KPATKWE CBEOEHUA
U3 TEOPUU BEPOATHOCTU
N MATEMATUYECKOU CTATUCTUKIN

2.1.CnyyaniHble BeINYMHbI

Bcsikast cnyyainHas sBenuunHa X obnagaer TeM CBOMCTBOM, YTO
npy NPOU3BOACTBE B HEM3MEHHbIX ycroBusix N HabnogeHun 6ygyr

3aperncTpupoBaHbl HEOAUHAKOBblE 3HayeHus X1, X2, ..., Xn» Cpeau
KOTOpPbIX, OAHAKO, MOryT BCTpeyaTbCsa M noBTopstowmecs. Pasnuyatot
OUCKPEemMHbIe N HEMpPepPbI8HbIE CITy4alHble BEMNYMHbI.

[OucKkpeTHasa cny4yalHas Benu4YMHa NpYHUMAET NULb OTAENb-
Hble, MN30MMPOBaHHbIE OJHO OT APYroro 3HayeHus. Takum CBOWCTBOM
obragatoT, npexae Bcero, napameTpbl, Ha3biBaemble aTpUOyTUBHBIMM
npu3Hakamu (Hanpymep — UBeT MNpeaMeTa, COpT MpPOAYKUWUW, FOgHOe
unu 6pakoBaHHoe u3genve u 1. A.). OTaenbHble 3HaYeHUA NOA06HbIX
napameTpoB ONpeaensaTca NyTeM cyeTa U NO3TOMY 3HAYEHUSMU aUC-
KPETHOW Crny4yanHON BEMWUYMHBbI MOTYT ObITb TOMbLKO HaTypanbHble YuC-
na.

HenpepbiBHas cny4YarHasa BennyuHa npvHUMaeT mnobble 3Ha-
YeHUs1 N3 HEKOTOPOro CBOMCTBEHHOIO €1 YMCMNOBOro MHTepBana. Takum
CBOMCTBOM 00nafatoT KONMUYECTBEHHbIE MpPU3HaKM (MexaHnyeckue
CBOWCTBa MaTtepuana, akTnyeckme pasmepbl NPOAyKLMKU, NPOM3BOAN-
TenbHOCTb arperata npy obpaboTke KOHKPETHOro npodmnepasmepa u
T. n.) OTAoenbHblE 3HAYEHUS TakMX NapameTpoB OnpedenstoTca nyTem
N3MEpPEHUA UIN pacyeToB U MO3TOMYy MOryT ObiTb MOOLIMW OENCTBY-
TeNbHbIMU YnCramum.

W ona auckpeTHOW, n Ana HenpepbiBHOW Cry4YanHOW BenNYMHbI
XapakTepHbl, N0 KparHen Mepe, ABe 3aKOHOMEPHOCTH:

1. Bcsikasi crniyyaiHasi BENUYUMHA UMEET HEKOTOPbLIN OrpaHuU4eH-
Hbli ¢ 0Benx CTOPOH WHTEpBasn BapbUpPOBaHMWS, BENUYMHA W
NonoXeHne KOTOPOro Ha YMCNOBOM OCn OBYCroOBMEHbI ee hu-
3uyeckor npupogon. Criy4anHoOCTb NPOSBNSAETCH NULLb B TOM,
YTO 3HaveHue, koTopoe byaeT obHapy>KEHO B HEKOTOPbLIA MO-
MEHT HabnwaeHus 3a aHanusvpyeMblM napameTpom, 3apa-
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Hee He N3BECTHO.

2. Kaxpgoe 3HadeHue criyqyariHOM BESIMYUHBI MPOSIBISETCA BHYT-
pv VHTepBana ee BapbUpOBaHWS C COBEPLUEHHO onpenerneH-
HOW BEPOATHOCTLIO.

2.2.3aKkoH pacnpepeneHus

3aKkoH pacnpefeneHnss — COOTHOLUEHWe, YCTaHaBnvBatoLlee
CBSA3b MeXAY BO3MOXHbIMWU 3HAYEHUSAMU CIy4anHOW BEMWUYMHBI U COOT-
BETCTBYIOLLMMU UM BEPOATHOCTAMM. YacTo Takke MCNOmb3ylT TEPMUH
«PacnpeneneHne BepoATHOCTU».

