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OIIIHKA IIIBUJIKOCTI 3BI2KHOCTI B IIEHTPAJIbHIN
I'PAHUYHIN TEOPEMI IJIS ITIOCJIIJOBHOCTI CEPIN

I'pannani Teopemu Teopil #IMOBIpHOCTEH MAIOTH IMHPOKE 3aCTOCYBAHHS V PI3HUX TaJIy-
31X HAyKHW 1 BUPOOHUIITBA. AJPKe BOHM BHBYAIOTH BJIACTHBOCTI PI3HUX BUIAJIKOBUX BEJIHU-
9UH, M0 (POPMYIOTHCS ITiJ BIIMBOM 3HAYHOI KiJBKOCTI BUITAIKOBUX UNHHUKIB, KOYXKEH 3
SIKUX, B CBOIO U€pry, Ma€ HE3HAYHUI BILUIMB HA KiHIEBUI PE3yJIbTAT, ajie CyMapHUl BILJIUB
IUX YUHHUKIB € CyTTEBUM. 3aJadl, sIKi PO3B’A3yIOThCS B MeXKax Ii€l rajysi, MOKHa YMOB-
"o posainutu Ha asa tunu. llepmi mocmimkyors cam dakT 30i1KHOCTI CyMU BUIIAIKOBUX
JIOJTAHKIB, & APYTi BUBYAIOTH MBHUIKICTE Ii€l 36ixkHOCTi. /lana pobora mpucBsdeHa aKpas3
gpyromy nuranaio. OniHKaMu MBHAKOCTI 301KHOCTI y IPDAHUYHUX TeOpEMaX 3aiiMaJiocs
qnmaJio gociaaukis. [Mlonpasa, 10 cepeiiEr MUHYJIOTO CTOJITTS Il OIHKY (POPMYJIIOBa-
Jiics B TepMiHax abCOTIOTHAX MOMEHTIB, IO MaJI0 TpUHalMHL aBa HemoJiku. Hacammnepe,
icHyBaHHS aOCOJIIOTHUX MOMEHTIB € JIOCUTH YKOPCTKOIO YMOBOIO, IO CYTTEBO 3BYKYE KOJIO
BUIIA/IKOBUX BEJIMYHMH, 10 SKHX MOXKHA 3aCTOCYBATH JAaHI OIIHKH. | MO-mpyre, OMiHKHA, IO
BUPAXKAIOTHCS e€pe3 abCOTIOTHI MOMEHTH, HE BPAXOBYIOTh OJIM3HKOCTI PO3MO/ILIIB JTO/TAHKIB
Jo rparumgaHoro. Hespaxkaioun Ha 11e, iCHY€ BeJIMKA KiJTbKIiCTDb OIiHOK, IIOUYMHAIOYH 3 HEPIBHO-
cti Beppi — Ecceena i 3akinvayioun g0C/TiI2KEHHSIMI CyIaCcHIX BUEHHUX, IO BUKOPUCTOBYIOTh
came abcosrrorai MoMeHTH. CIIOCOOOM, IO T03BOJIMB YHUKHYTH 000X HEIOJIIKIB OIlIHOK, CTa~
JIO BUKOPHUCTAHHS IICeBAOMOMEHTIB. IlceBmoMoOMeHT — 11e YMC/I0Ba XapaKTEPUCTUKA, STKa 33
CBOEIO CTPYKTYPOIO BUPAXKAETHCS Uepe3 PisHUI0 (DYHKIH PO3MOmiay MOCTiIKyBaHOI Ta
IPAHUYHOI BUIMAIKOBUX BEJIMIUH. TOMY y BUITQIKy PIBHOCTI X PO3IOIIJIB IICEBJIOMOMEHT
PiBHUIT HYJIFO, IO HO3BOJISIE 3M1MCHUTH OLIBIN TOYHY OINHKY. CTpyKTypa X XapaKTepu-
CTHK MOXKe OyTH JIyKe PI3HOMAHITHOO, IO JT03BOJISI€E BUKOPUCTATH MICEBIOMOMEHT TaKOTO
BUIVISIY, SIKWI 3py9IHUN came It TaHOl KOHKPETHOI 3a7adi. ¥ CTaTTi BUKOPUCTAHO Xapa-
KTEPUCTUKY, aHAJOTIYHI JT0 TuX, mo BBemeHi B. M. SomoraproBum. 3 IX JI0MOMOIO0 BU-
BYAETHCH IIBUJIKICTH 3012KHOCTI PO3IIOMIIIB CyM He3aIeKHUX BUIIAIKOBUX BEJIUYIUH J[0 HOP-
MaJIbHOTO 3aKOHY B cxeMi cepiit. OOMexKeHHsI, siKi IpY IIbOMY HaKJIaIaf0ThCsl Ha BUIIAIKOBI
JOJIAHKH, € HE HAJTO CYBOPUMU — BUMATA€ThCA PIBHICTDH HYJIIO MATEMATHIHOTO CIIOiBAHHST
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OLIHKA IMBUAKOCTI 3BI2KHOCTL. .. 23

