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rOCT P 50779.27—2007
lNMpeaucnoBue

Lenv v npuHumnel cTaHaapTusaumm B Poccuiickoin Pegepaumu yctaHosneHsl defepanbHbIM 3aKOHOM OT
27 pekabps 2002 r. Ne 184-d3 «O TeXHMYeCKOM PEryrMpoBaHumn», a npasuna NpUMeHeHns HaunoHanbHbIX
ctangaptoB Poccuickoin ®eaepauum — FOCT P 1.0—2004 «CtaHgapTusauuns B Poccuinckon degepavumu.
OCHOBHbIE MOMOXEHUSAY

CBefeHUsi o cTaHpapTe

1 NOArOTOBJIEH OTKpbITbIM akLMoHepHbIM obwecTBoM «HayuHo-nccrnegoBaTenbCknin LLEHTP KOH-
Tpons u anarHocTukn TexHudecknx cuctem» (OAO « HUL KA» ) U TeXxHU4ecKMM KOMUTETOM NO CTaHAapTU3aumnn
TK 125 «Ctatuctnyeckne MeToabl B yripaBrieHUn KayecTBOM NPOAYKLMMY» Ha OCHOBE COBCTBEHHOIO ayTeHTUY-
HOro nepesofa cTandapTa, yKasaHHOro B NyHKTe 4

2 BHECEH YnpaBneHvuem passutusi, nHpopmaLMoHHoro obecnevueHmns n akkpegutauum PegepansHoro
areHTCcTBa Mo TeXHNYECKOMY peryriupoBaHuio U MeTposiorum

3 YTBEPXX[JEH /1 BBEAEH B AEMCTBWE Mpukasom PeaepansbHOro areHTcTBa no TeXHUYECKoMY pery-
nMpoBaHuio 1 MeTponornm oT 14 Hoabpa 2007 r. Ne 303-cT

4 Hacrosawuii ctaHaapT ABNseTcA MOANMULNPOBAHHBLIM MO OTHOLLEHUIO K MeXayHapoaHOMY cTaHaAapTy
MO3K 61649:1997 «Kputepun cornacus, gosepuTesbHble UHTepBanbl N HXKHWE AOBEpUTENbHbIE rpaHuLbl AN
pacnpegeneduss Benbynna» (IEC 61649:1997 «Goodness-of-fit tests, confidence intervals and lower
confidence limits for Weibull distributed data») nyTem BHeceHUst TEXHNYECKUX OTKMOHEHUI, 06 BACHEHNE KOTO-
PbIX MPMBEAEHO BO BBEAEHWUM K HACTOSILLEMY CTaHOapTy.

HanmeHoBaHuWe HacTosiLero ctaHaapTa UsMeHeHO OTHOCUTENbHO HAUMEHOBaHUA YKasaHHOTO Mexay-
HapoaHoro cTaHgapTa Ans npuseaeHus B cootseTcTBue ¢ FOCT P 1.5—2004 (nogpasaen 3.5)

5 BBEAEH BIMEPBbIE

UHpopmayusi 06 uUsMeHeHUsIX K HacmosweMy cmaHdapmy rybnukyemcsi 8 exe200HO u30agaemMom
UHbopMaUUOHHOM yKkasamerie «HauuoHansHele cmaHOapmbl», @ MeKCm U3MeHeHUU U rofpasoK — 6 exeMe-
CAIYHO U3dasaeMbix UHGhOPMaUUOHHbIX ykasamensix «HayuoHansHeie cmaHOapmbi». B cniyyae nepecmompa
(3aMeHbi) uru omMmeHs! Hacmosuje2o cmaH@apma coomeemcemeyroujee yeedomiieHue bydem onybnuKoeaHo
8 exxeMecsiyHo usdasaeMoM UHhOpMayUOHHOM ykasamene «HayuoHansHble cmaHdapmel». Coomeemcmay-
rowjast uHghopmayusi, yeedoMIieHue U MeKCmbi pasMelaomces makxe 8 UHGhopMauuoHHoOU cucmeme obuwez0
roib308aHUs1 — Ha oghutuansHoM catime @edeparnbHo20 azeHmemea 1o MeXHUYECKOMY pe2ynuposaHuio U
mempoJsioauu 8 cemu lHmepHem

© CrangapTuHdpopm, 2008

Hacrosawun cCTaHOapT He MOXeT 6bITb MONHOCTLIO MW YaCTUYHO BOCNpounsseaeH, TupaxmposaH 1 pac-
NpOCTpaHeH B KauecTBe ourLmansHoro usgaHns 6es paspelleHuss PefepanbHOro areHTCTBa No TeXHNYECKo-
My perynmpoBaHuo 1 MeTponornmm
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BeBegeHue

Hapa6oTku 80 0Tkasa HEBOCCTaHABNUBAEMbIX 0OLEKTOB, AN KOTOPLIX UHTEHCUBHOCTbL OTKA30B BO Bpe-
MeHW MOHOTOHHO BO3pacTaeT unn yobiBaeT, 06bIYHO NOAYUHSIIOTCS pacnpeaeneHnto Benbynna. MpuunHamn
Takoro noseAeHns MHTEHCUBHOCTU OTKa30B OBLIYHO ABNAETCA Hanuu1e B Uccregyemom obbekTe NpoLeccoB
M3HOCa UM paHHUX OTKa30B, BbI3BAHHbIX HEAOCTaTKaMM KOHCTPYKLLMM UK NpoLLeccoB NponssoAcTea. Hactos-
LM cTaHaAapT NMPUMEHUM TaKkKe U K APYrM CriydaiHbiM BeNUYMHaM, NoAUYNHSIOLIMMCA pacnpegeneHuio Beir-
6ynna.

B HacToswem cTaHgapTe NpuBeaeH oaWH KpUTEPUIA cornacusi, oaHako, Ans pacnpeaeneHua Benbynna
Jonyckaetcs MPUMEHSATL U Apyrue kputepum cornacus. MNpuy BeiGope Kputepust pazpaboTymk AoMKEeH Y4UThI-
BaTb 06beM BbIGOPKK 1 Apyrue ocobeHHOCTU 3aauun. B HacTosiLem ctaHaapTe npobnema seibopa kputepus
cornacua He paccmaTpusaeTcs.

