KommenTapuu K teme « Xapaxmepucmuveckue Qyrruuus

[TpakTryeckne 3aHATUS IO TEOPUU BEPOATHOCTEHN

kadeipa CTaTUCTUIECKOr0 MOJIe/InpoBanus http://statmod. ru, marmex CIIGLY, 2015 1.

1 OHpe,Z[eJIeHI/Ie 1 OCHOBHbIE CBOIICTBa

Crauasa cresaeM cienyioriee 3amedanne. IlycTs 1y, 72 — ciydaiiHble BeJIMYUHBI C KOHEIHBIME MaTe-
MaTudeckuMu oxujanusamu. [logoxkum 1 = &1 + i€, TJIe ¢ — MHUMAas eMHUIA. 1Torjja MaTeMaTHIeCKIM
OXKHJIAHUEM 1) HA3bIBaeTCs KoMiiekcHoe yucyo En = E&; + iEés.

Bce ocHoBHBIE CBOiiCTBA OOBIYHBIX MAaTeMATHICCKUX OXKUJAAHUN (BO3MOXKHO, C «aJalrarmeii» ) mepe-
HOCSITCSL M HA KOMIUIEKCHBIN ciiydail. B gactHocTu (mpoBepbre 310!), cpejiHee 3HaYeHME IIPOU3BE/IEHNUS

H63aBI/ICI/IMI>IX1 KOMIIJIECKCHOSHaYHbIX CJIy‘I&fIHbIX BeJIMYUH PaBHO IIPOU3BEACHUIO UX CPEAHUX 3Ha“I€HI/IIL/'I.2

Ounpegnenenne 1.1. Ilycrs (2, F,P) — BepositHocTHOe mpocrpancteo u € : (2, F) — (R, B). Torma
KOMILIGKCHO3HAYHAsE (DYHKIHs BEIeCTBEHHON MepeMeHHoi

0e(t) = Ee™® = E cos(t€) + iEsin(t€) (1.1)
HA3bIBAETCS TAPAKMEPUCTNUYECKOT PYHKyuel, CITyIailHO! BeJIUIHHBI &.

Ormernm, 9TO MareMaTuIecKoe oxKujganue B pasoii yactu (1.1) cymecrsyer npu jobom t € R.
W3 06mux cBOMCTB MaTeMaTHIECKOTO OXKUIAHUS BUIHO, YTO

e (t) :/Reitxpg(da:) :/Rcos(tac)Pg(dx)—i—i/sin(tm)Pg(dac), (1.2)

R

riae Pe — pacupejesienue ciaydaiitnoit semmaunb §. OTciona cpasy e ClIeyer, 4To XapaKTepucTuiecKast
OIpeJe/isieTCs He CaMol C/IyJaliHON BeJMYMHON, a ee pacipenesierueM. 1loaTomy MOXKHO TOBOPHUTH O
XapaKTePUCTUICCKON (DYHKIMM J1I060ro pacipeenenns P.3

Ecim pacnpenenenne Pe 3ajano Tabiauieii pacupe/ieeHust

Pe <a:1 To ... @Tp ) (1.3)

b1 p2 ... Dn

10 Pe(t) =, €™ py, a ecsn 31O pacupeenenne 06IALAET IIOTHOCTBIO Pg, TO

pe(t) :/Reitng(z)dx. (1.4)

Camoe BayKHOE CBOICTBO XapaKTEePUCTUIECKUX (DYHKIMI MOXKHO C(DOPMYIUPOBATH TaK.

Teopema 1.1. (Teopema eguncreennoctn) [lycms Py u P2 — pacnpedesenus ¢ Tapaxkmepucmuieckumu
Pyrwygussu 1w py. Ecau o1 = pa, mo Py = Py.?

! Cnywaitibie Beuauint &1 + i€e U 91 + N2 OOLABIAIOTCH HE3ABUCUMBIME, eyl Hapsl (&1,&2) 1 (91, 72) HE3ABMCHMDL.

2eC/TH TOMBKO BCE TPH MATEMATHYIECKIX OMKUIAHMS CYIIECTBYIOT.

31 o npeobpasosaruy Pypbe ITONO PACIPELEIICHHSL.

