
Výsledky př́ıklad̊u

Cvičeńı 9

1. exponenciálńı rozděleńı s parametrem θ

2. fY (y) = 1
b e
− y−a

b ee
− y−a

b pro y ∈ R

3. (a) fY (y) = 1

(y−d)
√
2πσ2

exp

{
−
[
log(y−d)−µ

]2
2σ2

}
pro y > d, jinde je fY (y) =

0 (posunuté logaritmicko normálńı rozděleńı)

(b) EY = d+ eµ+
σ2

2 , Var Y = e2µ+σ
2
(eσ

2 − 1)

4.

FY (y) =


0 y ≤ −1
1
2 + arcsin(y)

π , y ∈ (−1, 1),

1, y ≥ 1.

fY (y) = 1
π

1√
1−y2

, pro y ∈ (−1, 1), jinde fY (y) = 0.

EY = 0, med(Y ) = F−1Y (12) = 0.

5. fY (y) = ea y

B(a, b) (1+ey)a+b
, y ∈ R.

6. fY (y) =
√

2
π e−

y2

2 , pro y > 0 jinde fY (y) = 0.

7. fY (y) = 1
3
√
y I(0, 1)(y) + 1

6
√
y I[1, 4)(y), y ∈ R.

8. P(Y = −1) =
∑∞

k=0
e−1

(4+8k)! , P(Y = −
√
2
2 ) =

∑∞
k=0

e−1

(3+8k)! +
∑∞

k=0
e−1

(5+8k)! ,

P(Y = 0) =
∑∞

k=0
e−1

(2+4k)! , P(Y =
√
2
2 ) =

∑∞
k=0

e−1

(1+8k)! +
∑∞

k=0
e−1

(7+8k)! ,

P(Y = 1) =
∑∞

k=0
e−1

(8k)! .

9. Poissonovo rozděleńı s parametrem λ1 + λ2.

10. P(Z = n) = p1p2
(1−p2)n+1−(1−p1)n+1

p1−p2 pro p1 6= p2.

P(Z = n) = p2(1− p)n(n+ 1) pro p1 = p2 = p.
V obou př́ıpadech n = 0, 1, 2, . . .
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