OT3bIB 0hMUMaANBLHOrO ONMNOHEHTa
Ha aucceprauuio XaptoBa Anexkces AHapeeBuya

CNOXHOCTb ANMPOKCUMALIUN TAYCCOBCKUX CNYYAMHBIX NONEN
BOfIbLLUON NAPAMETPUYECKOW PASMEPHOCTH,

NPEACTABJACHAYIO HA COUCKAHME YIEHOMH cTenenn
KAHAMAATA GU3HKO-MATEMATHICCKHX HAYK
no crenuanbnoctd 01.01.05. — Teopus BeposTHOCTEl H MaTeMaTHYecKas CTATHCTHKA.

Huccepranus A.A.XapToBa IOCBSILEHA HCCIENOBAHUIO AIIIPOKCHMAIIMOHHBIX CBOHCTB
rayCCOBCKHX CITy4aiHbIX MojeH. M3ydatoTcs annpokcHMaImy CayJaiHEIX HojeH ¢ IOMOIIBIO
KOHCYHOPAHFOBEIX  cyMM. CIOXHOCTBIO AaNIPOKCHMAIHM HA3BIBACTCS  HAMMCHBIIEE
KOJIMYECTBO CIIAraeMBIX, HEOOXOMMMOE IUIA JOCTIXCHHS 3aJaHHOM TOYHOCTH. Ilpm 3TOM
ClyyaiHOE IIOJe 3aBHCAT OT JOMOJHHTETHHOTO mapamerpa d —> 0O, KOTOPEIH MOXHO
HHTCPIPETHPOBaTh KaK HapaMeTPHYECKYIO pa3MepHOcTh. MHTepec mpeicraBisger MMEHHO
XapaKTep 3aBUCHMOCTH CIOXKHOCTH aNIIPOKCHMALMH OT 3TOTO IIapaMeTpa IPH IPOU3BOJILHOM
(ukcHpoBaHHOM 3HaueHHH OMMHOKH. J[MCCEPTaHT paccMaTPMBAET JBA OCHOBHBIX HOIX0Ja K
OIPEICNCHHUEO CITOMHOCTH — CIIOXHOCTD B CPEJTHEM M CJIOXKHOCTB II0 BEPOSTHOCTH.

AKTYaIbHOCTB 3TOH TEMBI CBA3aHA C BO3HHKHOBEHHEM MHOTOIIADAMETPHYCCKUX 33134 B
NPHIIOKEHHUSX MATEMATHKH — B YACTHOCTH, B OHOJIOTHH B SKOHOMHKE, — H C HCIOIE30BAHUEM
KOMIIBIOTEPHOI0 MOJEIHPOBAHMA B 3THX M Apyrux obnactax. Kpome Toro, usydaemere
3a1aui HMEIOT CAMOCTOATENBHOE TEOPETUIECKOE 3HAYCHHE.

Hucceprauys coCTOMT M3 BBEIEHHMs, IIATH IIaB H 0630pa JTHTEPaTypPhl, BKIFOYAIOIIETO
101 ucrounux. Bo BBenenuu comepxurcs GOPMYIHPOBKA OCHOBHBIX MOHATHH M KpaTkoe
U3JI0KEHNE pe3yasTaToB 1 — 5 rag.

Ileppas rnaBa HOCHT 0030pHEIA xapaktep. Cnenys MoHorpadusM BoXHAKOBCKOro H
COABTOPOB, JMCCEPTAHT BHadale (GopMyiupyeT 3afady alpOKCHMAUHHM B CaMOM OOmeM
BHJIe — JUIS OTIEPATOPOB CO 3HAYCHHAME B I'MILOSPTOBOM IIPOCTPAHCTBE. 3aTeM AUCCEPTAHT
MIEPEXOMUT H CTOXACTHYECKOH ITOCTAHOBKE 3aJa4dH, KOTOpOH W OyAeT pyKOBOJCTBOBATHCH B
nanbHeliniem, B 3Tolf mocTaHoBKe poib ONTHMATLHOTO KOHEUHOPAHTOBOIO MPHOMKEHMS
HIpaeT cyMMa IEpBBIX WICHOB KIACCHYECKoro pasznoxkeHus Kapxynema —  Jloosa.
HuccepTanT TaKxe BBOAMT IIOHAIHA TPaKTaOWIBHOCTH B CpEeJJHEM M TI0 BEPOSTHOCTH,
KOTOpBIE HE HCCICAYIOTCS B JAWCCEPTAlMH, HO TakXKe XapaKTepH3YIOT KauyeCTBO
aNNIPOKCHMAIIUH M CITY)KaT B HEKOTOPOM CMBICIE JOMONMHUTEIBHEIME K [IOHATHIO CIIOXHOCTH.

