ousner 8

ounet 8

Toueunnle OLIEHKH H Tpeﬁonamm K HHUM

Toueunofi onenKoi # HA3HLIBAIOT HCKOTOPYIO BCKTOP — (PYHKIHIO
pesynbTaTos Habmonenns O ), 3HaYCHHA KOMIIOHGHT KOTOPOI
NPHIHMAIOT 33 NaHnyymee NpHONHKEHHe, B JamibiX YCTOBHAX, K
3HAUEHHSAM KOMIOHEHT BeKTopa ¢ [NapaMeTpoB  reHepanbHol
COBOKYTTIOCTH.

CBojicTBa OLEHOK

1. Ouenka £ MAPAMETpa f HA3LIBACTCH COCTOATENLHON, eCIH OHa
YAOBJIETROPHET 30KOHY BOARIIMX YHLC UL TL €L CXOJAMTCH 11O BEPOATHOCTH
K OLICHUBACMOMY MAPaMCTpPy:

limP'{‘ljf()I f=1 nim g ;)()

2. Ouncuka 7] mnapamMcTpa 0 Has3blBacTCS HecMelIeHHOM, CCiH Ccc
MaTEMaTHIECKOS OXKHIANNE PABIO OLCHHBACMOMY NapaMerpy. T. €. 6CH
BBINONHACTCA PABSHCTBO

M©0)=0.
Ecnm JIAHHOE CHCTBO HE BBINKOJIHACTCA, TO OLCHKY 6)",«1)"[
HasLBaTL ‘mcmmﬁ.

3. HCCMC!U.CHH(‘W OlCHKA ’; napamerpa [ Ha3kIBACTCH
3¢ (peRTHBIOH, CCITH ONA HMCCT NMAMMCHLIIVIO JHCIEPCHIO CPCIH BCCX
BOSMONCHEIX HECMEINEHHBIX OIEHOK mnapaMeTpa «‘), BEIYHCICHHLIX NO
BBIOOPKAM OAHOTO H TOTO XKe 0ObeMa H.

[)((},_, } — min.

MeTOJJ, MakKCuMaJibHOIro npaBp,onon06m1
¥ Cnocob6 1

ycTb HEOBXOANMO HANTK NPV MOMOLLM METOAA MaKCKUManbHO NPaBAoNoao6Us OLEHKY
3aflaHHOro napamMeTpa p GUHOMUHANbHOIO pacrpeneneHms

ecnu B n1 He3aBUCKMbIX UCTIbITaHKS HeKOTopoe cobbiTue A nosBasnoch m1 pas, a B n2-m2
pas. [ins Toro, 4To6bl PELUMTb AaHHYIO 3a[a4y, HeO6X0AMMO COCTaBUTb GYHKLIMIO
npaegonoaobus:

)[.r--n,y (m+my)]

3aTteM cnepayeT oTbicKaTb norapudmMmyeckyto GyHKUUIo

InL=In(Cr-Cp)+(m+m,)-In p+((n,+mn,)=(m +m,))-In(1-p)

Ha cnepyioLiem atane onpepensercs nepsasi NpoM3BoAHas p:

dp P I-p

HaliaeHHyto Npou3BoaHYy0 HEOBX0AMMO NPUPABHATH K HY/IO, TEM CaMblM 3anucas
ypaBHeHue npasgonofobus

m+m, (m+n,)—(m+m

P I-p

[Mocne oTHocuTeNbHOro peweHnsa Nnoay4yeHHoro ypaBHeH1Us Haxoanum 3HavyeHune
KDMTVI‘—IGCKO[;I TOYKU:

m, +m,

n+n,

B faHHOM Touke BTOpas Mpon3BoaHas 6yaeT oTpuLaTebHOW, a, ClefoBaTenbHo, AaHHas
TOYKa ABNSETCA MakCUMyMOM. TakuM 06pa3om HalgeHHas Touka NpUHYMAEeTCs B KayecTee
OL|eHKM MO METOAY MaKCUMasbHOro NPaBaonofo6us HEN3BECTHO BEPOSTHOCTU P
6VMHOMMHANBHOTO pacnpeaeneHus

¥ Cnocob 2

M3BeCTeH 3aKOH pacnpefeneHuns Cy4aiHbix BENMNYMH,
3aBUCALLMIA OT Habopa NapaMeTpoB.

OLEHKM STUX NapaMeTpoB NoAGUPatoTCs Takum o06pasom,
4TO6bI BEPOATHOCTb MOMYYUTh UMEIOLMICA HaBoP AaHHbIX
6bln1a MaKCManbHoOW.

L(B) =P(X1 =xq,...,Xn = x,|0) > max

— ANS AUCKPETHbIX
CyYaiHbIX BENUYMH,

L(O) =f(X, = xq,...,Xp = x,|0) = max

— [N HENPEPbIBHbIX
Cy4alHbIX BEMUYMH.
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