[IpakTuka 3

Ilya Yaroshevskiy

22 ceHTsIOpst

Coaep>xanne

Samadga 1. I3BectHo 4TO ciaydaiinas Besmauna uMeer pacupeenerue Bepuayun(X € B,). Haiitu onenka
rnapamMeTpa p MeTOJIOM MaKCHMAJbHOTO MPAaBIOIOI00us.

Pewenue.

L%, 0) = [ —p ¥

InL(X,0) = (n—nX)-In(1—p)+nX -Inp =

dmL(X,0) n—-nX n
dp l-p p

Sagaua 2. X € F,
1. E, — peryagapHoe ceMeicTBO
2. Haiitu I(a)

Pewenue.

Hocurens C' = (0; 00)

aglnfa(x) = %(lna —azx) = P
— HempepbIBHO IpH Vo
I(a) = E(i In fo(X))? = E(l - X)?=E(X-EX)?=DX = L
a0 - la N N a2
— undopmarusg Durnepa
Sameuarue.
1 a?

n+« n

3ameuarue. MoykeMm B3ATh BMECTO IapaMeTpa (v IapaMerp é Torma omnenka OymeT HECMEIEHHO.

fa(x):{(:_z x <0

x>0

Hocurens C' = (0; 00)

0 x 1
Lt ()= — — =
Oa n fa() a? o«
— HempepbIBHO IpH Vo
X 1 2 1 2 ]- 2 ]. ].
o) = B(G = ) = aBX — o) = B - BX)" = 5 DX = o

a® = X — addekTuBHAST OIEHKA



IIpakTuka 3

Sagaga 3. X € U(0,0)

Pewenue. C = (0;00)

0
1(0) = B(psn fo(X)) = B(- 5)* = &3
Do —6%n D - —
= O%n DO = Trg

Hapymeno mepasenctBo Paso-Kpamepa, T.K ceMelicTBO He perysiaspHoe
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