XKaTelbHbll cTaTHCTHUeCKHH cMbica. Kynb6ak [155] mpeamosarad,
4T0 €CTeCTBEHHON CHMMETPHYHON XapaKTEepPHUCTHKOH pas/juiHs ABYX
pacupenenenuin Py, u P, sBaserca cymma I(P,:Py)+I1(Po: Py).
SOta cyMMa [AeficTBUTEJNbHO HIpaeT PoOJib B reOMeTpHYECKOH TEOpHU
3KCIIOHEeHLHaJbHLIX ceMelCTB, cM. Buxe § 7. ONHAaKO KaK CTaTUCTH-
YecKas XapaKTepHCTHKA OHA He MOSBJISeTCSs, B OTJHYHe OT KHEOP-
ManuouHoro xoauuecrsa J (P, Py) UepnoBa—Canuxosa. [Tpu stom J
SIBJISIETCS. MHHHMYMOM B ceMeficTBe MH()OPMAUHOHHBIX XapaKTepH-
ctuk H(s), paccmarpuBaBwiuxcst Peubu [185], HO  onsith-Takd,
OpsIMO CTATHCTHYECKH HE HHTEPIPETHPYEMBIX. 34eCh OCTAeTCS TOJb-
KO BCIOMHHTH CJOBa DHHIITEHHA O TPYAHOCTAX MyTH  MO3HAHMI:
«Tocionp Bor xoBapHO H30WIPEH, HO He 3JIOHAMEPEHHO KOBapeH>».

3ameruM, uto BeauuuHa J(Pi, Pg) yLoBJeTBOpseT BceM aK-
chomam Ouitepa., Ee aIAMTHBHOCTL M TApPHPOBAHHOCTb OYEBH/HBI,
a MOHOTOHHOCTbL BBITEK4€T M3 MOHOTOHHOCTH HHpopmauuu Kyib-
faka:

J(Py, P)=1(P,:Py)=1(P,:Pg)>
> max {I (P,1: Poll), [ (Pyll: P} >
> ming max {I (P,1T:Q), I (P JT:Q)}=J (P, PI).

Bonpoc o apyrux HHQOpMAaIlMOHHEIX KOJHUYECTBaX, CBA3AHHBIX C
napoii pacrnpefeseHnii BEPOSTHOCTEH, OCTAaeTC OTKPHITHIM. 3ame-
THM, YTO aJJUTHBHEIM HHBADHAHTOM, NIPABJa HEH3BeCTHO MOHOTOH-
HbIM HJIM HeT, siBjasieTca BeinuuHa (4.17), B TepMHHAX  KOTOPOH
OIHCBIBACTCS YTOYHEHHe ACHMITOTHKH  MHHHMAKCHBIX  TeCTOB.
C apyro#i cTOpPOHH, ec/H JJisf HHQOPMAUHOHHBIX KOJNHYECTB, OIHCHI-
BalOUIHX B TeX HJHM HHbIX 3alayax [JaBHble YJeHbl AaCHMOTOTHKH
NOrpeliHOCTH ONTHMAaJbHEIX peHIaloliuX NpaBHJ ¢ POCTOM UYHC/IA
HabJIONeHUH TpPUHUMT A MOHOTOHHOCTH JHOJKeH, Kasajgocb  Owl,
BHIIOJIHSATBCS, TO IJsi MHQOPMALHOHHEIX XapaKTePUCTHK, ONHCHIBA-
IOLUX TONpPaBOUHble YJeHBl, eCTeCTBeHHBIM KaxKeTcs TOJIbKO OoJee
LIMPOKOe CBOHCTBO B MHBapMaHTHOCTH. 3aTPOHYTHIH KPYr BOMPOCOB
Mor Obl HMEeTb HHTEpec TakxkKe B TaKHX 00/acTdX, Kak CTaTHCTHYe-
ckas (u3MKa u Teopua nepenaun coobwenuit (cm. [3], [43], [97]
[ 144, 143] u 6ubauorpaduio B o63ope [114]).

§ 5. ALNHTHBHBIA WHBADHAHTHBIA TeH30P
undopmanuu Puiiepa

OynnaMenraipHas poJb MarpHubl HHPOpMauum (/;(0)) (cm.
(3.21)) B TeopuH CTATHCTHYECKOTO OLEHHBAHHS I1apaMeTpOB  pac-
Ipejlesienlst Oblia BhisBieHa P. @uumepom  (em.  [120]—[124)).
Tlosanee G110 OCO3HAHO 3HAUEHHe ONMpeAEIsieMOH ell HeoTpUIATEb-
HOH KBaJpaTHYHOH (HOPMBEI

1:;(0) 66867, (5.1)
npespauaomeiics A MyJAbTHHOMHANbHHX cXeM B ¢opmy (0.5),
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