baxoBUN NpPaKTUKYM,.

4 Kypc, 1 cemecTp.
AHanis BubipKkoBOi CYKYNHOCTI



[1naH poboTun

CtBOpeHHS BMbBOpkn. Buam snbopok

O6pobka Bubopku. NoHATTS
BapiauinHoro psaa. AHani3 Ha
HAaAaABHICTb apTedaKTiB

OcHOBHIi napameTpu Bnbopku




CTBOpeHHS BUOOPKU

[ eHepasibHOI CYKYMNHICTIO Ha3bliBalOThb
CYKYMHICTb YCIX MOXJIUBUX
crnocrepeXeHb, ki Mmornm 6 6yTtu
npoBeaeHi y BiANOBIAHOCTI 3 METOI0
OOCNIAXXEeHH4

B KiHuUeBa

B He3KiHYeHHa




HaBiwo notpibHa Bnubopka?

O6’eMm BUbOpKU:

2
O

N =7

ne m? — nNoMusIKa cepeaHboro
apuPMETUYHOro; 02 — cepefHE
KBaApaTuU4iHe BIAXUNEHHS




[lpaBuia CTBOpeHHA BUBOPOK

CucrematndHa BnbopkKa.




[lpaBuia CTBOpeHHA BUBOPOK
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[lpaBuia CTBOpeHHA BUBOPOK

CtpatugikoBaHa Bnbopka
—




O6pobka BMHIpKOBOI CYKYMHOCTI

BunaakoBi BeANYnNHU, WO
npeacTtaB/ieHl HU3KOK KiTbKICHUX
MOKA3HWUKIB, YTBOPIOOTb
CTaTUCTNYHy (BNOGIPDKOBY)
CYKYMNHICTb. KOXHWUN YneH Ui€l
CYKYMHOCTU Ha3nBaloTb BapiaHTOMO,
abo garoro. Yncno BapiaHT y
CYKYMNHOCTi Ha3uBaloTb 06°eMoOM
CYKYIMHOCTI.




O6pobka BMHIpKOBOI CYKYMHOCTI

BapiayinHun pag — po3MilljeHHS
e/1IeEMEHTIB BU6OPKMN B NMNOPSAKY
3pOCTaHHs (ybyBaHHS).

Pi3HnUS MDK HAUMEHLUNM |
HanbinblLUUM 3HaAYEHHSIMW CK1aaa€
po3Max BapiroBaHHs1, abo
amMnnityay MIHINBOCTI




AHani3 Ha apTeaKkTu

KPUTEPIN T
[ONng HAaMMEeHbLWOro 3Ha4YeHH4

1 = (Xz = Xl)/(xn—l — Xl)
Ona HanbinblOoro 3Ha4YeHHS

Ty = (Xn = Xn—l)/(xn = X2)




AHani3z subopku. licrorpama
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[iCTOrpama: ontuMalsibHa
KITbKICTb IHTEpBaniB

k — 1 -+ 3’3 Ig N Yncno knacis

I — — = Knacosun iHTepBan
| = (Xiax = Ximin ) 7 K i




[lapameTpu BUHBOPKN

HenapaMeTpudHi, Tob6To 3HaYeHH4
AKUX HEe 3a1eXUTb Big YaCTOTHOIO
po3noainy (Moaa, MmeaiaHa);

napaMeTpuydHI, 3Ha4eHHS SKUX TiCHO
noB'a3aHe 3 GpopMOIo po3noainy
4aCTOT TOUHIiWIi (cepeaHi BENUYNHNU.
apuMeTnyHe, rapMoHivHe,
KBaapaTuyHe, KybiuHe,
reoMeTpuyHe).




Moaa

Moga (Mo) npenctaBnsde coboto
BapiaHTy, WO Hanbinbll 4acTo
3yCTpIiYa€ETbCA Yy BapiauinHoOMy paai.

Mo=X_ +Ii =1
2f, — f, — 1,

OO0 ae x,,.—MeHlla MeXxa Mo4aslbHOro Kjaca: i-
KNnacoBuw iHTepBan; f; — yacrtoTa Knaca, wo
nepenye ModanbHoMy; f,—4acToTa MOAa/IbHOrO

Knaca; f;—4acToTa Kiacca, HacTynHoro 3a
MOAAIbHUM.




