AEIFTMATIPIN TIZ AIOPOQZEIZ

KE®AAAIO 6

Kavoviki] Katavopus)

H kavovikn] katavopr], yveotr Kal o katavopr Gauss, ouviotd avapdlobrtnia 1o onpavilkoTteEPo Kdat
euputepa epappodopevo mbavotiko poviedo ot Zratotikn Emothun, m Oswpia [MiBavotieov kat v
Avdluon Aedopévav. H kevipikn g 9¢on ot ouyxpovn otatiotikt) pebododoyia opeidetat 1600 otg e€at-
PEUKEG PNAONPATIKEG NG 1610TNTEG 000 KAl OV EKIMANKIIKI TNG KAVOTNTA va MEPypadel e akpibeia
Pla tepdotia mokAia QUOIK®V, BLOAOYIKGV, OIKOVORIK®OV KAl KOWVOVIKOV @AVOPEVGV. ATIO T PETPN oL
AVOPOITOPETPIKOV XAPAKINPLIOTIKGV KAl TV AVAAUOH OPAAPAT®OV OTIS PUOIKEG ETUOTNHES, €S TV AITO-
TiINoN XPNIATO0IKOVOUIK®OV TPOIOVI®V KAl Tf] JOVIEAOIIOINO CUPIEPIPOPAS KATAVAARDTIWYV, I KAVOVIKI)
KATAVOI] ATOTEAEl TO AvaAUTIKO gpydldeio yia tnv Katavonon kKat mpoBAsyn ng petabAntotntag otov
MIPAYHATIKO KOOHO.

H Sepediddng onpaocia g KAvoviknig KAtavopung rnyddetl aro 10 KEVIPIKO 0plaKo Sewpnpa, £va aro
a4 ONPAVTIKOTEPA amnoteAéopata g Pabnpuatikng oTatioTikg, T0 oroio dtatun®vel ot 1o dBpoiopa (1
0 P£00G OPOog) PEYAAOU aplOoU aveddpnIeVv TUXaiov PetaBAntdv mpooeyyidel v KAvoviKY] KAatavour),
avetdptnta amnod v KAtavopr eV ermpépoug petaBAntov. Auth n a§loonpeiot 18i0tmrta §nyel yati
1000 TIOAAQ @AvopEva otr) PUOT Kadl TV KOWeVia dKOAOUBOUV TPOCEYYIOTIKA TNV KAVOVIKI] KATAVOL)
Ol TIEPIO0OTEPEG TIAPATNPOUNEVEG PETABANTEG ATIOTEAOUV ATTOTEAEOPA TG OMPEVUTIKYG emidpaong moAAmv
HIKPWV, aveddptntev rnapayovieov. Ermmdéov, n kavovikn katavopr) diabétel pia oelpd eAKUOTK@V pa-
Inpatkaov 1dottev: sival mAnpwg npoodlopiopevn anod duo tapapérpoug (péon tipn Kat Siaoropa),
dlatnpel 1o oxApa g UMO YPAPHMIKOUG HETACXNHATIONOUS KAl T0 aBpolopa aveiaptniov KAavoviKGOV
PETaBANTOV mapayet maAl KAVovik PetaBAntr.

To apov KepAaAalo avartiooel CUCTNHATIKA 1) dempia Kal TI§ ePAPHOYES TG KAVOVIKIG KATAVONG,
U100£TOVTIag Pid IPOCEYYIoT] MOV 100PPOITEl HETAdU pabnuatikAg auotneotntag Katl MPAKIIKAG eGapHo-
opotntag.

