
3U]\NáDG
3HZQD� ILUPD� ]OHFLáD� DQDOLW\NRZL� U\QNX� SU]HSURZDG]HQLH� EDGD�GRW\F]�F\FK� XG]LDáX� WHM� ILUP\� Z� U\QNX�� W]Q�� RV]DFRZDQLD� IUDNFMLOXGQR�FL�PLHV]NDM�FHM�QD�GDQ\P�WHUHQLH��NWyUD�QDE\ZD�SURGXNW\�RZHMILUP\�� 1D� SRGVWDZLH� SRSU]HGQLFK� EDGD� RUD]� LQIRUPDFML� R� EUDQ*\DQDOLW\N� VNRQVWUXRZDá� UR]NáDG�a priori SUDZGRSRGRELH�VWZD� Uy*Q\FKXG]LDáyZ�ILUP\�Z�U\QNX�

8G]LDá�Z�U\QNX 3UDZGRSRGRELH�VWZR
0.1 0.05

0.2 0.15

0.3 0.20

0.4 0.30

0.5 0.20

0.6 0.10

1DVW
SQLH�DQDOLW\N�SREUDá�SUyE
 ORVRZ� ]áR*RQ� ]����RVyE�L�VWZLHUG]Lá�*H���VSR�UyG�W\FK�RVyE�QDE\ZDM� SURGXNW\�EDGDQHM�ILUP\�

Niech

θ ��XG]LDá�ILUP\�Z�U\QNX�� ?=θ

n ��OLF]QR�ü�SUyE\�� 20=n

x ��OLF]ED�HOHPHQWyZ�Z\Uy*QLRQ\FK�� 4=x

Wnioskowanie klasyczne

(VW\PDWRU�XG]LDáX�ILUP\�Z�U\QNX�
2.0

20
4ˆ ===θ

n

x

Wnioskowanie bayesowskie

Prawdopo-GRELH�VWZD
a priori

Informacja
z

próby

Prawdopo-GRELH�VWZD
a posteriori

+ =



1D� SRGVWDZLH� LQIRUPDFML� ]� SUyE\� PXVLP\� REOLF]\üSUDZGRSRGRELH�VWZD� )( θxP dla poszczególnych θ:

xnx

x

n
xP −θ−θ




=θ )1()( ,

gdzie

20=n , 4=x , }6.0,5.0,4.0,3.0,2.0,1.0{∈θ .

Otrzymamy:
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0.1 0.089779

0.2 0.218199

0.3 0.130421

0.4 0.034991

0.5 0.004621

0.6 0.000270
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DNWXDOL]XMHP\�SUDZGRSRGRELH�VWZD�a priori á�F]�F�MH�]�LQIRUPDFM� ]SUyE\�L�RWU]\PXMHP\�SUDZGRSRGRELH�VWZD�a posteriori )( xP θ .

θ )(θP )( θxP )()( θ⋅θ PxP )( xP θ

0.1 0.05 0.089779 0.004489 0.060052

0.2 0.15 0.218199 0.032730 0.437850

0.3 0.20 0.130421 0.026084 0.348946

0.4 0.30 0.034991 0.010497 0.140429

0.5 0.20 0.004621 0.000924 0.012362

0.6 0.10 0.000270 0.000027 0.000361

Σ 1.00 0.074751 1.000000
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θ )(θP )( θxP )()( θ⋅θ PxP )( xP θ

0.1 0.060052 0.142344 0.0085480 0.049074

0.2 0.437850 0.246291 0.1078384 0.619103

0.3 0.348946 0.146496 0.0511193 0.293477

0.4 0.140429 0.04681 0.0065734 0.037738

0.5 0.012362 0.008545 0.0001056 0.000606

0.6 0.000361 0.000812 0.0000003 0.000002

Σ 1.00000 0.1741850 1.000000
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Pytanko:

$� FR� E\�P\� RWU]\PDOL�� JG\E\� ZSLHUZ� SRá�F]\ü� Z\QLNL� SRFKRG]�FH]� REX� SUyE�� D� GRSLHUR� SRWHP� X]\VNDQ� Z� WHQ� VSRVyE� LQIRUPDFM
]�SUyE\�SRá�F]\ü�]�LQIRUPDFM� a priori?

:WHG\�PLHOLE\�P\
361620 =+=n ,

734 =+=x

θ )(θP )( θxP )()( θ⋅θ PxP )( xP θ

0.1 0.05 0.0393186 0.0019659 0.049074

0.2 0.15 0.1653428 0.0248014 0.619103

0.3 0.2 0.0587838 0.0117568 0.293477

0.4 0.3 0.0050393 0.0015118 0.037738

0.5 0.2 0.0001215 0.0000243 0.000606

0.6 0.1 0.0000007 0.0000001 0.000002

Σ 1.00 0.040060 1.00000
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W naszym przypadku otrzymamy:
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