q)OpM}’J’IIrIpyCTCH OCHOBHAj 3ajava: HM3Y4YCHUE 3aBHCHMOCTH CJIOXKHOCTH OT CHEKTpa



KOppe/anuonHOro omneparopa. CpemH NHMHEHHBIX 3aj1@4 BBUICIAIOTCA TECH30PHBIE, I
KOTOPBIX CIEKTp MMEET MYJIbTHILUIMKATHBHYIO CIPYKTypy. IIpuBossiTcs mpumeps! moiei
TEH30PHOTO THIIA, CIOKHOCTD ANMPOKCHMALIMH KOTOPEIX OyaeT n3ydena janee: 6pOyHOBCKHUHA
NMCT, MHOTOIAPAMETPUYECKHH OpOYHOBCKMI = MOCT, TEH30pHas CTeleHb JApoGHOro
GPOYHOBCKOTO JBHKEHHS, MHOTOLApaMeTPHIECK il HHTErPMPOBAHHEIN TIpotece Jiiepa.

Bo BTOpO#l I7IaBe H3YdaroTCs OOIMe JMHEHHbIe 3aJadd IPH OTCYTCTBHH KakuX-mHGo
IpEeAMONOXKEHHA O CIPYKTIype chekTpa. BBOOMTCA MOHATHE IOpora ampOKCHMALNH,
YCTAHABIIMBAETCSL €r0 CBA3h CO CIOXKHOCTHIO aNMPOKCHMAlMM B CpeiHeM. BhIBONATCS

YCIIOBHS, IPH KOTOPBIX norapn(anquKaﬂ ACUMIITOTHKA CJIOKHOCTH aIIpOKCHUMalHH B

cpennem nmeer sua Ay +9 (¢)B, +o (Bd), rne d — papaMeTpHYecKas pa3sMEpHOCTb, a &
— (MKCHPOBAHHBIH TOPOT OMIMOKW. YCTAaHABIMBAIOTCA TAKXKE YCIOBHS, NPH KOTOPBIX
CIIOKHOCTH ANMMPOKCHMAIMH B CPEJHEM KBHBATCHTHA CIOXKHOCTH IO BEPOSATHOCTH.

B 5To# e IMaBe OMHCHIBACTCA KITIOUEBOH JUIA DaHHON paGOTHEl METOA MCCIENOBAHHS
criextpa. Ha ocHoBe HaGopa COOGCTBEHHBIX YHCEN CTPOHTCS CEMEHCTBO BEPOATHOCTHBIX
pacIpele/ieH i, OCHe Yero 3afada H3yUeHHs CIIOKHOCTH nepeopMyMpyeTcs B TePMUHAX
W3ydeHHS XapakTepa CXOJIMMOCTH OJTOTO CeMeficTBAa K HEKOTOPOMY BEPOATHOCTHOMY
pacipeIeNeHHIo.

TpeTbsi I7aBa NOCBAIIEHA CIOKHOCTH ANNPOKCHMAUMHM B CPEXHEM Ui TMHEHHBIX
TeH3OPHBIX 3aad. 3HAUMTENBHYI) 9YacTb OTOM [1aBbl COCTAaBISET 0030 KIIACCHYECKHX
PE3yNBTATOB, CBA3AHHBIX C YCTOHUMBEIMU H CAMOPA3IOXMMEIME PacTpeIeICHHIMH, KOTOPbie
MOTYT GbITh NpENeNbHBIME [ CyMM B HEKOTOpoM cxeme cepui. [lanee 3ajadn o
JorapHdMAYECKOl M TOYHOH ACHMIITOTHKE CIOXHOCTA B CPEHEM Nepe(opMyIHPYIOTCS Kak
3a789K 0 XapaKTepe CXOMMMOCTH CyMM K OJHOMY H3 TaKHX PacTpee/eHHH — B 4aCTHOCTH,
HOPMATBbHOMY. 31€Ch OT/ENHHO H3YYAlOTCs peIIETdaTeii M HepelleTdaThl  Ciywan,
TOCKOIIBKY XapaKTep CXONMMOCTA B HUX pa3nmmueH. [IpUBEJEHBI ACHUMOTOTHKH UL
OAHOPOJHEIX H HEOJHOPOAHBIX TCH30PHBIX TOJIEH.

