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EN COK OLABILIRLIK TAHMIN EDICILERI

O<x;, <00,z =1,.

0 <x; <00,z
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* Bernoulli Parametresinin En Cok Olabilirlik Tahmin Edicisi
* Poisson Parametresinin En Cok Olabilirlik Tahmin Edicisi
* Normal Yiginda En Cok Olabilirlik Tahmin Edicisi

e Diizgiin Dagilimin Ortalamasinin Tahmini
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ARALIK TAHMINLERI
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ARALIK TAHMINLERI

Alan =
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ARALIK TAHMINLERI

Alan = a/2—\ /— Alan = o/2

_ta’/2, n—1 ta/2, n—1 t
Pi~tyo n-1<Th-1<tuyo n-1t=1-c

t yogunluk fonksiyonu
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ARALIK TAHMINLERI

~ Confidence Interval: Unknown Variance |4
Sample size = 15
Data Values
Data value = 77 54 + Start
63
58
Add This Point To List 72 Quit
49 |
92 ||
Remove Selected Point From List 70 ¥
Clear List
Enter the value of a: 05
(0O<a<1)
(O One-Sided @® Upper
® Two-Sided O Lower
The 95% confidence interval for the mean is (60.865, 77.6683)
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ARALIK TAHMINLERI

Start

Quit

Confidence Interval: Unknown Variance
Sample size = 15
Data Values
Data value = 77 54 *
63
58
Add This Point To List 72
49 |
92 | |
Remove Selected Point From List 70 ¥
Clear List
Enter the value of a: .05
(0O<ax<1)
@® One-Sided O Upper
O Two-Sided @ Lower
The 95% lower confidence interval for the mean is (—infinity, 76.1662)
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ARALIK TAHMINLERI

Varsayim Parametre  Giiven Araligi Alt Aralik Ust Aralik
o? biliniyor I X+ zafgi (—oo,)?—l— za.i) ()_(—I- zai, OO)
NZ N2 Nz
2 bilinmi X+ S (oo)_(—l—t > ()_( f > o0
J all,n—1"— Y o,n—1"7 ~ T han—1"T ~>
ilinmiyor 7! [2,n—1 NG —1 NG —1 NG

_— 2 (n—1S8* (n—1S? o - 1)$2 (n—1)82
/4 bilinmiyor o 5 » =5 S ———, 0
Xa2n—1  Xi—al2,n—1 X1—a,n—1 Xa,n—1
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iIKi NORMAL YIGININ ORTALAMALAR FARKINI
TAHMIN ETME

2 y L
Xy, Xy, ..., X,; ul ortalamali ve o varyansli normal dagilimdan n ¢apli bir 6rnek ve

; varyansl normal dagilimdan m ¢apli bir 6rnek olsun ve

Y,..., Y ; u,ortalamalive
bu iki drnegin birbirinden bagimsiz oldugunu kabul edelim. Burada u, - u, farkinin

tahmini ile ilgileniyoruz.
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IKi NORMAL YIGININ ORTALAMALAR FARKINI
TAHMIN ETME

Confidence Interval: Two Normal Means, Known Variance v [a
List 1 Sample size = 14

34 +
Data value = 44 54
1533 Population
51 Vari_ance =140
Add This Point To List 1 24 of List 1
35 Clear List 1
Remove Selected Point From List 1 44 4
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IKi NORMAL YIGININ ORTALAMALAR FARKINI
TAHMIN ETME

|
List2 | Sample size = 12 66 s
Data value = 62 52 Population
60 Variance ={100
Add This Point To List 2 j:g of List 2
46 :
Remove Selected Point From List 2 70 | | Clear List 2
62 K
Enter the value of a: 0.05
(0<a<1) Start
O One-Sided @® Upper Quit
@® Two-Sided QO Lower
The 95% confidence interval for the mean is (—19.6056, —6.4897)
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IKi NORMAL YIGININ ORTALAMALAR FARKINI
TAHMIN ETME

Confidence Interval: Two Normal Means, Known Variance j
List 1 Sample size = 14
34 +
Data value = 44 54
g% Population
Variance =40
Add This Point To List 1 21 of List 1
35 Clear List 1
Remove Selected Point From List 1 44 \ 4
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IKi NORMAL YIGININ ORTALAMALAR FARKINI
TAHMIN ETME

List 2 Sample size =12

66 +
Data value = 62 52 Population
60 Variance ={100
Add This Point To List 2 3481 of List 2
46 -
Remove Selected Point From List 2 70 | Clear List 2
62 &

Enter the value of a: 0.05
(O<ax<1) Start
@® One-Sided O Upper Quit
O Two-Sided @® Lower

