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EIINE HECKOJIBKO CJIOB O BU3YAJIM3ALIMU CPEJHEBEPOATHOI'O
CObbITUA
HapTros SIxoB
Cubupckuil pedepanvuslii ynueepcumem
Hucmumym mamemamuxu

AnHoTauusa JlaHHasg cTaThs paccMaTpuBaeT BHU3YaJIU3alMI0 CPEAHEBEPOSITHOIO
COOBITUS AN pacupenesieHus bepHymuM , MOCTPOEHHOrO ¢ MOMOILBIO MPHOIHKEHHS
Ilyaccona.

KiawueBble ciaoBa: Ogenmonocus, cpedHeseposimuoe cobdvimue, pacnpeoeineHue
bepuynnu, nyacconosckoe npubnusicenue ons pacnpeoenenus bepryinu.

PaccmotpuMm BceoOmiee BepostHOocTHOE mpoctpancTBo (Q,F,P), rme Q - mpocrpancTBO

BCEOOIMMX 3eMeHTapHbIX ucxomoB wlQ; U - koHeuyHoe MHOXecTBO coObituit XU ,
BBIOpaHHBIX W3 anreOpbl F cobbituit XU Q. YroObl TOBOPUTH 00 3BEHTOJIOIMYECKOM
nozpacnpeneiacHun [1], paccMOTpUM 3SBEHTOJIOTHYECKOE paCIpeieieHHe IepBOro poja B

BHIe HAOOpa BEPOSTHOCTEH { p(X//U), X O U} , B KOTOpOM
p(X//U)=P(ter(X /J)), X OU

- BEPOSITHOCTH TEPPACHBIX COOBITHIA

ter(X /)= []x[) x°,

xOX  xOXx°©
obpasyrommux 1o Bcem X JU  pa3bumenume Q, oOecnedywBaloT JaHHOMY BHIY
9BEHTOJIOTUYECKOTO PaCpe/IeNIeHUs] BEPOATHOCTHYIO HOPMUPOBKY

> p(X/U)=1.

Xou

CpenHeBepOSITHBIM COObITHEM [2] 711 KOHEYHOT'O MHOKECTBA OJHOPOAHBIX cobopiTuit U [1 F
Has3bIBaeTCs Takoe coobiTue X, UF , ynoBieTBopsmoniee BKIIOUEHUAM
D ter(X /U)Ox, O terX /1),
[X[>m [X[zm
KOTOPOE€ HACTYIAET C BEPOSTHOCTHIO
1
P(x,) =772 P(¥)
|U | XU
BCSAKUN pa3, Korga cpenu coObituii m3 U Hactymaer He MeHee, yeM M coObITHi, rae
m D{ 0,1,... IU |} YAOBJIETBOPSIET HEPABEHCTBAM
D p(X/U)<P(x,)< D p(X//U)
[X|>m [X[zm
BepositHocTtHOe paccrosiaue [2] oT coOwbitus Y[IF mo muoxectBa U [ F onpenensiercs
bopmynoii:

p(y,U)=> P0dy) =Y PCNy)+ Y. P(xNY°)

CpenneeposiTHoe coObiTue X, LJF MUHMMU3UpyeT BEpOATHOCTHOE PACCTOSHUE 10
MHOkecTBa U :

p(x,,U)=_min paU)

allU;P(a)=P(x,)
CpCau TaKux CO6I>ITI/II71 y n3 aﬂre6p51 F , BEpOATHOCTb KOTOPBIX paBHA CpC,Z[HGﬁ BCPOATHOCTHU



P(y) = > P(X)
ul&
COBEpIICHHO OYECBHMIHO, YTO CPEAHEBEPOSTHOE COOBITHE HE EAMHCTBEHHO. DTO MPEKPACHO
nokazano B [3], a Takke B [4], rae npuBeneHa COOBITHITHAS BU3yanu3anus cxeMbl bepHyy,
a TaKKC BU3YyaIU3allUd ACUMIITOTUYCCKOI'O MOBCACHUA CPCAHCBECPOATHOTO COGBITI/IH. HO,Z[XO,Z[

