[image: image1.png]Hanosmiy cusica scnomoratenswofi dywewnn /{z) (3). 970 pacnpene-
nenwe cnyvalinoll KomnonenTs X rayccosolt senwumns X. Kak wssectHo,
sTopolt Moment X pasen mwcnepcir X:

D[X] = (X = /zii(z)dz.
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Orcroma w w3 (4) weew D[X] = o”. Tawuu obpazow, o ecrs mwenepens
rayccosoll BenHYHHE X, a MApaMeTp o paseH ee rms.

Remark: Taycconss caysafinsie sennanns nanbozies 4aco scTpevarrca
B npraonennax. TIpwannm >Toro Mu BRACHM nos e, (effuac xe sameTm,
4TO Ha 3ape CTAHOBJIEHIA TEOPHH BEPOATHOCTEH BRTOBATO MHeHHE, 4TO BCE
Coydaliupe HMEROT raycCcoBO PACTpeleienne, a OTKAOHEHE PACTpETRTEHIA
of rayccosa TpaxTosanocs Kax mewTo anomansHoe. [ostomy y rayccossix
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[image: image2.png]Takuw oGpasom, cornacHo HepasencTsy UeGslless MPHMERHTENBHO K Cay-
walinoli sennsnne ¥ (4), nveem
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HanoMHiM, BepoATHOCTS MPOTHBOMON0XHOTO coberTho [V = (X} > ¢ cober-
Tua [V = {X)}] < ¢ paswa.
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Tak KaK BepoATHOCTS MOGOre COBBITHA He MPERBILAET EXWHMISI, OTCIONA
cneayer yraepxaenwe Teopew: YeSnmena (3).

3.5.3 Tlocrpoenne rHcTorpamMm

3akow Bonbwix Uncen MaTeMaTWveckw BHIpAxasT hyHIAMeHTANbHOR
CcBONCTBO CTATHCTHYECKON YCTONUWBOCTH CnywaliHBIX ABNEHWH, H3y4asMEIX
Teopelt BepoATHOCTEN. ON OGOCHOBHIBAET BOIMOXKHOCTE HIMEPEHWA CTATH-
CTHYECKNY X3pAKTEPHCTHK cAYaNHEIX BENWIHH MO WTOraM Gonbuol cepii
wemsiTanuh, Cama NPOUENYPA WaMepEHHA CTATHCTHYECKHY XAPAKTEPHCTH
W OUEHKA TOVHOCTH WaMepeHill TpebyeT IHAKOMCTBA C MOHATHAMM W METO-
Hamw mamemamuveckots cmamucmuky. Ee ockoss ofcy KuamTca B cne-
Hysouelt rnase. 3fech e OTPANHAHMCA OMHCAHWEM MPOUETYPE! WIMEPEHH A
NAOTHOCTH BepOATHOCTEN i HA TPHMEPAX YGSIHMCA B MOBBILIEHI TOTHOCTH
WIMEpEHIA C POCTOM YWCAA WCMBITAHHH.

TIycTo HToroM 7 HesaBHCHMBIX WaMepeRil cy walinol Benwunne Z cran
sek1op Z = {Z,..., Zu} WIMepEHHEIX 3HAveHHH. DMIMDHSECKAA OUEHKA.
bopub moTHOCTH BeponTHOCTeN Z 0 BekTOpY Z CBONWTCA K NOCTPOHHID
2ucmozpartant. TaK HA3HIBAKT HAGOP MPHMBIKAIGWNY CTONGHKOS OIWHAKO-
Bott wipiner A. Wx Beicora Nj paska «icny WavepeHHSIX aHasenwdt cay-
waliHolt Benw<HKEl Z, NOMASAIOWNY B OCHOBAHWE K-ro cTonGuka

[Ein + A = A,z + £A) )

B nporpamsie MATLAB nocTpoenie rcTorpasel BSITONKAET KOMAHIA
>> hist(z,m)
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