§ 0. BBenpenune. McropnueckHe 3amedaHHs

HOC.HE,H,HHE NsATHaAllaTh JIET OBlJIM TOJLAMH HHTEHCHBHOH reoMerT-
PH3AIIHH MaTeMaTHYeCKOH CTaTHUCTHKH H, B [IEePBYIO Ooyepeib, TECPHH

CTAaTHCTHYECKHX OUIEHOK INapameTpa, IIe pPa3BHBaJICA ajJeKBaTHHMA
TEOPHH AHG(DEepPEeHUHANbHO-TEOMETPHYECKHH A3BIK JAJS ONHCAHHS
rJilafikHX MHOrooGpas3HH pacnpejesieHHH BEpPOSTHOCTEH HA MPOCT-
panctBax BHOopok (cM. [53], [112]). OnHako nmpUHUHNHAJBLHEEH BO-
npoc, KakuM 0o6pa3oM BO3MOXKHO 3alaBaTh eCTeCTBeHHYIO audbde-
PEHIHPYeMYIO CTPYKTYpYy Ha COBOKYNHOCTSIX pachnpelesieHHH Bepo-
SATHOCTEH, BO3HHK MHOTO DaHblle, H He TOJbKO B CBSI3H C IOTpebHO-
CTSIMH MaTEeMaTHYECKOH CTATHCTHKH (HO H TEOPHH JHHAMHUYECKHX
CHCTEM, CTaTHCTHYECKOH (H3HKK H T. M.). B uacTHOCTH, 3TOT BO-
npoc obcyxpajca B HeonybsukoBaHHHX Jeknusx A. H. Koamoro-
pOBa, MPOYHTAHHBIX OCeHbl0 1955 r. B uucTuTyTe Ampu I[lyamkape.
B KauecTBe ecTeCTBEHHBIX XaPaKTEPHCTHK Pa3JHYHA ABYX pacmpe-
JeJIEHHH BEPOATHOCTEH HA OZHOM H TOM X€ H3MEePHMOM TIpOCTpaH-
ctBe (Q, &) ucxonos o A. H. Kosamoropos (cm. [101]) pacemarpu-
BaJ, B YaCTHOCTH, PACCTOAHUE NO 8APUALUU

dy (P, Q=17 (d)— Q (da)| ©.1)

9]

u «paccmosanuer Xeraunzepa
dw(P, Q= [VP@a)—V Qdw) . 0.2)

Q
OJHAKO HH Y 3THX IBYX XapaKTePUCTHK, HH Y HX OUYEeBHAHOTO
06006111eHHs
d, (P, Q=[P (o)} —[Q@a) "}, 1<r< e, (03)
9]

HENMOCPEACTBEHHOrO CTATHCTHYECKOTO cMbicia oOHapy:KeHO He Obl-
JIO.

Ilocae Toro, Kak OBIIO [0KA3aHO HEPaBEHCTBO HHQODMAUHH H
BHACHeHa (yHIaMeHTaJbHas pOJb MaTpuubpl HHpopmanuu Puure-
pa, BO3HHKJA HAest IKCIJyaTHPOBATh HA MHOrooOpasusax pacnpeje-
JIeHHH BepOATHOCTeH PHUMAHOBY METPHKY ¢ ¢(yHIAMEHTaJbHBIM TEH-
30poM, 3ajaBaeMbiM matpuued Duuiepa, cm. Pao [179], Hxedd-
pefic [146]. ['eomeTpHYecKHn »Ta HAes BHIVIAJeNa OUeHb MNPHBJEKA-
TeJbHO. PaccMOTpHM [Jis HArASAHOCTH KakKylo-JIH60 COBOKYNHOCTDL
MYABTUROMUAAbRBLX — pacnpedeneHudl, T. e. cogokynuocTo Cap,
scex pacnpedeieruil 8epOATHOCTell Ha Koneurol aazebpe S cobbi-

Tud, nopoxjaaemonn atomaMmu A, ..., A, Kaxpoe pacnpenenenre
BeposiTHOCcTei P Ha & 3agaetrca crpoko#i pi=P(A)),...,p.~
=P (4.):
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24 BCA HX COBOKYIHOCTh OTBeYaeT eIHHHYHOMY CHMILIEKCY n-MepHO-
ro APOCTPAHCTBA ¢ BepIIHHAMH B eJMHHYHHIX OpTax. 3JieMeHTy AY-
rd ds B HHPOPMALHOHHOH pHMaHOBOA MerpHke Puuiepa oTBedaer
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