KIEM DINH

Gl THUYET THONG KE




KIEM DINH

Gl THUYET THONG KE




Phan
Van
Danh



Phan
Van
Danh

1.1

O chuong IV da nghién ctu DLNN, khi chua biét tham s6
cua n6 va da xay dung cac phuong phap uéc luong cac

tham s6 d6. Chuong nay tiép tuc nghién ctiu BLNN trong
trudng hop théng tin khdong day dd thé hién & nhiéu mat,
cu thé la:
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1.1

G chuong IV da nghién ctu BLNN, khi chua biét tham s6
cua n6 va da xay dung cac phuong phap uéc luong cac

tham s6 d6. Chuong nay tiép tuc nghién ctiu BLNN trong
trudng hop thong tin khdng day dd thé hién & nhiéu mat,
cu thé Ia:

e Chua biét chinh xac cac tham so ¢ hoac qui luat phan
phéi xac suat cia BLNN X, nhung c6 cd s nao d6 dé

néu Ién gia thuyét, chang han 6 = ¢, (0, 1a hang s6 da

biét), hay: X tuan theo qui luat phan phéi chuan.
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1.1

G chuong IV da nghién ctu BLNN, khi chua biét tham s6
cua n6 va da xay dung cac phuong phap uéc luong cac

tham s6 d6. Chuong nay tiép tuc nghién ctiu BLNN trong
trudng hop thong tin khdng day dd thé hién & nhiéu mat,
cu thé Ia:

e Chua biét chinh xac cac tham so ¢ hoac qui luat phan
phéi xac suat cia BLNN X, nhung c6 cd s nao d6 dé

néu Ién gia thuyét, chang han 6 = ¢, (0, 1a hang s6 da

biét), hay: X tuan theo qui luat phan phéi chuan.
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o Khi nghién cu hai hay nhiéu BLNN, moét trong nhiing
van dé can quan tdm nhat |a: cac dai lugng nay doc lap
vGi nhau hay c6 su phu thudc tuong quan?
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o Khi nghién cu hai hay nhiéu BLNN, moét trong nhiing
van dé can quan tdm nhat |a: cac dai lugng nay doc lap
vGi nhau hay c6 su phu thudc tuong quan?

Cac tham s6 cla chiing c6 bang nhau hay khong ?
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o Khi nghién cu hai hay nhiéu BLNN, moét trong nhiing
van dé can quan tdm nhat |a: cac dai lugng nay doc lap
vGi nhau hay c6 su phu thudc tuong quan?

Cac tham s6 cla chiing c6 bang nhau hay khong ?

Nhiing cau hdi nay thudng chua dudc tra 16i khang dinh
ma mdi néu l1én nhu moét gia thiét.
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o Khi nghién cu hai hay nhiéu BLNN, moét trong nhiing
van dé can quan tdm nhat |a: cac dai lugng nay doc lap
vGi nhau hay c6 su phu thudc tuong quan?

Cac tham s6 cla chiing c6 bang nhau hay khong ?

Nhiing cau hdi nay thudng chua dudc tra 16i khang dinh
ma mdi néu l1én nhu moét gia thiét.

Vay c6 thé dinh nghia:

Gia thuyét thong ké la nhimng gia thuyét ndi vé cac tham
sO, dang qui luat phan phoi hoac tinh doc lap clia cac
DLNN.




Phan
Van
Danh

o Khi nghién cu hai hay nhiéu BLNN, moét trong nhiing
van dé can quan tdm nhat |a: cac dai luong nay doc lap
vG8i nhau hay c6 su phu thudc tuong quan?

Cac tham s6 clia chung c6 bang nhau hay khéng ?

Nhiing cau hdi nay thudng chua dudc tra 16i khang dinh
ma md&i néu l1én nhu mot gia thiét.

Vay c6 thé dinh nghia:

Gia thuyét thong ké 1a nhiing gia thuyét ndi vé cac tham
sO, dang qui luat phan phoi hodc tinh doc lap clia cac
DLNN.

Viéc tim ra két luan vé tinh thira nhan dudc hay khéng
thtra nhan dugc clia moét gia thuyét goi la kiém dinh gid
thuyét thong ké.
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o Khi nghién cu hai hay nhiéu BLNN, moét trong nhiing
van dé can quan tdm nhat |a: cac dai luong nay doc lap
vG8i nhau hay c6 su phu thudc tuong quan?

