Or3eiB Ha muccepranuio O.IT. Ilerposoit
«TOYHBIE ACUMIITOTHKH L,-MAJBIX YKJIOHEHUM
A1 KOHEYHOMEPHBIX BO3SMYUIEHUM I'AYCCOBCKHX
ITPOIECCOBY»,
NPENCTaBICHHYI0 HA COHUCKAHHE Y4YCHOM CTENEeHH KaHaumata (M3MKO-
MaTeMaTH4eCKUX HayK 1o crenuanbHocTd 01.01.05 — Teopus BeposTHO-
CTeH M MaTeMaTH4ecKasl CTATHCTHKA.

B muccepranuy u3yqaroTcs Majible yKIOHEHHS. KOHEYHOMEDHBIX BO3MYLIEHHH
TayCCOBCKHX IpoIeccoB B L,—HopMe. Heo6XomMMOCTb MCCIIeNOBaHMS TaKHMX IIpo-
IIECCOB BBI3BAHA MOTPEOHOCTSAMH TEOPHH BEPOATHOCTEH M MaTeMaTHYeCKON CTATH-
CTUKH, B JAaCTHOCTH, NIPH IOCTPOCHHHM KPHTEPHEB COIVIACHsl THIIA OMera-KBaapar,
Komvoroposa-CMHupHOBa M HX BapHaHTOB JUIS IPOBEPKH BHIGOPKM Ha IPHHAITIEK-
HOCTb TOMY HJIH HHOMY CEeMEHCTBY paclpeleleHHi, Korma ImapaMeTpsl ceMeicTBa,
KOTOpLIE OLCHHBAIOTCS IO BBIOOpKE, SBISIOTCS KOHEYHOMEPHBIMH BO3MYINECHHAMH
OpOyHOBCKOrO MOCTa.

Cnexyer 0TMETHTB, UTO TEOPHS MAJBIX YKJIOHEHHH JUIA IayCCOBCKHX IIPOLEC-
COB B Pa3lIMYHBIX HOpMaX aKTHBHO Pa3BHUBAETCS YXKe JOBOJBLHO JaBHO, OJHAKO BCE
€IIE OCTAaeTCA MOMYISIPHOA. DTO CBA3aHO, B TOM HHCIIE, C TEM, YTO JaeT KU K pe-
IICHHIO IEJIOr0 psifa BaXKHBIX MAaTEMAaTHYECKHX 3a/1a4, TAKUX KaK OLEHKAa TOYHOCTH
KBAaHTOBaHHS CIyJaHHBIX NPOLECCOB, BBIMHCIEHHE METPUYECKON SHTPONMH (yHK-
IHOHATBHEIX MHOXECTB, 3aKOH MOBTOpHOro jorapudma B dopme UxyHa, Hemapa-
MeTpHyecKkoe GaiiecoBckoe onenuBanne H Ap. Takum o6pasom, Tema mucCEpTAIHH
SIBJIAETCS JOCTATOYHO aKTyaIbHOM.

B paGore BbLiCHAETCH, KaK CBS3aHA aCHMIITOTHKA MATBIX YKIOHEHHi HEBO3-
MYIIEHHOrO IpoLecca ¢ ero KOHEYHOMEPHEIM Bo3MymieHHeM. IIpoGieMa pemena B
obmeM Bu/e U anpobHpoBaHa Ha psifie NPHMEPOB, ECTECTBEHHEIM 06Pa30M BO3HHKA-
IOIKX B CTATUCTHKE.

Jluccepranys COCTOMT H3 BBEJICHHS, YeTHIPEX [NIaB, coAepxammux 18 maparpa-
$OB, IpHIOXKEHHS, 3AKTIOYEHHS U CIIHCKA JIATEPATYPHl U3 91 HaHMeHOBaHHIA, C yue-
TOM BOCEMH paboT auccepranta. O6mmit 06beM paboTsl coctasiseT 106 cTpanmuiL.

