JAMcKkpeTHbIE CIyYalHbIE BeJIMYUHBI.

Yacto pe3ysnbTaToM CIy4yalHOTO 3KCIEpUMEHTa sBisieTcs: uucio. Hampumep,
MOXHO TOJOPOCUTh WTPAIBHYIO KOCTh M TOJYYUTh OAHO u3 uwmcer: 1,2,3,4,5,6.
MoxHo moabexarb K OEH30KOJOHKE M OOHApyX UTh OMNPENEIEHHOE YHCIIO
aBTOMAIINH B o4depenn. MOXHO BBICTPEIUTh U3 MYIMIKH U U3MEPUTh PACCTOSTHUE OT
MecTa BhICTpesa 0 MecTa MajieHus cHapsija. B Takux ciydasx OyaemM roBOpUTh, U4TO
MMEEM JEJI0 CO CIy4YalHOU BETUYNHOM.

Kaxnomy wucxony cinydailHOro SKCHEPUMEHTa IOCTaBUM B COOTBETCTBHUE
€IMHCTBEHHOE YHUCJIO X; — 3HAUYE€HHE CIy4yalHON BeJUYMHBI. TOr/la ecTecCTBEHHO
paccMaTpuBaTh CJIyYaiiHYI0 BeJIMYNHY KaK QyHKIHIO, 32JaHHYI0O HA MHOKeCTBe
HCXO0/I0B CJIYYaHOI0 IKCIIEPUMEHTA.

CnyualiHas BENWYWHA, KOTOpas MOXXET MPUHUMATH JIUIIh KOHEYHOE WIIH
CYETHOE YMCIIO 3HAYCHHM, HA3BIBAECTCS AUCKPETHOM.

CrnyualiHple BeJIMUMHBI OyneM 0003Ha4aTh OyKBaMH TpedyecKoro ajdaBuTa: &
(kcn), n (9Ta), ... 3HAYCHUS CIIYYalHOW BEIWYWHBI OyIeM 3amuChIBaTh B BHJC
KOHEUYHOU WM 0€CKOHEYHOMN MOCIEIOBATETLHOCTH X1, X2,. .., X, . -

Ecnmu romoputcs, 4To 3amaHa ciydaiiHas BeIWYMHA £, 9TO 3HAYUT, YTO
KOKJIOMY HCXOIy @; CIy4alHOTO OJKCIIEPUMEHTAa TIOCTaBJICHO B COOTBETCTBHUE
€IMHCTBEHHOE YHCIIO X;, YTO 3aIUCHIBACTCS B BUJE PABEHCTBA X) = &(y).

HekoTtopsie u3 3Hau€HUN X; MOTYT COBIAAaTh, TO €CTh PA3JIMUYHBIM HCXOJaM
MOKET COOTBETCTBOBATh OJHO U TO e yuciao x. Eciu Bce 3HaueHus ciaydailHOU
BEJTMYMHBI COBITA/IAIOT, TO OYJIEM TOBOPHUTH, UTO CIydaiiHas BEIMYMWHA TOCTOSIHHA.

[Tycth Ay — MHOMXECTBO BCEX DJIEMEHTAPHBIX UCXOJIOB, KAXKIOMY U3 KOTOPHIX
COOTBETCTBYeT 3HaueHue x; (k=1,2,...,n) cimyuyaiiHOM BenuuyuHbBl &. ODTOT (aKT
MO>KHO 3amucaTh B BUJie (DOPMYJIbI

Ay = U(Di
i:&(0; )=x

Takum oOpazom, A; — 3TO coObITHE (CTPOro rOBOPs, 3TO BEPHO JHIIb B CIyyae
KOHEYHOT'O WJIM CUETHOTO 4ucjia MCX0AOB). sl Kakaoro coObITUA Aj; OIpeneianm
qucio py = 0, paBHOE BEPOSITHOCTHU 3TOTO COOBITHS: py = P(A). O4ueBUIHO, YTO

n n
_lp‘k = QaAiﬂAjZQ (lz] - 1323'-'31/1’ i¢j)’ z Pk = 1.

