cootromennem (0.16)
£9)= ¢ (@) P, (d0)=E,In p () —E,In p, (0) =T~ (48)

Q
Tlpu 3TOM { MOHOTOHHO BO3pacTaeT Ha OTpe3Ke,

t0)y=—1(Py:P), t(1)=1(P,:Py); 4.9)
H dt
A 2L Var,g (0)=E,[q @] —[E,g @) (4.10)
Hopmupysownii AeJuTeJb W ero JorapudM sBJIsIOTCS aHa/IHTH-
HeCKHMH BBINYKABMH ¢yukiud ot s, H(0)=H(1)=0. Oum  10-
CTHraloT MHHHMYMa NpH 3HaueHHH S=¢ TakoM, uto ¢(o)=0. Has
P, uMeer MecTo paBeHCTBO

w0 > [ (Py:Po)=1I(Py:Pg)— — H (6)=
— —min H(s$)=J (P, P). (.11

<<t
«Toukar P, asaseTca B HEKOTOPOM CMBIC/Ie «CepeauHoi» reone-
augeckoro orpeska {P,, 0 <s <1}

Ps—argmin, max {{ (P;:R), I (P,:R)}. (4.12)

[Mpoxoaamas uepes nee rumepmiockocts {R:Egg(w)=0} ects
aHAJOT MeJHaTpHCCHI:

{7 @R @0)=0—t @)=1 (P:RIZI (Pi:R),  (4.13)
Q

€C/JH TOJbKO XOTb OJHO W3 yKJoHeHu# Kyab6axa xoHeuso. Bce sti
YTBepKAcHUA aBAAOTCA (daxkrtaMu obuiell TeopUH SKCIOHEHUH-
aJMLHBIX CEMEHCTB, CM. HUXe § 7.

Teopema 4.2. Tlycty pacnpegenenusi P, u P, Bsaumso abco-
JIOTHO HempephBHbI. Torga MakKCHMYM BepOsSTHOCTH OLIHOGOK y OI-
THMaJapHOTo Tecta yOwpiBaer Kak exp[—NJ(P,, Po)], Tounee

lim inf N7'lnmax{a, (1), B, (V)= —J (P1, P)). 4.14)
N—co [T(N)
DTOT npejen HHXKHell TPAHH JHOCTHTaeTcsl Ha NpaBHaax HanboJblue-
ro npasgonoaobus 1'% ¢ KkpuTuueckoi 06/acTbIO

HK={e:f(e) >0}; Ve€H, 6(e) =0, (4.15)

00pasyomHX aCHMOTOTHYECKH ONTHMANBHYI0 TOC/IENOBATEIBHOCTD.

HepBoe NoKasatenbcTBo 3Tofi Teopembt aan Yepuos [102], ko-
Tophii onpefeasan J (P, P;) npaseim paBerctBoM B (4.11) u omu-
pajcsi Ha TOHKyI0  npeleibHylo TeopeMy Kpamepa. Cpsisu
J(Py, Py) ¢ undopMauHOHHBIMH KoAHuecTBaMu  KyJabGaka, T. e.
JieBbie pasenctsa B (4.11) Obuin yxasanw H. IT. Cannxosmim [19],
B CBAI3H C €0 HCCHEAOBAHMAMHM MO MHHMMAKCHOMY  Da3jiHueHHuIo
TPex NMPOCTHIX THIOTE3, CM. TAKiKe HalH o030pHble Jjekuuu [98],

0<s <1,
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