MpuBegeHHblE B HACTOALLEM CTaHAapTe MeToAbl onpegerneHns 4oBepUTesibHbIX UHTEPBanNoB OPUEHTU-
pOBaHbl HA OrpaHUYEHHBI HaBop 3Ha4YeHU AOBEPUTENBHON BEPOSTHOCTU. [Npu HeO6X0AUMOCTUN UCTIONb30-
BaTb Apyrve 3HauyeHus AOBEpUTENbHOW BEpPOSATHOCTU ANA onpefeneHnst kBaHTunen (HOPMUPOBAHHOTO
HopmanbHOro pacnpegenenus, t-pacnpegeneHns CrologeHTa, F-pacnpegeneHnsi) pekomeHayeTcsi npume-
HATb COOTBETCTBYIOWME Tabnuupl (Hanpumep cm. [11]).

B oTnn4me oT npuMeHsemoro MexayHapogHoro ctaHgapTa B HaCTOSILMIA CTaHAapT He BKINOYEHbI CCbINKU
Ha MOK 60050-191:1990 «MexxayHapoaHbI anekTpoTexHudeckuii cnosapsb. nasa 191. HaaexHocTb 1 kavec-
TBO YCIyr», KOTOPbIA HeLenecoobpasHo NPUMEHSITb B HALMOHaNbHOM CTaHAapTe U3-3a OTCYTCTBUA NPUHATOrO
rapMOHU3NPOBaHHOrO HaLMoHaNbHOro cTaHaapTa. B cooTBe TCTBUM € 3TUM M3MEHeHOo coaepxaHue pasaena 3.
CchbINkM Ha HaLMoHanbHble CTaHA4apThl BbiAereHbl B TEKCTE KYPCUBOM.
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(MOK 61649:1997)

HAUWOHANBbHBLIA CTAHOAPT POCCUMUMCKOWU OS®EREPALUMUMU

CrartucTtuyeckue MeToabl

KPUTEPUMX COIMACUSA U QOBEPUTENBbHbLIE UHTEPBANDI
ANA PACNPEQENEHUA BEUBYNNA

Statistical methods. Goodness-of-fit tests and confidence intervals for Weibull distributed data

Darta BBepgenna — 2008—06—01

1 O6bnactb NnpMMeHeHus1

Hacrosiumia ctaHpapT ycraHaBnuBaeT pacyeTHble U rpaduyeckne MeToabl NPpoBepkU COOTBETCTBUSA
HapaboTok Ao oTKasa pacnpegeneHuio Beibynna, Metoasl onpeaeneHns oLeHOK MakcUuManbHOro Npasaono-
[obus, a Tacke NpUBNMKEeHHbIE MeTOALI oNpeaeeHUs rpaHnL 40BePUTENbHBIX MHTEPBAaNoB ANs NapameTpoB
AByXxnapameTpuyeckoro pacnpegernexns Benbynna. Kpome Toro, ctaHaapT ycTaHaBnuMBaeT MeToA onpeaerne-
HUSA HWKHUX JOBEPUTESbHBIX FPaHuUL, ANA BepoATHOCTU 6e30TkasHon paboThl u 10 %-HbIX KBaHTUNER pacnpe-
AeneHus.

HacToswuia ctaHaapT NnpUMeHnm B Tex crydasx, koraa o6bekThl cryvariHoi BbIOOpKM noasepraoTcs
NCNbITaHWAM ANs OLeHKWN NoKasaTenein HaaexHoCT! COBOKYNHOCTU, U3 KOTOpoi oTobpaHa aTa Bbibopka. Mpu
3TOM B npoLiecce ucnbliTaHuii pukeupytoT HapaboTku Ao oTkasa.

2 HopmaTuBHbIEe CCbLISIKM

B HacTosileMm cTaHdapTe UCMonb3oBaHbl CChINKA Ha creayowme cTaHaapThl:

FOCT P 50779.10—2000 (MCO 3534-1:1993) Cmamucmudeckue Mmemodbl. BeposimHocme U 0CHO8bI
cmamucmuku. TepMuHb! U oripedeneHust (MCO 3534-1:2006 «Cmamucmuka. Criosapb U ycrogHble 0603Ha-
yeHus. Yacme 1. Obwue cmamucmuyecKue mepMUuHbI U MepMUHbI, UCTIOMNb3yeMble 8 86pOSIMHOCMHbIX 3a0a-
yax», IDT)

FOCT P 50779.21—2004 Cmamucmudeckue Memodsl. [pasuna onpedeneHus u Memods! pacyema
cmamucmu4yecKux Xapakmepucmuk o 8blbopoyHbIM OaHHbIM. Yacmb 1. HopmaneHoe pacripedenieHue
(NCO 2854:1976 «Cmamucmuueckoe rpedcmasneHue 0aHHbIXx. Memodbl oyeHKU U rposepKu auromes o
cpedHux u ducrniepcusix», NEQ)

FOCT P 50779.26—2007 (M3K 60605-4:2001) Cmamucmu4yeckue memolbi. To4euHbie OUEeHKU,
dosepumerbHbie, MPeOUKUUOHHbBIE U mosiepaHmHbie UuHmepsaisl 05151 IKCOHEeHUUanbHO20 pacrpedeneHus
(M3K 60605-4:2001 «Mcribimarus obopydosaHusi Ha HalexHocmb. Yacmb 4. Cmamucmuyeckue rpoyedypsbi
051 3KCrIoOHeHUabHo20 pacrpedeneHusi. ToYeyYHble OueHKU, 0osepumerbHbie, MpedUKUUOHHbIe U monepaH-
mHble uHmepesarnsi», MOD)

FOCT P M3K 60605-6—2007 HadexHocme 8 mexHuke. Kpumepuu rnposepku nocmosiHecmea UHmMeH-
cusHocmu omxa308 unu napamempa rnomoka omkasos (M3K 60605-6:1997 «Ucribimanusa obopydosaHus Ha
HadexHocmb. Yacmb 6. Kpumepuu nposepku nocmosiHcmea UHMeHCU8HOCmU omkKa3oe Usu napamempa
riomoka omka3soey, IDT)

