Litt Info om Eksamen

I ar blir det digital eksamen
Hva trenges:

o Egen maskin med «Safe exam browser» (mulighet til & lane)

Hvordan blir eksamen:

o ca 20% multiple choice
o ca 80% “vannlige” oppgaver som tidligere ar

Hjelpemidler
e kalkulator, papir og blyant, formelhefte og et gult ark
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ACT! forsningproject

ACT! (ACTive learning in core courses in mathematics and statistics
for engineering education) gnsker vi & finne ut hvilke ressurser, hvilke
leeringsstiler og hvilken organisering som gir best laeringsutbytte, og
hvilket faginnhold som er mest relevant for fremtidige sivilingenigrer

o Fill inn spgrreundersgkelse pa kurset web-sida for a bidra
o Trenger ikke & gjor det igjen om du allerede har gjgrt det en gang
for
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Hvordan lage konfidensintervall (1)

La X1, Xo,..., X, veere u.i.f. SV fra en populasion med fordeling
f(z;0). Vi gnsker & lage en 100(1 — «) KI for den uskjent parameter 6

@ Start med en estimator 0

@ Finn en funksjon Z = h(0, ) slik at fordeling til Z er
e kjent
e uten ukjent parameter

Fordeling til Z
0100
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Hvordan lage konfidensintervall (II)

© Finn verdiene z,/3 0g 2(1_q/2) slik at

P(Z > 2072) = 02
P(Z > 2(170{/2)) =1- a/2

Fordeling til Z
"

@ Lgs ulikhetene mht 6 for & finne intervallet (07, ;) slik at

P(éL<9<éU):1—@
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Historisk: Student-T fordeling

o W.S. Gosset (1876-1937) was employed by
the Guinness Brewing Company of Dublin.

e Sample sizes available for experimentation in
brewing were necessarily small, and Gosset
knew that a correct way of dealing with
small samples was needed.

@ He consulted Karl Pearson (1857-1936) of
Universiy College in London about the
problem. Pearson told him the current state
of knowledge was unsatisfactory.

o The following year Gosset undertook a course of study under
Pearson. An outcome of his study was the publication in 1908 of
Gosset’s paper on "The Probable Error of a Mean,” which
introduced a form of what later became known as Student’s
t-distribution.

o Gosset’s paper was published under the pseudonym ”Student.”

TMA4240 - Hgst 2019



Regneregler for moment genererende funksjon

Hvis SV X ~ f(z) da er moment genererende funksjon

Mx(t) = /emf(x) dx

O Mxyq=e"Mx(t)

Q M,x = MX((It)

@ La X1, Xo,..., X,, vaere uavhengige SV med mgf
M (t), Ma(t),..., My,(t). La

Y=X1+Xo++X,

da er

My (t) = My(t) Ma(t) ... My (t) = [] Mi(t)
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t-fordeling
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Kritiske verdier i {-fordelingen

P(T>t,,)=a
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