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Ref: https://www.invespcro.com/blog/bayesian-vs-frequentist-a-b-testing-whats-the-difference/
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Bayesovská vs. Frequentistická statistika
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Ref: https://medium.com/analytics-vidhya/a-short-story-on-bayesian-vs-frequentist-statistics-27f55ae56253
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Modelováńı fotbalu
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Podḿıněná pravděpodobnost, Bayesova věta

Pro jevy A, B je podḿıněná pravděpodobnost je definována jako

P(AjB) =
P(A \ B)

P(B)
:

Bayesova věta

Pro jevy H, E takové, že P(E ) > 0 plat́ı

P(HjE ) = P(E jH)P(H)
P(E)

posterior / likelihood x prior
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Modelováńı sportu
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Bayesova věta (spojitá verze)

Bayesova věta (spojitá verze)

Pro spojité náhodné veličiny X, Y plat́ı

fX jY (x jy) = fY |X (y jx)fX (x)

fY (y) =
fY |X (y jx)fX (x)∫
fY |X (y jx)fX (x) dx
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Bayes Update
Již jsme vytáhli modrou, b́ılou a modrou

Ref: McElreath, R. (2016). Statistical Rethinking: A Bayesian Course with Examples in R and Stan (1st ed.).
Chapman and Hall/CRC. https://doi.org/10.1201/9781315372495
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