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Phan VII

@ Mot s6 khai niem

© Khoang tin cay cho trung binh téng thé
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© Khoang tin cay cho trung binh téng thé
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© Khoang tin cy cho ty 18 tng thé
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Mot so khai niém

Trong nhiing phan trudc ta da dé cap t6i uéc luong diém, ching han
trung binh m3u X, phuong sai mau s2, ty 1& m3u p lan luot 13 uéc luong
diém cho trung binh t8ng thé 1, phuong sai tdng thé o2, ty & téng thé p.
Phan niy s& trinh bay v& udc luong khodng cho mét sé tham sb téng thé,
theo d6 sau khi tinh todn trén mét miu cu thé ta c6 thé tin rﬁng tham sb
téng thé thudc vio mét khodng gia tri ndo dé.
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Mot so khai niém

Dinh nghia

Gi3 s 0 15 mét tham sb t67ng thé can uéc luong va o 1d mét sb ma
0 < a < 1. Gi3 sif dua trén m3u ngdu nhién rit tir téng thé ta tim dugc
hai bién ng&u nhién A va B sao cho

PA<O<B)=1-a

Khi dé khoang [A, B] dugc goi la ham udc lugng khodng dé tin cdy

(1 — @)100% cho 6. V6i mét miu cu th€ dudc chon ra, A, B ¢é gid tri a,b
thi khodng [a, b] duoc goi I3 mdt khodng tin ciy (1 — «)100% cho 6.

S (1 — a) dugc goi 13 dé tin cdy cua khodng uéc luong.

v
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Vi du

Xét lai vi du v& mau 49 lugng x3ng trong bang sau & phan IlI

30.8 309 320 323 326
31.7 304 314 327 314
301 325 308 31.2 3138
316 303 328 30.6 31.9
321 313 320 31.7 328
333 321 315 314 315
313 325 324 322 316
31.0 31.8 31.0 315 306
320 304 298 31.7 322
324 305 31.1 30.6

Bang: M3u 49 lugng xidng tiéu thu
1 ThangLong
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Trong phan IV ta d3 kh3o s4t biéu didn than va 14 cda tap di lidu nay va
thiy phan phdi ctia m3u cé dang hinh chudng can dbi.

29 | 8
30 | 1344
30 | 5666889

31 | 001233444
31 | 55566777889
32 | 0001122344
32 | 556788

33 |3
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Vi du

Ta 4y ng3u nhién mot m3u gdm 5 phan ti tir tap dif liéu trén khi dé
trung binh m3u X c6 phan phbi chuan véi trung binh px = i, do léch

2 o
chudn —.

vn
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Ta 4y ng3u nhién mot m3u gdm 5 phan ti tir tap dif liéu trén khi dé
trung binh m3u X c6 phan phbi chuan véi trung binh px = i, do léch

hugn
chuan ﬁ
Vi 11 va o chua biét, gid st ring = 31.5, o = 0.8 (day 13 hai gia tri udc
luong trén mau 49 luong xdng néi trén), khi d6 theo quy tic thuc nghiém
X rai vao khodng

[u—2\%,u+2\%]

véi xac subt 95.44%.
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Vi du

Ta 4y ng3u nhién mot m3u gdm 5 phan ti tir tap dif liéu trén khi dé
trung binh m3u X c6 phan phbi chuan véi trung binh px = i, do léch

hugn
chuan ﬁ
Vi 11 va o chua biét, gid st ring = 31.5, o = 0.8 (day 13 hai gia tri udc
luong trén mau 49 luong xdng néi trén), khi d6 theo quy tic thuc nghiém
X rai vao khodng

[u—2\%,u+2\%]

v6i x4c sult 95.44%.
Tic 13 95.44% kha ning khodng

W—ZU/\/E,Y—I—QJ/\/E} 1
ThingLong

e
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Vi du

Vi mAu cu thé chon dugc 13 {30.8,31.9,30.3,31.4,31.3} ta ¢c6 X = 31.1
va khoadng [31.1-2-0.8/V/5,31.1+2-0.8//5] = [30.6,32.0] chia gi4 tri
w=3L.5.
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Vi du

Vi mAu cu thé chon dugc 13 {30.8,31.9,30.3,31.4,31.3} ta ¢c6 X = 31.1
va khoadng [31.1-2-0.8/V/5,31.1+2-0.8//5] = [30.6,32.0] chia gi4 tri
w=3L.5.

