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IIpobiema oOHapyKeHNS CIIA0BIX CHTHAJIOB B YCJIOBHSX CHJIBHOTO IITyMa SIBISIETCS BOKHOH B M3MEPEHHM,
00paboTKe ¥ MHTEPIIPETAINH JAHHBIX. B OTIHMYHE OT TPaAUIIHOHHBIX METOIOB PEIICHHS TPOOIEMBI TIPEIaracTcst
AbTePHATUBHBINA METO/ Ha OCHOBE CTATUCTHYCCKUX MHBAPHUAHTOR, HE3ABUCAIIMX OT YHCIIA HE3aBUCHMBIX COOBITHI
B COBOKYITHOCTH. JTH WHBAPHUAHTHI MOKHO TTONYYHTH pasjiaras MOMEHTEI COBOKYITHOCTH B PSZ IO CTENEHSIM ee
qucniepcuu. [1ycTh a11eMeHTapHbI CUTHAN €CTh X=Xs+X, I/le Xs — CUTHaJl, X — myM. VX cpeHue 3HaYeHusl paBHbI
<X, 0. IlenrpupoBannsic 3HaucHust paBHbI (X:=0, X=0). Yucmo Takux CUTHAIOB B COBOKYITHOCTH paBHO fi=nm,
r7e M — KOrepeHTHAs SKCIO3MIMS CHTHAA, N — YUCIIO HE3aBUCHMBIX CHTHAJIOB B COBOKYITHOCTH. TOrIa MOXHO
HalTH X;=MXs, Xﬁ2=n(mD5+D), Xﬁ3=ﬁ(m2x53+x3). DTOT psii MOXKHO TIPOIOIDKHTE JI0 60Jee BEICOKMX MOMEHTOB. 3/1eCh
Ds, D — mucriepcn CHTHANA ¥ IIyMa, Xo, X> — UX TPEThH MOMEHTbI. M3 9THX BEIMYMH MOKHO COCTABHTB IBA
WHBapHAHTA Gr=Xi2l<Xy™>, Jy=XiIX:2. DH WHBApUaHThI paBHbI Gn=mMGe+D/<X;>, Jml=(m2J51Ds+ J1D)/(mDs+D),
Gs=Dy<xs>, Jq=XIDs, J1=xID. Kax BumHoO, naxe TIPH MAJIOM CHTHAIle <Xs> M OOJBINOH mucepcnu myma D, ¢
POCTOM 3KCIIO3UIINK M MHBAPHAHTEI TO3BOJIIIOT OOHAPYKUTE CrabbIii curHail. ECTh BO3MOKHOCT TIOJTyYarh TakUe
WHBApPHUAHTHI TIPH 00PabOTKE CHTHATIOB JI0 MOMEHTOB IIECTOTO H JaKe OJMHHAIIATOrO Mopsimka. Takoi Moaxos
TMO3BOJISIET PE3KO MOBBICHTD PA3PEIIAIOILYIO CIOCOOHOCTH OOHAPYKEHHS CITa0bIX CHTHAJIOB.

INVARIANT STATISTICS FOR WEAK SIGNALS
V.N. Trifanov
In contrast to a traditional approach an alternative one based on statistical invariants is described.
Coherent exposition of m signals with n independent variables among overall i=n*m ones is examined.
Almost linear increase in signal detection against increase in exposition number m is shown.



