cayyafinoll BemuuuHsl ¢ (0)=In p, (0)—In p (w) npu pacupeene-
Hun Pg(dw) ucxon0B, B TOM UHCIe NHCIEePCUIO

Varqq (0) = Eq[In p; (©) —In p,(0)]2, 4.17)

H XOPOLIYI0 CXOAMMOCTb K HOpMaabHoMy 3akony A°(0,VD.) pac-
Ipeje/ieHHs] yCpeXHEeHHOH JorapHQMHuueckod QyHKIHMH NPaBAONOIO-
6usi fx(e). ChopMysnpyem Temepb OCHOBHOH peaysbrar Cannxosa
[19] 06 onTHMaabHOM MHHHMAKCHOM TECTHPOBAHHH TpeX IPOCTbIX
THIOTE3, Ije NPUXOAHTCS IPUHUMATh peiieHust 6=§8;: P=P; j=
=1, 2, 3. B 3T0oii CHTyalUHH CYLWIECTBYeT WIECTb BHAOB OIIHGOK —
HpuHATL 8, : P=P,, Korga HabGawpaercs P; ¢ j¥k. BeposTHOCTb
KaXKJ0H TaKo# olHOKH MBI 0603HaYuM ot ™,

Teopewma 4.3. Tlycts pacipenienenua BeposTHOCTeH P, Ps,
£; nonapHo B3auMHO a0COIIOTHO HelpepsiBHHL, TOrna MakcuMmyM
BEPOSATHOCTH OWHOKM Yy ONTHMaJLHOTO — Tecra yOslBaeT Kak
exp[—NminJ (P, Py, Tounee

itk

lim inf N7'lnmaxal/® (II)= —min J(P;, Pp). (4.18)

Neco IT(N) J+E j#<R
DTOT HHXKHHH Npejes HOCTHUraeTcst Ha NOC/AeA0BAaTeJbHOCTH MPaBHJI
HauboJbllero  npaBaonoaobus §=49,, ecan pu(o!) - ... pu(eV)=
=max; pi(@!)- ... -p;(o¥), rae p:(w)=(dP;/du) (®) npu maoboi
JOMHHHDYIOLIEH Mepe W.

Takum o6pasoM, B 3TOl CHTyaUHH rapaHTHpPyeMOe KayecTBO pe-
LIeHHs JUMHUTHDYeTcsi HauOoJee TPyAHO pacnosHaBaeMOH Mnapoi.
Ho6aBuM, uro B GOpMYy/JTHPOBKe TeopeMbl He NMpelfoJaraercs, 4To
«TpeyrodbHuk» P{PyP; He BBIPOXKIEH; OHH BCe MOryT IIpHHAajJe-
XaTb OJHONApaMeTPHYECKOMY KAaHOHHYECKOMY 3KCIOHEHLHAJbHO-
My cemeiicTBy. ['eomeTpHUecKasi HHTEPIPETALHUS NO3BOJSIET AOBOJIb-
HO JIerko O0OOIUHTHL TEXHHKY J0KasaTesbcTBa TeopeMbl 4.2. 3a ge-
TaJsaMH OTChlIaeM K OpHIrHHa/JAbHOH pabore [19].

Cxoznnbim 06pa3oM MOXKeT OblTh pPaccMOTpeHa 3ajaiya TeCTHPO-
BaHHS IHOOTE3 HJHM CJOXHBIX THNOTE3 (ecsad, KOHeYHO, NOCJelHHe
He CJHLIKOM cJoXKHH). OXHOH M3 BaXKHBIX CTATHCTHYECKHX 3aj1ay
SIBJISI€TCH TeCTHPOBAHHe NpocToH rumotessl P= P, nporus cbauxka-
toitedcs npoctod P=Peyy, 68 (N)—-0, Hau cjl0XKHOH albTepHATHBH
Pe{Py, 066—0 (N)}, rae {©(N)}— nocaenoBarebHOCTb CTATHBA-
0WHX B Touky 0=0 ee okpecTHOcreH, {P,, 060} — rnaakoe cemeil-
ctBo. Takue 3ajaun OJIM3KH K 3ajayaM [apaMeTPHUYECKOro OlieHH-
BaHHsA H MOTYT HCIOJb30BaTh Pa3palbOTAHHHIN  [IJs  MOCJdegHed
€CTEeCTBEHHN! reomerpHyeckui ss3nik. Henasno ITukap mokasasa
[177], [176], uto ¢uepoBa HHGDOpMAUUS H CBA3HOCTH UeHIOBa—
Amapu onpefessioT B aCHMITOTHYECKOM DPAa3JIOKEHHH  MOIIHOCTH
TeCTa OTHOIIEHHs] MPaBAONOAOOHS IPOTHB  HPOCTOH  JIOKAJbHOH
anbTepHaTHBE O({N)=N-"2 BojioTh [0 YJIEHOB BTOPOrO NOPAAKA.

Hanoxennble B 3ToM naparpade pesy/bTaThl 3aCTaBJASIOT CHOBA
BEPHYTHCH K BOIPOCY: KaKHe reoMeTpHUeCKHe NOHSATHS HECyT cojep-
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