V6i mAu cu thé chon duoc 13 {32.7,31.6,33.3,32.3,32.6,32.5} ta c6

X = 32.5 va khodng [32.5 —2-0.8/1/5,32.5 +2-0.8//5] = [31.8,33.2]
khdng chida gid tri 4 = 31.5.
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Vé6i m3u cu thé chon dugc 13 {30.8,31.9,30.3,31.4,31.3} ta ¢6 X = 31.1
va khoadng [31.1-2-0.8/V/5,31.1+2-0.8//5] = [30.6,32.0] chia gi4 tri
w=3L.5.

V6i mAu cu thé chon duoc 13 {32.7,31.6,33.3,32.3,32.6,32.5} ta c6

X = 32.5 va khodng [32.5 —2-0.8/1/5,32.5 +2-0.8//5] = [31.8,33.2]
khdng chida gid tri 4 = 31.5.

Nhu vay trusc khi chon miu, ta néi 95.44% kh3 ning p roi vao khodng

(X —20/v/n, X + 20/\/n]

Sau khi chon mAu ta tinh dugc khodng [30.6,32.0] chgng han thi ta néi
dAy 12 khodng tin cdy 95.44% cho i hay p thudc khodng [30.6,32.0] véi hi
vong ring khodng gid tri ndy ni3m trong sb 95.44% nhiing khoang chia s,
chit khéng phai n3m trong s& 4.56% nhiing khodng khéng chﬁ%cbn laj.
ThéngLong
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N&i dung trinh bay

© Khoang tin cay cho trung binh téng thé
@ Khoang tin cay cho trung binh téng thé, cd miu Ién

| § P

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

Phan Thanh Héng (DHDL THANG LONG) Bai gidng Xé4c subt Théng ké va (ing dung Ngay 8 thang 9 nam 2009 10 / 37



Khodng tin cay cho trung binh t8ng thé, c& miu I6n

Gia st ta can uéc luong khodng cho trung binh 1 cia mét téng thé phan
phéi chuin véi phuong sai 02 d3 biét va dé tin cay 13 1 — .

Goi Z 13 bién nglu nhién phan phéi chuan héa. Vi s6 0 < ae < 1 cho
trudc ta c6 thé tim dugc sb Z, /2 Sa0 cho

P(=zap <Z<zyp)=1l-a

hay
P(Z > z4p0) = P(Z < —z40) = /2
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Khodng tin cay cho trung binh t8ng thé, c& miu I6n

Diem z,,, Diem .,

o Zan s Zoos
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Khodng tin cay cho trung binh t8ng thé, c& miu I6n

ey X —u
Khl dO P(—Za/z < W < Za/g)

=1l—-—avatacd

P(X —z <p< X4 2zyp— )zl—a

2 Vi

| § P
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Khodng tin cay cho trung binh t8ng thé, c& miu I6n

Khoang tin cdy cho p

Q Gid su tc“;ng thé 6 phan phéi chuan véi phuong sai o2 d3 biét. Thi
khodng tin cdy 100(1 — )% cho p 13

g

_ o _ o .
[X—Za/zﬁv X+Za/2ﬁ} = [Xiza/zﬁ]

v
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Khodng tin cay cho trung binh t8ng thé, c& miu I6n

Khoang tin cdy cho p

Q Gid su tc“;ng thé 6 phan phéi chuan véi phuong sai o2 d3 biét. Thi
khodng tin cdy 100(1 — )% cho p 13

g

- o _ o 7
[x- Zaj2 oo X Za/zﬁ] =[x+ Za/zﬁ]

@ Néu o2 khéng biét va n I6n (n > 30), khoang tin cdy cho p I3

S S

[7—za/2%, Y'}‘Za/zﬁ]

(Ca khi khéng c6 gia thiét téng th& phan phdi chusn).

