6.1 ExOetikn kotavopun)

Opopog 6.1. 'Ecto X ovveyng toyoio petofint. Aéue 6Tt X oakoiovBel v
ekOeTtucn] katavopn (exponential distribution) pe mapdpetpo 6 oav m cvvaptnon

ToKVOTNTOG TOaVOTNTOG diveTOL OO TOV TOTTO

le*x/g, vX>0,6>0
f(x)=10
0, vx <0.

SopBoikd, X ~ E(0).

AmodekvieTon OTL Yio TV €KOETIKT KATOVOUN IGYVEL TO TOPAKAT® OedpnpioL:
Ozopnpao 6.1. 'Eoto X mn toyxaio petafint) n omoio akolovbel v exBetikn
KOTOVOUT UE Topdpetpo 6:

i. H aBpoiotikr] cuvdptnon Katavoung g toyoiog petafintmge X otveton amd
oyéon
0 —o<a<0

F(a)z{

1-e*? 0<a<oo,

1. H avapevopevn tipun g toyaiog petapintg X odivetar amd m oyéon
E(X)=6.

it. H dwuxdpovon g toyaiog petafintig X odivetat amd tn oyéon

V(X)=6".

6.2 Katavop] yappa
[Ipwv mpoympnoovpe GTOV OPIGHO TNG KOATOVOUNG YOUUO TPEMEL Vo, OpicovpE T
GLUVAPTNOT YOO
Opopdg 6.2 H suvaptnon yappa (gamma function) opiCetat, yio kéfe mpaypotikd
Kot BeTikd apBpd a, and To OAOKANPOL

I'(a)= j y* e dy.
0

Amodsucvietal 0Tl

e ywa>l=TI(a)=(@-Dl'(a-1),



e vy a=v (puowog apBudc) = I'(v)=(v-1)!,

e T()=1,

Opwopog 6.3 'Eotwo X ovveyng toyaio petafint. Aépe 6t n X axorovBel v
Kotavop yappe (gamma distribution) pe mapapétpovg @ kar S, av 1 cuvdptnon

nokvotntog Thavotntog diveton omd Tov TOTO

X'’ Vx>0, a, >0

fFO) =1 8T ()
0 VX <0.

omov I'(&r) &ivarn covaptnon youpa.
SvpuPoikd, X ~gamma(e, S) .

ATodeVOETAL OTL Y10 TV KOTOVOUT| YOO IGYVEL TO TAPOKAT® Bedprnpa:

Ocopnuoa 6.2. Eoctow X 1 tuyoio petafint n oroia akoAovbei v Katavoun yéupo

pe mapapétpoug @ kot f. Tote:

i.  H avopevopevn tiun g toyaiog petafintmg X odivetal amd tn oyéon
E(X)=ap.

ii. H dwxdpovon g tuyaiog petafintig X olvetat amd tn oyéon

V(X)=aB.



