{Ps, P,, R) Bunoaneso pasedctBo (0.19) ¢ P,=Py, P,=P (cM.
[34], [110]). TlosnHee TeopHsl ABOACTBEHHOCTH Obla  o6oOuleHa
Amapu [49] u paspaGoraHa eme aanee Jlayputuenom (cm. [160]).

Ecau OpHHATB, 4TO 1EJbIO CTATHCTHKA B 3aJauyax NapaMeTpH-
YeCKOro OlLeHHBAHHS sBJIsIeTCSl He 3HauyeHHe O mapaMerpa HabJio-
JlaeMoro paclpejieieHdss BeposiTHocTell Py, a caMo pacmnpenedienue
Pq(-), u u3abparp Besuuuny 21(PO: P*) B KadecTBe (QPYHKLUHH I10-
Teps 1pu ouerke P*(-), o (cm. [34], [35], [99]), ans awob6oro raan-
Koro cemeifictea P={Ps, 0€0} cpenuui no ceMefictsy # (B cMbIC]e
yNoOMHHaBUIerocss Bbimle HHoOpmauwoHHoro ob6bvema  Duumiepa—
Hxedpeiica) puck & A1sS moboro  pewamouniero  npaBsuia
LI (N) ouenuBanusi mo N He3aBHCHMbIM HaOJIIOAEHHSIM He MOXKeT
6biTs Menblie N-'dim @+ K (N), rae Beawuuna monpasku K(N)=
=0 (N-!) Moxer OHIThL rpy60 yKaszaHa. B To e BpeMss  pHCK
Ruvy(Pe) onenkn Haubosblllero npasionogobus [1(N) pas ce-
MefictBa P npu nmobom 060 pasen N-!dim @-4o(N-1), T. e. ouenka
II(N) siBasercss acHMNTOTHUECKH ONTHMAaJbHOH. DTH JgBa OUeHb
npocto ¢opmyaupyembix peadyaprata (cm. [99] u Huxe § 11) 8-
JSIOTCH, B CYILHOCTH, KBHHTICCEHUHEH CTaHJapTHOM TEOPHH OLEHOK
nmapamerpa.

B Hacrosiulee BpeMmst HaMOOJbllee BHUMaHHe HPHBJEKAIOT TpPH-
JIOXKeHHA auddepeHHHaIbHO-TEOMETPHUECKHX METOJ0B HMEHHO B
TEOPHH OlIEHHBAHUSA I1apaMeTpPOB, B IIepBYIO Ouepelb, NOJyueHHe J0-
CTHXKHMBIX TPAHHIl TOUHOCTH OLUEHHBAHHS, B YACTHOCTH, aCHMITOTH-
gyecKoe yTouHeHHe momnpaBkd K(N) u T. n. B ato#l cratbe MH je-
MOHCTPHUPYEM, UTO TeOMEeTPHYECKHe MeToAbl MOTLYT C yCIIeXOM HC-
MONb30BATLCS M B APYIHX pasfenax CTATHCTHUECKOH TeOpHH, TaKHX
KaK MpoBepKa THIOTe3 H OLEHHBAHHE IJIOTHOCTH, KOrja MpUXOIHT-
cs pellaTh 3aJady CTATHCTHYECKOI'O TOUEYHOTO OIlEHHBAHHS paclipe-
JeJIeHHs] BEPOSATHOCTEH cJAy4YadHOH BeJHUYHHBl [0 ee He3aBUCHMBIM
HabJuoeHusm, cp. [165].

PaccmoTpenue ¢ eIuHBIX NMO3HIUMHA UIHPOKOrO KJacca THIOB 32a-
a4y T03BOJSEeT OTYUET/IHBee YSACHHTH OCOOEHHOCTH  €CTECTBEHHOrO
reOMeTpHYeCKOro s3blKa ¥ BO3MOXKHOCTH €ro aAeKBATHOIO HCIIOJb-
3oBanus. IIpu 3TOM NPHUXOAMTCS HUMETh [0 C HECHMMeTPHUHBIM
obobuteHuem anementapHoil reomerpuu  llugparopa—Eskauga B
TEOPHH NMPOBEPKH NPOCTHIX HIoOTe3, niddepeHnnaNbHOR reoMeTpyeit
MHOroo0pasuii B JBYyX CONDSKEHHBIX JHHEHHBIX CBSI3HOCTSX — B
TEOpHH NMapaMeTPUYECKOro OLEHHBAHHS, HECHMMETPUYHBIM 0000Iile-
HHeM TEeOpHH eMKOCTH M TonepeynHkoB KosMoropoBa B 3ajzauax
oleHHBaHUsA mjorHocteii. [IpaBaa, B enuHoo6pa3HOH mOCTAHOBKE
MBl TIOJIy4aeM TOJIbKO [VIABHBIE UJIEHBI aCHMIITOTHKH YOBIBAHHS MH-
HHMAQJIbHOIO PHCKa INPH €CTECTBEHHOH TeOMeTPHUYeCKOH (yHKIHH
HOTepb.

3ajaya CTATHCTHYECKOTO TOUEYHOI'O OLEHHMBAHHUSA SIBJASETCSH, TPY-
60 rosops, o6paTHON 3ajauell TEOPHH BepOSATHOCTEH U, KaK OOBIY-
HO AJIs1 HeTPHBHAJbHBIX 3alay MaTeMaTHuecKod (GH3HUKH, OHA He-
KoppekTHO mnocraBjiena (cM. [37]—[39]). Onnako onma pmomyckaet
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