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Téng thé va miu Mau ngiu nhién
.

Khdéi niém

Téng thé hay ddm déng 13 tap hop tht ca cac ca thé (phan tl)
ctia mét tap hop can quan sat nao dé.

Kich thudc t8ng thé 13 sb phan ti cla tong thé, ky hidu N
(thudng rht 16n).

M3u 13 tap hop mét sb c3 thé |4y ra tur tcA;ng thé. S& lugng cé
thé cha mdt mAu goi 13 kich thudc mAu, gia st n.

Gia st mudn nghién ciu dic tinh dinh luong X. Vi mét mau
cu thé c6 kich thudc n, c& thé tha i trong m3u c6 dic tinh
X = x; thi b6 sb (x1,xz, - - - , x,) ciing dudc goi 13 mét mau.
Tap tit ca cic bd sb6 nhu vay tuong Gng véi tip tht cd cac
mau cé cling kich thuéc n dugc goi 1a khdng gian mau.
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Sap xép theo bang tan s6 va tan suat

Bang tan sé
Xi ‘ X1 X2 e X e Xk
n; ‘ n n ... N ... P

Gid tri f; = " goi la tan suat cha cd thé c6 X = x; trong mau.

Bang tan suat
X ‘ X1 X0 ... X ... Xk

flh & . fi . K
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Téng thé va miu

(o] lee)

B& tri mau va ham phén phdi miu

Bi€éu dién do6 thi tan so va tan suat

b

Xpg X

Phan Quang Sang

v

Xy 06 o Xpr Xy
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Téng thé va mau

[e]e] le)

B& tri mau va ham phén phdi miu

Sip xép sb liéu theo 16p

Vi du:
Lép [155,160) | [160,165) | [165,170) | [170,175)
Tan sb 15 13 12 5

Tan suit

L J
= w
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Téng thé va miu |

000
B& tri mau va ham phén phdi miu

Ham phan phbi m3u tuong dng véi bang tan suft I3

Fa(x) =

L 1 néu X > Xy
Khi kich thuéc m3u n d0 16n ta c6 thé Ay ham phan phbi mAu

thay cho ham phan phdi x4c suit (chua biét) cta X & téng
thé.
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M3u ngu nhién va cic dic tring miu |

M3u ngu nhién va ham miu

i
X Ve A2

Gia st dic trung X & mdi c4 thé & téng thé c6 ham phan phbi
xac sult 13 F(x).

Tién hanh 14y m3u nglu nhién c¢6 kich thuéc n:

(X0, X, -+, Xo). o )
Khi d6 cac X; la cadc Bnn déc 1ap (do viéc ldy mau |3 ngau
nhién) va cé cling phan phéi véi X.

Ngugc lai mét véc to (X1, Xz, -+, X,) nhu thé ciing dugc goi
I3 médt mBu ngdu nhién I3y ra tir tdng thé dang xét.

Vi m3i m3u cu thé ta thu dugc mét thé hién tusng Gng cla
mAu ngiu nhién 13 bd (x, X0, - -+, X,).

Ham mau: [3 mét ham cta mAu ngiu nhién dang

g(X17X2a e 7Xn)
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M3u ngu nhién va cic dic trung mau
°

Cac dac trung mau

Trung binh miu

X — 1+ 2v; + .

Phuong sai mau chua higéu chinh

i=1

Phuong sai miu di hiéu chinh

n

~ 1 _
S2 = n_IZ(X,-—XY

i=1
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M3u ngu nhién va cic dic trung mau
°

Cac dac trung mau

Trung binh miu

X — 1+ 2v; + .

Phuong sai mau chua higéu chinh

i=1

Phuong sai miu di hiéu chinh

Vidu...
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M g3u nhién va ca g mau Mot sb phan phdi XS thwdng gip trong théng ké
°

Céc dinh ly vé phan phdi chudn

y X —
Néu X ~ N(p,0?) thi Z = —

Néu (X1, Xz, - - - , X,) |2 m3u ngdu nhién ctia X ~ N(u, 0?) thi

7 =221 e N0, 1).
g
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Mau ngiu nhién va c4 g mau phan phdi XS thudng gip trong théng ké

Phan phbi khi binh phuong

Bnn Z ~ x2 (khi binh phuong bac n) néu

Z= Z X?,
i=1

trong dé cac X; ~ N(0,1) va doc lap.
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g mau M@t sb phan phdi XS thudng gip trong théng ké Phan
°

Bnn Z ~ T, (hodc Z ~ S,) néu

X
Wﬁ’

trong dé X, Y 13 cic Bnn dbc lap, X ~ N(0,1), Y ~ x2.

Néu (X1, Xz, - - -, X,) |a m3u ngdu nhién cta X ~ N(p, 0?) thi

7 —

X —
Z= TM\/FN Th1.

A\
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Phan vi mic 1 —
®0

Dinh nghia

Cho X 1a Bnn lién tuc ¢6 ham pp la F(x). Véi a € (0;1),
phén vi mic 1 — « 13 gid tri X, sao cho F(X,)=1— a.

Nhu vay P(X > X,) = a.
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Ky hiéu clia phan vi trong mét s6 T/h dic biét
Khi X ~ N(0,1) thi ky hiéu X, — U,.

Khi X ~ x3 thi ky hiéu X, — x2.,, hodc x*(n; «).
Khi X ~ T, thi ky hiéu X, — t,a, hoic t(n; a).
Cach tra bang:

+ U, thitra ®71(1 - «)

+ X2, thi tra hang n cot o

+ t,. thi tra hang n c6t 2a

VI' dU U0’025 = 1,96; X%O; 0,05 = 18,307, t0’025; 12 = 2, 179
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