B camom nene, u3 (2.11) puitexaer
Vg0, Pé”:Péi)[U(ﬁ) — (péii)[_u(ij)) m(ﬁ) =Péi) (w(i])ow(ii)).

Onucanue CTPYKTYphl ceMeHCTBa BCeX CTAIMOHADHBLIX paclpefie-
JIeHHA BeposiTHOCTeH Henu MapKoBa ¢ ZHCKPETHBIM MHOXKECTBOM 2
COCTOSIHHA ® pnaercs Teopueii de6.a1una—Kosamoroposa, cM. Jure-
parypy B [11], [34]. Ha xaxnaom kiaacce A=A(k) coobmatomuxcs
‘CYyL1ECTBEHHBIX COCTOSIHHUI @ COCPENOTOYEHO POBHO OJHO CTallHOHAP-
HOoe pacnpenenenre BeposiTHOCTeH P,(:), Pa(w)>0 npu w€A;
Pi(w) =0 npun w€A. Bce ocranbHbie [/-cTalliOHADHBIE pacrpepese-
HHSL TIOJAYYaloTCsl YyCpeJHeHHeM 3THX 0a30BBIX pachpeeneHHH
P (-), T. e. H3oMOPHE!I COBOKYNHOCTH BCeX paclpejeeHuil Bepo-
sTHocTelr R Ha muoxecrBe A (R) =Q—Qp ¢ mopoxkaaeMoil atoma-
mH A (k) anrebpoit ¢ coObiTuit. B cuity (2.11), cooTBeTcTBHE MEX-
1y CTallMOHapHBIMH pacnpepneienusivu Ha S u @ B3auMHO
0AHO3HAuHO M JuHe#ino. IlosToMy KpailiHHe <«TOUKH» Fﬁ{()k) HX CO-
BOKYTIHOCTEH ONHO3HAYHO COOTBETCTBYIOT JIPYr IPYry, PaBHO H KakK
caMH artombl. TakuM o6pasoM, 3a CTaHAapTHOe MPOCTPAHCTBO €2
MOXKHO BbIGpaTh Q={0), @2, ...} C KOHCYHBIM HJH CYETHBIM YHCJIOM
HCX010B ®, (o6eccTpykrypennbix atomoB A(k)). CeMefictBo {Rq}

noayuaercs cyKenueM mo6oro {P§}, f;(0®)=w, npu 0WeA" (k).
Ha nym-muoxectse QF f;(0) noonperessieTcd  NPOH3BOJBHEIM
o6pasoM. Orcrona Pé”f,-_1 (Y=Ro(+), {Pg)}&{Re}. O6paTHslit
mMopGhusM 3ajaeTca ¢ NOMOWIBIO YC/IOBHOM BepOgTHOCTH, XOPOLIO
OnpejleJIeHHONH B PacCMATPUBAEMOM CJIyyae:

1% (g Yy =P (-)=P& (- | AP (&), VoEO. (2.14)

YTBepKaeHHe, aHAJOTHUHOE TeopeMe 2.2, 0 CYHIECTBOBAHUH H30-
MOpGHBIX AOCTATOYHBIX a/re0p CIpPaBeAJUBO H IJIS CEeMeHCTB HO-
MHHHPOBAHHbBIX pPacHpeesJeHHA BePOATHOCTEH HA NPOH3BOJBHHIX U3-
MEePHUMBLIX NpOCTpaHcTBax Jeberosa Tuma, cm. [187], [29], [96], [34].
Otobpaxenust fi U o IpH 3TOM ONpeseasioTCS C TOYHOCTBIO JO
3HaueHHH Ha MHOXKeCTBe Mephl HyJb. [ag Gojee CJIOKHO yCTPOEH-
HBIX CeMENCTB 3KBHBAJEHTHOCTH ceMeHCTBa {Rs} HCXONHBIM yCTa-
HaBJMBaeTcsd TOJbKO Jub0 B OoJjee obliell KaTeropuH CTATHCTHYEC-
Kux mopdusmoB [169], B kortopoir sinpa /1(w; -) TepsOT uacThb
CBOJICTB NMepeXONHOH BepOSITHOCTH, JuGO 3aMeHseTCS Ha alnpOoKCH-
MaTHBHYIO 3KBHBaJleHTHOCTb Jle Kama, cM. Huxe ompenenenue 2.2.
OpnHako B GOJIBIIMHCTBE CTATHCTHUECKHX NMPHJOXKEHHH OrpaHuyeHHe
JUCKDETHBIMH H JieOerOBBIMH H3MepPHMBIMH IPOCTPAHCTBAMHU HCXO-
OB He SIBJASeTCs cyliecTBeHHBIM. [laxke Korga NPHUXOZHTCH HMeTb
zejo ¢ obbektaMu GoJiee CJI0KOH NPUPOMNBI, KaK, HalpHMep, B TeO-
pHH CJOy4aHHBIX NPOLECCOB HJIH CJAYYaHHBIX Mep, OOBIYHO yaaeTcs
CBECTH ero K NOCTAaHOBKe 3aJayH C JeOeroBbIM NPOCTPAHCTBOM HC-
X0[J0B, Kak 3To Obuio caenaHo B § 1 mpu mocTaHOBKe 3ajauu Cra-
THCTHYECKOH TOYeyHOH OI[eHKH.
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