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P(B/A) = P(B) = P(B/A) (déc Iap)

P(A.B) = P(A).P(B/A) = P(B).P(A/B)
P(A.B) = P(A).P(B) (déc lap)

P(AB)

PB/A =

P(A1A,...An) = P(A).P(AJA)P(ASAA,)...P(AVALA, ... Ant)

P(AA,...A) = P(A).P(A,) ...P(A,) (d6c 1ap)

XS day da: P(A) =P(H,)/P(A/H)+P(H,)/P(A/H,)+..+ P(H,)/P(A/H,)

Dinh ly cong XS
P(A+B) = P(A) + P(B) — P(A.B)

P(A+B) = P(A) + P(B) (xung khdc A.B=®)
P(A+A+...+A,) = P(A)+P(AL)+ ...+P(A,) (xung khéc)

Bayes: P(H, / A) =

P(H,).P(A/H,)
P(A)

De Morgan: A+ B=AB:; AB=A+B

Ham mat dé: f(x) = F’(x)

f(x)2 0V x; J.f(X)dX:1

Pla<x< b):Jllf(x)dx

F(x) = JX‘ f (x)dx

—00

E(X) =[x (x)dx (ién tuc)

E(X?)= j x2.f (X)dX (lién tuc)

Ham phan phéi XS: 0 S F(x) £1
F(—o0)=0; F(+0o0)=1;
P(a<X<b) = F(b) — F(a)

Ky vong

E(X) = lel + X2P2 +...+ XnPn
E(c)=c

E(X+Y) = E(X) + E(Y)

E(c.X) = c.E(X)

E(X.Y) = E(X).E(Y) (déc lap)
Phwong sai
V(X)=E(X*)-(E(X))*
V() =0

V(XzY) = V(X) + V(Y)
V(c.X) = 2. V(X)

Do léch chuén o, =,/V(X)

(ddc lép)

Céng thac Bernoulli:
P.(k)=Cy.p* 9" ;a=1-p

Quy luét pp nhi thirc Bernoulli:
X~B(n;p)
E(X)=n.p; V(X) =n.p.q;

o, =+/N.pg

chay:
X ~B(n; p) thod man: n=5 va

p 1-p| 1
P _2ZP 2 03
1-p p |Vn

thi X ~ N(p=n.p, ozznpq)

Quy luat pp chuan X ~ N(u, o)
1 (X_.u)z

e 252
o~N2r1

E(X) = y; V(X) = 0°
o,=+V(X) =0

f(x) =

Dy(-u) = - Dy(u)

u=5 = ®y(u) = 0,5
P(a<U<b) = ®y(a) - D,(b)
P(U<b) = 0,5 + ®y(b)
P(U>a) = 0,5 - d,(a)

Gia tri gi®i han chuan U,
P(U>U,) = a, 0<as<1

Pa< X < b):@o(—b_”)—q>o(—a_“
O O

P(X<b)=o,5+q>o(—b‘“)
O

Pla<X)=05-a,(2=#)
O

Tong thé nglciru N, dau hiéu ngl/ciru X: Mau ngau nhién: ]
trung binh () Bang phan phdi tan s6/ tan suat Bang phan phdi tan sé/ tan suat
phwong sai (0°) X X1 X2 Xk Xi X1 X2 Xy
dé IéCh ChUén (0') N N, N, Ny n; Ny Ny Nk
ty 1é (p=M/N) =] P1 P2 Pk f, f, f, fi
Trung binh mau
— X +X A4+ X, T3 <
X — 1 2 k : X 2 — z XiZni
n i1 . .
N N 3 o Chu y: khi mau (X4, X5,...,Xy) nhan gia tri cu thé
Tong binh phwong céc sai léch ] IR . 5
n . (X1, Xo,...,Xy), tacéd gid tricu thé: X,s”, ss, ms, s
2
SS=) (X, -X)*n, ,
i1 X n X.n Xn X (tong2)
Trung bl_l’;h bnh 2phu=c>*ng cac sai léch X n X1.Ny )(12.nl - (tongl)
MS=X*- (X) Xo Ny X2.No Xg.nz F _ (ton93)
x n -
Phwong sai mau: S% = —1MS (tongl)
n-— —
2 ms= X" —(X)
D6 Igch chuan S=+8’ N | D | el | Xl n
2 | (tongl) | (tong2) | (tong3) s =— s
n-1

CuuDuongThanCong.com

https://fb.com/tailieudientucntt



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

longtkt.tk
UOC LUONG : X ~ N(u, o)

