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Bapuant 1

I/IBy‘II/ITe 3aBUCUMOCTDL OT a TPYAOEMKOCTU JABYX METO/0B MOJCJINPOBaAHUA cnyqaﬁﬂoﬁ BeJIMYNHBLI C
IIJIOTHOCTBIO
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3amevanue: pearu3anu METOIOB JIOJIZKHBI ObITh COOTBETCTBYIOIIUM 00Pa30M BEKTOPU30BAHBI.
Meton Marsaglia (Marsaglia, 1964)
1. Mogemuposanue U, V' — p.p. [0, 1].
2. Boraucrenne X = /a? — 2logU.

3. Ecmm VX > a, nepetitu Ha 1. 1, nunatie BepHyTh X.

MeTOﬂ 0T60pa "3 IKCIIOHEHIIMAJIBHOI'O pacliipeaejJieHu:dA
1. MogenupoBanne E, E* — 3KCIOHEHIIMAJILHO PaCIPEIE/IEHHBIX C.B.

2. Ecin E? > 24%E*, nepeiitu Ha 1. 1, unade Bepuyts X = a + %

Bapunaunt 2

Nzyuure 3aBucumoctsb 0T 0 < a < 1 TPYIOEMKOCTHU JIBYX METOJO0B MOJIEJIMPOBAHUS CJIYJIalHON BEJIU-
YUHBI ¢ FaMMa-IIJIOTHOCTBIO

a—le—z

f(a:):gCPT, x = 0.

Bameuanue: peaau3anul METOJ0B JTOJKHBL OBITH COOTBETCTBYIONIMM 00pa30M BEKTOPH30BAHBIL.
Meton Johnk’a
1. Mogemuposanue U,V — p.p. [0, 1].

2. Boruucienne X = Ul/“, Yy = yi/(1-a)

3. Ecmm X +Y < 1 nepeiitu Ha 1.1, nHaYe MPOMOJIETUPOBATh F — 9KCIOHEHITHAIBLHO PacCIpeIeIEHHYIO
C.B. ¥ BEPHYTH X{Efy



Metoa orbopa u3 pacnpenesenusi Beiibysia

1. Honoxurs ¢ =1, d = ate (1—a).

2. MonemupoBanne Z, F — 9KCIOHEHIINAJILHO pacipeneneHHbx c.B. [Tomoxurs X = Z°.

3. Ecm Z + FE < d+ X uepeiitu K 11. 2, nnade BepHyTh X .

Bapunant 3

HSy‘II/ITe 3aBUCUMOCTb OT ¢t U G TPYAOEMKOCTHU METOJa MOAE/JIUPOBaHUA cnyqaﬁHoﬁ BEJIMYUHBI C yCe-

YeHHOI raMMa-IIJIOTHOCTbBIO
0= 1 e~z

f(x):W,

rie C(a) — HEeKOTOpasi HopMaJM3yoIasi Koucranra, 0 < a < 1.
Samevarue: peaan3aliis METOIa TOJXKHA OBITh COOTBETCTBYIOIIMM 0O6pa30M BEKTOPU30BAHBI.

x>t

OT60p 13 3IKCIIOHECHIINAJBbHOI'O pacipeaejieHnd

1. Mogemuposanue U — p.p. [0, 1], F — 3KCHOHEHIMAJIBLHO pacipeiesieHHoil ¢.B. Boraucienne X = t+FE.

1
2. Ecmm XU -« < a, nepeifiTu K 1. 1, naade BepHYTH X .

Bapuant 4

Nzyunre 3aBuCHMOCTD OT t U @ TPYILOEMKOCTUA METO/[a MOJIEJIUPOBAHUS CJIyYallHONl BEJIMYUHBI C yCe-

YEeHHON raMMa-IIJIOTHOCTLIO
20— 1 e~

C(a)

rie C(a) — HEKOTOpasi HOPMAJIN3YIOIasi KOHCTaHTa, a > 1.
Samevanue: peansanus METOIa JOJDKHA ObITh COOTBETCTBYIOIMM 00pa30M BEKTOPU30BAHEL.

fz) =

;=i

1. Mogenuposanne F, E* — 3KCIOHEHITNAILHO paclIpeIe/leHHbIX ¢.B. Berunciaenne X =t + I
Tt

X t E*
2. Ecim i 1+ log X < pamEr rnepeiiTu K 1. 1, nHade BepHYTH X.
(1/ [R—

BapuanTt 5

CpaBHI/ITe TPYAOEMKOCTHU TpEX METOAO0OB MOJEC/IMPOBAHUA PacCIIpeae/ICHUA Komm

Metos obpaTHBIX (pyHKITU
1. Mogemuposars U — p.p. [0, 1].

