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6.4. NMokazarens Jiunwuuya-lrénnaepa o

Ioka3atens & He ovyeHb ynoOeH, M Ha NPAKTHKE IPEAMOYHTAIOT TOJIB30-
BaThcs mokasareseM Jlummuna — Fénsaepa o (cM., Hanpumep, [134, c. 373]).
Ocobennoctd Mepbl M(x) XapakTepH3ylOTCS TokaszaTejgeM o. PaccMoTpum
Mepy, MOPOXACHHYIO MYNbTHILUIMKATUBHBIM IPOIECCOM B 7-M TOKOJICHHH.
Ota Mepa-HeyObiBaromas ¢QyHKIMs OT X C NpHpAlIeHHsMH W, = A"(E),
HMEFOILUMH TIPH BCEX X CPEH MEPBBIX 7 «3HAKOB» LPEACTABIECHHS YUCIA X B
BHIE NBOMYHOM ApO6H, T.e. x =Y 7,27 "¢, poBHO &-n Hynedl. BriGepem
TOUKy x(§), COOTBETCTBYIOIIYIO 3aJlaHHOMY 3HaueHHIO §; 3Ta TOYKa MpHU-
HaJUIEXAT MHOXeCTBY & ;. Mepa M(x) onpenenena u B Touke x(§) + 5, rae
d = 27". INpupawenne Mepsl M(x) Mexay STHMH AByMs TOYKaMH PABHO L,
"

e = M(x(€) + 8) — M(x(€)) = &, (6.18)
TAC MOKA3aTEC/Ib O ONPECACIISICTCSE COOTHOILICHAEM
pe = 8% (6.19)

B mocnenyromux TOKOJEHWSX MBI ITOJIyYaeM BCE HOBBIE M HOBBIE TOYKH
MHOXeCTBA &, B COOTHOIIEHKE (6.18) ocTaeTcs B Cuile Jaxe B Ipe/eie IpH
n— oo. Oyaxums M(x), yooBieTBOpsromas cooTHoueHuio (6.18), mmeer
TIPOU3BOAHYIO TPU BCEX X, €CNM o = |, MOCTOsAHHA TipH 0. > | U cunzyaapua
mpu 0 <a < 1. *

U3 dopmyn (6.10) u (6.19) mpu 6 = 27" cneayet, 4TO Mepa AJIS MYJIbTHII-
JIMKaTHBHOHM TOIyJSIIMA MMeeT nokasartenb Jlummuna—"énsnepa

_lnp,  Elnp+(1-§In( -p)
S = Ind In2 )

OTO BBIPAXKEHHE JUIS O OCTAETCS B CHJIE JUIS BCEX TOYEK MHOXKECTBA &y M
muHeiHo 1o §. KpoMe Toro, 0. 3aBUCHT OT Beca p, ONpedesiaIoniero pasouenne
oTpe3ka. JI1g MyJIbTHILUIMKATHBHON MepHl ¢ p < 1/2 nokasartens Jlummmna —
'énbaepa o yZOBJIETBOPSET HEPABEHCTBY O, < o < @, rae

(6.20)

MHH 'MAKC *

O, = — In(l — p)/In2mpu§ =0,

6.21
O,..= —Inp/n2 mpu § = 1. 6:21)

Makc

Mexzay mapamerpaMu & M 0 CYyIIECTBYET B3aUMHO-OJHO3HAYHOE COOT-
BETCTBHE, YTO MO3BOJIAET 3aMUCHIBATL MHOXECTBO &, kak & ,. Mepa M(x)
XapaKTepU3yeTCss MHOXECTBAMH ¥, KOTOPhIE B TEOPETHKO-MHOXKECTBEHHOM
CYMME COCTaBJISIOT €IWHHWYHBIE uHTepBan & = [0, 1]:

F=U,. (6.22)
a

Mepa M(x) uMmeeT cuneyaaprocmu ¢ nokazarteieM Jlummuuna — ['€nxpaepa o Ha
(paxTanbHBIX MHOXECTBaxX &, ¢ (pakTampHOH pa3MepHOCThIO f(a) =
= f(&(a)). KpuBast f(0) musg Mepsl HONMYJIAIAN, MOPOXACHHONW MYJIbTHILIH-
KaTUBHBIM TpoteccoM ¢ p = 0,25, moka3zana Ha puc. 6.4, 6.
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