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1) EDA …

2) Předpoklady …

3) Transformace…

4) Odhady…



Outliers

Odlehlé body

Symmetry

Symetrie

Heteroscedasticity

Konstantní rozptyl

Sample size

Velikost výběru



Problem 2.1 Analysis of data with normal and log.-normal distribution
The exploratory data analysis of simulated sample data, from (a) normal distribution N( 10, 0.1)

denoted by norm and (b) log.-normal distribution In (5, 2) denoted by log.

Data: (a) Sample norm: 10.0005 10.185 10.05 10.042 10.197 10.021 10.033 9.99985 9.826 10.076

10.053 10.079 9.9998 10.026 9.9969 9.98995 10.035 10.064 9.9985 10.093 10.132 10.047 9.877 9.931

10.002 9.929 9.959 9.846 10.029 10.029 9.994 10.113 10.158 9.999 10.1414 10.004 10.067 9.995 10.091

10.088 10.06 9.9998 10.017 9.865 9.907 10.037 10.081 10.018 9.987 10.115 10.037 10.063 9.928 9.975

9.937 9.933 9.942 10.106 10.039 9.989 9.906 9.894 9.946 9.955 9.98 10.108 10.05 9.948 9.974 9.986

9.986 10.105 10.037 9.955 10.025 9.949 9.879 10.042 10.052 9.92 10.064 10.075 10.028 9.955 9.987

9.957 9.969 9.9999 9.9995 10.021 10.069 9.975 10.109 10.024 9.984 10.122 9.885 10.011 10.013 10.011

(b) Sample log: 2.408 5.389 2.259 2.439 2.173 1.157 0.892 0.498 0.351 1.229 1.356 4.719

1.445 1.023 1.723 0.572 2.012 0.212 0.305 0.993 11.993 2.247 0.973 0.418 2.27 12.03 1.321 3.076 1.355

4.54 0.216 10.159 0.346 1.078 0.206 0.116 1.733 0.55 0.762 2.689 1.798 1.522 2.763 0.536 0.21 2.462

0.516 0.421 1.588 2.54 7.48 0.881 0.841 1.039 0.966 0.49 1.476 1.185 0.875 0.557 1.464 0.308 0.097

1.137 2.247 0.084 0.217 1.885 0.204 2.786 2.341 0.466 0.712 0.401 0.404 1.027 0.623 0.139 2.905 0.111

0.958 0.188 0.611 0.243 5.331 0.745 0.367 0.919 1.236 1.912 2.816 0.666 4.972 0.451 1.316 3.241 0.316

2.2 8.291 0.815



Median or the mean ?

Medián nebo průměr ?



1. EDA…





Letter values and Bounds





Outliers and Extremes in Representative Random Sample



1. EDA…
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1. EDA…



Asymmetric d.
Asymmetric d.

Symmetric d. Symmetric d.

Box-and-whisker plot

Percentiles

diagram
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Symmetric d.
Asymmetric d.

Symmetric d.

Symmetric d.
Asymmetric d.

Diagnostics for Examination

of the distribution symmetry



Diagnostics for an Examination of 

1) the distribution symmetry and 

2) outliers



Estimation of the

Actual Distribution

of laboratory data

Rectangular Normal

Exponential Laplace



Skewness Curtosis

Symmetry and asymmetry of the distribution

Skewed asymmetric

distribution

Symmetric d. Asymmetric d.



1. EDA…







Elucidation of Various Modifications

of the Normal-Probability Plot (Q-Q plot)

Symmetric distribution 

(Gaussian, Normal)
Asymmetric distribution 

(Log-Normal)
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2. Předpoklady…



2. Předpoklady…









Rough re-expressions

of the mean

Rigorous re-expression

of the mean and the variance



Zpětná 

retransformace 

rozptylu a intervalu 

spolehlivosti



Re-Transformace…
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Hornův

postup u 

malých 

výběrů



Vzorová úloha Hornova postupu:



1)EDA…

2) Assumptions…

3) Transformation…
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Klikni na http://meloun.upce.cz



a pak kliknout na Výuka



Děkuji za pozornost!
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