A Buku

ByTcTpan (Bootstrap)

Paspenbl: AITOPUTMBbI

B cTatucTrKe n aHanuse AaHHbIX 6yTCTp3I'IOM Ha3bIBakOT CTaTUCTUYECKYO nMpoueaypy,
OCHOBAHHYHK Ha Bbl60pKe C 3amMeulweHnem gna onpepeneHnd TO4HOCTU (CMELIJ,eHI/Iﬂ)

Bbl60p0‘-IHbIX oUueHOK ancnepcuun, cpegHero, CTaHAAPTHOIO OTK/IOHEeH WA, A0BEPUTEIbHbIX

MHTEPRBAJIOB U APYTUX CTPYKTYPHBIX XapaKTEPUCTUK COBOKYMHOCTH.

MeTopq pa3paboTaH 1 BnepBble onybankosaH B 1972 roay bpeann 3chpoHoM.

B ocHoBe ngeun 6yTcTpana NeXunT OLeHKa CTPYKTYPHbIX XapaKTePUCTUK reHepanbHOM
COBOKYMHOCTU Ha OCHOBE nepeBbibopku (resampling) n3 Boibopku. IHbIMK cnoBamu,
nepeBbibOpPKa MO OTHOLIEHMIO K BbIDOPKE pacCMaTpMBaAETCs Kak BbiIbOpKa MO OTHOLLIEHMIO K
reHepanbHO COBOKYMHOCTMU.

AnropuTt™m paboTbl MeTOAA Cliefy oW nii:

1. i3 reHepanbHOW COBOKYMNHOCTM (popMUpYyeTCa ciyvaliHas BbibopKa 13 N(t) vabnopernii
(Hanpumep, ecnu TpebyeTcs ONPeaennTb CPEAHIo CYMMY YeKa noceTuTens
cynepmapkeTa, byaeM oLeHMBaTb €e Ha OCHOBE BbIOOPKM 13 1 000 KIMEHTOB).

2. K BbIGOpKe NpuUMeHseTcst cnyyaliHas nepeBblbopKa ¢ BO3BpaToM (NceBRoBbIGOPKA) TOrO
e 06bemMa, HO B KOTOPY HEKOTOpPble HaboAeHNs MOTYT MOMacTb HECKOJIbKO pas, a
Apyrve He nonacTb coBceM. Hanpumep, ecnv BbibopKa cogepxana 5 3HaveHun (1,2, 3, 4,
5), TO pe3ynbTaToM NepeBblIOOPKN MOXET bbIThb (2, 2,4, 5, 5). 3aTeM BbluncaseTcs ee
cpefHee.

3. Mpoueaypa nepeBbIGOPKM NOBTOPSAETCS OCTAaTOYHO MHOTO pa3 (HECKO/IbKO AeCATKOB,
COTEH WU JaXKe TbICSY), U 151 KaXKAOTO C/lyYasi BbIMMCASAETCS cpefHee.

4. 3 nony4yeHHOro Habopa cpefHMX 3HAYEHWN I BbIYNCAAETCS CpefHee N paccMaTpMBaeTcs

KaK cpefiHee BCel reHepanbHON COBOKYMHOCTU.
BaxkHelWmMM npenmMyLLecTBOM By TCTpana sBAAOTCS:

® MpoCTOTa peanusaunu;
® OTCyTCTBME HeO6XO,lJ,VIMOCTI/I rmnoTes3 0 NapamMeTpax pacnpeneneHna gaHHbIX;
® BO3MOXHOCTb OLLEHUBAHMUSA MHOTMX CTaTUCTUYECKMUX XapaKTePUCTUK (cpeaHero,

oncnepcnn, CtTaHOapTHOIroO OTK/IOHEHUA, AOBEPUTENIbHbBIX UHTEPBA/IOB, KBaHTMﬂeP‘I,

Ko3hhuLMeHTOB Koppensuuun 1 ap.).

K HeOOCTaTKy MeToda MOXHO OTHECTU NCMOIb30BaHNE ManopeaiMCTUYHOTro NpeanosioXXeHns
O HeE3aBUCUMOCTU nepeBb|6op0K N 3Ha4YNTeNbHble BblYHNC/IUTE/IbHbIE 3aTpPaTbl MPU UX

MHOTOKPaTHOM MOCTPOEHUMN.
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MeTop oKa3bliBaeTcss 0CO6EHHO MOJIe3HbIM, KOraa TeopeTMyeckoe pacnpeaeneHne gaHHbIxX

HEN3BECTHO UK 06beM BbI60pKl/I Man gna I'IpFIMOVI CTAaTUCTUYECKOM OLUEHKMN.

B aHanM3e gaHHbIX 6YTCTP3aN UCMONb3YeTCs A5 OLEHKM TOYHOCTU aHAIMTUYECKUX MO JeNeN.



