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OuUeHKN BeposiTHOCTEN YKNOHEHUA CYMM He3aBUCUMbIX
cnyYyarHbIX Benu4uH BepHynnu

A.H. Apxanrensckuii, U.H. Jlopodeera, C.dD. Kynun, I'M. [Turonkun

Bo MHOrmX 3amagax TEOpHUH BEPOSITHOCTEH M MaTEMaTHYECKOI CTATUCTHKY BO3HHUKAET HEOOXOMMMOCTD aHAIM3a CyMMbI HE3aBHCHMBIX Oep-
HYJUTHEBCKHUX CITy4aiHbIX BeM4uH. Eciu nCXomHbIe BETMYMHBI OTMHAKOBO PACTIPEIENEHBI, TO CyMMa OyJeT OMHOMHAIIBHON BETMYUHOM.
PaccmoTpeH citydaii CyMMBI pa3HOpacIIpeeIeHHBIX OSPHYITNEBCKHX CIIyIaiHbIX BendrH. C IIOMOIIBIO METO/a CONPSKEHHBIX pacIipesiene-
HHH BBIBEIIGHBI JIByCTOPOHHHUE OLIEHKH BEPOSITHOCTEH OTKJIOHEHHMSI CpEeHEapU(PMETHYECKOTO U3 HE3aBUCHMBIX OCPHYJUIMEBCKHX CITy4ailHbIX
BEJIMYMH OT CpeAHEapU(PMETHIECKOTO U3 BEPOATHOCTEH ycrexa.

Kniouesvie cnosa: GepHynIneBcKue, HE3aBUCUMBIE U COTIPSDKEHHBIE CTydaiiHble BETMYHHBI, nHTerpan Jlebera — Crunbrheca.

Jna yumuposanus: Apxanrenscknit M.H., [lopodeesa 1.H., Kymia C.®., [Turonkus ['M. OreHkn BeposTHOCTEH YKIOHSHHI CyMM HE3aBHCH-
MBIX CITy4aitHbIX BenmanH bepaymm // Bectauk MOU. 2017. Ne 6. C. 166—171. DOI: 10.24160/1993-6982-2017-6-166-171.

Estimates of the Deviation Probabilities for the Sums
of Independent Bernoulli Random Variables

A.N. Arkhangelsky, I.N. Dorofeeva, S.F. Kudin, G.M. Pigolkin

A need to analyze the sum of independent Bernoulli random variables is encountered in many problems considered in the probability theory and
mathematical statistics. As is known, if the initial quantities have the same distribution, their sum will be a binomial quantity.

The case of the sum of non-identically distributed Bernoulli random variables is considered. Bilateral estimates of the deviation probability for
the arithmetic mean of independent Bernoulli random variables from the arithmetic mean of success probabilities have been derived using the
conjugate distributions method.
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Ucxons u3 mocnenHeit oueHKH U mpaBod yacTtH (25),
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HyJNb, HAWJIEM HUXKHIOIO OLICHKY HY>KHOU BEpOSITHOCTH. U,
HA000pOT, BEIOpaB ¢ > () Tak, YTOOBI BEpXHUI Tpeaen WH-
Terpasa OblT MEHBIIIE HyJIS, 3AMEHUB JUISL TAKUX { BEPXHUI
Ipezen HyleM, BBIYUCIUM BEPXHIOIO OLIEHKY TOH XkKe BEpo-
arHocTH. IIpoBens BBIKIAJKH, MOYTH JIOCIOBHO TOBTODS-
IOIME MPHUBENEHHOE JI0KA3aTeNbCTBO, IEPEieM K yTBepKe-
HUIO O CIIPaBEAIMBOCTH BTOPBIX YacTel TeopeM 1, 2.
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MpUAEM K 3aKIIFOYCHUIO O CIIPABCIJIMBOCTHU CIICICTBUS.
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