A. . HoBuk
(Ipl'Y um. A. Kynanot, I poono)
HUCIIOJb30BAHUE KOIIYJ JJISA YUETA 3ABUCUMOCTHU
MEXAY COYYAUHBIMHA BEJIUYUNHAMUA

Ilycts x,yeR ciydaiiHble BEIMYMHBI, MaprUHAIbHbIE (YHKIHU PACIPENENEHHS F, (x)=P(X <X), F,(y)=P(Y <y),
AByMepHas GYHKIMS PACIIPEIETEHUS UMEET BUL £ (. y) — P(X < x,Y < y) - 1 OT/Ia CYIIECTBYET QYHKIUSA C(x, y) , TAKAs
qT0:

Fe (%) = C(F, (), K (¥)) » 1
TOE c(x,y) “KOIyJIa.

Koyl TO3BOJISIIOT MO/ICNINPOBATH COBMECTHBIE BEPOSITHOCTHBIE PAaCIpe/IeIeHHs CITyYaliHbIX BETUYHH.
B paborte nccienoBansl cnenyroniie GyHKIIA KOITYIL:

1) Konyna CtelofieHTa MMeEeT BU:
F ()R (y) 1 ( 722472 2017 JV;Z
Cc(x,y) = exp| 1+ 222122 | dzdz, @)
I J 2731- 7 v(l-0%)
TAC ¢ e[-11]-TTapaMeTp KOMYJIbl, V— YUCIIO0 CTENeHEH CBOOOIBI.
2) Oynkiuu komynsl Kieiitona:
CF (R () = F 00+ R (y) —1+[(1— R0 +A-R () ° —1j )
e 0 e[-1,0) U (0,40) -
3) @Oynxuus konynsl Opanka:
1 e _N(eFW 1
C(F, (%), F, (¥) =—0|n{1+ ( e’{?(—l )} (4)
rae 6 e (—0,0) U (0,40) .
4) OyHKIM Komyssl ['anamboca nmeeT BUA:
CF(0.F, () = F, (9F, ()exp{(-InF, () * + (-InF, (v)) )} (5)
rae 6 €[0,400).
5) ®ynxkuus konynsl Xaciepa— Paiica:
1 6, InF,(x) 1 6, InF(y)
C(F, (X),F, (y)) =expi—F, ()| =+ =In—2""2 | F (y)| = +—=In— (6)
(F. (9. F, () exp{ x<x)[g+ S InFY(y)J y(y)[0+ 2 (X)j}

TE ¢ [0,40) -
I/ICHOHB3y5[ CTaTI/ICTI/I‘ISCKI/Iﬁ IIaKEeT R I/ICCHCI[YIOTC?I KOHyHLI HpI/I paSJ’II/I‘IHbIX 3HAYCHUAX napaMeTpa 9,
HpOBOI[I/ITCSI OUUCHHUBAHUEC MOICIIN HapaMeTpI/I‘-IeCKI/IM u HOHyHapaMeTpI/I‘IeCKI/IM METOAOM.
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