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Samaua 1. OyHKIKA JIOTHOCTH BEPOATHOCTH HOPMAJIBHOMN CJIydaitHON BEJIMYUHBI C pac-
upegenenueM N (a,0?) BBINIAIAT TaK:
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(a) Jokaxwure, uro dyukuus f(r) mocturaer MakcumMyMma B TOUKe T = d.

(b) IMokazkure, aro dyuxiws f(z) ais N(0, 1) apaserca uérnoit. [Tpn Kakux 3HaUeHUAX
napaMeTpoB a u o hyHKIWs f(x) ToXKe SBJIseTCs YETHO?

(¢) Hdokazkure, 94To (byHKIHsI HOPMAJIBHOTO pacipeseenus F'(x) mMeer TOUKyY meperuda
BT =a.

Hanomunanue: OyHKIMs MIOTHOCTH BeposATHOCTH f () sABJIsieTCS TPOM3BOIHON
or F(z), To ects f(z) = F'(x).

Samaga 2. EIHOpMaJIbHO pacupejiesieHHas ciaydaiiHas BeunduHa X ¢ MaTeMaTUuIeCKUM
OXKMJTAaHUEM /i ¥ CTAHJAPTHBIM OTKJIOHEHUEM O YJIOBJIETBOPSIET CJIELYIONIEMY YCJIOBUIO:

P(IX — | < 2) = 0.6.

Haiiure P(| X — p] > 3).

'Ncrounnk: Kouerkos E.C., Cuepunnckas C.O. Teopust BeposTHOCTEH B 337adaX ¥ yIPAKHEHUAX. —
M.: ®opym, 2008.
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