Ina Bcex t20 H €€[-E €] HMeeT MeCTO HEPaBEHCTBO
|2i(e, )= p:0, )| < |pi (e, 1) = m(e)| + (&) — (O} + [m(0) — p;(0, 1)|. Cnenosa-
TembHO, I Beex t>f u ge[-§ ] cupasemmso |p;(g, 1) - p,(0, 1) <
<28/3+|n(e)— n(0)|. Bribepem Taxoe & e(0,€], uro |n(e)- n(0)] < 8/3,
ge[-¢,¢]. Umeem |p;(g, )~ p(0,1)| <8, t>7, ee[~¢',e']. Boibepem Te-
neps Takoe & € (0, €'], uto |p;(e, £) - p;(0, 1) < 8, t€[0,7], € €[-E, E]. Teo-
peMa JoKa3aHa.
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YVIK 519.212
B. H. Muxaiios, C. A. TounnkuHa

METOJ PACYETA 3AKOHA PACIPE/EJTEHVISI ®VHKIHH
OT JMCKPETHBIX CIYYAWHBIX BEJTHYHH

Paccmotpum usmepumyio ¢yuximo f€,8,,...,5,) OT HE3aBUCHMEIX JHC-
KPETHBIX CIIy4aiHbIX BeMuuHH &1,E,,...,E, MMEIOMMUX OJMHAKOBOE paclpese-
JieHue

pk=P{§j=xk}, Jj=Ln, k=1m. 1

Heo6xomumMo HaWTH 3aKOH paclpefeNieHduss Cly4alHOH BeNHYHHEI
N=AE1,E2,---,En). [Ipu HeOONBIIOM uMCIIe CTydaHHBIX BEIMYHMH 7 M IIPOCTHIX
bysxuusix  f(§1,82,...,5,) 2Ta 3amadga peraercs sneMeHTapHO. OIHAaKO NpU
OONBILKX 7 H CIOXHBIX 3aBHCHUMOCTSX AE1,Ey,...,E,) BBIYHCIEHHS CTAaHOBSTCS
TPYHOEMKHMH U MOTYT OBITH BBIIIOJIHEHB! TONBKO Ha KoMIIsloTepe. IlocTpoum
JITOPHTM PElLIEHHs IIOCTaBICHHOHN 3aa4H.

O603nauuM yepe3 X={x,X,...,Xn} — MHOXECTBO BCEX BO3MOXKHBIX 3Ha-
YeHUH CIy4altHOH BETHYHHEI &, j=1,n. O6o3naunm gepes Z=XxXx....xX — 1e-
KapTOBO IPOU3BEJCHUE 1 MHOXKECTB X. 7=(21,2,...,2,) — TOUKa B IIPOCTPAHCTBE
Z. TIycTh z1=X1, Z0=Xp2,..., Zz=Xin, B 3TOH TOYKe QYHKUMS [ MPUMET 3HAYEHUE
N=AxiXizs- - - Xin)- Tak xak §;,Ey,...,E, — HE3aBUCUMBIE OHHAKOBO PACIIpENeIeH-
Hble CTydaifHble BETHYHHB, TO [1]

P{T\ = f(xilvxi2 ""’xin)} = P{él = xn’ﬁz =X !"'s&n = xin} =
= P{E.>1 =xi1}'P{§2 =xi2}"‘P{§n =xin}= Pi1*Pi2"* Pin-
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Taxum 06pa3zoM, B KaXHOM TOUKE =(Xj1, Xp,..., Xin) HY)XHO BBIYHCIHTH
3HauyeHHe QyHKUMH M=AX;1,X12,. .., Xin) H BEPOSTHOCTD Di1-Piz** Din- Yucno Todex
IpocTpaHcTBa Z paBHO m”, T.e. MOXeT GBITh OYeHb BEJTHKO, YTO H TpebyeT npH-
MeHEHHs! BEIYUCIIUTETbHON MalllHEI.

Cpenu m" 3HaueHnit GyHxiuM f MOTYT BCTpeyaThesi PaBHEIE; 0603HaYHM
4epe3 Yia,...,) — BCE PasNHYHBIE 3HauyeHHs 3TOH QyHKUMH (VY1) Yrobbl
HalTH 3aKOH pacrpe/eleHHs CIy4adHON BENMYHHBI T, HAlO Haita P{n=y;},

j=1,1 . DTH BEpOATHOCTH ONpPEAEIAIOTCS 10 GopMyIe

P{ﬂ=)’j}= Zpil “Pyg et Pin> (3)
ieM(y))
rme i=(ipigseenin)y M) = f (i Xigsen Xin)= Y,
T.e. M(y;) — 3TO NMOAMHOXECTBO HHJECKCOB iy, f2y..., Iy TAKMX, YTO B TOYKax

