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BBITEKAET, 4YTO

dln p (o; t) =w” () [g.(0) —t:)dt;.
Unterpupyst 3107 moauwmii guddepenunan Brosb J0G0ro KycouHo-
riaagkoro nytd [(t), coemnnsmwoluero t ¢ UKCUPOBaHHOH TOYKOH 6,
rie Py o0/aajaeT MHHUMAJbLHBIM T[O YHCJAY aTOMOB  HYJb-MHOXKe-
CTBOM, HAXOJHM

In p(0; t)=In p (©; 8) + s*q. (0) — F (1),
rae (cp. (9.24))

se=wryat, HO= o t)a,

ITo nuueiino#i meszasHcuMocTH cTaTHCTHK l{w), gi(®),..., gm(®)
KO3 ¢HUHeHTB TaKoro npeicTaBieHns, uMeloulero sua (7.1), eann-
CTBEHHBI, H, 3HAUHT, He 3aBHCAT OT NyTH HHTErPHPOBAaHHA.

TIpoananusupyem rtenepb o0OCTOATEALCTBA,  [PENATCTBYIOLIHE
HelocpeCTBEHHOMY mepeHeceHHI0 AOKa3aTeabcTBa TeopeMnl 9.2 Ha
cayuali NMpoH3BOJBLHOrO H3MepHMOro mnpocrpancrea (Q, &£). Ilycrtb
UMeeTcs OJHONMapaMeTpHuyecKoe CEeMeHCTBO P BepOSATHOCTHHIX
Mmep P;. EcTtectBenuo ckasatb, uto cemeflcTBo caabo auddepen-
uapyemo npu t=0, ecan aast Bcex A€ nuddepeHuHpyeMH QYHK-
uan Py (A). CewmelicTBo 3tux mpousBoaHbix {Pe’(A), A€sf} 3a-
Jfaet Ha ¢ KOHeYHO AJAUTHUBHBIH 3apan R(-), AOMUHHpPYeMHI B
cu1y demmbl 9.1 mepoit Py, B ¢ nosnbiM 3apagom R (Q)=0. Ilycrs
cTatucTHKa f[(w) uMeer cpeiHee m(t) mo kKaxao# mepe Py (4TO
ObIBaeT OTHIOAb He BCerja, HO UTO Pa3yMHO MPeINOJOXKHTb B yCJO-
BUAX TeopeMbl). Ilpu clesaHHBIX MHHHMAJbHBIX OPEANOJIOKEHHSX
dyHKuHA m(t) yxe He o0sfi3aHa OblTb AM(depeHUHpYeMOll, a ec/u
oHa n AHGdepeHuupyema npu t=0, To 3Ta NPOU3BOAHAST MOMXKeET
OTJIHYATLCSL OT HHTerpasa JleGera (moHHMaeMmoro Kak Tpefien HH-
TerpaJbHbIX CYMM) CTATHCTHKH f(w) mo 3apsany R(dw). Kowueuho,
ec/li BBECTH BCe BblilecKa3aHHOe B (DOPMYJHPOBKY TEOpPEMH B Ka-
yecTBe JOTOJMHHUTEJNbHBIX NPefNOJ0XKeHHH, TO J0Ka3aTeabCTBO CO-
XpaHUT cBOw cuJy. OXHAKO LEHHOCTL TAaKOro yTBepxjieHus Oyner
HeBelcokoil. HepaBenctBo (9.18) orpanuuuBaeT CHH3Y TOYHOCTb JIO-
Go#i HecmelleHHOH OIleHKH, a TaK OOOGIeHHBIl  BapHaHT €ro—
TOJNBKO «Xopomux». Jlas Hawux nedeil Taxkoff nyTe (cMm. [149]) He
roautcs. CaMblil mpocToff BHIXOL cocTouT B ciefyiomem [34]. Ces-
KeM ¢ Pe=P MecTHOe CKaJsipHOe IpOH3BeJeHHe IS AAJHTHBHHIX
(QYHKUMA MHOXKECTBA HA ¢

IRIE= ¢ R.R)p=\[R do)P?(do),  (9.33)

Q

rie CKaJsApHHH KBagpar NOHHMaeTcs Kak MOHOTOHHHI Npejes HH-
TerpaJbHBIX CyMM, ¢ npaBuaoM 02/0=0 pacKpHITHS HeonpepeeHHO-
CTeH.
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