6.1 IS810tntTeg KAl YAPAKTINPLOTIKA

H kavovikr) katavopr) €ivat 1) o onpaviiKL KAl EUPERG XP1OTHOIIOI0UHEVT] CUVEXTS KATAVOT) Tbavotn-
Tag Ot OTATIOTIKY Kadl v ermotun v dedopévav. Epgavidetal oe mAnbopa UOIK®V KAl KOWRAVIKGOV
(PAIVOEV®V KAl ATTOTEAEL T1] BAOH TIOAA®V OTATIOTIKAV PEBO0S®V KAl TEXVIKOV avAAuong.
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AEIFTMATIPIN TIZ AIOPOQZEIZ
Enaywytkl] otatiotiky Kat avaAuon dsdopévav

Oplopdg 6.1 (Kavovikn katavoun). Mia cuvexrig tuxaia petaBAnt) X akolouBel kavovikr kata-
voun (normal distribution) e tapapétpoug 4 (éon Tar) kat o (Stacropd) Kat oupBoAiletat pe

X ~N (M? 02)7
av 1 ouvApTnon MUKVOTNTAg mbavotntag g eivat:

1 _@=w?
f(z) = e 2013, —00 < T < 00.

oV 2

O1 TapdApETPOl TG KAVOVIKIG KATAVOUNG elvat:

e (i P€OTn TIT), IToU KaBopidel T0 KEVIPO TG KATAVOUIG.
® (0 TUTTIKI] ArokAor], TIou KaBopilet 1o eupog (spread) tng Katavoprg.

e o2: Slaoropd.

H Ewdva [6. 1] amteikovidet 1pelg KavovikéG Katavopég pe Stapopstikég péosg ipeg (1w = —2, 0, 2) adAa
mv 161a rkn anoxkAion (o = 1). Iapatnpoupe o6t 1 péon Ty u Kabopidel To KEVIPO NG KATAVOUNS,
dnAadn n rapmudn «uetakweitar oplgoviia Xopig va addddel to oxfpa mg. Ot Tpelg KAPITUAEG £€X0UV
10 1610 UWog Kat 1o 1610 eUpog, adda sivat kevipapilopéveg oe dlagopetikd onpeia tou agova x. Autod
emBeBailodvel Ot 1 apdperpog 1 Aettoupyel wg mapduetpog 9éong (location parameter), petatorti¢oviag
TV KATavor) Xepig va ernnpeadet ) Siaomopd mng.

H Eéva[6.2]mapouoctddet tpeig Kavovikeg Katavopég pe v idia péon tpn (1 = 0) aAAa Stagpopetikeég
Trkég aroxriioeg (o = 0.5, 1, 2). H turukn anoxkAion o kabopilet 10 eUPOg KAl THV «AlyUnootnIia» g
KaprmuAng. ‘Otav o sivat pikpo (r.x. o = 0.5), n KapmuAn eival Yndn Kat otevr), Unodsikvuoviag ot
Ol TIPEG €ival OUYKEVIP®HEVEG KOVIA Ot Héon tr). Aviibeta, otav o sival peyddo (rx. ¢ = 2), 1
KauIuAn eivat xapndn kat miarnd, deixvoviag peyadutepn Siaomopd tov tipov. To epBadov katw arod
KAOe kapruAn napapévet oo pe 1, ave§dpinta amo ty Ty ou o, Satnpoviag ) Bacikn 8iotnta mg
Katavopng rmbavotntag.

Enidpaon tng Méong TiuAg otnv Kavoviki Katavopun

0.40 4 : N(0, 1)
N(2, 1)
N(-2, 1)

0.35 1
0.30 4
0.25 1
g 0.20 1
0.151
0.10 1
0.05 -

0.00 -

Ewova 6.1: KapmuAeg KavoviKNg KATAVOUNG He dladopetikeg Peéoeg TiReG (otabepr] TUTUKY] ATTOKALOT
c=1)
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AEIFMATIPIN TIZ AIOPOGQZEIX
Kegpdlawo 6 Kavoviki Ratavopn

Enidpaon tng TumikAg AntékAtong otnv Kavovik Katavopun

0.8 1 N(0, 0.52)
N(0, 12)
N(0, 22)
0.7

0.6 1

0.5 4

0.3 1

0.2

0.1

0.0

Ewova 6.2: Kapmudeg KavoviKig KATAVOHLG HE S1adOpETIKEG TUTTIKEG AToKAioelg (otabepr) péon tpn
p = 0)

H kavovikn katavopr) 61a0£tet pia oe1pd XapaKineloTiK®V 18101 TeV 10U v Kadiotouv 18iaitepa Xprot-
pn:
1. Zupperpia: H xatavopr] eival CUPHETPIKY ®G P0G T PEon TUn (. AUuto onpaivet 6t
flp+a)=f(p—a) yaxrdbea >0.
2. Zxnua kauravag: H ypadikr) nmapdotaon g oUuvAptnong IUKVOTTAG €XEl XAPAKTINPIOTIKO KAWITA-
voelbég OXNHA, YVOOTO G Kapmuln Gauss.

