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Phan VI

Phan phdi cha cic tham
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@ Phan phdi clia trung binh mAu
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@ Phan phdi clia trung binh mAu

© Phan phdi cla ty & mAu
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Phan phdi cta trung binh m3u

Gia st ta cAn chon mét mAiu nglu nhién cd n tir mét t8ng thé cé trung
binh 1 v d6 lach chuan o. Trudc khi tién hanh chon m3u cé thé x3y ra
nhiéu trudng hop khac nhau cho mAu quan sat va cé nhiéu trudng hop xay
ra cho trung binh ctia m3u quan sat dugc. Nhu vay, trude khi tién hanh
chon mAu, trung binh m3u X 13 mét bién ngu nhién .

Dinh nghia

Phan phbi chon m3u cia trung binh m3u X 13 phan phbi x4c suat ciia
téng thé tat c3 cdc trung binh mau cé thé c¢é ¢d n.
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Phan phdi cta trung binh m3u

Vi du: Xét téng thé gdm 4 ngudi m tudi cha ho tao thanh mét téng
thé céc quan sat sau {18,20,22,23}.

. . 18+ 20422 + 23
Toéng thé nay cé trung binh u = + : T 20.75.
Gia st ta chon ra mdt m3u gdm 2 ngudi khéng 13p lai tir tdng thé trén, c6
6 trudng hop nhu sau:

Mau Trung binh mau
18,20 19
18,22 20
18,23 20.5
20,22 21
20,23 21.5
22,23 225
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Phan phdi cta trung binh m3u

Ta ¢6 trung binh clia céc trung binh m3u
1942042054214+ 2154225
iy = - = 20.75

gi4 tri nay diing bing trung binh x clia téng thé.
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Phan phdi cta trung binh m3u

Do thi tan suat cua tong the Do thi tan suat cho tong the 6 trung binh mau
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D6 léch chuan cla cia trung binh mau

Ngudi ta chitng minh dudc ring trong trudng hop téng thé ban diu c6 vé
han phan ti thi d6 l&ch chusn cha trung binh mau ox €6 gid tri bing
o/\/n.

Néu khéng luu ¥ gi phan ndy ta chi xét nhitng t8ng thé cé vé han phan ta.
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Phan phdi cta trung binh m3u

C,ho téng thé c6 trung binh x va d6 léch chudn o. Khi d6 téng thé gbm
tit c3 cac trung binh m3u ¢3 n rit ra tir téng thé trén:
© C6 phan phéi chuan néu téng thé ban dau c6 phan phbi chuin.
@ C6 trung binh s = p
@ C6 db lech chuén 0% = U{ﬁ va phuong sai U% = 02/n (Céng thiic
nay chinh x4c khi téng thé ban dau cé v6 han phan ti, va gin chinh
xac khi sb phan ti clia téng thé ndy ghp trén 20 13n ¢ miu n).
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Phan phdi cta trung binh m3u
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Phan phdi cta trung binh m3u

Vidu: Cho mét t8ng thé c6 phan phbi chuin véi trung binh 1 = 45 va
dé léch chuan o = 8. Tinh xac sudt d&é X clia mot mAu ¢3 25 riit tir téng
thé sai khac trung binh tong thé khéng qua 4 don vi.
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Phan phdi cta trung binh m3u

Vidu: Cho mét t8ng thé c6 phan ph@chuén véi trung binh p = 45 va
dé léch chuan o = 8. Tinh xac sudt d&é X clia mot mAu ¢3 25 riit tir téng
thé sai khac trung binh tong thé khéng qua 4 don vi.
Ta can tinh P(—4 < X — pu < 4).
Ta cé

—4 _ X —pu _ 4 )
T NING
-4 X—-pu 4
=P(— < < o=

(8/5 8/5 8/5)

=P(—25< Z <25)=0.988 (1)

1 ThingLong
Xuan, Ha Noi

huong Trung,
Tel.: 048587346

P(—4 < X —p < 4) =P(
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Dinh ly gidi han trung tam

Néu c8 mau n dii I6n thi phan phdi cda trung binh m3u x3p xi phan phbi
chuén khéng ké téng thé cé phan phéi nao.