1 CKIHYEHHICTh JHUCIEPCiii KOXKHOrO JodaHKa. HaToMicTh o1epsKaHO OIIHKHU IIBUIKOCTI 36i-
JKHOCTI, 10 BUPAYXKAIOTHCS 9epe3 IICEBIOMOMEHTH PI3HOrO BUIY. TaKkoXK y pobOTI OTpUMAaHO
OIHKY JJIS XapaKTePUCTUIHUX (PYHKIIHN, sIKi T€K BUPAKAIOTHCA depe3 BKa3aHi XapakTe-
puctuku. Born HeoOXimHi 1151 TOBEIEHHS OCHOBHUX PE3Yy/IbTATIB, aje MAalOTh i cCAaMOCTiiiHe
3HAYEHHSI.

KuroyoBi ciioBa: nenTpasibHa IpaHMYHA TEOPEMa, OIIHKA IMIBUIKOCTI 3012KHOCTI, TOCJTi-
JIOBHICTH Cepiif BUITAIKOBUX BEJTUYNH.

1. Beryn. Cepesl rpaHUYIHUX TEOPEM il PO3IOMIIIB CYyM BUIIAJIKOBUX BEJIUYUH
ocobJimBe Miclie 3aifiMaloTh TeOpeMH, y SKHUX i€ MOBa IIPO TOYHICTh HAOJIMXKEHHS
PO3IOJILIIB CyM I'PAHUYHUM PO3IOJIIIOM. Y HMEHTPAJIbHIN MPaAaHUYHIi TeOpeMi TAKIMU
pesysibraTaMu € Bijomi HepiBHOcTi Ecceena i Beppi-Ecceena. I1i orinku He BpaxoBy-
I0Th (paKTOpa OJU3BKOCTI PO3IOIIIIB JIOJAHKIB Y CyMax J0 BiJIITOBITHAX KOMIIOHEHT
rpaHUYHOTO po3nojiay. Hanpukias, Ko J0JaHKN MAlOTh HOPMAJIBHUN PO3TO/ILI,
TO JiiBa yacTuna HepiBHOCTi Beppi-Ecceena piBna myso, a mpaBa BiJIMIiHHA BiJI Hy-
Jis, 60 BUpaxKaeTbca depe3 abcosorHi MomeHTH. lleit Hem0/IK yCyBaeThCst BUKO-
PUCTAHHSAM XapaKTEePHUCTHUK, sKi Ha3WBAIOThH IICEBJIOMOMEHTaMH. BOHU BPaxOBYIOTH
OJIM3BKICTD PO3MOILIIB JIOJAHKIB ¥ cyMaxX JIO BiAIOBIIHUX KOMIIOHEHT I'DaHUYHOI'O
postosity. B orinkax mBuIkocTi 3012KHOCT] y TPAaHUYHUX TeOpeMaxX BUKOPUCTOBYIO-
ThCH TICEBJIOMOMEHTH PI3HOTO BUIJISLY. Y JaHUI Yac iCHYE BeJUKA KiTbKICTbh POOIT
y SKUX BHKOPHCTOBYIOTHCsI TakKi XapakTepucTuku. ¥ pobori [1| HaBemeHi gesxi i3
TaKUX Pe3y/JIbTAaTiB 1 JleTaJbHUN CHUCOK JjiTepaTypu. Mu BiJI3HAYUMO BarKJIUBY, Y
