Jlemma 83.1°. {uBeprednnio AMapu MOXHO 3agaTb eIHHOH
¢opmyJIof Kak wacTHBIH cayuall @-aueepreHunn Yucapa:

D (P, Q= 01 (Q (@0)/P (@o)) P (@0) (8.8)

Q

€ HeIPepHIBHON NO HapaMeTpy Y BuIIVKAOH (yHKIHEH @y (1)

Y%O’l; OL% il’ (P\ ll,) ‘[“{(I“Y)] [lLY——II,
y=1, a=1, ¢ @=ulnux, (8.9)

=0, a=—1, ¢,(w)=—Inuy,

o @=uw~% ¢ ()=1, ¢ (=1, ¢(=0. (3.10)
2°, Iuseprenuuss Dy (P, Q) HeoTpuuarensna; D (P, P) =0, npu
P#Q umeem 0<<Dy (P, Q)<<+oo. Korna a1, 1. e. y=>1 1 Q He

nomuHHpyer P, 0 o6s3atenbHo D, (P, Q) =+4oo, [Tpu a#0 D, He-
cummerpuuna, Dy (P, Q) # D, (Q, P) xax npasuJo.

3°. luBepreHuun D, CONPSiKEHL B TOM CMBICJE, YTO

D.(P, Q)=D_.(Q, P), (8.11)
Di(P, Q)=D_(Q P)=I(Q: P), (8.12)
Do(P, Q) =Do(Q, P) =2d.(P, Q). (8.13)

[TpoBepka Bcex aTHX cBOHCTB 3aeMeHntapHa. OdeBHAHA TaKXKe
CBfI3b  @-IUBEPTEHUHI C UHPOPMAYUOHHBIMU KOoAUuHeCT8aMU PeHou

24— § [P (@)l [Q (@a)r-, (8.14)

Q

cM. [185] u Beiwre opmyay (4.7); Benuuuna 2D3;(P, Q) coBmanaer
¢ ousepeenyueti Kazana [5).

Jlemwma 8.4. JuBepreHuuu AMapH sSBJASIOTCS MOHOTOHHBIMH HH-
BapHAHTAMH B KaTerOPHH CTATHCTHYECKHX peMIAIOIHX MpaBHJI.
Ilpn a#+1 (y#0, 1) nuBeprenuuu Amapd, B OTJIHYHE OT HHBA-
puaHTOB PeHbH, He afiJUTHBHH B CXeMe He3aBHCHMBIX HCHBITaHHH.

Hns nokasatenbcrBa caenyet 3anucats (8.8) mo (3.13) u (8.10)
Yyepes WHTErpassl OT MOHOTOHHKX HHBapuaHToB p'*'(2) B BHAE

1 co

De(P, Q= o @) v7—dy+ b @ yi=dy.  8.15)
[ 1

obobmaromem npeacrasiaenus (3.10) u (3.12), cp. [29].
Teopema 85. Ilycts P, Q, R€Cap (RQ, &£), npuueM R>Q>P
npu y=21 (e=>1), 1 RKQ<KP npu <0 (a<<—1). Torna

Do(Py Ry —{Da(P, Q)+ Da(Q,R)}>, =, <0 (8.16
192