4010 U3 CAMBIX «IIPAMBIX> JOKa3aTenbCTB TeopeMsl 1.1 0CHOBAHO Ha TOM, YTO KOHEYHDIC JTUHEHHbIC (C KOMIITICKCHBIME
ko3 duimenTaMy) KOMOHHAIIA MHHUMBIX SKCIOHEHT Buaa €''® ¢ pazimanbiMu t € R MIOTHBL B (KOMILIEKCHOZHAMHOM )
L2(dM) mns moGoit koneunoi mepsr M. Torma, ammpoxcuMupys HEAUKATOP 14 (L) HEKOTOPOTO M3MEPUMOIO MHOMKECTBA
A ¢ momompio cymm Buaa Y, cke''” B L?(dPe), MBI IpHAEM K BBIBOJLY, ITO BepoATHOCTD Pg¢(A) MOKeT GBITH CKOJIb yTOIHO
TOYHO ANIMPOKCUMIPOBAHA CyMMaMU BHIA . Crpe(tr). Konedano, Bce 9T0 Hy»KHO meIaTh aKKypPaTHO.
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[TpokommenTupyeMm 510 yrBepxkienue. Odesuguo (cm. dbopmyry (1.2)), 4To XapakrepucTUIecKast
dynKIuaA Q¢ MOTHOCTBIO onpejesserca pacupeienenuem Pe. Teopema 1.1 yTBep:kiaer, 4To BepHO 1
obparnoe. Tem cambiM y Hac nosiBisiercss (B JONOJHEHUN K (DYHKIMU paciipejiesieHusi, Tabjule pac-
[pEe/IeJICHNsT WU IUIOTHOCTH) €Ile O/IHA XapAKTEPUCTHKA, IIOJHOCTBIO OIPEIEISIONAs TAKOH CI0XKHBII
00DBeKT, KakK pacipenenenue. VHadye ropops, ecjiy Hallla 3a/1a9a COCTOUT B TOM, YTOOLI HAWTU HEKOTOPOE
pacrpejiejienne, TO HallIeHHAST XapaKTepUCTHIeCKast (PyHKIUsI ITOrO PACIIPEJIeIeHUsT SIBJISIETCsI, B IPUH-
Iyire, IPaBIJIbHBIM (XOTsI, MOXKeT ObITh, HE OYEHb HAIVIATHBIM U HE OU€Hb [IPUIOJHBIM K JAJbHEHIIeMy
HCIOJIb30BAHUIO) OTBETOM.

% c110c06a BOCCTAHOBIICHNST PACIIPEIETIEHHS IO €r0
XapaKTePUCTUIECKON (pyHKIIUN, HO MHOTIA TO BIIOJIHE BO3MOXKHO. Harpumep, eciti xapakKTepucTuiecKast
dbynxmus ¢ cympmmpyena Ha Beeil IPAMOIt, To KaK HECIOXKHO JOKa3aTh, Y pacipe/ie/ieHus Py CymecTByeT

HellpepbiBHasd IIJIOTHOCTL, paBHaA

B obmem ciygae, BujimMo, He CyIECTBYeT IIPOCTOrO

pe(x) ! /oo e_itxwg(t)dt. (1.5)

:% .

Koneuno, dopmysia (1.5) siBisieTcst IpoCcTO-HAIIPOCTO BApUAHTOM 06GpaTHOro npeobpasosanust Oyphe.

IIpocreiimmue cBoiicrBa. IlpuBeaem HEKOTOpbIE 91eMEHTapPHbBIE CBONCTBA XapaKTEPUCTUIECKUX PYHK-
.

1. Jdna moboro ¢t € R umeer mecro HepaseHCTBO |p¢(t)| < 1. IIpn arom ¢¢(0) = 1.
2. Jlobast xapakrepucrnieckass GyHKINS PABHOMEPHO HEIPEpPBIBHA Ha BCeil IPSIMOii.

3. Ecim a,b — nocrosmmbie, T @uetp(t) = ePpg(at).

4. Ecim ¢¢ — xapaxTepucTudeckast QyHKIMs CIIydaiiHON BemanHel £, T0 p¢(—t) = @e(t) = p_¢(1).
5. Xapakrepucruieckast (DYHKIMsI ¢ BEIECTBEHHA TOTJIA U TOJBKO TOTJA, KOT/a OHA YeTHASI.

