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Chuong 7 Phian phoi mau

= Ly do tim hi€u phan phdi miu

Ung dung 1y thuyét xdc sudt cho qud trinh
suy luan thong ké.

= Tham s6 cla tong thé va gid tri thdong
ké mau.
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Gi4 tri thong ké mau

Trung binh mau (Sample Mean): Z:” )
X = | = 1 |
n
R ,
T11€ mau (Sample Proportion):
_ X
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iPhu’dng sai mau (Sample Variancﬁ: (x, - X

g2 — =l
n—1


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

Phan phoi cia trung binh mau

Thudc tirh clia trung binh mau

m Khong chéch (Unbiasedness)

m Héu qua (Efficiency)

m Chic chin (Corgistency)
= DAy di (Sufficiency)
Khong chéch:

E(X) =g =u
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Miic luong ngay cua cac nhin vién
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So sdnh phan phdi cia tong thé vdi
l phan phoi cta trung binh mau
Phéan phéi ciia tong thé  Phén phéi mdu
. X SO n.vién Xdcsudt X SO mauXdc suit
70 3 0,4286 70 3 0,1429
80 3 0.4286 75 0.4285
90 1 0,1428 30 0,2857
8 3 0,1429

Cong7 1,000 Cong 21 1,0000
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e A A N X
Sai sO chuan cua trung binh mau

= Khi mau chon theo phuong thic ¢6 trd lai,
hoic tir tong thé vo han.
o
O —

=

= MAu chon tir tdng thé hitu han theo phuong
thitc khong tra lai.

G_i\/N—n
o Un VN -1
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. A A~ \ ~
Sai sO chuan cua trung binh mau

= Khi mau chon theo phuong thic ¢6 trd lai,
hoic tir tong thé vo han.
o

/n

= MAu chon tir tdng thé hitu han theo phuong
thirc khong tra lai.

o _G\/N—n
d ~/ N N — 1

O + =
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Mau chon tir tong thé ¢6 phan phoi
chuin

— 2

m X~N(u,06%) —» X ~N(ﬂ,0n)

= MAu chon tir tdng thé khong c6 phan phdi
chuin.

= Dinh 1y g161 han trung tam (CLT)
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Central Limit Theorem

= Mot tong thé c¢6 phan phdi bat ky, v6i di€u kién

twong tvw néu tat cd cdc mau dude chon co cung
[ kich thugc n, phan phdi cla trung binh mau sé ¢o
phan phdi xap xi chuin khi n 16n.

= N€un>30: CLT phin phoi cla trung
binh miu x4p xi phan phdi chuin.

= Néu n < 30 phin phoi cua trung binh mau cé
phan phoi chuin néu tong thé c6 phan phoi
chuin
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= Dinh 1y CLT

Phan ph&i cda téng the
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Phan phoi cua ti 1€ mau

1. Thudc tinh khong chéch.

E(@):E(ﬁjJE(X):lnP
n n n

E(p)=P

-
2. Sai s6 chuin cta ti 1é miu \/P(l_P)
O. =
p
I Trudng hop chon mau khong lip: 4
= i _\/P(I—P)\/N—n
. i n VN-1
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Phan phoi cua phuong sai mau.

= Phuong sai mau:s? = 1= 1
n —

# Thudc tinh khong chéch: E(sz) — 0’

Zn:(xi o X)2

- X ‘A 2
= Bi€n ngiu nhién (N—-Ds” 5

2 2
O O

c6 phan phoi » r%_l
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Chuong 8 Udc luong (Estimation)

NOi dung cua uGc lugng:

Suy dién
Mil  emmm—) TOng thé
8.1 U6c lugng diém
Mau Tong th

= Trung binh

m Tilé

v O X
QO U ™

—
—
—

= Phuong sai

e
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8.2 Udc lugng khodng

Goi 0: Tham s0 cla tong thé.
P(A(O(B)=(0-a)

1. Tim CI(1-0.)100%cua p.

m X~N

Biét o2

Cl1-a)l00%u=X+Z,,—
@Khong bi&t 62 4
Cl(1-a)100%u = X+t , %
n
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cua tong thé. Mau 16n
(n= 30). .
CLT>Cl(1-a)100% foru=X+2Z_, T

2.Tim CI(1-a)100% cua
ti 1& tong thé.

B V6i miu 16n (n> 30). \/ﬁ(l— D)

Uéc luong khoang
= Khong bi€t phan phoi
[

. Cl(1-a)l00%P = p+Z,,
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= Trudng hop N hitu han , mau chon khong
lap

— H¢é O pr—

g 3 Tim Cl(1-a)100% cua phu’dng sai tong
thé.

—1 |
-1 e (01K
An-t.a/2 )(n L1-a/2



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

8.3 X4c dinh kich thuéc mau
1. Xac dinh n khi tim CI(1-a)100% cua n .
Cong thuc:

Z’.0°
n —_—
2
E
2. Xac dinh n khi tim CI (1-a)100% cua P.
22,025
- 2
E
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Chuong 9 Kiém dinh gi3 thuyét 1
(Hypothesis Testing)

Suy dién
NoOi dung: Mau 1nmssssdp- Tong thé
9.1 Bai todn md dau.

