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Bbi6opouHaa cnyvyanHas BesIMvYMHa. -
AMnupunyeckme XxapakTepucTuKu.

CBoWcTBa BbI6GOPOUHON PYHKLUN

pacnpepeneHns, CBOMCTBA

BblI6GOPOYHbIX MOMEHTOB, CBOMCTBA

rmcTorpamMmmbl.

3mMnupuyeckas cny4vaiHas BefimumHa (Bbl6opoyHas) — o pesysibTaTtam BbI6OPKM CTPOUTCS
aMnumpuyeckas cnyqaﬁHaq BeNn4YnHa.

AMNUpUYEcKne XxapaKTepuCcTUKM.

BblGOpO“IHbIM CpeaHUM Ha3bliBaeTCcs BeNM4YnHa

a KOpeHb KBaapaTHbI U3 BbIBOPOYHOW AMCNepCUm HasbiBaeTcs BbIGOPOYHbIM CPegHUM
KBagpaTu4eCKuUM OTK/IOHEHEeM

Bbi6opoyHbie HayanbHble 1 LeHTpasbHble MOMEHTbI MopsaKa S OnpeaenstoTcs COOTBETCTBEHHO
dopmynamu:

Mogoii (M_0)Ha3biBaeTcs BapmaHT, HaMbonee 4acTo BCTPEYatoLWmincs B 4aHHOM BapuaLMOHHOM
paay.
MeguaHow (M_e) Ha3blBaeTCs BapuaHT X_i TakoW, 4To

MegwvaHa o6nagaeT TeM CBOVCTBOM, YTO CYMMa abCONOTHbBIX BEIMYUH OTKIOHEHWIA BapUaHTOB
OT MeZMaHbl MeHbLLUE, YeM OT 1060V ApYroi BeNMYMHbI (B TOM YMCIE U OT BbIGOPOYHOMN
cpepgHen).

BbIGOPOHHbIe XapakTepUCTUKU B OTINYUKN OT TEOPETUYECKNX ABMAIOTCA CﬂyHaI;IHbIMVI
BE/IMYMHAMM, TaK Kak OHWU NPeacTaBnaioT GYHKLUMM OT BbIBOPKMU.

CBolicTBa BbI6OPOYHOM PYHKLMM pacnpeneneHus.
SMmnupuyeckas GyHKLMS 06n1aaaeT BCeMy TeMU e CBOMCTBaMU, YTO U TeopeTuyeckas
DYyHKLMS:

® 3HayeHue aMNVPUYEcKon GYHKLMN NpUHaZNexuT otpesky [0,1];

® F"* (x)- Hey6blBatoLas GyHKLS;

® ecnu x1- HauMeHbLas BapuaHTa, To F* (x)=0 npu x<x1; ecnun xK - HanbosbLlas BapuaHTa,
T0 F/* (X)=1 npm X>XK.

CBoWCTBa rMCTOrpamMmbl.

CBoICTBO 1. Mpy BCeX 3HAYEHUsIX apryMEHTa X BEPHO HEPABEHCTBO
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CBoICTBO 2. Mnowasb Gurypsbl, orpaHMYeHHOM CHU3Y OCbto abcuumce, a CBepXy
TUCTOrpPamMMoi, pasHa 1.
CsolicTBO 3. CpefiHee 3HaYeHVe Habopa, NOACUYMTAHHOE MO CrpynnMPOBaHHbIM AaHHbIM, AaETCS
dopmynoit
+00
My = xhy, (x)dx.

—00

VMHaye roBops, BennumMHa M*x paBHa anre6panyeckor nnowaau (T.e. naowanm ¢ y4ETom Toro,

YTO naowanb TOW YacTun CI)I/II'ypr, KOTOpasa HaXxoguTcs nofg oCbto a6cu,mcc, Yy4unTbiBaeTCHd CO
3HAKOM «—») GUrypbl, OrPaHNYEHHOMN OCbio abecumce 1 rpadukom dyHkumm xhn(x).
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