3akoH pacnpegeneHvs npeactasnaloT Nnbo dyHKUuen pacnpe-
AeneHus, Nnbo NNOTHOCTLIO pacnpeneneHus.

DyHKUMA pacnpeaeneHna otobpaxaeT BEepOATHOCTb COObITHS,
3aKknovarLleroca B ToOM, YTO criyyanHas BenuuuHa (Hanpumep X))
NPUMET 3Ha4YeHne MeHblUe, YeM MPOU3BOSIbHOE AENCTBUTENbHOE YuC-
no X (T. e. BEPOATHOCTb cobbITMS X < X):

F(x)=P(X <x). 2.1)

B Buae dyHKuuM pacnpegeneHuss MOXHO OTOoBpasvTb 3aKoH

pacnpefeneHusa Kak HernpepbIBHOM, Tak U OUCKPETHOW Crny4anHoOu Be-
nnynHbl (puc. 2.1).

F (X) A = (X) A
1 1 Pl
F(x,) -
P{x < x<x 3
O X:m'n )él X2 Xmax ; O ):(mi — Xmax X=
a 6

Puc. 2.1. dyHkumMm pacnpefeneHusi HenpepbiBHOM (a) u auckpeTHou (6)
cryyYanHbIX BEMUYWH

19

@®re0Y B0 «MITY um. IN. Hocosa»,
© PymsiHues M.N., Pyqurckasi H.A. (2nasbl y4ebH020 nocobusi)



HesaBncumMo OT BuAa crydYamHoOW BenuyuHbl OYHKUMA pacnpe-
genexus obnagaet cnegyowmMmMu CBOMCTBaMU:

1. F(X) ecTb HeybbiBatolwas MyHKUMA X u ecnn X < X,,
ro F(x) < F(x,). Passocre asyx opaar, coorsercr

BYWOLMX TOYKaM X, U X,, AaeT BeposATHOCTb TOro, HTO
3Ha4YeHWs CryyqaiiHon BenuuMHbl ByayT nexaTtb B MHTEp-
Bane Mexay X, u X,:

P(x, < X <x,)=F(x,)-F(x). (2.2)
2. 3HayeHus QYHKUMM pacnpegeneHus npu npegenbHbIX
3Ha4YeHMAX aprymeHTa (T. €. COOTBETCTBYIOLLEN CITy4alHOM
BENMYMHbI) paBHbl O 1 1. [Ina reHepanbHOW COBOKYMHOCTHU
3TO CBOWCTBO 3anucbiBaloT cregyowmm obpasom:

F(x.)=0F(x,)=1. (2.3)

OcobeHHOCTBIO OYHKLMK pacnpefeneHns AUCKPETHON crny4vam-
HOW BeNUYUHbl ABMSIETCA TO, YTO OHA eCTb pas3pbiBHas CTyneHyaTas
yHKUMS, CKaYKM KOTOPOW MNPOMUCXOAOSIT B TOYKax, COOTBETCTBYHOLLMX
BO3MOXHbIM 3HA4YeHWsIM CIy4alHOW BENWYMHbI, U PaBHbl BEPOSATHO-
CTAM (YacToTam) 3Tux 3HaveHun (puc. 2.1,6).

MnoTHocTb pacnpepeneHusi (UCMOMb3yOT TakkKe TEPMUHbI
MnIomHocmb pacripedesieHuss 8eposMHOCMU, MIOMHOCMb 8€POSIMHO-
cmu) oTobpaxkaeT BEPOSITHOCTb COObLITUSA, COCTOSILLETO B TOM, YTO MpO-
M3BOMbHOE 3HayeHve X cnyyan-

HOM BenuuuHbl X HaxoauTcs B f(x) 1 %
HEKOTOpOM Hanepef 3aAaHHOM p(x1 < X< Xz) = J' f (X)dx
WHTepBane {Xi,xz} (T. e. Bepo-

»