[bOMY HAIPSAMKY, pobory 3osiorapboBa [2|, y sKiil ojlepKaHo y3arajbHeHHsI HEPiB-
nocti Beppi-Ecceena i3 BukopucranusM pi3HOro BUIVISTY HCEBIOMOMEHTIB. Y poOo-
tax [3] i [4] pesyabratun poboru |2| y3arasbHeHi /11 HODMOBAHUX CYM HE3aJI€XKHIX
PI3HOPO3IIO/IIIEHNX BUIIAQIKOBUX BeJINUnH, a y poborax [4] i [6] posrisnaoTses pisHi
i JIXO/IM JI0 y3arajbHeHHsI Pe3ysIbTaTiB i3 [2] yist mocsioBHOCTI cepiii He3aIeXKHIX B
KOXKHiiT cepil He OTHAKOBO PO3IOIiIEHNX BUIIAIKOBUX BenauH. Meroro ganol poboru
€ BUBUYEHHs aHAJOrTuHOl 710 [4] 1 [6] 38184, ajle BUKOPUCTOBYIOTHCS TICEBIOMOMEHTH
iHII01 CTPYKTYypHu. Y pobOTi HABOAATHCS OIHKU MIBUIKOCTI 30i17KHOCTI /10 HOPMAJIb-
HOT'O 3aKOHY PO3IIOJILIIB CYM BUTAIKOBUX BEJIMYUNH B TePMiHAX IICEBJIOMOMEHTIB JIjIsd
TTOCJTITOBHICTI cepiif He3a/Ie2KHUX B KOXKHIHl cepil BunakoBux Besimaud. [loOymoBani
HEPIBHOCTI JIJIsi XapaKTEePUCTUIHUX (PYHKITIf.

2. OcHoBHUII pe3yabtar. Po3srisgnemo mocmigoBHICTL cepiit &1, ..., &y, He-
3a/Ie2KHUX B KOXKHIN cepil BUITAJIKOBUX Be/TIMH 3 MaTeMaTHIHIMIT CIIOJTIBAHHAMU
E&,; = 0, mucnepcisvu EE2, = 02, 0, > 0, Z 02, = 1. llosnauumo: F;(x) — byn-

i=1
KIig po3nominy Eni, Sp = &nt + -+ + Eun, @n(I) — dyukuis posnoginy S,, ®(x) —
DyHKIS PO3IOJLILY CTAHJIAPTHONO HOPMAJILHOTO 3aKOHY, p, = sup |®,(x) — ®(z)].
€T

BBeﬂeMO IICEBAOMOMEHTU BUTLJIAILY

+0o0
= / max (1, [2f?) |d (Fui(zom) = ®(0)], 140 = maz {u,..., 0},

“+oo

(0) / max (1,32%) |Fyi(v0n) — ®(z)| dz, K =max {/{201), . ,I{(O)} :

nn

Hayk. Bicuuk Yzkropox. yu-ty. 2021. Bun. 38, Ne 1 ISSN 2616-7700 (print), 2708-9568 (online)