6. Xapakrepucrudeckasi (pyHKIUs ¢ CJIydailHON BeJUYUHBI { BeIeCTBEHHA TOIJIa U TOJBKO TOIIA,

korya L(—&) = L(§).

7. Ecim ciyuaiinble BeJIMYuHBL § U 1) HE3aBHCUMBI, TO Y¢iy(t) = e (t)py(t). ObparHoe, BoobIIIE TOBO-
psi, HE BEPHO.

8. Ilycrb pacnpesenenue P npejcraBieno B suge P = Y p, Py, e P, — BEPOSTHOCTHBIE MeDHI,
pn>0m ), p, =1 O6o3naunm ¢ u ¢, xapakrepucrudeckue (GpyHKIUN pacupeneaenns P u Py
coorBercTBeHHO. Torma ¢ =Y Pnpn.

Sameuyanue 1.1. DTu cBOWCTBA MOKA3BIBAIOT, YTO XapaKTepUCTHIECKUEe (PYHKIIUN yIOOHBI TP JIMHEl-
HBIX [IPE0OPA30BAHUAX CJAYIANHBIX BEJIMYMH U CJIOYKEHUN HE3ABUCUMbBIX CJIyYailHbIX BEJIMYUH.

IIycts xapakTepucrutdeckas QYHKIUA g He TOJBKO CyMMHpPYeMa, HO U BelnecTBeHHa. Torma (OCKOIBKY @
— wgernas dbynkmus),% pasencrso (1.5) mepermcriBaeTcs Kax

1 [ .

pe(o) = 5 [ et (1.6)
a —0o0

1 TUTOTHOCTB D¢ TOXKE ABJIAeTCA deTHOH dynknueit. Ecii ¢¢ eme n HeoTpHUIaTe IbHA TO, 0003HAMAA € = fR e (t)dt

BUAMM, 4TO QYHKIUS ¢ = /¢ ABILETCs IIIOTHOCTHIO HEKOTOPOI'o pacupeesenus Q U, caeJoBaTesbHO,  QyHKIUs

1) = 2mp¢ /¢ ABIETCS XapAKTEPUCTHIECKOH PYHKIHEN 9TOr0 Paclpe/IesIeHHusI.

"Tax nasbiBaemyio «bopMysry oGpaleHus», TPUBOIUMYIO B GOJILITMHCTBE yIeGHUKOB M BBIPAsKAIONLYo bynkmuio Fg
4gepe3 XapaKTEPUCTUIECKYIO (DYHKITHIO (¢, HEJIb3sl IPU3HATH OYeHb IIpUBJIeKaTeIbHOI. K ToMy Ke OHa HaM He ITOHAI00UTCS.

5Cm. cBojicTBa XapaKTepHCTHIECKHX (bYHKIHA.

"Cpasnnre (1.4) u (1.6)!
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OTHu npocThie cCOOOPaKeHHsT TIOMOTAIOT HAXOAUTH XapAKTEPUCTHIecKne (DYHKITUH HEKOTOPBIX PACIIPEIeICHITH
6e3 BCIKUX BBIUUC/IEHUIA.

Jpyrue 4acTo UCHOIb3yeMble CBONCTBA XapaKTEPUCTUIECKUX (DYHKITHI OTHOCATCS K UX CBA3U C MOMEH-
Tamu my, = BEF cyuaiinbix BesmmHmm.

Ilpenmoxenue 1.1. 1. Ecau E|§]k < 00 npu Hekomopom uesom k > 1, mo xzapaxmepucmureckas
pynryua g aensemea k pas nenpepwviero duddepenvyupyemoti 6 R. Ilpu smom goék) (t) = i*E(kest). B
YACMHOCTA, goék) (0) = i*my,.

2. Ecau k — wemmoe u cywecmseyem npouseoorsie cpék) (0), mo E|¢]F < 0.8

3. Iycmov EI€]F < 0o, Tozda nput — 0

mj + o(lt]k).

k Cnd
e(t) =1+ Z (N,f')]
= 7

Koneuno, nocseiaee paBeHCTBO — MpoOCTOE ciiesicTBue u3 Gopmylibl Teiiopa.

[IpuBenem BuJ XapaKTepUCTUIECKUX (DYHKIUN J1j1s1 HanboJiee TOIMyJISIPDHBIX PacIpeIe/IeHniA.

