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and the probabilistic approzimation complexity
nf (g,8) == min{n eN:P (||Xd e X(gn)”%’d >&2E ||Xd||§,d) < 6}.

They are investigated under the assumption ) ,(—In ;) A; < oo in the paper [1]. Suppose 3=, 5 .= Ai ~ Cz™%, z —
+00, where a € (0,2) and the constant C > 0; we prove that for any fixed € € (0, 1) and some extremely mild conditions
on the level § = §(d), we have In(n3*?(g)/nY (¢,8)) = o(dY/*) as d — .
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RANDOM FIELDS: M. YADRENKO’S CONTRIBUTION AND RECENT TRENDS

Yu.V. Kozachenko!, O.I. Klesov?

A survey of Yadrenko’s results in the area of random fields is given. Some recent developments of his ideas are
discussed.
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SPACES OF RANDOM VARIABLES F,(Q)

Yu.V. Kozachenko!, Yu.Yu. Mlavets?

The spaces of random variables F;(§2) are considered. These spaces were introduced in [1]. The properties of these
spaces and the properties of random processes of these spaces are studied. Results are used to calculate integrals by
Monte Carlo method with a given accuracy and reliability. In particular, the conditions under which the space F(Q2)
has the property H [2] are found and estimates of distribution of supremums of these spaces are researched.

Theorem 1 ([2]). Let X(t) — separable process on (T,p) of space Fy(2) and the condition holds sup ”X (t) —
p(t,s)<h
X(s)| - o(h), where o(h) continuous monotonically increasing function such that o(0) = 0. If, for any € > 0

the next condition holds [ (N (o1 (u)))du < oo then sup|X(t)] € Fy(Q) and
0 teT

ap |X<t)rH < B(p), where
teT v

P

B(p) = inf | X(t)lly + 5= J # (N (¢ (w))) du, v = o { sup p(t,s) |, »(n) — majorant characteristic of F(Q).
te€T e 5 t,5€T

Then for any x > 0 the inequality holds

.o B*(p)((u)"
P{fgg 1 X (t)] > :c} < zirzlfl_——a::—_
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