3KCNOHeHUHalbHOe ceMeHcTBO {Pg}, KoTOpoe MOXHO 3amats ¢op-
MYJIOH

Vo, p(o; 8)=[p,(0)]% - [p1 (@)% ... [pn(0)]*"exp[— FH(s)], (7.6)

S:——(al, ey 0&,,1), OCO-{—G«I-{——...—ﬂ—OLm:—l, (7.7)
Vi g,@)=lnp;(0)—In pylo), (7.8)
npuyeM eciu a0, a1=0, ..., a«=20, To H(s)<I.

HoxasarenscTBo HepaBencrsa (7.4) W ero MHOromepHoro 0606-
LUeHHs JIeTKO cJelyeT H3 HepaBeHcTBa [ é€abjepa.

Ecau cratuetHRE go(0) =1(0), gi(®), ..., ¢.(®) B KaHOHHYEC-
KOH 3alHCH JIMHeHHO He3aBHCHMBl KaK CJAy4aiiHple BEJIHUYHHBI C pac-
npeneienneM Po(deo) HcxomoB, To QopManbHas pasMEpHOCTb M
34IHCH paBHa HCTHHHOH Da3MepHOCTH ceMefictBa. B NpoTHBHOM
cjlyyae KaXJIOMy paclpejeJeHHI0 BepOSATHOCTEH OTBeYaeT IleJoe
JHHEHHOe NOANPOCTPAHCTBO 3HAueHHH mapaMerpoB (s!, ..., s™).

Jlemma 7.2, Oyukuus H(s) B (7.2) sBasercs aHaJHTHIECKOH
QyHKIHeH m nepeMeHHBIX Ha BceM npoctpancrBe C™, BBINYKJOH B
R™, mpuyem cTporo, ec/iM HalpaB/sIOlIHE CTATHCTHKH HE3aBHCHMBI,
daxe ec/JH npeHe6pedpr HX 3HAYEHHSIMH Ha MHOXKeCTBe Py-MepH
HYJIb.

BunykaocTs BhiTeKaeT M3 TOXKAECTBA

02H (s)/0s/0s*= —E, [02]n p (v; 8)/0s/0s*] (7.9)

W CNpaBeiJHBOrO [Js JIOOBIX TJaJKHX MYJbTHHOMHAJbHBIX ce-
MeficT TOXKAecTBa (5.2):

E;[0In p(o; s)/0s/][0In p(@; s)/0s*]= —E[0? In p (w; 8)/0s/ds*].

Hasi  reopesuueckoft nuuuy (cp. (7.3)) kaHOHHUecKuil mapa-
MeTp s OHpejeqaseTCs ¢ TOYHOCThIO 10 BhiGopa Macmitaba U Hadaaa
otcueta. g BIoJIHE reojesndyeckoro cemedcrsa (7.1) Mbl MoXeM
OpHHATH J1060e PEP 3a HauajbHOe H J0GOH Ga3uc BHAA (o(w) =
=1(w), ¢'(®), ..., ¢/(0) B JauHefinom mnpocrpaHcTBe Spanf{l,
qi, ..., Gm} CTATHCTHK ¢;(®), pacCMaTPHBAEMBIX C TOYHOCTBIO [O
3HayeHHH Ha MHOXKeCTBe Mephl HyJb. 3HaUeHHA jgorapudma HOPMH-
pyloliero geqHre s OyAyT IPH STOM OTJHYaThcs OT HCXOJHOTO HA
JMHedHyo 10 s ¢yukuHo. Ecan HcxopHoe mnpencTaBieHHe OBLIO
TO4YHbIM, TO u=m. Ilocie BoIGOpa Py W eIMHHYHBIX KacaTeJbHBIX
(cM. (6.38)) BekTOpOB B TOUKE Pjy!

Vj, 0ln p(w;8))0s/ [s—o=q; (0; 0)=g;(0) —Eyq;(®), (7.10)

COBMANAIONIME KaXBi ¢ TOYHOCTBIO 0 CABHra Ha KOHCTAHTY CO
cBoefl HaNpaBJAAW0ILEH CTAaTHCTHKOH, Mbl MOXEM €lle BhIIECTDH H3
3THX CTATHCTHK 1O KOHCTaHTe., Yacro yaoGeH CTaHAAPTHRIH BbI-
6op — npuEEMath ¢;(®) =g;(w; 0), Vi, cM. (0.14).
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