3. Aovuntem ovunepipopd: H xapruAn rmAnotddel acupmieoukda ov agova  kabong © — 00, Xopig
TOTE va ToV ayyidet.

4. Méeyworo: H péyiotn T tng ouvaptnong mukvotntag ePgavidetal oto r = 4 Kat eivat:
1

oV 2T

fu) =

5. Znueia kaunrng: H kapmuAn €xetl onpeia kapmnng ota £ = p % o.

6. Eu6adov: To ouvoAlko epBadov KAt® amod v KaprmuAn eivat 1:

o0
/ flz)dx =1
—0o0
7. Méon uun, dwaueoog, emukpatovoa tun: 'a tnv Kavovikr) Katavoprn toxUet:
Meéon Tipn = Aldpeocog = Emkpatovoa tpr) = i

H Ewoéva emdeikvuel v 1810Ta NG CUPPETPlag TG Kavovikng katavopns. Ta 6o xpopartt-
opéva gpBadd, éva apiotepa kat éva Sedia g péong tpng 4 = 100, anéxouv v ida andotaon (@ = 20)
ard 1o Kkévipo. Adye g ouppetpiag, auvtd ta dvo epBadd sivat toa, dndadny P(p —a < X < p) =
Plp < X < p+ a). Aut) n 816uta onpaivel ot ) Kaprudn propet va «Simiedel Katd PHiKog g
KATAKOPpUGNG ypappung oto 1 kat ta duo piod da taipradouv anoduta. H cuppetpia sivat pia SepeAdiodng
1610tta mou S1eUKOAUVEL UTTOAOY100UG TIOAVOTH TRV Katl arnotedel Adyo yia Tov oroio 1 Péon Tir), 1
b1ape00g Kat 1) ETKPATOUOA T[] CUNIIIITIOUV OV KAVOVIKI] KATAVOL).
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AEIFTMATIPIN TIZ AIOPOQZEIZ
Enaywytkl] otatiotiky Kat avaAuon dsdopévav

Zuppetpia TG KavovikAg Katavopng

— N(100,152)
u=100
[ —20,u]
[, p +20]

0.025 A
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20
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0.000 q
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Ewova 6.3: Zuppetpia g KAvovikig KATAVOHLG ®S IIPOG I PEOT TN

Zvvaptnon Mukvétntag MOavoéTnTag ABpoloTiki Zvvaptnon Katavoung
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Ewova 6.4: Zuvaptnorn nukvotntag mbavotntag (PDF) kat aBpoiotikn ouvdptnon katavopng (CDF) yua

N (50,102)

H Ewoéva[6.4] napouoiddet tooo ) cuvaptnorn rukvottag rubavotnag (PDF) oo kat v abpotoukr)
ouvdptnon katavoprig (CDF) yia v xatavopr; N(50,10%). Zto apiotepd ypdgnua, 1 Kaumavoeidng
kaprudn g PDF deiyvet i oxetikn) mbavotnta d1adopetik®v TieV, Pe 10 PEyioto ot péon tpn u = 50.
To oklaopévo epBaddv KAt ard tv KAPUAL avirpooenevetl rubavotnteg. £to 68t ypaenpa, n CDF
Beiyvel v mbavoa P(X < x) yia kabe tpn x, augavoviag povotovikda aro 0 éwg 1. [Tapatnpoupe
ott oo ¢ = i = 50 n CDF éxet ypr) 0.5, ermmBeBaiwvoviag ot 1) péon tipn S1X0topel v Katavoput.

Ta pia yata petaBAnt) X ~ N (u, 02):
e Méon uun:

e Awaomopad:
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