THYECKH OH BejleT ce0si Kak

N-'dim&. (10.28)
Ora 3aKOHOMEPHOCTb yHHBepcajbHa. IlpaBaa, Teopema 10.7 oTHo-
CHTCSL TOJNIBKO K TaKHM OLeHKaM P* pacnpejesieHusi BepOATHOCTER
Py, koTophle NpPHHALIEXKAT caMOMy CeMeHCTBY F HWJH, B KpaiHeM

cnyvae, ero pacmupenHio P={FP;, t€0}. Ot 3Toro orpaHuyeHis,

KaK ceflyac yBUAHUM, MOXKHO O0CBOGOIUTHCS.

Bosnukalor aBe TpyaHOCTH. Bo-mepBBIX, AONycKas B KadecTBe
OLEeHKH Py* n106yl0 BepOATHOCTHYIO Mepy H3 COBOKYNHOCTH
Cap (Q, &), MBl cTajkKuBaeMCsi ¢ NPOGJIEMOH H3MEPHMOCTH,— KaK
ONHCaThb B TAaKOM CJydyae M3MepHMoe mnpoctpaHctso (A, &) BHBO-
BOB, 6yner au PD-uaMmepumoit ¢yukuus norepb L(P*; Py)=2[(P:
:P*)y u 1. n. Kak 6w10 oTMeueHo B § 1, aJA M3MEPHMHX MPOCT-
paHcTB (2, &) JseberoBa Tuna (WM JHCKDPETHBIX) BCe TPYAHOCTH
yCIIELIHO MNpeonoJieBaloTcs, H H3aMepumoe mnpoctpaHctso (Cap(Q,
), A (s£)) BuBojOB caMo Oyper JsebGerosa Tuma. Bropas Tpya-
HOCTb COCTOHT B TOM, YTO, ZONYCKasi IPOH3BOJbHEIE BEPOSTHOCTHHIE
MepHl B KayeCTBE OUEHOK, Mbi B CaMOM Je€Jie MOXKEeM AQCTHTHYTb
(a7 ceMeHCTB, OTAHYHBIX OT KAHOHHYECKHUX IKCINOHEHIHAJbHREIX H
HX BBINYKJBIX MOJCEMENCTB) CYLIECTBEHHOrO YMEHBbUIEHHS DHCKOB
B CaMbIX KJaCCHYECKHX 3ajauax.

ITpumep 10. [logcemelicto & cemeilicTBa A° IByMepHHX HOp-
MaJjbHBIX 3akoHOB N (a{g), b(¢); 0) ¢ MIOTHOCTHIO

f(x, y; @) =[2n0%]""?exp {—[(x—cos p)*+
+ (y—sin ¢)2)/ (207)} (10.29)
€O cpeHHM (COS @, Sin @), IPHHUMAIOUIUM 3HAYCHHE HA €IHHHUHOA

OKpyX)HOCTH ¥?4y?=1, U oyeHb GOJBUIHM CTAHIAPTOM G > |.
HocTaToyHol CTAaTHCTHKON [Jisi TAKOro ceMefcTBa SIBJIsETCH
p=arg(§, n) = (sgn n)arccos[(>+n?) "*].
Ilpocrefimeli oneHkol mapaMerpa ¢ no Ha6uogeHuio (& n) 6Gyner
p*==arg(E, n). Ilpocrefilieil oueHkoil camoro pacnpeneseHus Oy-
aer N (& n; o). DT1a olleHKa 3aBeJOMO YJay4YUIaeTcs, eCJH €€ «CHpo-
eKTHPOBATb» Ha BHIIYKJAYID 000J0UKY «OKPYKHOCTH» F — Kpyr &
c mapaMerpuyeckum MHOxectBoM C={(a, b) :a?4b?<1}. OnHako
IpH oueHb GOJIBLUIMX G MOUTH BABOE BHIMOJHEe OKa3hBaeTCs TPHUBH-
anbHas ouenka P*=N (0, 0; o), BoBCce oTOpachBaOLlas Pe3yabTar
HaGmaoaeunnii. IlpoBegeM acHMIOTOTHYECKYIO OLEHKY PHCKOB, IOMHs
4TO pJia ceMelicTBa A°(a, b; o) dyHkuus norepb mo Kynsbaky npo-
NOpUHOHAMbHA KBAaApaTy €BKJHAOBA pPacCTOSHHS B IPOCTPaHCTBE
napaMerpoB. [lockosbky npu ¢>>1 pacnpenesneHHe CJHyuadHOR Be-
JHUHHHE @*=arg(E, ) MOYTH PaBHOMEPHO HAa €AHHHYHON OKDYXKHO-
CTH, TO pHCK R (@), KOTOPHIH, 10 CHMMETDHH 3aJaYH M IpaBujia, He
33aBHCHT OT ¢, TOYTH NPONOPIHOHAJIEH

2

(2m)~! S [(cos p— 1)2+ sin2 o] dp=2,
0
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