na—Huxoanma (dQ/dP(w)=f(0), onpeneseHHON ¢ TOYHOCTBIO O
3HAaYeHHH Ha MHOXeCTBe P-Mepbl HYJb H CTPOTO MHOJOXKHUTEIbHON
P-noutn Bcrony. OHa 3ajaer cTAHOQPTHOE 3KBUBALECHTHOE NPedCTAs-
nAenue mapel (P, Q) na (R*, #*) B Buie BEPOATHOCTHBIX M€p C
(byn;(uuﬂmu pacnpenenenus F u G, (dG/dF) (x) =x ua anyue {x : x>
>0}=R+

F(x)=Plo :[(e)<<x}, G(¥)=Qfn :[(w)<x}. (3.4)

Ecan mepa P nomunupyer mMepy Q, P> Q, a Q ne nomunupyer P,
T0 f(w)=0 ¢ noJoxuTenpHON P-BeposaTHOCTBIO. B ofwem cayyae
po6apasiercsi eme cobpitie {o : f(w)= 400}, UMeOllee MNONOKHU-
TebHyI0 Q-BepositHOCTh 1—J o= xF (dx).

Jlemma 3.3. CragnaptHoe npeacrasiende (3.4) napsl P, Q€
€Cap(Q, s¢) c U3MepPUMBIM NPOCTPAHCTBOM (Q, S¢) neberoBa HJIH
JHCKPETHOTO THIA CTATHCTHYECKH el »sKBuBajJeHTHO. [dusa (Q, s£)
O0ILIero BHAA MOXKHO YTBEPKAATb TOJBKO afnlpPOKCHMATUBHYIO SKBH-
Ba.TeHTHOCTb. [losiHyI0 crHcTeMy uHBapuanToB maph (P, Q) 3amaer
$yHKOMA pacnpeneinenus F(x), rae F(o0)<<1, ecan P He NOMHHHU-
pyer Q.

HokasarteuabctBo. [Toctpoum nocienosare/bHOCT pa3bHe-
Ul A,={Ak,n} OTKpblTOro ayua {x:0<x< w}, rae Apn=
={o: (k—1)2 ”<f(w < k2™, pobGapus K nmM eme Ay ,=A=
={0: f(0)=0} B Aw,n=Acx={0:f(0)= 1 o0}, 1 CKOHCTPYHDYeM

Qu()=0Q (Ae) P (- | Arn) + Q (- | Ac), (3.5)
k=1

BBIKHHYB M3 CYMMBl HeompeaeleHHble ciaaraemble ¢ P (4, ,) =0.
IlpousBonnas (dQ,./dP(w)=f.(®) KyCOUHO-NOCTOSIHHA, W OTHOCH-
TeJbHO He CYU[eCTBYET HACTOSLee KYCOYHO-IIOCTOSIHHOE YCJOBHOE
pacnpenenenue, 3agaBaemoe P(-|A, ,) npu o€, ,. Ecin npusste
ero 3a nepexogHoe IT(w; -), 10 (FII)-=P(-), (GII)(-)=Q.(-).
Tak kak |fu(0)—f(0)|<2™", 10 dv(Q., Q)<<2-". Hus (Q, )
JHCKPETHOTO HJH JieGeropa THma MOXHO BbIGpaTh YHHGOPMH3YEMBIH
BapHaHT npousBonHoii Pagona—Huxkonuma (o), OTHOCHTEJNBHO KO-
TOPOTO CYLIeCTBYeT  Hacrosilliee  YCJOBHOE pacnpejesieHue
P(- |f (0)=x)=Q(-|f(0)=x) (cM. [34, §2]) [Ipunsis ero 3a
-), moay4aeM aHajoruuuo (3.5) VAESE.

@) (A= xP (Al f (@) =x)F(dx)= | F (@ P o) =Q (),
0 A

3uavenuss GyHKUuH F(x) He MOHOTOHHBEI, BOOOIIe TroBOps, MpH
MapKOBCKHX OToOpakeHusx. [losTomMy MEl OyleM HCIO/b30BaTh Ba-
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