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QDPMyJ'Ia 3a BKJIIOUBaHe U U3KJIOYBaHE 3a IoBeve OT 2 cboutusi Hexa

A i=1,2,...,n ca cabumus. B cuna e caednama gopmyaa
CENURAURRUREES oERTES wp R ete
i=1 j=i+1
n=2 n-1 =n

S P(AAA) + .+ (m1)TIP(A Ay A,

i=1 j=i+1k=j+1
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Yupaxuenue 3. Dopmysia 3a rbjHaTa BeposaTHOCT. Popmysia
na Beiic.

Hedununusi Edrno mHoscecmeo om cabumus

Hi, Hs, ..., H,

ce Hapuva IbJHA TPyNa OT CbOUTHS, axo ca u3nsAHeHu caednume Jee
yeaosuA:

1. HHUH,U---UH,=Q, u

2. H;N H; = () 3a ecexu dee i # j.
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@opmysna 3a nbjaHaATa BeposaTHOCT Heka ca dadenu csbumue A u
naana epyna csbumua Hy, Ho, ..., H, uw P(H;) >0 3ai=1,2,...,n. Tozasa
e 6 cuna gopmyaama:

P(A) = zﬂj P(ANH,) = zﬂj P(A|H,)P(H;)

®opmyna Ha Beiic Hexa Hy, H,, . . . , H, obpasysam nsana 2pyna
csbumus u P(H;) > 0 3a i = 1,2,....n. Toeasa, axo A e cabumue, 3a
woemo P(A) >0, mo snaem we

P(A|Hy)P(Hy) = P(Hi|A)P(A) = P(ANHy),k=1,....,n
moeasa P(A|Hy)P(Hy) P(A|H)P(Hy)

PELD = =53 S P(A\H,)P(H)
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Yupaxuenue 4. [eomerpudyta BepOSTHOCT
OcHoBHE opMysTH.
/la npednoaosicum, we npocmpaHcmeomo om eAeMEHMApHUME U3TOOU Npu
nposescdane na daden onum ca mowkume om
-unmepean om peaanama npasa I ¢ dsascuna I(1);
- o6aacm om paswunama D ¢ auye S(D);
- wau obaacm 6 npocmpancmeomo G ¢ obem V(G).
IIpednoaazanme, e 6cunky usTodU ca eOHAKE0 6B3MOHCHU.
Csbumue A we e
- nodunmepean A C I;
- nodobaacm A C D 6 pasnunama uau A C G 6 npocmpancmeomo.
Beposmnocmma 3a c6sdéane na csbumuemo A we dedpurupame xamo

P(a) =1, P(4) =38, P(4) = T2
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Yupaxuenue 5. Cxema na Bepuynun




image9.png
OcnoBHn dopmymn. Pazzaescdame onum ¢ dea uszoda U ="ycnex” u
N ="heycnex”, xoumo ce césdsam ¢ eepoammocm p.0 <p<lug=1—p.

Axo moau onum ce usnsanu gurcupan 6poti n nsmu, xamo omdeanume
UBNBAHEHUA €4 HEZABUCUMU €JHO OM OpY20 Ce NOAYABA CAOHCEH ONUM 6
KOlMO eneMenMaprume u3TOOU ca 6CUNKU PeQUUL, CECTOAULL Ce 0m N GYKeU
U u/uau N. Takuea mesasucumu nosmopenus ma onum ¢ 06a uszroda ce
Hapuwa cxema Ha BepHynn uau BepuyaueBu onutu. Besxa peduya
xoamo uma na k mecma U u wa ocmanaaume n — k mecma N ce cayuea
¢ seposamnocm pFq"* nopadu nesasucumocmma na nposesicdarume onumu.
Taxusa peduyu ca mouno (:) u me cscmasassam csbumuemo A(n, k) =
{eayuwuau ca ce mowno k yenexa}.

