Aliouatinn Beueriworn tov mbavotAtny xat Bacixol utoAoyLleuol

[epiandn

Avtdvng Owcovéuou
aeconom@math.uoa.gr

18 ®efpovapiou 2010

H Ocewpla [Iibavothtwy €xel wg 6x0ond TNy TOGOTIXH UEAETN TWV TUYALWY QULYOUEVKDY UE LadnuaTixég
uehédouc. Ilo ouyxexpluéva, aoyoheltal ue TN UEAETN TERARATOVY TUYMS, Snhadl melpaudtwy A
dLadxaotdy Twv onolwy To anotéhecua dev elvat ex TV TPOTépwY YVWoT6 alld xafopiletar (xon) and
Tuyaloug TaUEdYOVTES.

'Eotw S 10 6Uvoho Ty duvatdy anotehecudtoy evog Tuyalov newpduatos. Kdbe duvatd anotéhecua
xohelton deLypatind onpeio 1) anhé evdeySevo tou Tuyatou mEdUATOS, EVE To GUVoAo S xakeltal
deLypatindg xwpog. Ta uroclvola tou Serypatixol ydeou avagépovial wg evdeydmeva. Katd vy
extéheon evog mepduatog TiyNg, Oo Aéue 6Tl Eva dedOUEVO EVBEYOUEVO MPAYWUATONOLELTAL, OV TO
ATOTEAECUN TOU TELRAUATOS AVAXEL GTO GUYXEXPLUEVO EVOEYOUEVO.

Avza By, By, ..., Ey, elvauevdeyoueva t6te 1 évwot| Toug, || Es, elvon 1o evdeyduevo nou tepthauBdvet
6hat Tor SUVTE AMOTEAEGUATA TTOU AVAXOUV GE TOUAGyLoTov éva and to Fy, Fy, ... E,. Ankady, 10
evdeyduevo i, E; mpayuatonoeltar étav mpayuatornownfel touvkdytotov éva and to Ei, Es, ..., Ep.
Hupéuowa, n touh) (ie; E; elvar to evdeybuevo mou mephaufdvel 6ha T duvatd amoteléouata Tou
aviixouv oe 6ha ta E, Es, ..., E,. To evdeybuevo (), E; npayuatonoteltor 6tav npoyuatonotmnfody
“tautdypova” Oha ta By, Ea, ..., Ey.

I xdfe evdeyduevo E opllovue 10 ouuminpowuatixd tou, E¢ mou elval 1o 6Uvoro twv duvatody
anoteAecUdTOY Tou dev avixouvy oto E. To cuumhnpwuatixé EC tou E mpayuatomoeitar téHTE XA
uévov toéte dtav dev mpayuatonoteltar 1o E. To evdeyduevo S mpayuatonoteiton ndvia, 6nolo xi av
elvon To amotéheoua evée TewpduaToc THYTG, eV To S¢ elvan To xevé alvoro () mou dev meptéyel xavéva
duVaTO amOTEAECUO XAl TO OTolo enOUEVWS dev mpayuatonoteltal toté. Avo evdeydueva E xal F' ue
ENF =0 Myovroa acupPifacta. O dpoc autéc yenousonoteltar axplBdc yio va Snhdoet tL dev elvar
duvaté va mparyuatonomnboly xat Ta 3uo, agol 1 TEAYUATOTONGT) TOU EVOS ATOXAELEL TNHY TEAYUATOROINGT
TOU dAhovu.

Tty mavobewpntind npotunonolinon (Loviehonoinomn) evég nelpduotog Ty ng anateitat va xaboploholy
tplo otoyelo: O derypatindg ydpog S, 1 owoyévewa Twv evdeyouévwyv A mou elvol uia owoyévela
UTOGLVOALY Tou S yla Ta onola pag evdlagépel va uetpioovue tny mbavétnta npayuatonoinorc Toug
xau Yt ouvdptnon (uétpo) mbavétntag P : A — R mou avtietolyel o xdbe evdeyduevo v mbavotta
Tpayuatonoinog Tou mou O elvon €vag aplbude.

[ty aopatind Beueilowon Twv mbavothtey urtobétouue ta axdhovbo aliduata ta onola TEénel
va wavornotel ) mhavotnto P:

1. 0 < P(F) <1, yw x8be evdeybuevo E
2. P(S)=1



3. T xdbe axolovbia avd dvo aouuBiBactwy evdeyouévov Eq, Ea, ... (Sn\adf E;NE; = () yw i # j)
o0 o0
P(JE) =) P(E)
i=1 i=1

Mrogolv 161 va anodeiyfolv Zexwvodvrag and ta allduata to axdrovba Baouxd urohoyioTtixd
anoTeEAECUATA

1. P@)=0
2. P(E°)=1—-P(E)
3. Apyn eyxhelouol - anoxhelouol Yo 2 evOeyOUEVAL:

P(EUF) = P(E) + P(F) — P(EF)

4. Tevue apyt| eyxhelouol - anoxhelouo:

i= 1= i<j i<j<

= > (-0t > P(EyE,---Ey)

r=1 11 <ig <<ty

5. Movortovia: Av E C F téte P(E) < P(F)

6. YrnompooOetixdtnro: ' xd0e axoroubia evdeyouévov Ei, Ea, . .. oylel
[e.e] oo
P JE) <) P(E)
i=1 i=1
7. Yuvéyew: Av B} C By C B3 C - -+ elvan wo ab&ovoa axohloubio evdeyouévwy t6te

P(fj E;) = lim P(E,)

| n—00
=1

Ouolwe, av E1 2 By D E3 D -+ elvar pia pbivouoa axoloubia evdeyouévov t6te

P(ﬁ E;) = lim P(E,)

! n—00
=1

Yy neplntoon nenepaouévou Seryuatinol yoeou S tou 6ha ta Setyuatixd onueia Tou elval Lloomifava,
N mbavétnTa evég evdeyouévou E Slvetar and tn oyéon

|E|  evuvoixéc mepintioes

P(E) = =
(E) |S]| duvaTtéc TEpLRTOOELS

6mou ue |E| ovuPohilovue to tAffoc twv otolyelwy evoc evdeyouévou E.

H mbavétnta evog evdeyouévou unopel va €yel Sudgopeg epunveleg. Ye €va melpaua mov agopd 1o
XAEAXTNELOTIXG VOGS TEmepaouévou Thnbucuol uropel va epunveubel oav To 1060616 Tou TAnbucuos tou
€YEL TO CUYXEXPLEVO YapaxTneloTixd. Ye éva nelpaua mou umopel va enavakngbel anepidplota, unopet
va epunvevliel wg 1 oplaxt oyeTxy ocuyvoTNTA TEayUaTOTOINoNG TOL EVSEYOUEVOL, xalig To TAfog TwV
enavalfiPewy tou mepduatog Telvel 610 dnewpo. Ye melpduata TUYMS TOU 0 dELYUATIXOS YWEog UTopEl
va omexoviotel ue xdmoto eninedo yewuetpxd oyfua, n mbavétnTa evéc evdeyouévou unopel vo yivel
AVTIANTTY ¢ TO T0606TH TOL eUPad0U TOU GYHUATOS TOU AVTLOTOLYEL GTO GUYXEXPLUEVO EVOEYOUEVO G
Tpoc To euPadd Tou oyfuaToC Tou avileTolyel 6To derypatixd yweo. Télog, n mbavétnTa unopel va
epunvevbel wg éva umoxelwevixd uétpo BefaldTnTag Yo To anotéleoua eVOS TELRAUATOS TUYNS.



