obObekTa (R, &) B cebGs o6pasylor noayrpynny adduHHbIX npeol-
pasoBanuil coBokynHoctu Cap(Q, s¢). OHa conepxKuT rpynny, orBe-
YaIolLyl0 B3aHMHO OJHO3HAYHbIM H B3aHMHO H3MEPHMBIM OTOOpaXKe-
HusM 2 Ha cebs.

EcrecTBenHo 1Ba ceMmelcTBa pacnpelefeHHH BepoOsSITHOCTEH
{Pe, 068} u {Qo, 060} Ha (Q, ) C ONHHM H TeM Ke NapaMeTpH-
YeCKHM MHOXeCTBOM CYHTATh 3KBHBAJeHTHbIMH, eC/JH CYLIeCTBYyeT
B3aHMHO OJHO3HAYHOE H B3aMMHO H3MepHMoe oTobpaxkeHue 2 Ha
ceGs (HanpuMep, mepeHyMepanusi aTOMOB B MYJbTHUHOMHAJABHOU
CXeMe), IpH KOTOpPOH MepBOe U3 CeMeHCTB NepeXOJUT BO BTOpOE,
a npu obpatHOM — BTopoe B nepBoe. OyeBHAHO, uTO JIOGAsT CTATH-
CTHYecKast 3ajaya AJisl NepBOro ceMeHCTBa MOXeT OBITh IepeHHTep-
HpeTHpPOBaHa B TepMHHAax BTOpPOro, H o6patHo. OgHaKo KaK 3aMe-
Tus Buaekyana [84], [85], ecrecTBeHHOE OTHOIIEHHE 3KBHBAJEHTHOCTH
SIBASIETCS HEeCKOJAbKO OoJiee ILHPOKUM (4YTO B TEOPUH NPOBEPKH T'H-
noresd ucnonap3osanu eme He#iman u TTupcon {171].

Onpenenenue 2.1. CeMeticTBO {Pé”, 9E0} na (.Q“), .9¢“))
UHEGOPMAYUOHHO He Gednee cemeficTra [P§, 966) na (1P, %%,

napaMeTpPH30BAHHOIO TeM XK€ MHOMKECTBOM O napameTpoB, eC/H
AJIsT J1000ro NpocTpaHcTBa BLIBOAOB (A, D) H auas J060ro npasuaa
I1'2(0'V; d§) pnas BTOPOro ceMeHCTBa CYLIECTBYET  IPaBHJIO
NN (e'V; d6) ans nepsBoOro, MPUBOASINIEE K TOMY K& CEMEHCTBY
pacnpenenednii BhIBOLOB Py P [1? =Q,:

Veeo, Pl Iv=Q,=p3 1.

JlBa Takux ceMmeHCTBAa, Kax[d0e€ H3 KOTOPBIX HHGPOPMALHOHHO He
GenHee APYroro, SKBUBAJIEHTHBl B TEOPHH CTATHCTHYECKOro BBIBOAAQ,
UM, KOPOTKO, CTATUCTUHECKU IKBUBAACHTHOL.

OueBHIHO, YTO HPH HCHOJB30OBAHHH ONHOH W TOH XKe (QYHKIHH
norepb L(8; 6) npasuna 1V u [I'® npuBoasit K 0ZHOH U TOH Xe
npoGJieMe AJsi CTaTHCTHKH, TOJBKO JJIA MePBOTO CeMeHCTBa BBIGOP
IIpaBUJ OKa3biBaeTcsi He GefHee, ueM Y BTOPOro. MoXHO rOBODHTH
06 YNMOPSJ0UYEHHOCTH H 3KBUBAJEHTHOCTH He TOJbKO TapaMeTPH30-
BaHHbLIX CeMeHCTB, HO M COOTBETCTBYIOIIHX CTATHCTHUYECKHX 3KCIIe-
PUMEHTOB, BKJIIOYash B NOHATHE 3KCMEPUMEHTA [APYryi0 anpHOPHYIO
vHpopMauHio, Hanpumep, GalecoBCKOe paclpeleseHHe BePOSTHO-
CcTell Ha MHOXecCTBe mapaMerpoB u T. . CoorBeTcTRYyIOLIHE 06001I1e-
HUS onpelesneHuss 2.1 oueBHAHBI. 3aMeTHM, 4YTO TaK CPaBHHBAS JKC-
NMepUMEHThl, Mbl NpeHeOperaeM CTOHMOCTBIO DeaJu3aluM MPaBHI
o6paborku. Hanpumep, ogno npaBujo MOXeT OBITb AETEPMHHHPO-
BaHHBIM, a APYroe — PaHAOMH3HUDOBAHHLIM, T. €. TPeOyIOIIHM Mpo-
BeJleHUs JONOJHHUTEJHHOTO 3KCTepuMeHTa. JlAf reoMeTpruecKoro
NMoAX0[2a Takoe npeHeGpeKeHHe pa3yMHO, uTOOH He BBOJAHTBL GoJee
ApoGHOH KiaaccH(pUKaUHUU.

Teopema 2.1. Cemeiicteo {Po‘V, 060} mnbopManUOHHO He
6ennee {P,?, 86O}, COOTBETCTBEHHO 3KBHBAJEHTHO €My TOTAA H
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