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1 Meroa MacuMaJbHOIO HPaBIOIIOI00NS

Cocrour B TOM, 9TOOBI OIOOPATH TApaMETP TaKUM 00pPa30M, 4TOOBI BEPOATHOCTH IMOJIYYEHUS JAHHOM
BBIOOPKM OblIa HambosbInast. Ecim pacipeserenne JUCKPETHOE, TO BEPOSITHOCTH BHIOOPKHU

P@(Xl = ,Il,XQ =T2,... ,Xn = :Z?n) = Pg(Xl = JL‘l)P(.)(XQ = 1‘2) e Pg(Xn = xn)
Onpenenenune. PyHKnueii mpaBaonoaodusi L(Y7 0) masbiBaeTcst dbyHKIUS

Py(Xy =z1) ... Py(X,, = x,) — B ciIydae AUCKPETHOIO PACIIPEeeHNUs
n
folx1) ... fo(zn) = H fo(xyn) — B cysnuae abCONIOTHO HENPEPBIBHOTO PACIIPEIEICHUS
i=1

Onpenenenne. JlorapudmMudeckoii dbyukiueit npasmononobusi M (X) nasbisaercs byHKIHSA

In L(X)
Sameuanue. Tak kax jgorapudm — Bo3pacTaomas GyHKIUs, TO IKCTPEMYMbI TUX (DYHKIII COBIIAIAIOT.

Omnpenenenne. OieHKOI MakKCHUMaJIbHOTO MpaBJonoaobusi © Ha3biBaeTcsa 3HadeHne © mpu Ko-
TOpPOM (PYHKIUS MPABIOIOA00NST JOCTUTAET HAMOOLIIEr0 3HAYCHUS TPH (PUKCHPOBAHHBIX 3HATEHHUSTX
BBIOODKHT T;

Ipumep. Ilycts Xy, ..., X, — BbIOOpKa HeM3BeCTHOTO pacupeaenenns [lyaccona ¢ mapameTpoM .
A%
PX=ux2;)="— ¢
( ’L) zz'

_ noaT
LX) =[5 e -
=1 Y
X _
nT—n:O:>)\:X

0=X

IIpumep. fo 2 = pyordd o2 B
a=X o?=D,
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IIpumep. Iycrs X1, ..., X,, — BoiGopKa paBHOMepHOro pacupezesenus suga. X € U(0,0), © > 0. Haiitu
OLIEHKH © MEeTOJaMu MOMEHTOB U MaKCAMAJILHOIO MPABJIONON00H U CPABHUTH UX.

Ex =4t _9 L a_ox
2 2
0 z<0
fo(z) = % 0<x<®O
0 >0
— - 0 O < max(z;) = X,,
L(X7@):Hf@(g;):{ X (i)
=1 on nHa4de

Slcno, uro dynxnua L(X,©) mocturaer Hanbosbimero snadenns npu O = X,

Honenars

Samevarue. OMII gacro 3dpdeKTUBHBI, HO MOTYT OBITH CMENICHHBIE.

2 HepaBencrBo PaBo-Kpamepa

[TycTb m3BeCTHO UTO CiIydaiiHas BeauunHa X € Fig — ceMeiicTBO pacupejesieHnii ¢ nmapaMerpoMm ©

Omnpenenenne. Hocuresiem cemeiicrBa pactpejenennit Fg naspiBaercss MmaoxkecTtBo C' € R Takoe 4to

vO: PXe(C)=1
O6Go3HaueHue.

fol() { fol(x) IUIOTHOCTD, €CJIN PacipeeseHne adCOJIOTHO HEITPEPBIBHOE
olz) =

Po(X =x) eciu pacupenesnue QUCKPETHOE

Omnpenenenne. Muadopmanueit @uriiepa Ha3bIBAETCS BETUTHHA

9
1(©) = E(— In fo(2))?
(©) ( 76 fe(r))
IIPU YCJIOBUU €CJIN OHa CYIIECTBYET.
Onpenenenune. CewmeiicTBO pacupesesenniti Fig Ha3bIBaeTCsd PETyYJIsIPHBIM, €CJIH:

1. Cymecreyer Hocuresns C cemeiictBa Fg Takoi, uro Vo € C dyukuus In fg(x) — HenpepbiBHO
muddepeninupyema mo O

2. Nudopmarnusa Puiepa I(O) cymecrByer u HeupepbiBHa 10 O

Teopema 2.1 (Hepasencrso Paso-Kpamepa). Ilyers (Xy, ..., X,,) — Boibopka o6bema n U3 perysisipHoro
cemeiicTBa pacupegenenuit Fg, ©F = 0*(Xy,...,X,,) — HecMmeniennas oneHka napamerpa O, mucrepcust
KOTOPOi1 orpanutvena Ha JioboM koMmiakre B obsactu O. Torja

1
>
be” = nl(©)

Ipumep. Tycts (Xq,...,X,) —X € N(a,0?), a € R,0% > 0. [Iposepum achbdekTnsHOCTS OTeHKH 0* = X .
(z—a)?

- 2
oV 2w 4

fz) =

e

Bozbmem C' = (—o0, +00).
(z—a)?

1
lnf(x)zlna—iln— 5

g
r—a

L f(a) =

— HelpepbIBHA 110 a, Va € R.
0 , 1
I(a) = B2 f(@)) =
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— HeIpepbIBHA 10 a

2
Da* = DX = 1px = T
a
2 2
a nl(a) n-Z% a

= " =X

3amewanue. cnpasiennas gucrepens S Takske siBisteTcs 3hMEKTUBHON ONEHKOM Jist o2.
BLUE - ornenkn

6* :a1X1+a2X2+~~~+aan
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