B ueTBeprofi IaBe W3yYaeTcsl CIOXKHOCTh ANNPOKCHMAIMH II0 BEPOATHOCTH s
TEH3OPHBIX JIMHEMHBIX 337a4. B OTIMYME OT MpeABUIYMeH IMaBbl, B JIaHHOH T/aBe
[ayCCOBOCTh H3YUAEMBIX TONEH CYIIECTBEHHO HCIIONB3YETCs NPU BBIBOAE TOYHBIX H
NOrapu()MHYECKHX ACHMITOTHK CIIOXKHOCTH, KOTOPEIE [IPH HEKOTOPBIX MPETOIOKEHHIX O
napamMeTpax (IOpOTe OMMGKH H YPOBHE 3HAYMMOCTH) SKBHBAICHTHBI COOTBETCTBYIOLIAM

ACHMIITOTHKaM CJIOXKHOCTH B CPEHEM.



B nocnennei rnape monydeHHbIe TEOpEMBI IPHMEHSIOTCS K KOHKDETHBIM TEH30PHbIM
cmydaiiHbM noisM. Ilpm 5TOM B ONHOPONHOM CNydae 3HAHHE TOYHBIX 3HAYCHH
COOCTBEHHBIX uMCenl He O00S3aTENBHO, OCTATOMHO JIMINb NMPeNIONOXKeHANH 06 ux
acHMNTOTHKe. [l HEONHOPOIHOrO Ciyuas CHTYalHs MOXET OBITh mHOM. B YJaCTHOCTH,
OKa3BIBACTCsL, YTO CJIONKHOCTH ANMMPOKCHMALMA MHOIONIAPAMETPHIECKOrO MHTETPHPOBAHHOTO
JUTEPOBCKOTO MPOLECCa IPH HEKOTOPHIX HPEIMONOKEHHSIX O CIEKTPE KOPPEIIALMOHHOTO
OIIepaTopa 3aBHCHT THIIB OT MEPBEIX ABYX COOCTBEHHBIX YHCell.

Jucceprant mposBHN ce6s CAMOCTOSTENBHEIM M 3peNbIM  HCCIICAOBATENEM, OH
ASMOHCTPHPYET WHMPOKYIO SPYAHLHIO, XOPOIIO OPHEHTHPYETCHd B TEOPHH CJIyuaifHEIX
TPONECCOB M CBA3AHHBIX C Hel aHAINTHUECKHX MeToAax. BHYINMTENBHBIH CIHCOK
JUTEPATyPhl CBUAETENLCTBYET O CEPHE3HOM H3Yy4EHHH TpOOIEMATHKH. TeMa muccepTaruu
aKTyalbHa, BCC BHIHECCHHBIC HA 3alUTY ITOJNOXKEHHS SBIAIOTCS HOBBIMH M IIOJNHOCTBIO
JOKa3aHHBIMH.

K meMHOrouMCIeHHBIM HeOCTAaTKaM pabOTHI MOXKHO OTHECTH HECKONBKO 3ayTaHHYIO
HCPapXuI0 YTBEPXKICHUH: KPOME JIEMM H TEOPEM, IPHCYTCTBYIOT TAKKE YTBEPAACHHI» C
OTIENbHOH HyMepalueH, 9T0 HECKOIBKO 3aTPY/AHSET opreHTanmo. BrpoueM, 910 He HOPTUT
of11ee xopolree BIEYATIIEHHE OT pabOTEL

HucceprantoM omy6IHKOBaHE! 3 pabOTHI B XKYpHANAX, BXOAAUIMX B CITHCOK H3IaHUH,
pekomernnopaHEbIX BAK, a Taroke Te3HCHI JOKTANOB Ha TpeX KoH(EPEHIMAX; KpOMe TOTo,
Pe3yIbTaThl JOKIABIBATINCE HA CEMHHAPaX.

ArropedepaT aleKBaTHO OTpaXaeT CoAepKaHHe TUCCEPTALVH.

o Moemy MHeHHIO, THCCEpPTAIAS HONHOCTHIO YAOBIETBOPSET tpeboBanusiM BAK, a
JIUCCEPTAHT 3aC/TyKHBACT NPUCBOCHHS yYCHOH CTENCHN KaHIHAATa PU3NKO-MATEMaTHIECKHIX
HayK.

Kanunar Gpusnko-MareMaTHueckux Hayk
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