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MNP ONPEOENEHUU ATTECTOBAHHbIX 3HAYEHUN CTAHOAPTHbIX
OBPA3LOB HALWLE BCEINO MCNOJIb3YIOT METOA MEXJITABOPATOPHOIO
OKCNEPUMEHTA

(g) CornacHo OCT 8.532-2002 akcnepumeHTanbHble AaHHble NpeacTaBnsaioT COO0U BbIOOPKY
U3 HOpMaribHOU reHepanbHOMN COBOKYNMHOCTU N MOTyT ObITb 3aCOpPEHbI BbiIDpocamu

(Z) He yunTbiBaeTC HEPAaBHOTOYHOCTb PE3yNbTaToB pasnuyHbIX nabopartopui
@ CBegeHns 0 HeonpeaeneHHOCTM pe3ynbTaToB HE UCMONb3YHTCH

HEOBXOOUMO

= PaccmoTpeHne mMoaenu, B KOTOPOW pe3ynbraTbl M3MEPEHUA NpeacTaBnslTCcA B BUAE
Habopa npeacTaBUTENEN U3 Pa3NIUYHbIX reHeparbHbIX COBOKYMHOCTEMN

= Pa3paboTka COOTBETCTBYIOLLUX anropuTMOB OLEHMBAHNSA aTTECTOBAHHOIO 3Ha4YeHUS
xapaktepuctukm CO
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NMPEOJNTOXEHHAA MOAEJIb OAHHBIX MEXITABOPATOPHOIO
OKCIMNEPUMEHTA

[aHHble, nony4veHHble N3 nabopartopun, npeacTaBnsaoT codbomn Habop nap
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MAKCUMAIJIbHOE COI'MMIACOBAHHOE NOOAMHOXECTBO OAHHbIX

B3BelleHHOe cpegHee

X =(leui2j 2 Ui X @
| B v2RY:
Xun-kBagpar TecT Z(Xi )z(k) < x*(P;k-1)
=1 U
( )*
Z XI X (P n— 1) @ B K L -1 L
xk=(;ui] 2U;"X
PaHxnposaHune nabdboparopum |

(x, =X ) _ (X, x) ...s(X”_Zy)z @
ul UZ Un
PCT



ANMMOPUTM B3BELWWEHHOIO CPEOHEIO C KOPPEKUUEWN
HEOMNPEOENEHHOCTEMW (yacTtb 1)

I va 2
Brivokaninim NCKIYEHHbLIN YNeH paaa (X 2X s1) @
uk+1

OyHKUMA Onsa BbIOOpa BENNYNHBLI KOPPEKLIMK HEONPEAENEHHOCTHU
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BennunHa Koppekumun HeonpenerieHHOCTN A = sz+1

0a(0t.) < 7°(PiK) (9 )
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ANMMOPUTM B3BELWWEHHOIO CPEOHETO C KOPPEKUUEN
HEOMNMPEOEJNNEHHOCTEMW (yacTtb 2)

B3BelleHHOe cpefHee ¢ KOpPEeKTUPOBaHHbIMU HeonpeaenéHHOCTAMMU

X (Ouasn0p) = (Zu +Z(u +07) j (inuinan: xi(ui2+ai2)1j

i=k+1 i=k+1

HeonpenenéHHocTb B3BELLEHHOIO CpeaHEero

uZ(fn(af+1,--.a§))=[Zu SN} ] (1)

i=k+1

PCT
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ANFOPUTM B3BELUEHHOIO CPEAHEIO C KOPPEKLMEWM
PE3YNLTATOB (4acTb 1)

[NapameTpunyeckoe CEMENCTBO, KOPPEKTUPYIOLLME pe3yrnbTaThl

Reon (1) = X — 151N (X, — K ), 4>0, (12)

OyHKUMA Onsa BbIOOpa BENMNYNHBI KOPPEKLIMKN pe3ynbraTta

f(w) = Z (X — k+1 (/J)) (Xk+1 (ﬂ)

I +

k+1(lu)) @
X, ., (1) = (kiu j l[Z:: X U;~ + >?k+1(ﬂ)ukflj

BenuuuHa koppekuumn 1 = A,

foa(By0) < 22(PiK) (15)

PCT
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ANFOPUTM B3BELLEHHOIO CPEAHEIO C KOPPEKLIMEWN
PE3YILTATOB (YacTb 2)

B3BelLleHHOe cpeaHee ¢ KOPPEKTUPOBAHHbIMU pe3yrbTaTamu

X (A A (Zu j (ixi“i”i*i(ﬁ‘)”izj

I=k+1

CTtaHpapTHas HeonpeaenéHHOCTb B3BELLEHHOro CpeaHero
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YUCNEHHbIN SKCMEPUMEHT METO4OM MOHTE-KAPJO

MOZJEJIb OAHHbIX
x. =10+A. + &, i =1,15

[eHepauuna CKPbITbIX CMELLEHNN

N Cry4YaunHbIX NOrpeLHOCTEN CpenHekBagpaTnyeckas norpeLiHocTb
CpenHee apudMeTnyeckoe 0,41 @
v A; ~N(0,0,), & ~N(QO,u; ) 025
MepgmnaHa ’ @
oy~ e(x) =exp(—x), x=0 CpenHeB3BeLLeHHoe Ge3 koppekumn gaHHbix 0,36 @
CpeaHeB3BelLeHHOEe C KOppeKuueun 0,27
v Ui ~ [0-1; 0-5] HeonpeaenéHHocTen @

CpepnHeB3BelWleHHOE C KOoppeKuueun 0,23

N=1000 pe3ynbLraToB
PCT
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OBPABOTKA PEAJIbHbIX OAHHbIX (HACTb 1)

PesynsraThl smepeHun

28.40

28.30

28.20

)
[
N
o

N
®
o
S

N
N
Vo]
o

27.80

27.70

27.60

Koppekuus HeonpeaeneHHoCTeN

CPEAHEB3BELLEHHOE C ‘ HecornacoBaHHble pe3ynbTaThl
KoppeKkunen pesynsraTos Pe3y
. MaKCMMarnbHOe CornacoBaHHOe “wms CKOPPEKTUPOBAHHbIE
NOOMHOXECTBO HeonpeaenéHHOCTY

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
JTabopaTopus

17

18 19 20

21

PC

T

10




OBPABOTKA PEAJIbHbIX OAHHbIX (HACTDb 2)
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3AKNIOYEHUE

[lpegnaraemble B paboTe HOBbLIE anropuTMbl OLLEHUBAHUA 3HAYEHUSA
aTTectyemoun xapakrtepmctukn CO 6e3ycnoBHO TPeOYOT AanbHENLLEINO N3YYEHUS,
OLHAaKO Y>Ke NnepBble NCCriefoBaHUA MOKa3bIBAKOT, YTO OHW 3aCIy>XUBatOT
BHMMaHUS
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