Teopewma 9.8. Ilycts {P;, 8" <<t<<O'/}=F ecTb OfHOMApamer-
pHUYECKOe ceMeHCTBO BePOATHOCTHHIX Mep, ¥ ?-nutddepeHrupyeMbx
npu Bcex t€(0’, 8°7), u nycts mapamerp t ponyckaer 3QPeKTHBHYIO
OLEHKY ¢(w), oOpamaollyio HepaBeHCTBO nHpopmauuu (9.18) B
pasencTBo, Torna cemefictBo & siBJsieTCsi  OAHOMapaMeTPHYECKHM
KaHOHHYECKHM 5KCIOHEHUMAJbHBIM CeMeHCTBOM ¢  MJIOTHOCTAMH
(0.11) (mam ero MHTepBaJbHBHIM IMOACEMEHCTBOM) ¢ HampaBJsiollel
CTAaTHCTHKOH ¢(w)) M HEKOTOPOH KAHOHHYEeCKOH  INapaMeTpH3a-
uueii s. Ilapamerp t aB/isiercsl HAaTypaJ/bHbIM CTATHCTHYECKHM IIa-
pamerpoM ceMeficTBa, ABoiicTBeHHBIM §. CemeiicTBo {Pi} onpexede-

HO (HJH MoxeT ObiThb JOONpPeAeseHO) AJs BCeX 3HAYEHUN KaHOHH-
yeckoro napamerpa s€G=Dom %, npu KOTOPbIX KOHedeH HHTerpa.l
(0.12) Anst HOPMHUPYIOLLETO AeNHTENs.

CoBepIlIeHHO aHAJOTHYHO MOryT OBITh INepeHeceHBl HAa  OOIIHI
caydait U teopemnl 9.4 u 9.5 (cm. [34]). Ilpocrora atoro mepenece-
HYg TeopeM 9.2—9.5 cBsizaHa ¢ TeM, 4TO BBeleHnHas Hamup  F-
JUDPepeHnupyeMOoCcTb ABJAAETCH JOBOJbLHO CHABHEIM OrDaHHYEHHEM.
N3 cBofictBa (9.34)  BHITeKaeT, B YAaCTHOCTH, 4T0 P¢>>P¢  mpu

Bcex t€0,. Taxkum oOpa3om, Haule ompejeneHue 9.2  uHTepecHO
TOJILKO /i1 ceMeHCTB B3aHMHO afCOJIIOTHO HENpepPLIBHEIX paclpese-
JeHUHl BeposiTHOcTeld. OrpaHHyYeHHs] 3TOrO THMA MOXKHO HECKOJbKO
oc1abuTh, HCTMONB30BAB, Hampumep, cm. [136], [198], HenpepriBHYIO
L,-1uddepernupyeMoCcTb, HO NOJHOCTbIO OCBOBOZHTHLCS 0T  HHX
Heab3st, Ecan Po(A)=0, Pe(:)>Ps (), a P;(A)>0 mpu Bcex
t 0, To HMKaKHUX BBIBOJAOB O NMOBeleHHH [(w) HAa A IO MOMeHTaM
Eq¢|f(0)|* caenarp HeBO3MOXKHO, NMOCKOJMBKY Po(-) u Py’ (-) «He
4yBCTBYIOT» 3TOrO, [142], [119].

Jns MOTHBHPOBKH HAlUMX AajbHEHINHX NOCTPOEHMH  paccMo-
TPUM TPHBHAJbHBIA, HO OYeHb MOYUYHTEJbHBIH MpHMepP COBOKYIHOCTH
Capy, cm. (3.15), Bcex pacmpejeseHHii BepoITHOCTeH Ha ABYXaTOM-
HON anreOpe NpPH UCIOJb30BAHMH PA3JIMUHBIX NapaMeTpH3alluil.

ITpumep 9. CemeiicTBO

Py (-} (pi(8) =1(8), p2(8) =1—1(8)) (9.36)

BCEX BEPOSTHOCTHHIX Mep Ha (Qq, & (Q2)), paccmarpuBaeMoe Kak
'V — reojieanueckas JHHHUSA, ¢ reofle3MuecKHM mnapamerpoM 0, 3a-
nauubM no [14], [15] xBanpatypoii

do=[t(1—¢)-1dt (9.37)
yepe3 HaTypanabHyio y=1 Koopaunary {, O0<{t<{l, WiHu CBA3bIO
do=2-%""[sin(¢/2) ]'do (9.38)

yepes JAaMHy Ayrd Dxarrauapus, o=2¢, rge g=arcsin Ji—
IeHTPaNbHBIA yroj Ha chepe, 0<To<Tm/2.

BuyTtpu uHTepBana 0<{f<Cl Bce reojiesnueckue NnapameTpu3a-
UHH TeOMeTpHYECKH 5KBHBAJIEHTHBl. B OTHOILIEHHM CTATHCTHKH 3TO
He Tak— 3(p¢deKTHBHYIO OLEHKY [AONYyCKaeT TOJbKO HaTypaJbHas
cTaTHCTHYecKasl nmapaMeTpHsanus {. Bce ocrajbHble He HMEIOT Ja-
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