MpakTtuka 3. OueHKa AUcNepcun Kak cnyyaHaa BeIMumnHa.
CTaHAapTM3MPOBAHHAA U CTbIOAEHTUM3MPOBAHHAA C/lyyaiiHaA BeIMUUHa.

YacTtb 1. PacnpeaeneHue )(2.

1.

Mcnonb3ya TONbKO HOPManbHbIN reHepaTop randn() HanucaTb reHepatop CB v3 pacnpesaenenus y?
c k cteneHaAmun cesoboapbl.

function x = randchi2(k, n)
k — KonnuecTBo cTeneHeii cBoboabl pacnpegeneHma x>
n — ob6bem reHepupyemMon BbI6OPKU
X — BEKTOP PasMepHOCTM N CO CAYHaHbIMU 3HAYEHUAMM U3 CAYYAHOW BENYMHBI )y
BbibpaTb KoM4ecTBO cTeneHen cBoboabl 2 < k £ 10 1, UICNoNb3ya HanUCaHHbIM reHepaTop, METOA0M
MoHTe-Kapno creHepupoBaTb [0CTAaTOMHO 6O/blWylO BbIOGOPKY, MNOCTPOUTL €e  MOJMUIOH
OoTHocUTeNbHbIX YacToT (hist_density).
Ha ToM e rpaduke MOCTPOUTb TEOPETUYECKYI0 MNOTHOCTb pacnpeneneHua y2 ¢ BblGpaHHbIM
yncnom creneHen ceoboabl. Yoeantbca, 4to rpadmKm coBnagator.

Yactb 2. OueHKa gucnepcumn Kak cayyaiiHasa BeiMunHa

1.
2.
3.

3afaaTbcs 06beMom uccieayemon BblbopkM 3 < n < 6.

3agatbca ob6bemom Bbibopkmn MoHTe-Kapno N > 1000.

CreHepupoBaTtb N peannsaumnii cMeL,eHHON N HeCMeLLeHHON OLLEHOK AMCNepCuiA, PacCYUTAHHbIM MO
Bblbopkam ob6bema n. locTpouTb MOAUFOH OTHOCUTE/NbHBLIX 4acToT obenx OLeHOK. BuayanbHo
NPOAEMOHCTPUPOBATL HA/IMYME CMELLLEHHOCTM.

Ha ocHose N peanusaumii HeCMeLLLEHHOM AUCNepPCHM MOCTPOUTD CTO/IBLKO 3Ke peanusaLuil BeJIMUYMHbI
SZ
F. HOCTpOMTb NOANTOH OTHOCUTE/NbHbIX YacCTOT. BbIACHUTL B NneKumuax TEOpPEeTUYEeCKY0 NNOTHOCTb

2
pacnpe/eneHna — 1 HaHeCTH ee Ha TOT xe rpadumk. Ybegutbes, uto rpadmKM coBNagator.

Yactb 3. «CTaHAapPTU3UPOBAHHAAY» U KCTbIOAEHTU3UPOBAHHAAY» C/lyYailiHaA BeIMUMHA

CYTb 3TOM Yactu CpaBHeEHME pacnpe,u,eneHMVl CTaTUCTUKN Ha OCHOBE

1.

3apatbca gucnepcuent pacnpeseneHna HOPManbHOM cayvyanHon BeanymHbl. MO cunTaTb paBHbIM
HyA10.
3afaTbcs 06beMoM uccieayemon BblbopkM 2 < n <4,
3apaTbcs ob6bemom BbibopkM MoHTe-Kapno N > 1000 un creHepupoBaTb N BbIGOpOK o6bema n no
3aaaHHo CB. Mo Kax a0 BbiIbOpKe NOCTPOUTD:

a. cpepHeBblboOpoYHOE Xy,

b. cTaHaapTM30BaHHOE CpeaHeBbIBOPOYHOE Z (MOAENUTD X;, HA €0 UCTUHHOE C.K.0.)

C. OULEHKY C.K.0. S

d. cTblogeHTM3NpoBaHHOE cpeaHeBbibopoyHoe t (NoAennTb X,, Ha OLEHKY ero C.K.0.)
Bo Bceii nepBoit YacTK 3a4aHUA LUKA mogenupoBaHua MoHTe-Kapno goneH 6biTb POBHO OAMH,
4yTo6bl BCE pacyeTbl WU NO OAHMM U Tem Ke BblbopKam. Kog ¢ HapylweHuem 3toro Tpe6oBaHus
He NPUHUMAETCA.
MocTponTb NOAUFOH OTHOCUTEbHbIX YAaCTOT U TEOPETUYECKOE pacnpenenieHne X,.
CpaBHUTb pacnpeaeneHus
MocTponTb NONIMIOH OTHOCUTE/IbHBIX YacTOT M TEOPETUYECKOE pacnpeseneHne CTaH4apTU30BaHHOIO
cpeaHeBbI6OPOYHOro Z
N3meHAA n, nccnepnoBatb NpuM Kakom obbeme BblGOpKM pacnpegeneHve CTblogeHTa cxoauTca K
HOPMa/bHOMY CTaHAAPTHOMY.



Bonpocbl K 3awuTe

YTOo TaKoe HecmelleHHOCTb OLeHKU? Mpu Kakom obbeme BbIBOPKE MNPOABNAETCA CMeLLEeHHOCTb
CMeLLeHHOM OLEHKN Ancnepcum.

Yto TaKkoe Aaucnepcua OLUEHKM aucriepcumn? Kak ee yBenuMyeHue nMOBAMAET Ha MOJMIOH
OTHOCUTE/NbHbIX YacTOT OLLEHOK amcnepcumn? OT Yero oHa 3aBUCUT?

YTo TaKoe MaToXuaaHue oueHKM aucnepcuu. Boisecth MO cmelleHHON M HecMeLLeHHOW OLEeHOK
ancnepcuu.

BbiBECTM pacnpeaeneHune oLeHKN Ancnepcmum Npu N3BecTHOM UCTUHHOM 3HadeHnn MO:

n
5—12( Ex)?
'y X; x)
i=1

JoKasaTb cMeLLeHHOCTb OLLeHKU aMcnepcun:

n

D= (%)

_E. (xi_xn)
i=1

YeM MOXOXM M YemM OT/IMYAIOTCA CTbOLAEHTU3NPOBAHHAA U CTAHAAPTU3MPOBAHHAA HOPMasbHan
C/yYyaliHas BefMYMHA. MOXKHO M cTblogeHTusnposatb CB, y KoTopoi pacnpeaeneHve He
HOpManbHoe?