24 T.B.BOAPUIIEBA, M.M. KAITYCTEI1, I'I. CJINBKA-TUJINIIAK, I1.B. CJIFOCAPYYK
+o0

Fopi = / 327 | Fri(won) — ®(2)| dv,  Kp=max {kn1, ..., Knn}-
— 00
Teopema 1. Hexati 6, = max{o,,...,0m} i 02 < % ona n > 2. Ienypomo

maxi cmani Cp,Cy, C3, wo das ecix n > 1 cnpasedausi nepieHocmi

~ 0
anOI'O-n'Vr(L)a (1)
1

_ 0 0)\ 52

pn < Co -5y - max{ﬁg); (H%))anmm } , (2)
S S

pn < C3 - 7, - max {Hn; (o ) 7R BntD) } ) (3)
Hexait &1,&s,...,&, — NOCIIOBHICTh HE3aIEXKHUX BUIAJIKOBUX BEJIUYUH 3 Ma-
TemarnuHUM crofisanusM E¢; = 0, aucnepcieio E¢? = o2, B2 = o3 + -+ + 02,

[Tosnaunmo wepes Fi(x) dyHKIIO pO3MOLITY BULIAIKOBOI BETMINHN { 1 TOKI1EMO
é—’; = &uk. Tomi S, = &J@B%ﬁ", Fur(r) = Fi(zBy).

—+o00
y" = / max (1, [2f) [d (Fi(wei) = @(@))|, v =maz {vi”,... 10},

+o0
/igo) = / max (1,32%) |Fi(z0;) — ®(z)]| da, £ = maz {mﬁo), ce Iino)} ,

+oo
mi:/3x2|ﬂ(xai)—<b(:c)\dx, K=max{K1,...,Kn}.

—00

. . . . - 1
Toui 6yayTh cripaBeuBi Hepinocti 1 — 3, j1e 6 = B 121]?% k.

[3 1ux OIIHOK BUILIMBAIOTH OIIHKH 30J10TaphoBa [1].
3. HonmomixkHi Jiemu. ByjemMo BUKOPpUCTOBYBAaTH HACTYIIHI JIEMH.

20_2
Jlema 1. Hexatl foi(t) — zapaxmepucmuyuna gymryia Eng, wnk(t) = | frr(t) — -k
Jas ecix t € R maromov micue Hepi8HoCm
t3 3
wnk(t) < l/sl?min <1, H%) , (4)
t3 3
wae(t) < £ min (]t\ank, "%) , (5)
t3 3
Josedenns. Bpaxosywoun, mo E¢,, =0, EE, = o2,
+o00 400
t20721k . .
Wnk(t) = | far(t) —e” 27| = / e dF,(x) — / ek dP ()| =
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[ (a2 ()| -

o

—+00

/ (em — 1 —ite — (it;)2> d (Fnk(:c) — 3 (Uink)) .
1] 706“90 <Fnk(x) — P (0%)) dz| =

[e.9]

1] +/Oo(em — 11— itz) <Fnk(x) — (é)) dz|. (7)

oo

I3 HepiBnocreit (7)

| [t o ()| < Tl ()]
(1) -0 ()

[ e (1 JaP) d (B = @ ()] = 2. (®)

Buxkopucrosyioun uepisuicts ( 1], ¢.372)

o ZZ
-3

Jj=

21 'y|Z|m+'y

<y<1, m=0,12,... 9
_m‘m+1) O-’Y-? m ) ()

i3 (7)

+oo

(-0 ()
(o ()| -5 Lo b (oo ()
8 e (ot -0 ()| -2

—0o0

(itz)?

bz _ 1 —jtx —

IN

—+00
/ jtz]®
6

—00
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I3 (8) i (10) omepzkyemo nepisnicts (4).
I3 HepisHOCTEIH (7)

wne(t) = [¢] 7(@“% — 1 itz) (Fnk@) . (a%)) dz| <

\t|/|em 1 — ita| | Fou ( )
Onk

dz <

+00 +oo
(tz)? x |t3|a3k/ x? x
t — |, — ¢ — )|de =—7"= [ 3— |F, — o — )|dr =
I R e I o e e Ry I
Plos [ )03
o o
o [ 30 Fualaons) = @ (@) de = -k
Hepisaicts (6) moBemena. I3 monepentpol HepiBHOCTI
+oo
1|0 2
wnk(t) < 5 327 |Fuk(zony) — @ (z)| do <
+oo
t3 3 t3 3
H% / maz (1,32%) |Fop(zon) — @ (z)| da = H%K;SQ
i
+oo
wni(t) = 1] /em <Fnk(x)—<b <i))d:¢ <
Onk
|t|/ e (U ) da = [tlow [ 1Fuslaon) = @ (@)]do < [flonunly
nk