k i=1

Tenepp KaXAOMy 3HAUEHHUIO X; CIy4yallHOM BEIWYMHBI & MOXKHO IIOCTaBUTh B
COOTBETCTBUE BEPOSTHOCTh p; = P(A;) coOwitusi A;. Ecnm Takoe COOTBETCTBHE
orpezeNneHo TO OyneM TOBOPUTH, UYTO 3a/laH 3aKOH paclpeneeHMs HCKPETHOM
ciydaiiHol BenuuyuHbl §. OOBIYHO 3aKOH paclpeaesieHus: AUCKPETHON CiydaiHOM
BEJIMYMHBI IPEJCTABIIAETCSA B BUJIE TAOIUIIbI



& X1 X2 X3 X (1)
P Ip; P> P3 D
B nanbHeimeM Ui KpaTkocTh OyJaeM Ha3bIBaTh BEJIMYHUHY p; BEPOSTHOCTHIO
3HAYEHHUS X; CIIy4ailHOW BeNMMYMHBI. OTMETHM, YTO 3aKOH PAaCIpPEACIICHUs CONEPKUT
BCIO MH(OPMALIMIO O CIIy4allHON BEJNIMYUHE, U 33[aTh CIy4YallHYI0 BEJIUYUHY MOXKHO,
IIPOCTO IIPEACTABUB €€ 3aKOH PACIPEIECICHUS.
IlycTp nBE city4aliHbIE BEJINYNHBI

&= {X1, X2, Xn}s M= W1 Ve eV} 2)
OIpe/IeJICHbl Ha OJHOM W TOM JK€ IPOCTPAHCTBE AJIEMEHTAPHBIX MCXOJ0B. Ecimu A;
(i =1,2,...,n) — coObITHE, OOBEAUHSIONIEE BCE MCXOJIbI, TPUBOIAIINE K 3HAYEHUIO X;
CIIy4aliHOW BeNW4MHEI &, a B; (j = 1,2,...,m) — coObITHE, 00BENNHSAIONIEE BCE HCXOBI,
NPUBOAAIINE K 3HAYCHUIO ); CIAyYaHOH BEJIIMYMHBI 1), TO MOXHO OIPEICTUTh
cydaiiHyro BenuuuHy C =& + 1, KOTOpas NPUHUMAET BCE BO3MOXHBIC 3HAUCHHUS

z] =x;+y;. Kaxnomy TakoMy 3HaueHHIO z] Ciyd4aiiHOW Benu4uHBI { CTaBHTCS B

COOTBETCTBHE BEPOSTHOCTH p; , paBHasi BEPOSITHOCTH TI€PECeUCHus cOOBITHIT 4; U B;:
J =
p{ =P(4,NB)).

Takum oOpa3oM ormpeaensieTcss 3aKOH paclpeiesieHUs] CyMMbl ABYX CIIy4alHBIX
BenuYMH. Takke MOXKHO ONpeNeuTh 3aKOHBI paclpeiesieHus pasHocTh & — 1,

g

POU3BENIEHUsS 1 M YACTHOIO — CJIy4YaWHBIX BEJMYUH (MOCIEAHUM JIMIIb B CIyyae,
€CJIM M HE MPUHUMAET HYJIEBOTO 3HAYECHUSA).
JIBe citydaiiHble BEJIMYUHbI
i = {X1,X2,...,xn}; n= {yl: y23°'°3ym}9

onpenenéHHHe Ha OJHOM M TOM JKC TIIPOCTPAHCTBC JBJICMCHTAPHBIX MHCXOOO0B,
HMCIOIIME 3aKOHBI paClIpCaACICHUA

E X1 X; n Y1 Vi
Poipl 1o ph ] Popl | pS

HA3bIBAIOTCS HE3aBMCUMBIMHU, €CJIM MIPH JIFOOBIX i U j BHITOJHSIETCS PAaBEHCTBO
_ _ _ 1 2
P((E=x) N(M=y))= p; P}

[Ipumepl. Bpoiiensl aBe HrpaibHbIX KOCTH. UMCIIO OYKOB, BBINABIIEE Ha
NEePBON KOCTH, — cllyuaiiHasi BelnyuHa &. YUCIo 0YKOB, BhINABIIEE HA BTOPOU KOCTH



