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VERJETNOST, SLUCAJNE SPREMENLJIVKE
VSOTA ZDRUZLJIVIH DOGODKOV:

P(A +A,)=P(A)+P(A)
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4. PASCAOVA PORAZDELITEV
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OSNOVE
F(x)=Porazdelitvena

P(A) = ZP(H )Py, (A) =

BAYESOVA FORMULA:
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funkcija
p(x)=Gostota verjetnosti
p(xo)=Povprecna verjetnost

P(H )= P(H,)P, (A) _
P(A) TS P =F'W
DISKRETNE PORAZDELITVE: l -I-p(x)dx = 1

p, =P(X =x,) =konst.

F(x) = J’p(t)dt

1 P(x, =X =x,)=F(x,) —F(x,
Py = n
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Ce k=M, is¢emo najverjet. 3t. ugod. Izidov:

np—q<M<np+p
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3. POISSONOVA PORAZDELITEV
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2. NORMALNA ALI GAUSSOVA PORAZDELITEV

upanje o=stand. deviacija
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3. PORAZDELITEV X’(n)
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4. PORAZDELITEV S(n)

PR TN s =
P = e T b

n [N ...prostostna stopnja porazdelit
5. SNEDECORJEVA PORAZDELITEV F(m,n)
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6. ERLANGOVA R-FAZNA PORAZDELITEV
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MATEMATICNO UPANJE — POVPR. VREDNOST:

E(X)= xp,
i=1

mn

E(X?*) = ix,?
i=l

E(X) =]o'xp(x) dx E*(X)=(E(x

DISPERZIJA — VARIANCA:



lj(;K ) El_(X E(X))ZJ Z, ka(O) :E(X k) ASIMETRIJA:
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n ali oo m=CENTRALNI MOMENT

D(X)= S(x, —E(X)’p, m, =m(E(X))=E|(x-E(X),

1= E(X) =2
D(X)=m; =0

D(X)=J'(x —E(X))* p(x) m = . (_1),74((")2 nk
Zoo n ; k 1 k
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STANDARDNA DEVIACIJA: m, Zy —

o, =+/D(X) m, =0
MOMENTI SLUC. SPREMENLJIVK:
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mk (a) ->moment reda k slué. spr. X glede na a. m2 — Z2 - Zl

m,(a) = E|(X —a)"] m, =z, —3z,z, +22,°

e a=0 ..imamo ZACETNE MOMENTE
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