OTMETHM TOJIbKO, YTO FeOMETpHI0 TV -reofe3HiyecKHX CeMeicTB pac-
npejeleHHH BepPOSATHOCTell Ha GeckoHeuHblx asre6pax COOBITHH
MOXHO pa3BHBaTh BO MHOIOM MNapaJljleJbHO TEOPHH 3IKCHOHEHIH-
aJbHBIX CeMeHCTB, H3JaraeMoil B cjieayouleM naparpadge. Jas cra-
THCTHYECKHX MPHJIOKEHHI 0Ka3blBAIOTCSA CYIIeCTBEHHEIMH NaTOJOIH-
yeckre 3¢ ¢eKTH, CBSI3aHHbIE € PAacXOJMMOCTbIO HOPMHPYIOIIHX
nejutesnein (6.24) u HckaxalollHe CTPOHHYI KOHEUHOMEPHYIO reo-
MeTpHUecKyio Teopuio, cp. [34]. Elue oxHo BaxHOe Hanpas/eHHE,
BO3HHKIIee HEeJaBHO, CBA3aHO C PaccMOTpeHHeM 'V -CBSSHOCTEH H
HX AYaJbHOCTH B TEPMHHAX I'MJIbOePTOBLIX NMYyYKOB, ACCOUHHPYEMBIX
¢ KOHEYHOMepHBIMH cemelicTBaMu {P., 0€0}cCap(Q, &) c Oec-
KOHEUHBIMH anreGpamu &£ (cM. [52]), a TakxKe B TepMHHAX corJja-
COBAHHBIX KacaTeJbHBIX THAbOEPTOBBIX NMPOCTPAHCTB AJs GeckoHed-
HOMEpHBIX ceMe#icTB, cM. [34], [101]. Mpr 3aTpoHeM 3TH BOMpPOCHI HH-
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§ 7. KaHoHHYecKHMe 3KCMOHEHUUAJbHBIE ceMeHCTBa
pacnpepnejieHHH BepOSITHOCTEH

Ob6uas gopMa KaHOHHYECKOH 3alHUCH KaHOHHYECKOTO 3KCIOHEH-
HHaJbHOTO ceMelicTBa & IJIOTHOcTeidl TNpHBeaeHa B dopMy.aax
(0.11), (0.12) BBexeuusi. 31ech MBI PACCMOTPUM CIIEPBA IKCHOHEH-
[lHasbHble ceMelcTBa paclpejeseHH Ha KOHEUHBIX ajarebpax of =
=5/,, T. €. MYJbTHHOMHAJbHBEIX pacnpejenenuii (0.4):

Vi=1,...,n, p(o;s)=p(o;0)exp[s/q,(0)—FH ()], (7.1)
H(s)=InZ;p(0;, 0)exp[s/q; (w)], sER™, (7.2)
rle 10 COBNAAAIOIHM HHXHEMY H BepXHEMY HHAEKCY j MoapasyMe-

BaeTcss CYMMHUDOBAHHe. OquH}IHO, YTO BCe pacnpeneJieHuda PS B3a-

UMHO abCOJIIOTHO HempephiBHEI. He orpannuuBas oOUIHOCTH, YAOGHO
CUHTaTh, YTO BCe p(w;; 0)>0. B mporuBHOM caydae HX yiaoOHee
paccMaTpuBaTh, KaK pacnpefleseHus Ha Q'cQ,.

Jlemma 7.1.1°. Uepes nBa B3anMHO a0COJIIOTHO HempephIBHEIX
pacnpejesieHust BeposiTHOcTed Py P; mpoxoJHT OJHO U TOJNBKO OA-
HO OjHONMapaMeTPHYeCKOe KaHOHHUYECKOe 3KCIOHEHIHa/JbHOe ceMeH-
ctBo {Pg} ¢

Vo, p(o;s)=[(p (@)][p, ()] exp[— H (s)], (7.3)

rjie S—KaHOHUUECKHH MapaMeTp, HpHUeM
Vs: 0<s<1, exp[H(s)]<1, (7.4)

a HaIpaBJSIOIAfA CTATHCTHKA B KaHOHHuecko# ¢opme (7.1) 3amucu

(o) =Inp;(e)—In p(e). (7.5)

20, JIo6ple m-~1 B3auMHO aGCOMIOTHO HeMpPephBHHIX Py, Py, ...
..., P, ompenensior MHHHMAaJbHOe cOojepKalllee HX KaHOHHYECKOE
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