YIK 519.21
M- H Mapywun

O npeneabHom I-pacnpepesnieHun AJsi CymMMm
CJAyYaHHBIX BEJHYHH, CBSI3AHHBIX B HEOJHOPOAHYIO
nenb MapkoBa ¢ ABYMSI COCTOSIHHSIMH

Paccvarpupaercs nens MapKkoBa B BHJE 110CJ1€/10BATE/ILHOCTH CEepHIl BeH-
YHH X1, ..., Xpp, K@Kl H3 KOTOPHIX NPHHHMAET TOJAbXO 3Hauenus O u 1. Ipen-
noJaraercs, 4to kK = k (n) — HeyObIBaoLUasa N0CAELI0BATENLHOCTD 10J0KHTEb-
HBIX LIEJIBIX HHCeJs, cTpeMsiascs K oco. llepexo/iHbie BeposiTHOCTH

Pi‘i = P(xm' — tix;hf_l = S)r 5,1 = 0! 1,

H HavasibHoe pacnpefenenue P(x,, = 1) = p,, 34BHCHT OT 1, KoTopoe B 0003-
HayeHHAX MNepeXo/HbIX BEPOATHOCTEH onycKaeTcs.
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[oBopsT, uto kK cymme S,;, npuMennma npejenbHas Teopema Momentos I-pac-
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B nannoit paore ycraHaBaHBAOTC HEOOXOAHMBIE H JA0CTATOUHLIE YCIOBHS
NPHMEHHMOCTH K cymme S, npeieabHoll TeopeMel MomeHTOB I'-pacnpenenennsi.
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TO COTJIACHO 3TOH Teopeme
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ITosromy h,, = 0. Hccnenyem pasenctso
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Ecan m =1, 1o lima,, = a, limb,, = b. Orciofa, B CHIYy TeOpeMBl, [0Ka-
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sanHoit B paGore [2], caeayer, yro lim XV = b/a, u, cllefoBaTe/bHO, B BHAY
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AHamorH4Ho, onupasch Ha paBeHcTBo (21), MOXKHO NOKa3aThb, YTO, KAKOBO
Obl i Obl1O HATypadbHOe uucto m, H, = blama™.
Haxkoner, He orpaHHYHBasich OOGLIHOCTBIO peffaeMOH 3ajauu, MOXKHO MHpef-
NoMoXKHTb, yTo max p@ — 0, n— co. Takum 00pa3oM, BCe YCIOBHA TEOPEMbl

osisk U
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n=—so
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=00 !0
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