
















MS4i = mi, i=l= j = 1, ... , n. l1w.eM OUeHKy 'B BH,Ue dy(x) = 
='[1-c(1-~y2ddd2]+, di~O . .llJI5I Hee May = 1 H 1 

2 --4 

~ (a) = 1- M ay = C 1_ 2 ~ .5!.t + ~ mi - at + ( ~ ~; r]+ .- [ d· d2 
_ t i 

Onpe,UeJlHM d, HiCXO,U5I H3 MHHHMH3aUHH OIlIH6KH a(a) . .llJI5I 3TO­

ro npo,UH¢¢epeHUHpyeM npaBylO 4aCTb paBeHCTBa no d i H npHpaB­

H5IeYl O. rIOJlY4HM d i = (rlti-a4d lC~Zi-l'aZd+, rAe "\' HaxO,UHTC5I H3 

ypaBHeHH5I 1'=~0Zi['~Zi-l'aZd+/(mi-a4i)' OTMeTHM, 'ITO ,,\,<1. Mbl 

BH,UHM, 'ITO d i = ex> npH ,(JzJaZi<"\'. TaKHM 06pa30M, eCJIH OIlIH6Ka B 

3HaHHH (Jzi ,UOCTaT04HO BeJlHKa, TO Ha6JIIO,UeHHe Yi ,UeJlHTC5I Ha_ex> H 

HCKJII04aeTC5I. HaKanllUBarOTCR IlUUlb Te yZdd i , allR KOTOpblX (JZi/(JZi > 1'. 
CKa3aHHoe OTHOCHTC5I H K npoueccaM, TaK KaK B pa3J1Q)KeHHH He­

T04HOA KOppeJI5IUHOHHOA ¢YHKUHH B pH,U no c06CTBeHHWM ¢YHKUHHM 

H,Upa K03¢¢HUHeHTbl pa3JIO)KeHHH, 0603Ha4eHHble TaK )I,e (J2 i , cTaHyT 

HeIl3BeCTHbIMH. rIpH4eM 4eM 60JlbUle HH,UeKC i, TeM MeHbweHX a6co­

JIIOTHble 3Ha4eHHH H TeM MeHbwe 6y,UeT OTHoweHHe C!..zJaZi. n03TOMY, 

Kal, H Bblwe, npH,UeTCH orpaHH4HTbCH JlHWb KOHeLJHbIM yceLJeHHbIM 

p5l'uOM, BKJlIOLJalOw.HM TOJlbKO ,«rJIaBHble KOMI10HeHTbI» pa3J10)KeHHH. 

6.6.3AKJlI04EHHE 

JIorJ1'Ka TaKOBa, 'ITO Ha HeHcHbli'1 Bonpoc He )KJJ,H Bpa3yMHTeJIbHOrO OTBeTa. 

ECTe~TBeHHbIM OTBeTOM Ha pa2MbITOCTb MOJJ,e.~efj, Bbl3BaHHYlO anpHopHo(l 6eJlHO­

CTblO )J,aHHblx, 6y.ueT pa,:nJIbIB4aTOCTb oueHoK. 

OueHKH HCl<OMblX napaMeTpOB .uOJIiI<Hbl nOJl'l·HHHTbCH 

THBOflOJIO)KHbIM Tpe60BaHHHM. C O.uHOrl CTOpOHbI, 6blTb 

TeJIbHO, B HyJKHOi'1 Mepe paCnJIb1B4aTb1MH, a C .upyr0l1 -

BbIHy)l(JJ,aeT HX I< KOHl<peTHOCTH, T. e. no B03MO)l(HOCTH 

Pa3peweHHe 3Toro npOTHBOpe'lHH Be.ueT K OnTHMaJIbHblM 

epHKcHpOBaHHofi Ha.ueiKHOCTH. 

BBf.L\eHHe COCTaBHoro pHCKa KaK CYMMbl WTparpa 3a 

.uByM JlHaMeTpaJIbHO npo­

HaJJ,e)KHbIMH, H CJIe.uOBa­

nOTpe6HTeJIbcI<HII HHTepec 

l( HaH60JIbwei'1 T04HOCTH. 

JJ,OBcpHTeJIbHbIM OueHI(aM 

paCnJIblB4aTOCTb (B BH.'le 

nJIOWa.n.H noJJ, KpHBOIi peweHHl1) nJ1l0C BeJIH4HHa (BCpOHTHOCTb) B3BeweHHOl1 OWH6­

liH .L\ocTHraeT CBOerl ueJIH - cyweCTBeHHoro ynpOIJ..leHHH MeTO.L\OB CHHTC3a .uOBe­

pHTeJIbHblX OI(eHOK. ,Ua)Ke npH I(JIaCCH4eCKHX pacnpe.'leJICHIlHX BepOHTHOCTel1 MH­