ATHOCTb CcobbITUA X < X < X,):
f(x)=Plx <X <x). @4
Npadbuk nnotHocTn pac-
npegeneHnss HEKOTOPOWN crnyvam-
HOW BEenUYMHbI M3006pakeH Ha
puc. 2.2. R
lMnoTHoCTb  pacnpeaene- o' x X, X er;x M
HUSA CcyllecTByeT  TOMbKO AfiS
HEMNpepLIBHON CryYaiiHOW Benu- Puc. 2.2. nﬂOTHOf‘:TpraCﬂpeﬂeﬂeHMﬂ BEPOSATHO-
YMHBI U €CrM pyHKUMS pacrpe- CTU Cry4YanHoW BENUYMHbI
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JeneHns OaHHOW CnyyYanHOW Benn4YMHbl HenpepbiBHa U andydepeHuym-

pyema, TO:
f(x)=F'(x). (2.5)

Mo cpaBHEeHUIO C OYHKLUMEN pacnpedeneHns onucaHue pacnpe-
OeneHns ¢ MOMOLLbBIO NIIOTHOCTM BeposiTHOCTM Bonee yaobHo M Ha-
rMA4HO, Tak Kak no3sonseT oTobpasntb ero 0CobeHHOCTN Ha pasnuy-
HbIX y4YacTKax BHYTpPM MHTepBana BapbMpOBaHWUsS OAHHOW Cry4yanHoOW
BEMNNYMHBI.

CBoncTtBa NNOTHOCTU pacnpeaeneHus:
MnoTHOCTb pacnpefeneHns onpeaensdeTt crnyvarHyl Benu-
UMHY TaKkKe MOMHO, Kak U PyHKUNS pacnpeneneHns u asns-
eTCHa HeoTpuuaTenbHON (OYHKUNER:

f(x)=0. (2.6)
Mnowagb, orpaHU4YeHHas YNCOBOWM OCbIO, KPMBOW MIOTHO-
CTW pacnpeferneHus, a Takke NpaMbIMM X=X, n X=X,

paBHa BEPOATHOCTM TOro, 41O cnyqa|7|Ha;| BennynHa npmMeT
HEeKOTOopoe 3Ha4YeHne B paccMaTpmnBaeM nHTepBarne:

X3

j f (x)dx = P(x1 <X< xz). (2.7)

X
Tak Kak cobbiThe X, < X < X, SIBNSIETCS [JOCTOBEPHLIM,
nnowaab noa KpUBOW NIIOTHOCTU pacnpeaeneHns pasHa 1:

Xn‘ax

I f(x)dx =1. (2.8)

Xmin

2.3.HopmanbHoe pacnpegeneHne u ero oCO6eHHOCTU

K HacTosleMy BpeMeHu oBHapyxeH Lenbln psg 3akoHOB pac-
npegeneHns BeposiTHOCTU. NS QUCKPETHBIX CrydariHbIX BENUYUH Hau-
Oonee xapakTepHbl pacnpegenexue NyaccoHa n duHoMmMHanbHoe. [ns
HenpepbIBHbIX CIy4YalHbIX BEMNWYUH U3BECTHbI MOKasaTernbHbIA U HOp-
MasnbHbIA 3aKOHblI pacnpefeneHns, a TakKke CBS3aHHble C HOopMalb-
HbIM, - pacnpegenenus CtologeHTa, duiepa n xu-kBagpar.

HopmanbHoe pacnpegeneHve 3aHumaeT ocoboe MonoxeHwe, Tak
KaK B COOTBETCTBUWN C UeHmMpasbHOU rpedesibHOU meopemol Teopumn
BEPOSATHOCTU OHO ABMSIETCA NMPEAEenbHbIM 3aKOHOM, K KOTOPOMY, Mpu
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BeCbMa 4acTO BCTPeYaloLMXCs YCIOBUSX, NPUONmKaloTca Bce Apyrue
pacnpegeneHus.

