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Let J€ be set of hypotheses and B(H) is o —algebra of all finite subsets F—-0@s6. The
family of probability measures {yH ,H e .76} will be said to admit a consistent criterion of hypotheses if
there exists even though one measurable map &:(E,S)— (%€,B(9€)), such 1, (x:5(x)=H)=1,
VH € 3 . The family of probability measures {IUH He *%} will be said to admit unbiased criterion
of any parametric function if for any real bounded measurable function 9(H) on (‘%’ ‘(B(*%)) exists

even though one real bounded measurable function f(x) on (E, S), such that I f(X)uy (AX)=g(H)
E

Let M? be linear real space of all alternating finite measures on S. Linear subset M,;, — M ? is called

a Hilbert space of measures if: 1. One can introduce on M, a scalar product < y7a V>, uveM,

such that M, is Hilbert space and for every mutually singular measures we have < ,u,v> =0; 2. if

veM, and |f|=1, then v,(A) :I f(x)v(dx) e M,,, where f(X) is S -measurable real
A

function and <Vf Vi > = <V,V>.
Theorem. Let M, be a Hilbert space of measures, then in there exist a family of pair wise

orthogonal probability measures {1, ,H € .76} such that M, = H@% M, (1) where M, (1) is

Hilbert space of elements V qf the form: V(B) = I f(X)u, (dx), J-| f (X)|2yH (dx) < .
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