Tabsmma 1: Xapakrepuctudeckne DyHKIINNA HEKOTOPBIX JIUCKPETHBIX PACIpe e IeHuit

’ Pacpenenenne ‘ O6o3nauenue ‘ XapakTepuctrdecKast (QyHKITHAs
Hupaxka (a) 0a elta
Bepuysmu (p) Ber(p) 1—p+pet
Bunomuasnasuoe (n, p) Bin(n, p) (1-p+pet)"
p
I G _
eomeTpruaeckoe (p) eom(p) 1= —p)et
[Tyaccona (\) II(N) A=)

Tabmuna 2: Xapakrepucrudeckrne QyHKIUN HEKOTOPHIX aOCOTIOTHO HEIIPEPBIBHBIX PAaCIIpeeIeHmi

Pacpenenenne ‘ Obosnagenne ‘ XapakTepuctuiecKas (QyHKITHS
eitb - eita
PaBromepHoe paciipejiesienue Ha oTpeske [a, b U(a, b) W
itlb—a
PasHnomeproe pacipejesenne Ha oTpeske [—a, aj U(—a,a) sin(at)/at
A
[MTokazarenbHoe pacupeenenue (\) Exp()) P
—
Hopwmasnsnoe pacupegenenne (a,o?) N(a,o?) eita—0?t?/2
CranmapTHOEe HOPMAJIBHOE PACIIPEIEeTICHIE N(0,1) e~ /2

YupaxkHenue. Vcmonb3ys npuBeieHHbIE CBOMCTBA XapaKTEPUCTUIECKUX (DYHKIHUi, a Takxke Tabmuity 2, u
HE IIPOU3BOJI HUKAKUX MPSIMBIX BBITUCJIEHUN, JTOKAXKHUTE, ITO

8 T;1st HedeTHOTO k 9TO CBOHCTBO, BOOBIIE TOBOPS, HEBEPHO.
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e JIByCTOPOHHEe [oKa3arejibHOe pacipelieienue (pacupenesenue Jlamiaca) ¢ mapamerpom A > 0, onpezesisie-
MO€ IIJIOTHOCTBIO

| >

p(z) = e Ml zeR

uMeer xapakrepucruieckyio dynxmmio ¢(t) = A2/(A% + t2);

® DaclIpejiejieHue Kommu ¢ miorHocTbio

mMeeT XapakTepucTieckyio dyukmmo ¢(t) = e l!;

® TPEyroJIbHOE PACIpeeseHIe C INIOTHOCTHIO

p(x):i(1—|z|), z€[-aa, a>0

UMeeT XapaKTePUCTHIECKYIO (DyHKITUIO

® DaclipejiesjieHnue C HJIOTHOCTBIO9

11— cos(ax
p(x):f#, z€R, a>0
T ax

MeeT XapaKTePUCTHYECKYIO (DYHKITUIO

1—|t|/a upn t € [—a,al,
o(t) =
0 nHaJe;

e ccin cayvaifHas BeMHIHHA £ C XapaKTEPHCTHIECKOH QyHKIMel e 001a18eT KOHEITHBIM a0COTIOTHBIM MO-

mentom E|¢|?* mpu mexoropom meom k > 1, To cymmecTByer Takas NMOCTOSHHAs Cp, uTo byHkmus 1 (t) =

2k o o
Ckgoé )(t> ABJIAETCA XapaKTEePpUCTUIeCKOU beHKLLI/IeI/I HEKOTOPOTIo pacnpegeﬂeHHH.lO

[MockobKy KaxK/iast XapaKTepucTuIecKasi (DyHKIUsT OlpeJiesisieT HEKOTOPoe pacipejiesienue (1, Ko-
HEYHO, HA00OPOT), TO BO3HMKAET eCTECTBEHHBIIl BOIPOC: KaKue KOMILJIEKCHO3HAYHbIe (DYHKIMU BeIle-
CTBEHHON IIePEeMEHHOM SBJISIOTCs HpeobpazoBanusyMu Pypbe HEKOTOpOil BeposiTHOCTHOH Mepw?!l s
OTBETa Ha 3TOT BOIIPOC HAM ITOHAIOOUTCH CJIEJLYIOITee OIIPEIieSIeHNeE.