Taka b(n,k,p) = P(A(n.k)) = (:)p’“q"”c sa k = 0,1,2,....n. Tesu
6EPOAMHOCTNU HAPUHAME OUHOMHU 6EPOATMHOCTU, 4 CEEKYNHOCTIMG OM ME3U
OUHOMHU 6EPOATHOCTIU HAPUMAME BUHOMHO pasnpedeserue.
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Coayuaitnu Besmanau Heka da paseaedame gynxyua X ¢ depunuyuonio
MHOHCECTNEO, MHOHCECTNEOMO O, EAEMEHAPHUME USTOOU O HAKAKSE EKCNEPUMEHT
Q, u npuemawa peaanu cmotinocmu.

X:Q—-R

Taxasa ﬁyHK‘?},uﬂ, YUUMO CMOTUHOCTAU 3A68UCAT. OM. cAYHaa, ce Hapuwa
(l/Ly’ll.(lﬁH(l BEAUYUHA.
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Axo edna caynaiing seaununa npuema Kpatino uau U360POUMO MHO20
CMOtHOCTIUL Ty, T3, . . ., Tny, . .., A CE HAPUHA UCKDPETHA CA. BEAUNUNA.

Cobumuama A; = {w : X(w) = z;}. @ = 1,2,... obpasysam noina
epyna Texnume 6epoAMMOCTIUL CE 03HANEAN HATI-HECTNO MAKA:

P{X =z} =P(4), i=1,2,....

Caerynnocmma om cmotHOCTIUME HA CAYHATUHAMA 6EAULUHA U CEOMBEMHUME
UM BEPOATNOCTIU CE HAPUNA Pa3NpedeacHue Ha ca 6eauruna X .

3a duckpemnu ca. 6. ¢ kpaen Gpoti cmotinocmu e ydobno pasnpedesenuemo
da 650e npedceasero kamo mabauya:

‘zl Ty | T3 | ... zn‘
[p[p2ps |- pa|
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VYupaxkaenue 7. JIBymepnu cii. Besimanau. MapKoBCKU BEpUTH.
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Axo X u'Y ca duckpemmnu caynwaiinu eeaununu, mo modxcem da deghunupame
MATHOMO CEEMECTMIHO 6EPOATMHOCTIHO PA3NPEJENEHUE KATO

p(xi,y;) =P(X =2;,Y =)
3a wucaama p(x;, y]) ca 6 CuAQ YCAOBUAMA.
0 < p(zi,y) <1

Zp(zﬂ Y5) ZP(X .Y =y;) =P =y;)

zp@uy]) ZP(X 2. Y =y;) = P(X =)
ZZP(IH.U]) = ZZP(X =z,Y=y)=1
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Csekynrocmma om wucaama (X = T;),1 = L, 2,... ce Hapuia Map2unaAno
pasnpedeaenue na ca.6. X, coomeemno coskynnocmma om wucaama P(Y =y;), j =
1,2.... ce Hapuna mapeunaaro padnpedeenue Ha ca.6. Y.

Coynatinume eeauvunu X u'Y ca nesasucumu axo

PX=2.Y=y)=PX =) x P(Y =y,),Vi,j
Koeuyuenm na xosapuavun meocdy ca.e. X u'Y ce napuya wucaomo

Cov(X,Y) = E(XY) — E(X)E(Y)
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B wacmuua cayyatl, koeamo X =Y umame
Cov(X.X) =D(X) = E(X?) — (B(X))~.
Koeuyuenm na xopeaayus mexncdy ca.e. X uY ce napuya wuciomo
Cov(X.Y)
VD(X)VD{Y)

Kopeaayuonnusm koeduyuenm npuema cmotinocmu —1 < p(X,Y) < 1.

pXY) =

Cﬁex‘ynnocmma om yucaama

P(X =z,Y=y;)  plaiy;)
P(Y =y > p(wi y5)

p(@ily;) = P(X = z:]Y = y;)
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ce napua yeaoso pasnpedeaerue na ca.6. X npu ycaosue, ve Y =y;. Csomseemro

