Chwong 8: Twong quan va hoi quy mau
§1. Hé so twong quan mau.

Dinh nghta 1.1: Hé s6 twong quan mau gitra X va
Y la:

Xy = x.y
S..S,

XY

Hé s twong quan _méu la mét wde lwong cua hé
sO twong quan gitta X va 'Y & chuong 3, $6.
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~ $2.bwong hoi quy
1.Dwérng hoi quy mau.
Dinh nghia 2.1: Ky hiéu

zi:(I_//X:xi)— Zy N, z-lk:M(xi,Zi),l,

Jge
lJl

Pwdng gap khuc M M ,..M ,  dwoc goila
dwong hoi quy mau cua A% theo X.

2. DPwdng hoi quy tuyen‘tlnh mau,
Dinh nghia 2.2: Bwdng hoi quy tuyén tinh mau cla
Y theo X la dwong thang y=a+bx sao cho:

O(a,b)= Zk: [Y_xi—(a Jrly)cl.)]2 1, = min
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Pinh ly:

Y nghia: Pudng hdi quy tuyén tinh mau 1a dwong
thang xap xi ndi suy ttr bang so liéu cia X va 'Y
theo phwong phap blnh phuo’ng toi tiéu.Néu X
va Y co twong quan xap Xi tuyén tinh thi dwérng
hoi quy tuyén tinh mau cho ta mét dw bao don
gian:

X=x,=>Y=y,=a+bx,
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3.Cach dung may tinh bo tui:.
a)Loai ES: « M& tan s&(1 1an):  Shift Mode Stat On(Off)
MODE STAT a+bx il [

SHIFTSTARTVAR  x =— x, y =— ¥

SHIFT START REG oy
Xy

SHIFT START REG a=a

SHIFT START REG h=— b

SHIFTSTARTSUM % xy =—> n.xy
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b)Loai MS : : MODE REG LIN

Cach x6a di¥ liéu ci : SHIFT CLR SCL =
Cach nhap dir liéu : X5V i3h, M +
SHIFTSTARTS-VAR X =—> X D y=— Yy
SHIFT START S-VAR >>r=—r,

SHIFT START S-VAR >D> a =— a

SHIFT START S-VAR >> b =— b

SHIFTSTARTS-SUM B » Xy =—> n.xy
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Vidu 8.1: S6 von dau tw X va loi nhuan Y trong mét don vi
th&i gian cua 100 quan sat ,dwoc bang soé liéu:

Y| 03 0,7 1,0
X
1 20 10
2 30 10
3 10 20
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X |y, | n

0,3 | 20

0,7 | 10
2 10,7130
211 110
310,710
31 1 (20

Nhap vao ta co:(Chd y:Néu mudn tim dwdng hdi qui tuyén
tinh cta X theo Y thi phai doi ché 2 cot dir liéu X,Y.Luc do
phwong trinh la x=a+by )

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


http://cuuduongthancong.com
https://fb.com/tailieudientucntt

n=-—n=100;x =—> ;:2;;:—> ;=O,71
r=—r, = 00,7447

a=—a=0,2433

b=—>b=0,2333

= y=a+bx=0,2433+0,2333x

> xy=— nxy=156= xy =1,56

S, = xon —1=0,7785
S, = yon —1 = 0,2439
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1.V@&i d6 tin cay 0.95,hay wéce lwong sb von
dau tw va loi nhuan trung binh

* Ta cd bai toan woc lwgng trung binh, TH 2

£, = S—Xza — 0,15259

" n

X — &y <aX <X-|—8X

s, =27 ~0,04781

" n

y—& <ay <y-+ég

10
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2.Trwoce day loi nhuan trung binh |a 0,6.Vor
murc y nghia 0.05,hay kiem tra y kieén cho
rang lol nhuan trung binh da tang lén .

» Ta c6 bai toan kiém dinh trung binh, TH 2
H:a=a,6=0,6
_(y-0,6).10

qs

=4,01>72,,. =196
} ,
—a>a, =0,6

* Vay lgi nhuan trung binh da tang lén.
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3.Loi nhuan Ion hon 0,7 la lol nhuan
cao.Vé&i mire y nghia 0.01,hay kiém tra y

kién cho rang ty I& lgi nhuan cao la 0,32.

H:p=p,=0,32

r=3% _o3
100
. - 0,3-0,32.10 o
J0,32.0,68

Iu <2y, =2,97T5 = p=p, =0,32

. Vay y klen da cho la dung.

uuuuuuuuuuuuuu
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4.L.ol nhuan Ion hon 0,7 |a ol nhuan
cao.V¢i do tin cay 0.9,hay woce lwong sb von

trung binh c

Ta c6 bang phan p
nhuan cao la:

no lol nhuan cao .

n6i clia s6 von cho o

X |2 3

n. |10 20

1

n = 30,; = 2,66667,5, = 0,47946

S

"
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Z,, = 0,144

X — &y <aX <X-|-8X
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