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OLIHKA CTAIIIOHAPHOCTI 3A 1O0IIOMOI'OIO TECTY
3BOPOTHBHOI'O PO3ITOAIVIEHHSA

Ha cpboronHimHiiA 1eHb ayKe Ba)XXJIMBO MaTH yCIO 1H(POPMALII0 PO MEBHUN
CUTHAJI JUIsi MOTro MOJAJIBIIOTO aHami3y. [leski cUrHamm MOXYyTb MaTh pi3HY
JUCIIEPCII0 Ta MaTeMaTU4YHE CIOJAIBaHHS 3 IUIMHOM 4acy. Taki curHamu
HA3MBAIOTHCA HECTAIIOHAPHUMHU 1 € BAKKUMHU IS aHami3y. Y JesSKUX BHITQJIKaxX 3
nepuioro norisay He MoxHa 31 100% BOEBHEHICTIO CKa3aTH € CHUTHAI
CTalllOHAPHUM YH Hi, TOMY OYyJIO BUHAWJICHO JIEK1JIbKa TECTIB, SIK1 MEPEBIPSIIOTH IO
rinoTesy.

Po3rasiHeMo OLIHKY CTallOHApHOCTI 3a JOMOMOIOK TECTY 3BOPOTHOIO
po3noaiieHHs. [TuTanHs, 10 MIKABISATh CHOCTEPEKEHHS ab0 OIIHKHM MapaMeTpiB
MOXXYTh MAaTH IIUPOKUNA Aiana3oH QYHKIN pO3NOaLTy HMOBIPHOCTEMH, TaKl OIIHKH
3py4HO BHMKOHYBaTHM 3a JONOMOTOKW Tmpoledayp ©0e3 posmnoauty ado
HemapaMeTpUYHUX NpOUEeAyp, JA€ HEe POOUThCS HIAKUX MPUIYILIEHb 1010
po3noaUTy WMOBIPHOCTEH OIIHIOBaHMX AaHuX. OJNHIEI0 3 TakuX MPOLEayp, SKY
JIETKO 3aCTOCYBaTH Ta SIKa € KOPUCHOIO JUJISl BUSIBJICHHS OCHOBHOIO TPEHAY Y
BUIIAJKOBUX 3aMHCaX JIAHUX, € TECT 3BOPOTHOTO PO3MOIITICHHS.

Hexaii € N BuMipiB JesKOro mnapamerpa X, e BUMipH MO3HAYCHI, K Xj, | = 1,
2, ...N.

3apa3 noTpiOHO MOpaxyBaTH, CKIJIbKM € BUNAJAKIB, KOIU X; > Xjmpu 1 < |.
Kosxuuil Takuii BUNIaJIOK HA3UBAETHCSA 3BOPOTHUM PO3MOAUICHHAM. Jlasi 3HaiiiemMo

KUIBKICTh TAKMX BUITAAKIB A:
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1if x > X,
h :{—J (1)

0 otherwise
N-1 N
A=2 A, neA= 2 h (2)
i=1 j=i+l

SAxmo kximekicTh N — 11e BUMIpH JESKOT0 TapameTpy, TOIl JJId 3HAHICHUX

BUIMMAJKIB A, 3HaljeMO MaTeMaTH4YHE CIOMIBAHHSA Ta CEPeIHE KBaJApaTUIHE

BIIXWJICHHSA
N(N -1)
Ha=—p— 3)
» 2N®+3N?-5N N(2N +5)(N -1)
oh= = (4)
72 72
[IpumycTumo, 110 BUMIpH BUINAAKOBOI BEIMYMHU X HE MAIOTh 3arajlbHOro

TPEHY, TO 00JIaCTh MPUIHATTS TIOTE3H €

[AN;l—a/Z <A< AN;a/Z] (5)

ne o =0.05€ piBHEM 3HAUYyIIOCTI.
Sxmo 3aranbHa KUTBKICTH 3BOPOTHHX pO3MOAUTB A Oylne 3HaXOJUTHUCH Y

Mexax 00JacTi MPUUHATTS TIOTE3U, TO MOXKHA 3pOOUTH BHCHOBOK, IO TiNOTE3a

BIpHA.
Jliteparypa:
1. benpar JIx. IlpuxknagHoit aHanu3 ciydailHeix nanHeix / JIx. bennaar,

A. TTupcon—M.: Mup — 1989. 540 c.

174



