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CpaBHEeHUE OLEHOK, cywecrtsosaHue
Haunqueifl OLLeHKU

MycTb X1, . .., Xn — Bbibopka 06bemMa N U3 NapamMeTpMYeckoro CEMencTBa pacnpeneneHuii Fo,
roe 6 e O.

[OBOPAT, YTO OLEeHKa 81 nyylle OLeHKM B%2 B CMbIC/e CpeHEKBAAPaTUYECKOro Noaxoaa, ecnu
nnsa noboro 6 € ©

Eg (6% —6)% < Eo (05 —8)>

1 xoTsl 6bl npuv ogHOM 6 ato HepaBeHCTBO CTpoOroe.

CyLLECTBYET /I CPEAV BCEX OLLEHOK HanmyYLlasi B CMbIC/E CPeAHEKBaAPaTUHeCcKoro noaxona?
CKenTuk cpasy OTBETUT «HeT». NoKaxeM, 4YTo OH npas. [peanonoXmMm, YTo Mbl UMeeM Aeno ¢
HEBbIPOXAEHHOM 3afa4eit: HU A1sl KaKON CTaTUCTHKM B% HEBO3MOXHO TOXAECTBO: B =B npu
nio6bix BeO.

B knacce Bcex BO3MOXHbIX OLEHOK HaMﬂyHUJe\;W B CMbIC/le CpefHeKBafpaTn4eckoro nogxona
OUEHKN He cyulecTByeT.

¥ [loka3aTenbCTBO

[lokasaTenbcTBo TeopeMbl 4. [yCTb, HANPOTUB, B% — Haunyylas, To eCTb ANs Ntobol Apyroi
oLEeHKM B%1, Nnpu Nto6om 6 € © BbINONHEHO

)2 < Eq (05— 0)2

I[Tycrp 87 — npoussorbnas Touka ©. Pacemorpum cratucruxy 07 = 0. Toraa
Eg(6* —0)% < Eg (07— 0)? npu ao6om 6 € ©.

B uwactmoctn, mpu 0 = 07 noayuum Eg, (6% — 9])2 < Eg (087 — 91)2 = @
Tostomy Eg, (6% — 91)2 = 0. Ho, nockoabky 07 npoussorbro, npu abom 6 € ©
Bbinoansiercst Eg (6% —0) 0. A sT0 BosmozsHO ToAbKO ecan 0* = O (ouenxa B TouHOCTH
OTrazblBaeT HEMSBECTHDBI MapaMeTp), T.€e. AAS BbIPOASAEHHOR C TOYKM BPEHHS MaTeMaTHdie-

CKOH CTaTHCTHKH 3aJa4uH. O

Beipozaennbivu sBAsiioTCs, Hanpumep, cAeayioMe 3ajadH:
* ansa spibopku us Ig, O € R, Boimoaneno Toxaecrso X
* ZAsl BBIGOPKH H3 Ue,e+1. 0 € Z, sbmoaneno TomAecTBO [X]}

Ynpaxnenue. O6bsacHHTD CAOBECHO A0Ka3aTEABCTBO TeopeMbl 4.

Ecau B kaacce Bcex oLeHOK HanAyHIIe# He CYIIECTBYET, TO, BO3MOKHO, CAEAYET pasbuTh
KAaCC BCEX OLEHOK Ha OTJEAbHbIE TMOJAKAACCHI H B KaX/IOM HCKaTb HaHAYHHIYIO.
O6br4HO paccMaTPHBAIOT OlIEHKH, MMEIOIIHE OAMHAKOBOE CMEIIEHHE

b(0) =Eq0* —8.

O6o3naunm uepes Ky = Kp(g) xracc oueHox, umeromux cmenienue, paBHOe 3afaHHOM

Qynxuun b(0):
Kp={0" : Eg8*=0+b(8)}, Ko={6" : Eg6* =6}.

3aecs Ko — kAacc HecMeleHHbIX OLIEHOK.

Onpeaenenme 9.

Ouena 0 € Ky naamaeren ippecrmioonencot e K e ow nysne (1 xye) acex Apyis oo Kcea K, e cpepexsapamasecioro ropsos. Tocer st o Ky saw nooro § € ©

Eg (6" —0)? < Ep (0] —0)%

https://tvims.nsu.ru/chernova/ms/ms_2006.pdf (rnaBa 3)

https://portal.edu.asu.ru/pluginfile.php/18909/course/section/10118/thstat3.pdf?
ysclid=l4rgpgq2dx334407587
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