
Ëîãèñòè÷åñêîå ðàñïðåäåëåíèå
Î áîçíà÷åíèå L(x|a,b)

Î áëàñòü çíà÷åíèé + ∞<<∞− x
Ïàðàìåòðû Ï àðàìåòð ðàñïîëîæ åíèÿ a, ïàðàìåòð ìàñø òàáà b > 0.
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Ñâÿçü ñ äðóãèìè ðàñïðåäåëåíèÿìè

Í îðìàëüíàÿ ôóíêöèÿ ðàñïðåäåëåíèÿ ( )σµ,|xN  îòëè÷àåòñÿ îò ëîãèñòè÷åñêîé ( )σµ 60.,|xL
íå áîëåå ÷åì íà 0.01. Ï îíÿòíî, ÷òî äëÿ ïðîâåðêè ãèïîòåçû î ïðèíàäëåæ íîñòè íàø åé âûáîðêè
ê îäíîìó èç íèõ òðåáóþ òñÿ âûáîðêè íåïîìåðíî áîëüø îãî îáúåìà. Êàê, ïî-âàø åìó, ïî÷åìó,
âñå-òàêè, âñþ äó èñïîëüçóåòñÿ íîðìàëüíîå ðàñïðåäåëåíèå?

Ãåíåðàöèÿ ñëó÷àéíû õ ÷èñåë

Ï óñòü r – ðàâíîìåðíî ðàñïðåäåëåííàÿ íà îòðåçêå [0,1] ñëó÷àéíàÿ âåëè÷èíà. Òîãäà ñëó÷àé-
íàÿ âåëè÷èíà x, ïîä÷èíÿþ ù àÿñÿ ëîãèñòè÷åñêîìó ðàñïðåäåëåíèþ  ñ ïàðàìåòðîì ðàñïîëîæ å-
íèÿ a è ïàðàìåòðîì ìàñø òàáà b, ìîæ åò áûòü ïîëó÷åíà ñòàíäàðòíûì ñïîñîáîì – ñ ïîìîù üþ

ñëåäóþ ù åãî ñîîòíîø åíèÿ: 
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Âû ÷èñëåíèå ô óíêöèè ðàñïðåäåëåíèÿ è åå êâàíòèëåé

Í å ïðåäñòàâëÿåò íèêàêèõ òðóäíîñòåé: èñïîëüçóþ òñÿ ëèø ü ôóíêöèè, âõîäÿù èå â ñòàíäàðòíûå
áèáëèîòåêè (êàê â Ñè), ëèáî â ñàì ÿçûê (êàê â Ï àñêàëå).



Äëÿ ñîâñåì ëåíèâûõ âñå-òàêè ïðèâîæ ó êîäû. Ï îìíèòå âñå æ å, ÷òî èñïîëüçîâàííûå ñòàíäàðò-
íûå ôóíêöèè ðàáîòàþ ò ñ îãðàíè÷åííîé òî÷íîñòüþ !

Ô àéë logisticDF.h
#ifndef __LOGISTIC_H__ /* To prevent redefinition*/

#define ENTRY   extern
#define LOCAL static

ENTRY double logisticDF(double x, double a, double b);
ENTRY double inv_logisticDF(double q, double a, double b);

#define __LOGISTIC_H__ /* Prevents redefinition */
#endif /* Ends #ifndef__LOGISTIC_H__ */

Ô àéë logisticDF.cpp
#include <assert.h>
#include <math.h>

double logisticDF(double x, double a, double b)
{
   assert(b > 0);
   return 1./(1+exp((a-x)/b));
}

double inv_logisticDF(double q, double a, double b)
{
   assert(b > 0 && q > 0 && q < 1.);
   return a-b*log(1./q-1);
}

#ifdef TEST

void main(void)
{
   double x, y, a, b;

   while (1) {
      printf("\n\n\rEnter a: ");
      scanf("%lg", &a);
      if (a <= 0)

 break;
      printf("Enter b: ");
      scanf("%lg", &b);

      for(x=-8; x < 8; x += 0.32)
      {
         y=logisticDF(x, a, b);
         printf("x=%lg \t l=%lg  \t  i=%lg\n",
            x, y, inv_logisticDF(y, a, b));
      }
   }
}

#endif


