Ndzev prace:  Transformace ndhodnggel velicin

Autor: Radka Pickouva

Katedra:  Katedra pravdepodobrosti a matematickd statistiby
Vedouet bakaldaiské prace: Myr. Zdenek Hldaoka, Ph.D.
e-mail vedouciho:  hlavkackarlinanff. cune ez

Abstrakt:

V' predlozené praci studujeme transformace ndhodnych velicin a vektoru, Vety,
které budeme potiebovat k vipoction. uvedeme pouze bez dikazi, nebot je lze
nalézt v dostupndé literature. Zameorime se piedevsin na aplikael téchto vét.
Predvedenie pouziti na konkrétni transformaci obeené p-rozisérného ndhodného
vektorn X = (... .. V) p e Nop > 20 Danou transformaci nejprve apliko-
jenie na nahodné veliciny a vektory, kterd maji normalni rozdéleni. Poté zavedeme
pojent asvinptoticky normadlni rozdeleni a stejnon transforimact pouzijeme na
nihodné veliciny a vektory, kterd jsou asviptoticky nonndlni. Na zdver vysledky
porovnane,
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Abstract:

In the presented work, we study transforniations of random variables and vectors.
The theorems needed for caleulations arve stated without proofs beeanse these can
be easily found i accessible literature. This work aims primarily on the appli-
cation of these theorems in practice. Their use is shown on a transformation of
p-dimensional random vectors X — (... V)0 p e NLp > 20 First. this trans-
formation is applied to normally distributed random variables and vectors. Next,
we introduce the definition of asvinptotic nornnality and the same transformation
is used on asymptotically normal random variables and vectors. Tn the conclusion.
we compare the results.
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