Crarucruyeckast NPOBEpPKa runoTes. Craructuyeckue KpuUTepuun.

CtaTtucrtunyeckas npoBepka rmnores.
CtaTtucrtunyeckue Kputepum.

Cratuctuyeckas runoresa - ato yTBEPXAEHME O BUOE HEU3BECTHOIO pacrnpeneneHns nnu
napamMeTpax U3BeCTHOro pacrnpeneneHus.

[MpoBepka cTaTucTUYeckon runoTessl (testing statistical hypotheses) —aTo npouecc npuHATUS
PELLEHMS O TOM, MPOTUBOPEYNT NI PaCCMaTPUBaeMas CTaTUCTUYECKas r1noTeaa HabnoaaeMoi
BbIGOPKE AaHHbIX .

B Tex cny4yasx, korga usBecteH 3akoH, HO HeM3BEeCTHbI 3Ha4YeHUs ero napamMmeTpos (,ELI/ICI'IepCMﬂ
nnn maTemMaTmyeckoe OM(M[J'aHIAe) B KOHerTHOIZ CUTyauunmn, CTaTUCTUYeCKYyto runoTesy
HasbIBalOT Korpa 3akoH pacnpegeneHus reHepaanoﬁ COBOKYMHOCTU He
n3BeCTeH, HO eCTb OCHOBaHUA NPeanonoXnTb, KakoB ero KOHerTHbI;I BUA, BblABUraemMble
rnnoTesbl 0 BUAe ero pacnpeneseHnsa HasbiBatoTca

Mo cofep>XXaHno CTaTUCTUYEeCKUe rmrnoTesbl MOXXKHO Knaccmd)mu.mposaTb:

1. fvnotesbl 0 TUNe BEpPOSATHOCTHOrO 3aKOHa pacnpegeneHmns CﬂyHaI\/'IHOI‘/II BeTNYNHbI,
XapaKkTepusytoLuLero asiieHne nnuv npouecc.

2. rmnotesbl 06 0AHOPOAHOCTM ABYX UK 6onee obpabaTbiBaeMblX BbIGOPOK.
M3yyaemMoe CBOMCTBO UCCNelyeTcsi € MOMOLLbIO ABYX UK 6oniee reHepasbHbIX COBOKYMHOCTEN.
[MnoTesa B 3TOM Clly4ae MOXeT 3aK/o4aThCs B CNeAyIoLLEeM: UCCNeayeMble BbIGOPOYHbIe
XapaKTepPUCTUKN PasfnyaloTCs MeX/ay coboi CTaTUCTUYECKM 3HAUMMO WU HeT.

3. IMNoTesbl 0 CBOWCTBAX YMCMOBbIX 3HAYEHUI MAPaMETPOB UCCEAYeMON
reHepasbHol COBOKYMHOCTU. BonbLue I 3Ha4eHKs TapaMETPOB HEKOTOPOrO 3aaHHOr0
HOMWHana uv MeHblUe U T.4.

4. TMnoTesbl 0 BEPOSITHOCTHOM 3aBUCUMOCTU [BYX UK Gonee NPU3HaKOB,
XapaKTepu3yIoLLWX pasnnyHble CBOWCTBa pacCMaTPUBAEMOro SBNEHUs Uy npouecca. MNpu aTom
onpepenseTcs xapakTep 3Toi 3aBUCUMOCTY.

CTaTUcTUYecKnin KpUTepuii — MaTeMaTMYeCcKoe NpPaBuio, B COOTBETCTBUM C KOTOPbIM
NPUHYMAETCS UMW OTBEPraeTcs Ta UKW MHasi CTaTUCTUYECKas rnoTesa ¢ 3a4aHHbIM YPOBHEM
3HauYMMOCTH. PasnuyatoT Tpu BUAA KpUTEPUEB:

1. lMapameTpuyecKmue KpUTEPUN- KPUTEPUM 3HAUUMOCTU, KOTOPbIE CAY>KaT Ans
NPOBEPKM rMnoTe3 o napameTpax pacnpeneneHuns reHepanbHoN COBOKYMHOCTY NPU U3BECTHOM
BUAE pacripefeneHus.

2. Kputepuu cornacus- no3BonsioT NPOBEPUTb FMMNOTE3bl O COOTBETCTBUN
pacnpefeneHuii reHepanbHo COBOKYMHOCTU M3BECTHOM TEOPETUYECKOM MOAENM.

3 HenapameTpu4eckne KpUTepum- CMonb3yioTcs B rUMoTesax, Koraa He
TpeByeTcs 3HaHUI O KOHKPETHOM BUAE PACTIPEAENEHMS.

06nacTbio NPUHATMS FTUNOTE3bI UAW 06N1ACTbIO AONYCTUMbIX 3HAYEHWIA 0N HasbIBalOT
COBOKYMHOCTb 3Ha4YeHUI KpUTEPUS, NMPU KOTOPbIX 3Ty rMNoTe3y NPUHUMALOT.

KpuTnyeckoi 06nacTbio IKp Ha3biBalOT MHOXECTBO 3Ha4YEHUIN KPUTEPUS, NPU KOTOPOM
rnnoTesy oTBepratoT.

Habniogaemble 3HaYeHUa Kputepus (ctatuctuka) KHabn HasblBaloT Takoe 3HayeHue
KpUTEpKsi, KOTOPOE HAaXOAUTCS MO AaHHbIM BbIGOPKMU.

rpaHMLLbI KpI/ITI/NeCKOI7I oGnacm, oTaensgwoune ee ot obnactu NPUHATUSA TMNOTEe3bl, Ha3bIiBalOT
KPUTUYECKNMU TOYKaMU U o603HavatoT KKDA
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07.09.2024, 11:59 CraTtucTyeckast nposepka runore3. CTaTUCTUYECKUE KPUTEPUH.

CTaTtucTuyeckumn KpuTepun
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Hasnayenne Kputepnsa — rposepKa CTaTUCTHUECKON TMMOTE3bI MyTeM onpese-

JIEHUS p-YPOBHS 3HAYUMOCTH (BEPOSITHOCTH TOro, uto Hy BepHa).
Bbibop Kputepus onpejiensieTcsl poBepsieMoii CTATHCTHYECKOI THITOTE30i.

t ,df=N—1

Kpurepnii BKItouaer B ceds:

O dopmyay pacyeTa IMIUPUUECKOTO 3HAYEH ST KPUTEPHSI [0 BbIGOPOUHBIM CTa-
TUCTHUKAM;

O npasuno (Gopmyny) onpenencHus Yucaa cTeneneit cBobobl;

O TeopeTHuecKOe pacrpeieneHue Uisl JaHHOTO YHCIa CTeneHei cBoboibl;

0 npaBuIO COOTHECEHMSI IMITUPUUYECKOTO 3HAYEHHUSI KDUTEPHsI C TCOPETHYEC-
KUM pacrpeaesieHueM Uisi OrpeeeHUsl BEPOSITHOCTH Toro, 4To Hy BepHa.

https sites.google.com/site/teoriaveroyatnostifteoria/proverka-statisticeskih-gipotez
https:/[function-x.ru/statistics_hypotesis.html?ysclid=14rin9kxvv576107089

https://portal.tpu.ru/SHARED/I/LASUKOV/ms/Tab1/g3.pdf
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