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Diskretne slučajne varijable

Slučajna varijabla s binomnom razdiobom X ∼ B(n, p)

X(Ω) = {0, 1, 2, . . . , n} P (X = x) =
(

n
x

)
pxqn−x

E(X) = np, V (X) = npq, σ =
√

npq

Slučajna varijabla s Poissonovom razdiobom X ∼ P(λ)
Poissona razdioba aproksimira binomnu: provjeriti uvjet np ≤ 10 i n > 50 i tada λ = np.

X(Ω) = {0, 1, 2, . . .} P (X = x) =
λx

x!
e−λ, x = 0, 1, 2, . . .

E(X) = λ, V (X) = λ, σ =
√

λ

Slučajna varijabla s geometrijskom razdiobom X ∼ G(p)

X(Ω) = {1, 2, 3, . . .} P (X = x) = qx−1 · p, q = 1− p

Slučajna varijabla s hipergeometrijskom razdiobom X ∼ H(n, m, d)

X(Ω) = {0, 1, . . . ,m} P (X = x) =

(
d
x

) (
n− d
m− x

)
(

n
m

) , x ≤ m ≤ d ≤ n

Neprekinute slučajne varijable

Slučajna varijabla s eksponencijalnom razdiobom X ∼ E(λ)

f(x) =

{
0, x ≤ 0
λe−λx, x > 0

; F (x) =

{
0, x ≤ 0
1− e−λx, x > 0

P (X ≤ a) = F (a) = 1− e−λa

P (X > a) = 1− F (a) = e−λa

P (a ≤ X ≤ b) = F (b)− F (a) = e−λa − e−λb

E(X) =
1
λ

V (X) =
1
λ2

Slučajna varijabla s normalnom razdiobom X ∼ N (µ, σ2)

f(x) =
1

σ
√

2π
e−

(x−µ)2

2σ2 , x ∈ R; F (x) =
1

σ
√

2π

∫ x

−∞
e−

(t−µ)2

2σ2 dt = Φ(
x− µ

σ
)

Nestandardna normalna razdioba X ∼ N (µ, σ2)

P (X ≤ a) = F (a) = Φ(
a− µ

σ
)

P (X > a) = 1− F (a) = 1− Φ(
a− µ

σ
)

P (a < X < b) = F (b)− F (a) = Φ(
b− µ

σ
)− Φ(

a− µ

σ
)

E(X) = µ

V (X) = σ2


