Cunpaseaausocte (10.9) BbiTekaer u3 Tpebyemoit B (10.4)
HeNpepbLIBHOCTH BTOPHIX MOMEHTOB W JHHEAHOH  He3aBHCHMOCTH
npoussoaHbx (10.2).

Ykaxem Tenepb ¢BfA3b F'P-MeTpUKH ¢ UHPOPMAUHMOHHBIM KO-
andectsoM Kysanb6axa.

Jdemma 10.3. Tlycte {P(-), t€O} ecto. L®-u. 1. CEMeI/ICTBO
960, Torga B AOCTATOUHO Manou BHINYKJIOK okpecTHOCTH Qs
KOoTOpO# cxoasrcss HHTerpasnl (10.4), cnpaBeiiuso HpeJlCTaBJIe-
Hue
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=1 (Pyx:Py), 2(8)=(1—9)X+sYy.

CJIeI[CTBI/IG. B ycnoBuax jemmst aas smoboro >0 B mo6oh
Beiyka0f  nopokpecthoct Oy Oy, rae Oy, onperesena B
JemMe (10.2), cnpaBenamBo HepaBeH(‘TBO
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Tak kak xaxjgoe Z'?-H. 1. cemefictBo P={P , t€8} no ompe-
jgesieHnro  FP-guddheperunpyemo, to Aas P B KaXKIOH  TOUKe
t=0 copasenauBa auJeMma HepaBeHcTBa uHGOpMauuu, Henocpen-
CTBEHHO BBITeKamwlias H3 yTBep:kaeHus 4° semmsul 10.1:

Yreepxaenne 10.4. JIuGo uactb cofcTBEHHBIX HHCces Mart-
puupl BTOpeiXx Ey-MOMEHTOB BEKTOP-CTATHCTHKH [(w) obpamaercs
B -foo, b0 ee cpeanee m(t)=E:f(w) B HeKOTOPOA OKpecTHOCTH
TOYKH t=0 cyuiecTByer, AH(p¢epeHuHpyemo npu t=0, u aas npo-
u3BOAHON cnipaBeAnnBo WU Hepasencteo (9.11) B cayuae oxnnoma-
paMeTpHUECKOTO ceMelcTBa P, WJIH ero MHOTOMEDHBIH aHaJor.

3T0 CBONACTBO €CTb CBOHCTBO LaMoro ceMelcTBa, 0e30THOCUTED-
HO K BHIGOpY rianxkoll mapameTpusauuu, cM. [34] © yKa3auHyiwo
tam Gubauorpaduio, cp. Takxke [178].

st onHonapamerpuyeckoro F@-H. n. cemelictBa #P={P} nu-
JeMMma ocobeHHO HpocTa: AJAA JM06oi cTaTHCTHKH [({w) Vi saudo

E . {f(0)—tP=Varf (o) =[m (1) ]2(dt/do)?, (10.14)
Jub0 ee cpelHHH KBaJApaT YKJIOHEHHS
Ef(0)—tP=+4w. (10.15)

3/ech HCNOJNb30BAHO TPeThe NpecTaB/leHHe HH)OPMALHOHHOTO KO-
audectsa Quiuepa

I(8) =[(do/d?) (8)F=[|P"(8) [[o*, (10.16)
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