JIHTHYeCKHMH (QYHKUHSMH S. [lo3TOMy B mpocTpaHCTBe IIapaMeTpoB
(s!, ..., s™) cyuiecTByeT BHINyKJIOe MHOXecTBo G =Dom &, Ha KO-
TopoM H(S) KOHEYHO, m BHE KOTOpPOro — GeckoHeuHo. [IpH 31OM B
OTKPHITOM BHINYKJIOM MHOXKecTBe Int G Bce 3aBHCHMOCTH aHaJHTHY-
Hoi. Koraa p=dim G <<m, Hago mpoussects nepenapamerpH3alHio,
BbIOpaB | IEePBLIX KOOPAHHATHBIX OCceH B JIHHeHHOH o6ogouke Lin G
1 0TOpOCHB OCTa/IbHBIE, KaK He OTBEYaloliHe peanpHOCTH. [lajee Ha-
O MPOW3BECTH, KaK ¥ B KOHEUYHOM cCJyuae, NPOBEPKY Ha JIHHEHHYIO
HE3aBHCHMOCTb HCIPaBJEHHBIX HANpPaB/AUINX CTATHCTHK H, €CJH
HYX*HO, oT6DOCHTb JIHIIHHe. B pesysbrare Mbl HPHIEM K KaHOHH-
uecKOl Kapre ceMelicTBa %, B KOTOPOH COOTBeTCTBHe S—Pg B3anM-
HO OfHO3HauHO. JlemMMa 7.2 coxpaHsercss B caefywooulefl dopme.

JdJemma 7.2°. Jlorapubm Hopmupylomero genuteass f1(s) B
(0.12) sBasieTcst HeNpPepBHIBHOH CHH3Y BHIMYKJOH (QyHKuued Ha R™,
npuHHMawuiei OeckoHeunble 3HaueHus BHe G =Dom 2, npHuem
CTPOro BBINYKJOH B Int G, ecan HanpapasioLIHe CTATHCTHKH JHHEH-
HO HesaBucuMbl. Pyuxuus H(s) aHaiutHuyna B Tpy6uaroit obaactu
Re s€int G.
Onpenenenne aBofictBeHHOH mapaMerpusaunu t=t(s) u ee csofict-
Ba coxpaHdwooTca npu Bcex s€lnt G. Mosxker cayunThbesl, UTO HA Ipa-
HHIle mapaMeTp t MoxkeT cTaTh «GECKOHEUHBIMY», CM. HHKe IpHMep D.
Onunako, Bektop-QyHKuua t(s) sBiseTcd MAaKCHMAJNbHBIM MPOAOJ-
JKeHHeM BekTopHoro nogsi grad H(s) ua Int G, cm. (7.14). Ilosro-
My yA06HO BBECTH €llle OJHO BEINYKJ0e MHOXecTBO (| Tex 3Haue-
HUfl s€G, npu KoTOpHIX onpenesenne (0.16) naeT KOHeuHOe 3HA-
yeHne Bekrtopa t(s), Int G=G,;=G. Ha G, coorBercTBHE MeEXIY
KAHOHHYECKOH H CTATHCTHUECKOH MapaMeTpH3aUHsAMH sBJISeTCS B
o0e CTOPOHbBI OJIHO3HAUHBIM ¥ MOHOTOHHBIM, B TOM CMBIC/E, YTO AJA
Mo6bIX IBYX 3HaueHuil s, 6€G,, t=1t(s), 1=7/(0) cBepTKa

(s’"—a?) (t;—;) =0. (7.16)

Taxkum ofpasom, mepexoj OT TOYHOH KaHOHHYECKOH Iapamerpusa-
LHH 3KCIOHEHIHAJIbHOrO ceMelficTBa MOPOXKIaeTcs Npeobpa3oBaHH-
eM Jlexaunpa BeinykJo# ¢yukuun H(s). Orcioga, B YaCTHOCTH, BHI-
TeKaeT GMOPTOrOHAaJbHOCTb 3THX ABYX KOOpAHHaTH3auuii, cp. [186].

Teopema 7.3. Ind TouHOH KaHOHHYECKOH KapThl CeMeHCTBa

P u npoictBeHHo# mo (0.16) craTucTHYecKOH napaMeTpH3alldH B
KaXxJoH Touke

P=Pg&P, selntG, t=t(s),

Ep [0 In p(o; t)/02,] [0 1n p (0 5)/ds*] = b4, (7.17)
(0tr)0s’y=Ep [01n p (o; 8)/ds/] [01n p (w; §)/0s*]="0 1 (s), (7.18)
(0s7/0t)=Ep [0 1n p(w; t)/0¢;] [0 1n p (w; t)/0t:] = w/* (£). (7.19)

Taxkum o6pa3zoMm, V=(v;(s)) ecTs ¢umepopckas MaTpuua uHGOp-
MaluH A/ KaHOHHYecKOH napamerpusauny, a W= (w*(f))— pas
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