— ciyyaiiHas BenuuuHa 1. CuutaeM, uto Bce ucxoasnl ((§ = i)ﬂ(n =j) (i=1,2,...,6;
j=1,2,...,6) paBHOBEPOATHBI, BCErO UX 36, TO3TOMY

PE=DN( =)=

Tak kak P(§=i)=é u P(m=j))= -, 04eBUJHO, YTO IO OMpPEACICHUIO & U M —

A\ | =

HC3aBHCHMBIC CﬂyqaﬁHBIe BCJIMYMHBEI.

[Tpumep 2. /laHbl ABE HE3aBUCHUMBIE CIyYalHbIE BETUYUHBI & U 1| C 3aJJaHHBIMU
3aKOHAMM pacupeesieHus

£ 0 [ 1 N 1] 2
p |1 ]2 p |1 ]3
3 |3 4 | 4

OnpenenuM Ciy4aifHble BEIMYMHBI 0L U [3 clemyronmM oopaszom: o = + 1,
B = En. BesicHUM, SIBJISIFOTCS JIM HE3aBHCUMBIMU CITyYaliHbIC BEIMIUHBI OL U [3.
CoctaBuM 3aKOH pacmpeneneHusi o.. HanMeHblee 3HaueHne o paBHseTCs 1.

BepositHOCTE coOBITHS 00 = 1 paBHA BepOSATHOCTH cOOBITUS (& = O)H(n = 1), koTopas

I 1T 1
B CWJIy HE3aBUCUMOCTH & M T paBHa 34 = o CobbiTHe O =2 CcOBMAgaeT ¢
coosrrreM (& = 0)N(n =2)U((& = HN(n = 1)). Ero BeposTHOCTH paBHa
13 21 5
oy s =
34 34 12

1
MakcuMalibHOE 3HAY€HHE O, PABHOE 3, UMEET BEPOSITHOCTH 5 Takum oOpa3zom,

3aKOH pacrpeeeHus CIIy4aiHON BETMYMHBI O MOKHO MPEJICTABUTH TaOIUIEH

o 1 2 3

p | L3236

12 | 12 | 12

3aKoH pacnupeneneHus 3 mpeaCcTaBIseTCs TaOIHUIIeH
B 0 1 2

p | L] 1

3 12 2

Paccmotpum cobsitus oo = 3 u 3 = 0. OueBuaHO, 9TO

111

Pa=3)PB=0)= - =



C npyroii cTOopoHBI, cOObITHE (O = 3)ﬂ([3 = O) — HEBO3MOXKHOE, TaK Kak o =3
tosbko ipu & = 1, a B = 0 mums ipu § = 0. OTcroaa ciiemyer, 94To

P((a=3)N(P=10)=0,

U TEeNepb SICHO, 4YTO, MO KpalHEeW Mepe, B OJHOM CIIydae YCJIOBHE OIpPEICICHUS
HE3aBHCUMOCTH JIJISl CITyYalHBIX BEIMUYMH O U 3 HE BhIMONHsAETCs. OTCI0a ClIEeayeT,
YTO 3TU CIy4ailHble BEJIMYHUHbI 3aBUCHUMBI.

