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BUSI MEXIY amnupuyeckum 3akonom Xepcma (8.5) u Habmogenusmu. CoOpaH-
Hble XepCTOM CTAaTHCTHYECKHE NaHHBIE MoKa3aHbl B Tabi. 8.1, u3 xoTopoi
BUIHO, YTO JUIsl MHOTHX €CTECTBEHHBIX IpolieccoB H > 1/2. DTo Habmro1eHHe
XepcTa BBI3BIBAET HHTEPEC MOTOMY, YTO NIPH OMCYMCMEUY 10JTOBPEMEHHOM
CTaTHCTHYECKOH 3aBUCUMOCTH OTHOIIEHUE R/S HOKHO OBITH QCHMOTOTH-
YECKH TPONOPUMOHANBHO 112, ecim BpeMeEHHBIE PSIBL CBSA3AaHBI CO CIydaii-
HBIMH TIPOIECCAMH C HE3aBHCHMBIMH 3HAUYCHUSMH W KOHCYHON JIHCIIEPCHEN:
Kak 1oka3aHo XepcroM [96] u @ennepom [64], mist ciay4ainoro mporecca ¢
HE3aBUCHMBIMH 3HAYEHUSAMH M KOHEYHOH JHMCIICPCHEH

R/S = (mt/2)'2. (8.6)

8.2. MopenupoBaHue cnyyaiiHbiX pAaoOB

Byny4n 4esoBeKOM, HECOMHEHHO NMPHBEPKEHHBIM SKCHCPHMEHTY (M CKJIOH-
HBIM K CKENTHHM3MY), XepCT peldl NpPOBEPUThH COOTHOmeHHE (8.6) ¢
nomompio «merona Monrte-Kapio». OH cMoaeIMpoBa CIyYaifHbIi Iponece
C HE3aBHCHMBIMH 3HAUCHUSIMH OpOCAHHEM A MOHET T pa3 ¥ B KAYeCTBE
ciyuaiiHO# mHepeMeHHOH BBIOpan & = (YHCIIO «OPJIOB»)—(MHUCIO «PEIIEK»).
BeposTHoCTh TOTO, ¥TO IpH OpOCaHHM # MOHET BBINAAET k «OpJIOBY», paBHA
(1/2)" (n!/k!(n—k)!) Ecmu aror maGop MoHer OpocaroT T pa3s, To k H,
CJIEIOBATENBHO, & ONPENEIIIOTCS OMHOMHUAILHBIM pachpee/icHHeM, KOTOpoe
IpH OOJIBINMX T H A MPHOJIDKAETCS K HOPMAJIBHOMY, IayCCOBY paclpeierie-
nuro. IIpsAMBIM BRMHCIEHAEM MOXHO TTOKa3aTh [96], 4TO ISt 3TOrO mpouec-
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HOCKOJ’Ibe CTAaHAAPTHOE OTKJIOHCHHE PA3ZHOCTH YHCIIA «OpPJOB» U YHCIIA

«pelleK» PaBHO YABOEHHOMY CTaHJAPTHOMY OTKJIOHEHHIO k B paBHO S = \/r; ,
B Mpejesie OOJBIINX T MBI MOJy4aeM cooTHoueHue (8.6).

XepcT nposen 3kcnepuMeHT, 6pocus 10 MoreT 1000 pa3s —Ha Gpocanue 10
MoEeT 100 pa3 y Hero ynuro okoio 35 Mun! Mbl MOAEIHPOBAIIH 3TOT IPOIIECC
HAa KOMIOBLIOTEPE, MCIOJIB3Ys TeHepaTop (ICEBIO0)CIYYARHBIX YHCEN, KOTOPLLH
BpiOMpaeTr —1 mwm + 1 c paBHO BepOATHOCTHIO. BymeMm cdmMrath, 4TO
«OpJIB» COOTBETCTBYIOT €AWHUNAM CO 3HAKOM «IUiocy. ITo n = 10 Takum
BBIGOPKAM MBI BBIYHCISUIA 3HadeHue &(f) KaKk CyMMY IOJYYEHHLIX 4YHCEIL.
«bpocanne MOHET» MOBTOPsIOoCh 2500 pa3 ® 3aHANO MEHBIIE CEKYHMILL
IlonmyunBIIasAcs MociaeOBaTEIbHOCTh 3HAYCHHUH CIY4YalHbIX HE3ABHCHMBIX
BesnuHH & (f) oTnoxeHa Ha puc. 8.5. IlocnemosatenbHOCTS & (f) BRITISOMT KAk
wym. UToOBI NONYYHTh PEANTACTHYECKHM IpApHK, Mbl COSAUHUIA JTUHUSIMH
Toukd (1, §())m (¢t — L, E( — 1)) must t = 1,..., 2499. HakoIuleHHOE OTKJIOHE-
HHE OT cpeasero, X (f), Takxke moka3zaHo Ha puc. 8.5. 37ech MBI Takxe
COCIMHUJIM JIMHUSAMH OTHEIbHbIE TOYKH (¢, X (f)), HpeacTaBisiomue coboit
3anuch Habopa 3HAYCHUH, IPUHUMAEMBIX CIyYailHOM MepeMenHoH. 3aMeTHM,
4TO 3Ha4Yenue X (f) COBNANAET C MOJIOXEHHEM B MOMEHT ! YACTHIBL, KOTOpas