Onpenenenue 1.2. KomiieKCcHO3HaUHAsT (DYHKIUS 1) HA3BIBAETCS HEOMPUUAMEALHO ONPEIeNeHHOT,
ecyI 11 J060ro n > 1, M00bIX BEIeCTBEHHBIX t1, . . . , t;, U JIOObIX KOMILIEKCHBIX 21, . . . , Zn, BBIIIOJIHSIETCS
HEPABEHCTBO

Z w(tj — tk)ijk > 0. (1.7)

jk=1

Teopema 1.2. (Teopema Boxuepa-Xununna).

1. Jhobas xapaxmepucmuneckas GYHKUUAL AGAACMCA HEOMPUUAMEALHO ONPedeseHHOT.

2. ITycmo 1 — neompuuamenvhno onpedesernan gyrxyua. Ecau(0) = 1 u ecau pynruus 1 nenpepoisha
8 HYAE, O OHG ABAACNCA TAPAKMEPUCTIUNECKOT PYHKUUET HEKOMOPO20 PACNPEEAEHUA.

9910 pacipeeseHne He IMEET CIELHAIBHOIO HA3BAHUS ¥ MHTEPECHO BUIOM CBOEH XapaKTEPUCTUIECKOH (DyHKIMIL.

0K akoro?

"1 Bce mepeuncieHHbIE BBIIIE CBONCTBA XapAKTEPUCTHUCCKUX (DYHKIHI SIBJISIOTCS AJI STOTO JIHIIb HEOGXOMUMBIMHE YCIIO-
BUAMMU.
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Sameuyanue 1.2. 1. JlokazaTeabCTBO IEPBOrO yTBepXKaeHusi TeopeMbl 1.2 H0CTaTOYHO MPOCTO: HPHU
1) = Q¢ JOCTATOYHO MPEJICTABUTH JIEBYIO 4acTh HepaBeHCTBa (1.7) B BHIE E‘ S et zk‘Q. st nokasza-
TeJIbCTBA BTOPOTO (OCHOBHOTO) YTBEPIKICHUS HY’KHO HOTPATUTH MOPa3/0 OOJIbIIE YCUIIHIA.

2. B npunnuie, npu nomoriu HepaseHcTBa (1.7) MOKHO HBITATHCS IPOBEPSTD, SIBJISIETCS JIM HEKOTOPAsT
dbyuknusa xapakrepucrudyeckoii. Ho, kak mpaBuio, 3To J0CTATOYHO TPY/I0eMKas IIPOIEIyPa.

3. TTonpob6yiite HemocpecTBeHHO U3 HepaBeHCcTBa (1.7) BbIBeCTH HEKOTOpBIE MpocTeiiiue (Hampumep,
[IepBOe, BTOPOe M 4eTBepToe) CBOHCTBa Xapakrepucrudeckux yHKImil. [Ipu 9T0M, KOHEUHO, HYKHO
MIPeAoJIaraThb, YTO U APYTUE YCIOBUSA BTOPOTO MYHKTA TeopeMbl 1.2 TOXKe BBITIOJHEHBI.

3ameuanmue 1.3. 113 reopemnbr boxuepa-Xunuuna BeitekaeT cieyommii haxt. [lycrs ¢, — mocsemoBa-
TeJIBHOCTh XapaKTepUCTHIeCKnX (hyHKIWH, npudeM npu JjioboM ¢ € R nocsesoBaTeibHOCTD @y, () nmeer
upegen ¢(t). Torga ¢ — HeoTpUIATEIBLHO ONpe/iesIeHHasT (DYHKITHS.

Ecnn x Tomy ke ¢ HempepbIBHA B HyJIe, OHA HABJISIETCS XapaKTEPUCTUYECKON HEKOTOPOIro pacIpejie-
JIEHUSI.

2 Xapakrepuctudeckue OyHKIIUN CJIyYJaiiHbIX BEKTOPOB

Ounpepnesnenne 2.1. Iycrs (Q, F,P) — BepogTHOCTHOE TIPOCTPAHCTBO U

E=(&,....&)T (A F) =~ (RY,By)

— d-mepublil ciyyaiinblii BekTop. Torja KomIulekcHozHauHas (DYHKIUA Qg¢, Olpejlie/leHHas B R? pasen-
CTBOM

Pe(t) = ey.e4(t1, -5 ta) = Eei®d) = EeiXiateée ¢ = (t1,...,tq)"

HA3BIBACTCS TAPAKMEPUCNUYECKOT PyHruuet, CIyIaifHoro BeKTopa &.