MaremaTn4yeckoe 0:xKMJAaHue CJAyYailHOW BeJTMYUHBI.
[TycTh 3a7aH 3aKOH paclpeesICHNs CIIy9aitHOM BEJIMUMHEI .
E) X1 X7 X3 ves Xn
P |p; D2 D3 Dn

Matematuueckoe oxuganue ME (mnu M(E)) ciaydailHOW BETUYMHBI & OMpenesieTcs
dbopmynoit

n
Mg = inpi
i=1

Paccmotpum mpumep. [lycTh B HEKOTOpOM MarasumHe, TOPTYIOIIEM 3JIEKTPOOBITOBOM
TEXHUKOMU, MOJYyYEHbI CTATUCTUYECKUE JAHHBIE O YUCIE MPOJAHHBIX XOJOAUIbHUKOB
B KKJIBIH JC€HB Mecsia (YCIOBHO CUMTAEM, YTO MecCsI] cOCTOUT n3 30 pabodmnx mHEH).
DOT1H aHHBIE COOpaHbl B TAOIUITY

KonunuectBo npogaHHbIX 0 1 P 3 4 5
XOJIOTWJILHUKOB

Yucno aHe, B KOTOphIE OBLIO0 3 17 18 |9 |2 1
MPOJAHO CTOJIBKO XOJOAUILHUKOB

[To »TOif TabmuIle JErKo MOJACUYUTATH YHUCIO XOJIOUILHUKOB, IPOJIAHHBIX B Mara3suHe
3a mecsr: 0*1+1%*7+2*8+3*9+4*2+5%] = 63. UrtoObl MOACYNTATH CpPEAHEE UMCIIO
XOJIOJIUJILHUKOB, MPOJIaBaBUIMXCSA B OAUH JIEHb MECALa, HY>)KHO 3Ty CYMMY Pa3/Ie/IUTh
Ha 30, B pe3ynbrare noiayuum 2,1. Ecnu B mpuBeneHHON TabiuIle KaXJI0€ YHUCIIO
BTOPOU CTPOKHU MoAeNUTh Ha 30, TO MOJYyYUTCS MOCIEA0BATENIBHOCTD Apo0ei

1 7 4 3 1 1

10°30715°10715°30°
KaX7asi U3 KOTOPBIX IMPEACTaBIseT COOOW TaK HA3bIBAEMYI0 OTHOCHUTEIbHYIO
4acToTy, C KOTOPOM B JAHHBIA MECAL] MOSABIIUICS NPUBEICHHBIM B BEPXHEHU CTPOKE
00bEM mpoaaxx. O4eBUAHO, YTO €CIM MPOCYMMMPOBATh BCE IPOU3BEACHMS YUCET,
CTOAIIUX B TIEPBOU CTPOKE TAOIUIIbI, HA UX OTHOCUTEIbHBIC YaCTOTHI, TO MOTYUUTCS
TO K€ CpeJHEE YHCIIO IPOJABABIIMXCS B OJJUH JE€Hb XOJOAWIBHUKOB!



O-i+1-l+2-i+3-i+4-i+5-i=2,1
30 15 10 15 30

Ecmu 6v1 B mocnenneit opmyiie OTHOCUTENBHBIC YaCTOTHI PACCUUTHIBAIUCH HE JIJIS
OJIHOTO MeEcCHlIa, a JIJIsl CYIIECTBEHHO OOJBIIEr0 CpoKa, TO MPU HEKOTOPHIX YCIOBUSIX
(HammpuMep, TpU OTCYTCTBUU KPU3UCHBIX SIBJICHUH, CYIIECTBEHHO BIIUSIOIIMX Ha
CIIPOC HACENEHUs Ha JOPOTrOCTOSAIIME TOBAPHI) ITH OTHOCUTEIbHBIE YACTOThl MOYKHO
Obl7I0O OBl CUHMTATh JOBOJIBHO OJU3KUMU K BEPOSITHOCTSIM COOTBETCTBYIOIIUX
3HaUYeHU 00bEéMa mponax. Takum o0pa3oM, MPUXOAUM K BBIBOAY, UTO
MAaTEMATUYECKOE OXKUJIAHUE CIIyYaWHOM BEIIMYMHBI — 3TO B HEKOTOPOM CMBICIIE €€
cpennee 3HaueHue. Crneayer OTMETUTh, YTO CiIy4yaiiHas BEJIMYMHA MOXKET BOOOIIE HE
IIPUHUMATh 3HAYCHUS, PABHOIO €€ MAaTeMaTUYECKOMY OXKHAAHWUIO. Tak, HAIpUMep,
ClIy4yaiiHas BEJIMYMHA, NPUHUMAIOIIAs TOJbKO 3HayeHusa 1 m —1, kaxmoe — ¢
BEPOATHOCTHIO 0,5, UMEET MaTeMaTUYECKOE OKUJIAaHUE, PABHOE HYJIIO.

