ME 529 - Stochastics Sarksen

Bernoulll Trials

Goodarz Ahmadi

Department of Mechamical and Aeronautical Engineering
Clarkson University
Potsdam, Y 13699-5725

ME 529 - Stochastics G. Ahmadi

Bernoy/] Trials =
Outline

» Repeated Trials

» Most Likely Number of Success
» Asymptotic Theorems

» Gaussian Functions

» Generalized Bernoulli Trials

» Poisson Theorem

» Random Poisson Points
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Series of Independent Experiments
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Most Likely Number of Success

~ k, k, = Greatest Integer < (n+1)P if (n+1)P = Integer
™k, and k, -1 k =(n+1)P if (n+1)P = Integer
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Asymptoilc Thaorems S

DeMoivre - Laplace Theorem
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Approximate Evaluation
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Gaussian Functions S
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For large n, small p with np being finite
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Random Polsson Pointy S

We place at random n points in the interval
(0,T). Lett,—t, =t,. The probability of
finding k pointsin t, is

P(k Pointsinta)=(E]pkan o=

Poisson

k
P(k Pointsint,)~e™ ()| |-
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Concluding Remarks

» Repeated Trials

» Most Likely Number of Success
» Asymptotic Theorems

» Gaussian Functions

» Generalized Bernoulli Trials

» Poisson Theorem

» Random Poisson Points
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