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[MpepenbHble TeopeMbl

V¥ [MpepenbHble TeopeMbl
¥ HepaBeHCTBO YebbilweBa

e BeposTHOCTb TOrO, UTO OTKIIOHEHWUE CIyYalHOW BEMUUMHBI X OT ee
MaTEMaTUUECKOrO OXUAAHWMS MO abCOMOTHONM BENMUYNHE MEHbLUE
MONOXMTENbHOTO YMCna €, He MeHblue, Yem 1 — D(X)/e?:

P(|X—M(X)] < &)= 1—D(X)e.

¥ Teopema YebbiweBa

e Ecnun X1, X2, ..... , XN,....- MONapHO He3aBUCUMbIEe CyYanHble
BEIMYMHbBI, MPUYEM ANCTEPCUM UX PABHOMEPHO OrpaHMYeHbl ( He
NPEeBbIWAT NOCTOAHHOrO Yyncna C ) , Ho, KakK 6bl Mano HY 6bIno
NOJIOXUTENIbHOE YUCIIO €, BEPOATHOCTb HEPABEHCTBA

Xad-Xo+.. . +Xn  MX)F+M(X)+... +M(Xp)

n n

<8

OyaeT Kak yrogHo 61n3Ka K eguHULE, eCnu Yncno CJ'IyLIaVIHbIX BeJIN4YUNH
OJOCTaTO4YHO BEJINKO.

e Ecnn X1, X2, ..... , XN,....- NONapHO He3aBUCUMbIe C/lyYanHble
BEJSIMUYMHbI, UMEIOLLIME OOHO M TO XEe MaTeEMATUYECKOE OXUgaHue a, 1
eCcnu gucnepcumn aTux BeSIMYMH paBHOMEPHO OrpaHnNYeHbl, TO, Kak Obl
Mano HK 6bino ymucno e> 0, BepoATHOCTb HepaBeHCTBa
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6yp,eT KaK yrogHo 61n3Ka K egnHULE, eCnu Yncno Cﬂyl-IaVIHbIX BeJINYUNH
OOCTaTO4YHO BEJINKO

v Teopema bepHynnu

e EcCnu B KaXaoM 13 N He3aBUCUMBbIX UCTIbITAHUA BEPOATHOCTb P
nosiBNeHnss cobbiTMA A NOCTOSAAHHA, TO KaK yrogHo 6nmska K eguHuLe
BEPOATHOCTb TOrO, YTO OTK/IOHEHNE OTHOCUTENbHOM YacToThbl OT
BEPOSATHOCTU P NO abCONMOTHOM BeNMYMHe byaeT CKoMb YyrogHo
MarbIM, €C/I YACSIO UCMbITaHWUM AO0CTAaTOYHO BESINKO

lim P(|m/in—p| <e)=1,

n-—- x

¥ 3aKOH 60nbWKUX Yncen

e [lop 3aKOHOM 6OMbLUMX YMCEN He criefyeT MNOHUMAaTb KakKOU-TO OAUH
06w mMn 3aKOH, CBA3aHHbIN C BOMbLLUNMM YNCNaMW. 3aKOH BONbLUMX YMUCen -
3To 0606LWeHHOEe Ha3BaHNE HECKOSIbKUX TEOPEM, N3 KOTOPbIX CNneayerT, 4To
Npu HeEOrpPaHNYEHHOM YBEIMYEHNN YMCIa UCMbITaHUN CpeaHMe BENNYUNHDI
CTPEMSATCS K HEKOTOPbIM NOCTOSAHHbIM.

e K HMM OTHOCATCS TeopeMbl Yebblwesa U bepHynnu. Teopema YebbilweBa
aBnsieTca Hanbonee obLWMM 3aKOHOM BOMbLUMX Ynucen, Teopema bepHynnum
- NPOCTENLLNM.

e B ocHoBe gokasaTenbctBa Teopem, 06befUHEHHbBIX TEPMUHOM "3aKOH
0onbLlMX yncen", NexuT HepaBeHCTBO YebhbiweBa, Mo KOTOPOMY
yCTaHaBNMBaeTCsl BEPOATHOCTb OTKIOHEHUSA OT ee MaTeMaTU4YeCKoro
OXNpaHus:
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v LleHTpanbHaa npegenbHas TeopemMa

o Ecnu cnyyanHasa BenuumnHa X npepcrasnser cobon cymy oyeHb 60nbLIOro
4yucna B3auMHO HE3aBUCUMbIX ClTyYalHbIX BENIMYMH, BANAHUE KaXK40M U3
KOTOPbIX Ha BCHO CYMMY HUYTOXHO Mano, To X UMeeT pacnpeneneHue,
61n3Kkoe K HopmManbHOMY
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NCTOYHUKU

o http://mathhelpplanet.com/static.php?p=predelnye-tyeoremy-tyeorii-
veroyatnostyei

« http://cito-web.yspu.org/link1/metod/theory/node21.html
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