HopmarnsHoe pacripedesieHue - 3TO pacnpeferneHne Hernpepbis-
HoU CcnyYamHOW BENWYMHbLI, ANg KOTOPOro XapakrepHa nnoTHOCTb pac-
npegenexvns Bnaa:

2
_ 1 (x=M,)
f(x)= exp| - 2|, (2.9)
o+ 21 20
rae My — matemaTtunuyeckoe oxuoaHue (XapakTepuCTMKa MONOXKEHUS
WUCTUHHOTO 3HAYeHWs Cy4aiHON BENNYMHDI);

0 - cTaHOapTHOEe OTKIOHEeHWe (XapakTepucTuka Bapuauumn 3Ha-
YEHUI CNyYamHOW BENUYMHDI).
®PyHKUMS 1 MAOTHOCTE HOPMAarbHOro pacnpegeneHns cxemaTuyHo
n3obpaxeHbl Ha puc. 2.3.
HopmanbHoe pacnpeperneHne uvMeeT crnegyllme BaXHble Ans
NpaKTUYEeCKOro NCnosib30BaHWs CBOMNCTBA:
4 f(x), F(x)
K0 e

O

ov2n

0 I I I I I I I I }
-30 -20 -0 My +0+20+30 X

Puc. 2.3. ®yHKUMS M MNOTHOCTb HOPMAanbHOrO
nacrnnAnAnaAdIizGa
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1. KpuBas nnotHOCTU pacnpefeneHnss CUMMeTpuyHa OTHOCK-
TenbHo npsimoit X = M, u npu aton abcuncce pocturaet
MakcMmyma, KOTopbln paBeH

¢ 1 _ 0,3989

o+ 2T o

2. MNnowaoe nog  KPMBOW, OrpaHWYeHHass opanHatamu
f(M, -30) u f(M_ +30) pasHa 0,9973 (1. e. npakTu-
Yeckn 1). 3TO O3Ha4aeT, YTO NpU HOpMarbHOM pacnpege-

neHnn cnyqaﬁHoM BeIMMYUHbI BEPOATHOCTb MPOABIIEHNA €e
3Ha4YeHUN, OTNNYAOLWNXCHA OT MaTeMaTMYECKOro OXnaaHus

Gornee, 4em Ha 30, NPaAKTUYECKN paBHa HyIHO.

3. MNnowaab noa  KpYBOW, OrpaHWYeHHas opauHaTamu
f(M, —20) u f(M  +20)pasHa 0,9544 (c nocrarouroit
Ona npaktuku TodHocTblo 0,95). 3To 0O3HavaeT, 4ToO npu

HOpMasnbHOM pacnpegeneHnn criydamHon BeSIMYUHbI Bepo-
ATHOCTb NPOSIBNIEHMS €€ 3HaYeHW, OTNMYarLWnxca oT Ma-

TemaTu4yeckoro oxuaaHus Gonee, yem Ha 20, He MpeBbl-
waet 0,05 (T. e. 5 %).

4. Mnowagb NoO4  KPMBOW, OrpaHUYeHHad opAavHaTamu
f(MX —0) n f(MX +G) paBHa 0,6826 (ans npakTude-
CKMX Lienen MOXHO NpuHATb 0,7). 3TO O3Ha4aeT, 4To npwu
HOpManbHOM pacnpegeneHnn criydamHon BeSIMYUHbI Bepo-
ATHOCTb NPOSIBNIEHMS €€ 3Ha4YeHW, OTNMYaLWnxca oT Ma-
TemMaTudeckoro oxmgaHusi bonee, yem Ha O, paBHa 0,3
(T. e. 30 %).

5. HopmanbHoe pacnpegeneHue obnagaet CBOMCTBOM JfIMHEN-
HOCTU, KOTOpOe hopmynupyeTcs cnegytowmum obpasom. Ec-
NN HezasucuMble cryqanHbie BenmunHbl X; u X, uMeioT
HopMarnbHble pacnpegeneHus, To Afs NPOU3BOJSIbHbLIX YM-
cen O u 3 Bennuuna Y =aX,; +BX, Ttakke umeer Hop-
MarnbHOe pacnpefeneHue, npuyeMm M3 CBOWCTB MaTemaTu-
YeCKOro OXuaaHusa u gucnepcum cnegyet

(2.10)

max

M, =aM,, +BM,,; (2.11)
0, =4a’c%, +Bo%, . (2.12)
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2.4.CtaHgapTHOe HOpManbHoe pacnpegeneHue
u cbyHKuua Jlannaca

HopmanbHoe pacnpegeneHne 3aBUCUT OT ABYX NapaMeTpoB - Ma-
TemaTudeckoro oxuganus M, u crtaHgapTHoOro OTknoHeHusi O, 4TO

