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Dinh nghia 1

Céc bién ngiu nhién X1, Xo, ..., X, 13 mét miu ngiu nhién
kich thuéc n néu

(i) Xi 13 cac bién ngiu nhién déc Iap nhau.

(i) Moi X; déu cé cung mét phan phdi xac suat.
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Théng ké

Phan phbi m3u

PHAN PHOI

MAU Dinh nghia 2

Nguyén Vian

Thin Mbt théng ké (statistic) 13 mot ham bAt ki clia cic quan sat
trong mdt m3u ngiu nhién.

Céc khai niém

Vi du 3 (Cac théng ké thudng dung)

Néu X1, Xo, ..., X, 13 mdt m3u ngdu nhién kich thuéc n, thi
m Trung binh mdu: X =157 X;
m Phuong sai m3u: 52 = L7 (X; — X)?
m D6 lach chuin m3u: S = V/S2

m Gid tri nhd nht cia miu: Y = min(Xy, Xa,..., X,)
m Gi4 tri 16n nhit clia m3u: Y, = max(Xy, Xa, ..., X,)
mR=Y,— Y1

déu 13 cac thong ké.
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Bé&i vi mot théng k& 13 mdt bién ngiu nhién, nén né cé phan
phoi xac suat

Dinh nghia 4

Phan phdi x4c subt cia mét théng ké dugc goi 13 mét phan
ph6i mau

Vidub

Phan phéi x4c subt clia X duoc goi 13 phan phdi miu cia
trung binh

Nhan xét 6

Phan phbi m3u cta mét théng k& phu thudc vao phan phéi cla
tong thé, kich thudc m3u, va phuong phap chon miu.

Phan phdi m3u cla trung binh va phuong sai

Trudng hop téng thé cé phan phbi chuin

Dinh Ii' 7

Gid str (X1, Xa, ..., Xn) 13 mot m3u ngdu nhién duoc lay tir

mét téng thé c6 phan phbi chudn véi trung binh 1 va phuong
sai 0. Khi dé,

n— 2
(i) U= -
(iv) ;(/?f’: ~ T(n-1)
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Phan phdi m3u cla trung binh va phuong sai

Trudng hop téng thé c6 phan phéi xéic sult chua biét

Phan phoi mau cia ty Ié

PHAN PHOI
L Dinh Ii 8
Nguyén Van ~ ~ 7 7
Thin Xét mau ngau nhién Xy, Xa, - -+ , Xy, lay tor mét phan phoi cé
trung binh v hitu han va phuong sai duong o2. Ta c6 bién ngdu
el e nhién Y, = /n(X — ) Jo vad Z, = /n (X — p) /S déu c6

fien fron phan phéi xap xi véi phan phéi chuan N (0;1).

Trong thuc hanh khi m3u cé kich thuéc da 16n (n > 30), ta c6
cac phan phoi xap xi chuan sau:

X—p

~ N(0, 1
R < NO.1)
X —

P~ N, 1)

S/v/n

Phan phoi mau cia ti &

tt
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Céc két qua D|nh ||/ 9
i e x x ” % & A 2 A-
Xét mau ngau nhién X1, Xo,--- , X, 18y tor mét phan phoi

Bernoulli B (1; p). Ta c6 cdc bién ng3u nhién (B=EY" —;g):g va

(=P 5 phan phéi xép xi véi phan phdi chudn N (0;1).

VB(1-P)
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o sat dic trung A cla tong thé, khio sit n phin
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X — {1 néu théa A

0 néu khac

thu dugc mau nglu nhién X1,..., X, véi X; ~ B(1,p), véi p 13
ty 1& phan tu thnc’)a dac trung A.

Khi d6, X = 212 = p dugc goi I3 ty & m3u. Day 13 mét udc
luong cha ty 1& tdng thé p.

Hon niia,

p(1—p)

E(X)=p, Var(X)= p
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