11. VYPOCET REALIZACI INTERVALOVEHO ODHADU PARAMETRU NORMALN{HO ROZDELENT.
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INTERVALOVE ODHADY

(X1, Xo, ..., X;,) ... ndhodny vybér z rozdéleni X ~ N (,u,aQ)
€(0, 1), m+ar=a; a, az, ag >0
Volba a7, as:

1. oy =az =95 oboustranny intervalovy odhad
2. a1 =a, ag =0 levostranny (dolni) intervalovy odhad

3. a1 =0, ag =« pravostranny (horni) intervalovy odhad

Dulezité kvantily: Vzorce pro pfepocet:
t(n,0) = —o0, t(n,1) = oo u(a) = —u(l — @)
u(0) = —o0, u(l) = oo t(n,a) = —t(n,1 —a)
x*(n,0) =0, x*(n,1) = oo t(n, a) = u(a), n > 30
1
X2 (n, @) ~ B (V2n—1+u
° ’ 100 - (1 — a) % intervalovy odhad parametru ,u‘
- 02 znimé: <X—u(1—a1) \;ﬁ,X+u(1—a2)~\;ﬁ>
_ o
oboustranny IS: <X—u(1—a/2) —, X +u(l—a/2)- >
v vn
levostranny IS: <X' —u(l—a)- %, >
pravostranny IS: <—oo, X+u(l-—a)- ;ﬁ>
- 02 neznamé: X—tn-1 l—al)-i)_(—l—t(n—l 1—0z2)-i
9 ﬁ7 ) n
S S S
boust IS: —tn—1,1—-a/2)- —, X +t(n—1,1—-a/2)  —
oboustranny < (n a/2) - — +t(n—1, a/2) \/ﬁ>
levostranny IS: < —tn—-1,1-a)- \5%, oo>
pravostranny IS: < o, X +t(n—1,1-a)- jﬁ>
e | 100 (1 — a) % intervalovy odhad parametru o> ‘
znamé: < n- 55 n - 55 >
S ) A=) 32 n,a)
n- .S n - .S,
boustranny’ IS: : .
ehoustramny 15 <x2<n, 1—a/2) ¥’(n, a/2>>
n-S3

levostranny IS: <X2(’)’L1—a) o0

S,
pravostranny IS: <0, no>
X2 (n, @)

o (n-1)-5  (n-1)-5°
- i nezndmé: <X2(” —1,1—a1) x%(n— 1,a2)>
(n—1)- 82 (n—1)-5° >
X2(n—1, 1—a/2) 2(n—1,0/2)
(n-1)-8
2(n—1, 1704)

X
-1
pravostranny IS: ( 0, ———— (n
x2(n—1 a)

oboustranny IS: <

levostranny IS: <

(oz))27 n > 30
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