ITpumep. Halitn matreMaTudeCcKOe OKUIAHUE CIIYYaMHOW BEJIMYMHBI, 3aJaHHON
3aKOHOM PacCIpeIeIICHUs

£ 1 0
P p q

3necep +q=1.
ME=1p+0q=p
CBoiicTBa MaTEMaTHYECKOTO OXKHIaHUS.

1. Ecnu cnyuaiinas BenmndyuHa & MpUHUMAET OJHO M TO K€ 3HAUYCHHUE MPHU BCEX
UCXOJIaX CIIY9aliHOTO SKCIEPUMEHTa, TO ecTh &§ = C, TO €€ MaTeMaTHIeCcKoe
oxxuaanue paBHo C.

2. Ecnu ME=a, u k —xoHcranta, 1O M(KE)=kME (MaTemaTHdeckoe
OKHMJIAaHWE CIIyYalHOW BEIMYHMHBI, YMHOXXCHHOM Ha 4YHCJIO, pPaBHO
MaTEMaTHICCKOMY OXKUIAHHUIO CIyYalHOW BEIWYMHBI, YMHOXCHHOMY Ha
ATO YUCJIIO).

3. Eciu M =a, u k —xoucranra, To M(k + &)=k + M (MaremaTuueckoe
OKHJIAHWE CYMMBI CIIy4ailHOW BEIMYWHBI W YHCIA PAaBHO CyMME DJTOTO
YrClia 1 MATEMAaTUYECKOTO OXKUIAHUS CTydailHOW BETMIMHBI).

Brisenem dopMyity ais MaTEMaTHUECKOTO OKHIAHUS CYMMBI JIBYX CITy4alHBIX
BEJIMYUH & U 1), ONpenenEHHbIX HAa OJHOM M TOM K€ MPOCTPAHCTBE AJIEMEHTAPHBIX
UCXOJ0B U 3aIaHHBIX 3aKOHAMU pacIpeIelICHNs

& X v | X n Vi e |k
Podp [ | Pop | | pk
ME+M) = @ TyDP(E=x) N (M=y))+ @t y)P(E=x) N (M=) +...

i IPE=x) N (M=p) + ... + @+ 2IPE=x) N (=)



6

Od4eBuHO, YTO CyMMa B TIPaBOM dYacTu mocieaHed (QOopMynbl COIEPKHUT nk
cnaraeMbix. [IpeoOpazyem 3Ty cyMMy clieIyrouum o0pa3om:

M(E +m) = x; P(E=x)N(n=y1)) + x1 P(E=x)N(n=12)) +...+x; P((E=x)N(n=pp)) +
+ :P(E=x) (=) + 2P(E=x)N (=) +... + RP(E=x)N(=p) + ...
+ %, P(E=x,) (M=) + X, P(E=x) N (M=) +... + xP((E=x)N(n=p) +

+ y1P((E=x) (M=) + i P(E=x) (M=) +.... + 3 P(E=x,)N(n=p) +

+ yP ((ile)ﬂ(n:h)) + P ((izxz)ﬂ(n:h)) +...t 0P ((§=xn)ﬂ(n=yz)) ...
+ yiP((E=x) (M=) + 1iP(E=x) V(=) +... + 3iP(E=x) N (=) =

= x1(P((E=)N(n=)) + P((E=x)N(n=p)) +... + P(E=x)N(n=p0)) +

+ 2(P(E=x)N (=) + P(E=x) (M=) +... + P(E=x)N(n=p) +... +
+ %,(P((E=x) (=) + P((E=x)N(n=1)) +.... + P(E=x,) (M=) +

+ i(P(E=x)N (=) + P(E=x)N(n=y1) +... + P(E=x,) (=) +

+ y2(P(E=x)N(M=2) + P(E=)N(n=12)) +... + P(E=x,)N(n=p2))) + ...

