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lNMpoBepka Ha xunoresn.

Suuc Bacunes

Opurunas: 28 r1ovu 2019
PeBusus: 7e5ed38 ot 28 aHyapu 2024
3a BCeKHU CIy4ali IIpoBepeTe AajIu HAMa II0-HOBA PEBU3USA

1. Teopus

Jlemata Ha HeitmaH-ITupchH e 6a3upaHa Ha U3I0KEHUETO U B JTUMUTPOB U SHEB, Beposn-
HOCMU U CMAamUcmuKa.
1.1. AHoTauumn

HsnoxxeHara dHOTanusATa € B3€Ta OT KoHcnexkm 3a ﬂH 3a cneuy. cmamucmuka.

1. OmpenesieHue 32 CTATUCTUYEKA XUTIOTE3A.
2. TIpocTy U CJI0XKHU XUTIOTE3H.

3. OHpe,[[eJ'IeHI/IH 3d TPEUIKHU OT ITbPBU U TBOPU PO, KPUTHUIHA O6J'13.CT, MOIITHOCT, 3HAYM-
MOCT Ha TECT ¥ SBHAYMMOCT Ha CTaTHCTHMKATa Ha TeCTa.

4. Jlema Ha HelimaH-IIupcChH.

1.2. OCHOBHU NOHATUSA
Cuutame, 4e € 33/13JIeHO BEPOSITHOCTHO ITPOCTPAHCTBO (Q, F, P).

Omnpegenenue 1 (M3Baaku). Heka & e cayvaiina BemuuHa Haf (Q, F, P). MHO)KECTBOTO
OT eJIEMEHTAPHU CHOUTHS () B CTATUCTUKATA YECTO Ce HApUYa FreHePaHA ChBKYITHOCT.

« AKO ciygaliHUTE BEJIUYUHHU &, ..., &, ca HE3aBUCUMHM JIBE TI0 JIBE U UMAT ChIOTO
pasmnpeziesieHue Kato £, ka3Bame, ue &1, ... , &, ca HaGIroeHUs Hajl £ 1 Ye Te ca IIpocTa
H3BaJIKa C 06eM n HaJl reHepasiHaTa ChBKYITHOCT (). ITIoHSKOra r'u pasriexzaamMe u

KaTo CJIy9aeH BEKTOP 5{ =(&,...,&).


https://github.com/v--/se2018

« ®yHKIUA Ha paBAonogo6ue [:(x) Ha ciyJaiinata BeMarMHa § Hapu4ame, B a6Co-
JIFOTHO HETIPEKBCHATHS CTy4ail, ITbTHOCTTA Ha & WJIH, B IUCKPETHHUS CITyJaii, (PyHK-
[[USITa HA BEPOSITHOCTUTE Ha &.

« ®OyHKIUA Ha nIpaBgomnoaoGue [(x,, ..., X,,) Ha u3Bazgkara &, ... , £, Hapuuame QyHK-
[MsITa Ha TIPABOMNO001e Ha CITyYaiiHUS BEKTOP 5{ IIpu U3BaJIKU OT HE3ABUCHUMU
CIy4aiiHU BeJIMUUHU, QYHKITUSTA Ha MTPaBONof00e Ha U3Ba/IKAaTa € IPOU3BEIeHIE
Ha UHAWBUYyaTHUTE (GYHKLIMU Ha MIpaBAoIiofooue.

« M3BaIKOBO IMPOCTPAHCTBO, ChOTBETCTBAIIO Ha U3BaKara i, ..., £, HapuIame MHO-
—
»kecTBOTO X' C R" OT CTOMHOCTH Ha CJIy9aiiHUsI BEKTOP &,,.

« Peasmmsanmu Ha u3BajiKaTa HapuyaMe BeKTOpU oT X. Te MozpepaT UCTUHCKUTE
JlAHHY B MaTeMaTh4yecKaTa CTaTUCTHKA, ChIIOCTaBSAMKY ' Ha ,,TeOPeTUYHATa“ M3BajiKa

TR

Omnpeaenenue 2 (Xuroresu). Heka §y, ... §, e mpocra n3BajiKa HaJl caydaifHaTa BeJIMIHA
£, ureTo pasnpezieieHre He HU € U3BECTHO.

« BCsIKO TTpe/TIoIoKeH e 3a pasIipe/iesIeHUeTo Ha £ HapuyaMe CTATUCTUYECKA XUIIO-
Te3a. PopmanHo, xunoresara H 4eCTo ce IpeACcTaBsd KaTO MHOXKECTBO OT Bb3MOXXHU
(dyHKIMY Ha pasnpezenerue Ha £. IIpu rmoBeYe OT €HA XUIIOTE3a, UCKaMe Te /1a He
ce Tpecruyar. YCJI0BHA BEPOSITHOCT TIPH yCJIOBUE, Y€ Fy € H, 0GMKHOBEHA 3aIIMCBAME
ype3

P(- | H).

OGHMKHOBEHO Ce pa3IJIeKIAT cCaMo JIBE XUITOTe3U: Hy/IeBaTa XumoTe3a H, u aiarep-
HaTHBHATa Xyroresa H;.

