§ 11. Mapamerpuueckas 3ajgaya CTaTHCTHYECKOT0 OUEHHBAHMSI.
ACHMNTOTHYECKH ONTHMajbHble OUEHKH

HepasenctBo uHpOpMauHu SIBJASETCS TOYHBIM Ha Kjacce FP-
nuddepeHunpyeMux cemeficts {P, t€B=R"} ¢ xacarensuoll njo-
ckocteo {VEER", P(-|8)+CiP;"(-10)}. HpyruMu cJaoBamH, ero
HeJb3f YTOYHHTb, €CJH H3BECTHH TOJbKO IepBble YaCTHhle [POHU3-
BOZHBIE. JIJ1s1 KOHKDETHBIX CeMeHCTB U KOHKDETHOH OlIeHKH  ero
MoXHO ytounsTe (cM. [77], [132], [139], 5], [180], a Takxe au-
tepatypy B [34], {142]). C apyro# cTOpPOHH, CyLIeCTBYeT [10OCTaTOU-
HO UIHPOKMA KJjaacc rlAagkux ceMefCTB, AJs1 KOTOPHIX HpH  ecTe-
cTBeHHOR ¢yuKunu notepn L (R*; Py)=2I(Py :R*) B cxeme N
HE3aBHCHUMBIX HCOBITAHMA MHHUMAKC pHcKa yObIBaer, Kak nN-l
AT10T GQaKr yAaercs [0KasaTb AJA CEMEHCTB IIaJKOCTH He MeHblle
C?, TOCKOJbKY JAOKAa3aTeJbCTBO CYLIECTBEHHO HCIOJB3YeT TOX-
pectBo (5.2) Ans marpuunl uHGopmaunud Puimepa. Teopus raaz-
KHX ceMeHCTB paclpeiesNeHHH BeposTHocTedl Kjaaccos C? u C9¥
HayaJa WHTEHCHBHO Pa3BHBATHLCH Tocjde NMHOHEpckofl paboret ddhpo-
na [115], cM. takxke [116], [117], rge 6bli0 BBeleHO MOHSITHe CTa-
THCTHYECKOH KPHBHM3HHL. 3a KpaTKHM 0030pOM 3TOro HalpaBJeHHUS
Mbl OTchijiaeM K [153]. 3xech ke MBl orpanHuMMcss ~ HaBPOCKOM
JI0Ka3aTeabCTBa TOro, 4To nocrpoenHas B CV-reopun rpanuna ss-
JAfieTCH M8 LIHPOKOro Kjacca ceMefCTB acUMNTOTHYeCKH — Mpa-
BHJbHOH.

His ynpomenus mel Oylem Ipeanofarath, 4TO Ka)kJAoe  pac-
cMaTpHBaeMoe rJajkoe ceMefcTBO B3aHMHO abCOJIOTHO HelpephiB-
BpIX pachpejeseHHfl BepOATHOCTeH 3ajaercs ceMeilCTBOM COIJaco-
BaHHHIX NJIOTHOCTEH MO KakKOf-TO AOMUHUDYIOIIEH Mepe, TIJajikc
3aBHCAUIHX OT napamerpa, YHCJ0BOTO0 HAH BEKTOPHOro, Ha e€/UH-
cTBeHHO# KapTe (O, @), @3t=¢(P), rne © — oTkpelTas 06,1acTh B
R”. 1o omnpelelenHe npocroeo ceMmeficTBa NOAPA3yMeBaeT,  4TO
COOTBeTCTBHe t—>P: B3auMHO OJXHO3HAYHO, TaK YTO  NOBEPXHOCTb
{Pt, t6B} ue umeer camonepeceuernuii. Hepes Z mul 6yaeM 00603Ha-
4aTh OGIUMA Hean cOORITHI Pi-MepH HYyJb,

Onpenenenne 11.1. Ilpocroe cemeficTBo pacnpeneneHuii Bse-
postHoctefi {Pi, teO=R"}=Caph (Q, &, Z) Mb GyaeM Ha3bBaTh
(nempepuiBHO) m-2AQ0KUM, KOTAA:

1°. CymecrByer Bapuaur mjaotHoctefl p(w; t) no duxcmposau-

HOfi Mepe p ¢ TeM XKe HAeajoM Z p-HYJAb-MHOXKECTB TAaKo#, 970
OpH KaxAoM o€Q mnotHOocTh p(w; t) ects m pas3 (HenpepblBHO)

drbdepernupyemMas  MOJOKHTENbHAS GbyHKUHS ~ apryMeHTa
(3, ..., ") =teo.

2°. Tipu kaxaom 16O mepBble YaCTHble NPOU3BOLHBIE p'j (w; t)=
=(0/0t)) p(w; t) maornocTH, j=1,...,n, /uHe#iHO He3aBUCHMSI

Ha Q, maKe ecad npeHeGpPeus HX 3HAUEHHAMU HA moboMm Z-MHO-
xKecTse.
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