MpumedyaHune—Ilpu Nonb3oBaHMN HACTOSILUMM CTaHAAPTOM LienecoobpasHo NpoBEpUTL AENCTBUE CCbINOM-
HbIX CTaHA4apPTOB B MHGPOPMALIMOHHON cucTeme OGLEro Nonb3oBaHna — Ha oduumnanbHoOM cante deaepanbHOro areHT-
CTBa MO TEXHNYECKOMY PEryriMpoBaHuio N METPOIOTMU B CeTU IHTepHET UIu No exerogHo nsgasaemomy MHGOpMaLUOHHO-
My yKasaTento «HauuoHarnbHble cTaHaapThl», KOTOPbIA ONyGnNUKOBaH MO COCTOAHUIO Ha 1 AHBaps TeKywero roaa, U no
COOTBETCTRYIOLLMM eXEeMECSHHO U3gaBaeMbiM UHDOPMaLMOHHBIM yKasaTensm, onyGnukoBaHHbIM B Tekywem roay. Ecnn
CCbINOYHbIV CTaHAAPT 3aMEHEH (M3MEHEH), TO MPW MONb30BaHUM HACTOSILLMM CTaHAapTaM, Cneayet pykOBOACTBOBATLCS
3aMEHSIIOLLMM (M3MEHEHHbBIM) CTaHAapTOM. ECnK CCbINOYHbLIN CTaHAapPT OTMEHeH 6e3 3aMeHbl, TO NONOXeHWe, B KOTOPOM
faHa CCblflka Ha Hero, MPUMEHSIETCA B YacTW, He 3aTparvBatolwen 3Ty CCbInky.

U3paHne odmumanbHoe



rOCT P 50779.27—2007

3 TepMuHBbI, onpeaeneHusi U yCrnoBHble 0603Ha4YeHUs

3.1 B HacTosiWem cTaHgapTe npuMeHeHbl TepMuHbl no FOCT P 50779.10.
3.2 B HacTosieM cTaHgapTe NpuMeHeHbl criefytolne ycroBHble 0603HaveHns:

n — obLee KOnMMYecTBO UCNBITYeMbIX 06bekToB (06beM BbIBopKN);

r — KONMYeCTBO OTKasaBLUMX OOBLEKTOB (LeH3ypupytoLLlee KONMYeCcTBO OTKa30oB), (r < n);

t; — HapaboTKka [0 /-ro 0TKasa;

T — BpeMs npekpaLleHns UCMblTaHNi;

Y — ypOBeHb 3HauMMocTy; (1 — y) — ypoBeHb A0Bepus, Ans KOTOPOro onpeaensioT rpaHulbl 4o-
BepuTesbHbIX MHTepBanoB. Ob6e BeNNYNHLI MOTYT BbITh BbipaXKeHbl B NPOLeHTaXx;

q — OTHOLWeHue r/h;

b — napameTp MacwTaba pacnpegeneHus Benbynna;

k — napameTp opmMbl pacnpedeneHus Beibynna;

R(?) — BepoATHOCTb 6e3oTkasHomn paboThl ANs pacnpedeneHus Benbynna: exp[—(t/b)<; b > 0, k > 0;

Big — cpegHee BpeMs, 3a koTopoe oTkaxeT 10 % ob6bekToB coBOKYNHOCTU (10 %-HbIA KBaHTWMb
pacnpegeneHns);

H — CcTaTUCTUKa KpUTepus cornacus;

X,2> (v) — KBaHTWMb YPOBHSI p x 2-pacnpeneneHus ¢ v cTeneHsmMu ceoGoab!;

Uy — KBaHTWMb YPOBHSI p HOPMUPOBAHHOIO HOPMarbHOro pacnpeaeneHns;

Fp (v4, v2) — KBaHTWUNb YPOBHS p pacnpeneneHus duilepa ¢ vq U v, CTeNeHAMU cBoboapl;

tp(v) — KBaHTUNb {-pacnpedeneHus CTblogeHTa ¢ v cTeneHsaAMU cBo6oabl YPOBHSA p.

4 TpeboBaHusA

Kputepuin cornacua’l) ucnonsayoT B Tex criydasx, koraa He0BX0AMMO YCTaHOBUTL COOTBETCTBUE AaHHbIX
pacnpeaeneHuto Belibynna. Kputepuit cornacus MoxeT BbITb BbINOMHEH Ha OCHOBE NpeablayLero onbiTa unu
TEXHUYECKNX 3aKioYeHnin. B 3ToM criydae oueHku napaMeTpoB, A0BepUTENbHBIE MHTEPBarbl U HUKHWE AoBe-
puUTenNbHbIE FPaHNLbl MokasaTenen HaaeXXHOCTU MoryT 6bITb nony4veHbl 6e3 NpeaBapUTENbHOO BbINOSTHEHNUS
KpuTepus cornacus.

lMprBeaeHHble B HACTOALWEM CTaHapTe cTaTUCTUYECKue MeToAbl, UICNONb3yeMble B KpUTEPUU cornacusa
npuv onpegeneHun 4oBepUTEnbHbIX MHTEPBAIOB A1 NapamMeTpoB pacnpeaeneHust Beiibynna n HOKHUX gose-
pUTEeNbHbIX rPaHWL, NokasaTenen HaaeXXHoCTU, NPUMEHUMbI, eCfy B NpoLecce UCNIbITaHUI 3apuKCUpoBaHo He
MeHee 10 0TKas30B.

Ecnu B npouecce ucnbiTaHuin 3adukcrupoBaHo meHee 10 HapaboTok Ao oTkasa, To HeobGXxoaUMO NCNOSb-
30BaTh rpacpudeckmint Mmetod no FOCT P M3K 60605-6. OH no3sonsieT BU3yanbHO 0OHapyXuTb OTKNOHeHUe
JaHHbIX OT pacnpegeneHuns Benbynna.

5 lMpeanonoxeHus v ycnosus

Beibopka 13 n HeBocCTaHaBNMBAEMbIX 00 bEKTOB, B3AITBIX U3 OAHON U TOWN XKe reHeparibHON COBOKYNHOCTH,
rnocTasfieHa Ha UCTbITaHWS B 3aaHHbI MOMEHT BpeMmeHu t = 0. YCnosua UCNbITaHN AOMKHBI 6bITb 0AUHAKO-
BbIMU A5 BCeX 0OBEKTOB, NoABepraemMblx ncnbiTaHusM. OTkasasLume 06beKTbl He 3ameHsoT. UcnbiTaHuAa npe-
KpawaT B MOMeHT BpemeHn T. Mpn OKoHYaHUW UCTILITAHUA UMEeTCs r OTKa3aBLWKNX 0ObLeKkToB. 3HaveHue T
GonbLue nnu pasHo .. HapaboTka A0 0TKasa Kaxaoro oTkasasluero o6bekta AomkHa GbiTb n3BecTHa. Takum
obpa3oM, umeeTcs r HapaboTok [0 oTkasa: iy, by, ..., t, npuuem 0 < ;<T;i=1,2, ..., r.