2. Bepuyrs X = tan (7U).

Ilonsipubrit meTos, 1

1. MonenupoBath Ni, No — HOPMaJIbHO Paclpe/ieiIeHHbIE C.B.

2. Bepuytp X = %



Ionsipubiit meTo 11
1. Mogpemuposars Vi, Vo — p.p. [—1,+1].

2. Ecom V2 + V2 < 1, mepeittn k 1.1, naue BepryTs X = %

BapuanTt 6

N3yuanTe 3aBUCHMOCTB OT t TPYAOEMKOCTH JBYX METOMOB MOJIEINPOBAHUS CJIYIAHON BEIUYUHBI C
IIJIOTHOCTBIO

1
f(m):mv x =t

rie C(t) — HeKOoTOpast HOpMAJIN3YIOIIasi KOHCTAHTA.
Sameuanue: peamn3anuy MeTOI0B JIOJIKHBI OBITH COOTBETCTBYIONIMM 00pPa30M BEKTOPH30BAHBI.

Metos obpaTHbIX (pyHKITU

1. Mogemuposars U — p.p. [0, 1].

2. Bepayrs X = tan <(1 — U) arctan (t) + 7T2U)

Metos oTrbopa
1. Mogemuposars U,V — p.p. [0, 1].

2. Boraucaurp X = £

U
3. Ecm V (1 + %) < 1, nepeiitu x 1.1.

Bapuant 7

N3zy4aure Tpym0eMKOCTh MOMIEJIMPOBAHNSI CTAHIAPTHOIO HOPMAJILHOTO PACIIPEIe/IeHUs U3 CUMMETPUI-

HOI'O 9KCIIOHEHIINaJIbHOI'O C IIJIOTHOCTBIO
—olal

9(z) = 5

B 3aBUCHMOCTH OT (HeC.HO}KHO BUIEeThH, 9TO

rje f(x) — MIOTHOCTH CTaHJAPTHOTO HOPMAJILHOIO pactpejieserus ). CUMMETPUIHOE SKCIIOHEHIIUATHLHOE
pacipejiesienne J0CTATOYHO JIEFKO MOJIEJINPOBATH METOJOM OOPATHBIX (DYHKITHIA.

CpaBHEUTE TPYIO0EMKOCTH TAKOIO0 METO/Ia 0TOOpa ¢ M3BECTHBIM MeTo0M Bokca-Mrojuiepa moennpo-
BaHUS CTAHIAPTHOTO HOPMAJBLHOTO pacIpee/eHus:

1. Mogpemuposars Uy, Uy — p.p. [0, 1].

2. Bepuyrs X1 = /—2log U cos(2mUz), X2 = /—2log U; sin(27Us)

BapuanTt 8

PeayuzyiiTe MeTo aJaTUBHOIO 0TOOPA ¢ HCIIOJIL30BAHUEM IIPOU3BOMHOIN JiorapudMa IJIOTHOCTH [1JIsT
Gera pacupenesienns ¢ napamerpamu 1.3 u 2.7. CpaBHHTE TPYI0EMKOCTD CO CTAaHIAPTHON dyHKIMEH rbeta
Ipu OOJIBIMNX 00beMaX BHIOOPKH.



BapuanT 9

Peanuzyiite MmeTon amanTuBHOTO 0TOOpa 6€3 UCIOJIL30BAHNS ITPOU3BOIHON JiorapudMa, IJIOTHOCTH st
Gera pacrupejenenus ¢ mapamerpamu 1.3 u 2.7. CpaBHUTE TPYI0EMKOCTD CO CTaHIaPTHOMN (DyHKIMEH rbeta
npu 6OJIBIINX 00beMaxX BLIOOPKH.

BapwuanT 10

CpaBHHTE TPYIOEMKOCTb MOJIEJIMPOBAHIS OMHOMHUAILHOIO PACIPEE/ICHUs [IPU ITOMOIIM TabJIMIHOrO
Meroia (depe3 QYHKIMIO sample) ¢ MOIEJIMPOBAHUEM IOCPEACTBOM ucbiTannii Beprymau. [Tocrpoiite
3aBUCUMOCTh TPYJA0EMKOCTH OT PAa3JIMYHBIX 3HAUYEHUN ITapaMeTpPOB PacIpejle/IeHnS.

Bapunant 11

PeasnzyiiTe MeTo/1 aJaliTHBHOTO 0TOOPA € UCIOJIL30BAHUEM IIPOU3BOJIHON JiorapudMa, IJIOTHOCTH JIJIsi
06061erHoro obparnoro l'ayccosckoro pacipeiesnenust (generalized inverse Gaussian, GIG) ¢ mioTHOCTBIO

- e ()

rme K\ — momndunupoBannas GyHKnsa beccenst Broporo poaa, a,b > 0, x > 0. Ilapamerp A > 1
cunTaiiTe (PUKCUPOBAHHDBIM.

