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Cratuctuyeckas runoresa - ato yTBEpXaeHne O BUae HeM3BeCTHOrro pacrnpeneneHus nnun
napamMeTpax U3BECTHOro pacrpeneneHus.

[MpoBepka cTaTucTUYeckon runoTess (testing statistical hypotheses) —aTo npouecc npuHATUS
peLweHnsa 0 ToM, NPOTUBOPEYUT /I pacCMaTpuBaeMas CTaTUCTU4eCcKasa rmnoresa Ha6mou.aeM0ﬁ
BbIGOPKE AAaHHbIX .

B Tex cnyyasix, Korfa U3BeCTeH 3akKOH, HO HEVM3BECTHbI 3HAYEeHWs ero MapameTpoB (aucnepcus
MU MaTeEMaTUYeCKoe OXMUAAHUE) B KOHKPETHON CUTYaLWMK, CTAaTUCTUYECKYIO TUNoTe3y
Ha3blBalOT napamMeTpuyeckoil Koraa 3akoH pacnpefeneHuns reHepanbHo COBOKYMHOCTU He
M3BECTEH, HO €CTb OCHOBAHWS NPEANONOXUTb, KAKOB €ro KOHKPETHbIN BUA, BblABUraeMble
TUMNOTE3bl O BUAE Ero PAcpeaeneHus HasbiBalTCs HernapamMeTpU4ecKumu.

Mo cogep>xaHunio cTaTUCTUYECKME FMNOoTe3bl MOXHO KnaccupuumpoBsatb:

1. fvnotesbl 0 TUNe BEpPOSATHOCTHOrO 3aKOHa pacnpegeneHmns CJ'IyHaI;IHOIZ BeTNYNHbI,
XapaKkTepusytoulero gaeyieHne unv npouecc.

2. rmnotesbl 06 0AHOPOAHOCTM ABYX UK 6onee obpabaTbiBaeMblX BbIGOPOK.
M3yyaemMoe CBOMCTBO UCCNelyeTcsi € MOMOLLbIO ABYX UK 6oniee reHepasbHbiX COBOKYMHOCTEN.
I'vnoTesa B 3TOM C/lly4ae MOXET 3aK/lo4aTbCs B CieAytoLeM: nccrneayemble BbIGopoyHble
XapaKTePUCTUKMN pasanyaloTCs MeX/ay Cob0i CTaTUCTUYECKM 3HAUMMO WU HeT.

38 MnoTesbl 0 CBOWCTBAaX YMCIOBbIX 3HAYEHWI napamMmeTpos Mccnenyemoﬁ
reHepaanon COBOKYMHOCTU. Bonblue nu 3HayeHus napamMeTpoB HEKOTOPOro 3afaHHOro
HOMWHana unu MeHblle U T.4.

4. FMnoTesbl 0 BEPOSITHOCTHOM 3aBUCUMOCTU ABYX UK Gonee NPU3HaKOB,
XapaKTepu3yoLLMX pasnnyHble CBOWCTBA pacCMaTPUBAEMOro SBNEHUs Uy npolecca. MNpu aTom
onpepenseTcs xapakTep 3Toi 3aBUCUMOCTY.

CTaTMCTUYECKUIN KpUTEPUIA — MaTeMaTU4ECKOe NPaBuo, B COOTBETCTBUM C KOTOPbLIM
NPUHYMAETCS UMW OTBEPraeTcs Ta Un MHasi CTaTUCTUYECKas runoTesa ¢ 3aAaHHbIM YPOBHEM
3HAYMMOCTW. PasnnyatoT Tpu BUAa KPUTEPUEB:

1. lMapameTpuyeckue KpUTEPUN- KPUTEPUM 3HAYUMOCTU, KOTOPbIE CY>KaT ANs
NPOBEPKM FMMNOTE3 O MapameTpax PacrnpeaeneHus reHepanbHo COBOKYMHOCTU NPU N3BECTHOM
BUAE pacripefeneHus.

2. KpMTepMM corsiacusi- NoO3BONAKT MPOBEPUTb FMMOTE3bl O COOTBETCTBUN
pacnpeu.eneHlAFl reHepaanoﬁ COBOKYMHOCTU V3BECTHOMN TeOpeTMHeCKOVI Mogenu.

38 Hel'lapaMeTpM‘-leCKMe Kputepuun- NCNosib3yloTCsa B rMnoTesax, Korga He
TpeGyeTcn 3HaHuii 0 KOHKPETHOM BuAe pacrnpeneneHus.

061acTbio NPUHATMS TUNOTE3bI UAW 06NACTbIO AONYCTUMbIX 3HAYEHWIA 0N Ha3bIBalOT
COBOKYMHOCTb 3Ha4eHUI KPUTEPWS, MPU KOTOPbIX 3Ty rMMOTE3y NPUHUMAIOT.

KpuTnyeckoi 06nacTbio IKp Ha3bIBAOT MHOXECTBO 3Ha4YEHUI KPUTEPUS, NPU KOTOPOM
rUMoTe3y OTBEPratoT.

Habniogaemble 3HaYeHUa Kputepus (ctatuctuka) KHabn HasblBalOT Takoe 3HayeHue
Kputepus, KOTopoe HaxoguTcs no AaHHbIM Bbl60DKVI.

IpaHULbI KPUTMHECKOI 061acTy, OTAENsIoWME ee OT 061aCTU NPUHATHS TUNOTE3bI, Ha3bIBAIOT
KPUTUYECKUMU TOYKaMN N o60o3HavatT KKpA

Cratuctuyeckmin KpuTepumn

Ha3nayenne Kpurepus — nposepka CTaTUCTHUYECKOHN THITOTE3bI MyTeM onpese-
JIEHUS! p-yYPOBHSI 3HAUMMOCTH (BEpOSITHOCTH TOro, uto Hy BepHa).
Bbibop Kputepus onpe/iensieTcsl IpoBepsieMoii CTATHCTUYECKOI THITOTE30i.

Kpurepnii BK110YaeT B cebs:

O dopmyay pacueTa IMIUPUUECKOTO 3HAYEHUST KPUTEPHSI 10 BIGOPOUHBIM CTa-
TUCTHKAM;
npaBuno (hopmyny) OnpeseICHUs YUCaa CTenenelt CBOOObI;
TEOPETHYECKOE PACMPEIEICHME LTSl IAHHOTO YUCIA CTENeHel CBOBOILbI;
NIPaBUJIO COOTHECEHUST IMITUPUUECKOTO 3HAUEHUST KPUTEPHSI C TEOPETHYEC-
KUM pacrpeaeieHneM Uisi ONpe/IeICHUsI BEPOSITHOCTH Toro, 4To Hy BepHa.
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