JABOHCTBEHHOH CTATHCTHYECKOH, H
V=w-1, (7.20)
Ocob6enHo kpacuBel (opMyJabl 1Js mepexoaa, koraa t=t(s) —
cranaaptHas B cMmbicse (0.14) nBolicTBeHHass IapaMeTpH3allHA,
t(0)=0, #u HOpMHDYIOIUHH JdeJHTeJb COBUagaer ¢ HHpopMauueh
Kynn6aka.
Teopema 7.4. Eciu cratucTuueckasl mapaMeTpusanus t crau-
JapTHO ABOHCTBEHHA TOYHOH KAHOHHYECKOH MapaMEeTPH3alUHH S, TO

nepexox I B (G, oT nmepeMeHHBIX S!, ..., S™ H BHIOYKJIOH (PYHKIHH

H(s)=I(P:Py) K mepeMeHHbM {1, ..., {,, 0 QyHRuUHH [(P,: P),
=Ps=Pgy, ssasercs npeobpaszosanuen Jlexanopa:

Sty =I(P:P)-+1(P,:P), (7.21)

tp==(0]0sp) I (Ps:P), (7.22)

st=(9/0tg) I (P,: Ps). (7.23)

Ecm S6G, ss=66(;, *=T (5), TO  BHIIOJHEHO  HEPABEHCMEO
Onza

St I (PiP)+1(Py:Py). (7.24)

Ili1a npoussoJbHHIX ABYX pacupeneaenuit Ps, Py, S, 96U,
t=T1(s), t=T (0), ceepTKa

(st —0f) (ty— 1) =1 (P :Pg)+ 1 (Py:Py). (7.25)

HeoGxonumo nonuepkHyts, uro Qynkuns [(Po: Pg;) =K(t),
Kak conpagcennas no Jlemandpy K CTPOro BHINYKIOH (PYHKUHH
H(s), cama siBAsieTcsi CTPOrO BBINYKJOH B JI0GOH BBINYKJAOH NOMA-
o6/acTu cBoero onpepenenus. ONHAKO, KaK NOKasbiBaeT npuMep 6,
006/1aCTb ee OMpeJe/eHHs] MOXEeT OKasaThCsi HEeBBITYKJOH.

Hanpagssiromasi BeKTOp-CTaTHCTHKA ¢§(®) ceMeHcTBa 3afaer
orobpaxenne ¢ :Q—>R™ Tak Kak oHa — HOCTaTOYHAs CTATHCTHKA
ansa {Pg}, T0, 0O HHBADHAHTHOCTH CBJ3HOCTH, ceMeHCTBO pedyxyud

R¢=Pgsq7'(-) na (R", #™*) camo sBasieTCS 3SKCIOHEHLHaJbHEIM
ceMeHCTBOM, KOHTPYEHTHEIM HCXOAHOMY, C CeMeHCTBOM IJIOTHOCTeH
no Mepe pug-'=ul:

ro(y, s) =r°(y, O)exp [s'y;=H (s)] (7.26)
C TEMH € KaHOHHYeCKHMMH KOODAHHATaMH S H TeM XK€ HOPMHpYIO-
muM neautenem exp H(s). Takum obpasoM, ompele/geMbie aHaJH-
THYecKO# ¢yHKuume#r H(s) cBoiicTBa HCXoAgHOro ceMeicrBa P MOXK-
HO u3yuath Ha ero penykuud K. IlapamerpHsanuio s OyaeM CYH-
TaThb (PHKCHPOBAHHOH.

Mepa p® u moMHHHDYEMEIE €10 B3aHMHO abCOJIOTHO HenpepHB-
Hble MepH Rg Ha R™ MoryT GHITb AHCKDETHHIMH, MOTyT GHTbH abco-
JIIOTHO HempephIBHBIMH OTHOCHTEJIBHO jieGeroBa o6beMa, MOTYT GHTh
CHHTYJISPHEIMH, B TOM YHCJIe COCPeJOTOYeHHHIMH Ha JHHHH, OBEpPX-
HOCTH M T. n. HamprMep, y ABymapaMeTpHUeCKOro ceMeACTBa HOP-
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