Khi biét o° Khi chwa biét o°
UL trung binh téng thé U :M~ N(0,1) T :M~T(n-l)
o <Q
. x_° Y. 9 Y S PR
Khoang tin cay doi xirng X——=U, <u<X+-—=U, | X——F4=t, 7 <u<X+—+t,
\/ﬁ P \/ﬁ 2 n - \/_ 2
. A . S
Sai 50 cua udce luong 6= iU = 2¢ t(n D .2 e
Do dai tin cay n 4 \/_ ®
‘ v, K O kva S (n-1)
Khoang tin cay toi da u<X+—=U, U< X+—=t,
o i
Khoang tin cay tdi thiéu p>X -2y u> Y—it(”‘l)
: \/ﬁ a \/ﬁ @
. . X GU (n_l)
Kich thwéc mau —U,_ <g,=n>( a/2)2 gz—tfxn’l) <g, = n.>(S wl2 )2
ES &= n 3 0 n-> &,
D6 dai tin cay dbi xtng > (20Yaizye s (ZSt[i”/zl) )?
I<l,= g, s
Khi da biét p Khi chwa biét p
2
UL phwong sai téng thé o° x° _E z2m %= w ~ y 2D
o’
ns? ns? n-1S? n-1S?
V&i dé tin cay 1-a cho trc % <o’< 2 % %
Khoang tin cay 2 phia Xa X a Xa X a
2 2 2 2
> . N . 2 nS*z (n 1)8 2
Khoang tin cay toi da o< W W
> . N FSTR 2 nS (n 1)8 ?
Khoang tin cay toi thiéu o> m W
UL ty lé tong thé f(l-f)
f_ n Khoang tin cay toi da: p<f+ u,
:% -~ N(O,l) \/ﬁ
A _— Jf@-f
Khoang tin cay ddi xtrng Khoang tin cay t6i thiéu: p> f —% U,
n
f _—Vf(l_f)u <p<f +;f)u Xac dinh kich thwéc mau
Jn s Jn 2 E<E, = 1<l,=
. f( — [f 1= ’
Sai s0 cua udc lugng e=—7—U, n'> fd-f).u n'> 2yt@a-f).u
Vn 2 & I
Do dai khoang tin cay dx:l = 2¢
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KIEM DINH X ~ N(u, o)

longtkt.tk

Khi g4 biét o Khi chwa biét o”
Kiém dinh trung binh () N T (X —un
Tiéu chuan KD: n - g
Ho: p = - -
i # e Wo= (= Ua) U Uaz ) | W, = (002 U2 o)
HO: “ = UO = o - (n-1)
Hiiy > o Wa = Uan +=) W, =t +0)
Ho! M = Mo e (o (07D
Hai < o Wa = (-eo,Ua) W, = (oo t,77)
Kiém dinh phwong sai (o°) Kiém dinh ty 1é téng thé
n-1s° X f— n
Tiéu chudn KB: y° = Q Tiéu chuan Kb: U = % ~N(0,1D
O'0 oY po (1_ po)
2 2
H.:: o =0 2(n-1) 2(n-1) P
o , 02 W, = (0, X a YUy, +o) Ho: p;po W, = (=o0,-U,,) UU,,,,+)
Hy 0% # 0. 2 2 Hi:p # po
2 2
He: 0" =0 i =
i 2 02 - (ZZ(H l) +OO) EO: P ; Po Wa = (Ua ’+OO)
Hi: 0° >0, 1- P> Po
HO: 62 = 3 H.: —
— O 2(n-1) 0: P = Po Wa — (_w,_ua)
Hy o’ <o =02 Hiip <po
Kiém dinh 2 trung binh Kiém dinh 2 ty &
X1~ N(H1, 67) i X2 ~ N(2, 07) X1~ N(H1, 67) i Xz ~ N(2, 07)
f,—f
X, TCKD: U = 1 12 il
TCKD: U =22~ N(0,1) \/?(1—?)(+)
S.S oM
n m f _ﬂ f =&-?=ml+mz
1 2 '
n, n, n +n,
Ho: M1 = W2 — (oo o Ho: p1 = P2 = (—o0.—
Hl: Uy # Uy Wa - (' :‘Ualz) o (UC(/Zl + ) Hl: [o}} # P2 Wa ( 0, Ualz) o (Ua/2’+oo)
Ho: M1 = 2 - o Hoi P1 = P2 =(U .+
Hi:ps > Yo Wa = (Ua, +) Hi: p1>p2 ( @’ *)
Ho: Y1 = Y2 - Ho: p1=p2 —
W, = (-,-U W = (—o0,-U
Hi:pg <y a=( a) Hi: p1 < p2 a ( a)
Kiém dinh phwong sai hai tong the Kiém dinh tinh dgc 13p cua 2 bién dinh tinh
~N(y;,07), X2 ~N(u,,05) H, :XvaY doclap
. ‘ o
Tiéu chudn kiém dinh: F =21 H,: X va Yphu thude
2
H, :o! =0;
— (m=Lny,=1) | A 2 4 A
H 0’ >0 W, =/, ;+00) Tiéu chuan kiém dinh:
=(x 2(k=1).(h=1) . - 00)
H, 0} =0; Klem dinh bién ngiu nhién c6 phan phéi chuian
(m—=1l;ny—1) ) 2
H, .0 <o, We =0/ ) H,: X cb phan phdichuan
H, : X khong c6 phan phéi chuan
2 2
a a, -3
gt =P JB = n[_3+u]
H,:o0f =0, Tity chubn kidm dinhs 6 24
- 5 ) W = (O, f(nlf];nz—l)) U(f(nl—l;nz—l);_l_oo) 1€u chuan lem_ mn:
110 #0, @ -2 z 1 (x. —x)’n (x, x) n,
2 2 a4 = _Z i P = Z
’ S3 i n ¢ S4 i n . 3-
= (22"5+0)
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