v

Khuong Trung, Thanh Xudn, Ha Noi
Tel.: 04.8587346 , Fax.: 045636775

Phan Thanh Héng (DHDL THANG LONG) Bai gidng Xac suAt Théng ké va ting dung Ngay 8 thang 9 ndm 2009 14 / 37



Vidu: Trong vi du v& mau 49 lugng x3ng néi trén. Ta tinh dugc trung
binh m3u x = 31.55, va dé léch chuan m3u s = 0.799.
Dé tim khodng tin cdy 90% cho trung binh téng thé pn (luong xdng tiéu
thu trung binh cho tit ca cac xe), ta tién hanh cic budc sau

Q xéc dinh a=1-10.9=0.1, cd miu n =49, x = 31.55, s = 0.799
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Vidu: Trong vi du v& mau 49 lugng x3ng néi trén. Ta tinh dugc trung
binh m3u x = 31.55, va dé léch chuan m3u s = 0.799.
Dé tim khodng tin cdy 90% cho trung binh téng thé pn (luong xdng tiéu
thu trung binh cho tit ca cac xe), ta tién hanh cic budc sau

Q xéc dinh a=1-10.9=0.1, cd miu n =49, x = 31.55, s = 0.799

@ xac dinh Zo/2 = 2005 = 1.645
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Vidu: Trong vi du v& mau 49 lugng x3ng néi trén. Ta tinh dugc trung
binh m3u X = 31.55, va d6 léch chuan m3u s = 0.799.
Dé tim khodng tin cdy 90% cho trung binh téng thé pn (luong xdng tiéu
thu trung binh cho tit ca cac xe), ta tién hanh cic budc sau
Q xéc dinh a=1-10.9=0.1, cd miu n =49, x = 31.55, s = 0.799
@ xéc dinh Zo /2 = Z0.05 = 1.645
@ tinh khodng tin cdy

0.799
X+ 2005 = [31.5541.645——] = [31.36, 31.74]

_ s
[X—ZO.OSW, NG /49

ThingLong
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Vidu: Trong vi du v& mau 49 lugng x3ng néi trén. Ta tinh dugc trung
binh m3u X = 31.55, va d6 léch chuan m3u s = 0.799.
Dé tim khodng tin cdy 90% cho trung binh téng thé pn (luong xdng tiéu
thu trung binh cho tit ca cac xe), ta tién hanh cic budc sau
Q xéc dinh a=1-10.9=0.1, cd miu n =49, x = 31.55, s = 0.799
@ xéc dinh Zo /2 = Z0.05 = 1.645
@ tinh khodng tin cdy

0.799
X+ 2005 = [31.5541.645——] = [31.36, 31.74]

_ s
[X—ZO.OSW, NG /49

Q Két luan: Vay khodng tin cdy 90% cho lugng xing trung bigh cta tt
ca céc xe la [31.36, 31.74]
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Vi du:

22
19
16
18
13
16

29
17
15
23
18
21

16
10
16
22
17
25

15
21
20
16
15
19

18
15
22
16
24
20

17
14
14
19
15
27

12
17
25
13
17
16

Xét vi dy v& mAu 65 thdi gian thanh toan

13
18
19
18
14
17

17
12
23
24
18
16

16
20
15
24
17
21

15
14
19
26
21

Tim khoang tin cdy 99% cho thdi gian thanh toédn trung binh cla tit ca

cac héa don cla cong ty.
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Loi giai:
QO Tacéa=1-0.99=0.01, c8 miu n =65, x = 18.18, s = 4.065
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Loi giai:
QO Tacba=1-0.99=0.01, ¢ miu n =65, x = 18.18, s = 4.065
Q xéc dlnh Za/2 = Zp.005 — 2.58
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Loi giai:
QO Tacba=1-0.99=0.01, ¢ miu n =65, x = 18.18, s = 4.065
Q xéc dlnh Za/2 = Zp.005 — 2.58

@ tinh khoang tin cy

4.
18.18+2. SSE] = [16.88, 19.48]

