
P(AIBr() =
P(AnBrc)
P(B1C)

P(BIA) = PlB
P(A 1 B) = P(B(A)P(t)

P(CIAn Bl =
PlanBnl)
PlAnB)

P(A1B1C) = P(c(A1B)P(A - B)

P(A1Bn() = p(c(A - B) P(B(A)P(A)

P(AcBcl) = E · t · E=o =t

P(B1C)
P(CIB) =

P(B)

P(B + c) = p(c1B)P(B)

P(A vB) = P(A) + P(B) - P(A1 B)

P(B) = P(AuB) - P(A) + P(A1B)

P(B) = P(AvB) - P(A) + P(B(A)P(A)

P(B1 = t- +t = 5 + b=

P(B1c) =
5: = to

PLAIB 11)=0 · 10 = E
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5: = to
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EXY - EXEy
cow(X

, Y) = Cr=x

Xi ~ U(0 , 1)

Vi= (b - a(X:
+ a - V(a

, b)

X = min (V
.. . . ., Un) = bb- a) min (X+ ---

, Xm) + a

Y = max (V . , .
- -

,
Un) = (b - a) max (X,

,
--- , Xn) + a

Corr (16-a) min (X1
. ---, Xn) +a

,
16 - a) max (X1

,
. .

-,
Xu) +a) =

= Cour (min (X, ...,
Xn) ,

Max (X
, ---

, Xn)

Xm= min (X1
, ---

,
Xp) ~ Beta (1

,
n)

Ym =mox(X1 , - - -

,
Xn)r Beta (m , 1)

f(x)=-x

fXmYm(X, y) = m ! -Xaxy (urz tani)

11- X

EXmYm = ]SXy(y - x)
- 2

dydx =

11

=X (y-x)
-

2 dydx =1 = + + x =

n ! 11-X
=

m-4)(X)(+x)t
- at dx =M xtw-1 + xt-wol



=MxXx =

=>x==

=--

-
i

=

m - 2) ! ( -1)n[mi-niz + 1 - 41
+ m] =

= + n + 1= + m+ =

I

- (n+1)(n++ =

n+2

1

U

EX 11 Vor(X=

(+M) (n+ 2)

MEn+1 Vor(im =

(+n) (n+2)

cor(X
, Y) = 112-Myn =M-mt

Con =

(m +1) - m(n +2)
.

(1 +u)2(n + 2)
=

M+ 2x +1
- m - 2

= E
(1 +m)2(n + 2)
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X =1Xi N,
Jueba Obliny's Emin (X , Y) .

Aby estymator min (X ,Y) byt nicobliaiony to Emin (X
, Y) = My pry

ratimin Y > X (ratimie >Y jest analogime) ·
E

Cor(X , Y)
corr =

TX Y

cor(X
, Y)= corXi, ) =merals . Xi i : =

= cor(Xi
,
Y : ) = cr(X,)=

con = =
X =+xz + MX&Y = +(5z1 +Mz) + Mr , ge z , z2 ~N(0, 1)

Y = +r() * + 1 - g(z2) + 1

Y = s(X -mx) +z + My

=



1 -j = 0

j= 1

s = 1 vs = - 1

Da g = - 1

Y = - X + Mx + My

Buy rotaienin ,
is X many MrMx sted X

+ Mr > O cyli

Y = Mx + My -XX
,
we spetria warnhow .

Da I = 1

Y = X - Mx + My

ouy rataienin ,
is >X many Mr > MX sted Mr-MX > O nigli

y = X + My -

My > X .
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X - (N(Q
,
6)

a = M

p = 1

EX = exphm + z)

&
↑ (X = g) = = (m(q) - M) = 0, 6

↑ (X = ~)=(m(n) - M) = 0,4

(m(q)
= E (0,

6) + M

m (r) = E
-
(0, 4) +M1 +

m(gr) = 2 m + 0
,
253 - 0

, 253

= m

EX = explor + by = exp4m(r)
=
yexpdt) = prel

A



X
:~ Exp(1)

P(u= 4) = (1 -p)ghk = 0
, 1

,
---

S = EX :

SIN = 1 ~ Gamma (1 ,
1)

P(N= n(S = 1) = c - f(s = 3(v=u)p(N=m) = c.5
*

e

-

-(1 - p)q =

1
= c(-11 ! 14-1pm = c . Bu

Funhija p-stra wygheda jah presumisty natured Poss (1) uyh many

zm
.
los

.
Y = X + 1 ge X-Poiss(1)

E[NIS = 1] = sp + 1

Vor (N(S = 1) = sq

Ver (NIS = 1) = ECNIS = 3] - 1
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P(X? - 5x2 < 5x3 - X() = P(X I + Xi < 5X3 + 5x2) =

+ )
= p(X25) = No = P

52+
5 =

=** (1); + * = Y ~x(2) =p5 =

= Y =WF(2

Zuo los .
W wa whtedF(2, 2)

, gestoic :

(2x1222

fw(x)= = x(+x) =

x+y

PCW (5)= ( +12 dx===
C



Xi~Exp(y)

=
= e--me

mL = m (0) - E

m/L = -fOM2
220=
220 = 80M

M=
A



B2 > #1

#
funhija nos nea statyetyhi Xi

TXi <  =)Xi <WhXi h-
mX

,
+

. ..

+ mXn > k

0(mXi > h) = 2

p(mX(t) =P(X(et) = Exc **
= 1 - e

- xt
- xete

-
xet

fm(x = xete
-xet

gesto's raking ad x nis suna tei cyli taking

o panamatum Xi linky <

B



Xi~ V(a
, 6) Ozack

Ho : a = 0

Hi : a > 0

f(x) = pa
,

a - xb a Ye kob

f(X 1, . ..,
Xm) =(p)a) more

M = max (X1
, . .

.,
Xm)

m = min (X
,, ..., Xr)

su=
WaysthisEtomy ,

Hose we somimaje infomaji o Xi wijom do stati h .

uYm(k => Mm > = 1 - m)t

k

D

WasthisEtomy,Hore nie zonimaje informati o Xi zijam do stati h .

uYm(k => Mm > = 1 - m)t

k
Oop . D



Xi~ V(a
, 6) Ozack

Ho : a = 0

Hi : a > 0

f(x) = pa
,

a - xb a Ye kob

f(X 1, . ..,
Xm) =(p)a) more

M = max (X1
, . .

.,
Xm)

m = min (X
,, ..., Xr)
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