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Jucnepcusi 1 MeToa BTOPOro MOMEHTA,

Jucnepcueti cay4aitnoii Bemannbl X HaspiBaercs uncito B (X —E(X))?, koropoe obo3nauaercs
D(X).

1.

JlokaxxuTte, 94TO JIMCIIEPCUS TUCKPETHOMN CAydYallHON BEJIMYUHBI HEOTPUIATEIbHA, ITPUIEM
JUCTIepCUsi paBHa HYJIIO B TOM M TOJIBKO TOM CJIyYae, €CJU dTa caydaiiHas BeJIMUYNHA —
KOHCTAHTA.

Toxkazxkure, uro D(X) = E(X?) — (E(X))?.

Bb1 nmogkupiBaeTe MOHETY, BEPOSATHOCTD BBINAJICHUsT OpJia Ha KOTOpOo# paBHa p. IIycts X
— KOJIMYECTBO IOMBITOK JI0 MIEPBOrO BbinajieHus opya. Haiaure D(X).

Omnpenesenue. luckperHble cirydaiHble BeJuauabl X1, Xo, ..., X, Ha3bIBAIOTCI HE3A-
BUCUMDBLMU, €CTIUA IJISI JIOOBIX 41,12, . . . , 1, BBIIIOJHEHO
P(X1 :xl,Xz :aj‘g,...,Xn :Zl)n):P(Xl le)P(XQ ZZL‘Q)P(Xn:JIn)

st 106010 HATYPAJILHOIO 1 IPUBEINUTE MPUMEDP TAKUX 7 CJAYyYaNHBIX BEJUYUH, ITO JIJIsI
JII0boro k < m ao0ble k U3 HUX HE3aBUCUMbI, HO BCE 1 3aBUCHMBI.

JlokaxkuTe, YTO JI1s1 HE3ABUCUMBIX JUCKPETHBIX CIIyYallHbIX BEJIUIUH X1, X2,..., Xn
a) B(X1X2...X,) = E(X1)E(X2)... E(Xn)

b) D(X1+Xo+ ...+ X)) = D(X1) + D(X2) + D(X»)

[Tycte X — muckperHas ciaydaiiHasi BesmdauHa, y Koropoit E(X) < oo, D(X) < oo.

a) HepaBectBo Mapkosa. [lycre X npuHuUMaeT TOIBKO HEOTPUIIATETbHbIE 3HAYCHMUSI.
E(X
Hoxkaxkwure, uro P(X > a) < (a ), rie a > 0. /[yia dukcupoBaHHOTO @ IPUBEIUTE ITPUMED

Takoi X, 9TO HEPABEHCTBO OOpaIllaeTCsi B paBEHCTBO.

b) HepaBecrBo Hebniména. /lokaxkure, uro P(|X — E(X)| > a) < %, rie a > 0.

st huKcupoBaHHOIO a MPUBEINTE IPUMEpP Takoil X, 9TO HEPABEHCTBO OOpaIaeTcs B
PaBEHCTBO.

¢) BoiBesure orcroia yacTHBIN cirydail 3aKoHa OOJIBIINAX YUCENT JIJIsi CAMMETPUYIHOM MOHe-
THI (3a/1a4a 5 U3 IEPBOro JIMCTKA 10 BEPOSITHOCTH ).

Ienw sToit 3a7a9u B TOM, 9TOOBI J0Ka3aTh ciaemytommit dakt: Ecan {a,} — mocaemno-
BATEJILHOCTD IIOJIOXKHUTEJIbHBIX YHCEJI, CTPEMSINAsICA K OECKOHEIHOCTH, TO BEPOSITHOCTD
CyIIeCTBOBaHMS TpeyroibHuKa B rpacde G(n, 52 ) crpemures K emunmie. 3aeck G(n,p) —
rpad Ha 1 BepIINHAX, B KOTOPOM pebpO MeX 1y JIFOOBIMHU JABYMsI BEPIIMHAME TPOBOIUTCS
C BEPOSITHOCTBIO P.

a) Ilycrs T, - aucio Tpeyronbuuxos B8 G(n, 22 ). Beraucaure E(T,) u Var(Th,).

Var(Ty)

6) lokakure, 9TO BT

— 0 pr N — 0O W BBIBEJIUTE U3 ITOI'O YTBEPXKICHUE 3a/Ia9N.