PX=z,Y=y)  plany)
P(X =1;) > p(xi,y;)

ce Hapuva YcaoeHo pasnpedenctue na ca.6. Y npu yciosue, we X = x;.
SHero e, we

pyjlz:) = P(Y = y;| X = x;)

1

§ P =y =)

p(ily;) 2P<X Y =y;) PY =)

i

plaple) = 3 PO =l =) = Y EE )
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CAeJ0BAMEAHO MESU CBEKYNHOCTNU OM “UCAQ, HAUCTNUHA CO pasnpe&memm,

Veaosno mamemamunecko ovaksane na X npu ycaosue, e Y = Yj Hapuame
HUCA0Mo

E(X)Y =y;) = wplzly;), j=12,...

Ananoeuuro
E(Y|X =)= yplylys). i=1.2....
i

Moocem da depunupane ca.6. E(X|Y), saemawa cmotnocmu E(X|Y = y;) ¢
eepoamnocmu P(Y =y;), j=12,...
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MapkoBcku Bepuru

OrnpeneseHusi.

Enna pemnna or cr. Bemunnan X, X1, Xo, ..., X, ..., onpeeseny Ha €IHO U
CBIIO BEPOSITHOCTHO IPOCTPAHCTBO, BCSKA OT KOUTO IIPHEMa He [I0BeYe 0T H30POHMO
MHOPO CTOHHOCTH, Ce Hapiia Mapko6CKa 6epuea, ako 3a BCSIKO N 3a BCeKH HAaBop oT

HHJIEKCH 10, 01, 02, . . ., i, 33 KOUTO

P(Xo =14, X1 =m4...., Xno1 =24,,) >0

Jla € u3l'b/JIHEeHO

P<X'n Izn‘Xn—l Tip_ 1o Xnoo = X;, 5. Xo Im) P<X'n Izn‘Xn—l Izna)

Ciyuaitnata Besnanna X, ce UHTEpHPeTHPa KAaToO ChCTosiHUE Ha MapKkoBckaTa
Bepura B MOMeHT n. B MuOro ciaydanm e ymo6HO 3HaveHusiTa Ha 1. B. Xp,n =
0,1,2,... 1a ce OTbKIECTBSIBAT C IOIMHOKECTBO Ha MHOKECTBOTO Ha ECTECTBEHHTe
uncsia.

- MapkoBckaTa Bepura ce Hapua TOMO2ENHA, aKO BEPOSITHOCTHTE
P(X, = z;|X,,_, = x;) = p;; He 3aBUCAT OT N.
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- Marpunara P = (p;;) (kpaitna wim Geskpaiiia) ce HAPIYa MAMPUUAL HA NPETOOHUME
BEPOAMHOCTIU 30 €0HA CINBNKA.

- Marpunara P e croxacTudna, T.e. 3a BCeKU i u j, p; > 0 u cymuTe 110 pejiose

Eﬂh‘j =1

- Marpuuata P cexenenrn p;j(n) = P(X, =
Ha NPeTOOHUME BEPOATHOCIIU 30 N CIMBNKLL.

| Xo = x;) ce napuua mampuya

B cuna e cieqnoro pasencrso P = P P pspecrio xato YPABHEHUE HA
Koamozopos-Henmen.

Bapno e ue P = P" KoeTo e n—TaTa CTEIeH Ha MATPHIATA HA [IPEXOIHUTE
BEPOSATHOCTH 3a 1 cThIIKa.
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KJ'IHCI/IdJI/IKﬂI_(I/ISI Ha CbCTOSTHUSTA. Kas3Bea ce ue cacmoanuemo zje docmusicumo
O0m CBCMOAHUEMO T;, aKO CbIIECTBYBa N TakoBa, 1€ p,](n) > 0.

