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CBoiicTBa BbI6OpPOYHOM GYHKLUM pacnpeaeneHus.

AMnunpunyeckas GyHKUMS 06nagaeT BCEMU TEMU XXE CBOMCTBAMU, YTO U
TeopeTnyeckas GyHKLUUS:

e 3HayeHue aMnupmveckon GyHKUMN NpuHagnexuT otpesky [0,1];
e F™* (Xx)- HeybbiBatowaa GyHKUNS;

e ecnu x1- HaumeHbllasa BapmaHTa, To F~* (x)=0 npu x<x1; ecnm xK -
Hanbonblasg BapmaHTa, To F* (X)=1 npm X>XK.

CBouncTBa rucTorpamMmmbil.

CsouncTso 1. Mpu Bcex 3HaYeHNax apryMeHTa X BepHO HepaBeHCTBO

h,(x) =0

CsowcTBo 2. MNnowaab GuUrypbl, orpaHU4eHHON CHU3Y OCblo abcunce, a CBepxy
rMcTorpaMmmomu, pasHa 1.
Csoncteo 3. CpefHee 3HavYeHMe Habopa, NnoacYNTaHHOE MO CrpynnMPOBaHHbLIM
AaHHbIM, faéTca Gpopmyion

+ o0

My = xh,(x)dx.

— 00

MHaye roBops, BennynHa M*x paBHa anrebpanyeckon nnowaam (T.e. nnowanm ¢
YYETOM TOro, YTO NJoWaab TOM YacTu GUrypbl, KOTopas HaxoguTCs Nog, OCblo
abcuncce, YYNTbIBAETCA CO 3HAKOM «—») GUrypbl, OrpaHNYeHHOM OCblo abcumcce n
rpapumkom dyHKuUMM xhn(x).
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