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v? test kvality fitu

o VisVyses Vy namétené hodnoty (nezavisle)

* normalni rozdéleni y, € N(u;,o,)
* parametry: §6,,6,....,0,

« modelova funkce: A(x, 0)
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* pokud je Ply > ;(OZJ< a zamitneme

nulovou hypotézu

* o — hladina signifikance

* typicky volime a = 0.05 nebo 0.01



v? test kvality fitu

» tabulka hodnot P[y > ;(2] pro pocet stupntl volnostt k=1 -10

Pocet

stupna

volnosti
1 0.004
2 0.10
3 0.35
4 0.71
5 1.14
6 1.63
7 217
8 2.73
9 3.32
10 3.94

Ply= 77 0.95

0.02
0.21
0.58
1.06
1.61
2.20
2.83
3.49
417
4.87

0.90

0.06
0.45
1.01
1.65
2.34
3.07
3.82
4.59
5.38
6.18

0.80

0.15
0.71
1.42
2.20
3.00
3.83
4.67
5.53
6.39
7.27

0.70

0.46
1.39
2.37
3.36
4.35
5.35
6.35
7.34
8.34
9.34

0.50

ZZ

1.07
2.41
3.66
4.88
6.06
7.23
8.38
9.52
10.66
11.78

0.30

1.64
3.22
4.64
5.99
7.29
8.56
9.80
11.03
12.24
13.44

0.20

hladina signifikance

2.71
4.60
6.25
7.78
9.24
10.64
12.02
13.36
14.68
15.99

0.10

a=5%
v

3.84
5.99
7.82
9.49
11.07
12.59
14.07
15.51
16.92
18.31

0.05

* pro pocet stupni volnosti £ > 10 rozd¢€leni y*(k) konverguje k N (k 2k )

a=1%
6.64 10.83
921  |13.82
11.34 |16.27
13.28 |18.47
15.09  20.52
16.81 |22.46
18.48  24.32
20.09 |26.12
2167 27.88
2321 29.59
0.01  0.001



v’ test kvality fitu

N=10 m=2, y2=47.04  m=3, y2=36.47 m=4, y2=9.06

2/ (N-m) = 5.88 2/ (N-m)=5.21 y2 ! (N-m) = 1.51
P <0.001 P <0.001 0.1<P<0.2
e | | | | | m=35, 32 =8.60
2e+5 I 1 %2/ (N-m)=1.72
ross - | 01<P<02
< T 1 m=9, y2=0.84
0ot 1 x*/(N-m)=0.84
e+ |- 1 P>095
3 e+5—60 —4;0 —2IO (I) 2I0 4I0 60
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