Pregled formula matematicke statistike

1 statisticke tablice

Statistike

n
Uzoracka srednja vrednost X,, = % > Xk

_ n _
Uzoracka disperzija S2 = % > X (X,)?
k=1
Popravljena uzoracka disperzija 5’3 = 52
Uzoracka standardna devijacija S, = /52
i i XY= Xn¥n
Uzoracki koeficijent korelacije obelezja X i Y Ryy = —=1—o—e
\/SXSY

Tackaste ocene parametara nekih raspodela

Sp:B(n,p)  p=75=
X :P(N) A=X,
X :N(m,0?) m=2X,, 62=252
X:EN) X:%ﬂ

X :U(a,b) &:Xmin_%, b:XmaX+Xmax7*f(m‘m




Intervali poverenja

X : N(m, o2?)
Interval poverenja za parametar m, ako je o2 poznato
In= X0 — 2%, Xut2s%|  ®(z) =4
Interval poverenja za parametar m, ako je o? nepoznato

I = |:Xn - tn—l,l—ﬂ\/%’ Xn + tn—l,l—ﬁ \/%}

Jednostrani interval poverenja za parametar o2

5‘2
Igz =10, 2 n ]
L Xn-1,8

Dvostrani interval poverenja za parametar o>

5.2 nS2
1.2 = on =

2
Xoor 158 X, 148

o n—1,

Testiranje statistickih hipoteza

Snh : B(n,p)
Ho(p=po) Hi(p#po) C'=(—00, —2a)U(2qa, +00), ®(24) =152
Ho(p=po) Hi(p>po) C'=(2a,+00), ®(20) =3 —
Ho(p=po) Hi(p<po) C=(-00,~2), ®(2a) =% —
Yn _ Sn — npo
npo(1 — po)

Y, € C = Hj odbacujemo, Y, & C = Hj prihvatamo

X : N(m, 02?)
o? poznato
Hy(m=mg) Hi(m#myg)

C
Ho(m=mg) Hi(m>my) C=(2a,+), ®(24)=3 —
Hym=mq) Hym<mg) — C=(-00-z), ()=} ~0
Zn _ Xn — mo\/ﬁ

g

Zyn € C = Hy odbacujemo, Zn & C' = Hy prihvatamo

=(—00, —2a)U(2a, +00), ®(zq) =152




X : N(m,0?)

02 nepoznato, a n > 30

Ho(m:m()) Hl(m#mo) C
Ho(m=mg) Hi(m>mo) C=(2a,4), ®(z4)=% —
c

Ho(m=mg) Hi(m<myg)

Zyn € C = Hjy odbacujemo, Zn & C = Hy prihvatamo

X : N(m, o?)

02 nepoznato, a n < 30

Ho(m:mo) Hl(m#mo) C (—OO, —tnfl’a)U(tnfl,a,—FOO)
Ho(m=mg) Hi(m>mg) C=(tn—12a,+00)
C

(—OO, _tnfl,a)

Ho(m=mg) Hi(m<myg)

X —
tn—l = M\/Tb—l

Sn
thn—1 € C = Hy odbacujemo, th—1 ¢ C = Hy prihvatamo
X : N(m,0?)
Ho(o?=03) Hi(0*#0?) C= (0, X?L—l,l—%) U (Xn_La , —i—oo)

Ho(o®=03) Hi(0?>ap) C'=(Xn—1,0+00)
H0(0—2:J(%) H1(02<U(2)) C:(vangl,lfa)

a2

9 ns

Xn—1 0(2)71

X2_, € C' = Hy odbacujemo, x2_, & C = Hy prihvatamo




C (_007 _tn+m—2,o¢) U (tn+m—2,a7 +OO)
Ho(mi=mg) Hi(my>my) C'=(th+m—2,20, +00)
C

= (—OO, _tn+m—2,o¢)

X,-Y nwm
tnim—2 = e \/n+m(n+m_2)
\/nS2+mS2
them—2o € C = Hy odbacujemo, tnim—2 & C = Hg prihvatamo

HO(P:0> Hl(p#(]) C:(_OO7 _tn—Z,a)U(tn—Q,a7+OO)
HQ(,O:O) Hl(p>0) C:(tn_zza,—{—oo)
H@(p:O) Hl(p<0) C:(—OO,—tn_Za)
b= XY s
\/1— Ry
tn—o € C = Hy odbacujemo, th—o € C = Hj prihvatamo