The 95% lower confidence interval for the mean is (—infinity, —7.544)
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IKi NORMAL YIGININ ORTALAMALAR FARKINI
TAHMIN ETME

Confidence Interval: Unknown But Equal Variances jl
List 1 Sample size = 12
152 |+
Data value = 142 144
132
1 gg Clear List 1
Add This Point To List 1 154
136
Remove Selected Point From List 1 / Al
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IKi NORMAL YIGININ ORTALAMALAR FARKINI
TAHMIN ETME

List 2 Sample size = 14 134 s
Data value = 130
135 146 :
Add This Point To List 2 128 Clear List 2
131 |
137
Remove Selected Point From List 2 m
Enter the value of a: 1
(O<a<1) Start
O One-Sided @ Upper Quit
(® Two-Sided O Lower
The 90% confidence interval for the mean difference is (2.4971, 11.9315)
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IKi NORMAL YIGININ ORTALAMALAR FARKINI
TAHMIN ETME

Confidence Interval: Unknown but Equal Variances j
List 1 Sample size = 12
152 |#
Data value = 142 144
132
'1| gg Clear List 1
Add This Point To List 1 154
136
Remove Selected Point From List 1 / Ad
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IKi NORMAL YIGININ ORTALAMALAR FARKINI
TAHMIN ETME

List 2 Sample size = 14 134 [4]
Data value = 130
135 146 _
Add This Point To List 2 128 Cleartist2
131 |
137
Remove Selected Point From List 2 m
Enter the value of a: 05
(0O<a<1) Start
@® One-Sided @® Upper Quit
O Two-Sided O Lower

The 95% lower confidence interval for the mean difference is (2.4971, infinity)
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BERNOULLiI RASTGELE DEGISKENiINiN ORTALAMASI
ICIN YAKLASIK GUVEN ARALIGI

Her biri bagimsiz olarak bilinmeyen bir p olasiligiyla belli standartlari saglayan
parcalarin olusturdugu bir yigini ele alalim. Standartlari saglayip saglamadigini
belirlemek icin n parca test edildiginde, p’ye iliskin gliven araligini elde etmek icin
sonuclanan veriyi nasil kullanabiliriz?
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BERNOULLiI RASTGELE DEGISKENiINiN ORTALAMASI
ICIN YAKLASIK GUVEN ARALIGI

Varsayim Giiven Aralig:
01,07 biliniyor )_(—?:I:za/z\/crlz/n—l— cr%/m
o _ — - 1 1\ (m—DSE+ (m—1)S3
01,07 bilinmiyor, ancak esit X =Y Xty ptm—2, —+—
nom n—+m—2

Wy — |L2 igin tist giiven araligi o — g icin alt giiven araligindan elde edilir.

INTERNATIONAL

VALUATION
STANDARDS
COUNCIL




BERNOULLiI RASTGELE DEGISKENiINiN ORTALAMASI
ICIN YAKLASIK GUVEN ARALIGI

Varsayim Alt Giiven Aralig:
o1, 07 biliniyor (—Oo,)_(—_—l-za\/crlz/n —|—U§/m)
_ L (n—1)S? + (m — 1)S3
01,07 bilinmiyor, ancak esit —00, X — Y + ty. pnt-m—2 —
’ n n+m—2

Wy — |L2 igin tist giiven araligi o — g icin alt giiven araligindan elde edilir.
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BERNOULLiI RASTGELE DEGISKENiINiN ORTALAMASI
ICIN YAKLASIK GUVEN ARALIGI

p Icin Yaklasik Yiizde 100(1 -a)’lik Giiven Araliklari X, Binom (n, p)
Rastgele Degiskenidir.

p=x/n
Aralik Tiira Giiven Aralig
[ki yanli P 242/ p(1 — p)In
Tek yanli alt (—OO:,;; + zg4/p(1 —ﬁ)/n)

Tek yanli st (;'3 — zg/p(1 — p)/n, oo)
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USTEL DAGILIMIN ORTALAMASINA iLiSKIN
GUVEN ARALIGI
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BiR NOKTA TAHMIN EDIiCiYi DEGERLENDIRME

r(d,0) = E[(d(X) — 6)°]
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BAYES TAHMIN EDiICISI

Bazi durumlarda bilinmeyen @ parametresinin verilen bir olasilik dagilimindan bir
rastgele degiskenin degeri olarak goriilmesi akla yatkin gelebilir. Bu durum
cogunlukla X, ..., X, 6rnek degerlerini gézlemeden dnce parametre hakkinda
bilgiye sahip oldugumuzda ve bu bilgi olasilik dagilimi olarak ifade edilebildiginde
(bu dagilim @ nin 6nsel dagilimi olarak adlandirilir) ortaya cikar.
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