[1na onpegeneHusa nokasarenen HageXXHoCTU MaLlnH n
ob6opyaoBaHUS UCMONMb3YHTCA BEPOSATHOCTHLIE U
cTaTUCTUYECKME METOMbI, T.€. METOAbI U CIOCOOLI TEOPUU
BEPOATHOCTEN U MaTEMaTUYECKOU CTaTUCTUKN.

OTKa3sbl TEXHUKWN ABAAIOTCS CNyYaiHbIMU BENUYMHAMM, TaK Kak
ABMNSAOTCA CreACTBMEM BO3AENCTBUS MHOIMMX OO bEKTUBHbIX U
CyOBbEKTMBHbIX (haKTOPOB.



OOGBLeKkTUBHbIEe haKTOpbl — OTpaXaroT BO3OencTeme
OKpYyatoLLen cpeqbl.

Cy6beKkTuBHbIE (haKTOpbl — 3aBUCAT OT:

1.

YyenoBeka, NPUHMMAaLOLLIEro peLLeHne o Bbibope
KOMMITEKTYHOLLMX N3AENUIA N MaTepUanos,

TEXHOSTOMMU U3roTOBIEHMS,
obecnevyeHnss HopMarnbHOM 3KCMNyaTauum,

cBOeEBpPEMEHHOIO N Ka4eCTBEHHOM rpoBegeHnmn
TEXHNYECKOIO O6CJ'Iy>KI/IBaHI/IFI N pPEMOHTA.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

UcnbiTaHue (OnNbIT) — 3TO co3gaHMe OnpeaeneHHbIX YCIOBUIA,
BAUSAIOLLMX Ha HEKOTOPbIE husnyeckne asneHunst. McnbitaHms
COMpPOBOXAATCA perucTpaumen pesynsrara.

CoObITHe — siBMeHne, Nnponcxoasilee B pesynsrate UcCnbiTaHUMN.
JocmoeepHoe cobbiTe AOMKHO 06A3aTENbHO NPOU30OUTN.
CniyyauHoe cobbiTe MOXET NPON30NTU, @ MOXET HE NMPOU3ONTMN.

Heeso3MoiHoe cobbITe 3aBeOMO NPON3ONTN HE MOXET.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

EAVNHUYHBLIM — Ha3bIBAETCS SIBMEHMUE, KOTOpPO€ BO3HUKIT0O OQHOKPATHO U
npn MHOITOKpaTHOM BOCINpoun3seaeHnMn NoOBTOPUTLCA HE MOXKET.

MaccoBbIM — Ha3bIBAEeTCS SIBNEHME, NOBTOPAOLLEECAH MNMPU
MHOTIOKpaTHOM BOCIpoun3seaeHnn orbliTa.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

HecoBmecTuUMbIe coObITUA — COBLITUS, KOTOPbIE OAHOBPEMEHHO
NponcxoauTb HE MOryT. Hanpumep oTkas h 0QHOBPEMEHHO
paboTocnocobHOe COCTOAHME OQHOM N TOW Xe AeTann HEBO3MOXHO.

CoBMecTUMbIe COObITUA — COObITUSA, KOrda O4HO HE UCKITIOYaEeT apyroe.
Hanpumep, ogHOBpeMeHHada NofioMKa pasHblix getanen obbekra MoOXeT
XapakTepm3oBaTb COBMECTUMbIE COObITUS.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

CnyqaﬁHaﬂ BeJINYUNHa — BEJIMYNHA, KOTOPad MOXET NMNpUMHNMaTb
pa3iinyHble 3Ha4Y€eHNA B onpeaerieHHbIX npeagerax.

CJ'Iy‘-IaIZHbIe BEJIMYNHbI OENATCA Ha HeripepbiI8HbIe (BpeMFl

6e30TkasHo paboTbl) U UCKPemHbIe (YNCI0 OTKa30B).

Yuncno OpakoBaHHbIX AeTanen — guckpeTHasi BENUYMHA, a Benn4mHa nx
N3HOCa — HenpepbIBHasA.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

YacTtoTta — 4ncrno oanHakoBbIX COObITUM (3HAYEHME CITyHanHON
BENMYNHBbI), COEOMHEHHbIX B OOHY rpynny (MHTepBars) unv paspaa.