Kpatko npoanamusupyem conepxanue muccepranuu. OCHOBHOH ee IEIbIo,
KaK yX€ TOBOPMIIOCH BBIINE, SBJAETCA MOTYYECHHE TOUHOH aCUMITOTHKM BEPOSTHO-
CTeH MaIbIX YKJIOHEHHH JUIS KOHEYHOMEPHEIX BO3MYILUEHHH IayCCOBCKHX IPOLIECCOB
B Lo—HopMe.

Bo BBenenur u3moxeHa HCTOpHS BOIpPOCA, OATBEPXK/IEHA AKTYaIbHOCTD 38-
Ala4, OIMCaHa MX CTENEHb HCCIEN0BaHMs Ha CEroAHsMHuI nens. KpoMme toro, B HeM
TaKXKE MPEJICTABJIEHEI OCHOBHEIE JOCTHXXEHUS JUCCEPTAIIMH.

B rnase 1 paccmaTtpuBaeTcs 3amaya 0 BO3MYIIEHHH CTIEKTPa KOBAaPHAIHOHHO-
T0 omepaTopa IMpH KOHEYHOMEPHOM BO3MYIUEHHH raycCOBCKOM ()YHKIIHM, OIMCHIBA-
IOTCS THIIBI BOMYILIEHAH (HEKPUTHYECKHE, YaCTHYHO KPUTHYECKHE M KPHTHYECKHE).
B 49acTHOCTH, IpHUBEAEHEI [IBa OCHOBOIOJIATAIOIMX YTBEPXICHHS (TeopeMsl 1 U 2),
KOTOPEIE MO3BOJLIOT, 10 KpaiHe! Mepe, TEOPETHYECKH, BBIYHMCIATH MAJIEIE YKIOHE-
HHsl BO3MYIIEHHON raycCOBCKOH (YHKIMH, 3HAs aCHMITOTHKY MAIBIX yKIOHEHH
HEBO3MYIIEHHOI'O IIPOLEcca, B CIyYasx HEKPUTHYECKOTO M KPHTHYECKOTO BO3MYIIE-
HUH.

B umerommeii BcnoMoraTenbHEI XapakTep riaBe 2 H3ydaroTcs GBICTPO OCLMI-
JHPYIOIIHE HHTETPANBl C MENJICHHO MEHSAIOIEHiCd aMIUTMTYNOH H HalmeHBl HX
ACHMITOTHYECKHE pa3ioXeHHs. JTH COBEPUICHHO HOBBIE PE3YNBTAaThl (MMEIOTCS B
BUAY TeopeMsl 2.1 — 2.3) HHTepecHH! caMu 10 cebe H Ha HaIl B3I ABJISIOTCS aB-



TOPCKHM JOCTIXEHHEM. Takke OTMETHM TeopeMy 2.5, B KOTOpO# MoiydeHa o6o-
neITHas Gopmyna i aCHMITOTHKH MaJbIX YKIOHEHHH TrayccOBCKOH (YHKIHH B
NPE/NOIIOKEHHH, YTO COOCTBEHHBIC YHCIIA €€ KOBAPHALIMOHHOTO OIEpaTopa HMEOT
CTENEHHOH BHJ C MEAJIEHHO MEHSIOMmEHCcs No0aBKoii.

B riase 3 BHIMHCIIAIOTCA TOYHBIE ACHMIITOTHKY MAJIBIX YKJIOHEHHH IS IIpe-
AeNbHBIX MporneccoB Jlyp6OuHa, BOZHHKAIOIINX IIPY IPOBEPKE BEIGOPKY Ha IPHHA/-
JIOKHOCTD K PANY KIACCHYECKHUX paclpeelIeHHid.

B teopeme 20 riaBsI 4 noyueHa TOYHasA aCHMIITOTHKA MaJIbIX YKIOHEHHH [Id
HEKOTOPOTr0 KJ1acca rayCCOBCKHX IPOLIECCOB C HCKITFOUEHHBIM TPEH/IOM.