- CberostHusITa T; UTj 0 CEBP3AHU, aKO BCIKO OT TAX € TOCTUZKUMO OT APYTroTo.
- CberosiHueTo T; Ce Hapu1ia HECBULECMBEHO, aKO NMa CbCTOdAHNE T; TaKoBa, 1e
I; € TOCTHUKHUMO OT T'j, HO T; HE € TOCTUZKHIMO OT T'j. (AKO OT Hero Moxke J1a ce oTujzie

B JIPYTO, HO HE MOKE Ja Ce BbpHe 00PATHO)

-B IIPOTUBEH cnyqaﬁ CbCTOAHUETO Ce HapHU4va C3CULECTMEEHO.
(Cmqecm&euo € KO0 € C6BP3AHO CBC 6CUMKU CBCTNOAHUA docmuaicumu om HEE(),)
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Seno €, Y€ aKO BCHYKH CbCTOsgHNA Ca Bb3BpaTHU, TO Bepurarta € HepasaozKHuMa.
HOPH,ILI/I TOBa 6CAKQ HEPA3AOHCUMA U (lTLEp?LOl)’ILHH(l Maprosecka eepuea € 6[)20[)’1““1,(1,

- BeposiTHOCTHOTO pasmpesiesienue ; ce HAPHIA CMAUUOHAPHO Pa3npedeatue Ha
Maprosckama 6epuza, ako 3a BCSIKO 1 € U3II'bIHEHO

sn), j=1,2,....

3a KpailnuTe MAapKOBCKH Bepuri (¢ Kpaen Gpoil CbCTosiHIsI) € YI0OHO Ia ce
[PeICTABSIT HPEXOIHTE C OpHEHTHpAH rpad, B KOHTO CbC CTPEIKH Ca CBbP3aHil
OHE3H CbCTOSAHUS, HA KONTO B MATPHIATA Ha IHPEXOIHHTE BEPOSTHOCTH 3a eIHa
CTBIIKA CHOTBETCTBA IIOJIOJKUTETHA BEPOSTHOCT.
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MHOKECTBOTO OT BCHYKH ChIIECTBEHN ChCTOSHIS Ce Pa30b1Ba Ha KIaCOBe CBbP3aHI
ChCTOSIHNSI TAaKa, Y€ BCEKU JIBe ChCTOSHUSI OT e[UH KJIAC Ca JOCTHKHMI €IHO OT
JIPYTO, & 38 BCEKU [BE ChCTOSHIS OT PA3/IIdHE KIacose, p;;(n) =0 u pj(n) = 0 3a
Besiko 1 > 0.

- Ako BepuraTta ceé CbCTOM OT €INH KJIac CBbpP3aHU CbCTOAHUS Tsl Ceé Hapuda
HEPASAOHCUMA.

- CbeTostiueTo x; ce Hapuua  6s36pammo, ako y .., p;(n) = co. B nporusen
catyuail ce HAPHUA HEBL3BPATHO.

- CperostnueTo z; ce Hapuda nepuoduuno ¢ nepuod d, ako HOJL ma onust n, 3a
kouTO pii(n) > 0 e pasen na d. C Apyru jxyMu, H3IH3AIKII OT TOBA CbCTOSIHHE, UMA
[OJIOZKUTE IHA BEPOSITHOCT 3a BDPblIaHe B HETO caMo 3a Opoil cTbllkn KpateH Ha d.

- CberosiHIETO I; ce Hapu4a 6[)20[)’1““140, aKo To e HETLE[)?LO[)’ILHHO U 6636paAMmHO.

- AKO BCHYKH CHCTOSIHISI Ha €Ha MApPKOBCKa BEPHTA ca ep2oduyHu, TO Ts ce
HApUYa ep2o0utHa.
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VYupaxkuenue 8. HenpekbcHaTu cJji. BeJIMYUHN.
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Axo X e ca. seaununa ¢ ¢.p. Fx(z) = P(X < x), nasmuocmma u e fy(zr) =
5
% (). Kozamo masu npouseodia cauwecmeysa 3a 6CAKO T, CA. 6EAUHUNE CE HAPUYA
abCoNOMHO HENPEKBCHAMA.