OCHOBbI TEOPUN HAAEXHOCTU MaTtemaTuyeckne metoabl



OCHOBHbI€ TEPMUHbI U
onpeneneHus

YacTocTb, nnm oTHocuTernbHas yacrtora (W) — 910 4acToTa,

Bblpa)eHHasi B AOMNsIX eAnHNLbI MK NpoLeHTax ot obulero Ymucna
ncribitaHnm (N):

Wz% UIn W-—-%«lOO%

rae m — 4actoTa Ui YNCrio CriydaeB HaCTyrnJieHUnd cobbITUS.

npl/l HeorpaHn4YeHHoM yBenunyeHmnm N ctatuctmyeckoe aHadyeHne W

CXOOMUTCSA K HEKOTOPOMY Ymncny P, Ha3biBaeMOMYy 8€pPOsSIMHOCMbIO
daHHO20 cobbIMmust:

~ M
P-#}}:OW_%}_IBON 158071 P(A)-N

roe P(A) — BeposiTHOCTb cobbITus A.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

BepoATHOCTb — 3T0 OObEKTMBHAA MaTemMaTnyeckas oueHKa peanusauum
Crny4amHoro codbITUS Unn criy4amHou BESIMYUHBI.

[Mpu P(A) = 1 cobbiTne obasarenbHo nponsonaet, npu P(A) = 0 cobbiTne
NPON3ONTN HE MOXET, Taknm obpasom 0 < P(A) <1.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

CobbITne, NpoTMBOMNONOXKHOE (HECOBMECTUMOE) cobbITUO A, 0603Ha4aeTcs
A.

[MonHon rpynnon cobbITU Ha3blIBAETCSA HECKONBbKO HECOBMECTUMBbIX
CODbITUI, U3 KOTOPLIX 00sI3aTENIbHO HACTYNUT XOTS 6bl O4HO.

[na nonHon rpynnbl COObITUN 4OCTATOYHO UMETL ABa HECOBMECTUMBbIX
cobbiTna A u A, anda kotopbix P(A) + P(LA) = 1.

CnyyainHoe cobbITne UMEET YCTONUYMBYIHO Yacmocmb Mpu MacCoOBbIX
NCNbITaHMAX 1 KonebrneTcsa BGNM3n HEKOTOPOro NOMOXUTENBHOMO Ynucna. 3To
4YMUCIO N NPUHUMALOT 3a 8€POSTMHOCMb cO6bIMUSHI.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

BbluncrneHHasa BepoSATHOCTb Ha3blBaeTCH
CTaTUCTUYECKOU, TaK KaK OHa nosfy4yeHa B peayrbraTte
NcnbiTaHUA (OMbITOB).



OCHOBHbI€ TEPMUHbI U
onpeneneHus

CornacHo doopmyrne (TeopeMe) CroXEHUS BEPOSTHOCTEN UMEEM

P+g=1
uin g=1-P

rne P g — BEPOSATHOCTb COOTBETCTBEHHO 6e30Tka3HoM paboThbl 1 OTKa3a
O[HOrO 1 TOro ke 06bekTa B OZIHO U TO e BPeMsi.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

CornacHo Teopeme YMHOXEHUs1 BEPOATHOCTEN NPU ABYX He3a8UCUMbIX
cobbiTnax A n B (nosiBneHne ogHOro n3 HUX He U3MEHUT BEPOATHOCTb
NOSIBIEHNSA APYroro) UMeemM:

P(AB)= P(A) - P(B)



OCHOBHbI€ TEPMUHbI U
onpeneneHus

Mpumep 1

Ecnu TopMmo3Haga cuctemMa MMeeT YeTblipe rnocnegoBaTenibHO COeANHEHHbIX
TOPMO3HbIX UMITMHAPA C BEPOSATHOCTLIO 6e30TKa3HOM paboTbl KaXaoro
UunuHapa, pasHon 0,9, To BEpPOSATHOCTb 6e30TKka3HoW paboTbl BCe CUCTEMBI
N3 YeTblpex TOPMO3HbIX LIMNNHAPOB paBHa 0,9* = 0,6561.

