nasa 10
Camonopo6bue u camoadpcdumHHOCTDL

Pacnpeniesiende BepOSTHOCTEH UISE OPOYHOBCKOTO OBHXKCHHSA yIOBJIETBOPSAECT
cooTHomenusm monodus (9.8) u (9.10), xoroprie aHaJIOTWYHBI OOCYXIaB-
HIAMCA paHee COOTHOIICHHsM moaobus (2.12), (2.13) u (2.16). Ho Mexnmy
STHMHM TPYIIAMH COOTHOIIECHHI €CTh M OYeHb Baxnoe orimyue. CooTHoIIE-
HMS JUis GPOYHOBCKOTO ABHXXEHHS HOcAT OoJiee o6mmii xapakTep, BO-IEPBBIX,
IOTOMY, 4TO IJIsi HETO MOZO0OME OOHAPYKHBAETCA IO ABYM NEPEMEHHBIM, & H
t. B aroM Het HuYero HoBoro —kpuBas Kox, moka3zanHas Ha puc. 2.8, 3aBUCHT
OT [ABYX MEPEMEHHBIX X M y, a MBI yXe IOKa3aj|, 4YTO 3Ta KpHBad
caMomnoao6Ha ¢ Kko3pdumueHToM HomoOus r, KOTOPHI HEMOCPENCTBEHHO
CBsi3aH C (ppakTaibHON pa3MepHOCThIO KpHBO# D (cM. (2.10)). Bo-BTOpBIX,— B
3TO GoJjiee BaXKHO —BPEMS H KOOPIUHATA BXOLST B COOTHOILUEHHE MMOAOOHS C
pasubimu K03 duIHeHTaMH: KOTAAa BpeMs YMHOXaeTcs Ha Ko3pduuueHt b,
KOODJMHATA YMHOXaeTcst Ha bY.
C noMoIIbl0 O0CYXIABIIErocs B TJi. 2 COOTHOIUEHMS NOAOOHS TOYKH
X = (X, ..., Xg) E-MEPHOTO MPOCTPAHCTBA NPeoOPa3yloTCA B TOUKA X' = (rXy,...
., IXg) C OOUHAKOBbIM IJIS BCEX KOOPOHHAT 3HAUYeHHEM Ko33(QHIEeHTa
noxo6us r. OrpaHudeHHOe PPaKTATIBHOE MHOXECTBO TOYEK & cAMON0006HO C
omHowenuem nooobua r, eca & aBiaseTcs obsedurnenuem N HemepeceKkaro-
UIMXCSl TIOAMHOXECTB &y, ..., Sy, Kaxcooe U3 KOTOPBIX KOHI'DYIHTHO
MHOXECTBY (&), IoJlyYaeMoMYy U3 & ¢ MOMOLIBI0 Ipeobpa3oBanus nonoous
¢ 0 < r < 1. CBOWCTBO KOHZpy3HMHOCMY O3HAYAET, YTO MHOXECTBO TOYEK &;
COBHAZ@ET C MHOXECTBOM Touek r(&) Tocie NepeHoca H/HMIM MOBOPOTA.
Torsla roMOTeTHICCKAsT Pa3MEPHOCTh paBHA
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MHOXECTBO & cmamucmuyvecky agmomooeabHo, €CIH OHO SIBISETCSA
obbeauHeHeM N OTIENBHBIX OJMHOXECTB, KaX/10€ U3 KOTOPBIX MOJIyYEHO
u3 & npeobpa3oBaHueM noxodus ¢ koahdumuenToM r(0 < r < 1) u obnamaer
B TOYHOCTH TEMH € CTaTUCTHYECKMMH CBOMCTBaMH, 4To u r(¥). Yacro
clyyaifHple MHOXECTBA, HaIlpuMep OGeperosasi TMHUSA, ABJISIOTCA CaMOIIOA00-
HBIMH HE TOJIBKO JJIsi HEKOTOPOTO 3HaueHHs KodduunmerTa noxobus r, HO U
IUIS LEJIOTO PAa €ro 3HAYCHWH, MPEeBLINIAIOIAX HEKOTOPBIM HIDKHAN npenes
(MuKpoMacTab) ¥ MEHBIIMX HEKOTOPOTO BEpXHEro Ipeneia (Makpomac-
mTab). [l TaKHX MHOXECTB METOX nokpbimus naeT 3p(eKTHBHYIO OIEHKY
({paKTaNbHOM Pa3MEpPHOCTH MHOXKECTBA, M 3Ta OLEHKa coBmalgaeT ¢ Dg.
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