B sToM cayuae aucnepcus Varsg(®), ecjH oHa CylIleCTBYeT, 3a-
naer P-MecTHY10 «HHGOPMALHOHHYIO» HOPMY KacaTeJbHOIO BEKTO-
Pa g(®)—Epq(w). Hanomuum, wuro B niaockoll "V-cBsiaHocTH mpH
nepeHoce P—R y Kacare/JbHOro BeKTOpa ¢ (w) H3MEHSIeTCHS TCJBKO
HeHnTpupylomas KoHcTanta Eqg(w), ecm. (0.10):

9(0)—Ep(0)—¢(0) —Erg(0). (12.36)

Onpeneanenne 12.2. HasoseM JorapuMHYecKd BHINyKJOe
cemeficteo &P pacnpejeiennil BepositrHoctedl P(-) Ha (Q, s£) ksa-
3UOOHOPOOHBIM, ec/id HafifeTca IOJOXKHTEeIbHasd KoHcTaHTa C < oo,
uTo A5 Jobod KacaTeapHoH kK P B cMbicae (12.34) CcTaTHCTHKH
g(w) u J106BIX pacupefensennit P, ReP

[In Vargg (o) —In Varesq (o) | <<In C, (12.37)

T. e. nauHa °V-kacaTeJbHOro BeKTOPa, H3MepeHHas B P-MecTHOH
¢GHuiIepOBOA MeTPHKE, KOHeYHa H MeHSeTcs B OrpaHHueHHOe YHCJIO
pas npu ero tpaHcasuuu (12.36).

Crporo rosops, °V-kacate/ibHble BEKTOPH HYXJaKOTCH, LaxKe
aast 'V -BRIMYKJIOro ceMeiictBa P, B GoJiee TOYHOM OINpEeleJIeHUH.
Hanpumep, KacatelbHBIMH K P BEKTOPAMH Haj0 CYHATaTh Takxke
AOpenesbl HECMEUIEHHBIX npu AaHHOM PE€P craTucTHK BHAa (12.34).
Beuay BHNyKJIOCTH & M Xapakrepa ycaoBus (12.37), MoxkHO 060#-
THCh JIMIIb NMAapTHHTeHUHell PP, T. e. JHHeHHBIM NPOCTPAHCTBOM BeK-
topoB (10.34). Bosee cucreMarnyecky, HO JHIIbL AJS KOHEYHO Mma-
paMeTPUYECKHX CTATHCTHUYECKHX MoOjeJsel CXOAHBII NMOAXOJ K TOCT-
pOenHI0 pacCHOEHHOro KacaTesNbHOTO NPOCTPAaHCTBAa B TEPMHHAX
THILOGEPTOBBIX MYYKOB Hauan passuBaTh AMapwu [b4]. Has xoneuno
napaMeTpUYeCcKUX KAaHOHHYECKHX SKCIOHCHUHAJBHBIX CEeMEHCTB OH
CTAHOBHUTCS TPABHAMBHBIM, cp. [115].

[TokakeM, 4To B KBa3HOAHOPOAHBIX ceMeHCTBAX Da3aHUYHbIe
€CTeCTBEHHBIE «PACCTOSHUA» IKBHBAJEHTHBl APYr APYTY.

Jlemma 12.5. Ilycte ¥={P,;} — KaHOHHUECKOe SKCIOHEHIHAJb-
Hoe ceMelcTBO Ha (2, &) c KaHOHHYECKHM NapaMeTpoM S 4 Ha-
npaBafioiledl CTaTHCTHKON ¢g(w) W mycts RECap(Q, s£)  HMeeT
obmuil ¢ P ungean & Hyab-muoxecTB. [IpeamosoxuMm, uto BCe
KOMIIOHEHTHl TEH30pa

vi=Covg[g;(0), g (0)] (12.38)
CYLIEeCTBYIOT M KOoHeuHBl. Torpa s qobux P, P,6P
Varg In[(dP,/dP,) (@) ]= (x'—y?) (F*—y*) v {12.39)

[last mokasaTenbcTBa caelyeT NOACTABHTL B JIeBYW 4YacThb
(12.38) BrIpaxkeHHe J0rapH®Ma OTHOCHTEJBHOH  INIOTHOCTH H3
(0.11).

Jlemma 12.6. Ilycte &P — KBa3HOAHOPOAHOE JOTaPH(OMHYECKH
BHIIYKJIOe ceMeHcTBO U nycTh U — KAaHOHHUECKOe 3SKCIIOHEHIHAJb-
Hoe CeMeHCTBO C HEKOTOPOH KAHOHHYEeCKOH mapaMeTpH3auuef s,
npoxojasiuiee uepes Touku P, u Py, rae P, P,6#. Ecau ReP
TaK e H HampasJsiOlias CTAaTHCTHKA ¢ (w) ceMelictBa ¥ HODMH-
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