3aTpyaHseT ee npeacraBreHne B TabnmyHom (TabynvpoBaHHOM) BUAE.
Moatomy GbINO NpeasioXeHO UCNOoNb30BaTb HOPMWPOBAHHYIO CriyyYan-
HYIO BEJTUYMHY:
7 = X= M,
o
ONs KOTOPOW (PyHKUMST MAOTHOCTM HOpMaribHOro pacnpegenenus (2.9)
NpVHUMaeT BUA:

f(x):q)(z):%exp(—z—; | 213)

Mpaduk NMOTHOCTU CTaHAApPTHOrO HOPMAarbHOro pacnpeneneHus
npuBegeHbl Ha puc. 2.5.

-4 -3 -2

Puc. 2.5. CTaHaapTHOe HopMaribHoe pacrnpeaesieHue:
$(2 - kpusas Maycca; P(Z) — dyHkums Nannaca

Fpaq)le NMNOTHOCTU CTaHOApPTHOrNo HOpMalibHOro pacnpeaeneHuna

Ha3bIBaloT “Kpusasi eepossimHocmel”, “kpueasi [aycca ”. OCHOBHbIM OT-
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nuynem Kpmeon Maycca OT KpUBOW HEHOPMUPOBAHHOIMO HOPMAarbHOro
pacnpegeneHvs SABnsieTC TO, YTO OHA (PaKTUYECKn CTpouTcs Ans

M (X):O n 0=1 (puc. 2.5). M3 ykasaHHOW OCOBEHHOCTM criegyeT

psg cneunduyecknx CBOMCTB.

1. TINOTHOCTL CTaHOAPTHOIO HOPMAarnbHOrO pacrnpeaernieHnss CuMm-
MeTpU4Ha OTHOCUTENBHO OCU OpAMHAT U UMEET MaKCUMYM,
paBHbIn 0,3989.

2. MNMnoTHOCTE CcTaH4apTHOrO HOpPManbHOro pacnpeneneHuns
SABNAETCH YETHOWN (PYHKLMEN:

¢(-2)=9(2).

3. lMpn z=4 NNOTHOCTb CTaHO4APTHOro HOpPManbHOro pacnpe-

AeneHus paBHa HyIio

®(4)=0,0001=0.
Moatomy npu ee TabynMpoBaHUM YKa3blBAOTCA 3HAYEHUSI
0N HOPMWUPOBAHHbBIX 3HAYEHUA  CIyYalHOW  BenUYUHbI
o1 0 oo 4.

4. 3HayeHue PYHKLUUN HEHOPMUPOBAHHOIMO HOPMarnbHOro pac-
npeaeneHns paBHO 3HAYEHUO OYHKUUW CTaHOApTHOro Hop-
MarbHOro pacnpeaeneHus.

UTto6bl NONy4nTb PYHKLMIO CTAaHOAPTHOrO HOPMAarbHOro pacnpe-
nerneHna HeobxoouMMO BbINOMHUTL MHTErpupoBaHUEe 3aBUCUMOCTU
(2.13), ogHako pe3ynbTaT HE MOXET OblTb BbIpaXXeH Yepes afeMeHTap-
Hble pyHKUMK. [oaTomy ncnonbdyetca pyHkums Jlannaca:

1
q: z du. (2.14) Jon

z U

J‘ 2
N
Cwmbicn  doyHKunmn Jlan-
naca wnntocTpupyeTcs puc.2.6
- ®(2 npepncrtaensier cobon
3Ha4yeHne BEPOSITHOCTMU, C KO- . A >
TOpPOW ChyyaiiHasi BenuumHa, 0 z
obnagawwas  cTaHgapTHbIM
HopMarbHbIM pacnpeneneHu-

€M, NpuHnmMmaeT 3HadyeHune n3 nHTepBana {O, Z}. OcHoBHble cBoWCTBa

dyHKUuMK Jlannaca:
1. ®yHkum4a Jlannaca siBnsieTcs HEYETHOM:

D (-2 =- (2.

