}r\;) Py {U My N)}>1—0 npu N> N,(n, 8). CrenosareabHo, NpH

ay=FE 0 )ﬂl (g)zEgN)ﬂx () exp [N fn(e)] >
> E"Myy (e) m (e) exp [— NI — Nn] > (1 — b—8) exp [ — NI — N,
OTKY A hmmiN”ln oy >—1 (P,:P;) 1o mnpoussoipHoctH N u 8,

Bosbmem Teneph pemramoumee npasuno [1y? Hefimana—ITupcona,
IJISi KOTOPOTO KPHTHUYECKOe 3HayeHHe Ry eCTb KBaHTHJb MOpA1Ka b
Py-cayyannolt BenuuuHH fy(e), 1. e. PiV{Ky}=1—0b. HNmeem

an=E{M 1k @)= E{" Yk (€) exp [N fn (6)] < (1 — b) exp [NEn]. (4.4)

Tak Kak fy (€)=— 1 (P,:Py) npu pacupeneredna P (de), TO u
KBaHTH/b kN—> —-[(PO:P1), OTKY N4

lim N7'in (P HN) 0)=—1(P,:Py)=Ilim 1(nf N'lnoy. (4.5)

ITpexne ueM paccMOTperb ONTHMAa/JbHOE MHHHMAKCHOE TeCTHPO-
BaHHe ABYX NPOCTHIX I'MIOTe3, PaCCMOTPHMM 3/]eMEHTAPHYIO T'eOMeT-
PHYECKYIO KOHCTPYKIHIO, NepeHOCAIYI B Hauly HECHMMETDHUHYIO
Nu(QaropoBy reOMeTpPHIO HOHATHE Meduarpuccst — NepueHinKyiapa
K cepeiHHe OTpe3Ka, KaK MHOXKeCTBa BCeX TOUeK, paBHOYAa/eHHBIX
o1 ero KoHuos, Ilycts Py(-), Py(-) — ABa B3auMHO  abCOMIOTHC
HeMpephIBHBIX paclpejeneHusi BepoATHOCTEH, po(w) X pi{w) — UX
IJIOTHOCTH 10 (PUKCHPOBAHHOM AOMUHUDYIOILeill Mepe p. «Touku»
Py u P, ABAsIIOTCSL KOHIIAaMM OTpe3ka  HX  cMecelt Py=0P,+
+ (1—0) Py, 0<<O<1, 1. e. B3BELIEHHBIX CPEAHHX apUPMeTHUECKHX.
KpoMe TOro, u s Hac 3T0 He MeHee CYILECTBEHHO, OHU ABAAIOTCA
KOHIL[AMH OTpe3Ka reolJe3nyeckol — eJIWHCTBEHHOr0 OJHOTapaMer-
PHUECKOr0 KaHOHHUECKOro sKCHOHEeHIHManbHoro ceMeiicrsa (0.11) ¢
HANpaBJsAOILed CTATHCTHKOH ¢ (w)=In p;(0)—I1n po(w) (cm.
(4.3)), 1. e. HOPMUPOBAHHDLY B3BEULEHHbIX CPEOHUX — 2eomeTpu4e-
ckux (B [34] MBI HX Ha3piBaJu CPEIHHMH CeO[e3HUYECKHMH):

Vs:0<s<l, p(@)=[p (@ [p ()] exp[—H(s)], (4.6)
rae f1(s)—anorapudMm HopMupyomwero nemtem, cM. (0.12),

exp[H (8)]={ [71 @)} [0 (@)~ (do) —
Q
=\ [P @) [P, (dw)] . (A.7)
2

JlBolicTBeHHasT  KAHOHHYUECKOH  HaTypaJbHas  CTaTHCTHYECKafg
(«mixture» uam <«expectation’») napameTpH3auus  onpejessgeTcs
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