Ecnn s3apaHee mpeanosaratb MOHOTOHHOCT (OPMHI  BCIOLY B
Int Cap,, To 43 Hee MOXKHO BHIBECTH €€ HeNpephIBHOCTb, OMHPasiCh
Ha caefylolilee reOMeTPUUECKOe NpefoXKeHue,

JJemma 5.4. KakoBpl 6b Hu O6biin  napa P, Q€lnt Cap, u
¢>0, MmoxHo HaliTu B Cap, ABe mMapel CTPOro  MHOJIOXKHTEJIbHBIX
apudmeTnyeckux pacnpefesennit (P, Q') u (P’/, Q) u naBa
MapKOBCKHX oToOpaxeHnusi /I u [l cumnaekca Cap, B ce0Osl, TaKue
uro (P11, Q'IIY= (P, Q), (PLI, QU= (P'", Q"), u ans  Xu-
KBaJpar IJHH

S (o — @) (P) =5 (P —40) (P <e (5.13)

H_zan_xoneur,_~ npoBepxa (5.4) 3neMeHTapHa BBUAY 0 PeQ =
=Y Ped)V Q+06)YPR)Y Q. ItuMm 10ka3aTe/bCTBO YHHBEPCANbL™

HOCTH (PHIIEPOBCKOH# HHGOPMAIHH 3aBepIIeHO, H, KaK NOAYepKHYJI
Kacc [153], B npuHsTOM (opMasu3Me CTATHCTHYECKOTO pelUeHHd
YHUBEpCAJ/bHBIX aHaJ0rOB y Hee ObITh HE MOXKET.

Hans rnagkux cemeficTB B3aUMHO — abCOMIOTHO — HeNpephIBHEIX
pacnpenenesuii BepositTHocTell {Pe, B6O=R™} B mocjenHei# H3 3a-
nuce#t (5.5) MoxkHo pepelitH K IIoTHOCTSM p(w; 0) no $uxcupo-
BaHHOA pomuuupyiouedi Mepe p(-); Po(do)=p(w; 0)p(do),

§ 1610 p (03 025 (@)= 0012 § [ L2200 T (w3 ) (do), (5.14)
Q

Q

cornajamomee ¢ (5.1). 3pech, KaK W BCIOAY paHee B 3TOM napa-
rpacde past IHQdepenuyasa pacrnpelleieHuss BepoATHOCTeH P HJH
ero napamerpa 6 ynortpebJasiercs cMMBOA 6, yToOH He IyTaThb €ro
C CHMBOJIOM d 3J1eMeHTa MHTErpUpPOBaHHSA 10 Q.

§ 6. UnuBapuaHTHbIe JMHENHHbIe CBSI3HOCTH
B MHOroo0pasusx
pacnpeneieHHH BepoATHOCTEH

Kaxk ormeuasocs BO BBeLeHHH, BIepBble YKa3aHHasi Hamu B [26]
CBA3HOCTb MHOroo6pasHii paclnpefeleHHH BepOsiTHOCTeH ¢ napaJ-
nesapHbIM nepenocoM (0.10) kacaTesbHBIX BeKTOPOB SBJSIETCS €AMH-
CTBEHHOH HHBapHaHTHOH CBSI3HOCTBIO, B KOTOPOH Treoje3sHYecKHe
JHHUH Y BHOJIHE reoJle3HYecKHe NOBEPXHOCTH ONHCHIBAIOT «HHTEpecC-
Hble» ceMeHCTBa pacnpelesleHHi BepOATHOCTEH, a HMEHHO KaHOHH-
YeCKHe 3KCTNOHEHUMANbHBIE CeMeHCTBA, CM. COOTBRTCTBYyMOLIHEe Xa-
pakrepu3auHoHHue TeopeMul B [14], [15] u [33], [34]. Pasymeercs,
MOKHO OHIO 3apaHee NpelBHJeTh, YTO YKa3aHHAs 3KCIOHEHIHaJIb-
Hasi (XOTH nmpaBHJIbHee €€ OblJIO Ohl HA3KBATH JA02apugmuueckol)
CBA3HOCTh He ABJISIeTCH €JIHHCTBEHHOH CpelH MHBapHMaHTHHX. MHBa-
puanTHOM OyleT, KOHeWHO, HpocTedlas  MJIOCKasi «cMmecesass
(mixture) c8a31OCTH, B KOTOPOH reoje3HyeckHe JIMHHH ONHCHIBAIOT-
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