ThS. Pham Tri Cao * Chuong 2 (Phan b6 sung)

Bang ppxs cua X:

XIXq e [ X5] e | Xy
P pi|...|pil---|Pn

Ham phan phdi F(x) dinh nghia:
F: IR > IR
F(x) = P(X<x)

x 12 1 s& thuc bat ky
@ (X<x) 1a mot bién céd

X 1la BPLNN nhan cac gia tri x;, X», ..

a ‘o , A, d g0 N
Ham phan phdi xac suat cua PLNN rdi rac

-> Xn

e
Ham phan phdi c6 thé€ trinh bay:
X |(-90,-11[(-1,0]](0,1]1]|(1,3]|(3,+0)
F(x) o 0.1 | 0.4 | 0,8 1
Luu y: C6 sach trinh bay:
X -1 1 0 1 |3
F(x)|0,1]0,4|0,8]|1
Bai tap:
Tim bang (luat) ppxs va ky vong cua
PLNN X c6 ham phan phdi:
X -2 1 134
F(x)|1/8|3/8|34 |1
(-]

e
VD: Béng ppxs

X|-1 10 |1 |3
P0,110,310,4/0,2
x<-1:F(x) =P(X<x)=P(¢) =0
-1<x<0 : F(x) = P(X<x) = P(X=-1) = 0,1

=0,1+0,3=0,4

3<x : F(x) = P(X<x)

(> ] =0,14+0,3+0,4+0,2 = 1

0<x<l : F(x) = P(X<x) = P(X=-1)+P(X=0)

1<x<3 : F(x) = P(X<x) = P(X=-1)+P(X=0)+P(X=1)
=0,1+0,3+0,4=0,8

— P(X=-1)+P(X=0)+P(X=1)+P(X=3)
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Quy udc: €<— lay gia tri bén phai, khong lay gia tri bén trai |
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