Onpepneaenune 8.3. [lycts 3ajaHO pacrpejeseHHe BepPOSiTHO-
creil P€ Caph(Q, &, £), ¢ ugeasom Z HYJb-MHOKECIB, H Sf —
HM3MEePHMBbIE UHCJIOBbBIE CTAaTHCTHKH §;(®), ..., gm(®), AuHeliHO He-
3aBHcuMble mod &. 3ada4a A URGOPMAYUOHHO20 NPOEKTUPOBAHUS
Ha JHHEHHYIO <«THIEPIJIOCKOCTb» &P BCEX paclipejeieHUll BEpPOSTHO-
crelt R P, BENAEMYIO YCIOBHAMH

Equ(m)zS g;@)R(dwy=1;, j=1,...,m, (8.24)

Q
COCTOHUT B OTHICKAHHU MpoeKknuu Rp «Touku» P na &,
Rp=argming I (P:R). (8.25)

Oty npoekuuio Mbl 6yJeM Ha3blBATbh OpPTO-npoexyueli, Koraa

VREA, 5 (In P (do)—In Rp (do)] [R (d©) — Rp (dw)] =0. (8.26)

Q2

Pemrenne 3anaun A CBSA3aHO C IOCTPOEHHEM KaHOHHYECKOTO 3KC-
HOHEHHHAJbHOro ceMmeiictBa & ¢ Po=PF u HanpaBJAoLUMUA CTaTH-
CTHKaMH ¢;(®).

Teopema 89. Ecan nocrpoennoe no Py=P u Bextop-CTaTH-
CTHKe ¢ (w) KaHOHHUYECKOe CeMeHCTBO & peryiaspHo, H TOUKa T=
=(T1, ..., Twm)ER™ HpHHANIEKHT OTKPHITOMY $ADY 3aMKHYTOIO
BBIIIYKJIOrO HocHTessl Mepel Pq~'(-) B R™, 1o pemrenne 3agaunm A
CyLlecTBYeT, e IUHCTBEHHO H siBJsieTcs opro-npoekuueit. OHo paeTcs
P62 co 3naueHueM [BOMCTBeHHOro napamerpa t(e)=r.

[ToMumo caMoOCTOSITEIbHOH DOJIM B TeOPHH V*-re0le3HYeCKUX
ceMelCTB, «-JHBepreHIHH AMapH HMEIOT HeKOTOphle NMPHJIOXKEHHS K
TEOPHH KAaHOHHYECKHX 3KCIOHEHIHaJbHBIX ceMmeHcTB. Tak, KoHeu-
HOCTHb 3-JHBEPreHIIHMH BJIeYeT KOHEUHOCTb KUHGOPMAYUOHHOU 3HEp-
euu» Onnuecky [172],
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—~142D5(P, Q), (8.27)

orauuamoueiics Ha 1 or pauBepreHuun Karana [5]. A aroT uHTe-
rpaJj — HOPMHDYIOIUMH [aejuTesb B BBIpaxkeHHH (4.6) NJOTHOCTH
p(o, s) us V-cemelicTa, coenunsannero P u Q, XOTopoe TeEM ca-
MBIM MOKeT GBIThb NPOJOJKEHO 3a «TOUKY» Ha TAKOe€ Xe paccros-
HHue N0 KaHOHHUYECKOMY HapaMeTpy. ¥ CJ0BHs Takoro poja obecie-
YHBAIOT NPHMEHHMOCTh AH(PdepeHIHaIbHO-TeOMETPHUECKOH TeXHUKH
OpH PacCMOTPEHHH rJajKuXx ceMeficTB paclpeleneHHH BepOsTHO-
cTefi Ha GeckKoHEUHHIX anare6Gpax, cM. [34].

§ 9. IlapamMeTrpudeckaa 3afa4a CTATHCTHYECKOT0 OLECHHUBAHMSI.
HepaBencrBo unopmannu

Kak H3BecTHO, B 3afayax CTATHCTHYECKOH TOYeyHOH OLEHKH
TpyAHee BCero II0 HCXOAaM 3KCIepHMEHTa pas3auyarh B3aHMHO ab-
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