Il pnmevYyaHune— Cratuctnyeckme npoueaypbl HAacTosAWero ctTaHgapTa npeagnonaratot nCnosnb3oBaHue BblHUC-

NUTEenNbHbLIX cpeacTs. XoTsi Borbluas YacTb BLIYUCIIEHUIA MOXET GbITh BLINONHEHA HA NPOrPaMMUPYEMOM KarbKynsaTope,
PeKOMeHayeTCs MCMONb30BaTh KOMIBIOTEP.

R Kputepuii cornacusi — cTatucTUYECKNI KPUTEPUI NPOBEPKM TMMNOTE3bI O COOTBETCTBUM JaHHLIX TEOPETUUECKOMY
pacrpegeneHuio.

2
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6 OrpaHu4YeHuA U TOYHOCTb

MprBeagHHbIE B HACTOALLEM CTaHAaPTE MeToObl UCMOMNb3YHT, ECNU B MPOLLEcce UCTbITaHUi 3adukcupo-
BaHo He MeHee 10 oTkazoB. MeTobl onpeaeneHs 40BepUTeNbHbIX MUHTEPBAIOB ABNAKTCS NPUONMKEHHBIMN.
AHanus TOYHOCTU 3TUX METOAOB MpusedeH B npunoxeHun C. CUTyaLmusl MHOrOKpaTHO LLeH3ypUPOBaHHbIX
BbIGOPOK B HACTOALLEM CTaHAapTe He paccMoTpeHa.

7 BxogHble U BbIXoAHbIe AaHHble

B kauecTBe NCXOAHBIX AaHHbIX NprYBeAeHHble METOAbI UICNONL3YIOT HapaboTku A0 OTKasa HeBOCCTaHaB-
nuBaeMbIX 06GbEKTOB, KOTOPLIE NOABEPTHYThI UCTIBITAHUSAM. OTU HApabOTKN A0 OTKa3a AOIKHBI ObITb U3BECTHBI
TOYHO, a He B BuAe uHTepBaara sHadeHui. VcnbiTaHna MoryT 6biTb 3aBeplueHbl 10 TOro, Kak OTKasanu Bce 06b-
eKTbl (0AHOKpaTHOE LieH3ypupoBaHue). Bce 06bekTbl 40MKHBI GbITh B paboToCnoco6HOM COCTOSIHUM B HavYane
nenblTaHuin. icnbiTaHns 4oMmkHbI GBITb NpekpalleHbl Ansi BceX paboTocnocobHbIX 06 bEKTOB OAHOBPEMEHHO.

BxoaHble AaHHblE:

- KONMYEeCTBO UCMbITYeMbIX 06bEKTOB (06beM BEIGOPKN) 1;

- HapaboTku Ao 0TKasa Bcex 0Tka3aBLUMX 0O bEKTOB, PacnosnoXeHHbIe B Nopaake Bo3pacTaHust (Heybbl-
BaHuA) — fy, by, ..., L;

- 3aJaHHbll YPOBEHb 3HAYMMOCTU v UMK 3adaHHbIi ypoBeHb Aosepus (1 —v).

BeixogHble gaHHble:

- pelleHue, NPUHATOE Ha OCHOBaHUW KPUTepUsi cornacus (MPUHATL/OTKITOHUTL);

- TOYeuHble OLeHKN 1 A0BepUTENbHbIE MHTEPBanbI NapaMeTpos maclutaba n opMel — K U b;

- ToyeyHas oLeHKa cpedHell HapaboTkn 4o oTkasa;

- HWXKHSISi AOBEpUTENbHAs rpaHuLLa cpeHEro BpeMeHu, 3a kotopoe oTKaxeT 10 % COBOKYMHOCTU 06 bek-
T0B By(;

- HWXKHSIS1 QOBEpUTENbHAs rpaHnLia BeposaTHOCTN Ge3oTkasHon paboTbl R(t).

8 MeToabl

8.1 Kputepui cornacus

War 1. PacnonaraloT r HapaboTok A0 OTKasa B nopsiake Bo3pacTaHus (HeybbiBaHWs) U BbIMUCAAIOT
HaTypanbHble forapudmel aTUX HapaboTok In(ty) = X4, In(ts) = Xo, ..., In(t) = X,

MpumevaHme —x1<xp<...<X.
War 2. BuiumcnatoT /; ana 1 <i<(r—1):

] = Xj+1 =X

! |n[|n{4(” —i-1)+ 3j/ln[4(n—i)+3ﬂ '
4n +1 4n +1

LWar 3. Ha ocHoBe 3Ha4yeHW, NoMy4YeHHbIX Ha Wware 2, BblMUCNsaoT H:

r-1 li

z=Lr/zzj+1|_(f—1)/2J

Lr/2] A
ﬁ (r/2]

i=1

H=

Cumson Lx] ncnonb3aosaH Ans 0603HaueHUs HanBoMbLIEro LIEOro Ynca, He NPeBOCXOAALLEro X.

War 4. EcnuH2F,2L(r-1)/2], 2Lr /2]), rmnoTesy o Tom, 4To AaHHbIE COOTBETCTBYIOT pacrpedeneHmio
Beibynna npu yposHe 3HauumocTu v 100 %, OTKIOHSIOT 1 3aBepLUatoT aHanms.

B npoTuBHOM crydae HET OCHOBaHMWIA A5l OTKIIOHEHWS TUNoTe3bl 0 COOTBETCTBUM HapaboTok Ao 0TKasa
pacnpegeneHuio Beibynna, u aHanna MoxeT BbiTb NPOAOITIKEH.

3HaueHwus kBaHTUNen F-pacnpegenenus npusegeHsl B FTOCT P 50779.21 (tabnuuel M.1—T.9).

