buHOMUAILHBIA 3aKOH pacnpeaeJeHus.

[Tycth 3amansl uucna n € N u p (0< p < 1). Torga kaxaoMy LeJIOMy YHUCIY U3
npomexyTka [0; 7] MOXXKHO TOCTaBUTh B COOTBETCTBUE BEPOATHOCTh, PACCUMUTAHHYIO
no ¢dopmyne bepuymiu. [lomydum 3akoH pacmpeieieHus CIy4ailHOM BeJTWYHHBI

(HazoBEM €€ [3)

B 0 | ... k .. | m
P | ... | ...| Cpra-prt

Bynem roBoputh, 4TO CilydaiiHas BeIM4YMHA [3 pacmpejaenieHa Mo 3akoHy bepHyiiu.

Takoil ciydyallHOW BEIMYMHOM SIBJISICTCS YacTOTa IMIOSABJICHUS COObITUS A B n
MOBTOPHBIX HE3aBUCUMBIX HCIIBITAHUSAX, €CIHM B KaXKJIOM HCIBITAHUU COOBITHE A
MIPOUCXOJIUT C BEPOATHOCTBIO P.

Paccmotpum  oTaenpHOe i-€ wWcnbITaHWE. [IpOCTpaHCTBO 3IEMEHTApPHBIX

HCXOO0B OJA HETO UMECT BU/

Q={4,4}
Omnpenenum Ha 3TOM IPOCTPAHCTBE CIYYANHYIO BETHMUUHY &; CIEAYIOIUM 00pPa3oM:
&;= 1, ecu MpOUCXOIUT COOBITHE A;

£;= 0, ecli IPOUCXOJUT coObITHE A

3aKoH pacnpenereHuss CiaydyalHON BENWYMHBI &; paccMaTpUBAJiCS B MPEIbIAyIIEM

naparpade.
g, 1 0
P p g=1p
ME = -p; D& = pq
Hns i = 1,2,...,n mojlydaeM CHUCTEMY M3 7 HE3aBHUCHUMBIX CIy4YallHBIX BEJIUYUH &,

HMCHOIIUX OJIMHAKOBBLIC 3aKOHBLI PACIIPCACICHUA. Ecan TCIICPb CPABHUTH 3aKOHBbI

n
pacrpeeNeHus ABYX CIydaiHbIX BenuduH B U Y Ei, TO MOXXHO CIENaTh OYCBHIHBIM
i=1

n
BBEIBOJI: 3 = Z&i. Otcroma ciemyer, 4To Jyisl CIIy4ailHOW BEIMYUHBI [3, UMEIOIICH
i=1



3aKOH pachpeneneHuss bepHynu, wMaremMaTHdeckoe OXHAAHWE W AUCHEPCHs
onpenenstorcs Gopmynamu

MB ZMféi = iMEA = iP: np;

i=1 i=1 i=1

DB :Diii - iDii - ipq= npq

Haiiném olleHKy BeIMUYMHBI p — BEPOSTHOCTH ycClieXa B OJHOM HCIBITAHUU
HEKOTOPOro OMHOMHAIBLHOTO dKcrepuMenTa. [l 3Toro npopenéM 1 MCHBITAHUH U
MOJCYHTAEM X — YHCIO ycrexoB. OIEHKY p HEH3BECTHOH BETHUMHBL p ONPEIETHM

X
dopmymoii p = =
n’

[Tpumep.

N3 20 oroOpaHHBIX JUIsi KOHTPOJISI O0pa3ioB NPOAYKIMKU 4 OKa3aduch
HecTaHAapTHRIMU. OTICHUM BEPOSITHOCTH TOTO, YTO cnyqaﬁﬂo BBIOpAHHBIN YK3EMILISP

NPO/yKLIMH HE OTBEYAET CTAH/APTY OTHOLICHHEM p =4/20=0,2.

TaK KaK x Ciy4aifHasi BEIMYHHA, p — TOXKE CIydaiiHas BEIMYHHA. SHAUYCHHS p
MOTYT MEHSTBCSI OT OJIHOTO SKCIEPUMEHTa K JIPyromy (B paccMaTpUBAEMOM CIIy4yae
HKCIIEPUMEHTOM SBJISIETCSl CIAy4alWHbI OTOOpP W KOHTpoJib 20-TH SK3EMILISIPOB
npoaykiuu). KakoBo MaTtemaTuueckoe OKHJIaHHE p*‘? [TockonbKy X €CTh CiydanHas
BeJIMYKHA, 0003HAYAIOIAs YUCIIO YCIIEX0B B 72 UCHBITaHUAX 1O cxeme bepuymmu, Mx
= np. [Ins MareMaTn4eckoro OXHUAaHUs CIy4yallHOW BETUYMHBI p* MO OMpeNeIeHHIO

X . .
nonydaeM: Mp* = M (j, HO 1 3J1€Chb SIBIIIETCA KOHCTAHTOU, IIOOTOMY IO CBOMCTBY
n
MaTE€MaTUYECKOrO 0KUIAHMS

Mp* = lMx=lnp=p
n n
Takum oOpa3zoM, “B cpelHeM’’ IMOJydaeTcsi MCTUHHOE 3HAYeHUE p, Yero u
CJIEIOBAJI0O OKUJATh. DTO CBOMCTBO OIICHKM p* BEIWYMHBI p WMEET Ha3BaHHE: p*
ABJISIETCS. HeCMEMéHHOM ouneHkod qns1  p. OTCYTCTBUE CHUCTEMATHYECKOTO
OTKJIOHEHUST OT BEJIHWYMHBI  OIIEHMBAEMOIO IMapaMeTrpa p  MOATBEPKAACT
1[€JIeCO00Pa3HOCTh HUCIOJIb30BAaHUSI BEIIMYMHBI p* B KauecTBe OlLeHKU. Bompoc o

TOYHOCTH OLICHKH IIOKAa OCTABJISICM OTKPBITBIM.



