CrpykrypHyo Teopemy [le6imna — KosiMoropoBa 3koHOMHee
BCETO BBLIBECTH M3 3PTOJHYECKHX CBOHCTB Leneii MapkoBa. DTOT ke
nyTh yroOeH B clayyae Je6eroBblX HPOCTPAHCTB (R, &), HUCIOAB3Y-
IOIHH 3proauveckyio teopemy bupkroda, (cm. [170]), u pas moka-
3aTeJbCTBA AHAJOFHYHON TeopeMbl B HEKOMMYTATHBHOH TEOPHH Be-
positHocret, cm. [11], [29], [168] u npuBenennyio tTam GubaHorpa-
.

[TousiTHe 3KBHBAJIEHTHBIX U UHPOPMaLHOHHO GoJee GOraThIX CTa-
TUCTUUECKHX HKCIEPHMEHTOB BBOAMJIOCH M 0606I1aJOCh MHOTHMH
aBTOpaMH, OOBIYHO OT/IHYAsiCh HEOOJBLWINMHU neTansMu. Craeanywoinee
onpejesenne otpaxaer noaxon Jle Kawma [162].
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Onpenenenne 2.2. Cemeiicreo {P§’, 960} na (", o)
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annpokcumamusno He Gednee cemeiicrea {P§’, 9e0) na (¥, 5£?),
napaMeTpPU3OBAHHOTO TeM Xe MHOXEeCTBOM O mnapaMeTpoB, eC/d
HafiieTca Takad IMOCAeLOBATENbHOCTb MApKOBCKHX — MOPGH3MOB

1
il m; do®), gro

Voed, dy (PSP, PP) >0 npu n-s>oo. (2.15)

JIBa Takux ceMefCTBA, KaXKAOe H3 KOTOPBIX ANNMPOKCHMATHBHO He
GelHee APYroro, Ha3bIBAIOTC ANAPOKCUMATUBHO IKBUBANEHTHLIMU.

3aMeTuM, UYTO B CHIY CJAeJACTBHA u3 JemMsl 3.4 IefiCTBHE
MapKoBCKOTO MOpdmsMa Ie yBeaHuuBaeT dy-PacCTOSHHA MeXIY
pacnpenenenussMd. [lostoMy nagm JmoGoro mpocrpaHcTBa (A, D)
pemmenuii ¥ MoGoro pemaioulero npasuaa 11® nm Menee Goratoro
cemefictea {PFP} nocaenosatessrocts mpasua 1Y) — LIYP-IT?
nas {P§’} npusoaut moutn K TOMy Ke CeMefCTBY paclpeeJieHHH
BYIBOIOB, uTO K [1%:

vee®, dy (P, MY, PP, 1) >0 npu n—>o. (2.16)

3aMeHa NOHSATHS CTAaTHCTHYECKOH 3KBHBAJEHTHOCTH Ha allpOK-
CHMAaTHBHYIO CTAaTHCTHYECKYIO 3KBHBAJIEHTHOCTH I103BOJIsIeT OTOpa-
CBIBATh B TeOpeMax AOMNOJHHTEeJIbHOe TpeOoBaHHe JAUCKPETHOCTH HJIH
J1e6€roBOCTH H3MEPHMOro NPOCTPAHCTBA UCXOJOB IKCIEPHMEHTA.

Paccmarpusasi KaTeropuio CTaTHCTHYECKHX pellalolliX IpaBul,
MBI HHUTJIE HOKA He YYHTBIBAJH, YTO OCHOBHON NPHKJIAaZHOH HHTepec
NOPEJCTaBISIIOT HCXOAB SKCIEPUMEHTOB, OMHCHLIBAEMBIX N0CAe008a-
TEAbHOCTHIO HEe3a8UCUMbLX O00UHAK0B80 pacnpedeseHublx HabA00e-
Hud. Ecau oanHouHOEe HaOJIOAEHHE ONHCBIBAETCS H3MEDUMBIM HpO-
crpancTBoM (2, S£) W paclmpefaesneHHeM BeposTHOcTell P Ha HeM,
TO TMOCJEN0BATENbHOCTh HIUHB N GyJeT ONHCHIBATBCS H3MEPHUMBIM
npocrpaHcteoM (QF, £°N) u pacnpepmeseHueM BepOSITHOCTEH

PY:PY(do'X ... XdoV)=P(do')- ... -P(do¥), (2.17)
T. e. N-it (ToXe, CTPOro roBopsi, TeH30pHO#H) creneHblo P. CooTseT-
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