Mpumep 2

CucTtema o4MCTKM Macna UCnbITbiIBAEMOro obbekta COCTOUT U3 ABYX
napannenbHO COeANHEHHbIX (PUNLTPOB C BEPOATHOCTbIO 6E30TKa3HON
pabotbl (P qo) Kakgoro, paBHow 0,85. BepoATHOCTb OTKa3a (g Op) Kakgoro
dounetpa paBHa 1 - 0,85 = 0,15. BepodaTHOCTL 0TKa3a ABYX PUILTPOB Kak
OBYX HE3aBUCUMBbIX COBLITUIK paBHa 0,15 x 0,15 = 0,0225. BepoATHOCTb
6e3o0Tka3HoW paboTbl ABYX NapannenbHO COeANHEHHbIX PUNLTPOB paBHa 1 -
0,0225 =0,9775.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

PacnpegeneHue crny4yamHbIX BEIMYUH — 3TO COBOKYMHOCTb 3HAYEHUM
CNny4YanHbIX BENUYMH, PaCnoSIOXEHHbIX B BO3pacTaroLweM nopsiake ¢
yKasaHneM nx BEpPOSATHOCTEWN NS TEOPETUYECKUX pacnpenesieHni unm
4acToT (YacToCTEN) ANA SMNUPUYECKNX pacnpeneneHun.

3aKoH pacnpegeneHns cry4yamHom BeriM4uHbl YCTaHaBNBAET CBA3b
MeXAY BO3MOXHbIMU 3HAYEHNAMU CITyHanHbIX BENUYMH U
COOTBETCTBYIOLLUNMWN ITUM 3HAYEHNAM BEPOSATHOCTSIMM.



OCHOBHbI€ TEPMUHbI U
onpeneneHus

[ucKkpeTHble (NpepbiBHbIE) CyYanHble BENUYUHBI X MOTYT MPUHUMaTb
TONbLKO PAL OTAENbHbIX 3HAYEHUN, KaXXO0MY U3 KOTOPbIX COOTBETCTBYET
HEKOTOpOeE 3Ha4YeHne BEPOATHOCTM Pl, PZ, Pn. CyMMma BEPOATHOCTEN

BCEX BO3MOXXHbIX 3HAaYE€HUM NpepbIBHOM CIly4YanHOW BENUYMNHbLI paBHa
eanHuue:

n
PB+P+...+F =) P =1

i=1



OCHOBHbI€ TEPMUHbI U
onpeneneHus

Ecnn X HenpepbiBHada crnyvyanHas BennymnHa, a X — HeKoTopoe
OEVNCTBUTENBHOE YNCITO, TO BEPOSATHOCTb TOrO, YTO X < X, MOXET ObITb
onuncaHa pyHKUnen pacnpegeneHns F(x):

F(x) = P(X < x)



OCHOBHbI€ TEPMUHbI U
onpeneneHus

dyHKUMIO pacnpeaeneHns MOXXHO NpeacTaBUTb B BUAe rpaduka, ecnv no
ocu abcumcc oTknaabiBaTh 3HAYEHUE X, a MO OCY OpAuHAT 3HaJYeHue F(x).

F(x) a
1,0 | oo e
0,9 |- = s |
[Ns QUCKPETHO CryYanHon BenUYmnHbl T r
rpacuk pyHKUMM pacnpenenexus byaet 0% I L
- - 0,3{---17— 1+ v 1 v 1
MMETb BN CTYrNMeH4YaToOn KpNBOU g,f -
0 ;11"'2' — xlnl . X
F(x) 6
o o o | e
,D,ﬂﬂ HerpepbiBHOWM CJlTyManHOM BEINMM4NHbBI 1" o)

0,75 |25 =z - &

rpacuk pyHKUMKN pacnpeneneHns byoet
NMeTb BUA NI1aBHOW KPpUBOW

0,50

0,25




OCHOBHbI€ TEPMUHbI U
onpeneneHus

O xapakTepe pacnpeneneHnsa HernpepbiBHOM CIy4anHOW BENWUYMHLI B
OKPECTHOCTSAX PasnUYHbIX TOYEK MOXHO CyANTb HA OCHOBaHMM 0CODON
dYHKUMM, KOTOpas Ha3bIBAETCHA MJIOMHOCMbLIO pacrnpedesieHus
eeposimHOCMu Ui nNIIOMHOCMbIO pacripedesieHusl.

