


X Xi p(Xi)

E(X) = = Xi p(Xi)

V(X) = Z (Xi - E(X))P(Xi) =E ((X-E(X)))
=E (X*) - (E(X))’




(Bernoulli sequence)

(binomial distribution)
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* MATLAB
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E(X) =np

V(X) = npg
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p(X=0)=1-p
p(X=1)=p
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E(X1+ X2+ ... + Xn) =nE(X)
V(X1 + X2 + ... + Xn) =n V(X)
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-n-1 q n-1

P(X=n)=pq™
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E(X)=1/p

V(X)=q?/p

1. n
2.k (k+n)

2.

(Poisson distribution) y

(m= np) n— oo
-p
k

p(X =Kk) =nCk pk g
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P(X=k) =

exp(-m

) m

k!

E(X) =m
V(X)=m

np
npq

18

P=P(x-Ax X

f(x) = lim

2

P(x - AXx

X + AX)

(probability density function)

AX

X

AX - 0

X + AX)

2 AX
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- (cumulative density function)
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-Y =2X Y a(y)

g(y) = f(x)

- g(y) =0.5x f(x)
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(uniform distribution)
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Xp X X
fX)= 1/ (% - %)

EX)= (x,+x,)/2

V(X) = (x, - x)% 12

[0, 1] 1/2 1/12

(exponential distribution)
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( )
A
Aexp(-Ax) ifx O
f(x) =
) { 0 otherwise
E(X)=1/A V(X)=1/A2
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(normal distribution)
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- u 0
1 - 2
)= —— exp( {XH)
V2Tt © 20

- l-l 0.2
N (p, 0?)

H=0, 0=1

N (0, 1)
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Taylor

(Chevyshev)

26

Prob(|X-p| ko) 1/k

k
1/k?
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(law of large numbers)
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e X1, X2, ..., Xn b,  0?)
S
~0
-n > P(|X - u| >¢) 0
(;(n)
n- P(IX" - ul<g) 1

(central limit theorem)

e X1, X2, ..., Xn H,  0%)
<
n
. X" u (@/Vn)
X0
o/Vn
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