OJIepKIMO HepiBHICTH (5).

Jlema 2. Hexaii ¢ € (0,e7"%%] —
seaununa O (s) maxa, wo das scixt € Rik=1,...,

t3 3
< utmin (o3 ) )

doginvra cmana i daa dearozo s € [0,3] icnye
n MaOmMb MiCye HepeHOCMI

t2d2

fnk(t> —e

Wnk (t) =

0.(s) = max {0,1(5), ..., 0 (s)}.
quo@()<cz|t]<T) \/—2ln9(),m0

| fur ()] < e7e1t 7
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de ¢y = — 3V —2c-Inc, G, TS > V2, a npu On(s) <cilt| > T

2
Tnk

()] < (L+272) %07, (0u(s)) 7 - (13)
ST 0,(s) > ¢, [t] < T = i~ﬁ(s), modi
| fur(£)] < €72 7ms, (14)
de ¢y = % — i > 0.
Jlosedernrs.
t2 2. 252 262,
()] = [ far(t) — ™25 o™ 2" | <em 2" wu(t). (15)

Hexait 0,(s) < ci |t| < TV I3 ymosu (11) smemm i (15)

Pork ¥ ik ’t
] < e (1 ) <

t20'2 TT(ll) 2031 2
P <1+e< Zik .Tél) Fon O (s )) <
t2 2 t2 2
e <1+\/ 20,,(s) In 0, (3) - %)

Ockinbru dyukiisg xlnz € cnaguoro npu = € (0; 6*1] ic<elro

| fur ()] < € (1 4V 2eTme- ! ) < pmarti?,

Hexait 0,(s) < ci|t| > TV, Is (15) i (11) orpumaeno

t202
()] < e 2% +wa(t) <
(T(”>2 Tk
e C o 0nk(s) = (0n(5)) 7 + [t 0500 (s).

Ockinbk, 0,(s) <c<e li[t| > TV, o

t[7, > 7,7V = \/=2In6,(s) > vV—2Inc > V2.

2
n

k

Touy [ fur(®)] < (1+27F) [ty (0n(s)) ™ -
Hexait 6,(s) > ¢, [t| < T,” <5ZT£2) < 1> I (11) i (15) omepaxmmo

o2y o2y o2y o2y ’t‘gagk
|far ()] < e 2 (1 +e 2 wy(t)) <e 2 (1+e 2 -Ou(s)- Tn <

2,2 )22 (2)42 3 2,2 2 9
e_t 2nk (1 +6< 2) k .an(s) . Tn éo_nk> S e_t 2”/9 (1 —I—C\/E t an) S 6—62t20'nk'
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<o © 9 3

Jlema 3. Hexali 6, = max{on,0n2,...,0pm} @ 0, < 3§ Odaan > 2. Hxwo
sUKOHYOMBCA YMosu aemu 2, mo ichyroms cmani Cy, Cs, wo daa scix n > 2
CNPaseosuBa HePIGHICD

pr < Caopmaz {0, (s); (6n(5))"} (16)

dep=min{l,5,%(sn+ 1)}, 0,(s) = max {0,1(s),...,0um(s)}, a npu s >0

o < Cs (1 + é) maz {911( ): (611(s)) 7 } . (17)

/osederns. Bukopucraemo nepisaicts (7], ¢.299)