« IIpy mapamMeTpUYHATA CTATHCTHKA XUIIOTE3UTE CE OTHACST 3a [TapaMeTpU Ha ceMelic-
TBa OT pasIpe/ieIeH ], HAIIPUMeEDP 32 OYaKBAHETO [ HA HOPMAJTHO pas3IipeieieHUe
WJIM CTETIeHTa A Ha II0aCOHOBO pasIipesiesieHue. B IPOTHBEH CJIydaii TOBOPHM 32 Hela-
paMeTpUYHA CTATHCTHUKA. B HeltapaMeTpUIHMSI CJIydail CYuTaMe, e JIBeTe XUIIOTE3U
Ch/IbPIKAT €THOBPEMEHHO CaMO TUCKPETHU MJTH CAMO HEMTPEKbCHATHU Pas3Ipe/ieIeH S,

+ 3a 1a HalpaBUM 3aK/II0UeHME 32 BEPHOCTTA Ha €/HA XUTI0Te3a HU € He0OXO0M CTa-
TUCTUYECKU KpuTepuil. POpMasHO, CTATUCTUIECKUTE KPUTEPUH Ca U300paKEHUS
§ . X - {Hy, H;}, cbIocTaBsIImM Ha peaTnd3aryisi Ha U3BaJIKa HIKOs XUToTe3a. Jla
0oT6eJIeKHM, Ye KPUTEPHUST  caM 10 cebe CHU € CTyJaiiHa BeJTMIUHA.

« EfuH kpuTepuii HU Ka3Ba KOsl XUII0Te3a 1a IpHeMeM U KOs /1a OTXBBPJINM, 0OUKHO-
BEHO Ha 0a3aTa Ha JJaHHU OT EKCIIEPUMEHT, T.€. Ha HIKOsI peain3alivs Ha U3BajIKa
Hay &. Tlopaau cyJailHUsI XapaKkTep Ha eKCIIEpUMEHTUTE, 00ade, TIPU MPAKTUIECKU
3aJ]au € Bh3IPUETAa TEPMUHOJIOTHSITA ,, IMaMe/HsIMaMe OCHOBaHUE J]a OTXBBPJIUM XH-
rmore3ara H Ha 6a3a Ha JaHHUTEe" UIH ,XuIoTe3ata H e/He € CbBMeCTHMa C JaHHUTE®,

 CTaTCTUUYECKHU TECT HapudamMe Ha6op OT XHUIIOTE3U U ChIJIACYBAH C TAX KPUTEPUU.



. BepOﬂTHOCTTa a 3a rpenika oT IrbpBHM poAa 1M HUBO Ha ChIviIaCue 1MJIM HUBO HA
3HAYNMOCT € BEPOATHOCTTA d OTXBBPJIMM BsIpDHA HYJIEBA XUIIOTE34, T.€.

OC==P(5=H1|H0).

CroiiHOoCTTa Y = 11—« HapruiaMe€ SHAYMUMOCT NJIM HUBO HA JOBEPHE Ha TECTA.

+ ,BeposiTHOCTTa § 3a IpelIka OT BTOPU Poj“ € BepOATHOCTTA /la IIpYeMeM I'pelIHa
HyJIeBa XUIIOTE3a, T.€.
B :=P(6 = Hy | Hy).

CroiiHocTTa 7 := 1 — 3 HapuyaMe MOLIHOCT Ha TecTa.

+ Kpurnuna o6aact W, ¢ HUBO Ha 3HAYMMOCT & HapyU4aMme IIPOU3BOJTHO MHOXKECTBO

i
W, € X or peanuzanuu Ha usBazakara ¢ P(§, € W | Hy) = a, monajaiiku B KOETO
OTXBBpPJIAME HyJ/IeBaTa XUIIOTE3a.

Besika KpuTHYHA 00J1aCT 3a/1aBa KpUTEpUs

Hy,xeWw,

)= W,

« Hexka ca 3agazenu xunoresute Hy 1 H; 1 e puUKcHpaHO HUBO Ha 3HaUYUMOCT a. Kpu-
TUYHATA 06J1aCT

Wy = argmaXP(a € Wy | Hy),
WaGX

OCI/II‘ypﬂBaH_[a HElfI-I‘OJIS[MEl MOIIIHOCT Ha TeCTa, HapI/Iane OIITUMaAJIHA I(pI/ITI/I‘—IHa
o0J1acT.

