Chuong trinh Giang day Kinh té Fulbright

Lay mau va Phan phdi mau

LAY MAU
va
PHAN PHOI MAU

NOI DUNG CHIiNH

= Gioi thiéu van dé 1y mau

= L4y m4u ngau nhién don gian

= Uéc lwong diém

= Gidi thiéu phan phdi mau

= Phan phéi mau cuda trung binh mau
= Phan phdi mau cla ti 1é mau

= C4c tinh chét cta wéc lwong diém
= Céac phwong phap 1y mau khac

TS. Cao Hao Thi
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TS. Cao Hao Thi

Lay mau va Phan phdi mau

GIOI THIEU VAN PE LAY MAU

= M6t Téng thé 1a tap hop tat ca cac phan ti can

quan tam trong mét nghién curu.

= M6t MAu 1a mét tap hop con cua téng thé.
= Muc dich cua théng ké suy luan la thu thap

thdng tin vé tbng thé tir cac théng tin co trong

mau.

GIO1 THIEU VAN PE LAY MAU

Lay miu

/l\gﬁau_FK

Téng thé

N (Co)

p (Trung binh)
o (b6 1&ch
chuén)

p (Tilg)

au

|« X|= Z

eUdc lwgng
eKiém dinh

Gia thuyét




Chuong trinh Giang day Kinh té Fulbright Lay mau va Phan phéi mau

GIOI THIEU VAN PE LAY MAU

= Cac tri thong ké mau: Mot dac trwng clia mau,
nhw la trung binh mau X , d6 I&ch chudn mau s,
ti 1€ mau p .Gia tri cla tri thdng ké méau dwoc

dung dé wéc lwong gia tri tham sbé cla tbng thé

LAY MAU NGAU NHIEN PON GIAN

= Dinh nghia ctia mau ngau nhién don gian va qua
trinh Iwa chon mét the mau ngdu nhién don gian
tuy thwoe vao téng thé 1a hivu han hay vé han.

= Téng thé hiru han thuong dwoc dinh nghia
bang mot danh sach.

= Téng thé vé han thuong duoc dinh nghia la
mot qua trinh dang dién ra. Cac phan tr cla
tbng thé vé han cé thé khéng liét ké dwoc

TS. Cao Hao Thi 3
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LAY MAU NGAU NHIEN PON GIAN

= Lay mau tir tbng thé hiru han
« M&t mau ngéu nhién don gian c& mau n to tbng thé
htru han c& N 1a mdt mau dwoc chon sao cho mbi
mau c6 thé v&i ¢ mau n déu co cling xac suat dwoc
chon
- S6 mau ngau nhién don gian ¢& mau n khac nhau te
tong thé hiru han c& N la:

N!
n!(N—-n)!

LAY MAU NGAU NHIEN PON GIAN

= Lay mAau tir tédng thé hiru han
» Lay mau khéng thay thé: Khi mét phan tir duoc
chon vao méau thi né dwoc lay ra khdi tbng thé va

khéng thé dwoc chon lan th hai

« LAy mau c6 thay thé : Khi mét phan t&r dwoc chon
vao mau thi né dwoc bd trd lai tbng thé. Mot phan to
dwoc Iwa chon lan trude thi né cé thé dwoc lwa chon
lan nira va vi vay phan tlr dé c6 thé xuét hién trong
mau hon mét l1an

TS. Cao Hao Thi 4
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LAY MAU NGAU NHIEN PON GIAN

= Lay mAau tir tébng thé vo han
M6t mau ngau nhién don gian tr mét tbng thé
v6 han la mét mét dwoc chon phai théa man
cac diéu kién sau:
« Mbi phan tlr dwoc chon phai dén tir cung mot téng
thé

« M@i phan t&r dwo'c chon mot cach doc lap

GIO'l THIEU PHAN PHOI MAU

= Phan phbi xac suét ctia bat ky tri théng k& mau cu
thé dwoc goi la phan phdi mau cla tri thdng ké.

= Phan phéi xac sut ciia X dwoc goi 1a phan phdi
mau cta X .Kién thirc vé phan phdi mau nay va
céac tinh chét ctia n6 sé& cho phép chung ta phat
biéu vé xac suét dé cho trung binh ctia mau X gan
bang v&i trung binh cla tbng thé p.

