Horo cemelictBa ¥={P;, s6€G}cCaph(Q, &£, &) ¢ R-OpTOHOpPMH-
pOBaHHBIMH HaNpaBASIOLIUMH CTATHCTHKaMH ¢;{w),

Erg;(0) =0, Erg;(0)gu(w)=8; j, k=1,...,n. (12.44)
[lyctb, pagjee, BBIMyKJbE  kKoMnmakr Fclnt G, P, — «npoeKunss»
pacnpelenendss R va & B cMblcie ompesdenenus 8.2, cm. (8.20),
rie [(F :R)<<oo. Ilycth, HakoHen, c=o¢(0!,..., oY) — oieHka
F-MakcumaJgbHOro npasaonofodus, T. e.

o=arg maxg[In p(o';s)+ ... +Ilnp(e¥;s)].

llo—2z|P<C(F) IN-[g (o)) + ... +q(0™)]l, (12.45)

rie |sli*?=s's*6;, |tIP=¢;{.6", C(¥ ) — KoHCTaHTa KBa3MOJHOPOI-
HOCTH cemelcTBa &F .

CaencrBHe. B cxeMe He3aBHCHMBIX HCIBITAHHHA ¢ pacmpeje-
JeHueM RN

Torna

EW) lo—z[2< C(F) nN,

Hoxkasateabcrtso. [To teopeme 7.10 ouenka F-maxcumasb-
HOrO mpaBaonofobust ¢ cyuiecTsyeT W eluHcTBeHHa. [lo Teope-
Me 8.8 cymecTByeT M OJHO3HAUHO ONpeje/eHa  «IIpoeKuusi» P,.
Crenaem Takoe OpPTOrOHa/JbHOe TMNpeobpasoBaHHe KaHOHUYECKUX
KOODJHHAT, YTOOHE OTPE30K ¢ KOHIAMH ¢ H 2 CTaJ fapaJsejbHbIM

epBOfi KOOpPAHHATHOH OCH, T. €. ¢?=22 ..., g"=2", o'>=z!. U3
onpenesenns (0.11) HETPYAHO MOACUHTATH, UTO
I(Ps:R)=I(Py:R)—s’Egrg;(w)-+H(s)—H(0), (12.46)

T. €. «IIpoeKUHs» P, H0JXXHa MHHHMH3UPOBAaTh HA F  BREIOYKJIYIO
aHanutnyeckyio GyHruuio H(s), u6o Egrg:(0)=0. AnaxoruuHo,
OlleHKa P, no/KHa MHHHMH3HPOBAThL Ha F BHIOYKJAYIO Ke aHaJu-
THUECKYIO (PYHKLHIO

A(s)=H(s)—s't;=N-[inp(o';s)+ ... +In p(a®;s)],

rae aasi cokpameHuss o6osHauero t=N"g(o")4 ... +g(o™)]
M3 neobxoaumoro yc/aoBHsi MHHHMyMa Ha otpe3ke 2!'<s's(o!,
COeNMHAOIEM  TOYKM o, 26F, moJIyyaem NepeKkpecTHo
(0/0s"YH (8) | s=o=T1 (0)<<L0; (9/0s)A(S)|;=:=T1(2)—1,220, r1e
{=T(s) — conpsxeHHbIH HATYpaJbHBIH CTATHCTHUYECKHH nNapamerp.
W3 nonyuennwix nHepameucts  caeayer, uto T(o)—T;(2)<<—my.
Orciona no aemme 12.6 noayuaem C-!(o'—2!)<{|7/|, uro naer
(12.45), mockosbKy BCe OCTajbHBlE KOODAMHATH COBIAAAIOT.

JJemma 12.11. Tlycrs s — cranfapruasi KaHoHHdYeckas mnapa-
MeTpPH3alHusg KaHOHHUYECKOT'0 3SKCIOHEHUHAJbHOro ceMmeficTBa FP=
={P, s€G} ¢ HauasoM Py€Int P u Py-OpTOHOPMHPOBAHHBIMH 11O
(12.44) nHampaBasOMMUMH cTaTHCTHKAMH §;(w)=¢;(w;0), v;(0)=
=0;. Ilpemnmomoxum, 4To  I1wapoBoe mnoaceMeiictBo Fr=
={P;, s : [Isllo<<r}cInt®.

Toraa s moGofi BekTop-cTaTHCTUXH & (!, ..., @), mocrpo-
eHHOlt 1o BslGOpke oObeMa N u Tako#, uto PN{||C|, <r}=1,
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