MpuMeyaHune—B crnyyae OTKIOHEHUS TMMOTE3bl PEKOMEHAYETCS UCMONb30BaTh rpadnyeckoe oTobpaxeHe
AaHHbIX A5 BbISBNEHUA B COBOKYMHOCTW aHOMarnbHbIX HapaBoToK 40 0TKa3a Unu Apyrux BoIGPOcoB. AHanua aTUX cUTya-
LM BBIXOAWT 3a pamKy HaCTOSILLEro cTaHaapTa.
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8.2 OnpepeneHue oLEHOK

8.2.1 OueHka napaMeTpoB pacnpepaeneHus

8.2.1.1 TodeuHble oLeHKM k1 b

OueHKy MakcumansHoro npasaonogobus (MLE") ans napameTpos pacnpeaeneHus Beibynna nonyya-
0T B pesynbTaTe pelleHns NPUBeAEHHOro HbKe ypaBHeHUsl. 3HaueHue k, KoTopoe yAoBNeTBopsieT Nepsomy
ypaBHeHWto, AIBNSAETCA OLeHKoW MaKkcMansHoro npasaonoaobus k. Ee UCnonb3yloT BO BTOPOM ypaBHEHUU
ONsi NONyYeHNUs OLEeHKN MakcMMansbHoro npasgonogobus b.

MpuMeyaHue—[na peweHus ypaBHeHUs MOXHO UCTIONb30BaTh KOMMBIOTEPHYIO NPOrpammy.

War 1. HaxoasT sHaveHune k, yaoBneTBopsiollee criefylolemMy YpaBHEHNIO:

S n(t) + (0 )T In(T) .

- _£ 1S ingg) =o.
Sk v (n -k Tish
i=1

PelueHune sToro ypasHeHus — K.
War 2. BbluncnsoT b, UConb3ys 3HaveHue K, nonyvyeHHoe Ha ware 1:

X r G

b= Stk v p-nyk |l
rli=h

8.2.1.2 WUHTepBanbHas oueHKa napameTpa k

War 1. BblumcnsioT KoHcTaHTel C, k4 1 Ky, NCNONL3YS oTHOWEHWe q = r /n:

C=2,14628 - 1,361119 g,
-2
k=12, = 1)Cl,

ky=x2 0 lr=1)Cl,

roe Xg(v)— KBaHTWIb YPOBHS p y2-pacnpeaeneHuns ¢ v cTeneHaMu ceoboabl.

Mockonbky Ynucno creneHen ceoboab! [(r— 1)C] MoxeT BbITb He LienbIM YNCIOM, ANA BEIMUCNEHNA KBaHTU-
na y2-pacnpeaeneHus, HEOBXOAUMO MCMOMb30BaTh KOMMLIOTEPHYIO MPOrpaMMy WM WHTEPNOMALMIO NO
FOCT P 50779.21 (tabnuua B.1) unu no FOCT P 50779.26 (Tabnuua D.1).

War 2. BeiuncnsioT koaduumneHTbl wy U Wy

1 1
W1=[k_1]1+q2; W1=[ki]1+q2_
rC rC
War 3. BeuucnsoT goBepuTenbHbIA UHTEpBan Ans kK, COOTBETCTBYIOLWMIA YpoBHIO Aosepus (1 — )
100 %:

[wqk; woKl.

MpwumeyaHune— Tak kak 3HayeHne k > 1 xapakTepHo Arsi N3HOCa, a 3HaveHue k < 1 ykasblBaeT Ha Hanuuve
PaHHUX OTKA30B, AOBEPUTENbHBIA MHTEPBAn ANsa b AONYCKAeTCs UCMONbL30BaTh Afsl NPOBEPKU 3TUX NpeanonoxeHun. Ha-
060poT, ecnu AOBEPUTENBbHBLIA MHTEPBan Ans b BKNIOYaeT 3HadeHune b = 1, KOHTponupyembie 06bLEKTHI MOTyT NPUHaZe-
XaTb reHepanbHON COBOKYNHOCTU C MOCTOSIHHON MHTEHCUBHOCTBIO OTKA30B. PopmarnbHbI MeTo NPOBEPKM NMOCTOSIHCTBA
WHTEHCUMBHOCTM 0TKa30B npuBeaeH B FOCT P M3K 60605-6.

8.2.1.3 WHTepBanbHas oueHka napameTpa b

War 1. BbluncnaioT KOHCTaHThl Ay, As U Ag, UCMOMbL3YA OTHOLWEHWe q = r/n:
A;=0,49g-0,134 + 0,622q°";

A =0,2445 (1,78 — q) (2,25 + q);

Ag = 0,029 -1,083 In (1,325q).

" MLE — Maximum Likelihood Estimate.
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LWar 2. BeinonHsaT war 2a, eCnun UcnbiTaHus 3aBepLUeHbl 40 0Tkasa Bcex 06bekToB, T. €. r<n. Beinon-
HSIIOT War 2b, ecni U3BecTHbl HapaboTKn A0 0TKas3a BceX OObLEKToB, T. e, r=n.
War 2a. BblMUCIAOT KOHCTaHThI As, dy, o, A M A,, ecnu (r < n):

A3 = _AG X2,
rge x = U(1_Y/2);

Up — KBaHTUMb YPOBHS p HOPMUPOBAHHOTO HOPMAIBLHOTO PacnpeneneHus, onpeaensemblii no Tabnu-
Le A.2;

g = Pt XX~ Aufe) v 1Ay
! r —A5x2
Ay = exp(—d,/ k); Ay = exp(—dy/ k).
MepexoOsT K BbIMNOMHEHUIO Wara 3.
War 2b. BeluncnsoT ds, Ay M Ay, ecnn r=n:
d3= Ly =1

roe tp(n —1) — KBaHTUmMb ypoBHSA p t-pacnpegeneHus CtologeHTa ¢ (n —1) cTeneHsamu ceoboabl, onpegensie-
Mblli no FOCT P 50779.21 (tabnuua B.1), (0AHOCTOPOHHMI cry4ait);

A= exp[—1,053d3] . Ay= exp {—1,0530/3]

121/n—1 I?./n—1 '

3HayeHune k nony4eHo B COOTBETCTBUM € 8.2.2, war 1.

War 3. BbluucnsaoT gosepuTenbHbId MHTepBan Ana b, COOTBETCTBYOWMIA YpoBHIO AoBepus (1 — y)
100 %:

g = Ao = XXPA — Auhs) + Ay
27 s

r—A5X2

3

[Ab; Ab].
3HaueHue b nonyyeHo B cooTBeTcTBUM ¢ 8.2.1.1, war 2.