Tong the *han phoi cua trung binh mau *han phoi cua trung binh mau
'
'

0 K &
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Dinh ly gidi han trung tam

n > 30 dugc coi |3 dii 16n, va n cang I6n phan phdi clia trung binh mAu
cang gan véi phan phdi chuan.
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Dinh ly gidi han trung tam

n > 30 dugc coi |3 dii 16n, va n cang I6n phan phdi clia trung binh mAu
cang gan véi phan phbi chuan.

Vidu: M6t m3u nh3u nhién ¢8 n = 100 rit ra tir téng thé c6 trung binh
12.5 va db lach chuan 5.5. Tinh xac subt d& trung binh m3u n3m trong
pham vi 12.25 dén 13.

Do n =100 > 30 c6 thé 4p dung dinh Iy giéi han trung tam cho bién ngiu
nhién X, véi pix = 12.5, ox = 5.5/1/100 = 0.55.

Ta cén tinh xac subt P(12.25 < X < 13).

- 1295~ uy X —py 13— iy
P(12.25 < X < 13) =P( X o 2 X o 2

ox ox ox
12.25 - 125 13 -12.5
P << —
( 0.5b 0.55 )

=P(—0.45 < Z < 0.91) = 0.4922 ‘L
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Uéc luong khong chéch va uéc luong tbt nhat

Dinh nghia

Phan phdi chon miu cia mét théng ké méu I3 phan phbi xac sut cia
téng thé tat ca cdc gid tri quan sit dugc cla thong ké mau dé.
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Uéc luong khong chéch va uéc luong tbt nhat

Dinh nghia

Phan phdi chon miu cia mét théng ké méu I3 phan phbi xac sut cia
téng thé tat ca cdc gid tri quan sit dugc cla thong ké mau dé.

Dinh nghia

Mét thbng ké m3u I3 mét udc luong khéng chéch cia mét tham sé téng
thé néu trung binh ciia théng ké miu dé bing chinh trung binh téng thé
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Uéc luong khong chéch va uéc luong tbt nhat

Dinh nghia

Phan phdi chon miu cia mét théng ké méu I3 phan phbi xac sut cia
téng thé tat ca cdc gid tri quan sit dugc cla thong ké mau dé.

Dinh nghia

Mét thbng ké m3u I3 mét udc luong khéng chéch cia mét tham sé téng
thé néu trung binh ciia théng ké miu dé bing chinh trung binh téng thé

Trung binh m3u X, phuong sai m3u S? 13 nhitng uéc lugng khéng chéch
clia trung binh va phuong sai téng thé, nhung d6 l&ch chuan miu khéng
phai 13 udc lugng khéng chéch cia do 1éch chuin téng thé.
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Uéc luong khéng chéch va uéc luo

Cé6 nhiéu théng ké m3u cling 13 uéc lugng khdng chéch cho mét tham sb
tong thé, trong dé théng ké miu cé phuong sai nhd nhit dudc goi |3 wéc
lugng khéng chéch tot nhat cda tham s6 tong thé.

Khuong Trung, Thanh Xuan, Ha N6i
Tel.: 048587346, Fax.: 04.5636775

Phan Thanh Héng (DH THANG LONG) Bai giang Xéac subt Théng ké va tng dung

Ngay 10 thang 9 nam 2009 15 / 18



Uéc luong khong chéch va uéc luong tbt nhat

Cé6 nhiéu théng ké m3u cling 13 uéc lugng khdng chéch cho mét tham sb
téng thé, trong d6 théng ké mAu cé phuong sai nhd nhit dugc goi 13 uéc
luong khéng chéch tt nhit clia tham sb téng thé.

