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[IpomoiesnpoBaTh TPAEKTOPUIO MAPKOBCKOI Tieru pu romornu ajropurma Merponosuca-lactunrca
€ HOJAXOJISANIMM TIPOOHBIM pactpeenenneM (proposal distribution).

Uccie1oBaTh TPAEKTOPHIO HEMHU Ha CXOAUMOCTD (BBIXOJ[ HA CTAIIMOHAPHOCTD, ABTOKOPPeIAIo). [Ipu
HEOOXOIMMOCTH YOpaTh burn-in HTEpPBAJ U TPOBECTH TPOPEKUBAHKE.

Besmne ybeauThes B TOM, UTO HOJIyUeHA BHIOOPKA UMEHHO U3 HY2KHOT'O PaCIIPEIE/ICHUS.

Samaun

1.

PaccmoTrpum 3asiatdy MozempoBaHus BeIOOpKH U3 bera-pacipejesenus ¢ napamerpamu 2.7 u 6.3.
[TpomomenupyiiTe BBIOOPKY M3 9TOTO pacCIpee/leHus], UCIOIb3ysl HabOp pacipeaesieHuil HaunHAas
¢ B(1,1) u 3akanumBas Gera-pacupe/iejieHneM ¢ MaJioit aucrepcneiil (HAIIOMHUM, 9YTO JUCIIEPCHUST

ab
B(a,b) pasua (@)% (s +1)). N3zyunTe 3aBUCHMOCTH BEPOSATHOCTH ITIEPEXO/Ia B HOBOE COCTOSIHUE B
3aBHCAMOCTH OT BEJIMUWHBI TUCIEPCHN.

Paccmorpum 3asaty MozenmpoBaHusi BIOOpKE u3 bera-pacipesesernus: ¢ napamerpamu 0.7 u 6.3.
[TpomoenupyiiTe BBIOOPKY M3 ITOTIO PACIpEIE/IEHNs, UCIOIb3ys HADOP paclpeie/ieHuil HaTnHAs
¢ B(1,1) u 3akanumBasi Gera-pacupejiejieHueM ¢ MaJIoi jucriepcueil (HAIIOMHUM, 9YTO JMCIIEPCUsT

ab
B(a,b) pasua (@02 (ath Jrl)). N3zyuanre 3aBUCHMOCTH BEPOSITHOCTH IIEPEXO/ia B HOBOE COCTOSIHUE B
3aBUCUMOCTH OT BEJIUIUHBI JIUCIIEPCUU.

Paccmorpum 3amaty mojenupoBanus BbIOOpKHU u3 Oera-pacipemesenus ¢ napamerpamu 0.7 u 0.3.
[IpomosienupyiiTe BBIOOPKY U3 3TOTO pacUpeesIeHUs, UCIOIb3ysl HAOOp pacipee/ieHnii HaInHasd
¢ B(1,1) u 3akanuuBasi Gera-pacipejeseHueM ¢ MaJjoii jucrepcreii (HAIIOMHIM, 9YTO JIUCIEPCHUST

ab
B(a,b) pasua CEROLCER Jrl)). W3zyunTe 3aBHCHMOCTH BEPOATHOCTH IIEPEXOJA B HOBOE COCTOSHUE B
3aBUCUMOCTH OT BEJIMIUHBI JIUCIIEPCU.

Paccmorpum 3agaty mMomennpoBanus BEIOOPKHU n3 OeTa-pacrpeseseHust ¢ napamerpamu 2.7 u 6.3,
orpaHuvdeHHOro Ha unrepsas (¢, d) c ¢,d € (0,1). CpaBHuTe pe3y/IbTaTHl MOJEJIUPOBAHUS C TPOOHBIM
pacrpeererneMm B(2,6) ¢ paBroMepubiM Ha oTpeske (¢, d). Bospmure ¢ = 0.1,0.25 u d = 0.9, 0.75.

Pacemorpum 3ajiady MojieiMpoBanusi BLIGOPKHU U3 Oera-pacipejeienns ¢ napamerpamu 0.7 u 6.3,
orpanmuyeHHoro Ha uaTepsad (¢, d) c ¢,d € (0,1). CpaBHuTe pe3ysbraThbl MOJIEIUPOBAHUSI C IPOOHBIM
pacnpeesernem B(2,6) ¢ paBHoMepHbIM Ha oTpe3ke (¢, d). Bosemure ¢ = 0.1,0.25 u d = 0.9,0.75.