Cac tham s6 clia chung c6 bang nhau hay khéng ?

Nhiing cau hdi nay thudng chua dudc tra 16i khang dinh
ma md&i néu l1én nhu mot gia thiét.

Vay c6 thé dinh nghia:

Gia thuyét thong ké 1a nhiing gia thuyét ndi vé cac tham
sO, dang qui luat phan phoi hodc tinh doc lap clia cac
DLNN.

Viéc tim ra két luan vé tinh thira nhan dudc hay khéng
thtra nhan dugc clia moét gia thuyét goi la kiém dinh gid
thuyét thong ké.




Phan
Van
Danh

Pay la moét trong nhiing bai toan co ban cla théng ké
toan. TruGc hét ta dé cap dén cac tham s6 DLNN.
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Pay la moét trong nhiing bai toan co ban cla théng ké
toan. TruGc hét ta dé cap dén cac tham s6 DLNN.

Gia st can nghién ciiu tham s6 ¢ ctia BLNN X va cb co
s& ndo d6 dé néu gia thuyét o = 0,
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Pay la moét trong nhiing bai toan co ban cla théng ké
toan. TruGc hét ta dé cap dén cac tham s6 DLNN.

Gia st can nghién ciiu tham s6 ¢ ctia BLNN X va cb co
s& ndo d6 dé néu gia thuyét o = 0,

Gia thuyét nay dugc ky hiéu H : 0 = 6, (dudc goi la gia
thuyé&t can kiém dinh hay gia thuyét co ban).
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Pay la moét trong nhiing bai toan co ban cla théng ké
toan. TruGc hét ta dé cap dén cac tham s6 DLNN.

Gia st can nghién ciiu tham s6 ¢ ctia BLNN X va cb co
s& ndo d6 dé néu gia thuyét o = 0,

Gia thuyét nay dugc ky hiéu H : 0 = 6, (dudc goi la gia
thuyét can kiém dinh hay giad thuyét co ban).

Ménh dé doi lap véi gia thuyét H dudc goi la gia thuyét
doi cla H va ky hiéu la H. Dang tong quat cla H a:
640,
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Pay la moét trong nhiing bai toan co ban cla théng ké
toan. TruGc hét ta dé cap dén cac tham s6 DLNN.

Gia st can nghién ciiu tham s6 ¢ ctia BLNN X va cb co
s& ndo d6 dé néu gia thuyét o = 0,

Gia thuyét nay dugc ky hiéu H : 0 = 6, (dudc goi la gia
thuyét can kiém dinh hay giad thuyét co ban).

Ménh dé doi lap véi gia thuyét H dudc goi la gia thuyét
doi cla H va ky hiéu la H. Dang tong quat cla H a:
6£0,

Trong nhiéu trudng hadp, gia thuyét dai co thé phat biéu
cu thé hon nhu: H: 6 > 6, hay H : 6 < 6,.
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Pay la moét trong nhiing bai toan co ban cla théng ké
toan. TruGc hét ta dé cap dén cac tham s6 DLNN.

Gia st can nghién ciu tham s6 ¢ ctia BLNN X va cb co
s& ndo d6 dé néu gia thuyét o = 0,.

Gia thuyét nay dudc ky hiéu H : 0 = 6, (dudc goi la gia
thuyét can kiém dinh hay gia thuyét co ban).

Ménh dé doéi lap véi gia thuyét 4 dudc goi la gia thuyét
doi cla H va ky hiéu 1a H. Dang téng quat cta H Ia:
0+ 0,

Trong nhiéu trudng hdp, gid thuyét dai co thé phat biéu
cu thé hon nhu: H : 0 > 6, hay H : 0 < 0,

Nhu vay gia thuyét kiém dinh va gia thuyét déi thudng
dudc néu Ién thanh tiing cap. Chang han:
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Pay la moét trong nhiing bai toan co ban cla théng ké
toan. TruGc hét ta dé cap dén cac tham s6 DLNN.

Gia st can nghién ciu tham s6 ¢ ctia BLNN X va cb co
s& ndo d6 dé néu gia thuyét o = 0,.

Gia thuyét nay dudc ky hiéu H : 0 = 6, (dudc goi la gia
thuyét can kiém dinh hay gia thuyét co ban).

