PHAN PHOI XAC SUAT
LIEN TUC



NOI DUNG CHINH

= Gidi thiéu
= Phan phdi xac suat déu

= Phan phdi xac suat chuan



GIOI THIEU

= M6t bién ngau nhién lién tuc |a mot gia tri ngau
nhién co6 thé nhan bat ky gia tri ndo trong mét
khoang hay tap hop cac khoang

= Mot Phan phdi xac suat doi véi méot bién ngau
nhién lién tuc dwoc dac treng boi mét Ham mat
dd xac suat (Probability Density Function —
PDF)



GIOI THIEU

= Cac dién tich dwdi dwdng cong mat do xac suat
la cac xac suat f(x)

I

a b

P(a <X <b)=S=[f(x)dx

Density




GIOI THIEU

= M6t s6 cac phan phdi xac suat phd bién doi voi
bién lién tuc:
 Phan phdi déu (Uniform Distribution)

« Phan phdi chuan (Normal Distribution)



PHAN PHOI XAC SUAT PEU

= Ham mat dd xac suat cta phan phdi déu
1

f(x)=1b-a
f(x) 0 elsewhere

fora<x<b

Density




PHAN PHOI XAC SUAT PEU

= Gia tri ky vong va phwong sai cla phan phoi déu

a+b
2

E(X)=p= jx.f(x)dx =

_ 2_b _u )\ _(b—a)2
Var(x)=o —I(X u) f(x)dx = >

a




PHAN PHOI XAC SUAT CHUAN

= Ham mat dd xac suat cta phan phdi chuan

1 _(X_;l)z
f(x)= e “°
J2no
Vo

u = Trung binh

c = D6 léch chuan

n = 3.14159

e=2.71828

X~N (p, 6?)



PHAN PHOI XAC SUAT CHUAN

= Pwdng cong chuan
- Dang cua f(x) doi xtrng, giong dang hinh chudng
« Pworng cong chuan co 2 tham so, p va 6. Chung

xac dinh vi tri va dang cda phan phoi



PHAN PHOI XAC SUAT CHUAN

Hi < H2 < H3

L Ho M3

10



PHAN PHOI XAC SUAT CHUAN

c, < Oy
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PHAN PHOI XAC SUAT CHUAN

7

/.

P(a<X<b)=S

P(n-o<X<put+o) =6826%
P(u-20<X<pu+20)=95.44%
P(u-3c<X<u+30)=99.72%

12



PHAN PHOI XAC SUAT CHUAN

= Phan phdi xac suat chuan chuan hoa

 Phan phdi xac suat chuan chuan hda la mét phan phdi chuan

c6 trung binh bang 0 va phwong sai bang 1

« M6t bién ngau nhién chuan chuan héa Z 14 mét bién tuan

theo phan phdi xac suat chuan chuan hoéa

Z ~N (0,12)
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PHAN PHOI XAC SUAT CHUAN

= M6t bién chuan chuan hoéa
Néu X ~ N (u, o2) thi bién chuan chuan héa Z ¢6 trung
binh bang 0, phwong sai bang 1 va Z ~N (0, 12)
X—p
@)

7 =

%) N
S
| :a / M > X

w-3c u-206 u-c ) utc upt2c put3c
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PHAN PHOI XAC SUAT CHUAN
f(x)
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PHAN PHOI XAC SUAT CHUAN

= X ~N(u, 6?%) Z ~N (0, 1%

" P(a<X<b)=P(Z,<7Z<7Z,)=S
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PHAN PHOI XAC SUAT CHUAN

= St dung bang dién tich cia dwdng cong chuan
dé tim gia tricua S fx)

N

i i i i i i > Z
-3 -2 -1 0 1 2 3

/7 Using table § or S Using table 77
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