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AHHOTAIINA

Koouesbie cioa: MATEMATUYECKASA CTATUCTUKA, HECMENIEH-
HAA OILIEHKA, OIITUMAJIBHAA OLHEHKA, THOOPMAIINA OUIITEPA,
SOOEKTUBHAS OLIEHKA, KPUTEPUN GAKTOPU3AIINN, JOCTATOY-
HAA CTATUCTUKA, TTOJTHAA CTATUCTUKA, HEOBXOJINMASA CTA-
TUCTUKA, JIOTAPUOMNYECKOE OTHOIIEHUE TTPABIOITOJIOBUA.

[lenbio namHOil PAbOTHI SBJIAIOCH M3YUEHNE W HAXOXKJIeHNe HEOOXOIMMBIX 1
JIOCTATOYHBIX CTATUCTHUK JIJIsT OCHOBHBIX BEPOSITHOCTHO-CTATHCTUIECKIX MO/IEIe.

B jannoit pabore JaHbl olpe/ie/ieHisT He0OX0INMMbIX, TOJHbIX U JIOCTATOTHBIX
CTATUCTUK, ONTHUMAJILHBIX U 3(PPEKTUBHBIX OIeHOK, dpyHKInn nndopmarmn Ou-
mepa. Kpome Toro ObLin chopMyIMpOBaHbl U JI0Ka3aHbl KpUTepuii pakTopusa-
1, HepapeHcTBo Pao - Kpamepa, Teopembr Israkuna n Pao - Biekysina - KoJ-
MOT'OPOBA.

lannasi paboTa COCTOUT U3 YETHIPEX TJIaB:

B nepBoii TyiaBe BBOJATCS OCHOBHBIE TEOPETUUIECKIE CBEJICHUs, KOTOpbIE Oy/IyT
IOJIE3HBI JIJIs MOHUMAHUST TTOCSAYIOMNX TJIaB.

Bo BTOpOIl r1aBe npuBeieHbl IPUMEpPbl HAX0XKAeHd nHopMmanun Puriepa u
JIOCTATOYHBIX CTATUCTUK JJI HEKOTOPBIX CTATUCTUYECKUX MOJIEJIECH.

B TpeTbeii raBe paccMaTpuBAIOTCA HEOOXOAMMbBIE CTATUCTUKN W WX TPUMEPHI.

HeTpépTast r/1aBa MOCBSIIIIEHa, YIYIIIeHNIO0 HECMEIEHHBIX OIIEHOK 10 JI0CTaTOY-
HOIl CTaTUCTUKE.

B marucrepckoit guccepranun 45 crpanui 1 10 oubsimrorpaduieckux MCTou-

HHUKOB.



AHATAIIBIS

Kinogapsist ciioBbl: MATOMATBIYHA A CTATBICTBIKA, HASPYIITAHA A
AIDHKA, AIITBIMAJIBHAA AIISHKA, IHOAPMAIBIA OIITI9PA, DOEK-
TBIVHAS AIISHKA, KPBITOPBINI ®PAKTAPBIZALBI, JACTATKOBAS CTA-
TBICTBIKA, [TIOYHAS CTATBICTBIKA, HEABXOJHAA CTATBICTBIKA.

MbsTait jga13eHail mpalbl 3'sI§Is11acsi BBIBYU9HHE 1 3HaXO/2KaHHE HeaOXO/IHbIX 1
JIaCTATKOBBIX CTATBICTHIK JIJIs1 ACHOYHBIX IMaBepHACHA-CTATBICTBIYHBIX MaJIdJIeil.

Y J1aji3eHaii mpalibl J1a/[3¢Hbl a3HATIHHI HeaOXO/IHBIX, MOYHBIX 1 JIaCTATKOBBIX
CTATBICTHIK, AlTHIMAJBHBIX 1 9(EKTHIVHBIX alHaK, PYHKIEI indapmaribi Pir-
9pa. AKpaMsi Taro ObLI chapMy/ISIBAHBL 1 JaKa3aHbl KPLITIPLI (haKTapbl3allbii,
nspoyuacip Pao - Kpamepa, Tapsamver wmkina i Pao - biskyasia - Kaamaropa-
Ba.

Hazenas mpana cKJaJiaerniia 3 9aTblpox pas/isenay:

VY 1epIIbiM pas/zesie YBOoI3sIIIa ACHOYHbISI T9aPIThIUHbIsSI 3BECTKI, sSIKist Oy1yIIb
KapbICHBIS JIJIs1 pa3yMEHHSI HACTYITHBIX pa3/jiz3esiay.

Y ApyTriM pazjzesie MpbIBeI3eHbI MPBIKIa bl 3HAX0/XKaHH iHpapMalibli Pir-
9pa 1 JIaCTaTKOBBIX CTATBICTBIK JIJIsI HEKATOPBIX CTATBICTBIYHBIX Ma/I3JIeil.

Y Tpa1iM pasjzesie pasrisIarolia HeabXo HbIsI CTATBICTBIKI 1 X HPbIKJIa/IbI.

YansepTs! pa3/ize/1 IpbICBeUaHbl MAJIATIIIHHIO HAZPYIITAHbIX alldHAK 118, TacTaT-
KOBall CTATLICTDIIbI.

Y Mmaricrapckaitl gpiceptanibli 45 ctaponak i 10 6i0migarpadiaubIX KPBIHII.



ANNOTATION

Keywords: MATHEMATICAL STATISTICS, UNPLACED ESTIMATE, OPTIMAL
ESTIMATE, FISHER INFORMATION, EFFECTIVE ESTIMATE, FACTORIZATION
CRITERION, SUFFICIENT STATISTICS, COMPLETE STATISTICS, MINIMAL
SUFFICIENT STATISTICS, LOGARITHMIC RELATIONSHIP OF LIKELIHOOD.

The aim of this work was to study and find the minimal sufficient and sufficient
statistics for the main probabilistic-statistical models.

In this paper are given the definitions of minimal sufficient, complete and
sufficient statistics, optimal and effective estimates, and the Fisher information
function. In addition, the factorization criterion, the Rao — Cramer inequality, the
Dynkin and Rao — Blackwell — Kolmogorov theorems were formulated and proved.

This work consists of four chapters:

The first chapter introduces basic theoretical information that will be useful
for understanding subsequent chapters.

The second chapter provides examples of finding Fisher information and sufficient
statistics for some statistical models.

The third chapter discusses the minimal sufficient statistics and their examples.

The fourth chapter is devoted to improving unplaced estimates based on
sufficient statistics.

In the master’s thesis 45 pages and 10 bibliographic sources.