= Trong thwc t&, ching ta chi chon mét m4u ngau
nhién don gian tw tbng thé
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TS. Cao Hao Thi 5
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PHAN PHOI MAU CUA X

= Phan phbi mau cia X

Phan phdi mau ctia X la phan phdi xac suat cla
tat ca cac gia tri co thé cua trung binh mau X

= Gia tri ky vong ciia X

11

PHAN PHOI MAU CUA X

Mét mau ngau nhién
don gian véi n phan to
dwoc chon tir téng thé

Tong thé
vé&i trung
binhp=2?

Gia tri Xdwoc dung Tong két cta dir liéu mau
dé suy diénvégia ] cung cap mét gia tri trung
tri p binh mau x
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TS. Cao Hao Thi 6
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PHAN PHOI MAU CUA X

» Po léch chuan ctia X -
» Tong thé vd han hay khéng biétN Oy =—
g z y g X \/ﬁ

= Tdng thé hiru han hay biétN o, =%

N—-n

" /6 la nhan té diéu chinh tdng thé hiru han
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PHAN PHOI MAU CUA X

= Po léch chuan cia X
« B& qua nhan t diéu chinh téng thé hiru han khi
n/N < 0.05
* Sai sb chuén 14 do 1éch chuan cla mét wéc luwong
diem
* 0,,, dwoc xem nhu sai s6 chudn cla trung binh
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TS. Cao Hao Thi

Lay mau va Phan phdi mau
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PHAN PHOI MAU CUA X

= Phan phdi cia X
« Cau hdi: Phan phdi xac suat ctia X la gi?

» Dinh ly gi¢i han trung tdm
« Phan phdi cta tdng thé dwoc biét 1a phan phbi
chuan

X ~N (u, 6%/n)

X ~N(u, 0%)

15

PHAN PHOI MAU CUA X

» Dinh ly gi¢i han trung tam

» Trong viéc chon cac mau ngau nhién don gian c&
mau n tir mot tong t’hé,‘ phan phdi mau cuta trung ]
b‘mh, mau X co theé gan dung tuan theo phan phoi
chuan khi c& mau 4dua léon.

« X ~ Bét ky phan phéi nao

« Khéng biét phan phéi L
xac suat tbng thé — X~N(u, o’/n)

« C& mau lon
(N>30)
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PHAN PHOI MAU CUA X

= X ~N(u, 6¥n) — Z ~N (0,1?)
voi

O. =

“ o/n
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PHAN PHOI MAU CUA P
= Phan phdi mau ctap

Phan phdi mau ctia P la phan phdi xac suat
cla tat ca cac gia tri c6 thé cua ti 1€ mau P

= Gia tri ky vong clia p

E(P)=p
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PHAN PHOI MAU CUA P

Téng thé
véoitilé p
=2

4
1

Gia tri p dwoc dung
dé suy dién vé gia
tri p

M6t mau ngau nhién
don gian vé&i n phan to
dwoc chon tir tdng thé

Tong két cia div ligu miu
cung cap mét gia tri trung
binh miu p

19

PHAN PHOI MAU CUA P

= PJ léch chuan cla
« Téng thé vé han:

+ Téng thé hivu han: o, = \/p(ln_ P) Ju_z

= B0 qua nfin td diéu chinh tong thé hitu han

N—-n
N-1

khi n/N < 0.

p

G, =

05

PA-Pp)
n
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TS. Cao Hao Thi
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PHAN PHOI MAU CUA P

= Dang phéan ph6i mau cta P

Phan phdi mau cla P c6 thé gan ding tuan
theo phan phdi xac suat chuan khi c& mau lon
*np=>5
*n(l-p)>5
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CAC PHUONG PHAP LAY MAU KHAC

= Lay mau hé théng

M6t phwong phap 1y mau xac suét theo d6 ching ta sé
chon mét cach ngau nhién mét trong k phén tlr dau tién
va sau dé chon mdi phan t& thir k ké tiép

= Lay mau thuan tién

M6t phwong phap 1y mau phi xac suét theo d6 cac
phan t&r dwoc chon vao mau dua trén co sé thuan tién
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TS. Cao Hao Thi
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CAC PHUONG PHAP LAY MAU KHAC

= LAy mau phan doan

M6t phwong phap l4y mau phi xac suét theo do cac
phan t&r dwoc chon vao mau dua trén sw phan doan cua
nguwoi the hién nghién caru
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TS. Cao Hao Thi

Lay mau va Phan phdi mau
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