K#u» R Ha «IJI0CKOCTbY P
Ps=arg ming [ (P:R). (8.20)
STy mpoexuuio Mel GyJeM HaselBaTb OPMO-npoexyuell, Koraa

VP 6P, S [In P, (dw) — In Py (dw)][R (do)— Ps (dw)]= 0. (8.21)
Q

CoraacHo teopeme 8.6, ecan mas P, BHIOJHEHO YCJOBHE ODTO-
ronasbHoctH (8.21) u I(Py: R)< oo, 10 P, — opTonmpoekuusi R B
CMBIC/Ie onpejeeHas 8.2.

Teopema 8.7. Ilyctb & — pery/sipHoe KaHOHHYECKOE 3IKCIIO-
HeHIHaJbHOe ceMeHCTBO H MyCThb pacnpenejeHne R B3aHMHO a6co-
JIIOTHO HenpephlBHO ¢ P, npHueM I (P, : R)<<oo aas 14+dim &P pac-
npegesenuii P,6% obuiero mosoxenus. Torga cyulecTByer (H eQHH-
CTBeHHa) opTONpOoeKuHst Rp€P pacnpejenenns R Ha P, pawmas
crporuii MuHUMyM I (P :R) Ha P. B HaTypaJbHOH CTaTHCTHYECKOH
napaMmeTpHsanyd t ceMefictBa P, IBOHCTBEHHON K KAHOHHYECKOH S
C HanpaBJsIollell BEKTOP-CTAaTHCTHROH q(w), Re =FPs ),

1=Epq(0). (8.22)

Has sxcnonenuuanbHBIX ceMeficTB P pacnpejeseHHil Ha KOHeU-
HbIX a/irebpax sMmupHueckas Mepa P* mocrpoenHas no N nesaBi-
CHMBIM HAOMIOAEHUSIM ¢ pacnpefesnennem Pgé?, ¢ GOJbILONH BEpOsT-

HOCTbI0 B3anMHO abcoJloTHO HenpephlBHa ¢ Pg. B astom cayuae
OL€HKAa MAaKCHMaJbHOTO HpaBonofobust 1151 HeMsBecTHoro Pg COB-

najgaer ¢ opro-npoexkuuell P* ma P. Jto caenyer 3 (8.22) u teo-
pemer 7.8. Bripouem, 3TO JIHIUb YacTHBIA caydail obliero yTBepxjie-
HHA JJI ceMeliCTB Ha KOHeUHBIX aJjrebpax: korma P* <P, oueHkd
MaKCHMaJnbHOTO NpaBionofo6Hsi coBnanaer ¢ npoexuued P* na 2.
Jasi cayuasi GeckoHewHbiX aqarefp Ha METOJ MaKCHMaJabHOTO NpaB-
JONOA00HS MOXHO CMOTPETh KaK Ha HCHOJb30OBaHHE NEePEHOPMHPO-
BAHHOrO MeToia [-NPOEKTHPOBAHHS (MOCHE BBIYHTAHHA OeCKOHEUHOo
00JIBIIOH KOHCTAHTH), UTO MHOCC Pa3 OTMeyaJdoch H NepPeoTKphIBa-
Jaock (cM. [154]). Pemrenuss ypaBHeHHSI HauOOJblIEro MpPaBiONOLO0-
6usl B TAKOH HHTEPHpPETAUHH MOTYT paccMaTpHBaThCsi Kak [-opro-
HNpOeKUHH Ha MaJjble 06J1acTH ceMeHCTBa, OnpefeasIoliye JOKadb-
Hble MHHHMYMB /-YKJIOHEHHS.

HexkoTopslii HHTepec MOMKeT NMpPEICTABHTh TakXke 3ajzaya /-mpo-
eKTHPOBAHHs Ha KBAa3UKOMIIAKTHBle NoJceMeficTBA KaHOHHYECKHX
3KCNIOHEHUHaAbHBIX ceMeficTB. CnpaBelJIHB CAefyIONIHA aHAJOr Teo-
pemnr 7.10.

Teopema 8.8. Ilyctb P={Rg¢} — KaHORHYECKOE 3KCIOHEHIH-
aJbHOe CeMefCcTBO ¢ KAHOHHYeCKHM mapaMerpoM s€G=Dom P<=R™
H NycTh KOMIAKTHOE BHINYKJa0Oe MHOXecTBO K<=R™ TakoBo, uro
KNG*#J. Ecin nHa mnoaceMeficrBe X ={Pg, s€KNG} KoneueH
inf g I(Pg: R), To OH JOCTHTaeTcsi H, IPHTOM, B €AHHCTBEHHOH TOY-
ke P, nprHyem

VPgex, 1(Pg:R)=I(Pg: P,)41(Ps: R). (8.23)
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