§ HenTpajabHasi npeejbHasi TeopeMa. 3aKOH 00JIBIINX YHCEJ

Teopema JlsanyHoBa
AnekcaHapa
MuxaiijoBuua
(1857-1918).

Ecnu cayuvaitnast BenuunHa & TNpeAcTaBisieT cO0OM CymMMy OuY€Hb OOJBIIOrO 4Mcia

B3aMMHO HE3aBUCHMBIX CIyYalHbIX BEUYMH, BIMSHHUE KaKIOW M3 KOTOPHIX Ha BCIO
CYMMY HUYTOKHO MaJlo, TO & MMEET paclpeesieHue, OIM3K0e K HOpMaJIbHOMY

(mokazana B 1901 r.).

HenTpanbuas Ecm &,,¢,,..., &, — HesaBHCHMBIE CiTydaiiHbIe BEIMYMHBI, HMEIOIIHAE OUH H TOT XKe
npeaeabHast .
Telz)opema 3aKOH pacrpeeCHHs ¢ KOHCYHBIMH MAaTEMAaTHYCCKUM OXKUJIaHUEM ( U TUCTICPCHEH

o7, TO TIPU HEOTPAHMYCHHOM YBEIHUCHUH /1 3aKOH PACIIPSACIICHHS CITydailHOIM

v - E+E+..4+E —na
BEJIUYMHEI Y, = HEOrPaHUYCHHO MPUOIMKACTCS K
o\n

HOpManbHOMY 3akoHy N(a,07).
HepaBencrBo [TycTte nana ciyvaitHast BenmuunHa & ¢ KOHEYHBIM MaTeMaTHYECKUM OXHUIaHueM M [5]
Heobimena u KoHeuHoM aucnepeneit D[E]. Torma ans mo6oro nonoxutensaoro & (Ve > 0)
Madnyrus D[ 5]
JIbBOBHYA 1821-

( CTIpaBe/TMBO HepaBeHCTBO 1 (6 —M[S]z¢)< 7 >

1894) &

I/IJII/IP(‘g_M[g]‘<8)>1_ 2

&

IMonsiTne { 5 }
CXOAMMOCTH IO [MocnenosarenbHocTs |9z f CXOAUTCA MO BEPOATHOCTH K Hecydaiinomy uucty (|
BEPOSITHOCTH eciu s Tro0bIX yKucen £ >0, O > 0 Halzercs Takoe yucino N(g, J), 3aBUcAIIee OT

En 5 , 4TO IJIsI BCEX n > N BBINOIHSIETCS HEPaBCHCTBO
P& —al<e)>1-6.

To ectb

1 > ae(Ve>0,¥5>0)3IN(s,0):

no eep—cmu

Vn>N(g,6)= P(¢, —d|< &) >1-6.




Teopema YeObimeBa
II. JI.

Ecimm 51 > f 5 ,f » — TIOCIIEIOBATEILHOCTD MOMAPHO HE3aBUCUMBIX CIIyYailHBIX
BEIUYUH

C KOHEUHBIMHM MaTeMaTU4eCKUMHU oxuganusimu M [51 ], M [ 2], M [fm]

U TUCIIEPCUSIMHU D[ 1], D[§2 ], D[ﬁm ], Ka)kJ1as U3 KOTOPBIX OTPaHUYEHA OJHUM

>é

qUCIOM L , TO HOCIEA0BATEILHOCTE Yn = CXOJUTCS 10 BEPOSTHOCTHU K
n
n
> Mg ]
= Mg
cpenHeMy apu(hMEeTHIECKOMY MaTeMaTUYECKUX OXKHIaHUH " - )
To ecth

Y = Z:l é:k
n

Vin>N(e,0) = PY, -M|&] | < &) >1-6.

M4 :Zﬂ—M[é:"] < (Ve>0,V5>0)IMe, 6):
n

no eep—cmu

Caencrsue 1

[TycTh naHa mocienoBaTeIbHOCTh CTyYalHBIX BEIMYUH 51 s 52 95 s

pacrnpeiel€HHBIX 110 OAHOMY 3aKOHY, MMEIOLIEMY KOHEYHOE MaTeMaTHuYeCcKoe
oxxunanune M [rf] 1 KOHEYHYIO AUCIIEPCHIO D[f]. Torna cpenpnee apupmeTnyeckoe

_ ZZ:I gk
n

3THUX BCIIMYHUH Yn - CXOOUTCA IO BEPOATHOCTH K M[é:] .

To ectb

Y — Me(ve>0,¥5>0)3Ns,0):

no eep—cmu

Vin>Me,0) =PY, —~M&]| <) >1-0.

CaencrBue 2
(reopema bepnyJn)

HYCTB MMPOU3BOAUTCA N He3aBUCHUMBIX UCIBITAHUN IO CXEME BepHy.]'IJ'II/I, B KaXXJI0M U3
KOTOPBIX MOXKET IMOABUTHCS C ITOCTOSTHHOM BCPOATHOCTBIO P HEKOTOPOC COOBITHE A .
HpI/I HCOIpaHNMYCHHOM YBCIIMUCHUHN YUCIIa HCIBITaHUH /1 OTHOCHTEILHAS YacToTa

JRED I
n

CXOJIUTCS TI0 BEPOSITHOCTU K P .
To ectb

(Sk - 9HUCIIO HACTYTUICHUI COOBITHS A B k-m OTIBITE)

— p<=>(Ve>0,Yo>0)3IN(g,0):

no eep—cmu

vn>N(e6) = Pp' —p <&)>1-6




CaencrBue 3
(Teopema Ilyaccona)

Ecmm MMPOU3BOAUTCA N He3aBUCHUMBIX PICHBITaHPIfI, U BCPOATHOCTb TOABJICHUSA

cobbituss A B k— M wucnbitamnn Py, 1o npu Bo3pacTaHuu /1 OTHOCHUTENbHAs

p* _ Zzzl etk
n

4acToTa (Sk - 9HUCIIO HACTYTUICHUI COOBITUS A B k-m OTIBITE)

nosiBIIeHHs cOObITHsS A CXOIUTCS 10 BEPOSTHOCTH K CPEHEMY apu(METHICCKOMY

BeposATHOCTEH P :

p*z& —> &Q(V5>O,V5>O)EIN(5,5):
n

no eep—cmu n

Vn> N(g,0) = P(p —& <&)>1-0.
n