HHMH3aUHH cocTaBHoro pHCKa Be.L\eT K HOBblM no COJlepiKaHHIO 06U.(HM epopMyJIaM 

)J,JIH )J,OBepHTeJIbHbIX HHTepBaJIOB (§ 6.2) (JJ,JIH HOpMaJIbHblX pacnpeJJ,eJIeHHl1 npeB­

pawa10wHMCH B Il3BecTHble), CTaBHTb H pewaTb HOBbie 3aJJ,a4H, HanpHMep, HallTH 

.uOBepHTeJIbHylO OI.(eHKY JJ,HcnepCHH, 06JIa",aloWyl0 MHHHMaJIbHOH paCnJIblB4aTocTblO; 

nOJIY4HTb OnTHMaJIbHble .uoBepHTe,nbHble OueHI<H napaMeTpoB perpeccHH. 

CaMoe Ba)KHOe, 'ITO COCTaBHOrl ·pHCI<, OpraHJ1lIHO C04eTaHCb C I<OHCTpyKuHel1 

IIHTepBaJIbHblX Mo.ueJIel1 B BH.'le nepBH4HbiX cpeJJ,HIIX, BbIXOJJ,HT Ha npO·CTble CTpyK­

TypbI OnTHMaJIbHblX OueHOl<, 1<0TOPblMII 6y.uyT yce4eHHbie CHII3Y JIIIHei'IHbIe I<OM6H­

HaUll1I nepBII4HblX npH3HaI<OB, 0 '1eM rJIa~IlT TeopeMa 6.1. B 3aBHCIlMOCTH OT nep­

BH'I:lbIX .uaHHbIX nOJIy'lalOTcH caMble pa3Ho06pa3Hble no epopMe oueHKH, .ualOwlle 
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no lliJ<aJIe 0- \ KapTHHy npe.unO'lTeHIIH 3Ha'leHIIHM napaMeTpa. B '1aCTHOCToII, npll 

BepoHTHOCTHblX Mo.ueJIHX 3TO 6y.uyT .uoBeplITeJIbHble HHTepBaJIbl (npe.unO'lTeHlle nOJI­

Hoe I 8'HyTpH H 0 BHe HHTepBaJIa)BBH.uy Toro, 'ITO nepBH4HbIe npH3Hal<H 3.ueCb 

llH.uHKaTopHble. 

MeHbwe .uaHHblx - JIer'le nOHCK OnTHMaJIbHOH OUeHI<II. Pa3Be He 3TO npaBHJIb­

HaH nOKa HenpHBbl4HaH KOHuenUIIH? HeT .uaHHbIX - HHKaKoro nOHCKa He Ha.uo, 

oueHKH TpHBHaJIbH~ (BeCM 3Ha'leHHHM 6yJJ,eT npHnHcaHO OJJ,HHaKOBoe npe.unO'lTeHlle). 

O.L\HOPOilHOCTb HCXO.n.HbIX .uaHHbIX, HX CHMMeTpHH OTKJIHl<aeTCH B CTpyKTypax 

oueHOK YMeHbweHHeM '1HCJIa BapbHpyeMblx K03epepHUHeHTOB, no.uJIe)KaWHX OTITlIMII­

3aUHH. K03epcjJHUHeHTbi CBH3blBalOTCH JIHHeHHblM ypaBHeHHeM, epHKCHPYIOWllM Ha­

.ue)l<HOCTb, a B OCTaJIbHOM Haxo.n.HTCH H3 MJ1IHHMyMa HHTerpaJIbHOH paCnJIbIB'IaTOCTll 

oueH'KH. I1x ,nOHCI< BKJIa.'lbIBaeTCH B THnoBylO napaMCTpH'IecKylO 3a.ua4Y onTHMH3a­

UIlH C orpaHH4eHHHMH. Mbl ee pewaeM aHaJIHTH'IeC'KIl, He HCI<JIIO'IaH nOJIe3HOCTH 

QllCJIeHHblX cnoc060B B BH.ue cTaH.uapTHbIx nporpaMM. 

OnTHMaJIbHble .uoBepHTeJIbHble oueHKH napaMeTpa c.uBHra HaxoJJ,HTcH B § 0.3, 
rAe Ct{IlTaeTCH H3BCCTHOl1 TOJIbl<O ycpe.uHeHHaH MOWHOCTb epJIyKTyaUHH. BOJIee 

TO'lHblMH OHH CTaHOBHTCH .uJIli HeKOppeJIHpOBaHHbIX epJIyKTyaUHH, a 3aTeM 0606wa­

IOTCH Ha CJIy4ar"I 3a.n.aHHblx KOppeJIHUHI1 H Ha oueHHBaHHe napaMeTpa (o.u'HOMep­

Horo) perpeCCHH. DpHMe'laTeJIbHO, 'ITO napa60JIll4eCKHI~1 BHJJ, Bee 3TIl oueHKH Ha­