Bapuant 12

Peayuzyiite MeTos aantuBHOro 0THopa 6€3 UCIOJIBL30BaHUS TPOU3BOIHON JIoTapudMa IJIOTHOCTH JIJTsi
o6obimenHoro obparnoro [ayccosekoro pacupeesenns (generalized inverse Gaussian, GIG) ¢ miorHoCTBIO

p(x) = %x’\l exp {—; <ax + i) } ,

rne Ky — momudunupoBantnasi ¢yHknus beccessi Broporo poma, a,b > 0, x > 0. [Tapamerp A < 1
cunTaiiTe GUKCUPOBAHHDBIM.

BapwuanT 13

PeanuzyiiTe MmeTos amanTuBHOTO 0TOOPA C UCIIOJIL30BAHUEM ITPOU3BOHOM Jiorapudma, IIOTHOCTU s
pacupeesienusi Makerama ¢ IJIOTHOCTBIO

b
p(ﬂ?)—(aerCx)eXp{—aw—l(c’“"—l)}, b>0,c>1,a>—bx>0.
nc

[Tapamerps! 3acdukcupyiite. [lapamerp a BeIOepuTE MEHBIIE HYJIS.

Bapunant 14

PeammzyiiTe meron aganTuBHOTO 0TOOPa € MCIIOJAbB30BAHUEM IIPOM3BOIHOI JioraprdMa IIIOTHOCTH st
pacupenesienusi Bupabayma-CayHaepca ¢ IJIOTHOCTBIO

VT +4/1 _1
2vx

v

p(z
3ech () — MIOTHOCTH CTAHJAPTHOTO HOPMATHHOTO PACIPE/ICICHUSL.

4



BapuanTt 15

Peanuzyiite MmeTon amanTuBHOTO 0TOOpa 6€3 UCIOJIL30BAHNS ITPOU3BOIHON JiorapudMa, IJIOTHOCTH st
pacrtipeiesienuss Bupubayma-CayHyiepca ¢ IMIOTHOCTBIO

\/:E+\/g Jr— 1
)= @ .
Yx

v

p(z , x>0,v>0.

3ech () — MIOTHOCTH CTAHJAPTHOTO HOPMAIHHOTO PACHPE/ICICHUSL.

Bapwuant 16

PeasuzyiiTe MeTO/1 aJJAIITUBHOIO OTOOPA C MCIOJIB30BAHUEM IIPOU3BOJIHOI JiorapudMa IJIOTHOCTH JIJIs
HOPMAaJILHOTO pactpenenenns ¢ napamerpamu 5 n 10. [lomcunTaiite m mpoeMOHCTPUPYHTE 3aBUCHMOCTD
KOJIMYECTBA Peaan3aluil KyCOYHO-IKCIIOHCHIINAJIBHON CiIyJaliHON BEJIMYUHBI Ha ONHY PEaJIM3aIlli0 MOIE-
JAPYEMOH CJIydaliHON BEJINYUHBI.

BapuanT 17

PeanuzyiiTe MmeTom amanTuBHOTO 0TOOpa 6€3 UCIOJIL30BAHNS ITPOU3BOIHON JiorapudMa, IJIOTHOCTH ISt
extreme value distribution ¢ maoTHOCTBIO

_ (—=1/6)-1 _ (—=1/6)-1
p($)Zi[1+£<xau>] exp _[1+£<xa,u,>} , x>0.

I/ICCJIG,H,yIU/ITe TPYAOEMKOCTb MOJC/INPOBaAHUA B 3aBUCUMOCTHU OT ITapaMeTPOB.

BapuanT 18

CpaBHHTE TPYIOEMKOCTD JIBYX METOJIOB MOJIEJIUPOBAHUS CTAHIAPTHOIO HOPMAJIBHOI'O PAaCIIPe/Ie/IeHUs.
3amevarue: pean3aluu METOIOB TOJIKHBI OBITH COOTBETCTBYIOIIUM 00Pa30M BEKTOPU30BAHBI.

Meton Bokca-MioJsuiepa

1. Mogemuposars Uy, U; — p.p. [0,1].

2. Bepuyrb X1 = +/—2log U; cos(2nUs), Xo = /—21log Uy sin(27Ux2)
Metoa HOpMaJIbHOM aNIIPOKCUMAIAN

1. Mogemuposars Uy, ..., Ujs — p.p. [—1/2,1/2].

2. Bepuyth Z = Zgl U;.