7 =1 V65

X+ 20.005

S
[Y_ZO.OOSW7

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

Phan Thanh Héng (DHDL THANG LONG) Bai gidng Xé4c suit Théng ké va (ing dung Ngay 8 thang 9 nam 2009 17 / 37



Loi giai:
QO Tacba=1-0.99=0.01, ¢ miu n =65, x = 18.18, s = 4.065
Q xéc dlnh Za/2 = Zp.005 — 2.58

@ tinh khoang tin cy

4.
18.18+2. SSE] = [16.88, 19.48]

7 =1 V65

X+ 20.005

S
[Y_ZO.OOSW7

Q Vay khodng tin ciy 99% cho thoi gian thanh toan trung binh Ia

[16.88, 19.48]
1 ThangLong
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N&i dung trinh bay

© Khoang tin cay cho trung binh téng thé

@ Khoang tin cdy cho trung binh t8ng thé, ¢d m3u nhd

| § P
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Ta d3 biét khi téng th& phan phdi chuin hodc ¢ m3u n 16n thi phan phéi
cla

X —p
o/vn

13 ho3c x4p xi phan phdi chuan.
Tuy nhién khi n nhd thi

X—p
s/v/n

tudn theo phan phéi t véi bac tu do df = n— 1.
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Duong phan phoi chuan hoa Duong phan phoi t voi df=19

uong phan phoi t voi df=4
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M6 t3 phan phdi t

Phan phéi t c6 mot sb dic diém: dudng mat d6é c6 dang hinh chuéng cén
dbi véi hai dudi dai hon cla phan phéi chuin héa v mic dé tap trung
kém hon. Bién ng3u nhién tuan theo phan phdi t c6 trung binh bing 0 va
phuong sai bang n/(n —2) véi n > 2. Khi ¢d mAu Ién, hinh déng clia phan
phbi t kha gin véi phan phbi chuan héa, c6 thé coi phan phéi chuin héa
13 phan phéi t véi bac tu do df = .
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Gid tri t, .

tno |3 gid tri sao cho P(t, > t5 o) = a hay P(t, < —tp o) = o trong dé
t, 13 bién ngiu nhién phan phdi t véi bac tu do df = n.
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Duong phan phoi t voi n bac tu do Duong phan phoi t voi 14 bac tu do

a 0.025

o tn a o 14,0025

ThangLong
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Khodng tin cay cho trung binh t8ng thé, c& mA3u nhd

Khodng tin ciy cho p
Néu téng thé phan phéi chuan véi trung binh p thi khodng tin cdy 1 — «
cho p la
s

[x — tnfl,a/2%7 X + tnfl,a/2%] =[x+ tnfl,a/2ﬁ]

Trong d6 t, 1 o/ 13 gid tri sao cho P(th—1 > t;_1.4/2) = a/2 V6i n |a c8
mau.

v
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Gid tri t,_1.4/2

Duong phan phoi t voi df=(n-1)

~thsar 0 tosar2

< 1
Tel.: U4.858 /340 , Fax.: U4.5036/75
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Vi du: Mbt mau nglu nhién g(’\im 6 xe hoi cta mdt nhan hiéu dugc chon
ra va tinh lugng x3ng tiéu thu trén 100 km dugdc két qua :

18.61, 18.41, 19.21, 20.81, 19.41, 20.51

Tim khodng tin cdy 90% cho lugng x3ng tiéu thu trung binh trén 100 km
cla tit c3 cdc xe thudc nhidn hidu dé. Cho biét luong x3ng tiéu thu trén
100km cha cac xe tuln theo phan phoi chuan.
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Vi du: Mbt mau nglu nhién g(’\im 6 xe hoi cta mdt nhan hiéu dugc chon
ra va tinh lugng x3ng tiéu thu trén 100 km dugdc két qua :

18.61, 18.41, 19.21, 20.81, 19.41, 20.51

Tim khodng tin cdy 90% cho lugng x3ng tiéu thu trung binh trén 100 km
cla tit c3 cdc xe thudc nhidn hidu dé. Cho biét luong x3ng tiéu thu trén
100km clia cac xe tudn theo phan phéi chusn.
Loi giai:

QO Tacdn=6<30,x=1949,5s=098 aa=1-09=0.1,

Q th_1,0/2 = t5005 = 2.015.

