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MaTreMaTnyka CcTaTUCTUKA

BajaTak 1. Heka je X,, y3opak u3 nomysanuje auje odenexje X mva nopmasay N (m, o2)
pacrozeny. OApeInT pactoeNly ClIydajHe BeTNIINHe
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Pememe. a) Ciyuajua semmumna X, mma mopmamny N (m,Z-) pacmozery. Oso
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Cryuajua BesuInHA nf* € X%, <X” m.\/n ) € X% pacnozesry, Kao KBaJapaT CJIy-
qajue Besmanne koja uma N (0, 1) pacnomery.
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Ha ducmo noduam pactofieny ciydajue BeJquunHe —z+ kopucruhiemo caesnely Teope-
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Teopema 1. Axo je X1, ..., X,, apocti cayuajar ysopax us N(0,1) pactogene, onga
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cy Xy u S, HE3aBUCHE CAYUATHE BENUNUHE. *
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Hagenene dyuknuja je kapakrepuctrdna (QyHKIHja CIyUYajHE BEJIUUNHE KOja MMA
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W3 naBejiene Teopeme, 3aKJbydyjeMoO Jia Cy y OPOjUOIy U MUMEHHOILy HE3aBUCHE CJIy-
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Cy He3aBUCHE, I1a nMa ty_1 PaCIO/IEy.
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3anarak 2. J/latu cy nezaBucHu y30pIiu X, U3 MOMyJIaluje dnje odesexkje X nMa HOpMaJ-
uy N(m1,0?) pacnogeny n Y}, u3 nomnynanuje auje odenexje Y mma nopmasay N (ma, 02)
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Buamo 1a je X, nesasucna of S, (X) no reopemu, a o Si(Y') jep cy ysopru nesa-
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3anarak 3. /latu cy HesaBucHu y3opiu X, U3 Hoiysaiuje unje odenexje X nMa HopMaJi-
ny N(m1,0?) pactiogeny u Y}, u3 nomnynamuje anje odenexje Y uma nopmamnay N (mz, o5)
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