8.2.2 CpepHsan HapaboTka A0 OTKasa
BbIYMCNISOT TOYEYHYHO OLIeHKY cpeaHel HapaBoTku 4o oTkasa i

m=bT(1+ 1/k).

3HaueHus ku b nosy4eHsl B cootBeTcTBMM € 8.2.1.1, warn 1 n 2. 3gechb (z) — ramma-dyHKums z [cm.
FOCT P 50779.10 (nogpasgen 1.44)]. B tabnuue A.1 (npunoxeHne A) npuseaeHsl 3HaueHus (1 + 1/k) kak
hyHKUMU k. [N 3HAaYeHWN k, He yKasaHHbIX B 3Tol Tabnuue, pekoMeHZyeTCs MPUMEHSATb UHTEPMNONALMIO.

MpwuMeyaHune— [ns cny4aes, Korga HUKHAS 4OBEpUTEnbHas rpaHnua k pasHa nnu 6onbuie 1 (cnyyan usHo-
ca), goBepuTenbHbIN MHTEpBan Ansi b MOXHO MCMONb30BaTh Kak rpyByto OLEHKY 4OBEPUTENBHOMO MHTEPBAra Ans cpeaHei
HapaboTkn 0 OTKa3a, T. K. B 3TOM Cryyae ramma-tyHkuusi Bcerga Haxogutest mexay 0,88 n 1.

8.2.3 Kantunb (10 %)
8.2.3.1 ToueuvHas oLeHKa
BeiumcnaoT By, TOUeUHY0 OLEHKY By, (Bpems, 3a koTopoe oTkaxeT 10 % 06beKToB COBOKYMHOCTM):

Bio 4%%}}%.

8.2.3.2 HwkHaa goseputenbHas rpaHuLa

BbIUMCNIAOT HXHIOK 4OBEPUTENBHYIO rpaHunLy By g, COOTBETCTBYHOLLYH ypoBHIO AoBepus (1—7) 100 %:
War 1. BeruucnatoT A4 = In [- In (0,9)].

War 2. BelumcnsaoT 34:

5 = ~Aex? —thy + x\(AZ - AsAs X2 + Ay + 2ruAg + rAh?
1 - 3

r —x2A5

rAg X = U, — KBaHTUIb YPOBHS Y HOPMUPOBAHHOrO HOpManbLHOro pacnpeaeneHns. 3HaueHus U, onpeaens-
toT o Tabnuue A.2 (npunoxeHue A). 3HadeHus A,, Ag U Ag BblU/CIIEHBI B COOTBETCTBUN
c8.2.1.3, war 1.
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Lar 3. BeumcnsaoT koaduumeHT Qq:
Q= exp(— 61%/71) .

War 4. [ins nony4eHust HKHeN rpaHunLpl, COoOTBeTCTBYIOWEN ypoBHIO Aosepus (1 —v) 100 %, nepemHo-
xalT Bygun Qq:

B10 | HUXXHAA rpaHuLa = Q1 B10'
8.2.4 BeposiTHOCTb Ge30Tka3Hol paboTbl 3a Bpems f (t < T)
8.2.4.1 Toue4dHas oLeHKa
BbIUMCISIOT TOYEYHYHO OLIEHKY BEPOSITHOCTU Ge30TkasHoW paboThl 3a Bpems ¢

Rit) = expl{t/5 ]
8.2.4.2 HwxHsasa goBeputenbHas rpaHula

BbIYMCAAIOT HKHIOK A0BEPUTENBHYIO rpaHuLy Ry _ v | HibkHsi rpanuLa BEPOSITHOCTH 6e30TKkasHol paboTbl
3a BpeMs t, COOTBETCTBYOLLYIO YpoBHIO Aosepus (1 —v) 100 %.
War 1. BeumcnaoT KoHCTaHTsl Cy U Ag:

Cy=kIn@lt), Ag= A4+ C2 A5 — 2C,Ag.
3HaveHus Ay, As U Ag BbIMMCNAIOT B cOOTBETCTBUK ¢ 8.2.1.3, war 1.

Lar 2. BbIYMCAAIOT HUXKHIOK AOBEPUTENBHYIO rpaHuLy BEPOSTHOCTU 6e30TkasHo paboThl 3a Bpems {,
COOTBETCTBYHOLWYO YpoBHI0 Aosepus (1 —v) 100 %:

[A9
Ry, | HIKHSIS rpaHuLa — eXp[_eXp{_Cf +X TD’

TAg X = U, — KBaHTUMb YPOBHA Y HOPMUPOBAHHOIO HOPMasbHOrO pacnpeaeneHua. 3HauyeHus u, onpepe-
NAT No Tabnuue A.2 npunoxeHus A.



A1 Tabnwuua ramma-cyHKUMM

MpunoxeHune A
(cnpaBo4Hoe)

Tabnuubl

Tabnuua A.1 ncnone3ayeTcs Npy BoiNonHeHun 8.2.2.

Tabnwnua A1 — 3HaveHns ramma-gyHKUMM

rOCT P 50779.27—2007

k r(1+1/k) k F(1+1/k) k r(1+1/k)
0,20 120 1,50 0,9027 3,60 0,9011
0,25 24 1,55 0,8994 3,70 0,9024
0,30 9,2603 1,60 0,8966 3,80 0,9038
0,35 5,0295 1,65 0,8942 3,90 0,9051
0,40 3,3233 1,70 0,8922 4,00 0,9064
0,45 2,5055 1,75 0,8906 4,10 0,9076
0,50 2,0000 1,80 0,8892 4,20 0,9089
0,55 1,7024 1,85 0,8882 4,30 0,9101
0,60 1,5045 1,90 0,8874 4,40 0,9113
0,65 1,3603 1,95 0,8867 4,50 0,9125
0,70 1,2657 2,00 0,8862 4,60 0,9137
0,75 1,1906 2,10 0,8857 4,70 0,9149
0,80 1,1330 2,20 0,8856 4,80 0,9160
0,85 1,0878 2,30 0,8859 4,90 0,9171
0,90 1,0522 2,40 0,8865 5,00 0,9182
0,95 1,0238 2,50 0,8872 5,20 0,9202
1,00 1,0000 2,60 0,8882 5,40 0,9222
1,05 0,9808 2,70 0,8893 5,60 0,9241
1,10 0,9649 2,80 0,8903 5,80 0,9260
1,15 0,9517 2,90 0,8917 6,00 0,9277
1,20 0,9406 3,00 0,8930 6,20 0,9293
1,25 0,9314 3,10 0,8943 6,40 0,9309
1,30 0,9236 3,20 0,8956 6,60 0,9325
1,35 0,9169 3,30 0,8970 6,80 0,9340
1,40 0,9114 3,40 0,8984 7,00 0,9354
1,45 0,9067 3,50 0,8997 8,00 0,9417

A.2 KBaHTUNN HOPMUPOBAHHOIO HOPMAanbHOro pacnpegeneHus
B Tabnuue A.2 npuBegeHb! 3Ha4YeHUS KBaHTUNER HOPMUPOBAHHOIO HOPMarbHOIO pacnpeaeneHust Up ANA 3aiaHHO-

ro 3HaueHus p.

