HepaBHoGeapennbie AABC u ADEF KOHIpYeHTHBI, MepBHi MOXHO
HAJ/IOXKHTb Ha APYTo¥ NpH CTPOro ONpejiesIeHHOM COOTBETCTBHH Bep-
wuH. C Apyrofi CTOPOHbI, OfiHHAKOBasl mepenapamerpusanus T :O—
—0’ NBYX KOHIPYIHTHBIX CEMEHCTB COXPaHsSeT OTHOLIeHHE KOHTPY-
SHTHOCTH. Tlo3TOMY, MBI yacTo He GyAeM CBA3BIBATH C CeMeACTBOM
XKECTKO eJMHCTBEHHYIO napameTpH3anuio, a OyaemM BoOHpaTh H3
BCEX BO3MOMKHBIX Te€OMeTPUyecKH HaHboJee YHOOHYIO.

§ 3. UnBapuanTh napsl pacnpeneneHUll BepOATHOCTE!
1 MHbopMauHOHHbIE KOJHYEeCTBA

Kareropusi mapkoBckux MOpGH3MOB [eHCTBYeT Ha 0GDbeKTax
Cap «TpaH3HTHBHO», TIIOCKOJIBKY BCE€ CeMefiCTBa, COCTOSILLHE H3
€IMHCTBEHHOrO pachpefle/leHUs KaXKja0e, SKBUBAJEHTHbl MEXAY CO-
6oi. B camMoM Jene, MOCTOSIHHOe nepexoOHoe pacnpedererue
2 (0®; -)y=Q(-) mnpun Bcex o'VeQWM nepesoaur moboe PE
¢Cap (Q", #V) B Q; P&Q:

@A) ()= [ P(@omQ()=Q() | P(de®)=Q().
o) o)

Takum o6pa3om, «ofAHOTOUEUHbIE DHUTYPBI» HETPHUBHAJNbHLIX HHBApH-
aHToB He uMeloT. Ho ye «aBoeTouHsi» HMeeT GoraThlii CIEKTP HH-
BaPHAHTOB, MHOTHE H3 KOTOPBIX CBSI3aHbI C TEM HJIU HHBIM KOJIUYECT-
BOM HHQOpPMAaUKH.

Onpenenenne 3.1. Uncaosyio ¢yHKuuio f, 3afaHHylo Ha
KBaJpartaXx BceX o0bektoB karteropuu CAP, nasoBeM urnsapuantom
napot, ecJiu

{(P1, P3) ~ (Q1, Q2)}=>{[(P1, P2) =[(Q1, Q2)} (3.1)

JJisT BCE€X KOHIPY3HTHBIX MNap, H MOHOTOHHbIM UHBAPUAHTOM, €CJU
BCeraa

[Py, Po)=[ (P, P,IT), (3.2)

KOT/1A mpaBast u JeBasl YaCTH HMEIOT CMBIC.
SBameyanue l. OueBuaHo, BCAKHH MOHOTOHHBII UHBapUaHT
SIBASIETCS HHBAPDHAHTOM B cMblcae (3.1).
3ameuanue 2. 3uauenne (P, P) onHo u To Ke A1s BCex P.
Jluneiinast oGosiouka cosokynHoctu Cap (€2, $£) COCTOHT H3
npoctparcrsa Sac(Q, S¢) 6cex c4eTHO-a00uUTUBHbLX 3apsados ()
C KOHeYHBIMH HOAONCUTEAbHOU W OTPULATEAbHOL 8APUAUUAMU

pr=supp(C), p = —infu(B), pt—p =p@. (.9
Ce‘y BE&¢

Besnuuuna |p|=pt4p- 3amaer Ha Sac(L2, $) ecTecTBeHHYIO HOp-
My, o6o6maiomyio (0.1). C kaxabiM 3apsijoM KOHeYHOH BapualllH
MOXHO CBSI3aTh (HEOAHO3HAuHO) pasaoscerue Xawa Q=Q+JQ",
rie VC=Q*, n(C)=0; VB=Q-, n(B)<<0, u oanosnayHoe pas.Lo-
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