Paccmorpum 3agaty mojenupoBanus BeIOOpPKHU u3 Oera-pacupemesneHust ¢ napamerpamu 0.7 u 0.3,
orpannveHHoro Ha unTepsas (¢, d) ¢ ¢,d € (0,1). CpaBHETE pe3yaIbTATHl MOJEIUPOBAHUS C TPOOHBIM
pacupesesieanem B(2,6) ¢ paBHOMepHBIM Ha oTpe3ke (¢, d). Bosbmure ¢ = 0.1,0.25 u d = 0.9, 0.75.

Boeraunciiure cpeinee ciydaiiHONl BeJIMYUHBI ¢ raMMa-paciipe/iesienueM ¢ mapamerpavu 4.3 u 6.2. ¢
HCIIOJIb30BAHUEM BBIOOPKHU, ITOJTYIE€HHOI:

(a) Meromom orbopa n3 I'(4,7)



(b) Meromom Merponosmuca-TI'actunrca ¢ npobHoii mioraocTsio I'(4, 7)

(¢) Merogom Merponosmuca-T'acrunrca ¢ npo6bHoii mioraocTsio I'(5, 6)
Uccnenyiite cXoAUMOCTb OLEHKU B 3aBUCUMOCTH OT 00'beMa BBIGOPKH.

Brorancinre cpennee caydaitHONl BeJIMIUHBI, HMeromeit pacipenenerane CTbioneHTa ¢ ¥V = 4 cTemneHs-
MU CBOOOJIBI C UCIOJIL30BAHUEM BBIOOPKU, TIOJIYIeHHJIHI:

(a) Meromom Merponosuca-l'actunrca ¢ mpobroit mrornocrsio N (0, 1)
(b) Meromom Merponosmca-T'acTunrca ¢ mpobHOil IIOTHOCTHIO to

(¢) Merogom Merponosmca-T'acTunrca ¢ mpobHOll IIOTHOCTHIO t1g
HccnenyiiTe cXOAUMOCTb OIEHKHU B 3aBUCHMOCTH OT 00beMa BBIOOPKN.

Ncxonnas pabora Xactunrca B 1970 r. ObL1a TOCBATIEHa MOIESTUPOBAHUIO CTAHIAPTHOTO HOPMAJIHHO-
IO pacIIpejieJIeHUsl C UCIIOJb30BAHUEM B KAUeCTBE ITPOOHOI0 PACIIPE/IEIEHUS] CIIY YaifHOTO OJTy 2K TaHus
C OT/IETIHHBIMH IATaMU, TIOJIyY€HHBIMI U3 PABHOMEPHOIO pacipe/esienns Ha orpeske (—4d,9), § > 0.

(a) Uccaenyiire cpoiicrBa asnropurma Merponosuca-Tacruarca u nosydaemMoil enu npu pasHbIX
snavdennsx 0 (Hanpumep, 6 = 0.1,1,10 win apyrue). Kakoe 3nauenne d 6yjgeM onTuMaabHbIM
C TOYKY 3PEHUs] aBTOKOPPEJISIIIAN eI !

(b) [Tpomogenupyiite BoiOOPKY u3 N (O, 1) C UCIIOJIb30BaHUEM APYIUX Paclpede/leHuil JJid IIpupa-
mennit: Ko u Jlamnaca (¢ napamerpom A = 1). CpaBHuTe CBOHCTBA MOJIYYaeMOii MAPKOBCKOM
IIeIINU.

(c) st Tpex BbIIIEOGO3HAYEHHBIX IPUMEPOB CJIyYaiiHOro 61y K jaHust (¢ pABHOMEPHBIMHE [IPHPAIIe-
HUSIME Ha WHTepBaJie, u3 pacupejesnennii Komn n Jlamraca) mcereayiite BO3SMOXKHOCTD MOy de-
HUS BEPOSITHOCTH TIEPEX0JIA B CJEIVIONIEe COCTOsTHIE e 6,1u3Koit K (.25 3a cueT mpaBUIbHOTO
1oA00pa mapamMeTpoB.