Ako g(z) e peanna uamepuma gynryus, moY = g(X) e dpyea ca. seaununa.

1) Axo g(z) e ecmpoeo pacmawa, mozasa czuecmeyea obpamnama GyHKyUA
97 () u sa gynwyuama na pasnpedeserue na Y umame




image25.png
Fy(zr)=PY <z)=PgX)<z)=P(X <g '(z) = F(9 " (z)).
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Axo gug™ ca dudepenyupyesu, mo nasmuocmma na'Y ce uspazaca upes nasmMHOCIIMA
na X xamo

W (@) = (g @) @)] = W

1) Axo g(x) e cmpozo namarasauLa, MO2a6a OMHOBO CBUECMEYEA 06pamHaAMA
dyrnnyua g~1(.) u 3a Pynxyuama na pasnpedeaenue na Y umame

Fy(z) = P(Y <2) = P(9(X) <2) = P(X > g7'(z)) = 1 - F(g™'(z)).

Axo gu g™ ca dudeperyupyemu, mo nasmmocmma na'Y ce u3pazaAea upes nASMHOCIING
na X xamo

~x(g™ @)

2 Fr(@)==fx(¢7" (@)lg™ (2))] = 7@
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B obuyuam cayuati, ¥02amo g € MOHOMONNA, U CBULECMEYEA g~ U 0c6eH MOo6a
me ca dugpepenyupyesu, mo ypasnenun (7?) u (??) mozam da ce oGobwam KAMO

Ixlo™ @)

(3) fr(z) = fx(g7 @)(g (@) = 19'@)]
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PaBHoMmepHO pasnpeneneHue.

Ca. seaununa X e pasromepho pasnpedesena 6 uwmepsaaa [a,b], (X ~ Ula.b)),
Kozamo ynkyuAma na pasnpedeaenue €

R z <a,
=2, a<r<h
- ;

0
Fx(z)=( 2
1 x> b
IIazmuocmma Ha pasHomepHomo pasnpedesenue e
0, r<a,
a<z<bh,
x> b

Hexa da NPECMEMHEM MAMEMATMUYECKOMO OUAKEAHE U ducnepcuﬂma HA PA6HOMEPHO
pasnpez?meua CA. BEAUMUHA.

fx(z) =

b
0,

EX]= /jc zfx(z)dx /bbx dz z

" ®—a® b+a
a 2(b—a)|, 2(b—-a) 2
o0 b 2 3 b 3 3 2 2
2 5 x x b —a a*+ab+b
E[X]f./mx [fx(z)dz /a 5 dzx 30—a)

. 30b—-a) 3
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Caedosamenno

U +ab+a®> b +2ab+a®  ?—2ab+a®>  (b—a)?

DIX] = BIX] - EIX? 3 1 12 12
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EKCIIOHEHIIUATIHO paslpe/esieHne.
Cayuatinama eeauvuna X uma noxasamenno (€xcnonenyuanio) pasnpedesenue ¢
napamemesp X > 0, X ~ Exp(\) kozamo @ynxyusama na pasnpedeserue e

Fx(a) = P(X <) = { (1)7’ exp(—z/4). 2

Csomeemuama nasmuocm e

_{ texp(—s/A), 220,
fX(I)*{o., z<0.

