CHUONG 9

PHAN TICH PHUONG SAI

9.1 PHAN TICH PHUONG SAI MOT YEU TO:

PHAN TICH PHUONG SAI MOT YEU TO LA
PHAN TICH ANH HUGONG CUA MOT YEU TO
NGUYEN NHAN (PINH TiNH) ANH HUGONG PEN
MOT YEU TO KET QUA (PINH LUGCGNG) BPANG
NGHIEN CUU.
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9.1.1 TRUONG HOP k TONG THE CO PHAN
PHOI CHUAN VA PHUONG SAI BANG NHAU

GOI ny, Ny ..., nx LA SO QUAN SAT TU k
TONG THE KHAC NHAU CO PHAN PHOI
CHUAN.

L. Ho....hp LA TRUNG BINH CUA CAC
TONG THE. MO HINH PHAN TICH PHUONG
SATI MOT YEU TO MO TA DUGI DANG KIEM
PINH GIA THUYET NHU SAU:

Ho: i=Uo= . . . =
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TA THUC HIEN CAC BUGC SAU:

BUOC 1: TINH CAC TRUNG BINH MA U

BANG SO LIEU TONG QUAT THUC HIEN PHAN
TICH PHUONG SAI:

TONG THE

1 2 k
Xll X21 e o o Xkl
X12 X22 e o o Xkl
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TINH TRUNG BINH MAU Xy, Xo,eeeeeey X
n;

VA TRUNG BINH CHUNG CUA k MAU:
K
2.N;X;
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BUGC 2 : TINH CAC TONG CAC PO LECH BINH PHUONG

e TONG CAC PO LECH BINH PHUGNG TRONG NOI BO
NHOM SSW:

TONG CAC PO LECH BINH PHUONG CUA TUNG NHOM

PUCC TINH THEO CONG THUC:
N
1

SSW =SS, + SS, + ... + SS,.
k nN;

Hay : SSW = 2 2 (Xij _Xi)
=1 j=1

2
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e TONG CAC PO LECH BINH PHUGONG GIUA CAC

NHOM SSG :
k

. _.2
SsG - = N; (X; —X)
=1
e TONG CAC PO LECH BINH PHUGNG TOAN BO SST:
k N;
_ 2
ssT= = = (Xj; =X )
i—1j=1

cO THE DE DANG CHUNG MINH:

SST = SSW + SS5G
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BUGC 3: TINH CAC PHUONG SAI (TRUNG BINH
CUA CAC PO LECH BINH PHUONG)
e TINH PHUONG SAI TRONG NOI BO NHOM

SSW
MSW: MSW =
Nn—k
e TINH PHUONG SAI GIUA CAC NHOM MSG:
SSG
MSG = ——
k—1
BUGC 4: KIEM DPINH GIA THUYET
) MSG
TINH: F =
MSW

NEU: F>Fp_j3,._ka TABACBOH,
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9.1.2 PHAN TICH SAU ANOVA

TRUGNG HGOP BAC BO GIA THUYET H,,
NGHIA LA TRUNG BINH CUA CAC TONG THE
KHONG BANG NHAU. Vi VAY, VAN PE TIEP
THEO LA PHAN TICH SAU HON PE XAC
PINH NHOM (TONG THE) NAO KHAC NHOM

~

NAO.
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PHUONG PHAP TUKEY:

NEU CO k NHOM THI SO LUCGNG CAP LA:
K1 K(k — 1)
c = _
21 (k — 2)! 2

VI DU: TA CO K = 3, THI SO CAP SO SANH

TRONG KIEM PINH LA 3.
3
C: = — 3
21(3 — 2)!

