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Domáćı stránka: http://www.karlin.mff.cuni.cz/˜antoch/

Anotace: Prohloubeńı poznatk̊u z bakalářského kursu Pravděpodobnost a
statistika a jejich rozš́ı̌reńı o základy daľśıch discipĺın teorie pravděpodobnosti,
zejména o teorii a využit́ı Markovových řetězc̊u, teorii front, teorii spolehli-
vosti a teorii informace.

Sylabus:

1. Spojité a diskrétńı náhodné veličiny a jejich charakteristiky. Náhodné
vektory a jejich charakteristiky.

2. Centrálńı limitńı věta a jej́ı aplikace.

3. Markovovy řetězce, klasifikace stav̊u, pojem stacionárńıho rozděleńı.

4. Poisson̊uv proces a jeho aplikace.

5. Základy teorie front, modelováńı obslužných zař́ızeńı. Modely zrodu a
zániku.

6. Exponenciálńı rozděleńı a jeho využit́ı v teorii spolehlivosti. Charak-
teristiky spolehlivosti, doba do poruchy, intenzita poruch, spolehlivost
složitých systémů.

7. Pojem informace z pravděpodobnostńıho a statistického pohledu.

Ćıl předmětu: Studenti se seznámı́ se základy teorie markovských řetězc̊u,
modely zrodu a zániku, modely hromadné obsluhy a náhodných proces̊u.
Toto jim umožńı pochopit stochastický př́ıstup modelováńı reálných náhodných
jev̊u v této oblasti.
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Praha 1998.

2. Feller W., An introduction to probability theory and its applications,
Wiley, New York 1970.

ii

mailto:Jaromir.Antoch@mff.cuni.cz
http://www.karlin.mff.cuni.cz/~antoch/















































































































































































































	pravdepodobnostni_metody_annotation.pdf
	IMG_0001.pdf
	IMG_0002.pdf
	IMG_0003.pdf
	IMG_0004.pdf
	IMG_0005.pdf
	IMG_0006.pdf
	IMG_0007.pdf
	IMG_0008.pdf
	IMG_0009.pdf
	IMG_0010.pdf
	IMG_0011.pdf
	IMG_0012.pdf
	IMG_0013.pdf
	IMG_0014.pdf
	IMG_0015.pdf
	IMG_0016.pdf
	IMG_0017.pdf
	IMG_0018.pdf
	IMG_0019.pdf
	IMG_0020.pdf
	IMG_0021.pdf
	IMG_0022.pdf
	IMG_0023.pdf
	IMG_0024.pdf
	IMG_0025.pdf
	IMG_0026.pdf
	IMG_0027.pdf
	IMG_0028.pdf
	IMG_0029.pdf
	IMG_0030.pdf
	IMG_0031.pdf
	IMG_0032.pdf
	IMG_0033.pdf
	IMG_0034.pdf
	IMG_0035.pdf
	IMG_0036.pdf
	IMG_0037.pdf
	IMG_0038.pdf
	IMG_0039.pdf
	IMG_0040.pdf
	IMG_0041.pdf
	IMG_0042.pdf
	IMG_0043.pdf
	IMG_0044.pdf
	IMG_0045.pdf
	IMG_0046.pdf
	IMG_0047.pdf
	IMG_0048.pdf
	IMG_0049.pdf
	IMG_0050.pdf
	IMG_0051.pdf
	IMG_0052.pdf
	IMG_0053.pdf
	IMG_0054.pdf
	IMG_0055.pdf
	IMG_0056.pdf
	IMG_0057.pdf
	IMG_0058.pdf
	IMG_0059.pdf
	IMG_0060.pdf
	IMG_0061.pdf
	IMG_0062.pdf
	IMG_0063.pdf
	IMG_0064.pdf
	IMG_0065.pdf
	IMG_0066.pdf
	IMG_0067.pdf
	IMG_0068.pdf
	IMG_0069.pdf
	IMG_0070.pdf
	IMG_0071.pdf
	IMG_0072.pdf
	IMG_0073.pdf
	IMG_0074.pdf
	IMG_0075.pdf
	IMG_0076.pdf
	IMG_0077.pdf
	IMG_0078.pdf
	IMG_0079.pdf
	IMG_0080.pdf
	IMG_0081.pdf
	IMG_0082.pdf
	IMG_0083.pdf
	IMG_0084.pdf
	IMG_0085.pdf
	IMG_0086.pdf
	IMG_0087.pdf
	IMG_0088.pdf
	IMG_0089.pdf
	IMG_0090.pdf
	IMG_0091.pdf
	IMG_0092.pdf
	IMG_0093.pdf
	IMG_0094.pdf
	IMG_0095.pdf
	IMG_0096.pdf
	IMG_0097.pdf
	IMG_0098.pdf
	IMG_0099.pdf
	IMG_0100.pdf
	IMG_0101.pdf
	IMG_0102.pdf
	IMG_0103.pdf