,ZI(I NPECMEMHEM MAMEMATMUYECKOMO 0HAKEAHE U ducnepcumna

E[X]:/ xle’I/Adxzf/ zde™ ™ = — xe’I/A‘mf/ e dx
Jo )\ Jo 0 Jo

= / ey = 7,\/ e d(—x/A) = =\ A F) = A
Jo
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> 1 o . o
E[X2] = / 22" My = — / 22de™** = — z2e’I/A‘ - / e~/ dx?
Jo )\ Jo 0 Jo

™~ o
= / 2re” A dx = 2\ / z—e™dr = 2)\2
Jo Jo A

Tozasa
DIX]=E[X?| - EX]?=2\2 -\ =)\
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Hopmanno pasnpegenenue
. 2
Cayuatinama seauvuna X uma HOPMAAHO Pa3npedecHue ¢ Napamempu a u o2,
(0anavasame cowo X ~ N(a,c?)), Kozamo nasmuocmma u e

1 _e=e?
€ 257, —o00 < xr <00,

V2ro '

DynrkyuAMa Ha Pa3NPedecnue ce 3anUCEa NO CAEOHUA HAUN

fx(z)

1 T a2
Fx(z) = W/ -5 du, —oo <z < 00.
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Mamemamuueckomo ouakeane u ducnepcusma na ca. 6. X ca csomeemno: E[X] =
a, DIX]| = 2. Jla npecmemmnem mamemamuieckomo ovaxeane. Hmanme

el z—a)?
EX]= 21 ze” 22 dr
o

o a2
- — e / i
Nz / (@ —a)je™ . a\/ 2ro ’

- ! (x—a)e” g;_iLd(z—a) +a
277{7/

V2o (zfa) g_zLd(z a) a
VT ) V20 V20
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[Horazame y = (f/;) u noayvaeame/

Vo
VT )

;/5; :e*y’d( ¥ +a

E(T)

=0+a=a.

ye’yidy +a

Hopmaarno pasnpedeaena ca. éeaununa Z csc cpedno a = 0 u ducnepcua o2 = 1

ce ombeanszsa Z ~ N(0,1) u ce napuna cmandapmma HOPMAAHA CA. BEAUNUNHA.
Hetinama nasmuocm ce 03na1asa ¢

olz) = —7=

—00 < < Q.

U cB0MEEMHO PYHKUUAMA Ha pasdnpedefeHue

1 T2
D(x) = Wors / e 7du, —oo <z <00,
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Tasu dynruyua na pasnpedesenue € mabyaupana u mabAuyy UM 6 NOYMU 6CAKA
KHU2A N0 6EPOAMHOCIIU U CIMAMUCTUKA, NOPAdU HECTNOMO USNOAZYEAHE HA HOPMANHO
paanpedeeH Ca. BEAUNUHU 6 PABAUNHU NPUAOHCEHUA U NoPadu cAeOHuAm darm.:
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Axo X ~ N(a,0%), mo Z = 2% ~ N(0,1). C dpyeu dymu axo yenmpupame ¢
@ U HOPMUPAME CBC T HOBONOAYHEHAMA CA. BEAUNUHA € CINAHIAPMHA HOPMAARA CA.
ceaununa. Hexa da ce ybedum, ne e maxa. Hexa X ~ N(a,0?). IIpeobpasysanuemo
eg(z) = (z —a)/o u credosamearo g~'(z) = ox +a u |g'(z)| = 1/0. Toeasa
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(oa+a—a)?

=) 1go)

fala) = fxloz +a) = (

2ro

lea
=—€

= o(z).
V2ro

Kax da usnoasyeame mosa npeobpasysanue u mabauyume Ha cmandapmnama
HOPMAAHA PYHKUUA Ha pa3npedeseHue.

Hexa da 6udum nati-nanped, we nasmuocmma o(x) e wemmna Gynkyus, caedosameno
epagpurama u e cumempusna cnpamo ocma Oy. 3a dadeno x € (—o0, 00) cmotinocmma
Ha Pynryusma na pasnpedeaenue ®(x) e pasna na auyemo nod epadurama na p(x)
nad unmepeana (—oo, x). Pasbupa ce yaromo auue e paeno na edunuya.

