crea (9.9) npumepa 8, rae
Vo0, nn/3, 2n/3, I (@) =4=(ds/do)?,
I1(0)=I(n/3)=1(2n/3)=4/3<C4.

CxozHas cUTyauMsi MOXKeT MMeTb MECTO H B KOHLEBBIX TOUKax
ceMeHcTBa IpH OAHOCTOPOHHe#d L,-nuddepeHunpyeMocTd B CMBIC-
Je, ykazaHHoM B 3aMeuaHHu 2. Baxuwlii npocrefimuii ciayyafd pa-
300paH HHXe, cM. npuMep 9.

Cueinaem eime ogHO 3aMeyaHue. B cayuae L,.-nudpdepenuupyemo-
CTH c00/1a3HUTENbHO BOCIIO/B30BATHCA HEepaBeHCTBOM  [esablepa
BMecTo HepaBeHcTBa Kolnu, Ho 3T0 Oyjler NPHHLUHIHAJBHO APYroe
HepaBeHCTBO, ¢ APYTHM «KOJHYECTBOM», yXKe He aJJHTHBHBIM B
CcXxeMe He3aBHCHMBIX HCHBITAHHI.

Teopema 9.3. Ilycts {P,;, 0/ <<t<<0”'}=P=Cap, ectb 01HO-
rnapaMeTpHYECKOe CeMeHCTBO BepOSITHOCTHBIX Mep, Li-muddepenuu-
pyemoe BO Bcefl o6JsiacTH 3alJaHHs, W NyCTh mapamerp ! AomycKaet
appexrusnyro oyenky q(w), T. e. HecmMeu,eHRYrO oyerky, obpauia-
omyio HepaBeHcTBo uHdopmauuu (9.17) B paBeHcTBo. Toraa

1°. CemefictTBo &P sABJSIETCS KAHOHHUECKHM OJIHOMapaMeTpHue-
CKHM 3KCHOHEHUHAJbHBIM ceMeHCTBOM (MM ero  HHTepPBaJbHBIM
nojJceMefCTBOM) C HANpPaB/SIOUIEH CTATHCTHKOA q(®) U HEKOTOPOH
KaHOHHYeCcKOH napamerpusauueil s. [lapaverp { sBaserca HaTy-
pPaJbHHM CTATUCTHUECKHM NapameTPOM ceMmelcTBa, ABOHCTBEHHBIM S.
Bce mepw P; B3auMHO a0COJIOTHO HeNPEpPHBHEI H COCPeNOTOUEHH
Ha NOAMHOMXKeCcTBe E=Q — o0belHHEHHH BCeX ATOMOB, HMEIOUIHX
CTPOro NOJOKHATENBHYIO BEPOATHOCTD.

2°. CewmefictBO {P;} ompezneneno (UAH MOXeT OHITH HOOIpejlele-
HO) aJs1g BCeX 3HAUeHHH mapamerpa ! B HHTepBaJje

Im=mingqg (0) <<i<<maxgq (o) =1". (9.21)

3°. OHo MOxkeT OBITh MOMOJHEHO MpeleNbHEIMH  paclpejede-
HUSAMH CceMeHcTBa (ABYMsI ero uUHGUHUTHBIMH «KOHHmaMmwu»). [Jo-
cJieflHie COCPe0TOYeHbl COOTBETCTBEHHO Ha

E-={o’ : ¢ (') =ming (o)},
EM={0’: ¢(o’) =maxsq (o)},
U UM OTBEYaeT 3HaveHHe MHpopManuu no ®uuiepy
I(t)=I({") =4 oo0. (9.22)
TIpu {=1t* ycnosue (9.6) BHINOAHEHO HE MOJHOCTBHIO — TOJBKO LJS
mHOXecTBa uuaekcos K={k:A,cQ—E}, a ue K*={k:A.C
cRQ—E#*}, TaKk 4ro noAcuer mo mpasoli cymme (9.12) maer B coor-
BEeTCTBHH ¢ 3aMeuaHueM 2 3Hayenue [({*)=o0, coBmajamwliee ¢ mpe-
nenamt I (f) npu t—t=,
4°. Ilpu Bcex snavenusx f, —<CI<KE* onenka g(w) addexTusHa,
a npu {=1* paxe JOCTOBEpHA.
HokasatenbcTBo. Bubepem us cemeidictBa mepy P, co-
CPEelOTOYEHHYI0 Ha MAKCHMAaJbHOM KOJIHUeCTBE ATOMOB; MYCTb 3TO

202



