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BUKOPUCTAHHA IMOBIPHICHOIO PO3MOAINY AKOBI
ONA AMPOKCUMALIT EMMIPUYHNX CTATUCTUYHKMX PO3MOAINIB

[lep>kasHe nignpnemcTBo "KOHCTPYyKTOPChKe 610po "MiBaeHHe",
Byn. Kpusopisbka, 3, 49008, [Hinpo, YkpaiHa; e-mail: edgladky@gmail.com

MeTa cTaTTi NPOLEMOHCTPYBaTU MOX/IMBOCTI BUKOPUCTaHHS IMOBIPHICHOrO po3noginy Ako6i ana nigroH-
KW CTATUCTUYHUX CYKynmHoOCTeli. MNpoaHani3oBaHO YHiBepcanbHi cuctemy posnoginis lMipcoHa Ta [PKOHCOHa,
y3arasibHeHuiA niambga po3nogin i posnogin Mpama—LLiapn’e, AKi 3HaALLAN LUIMPOKE PO3MOBCIOMKEHHS MPU Migro-
HLI CTaTUCTUYHMX CYKYMHOCTeN. 3a3HayaeTbesl, L0 OCHOBHWIA HefoniK TakuX po3noginis Nonsrae B TOMY, LLO
BOHW He [A03BOMAKOTb YypaxyBaTu peanibHi 06MeXeHi 0651acTi BapitoBaHHs BWUMaAKOBUX BEIMNYMH. PO3rnsHyTo
TEOpPeTUYHI NUTaHHA Noby0BY OJHOBUMIPHOIO IMOBIPHICHOIO po3noginy Ako6i, 0TPMMaHOro Ha OCHOBI Po3Kna-
[y HeBiAOMOI (PYHKLi LLifIbHOCTI 3a CUCTEMOK OPTOrOH&/IbHWMX MOAIHOMIB FKO06I, fKi MarOTb BapitOBaHHsA Ha
06MexxeHoMy BiapisKy. CthopMyb0BaHO NPUHLMNM ONTUMANILHOCTI po3noginy AKobi npu anpokcumalii ctatmc-
TUYHWX JaHWX | HafaHO MPaKTUYHI pekomeHdauii oro nobyaosu. 3oKpema, Halikpalli pesynbTaTu miAroHKW
BUXOJATb ANS PO3Moginy FAkobi, nobysoBaHOro 3 BUKOPUCTaHHAM Y/bTpactepuyHUX OpTOroHabHUX NoNiHOMIB
FAkob6i. BusHaueHa 06/1acTb BUKOPUCTaHHS po3noginy Fkobi, fka € 3Ha4YHO LUMPLUOKD Bif po3noginy pama—
LLlapn’e. HaBefieHO cnocoby B13HaYEHHS FpaHWYHMX TOYOK po3noginy Akobi. Ha npuknagax npofeMoOHCTpOBaHO
nepesary po3snoginy $ko6i npu NiaroHUi CTaTUYHUX CYKYMHOCTE B NMOPIBHSAHHI 3 yHiBepcaibHUMK po3nogina-
MW, LLIO BUKOPUCTOBYHOTLCS Ha NPaKTUL.

Knoyosi cnosa: nigroHka cTaTUCTUYHUX AaHuX, po3nodin AKobi, posnogin
pama—LLapn’e, y3aranbHeHuin nsm6aa-po3nogin, obnacTb 3MiHU BUNALKOBOI Be-
NINYUHW.

1. Mnagkuin 3. T. Vcnonb3oBaHWe OrpaHNYEHHOr0 BEPOSTHOCTHOrO pacripefeneHvs $kobu B 3ajadve pacueta
napameTpUYecKoi HaeXHOCTU MeXaHWYeCKUX CUCTEM feTaTenbHbIX annapaTtoB. CUCTeMHe MPOeKTYBaHHs Ta
aHani3 xapakTepucT1K aepokKoCcMiyHOT TexHiku. 36. Hayk. np. JH—cbk: A4Y.1998. T. 1. C. 32 - 41.

2. l'y6apes B. B. TabnuLbl XapaKTepPUCTUK Cy4aliHbIX BEIMYMH U BEKTOpPoB. HoBocumbupcek: M3a-8o HOW, 1980.

280c.

. Kanyp K., JlambepcoH /1. HagexxHocTb 1 npoekTupoBaHue cuctem. M.: Mup, 1980. 604 c.

. Kengann M. I>k., CTbloapT A. Teopus pacnpegenenmnii M.: Hayka, 1966. 588 c.

. Kpamep I'. MartemaTunyeckue meTtofbl ctaTucTuku. M.: TUWI, 1975. 648 c.

MuTpononbckuii A. K. TexHMKa CTaTUCTUYECKMX BbluncneHuid. M.: Hayka. 1971. 576 c.

. CyeTuH IN. K. Knaccnyeckne opToroHanbHble MHOroyseHsl. M.: Hayka, 1976. 328 c.

. XaH I"., LWanupo C. CTtaTucT1yecKre Mofeny B MHXeHepHbIX 3agadax. M.: Mup, 1969. 396 c.

. Jonson N. L., Kotz S., Balakrishnan N. Continuous Univariate Distributions. Volume 1. N.Y.e.a. John Wiley

and Sons, 1972. 769 p.

10. Freimer M., Mudholkar G., Kollia G., Lin C. (1988) A study of the generalized Tukey Lambda family, Com-
munications in Statistics, Theory and Methods, 17(10). P. 3547 — 3567.

11. Karian Z., Dudewicz E. Fitting Statistical Distributions: The Generalized Lambda Distribution and General-
ized Bootstrap Methods. CRC Press, Boca Raton, 2000.

12. Quenouille M. H. Notes on bias in estimation // Biometrika. 1956. VVol. 43. P. 353 — 364.

13. Ramberg J., Schmeiser B. An approximate method for generating asymmetric random variables. Communica-
tions of the ACM. 17(2). 1974. P. 78 - 82.

14. Ramberg J. S., Tadikamalla P. R., Dudewicz E. J. and Mykytka E. F. (1979) A probability distribution and its
uses in fitting data. Technometrics, 21. P. 201 — 214.

15. Slifker James F., Shapiro Samuel S. The Johnson System: Selection and Parameter estimation/ Technomet-
rics. 1980. VVol.22. No.2 May. P. 239 — 246.

16. Smith R. L., Weissman |. Maximum likelihood estimation of the lower tail of probability distribution.
J. R. Statist. Soc. Section B. 1985. Vol. 47, Ne 2. P. 285 — 298.

© o ~NoU AW

107



