mapaMeTPHYECKOro MpeiAcTaB]eHus 3anadus. [lepeiizem Ha s3BIK
CTATHCTHYECKHX Mojened (Q, S, P). Pewas 3apgauy cratucriue-
CKOTO TOYEYHOTO OLEHHBAHHs, NMPH HEKOTOPOM  mapaMeTpHuecKom
ONHCAHHU ceMelCTBa PP, HaMm, Kak yxKe 0TMeuajoch, X0Teqa0ch Obl
3HaTh CTATHCTHYECKHe CBOMCTBA OUEHOK MPH €CTECTBEHHBIX HJH XO-
TS Obl IPOCTO «Pa3yMHBIX» napaMerpHsauuax. Huddepeniniaabias
reOMeTpHsl KakK pa3 yKasblBaeT, UTO sBJseTcs «pa3ymHbim». OQuenb
Bax<Hoe CBOHCTBO Ayrd I’ kaacca C'V—ee copsMasieMocTh ¥ BO3-
MOXHOCTL B3ATb AAHHY 0=0 (P, Py) ayra PoP, orcuutnizaeMmoii OT
KaKo#-To PHKCHPOBAHKOH ee TOYKU Pj, 3a cmocol ee HaTypaabHOH
napamMeTpH3auHu. A pa3yMHBIMH cJjelyeT CUHTaTb TaKhe  Iapa-
metpusaunu 6, uto df/do obpawmwaercad B 0 uam oo aullL B KOHEU-
HOM YHCJe <«CHHTYJSDHBIX» TOUEK, MO3BOJsAs BCIOJIY Ha Ayre TIo-
CTPOHTb TOJIe eAHHMYHBIX KacaTeJbHBIX BeKTopoB. [loxka peub izer
o «ayrax» PcInt Cap,, 10BOJbHO 6Ge3pas3auyHO, ¢ NMOMOLLbIO KAKOH
kapter (") 3azaBaTh MeTPUKY B KacaTeslbHOM npocTpaHcTse. Bnpo-

YeM, ec/H 2KeJaThb CTPOHTh ACHMIITOTHUYECKYIO TeOPHIO OLCHUBAHMSA,
pasyMHee BCero HCroan30Bath kapty (. B 6ojce c10KHBIX CHTYA-

uuax, xkorma % 0Cap, He MYCTO, HAAO HCIO.b30BATh, KaK Mbl
BUeH, KapTy ¢ kpaeym [24] xax ocroBHYo, u kapter [SiP)] W
}1&?‘—1(3&{ BcoMorarespHsie, [Tockonbky Msl coOupaeMcst paccMOT-
peTb aCMMNTOTHKY 3a71a4¥d CTATUCTMYECKOTO TOUYEUHOTO OlleHHBa-
HHUsT AJS CeMelicTB B3aMMHO aGCOMOTHO HempepeiBHLIX pacnpeneJe-
HH{l BepOsATHOCTEl, TO B ONHCAHMM TJaikux cemeiicts {P,} Ha
(Q, ) 6ynyT UCHO/B30BATLECA CPasy IBe KapThl— 0eCKoHeuHoOMep-
noe amazoru 3)) u 340, [Tpu 3Tom Ml 6ydem omupaTsCs Ha YC-
TaHOBJACHHYIO JemMoili 9.6 BO3MOXHOCTB ONHCHLIBaTH 3apaisl R (+)
koneunofi Z (PY-nopmet (9.33) ux nponssonusiMu Pajsona — Huxo-
muMa 1 (0)=(dR/dP)(v) no ocHOBHOH Mepe F:

VREZ(P), R(dw)=r (0)P (do);
(Ry,RYp= S [r (0)]2P (do). (10.1)

Q

Onpengeaenne 10.1. CemelictBo {P:, teB8}cCap(Q, &) ¢
OTKPBITOH JiuHeAHO CBA3HOH o06uacTeio O=R™ H3MeHeHHs Napa-
MeTpoB HasoBeMm FP-wenpepoisno Ougpepenyupyemoin  (COKpa-
uenHo, F?-u. 1.), ecsu:

1°, Ono & ?-nuddepeHunpyemo npy kaxnom O€E.

2°. Yacruble mpousBoaHbe Py (-|0) = (9/0t)Pt(+)|t=e ABAAIT-
C A48 Kaxaoro 6€0© nHHeHO He3aBHCHMBIMH 3apsiiaMH H3 IpO-
ctpanctBa L?(Pg), Tak uto

(L7886, | TP

inf 8) [lo=:(8)>0. (10.2)
g+0
3°. 3apsinet P’ (- |t) HempepoBHE! B KaXpo# Touke QEO
Vt>o, ||P;(-[t)—P;(-|8)]lo—0.
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