OCHOBHBIC TOHATHUS TEOPUHU
BEPOATHOCTEU, IPUMEHSAEMBbIE B
SKOHOMETPUKE



F(x)=P(X < x)

1. 0<F(x)<1

2 xpex, = Pl = Fla)

3. lim F(x)=0, lim F(x)=1

X—>—00 X—>+00

4. Pla<X<b)=F(b)-F(a)

5. P(X=x)=1-F(x)

0, xu
6. Xe[a,b]:>F(x):<
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Maremarnueckoe oxxuaadue CB:

k
M(X) 7 inpi
i=1



. M(aX +b)=aM(X)+b

. M(XY)=M(X)M(Y)



Jlucniepcusa CB:

D(X)=M(X - M(X)) =Mm(x?)-M2(x)









3aKOHbI PACHPEACICHUN CIIyYanHbIX
BEJIMYHNH
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inormal(x,0,5,0,8)

Probability Distribution Function
p

Probahility Density Function
y=normal(x;0,5;0,8)
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inormal(x;0; 1)

p:

Probability Distribution Function

y=normal(x;0;1)

Probability Density Function




X~N(mx,6x), Y~N(my,6y):>

Z=aX+bY ~N(m_,c.), m, =am, +bm,, g =a0c’ +b2<7§



Pacnpenenenne xu-kBajapar (3akoH IIupcona)
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y=chi2(x;1)

Probability Density Function
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ichi2(x,6)
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Probability Density Function

0 2 4 6 8




E TR T

7!

Prohability Density Function

y=chi2(x;10)
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Probability Distribution Function

p=ichi2(x, 10)




Pacnpenenenne CThIOACHTA

U~N©OL), V~yg.




PPt v A it 2 4 il =P, B vy . 7 ! .
Probability Density Function Probability Distribution Function
y=student(x;1) p=istudent(x; 1)

//




PPt v A it 2 4 il =P, B vy . 7 ! .
Probability Density Function Probability Distribution Function
y=student(x;5) p=istudent(x;5)

e




Fas s Prall =P, S - 7 - ¢
Probahility Densityf Function Probability Distribution Function
y=student(x;30) p=istudent_(x;3l])




Pacntipenenenue duinepa

F:V/m
W /n
F ~ F(m;n)



Probability Density Function Probability Distribution Function
y=FC1i1) p=iF(x1;1)




Probability Distribution Function

Probability Density Function

iF (% 6;60)

p:




iF(10;10)

p=

Probability Distribution Function

F(x10;10)

y:

Probability Density Function




O-KBAHTHJIb:

3y PY>y))



B3anMoCBs3b Clly4alHbIX BEJIUYUH

KOBapHallUs:

0 =cov(X,Y)=M((X - M(X)NY - M(Y)))= M (XY )-M(X)M(Y)

(sziyjp(xi’yj)_M(X)M(Y)

| [ ur (e, )ty — M (X ) ()

_ —00 —00




3. X,Y—mHezaBucumpl = o0,, =0

4. <0o.0

=0,0,

ny

5. Cov(a+bX,c+dY)=deOV(X,Y), a,b,c,d — const
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2' pxy = pyx
diedplsp., <1

4. X,Y —mnesaBucumpl = p,, =0

5 =1 < y=a+bx

pxy

D(X £Y)=D(X)+D(Y)+2cov(X,Y)=D(X)+D(Y)+2p, 0,0,



