Cavuatimoe oayscoanue 1 Ppaxma.ib 167

oT 6yMaru Mexay TOYKaMu. B mpenenie MPOU3BOJIGHO MAJIOH [UTHTEILHOCTH
mara Babop CHyYaHBIX YHMCeJl TEPEXOmHT B cayuainyro @dynkywo X (2).
I'padux coryyaiinoil GpyHKIMA BHITISAAUT HOJOOHO KpHBOM Ha puc. 9.1,6 1 ero
HA3bIBAIOT JUArpaMMoii cirydaiHoi ¢gyskmun X (f). Maraens6poT HassBaeT
3Ty AmarpamMmy ¢yHkumeir Bpayna u obo3sadaer ee B(r).

9.3. CeoiicTBa Nnoao6ua OAHOMEPHbIX CNyYalHbIX
ényxaaHuin

Ha npaxTuke 6pOyHOBCKOE ABHXCHHE HaOJIFOJacTCA C KOHEMHBIM pa3sperie-
HHEM, TIO3TOMY HEOOXOIUMO PaccMOTpPETh Cily4al, Korja KoopauHaTa yacTa-
Bl PETACTPHPYETCS Yepe3 Kax bl IPOMEXYTOK BpeMEHH b1, Tzie b—HeKoTo-
poe Mpom3BONIbHOE YHCT0. HauHeM ¢ HaGolieHdst KaXA0ro BTOPOro Iiara,
T.e. BO3pMeM b = 2 (puc. 9.2). Toraa npupaierue KOOPAWHATH YaCTHLbI §
PaBHO CyMME JIBYX HE3aBHCAMBIX mpHpamennit &' u £”. CoBMecTHas! BEpOAT-
HocTh p(&; &',t)dE'dE’ Toro, 4ro MepBOE NMpHpAIEHHE §' 3aKIIOYCHO B
uaTtepBate [£, & + d&), a BTopoe, &', B unTepBae [&’, & + dt”), Bhipaxa-
etcs uepes ¢yuximro p (€, ) u3 (9.1) cooTHOUMIEHHEM

p (g:, E.v"a T) =p (é,a T)P (E.:”’ T) .

CoBMecTHas IUIOTHOCTh BEPOSITHOCTH IPEACTaBIsAeT COOOH MpOH3BENCHHE
IBYX IUIOTHOCTEH BEPOSITHOCTH JUISI KAXIOH M3 IEPEMEHHBIX MO OTACIBHO-
CTH, TOCKOJIbKY 3TH JIBA TPHpAILEHHMs CTATHCTHYCCKH HesaBucHMEL O6a
IpUPANICHHS JOJDKHBI CKIAABIBATECS B MOJIHOE TIPHPAINCHHE §, H HHTETPHPO-
BaHHAE IO BCEM BO3MOXKHBIM KOMOHHAIMsM &' # £ IPHBOAMT K CHEAYIOIIEMY
BBIPAXXEHHIO UISl IUIOTHOCTH BEPOSTHOCTH 3HAeHui &
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Wrak, MBI BAOMM, YTO OPH aHAJIKM3E C MOJIOBHHHBIM BPEMEHHBLIM Dpa3pellic-
HHMEM NpHpAILEeHHs KOOPAHHATHI YACTHIIBI OCTAFOTCS TayCCOBBIM CIy4adHBIM
nponeccoM ¢ (&) = 0. Omnako mucmepchs ysenuumnachk: (£2) =42t OtH
paccyX/eHHsi JIeTKo 0000IMT, HA CilyYail MHTepBaja bt Mexay Habmone-
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