MaremaTuueckast CTaTMCTHKA. HCKI_U/IH 1

Koncrextsr”
12 deBpans

Coneprxanue

1. Beegenmne

1. BBegenue

Ompenenenne 1.1: P — pacnpenenenne Ha npamoit. X, ..., X, — H.0.p.C.B.

Omnpenenenne 1.2: Ber6opounoe (3Mnupmueckoe) pacrpenesieHne — QMCKPeTHOE
paBHOMeEpHOE pacIipefesieHIe C ATOMaMU B TOUKaX BHIOOPKU

P = (f f)

Ipumeuanue: Cumraem uro Hamu X; 9T0 yucia. BoobIe Tak fgeiaTh Heslb3s. XOTUM BOOOIIe
TOBOPS CUMTATH PaCIpeeTHIe Ha CIAyUailHbIX BeanmunHax. [lormpobyeM HailTu CBA3b MEXIY

stu Pu P,.

Onpepnenenne 1.3: Ber6opounas xapakrepucTuka. II — MHOKeCTBO Beex pacIipefieieHe
ma ipamoir. T : IT — R = R U {+oco} — xapaxrpencruxa. T'(P) — renepaibHas

xapakrepuctuka, 1'(P, — sMmmupuyeckas XxapakTepuCTIKa

Ipumep:
1. MartemaTu4ecKkoe OXUJaHNe.

2. Mucnepcusa

3. CrangapTHOe OTKJIOHeHNIe, BbIOopoUuHOe cTaHIapTHOE OTKIOHEHNE
4. MomeHT nopsiaka k

m, — /R HP(dz)

1 n
My = — Xk
my, n; i

5. HeHTp’aJIbHI)Ie MOMEHTBI

mf? = [ (o= m)2(dz)
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n

mg)) = (Xi — Y)k

i=1

SHE

6. Kosapmarus (X,,Y))

2R

cov(X,Y) =/(u—mX)(v—my)?(u,v)
R

7. Koadduunment xopensuun
8. DyHKUMS pacrpeneseHns

Ipumeuanue: ViHpnekc B BapualuoOHHOMp psife X(;).

Omnpenenenne 1.5: Kpautunm 0 < p < 1 aro pelleHne ypaBHeHNs F(zp) =p

Omnpepenenue 1.6: z, — p-KBaHTWIb i P, ecrnt 2, = sup{z : F'(z) < p}. dMmmpuueckne
xeauTim z, = sup{z : F,(z) < p}

Ipumep: z1 — menuana
2

3apaua 1.1: Z, : X541
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	1. Введение