TTockombky 1ipu d = 1 9TO ompese/eHne COBIAIAET C OIPEICTICHUEM XapPaAKTEePUCTHIECKON DyHKITNU
CJIyJaiiHOfl BeJIMYMHBI, TO HE YAUBHUTE/JHHO, YTO MHOTHME CBONCTBA XapaKTEPUCTUIECKNX (DYHKIWH CiTy-
JallHBIX BEKTOPOB AHAJIOIMYHBI OJIHOMEPHOMY ciryuao.'? Hanpumep, ecim 0603HaIUTE P¢ pacupeniesienne
£, TO OKAXKeTCsI, ITO

we(t) = / ei(Z’E)Pg(df) = / eizzzlt’“mkpg(dxl ... dzg), toe T=(x1,...,24) .
R R

B ciyuae, korja pacunpejienenue Pg aBiisgercs abCOMIOTHO HeIPePLIBHLIM, 6e3 TPy/la BBIIMCHIBACTCS aHa-
nor dopmyisr (1.2).
Touno Tak e, Kak u npu d = 1, IMeeT MeCTO CJIEeAYIONIee YTBEPXK IEHNE.

Teopema 2.1. ITycmv Py u Py — pacnpedeaenus ¢ (R, By) ¢ zapaxmepucmueckumu dyrruuamu o1
u 2. Feau 1 = @2, mo P = Pa.

Jlerko BeinucaTh «d-MepHbBIE aHAJIOTH» TPOCTEHINNX CBOMCTB XapaKTepucTuieckKux (pyHKuii (oHo-
MEpHBIX) Caydainbx semann. Hamprvep, 3

1. ecn € RY, mo |¢(F)] < 1, mpuaem ¢¢(0) = 1, rie 0 = (0,...,0)T € RY

2. jmobas xapakTepucTudeckas PyHKIUS d-MEpPHOTO CIyYIaifHOTO BEKTOPA PABHOMEPHO HEIIPEPHIBHA
B Rd.
)]

IQHOSTOI\{y OHU CIIeITUaJIbHO HE KOMMEHTUPYIOTCA.
130CTaJ’IbHI>Ie CBOMCTBa 3alIUIIUTE CAMU.
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3. ectn a € R u b € R? — nocroguubie u § = a + b, 10 ¢, (t) = ei(z’g)g%(af);

4. XapaKTepucTuiecKast dyHKIHS ¢ CIIyIaifHOTO BeKTOpa & BEIeCTBEHHA TOTJA U TOJIBKO TOTJA, KOTIa

L(=¢) = L().

5. ecsm cyuaiinbte sextopa &, € R nesasucumet u B = € + 7, o ¢g(f) = ¢¢(t)p, (). Obparnoe,
BOOOIIIE TOBOPS, HE BEPHO.

6. mycTh pacrpeiesieHne P, 3ajaHHOE B (Rd,Bd), npejictaBieno B Buje P = Y ppPp, tae Pp —
BEPOSATHOCTHBIE MEPHI, P, > 0 u En pr = 1. O6o3HAIUM © U @, XapaKTepUCTHIECKHe (DYHKIIN
pacnpesenenns P u P, coorBercrBenno. Torma ¢ = > pnpn.

13 yrBepxknenns, anagorudnoro [Ipegmoxenuro 1.1, Mbl puBeieM 3/1€Ch JIUIIL Ty €€ YacTh, KOTOPast
OyJIeT UCIOJIb30BATHCI B JAJIbLHEHIIIEM.

ITpenaoxkenue 2.1. I[Tycmwv xoopduramovt &1, . . ., &g cayuatinozo eexmopa & 06,4a0a10M KOHEUHVLMU 8MO-
poemu momermamu. Obo3navum pg Taparmepucmuyeckyo Gyrryuro cayvatinoeo eexmopa §. Tozda ume-
10M MECTNO CACIYOULUE YMEBEPHCICHUA.

