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Hnenponemposckuii HayuoHanbHbii YHueepcumen um. Onecs l‘ oHyapa

- MHTEPBAJL, HAKPBIBAIOL W OLEHKY ARCHEPCHH,
BBIYHACJISEMYIO IO NHTEPBAJIBHBIM JAHHBIM

AT
3uafineni 3HaUeHHA HIDKHLOT T2 BEPXHLOT MeX OLHKH Jrcrepcii 3a
iHTepBaNBLHUMN JAHUMH A8 KOXKHOI peanizanii Bubipku.

B untepBanpHOM anammse [1; 2] Hacrosdmee 3HayeHHE BENMYHMHBI X H
W3MEPEHHOE 3HAYEHHE Y pa3IM4aoTcs Ha MOTPEWIHOCTh, X =Y +§&, KOTOpas
BO3HHKAET, KaK pe3yJbTaT W3MEPCHUS, BHUMCICHMH C KOHEYHBIM YHCIIOM
3HauaIuX I1E(Qp, TEXHOJOTHYECKHX JOIYCKOB. [lpuBeneM  HEKOTOphIE
OmpeneneHus CTATHCTHKY WHTEPBAIBHBIX JaHHBIX coriacHo [2]. '

OGozmauum dvepes (X;,X,,...,X,) =X €R" peanmsaumo BbiGopkn u3
npou3BONbHOrO  pacrpesenenus [,  uepes  (¥;,¥Y5,...,y,)=ye€R" wu
(€1,€35..-,E,) =€ € R"— Bexropa nonydeHHsix (MpuGIKEHHBIX) 3HAYEHHH K

norpeuiHoctel. [anee, yepes 0 o06o3HayHM HemBeCTHmﬁ YUCIIOBCH mapamerp
pacupeneneuus F, 6,,0, - oueHkn napamerpa I, ucrionb3yiolue oHy U Ty Ke
CTATUCTUKY, BEIYUCIEHHBIE JJist BE:KTOpOB X W Yy -cooTBeTcTBEHHO. Kpome Toro,
nycThb ' N : ;
maxje;| < A. 6}
1
HccnepoBareno  JOCTYNHO 3Ha4CHUC Gy, MO3TOMY BO3HMKAaeT 3a]ada
MOCTPOEHHsT Ha OcHOBe OToi uHdoOpMaLUK - iHTepBana, KOTOPHIH HaKpbiBaeT
HEeW3BeCTHOE 3HayeHue 0, ' ‘

Me! paccMaTpuBaeM 3Ty 3ajauy Al Ciydas, KOTJa OLiEHMBAeTCs AUCTIEpcHs ©
TIOMOUIBI) CTAHUAPTHON OUEHKH 52

_Li(x‘;,gz -_l__zxz 1 Z
14 Ta-127t hm-D

i=1 n-— 1)

B [2] maiineno acuMmnToTHyeckoe (¢ TOuHOCTHIO g0 O(A’)) 3mauenme

2

I'PaHHIl MHTEpBala, HAKPHIBAIOIIETO Sy , HAMMEHBIIETO CPeJH BCEX HHTEPBAJIOB,
2
y
kaxaoro A w3 (1) u KaxJIoro BeKTOpa y 3HAYECHWH BEXBHHAA M HWKHSAS TPaHUIbI

3HaYCHUH BEIHIHHE] si .

CUMMETPHUYHBIX OTHOCHTENBHO s, .B gaHHOH pabote HalijIeHBl TOYHBIC M
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BBesem HekoTOpble 0D03HAYeHHMs, KOTOpble NMOHAA00ATCH B JanbHEHIEM..
Yepes R, oboznaunm daxroprnpoctpanctBo R" 1o moanpocTpaHcTBy BEKTOPOB ¢
OMMHAKOBBIMH KOOPIHHATAMH,
n _npn . _ saen AmSm t *
R.v =R /{x.xi =X; 48y anas 1,3}.

THanee, [x] - anement R, , npeactasutenem kotoporo sensetes x. B R}, BBeacM

v

n

ckanspHoe npomssenenue, ([x],[y]) = Z x; =X)(y; = 9)-
i=1

Jloxa3aTeNsCTBO ClieAYOLIEH Jajee TeMMBI OYEBUIHO.

Jemma. IIpocmpancmeom, conpscennvim k Ry, , A81semesa npocmpancmeo

n n
Ry 2{(P€Rn :Z(pi =O}= (CP,[XD:Z(PiXi-
i=1 i=]
3ajauy HaXOXJIEHMs MHTEpBANa, HaKpeiBalomero ©O. Teneph MOXHO
nepeopMyTUPOBATh CIEAYIOIMM 06pazoM.
Mycts E, - noamuoxectso Ry, , E, = {[s]:{eilSA, i= 1,...,n}.

Jlns 3aaHHOTO Y HY)KHO HANTH BETMYHHBI

ay) = inf[fy+e]]. B(y) = suplfy +¢]] .

geF,

3anaua HaxoxaeHus oy) —9To 3aaua NpUOAKEHHs dJieMeHTa OaHaxora

APOCTPAHCTBA BHINYKJIBIM MHOXKECTBOM. [IpuMenss cooTHoeHHe [BOHCTBEHHOCTH
¥ HEMOCPEACTBEHHO ouenuBas P(Y) ,NOJIyUNM CeYIOUYIO TEOpeMy

Teopema. g kaoxcoozo A u xajnc0020 6exmopa 3HAYEHUU Y 8EPHbI OYEHKU
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