
11. Výpočet realizaćı intervalového odhadu parametr̊u normálńıho rozděleńı. Kateřina Konečná/1

INTERVALOVÉ ODHADY

(X1, X2, . . . , Xn) . . . náhodný výběr z rozděleńı X ∼ N
(
µ, σ2

)
α ∈ (0, 1)), α1 + α2 = α; α, α1, α2 ≥ 0
Volba α1, α2:

1. α1 = α2 = α
2 oboustranný intervalový odhad

2. α1 = α, α2 = 0 levostranný (dolńı) intervalový odhad

3. α1 = 0, α2 = α pravostranný (horńı) intervalový odhad

Důležité kvantily:

t(n, 0) = −∞, t(n, 1) =∞
u(0) = −∞, u(1) =∞

χ2(n, 0) = 0, χ2(n, 1) =∞

Vzorce pro přepočet:

u(α) = −u(1− α)

t(n, α) = −t(n, 1− α)

t(n, α) ≈ u(α), n > 30

χ2(n, α) ≈ 1

2

(√
2n− 1 + u(α)

)2
, n > 30

• 100 · (1− α) % intervalový odhad parametru µ

- σ2 známé:

〈
X̄ − u (1− α1) · σ√

n
, X̄ + u (1− α2) · σ√

n

〉
oboustranný IS:

〈
X̄ − u (1− α/2) · σ√

n
, X̄ + u (1− α/2) · σ√

n

〉
levostranný IS:

〈
X̄ − u (1− α) · σ√

n
,∞

〉
pravostranný IS:

〈
−∞, X̄ + u (1− α) · σ√

n

〉
- σ2 neznámé:

〈
X̄ − t (n− 1, 1− α1) · S√

n
, X̄ + t (n− 1, 1− α2) · S√

n

〉
oboustranný IS:

〈
X̄ − t (n− 1, 1− α/2) · S√

n
, X̄ + t (n− 1, 1− α/2) · S√

n

〉
levostranný IS:

〈
X̄ − t (n− 1, 1− α) · S√

n
,∞

〉
pravostranný IS:

〈
−∞, X̄ + t (n− 1, 1− α) · S√

n

〉
• 100 · (1− α) % intervalový odhad parametru σ2

- µ známé:

〈
n · S2

0

χ2(n, 1− α1)
,

n · S2
0

χ2(n, α2)

〉
oboustranný IS:

〈
n · S2

0

χ2(n, 1− α/2)
,

n · S2
0

χ2(n, α/2)

〉
levostranný IS:

〈
n · S2

0

χ2(n, 1− α)
,∞

〉
pravostranný IS:

〈
0,

n · S2
0

χ2(n, α)

〉
- µ neznámé:

〈
(n− 1) · S2

χ2(n− 1, 1− α1)
,

(n− 1) · S2

χ2(n− 1, α2)

〉
oboustranný IS:

〈
(n− 1) · S2

χ2(n− 1, 1− α/2)
,

(n− 1) · S2

χ2(n− 1, α/2)

〉
levostranný IS:

〈
(n− 1) · S2

χ2(n− 1, 1− α)
,∞

〉
pravostranný IS:

〈
0,

(n− 1) · S2

χ2(n− 1, α)

〉
[verze: 27. XI. 2017]


