* ACUMNTOTMYECKU HOPMaJIbHaS OLLEeHKa

“TMocTpoeHMe  aCMMMTOTMYECKMX  [OBEPUTENbHbIX  MHTEpPBAJIOB
OCHOBaHO HA  ACMMNTOTUYECKM HOPMaJIbHbIX  OL|EHKax.
[lpeanonoxmnm, 4To oueHka O = f(xq, Xy, ..., X,) ABNSeTCA

acuMnNmMomuY4ecKu HOpMaJsibHoll, TO eCTb,
*Jn- (@ —0) = ¢ € N(0; ) no pacnpegeneHmio,

“rpe amncnepcma o2 = g2(0) — Ko3DdUUMEHT aCMMMITOTMYECKOro

pacCcenBaHUA.

“Mpeanonoxum, 4to GyHKLUMA ¢2(®) HenpepbiBHA MO @ M OT/JMYHA

OT HynA. Toraa

%W§%5®) — 1 € N(0; 1) no pacnpeaeneHuio.
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*,[I,nﬂ nooro a € (0; 1) cnpaBeANMBO cneaytollee COOTHOLLIEHME
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“rpe T,_a — KBaHTW/Ib HOPMabHOrO pacnpejeseHns YPOBHS
2

1—% , TO ecTb, F(t,_a) = 1—% , rae F(x) — dyHKumMS
2

HOPMaJIbHOIo pacnpeaeneHuA.
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“MonyyaeM acCUMMNTOTMYECKMIM JOBEPUTENbHBIM MHTEpBaN C

YPOBHEM goBepua 1 — a
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LLiuprHa [OBEPUTENBHONO MHTEpPBaJia XapaKTepU3yeT TOYHOCTb

MHTEPBaJIbHOM OLIEHKM.