Ménh dé doéi lap véi gia thuyét 4 dudc goi la gia thuyét
doi cla H va ky hiéu 1a H. Dang téng quat cta H Ia:
0+ 0,

Trong nhiéu trudng hdp, gid thuyét dai co thé phat biéu
cu thé hon nhu: H : 0 > 6, hay H : 0 < 0,

Nhu vay gia thuyét kiém dinh va gia thuyét déi thudng
dudc néu Ién thanh tiing cap. Chang han:
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H:0=0,, H:0<§8,

Nhiém vu cla ly thuyét kiém dinh gid thuyét théng ké 1a:
Bang thuc nghiém (théng qua mau cu thé) kiém tra tinh
dung (sai) clia gia thuyét H.
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1.2

Phuong phap kiém dinh gia thuyét théng ké dua trén co
so lap luan nhu sau:
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1.2

Phuong phap kiém dinh gia thuyét théng ké dua trén co
so lap luan nhu sau:

Xuat phat ti yéu cau bai toan thuc té, ta dua ra mot gia
H va gia thuyét doi ctia no.
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1.2

Phuong phap kiém dinh gia thuyét théng ké dua trén co
so lap luan nhu sau:

Xuat phat ti yéu cau bai toan thuc té, ta dua ra mot gia
H va gia thuyét doi ctia no.

TruGc hét gia st H dung, va do dé xay dung dudc bién
cd A ndo do, sao cho xac suat xay ra bién cd A bang o,
bé dén muic c6 thé st dung nguyén ly xac suat nhd, tic
la c6 thé coi 4 khdng xay ra trong mot phép thi.
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1.2

Phuong phap kiém dinh gia thuyét théng ké dua trén co
sG lap luan nhu sau:

Xuat phat tir yéu cau bai toan thuc té, ta dua ra mot gia
H va gia thuyét doi ctia no.

TruGc hét gia st H dung, va do d6 xay dung dudc bién
cd A ndo do, sao cho xac suat xay ra bién c6 A bang o,
bé dén mic c6 thé s& dung nguyén ly xac suat nho, tlc
la c6 thé coi 4 khdng xay ra trong mot phép thi.

Khi thuc hién phép th(r doi véi bién cod A:

- Néu A xay ra thi ta bac bo gia thuyét H.

- N&u A khdng xay ra thi ta chua c6 cd s dé bac bo H.
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1.2

Phuong phap kiém dinh gia thuyét théng ké dua trén co
sG lap luan nhu sau:

Xuat phat tir yéu cau bai toan thuc té, ta dua ra mot gia
H va gia thuyét doi ctia no.

TruGc hét gia st H dung, va do d6 xay dung dudc bién
cd A ndo do, sao cho xac suat xay ra bién c6 A bang o,
bé dén mic c6 thé s& dung nguyén ly xac suat nho, tlc
la c6 thé coi 4 khdng xay ra trong mot phép thi.

Khi thuc hién phép th(r doi véi bién cod A:

- Néu A xay ra thi ta bac bo gia thuyét H.

- N&u A khdng xay ra thi ta chua c6 cd s dé bac bo H.
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Trén c6 s6 1ap luan trén, c6 thé xay dung tha tuc kiém
dinh gdbm cac bugc sau:
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Trén c6 s6 1ap luan trén, c6 thé xay dung tha tuc kiém
dinh gdbm cac bugc sau:

Tu BDLNN X [ap mau ngau nhién co kich thudc
n:Wyx = (X1, Xs,---,X,) va chon thong ké
G = f(X1,Xs,---,X,,0), sao cho néu H dung thi qui luat
phan phoi xac suat clia G hoan toan xac dinh va doi voi
mau cu thé wy = (z1, 29, -+, x,) thi gid tri cla G sé& dudc

tinh. Théng ké G dudc goi la tiéu chuan kiém dinh gia
thuyét A.
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Trén c6 s6 1ap luan trén, c6 thé xay dung tha tuc kiém
dinh gdbm cac bugc sau:

Tu BDLNN X [ap mau ngau nhién co kich thudc
n:Wyx = (X1, Xs,---,X,) va chon thong ké
G = f(X1,Xs,---,X,,0), sao cho néu H dung thi qui luat
phan phoi xac suat clia G hoan toan xac dinh va doi voi
mau cu thé wy = (z1, 29, -+, x,) thi gid tri cla G sé& dudc

tinh. Théng ké G dudc goi la tiéu chuan kiém dinh gia
thuyét A.