Kamo paseaedame u kapmunkama mosrcem 0a YCmaHosUM AECHO CAEOHUME 6PBIKU,
KOUMO €a NOAEHU 6 CAYHAT], He MabAuYama, ¢ KOAMO pasnoaazame csispirca camo
cmotinocmume na ®(z) sa x € [0,00). (kaxmo e nanpumep 6 yuebrura na B. Jumumpos
u H.5nes).

Bax<0e6curaP(Z<z)=P(Z>-1x)=1-(-x)

3a 6caro x 6 6 cura P(Z>x)=1—-P(Z<z)=1-(x).

Axo X ~ N(a,0?) mo eeposmmocmma Pz, < X < ) we npecmamame no
crednua navun:
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T —a
Pz < X <xy)=P( . <

T1—a To—a

P( SZ<——)=2
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Hedbununuus Beposmuocmma wa csbumuemo B, axo e uzéecmuo, e ce e
cozonanro csbumuemo A, ce osnanasa ¢ P(B|A), u ce onpedeas no gopmyrama

P(BNA)

P(BIA4) = S5,

rozamo P(A) > 0.
Dopmyaama mosce da ce 3anuwe 6 caednus exeusaaenmer 6ud, Kolumo ce
obobwasa 3a noseve om dee csbuMUA

P(BN A) = P(B|A)P(A).

Tasu 6epoAMHOCL CE HAPUNA YCAOBHA BEPOATIHOCTN 34 cOBI6AHE HA CBOUMUEMO
B npu ycaosue, e ce e coaonano csbumuemo A. Ipu P(A) = 0 yeaosnama sepoammnocm
P(B|A) ne e onpedeaena.




image2.png
O6061enue Yeaosiama eepoamuocm ce 06obwasa 3a noseve om 0ee csbumMUA
maxa:

P(AyAy... Ay) = P(A|AyAs. .. A)P(Ag|As .. Ay) .. P(Au_y|A)P(A,)

Hedununnus Jse cabumua ce napusam nesasucumu, ako P(A(B) = P(A).P(B)
Hedbunnuus Csoumuama Ay, As,. .., A, ce napuram nezasucumu (uau He3a6UCUMU
6 CBEKYNHOCN), ako 3a 6cexu Habop om wucaa iy < iy < ... < iy, k=23 ne

usnsaneno P(Ay As,y .o Ay = P(Ai)P(As) .. P(A;,).

Ot rasu medununus BegHara ce BIKIa, 1€ ako A m B ca He3aBHCHMH TO 3a

yciaoBHaTa BepPOATHOCT

P(BNA)  P(B)P(A)
P(4) P(4)

P(B|A) P(B).

korato P(A) > 0. Tosa e u ouaksanara curyanust. Cies karo cobasanero na B ne
3aBucH oT cobasanero Ha A e jormuno aa mvame, ue P(B|A) = P(B).
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Hedunnnuus Csoumusma A u B ce Hapusam HECBEMECTIUMU, KO2AMO HE MO2AM.
da ce c6z0nam ednospemenno, m.e. A()B = (.
IIpu XBBPJSHETO Ha ABa 3apa cbOuTHsTa
A = {cymaTa OT TOYKUTE € YETHO UNCJIO} U
B = {cymara OT TOYKUTE € HEUEeTHO YNCJIO} CA HECbBMECTHMU CbOUTHSI.
Cubupane Ha BeposiTHOCTH AKO cboutusita A 1 B ca HECHBMECTHMH, TO
P(AUB) = P(A) + P(B). Tosa e BapHO U 3a [0BeYe OT JBe CHOUTUS, BCEKH JIBE
OT KOUTO C& HECHBMECTHMI.
®opmysa 3a BKIOUBaHe I U3KIOYBaHe 3a kou da ca dee csbumus A u B
e 6 cuaa opmyaama

P(A|JB) = P(4) + P(B) - P(AB),

xoamo npu necsemecmumu csbumus AB = 0 cmasa P(A|JB) = P(A) + P(B).