@ khoang tin cdy cho lugng xang tiéu thu trung binh trén 100 km cda

cac xe la
19.49 — 2.015 - 0.98 < wu<19.49+42.015- 0-98
v V6 l
ThangLong
18.61 < pu < 20.37 L DS S587  Fun 04 5606775
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Tim khoang tin cdy cho trung binh téng thé trong R

Truong hgp 1

Néu tong thé phan phbi chuin di biét dé léch chuén tong thé o, véi mAu
dif liéu thd ta tim khodng tin cy cho trung binh tong thé i bang cac lénh
sau
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Tim khoang tin cdy cho trung binh téng thé trong R

Truong hgp 1

Néu t8ng thé phan phbi chuin d3 biét d6 léch chuin téng thé o, véi miu
dit liéu thé ta tim khoang tin cay cho trung binh téng thé 1 bing cic lénh
sau

library (BSDA)

z.test(x, sigma.x= , conf.level=) J

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

Phan Thanh Héng (DHDL THANG LONG) Bai gidng Xac subt Théng ké va ting dung Ngay 8 thang 9 ndm 2009 27 / 37



Tim khoang tin cdy cho trung binh téng thé trong R

Truong hgp 1

Néu t8ng thé phan phbi chuin d3 biét d6 léch chuin téng thé o, véi miu
dit liéu thé ta tim khoang tin cay cho trung binh téng thé 1 bing cic lénh
sau

library (BSDA)

z.test(x, sigma.x= , conf.level=)

Trong dé
X: vecto dir liéu
sigma.x: d6 lach chusn t8ng thé (theo gia thiét)

conf.level: do tin cdy (m&c dinh 13 0.95)

v
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Tim khoang tin cdy cho trung binh téng thé trong R

Truong hgp 2
Néu tong thé phan phdi chuin di biét do6 léch chuan téng thé o, va trung

binh m3u X ta tim khodng tin cdy cho trung binh t8ng thé 11 bing céc lénh
sau

L ThanglLong

Khuong Trung, Thanh Xuan, Ha N6i
Tel.: 048587346, Fax.: 04.5636775
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Tim khoang tin cdy cho trung binh téng thé trong R

Truong hgp 2

Néu téng thé phan phbi chuan d3 biét dé léch chuin téng thé o, va trung
binh m3u X ta tim khodng tin cdy cho trung binh t8ng thé 11 bing céc lénh
sau

library (BSDA)

zsum.test(mean.x, sigma.x = , n.x = , conf.level=) J

L ThanglLong
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Tim khoang tin cdy cho trung binh téng thé trong R

Truong hgp 2

Néu tong thé phan phdi chuin di biét do6 léch chuan téng thé o, va trung
binh m3u X ta tim khodng tin cdy cho trung binh tong thé u bing cac lénh
sau

library (BSDA)
zsum.test(mean.x, sigma.x = , n.x = , conf.level=)
Trong dé

mean.Xx: trung binh miu

sigma.x: d6 léch chudn t8ng thé (theo gia thiét)

n.x: cd mau

conf.level: d¢ tin cdy (m&c dinh 13 0.95)

v

L ThanglLong
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Tim khoang tin cdy cho trung binh téng thé trong R

Tr/u'(‘)'ng hgp 3
Néu
© mAiu dir lidu thé cd 16n,
@ hosc t8ng thé phan phbi chuan (khéng biét do lach chuan téng thé),
m3u dif lidu thd cd nhd

Ta tim khodng tin cdy cho trung binh t8ng thé x nhu sau:

Ul
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Tim khoang tin cdy cho trung binh téng thé trong R

Tr/u’(‘)'ng hgp 3
Néu
© mAiu dir lidu thé cd 16n,
@ hosc t8ng thé phan phbi chuan (khéng biét do lach chuan téng thé),
m3u dif lidu thd cd nhd
Ta tim khodng tin cdy cho trung binh t8ng thé x nhu sau:
t.test(x, conf.level=) J

