Bern(p) E(X)=p var(X) = (1 —p)p %“ész) _ P(Bj])DI(DIg)A|Bj)
ptn) ) = @R PR B SR s pisypas,)
Geom(p) px(k)=(1—-p)*'p E(X)=1/p | Lorug
K\(N—-K = r)P(X ==z
Hyper(N.K,n)  px(h) = Bt) B0 =0k SR =)
Pois(\)  px(k) =2 EX)=X var(X) =\
Exp(A)  fx(z)=Xe ™ Fx(z)=1-e E(X)=1/A wvar(X)=1/\? /|§
1 1(z—p)2 -
N(p,0%)  fx(x) e~ 3(%5%) E(X)=p wvar(X)=o0? — |
o\/2m U(0,1) |
Gamma(w,\) fx(x) = {O w1 A z > 8 E(X) = % var(X) = % i:/
= soucet w n.n.v. Ezp(\) I'(w) o g

1) Necht X n.v. s dist. funkci F
(spojitou) pak F(X) ~ U(0, 1)

2) F dist. funkce, @ odpovidajici kvantilova
Necht X = Q(U(0, 1)). Pak Fy = F.

X,,...X, n.n.v. se st¥. hodnotou u a rozptylem o°.
S, = (X; + ... + X,)/n. Pak Ve plati:

JimP(IS, = > ) =0

spOJlty LOTUS
/ / (@, y) fx,v (z,y)dzdy

Cauchyho E(XY) < \/]E(X2)]E<Y2)

kovariance
cou(X, Y) = E((X — E(X))(Y — E(Y))
= E(XY) — E(X)E(Y)
X,,...X, n.n.v. se stf. hodnotou u a rozptylem o

Necht Y, = ((X; + ... + X)) — nu)/({n-0).
Pak Y, konverguje k N(0, 1), neboli pokud F, je

Markovova P(X 2 CL) S E(X) dist. funkce k Y, tak se se zvétsujicim n blizi Fxo, 1)
a
korelace
o 1 v COU(X Y)
o P(IX —p| > 0 0) < = XY = e Xear )
quantilovéa funkce 1 ~ . _ . .
Qxp) =minfr € R p< Fx(w) | Ko=y 2 X | M= Hnen -
i=1 - Ln;
nestranny: J =K : n — 1 < A
’ (©n) Sn=—> (X; - X,)? O(x;9) = L(x1;09) + ...
: . A P n
konzistentni: 0, — v i=1 o+ g(ﬂ?n, 19)
bias (vychyl.): ]E(é)n) — 9 A 1 - 2
n — X; — X,
MSE = E((6, — 0)?) n—1 Z:ZI( ) 0(z;9) = log(L(x; 1))




podm. prav.

nédhodné veli¢ina

P(AN B Ve - {weQ: X(w)<zleF diskrétni: pokud obor hodnot X je spocetny
P(A‘B) - ﬁ { ( ) o } spojita: pokud existuje nezaporna real. fy t.Z.
P(AN B) = P(A)P(B) )
pmf Fx(w) = P(X < x) = fx(t)dt
px(@)=P(X=2)=P{we | X(w)=xa}) =i —oo — pdf
n.n.v. Vz,y n.n.v. Vz,y
PX=2Y=y)=PX=2)PY =y) PX<zY<y=PX<z)PY <y)
margin. roz. margin. hus.
px(z) = pxy(z,y) fx(x)= fx v (z,y)dy E(X) :Z z- P(X =x)
YeIm(Y) yeR zeIm(X)
podm. hustota P(X R y) Dx Y(x y) 0o
P zly) = ’ = E(X :/ x - fx(x)dz
pro diskrétni Z = X+Y plati
ZZP<X:aZ,Y=Z—ZE) :/ fx(@)fy(z —z)dx
zelm(X) -
var(X) >0  war(aX) = a*var(X) var(X + a) = var(X)
var(X) = E(X - E(X))?) = E(X?) - E(X)?
E(X) =) E(X|B;)P(B)
pro n.n.v. i
var(X1+ ...+ X,) =var(X1) + ... +var(X,)
. ToI(X; <
Fn(X) — Zz:l ( CE)
E; = nv; . o rozkladu hustoty n
2 L (Xz _Ez>2 P FX|B ) N .
X _T_'_l Ez Z P(@_§19§6+)>1—04
Q@ ~ Xi—1
zamitneme, kdyz T > Fél(l — a)
my(9) = B(X")
— 1 &
el = 2 X foem—— e ——
n ; WE REALIZED 00D | ED VERY BAD
E(X) — ALL OUR DATA | | -~90 WERE NOT || ...50 WE DID LOTS ...50 VE TRAINED
H S FLAVED SURE ABOUT OUR| | OF MATH AND THEN | | AN Al To GENERATE
CONCLUSIONS. DECIDED OUR DATA | | BETTER DATA.

) WAS ACTUI)LLY FINE.
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