1. ¢. PM{do}=P(de!)- ... -P(do™). Toraa no 3akoHy ©GOJbLIHX
yucen as Jdwoboro cobutug A€s4  wacrora 2’—(§)QP(A), rie
vy (A)=Card{0": 0*€A, k=1, ..., N}, npudemM TOYHOCTb W HaAOEXK-
HOCTb (mo PXN-BeposITHOCTH) 3TOrO NpeJCKa3aHWs yJaydllaloTcs ¢
yBemugenner N. 3anaua nmpeacKasaHusl dacTOT sABJIAETCS ONHOH U3
OCHOBEMX B TEODHH BepOsiTHOCTell H BO MHOroM olpejesser  ee
MPAKTHH{CCKYIO 1eiiHOCTb.

B mavevaTHYecKoll cTaTHCTHKe Mbl CTaJdKHpaeMcs ¢ 06pATHOM
3a7auciic paM JaHa NocJe/0BaTeNbHOCTh HE3aBHCHMHEIX Ha( 0leHH
w! ..., wY Kaxoro-tTo CJAY4alHOro sBJEHHS C H3BeCTHbHIM Kauc-
cTaenubM onucadinem (Q, &), u Tpedyercs OUeHHTh  «Hab/o1a-
eMoes pacnpeieicHie P ol KaKylo-TO €ro XapakKTepHCeTHEY., JAH0O0
BLIFCHHTL HAJMYHe Y 2TOC0 HEU3BCCTHOrO haluwiofartenio 3akoHa P
Tex ML HHKX cBOlicTB. B nepsom cjiyyae ropopdar o 2ajiaye  CrTa-
THCTHUCCKOU TOYSUHON OUEHKH, H HMEHHO OHda COUTaBafeT Mpeiser
Hallero PacCMOTPEHHA.

Kax yyke ormeuajoch BO BBefeiHNH, HeTphpHa bHEie 0OpaTHHeE
3a/ays MaTeMaTHYecKol (PU3HKH HEKOPPeKTHnL!. Ile cocraBasieT B
3TOM OTHOUIEHHH HCKTOvenus u odparTHasi 3ajaua TCOPHH BEPOAT-
rocTeft, ecaw TOABKO H3MepUMOe  NpOCTpadcTso (92, S¢) re
wickperno. CdopMyaupyeM 3TO BBICKa3biBaHKe Jas HpocTeiined
CTAHAAPTHON CHTyauy# B TOUHBIX TepMuHaX. [lycre E={x: 0
<x<{1} — eauHnynblfi OTPE30K BelleCTBeHHOH ocH, F* — aarebpa
Becex ero GopeneBcKHX u abcOMIOTHO — JeOEroBCKHX — MIOJKECTB,
Cap (E, $*) — COBOKYIIHOCTh BCEX pachpejcseHuil BepoaTROCTEH Ha
n3MepHMOM TmpocTpaHcTBe (E, #*). B namleil 3ajaue Bcakoe nerep-
MMHHPOBaHHOe pelnaipllee MpaBuio no N HabawjeHHeM 3aRaeTcs
M3MEpHMbIM OTOOpaxkeHnem Py*(-|ElL, ..., EN) : EN—>Cap(E, %*).
3a QYHKIHIO MnoTephb  INIPHMEM  pacCToddde MO BapHanlu
| Pn*—P|=dvy (P*, P), cm. (0.1).

Teopema 1.1. KakoBa 6 HuH Oblia NOCJeA0BATEAbHOCTD
Pr®(-]|EY ..., EY) meTepMHHHPOBAHHLIX nparusa [1(N) o6paboTku
NoCTeLOBATEAbHBIX HE3aBHCHMBIX Habuawodenuii El, ... &N, ... cuy-
YaHHOH BeJHYHHBL § JJIst ONpeJleJIeHHsI €e HEH3BeCTHOro paclpeje-
JgeHust BepositHoctedr P€Cap (E, $£*), Halfifiercs Takas cJaydyaidHas
BeJHYHHa 1) ¢ pacnpefenendeM Q€Cap (E, %*), uto pHCK

3 de(Q(-), Py(- |8, .. 8 Q@E)-...-Q@EY) » 0. (1.])
JlpyruMH caoBaMd, A/ YKa3saHHOHN CJydalHOH BeJMYHHG! 1)

Q= {ay (Px, Q)+~0}>0, (1.2)

T. €. MOCJeJOBATeNbHOCTb pelaloliux npasBua /7 (N) He  cocTo-
fiTeJIbHA A5 OLleHKH ( B CHJIBHOH MeTpHKe.

ITockoabky coBokynHocts Cap (£, £*) BbINyKsAa H HOpMa pas-
‘HOCTH dy (P, P*) ToXe BBINYKJA, TO AJs JI000r0 paHAOMH3HPOBaH-
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