CJIeJJ,YIOT or I<Ba;IpaTI14HbiX npH3HaKOB, COCTaBJIHIOWHX 'CBOI~ICTBa BToporo noplIJJ,Ka 

Ha6JIIOJl,eHIl11. 11 xapaKTepHO .uJIH HaweH TeopHH, 'ITO oueHKH no CJIO)KHOCTH o.uH­

HaKOBbl KaK AJIH nOCJIe.uOBaTeJIbHOCTH Ha6JIIOJJ,eHHH, TaK 11 AmI npoueCCOB, eCJIH 

COCTaB nepBH'IHblX ;J.aHHbIX o.uHHaKOB. Do Mepe pOCTa 4HCJIa .uaHHbIX OueHI<H He­

CKOJIbKO YCJIO)I<HHIOTCH, 3aTO H YT04HHIOTCH, CTaHOBHTCH no epopMe 60JIee Y3KHMH 

npH TOl1 )Ke Ha.ue)KHOCTH. 

Dpe.uyra.ubIBaeTCH nOTpe6HTeJIbCKI!I1 Bonpoc, JIy4we JIH nOJIY4eHHble OnTHMaJIb­

Hble OueHI<H, 4eM npl1Bbl4Hbie .n.oBepHTeJIbHble HHTepBaJIbl JJ,JIH HOpMaJIbHOrO pac­

npeJJ,eJIeHHH? Ha HaIlBHbII~1 Bonpoc OTBeT HeyTewHTeJIeH: KOHe'lHO )Ke, xy)Ke! 

11 Moryr 6blTb HaMHoro, TaK l<aK pa3Hbie oueHKH paeC'IllTaHbl Ha pa3Hbie yCJIOBHH. 

O.uHIl yCJIOBHH - 31'0 pe)KHM nOJIHOrO anpl10pHOrO 6JIaronOJIY~1l1i B BIlJJ,e HOP­

MaJIbllOrO .pacnpe;J.eJIeHHH BepOHTHOCTeH, no HeMy C4HTaeTCH .uOBepHTeJIbHblrl HHTep­

BaJI. DOJIY4eHHbie HaMH oueHKH OnTHMaJIbHbl B yc.nOBHHX 1ll0JIHOrO He6JIaronOJIy4llH, 

CBOHCTBeHHoro 6e.uHb1M 3HaHHHMH MOMeHTHbIM 3a.ua4aM, n03TOMY 60JIee paCnJIblB­

'1aTbl. 

11 Bce )Ke, He6JIaronOJIy411e HX OTHOCHTeJIbHoe. 

TIO Mepe YBeJIH4eHHH llHCJIa Ha6JIIO.ueHHI1 6e3 l<aKIlX 

HblX npennOJIOiKeHl1rl HaWH oueHKH npH6JIH)KaIOTCH 

(§ 6.4). MO)KHO JIHUlb nOA03peBaTb, 'ITO 3TOMy Mbl 

HOpMaJIbHOH CXO~(HMOCTH, epopMaJIbHO npH CHHTe3e 

DPH He3aBHCIlMbIX OTC'Ierax 

6bl TO HI1 OblJIO .n.onOJIHHTeJIb­

no CBOlkTBaM K HopMa.~bHbIM 

06H3aHbl BHyTpeHHHM 3aKOHaM 

HHr,le He 3a.'lel1cTBOBaHHbIM. 

,UaHHbII"1 pe3YJIbTaT .ueMOHcTpHpyeT BeJIHKOJIenHOe «nHWCBapeH'He>} pa3pa60­

TaHHoro annapaTa, n03BO.nHlOwero npH Kpal1He 6eJJ,HOM anpHopHOM narlKe yCBaH­

BaTb JII06ble nHTaTeJIbHble BewecTBa. BHe.upeHHe .uonpe.ueJIbHbIX H npe.ueJIbHblX pe­

3YJIbraTOB B oueHKy Ha CHCTeMllTH4eCKYlO OCHOBy nOCTaBJIeHO B KOHue § 0.4. 

KOHeu TJIaBbl nOCBHU.I,eH 3aJJ,a4e oueHHBaHHH napaMeTpa MacwTa6a (B '1aCT­

HOC1'H, MOU.lJHOCTH) no ;I.aHHbIM '0 cBoi'ICTBax B1'OpOrO 'nOpH,:I.KaHa6JII<Y.'\e:HHH. Heo­

)KH.uaHHbIM OKa3blBaeTCH 3.ueCb TO, 'ITO OTCyTcTBHe OrpaHl1'1eHIlH Ha MOMeHTbl '1eT­

BepToro nopHJJ,K'l He n03BOJIHeT nOJIY4HTb CKOJIb-JIH60 XopOIJJJ1e oueHKll .ua)Ke npB 

Heo~paHHlICHHOM pOCTe ilJ1HHbl HaOJIIOJl,eHI1H. Ho HcnpaBHTb HX npH HaJIH41lH HY)K­
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