
 

§7.5 �O��Ü5½Â5.1. �Tn “ TnpX1, ¨ ¨ ¨ ,Xnq ÷v: @ε ą 0,

Pθ

`

|Tn ´ gpθq| ě ε
˘

nÑ8
ÝÑ 0, @θ P Θ.K¡Tn Ǒgpθq ��Ü�O, ½Tn äk�Ü5.½n5.1, íØ5.1.��Ýaℓ “ Xℓ ǑoNÝαℓ “ EXℓ ��Ü�O.½n5.2. gpθq �Ý�Oäk�Ü5.

(5: gpθq “ φpα1, ¨ ¨ ¨ , αkq, Ù¥φ ǑëY¼ê).5VÇÚOA6Ç���¡ ��ö: ÙE
!Ü�



 ~5.2. oN: X „ Up0, θq, ��þ: n.Ý�O2X̄ äk�Ü5.��q,�OTn “ max
1ďiďn

Xi Ǒäk�Ü5: @0 ă ε ă θ,

Pθp|Tn ´ θ| ě εq “PθpTn ď θ ´ εq

“PθpX ď θ ´ εqn “

ˆ

θ ´ ε

θ

˙n

Ñ 0.
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