JIH H COOTBETCTBYIOULHE HaTypathHue CTaTHCTHYECKHE napaMeTpH-
34allHH CBA3adHbBI B 06JlaCTH G CCOTHOUIEHHAMH
Hp(8)= H (s)+1n P, (F), (7.35)

t7(s)=t(s) +grad In P _(F). (7.36)

3ameuanue, McxogHas TouHass KaHOHHYECKAsi apaMeTpH3a-
LOHS s Ha ceMeiicTBe ¥ MOKeT OKaszaThCs HeTOyHOH. 3aro #7 Mo-
JKeT OKasaTbCsi PEryJasipHBIM CceMefCTBOM IIpH HeperyJaspHoMm P.

C KamInM HeperyJspHbIM KAaHOHHYECKHM 3KCIOHEHUHAJbHRM
CeMeHCTBOM MOXKHO CBfi3aTh UEAYI0 HAaNnpaB/eHHYI0 CHCTEMY ce-
MeficTB yceuenu#i (7.32), cxopsmuxcs X &P, ¥ nPOCHeJUTh 3a NO-
BefeHHeM GyHRUHA (7.36), yTOOM NPaBHALHO ONPENENHTh MHOMXKecC-
TBO !, NPUNHCHIBAaEeMHIX Touke S€JG, cM. Bhlle 3aMedyaHHe O IO-
BOAY NpHMepoB 5 u 6.

Crenyioulee CBOHCTBO SBJISIETCS TJaBHEIM, BHAEJSIOIIHM 3KCIIO-
HeHUHaJbHLIe ceMeHcTBa H3 KJjacca 'V — BHOJIHE Teole3HYecKHX
CEMEHCTB IIPH JPYTHX HHBAaPHAHTHBIX CBS3HOCTAX C Y7 ().

Teopewma 7.7. [Tycrs 92’”={PZSV (+)} — cemeficTBo pacnpenene-

HHH BepOSITHOCTeH /Js mocjenoBatesbHOCTed N He3aBHCHMHX HC-
xon0B (o', ..., @¥)=¢g, pacupefeJeHHHX KaXIblfl MO OLHOMY H
TOMY Ke pacnpefeseHHio P,(+) ¥3 KAHOHHYECKOIO SKCIIOHEHLHAJb-
Horo cemefictBa &, cM. (0.11) wam (7.1). Torpa cemeficteo P¥
TaKKe SIBJSETCS KAHOHHYECKHM S3KCIOHEHUHAJIbHHM C TOX XKe Ka-
HOHHYECKOH NapaMeTpHsanvefl s, ¢ HanpaBisioillel BEKTOP-CTaTHC-
THKOH

q; ) =q; )+ ...4+g;@"), Vj=1,...,m, (7.37y
H HODMHpYVIOIUHM geauteseM exp [NH(s)],

Hy(s)=NH(s). (7.38)
CoOTBeTCTBYIOIMA HATYPANbHbIA CTATHCTHYECKHi IlapaMerp ecThb
tN(s) =Nt(s). (7.39)

Pacnpenenenne R:Y BeKTOp-CTATHCTUKH ¢ (¢) sBaAgeTca N-KpaTHOMH
KoMmnosuuyed penykuui R,

V=R xR, (7.40)
G(PY)=G(P), C(P")=NC (P). (7.41)
IIpoBepka Bcex YTBepKIEHHH TEOPEMBI 3JIeMEHTapHa, TOJBKO
OpH [J0Ka3aTe/]bCTBE NMOCJeIHero U3 paBeHcTs (7.41) HaL0 BOCHOJb-
30BaThCsl TEXHHKOH onopwuelx naockocred, cM. {34, § 21]. 3amerum,
YTO XOTH CaMM HOCHTENH PACTYyT JHHEHHO, NPOHCXOAHT KOHUEHTpa-
IHSl BEPOSITHOCTHOH Mepbl BOKPYr ToukH Nf(s), oHa CTaHOBHTCH
ACHMNITOTHYECKH HOPMAaJbHOH CO CKOPOCThbIO pacnabBanus N2
TIpOHCXONHT Takxe «pasMasbiBaHHe» CHHIYJASpPHEX Mep (cM. [4],
takxke [34]) Ha Bechb BHNYKJBIH HOCHUTEb.
PaccMOTpHM, HaKOHell, 3aJavy OLEHHBaHHUs mapaMeTrpa KaHOHH-
YeCKOro 3KCHOHEHIHAJbHOro ceMeficTBa P mo HaGJMIOJEHHIO ® HIH
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