Ul
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Tim khoang tin cdy cho trung binh téng thé trong R

Tr/u'(‘)'ng hgp 3
Néu
© mAiu dir lidu thé cd 16n,
@ hosc t8ng thé phan phbi chuan (khéng biét do lach chuan téng thé),
m3u dif lidu thd cd nhd

Ta tim khodng tin cdy cho trung binh t8ng thé x nhu sau:

t.test(x, conf.level=) J
Trong dé

X vects di liéu

conf.level: dd tin cdy (m3c dinh 13 0.95)

S
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Tim khoang tin cdy cho trung binh téng thé trong R

Tr/u'(‘)'ng hop 4
Néu
© cd mAu 16n, biét trung binh miu x, do léch chudn mu s
@ hoic t8ng thé phan phbi chuan (khéng biét do léch chuin téng thé),
¢8 mAu nhd, biét trung binh m3u x, d6 l&ch chuan m3u s

Ta tim khodng tin cdy cho trung binh t8ng thé x nhu sau:
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Tim khoang tin cdy cho trung binh téng thé trong R

Tr/u'(‘)'ng hgp 4
Neu
© cd mAu 16n, biét trung binh miu x, do léch chudn mu s
@ hoic t8ng thé phan phbi chuan (khéng biét do léch chuin téng thé),
¢8 mAu nhd, biét trung binh m3u x, d6 l&ch chuan m3u s
Ta tim khodng tin cdy cho trung binh t8ng thé x nhu sau:

library (BSDA)
tsum.test(mean.x, s.x= , n.x= , conf.level=) J
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Tim khoang tin cdy cho trung binh téng thé trong R

Tr/u'(‘)'ng hgp 4
Neu
© cd mAu 16n, biét trung binh miu x, do léch chudn mu s
@ hoic t8ng thé phan phbi chuan (khéng biét do léch chuin téng thé),
¢8 mAu nhd, biét trung binh m3u x, d6 l&ch chuan m3u s
Ta tim khodng tin cdy cho trung binh t8ng thé x nhu sau:

library (BSDA)
tsum.test(mean.x, s.x= , n.x= , conf.level=) J

Trong d6
mean.Xx: trung binh miu
s.X: d6 léch chuan miu
n.x: c¢d mau

conf.level: do tin cdy (m&c dinh 13 0.95)
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Khodng tin cay cho ty |8 tdng thé

Trong phan VI, ta d3 nghién cfu phan phbi cha ty & m3u P: khi ¢8 m3u
16n P c6 phan phdi gan nhu phan phdi chuin véi trung binh 1 = p,
o?=p(l—p)/n

Chudn héa P tacé Z =

N

P—p
p(1—p)/n
Tuong tu bai todn udc luong khoang cho trung binh, tir

P(—za/z <zZ< za/2) =1l—-«

ta ¢é

p_
'D(_za/2 < (1

L Z, =1—«
VP —p)/nS ) =1

Tiu dé ta cé

(P — 20yo/ BT P17 < 9 < P + 2012/ L= PT7) o

Khuong Tru
Tel.: 04.85
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Khodng tin cay cho ty |8 tdng thé

DU p khéng bit ta c6 thé dung p 13 uéc luong diém cho p thay vio
phuong trinh trén dé dugc khodng tin cdy cho p.

Khoang tin ciy cho p
Néu c8 mau n 16n khodng tin cy cho p I3
D= 20/ /B — B/, B+ 2aj2\/BE — B/ = [P 202/B(E — B/

Trong dé n dugc coi |3 16n néu np > 5 va n(1 —p) >5

Khuong Trung, Thanh Xuan, Ha Noi
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Vi du: Thubc khéng sinh déi khi 13 nguyén nhan géy ra tinh trang budn
nén cho ngudi st dung nhu mét tac dung phu. Tai mét cong ty dugc, céc
nha khoa hoc vira phét trién mét loai thubc khing sinh méi c6 tén 13
Phe-Mycin. Céng ty mubn uéc luong p, ty 1& bénh nhan bi budn nén khi
dung thubc ndy. M&t m3u nglu nhién 200 bénh nhan dugc chon ¢ 35
béanh nhan bi budn nén.

