NI0C/IeIOBATEbHOCTH HE3aBHCHMBIX HalbaofeHnit (o!, ..., oV) =¢
C MOMOIIbIO METOJa MaKCHMaJbHOTO IPaBRoNonobus.
Teopema 7.8. 1° Jlorapubmuueckass Qpydkuus MNpaBRONOLO-
ond
Inp(o; s)=5q;(0)—H(s)—In p(o; 0) (7.42)
AJas ceMmefictBa % ¢ TOYHOH KaHOHHYECKOH mapamerpusanuelt §
CTpOro Boruyra Bo Bcell obmacty G=Dom P<=R™ onpenesenus ce-
MelicTBa P. Byayum npofo/xkeHa 3HadyeHHeM In p(w; s)=—o0 BClO-
Ay BHe G, oHa IlpeBpallaercs B NOJYHENPEePHIBHYIO CBEpPXy BOTHY-
Ty10 QyHkuHiO Ha R™ u nmeer Ha G He GoJjiee OJHOrO MaKCHMyMa.
2°. Ecaiv 310T MaKCHMYM JOCTHraercs NpH sHauyeHHH s=c¢€lnt G,
TO ¢ ABJSAETCS KOPHEM YypasHerus (TodHee, CHCTEMBl M ypaBHeHHH)
MAKCUMANbHO20 Npagoonodobus
q(w)—grad H(s) =0 (7.43)
HaH, ecan npeobpasoBanueM Jlexauapa T : s—>t nepediTy K ABOHCT-
BEHHOH HaTypaJ/ibHOH CTATHCTHUECKOH NapaMeTpH3alliH, HMeeT KO-

peHb
T(o)=t=q(0). (7.44)

3°. Ha noxcemeiicte Int Z={Pg(-), s€Int G}, nepenapaMeTpH-

30BaHHOM JIBOHCTBEHHBIM NapaMerpoM t, BeKTOp-cTaTHCTHKA q (@)
3aJaeT HeCMelleHHYI0 H 3 (eKTHBHYIO ero OILEHKY

E,q(0)—t, (7.45)

(Covy[ 9;(0), grl@))=( (). (7.46)

Bena, onHako, COCTOHT B TOM, 4TO IJI MHOTHX ceMefictB P ¢
[IOJIOXKHTE/IbHOH BEPOSTHOCTBIO KOpPeHb (7.44) ypaBHEHHS MAaKCH-
MaJbHOIO NMpaBaonojo6us MOXKeT He NpHHaAlexkath obaacru C'(P)
3HaueHHH HaTypaJbHOrO CTaTHCTHYECKOTO Mapamerpa ceMeiicTBa P.

JJs1 HeperyasipHbIX KaHOHHYECKHX 3KCIOHEHUHaJbHEIX CEeMEHCTB
3TO sIBIeHHe 06si3aTeqbHO HMeeT MecTo. [/  3KCHOHEHIHAJbHHIX
ceMeHCTB pacnpejejeHH Ha KOHEYHBIX aJare6pax (sIBASIIOUIHXCS
06513aTeNIbHO peryJspHBIMH) 3HaueHHss T60C ymaercsi HHTEpIpeTH-
poBaTh Kak HaTypaJbHble CTATHCTHYECKHE MapaMeTph NpefesbHHX
JUIsL ceMelicTBa pacnpejeneHuii. Bo3aMoXHble yTH HHTepIpeTalHH
(opMaJbHBIX KOPHEH JJIsi HEKOTOPHIX HepPeryJsipHuIX ceMeficTB 00-
CYXJeHbl BhHIIIE B CBSI3H ¢ TeopeMo#l 7.6.

Teopema 7.9. YpaBHeHHe MaKCHMaJbHOTO MpPaBAONOROOHS HJIs
KaHOHHYeCcKOro ceMeifictBa PV NPHBOJHTCS K BHAY

N-'g(e")+ ... +4(0™)]=T (o). (7.47)

Tak kak npu Jawo6oM s€lnt G u N—oo Pjsv—pacnpene.neﬂue 3Ha-
YeHHH JeBOH yacTH B (7.47) koHHeHTpHpyetcst Bokpyr t=T(s), ToO

PY{=eCl}>1, N-> oo. (7.48)
BnpoueM, MOXKHO OrpaHHYHTbCA HACTOALUIHMH OLE€HKaMH MaKCH-
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