Ecan ucxonn (ol ..., o) =¢ nMeloT pacnpenenenune Py (-),
TO A5 O-mpHBeJeHHOH QYHKLHH

Eeg™)(e; t; 9)=Eq [In p(0; t)—Inp(0; 8)]= — 1 (Py:Pe). (11.24)

Ecan nHdopMauuonnbii fuamerp /(¥ ) KOHeueH, T. €. KOHEUHHl BCe
HHpOpMaLHOHHbIe YKJOHeHHS [(P¢:P,), TO MO 3aKOHY G60JIbUIKHX
qHCeJ

gM(e; t, @)=— I (Py:Pg) < 0= 1 (Pg:Po).

EcrecTBeHHO 0XHAATh, YTO BRAJAH OT «HCTHHHOrO® 3HaueHus 0 mna-
paMeTrpa ¢ 60JbIIOH BEPOATHOCTBIO NPHBEAEHHAS Jorapu(pMuyeckas
¢yHkuHA npasuononobus 6ynerT paBHOMEPHO OTPHLUATE/NLHOH, Tak
YTO MAaKCHMYM MpaBjaonofobus JexuT 6Ju3 0 H ONHChHBaeTcA
6auxaimuM  KopHeM cHcTeMbl  (11.23). Oskupnaemasi kapTHHA
_OCTaercsl CIpaBeAJIMBOH, HO JIOKAJbHO, B KAHOHHYECKOH OKPeCTHO-
cTH S,(0). UTo6r He BO3HHKAJO GOJBIIMX QIIOKTYAUHH cayyafiHoro
noass g% (e; t; 8) Baanu oT 6, HYXHH JOTMOJIHHTEAbHEIE OTpaHUYe-
HHsl, CBAISHIBAIOLIHE IOBeJeHHe IJOTHOCTH p(®; t) OpH aanekHx
JPYr oT Apyra 3HayeHHil mapamerpa, cM. 6ubauorpaduio B [34], [76].
st name#t y3ko# Lesid mpolle MOCTYNHTb HHAuYe, MOCTPOHB Ha Hase
OLleHKH MaKCHMyMa INpaBAononobusi pobacTHyIO pelnalcuiyo Mpo-
UeAypPY, aCHMNTOTHYECKH 3P (EKTHBHYIO 6e3 NOMOJHHTENbHEIX Orpa-
anuennsi, cp. {10}, [118], {127], {130}, [131].

TeM caMbIM MBI YKJOHHJIHCH OT A€TaJbHOr0 PACCMOTPEHHS OYeHb
BaXXHOH mnpob6JeMbl, paspabaTmBaeMoii bapuroppdp—Hunbcenom
u Bascunmowm, cm. [86]—(88], u Gubnuorpaduio tam. Ecanu nose uH-
tdopmannonusx kosnunuects Kynbnbaxka [(Px:Py) 3anaer oxudae-
myro [expected] uHpOpMaHOHHYIO reOMeTpHIO ceMelicTBa {P,, €F},
To cpennue (11.22) 3amawt nHabawdaemyro [observed] ero reoMet-
puwo. IlostoMmy Bompoc, korga HabJ/I0OLeHHAS TeOMETPHs CXOIHTCS K
OXKUAAEMOH, ABJsEeTCS NMPHHUHNHAJBHHIM. B 31Ol cBA3H, obobuias
NOHSITHE Jorapudpmuueckofl (GYHKUHH NpaBIONOLOOHS, OHH BBEJH
NOoHsITHe Hoka (yoke — mapHasl ynpsxka, ysel, ckoba — aHrJ.), cBf-
3aB € KaX/JIHIM HOKOM CBOIO cepHI0 q-cBs3Hocred. TeM caMbiM, OHH
MOCTPOHJIH HOBHIE HH(QOPMAIHOHHBIE TeOMETPUH, NpaBla yxKe He
WHBAPHAHTHEIE OTHOCHTENbHO KATETODUH CTATHCTHUECKUX Pellaloliux
npasuia. OQHAKO TaKasi KOHCTPYKIHS SIBJSIETCS OYEHb €CTECTBEHHOH
s GoJiee NIHPOKOrO KJiacca CTAaTHCTHYeCKHX 3ajad, gyeM obpaTHas
3ajlada TEOPHH BEPOSITHOCTEH, KOrja B caMy HOCTAHOBKY 3ajaud
BXOJAT HEKOTOphle AONOJHHUTENbHbIE CTPYKTYPHL.

OnHako AJsi ONHOM najleKod TOUKH ! HJIH KOHEYHO uHcJa
(UKCHPOBAaHHHIX TOYEK OOGPHCOBaHHAasl BHILIE KapTHHA NOBeNECHHHA
cayuaiinoro nons g (e; t; 0) oxka3nBaeTcs IPaBHJIBHOH.

Jlemma 11.7. lass 2-rsagkoro INpPOCTOT0 KOMIIAKTHOro MOA-
cemeiictBa & ={P, t€F} u moboro IOCTaTOYHO MAJIOro pasMepa a,

a<<min {p (&), p1(¥)} (11.25)
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