ouner

ouner 12

MycTb X1, . .., Xn — Bbibopka 06bemMa N U3 NapamMeTprUYeckoro CEMencTBa pacnpeaeneHuii F6,
roe 6 e O.

[OBOPAT, YTO OLeHKa 81 Nyylle oLeHKM B%2 B CMbIC/ie CpeHEKBAAPaTUYECKOro noaxoaa, ecnu
Ans noboro 6 € ©

Ea (65 =0)2 < Eall@s—0)%

1 xoTsi 6bl IPY 0AHOM 6 3TO HEPaBEHCTBO CTPOroe.

CyLLEeCTBYET /M CPefy BCeX OLIEHOK Haunyyllas B CMbic/ie CpeiHeKBaApaTUYeCcKoro noaxona?
CKenTuk cpasy OTBETUT «HeT». MokaxeM, YTo OH npas. [peanonoXuMm, YTo Mbl UMeeM Leno ¢
HEBbIPOXAEHHOM 3aAa4eit: HU ANs KaKoM CTaTUCTHKM B% HEBO3MOXHO TOXAECTBO: B =6 npu
nio6bix BeO.

B knacce Bcex BO3MOXHbIX OLEHOK HaMﬂque% B CMbIC/le CpefHeKBagpaTtn4yeckoro nogxona
OUEeHKN He cyulecTByeT.

¥ [okasaTenbCcTBO

[oka3aTenbcTBo TeopeMbl 4. [ycTb, HANPOTUB, B% — HaunyuLLas, TO eCTb ANs No6o Apyroin
OLEHKM B%1, Npu Nto60oM 6 € © BbINONHEHO

)2 < Eq (05— 0)2

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

B vacrmocrn, npu O = 07 moaywm Eg, (6% — 01)? < =0 01)2 = 0.
[Tostomy Eg, (8% — 81)2 = 0. Ho, nockoasky 87 mpoussoabmo, mpu aobom O € ©
semoansercsa Eg (0* —0)2 = 0. A s10 BosmozsHo Toabko ecau 0% = O (ouenka B TouHOCTH
OTrazblBaeT HEM3BECTHDIH TMapaMeTp), T.e. AAS BbIPOMAEHHOH C TOYKH 3pEHHs MaTeMaTHde-

CKOM CTaTHCTHKM 3ajadH. O

Beipoxaennbivu sBAsiioTcs, Hanpumep, cAeayiolMe 3ajauH:
* aas seibopku us lg, 0 € R, Beinoaneno Toxaectso X1 =
* aas BeiGopku us Ug g1, 0 € Z, Brmoaneno toxzectso [X]

Ynpaxnenue. O6bsACHHTD CAOBECHO A0Ka3aTEABCTBO TeopeMbl 4.

Ecau B xracce Bcex OLIEHOK Haﬂ.\queﬁ He CyIIeCTBYET, TO, BOBMO2KHO, CAeAYET paBﬁHTb
KAacc BCeX OLEHOK Ha OTAEAbHbIE NMOAKAACChl U B KaxKZJOM HCKaTb HaHAYy4IyIO.
O6b14HO paccMaTPUBAIOT OLEHKH, HMEIOIIHE OZUHAKOBOE CMELICHHE

b(0) =Eq6* 6.

O6osznaunm uepes Ky, = Kp(e) KAace oueHOK, MMeIOWHX CMelieHKe, PaBHOE 3aAaHHOM

Qyukuuu b(0):
I E Rl

3aecs Ky — kAacc HecMeleHHbIX OlIEHOK.

OnpepeneHue 9.
Ouerka Q* € Kb HasbIBaeTCsl 3(p(heKTUBHON OLEHKOI B KIIacce Kb , €CII OHa JTyJIe (He
Xy3Ke) BCeX APYTHX OLEHOK Kiacca Kh B CMBICIIE CpeIHEKBafpaTiHyeckoro nogxopa. To ectb

st mo6oit 0] € Ky, , st mooro § € ©

Eo (0° —0)? < Eg (0} —0)2

OnpepnenexHune 10.

SdpdexuBHast oueHKa B kacce Ky HasbIBaeTCs NPOCTO (D (PeKTHBHOM.
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