1. Jas mobozo t = (t1,...,ta)" umobwz 1 < j k < d cywecmeyrom wacmmuwie npouzeodnvie dpe(t)/0t;
u 9% (t)/0t;0ty,. Kpome mozo,
Ipe(t) : 0% ¢ ()
=1E& w = —E&;&.
j li=o ! 00tk |1—g ’

2. Ecau ||t]] — 0, mo

pe®) = 1 +i(EE,B) — 5 (S1,) +o( [H?), (2.1)

2o S =EEE" = {E;}!, .

Bamernm, aro ipn EE = 0 pasencrso (2.1) npespammaercs B
_ 1 o _
pelt) =1 = 5 (3t 7) + o( [[E]*),

rje ¢ — KoBapHallMOHHasl MaTPHUIA BEKTOPa 3

Haxkowner, ormernm jiBa crenuduyuecKux CBONCTBAa XapaKTePUCTHUECKUX (DYHKIMA (MHOMOMEPHBIX )
cJlydaiiHbIX BEKTOPOB. [lepBoe u3 HUX OTHOCHTCS K TIOHSITUIO HE3aBUCHUMOCTH.
ycrs € = (€1,...,&q)T — cayuaiinblii BekTOp ¢ XapakTepucruieckoii bynkuueit og, ¢, (t1, ..., tq).

ITpenaoxkenue 2.2. /s mozo, wmobw, cayuatinoe sesusunot &y, . . . , &g ObLAU HE3ABUCUMDL, HEOOTOOUMO
u docmamoyuno, 4mobol

d
ey gq(te, . ta) = H ve, (tr),
k=1

ede g, — Tapaxkmepucmueckas GYHKUUA cAYatinot seauiunvl .

3ameuanue 2.1. Heobxomnmocts B [Ipemmoxkennn 2.2 ciieayer n3 oOIMMUX CBOMCTB MATEMATHIECKUX OXKUIAHMIA.
i ioKa3aTesbeTBa JOCTATOYHOCTH MOYKHO PACCMOTPETh HE3ABUCUMBIE CJIydailible Besudaudbl 1y ¢ L(ng) = L(E)
U BOCIIOJIL30BaThCs TeopeMoii exuncrsennoctu (Teopema 2.1).

Crenyroriee CBOMCTBO XapaKTEPUCTUIECKUX (PYHKIINN BO3MOXKHOCTb OTHOCHTEJIBHO JIETKO paboTaTh
C JINHEHHBIMU IPEOOPA30BAHUIME CJIYIAWHBIX BEKTOPOB. XOTsI OHO JOKA3BIBACTCS IIPOCTO U «B JIOO»,
odopMHUM €ro B BUJE OTJAEIBHOTO YTBEPKICHUSI.



http://statmod.ru/wiki/books:vv

Ilpennoxkenue 2.3. Hycmbg — d-meproti cayuatinel 6exmop ¢ rapaxmepucmueckoti dyrxyuetd o .
Paccmompum mampuyy A : R — RF u sexmop b € R¥. Haxoneu, noroorcum 7 = AE + b u obosnaum
Tapakmepucmuieckyro Gyrryuo 3mozo eexmopa oy. Tozda npu's € R*

on(35) = ei(0:3) o (ATE).

Sameuanue 2.2. Cjegyer orMeTuThb, UTO B [Ipeioxkennn 2.3 HUKAKUX OrpaHUYIeHN HA PA3MEPHOCTH
d u k ciaydafiHbIX BEKTOPOB HE HAKJIAJIbIBAETCH. B 4acTHOCTH, HAIIPUMED, MOYKHO PACCMATPUBATD CJIyYan
k < d (To ecTh BBIPOXKJICHHBIX JIMHEHHBIX Tpeobpas3oBanuil) uam gaxe k = 1.

IIpenmoxkenus 2.2 m 2.3 MOKA3BIBAIOT, KOTJIa IIPU PEIIEHUN 33Jla9 TEXHUKA XapaKTePUCTUIECKUX
GYHKIMNI MOXKET 0Ka3aTbCsd ya00Hee TEXHUKU HEIOCPEeICTBEHHON paboThl ¢ MHOIOMEPHBIME PacIpeie-
JIEHUSIMU: 9TO UMEET MECTO B C/Iydae JUHEHHBIX TPeobpa30BaHuil, a TaKXKe B CIydae, KOrJa KOOPIUHATHI
CJIY9aifHOTO BEKTOPa HE3aBUCHUMBI.



