9. cviceni z PSt

1
Mame tvar .
P(|X —EX| >tox) < 2
Polozme t = a/ox. Pak
var(X)
P(|X —EX|>a) < TR
a
2
Necht X ~ Bin(n,1/3), tedy EX = n/3, var(X) = 2.
(a) Markov:
EX n/3 2
PX>n/2)< — =+~ = —.
Kzn/2) < = 0m =3

(b) Cebysev:
/9 8

(n/6)2 n

P(X >n/2) < P(IX —n/3| > n/6) <

(¢) Z binomického rozdéleni:

e £ ()0 Q)

3

Mame var(X;) < 1, tedy var(X,) = 1 (diky nezavislosti).

(a)

var(X,) = \/15 <0.01 = n>10%
) . 1 400
P(|X,, —h| >0.05) < W = < 0.01 = n > 40000.
4
“ EX; =~ var(X;) = T (1 - z)
o ! 4
®) - m - 1m us
EX, = T var(X,) = o} (1 - Z)
©) - P T o sj T
X, — T Xn — 1

sd(X,) ~ % = n ~ 10%* pro k desetinnych mist.
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BY; = T, var(¥) = E(1-U}) (4) =T

7

. 1/2 =x°
Var(Yn) = E (3 — 16> .

(f) Mensi rozptyl = metoda s Y; je presnéjsi.



