pasyoxenuii Meronamd HHGOpMalUHOHHON AHdbepeHIHANPHOR [eo-
METDHH H BBICHEHHS TeOMETPHUYECKOrO CMhicJaa Ko3d@uuneHToB
passioxkenus 6bl10 HauyaTto B 1980—82 rr. AmMapu, Bapuaopd-Huab-
CEHOM H WX COTPyAHHKaMu (CM., Hanpumep, [45], [44], [65], [58]).
Bosiee noapobuasi 6ubaumorpadust pannux pabor pana B [47), [53],
[156]; HeoOxoauMoO 3mech Takke YNOMSHYTh [HOHEPCKyio paboTy
[115], BO3poAUBIIYIO HHTEpeC K TeOMETPHUECKHM INoaxopaM. MOK-
HO CUMTATb YCTAHOBJIEHHBIM, UTO B PErYJSPHBIX 3afauyax HHpopMma-
LHOHHBIE KOJHUYECTBA ONPELCNSIOT IJIABHBIH YJeH aCHMOTOTHKM OI-
THMaJ/JbHOTO YOBLIBAHHSI MNOTPEIIHOCTH OHEHOK. IIpH 3TOM CBsA3b
(cpenHero) KoauyecTBa HHPOpPMAUHMHM H aNpHOPHOH <«HEOIpemeseH-
HOCTH» OlLleHHBAHYS HeJNUHeHHAa W 3aBHCUT OT MOCTAHOBKM 3a4avy.
Yto xke Kkacaercs HHPOPMAaIlMOHHO-TEOMETPHYECKHX MOAXOAOB K
CTATHCTHKE MaJblX BbIGOPOK UM GOJBIINX BHIGOPOK C HEHOPMaJb-
HOII aCHMIITOTHKOH, TO OHW TOJbKO HaunmHaloT obcyxpatbes [153].
Bonpoc o cyliecTBOBaHHM MHHX HH()OPMAIMOHHBIX KOJHYECTB, CBf-
3aHHBIX ¢ NapaMp paclpefejeHHil BePOATHOCTeH 6yaeT 3aTPOHYT
HuxKe B § 4.

§ 4. 3apaua pa3aH4YeHUS HECKOJbKHX MPOCThIX THNOTE3

3ajgaua NpoBEePKH IBYX NPOCTHIX THIOTE3 $IBJSETCS KJaccHyec-
KOH CTAaTHCTHUYECKOH 3ajauel, Ha KOTOPOH OTpabarbiBa/JuCh MHOTHE
NPUHIHIBL TeopeTHuecKol craticThkY. OLHaKO AaxKe 3[ieCb HCHOJb-
30BaHHE TeXHHKH HeCHMMEeTPHUHOI HHPopMaluuoHHOH mudaroposBo
reoMeTpuu AaeT YAOOHBIA S3bIK [Js ONUCAHUs OCHOBHBIX aCHMIITO-
THYECKUX 3aKOHOMepHOCTel pelueHnsi. B kKadecTBe KosauuecTBa HUH-
dopmanuu 3mech NOABASETCS B pasHblX BapuaHTax HHGOpPMALHMOH-
"Hoc ykJaoHeHue / Kymp6axa (cm. (0.13)), KoTOpoe ONHCBIBAET CKO-
POCTb 3KCMOHeHUUaJbHOro YObiBahusi exp(—N[) omubku BbIBOAA
IJsi ONTHMAJbHOTO TecTa ¢ POCTOM uyciaa N He3aBUCHMBIX HabJro-
JCHNH.

HanomHuM ocHOBHBlE KOHTYPHl Teopud. IlycTh mo mocaenoBa-
TEJbHOCTH HE3aBHCHMBIX OJHMHAKOBO pacHnpeieNeHHBX HCXOAO0B
ol, ..., o¥€Q Tpebyercs pewruTh, paclpefieseHbl JH OHH IO Mepe
Po(-)€Cap (R, &£). Cuuraercsi anpuopH H3BECTHBIM, 4TO HabJaopae-
Moe siBJeHHe Jnbo ONMCBIBAGTCH pacupepeneHueM Py, 1160, ecin
3TO He Tak, To pacnpeneiseHuem P,(-)€Cap(Q, ). Takum obpa-
30M, UMeeTCsl BCero jBa BHIBoga: Oy — Habmaiogaem Py, §; — HabJM0-
naem P,. Kaxpoe pemawliee npasuio /Iy BbBOJA 10 NOCAEL0BA-
TeJbHOCTH €= (w!, ..., ®¥) HCXOJOB ONMHCHLIBAETCA BEPOSTHOCTIMH
I1(e; 80) =mo(e) u Il(e, 6;) =my(e)=1-—mo(e) UPUHATb THIOTE3Y
8o wman ee aaprepuatuBy ©6;. O6oszpauum ay= (P™Ily) (6;) =
=E¢™m;(e) BepoATHOCTb Owubru nepgoeo poda: OMWHOGOYHO OT-
BEPTHYTb THIOTE3Y 8 : P=P,, Koria oHa BepHA. AHAJOTHUHO, PBy=
= (P\"IIy) (8y) 0o603HauuM BepOSTHOCTb OWUOKW 8TOpo2o poda:
omn6OYHO NPUHATE 8o, B TO BpeMsl KaK pacnpefieleHHe UCXONOB 3a-
npaetcsl pacnpepenaesneM Py.
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