*  MeToa MaKkcuMMaJslbHOro NpaBAonoao6ms
ANA AMCKPETHOU CIYYauHOM BeJIMYUHDI

[ycTb 3HaveHuA {xi,x,,..,X,} MNONYYEHbl B pe3ynbTaTe n HabAAEHUM 3a
JNCKPETHOM  C/AyYaMHOM BesnumHoM &. /JlomycTMMm, 4TO  BMJ,  3aKOHaA
pacnpeaeneHms Cay4yamHOM BeNIMYMHbI & 3aJaH, HO HE M3BECTEH MNapamMeTp
pacnpeaeneHmsa O, KOTOpPbIM OnNpeAenseTcs 3TOT 3aKoH. TpebyeTcsa HamTu

TOYEYHYIO0 OLIEHKY 3TOro napameTpa.
0603Ha4YMM p(x;, ®) BEPOATHOCTb TOrO, YTO & NPpUHANA 3HaYeHue x;, i = 1,2, ..., n.

@yHKyueu npasdonodobus QuCKpemHouU c/1ly4auHoU 8e/Iu4UHbI ¢ Ha3blBaloT

(PYHKUMIO apryMeHTa 0
L(x1, X3, ) Xn, ©) = p(x1,0) - p(x2,0) - -+ - p(xy, ).
B KayecTBe TOYEYHOM OLEHKM NapameTpa O NpUHUMAIOT TAaKOE ero 3Ha4YeHue
O = O(xq, Xy, .., X)),

NpY KOTOPOM (PYHKLMS NpaBAonofobms AOCTMraeT MaKCMMYMa.



*  MeToa MaKcuMMaJ/lbHOro NpaBaonoAo6ms
HenpepbIBHON CJIY4YaUuHOU BEIMYUHDI

[ycTb 3HayeHus {x;,x,,...,X,} TMNONYYEHbl B pe3yabTaTe n HabAAEHMM 3a

HENpepbLIBHOM CAyYaMHOM BeENMYMHOM &. [JlonycTUM, 4YTO WM3BECTEH BMUA

MNIOTHOCTM pacnpejenerus fx(x) C/IY4aMHOM BEIMYMHBI ¢ , HO HE M3BECTEH

napameTp O, KOTOpbIM onpeaensdetrca 3Ta GyHKUMA. TpebyeTcs HamTu

TOYEYHYIO OLIEHKY 3TOro NMapameTpa.

dyHKyuel npasdonodobus HenpepbiBHOU Cy4aUHOU Be/IUMUHbI &

Ha3bIBalOT MYHKLUUIO aprymeHTa O
L(xll X2y s X, ®) = fg(xll ®) ) féf(Xz,@) " fé:(xnl ®)

B KauyecTBe TOYEYHOM OLIEHKM MapameTpa ©, Kak U B C/lyvyae AUCKPETHOM

CJly4anHOM BENIMYUHDBI, NPMHMMAIOT TaKOEe ero 3Ha4yeHue
®* . ®(‘xll xZ) T xn);

NpY KOTOPOM (pYHKLMS NpaBAonoa06ms AOCTUIraeT MaKCUMyMa.



* Peanusauma MeToaa MaKCMMasIbHOMO
npasaonoaoous

B cuny MOHOTOHHOCTM norapudpma dyHKUMM L M InL AOCTUralOT MakCMMyMa

NpM OAHOM M TOM XK€ 3Ha4YeHMM O , MO3TOMY BMECTO GYHKUMM L

paccMaTpuBaloT PYHKUMIO In L.

1)
2)

3)

d(ln L)
HaxogmMm 0

PelwaeM ypasHeHue npasdonodobus d(:(:)” =0, OTKyda HaxoguMMm

KPUTUYECKYIO TOUYKY O,

d?(In L) .
Haxogmm BTOPYHO NMPOM3BOAHYHO 102 B TO4YKe O . Ec/M OHa
oTpuuatTesibHada, TO eF - TOYKa MaKCHMMYMa d)yHKLIMM InL ERas

cnefoBaTtesibHO, U DYHKUMK L.

