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CHUONG 7

1) CAC KHAI NIEM CO BAN

1) Cdc logi sai lam khi kiém dinh

Gia thi€t thong ké H,

Gi4 thi€t doi H,

Tu tudng ctia ki€m dinh 13 fim chiing cé bdc bé H,.

D€ xét xem chdp nhan hay bac bd Hy thi ta phdi 14y miu, va dua ra quyét dinh

duva trén mau. Trong qud trinh 1am, c6 4 trudng hgp sau:

Quyét dinh
Chu quan
Hy sai H, diing
Thuc t€
khach quan
H, sai Pung Sai lam loai 2
H, ding Sai lam logi 1 Ping

P(sli1) = P(bdc bd Hy/ H, diing)
P(sl12) = P(chdp nhan Hy/ Hy sai)

V& mgit chii quan ngudi ta xem sai 1dm loai 1 nguy hi€m hon sai 1am loai 2.
Do d6 ta dua ra quy tic ki€m dinh sao cho:

P(sll1) < o, véi o 1a 1 con sd cho trude, goi 13 mic (c6) ¥ nghia cta ki€m dinh.
P(sl12) bé nha't c6 thé dugc.

2) Cdc phuong phdp kiém dinh

*Lam bing tay:

Phuong phdp khodng tin cAy (rdt it ding, cé han ché)
Phuong phdp gid tri tdi han

*Lam bing phaAn mém vi tinh:

Phudng phéap p-value
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3) Cdc quy tdc kiém dinh
Kiém dinh trung binh

Loai gid thi€t | Gid thi€t | Gid thi€t d6i | Quy tic bac bd H, Ghi chud
Haiphia |Hy:p=po| Hp:p#pg Ith > to Khi bac bd Hy:
X> tly = u> 1
X < Ly = U<
Phia phdi |Hp:p=po| Hpi:p>pg t>t,
Phia trai Hop:pu=po| Hi:p<pyp t< -ty
o (X=m)Vn
o(s)
TAt ca trudng hgp déu dung t,, hoic t,
Ngoai trit t/hop mau nhé va chua biét o la ding t(n-1) hodc ding t(n-1)

Kiém dinh ty 1é

Loai gia thi€t | Gia thi€t | Gid thi€t d6i | Quy tic bac bd Hy Ghi chu
Hai phia Ho:p=po| Hi:p#po It >t Khi bac bd Hy:

f>p,=p>p
f<p,=p<p,

Phia phdi |Hy:p=po| Hi:p>po t>ty
Phia trai Ho:p=po| Hi:p<po t< -ty
_(f=p)Vn

t
\f po (1_ po)

Dung khi miu 16n
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Hinh kiém dinh 2 phia
A

Hinh kiém dinh phia phdi

Y

¥ WBE
O T

Hinh kiém dinh phia trdi
A

CuuDuongThanCong.com https://fb.com/tailieudientucntt


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

Chuong 7 — Tom tit 1y thuyét 2015 (Ddanh cho nguoi da hoc hanh — hiéu biét —nhé roi) * ThS. Pham Tri Cao

4) Cdch tra bang
a) Bdng F < Phu luc 2 sdach 6n Cao hoc
Biét o, tim t,:

o=y = 1-200= 20(t, ) = B(te) = % _ 1‘22“ = 0,5-a (tra bdng F)

*a=1% — ¢(t,) =0,5- 0,01 =0,49 =0,4901 — t, =2,33
*ou=5% —>y=1-20.= 0,90 > ¢(t,) =0,5-0,05=0,45

Néu 1ay t,=1,64 thi ¢(t,) = 0,4495 (Sai s6: 0,45 — 0,4495 = 0,0005)
Néu Iay t, =1,65 thi ¢(t,) = 0,4505 (Sai s6 : 0,4505 — 0,45 = 0,0005)
Vay lay t, = 1,64 hoidct, = 1,65 . Thudng ta 18y t, = 1,65

b) Bang H < Phu luc 4 sdch én Cao hoc

Bict a, tim tyn—1):

n=16, a=5% = ty(n—1)=tees(15)=1,7531

coty=1-200=0,9 va dong n-1 =15

¢) Phu luc 4 sdch on Cao hoc < Bdng H

Biét o, tim tyn—1):

n=106, a=5% =ty (n—1) = typs(15) = 1,7531
Tra cot aa= 0,05 va dong k = 15

1I) CACH PHAN LOAI KIEM PINH

Ki€m dinh gia tri trung binh:
So sdnh x véi Lo-
e N&u x > o thi chicé thé 1a ki€m dinh 2 phia hodc phia phdi.
Né&u cau hdi c6 chiéu huéng thay d6i o rang thi 1a ki€m dinh phia phdi.
e N&uU x < o thichicé thé 1a ki€m dinh 2 phia hodc phia trdi.

Né&u ciu hdi c6 chiéu huéng thay d6i o rang thi 13 ki€m dinh phia trdi.
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Ki€m dinh ty 1é:

So sanh f v6i py.
e N&u f> p, thi chi c6 thé 12 ki€m dinh 2 phia hodc phia phdi.

N&u cAu hdi c6 chiéu huéng thay d6i 16 rang thi 13 ki€m dinh phia phai.
e Né&u f < py thi chi cé thé 1a ki€m dinh 2 phia hoic phia trdi.

Né&u ciu hdi c6 chiéu huéng thay d6i ré rang thi 1a kiém dinh phia trdi.

KHAC COT GHI TAM

Mot cau héi vé Thong ké thuong chi thudc 1 trong 2 dang: uc lugng hoic
ki€m dinh.

* Néu la udc lugng:

U6c lugng trung binh hay u6c lugng ty 1&.

Uéc luong di€m (khong cho do tin cdy) hay uSc lugng khodng (cé cho do tin
cay).

Xem thudc dang todn nao trong 3 dang todn da hoc (c6 3 tham sd; bi€t 2 tham
s0, tim 1 tham s& con lai). Udc lugng ty 1€ thém 2 dang todn (bi€t M tim N, biét
N tim M).

N€u 1a udc lugng trung binh thi xem maiu 16n hay nhd, biét 6 hay chua biét
dé tra bang.

N&u 1a udc lugng ty 1€ thi mau phai I6n.

* Néu la kiém dinh:

Ki€m dinh trung binh hay kiém dinh ty 1&.

Xem con s6 cAn ki€m dinh 12 con sd nao.

Xem ki€m dinh 2 phia hay 1 phia.

Néu 12 ki€m dinh trung binh thi xem miu 16n hay nhd, biét o hay chua biét ¢
dé tra bang.

N&u 12 ki€m dinh ty 1& thi miu phai 16n.

Lam todn vé thong ké phdi chii y la dua vé ciing don vi tinh/ do.

https://sites.google.com/a/ueh.edu.vn/phamtricao/
https://sites.google.com/site/phamtricao/
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