HbIM JHAMETPOM CeMeHCTBa:
2I(Pg:Prye)) <2[(F) < oo,

a BEpOSITHOCTb 3TOro  COOBITHSL  He  NPEBOCXOAUT  BoN-3/2.f
+o(a(F))N-2Card B,. Takum 00pa3oM, HHTeTrpaj 1O LONOJIHH-
TeJbHOMY COOBITHIO BOHJET B OCTAaTOUHHIH 4JjeH. DTHM  Teopema
Jl0Ka3aHa.

K To# :Ke acUMITOTHYECKOH 3aKOHOMEPHOCTH

Niﬂfﬂ(}v)mn(j\f) (pt)%CQ (L)-dim F

Mel npujgeM [30], B3siB m06yi0 (He CIAMIIKOM OBICTPO PACTYILYIO C
poctoM P*—Py) raaikywo  HHBApPHAHTHYIO  (QyHKUHIO  TOTepb

L(P*; Py), L(P;, P;)=c(L)=0, nockosbKy JOKaJbHO OHA OJH3Ka
KO BTOPOMY UJjleHy CBOero pasJoxkenus Teisopa
L(P*Py)y~cy(L)-f| P*— P |},

cM. [34]. Takum o6pasom, npu KaJHOPOBAHHBIX (QYHKUHAX HOTEPS,
HMEIUHUX Cg(L)=1, MHUHUMAKCHAsA «TPYOHOCTb» 3aZayd CTATHCTH-
YeCKOH TOUEYHOH OLEHKH 1JIs T[JIaJAKOrO KOMIIAKTHOrO MOACeMefi-
ctBa F ={Py, teFCO=R"}

]-IEN infn( N)EgN)E[]( N)[L (p*, pt) l Cl)l, ceay UJN]: dim &

§ 12. BeckoHeyHOMEpPHble KBA3HOAHOPOHbBIE
MHOrooGpasusi pacnpenejeHHid BepOSTHOCTEI.
HHdopmanuoHHbIe NONEPEUHHKH

B npeabiaymux Tpex naparpagax Oblia pa3BHTa HHBapHaHTHAad
OTHOCHTEJIbHO KATErOpHH CTATHCTHUYECKHUX pEIIaON(HX NPABHA Teo-
PHS aCHUMITOTMYECKH ONTHMAJIbHOTO MapaMeTPHYECKOro TOUYEUHOTO
oueHuBaHus. [lpu 3ToM B HaueM NOAxojde OBIIH HMCHOJb30BaHHI
Hjed ¥ NOHSTHS, BIEPBhiEe MOSIBUBLIHECS B pelIeHHH npobJjeM, cBs-
3aHHBIX C T4K HA3BIBAEMBIM HENAPAMETPHUECKHM OlEHHBaHHEM
IJIOTHOCTH pacnpejeseHusi. B wacTHOCTH, OblJIa BRISICHEHA POJb KOH-
CTAaHTH KBasHOJHOPOAHOCTH A(F ) ceMeficTBa, OorpaHHYHBalOllel
OTHOIUEHHE JJHH B JABYX PAa3HBIX MECTHHIX HHQOPMANHOHHBIX MET-
pukax Pupiepa Ha NPOCTPAHCTBE NapaMEeTPOB, pPoJib HHGMOPMAaHH-
OoHHOro nonepeunuka /(%) cemelicTBa &, HCHOJb30BaHA BO3MOX-
HOCTh TOCTPOEHHSI &-C€TH B HH(PODPMAIHOHHEIX METPHKax H T. M.
B stoM maparpade, HaoGoOpOT, MBI paccMaTpHBaeM 3ajady CTaTH-
CTHYECKOH TOUYEYHOH OIleHKH, CBOASIIIYIOCSH K OLeHKE IJIOTHOCTH, B
YCJIOBHAX, MAaKCHMaJjbHO TPHOJIHKAIOLIUXCA K YCJOBHSIM 3aJauH
CTaTHCTHYECKOH OLEHKH KOHEYHOMepHOro mapaMerpa. dra 6JH30CTh
HacTOJIbKO BEJIMKa, YTO paccMaTpPHBaeMBIH Kjaacc 3agay pasyMHO
BEIJCJUTh B CAaMOCTOSTEJbHBIH KJacc 3a4ay CYeTHOMapaMeTpHUec-
KOro TJajikoro TouedHoro oueHuBaHus (cum. [101]), korma craTucTH-
yeckasi MoJeab (2, ¢, &) 3ajmaud ONUCHIBAETCS aMpPHOPHHIM ce-
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