I" nasa 5 (npunoXeHHE) CONEPXKUT BCIIOMOTATENBHEIE IEMMEI, JOKAa3aHHbIE
AUCCEPTaHTOM, a TaKxKe ApyTHe HeoOXoAUMEble, CHaOKEHHEIE CCHUIKAMH, YTBEPKIE-
HMs, HE IIPHHAUIEXKAIIHE aBTOpYy.

Hakoren, B 3aKmodyeHHH NEPEUNCIAIOTCS OCHOBHBIE PE3yNbTaThl JHCCEPTa-
MY, a TaKKe NpeUIaraioTcs BO3MOXXHEIE HAllpaBJIeHHs IS JaJibHeHel paGoTeL.

Taxum o6pasom, B aucceprauuu FO.IL. IletpoBoil HaiimeHo pemenue psma
BEChMa HENPOCTHIX 3a7a4, CBA3aHHBIX 001Iel nmocTaHoBKOM M o6Imieil MeTomooruei
JI0Ka3aTeNbCTB, OCHOBHIBAIOINMXCS HA HAEAX U Pe3yIbTaTaX, IPHHAIIEKAIIHX, B TOM
4Hclie, ee HayYHOMY pyKoBoauTeso npodeccopy A.U. Hasaposy.

HuccepTalT B MMONHOM Mepe OBNaieN TEXHUYECKH CIOXKHBIM HaGOpOM MeTo-
MK JTOKa3aTeJICTB pe3ynbTaTOB NMOJOOHOTO THIA M TBOPYECKH €€ HCIIONL30Ball,
IIPOAEMOHCTPHPOBAB BEICOKHMH HaydHBIH NMOTEHIMAN M ITyOOKYI0 MaTeMaTHYECKYIO
IOATOTOBKY.

3amumaeMele pe3yabTaThl ABJIIOTCA HOBEIME H IIOJy4EHBl JHYHO aBTOPOM.
Ouu crporo 060CHOBAaHEL, H CBOEBPEMEHHO OMyOiMKoBaHEL Cama JUCCEpTaIus
oopMIIEHa B COOTBETCTBHH C NPHHSTHIMHU IPABMIIAMH, €€ IIPUSTHO M yA0OHO YATAT.

Bo3MoxHO, 0Ha 6Bl BRIMIpana eme 6omblre, eciii 651 ABTOp IPOKOMMEHTHPO-
BAJI CHTYAaIMIO C «YaCTHYHO KPMTHYECKMMH BO3MYLIEHUSMU», KOTOpas B AHUCCEPTa-
1 oboiiieHa BHEMaHHeM. [IoMHMO 3TOr0, MHOIO 3aMeYeHO, UTO B (OPMYITHPOBKY
TEOPEMEI 2.5 CIEAyeT BBECTH HEKOTOPHIE YCIIOBHS Ha IJafKOCTh MEUICHHO MEHSIO-
weiics 106aBKU, a OMHO U3 CAENAHHBIX NPEANONOXEHHH MOXKHO HCKMOuuTh. Cka-
3aHHOE, ECTECTBEHHO, HUKAK HE yMalseT JOCTOMHCTB JUCCEPTAIIHH.

ABTOpediepar MOJIHO OTpaXkaeT CoAepKaHKe AUCCEPTAUMH H Pa3ociaH B yCTa-
HOBJIEHHOE BpEMHL.

ITo pameMy mueHmIo auccepramus IOmiu ITerposrsr [TeTpoBoi yIOBIETBO-
pseT BceM TpeGoBaHHAM, NpenbaBiieMsM BAK K KaHAMOATCKMM OUCCEPTALUAM, a
€e aBTOpP 3aCly)XMBAeT IPHCYXICHHS €My Y4eHOH CTelNeHH KaHAuaara (U3UKO-
MareMaTH4ecknX Hayk 1o cnenuansHocTH 01.01.05 — “reopus BeposTHocTel U Ma-
TeMaTU4ecKasi CTaTHCTHKA”,
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