24 sup |G'(z)|

T
2 dt

F <_ _r

[F(w) = _7T/ t+ 7T

0

Ockinbku p, = sup |®,(x) — ®(x)|, To y monepeamiii nepisnocri noxkaagemo F(z) =
x

D, (x), G(x) = B(x), f(t) = L1 fur(t), g(t) = 5. Tozi

k=1

T
e
L, < =
"=
0

“ dt 24
n —_ — 18
H Fo( t m/2nT (18)

k=1

I3 mepiBHOCTI

a; —

iC silwi—bi\ (Hrw) (f[ rak\)

k=i+1

BUILJIMBAE, ITIO

S wa®) [Te ™ TT a0l
i=1 k=1

k=i+1
Hexait n > 2. I3 omepxanol nepisaocti (11) jmemu 2 (mepirocreit (12) i (14) npu
1t < T (1=1 upn 0,(s) < cil=2upub,(s) > c)) orpumaemo

- 2| NP YTl T et
Hfm(t> —e 2| < Z Tﬁm(s) e 2 H e Ik <
=1 i=1 k=1 k=i+1
1’ N (02 _ P _ _at?
s ()0, - Zame ! ni) < Fé’n(s)ane i, (19)
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Hexait 6,,(s) > c. Iloknagemo y (18) T' = T = % "7 Toxl, Bpaxysasiu

(19), ipu n > 2

T
1 2 24
n < O0,(8) Gp-— [ tPe 10 dt + 0,,(s)5, <
P 3 0/ T/ 27c (8)om <
2 24
0,.(8)7, - = + = Cs0,,(3)ap. (20)
3ﬁc§ TV 2TC

Y Bumagky n > 2, 0,(s) > ¢ mepiBuictb (16) Teopemu JoBe/IeHA.
Hexait n > 21 6,(s) < c. HOKJI&,ILQMO y (18) T = £ (6,(s)) ", p=min{l;

7, %(sn+1)"1} i TV = min{T; T } Toni inrerpan y (18)

T
2 " dt
: / Lt 5| F <
Tl d e d i d
2 2| dt 2 t _2dt
=ML —c 5|52 [Tt T4 2 [ 55 -
0 k=1 T’ k=1 T
I + I, + I. (21)
Bpaxysasmm, mo 77 < T, ,(Ll), aHAJIOTIIHO JI0 OIiHKH iHTerpasy y (20)
Tl
1 2 —1l.42 — 2
I <0,(s) 0p-— [ t7e 1 dt < 0,(s) Ty - 5 (22)
3 ] 3me?
Bynemo BBaxkaTu, mo 1’ = T,g , 60 inakmme [, = 01 I3 = 0 i cupaBeIUBICTh

Hepisrocti (16) Burmsae 3 (18), (21), (22). I3 (13) maemo

T T
2 [T a2 (... o\ di
n=> [ Te0| <= 11 (2t T3 (On(5)) 7 ) T

T k=1 T k=1

2n+1 n 1z
é s sn—1
— (0u(9)) (H ank> [ e (23)
h=1 7

I 2n+1 9 %

< 5n.—8’n T8n<

<2 ) o

2n+1 1 1 —p sn
0. (s -5 [ —B (0, ()2 | =

N CER N EIOOIE

2n+1 %7% 3sn 12 5 n
— (Ou() T B (00()) 7 - (20)" <
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gy V2 (24)

Hexait s < % in>2,p=1I3mux ymoB i g n > 21 67% < % BUILIUBAE, 10

L(1-s)— ﬁ > 1. Tomy, BpaxoBytoun, mo &, 7, OIS 2, MU OTPUMYEMO

o7
2n+1 1 r 8 1
L < < (On(s)) % - / ToTadt <
T
T
on+l 1 —1 1 1
0,(s))7% - g - (TW) 6 . 7onts
— - (0u(s))7F -3 (1) o,

