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PHAN PHOI XAC SUAT
LIEN TUC

NOI DUNG CHiINH

Gid&i thiéu

Phan phdi xac suat déu

Phan phéi xac suét chuan

Tinh gan dung phan phéi chuan cho phan phdi

nhi thirc

TS. Cao Hao Thi 1
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GIOI THIEU

= M6t bién ngau nhién lién tuc 1a mét gia tri ngau
nhién cé thé nhan béat ky gia tri nao trong mot
khoang hay tap hop cac khoang

= M6t Phan phdi xac suat déi véi mot bién ngau
nhién lién tuc dwgc dac trweng béi mét Ham mat
dd xac suét (Probability Density Function —
PDF)

GIOI THIEU

= Cac dién tich dwéi dwong cong méat dd xac suat
la cac xac suat )

Density

a b

P(a<X<b):S:jlf(x)dx

TS. Cao Hao Thi
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GIOI THIEU
= M6t sb cac phan phdi xac suét phé bién dbi voi

bién lién tuc:
« Phan phéi déu (Uniform Distribution)

« Phan phéi chuan (Normal Distribution)

PHAN PHOI XAC SUAT PEU

= Ham mat dd xac suét cla phan phdi déu
—— fora<x<b

f(X)=1b-a

f(x) 0 elsewhere

Density

TS. Cao Hao Thi
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PHAN PHOI XAC SUAT PEU

= Gié tri ky vong va phwong sai ctia phan phéi déu

E(X)=p= zx.f (x)dx = %

Var(x) =c° = jl(x —p)f(x)dx = (b—a)

a

PHAN PHOI XAC SUAT CHUAN

= Ham mat dd xac suét cla phan phdi chuan

1 _(X_;l)z
f(x) = e
J2no
V&i

u = Trung binh

o = Db léch chuan

= 3.14159

e =2.71828

X~N (u, 0%




Truong PHBK Tp. HCM

TS. Cao Hao Thi

Théng Ké - Chuong 6

PHAN PHOI XAC SUAT CHUAN

= Pwdng cong chudn
« Dang cla f(x) dbi xtrng, gibng dang hinh chuéng
« Puwdng cong chuan c6 2 tham sb, p va c. Ching

xac dinh vi tri va dang ctia phan phdi

PHAN PHOI XAC SUAT CHUAN

M <Hp < Hg

H Mo 2%}
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PHAN PHOI XAC SUAT CHUAN

o, <0,

11

PHAN PHOI XAC SUAT CHUAN

f(X)
4

| Ia b | X

P(a<X<h)=S

Pu-o<X<pu+o) =68.26%
P(u-20<X<p+20)=9544%
P(u-3c<X<u+30)=99.72%
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PHAN PHOI XAC SUAT CHUAN

» Phan phéi xac suat chuan chuén héa

+ Phan phdi xac suéat chuan chuan héa la mét phan phéi chuan

c6 trung binh bang 0 va phwong sai bang 1

+ Mot bién ngau nhién chuan chuadn héa Z 1a moét bién tuan

theo phan phdi xac suét chuan chuan héa

Z ~N(0,12)
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= Mot bién chuan chuan hoa
Néu X ~ N (u, 62) thi bién chuan chuan héa Z cé trung
binh bang 0, phwong sai bang 1 va Z ~ N (0, 12)
X—p
(e

Z= (%)

S/

1 Ia b Il X

u-3c pu-2c po pto ut2c pt+3c
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PHAN PHOI XAC SUAT CHUAN
f(x)

3 2 1z, 0 12z 2 3
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PHAN PHOI XAC SUAT CHUAN

= X ~N(i, o2) Z~N (0, 12)

* Pla<X<b)=P(Z,<Z<Z)=S
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PHAN PHOI XAC SUAT CHUAN

. SQ’ dung bang dién tich ctia dwéng cong chuan
de tim gia tricua S f(x)

I I I . i i Z
3 -2 -1 o 1 2 3
7, Using table § or S Using table 7

_ _
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TINH GAN BUNG PHAN PHOI CHUAN
CHO PHAN PHOI NHI THUC

= Khi chung ta g&p mét van dé cla phén,phéi’nhi
thirc voi O lan thir 16N, ching ta cd theé muon
tinh gan dung xac suat cta phan phoi nhj thirc
*n>20
*nNpx5
* n(l-p) =5
= V6i n cho trwéc, tinh gan dung phan phdi chuan
cho phan phdi nhi thire sé tét nhat khi p= 0.5
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TINH GAN DUNG PHAN PHOI CHUAN
CHO PHAN PHOI NHI THUC

= Khi s& dung phan phoi chuan tinh gan ding cho
phan phdi nhj thirc, chung ta dat

n=np
o =+/np(l—p)

Vao trong dinh nghia ctia dwéng cong chuan
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TS. Cao Hao Thi

TINH GAN BUNG PHAN PHOI CHUAN
CHO PHAN PHOI NHI THUC

= Nhan t6 diéu chinh lién tuc la gia tri 0.5, nghia la
cdng hoac trir vao gia tri cia X khi str dung
phan phéi xac suét chuan lién tuc dé tinh gan

dung cho phan phdi xac suét nhj thire réi rac
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