CAC GIA THUYET CAN KIEM PINH LA :
1. Hp:prqy = Ky 2. Hy:ply, = g 3. Hp:py = HUg

H,;:p, # 1, H,:p, # Hg H,:p; # g
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GIA TRI GICOI HAN TUKEY PUGC TINH THEO
MS\W

CONG THUC: | =Ug k. n—k
n-

|
TRONG DPO:
e o k.n—k LA GIA TRI TRA BANG PHAN PHOI KIEM
PINH TUKEY (STUDENTIZED RANGE DISTRIBUTION)
e N LA TONG SO QUAN SAT MAU (N =Xn;)
e MSW LA PHUONG SAI TRONG NOI BO NHOM
e n; LA SO QUAN SAT TRONG 1 NHOM (TONG THE),

TRONG TRUGNG HGP MOI NHOM CO SO QUAN SAT nj

KHAC NHAU, SU DUNG GIA TRI Nnj NHO NHAT
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TIEU CHUAN QUYET PINH LA BAC BO
GIA THUYET H, KHI PO LECH TUYET
POI GTUA CAC CAP TRUNG BINH MAU
LGN HON HAY BANG T.
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9.1.3 TRUONG HOP CAC TONG THE PUGCGC
GIA PINH CO PHAN PHOI BAT KY
(PHUONG PHAP PHI THAM SO)

TRONG TRUONG HGP NAY TA CcO THE
CHUYEN POI DU LIEU YEU TO KET QUA TU
DANG PINH LUCGNG VE DANG PINH TINH
(DU LIEU THU BAC) VA AP DUNG MOT KIEM
PINH PHI THAM SO PHU HGP LA KRUSKAL -
WALLIS.
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GIA SU RANG CHUNG TA CO CAC MAU NGAU
NHIEN POC LAP GOM Ny, N5...., Nj. QUAN SAT

TU K TONG THE CcO PHAN PHOI BAT KY. TA SU

DUNG KIEM PINH KRUSKAL —-WALLIS BANG
CACH XEP HANG CAC QUAN SAT MAU. MAC DU

SO QUAN SAT CUA N, MAU LA KHAC NHAU
NHUNG KHI XEP HANG THI PUGC SAP XEP MOT
CACH LIEN TUC TU NHO PEN LGN, NEU GIA TRI
QUAN SAT TRUNG NHAU THI HANG GIONG NHAU
BANG CACH DUNG SO TRUNG BINH CONG CAC
HANG CUA CHUNG PE CHIA PEU.


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

DAT N = N;+ N, +.... + N LA TONG CAC QUAN SAT
THUOC CAC MAU, VA R;, R,, ..., Rgx LA TONG CUA CAC
HANG G TUNG MAU PUGC XEP THEO THU TU CUA K
MAU. KIEM PINH GIA THUYET & MUC Y NGHIA o
CHO TRUONG HOP NAY LA:

Ho:M1-M2_ - Pk. TRUNG BINH CUA K TONG THE
PEU BANG NHAU. G PAY TA SU DUNG BIEN W THAY
CHO Ti SO F TRONG PHAN TINH TOAN GIA TRI KIEM
PINH.
2
12 =

W = > —
N(N+1)j—1 N;

—3(n+1)

GIA THUYET HO BI BAC BO KHI:

2
W > XK_l,a
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KHI GIA THUYET VE TRUNG BINH CUA K TONG THE GIONG
NHAU BI BAC BO. TA DUNG PHUONG PHAP SO SANH TUONG
TU NHU PHUGNG PHAP TUKEY TRONG PHAN TRUGC. SAU
PAY LA TOM TAT CAC BUSGC THUC HIEN:

BUGC 1: TRUSGC HET CHUNG TA TINH HANG TRUNG BINH
CHO TUNG NHOM MUON SO SANH THEO CONG THUC
TONG QUAT SAU :

. Ri
R; —

n;

BUGC 2: TIEP THEO CHUNG TA TINH CHENH LECH VE
HANG TRUNG BiINH GITA 2 NHOM CAN SO SANH

Dij =Ri = R;
D PUGC COI NHU GIA TRI PE KIEM PINH GIA THUYET VE
SU BANG NHAU CUA TRUNG BINH HAI TONG THE i VA j
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BUGC 3 : TINH GIA TRI GIOI HAN Cx THEO CONG
THUC:

n(n+1)1 i+i

12 )| n; af

CK — (Xi—l,a)(

TRONG PO Xi—l o LLA GIA TRI PA SU DUNG KHI

THUC HIEN KIEM BINH KRUSKAL —-WALLIS
TRONG PHAN TRUGC.

BUGOC 4 : NGUYEN TAC QUYET PINH : BAC BO
GIA THUYET H, VE SU BANG NHAU CUA HAI
TRUNG BINH TONG THE KHI D > Ck
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