usmepumoe npocrpancrso (A, 9) 86180008 §EA, K 0OAHOMY H3 Ko-
TOPHIX JOJIKeH NPHATH CTATHCTHK, oOpaboraB pesyabrar Habmone-
nua. Ilpounecc pelueHHs] COCTOMT B NOCTPOEHMH HEKOTOPOrO pewa-
rowjeco npasuasa Il — nepexoiHOro pacnpejesneHdsi BepOATHOCTeH
Il {w; -) u3 Q B D. fapo [1(w; D) — S£-u3mepuMas GyHKLUHSA OT
1npu ¢ukcupoBanuom D€, u pacnpeledieHHe BeposiTHOCTell Ha

npu GpHUKCHpOBaHHOM w€Q. Ecau npu Kaxaom o Mepa IT(w; -) Bcs
cocpefloToyeHa Ha eanHcTBeHHOM aTome {8}, 6=f(w), mpaBujo sB-
JsieTcsi JeTepMUHUPOBAHHbIM, 3aTeM CTATHCTHK, eCJH OH BuOpan
JleTepMUHHPOBAHHOE TIPaBHJO, MOJACTaBJseT HabMIONeHHOEe 3Haue-
HHe w* B QyHKUHMIO f(-) W NPUXOAHT K BeIBOAy 6*=f(w*). Ecnu xe
6bL10 B3STO PaHIOMH3HPOBAHHOE MpPaBuJIO, TO ©* pasHrpelBaercs B
JONOJHUTENBHOM CJYYaliHOM 3KCIepHMEeHTe C pacrpeje/ieHHeM Be-
poatHocredi [ (0*; -) (npoueaypa, HCHOJb30BaBLIasics B NMPOBePKe
runores eute [171]). B urtore noayuyaercsi, 4uto KOrga pacnpenene-
HHE BeposiTHOCTElN HCXOAOB w HabaogeHus ectb P(dw), T0 pacnpede-
AeHue Q sepoATHOCTeld 86160008 & GyLeT ONHCHIBATBCSA (POPMYJION

Q)= Py ()= (@5 ) P (d). @1
Q

Takusm o6pa3oM, eC/IH CTaTHCTHKY alpHOPH H3BECTHO, 4TO pac-
npejejieHHe HCXOAOB Ha0/10JaeMOro SIBJAeHHS NMPHHAAJENKHT CeMeH-
ctBy P={P,, 0€0}, TOo pacnpeiesenne ero BLIBOJOB IPH pellaiouleM
npasune [1— cemefictBy PI1={Qe¢=P,ll, 06B}. dt0 3HaHHe MoO-
’KeT OBbITh MCNOJb30BAHO [/l CYyXJEHHS O KauecTBe pelIAoNIero
npasuaa f1 Ha ceMeiictBe £.

B noaxone Basabaa npuHuMaeTcs, 4TO KOrja HcxoAu HabJaioga-
€MOro siBJIeHHsI pacnpefle/ieHbl MO 3aKOHY Pg, BHIBOA § NPHBOAHT K
notepsim L{8; 0)=L(8; Po). Bun ¢ynxyuu noreps L(5; 0) cTartH-
CTHKY H3BECTEH, H €ero llejb — MHHUMH3HDOBaTh yOBITKH  (HAes
noaxosna BocxouT K Jlamsacy, cM. [161]). YaoGHoit anpuHopHO#
XapaKTepPHCTHKON pelllaloniero NMpaBHJIa B 5TOM acleKTe SIBJAAETCS
BasibaoBckuil puck — mateMaTHuecKoe OXHIaHHE MOTEPD

3 (8) = | L(0,0)Qu@®)= { L5 0)Podo)1T(w;d0). 2.9

A A Q

Ilpo6nema cocToHT B TOM, 4TOOBl YKa3aTh ONTUMAALHOE Peuiaroujee
npasuio, KOTOpoe MHUHHMH3HpOBaJo Obl puUcK. Takas mocTaHOBKa
HyXJaeTcs B pajbHefilieM yTOUHEHHH, TIOCKOJbKY HAaJ0 CPaBHHBAThb
($YHKIHM PHCKA, OTBevalollle Pa3HUHBIM NpaBuiaM. A 3TH QYyHK-
U4H MOryT ObITb HeCPaBHHMBI, IPH OJHOM 3HAaYeHHH O MeHee PUCKO-
BaHO OJHO MPaBUJO, NPU APYroM 3HauYeHHH — Apyroe, Ham xexa-
TeJIbHO MUHHMH3HDOBAThL  PHCK  NPH  OJHOM — eIHHCTBEHHOM
«HCTHHHOM>» 3HAYEHHH, HO KaK pa3 ero Mbl He 3HaeMm. IloaTomy,
NPHXOAUTCS CTapaThbCsi MHHHMH3HPOBAThb PHCK «BooOmie». s om-
pefesIeHHOCTH MOXKHO YCJOBHUTbCH MHHHMH3HpDOBaTh 3HAYEHHe Ka-
KOro-iu6o ¢yHKIHOHAJNa oT (YHKIHH pPHCKA, HANpHUMep, CpellHee ee
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