7=(;1, X2, - - Xin) QYHKLUHUS f IDHHAMAET OJIHO U TOXE 3HAYCHHE });. Takum obpa-
30M, [ HaxoxaeHus pacnpenenenus ¢yHkumd N=AE;,&,...,E,) HEOOXOMIMO
BBIYHCITHTE B KAX/0i TOUKE POCTpaHCTBa Z 3HAYEHHe f, HaiTi no popmyie (2)
BEPOATHOCTH 3HAYECHHH; 3aTeM HaHTH TOYKH, B KOTOPBIX QyHKIIHSA f ipuHHMaeT
O[MHAKOBBIE 3HAYEHHA U 110 (popmyIte (3) BEIMHCIHTE BEPOSTHOCTD STHX 3HAYC-
Huit. Ec/i¥ NpOBOIHMTE BEIYHCIEHHs HENOCPEACTBEHHO [0 3TOH CXeMe, TO Mo-
tpebyetcs 2m” sueex MaMATH JUIA XpaHEHWs 3HAYCHHH QYHKIHMH M COOTBETCT-
BYIOIMX BEPOATHOCTEH, IS ONpeeNeHHs OUHAKOBBIX 3HAYCHHH f npupercs
COpTHpOBaTh MaccuB U3 m" 4ucen. IIpuBesieM Gonee 9 PEKTHBHEIH aTroOpUTM
BBIYHCIICHHS 3aKOHA pacTpeieneHus (YHKUHH OT MHMCKPETHBIX CITyYaHHBIX
BEJIHYHH.

AnroputmM. ViMeercs MaccHB aucen M1,B KOTOPOM HaXONATCA 3Hae-
HUs QYHKLHHY f, ¥ MaccHB P1, B KOTOPOM XpaHATCS COOTBETCTBYIOILME 3HATE-
HHUS BEpOSTHOCTEH.

Bce wiary airopaTMa MOBTOPSIOTCS B LHKIE 7. PacCMOTPHM CHTYAIHIO
nocne k uuKios. B maccuBe M1 HaxoosATCsA B BO3pacTAIOIIEM IMOPsIKE BCE pas-
NUYHBIe 3HaYeHHs QYHKIMH f B TOUKax, BHIYMCICHHBIX HA MEPBBIX & LHKIaX. B
MaccuBe P1 HaxOISTCS COOTBETCTBYIOLIME BEPOSTHOCTH 3THX 3HAYCHHH.

Ulaz 1. GopMmupyeTcs odepenHas TOYKa MpocTpaHcTsa Z. Berauciserca
3Hayenue ) GyHKIUHH f B 3TOi Touke. ITo popmyre (2) BBIYHCIAETCA BEPOAT-
HOCTB 3TOrO 3HA4YEHHA.

Illaz 2. Meronom GuHapHOro noMcka [2, ¢. 484] B Maccuse M1 HaxonuT-
cst anement M1(S), paBHbl# y'. Eciii TakoH 3/1€MEHT CYIIECTBYET, TO B MacCHBe
P1 K BepOSTHOCTH, XpaHsmeics B P1(S), npubasisercs 3Ha4eHHE )' GyHKLMHY f,
nepexon k wary 1. Eciu aneMenTa, paBHOro ), He CYIIECTBYET, TO HaXOAT ABa
3neMeHTa, Takue, uto M1(S)< y'<M1(S+1), Toraa Bce IEMEHTH MacCHBa Ml u
MaccuBa Pl, Hauunas ¢ S+1 sneMeHTa, CMELIAOTCA Ha OJIMH BHHU3. Ha mecto
snementa M1(S+1) noMeraercs 3HaueHHe )', a HA MECTO 3JIEMEHTa P1(S+1) -
BEPOATHOCTH ITOrO 3HayeHus. [Tepexon k wary 1.
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Iocne BhIONHEHH m” LUKIOB B Maccuse M1 B BO3pacTarOIeM IIOPAIKE
OymyT chOpMUpPOBaHBI BCE Pa3NHYHBIE 3HAYECHMS CIyYyaWHOH BENHYHHBI 1], 2 B
Maccuse Pl COOTBETCTBYIOIHE BEPOSTHOCTH.

B 3TOM anroputMe AiuHa MaccuBa M1 119 XpaHEHHMs 3HAYEHMH Ciydai-
HOHM BENMYMHEBI 1] PaBHA TOJIBKO YHCIY €6 PasIMYHBIX 3HaueHUH U 3 ekTHBHO
HaXOJATCSA OJAHAKOBLIE 3HAUEHHUs QYHKIMH OT CITy4aHHBIX BEJTHYHH.

Ilo 3TOMy anropuTMy COCTaBJIeHa CTAaHOApTHas NporpaMMma Ha s3bIKe
®OPTPAH, koTopas BBIYMCISET pacmpefieNieHHe i1 mobol  dyHKIuM
AELEs,...,En) M WIS 33JAHHOTO 3aKOHA PacnpeNieNleHns CIyJalHbIX BeNuduH &;.
IMpuBesieM NpuMep NPUMEHEHHs 3TOH nporpaMMel. OYHKIKS OT Clly4aldHbIX Be-
JIMYHH UMeeT CIeAyIOLIHH BH:

N=E1-&+Es-... +Es,

Pacnipenienenye &; B3ATO B BUAE

2 0 1 2
P 0.2 0.3 0.5
I[Mony4eno criefyroliee pactpe/ieneHne CryyaiHO! BETHIUHbL:
n P
-6.00 0.000200000000000
-5.00 0.001560000000000
-4.00 0.007316000000000
-3.00 0.023227200000000
-2.00 0.055958100000000
-1.00 0.104483699999999
0.00 0.156233500000000
1.0 0.186868499999999
2.00 0.180721300000000
3.00 0.139221899999999
4.00 0.085485300000000
5.00 0.040369500000000
6.00 0.014405000000000
7.00 0.003450000000000
8.00 0.000500000000000
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