CTATHCTHKH, AaONy0 Py HECMEIleHHYI0 OLEHKY AJs OJHomapa-
MeTprueckux nogceMeiicts {Py ), rae

t(t) =0-t1z, Vz€Z(y)={z:y'z;=1}, (9.30)
rae 3HaK CyMMBI MO cOoBnagawIiliuM HHIAEKCaMm OIIyI_U.EH. OTCIOlIa
Varg [y7q; (0)] > supzcy)[@/*z 2. = v ey Y~ (9.31)

[Tocsientee paBeHCTBO eCTb M3BECTHOE CBOHCTBO B3aHMHO OODPATHBIX
TIOJIOXKUTENbHO ONpejesieHHbXx MaTpHl. IIpH 3TOM, BepXHSfl TrpaHb
(9.31) mocruraerca Ha BEKTOpe Z

2;=vay" [ vny'y*. (9.32)

Hetanu pokasatenscTBa cM. [34], mam cM. HenmocheACTBeHHBI Bhi-
Bozx B [1] nau [41].

Teopema 95. Ilycty {Py, teB=R™}=PCap, ecTb ceMefi-
CTBO Mep, 3ai@HHOe B OTKPBITOH JHHeHHO CBA3HOW  oGaactd 8,
Li-pnpdepenupyemoe Bo Bce#h obsactu 3aganus. Ecaum  napa-
metp t gomyckaer 3¢ eKTHBHYIO OLEeHKY q(w), o6pamanuyo Hepa-
BeHcTBO HHpopmauuu (9.26) B paBeHCTBO, TOrAA:

1°. P saBasieTcsi KAHOHMYECKHM m-NapaMeTPHYECKHM 3KCIIOHEeH-
LHaJBHBIM CceMeHCTBOM (HJM €ro OTKPBITHM IIOIMHOMKECTBOM) ¢
HANpaB/siolieli BEKTOP-CTATUCTUKON G(®) ¥ HEKOTOpPOH KaHOHHYe-
cKo#l napamerpusauuei s. [Tapamerp t siBjsgercs HAaTypaJbHBIM CTA-
THCTHYECKHM IapaMeTpPOM ceMefiCcTBa, IBOHCTBeWHEIM S. Bce Mephl
P, B3aumpo ab6COTIOTHO HENpPEePHBHH H COCPELOTOYEHBI HA MOJ-

MHOXecTBe B — o6beHHEHHH BCEX aTOMOB, WMEIIUX CTPOTO
MOJIOXKHTENBHYI0 BEPOSTHOCTD.
2°. CemeiictBo {P} onpeleseHo (HIH MOXeT ObITh LOONpeAeJie-

HO) 14 BceX 3Hauenui napamerpa t B BHNykAo0# obaacru Int C,
rie C —3aMKHYTHIH BBIMYKJbIA HOCHTeNb Mephl Peq~!, cM. onpefe-
JeHue 7.1.

3°. OHo MoxeT GbiTh NOMOJHEHO INpelesbHHIMH  pacrpeiele-
HUAMH ceMefictBa (ero MHOHHHTHBIM KpaeM), OTBEYAIOUWIMMH 3Ha-
ueHuam t60C. Bcee oHH cOcpeaoTOUeHH HA MOAMHOMKECTBAX MHO-
xectBa B, H npu 1€0C yacth coOCTBEHHBIX uuces maTpuub Ouide-
pa (w*(t)) obpamaercs B - oo.

4°. Tlpu Bcex te€C ouenkxa q(w) apbexTHBHA.

Hamerum unero mokasarensctsa. Tak kak ceMeHCTBO AONYCKaeT
HEeCMelIUeHHYI0 OLEeHKY, TO BCe pacnpefefeHUs ceMelcTBa NOMapHo
pasauypl, T. €. Py=P, paeuer

t=E{g(0) =Esq(0)=86.

CilenoBaresibHO, YHCA0BBHE CTATHCTHKH 1(0), ¢1(®),..., gn(ov) JaH-
HelHO HEe3aBHUCHMHI, faxe ecsH NpeHebpeub HX 3HAUEHHAMH HA MH-
HUMaJbHOM JJIf cemeficTBa HyJib-MHOXKecTBe. MHaue cBaA3b

1=A0t 4 ... AL,
He faBajia OH mapameTpaM NPH HX H3MCHEHHH 3aMOJHUTb OTKPH-
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