« XuroresaTa HapuuaMe IPOCTa, AKO Ha Hesl OTTOBapsi TOYHO €HO pasIipeiesieHue. B
MIPOTHBEH CiIy4as s HapuyaMe CJA0XKHA. AKO IMaMe elHa IIPOCTa XUII0Te3a U eJHa
CJI0’KHa, U30MpaMe HysieBarta a 6b/ie rpocTta. Taka uMame TpU Caydasi:

1. IIpocra xurmoresa Cpely IIpocTa aJITepHaTUBa,
2. IIpocra XymoTesa cpelly CJI0XKHa aJITepHaTUBa,
3. Ci0)xHa XUIIOTe3a Cpelly CI0XKHA aJITepHaTUBA.
 Pasrexxziame TecT ¢ ABe xumore3u Hy 1 H; KaTo MHOYKECTBA OT Bb3MOXKHU (DYHKIINHU
Ha pasrpezieienre Ha §. IMaMme Tpu ciydast
- Axo F(x) < F(x) VE, € Hy, F, € H;, Hapu4aMe TeCTa JIIB €JHOCTPaHEH
- Axo F(x) > Fy(x) VF, € Hy, F| € H;, HapuyaMe TecTa JeCeH eTHOCTPaHeH

- B mpoTuBeH cityuyaii, HapuIaMme TecTa ABYCTPaHEH



« Heka H,, e mpocTa xumnore3a u X = (X, ..., X,) € X € peaqn3anus Ha U3BaIKa. SHAUH-
MOCT UJTU P-CTOMHOCT Ha PeIN3alUsaTa X HApHYaMe YCJI0BHATA BEPOSITHOCT CIIPSIMO
HyJIeBa XUTIOTe3a H(, Ha OTAIIKUTE HA Pa3Ipee/IeHUETO Ha &, OTIpe/ieJIeH! OT THUIIA
Ha TecTa.

B 3aBHCHMOCT OT THIIA HA TeCTa pasIiojiaraMe C HAKOJIKO q)OpMaJIHI/I OIIpeaec/ICHUA 3a
SHAaYMMOCT Ha peajin3anusi:

P(x > £ | Hy), 3a JIEBU €JTHOCTPAHHU TECTOBE
p:=1P(x < | Hy), 3a IECHU €JTHOCTPAaHHU TECTOBE
2min(P(x < £ | Hy),P(x > £ | Hy)) 3a ABYCTpaHHU TECTOBE

YecTo ce Ka3Ba, Y€ 3HAYUMOCTTA Ha X € BEPOSITHOCTTA J]a HabJII0ZlaBaMe ,,1I0-eKCTPeM-
Ha“ CTOIHOCT OT X.

1.3. Jlema na Heiiman-Iupcbh

JIema 3 (HeifimaH-ITupchH). Heka ca dadenu d0ge npocmu xunomesu 3a GyHKUusma Ha
npagdonodobue Ha uzeadka &, ... , £, Hao cayuaiina seauuuna &,

Hy @ U(x) = lp(x)
H, : I(x)=L4L(x).

Cuumanme, ue e 3a0a0eH0 HUBO HA CvaAacUe A. AKO 3a HAKOS peasiHa KOHCcmaHma ¢ > 03a
KpumuuHama obracm % Ca u3ns/HeHU HepaseHecmeama

lo(x) <c-L(x),x e W,
lo(x) > ¢ Li(x), x & W,

mozasa W, e onmumanaHa KpumuuHa odaacm.

3abenexcka 4. B obuius caydait croitHocTuTe X € X, 3a KouTO ly(X) = cly(x), MoraTt KakTo
Jla JIe)KaT B KpUTUYHATA 00JIaCT, TAKA Y U3BHH Hesl.

Jokazamencmeo. 1lle joKa)keM TeopeMara camo 3a aGCOII0THO HEIIPEKBCHATH Pas3IIperie-
JleHus1. B o061y ciyyail puUMaHOBHUTE WHTETPAIM MOTAT Jja Ce 3aMEeHST C MHTETPAJIH I10
BEPOSITHOCTHU MEPKH, ChOTBETCTBAIIM Ha JIBETE XUTIOTE3 M.

Heka U, e Tpou3BoJIHA Ipyra KPUTUYHA 00JIACT 3a ChIIUS TECT C HUBO Ha ChIJIACHE X.
OznauyaBame Q(A) := P(g; € A).

ITe noxaxkeMm, ye Q(U, | H;) > Q(W, | H;). TTopaji aIUTUBHOCTTA HA BEPOSTHOCTHUTE



MEpKU UMaMe

Q(Wy | Hy) — Q(Uy | Hy) =
= Q((Ua N W) U (W \ ch) |H1) - Q((ch N W)U (Uoc \ W) |H1) =
= Q(Ux N Wy [ Hy) + Q(Wo \ Uy | Hy) — Q(Uy N Wy | Hy) — Q(Uy \ Wy | Hy) =
= QW \ Uy | Hy) — QUx \ Wy | Hy) =
=/ L (x)dx +f (=L(x))dx >
Wo\Uq Ua\Wq

a

gl
CW

1
lo(x)dx + = / (=lp(x))dx =
\Usg ¢ Juaw,
_1
T

f lo(X)dx —f lO(X)dx) =
Wo\Uq Uc\Wq
1

= Z[QUW, \ Uy | Ho) = QU \ W | Ho)] =

=%[Q(Uan%|H0)+Q(%\Uoz|H0)_Q(Uocn%|H0)_Q(Ua\%|HO)]=

= <[Q(W | Ho) — Q(Uj | Ho)l =

\%

=%(oc—oc)=0.
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