7. cviceni z PSt

1. Cekani X ~ U(0, 10).
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P(X>4)=——=—=06.
(a) P(X >4) 10 10 =06
_0+10 ~ (10-0)* 100
(b) E(X) = —5— =5, Var(X)= -7 TR
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2. Jeli U ~U(0,1), pak

Naopak

X=a+(b—a)U~U(a,b).
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U= ~U(0,1).

3. Rozdélime interval (0,1) na Sest stejnych casti:
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X=k = — = .
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Obecné: pro diskrétni rozdéleni pouzijeme kumulativni pravdépodobnosti.

4. E(X)=4= =1
(a) F(z)=1—e /4,
(b) P(X >4)=e Y1 =71,
(¢) PB3< X <5) =¢34 — 5/
5. ProY = c¢X:
Fy(y) = P(Y <y) = P(X <y/c) =1 —e VW,
Tedy Y ~ Exp(%).
6.
e—)\(s—I—t) N
(a) P(X >s+t]| X >s)= s =eM=P(X >1).
(b)E(X\XZl):l—FE(X):l—ir%.
7.
(a) P(|Z] <1) = 2®(1) — 1 ~ 0.6827.
(b) P(|1Z| < 2) ~ 0.9545.
(¢) P(]1Z] < 3) ~ 0.9973.
(d) P(IX — p| < ko) = P(|Z] < k).
8. X ~ N(40,10%), Z = £ ~ N(0,1).

(a)P(X<O):P<Z<1O

_4O> =P(Z < —4)=0.

(b) P(50 < X < 70) = P(1 < Z < 3)=®(3) — (1)



