HBIMH TOYKaMu OBbLIH CHHTYJASpHBIE pacnpefeneduss @, NpuHueM
yCpelnHeHHs 10 NMapaMeTpaM 3TOro Kjacca TNpeflelbHBIX paclpefe-
JeHult Q u ux nepBHX creneHed Q® ... ®Q masajso Gl 3JleMeH-
Tl P cetd u 6blIO OJIM3KO II0 BapHaUWH K CTeneHsM P® ... QP.
Ilpu stom pekyppeHTHO noxbupatotrca N, HAUYHHAA C KOTOPHIX A
Bcex P62, suinoausiercs (1.4) ¢ e=1/4. B cuny cBoiicTs ycpeaHe-
HUSA, 1751 MaccuBa M, IpeleNbHbIX CHHTYJASPHBIX Mep Q Macchl He
MeHee 1—[2k (k+1)]"! Oyzer

N=Np QV{E, ....,t"):Fr(-|E, ..., eMEA?} > 172, (1.5)

Takum ob6pasom, ygaercsi PpPeKypPpPeHTHO  <IIOCTPOHTb»  MAacCHB
M=M, macch He meHee NOJOBHHBI, uTo aasg Q€M npu Becex k
npasusa I1(N;) ¢ NOJOXKUTENbHO! BePOSATHOCTbIO [aBanan Obl 3aBe-
JOMO HeNPaBUJbHEIA OTBET O HaJAMYMH OOJbLION HeNpephBHON da-
CTH.

Hrak, Bce meso B TOM, 4To KJAacC BCeX paclpefeseHUHl BepOAT-
HOocTefi Ha (F, #*) cadimkom Gorar. Bosuukaer — aHJIeMMa-— HJH
OTBICKHBaeM no HabJIOfeHNsiM HEH3BECTHOE MX MapraHaibHoe pac-
npejesenye, npeanojaras (Uad 3Hag), UYTO OHO 3aBeJOMO NPHHAJ-
JEXKHUT AOCTATOYHO Y3KOMY CceMeHCTBY &P, WJHU Ke OrpaHuuHBaeMcs
OLEHKOH ONHON HJM HeCKOJBKHX XapaKTepHCTHK HabJ10jJaeMoro sa-
KOHAa, HO He 0oJiee CUETHOTO uUX UYHCJIa. B mepBom caydae roBopar
0 3ajaue CTATHCTHYECKOH TOYEUHOH OLEHKH, H OINHUCaHWe alpHop-
HOTO ceMmelicTBa P [OJIKHO BXOAHTh B MOCTAHOBKY 3TOH  3ajayl.
B npuHuune, B KasecTBe &P  MOXKHO  B3fiTb  COBOKYIHOCTb
Capd(E, #*, Z,) Bcex pacupeieneHufi BepoaTHocTeli P Ha
(E, #*), abcojl0THO HeNpephBHEIX OTHOCHTeJNbHO JeberoBoli nau-
HBI A, WJH, KaK TOBOPAT, JOMHHHPYEMBIX MepOH A, H aHAJOr¥ 3TOH
COBOKYNHOCTH Ha [PYrHX H3MepHMBIX NMPOCTPAHCTBAX Jeferosa TH-
na. dta 3ajaua yxe KoppeKrHa. Kak moxazan A6y—)Kayxn (cm.
[42] n ©ubnmorpaduio B [39]), ans ee pelleHHsT MOMKHO BOCHOJb-
30BaThCsi METOAOM THCTOrPAMM, BBHIOWpasi YHCJO WHTEPBAJOB pas-
6uenuss n= N3, Cornacuo Hapmapast, naer cocrositeibHOe peleHHe
H MeTON siiepHbIX oueHok PosenOiartra u Ilapseuna [173], Ho cXxo-
AuThCs JI060H Meron OyneT Tem MeAJleHHee, yeM  HeperyJsipHee
HabJroaeMoe pacnpeieneHne PEP.

Ha pese nac Gyzmer uHTepecoBaTh ceMelicTBa & u3 eule 0OoJee
y3kux nodcosoxynnocter Caph{Q, &£, Z,) scex pacnpedeaenuii
sepoarnocTell Ha (Q, $¢), 83auMHO AOCOAIOTHO HENPepulBHbLX  C
mepod p. ViMenHo aqs takux o0beKTOB paboraer AudGhepeHIHab-
HO-TeOMeTPHYeckHii nmoAaxoA. BHe atoro kijacca o0BEKTOB  MOTYT
IEHCTBOBATH yiKe HHble 3aKOHOMEDHOCTH. BmecTe ¢ TeM, HMeEHHO
st copokynuocreii Caph TpynHee Bcero pas/juyaTb pacnpeleseHHs
cAy4alHBIX BeJIMUHH N0 HX HaOJIOAEHHAM.

O6bluHO As1s1 omucaHus P UCIOJB3YIOT TY HJIH UHYIO IIapaMeTpH-
sanuw, P={Py, 060}. Korna & kKomeuno, O={1,...,m}, 3agauy
CTATHCTHYECKOH TOUeYHOH OLIEHKH Ha3BBalOT  3adauell nposepru
(HeckKoabKHX) npocreix eunores. Korpa 3akounl P, rianko 3aBHCAT
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