FP(E)N(M=p) + P(E=)N (=) +.... + P(E=x)N(n=p0) =

= x1P(§=x1) + x,P(E=x,) +...+ x, P(E=x,) +

+11P(n=y1) + .P(n=y2) +..+ »P(n=y1) = ME + Mn

[Ipu BbIBOAE 3TOH (OPMYINIBI HKCIIOJNB30BAH OYEBHAHBIN (PaKT, 4YTO, HAIpPUMED,
coObITHe E=X|; MOXKHO TPEJCTABUTHh B BHUJEC OOBCAMHEHUS HECOBMECTHBIX COOBITHIA

E=xDNM=1), E=x)NM=02), -, E=x)N(M=p).

Ipumep.
3ajaHbl 7 OAMHAKOBO PACHpEACNEHHBIX CIyYalHbIX BEIUYHH &, &), ..., &, C 3aKOHOM
pacrpeieNieHus

& 1 0

p p q

Haittn maTemaTnueckoe 0KUIaHUE CYMMBbI 3TUX CIyYalHbBIX BEJIMYMH.
Pemienmne.

M(i&z )= iMal = np
i=1 i=1

Teopema.

Ecnu cinyualinble BETMYUHBI § U 1) HE3aBUCUMBI, TO
M(En) = ME-Mn

JlokazaTenbCTBO.

ECJII/I 3a1aHbI 3aKOHBbI paCHpCI[CJ'ICHI/IH ,Z[BYX HC3aBUCHUMBIX CﬂyqaﬁHBIX BCIIMUUH
Eun



& X1 cee | X ce | Xp n V1 e | Y e | Dk

1 1 1 2 2
P pl cee pl e pn P pl cee p? e pk

TO MaTeMaTUYECKOE OXHUIAHWE MPOU3BEICHUS ATUX CIy4YallHbIX BEIUYUH MOKHO
MIPEJCTABUTH CIEAYIOIIUM 00pa3oM:

n

k
MEN) = Y. Y%y pipj =
i=1=1

k k k k
_ 1 2 1 2 1 2 1 2 _
=X1PL DY P TPy XY T XD Xyp s Xapy i =
J=1 J=1 J=1 J=1

n
=x1p11Mn +x2péMn + ...+x,~p}Mn...+x,,p,11Mn =Mn Y x;p; = ME-Mn
i=1

Jducnepcus ciydyaiiHOH BeJIMYUHBI.

Hucnepcus DE cnyyaitHo BenuuuHbI & onpesenserca Gopmymon
Dg = M(& ~ ME)’

I[I/ICHCpCI/ISI cnyqaﬁﬂoﬁ BCIMYHMHBI — 9TO MATCMATHUYCCKOC OXHIAHUC KBaapaTa
OTKJIOHCHUA CquaﬁHOﬁ BCJIIMYHHBI OT €€ MAaTEMAaTUYCCKOTO OKAJAHMSI.

PaccMoTpuM ciydaiiHyI0 BEIHUUHY & C 3aKOHOM paclpeIeICHUs
€ 1 2 3

P 1 1 1
6 2 3
BbIMHCINM €€ MATEMaTHIECKOE OKHUIaHHUE.