NMnoTHOCTL pacnpeaeneHus Herpepbi8HOU CNyYanHOW BENIMYUHBI — 3TO

npon3BogHas oT PYHKUUK pacrnpenesnieHna HenpepbiBHOW CriyvYanHoW
BESTMYUNHDI:

dF(x)

f(x)=



OCHOBHbI€ TEPMUHbI U
onpeneneHus

[padomnyeckn NNOTHOCTL pacnpenenenms, T. e. anddepeHumnansHas

doyHKUMS f(x), COOTBETCTBYHOLLAA NUHTErpasribHom Fix) .

npeacTaBreHa Ha
PUCYHKe

OcHoBblI TEeopun HagEeEXXHOCTU

F(x)
1,00 femmmmmmmee e
.. Ftax)
0,75 "“'}{;)- : E
0,50
0,25
Y X %
f(x)
2
%
I\ s
? =
2
% F=1 T
0 x | |dx "%

padmk NNOTHOCTW pacnpeneneHna HenpepbIBHOM Cly4YanHomn
BEMNYMHDI

MartemaTtnyeckmne metoabl

20



OCHOBHbI€ TEPMUHbI U
onpeneneHus

OBbI4YHO B TEOPUN HAOEXKHOCTU MPUMEHSATCA 0O03HAYEHUS:
F (failure) — oTKa3 (BEpPOATHOCTb OTKa3a).

P (probability) — BEPOATHOCTb (BEPOSATHOCTb 6€30TKa3HoM paboThl).



XapakTepuctTukun pacnpenerneHus cnyqaﬁH biX
BeJINYUNH

Uncrnosble XxapakTepuCTUKN CriydamHOM BENMUYUHBI X, NOACYUTAHHbIE NO
NOSTly4YEeHHbIM 3HAaYEHUAM B NPOLIECCE UCMbITaHUA, Ha3biBaOTCH
CTaTUCTUYECKUMU XapaKTepPUCTUKaAMU

Uncrnosble XxapakTepucTuKkn, onpenenstoume 3akoH pacnpeneneHus
CIyYanHOW BeNMYUMHLI, Ha3blBalOTCA NapamMeTpamMm pacnpeaeneHus



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

OCHOBHbLIMW CTAaTUCTUYECKUMM XapaKTEPUCTUKAMM CNYYaNHbIX BENUYMH,
n3ydaeMbix B TEOPUN HAOEXKHOCTU, CIy>KaT cpedHee apuMemudeckoe
N cpedHee Keadpamu4ecKoe

CpeaHee apudgpmetTnyeckoe ([1X) — 9T0 YaCTHOE OT AefleHNs CyMMbI
N3MEPEHHbIX 3HA4YEHUN (x ) Ha YMCNO cnaraemblx 3TON CyMMBbI, T. €. Ha
ymcno (N) ncrnbiTaHuUm (ONbITOB):




XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

Cpe,qH;m B3BeLWeHHas BEJINYNHa ornpenenidaeTcd no

cbopmyne: n n
Zm,- - X; Zm,. L X;
X:ml'x1+m2‘x2+...+mn'xn=1-,_1 _ izl
my+myg+...+m, n N
2.m,
raem, — i=1
4YacToTa

[na ynpollueHns cpeqHo B3BELLEHHY0 YacTo NOACHUTLIBAKOT MO
crepywowlen popmyne:

imi (x; - A)
i=1

-4
' N

roe A — Npou3BONbHOE YNCH0, KOTOPOoe NoAdbupaloT Tak, YTOObl pa3HOCTU
(x. - A) BbINTN BO3MOXXHO NPOCTLIMM U MarnbIMU Ynucnamu



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

MaTtemaTnyeckoe oxnagaHue (MX) OUCKPETHOW CrlyYanHOW BEMNUYMHDI,
nogcyMTaHHOE No 3agaHHOMY 3aKOHY pacnpenernieHns, HasbiBaeTcs
CYMMOW MapHbIX NPOM3BEAEHNN BO3SMOXHbIX 3HAYEHNWN CIly4YanHON
BENMYMHBI X. HA COOTBETCTBYIOLLME UM BEPOATHOCTU P, T. €.:

n
MX=P -x+P -x+...+P, -x, =) P -x,
=1

[na HenpepbIBHOM Cry4YanHOW BENUYNHDI:

MX = Tx-dF(x) = +jox-f(x)dx

CpeaHee 3HayeHne xapakTepuayeT LeHTp rpynnupoBaHns 3HaYEeHNN
crnyyYanHon BenuuuHebl. [Npn N — «BennynHa X CTPEMUTCA N0 3HAYEHMUIO K
mMaTteMaTuyeckomy oxuagaHuio, T.e. X = MX. Takum obpasom, cpeaHee
apudmeTnyeckoe ABNSeTCH OLEHKON MaTteMaTUyYeCcKkoro OXxXuaaHus



