B03MOXHBI JBe MOCTAHOBKH 3allaud ONTHMAJbHOTO Pa3/HYeHHS.
Eciu omu6ka mepBOro poja NPHUBOLUT K CYUIECTBEHHO OoJee Ts-
XKeJBIM NMOCJAEACTBHSM, YeM oluGKa BTOPOTO pPojAa, TO CTAPAIOTCA
MHHHMH3HPOBATh BEPOSITHOCTb &y, YAEPXKHBas BeJHUHHY By HOC-
TATOYHO MaJOH, T. €. MHUHHMU3UPYS ay B kaacce B(b, N) pemaio-
mux npasua [1y ¢ BepoOSITHOCTBIO OWHOKH Py<{O<C1. Ecam xe
OIIXOKH TNPHMEPHO PABHOIEHHB N[O NOCJACACTBUSIM, TO CTapaloTcd
MHHHUMH3HPOBaTh Max{ay, Bx}.

Mubi GyjaeM mpeanoJsiaraTh, YTO pacrpeleseHnsi BeposTHocTel Py
0 P; B3auMHO aGCOJIOTHO HenpepuBHB. MMeHHO Takue THIIOTE3b
HanOoJiee MJIOX0 TECTHPYIOTCS (HEBO3MOXKHO AOCTOBEPHOE pasjnye-
HHE), ¥ Kak pa3 JJs HUX MPHJI0XKHM TeOMeTpHUYeCKHH s3BIK. B aTol
catyaunu no ¢ynaamentasibholl jgemme Heiimana—IIupcona [171]
JoCTATOYHOL CTATUCTUKOL SIBJISIETCS] OTHOLIEHWe MpaBaonofobud —
npousBogHass Pamona—Hukoanma

(@aPl 1dPY) (&) =[py (@)/py(@Y)] ...+ [py (@) /Py (@M)],  (4.1)

WM, YTO OKBHBAJIEHTHO,  HOPMUPOSAHHAA A02a puphMuLecKas
pynkyus npasdonodobus N-11n (dPY)dPY) ()= fx (&),
Fn@E=NTg@)+...+q@M], g(0)=Inp(e)—Inple), (4.2)
rie p,(®) u p,(w)—mnorHoctu P, u P, no /moGof AOMUHHDYIO-
mefl Mepe. Tdak 4TO BCAKHE ONTUMAMBYSIH TECT UMeeT BUJ

T, (=1 npu fu(e)<<ky, 7, ()=0 npu fy(e)>ky,
rie rpandna ky kpumuweckot ofaacmu Ky={e:fn(€)> kn}

ofiveje/AETCd NMOCTAHOBKOH 32734 onTHMU3auuu. Ecau npu sToM
Py {e: fn(e)=kN} >0, TO pellieHHe NpPH TaKxHX 3HAUEHUAX MOKET
6-ITb HPUHATO MIYTeM DaHIOMH3aLHH.

Teopema 4.1. Ilycrs pacnpenenenuss Py u P, Bzaumuo a6co-
JIIOTHO HelpepHIBHHL. Toraa, fus j000ro ypoBHs b <1 BepOSITHOCTH
OUIMOKH BTOPOrO POJA, BEPOATHOCTH ay OWMOKH NEpPBOrO poja y
ONTHMAaJbHOro Tecta ybniBaer Kak exp|—N/(Pg: Py)], Tounee

lim inf N7l'lnoy(I)= —1(P,:P,). (4.3)

N-roo [IGB( 5,N)

JloKasaTe/bCTBO 3TOI TE€OpeMsl BOCXOAUT K HeoNyG/JHKOBaHHOK
paBore Creitna [193] u muccepraumu [lxomm, cm. [103], [155],
[34]. HamoMuum ero wmaeio npu [ (P,:P;)< co. M3 ycaosus
I (N)EB (b, N) crenyer, uto By=E\ ") <b, 1. e. E{Mm,(e) >
>1—b. [laree, ecm HCXOZ e=(0, ..., 0V) pacupeneseHs 1o
Py, To fnE=>—I1(P,:P;) B cuny sakona GoJblIMX uucesa XuH-
ynHa. Jlpyravu crosamu, ecm U (, N)={e: fn (&) + 1 (P,: Py) > 1},
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