Pwuc.2.6. K onpegenenuto dyHkumm Jlannaca
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Ee rpadhmk cumMmeTpudeH OTHOCUTESNbHO Havana KkoopauHaT
(puc. 2.6) n ©(0)=0.
2. OyHkuma Jlannaca €BNsSieTCS MOHOTOHHO BO3pacTalollen B
npeaenax ot ®(-4) =-0,5 go ®(+4) = +0,5.
C yyeToM ykasaHHbIX CBOMCTB nepexof oT yHkumm Jlannaca k
PYHKUUKN CTaHOAPTHOrO HOpMarbHOro pacnpefeneHnsl ocyLLecTBseT-
cs cnefnyowmm obpasom:

F(2,01)=05+®(2).
2.5.BbIbopKa 1 BLIGOPOUHbIE XapaKTepUCTUKMU

Kak yxe oTmeuarnocb, criyyaiHas BenvMuMHa MOXeT MpuHUMaTb
MHOXECTBO 3HaYEeHWI, KOTOpble, OAHAKO, COOTBETCTBYIOT OOBEKTMBHO
CYLLIECTBYIOLLEMY MHTEpBarny ee BapbupoBaHus. COBOKYMHOCTb BCEX

BO3MOXHbIX 3HAaY€HWI Cny4yanHon BeNUYUHbI iJy AN BCEX BO3MOX-

HbIX YCIOBUIN HabNOOEeHUA Ha3biBAETCS reHeparlbHOM COBOKYMHOCTbIO.
KonnyecTtBO 3Ha4YeHur cny4yanHon BenMYMHbl B FreHepasibHOW COBOKYI-

HocTu (06bem reHepansHoi cosokynHoctn) N onpenensietcs xapakTe-
POM CRy4anHoW BEMUUUHBI U AN HenpepbIBHOW BenuinHbl N — oo

Mo HekoTOpbIM MPWYMHAM, HampUMep B CBA3M C OrpaHW4YeHHo-
CTbl0 MPOAOIPKUTENIBHOCTM HabMIOAEHWIA, U3 reHeparnbHON COBOKYMHO-

CTv ynaetca obHapyxuTb nub N< N 3HauyeHnn cny4anHon Benuyu-
Hbl {Xi}n. CoBOKYNHOCTb OFPaHWYEHHOrO YMUCra 3HAYEHWUIN CITyYamHOW

BEMNWYMHbI, KOTOPbIE NONyYeHbl B pedynbTaTe HabnwaeHus, Ha3biBaloT

BbIOOpKOWN, a KONM4YeCcTBO N 3HayeHun B Bbibopke - 06bEMOM BLIGOP-

kn. Beibopka siBnsieTcs NogMHOXECTBOM reHeparnbHON COBOKYMHOCTU:
{Xl}n O {Xj}N :

[nsa peweHusa npuknagHelx 3agay paspaboTaHbl U NPUMEHSOTCH
chneumanbHble YUCMOBblE XapaKTepUCTUKU pacnpefeneHnss BeposTHO-
ctn. Kaxpgasa Takas xapaktepucTvka UMeeT CTpOoro onpeaeneHHbIn
CMbICIT, KOTOPbIA HE M3MEHSIETCS1 OT TOro, YTO paccMaTpuBaeT uccrie-
[oBaTenb - reHeparibHyl COBOKYMHOCTb UIM BbIOGOPKY M3 Hee. OfgHako
dopmMynbl NS pacyeTa YMCINOBLIX XapaKTepPUCTUK pacnpenerneHus B
KaXkOOM 13 yKa3aHHbIX CrllydaeB MOTYyT ObITb PasfMyHbIMU.

Mpn MCNonNb30BaHUN YUCMOBBLIX XapakTePUCTUK CrydanHOW Be-
NNYMHBI BECbMa BaXkKHbIM SAABMSIETCS crnegyoliee oocTosaTenscTeo. M3y-
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Yyas CrnyyYyalHyl BENUYMHY, Mbl HE MOXEM OXBaTUTb reHeparbHyl CO-
BOKYMHOCTb M MO3TOMY, MMEEM B CBOEM PAaCMOPSPKEHUN NULLb OrpaHu-
YeHHYI0 BbIDOPKY M3 Hee. Taknum obpas3oM, No Bbibopke ByayT nonyde-
Hbl HE UCTWHHbIE 3HAYEeHWNsI TON WU MHOW XapaKTepuUCTUKM pacnpege-
NEHNsT N3y4aemMon CIiy4YarHOW BEeIMYMHBI, a NULb UX NPUBNKEHHbIE
3Ha4eHus (OLEHKN).