K BU3YallM3aIiuy ObLT MCTIONB30BaH ciexyrommit. ITycte Q - sto kBampar [0,1]*. Pa36uaem

N . 1
otpe3ok [0,1] ropu3oHTanbHOM MIOCKOCTH Ha N = |U| | paBHBIX wacTe# MTHHBI N Crpoum

rpadguk QyHKIIUN OMHOMHAIBHBIX BEPOSTHOCTECH:

b.Qu|. p)=Cy *p"*@-p™ (1)
U rpaduk QyHKIMH OMHOMHAIBHOTO PACIpEIeICHHS
B[, p=28(U].p). 2)(
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Pucynok 1. Busyanuszanust acCHMOTOTHKH CEMENUCTBA CPEIHEBEPOSTHBIX COOBITHI B 4 cxemax
no N =2°-1c= 4,56, HE3aBUCUMbIX HCIBITAHUA, B KAKIOM M3 KOTOPBIX BEPOSATHOCTDH
cobbitiss  p=13. I'paduk OUHOMHAIBHBIX BeposTHOCTEH by (N, p) M300paKeH KpacHbIM,
rpaguk QyHKUMM OMHOMHMAIBHOrO pacnpeieneHus By (N, p) CHHUM, TpaHHLa CeMeiicTBa

CPEIHEBEPOSATHBIX COOBITHIA N300paXKeHa 3EICHBIM.

B [5] aBTOpOoM OBbUTa JaHa BH3yalu3alMs CPEIHEBEPOSTHOTO COOBITHS IJISI TOW )K€ CXEMBI
bepuymnu, 3HaueHuss (QYHKIUUA pacmpenesieHus KOTOpOW ObUIM HAWAEHBI C TOMOIIBIO
npubmmKeHHor Gpopmyisl [lyaccona [6]:



b (U], p)=e'*T—, 3)
I'ne nonpaszymeBaercs, 4To |U| OTHOCUTENIHO BEJUKO, [ OTHOCUTEIBHO MaJlo, a HX

NPOM3BEACHNE HE BEIUKO M He Mayio A =|U|* p. Korma MbI TOBOpHM 0O KakoM-JIHOO

npUOIMKEHNH, IPUHATO TOBOPUTH U 00 OIIEHKE MOTPEUTHOCTH 3TOr0 IPUOIHKEHUs, HO TIEpe]
aBTOPOM HE€ CTOUT TAaKOM 3aJauyM, TaK KaK yBa)Ka€Mbld YUTATENIb MOXKET HAWTH CTPOrUeE
paccyKICHHsI Ha 3Ty TEMY B JIFOOOM ydeOHHKE [0 TCOPHH BEPOSATHOCTEH, Hapumep, B [6].
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Pucynok 2. I'paduku OHHOMHAIBHBIX BEPOATHOCTEH (KpacHBI) W OHHOMHAIBLHOTO
pactipenenenus (cunHmii), noixyueHusie o ¢opmynam (1), (2) — €neBa) — ¢ mapamerpamu
N =100,p = 0.01 u moiydeHHble ¢ nomoinbto (2), (3) —cmpaBa — ¢ mapamerpoM A =1 u
KOJIMYECTBOM HCIIBITaHu N =100.

Ha pucynke 2 npuBoIuTCsS BU3yaJlbHOE CpaBHEHHE Trpaduka OMHOMHUAIBHBIX BEpOSTHOCTEH,
IOCTPOGHHOTO Ul BU3YAJIN3AIlMH CPEIHEBEPOATHOTO COOBITHS, KaK OIMCAHO BBIIIE,
MOCTPOCHHOTO ¢ oMoInkio (1), a Takke ¢ moMoIpko (2).
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