Cay4ailHble BeJINYMHBI

Q=1{A, Ay ... A ..}

Py =n/N



DyHKIMUA paclpeeseHnsa

F(x)=P(X < x)
0< F(z) <1

F(I’l) < F<£C2>, OJA 1 < X9



IInmoTHOCTH pacnpesiesieHna BepPOATHOCTH

dF

dx

w(z)dr = Plx < X <z +dx)
w(x) =0

X

w(z) =



MoMeHTBI CJIy4allHO BeJUYNHBI

(15)

(16)

(17)

(18)



(19)

(20)



PaBHOMepHOe pacnpenesieHne

’

0, r < Ii;
w(x) =< 1/(xg — 1), 1 < < 2o
L0, T > 9.
(0, r < x1;
Flz) =< -5 1<z <3
L T > To.

m, = Y2(x1 + o)

0:2,; = (z9 — 131)2/12

(21)

(22)

(23)

(24)



HopmaspHOe (rayccoBCKOe) pacripeiesieHne

w(z) = —— exp (—(x _ m$>2) (25)

202

X

Flz) = —2 J exp <—<§ _ m@")Q) dE (26)

2
207



Cucremsbl CiiydallHbIX BeJUYMH

X ={X,Xy,..., X,,}
F(xy,x9,...,2,) = P(X1 <21,..., X, < xp)

xr1 Tn

F($1,ZE2, ce ,ZEn> :J . .Jw(%l, . 7%71) d%l . d%n

-0 —O0

w(ry, Ty ..., Ty) =0

©9)

J...Jw(ml,...,xn)dazl...dazn:1

—0



g

riw(xy, To) dridrs

&
|
g ==

O
Ty = ngw(xl, T9) dr1dxs
— 00
0
o] = ﬂ(azl — :1:_1)210(:1:1, T9) dr1dxs
—0o0

© ]

O'% = ﬂ(l‘g — I_2)2UJ($1, IQ) dI‘ldIQ

—00

(32)

(33)

(34)

(39)



KoBapnaims:

o0

Ryo = ﬂ(fm — 1) (29 — To)w(wy, T2) drdey

—00

RosdduinimeHT Koppeadanmu:

T2 = R12/(0102)
KoppenAanmorHasa maTpuiia
1 7r9 ... 1Ty
r— 21 1 ... Ton

Tnl /rnQ o« o e ].

10

(36)

(37)

(38)



MHuoromepHoe HOpMaJIbHOE pacIlipeiesieHne

1
w(T1, To, ..., Ty) = X

(2m)"[r| T] o7
i=1

1 Ti— m;)(x; —m,;
X exp __ZZAZ]< i 2)( J J) (39)
2|I“ : : O; 0
1=1 j=1
rme A;; — asnrebpandeckoe IOINOJHEHME 3dJeMeHTa 7

MaTPULIBI T

11



