ITH pe3y/bTaThl yjaeTcs IepeHeCTH U Ha cemeidicTBa {P,, 060}
C HeCyeTHBHIM O, OpH YCJOBHH, 4YTO BCE P, JXOMHHHPOBaHBI KaKkoH-
a160 Mepoii Q. ITpoBepKy MapKOBCKOH KOHIDYEHTHOCTH ABYX Ta-
KMX CeMEeHCTB ynaeTcs CBECTH K IPOBEPKe KOHTPYEHTHOCTH BCEBO3-
MOXHBIX KOHeYHbIX HaG0poB {Po1y, ..., Pomy}, =1, 2, ... B 3ToM

c/lydae MOJHYK CHCTeMy 00pasyloT, HaIPHUMeD, MOHOTOHHBIE HHBa-
PHAHTHI

y.("') (ay, ... a,) = (alpe(l)"Jf‘ <. +anp9(ﬂ))+

npu —oo<Ca;< oo, §(i)€0, i=1, .., n, n=1, 2, ... Kak noxassl-
BaeT mpumep Mopca u Caxcreuepa [169], nas HemoMHHHpyeMBIX
CeMeHCTB NocjelHee YTBEPXKACHHE HEBEPHO.

HMHTyuTHBHO sicHO, UTO KaxKjasi He3aBHCHMas BhIGopKa (a!, ...
.., @) HecerT Kakoe-TO KOJHUeCTBO HMH(OpPMALMH O pacmpenese-
HHUY BeposiTHOCTel P, mo KOTOpoMy oHa Oblia HOCTpOoeHA. JTO KOJHU-
4eCcTBO 3aBHCHT OT YC/JIOBHH NMOCTAHOBKH CTATHCTHUECKOTO 3KCIEPH-
MeHTd, B TOM 4YHCJe OT CeMeHCTBa &, K KOTOPOMY a priori Lo/HO
npHHaJJIex)ath P. YxazanHas HHQOpMAaLHUs LaeT BO3MOXKHOCTh Olle-
HuBaTh P. PaccmMoTpuM ueThipe npuMepa

IIpumep 1. Cemenictao {P.}, 0<{z<Cl, pacnpepesenuii cayuai-
HorOo BeKTopa (&, 1) Ha KBajgpaTe 0<Cx, y<(l, rme § pacupezeseHo
paBHOMepHO, a P{n=2z}=1.

MIpumep 2. CemefictBo {Qq} paBHOMEpPHBIX pacupeieneHnii Ha
orpeske {x :0<{x<{0+41}

ITpumep 3. CemeiictBo A (a, ¢) ONHOMEDHLIX HODMAaJ/bHBIX
pacrnpefiesieHHil Co CpeHUM @ M Jucrepcuel ¢2.

IIpumep 4. CemelicTBO Ry, U3 HECKOJBKHX OAMHAKOBLIX pac-
npenejenui: V0, Ro=PFP.

B npumepe 1 Bcs mHdopmauus o P, coaepkurcs B NepBOM xKe
Ha6/II0NeH N , TOCKOJARKY M!=2 no4TH HaBepHO (U BCe N*=2 TakKc).
B npumepe 2 Bca undopMauusi o Q, COZEPKHTCS B MHHHMAaJbHOM
H MAKCHM4JbHOM WYJEHAX BAPHAIMOHHOrO pPsMa, TOCKOJBKY min &’
u max ' o6pasyloT [OCTATOYHYIO CTATHCTHKY M INIO3BOJSIOT OIlle-
HUTB O ¢ TouHoCTBIO mopsiika N-! mo BeposTHoctd. [asee, B npu-
Mepe 3 eNMHCTBeHHOe HAOJIOfEeHHE HEeCeT HENOJHOLeHHYIO HHQOP-
manuo. Ilpn N2>>2 ora cocpeloToueHa B JOCTATOUHBIX CTATHCTHKAX
Ele... +E u ()24 ...+ (&Y)% Haxonen, B npumepe 4 mobast
BHIGOPKA HeceT HyJeByio HHpOpMaunio o R,, n6O OHE HEPA3IHUHUMO
OJIHHAKOBBI.

JloBOIBHO 0YeBHJIHO, YTO NPU 06pPabOTKe MAHHBIX KOJHYECTBO
nHpopManun He Moxer Bospacth [120]—[124], xots u Moxer oc-
TaTbCH NPEXHUM TpPH Hepexofie K HOCTaTOYHBIM CTaTHCTHKaM (cp.
min & u max g’ B npuMepe 2), Hau, BooOlle, K 3KBHBaJCHTHOMY
CTATHCTHUECKOMY 3KcnepumeHTy. HasoBem 3TO cBOHCTBO HeBo3pac-
TaHusA npunyunom A (a coxpameuuns — npunyunoxr B). Slcwo, uTo
pasHble BHIGOPKHM HECYT pasHoe KoJuuyecTBO MHGOpManu# (Tak, Bbl-
6opka E!= ... =% Hecer MHHHMaJbHOE KOJHYeCTBO HH(oOpMalHU
B npumepe 2). OfHAKO MOXHO paccMOTpeThb Bciel 3a Puiepom
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