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

Mogaa (M ) amnupur4eckoro nnv BapnauroHHOro psifa pacnpeaenexHus
cnyvanHou BennyunHbl (B AanbHenwem aMnmpmu4eckon COBOKYMHOCTU) — 3TO
3Ha4yeHue Cry4yamHom BeNMYnHbI, MetoLLiee HanbosbLLYIO BEPOSTHOCTD, a
moga (M) TeopeTnyeckoro pacrnpeaeneHns — Takoe 3Ha4eHue x, KoTopoe
COOTBETCTBYET MaKCMMasibHOMY 3Ha4YeHM o NIIOTHOCTU pacnpeaeneHms f(x)



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

MeawaHa (M) — cpeanHHOE 3Ha4eHWe 3MMUPUYECKOW COBOKYNHOCTK, Npw
TeopeTnyeckoM pacnpeeneHnm meamana (M, ) — 310 Takoe 3HaYeHue x,
NPU KOTOPOM BEPOATHOCTM NOSIBNEHNS BENUYMH, OOMbLUMX 1 MEHbLUNX M _
O4MHaKOBbI 1 paBHbI 0,5.



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

Pa3bpoc cny4yanHon BeNM4YUHbI OTHOCUTESBHO LEHTPA

pacripenernieHna xapaktepusyeTcs MmepamMmm paccenBaHus.
K HUM OTHOCATCS:

pasmax,

oucriepcus (pacceusaHue),

cpedHee Keadpamu4ecKkoe OmK/IoHeHuUe (cmaHdapm),
KoaghuyueHm sapuauuu.

A LNR



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

Pa3max pacnpegernenus (R) unu gnanasoH paccemBaHud B SMMINPUYECKON
COBOKYMHOCTW — 3TO Pa3HOCTb MeX4y MakCMmMarbHbIM N MUHUMalbHbIM U3
3Ha4YeHWN cryvyariHoM BEMMUYUHbI x, NONYYEHHbIX B pe3ynbTaTe UCTbITaHUN.

AMnupuyeckasa gucnepcus (5°) — BenmynHa paccevBaHus
3apMKCMpPOBaHHbLIX 3HAYEHUN BOKPYT UX CPedHEro 3Ha4yeHms, T. €.

§2=-_1 > m;(x;—-X)? upn N <25

N-1135
Sz:%-Zmi-(xi—}_()z npu N =25
i-1

rae m, — yacToTa
X.

I



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

[ucnepcua ona AUCKPEeTHOU CrnyvYanHOW BeNUYnHbI (DX) TeOpeTUYeCcKoro
pacrnpenenieHna ecrb:

DX = ip(x,. )-(x;, - MX)?
=1

[na HenpepbIBHOW Crly4YanHOW BENUYMHbI, 3a4aHHOW MNOTHOCTbLIO
BEPOSATHOCTMU f(x), Ancnepcuma éyaert:

DX = j f(x)-(x— MX)2dx



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

AMNUpUYecKoe cpeaHee KBagpaTnieckoe OTKIOHeHue (S) n cpeaHee
KBagpaTu4eckoe OTKroHeHue (a) byayT cOOTBETCTBEHHO paBHbI KOPHAM
KBagpaTHbIM U3 OLIEHKWN AUCNepcun S n ns gucnepcum DX, B3ATbIX C
NONOXNTENbHbIM 3HAKOM, T. €.

S= 1= Y m(x,-X)? mpm N<25
N-1 i=1

Sz\/%,—-gm,-(xi ~X)2 mpm N225
c=+DX

COBOKYMHOCTb HE COAEPXKMUT rpyObiX NOrPELUHOCTEN COrNacHO KpUTEPUIO
Paiita B Tom cnyyae, ecnm | Ax | < 30, rge | Ax,| — makcumansHoe Mo
abComMoTHOM BENUYMHE OTKINOHeHMe, paBHoe |X - [IX|



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

B kauecTBe Mepbl paccenBaHA, HE 3aBUCSALLEN OT eANHUL, N3MepeHns
CpaBHMBaAEMbIX BEJNMNYNH, MTPUHNMAETCAH KO3(*)(*WIL|M9HT Bapunauunm mnnn
NM3IMEH4YNBOCTU — Vx NN ero oueHka V.



