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Pouzdani intervali

Pretpostavke Pouzdani interval za Pivotna veličina Pouzdani interval Oznake
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Napomena: QF (q) označava funkciju kvantila distribucije F , a
A∼ asimptotsku distribuciju.

N , T , χ2 su redom normalna, Studentova i χ2 distribucija s odgovarajućim parametrima.
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Testiranje hipoteza

Pretpostavke H0 H1
Test statistika i distribucija u

uvjetima H0
Kritično područje

X1, . . . , Xn j.s.u. iz N (µ, σ2),
σ2 poznato

µ = µ0

µ 6= µ0

T (X) =
Xn − µ0

σ

√
n ∼ N (0, 1)

C = (−∞,−zα/2] ∪ [zα/2,∞), zα/2 = QN (0,1) (1− α/2)

µ > µ0 C = [zα,∞), zα = QN (0,1) (1− α)

µ < µ0 C = (−∞,−zα], zα = QN (0,1) (1− α)

X1, . . . , Xn j.s.u. iz N (µ, σ2),
σ2 nepoznato ili X1, . . . , Xn

j.s.u., n velik, µ = EX1, σ
2 =

Var(X1) <∞
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] C = (−∞,−tn−1,α/2] ∪ [tn−1,α/2,∞), tn−1,α/2 = QTn−1 (1− α/2)

µ > µ0 C = [tn−1,α,∞), tn−1,α = QTn−1 (1− α)

µ < µ0 C = (−∞,−tn−1,α], tn−1,α = QTn−1 (1− α)
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σ2 < σ20 C = [0, hn−1,α], hn−1,α = Qχ2
n−1

(α)
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