2YNEXEIZ TYXAIEZ METABAHTEZ

KANONIKH KATANOMH 2YNAPTHzH NYKNOTHTAZ
MIOANOTHTAZ
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flx) = 5=

e = pabnuatikn otabepa Tepimou ton pe 2,71828

T = poBnuatikn otaBepa Mepimou ion pe 3,14159

U = HECOG

O = TUTTLKN aTTOKALON

X = Tun tng ouvexoug HeTaBANTAG, yla - 00 < X < + 00




TYNOMNOIHMENH KANONIKH KATANOMH
(STANDARD NORMAL DISTRIBUTION)

H kavovikr) kotovopr) Tou exet peon twn 0 kow tummkn amokAion | (apa ko
diaomropa 1), cupPolitetar pe N(O,1) kot ovopaletol TUMOTIOLNUEVN KOVOVLKN
katavoun (standard normal distribution). Mwa tuxaia petafAntr mou akoAouOel
TNV TUTTOTTOLNEVN KOWVOVLKN KOTOVOUN), EXEL ETTIKPATAOCEL v OUKPBOALlETOL pE Z KoL N
ouvaptnon TTUKVOTNTAC TNG Elval:

—e 2, —0<z< 4+




OMOIOMOP®H KATANOMH: ZYNAPTHZH MNYKNOTHTAZ
MIOANOTHTAZ — AIAKYMANZH-TYNIKH ANOKAIzZH

OL TLHEC KaTaVEMOVTAL OpOLOpoPda 0TO EUPOC TWV TLUWV TNEC METAPANTAC
TTOU ETTEKTELVETAL ATTO TNV ULIKPOTEPN TN () Ewg tn peyaAutepn Tun (B).
f(x) = ﬁ, orrou a<X <b kot 0 ommoudnTiote aAloU

o = gAAxLOTN TR TNS X

R e TN TG X H T.). X Aépe OTL akoAouBel tnv
U= 2o opotopopodn katavoun (X~U[a,b]) oto
(b —a)? dtaotnua [a, b] otav to X ival to iblo
g% = MOavO va TTAPEL TLUEC OE OTTOLOOATTOTE
12 uTTo-6lAaoTNMA LETAEL TOU O KOl TOU b.




EKOETIKH KATANOMH: ZYNAPTH2ZH NMYKNOTHTAZ
MIOANOTHTAZ

fx) =1e™ yuaX > 0

e = poBnuatikn otoBepa Tepimmou ion pe 2,71828
A = p€ooc aplOpoc adiéewv ava povada xpovou
X = oTToladATIOTE TN TN ouveXoUC petaBANTAC, otTou 0 < X < + 00

MEZO2 XPONOZ METAZY AODIZEQN u=1I/A

TYNIKH AMOKAIZH TOY XPONQY METAZY ADIZEQN o = |/A

AOPOIZTIKH EKOETIKH NI©GANOTHTA P(xpovog adieng < X) = |-e™




