Biuletenis Nr. 2, 2008 m., B. Burgis

Uždavinių rinkinys apie Puasono skirstinį:

http://www.umass.edu/wsp/statistics/lessons/poisson/problems.html
Yra gana sunkių... Bet yra ir visai lengvų! Atsakymai ir komentarai pateikti, turėtumėte mokėti pasirinkti.
Nuoroda į paskaitą apie Puasono skirstinį:
http://www.umass.edu/wsp/statistics/lessons/poisson/index.html
Palyginkite su B.B. paskaitomis :-).

Įvertinkite tai, kad

p(k) = r*k / (k!)(*r) yra tikrai ta pati formulė kaip 
[image: image1.wmf]!
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. Paskaitykite, kaip interpretuojamas r (rate) – tai svarbu!

***

Gerų demonstracijų puslapis!:

http://www.math.csusb.edu/faculty/stanton/probstat/
Pasirinkite Normal distribution!

***

http://demonstrations.wolfram.com/TheDeMoivreLaplaceTheoremInProbabilityTheory/
(yra online demonstracija, bet įkeltai programai reikia paketo Mathematica)

The de Moivre-Laplace theorem (first published in 1738) is one of the earliest attempts to approximate probabilities by a normal distribution. This theorem provides a remarkably precise approximation of the distribution function (i.e., the cumulative probabilities) of a binomial distribution with parameters  [image: image2.png]


 and [image: image3.png]


. Those parameters correspond, for example, to the number of heads obtained in a sequence of [image: image4.png]


 tosses of a coin, where [image: image5.png]


is the probability of a head in a single toss. Given the scarcity of calculation resources available in the [image: image6.png]1z



century, this theorem proved at the time to be a very valuable tool.

For any choice of [image: image7.png]


 and [image: image8.png]


, you will see the exact and approximate values of the probability of obtaining a number of heads between [image: image9.png]


and [image: image10.png]


(inclusive). Move the sliders to vary [image: image11.png]
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 as well as [image: image13.png]
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. The orange curve is the cumulative normal distribution, while the staircase-shaped polygonal curve is the cumulative binomial distribution (a step function). The number of heads used in the calculation ([image: image15.png]


 and [image: image16.png]


) appear in brown and blue on the top scale. The theorem is actually stated in terms of standardized values, that is, after subtracting the mean from each result and dividing by the standard deviation. The standardized values corresponding to the choices of [image: image17.png]


and [image: image18.png]


appear on the bottom scale.

As [image: image19.png]


grows, you can see that the binomial approaches the normal, thus illustrating a special case of the central limit theorem of probability theory.
***
From Wikipedia, the free encyclopedia

Jump to: navigation, search
In probability theory, the theorem of de Moivre–Laplace is a special case of the central limit theorem. It states that the binomial distribution of the number of "successes" in n independent Bernoulli trials with probability p of success on each trial is approximately a normal distribution if n is large, or, more precisely, that after standardizing, the probabilities converge to those assigned by the standard normal distribution.

***

Pagaliau, svarbiausia!
Šiemet šio to pasimokysime tiesiai iš šio šaltinio!:

http://www.vgtu.lt/leidiniai/elektroniniai/matematika3/Mat3uzd/tt_uzd_I_05.pdf
_1269974283.unknown

