uuy norepb 2/ (P : P*) x MakcuMyMy (QyHKIHH PUCKa
supgPRa(P)=0 (N".T (N)), (12.52)

rre I'(y/g(y)) =y, Vy=>0.
HokasaTeqbCTBO TeopeMbl OCHOBAHO Ha JeMmMMmax 12,12 u 12.10.

ITIpumensia peiienne mo MeToay & -MaKCHMAJbHOTO MpaBroMNoio-
6usl, Mbl Kak Obl pa3buBaeM OLIMOKY OUEHKH Ha JBe yacTH; CH-
CTeMaTHYEeCKYI0, CBA32HHYI0 ¢ YKAOHeHHeM & OT &, u cayyaiiuymwo,
CBSI3aHHYIO C YKJOHeHHeM OULEeHKH OT NPOEKIIHHU P Ha F . 3ame-
THM, YTO B CHJY BBIIYKJIOCTH &P, CHCTEMATHYECKAd OUIHOKA Bcerja
npubasasercs K caydaiHom.

Teopema 12.14. Tlycts #={P}— norapudmudeckn Bhinyka0e
KBa3HOJHOPOAHOE CEeMEHCTBO pacupefeNeHHH  BeposATHOCTedl  u
MycTb KBaipatel p.?(#) ero BHYTPEHHHX WH(ODMALMOHHHX pa-
nuycoB yOBIBAIOT He ObicTpee, yeM g(n), T. e. NPH  HEKOTOPBIX
a, b>0

HaAUHHast ¢ HEKOTOPOro 1, NpHYeM XaPaKTePUCTHKA CKOPOCTH yOHI-
BaHHUA yaoBJerBopser tpeboBanuam (12.17).

Torna cyuniecTByer Takasi KoHcraHTa x>0, uTo, HayuHas c¢
Hekoroporo N=WN,, ang mo6oro pewarouiero npasuna [/=/[I(N)
onpeje/eHUsl paclpejlesenis BepoaTHocTel PEP no He3aBHCHMOM
BHGOpKe oObema N u ysruuu noreps 2/(P: P*)  MakcHMyM
(OYHKLUHH pHCKA

SUpg:ERmN)(P)>7: (?)N—ll—‘(N), (12.53)

rae I'(y/g (y)) =y, Vy>0.

O0Ka3aTeJbCTBO TeopeMbl OCHOBaHO Ha JemMe 12.11. Tak Kak
JUCK J JorapudMHUUECKH BHIMYKJ M KOMNAKTeH, To Mbl A1 P&
TOJBKO YJAYUIINM OIEHKY, CTPOeKTHPOBAB ee Ha 4 W CBeAs [HeJ0
K OlleHKe mapaMerpa.

Teopewma 12.15. Tlycrs kBagpatsl 82 () n-vepubix HHPODPMA
IHMOHHLIX TONEePEYHHKOB H KBaapartel p? (%) n-Mepuulx BHYTPEHHHX
HH(OPMALHOHHEIX PAJHyCOB OF DAHHYEHHOTr O 710rapudvAyecKu Bbl-
NYKJAOTO KBA3WOJAHOPOAHOTO ceMelicrga & yObizaloT C 0AUHAKOBOH
CKOPOCTBIO g (1), yaosaeTBopaiouleii Tpetosanuam (12.17).

Toraa B cxeMe HE3aBHCHMbIX HCIOHITAHMI
infrvyy supgpPRaw (P) =< N-1-I'(N),

rie I'(z) onpenereso (12.18). Ilpu srom moxHo YKasamb
& y-aNNPOKCHMATHBHbBIE OLCHKH MaKCHMaJbHOrO Ipasolofodns ¢
KOMIAKTHBIMH BBIIYKJABIMH  3KCIOHEHIHAaJdbHBIMH  HOACEMEHCTBa-
MH & y, ONTHMaJbHBle 10 MOPSIAKY TOYHOCTH (T. e. ecqd W XYXKE
APYro#l nmo BeAMYMHe MAaKCHMyMa pHCKa, To He Gouee, JeM B
OrpaHHYeHHOE YHCJIO0 pas).
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