{=0. KakoBa Obl uHu Oblia Sf-H3MepuMas cTaTHCTHKA f(w), ee
cpelHee 3HaueHHe

m(t) =Ef (o) =Zfp:(1) (9.10)
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rage u B (9.12) u B (9.14) cymmuposanue mo K(0) MoxeT OblTb
3aMeHeHO CyMMHPOBaHHEM 0

\(0) ={j : p;(8) >0}=K (0 (9.15

4To u oObsicHsieT npaBuiao 02/0=0 pacKpbiTHs HeONpeleeHHOCTe
B JieBoil cyMMe (9.12). Ilpu stom 0<I/(0) << oo.

Hawmerum npero noxkasartenanctBa. M3 pupdepeHUHpyeMOCTH BCeX
P ( ) BBHITeKaeT AH((PEpEeHLHPYeMOCTh HUX JHHeHHOH KOMOHWHAUHH
(9.10) 15§ aHaJIOTHYHOH KoMOUHAIIUUH  AJ8 CTAaTHUCTHKH
f(m)—c (o). Otcona, BBuay E;l(w)=1 u Bkjioouenus (9.15),
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X(np) ®V p;- (9.16)

[Ipumenss K moc/JenHMM cymMMmam HepaBeHCTBO Kolix,  mojyuaem
HepasencTBo (9.11) ¢ oxHUM U3 mpeAcTaBieHuii /(6), B Bule CyMM,
cjaraeMble KOTOPHIX MOYJEHHO TOXKIeCTBeHHO  coBnagaior. Ilo-
CKOJIbKY BCe NMPOW3BOJAHBIE KOHEUYHBI MO OIpeleseHHIO, TO KOHeyHa
1 BequduHa /(0).

3ameuanue 1. Hepasencrso (9.11) BHmosHseTcs Takke LId
PaHIOMH3HPOBAHHEIX pellialoliux npasua /I (w; dt)  OHeHHBAHHA
napaMetpa ¢ ¢ MHoxectBoM T={f:0'<¢<6’’} oueHOK T (HaH JIO-
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