Mpaktuka 5. OueHKa gucnepcumn Kak caydyamHasa BesIMumHa.

Yactb 1. Pacnpegenenue 2.

1.

Mcnonb3ya ToNbKO HOPManbHbI reHepaTtop randn(), HanucaTb reHepatop CB 13 pacnpegenenus y?
¢ k cteneHamun ceoboapbl.

function x = randchi2(k, n)
k — KonMuecTBo cTeneHeit ceoboabl pacnpegeneHma x>
n — o6bem reHepmpyemoit BbI6opKM
X — BEKTOP Pa3zMepPHOCTM N CO CYYaHbIMM 3HAUEHUAMM U3 CYYaHON BENNUYMHDI )2
BbibpaTb KoMuecTBO cTeneHen cBoboabl 2 < k £ 10 1, UIcNonb3ya HanUCaHHbIM reHepaTop, METOA0M
MoHTe-Kapno creHepupoBaTb f[OCTAaTOMHO 6O/blWylO  BbIOGOPKY, MNOCTPOUTL €€  MOJIMIOH
oTHOCUTeNbHbIX YacToT (hist_density).
Ha ToM e rpaduke MOCTPOUTb TEOPETUYECKYI0 MNOTHOCTb pacnpeneneHva x> ¢ BblGpaHHbIM
yncnom creneHen ceoboapl. Yoeamtbes, 4To rpadukm coBnagator.

Yactb 2. OueHKa gucnepcumn Kak cayyaiiHasa BeiMunHa

1.

2.
3.
4

3afaTbcs 06beMom uccneayemomn BbibopkM 3 < n < 6.

3agaTbcs o6bemom Bbibopkn MoHTe-Kapao N > 1000.

CreHepupoBaTb meTogom MoHTe-Kap/io BbIBOPKY M3 HOPMaAJIbHOrO pacnpeaeneHuns.
CreHepupoBaTb N peannsaumini CMeLLeHHON N HECMELLLEHHOW OLLEHOK AMCNEepPCUin, pacCHUTaHHbIM Mo
Bblbopkam ob6bema n. MocTpouTb MOAUFOH OTHOCUTE/IbHBIX 4acTOT obenx OLeHOK. BuayanbHo
NPOAEMOHCTPUPOBATb HANMUYNE CMELLEHHOCTU.

Ha ocHoBe N peannsaumnint HeCMeLLEHHOM AMCNEePCUIM NOCTPOUTD CTO/IbKO Ke peanm3aLmii BeAnNYmHbI

SZ
(n_l)g HOCTpOMTb NONNIOH OTHOCUTE/IbHbIX 4acTOT. BbIACHUTL B neKumax TeopeTnyeckyto

SZ
NAOTHOCTb pacnpegenenuna (n — 1)3 M HaHEeCTU ee Ha TOT Ke rpaduk. Ybegutbcs, 4to rpadukm

COBMaAaatoT.

Bonpocbl K 3awuTe

YTO TaKoe HecmelleHHOCTb OUeHKU? Mpu Kakom obbeme BbIBOPKE NPOABNAETCA CMeLLeHHOCTb
CMeLLLeHHOM OLEHKN ancnepcum.

Yto TaKkoe Aaucnepcua OUEHKM aucrnepcun? Kak ee yBenuMyeHue MOBAMAET Ha MOJMIOH
OTHOCUTE/NbHbIX YacTOT OLLEHOK amcnepcumn? OT Yero oHa 3aBUCUT?

YTo TaKoe MaToXuaaHWe oueHKM aucnepcuu. BoisecTh MO cmelleHHON U HecMeLLeHHOW OLEeHOK
ancnepcum.

BbIBECTM pacnpeaeneHune oueHKN Ancnepcmum Npu N3BecTHOM UCTUHHOM 3HadeHun MO:
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