HenpekugHe ciydajHe rnpomjensmnee

X' je HenpekuaHa cryyajHa NpoMjeHsbMBa ako NOCTOjU HeHeraTMBHA MHTerpabunHa
dyHkumja f(X);x € R Taksa Aa je 3a cBakun nHTepsan [a;b) :

b
P(X e[ab))=P(a< X <b)= [ f(x)dx

a

®yHkumjy f(X) HasuMBaMo ryctuHa pacnogjene cnydajHe npomjeHsbmee X . HbeHa ocobuHa
je j f(x)dx =1. ®ynkumjy F(x)=P(X < x)= f f (t)dt HasuBaMo cyHKUMja pacriogjene

CnyyajHe npomjeH/bmBe X . HbeHe ocobuHe cy :

1. F(x) je Heonapajyha
2. limF(x)=0, lim F(x)=1

X—>—00

3. F(x) je HenpeknaHa ca nujese ctpaHe F(x ;) = F(x)

+00
MaTeMaTU4KO OYeKMBar-e HenpeKknaHe cryyajHe npomjeHsbmee je EX = Ixf (x)dx

—00

MNpumiep:
. : ) a
Heka cnyyajHa npomjeHbmBa X uMa ryctuHy pacnogjene f(x) = 5 -
+ X

o OpapeauTn KOHCTaHTY a.

o Oapeautn dyHKUMjy pacriogjene.

o Oppeantn P(0< X <1).

o MWcnuTtatn ga nv NocToju MaTeMaTuyko oyekmsame EX ..

Pewene:
+00 +0o0 a + 00 . 1 '
N3 ocobuHe J.f(x)dx=l nmamo 1= 5 dx :a'arctgx‘ =an Tj. a=— naje
bt c1+x — 0 pa
ryctuHa pacnogjene f(x) = % ®yHkuuja pacnogjene he 6utu
7(l+Xx%)
f to1 1 X 1 n, 1 1
F(x) = |f(t)dt= dt == -arct =—-(arctgx +—) = —arctgx +—.
) _-[C() _'[On(1+t2) T gt—oo n( x 2) T i 2
A
1 1 1
— OuurnegHo dyHkumja F(X) = —arctgx +E je pactyha
T
_J 1/2 , PyHKuwja, HenpekvaHa u Iirp F(x)=0, lim F(x)=1 wro

3HauM Aa cy yciosm aa byae dyHKumMja pacnoajene
32/10BOJbEHM.



b
3a Hanaxere P(0< X <1) kopuctumo P(a< X <b) =J f(@)dt=F(b)-F(a)

A
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0 a b

| 1 1 1,7 1
P(0<X<1)=_[—2dt:—arctgt =—(=-0==

o T(L+17) V4 0 n 4 4
MaTeMaTMyKO OYEKMBaHE HE MOCTOjU jep uHTerpan
7 X 1 + 00

xf (X)dx = | ————dx=—In(1+x* nBeprupa.

_L ) _[07;(1+x2) 2 M) AveepTup

[ZMEU wee g

Mok valnije neprekidne raspodele sa_osnovalm p Arametrimg

( {Hm'n"—‘-"—'; _lUnHamma)li{(B. b) raspodela (51. 2.29).
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o Yalilfs repredkine raspodele | primene

Rebanje: Po pretpostave] e % :J‘(.(O, 006). p = P( | % | < 0,07

. "‘Wf?'g&") - 2¢,‘l.75) # 204599 » 09198, U n = 200 se oCekuje ryp .
09196 & 164 Ispravaih kuglica,

(1) Exsponencijalng E( A) raspodela

2128, Slulajna promenljlvas X Ima qustiry raspode|s
%<0

{.s
fx) 2 M 2 X B0
Nacl: () konstantu a, (b) funkelfu raspodele F(x), (c) momente

My, EX | DX, 3 y
o
Retenje: (a) | o/o""‘dx - x| s >a =),
n A X %
(b) Za x <0, F(x) = 0, za 0 Cx< 00

% x
'(’) - "/.:)‘ 'n-)!dt -, - Q-)t - l - ..Ax ‘s'o 2. 47):
0

lo

A Bt e CTE SO

%)