B obliem crniyyae A8 OLEHMBAHMS HEeKoToporo napametpa ¢

reHepanbHON COBOKYMHOCTU WCMOMNb3yeTcs HekoTopas BenuuuHa 0,
BbluMCrieMas no pesynbtatam BbiGopku. Mo cmbicny & n O xapakrte-
pPU3yIOT OQHO M TO XK€ CBOWCTBO CIyYyanHoOW BenunyuHbl. OgHako Benu-
unHa O sBnseTcs 8bI60pOYHOL OUEHKOU OENCTBUTENBHOrO 3HAYEHWS
aHanusupyemoro napametpa: 0 = &, B nutepaType ee yacTo HasbiBa-
10T cmamucmukol. CTaTucTMKa eCTb CryyanHasa BenuuuHa, pacnpege-

NeHne KOTOPOKM OTNMYyaeTcs M OT pacnpeneneHnsa cny4yanHom Benuyum-
Hbl B reHepanbHON COBOKYNHOCTU, U OT pacnpefeneHns oueHnBaemMoro

napameTpa & . B cBSA3W C 3TUM BbIGOPOYHBIE OLIEHKM OMKHbI OTBEYaTh
psagy TpeboBaHun.

1. BbibopoyHasi oueHKka OomxHa bbimb cocmosimesibHOU.
OueHka O sBnseTcs cocToATENLHOMN, CAN C YBEMUYEHNEM
obbema BLIOOPKM N BEPOSTHOCTb €€ 3HAYEHUS CTPEMUTCS
K BEPOSATHOCTU 3HAYEHMS OLlEHMBAEMOro napameTpa reHe-
panbHOW COBOKYMHOCTH:

limProb{|6-&|<A}=1wm 6O P €.

2. BbibopoyHasi oueHka do/mkHa _bbimb HecMeuwleHHOU.
OueHka O sBnseTcs HecmeLlleHHON, ecnu nNpu Nbom 06b-

eMe BbIGOpKM ee MaTeMaTUYECKOe OXuAaHWEe PaBHO OLEHN-
BaemMoMy napameTpy:

M, =E.

3. BbibopoyHasi oueHka 0omkHa bbimb 3aghghekmueHol. N3
pas3fiMyHbIX OLLEHOK OO4HOro M TOro e napameTpa reHe-
panbHOM COBOKYMHOCTM Haubonee 3hdEKTUBHON ABMSET-
cs1 Ta, KoTopas obnagaeT HaMMeEHbLUIEN ONCNEPCUEN:

limDy, =0.

n-oo
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2.6.KoHTpoOsnbHbIe BONPOCHI

Kak knaccudpmumpytoT napameTpbl oObekTa uccnegoBaHus ¢ Mno-
31umMi 06paboTkn M aHanmsa uvmcnoBon nHdgopmaumm? Kakos xa-
pakTep napameTpoB obbekTa uccnegoBaHmsa?

[Mepeuncnmte n KpaTko NOsiCHUTE Hamboree pacnpoCTPaHEHHbIe
3afaun, pewaemble 06paboOTKOM M aHaANM30M YUCITOBOW MHAOP-
Mauumu.

HasoBuTe BUAbI 1 3aKOHOMEPHOCTU CIy4YaiHOW BENMUYUHbI.
®PyHKUMA 1 NNOTHOCTL pacnpeneneHnst BEPOSiTHOCTY.

HopmanbHoe pacnpefeneHme BEPOSTHOCTU U ero 0COGEHHOCTHU.
CraHpapTHOoe HopMmarnbHOe pacnpefefieHne BeposiTHOCTU U ero
0COBEHHOCTMW.

dyHkumsa Jlannaca.

"eHepanbHasi COBOKYNHOCTb 1 BbIOOPKaA.

lMoHATME O BbLIGOPOYHBIX OLEHKAX XapakKTepUCTUK CIlydanHOW Be-
NNYUHBI 1 TPEBOBAHNS K HUM.
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