OT KOHEUHOMEpHOro BeKTOpHOro napaserpa 060, roopsar o napa-
MmeTpuseckol 3adawe oyerusanud. HaKorel, Korja amnpuHopHoe ce-
MeHCTBO MOZKeT OBITh I/ KO 3am2PaMeTPH30BAHO JIHIIL CYETHBIM
YHCJIOM KOOpAHHAT, 00BIUHO roBOPST O HEHADAMETPHYECKOM OLEHH-
Baluu ILIOTHOCTH, XOTs JIOTHUHee Obl OBIO OBOPUTH O CHETHO Na-
pamerpuueckoll zadaue oyerusanus. IIpuBefeHHBIll TepedyeHb He
1aeT, pasyMeeTcs, HcueplbBaloulel KIacCH(PHKAUMH BCeX BO3MOINK-
HBIX IOCTANIOBOK 3ajaull CTATHCTHYECKOTO TOYEYHOrO OlleHHBAHHS.
Mpr YKazadu JHIIb Hanfo.ee BayKHble H3 UHY B nopdaaKe Bospacra-
HHsl @npnopuoii HecnpeseaentocTd H BbiTeKaloulero orcroga yObi-
BaHHs TOYBOCTH DPelIcHHd. Tﬂ!\’, Iopd NIpoBepKe MPOCTHIX THOOTES
BEPOMHTHOCTE onCKn y(’)bIBB(ET SKCIIOHEHIIHAALHO ¢ POCTOM Hiilaad

naluiesieinil, B KCHEUIIo MapaveTpiic: <off 2o,1a%e Norpeliiocts b
SHAUCHH [TapaMeTpa H CaMOro PacupeaeTenta MMceT  TMOPHION

N-VHdEim©) Ve, a © cueTHO mapaMerpHuecKol HOopsioK yOuisoung
HOTPCIHoOCTH e AoctHraer N-V2 1 sanncut of HHOOPMALHOHHOI
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Bo peex mocraiiopkax zanauu nac Oyrer dHTepecoBaTh OUEHKA
camMoro pacnpejencHus Py, a He ero uvent §. 10 NPUBOZHT K
HEKOTOPBLIM TEOPeTHKC-MHOXKECTBeH i LIM TPYAHOCTSAM, BIPOUYEM BIOJI-
He mpeojonrumbiM. Pacnpenenennie  BepostHoctefl P(-) Ha o-an-
refpe 3ajaercsd CBOHUMH 3HaueHusmu P(A) Ha  BCEeBO3MOIKHBIX
A€st, 1. e. Toukoit KyBa [0, 1]°¥ ¢ HecueTHHIM  MHOXKECTBOM S¢
«x0OpAKHaTy. MexXay <«KoopAHHATaMH» HMEIOTCH CBSI3H, OTpaxKa-
olKe afJUTHBHOCTL H CHETHYIO aiAHTHBHOCTL Mep P(-). I[Tocaex-
Hee CBOHCTBO Bbutedser moamuoxkectso Cap(Q, &£) ky6a [0, 1],
He siBjsOIeecs GOPeNeBCKHM B €r0 eCTeCTBEHHOH THXOHOBCKOH TO-
nosioruir {36]. Tem caMblM MBI BBIXOJZMM 32 PAaMKH CTaHIApTHOTO
noaxoia A. H. Konmoroposa [8]. Onvako, cienys omHoil ujaee
Hy6a, stor moaxox yjpaercssi MOAHQHUUPOBATb, OTHPABJAAIACH  OT
3HaueHnit P Ha cucreMe ofpasyouiux aJjareOpel ¢, W NPeBPATHTD
coBokynHocts Cap (L2, s£) Jneberosa THna B H3MEPHMOE MPOCTPAH-
€TBO ¢ aarebpoil K (s£) Takke JgeberoBa tHna, cm. [34].  [lpu
3TOM BCe Das3yMHBle ceMeficTBAa pacnpeieseHnil BeposiTHOCTEd Ha
(Q, s£) oxaswpiBatoTcs J(S£)-U3MEPUMBIMKM  TOAMHOMXKECTBAMU B
Cap(Q, &), u Bce nubopmaunonnble hyHKuHOHAMB THIIA dv (P, Q),
sp(P, Q) umu I(P: Q) — A ()-U3MepUMBIME (QYHKUUIMH.

§ 2. Kareropusi CTaTHCTHYECKHX DelUAOHIUX MPaBHJI
W 3KBHBAJIEHTHOCTb CTATUCTHYECKHX 3KCINEPUMEHTOB

IMoaxon x 3amayam CTATHCTHKH KaK 3a471a4aM CTATHCTHYECKOTO
peweHus 6w paspaboran A. Baabpom, cm. [195]. B nocranoske
CTATHCTHYECKOH 3ajauyd, KpoMe H3MepHMOro IpoctpaHcTBa (Q, )
HCXOA0B Hab,/110aeMOro sBJIEHHS HJIH NPOBOAMMOrO 3KCHEpHMEHTa
u ceMedctBa P={P,, 060}, MOrymux ONHCHIBaTh  HabJI0AeHHe
pacnpenesnenuiit BeposiTHOcTell Ha (R, &), AOMKHO OBLITH YKa3aHO
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