JKe HecMellleHHBIX oueHOK, Eot(w)=0=>(d{/d8)=const. Jluwp B
cxeMe N He3aBHCHMBIX HCHLITAHHH NpH N—-00 y HHX TOABJIAIOTCA
aCHMIITOTHYECKH HeCMellleHHBle olueHKH. M3noxenuble obcroAaTednb-
CTBAa HABOJAAT HA NBe MblcaHu. IlepBast cOCTOHT B TOM, YTO XOTH BCe
riajKie napaMeTpH3allHM paBHONPABHBI, HEKOTOpHE H3 HHX 6oJjiee
PaBHONDABHEI, YeM OCTaJjbHbie. MbIC/Ab BTOpas — Xopoiio Onijao Obl
XapakKTepusoBaTh AJs8 CTATHCTHUeCcKOH Momenu (Q, &, P) «Ipyi-
HOCTb» pelleHUss oOpaTHOH 3agaun B OeckoopAHHATHOI ¢opme, B
TePMHHAX He NPHBA3aHHBIX K KOHKPETHOH NapaMeTpH3alHH, CKa-
JKeM, yepe3 cKaJsipHywo HHopmanHio Kynbbaka, a He Tensop Pu-
uiepa.

OtragknBasicb OT TOCJAeAHEH HIEH, PACCMOTPHM JaJibHellnHe
cpofictBa ceMmeficts (9.36). Becromy BHyTpH  uHTepBasna 0<Cf<Cl
ungopmanusg no @uwepy 1(0)]|dB|? conagaer ¢ yABOEHHOH HH-
dopmanresi no Kyabbaky 2/(Peiqe: Pe)=1(8)|d0|% u $ynkuus
1(0) neoTpuuaTeqbHa M aHaauTHYHA. MHas kapTHHA Ha KOHILAX
OTpe3Ka.

BBuiy cHMMeTpHH PacCMOTPUM ToabKo 3nadeHue (=0, py=0 H
0003HauuM 8y COOTBETCTBYIOlLllee 3HaueHHe y-TeONe3HYecKoro napa-
Metpa 6 (He dukcupys Tyt Hauaao orcdera). [lpu y=1 reonesu-
yeckasg o6phiBaeTcst 3aech rpybo, p;’(6;)=1, cM. 3ameyanue 2 X
TeopeMe 9.2; npu 0<Ty<<l — mArko, ¢ p,’ (6y) =0, cp. (9.6). Hako-
Hel, npu y=0 reojesnyecKasi «JOCTHraeT» CBOero Mpelena Jullb
npu Bp=-—o0. CocraBuMm Tadauuy

Y p'1(%) 1(8,) 1(9+0) I(Peg+0:9g) | 1(Dg 1 8,+0)

1 1 ) oo 0 oo
0<y<l 0 0 oo 0 o)

0 0 0 oo 0 oo

M3 Hee BHAHO, UTO TeopHs, He cOoAep:Kallas «OeCKOHEUHOCTEH», MO-
JKeT MOJNYYHThCA TOJbKO €CAH OrPDAHHUUTHCSA JHWb «JaJeKHMH  OT
BBIPOXKI€HHSI» HelIpepBIBHO AH(PepeHLHPyeMhMH ITojJceMedcTBaMu
B32HMHO aOCOJIIOTHO HENpPEPLHIBHBIX BEPOSATHOCTHHIX Mep.

§ 10. Mapamerpuyeckas 3ajaya CTATHCTHYECKOTO OUEHHBAHHA.
HHterpansbHoe HepaBeHCTBO HHMOPMALHH

[lpuBenenurie B § 9 pe3yJbTaThl OTHOCATCH CKOpee K aHAJH3Y,
qeM K AH(QdepeHIHabHON IeOMeTpHH, KOTOpasi HauYHHAETCH ¢ MHO-
roo6pasuit Knacca CV) Koraa rJaJKOCTh TIOBEPXHOCTH ONpefe-
Jsercd BHYTpeHHHM oOpa3oMm, a He IJIaJKOCTBIO BeKTOp-rpaduka
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