1 lipl 5113
Mg 16 22 33 6

CocTaBuM 3aKOH pacnpeiesICHUs CIydYaiHOW BeTUYUHBI § — ME

EMme | _T7 | _1 | 5
6 6 6
P 1 1 1
6 2 3

. o 2
a 3aTeM 3aKOH pachpeeeHus CIydaiiHoi BequuuHbl (§ — MC)

(E-MEY | 1 |25 |49
36 36 36

P 1 1 1
2 3 6

Teneps MOKHO paccuuTaTh BeIUuuHy DE :
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DE= .
a36

N | —
A\ | =
w

Hcnonb3ysa omnpeneneHue AUCHEPCUHU, MJISI JUCKPETHOW CIYYaliHOW BEJIUYHUHBI
dbopMyITy BRIYUCICHUS AUCTIEPCUH MOKHO TIPEJICTABUThH B TAKOM BHJIC:

Mo>kHO BbIBECTH €1IE OAHY (HOPMYITY JIJIsl BEIYMCIICHUSI TUCTIEPCUM:

n

DS = i(x,- - MEY p; = Z(xl-2 —2x;ME + Mzg)pl. =
i=1

i=1
= 2 Py~ 2MEY xip + MPEY p; = ME? —2ME - ME+ M =
i=1 i=1 -

= ME’ - M*¢

Takum o0Opa3oM, aucnepcus CilIy4allHOW BENWYMHBI paBHA pPa3HOCTH Mare-
MaTHYECKOr0 OKHJAHUs KBaJapaTa CIlydalHOW BEJIMYMHBI M KBajapara €€ MaTeMaTu-
YECKOr0 0KUIAHUS.

IIpumep.
Havitu qucniepcuro cinydyaHOM BEJIMYMHBI, 3aJJaHHOW 3aKOHOM PaCIPEICIEHUS
E | 0
P p q

2

Brime 610 MIOKa3zaHo, uto ME = p. Jlerko Bumeth, uto ME™ = p. Takum oGpazom,
2

noyryqaercs, uto DE =p — p” = pq.

Jlucnepcusi  XapakTepu3yeT CTEIEHb pPAcCesiHUs 3HAYCHUM CIIy4YauHOU
BEJIMYMHBl OTHOCUTEIBHO €€ MaTeMaTU4YeCKoro oxujaanus. Ecnm Bce 3Ha4YeHUs
CIIy4YalHOW BEJMYMHBI TECHO CKOHIICHTPUPOBAHBI OKOJO €€ MaTreMaTU4eCKOro
OKHUJIaHUSI U OOJIbIIME OTKJIOHEHHS] OT MAaTEMAaTUYECKOro OKUAaHUSI MAJIOBEPOSTHBI,
TO TaKas ClydJaiHas BEJIMYMHA UMEET MAIIYIO IUCIEPCUIO. Ecin 3HaueHus CiydalHOU
BEJIMYMHBI paccesHbl W BEJIMKa BEPOSTHOCTb OOJBIIMX OTKJIOHEHUH  OT
MaTEMaTHYECKOrO OKMIAHUS, TO Takas CiydailHas BETUYMHA HMEET OOJIBIIYIO
JUCTIEPCUIO.

CroiicTBa qucCnepcuu.

1. Ecnu k — uucino, To D(kE) = k* DE.

JlokazaTenbCTBO.



D(KE) = M(kE — M(kE))* = M(kE — k MEY" = M(K* (& — ME)") = K"MI(E — ME)’ =

2
=k” D¢
2. Jlns momapHO HE3aBUCHUMBIX CIIYYalHBIX BETUYHH &1, &»,..., &, CIIpaBeIJIMBO
PaBEHCTBO

OTO CBOMCTBO OCTaBUM 0€3 JI0Ka3aTeabCcTBAa. PEKOMEHyeM YUTAaTEN0 PacCMOTPETh
CHENYIOLINMI TPUMED.

[Tycth § M M — He3aBUCHUMBIC CIIyYaillHbIC BEIMYHMHBI C 3aJaHHBIMH 3aKOHAMU
pacrnpeneeHus:
& 0 | n 1 2
P 0,25 0,75 P 0,7 0,7

[Tokazats, uto D(§ + 1) = DE + Dn.




