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rABOTA POSWQ�ENA IZU�ENI� SWOJSTW PREOBRAZOWANIQ NEZAWISIMOSTI SLU�AJ�

NYH WEKTOROW� KOTORYE OBLADA�T SWOJSTWOM WOSPROIZWODIMOSTI USLOWNYH KWAN�

TILEJ PRI SUVENII NA USLOWNYE KWANTILI MENX�EJ RAZMERNOSTI� uSTANOWLENO�

�TO DLQ TAKIH SLU�AJNYH WEKTOROW TREUGOLXNOE PREOBRAZOWANIE NEZAWISIMOS�

TI MOVNO PREDSTAWITX S POMO�X� SUPERPOZICIJ TOLXKO DWUMERNYH USLOWNYH

FUNKCIJ RASPREDELENIQ� oBRA�ENIQ PREOBRAZOWANIJ TAKOGO WIDA ISPOLXZOWANY

DLQ POSTROENIQ POSLEDOWATELXNOSTI SLU�AJNYH WELI�IN� OBLADA��IH WOSPRO�

IZWODIMOSTX� USLOWNYH KWANTILEJ�

wWEDENIE

w NA�EJ RABOTE MY BUDEM IMETX DELO S PREOBRAZOWANIEM NEZAWISIMOSTI SLU�AJ�
NYH WEKTOROW� KOTORYE OBLADA�T SWOJSTWOM WOSPROIZWODIMOSTI USLOWNYH KWANTILEJ
PRI SUVENII NA USLOWNYE KWANTILI MENX�EJ RAZMERNOSTI 	SM� 
�� �� ��� w �ASTNOS�
TI� MY POKAVEM� �TO DLQ TAKIH SLU�AJNYH WEKTOROW TREUGOLXNOE PREOBRAZOWANIE
NEZAWISIMOSTI IMEET SPECIALXNYJ WID� EGO MOVNO PREDSTAWITX S POMO�X� SUPERPO�
ZICIJ TOLXKO LI�X DWUMERNYH USLOWNYH FUNKCIJ RASPREDELENIQ� pREOBRAZOWANIQ
TAKOGO WIDA ESTESTWENNO NAZYWATX PREOBRAZOWANIQMI PARNOJ NEZAWISIMOSTI� kROME
TOGO� MY RASSMOTRIM OBRATNU� ZADA�U� OBRA�ENIE PREOBRAZOWANIQ PARNOJ NEZAWISI�
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OBLADA��IH WOSPROIZWODIMOSTX� USLOWNYH KWANTILEJ�
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PRI SUVENII NA USLOWNYE KWANTILI MENX�EJ RAZMERNOSTI�
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POLXZOWALOSX TOLXKO DLQ PREOBRAZOWANIQ MNOGOMERNOJ ISHODNOJ WYBORKI W WYBORKU

ZNA�ENIJ RAWNOMERNO RASPREDELENNOGO NA KUBE 
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GO� SLEDUET UKAZATX I NA �IDEJNU�� BLIZOSTX TREUGOLXNOGO PREOBRAZOWANIQ NEZAWI�
SIMOSTI SLU�AJNYH WELI�IN K KLASSI�ESKOJ ZADA�E PRIWEDENIQ DIFFERENCIALXNYH
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TRANSFORMATION OF INDEPENDENCE

OF THE FAMILY OF RANDOM VARIABLES WHICH

POSSESS THE REPRODUCIBILITY OF CONDITIONAL

QUANTILES�

c� ���� S�Ya� Shatskih�

The paper is devoted to the study of properties of transformation of indepen�

dence of random vectors which possess the reproducibility property of conditional

quantiles under restriction on conditional quantiles of smaller dimension� It is de�

termined that for such random vectors triangular transformation of independence

can be presented by using superposition of two�dimensional conditional distribution

functions only� Inversions of such transformations are used for construction of se�

quence of random variables wich possess the reproducibility of conditional quantiles�
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