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ANNOTATSIYA 

Bu ilmiy ishda bog‘liqli tasodifiy miqdorlar uchun markaziy limit teorema 

isbotladim. 

Kalit so‘zlar: Markaziy limit teorema, bog‘liqli tasodifiy miqdorlar. 

 

A CLASS OF FUNCTIONS FOR WHICH THE CENTRAL LIMIT 

THEOREM HOLDS 

 

ABSTRACT 

In this scientific research, I proved central limit theorem for dependent random 

variables. 

Key words: Central limit theorem, dependent random variables 

 

Markaziy limit teorema ehtimollar nazariyasida muhim ahamiyatga ega. 

Teorema. Faraz qilaylik, ushbu  
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


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shart bajarilsin. U holda F  uchun MLT o‘rinli bo‘ladi.  

Lemma. 

(a) Aytaylik,  ,kz k  komleks sonlar quyidagi shartni qanoatlantirsin: 
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(b) Faraz qilaylik, 
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tengsizlikdan foydalanib, quyidagiga ega bo‘lamiz: 
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munosabat o‘rinli. Bundan (a) tasdiq kelib chiqadi.  

Endi (b) tasdiqni isbotlaymiz. Ta’kidlaymizki, 
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o‘rinli va natijada 
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    bo‘lishini hosil qilamiz. (a) tasdiq 

shartidagi tengsizlikning ikkala tomonini 
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Teoremaning isboti. Ta’kidlaymizki, 
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Quyidagi belgilashlarni kiritamiz: ixtiyoriy 1j  , jN I
 
va  t X uchun 
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Bundan, N   da 
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h  miqdor quyidagicha baholanadi: 
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Quyidagi ko‘paytmalarni yozishimiz mumkin: 
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Endi, shartga ko‘ra j  cheksizlikka intilgani uchun,  
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bo‘lishi kelib chiqadi.  
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