{123] cpennee mo P koauuectso /(P") unopmauuu, Koropoe 6y-
et anpuopHoH HHPOPMaUHOHHON XapaKTepHCTUKOH P B cemeiicr-
Be #. Taxk Kak NpUHUUN A NpH yCpeAHEHHH COXpaHSIETCH B CHJIY
JIHHEAHOCTH MAPKOBCKHX MOP$H3MOB, TO cpeauas undopmauus [
OKa3biBaeTC MOHOTOHHBIM HHBapHaHTOM %P OTHOCHTEJNbHO KaTero-
pHy MapKoBcKux MopduaMoB. C ogHum pononHenueM (npurnyun C):
€ciH P COCTOMT H3 OJUHAKOBBIX paclpeieseHdll BeposiTHOCTER (CM.
npumep 4), ro I=0. Mbl y:Ke BcTpeyasich ¢ 5THM YCJOBHEM TapH-
POBaHHOCTH, cM. Boilue (3.17).

Ha nepBuiii B3rVIsiA KaKeTcsi NOHSTHBIM, YTO KOJHYECTBO HHGOP-
MauuH, cojepxaineiics B 06’beJHHEHHH HE3aBUCHMBIX BHIGOPOK, pas-
HO CyMMe KOJHYeCTB HH(OpPMaLHH, comep:Kalledcsd B KaXJOH H3
BLIGOPOK. DTO CBOHCTBO MBI HasoBeM npunyunom D. Pasymuo au
T4KOe OTPAaHHYEHHe B cCBeTe NpuMepoB |—3, uJH HeT, MB OyaeM ero
paccMaTpHBaTh TakKXKe NMPHMEHHTEJNbHO K CPeJHEMY KOJHYeCTBY HH-
¢opmaunn. Camoe cCyllecTBEHHOE COCTOHT B TOM, uYTO MAJS ABYX
K/aCCHYeCKHX 3a/lay CTAaTHCTHKH AEACTBHTEJIBHO CYIIECTBYIOT cped-
Hue Koaudectsa [ ungopmayuu, yAOBJETBOPAIOUIHE IPHHIHIAM
A—D duwepa cm. [123], rakxke [78], [153]) u onuceiBaiouwne
aCHMITOTHKY TOYHOCTH OL€HHBaHMs «HaOjaiomaemoros P mpu pocre
qucia N HesaBHCHMBIX HabJswofeHHH. TakHMH KoJiHYecTBaMH  fIB-
JstroTea nHbopmauuoHHoe yraoHeHue KyabOaka [(Q : P); cm. (0.13),
B 3ajaye IPOBEPKH MPOCTHIX TUIOTE3, H UHEGOPMAYUOHHKAA MATPU-
ya Puwepa ({;;(6) B 3amade rIafKoro napaMeTpUUECKOro OLeHH-
BaHHA, OIHCBIBAIONLAsl, B YACTHOCTH, TPYAHOCTL paajH4deHuda Pe H
OJIN3KON albTepHATHBBL Py a0,

I (Posao:Po) =5 2 1,;(0) A0A0;
0 ;0 0 1 6
Lty = (B2 SRERI) | Py (do)=

P 06! 067
— 1 odp(ae;0) dp(w;8)
o S [P (0; 9) 0! 267 ]9=t9 (dw), (3.21)

Q

rae p(w; 0) —njaotHocTs Po(-) mo noO0l QUKCHPOBAHHOH IOMH-
HUpyOLIel Mepe u. B CYHIHOCTH, MMEHHO K 3THM KOJAWYECTBAM NpH-
Bsi3aHa WHBapHaHTHast AHddepeHInHalbHas TeOMeTpUsi MHoroobpa-
3uil pacnpeneseHilt BepOATHOCTEH.

Ecau rosoputh 0 npurnune D npu xoHeyHbIX o6beMax BeIGOPOK
Lame JJs CPeAHUX KOJHUECTB HHGOPMauu, TO OH,  6e3yC/lOBHO,
OnpaBjaH, JHLb y rayccoBCKHX ceMeidcTs A°(a, D) ¢ uxcuposaH-
Hoéi marpuueét D xosapuauufl U nepeMeHHBIM CPEIHHM BEKTOpOM 4.
Oanako npu Goabmux N creneHn Po¥ s peryJisipHbiX ceMeflcTB P
JoKalbHo npubamkawrcs ceMmeictsamu A°(a, D), u sto obcros-
TeabcTBO, caenys Jle Kamy ([161], [163], cm. Taxxke [104]), yno6HO
HCIOJIB30BATE MPU NMOCTPOEHHH ACHMITOTHYECKOH TEOPUH OLEHHUBA-
nust, cM. [164], {175]. MayueHne COOTBETCTBYIOUIHX aCHMIITOTHYECKHX
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