[\
3
+
[u
D
—~
>
3
—~
V2)
S~—
S~—
S
0
»
3
RS
QI |§I
Sl
v
|
o=
RS
| —
o)
w
—
>
3
—~
V2)
SN—
SN—
Sl
§q -
~_
vy
3
+
ol
IN

™ 6-71
2n+% -0 i(l—s)— 1 1
. en 52 6ns2 . 3sn+3 <
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4. JloBenenusi Teopemu 1. Jlosedennsn. 13 nemu 1 BumauBag, 1o B

aemax 2 i 3 moxua nokaacta s = 01 6,,(0) = 7(33. Toni 3 semu 3 orpumaenmo (1)
g n > 2

T

pr = sup 81 (z) — @(a)| = sup [ Fua(2) — ¥(o)] = sup | [ d(Fis(w) = B(u)| < ~3mm

/dWﬂ@—@@ﬂg/&qum%mwmw—¢mm=u9.

. . 0 .
Akmo B stemax 2 1 3 nokmactu s = 11 0(1) = /{iLk), TO i3 Jlemu 1 Ta jgemu 3

onepkuMo (2). fxmmo x B emax 2 1 3 mokmact s = 3 1 0,4(3) = K, TO i3 JTEeMu 1
i 1emu 3 omepkumo (3).

Y poboTi o/iepzKaHO OIIHKY MBUJIKOCTI 301KHOCTI y TEHTPAJIbHIN IpaHrIHiil Te-
opeMi, 1o y3arajbHIOe pe3ysbraru pobotu [2|. Bukopucrano mMeTos, mo BiqMiHHAI
Bij MeTosty poboru [2]. Bigznaunmo okpemo HepishicThb 16 i3 jiemu 3, 0CKiIbKH BOHA
€ CAMOCTIHUM pPe3yJIbTaTOM.
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chuk P. V. The estimate of rate of convergence in the central limit theorem for
the sequence of series.

Boundary theorems of probability theories are widely applicable in various fields of sci-
ence and manufacture. It is reasonable as they deal with properties of different random
values formed under the influence of a great deal of random factors each of which in its
turn has a minor influence on the final result but the total influence of these factors is
essential. Problems that are solved within this field may be conditionally divided into
two types. The first ones are concerned with the fact of the convergence of a sum of ran-
dom summands while the second ones deal with the rate of the convergence. The work is
devoted to the latter issue. A lot of researchers have studied estimations of convergence
rate in boundary theorems. But it should be mentioned that until the middle of the last
century the estimations were formed with the help of terms of absolute moments, and that
had at least two drawbacks. Firstly, the existence of absolute moments is rather a strict
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condition restricting an area of random values a lot to which the given estimations may
be applied. Secondly, the estimations that are expressed in terms of absolute moments do
not presuppose the proximity of boundary distribution of summands. In spite of it there
is a great quantity of estimations beginning from Berry—Esseen inequality and ending with
investigations of contemporary scientists using the very absolute moments. The usage of
pseudomoments has become the way of allowing to avoid both drawbacks of estimations.
A pseudomoment is a numerical characteristic which according to its structure is expressed
in terms of the difference of functions of distribution of observable and boundary random
values. So, in case of equivalency of these distributions the pseudomoment is equal to zero
and it makes possible to receive a more accurate estimation. The structure of the charac-
teristics may vary greatly and it enables to use a pseudomoment which is appropriate to a
certain specific problem. In the article we have used analogical characteristics introduced
by V.M. Zolotariov. By means of them the rate of convergence of distributions of sums
of independent random values to normal law in a series circuit. In this case restrictions
imposed on random summands are not too strict - mathematical expectation is to be equal
to zero and dispersion of each summand is to be finite. Meanwhile, we have obtained
estimations of convergence rate expressed in terms of pseudomoments of different types.
We have also received estimations of characteristic functions expressed also in terms of
mentioned characteristics. They are essential for proving major results but they are also
of independent importance.

Keywords: central limit theorem, the estimate of rate of convergence, sequence of series
of random variables.
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