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Konvence

Většinou znač́ıme q = (1− p), µ = E(X), σ2 = var(X)

Vzorečky

E(X) =
∑
x

xP (X = x) =

∞∑
x=0

P (X ≥ x)− P (X ≤ −x)

(nebo obdobně s integrály pro spojité X)

P (A ∧B) = P (A|B)P (B) P (A) = P (A ∧B) + P (A ∧BC)

E(X + Y ) = E(X) + E(Y ) E(aX + b) = aE(X) + b

var(X) = E((X − µ)2) = E(X2)− µ2 var(aX + b) = a2var(X)

Pro nezávislé nav́ıc plat́ı

P (A ∧B) = P (A)P (B) var(X + Y ) = var(X) + var(Y )

Diskrétńı rozděleńı

X ∼ význam P (X = x) E(X) var(X)

Bern(p) indikátor jevu P (X = 1) = p p pq

Geom(p) délka čekáńı qk−1p 1/p q
p2
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∑
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(
n
k

)
pkqn−k np npq

Hypergeom(N,K, n) n z N hledáme K
(Kk)(

N−K
n−k )

(Nk)
nK
N ošklivé

Pois(λ) limn→∞ Binom(n, λ
n )

λk

eλk!
λ λ

U(a, b) č́ıslo od a do b 1
b−a+1

a+b
2

(b−a+1)2−1
12

Spojitá rozděleńı

Funkce jsou uváděny jednom pro
”
zaj́ımavý“ interval.

φ(x) =
e−x2/2

√
2π

Φ(−x) = 1− Φ(x)

x 0 0.5 1 1.5 2 3 4

Φ(x) 0.5 0.69146 0.84135 0.93319 0.97725 0.99865 0.99997
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X ∼ význam f(x) F (x) E(X) var(X)

Exp(λ) délka čekáńı λe−λx 1− e−λx 1/λ 1/λ2

N(µ, σ2) lim
∑

Xi
1
σφ(

x−µ
σ ) Φ(x−µ

σ ) µ σ2

U(a, b) hodnota od a do b 1
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