Tabnwnua A2— KsaHTUNM HOPMUPOBAHHOIO HOPMaIbHOIO pacnpeaeneHnst

p

0,010

0,025

0,050

0,100

Up

2,3263

1,9600

1,6449

1,2816
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MpunoxeHne B
(cnpaBo4Hoe)

Mpumep

HaHHbIi NpuMep NpUBEAEH AN NPOBEPKN TOYHOCTU KOMMBIOTEPHbLIX MPOrpaMM, BbIMOMHSIIOLWMX pacyeThl B COOTBET-
CTBMM C METOAAMM HACTOSILLLErO cTaHdapTa.

Ha ucnbitTanms noctaBneHo copok 06bekToB. McnbiTaHns npekpaleHsl B MOMeHT 20-ro oTkasa. Huxe npuBeaeHbl
20 HapaboTok 4o oTkasa:

t b t; i Is I t7 i fo | to | tin | t2 | 13 | tia | f1is | Te | Tz | ts | te | f

5 10 |17 | 32 | 32 | 33 | 34 | 36 |54 |55 |55 |58 |58 |61 |64 |65)| 65| 66| 67 |68

MpumMeHeHUe pacyeTHbIX METOAOB HACTOSILLErO CTaHAapTa NPUBOAUT K CrieyoWwmum pesyrnbratam.

MpuMeHeHWe KpUTEPUS COrnacusi KaToOMy Habopy AaHHbIX C ypoBHEM 3HAYMMOCTU 10 % He MOXET OTKIOHUTL FUMNoTe-
3y 0 COOTBETCTBMM 3TUX JaHHbIX pacnpeaenenuio Benbynna, nockoneky H = 0,36, a F0,1 (18; 20) = 1,81.

3HauveHUs OLEeHOK MakcumarnbHOro npasgonogobus ans k w b:

k =2,091n b =84,

JoBepuTenbHble MHTEPBanbI, COOTBETCTBYOWME ypoBHIO gosepust 90 %, — [1,34; 2,742] ana kv [70; 108] gns b.
OueHka makcMmanbHoro npasaonoaobus ans Byg: B = 28,63. [loBepuTenbHas rpaHnua, COOTBETCTBYIOWAS YPOBHIO
posepusi 90 %, Ans Byo: Big | s rpasuua = 20:43-

3Ha4eHUs OLEHKN MakcuMaribHOro NpaBaonofobms 1 HKHEN JOBEPUTENbHON rpaHnLbl Ansi BEPOSITHOCTW 6e30T-
Ka3HoOW paboThl, COOTBETCTBYIOWEN YpOBHIO AoBepus 90 %, AnA Tpex NPoU3BOSIbHbIX 3HAYEHWN £

t R(t) Ro.6 humcts rpasnia
32,46 0,87 0,80
50,00 0,71 0,62

100,00 0,23 0,12
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Mpunoxenne C
(cnpaBouHoe)

TeopeTuyeckoe o6ocHoBaHue

[aHHoe npunoxeHue BKNIOYAET MHHOOPMALMIO OTHOCUTENBHO NPONCXOXAEHNS METOL4O0B, MCNONBb3OBAHHBIX B HACTO-
Aiwem craHgapte. CnMcok NUTepaTtypbl, UCTONb3yeMon Npyu paspaboTke METOA0B HACTOSIWEro CTaHaapTa, NPUBESEH B
6ubnuorpadumn.

C.1 KpuTtepnm cornacua

B HacTosiulem cTaHaapTe NpUBeaeH KpuTepuin, onucanHbii [1]. ins Belumcnenns /; B 8.1 Heobxoaumel matemarm-
YeCKME OXXMOaHUS! IKCTPEeMarbHbIX MOPSAKOBbIX CTATUCTUK. [INs HUX UCMONb30BaHO NPUSNxeHne, npeanoxeHHoe B [2].
B [3] nokasaHo, UTO KpUTEPUIA UMEET MOLLHOCTB, COMOCTABMMYHO C MOLLHOCTBIO KpuTepus Lannpo-bpenna [4] n kputepus
Tbloku. MocneaHWi KPUTEPUIA HEMHOTO NyuLLE NMIOGLIX KPUTEPUEB, UCTIONbIYIOLLUX IMNUPUHECKYIO DYHKLMIO pacnpeaene-
Husi. Kpome Toro, kputepui [1] MOXeT Ucnonb30BaThb LIeH3ypMpOBaHHbIE BbIGOPKY.

C.2 OueHkmn makcvumanbHoro npasgonognobuna ana km b

MpuBeaeHHbIE B HACTOSILLEM CTaHAapTe YpaBHEHUS OBbIMHO MCNONbL3YIOT ANA eAUHCTBEHHOW LeH3YPUPOBaHHOM
BbIGOpKU. B HacTosIlee BpeMsi 3TO caMblii pacnpocTpaHeHHbI MeTo OLIEeHKM NapameTpoB pacnpegenenusn Benbynna.
dopmynbl, NpedcTaBneHHbie B HACTOAWEM cTaHAapTe, 3aMMCTBOBaHbI U3 [5]. Tak kak pacHeTHble MeToabl HACTOSLWEro
cTaHgapTaucnonb3yloT TONbko 06beMbI BLIGOPOK 6onbLue 10, cTaTUCTUYECKOE CMELLLEHUE OLEHOK SiBNAeTCAHebonbwnm.

