pusayus (expectation parametrization) 3anaerca no (0.10)

Vi, tj(s)=2 g;(@;) p (0;; 8)=Esq; (w), (7.11)

MMM, TIPH CTaHAAPTHOM BbIGOpDE HaNpaBJSIOIMX CTATHCTHK
Vj. t;(5)=Esq;(0;0), ¢;(0)=0. (7.12)
Jas napamerpusaumm (7.3) reojesnueckofi, coeaunswomeit Py u Py,
t(O)y= —1(P:P), t()=I(P,:P,). (7.13)

ITapamerpusauus f=tf(s) HUHBEKTHBHA, ecJH HHDBEKTHBHA HC-
X0/ Hasl KaHOHHYeCcKas napaMeTpH3auHs. D10 CJAELYyeT H3 DaBeHCTB

t;(s)=0H (s)/os/, t=grad [ (s),
(0¢;]0s*) (8) = 0% H (8))0s/0s* = Covs|g;(0), gr(®)].

Huxe 31a cBsI3b MeXIy ABONCTBECHHBIMH CTAaTHCTHKAMH OYJeT OMH-
caHa Ooaee noxpobHo. s onHomapaMeTpHYeCcKOro ceMeHdcTBa

VSER, minfq(&)f) <t(s) <maxiq((,l),'). (715)

[Ipu s — oo cylIecTBYIOT ABa BBHIPOXK/IEHHBIX NpelejbHBIX pacipe-
geneHus P_, u P,., COCPeLOTOYEeHHBIX Ha MOAMHOXKECTBaX Q=
={w:¢(0) =min; ¢(w;)}, Qr={0:¢(0)=max;g(w;)}. AHajioruy-
HYIO UHQUHUTHYH epaHuyy MOXKHO MNPUCOEAMHHUTb H K JIOOHM
m-napaMeTPHUYECKHM KaHOHHYECKHM 3KCIOHEHIHAJbHBHIM CEMEHCT-
BaM Ha KOHeuHblXx aarebpax. B 49acTHOCTH, BCIO COBOKYIHOCTh
Int Cap, crporo moJoXHUTeNbHBIX pacnpeieseHUll Ha S, TaKXKe,
IIPH COOTBETCTBYIOIeH KAHOHHYECKOH MapaMeTPH3alluH, SBASETCH
KaHOHHYECKHM 3KCMOHEeHIHAJbHBIM ceMeHCTBOM. EciH TOJ0XKHTb
%e{®:) =0x u BHOpaTh g;(0) =x;(w), j=1, ..., n—1, 3a Hanpass-
IOLIHe CTATHCTHKH, TO ABOHCTBEHHBIMH HATYDaJbHBIMH CTATHCTHYEC-
KMMH KOODAHHATaMH OYAYT pi, ..., Pu-1. CTpPOCHHE HHQHHHTHOTO
Kpasi ceMeHCTBAa 3Jech OueBHJIHO. BIpoyeMm, Ha MHOTOOGpasuu
Int Cap, Bexktop-hyHKuui p(s) = (p(®i; S), ..., p(w.; s)) Ha R*!
MOXHO BBECTH H G0Jiee XHTPYIO TOMOJIOTUIO, CBA3AHHYIO C HX IOBe-
NeHMeM Ha GecKOHewHOCTH, 4ToObl BO3HMK HapocT BopobGpeBa—
®anpeesa [2], Ha KOTOPOM HeNpepLIBHEI BCEBO3MOXKHbIE YCJIOBHbIE
pacnpejgesedusi BepOSITHOCTeH.

ITpepseM Ha 3TOM MecTe H3/I0XKEHHE TEOPHH M YKaXKeM, KaKue
H3MEHEHHs] HAJA0 BHECTH B M3JIOXKEHHOe, YyToOBl OXBATHTh CJAyYal
OeckoHeunslx anre6p s£. [lo onpenesneHdo, KaHOHHUECKOE BKCIO-
HeHUHanbHOoe ceMeitctBo P={P,} sagaercs ceMeHCTBOM IIOTHOCTEH
(0.11) no HekoTOpO# AOMUHHpYIOUIEH Mepe NPH BCeX 3HAYEHHSX
KaHOHHYeCKOTO napamerpa S, NPH KOTOPBIX HODMHPYIOLIHH JeJH-
Tesb koHeueH, cM. (0.12). Tak kak Bce P, mosiyuamTcss B3aHMHO
a6CoJIIOTHO HENPEPHIBHEIMH, TO IJIOTHOCTH YA0OGHO 6paTh MO OHHOH
u3 mep P,. Jlemma 7.1 nepenocuTcst 6e3 U3MeHEHHH BBHAY HepaBeH-
crtBa (7.4) u ero MHOroMepHoro aHaJjora. Ilpu stoM B HHTEepBaje
{s : 0<<s<<l1} dynkuns H(s) m maotHoCcTH p(w; S) ABAAIOTCS aHa-

(7.14)
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