Dataskepticismus

Nassim Taleb redux



Mam data.
Data samotna jsou v poradku.

Data interpretuji do formalne
korektni vizualizace.

Néco je spatné, lide se sméji.
Proc?







Otazky

Mam opravdu kompletni data?
Neprehlizim néco?
Nezapomnél jsem na néjaky
skryty vliv?
Neudélal jsem néjakou naivni
chybu?

Nemam ve skutecnosti tak
trochu dada?
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) 4
kauzalita



US spending on science, space, and technology
correlates with

Suicides by hanging, strangulation and suffocation

Correlation: 99.79% (r=0.99789126)
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-> Spurious Correlations



http://tylervigen.com/spurious-correlations

ceteris paribus



~Ostatni stejné” — zafixujeme
vsechny veliciny kromeé téch,
které sledujeme.




Vynikajici v laboratornich
podminkach.

V realném svéteé princip ceteris
paribus prakticky nefunguje.
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V datech nemusi byt vsechno.

Vzdy si uvédomte, ze existuji
véci, jevy, skutecnosti, o kterych
nevite, Ze je nevite. Mohou byt
(a casto jsou) ve skutecnosti

\VAR Y & 4 \ V4

dulezitéjsi, nez to co vite.







Neznameé nezname muze
byt subjektivni.
To, Ze nevime, Ze néco hevime,

nuthé neznamena, ze to nevi
nékdo jiny.




Implikace:
Nesnazte se predikovat/

neextrapolujte na zakladé
historickych dat.
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Nejuzitecnéjsi problém

Abychom poznali jake rozlozeni
data maji, musime mit dostatek
datapointu.

Abychom poznali, kolik je
dostatek datapointu, musime
znat rozlozeni dat.
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-» Confirmation bias


https://en.wikipedia.org/wiki/Confirmation_bias

o Pokladnik charitativni spolecnosti si v cervenci udélal tabulku, aby vidél, kolik
penéz pribyva na konto kazdy mésic. Rekl si: ,,Vé&fim, Ze to pljde tak dal”
a dopsal do tabulky dalsi tri ¢isla. Jaka?

mesic kvétén cerven cervenec

stav konta
[v milionech K¢]
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-> America’s epidemic of unnecesary care



http://www.newyorker.com/magazine/2015/05/11/overkill-atul-gawande

zpétna
Interpretace

klam narativity

synchronicita




The narrative fallacy addresses our
limited ability to look at sequences of
facts without weaving an explanation
into them, or, equivalently, forcing
a logical link, an arrow of relationship
upon them. Explanations bind facts
together. They make them all the
more easily remembered; they help
them make more sense. Where
this propensity can go wrong is
when it increases our impression of
understanding.

— Nassim Taleb, Cerna labut



problem
prezivsich



Diagoras, who is called the atheist,
being at Samothrace, one of his
friends showed him several pictures
of people who had endured very
dangerous storms; “See,” says he,
“vou who deny a providence, how
many have been saved by their
prayers to the Gods.”
“Ay,” says Diagoras, "l see those who
were saved, but where are those
painted who were shipwrecked?"”

— Cicero, On the Nature of the Gods







In a study performed in 1987 it was
reported that cats who fall from less
than six storeys, and are still alive,
have greater injuries than cats who
fall from higher than six storeys. It
has been proposed that this might
happen because cats reach terminal
velocity after righting themselves at
about five storeys, and after this point
they relax, leading to less severe
injuries in cats who have fallen from
SIX or more storeys.



lpa e e e

‘}':afal falls homan
percentage ’
killed
by fall
50
. ;
© o
!
2 3 q § 6 7 r—
g

stories fallen



Another possible explanation for this
phenomenon would be survivorship
bias. Cats that die in falls are less
likely to be brought to a veterinarian
than injured cats, and thus many of
the cats killed in falls from higher
buildings are not reported in studies
of the subject.

— Wikipedia: Survivorship bias


https://en.wikipedia.org/wiki/Survivorship_bias
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The Little Black Book of Bllllonalre Secrets
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How Target Flgured Out A Teen Girl Was
Pregnant Before Her Father Did

Kashmir Hill, rorees starr
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TARGET

Target has got you in its aim

Every time vou go shopping, vou share intimate
details about your consumption patterns with
retailers. And many of those retailers are studying

> Big data: are we making a big mistake?



http://www.ft.com/cms/s/2/21a6e7d8-b479-11e3-a09a-00144feabdc0.html







Co si odneést

Nezapomente na to, Ze existuje
svet i mimo vase data.

Nahoda muze hrat mnohem

vétsi roli nez si myslite.







Nassim Nicholas Taleb
— Zradna nahodilost
— Cerna labut

— Antifragilita