MeanaHa (Me)

O

MepgiaHa (Me) € cepenHbOIO BapiaHTOWO B
PaH>XXOBAaHOMY BapiauiMHOMY psaai, g9Ka AiNnUTb
MOro Ha ABi PiBHI 3@ YXAC/IOM BapiaHT YaCTUHMN,

(05BN —> f

Me = X,,, +1

f

Mo
Ae X, — N04YaToOK Knaca, B 4KOMY 3Haxo4uUTbCH
MeaiaHa;, N-06’em Bubopku; 2f—cyma 4yacToT
yCiX K/laciB, WO nepeaywTb MOAanbHOMY; fy, —
4yacToTa MOA4aJiIbHOro Knaca.




CepegHe apnpMeTHUYHE
(M, X)

€ BEJIMYMHOIO, CyMa NMO3UTUBHUX |
Big'EMHUX BiaAXUNeHb Big AKOI
OOPIBHIOE HYIO

o= 2
N

rae 2x - CyMa BCIX BapiaHT
CYKYnHOCTi, N — il 06'em.




[ToMnnKa cepeaHboro
apudPMeTUYHOro

m, =o/+/N

LOCTOBIpHICTb — Lie anpiopHe
nepekoHaHHs B 34iMCHEHHOCTI
A0edaKOoro asulla, Wo BUKIOYAE
BCAKUWN CYMHIB.




OuiHKa AOCTOBIPHOCTMU

Kputepin CtbloaeHTa

t,=M/m,

Po3paxyHkoBui kputepin CTbtoaeHTa t;, 3iCTaBnsiioTb 3 MOro
TabNIMYHUM 3HAUYEHHAM tr. Y BUNAAKY, SKWoO t, > ty, TO
3HAa4YEeHHSA NOKa3HWKa € AOCTOBIPHUM.

Ansa t, HeobXiAHO 3HATU 3HAYEHHS TaKMX NOKA3HUKIB, 9K YMNCSIO
CTyneHie cBob60oaun v Ta piBeHb BiporigHocTi, abo aoBipuy
BipOTiAHICTb P.




OuiHKa AOCTOBIPHOCTU

0 Yucnom cryneHiB cBo60oAM v BBaXXaETbCS YNUCIIO
He3adeXHUX BigXUNeHb OKPeMUX BapiaHT BiAa

cepefHboro.

yr=N-1

BiporigaHicTb, 3 AKOK BCTAHOB/OKTLCA MOX/MBI 3HAYEHHA
3MiHHOI BEIMYUHU, OTpUMana Ha3By AOBIpYOI BipoOrigHOCTI p.
3HadyeHHsa: 0,95, 0,99 i 0,999

piBeHb 3Ha4YyLUOCTI a - BiACOTOK UYMUC/la BapiaHT, 3HAUYEHHS
AKUX He NMiATBEPAXYIOTb LWYKAaHY 3aKOHOMIPHICTb. Lle BennyunHa,

3BOPOTHa p




PI3HOMAHITHICTb O3HAK

[0 CepegHe kBagpatn4yHe (CTaHAapTHeE)
BiaxuieHHs, abo curma (o), NOKA3YyE CTYNiHb
PO3CIAHHSA 3HAYeHb CTATUCTUYHOI CYKYMHOCTI
HaBKOJIO cepeAHbOoro 3Ha4YeHH4.

2 (X —M)’

N -1

Ae x; — iHaguBigyanbHa BapiaHTa CyYKYnHOCTI; xi—M -
BiAXWNEHHA BiA cepeAHbOoro iHAuBIAYanbHUX BapiaHT;




[ToMUNKa CTaHAAQpPTHOIO
BIOAXWU/TE@HHS

Bu3Ha4YaEeTbCA 3a MOPMYI0I0:

m_=o/+2(N -1)

[OCTOBIpHICTb BU3HAYAETLCHA 3a A0NOMOrot Kputepito CTblogeHTa

TOYHICTb 064YNCTIEHHA NOMWUJIOK CEPEeAHbOro KBaapaTUYHOro
BiAXWNEHHSA | cepeaHbOro apudMeTUYHOro MoXKHa nepesipmnTH
npnban3HO 3a AONOMOroto chniBBigHOWeEHHSA: o/M = 0,70711 Akwo
CniBBiAHOWEHHS BUABUTbCA 6nn3bkuM A0 0,7, TO OTPUMaAHI
pe3ysbTaTt obuncneHb Cnig BBaXkatun pernpe3eHTaTUBHUMU




