Najpogostejse celostevilske slu¢ajne spremenljivke

Slucajna spremenljivka

Porazdelitev

Momenti

Rodovna funkcija

Bernoullijeva, B(p)
Binomska, Bin(n,p)

Hipergeometrijska,
H(n,B,R)
Poissonova, Poisson(4)

Geometrijska, Geom(p)

Negativna binomska W(p)

P(X=1)=p, P(X=0)=1-p=q

P(X =Kk)=(})p*@-p)"*, k=0, 1, ...,

P(X =)= () /(57)

P(X_k)_—e”l k=0,1,..
P(X=k)=(1- p)k lp k=1, 2, .

PO, =k)=(“7)p (@ )", k=r, 1+, .

EX=p, var(X)=pq
EX=np, var(X)=npq

EX =2

B+R J (B+R)?(B+R-1)

EX=A, var(X)=4
EX=1/p, var(X)=(1-p)/p’

EX=r/p, var(X)=r(1-p)/p?

Var(X) __ _BRn(B+R-n)

Gx(s)=(1-p)+ps
Gx(s)=( (1-p)+ps)"

Gx(s)=e"*

_bs
1-(1-p)s

ps )
Gy (s) =(71_(1_ p)SJ

Gx (S) =

NajpogostejSe zvezne slucajne spremenljivke

Slucajna spremenljivka Gostota Momenti Karakteristicna funkcija
2 X— y 2 _ - 2 H 7;0_2 2
Normalna, N(x, o) f ()= ) EX=u, var(X)=¢* b.(t) = gltio
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K(X) (zﬂ)nlzm € — — x\t
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Enakomerna, I(a, b)

Eksponentna, exp(A)

Gama, I'(a, 4)

Beta, B(p, q)

Cauchyjeva

f (X)=3%,x €[a,b]

f . (x)=4e"*,x>0

fy (X) = mig X6, x>0
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