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

YuntbiBasi TO, UTO 06beM BbIOOPKU, KAk NpaBuIo, He BeNnK, He0DXoaANMo
NoNb30BaTLCA UHTEPBaNbHbIMU OLleHKaMU TOYHOCTU pe3yribTaToB
NCMNbITAHUN.

OTa OuUEeHKa onpeaensieTcs AByMs YMcnamMmm, xapaktepusyroLwmmm
BEPXHIOK0 JOBEPUTENbHYIO FPaHNULLY MHTEPBANa m_ U HKHIO
[OBEPUTENbBHYIO rPaHnLy MHTepBana m.,.

[loBepuTernbHbIv MHTepBan (I ) n AoBEpUTENbHbIE TPaHULbI (m , m_) napametpa m



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

CraTuctnyeckas xapaktepuctuka m* Tem TouHee onpegenser napameTp m,
4YeM MeHblUe abconTHas BeNnYMHa pasHoCcTM |m-m* |, 7.€.0>0u1 |m -
m*| < &. YemM MeHbLUe O, TEM TOYHEE OL|EHKa.

OpHako cTaTUCTUYecKne METOAbI He MO3BONAT KaTeropnyecku
yTBEPXKAATb, YTO OLleHKa m* yOOBNETBOPSIET HEPABEHCTBY |m - m* | < §;
MO>XHO J1LLIb FOBOPUTb O BEPOSITHOCTU O, NPX KOTOPOW 3TO HEPABEHCTBO
cnpasennuBeo.



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

[loBepuTenbHON BEPOATHOCTbLIO (HAaA4EeXXHOCTbIO) OLLEHKWU m nNo m*
Ha3bIBAlOT BEPOATHOCTb O, NP KOTOPOW BbINONHAETCS HEPABEHCTBO |m -
m*| <9, T.e..

P[m—m* < 8]=Pm*-8S<m<m*+8]=a

[JoBepuUTenbHbIM MHTEPBAriomM (/,) Ha3bIBaeTCA nHTepsan (m* - O, m* + ),
KOTOPbIN NOKPbIBAET HEN3BECTHbLIN NapamMeTp C 3a4aHHON BEPOSATHOCTLIO O



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

NHTepBan (m* - 3, m* + ) MeeT criydanHble rpaHunLbl, KOTOpble
Ha3bIBalOTCS AOBEPUTENBHBIMU rpaHULamMn; m_ = m* - 0= m, — HUXHSS
[oBepuTernbHas rpaHuua; m = m* + 0= m, — BEPXHsAS fOBEpUTENbHas
rpaHuua.

[HoBepuTenbHbIM NHTEPBan |, = m, - m, NPeACTaBNseT pasHULY CryYanHbixX
BENUYMNH — OOBEPUTENbHbLIX TPaHUL, MHTEepBarna, 3aBUCALLNX OT BEMNMNYMHBI
BbIOOPKM 1 JOBEPUTENBHON BEPOATHOCTMN.



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

Ecnu nssectHa BenuunHa m* (oueHka MaTeMaTn4yeckoro oXXnaaHus
napameTpa m) Npu U3BECTHOM O, TO BEPXHIOI 1 HYXKHIOK FPaHunLLbl Npu

HOpMaJIbHOM pacnpeaeneHnmn onpeaensitoT No cregyowmm
YpaBHEHUSAM:

s o
mg=m _t\/_ﬁ

i o
my=m _t_\/T_l

roe t — 4Yncno, KoTopoe onpeaensieTcs n3 paseHcTsa 2P(t) = ad(t) nnmn d(t) = a/2

t
D(t) = je"‘z/zdt
0

1
V2r



XapaKTepUCTUKK pacnpeaeneHus cnyvyamHbiX
BeJINYUH

o
Korga 3HayeHMe G Hen3BeCTHO - BMEeCTO Be/IMYUHbI £ — NoACTaBAAIOT
n

NG
BEANUNHY T, —
Y
i S
ms;=m —t},—n
. S
my=m —t},—n

rae t, — TabanyHbIM KoapPuumeHT pacnpeaenenmsa CTorogeHTa

OCHOBbI TEOPUN HAAEXHOCTU MaTtemaTuyeckne metoabl
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OcHoBbil TEOPUN HAOEXHOCTH

Fin

Maremartunyeckune metoabl
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