Ta tim khoang tin ciy 95% cho ty & tit cdc cic bénh nhan bi budn nén
khi dung thubc .
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i du

Loi giai:
Q@ n=200, «=0.05
Q z,> = 20025 = 1.96
@ Uéc luong diém cho ty 18 t8ng thé I3

35
5 —0.17
P= 500 = 017

@ Tacé np =35, n(1 — p) = 165 déu I6n hon 5. Nén khoang tin cdy
95% cho p 1a
0.175.0.825
[B £ za2\/P(1 — p)/n] = [0.175 + 1.96 W]
= [0.175 4 0.053] = [0.122, 0.228] -L
ThingLong
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Tim khoang tin ciy cho ty & téng thé trong R

prop.test(x, n, conf.level = ,correct = F)
ho3c
binom.test(x, n, conf.level = )

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

Phan Thanh Héng (DHDL THANG LONG) Bai gidng Xac suit Théng ké va ting dung Ngay 8 thang 9 ndm 2009 35 /37



0ang tin cdy cho ty & téng thé t

prop.test(x, n, conf.level = ,correct = F)
ho3c
binom.test(x, n, conf.level = )

v
Trong dé
X: s6 phan t c6 tinh chit nghién cdu trong miu
n: ¢d mau

conf.level: dd tin cdy (m&c dinh 13 0.95)
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Xac dinh ¢8 m3u cho udc luong trung binh téng thé

Xét bai todn uéc luong khodng cho trung binh cda téng thé phan phéi
chudn véi d6 léch chusn o d3 biét. Ta c6 khoang tin cay véi d6 tin cly
1—achopla

_ o o
[X ~ Za/2 NGk ﬁ]

D6 chinh xac clia uéc lugng do bing luong dudc cdng vao va trir ra khdi
trung binh mAu khi xac dinh giéi han dudi va trén clia khodng tin cay, va
dugc ky hiéu 1a e.

Y+Za/2
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Xac dinh ¢8 m3u cho udc luong trung binh téng thé

Xét bai todn uéc luong khodng cho trung binh cda téng thé phan phéi
chudn véi d6 léch chusn o d3 biét. Ta c6 khoang tin cay véi d6 tin cly
1—achopla

_ o _ o

[x - Zaf2 7o X + Za/z\ﬁ]
D6 chinh xac clia uéc lugng do bing luong dudc cdng vao va trir ra khdi
trung binh mAu khi xac dinh giéi han dudi va trén clia khodng tin cay, va
dugc ky hiéu 1a e.

Nhu vay e = z, 5 U

7
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Xac dinh ¢8 m3u cho udc luong trung binh téng thé

Xét bai todn uéc luong khodng cho trung binh cda téng thé phan phéi
chudn véi d6 léch chusn o d3 biét. Ta c6 khoang tin cay véi d6 tin cly
1—achopla

_ o _ o

[x - Zaf2 7o X + Za/z\ﬁ]
D6 chinh xac clia uéc lugng do bing luong dudc cdng vao va trir ra khdi
trung binh mAu khi xac dinh giéi han dudi va trén clia khodng tin cay, va
dugc ky hiéu 1a e.

Nhu vay e = z, 5 U

vn'
Khi mudn uéc lugng cho trung binh véi d6 chinh xac e da xac dinh truéc,
theo cdng thifc trén ta cé thé xac dinh ¢cd miu n nhu sau

Zn /202
(=2

n—=|\——
e
ThéngLong
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Xac dinh ¢& m3u cho udc ty 18 téng thé

Tuong tu ta c6 cdng thiic xac dinh c& mau trong bai todn uéc lugng cho
ty 1€ tong thé khi d& chinh xdc cia udc lugng la e

Zozé/zp(l - p)
n=—-“t-—
o2

Trong dé p c6 thé uéc luong dua vio cic nghién citu trude dé hay kinh
nghiém dé phdng dodn. Ta ciing ¢6 thé chon gidi phap "an toan" I3 l4y

p=05>
1 ThingLong
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