Prava linearne regresije y = azr + b




Tablica I: Normalna raspodela
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Tablica II: Studentova t raspodela

o
n | 0.80 | 0.60 | 0.40 | 0.20 | 0.10 | 0.0 0.02 0.01
1 ]10.325]0.727 | 1.376 | 3.078 | 6.314 | 12.706 | 31.823 | 63.657
2 10.289|0.617|1.061 | 1.886 | 2.920 | 4.403 | 6.965 | 9.925
3 10.27710.584|0.978|1.638|2.353 | 3.182 | 4.531 | 5.841
4 10.27110.569|0.941 | 1.533 | 2.132 | 2.776 | 3.747 | 4.604
5 10.267|0.559|0.920 | 1.476 | 2.015 | 2.571 | 3.365 | 4.032
6 |0.265|0.553 | 0.906 | 1.440 | 1.943 | 2.447 | 3.143 | 3.707
7 10.263|0.549|0.896 | 1.415| 1.895 | 2.365 | 2.998 | 3.499
8 10.262|0.546 | 0.889 | 1.397 | 1.860 | 2.306 | 2.896 | 3.355
9 10.261|0.543|0.883 | 1.383 | 1.833 | 2.262 | 2.821 | 3.250
10 | 0.260 | 0.542 | 0.879 | 1.372 | 1.812 | 2.228 | 2.764 | 3.169
11 10.260 | 0.540 | 0.876 | 1.363 | 1.796 | 2.201 | 2.718 | 3.106
12 10.259 1 0.539 | 0.873 | 1.356 | 1.782 | 2.179 | 2.681 | 3.055
13 10.259]0.538 | 0.870 | 1.350 | 1.771 | 2.160 | 2.650 | 3.012
14 10.258 | 0.537 | 0.868 | 1.345 | 1.761 | 2.145 | 2.624 | 2.977
15 | 0.258 | 0.536 | 0.866 | 1.341 | 1.753 | 2.131 | 2.602 | 2.947
16 |0.258 | 0.535 | 0.865 | 1.337 | 1.746 | 2.120 | 2.583 | 2.921
17 10.257 10.534 | 0.863 | 1.333 | 1.740 | 2.110 | 2.567 | 2.898
18 10.257]0.534 | 0.862 | 1.330 | 1.734 | 2.101 | 2.552 | 2.878
19 10.257 ] 0.533 | 0.861 | 1.328 | 1.729 | 2.093 | 2.539 | 2.861
20 |0.257]0.533]0.860 | 1.325 | 1.725 | 2.086 | 2.528 | 2.845
21 |0.257]0.532|0.859|1.323 | 1.721 | 2.080 | 2.518 | 2.831
22 10.256|0.532 | 0.858 | 1.321 | 1.717 | 2.074 | 2.508 | 2.819
23 10.256 | 0.532 ] 0.858 | 1.319 | 1.714 | 2.069 | 2.500 | 2.807
24 10.256 | 0.531 | 0.857|1.318 | 1.711 | 2.064 | 2.492 | 2.797
25 10.256 | 0.531 ] 0.856 | 1.316 | 1.708 | 2.060 | 2.485 | 2.787
26 |0.256 | 0.531 | 0.856 | 1.315 | 1.706 | 2.056 | 2.479 | 2.779
27 10.256 | 0.531 | 0.855 | 1.314 | 1.703 | 2.052 | 2.473 | 2.771
28 10.256 | 0.530 | 0.855 | 1.313 | 1.701 | 2.048 | 2.467 | 2.763
29 10.256|0.530 | 0.854 | 1.311 | 1.699 | 2.045 | 2.462 | 2.756
30 |0.256 | 0.530 | 0.854 | 1.310 | 1.697 | 2.042 | 2.457 | 2.750
40 [0.255]0.529 | 0.851 | 1.303 | 1.684 | 2.021 | 2.423 | 2.704
60 |0.254|0.527]0.848|1.296 | 1.671 | 2.000 | 2.390 | 2.660

120 | 0.254 | 0.526 | 0.845 | 1.289 | 1.658 | 1.980 | 2.358 | 2.617
oo |0.253]0.524 [0.842|1.282|1.645| 1.960 | 2.326 | 2.576




Tablica III: x? raspodela
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0.148
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7.289
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9.803
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12.242
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15.812
16.985
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19.311
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25.038
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35.139
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2.706

4.605

6.251

7.779

9.236

10.645
12.017
13.362
14.684
15.987
17.276
18.549
19.812
21.064
22.307
23.542
24.769
25.989
27.204
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29.615
30.813
32.007
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11.345
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20.090
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27.688
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32.000
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34.805
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42.980
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46.963
48.278
49.588
50.892




