HOe yKjoHeHHe [(P: Q) ecth  yHUBepcaJbHAasi  XapakKTePHUCTHKA
«HEMOXOXKECTH» paclpefesenus BeposTHocTed Q ua P. Ilpu Osus-

KHX aJIbTepPHATHBAX I(P:Q)~2—[SF(P, Q). Taxum obpasom, Ko-

audgectBo Kynn6aka sBasercss cBOero poJa HeCHMMETDHUYHBIM aHa-
JIOTOM TOJIOBHHBI KBajapata paccrosHus. Kak Obio BmepBBE IO-
KaszaHo HaMHu B [32], sTa aHa/JOrHs 3aXOAUT TaK AaJeKo, YTO IJS
IIPOEKTHPOBAHHSA HA KAHOHHUECKOE 3KCIIOHEeHIHAaJbHOEe ceMeiHCTBO
(¥ R71s KBOMCTBEHHON 3a27auH) BBIIOJIHAETCH HECUMMETPHUHbIH Ba-
puant Teopemsi Iludaropa.

[Iycte P={P;} — KanoHnuecKkoe 3KCIOHEHIHAJbHOE CeMEeHCTBO
pacnpejiesieHHi BePOATHOCTEH M, HPUTOM, pery/asipHoe (cM. HHXKe
cnpedenenue 7.2); R(:) —pacnpeneneHHe BepOSTHOCTEH, B3aHMHO
aBCcoJI0THO HempepbiBHOe ¢ paciupepenesusaMu P.6P. Torpa cyule-
CTBYET W CAHHCTBEHHO

P,=argmin? I (Pg : R), (0.17)
rae 3HayeHHe ¢ ONpe/ensercst yepe3 sHadeHdne v={(0) ABOICTBEH-
HOTO HaTypaJbHOI'O craTHcTHueckoro mapamerpa (0.16)  pases-
CTBOM

Vj, Ti= Iqu(m)R(dU)). (018)
Ilas mo6oro pacnpenenenus PP
I(Pg:R)==1{Pg: P;)+I(P,:R). (0.19)

3aMeTHM, 4TO eCJ¥ B KaHOHHYECKOM 3KCIOHEHIHAJNBHOM ceMefi-
cte (0.11), xora OBl ¥ HeperyJasipHOM, CYUIECTBYeT paclpeje’cHHe
P,, mias xotoporo sHaueHHe t=1t(c) ABOHCTBEHHOr0 HATYpPaJbHOTO
cTaTHCcTHUecKoro mapamerpa 3anaercs (0.18), To HecuMMeTpHUHOE
pasedctBo Iludaropa (0.19) sumosneno, u crnpaseanuso (0.17).

Kanace peryssipHbIXx 3KCNOHEHUHAJLHBIX CeMelCTB  JOCTATOYHO
WIHPOK: K HeMmy MNpHHALIe)KaT, HanpuMep, Bce cemedictsa (0.11) c
OTpaHHYeHHBIMH HANPaBJSIOIIUME CTAaTHCTHKAMH ¢;(w). B ofuem
caydae  MoxkHO  yTrBepxaate  Jaumb [ (P R)Z=[(P,: P.)+
~+7(Ps:R), ecntu (0.17) mefictButesbuo onpenenser P.CP, u T. M.

PasenctBo (0.19), HeoZHOKpPaTHO TMepeoTKpbiBaBileecs i 0600-
masuieecs, mo3anHee (cM. [49]) apyrumu aBTopamu, OHLIO NOJOXKe-
HO HaMHu B [34] B OCHOBY MH(pOPMALHOHHOH TEODHH CYeTHO-TIapa-
METPHYEeCKOro OLeHHBaHus (T. e. MJAOTHOCTH). [IBOHCTBeHHas 3a-
Jlaya COCTOHT B JIBOMCTBEHHOM IIDOEKTHPOBAaHUH pacnpeleneHuss Py
1a «M»-KOMJOCKOCTh # pacnpefieieHHdd R(-) ¢ GHKCHPOBAHHHIM
nHabopom ti, . . ., Tm 3HaYeHH# uHTerpanon (0.18):

P=argmin®I(P,:R). (0.20)

Jrta 3ajgavya BHepBble H3yyagach (Opu m==1) B CBS3H ¢ NpUJIOXKe-
HUSIMU K cTaTHCTHYeCKOH ¢usnke [23]. OHa HWrpaer BaxHyw PoJb B
TeopHu OOJBUINX YKJOHEHHH, YTO BIEpBHle OblIO OTMeYeHO AN
guckperubix cxeM M. H. Canosbeim [20] u, 3aTeM, Kyan6akom {155].
Ee peienne B peryaspuom cayyae naer P=P,, W Jaada Tpoek
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