C.3 OdoBepuTenbHble MHTEPBaNbl U HNXHUE AOBepUTeNbHbIE FPaHuLbl

MpuBEAEHHBI METOA 3aUMCTBOBAH M3 [6] ANsi NONHbLIX BLIGOPOK M 13 [7] ANA ueH3ypupoBaHHbIX BbIGOpokK. B HacTos-
LeM cTaHgapTe UCNOorNb3oBaHbl KO3 MUUMEHTI, MoNyYeHHble MmeTogammu MoHTe Kapno n ncnonb3oBaHbl aCMMNTOTUYEC-
Kue npubnmxkeHust pesynbTatoB. HekoTopble NpocTbie JIMHEWHbIE U HENWHEWHbIe (MYHKUMM WUCMONb30BaHbl MpK
COCTaBMneHun Tabnuu, 4To No3BonsieT n3baBuTbLCH OT BeromoraTernbHbix Tabnuy. OTKNOHEHNUA BO BCEX CNy4asx OYeHb
mans! (~ 1 %).

Opyron aneTepHaTvBOW SBMASIOTCA yCNoBHbIe meToabl [8]. [pyn npuMEeHeHun 3Tnx MeToaoB pacyeTbl SIBNAITCA
Honee CNOXHbIMU.

UncTo acumMnToTMYeCKMin nogxod 6bin OTKIIOHEH, NOCKONbKY MeTo4 AOMKEH AaBaTb pa3yMHble pesynbTathl Ans
OTHOCUTENBHO HeGONbLIMX BbIGOPOK.

C.4 To4HOCTb CTAaHAAPTU3INPOBAHHBLIX METOAOB

BbINo NpoBeaeHoO cpaBHEHME METOAOB HACTOSILLLEro CTaHAaapTa ¢ ApyrvMu onybnmkosaHHbIMM meToaamu. Bee npoa-
HanMaMpoBaHHbIE NPYMEPLI AAIT OAMHAKOBLIE C METOAAMM HACTOSLLLErO CTaHAapTa OUEHKN MaKCMManbHOro Npasaono-
Jobusa. HekoTopble pasnuuns nonyyeHbl AN OOBEPUTENbHLIX MHTEPBANOB W HWXHUX [OBEPUTENbHLIX paHuvL
(cm. C.4.1—C.4.4).

C.4.1 Metoa no [7]

MOCKOMbKY 3TOT METOA SABMNAETCH OCHOBOW MeToAa, NPVYBEeAEHHOIo B HAaCTOsLWLEM cTaHaapTe, 06beKToM cpaBHeHus!
ABMSAETCA TOYHOCTb UCMONBb3YEMbIX B CTaHAapTe annpoKCUMMPYIOWMX dyHKUMIA. Pe3ynbTaThl CpaBHeHUs cnegyolume:

MeTog no [7] MeToga no HacToAwWwemy
cTaHaapTy
HoeeputenbHbivi nHTEpBan ans k ¢ ypoeHem aosepus 90 % [1,34; 2,73] [1,34; 2,74]
HoeeputenbHbii MHTEpBan ans b ¢ yposHem goeepusi 90 % [70,7; 105,9] [70; 108]
Rog (t=32,46) 0,801 0,800

C.4.2 Metoa no [8]

WNccneayemas Bbibopka o6bemom n = 40 BkntovaeT 28 HapaboTok Ao oTkasa. B pabote [8] npuseaeHbl ToNbKo foBe-
puTenbHble MHTEpPBanbl 4ns k ¢ ypoBHeM goBepus 90 % 1 HUXKHUE AOBEPUTENbHbBIE rpaHuLbl ¢ ypoBHeM gosepus 95 % ans
Bigwv R(t= e‘1). PesynbTarthl CpaBHeHUs criegytowme:

MeTog no [8] MeToa no HacTosAwemy
cTaHaapTy
HoeepuTtenbHbin MHTepBan ans k ¢ yposHem gosepusi 90 % [0,783; 1,381] [0,785; 1,370]
HuxHas goBepuTenbHasi rpaHuLa ¢ ypoeHem gosepust 95 % ans Big 0,066 0,074
R g5 (t = 0,368) 0,647 0,644
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C.4.3 Metoga [9]

310 acumnToTUYECKUI MeTog. B kauecTBe NnpumMepa paccmoTpeHa Bbibopka 13 96 NnokoMoTHBOB, 37 N3 HUX OTKa3a-
. Bpemsi uensypupoBanusi T HemHoro 6onblue, YeM Bpemsi nocrnegHero otkasa. Tak kak o6bem BbIGOpKM sBnseTcs
[JOBONbHO GOMbLKMM, aCUMNTOTUYECKUN NOAXOA B 3TOM Criyyae AaeT XOpowyo TOYHOCTb. ABTOphI [9] NPUBOAAT TONBLKO
[OBepUTErbHbIN MHTEPBAn 4ns K ¢ yposHeM Aosepusi 95 %, 1 NoCKOIbKY MMeeTCs JOBEPUTENbHLIN UHTepBan ans By, ¢
ypoBHEM oBepust 95 %, Mbl MOXEM MOMYHUTb HKHIOK AOBEPUTENBHYIO FPaHWLYy A 3TON BENNYUHbI C YPOBHEM AOBEPUS
97,5 %:

Metopg no [9] MeTop no HacTosilemy
craHaapTy
HoeeputenbHbin MHTEpBan Anst k ¢ ypoBHeM goepus 90 % [1,72; 3,16] [1,61; 3,04]
HwxHsas goepuTtensHas rpaHuua ¢ yposHem goeepust 97,5 % ana By 55,4 54,2

C.4.4 Metog no [10]

B pabote [10] npuBeaeHbl Tabnuubl, nony4eHHbie meToaom MoHTe-Kapno, anst onpegeneHns HXHUX JOBEPUTENb-
HbIX TPaHUL, M OLLEHOK MaKCUMaribHOro nNpaBsaonogobus BepositTHocTy 6e30Tka3Hom paboTel NO HeGONBWNM LIEH3YPUPOBaH-
HblM BbiBopkam (n < 20). [ins cpaBHEHUS] HUXKXHUX AOBEPUTENBHBIX MPaHuL, MCNonb3oBanuch BbIGOPKM U3 pacnpeaeneHus
Benbynna, nony4eHHble ¢ NOMOLLBIO AATUMKaA ClyYaiHbIX Yncen.

PasHuua mexay rpaHmuamMm, nony4eHHsIMM B COOTBETCTBUM C HACTOSILLMM CTaHAAPTOM M npuBedeHHbIMu B [10],
cocTtaBuna He 6onee 1 %.

10
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