HOI'0 pellalollero npaBHJia
II(N) : [Ty (&', ..., EY; d[P*(")])

no npuHuuily Baskysana—Kosnmoroposa (cM. [83]), puck He MeHb-
ure, yeM y ero AeTepMHHHPOBAHHOIO yCpPelHeHHs

Pit(-[Eh. .., 8¥) = [ P*()Ix(E,. .., &5 d[P*()]), (13)
TaK 4To B (opMyJHpOBKe Teopemnl 1.1 mpeanosoxenne o nerepMu-
HHpPOBanHOCTH npasuja /I (N) usnumne.

BuiBog 0 HecocTOSITEAbHOCTH nochaexoBatenbHoctH [1(N)  npas
pacnos3HaBaHusa pachpelesieHHs BejJHUHHBl 1 ocTaeTcsl B CHJIE H
st 00X APYLHX YHHUBepcasbHbIX QyHKIHH noTepb. Kak noka-
3bIBaeT HepaBeHCTBO (3.2)

p(P,Q)=¢c(p)-dv (P, Q),

MeTpHKa dy sABJASETCS MHHOPAHTOH (C TOYHOCTHIO OO MHOKHTed)
LJist o600 MeTpHKH p, MOHOTOHHOH OTHOCHTEJbHO KaTeropHH CTa-
THCTHYECKHX pellalollux mnpaBusa. Tak Kak CXoJHas OlleHKa CHH3Y
Ho TeopeMe 3.6 uMeeT MecTO ¥ st J060H MOHOTOHHO HHBapHaHT-
HOll ¢yHKuuu morepb L (P¥*; P), To MBI IPUXOJAUM K BecbMa oOlie-
MY 3aKJI0YEHHIO.

Creacteue 1.2, 3ajaya CTATHCTHYECKOTO TOUEUHOrO OlEHH-
BaHHUA MO IIOCJEI0BATENHHOCTH He3aBUCHMBIX HAOJI0JeHHI Aa4 JI0-
6oii cosokynHoctu Cap (€2, &) Bcex pachnpefeseHHi BepOATHOCTeH
Ha usmepumom npocrparcree (Q, s¢) aebezosa Tuna, T. e. B3aUM-
HO OJHO3HAYHOM M B3aHMHO uU3MepuMom ob6pase (E, #*), upu
Mobol yHABepcadbHOA MOHOTOHHO MHBAPHAaHTHOH (QYHKIHH IOTEPh
He JONYCKAaeT COCTOSTENbHLIX PellleHHH.

Hamerum upeio [39] nokazarennctBa TeopeMbl 1.1, uro6sl mpo-
SICHHTh BO3MOXKHOCTH KOPPEKTHBIX NOCTaHOBOK Haluell o6paTHO# 3a-
naun. Kak usBectHo, kax/jasa GopesieBckad Mepa u Ha NPSIMOR HJIH
Ha ee oTpe3Ke £ MOKeT GLITh OAHO3HAUHO Pa3joXkeHa B CyMMYy TpeX
KOMIIOHEHT — aOCOAOTHO Henpepeul8HOL — T. €. 3a/aBaeMoll HEKOTO-
po#t maoTHoctbio dp/dh mo  geberosofi  gamHe  A(dx)=|dx]|,
JduckperHod — T. €. COCPeAOTOueHHONl Ha He 6ojee yeM  CUETHOM
MHOXeCTBe aTOMOB — TOUEK Xj, Xo,...  [OJOXKHTEJIbHOH  MepH
w{x}>0, u uucro cuneyssproi Komnonentsl (6e3 aToMoB), cocpe-
JOTOYEHHOH Ha MHOXKecTBe AJjuHBl HyJab. Ilpu stom dvy — paccrog-
HHe MeXJy ABYMs MePaMH DaBHO CyMMe PacCTOSHHH MexaAy HX
COOTBETCTBYIOLUUMH KOMHAOHeHTaMH. [IpeANo/oKHM, 49TO HOCJEA0-
BaTe/IbHOCTL pemaromux npasus {{1(N)} cocrosrenbHa Ha KaxAOM
alcoOTHO HenpepblBHOM pachpepedesnd P. Orciona — BEITeKaer,
4T0 AJs GHKcupoBaHHOro P Halijgercs Takoe Ny, 9TO

VNZ=No, PN{E, ... EN) t Fy*(- |8, ..., EN) €AV >1—e, (1.4)
rie pacnpejenenue F*€AY2, ecin Mepa ero a6CcoJIOTHO HelpephiB-
HOH KOMIOHEHTHl He MeHblle IOJOBHHH. Dojee Toro, Hafifercs Ta-
Koe No(e), yToGn (1.4) BbMOAHsAAOCH AN BCeX P W3 HEKOTOPOro
KOHeuyHoro Habopa {P,}. 3aTeM CTPOUTCSH HEKOTOpas MOC/JIeN0BaTeNb-
HOCTb KOHeuHBIX ceteil $,={P.,;} TakK, 4ToGH ee ciaObBIMH Npejefb-
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