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Ïîñòàíîâêà çàäà÷è

Èññëåäóþòñÿ äâå íåçàâèñèìûå íîðìàëüíî ðàñïðåäåë¼ííûå âûáîðêè

ñ íåèçâåñòíûìè äèñïåðñèÿìè è ìàò. îæèäàíèÿìè:

Xn1 = x11, . . . , x1n1 ; x1i ∼ N(µ1, σ
2
1)

Xn2 = x21, . . . , x2n1 ; x2i ∼ N(µ2, σ
2
2)

H0 : µ1 = µ2
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t-êðèòåðèé Ñòüþäåíòà (èñïîëüçóåòñÿ ïðè ðàâåíñòâå äèñïåðñèé):

T = x1 − x2
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Êðèòåðèé Óýëøà (èñïîëüçóåòñÿ ïðè ðàçëè÷íûõ äèñïåðñèÿõ):
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Äëÿ êðèòåðèÿ Ñòüþäåíòà ñïðàâåäëèâî: êîãäà áîëüøåé âûáîðêå

ñîîòâåòñòâóåò áîëüøàÿ äèñïåðñèÿ, îøèáêà ïåðâîãî ðîäà ñíèæàåòñÿ

îòíîñèòåëüíî çàäàííîãî óðîâíÿ çíà÷èìîñòè, è íàîáîðîò.
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Äëÿ êðèòåðèÿ Óýëøà:
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Âû÷èñëèòåëüíûé ýêñïåðèìåíò
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Ïðèìåð
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Çíàìåíàòåëü â êðèòåðèè Ñòüþäåíòà√√√√( 1
n1

+ 1
n2

)((n1 − 1)S2
1 + (n2 − 1)S2

2
n1 + n2 − 2

)
+ ε1

Çíàìåíàòåëü â êðèòåðèè Óýëøà√
S2

1
n1

+ S2
2

n2
+ ε2

Îòíîøåíèå äèñïåðñèé âëèÿåò íà çíà÷åíèå çíàìåíòåëåé, à

ñîîòâåòñòâåííî íà çíà÷åíèå ñòàòèñòèêè.
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