HaﬁAeHHyD BE/IMYMHY O NPUMHMMAIOT B KayecTBe OLEHKM HEU3BECTHOro

napamMeTpa 0.



*  0co6eHHOCTU MeToAa MaKCMMaJ/lbHOro NPaBAoONoA00Us ANS
HenpepbIBHOW C/TYYAaUHOM BeJIMYMHBI
Ecau nnoTHoCTb fe®) HenpepbIBHOM C/ly4alHOM BEIMYUHbI £ 3aBMCUT OT ABYX NapameTpoB
®; 1 ©,, To DYHKUMA NpaBgonoaobus
L(x1, X3, s Xn, ©1,07) = fg(x1»®1»®2) ' fg(x2»®1»®2) N i fg(xnr®1»®2)-
B 3ToM cnyyae 414 nomMcka MakCMMyMa

0(InL) od(InL),
1) Haxoamm TN

2) pewaem cucmemy npasdonodobus ; OTKYZJa HaXOAMM KPUTUYECKYIO
o(InL) 0
0,
TOuKy (©,7,0,%).
2 2 2
3) Haxoaum BTOpble YacTHble MpomsBogHble A = 2unb o _07nb) o p_ 07 Unl)
) & i g A 20,” "’ 20,” 90,00, °

Touke (0,%,0,").
4)Ecm A-C—B*<0, 10 (0,5,0,") - TO4Ka MaKcumyma OyHKuMM InL , a,

cneposaTesibHO, U PYHKUMU L.



*  JIOCTOMHCTBA M HEAOCTAaTKU MeToaa
MaKCUMaJIbHOro NpaBaonoao6ms

OUEHKM MeToa MAaKCMMa/IbHOIro NpaBonoo6ms
+ cocTosiTe/IbHbI, HO MOTYT 6bITb CMELLLEHHbBIMU;
+ pacnpegeneHbl aCMMNTOTUYECKM HOPMAJIbHO;

+ MMET HAUMEHbLUYI JMCMEPCMI0 MO CPaBHEHUMIO C  JAPYrMMM

ACUMINTOTUHECKMMHU HOPMAJIbHbIMU OLIEHKAMM.

Eciv ana oueHmMBaeMoro napameTtpa © cyuiectsyeT 3pdpeKTMBHAS OLEHKa

®*, TO ypaBHEHME NpPaBAoNoA06MA UMEET eAMHCTBEHHOE pelleHne OF.

— HepocTtaTok MeToJa 3aK/lo4yaeTcs B TOM, YTO OH MHOrga Tpebyer

CJI0OXKHbIX BbIYUCSIEHUMN.



* TNpMMeHeHne MeToaa MaKCUMaJIbHOTO
npaBaonoaooms

MeToOM MaKCMMANbHOIO MpaBAONOJ06MA HAMAEM TOYEYHYI OLEHKY

HEM3BECTHOro napameTpa A nokasaTe/ibHOro pacrnpeaeneHums

fe(x) = {A' et x> 0;

0, x < 0.
PeweHue. locTporm YHKUMIO NpaBAono06ms
e, Xy, L) — (A- e‘A'xl) e (PL- e‘k"n) — A" - e AR X
Jlorapyupmmuyeckaa GyHKLMA npaBgonogoomsa

n
InL(x{, %9, ..., X, A) =n-1lnA—A- le-.
i=1



1) Haigem d(g;) X Y x;.

2) W3 ypaBHeHMA npaBAoNoAo6msA %— =10 Halaem

n

KPUTUYECKYIO TOUKY 1™ = r—
i=1"1

d*(InL) n

3) Bbiumcamm = Az,ee 3HaueHMe B TOUKE A" = s —

d?(nL) .-,
;;2 2y =-=- CLix)4<0

CnepoBaTe/ibHO, B TOYKE A* = dyHKUMA In L(xq, X5, ..., X, A), @

lll

cnegoBatesibHO, U PyHKUMA L(xq, x5, ..., X, A) AOCTUraeT JIOKaJIbHOro

MaKCHUMYMa.



