Reptisjon veke 9

Fordeling til ekstremvariable
V=max(X,, X, )

F.(x)= P(max(X,.---Xn)Sx)zP(ﬁX, < x)zF_\.(x)"

U=min(X,,--X,)

F,.(x)zP(mm(X,.---X“)Sx)zI—P[hx, u]:l-(n-&(x))"

Y, = den i-te storste

P(Y,' < y) =P(iellerfleireY, <y)= P(Zm:x.m\n > i)

- g@FY(Y)k (1-F ()™



Betinga fordeling

Py (X)= i (X'Y). X.Y diskret
' pY(Y)

B f.\'.\'(x’)’)
=T

E[X|]Y=y]= prX| ), X,Y diskret

, X,Y kontinuerleg

E[X|Y - y] = J‘xfx‘s, (x )dx, X,Y kontinuerleg

Var[X|Y = y:| = Z(x - EI:X|Y = y:|)2 Py (x),diskret

Var[XlY = y} = j(x E[X|Y y]) (x )dx, kontinuerleg
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