Trung binh m3u X, phuong sai mau S? 1a nhiing uéc lugng t6t nhit cla
trung binh va phuong sai téng thé.
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Phan phoi cta ty |1é mau

Xét mot téng thé va ta quan tam téi ty 1& sb phan ti cla téng thé c6 mét
tinh chit T ndo dé6, ky hiéu ty 18 nay 13 p thi p I3 mét tham sb téng thé.
Trén thuc t& khi sé phan ti coa téng thé 16n khé c6 thé xac dinh p.
Chiing ta st dung m3u nhitng quan s4t dé uéc lugng cho p.
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Phan phoi cta ty |1é mau

Xét mot téng thé va ta quan tam téi ty 1& sb phan ti cla téng thé c6 mét
tinh chit T ndo dé6, ky hiéu ty 18 nay 13 p thi p I3 mét tham sb téng thé.
Trén thuc t& khi sé phan ti coa tc“;ng thé 16n khé c6 thé xac dinh p.
Chiing ta st dung m3u nhitng quan s4t dé uéc lugng cho p.

Dinh nghia

Vi mét miu cu thé rit ra tir mét téng thé, ty 16 mau, ky hiéu I3 p duoc
Ve - 2+ 2 A k 7 N ~ = N A 7 x 7
xdc dinh bdi ty s6 —, trong dé n 13 ¢ mau, k 13 s6 quan sit trong mau cé
n
tinh chat T.
Va p 13 mét ubc luong diém cho ty 1€ tong thé p.
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Phan phoi cta ty |1é mau

Trudc khi tién hanh chon m3u gia tri cla p 13 chua xac dinh, v thay déi
theo miu dugc chon. Khi d6é ta cé bién ngdu nhién P. Phan phdi cia P
goi 13 phan phbi chon m3u cda ty 1& mAu.

Khuong Trung, Thanh Xuan, Ha N6i
Tel.: 048587346, Fax.: 04.5636775

Phan Thanh Héng (DH THANG LONG) Bai giang Xéac subt Théng ké va tng dung Ngay 10 thang 9 nam 2009 17 / 18



Phan phoi cta ty |1é mau

Trudc khi tién hanh chon m3u gia tri cla p 13 chua xac dinh, v thay déi
theo miu dugc chon. Khi d6é ta cé bién ngdu nhién P. Phan phdi cia P
goi 13 phan phdi chon miu cla ty 18 miu.
Téng thé tit cd cic quan sat vé ty 18 mau:

© C6 phan phéi x4p xi chuan néu ¢8 m3u n I8n.

© Cé trung binh ppg =p

. 1- L. .
@ C6 phuong sai 0125 = Lp) (Cong thic nay chinh xac khi tong thé
n

ban diu c6 v6 han phan ti, v3 gin chinh xac khi s& phan ti cla téng
thé nay gip trén 20 lan c& miu n).
1 ThingLong
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Phan phoi cta ty |1é mau

Cha y:

@ n dugc coi 13 16n néu np va n(1 — p) déu > 5
Q P 13 mét uéc khong chéch (va tt nhit) cha p

Phan Thanh Héng (DH THANG LONG) B
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Phan phoi cta ty |1é mau

Vidu: Theo sé dién luc, c6 khodng 30% sb nha cii khéng an toan vé
day dién. M6t m3u ngdu nhién gbm 250 nha dudc chon ra, tim xac suit
dé ty 1& sb nha khéng an toan v& day dién trong m3u n3m trong pham vi
tlr 25% dén 35%.
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Phan phoi cta ty |1é mau

Vidu: Theo sé dién luc, c6 khodng 30% sb nha cii khéng an toan vé
day dién. M6t m3u ngdu nhién gbm 250 nha dudc chon ra, tim xac suit
dé ty 18 sb nha khong an toan vé day dién trong mAu n3m trong pham vi
tlr 25% dén 35%.
1-— \
Ta 6 p=0.3, n =250, 03 = PA=P) _ 000084 . Ta cn tinh
n

P(0.25 < P < 0.35). Do np = 75, n(1 — p) = 175 > 5 nén phan phbi cia
P x4p xi phan phéi chuan, ap dung phuong phap chuan héa dif liéu ta c6

0.25 — p— 0.35 —
P( P P p
0',5 0',5 0',5
0.25 — 0.3 0.35 - 0.3
( +/0.00084 +/0.00084 )
=P(-1,72<Z <1.72) = 0.9149L

P(0.25 < P < 0.35) =

)
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