6ynyTt atomMsl A, ...,An m<n, E=A...An. Toraa mo Henpe-
PHBHOCTH aHdepeHunpyeMbXx QYHKLUHHA p;(f) Ha 3THX Ke aToMax
OyayT cTporo MOJIOKHTeJNbHH pacnpeienedust P;(-) npu OJH3KHX
3HayeHHdAX f, a ocrajibHue p;(f)=0 TOXIZeCTBeHHO B cuyy NpenIo-
JIOXXEHHOH MaKCHMaJbHOCTH. B 3TOM MaJsioM HHTepBajse YCJAOBHA

(9.18) obpamenus HepaBeHcTBa (9.17) B paBeHCTBO MOMKHO 3allH-
CaTh B BHJE

1(t)[g:—t]=(d/dt)In p;(t), i=1,...,m, (9.23)

nepefinst, BBHAY P, (£)>0, ot V p; & Inp,. Ecm nosoxurs
t ¢

sthy={1@ds, Hs )= el @ as, 9-24)
rae (ds/dt)(¢)=1(f)>0, To npuxoauMm K sslpakenuio suaa (7.1)
Inp; (£(s))=In p; (V) + 59, — H (5) (9.25)

JJIsl OJHONAPaMETPHYECKOT0 KAHOHHYECKOro 3KCIOHEHIIHAJIbHOrO
cemeiicTBa. [la/bHeliluee aHAJIHTHYECKOe NponosxKeHnue (9.25) mpo-
BOJAHTCS CTAHAAPTHOH TEXHHKOI.

Aganory teopemnl 9.2 s MHOrONapaMeTPUYECKHX  CEeMEHCTB
MOXKHO IPHAATb CleAyPLlyI0 GopMy

Teopema 9.4. Ilyers {Py, t€O=R"}=FP=Cap, — ceMelicTBO
BEDOSTHOCTHBIX Mep, 3a4aHHOe AJS OTKPHITOH o6JactH ©, H NycTh

q(w) ecTb BEKTOp-CTATHCTHKA, 3aJal0llasl HeCMeEUIeHHYIO OLEHKY
ItapameTpa ceMeilcTBa

Eiq(o)=t.
1°. Ecam cemeficteo & L;-nuddepenuupyemo npu t=g,

W —W (9) —undopmanuonnas Matpuna Gumepa (3.21), W=
=V=(f'vik1);’fk=1’ TO

N vigtEq[g;(0) —8,1[qx (©) —0:] > X ¢y v, (9.26)

rae y=(y',...,y™) —moboii BEKTOP CONPSAKEHHOIO IPOCTPaH-
crBa R™.

2°. HepaBeHctBo (9.26) mpeBpamiaercss B paBeHCTBO, 3KBHBA-
JIEHTHOE mM? COOTHOIIEHHAM

Eo[g; (0) —8;][gx (@) —0:]=0vj, (9.27)
TOrJa ¥ TOJBKO TOTAA, KOrjJa MOYTH BCIOAY MO Mepe Py
2,0 (0p/0t) (0, 1) tmp=9r(0—0, k=1,...,m (9.28)
HJIM, 4YTO 3KBHUBAJEHTHO, Ps-TIOUTH BCIOLY

p;(@; 8)=p(; 8) N w#[ge@)—0sl, =1, ..., m. (9.29)
k

Wpes N0Ka3aTeJbCTBa COCTOMT B TOM, YTO JIEBYIO 4acCTb (9.26)
MO2KHO TIPOMHTEpPIpeTHpoBaTh, Kak Vare[y'g;(®)], 7. e. mucnepcuio
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