Theo thi€t k€ qué trinh sdn xuit 12 binh
thudng n€u sdn pham c6 trong lugng trung
binh la 375 gam. Vao 9 giGd sang cua mot
ca sadn xudt ngudi ta chon ngau nhién 9 sdn

pham. Trong lugng ghi nhin nhu sau:
370 374 372 378 376

371 370 377 375
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Gia sl trong lwong san pham co6 phan
phdi chuan v&i phwong sai bang 16.

B V6i me y nghia 5%, c6 thé két luan

qué trinh san xuat 1a binh thwéorng?
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9.2 Mot s6 khdi niém
1. Gia thuy€t khong va gid thuyét thay thé.
= Gid thuyét khong(Null Hypothesis): H,,

= Gia thuy€t thay thé (Alternative
Hypothesis):H,.

2. Sai 1am trong ki€m dinh gid thuyét.

= Sailam loai 1: Bdc bo H, diing.

= Sai lam loai 2: Chap nhan H, sai.
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Sai lam trong ki€m dinh gia
thuyét

Tinh trang H,,

H, dung H, sai

KhOng baC Quyé’t dlnh dling, Sailam loai 2,
bo xdc suat:(1- o) X4c-suat =B

Bic bd Sai 1Am loai 1, Quyét dinh diing,
Xdc-suat=o. Xac suat:(1- B)
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9.3 Ki€m dinh gi3 thuyé&t trung binh tdng thé

1.X ~N.
= Biét 62
Bugc 1 Dit gid thuyét.

Ho:u=u,

H,:u # u, (Ki€m dinh 2 phia)
Budc 2 Chon muc y nghia o
Budc 3 Tinh gid tri ki€ém dinh

Z . Y_ILIO

_(T/\/F
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Budc 4 Quy tic quy€t dinh

H, s& bi bdc bé néu gid tri ki€m dinh
757 hay Z<- 7.,

Vung
khong bac

_Zon/2 ZOL/2
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= Khong biét o2 .
Gid tri ki€ém dinh t = = £%0
Quy tic quyétdinh 3 /A/n

H, s& bi bac bb néu gi4 tri ki€m dinh >t

Vung
khong bac
b6 H,

-ta*z ta/2
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2. Tong thé khong c6 phan phdi chuin, n>30
X — K

s/~/n

B Ho s€ bibdcbd néu gid tri ki€ém dinh Z>Z_,, hay
]

Gi4 tri ki€ém dinh: Z =

Quy tic quyét dinh

/<-7

_ZO(./2 Z(X/z
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9.4 Phudng phap gia tr1 P (P-value)

= Khai ni€ém )
Gia tri kiém dinh

= XAac dinh P- value: 1

P —value =2P(Z > |Z|)

= Quy tic st dung gid tri P:

P-value < a = bac bo H,
P-value >a = Khdng bac bo H,
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9.5 Ki€m dinh mot phia (one-tail test)

= Ngudi phan tich nhian dinh tham s6 cla
tong thé theo mdt hudng ndo d6 (particular
direction) Kiﬂ?# mot phia.
Kiém dinh mot phia, bén phai:

Hotp = p,
H, 20
Kiém dinh mot phia, bén trai:
Ho:p = u,
H, o uu,


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

9.6 Ki€m dinh gid thuyét ti 1é tong thé (P)

Bugc 1 Dit gid thuyét

Kiém dinh 2 phia: H,:P =P,
H :P =P,

Ki€m dinh 1 phia, bén phdi: H,:P =P,
H, :P)P,

Ki€m dinh 1 phia, bén trdi: H,:P = P,
H,: P(P,
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Budc 2 Chon muc y nghia o

Budc 3 Tinh gi4 tri ki€m dinh:
p—P

ST

Budc 4 Quy tic quy€t dinh
= Kiém dinh 2 phia:H, sé& bi bac bé néu gi
tri ki€ém dinh Z>Z,_, hay Z<- Z_,.
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= Ki€m dinh 1 phia, bén phai: H, s& bi bic
bd néu gid tri kifm dinh Z > Z,_

= Ki€m dinh 1 phia, bén trdi: H, s&€ bi bac bd
né€u gia tri ki€m dinh Z <- Z_ .

!
!
N
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9.6 Ki€ém dinh gi3 thuy&t phuong sai tong
the.

= Gia dinh: X ~N
Budc 1 Pit gid thuyét: H,:0” =0,
H o’ # 05

@Ki€m dinh mot phia: H, :0° =0

2 2
H, :0%)0,
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Budc 2 Chon muc y nghia a
Budc 3 Tinh gi4 tri ki€m dinh:

, (n—1)s°
o,

4

Budc 4 Quy tic quyét dinh
H, s& bi bac bd néu:

(n— l)s U 1)5

>Z l,a/2 hay
o7 " a,

<Zn Ll-at/?2
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Chuong 10 Ki€m dinh gid thuyét
2

10.1 Ki€m dinh gi3 thuyét trung binh clia hai
tong thé.

10.1.1 Mau cap (Pair samples)

Gi4 dinh: d, ~N

Budc 1 Bat gid thuyét: H:u, = u,

_Il:ll’lxill'ly
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