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FELTETELES VALOSZINUSEG:
P(AB)
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TELJIES VALOSZINUSEG TETELE:
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BAYES-TETEL:
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ELOSZLAS- ES SURUSEGFUGGVENYEK:
Binomidlis: X € B(n,p)
n _
P =PX =k) = (k)‘p"-(l—P)" ‘
Geometriai: X € G(p)

pe=PX=k)=p (1-p)
Poisson: X € Po(A)

P(4;|B) =
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P =PX = k)_—e’1

Egyenletes: X € U(a b)
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Fx(x) =PX <x) = —

fx(x) = Fx(x) =
Exponencialis: X € E(/l)
Fx(x) =PX <x)=1—e*

fx(x) = Fx(x) = 2e7™*
Normalis: X € N(u, o)
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Standard normalis: X € N(0,1)
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Normalis felirasa standard normalissal:
xX—u
0 () = @ ( - )
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VARHATO ERTEK, SZORAS(NEGYZET):
(o)

E(X) = Z X P(X=x)  (diszkrét)

i=1
1)

E(X) = f x; * fx(x) dx (folytonos)

o2(X) = E [(X - E(X))Z]
Steiner-tétel:

o?(X) = E(X*) — E*(X)
Binomialis: X € B(n,p)

EX)=n-p

o*X)=n-p-(1-p)
Geometriai: X € G(p)

1
E(X) ==
p

1-p

a*(X) = oz
Poisson: X € Po(A)

EX)=21

o?(X) =21
Egyenletes: X € U(a, b)

E(X)=a+b

b— 2
52(X) =%

Exponencialis: X € E(1)
1
E(X) =—-
0 =~

5 1
oi(X) = 2
Normalis: X € N(u, o)
EX) =p
o%(X) = o?
Standard normalis: X € N(0,1)
EX)=0
o?(X) =1
EGYUTTES ELOSZLASOK:

Fyy(x,y) = fx fy fry (W, v) dvdu

Fliggetlenség:

Ha X ésY filiggetlenek, akkor:
PX=xY=y)=PX =x)-P(Y=y)
Fyy(x,y) = Fx(x) - Fy(y)
fry (@, y) = fx(x) - fr ()



sSZEGEK ELOSZLASA:
HaZ = X +Y, akkor:
k

k
P(Z=k)=ZP(X=i,Y=k—i)=ZP(X=k—i,Y=i)
i=0 i=0

R0 = [ fotx-0di= [ fye-ood

KonvoLucio:
HaZ=X+Y, valamlntX és Y fuggetlenek, akkor

P(Z—k)—ZP(X 0P =k— L)—ZP(X—k 0P =)

Fy() = f fo(®) - fyGe— ) dt = f Fele =) f(0) dt

Os5ZEG VARHATO ERTEKE:
EX+Y)=EX)+E®)

SZORZAT VARHATO ERTEKE:

Ha X ésY fiiggetlenek, akkor:
E(XY) = EX)-E(Y)