Do qui luat phan phoi xac suat ctia G da biét
nén vGi xac suat o bé tuy y cé thé tim dudc mién 1, sao
cho P(G e W,)=a. (GeW,) dong vai tro nhu bién co
A ndi trén.
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Trén c6 s6 1ap luan trén, c6 thé xay dung tha tuc kiém
dinh gdbm cac bugc sau:

Tu BDLNN X [ap mau ngau nhién c6 kich thudc
n:Wyx = (X1, Xs,---,X,) va chon thong ké
G = f(X1,Xs,---,X,,0), sao cho néu H dung thi qui luat
phan phoi xac suat clia G hoan toan xac dinh va doi voi
mau cu thé wy = (21,29, ,x,) thi gia tri cla G sé& dudc

tinh. Théng ké G dudc goi la tiéu chuan kiém dinh gia
thuyét H.

Do qui luat phan phoi xac suat ctia G da biét
nén vGi xac suat o bé tuy y cé thé tim dudc mién 1, sao
cho P(G e W,) =a. (G eW,) dong vai tro nhu bién co
A ndi trén.

Su tén tai biéu thlc P(G € W,) = « chi véi gia thuyét H
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dung, nén dé nhan manh diéu kién nay ngudi ta ky hiéu
P(G € W,|H) = . Vi o bé nén theo nguyén ly xac suat
nhé c6 thé coi G khéng nhan gia tri trong mién 1, déi
véi mot phép thu.
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dung, nén dé nhan manh diéu kién nay ngudi ta ky hiéu
P(G € W,|H) = . Vi o bé nén theo nguyén ly xac suat
nhé c6 thé coi G khéng nhan gia tri trong mién 1, déi
véi mot phép thu.

Thuc hién mot phép th dé6i v8i mau ngau nhién
W ta thu ducc mau cu thé wy = (21,22, ,xn). TU mau
cu thé nay ta tinh duoc gia tri cta G (ky hiéu 1a ¢), gia tri

nay dudc goi la gia tri quan sat hay gia tri thuc nghiém
va Ky hieu g = f(x1, 29, -+ ,2,,0,).
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dung, nén dé nhan manh diéu kién nay ngudi ta ky hiéu
P(G € W,|H) = . Vi o bé nén theo nguyén ly xac suat
nhé c6 thé coi G khéng nhan gia tri trong mién 1, déi
véi mot phép thu.

Thuc hién mot phép th dé6i v8i mau ngau nhién
W ta thu ducc mau cu thé wy = (21,22, ,xn). TU mau
cu thé nay ta tinh duoc gia tri cta G (ky hiéu 1a ¢), gia tri

nay dudc goi la gia tri quan sat hay gia tri thuc nghiém
va Ky hieu g = f(x1, 29, -+ ,2,,0,).

Xem xét gia tri quan sat clia ¢ c6 thudc mién
W, hay khdong dé két luan:
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dung, nén dé nhan manh diéu kién nay ngudi ta ky hiéu
P(G € W,|H) = . Vi o bé nén theo nguyén ly xac suat
nhé c6 thé coi G khéng nhan gia tri trong mién 1, déi
véi mot phép thu.

Thuc hién mot phép th dé6i v8i mau ngau nhién
W ta thu ducc mau cu thé wy = (21,22, ,xn). TU mau
cu thé nay ta tinh duoc gia tri cta G (ky hiéu 1a ¢), gia tri

nay dudc goi la gia tri quan sat hay gia tri thuc nghiém
va Ky hieu g = f(x1, 29, -+ ,2,,0,).

Xem xét gia tri quan sat clia ¢ c6 thudc mién
W, hay khdong dé két luan:
z) g € W,: bién co (G € W,) xay ra, ta bac bo H,
thtra nhan H.
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b) g ¢ W,: bién cd (G € W,) khong xay ra, ta chap
nhan gia thuyét H.
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b) g ¢ W,: bién cd (G € W,) khong xay ra, ta chap
nhan gia thuyét H.

Mién 1, dugc goi la mién bac bo cla gia thuyét H; o
duoc goi la mic y nghia cda kiém dinh, trong thuc té
thudng lay « trong khoang (0,01 : 0,05).
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b) g ¢ W,: bién cd (G € W,) khong xay ra, ta chap
nhan gia thuyét H.

Mién 1, dugc goi la mién bac bo cla gia thuyét H; o
duoc goi la mic y nghia cda kiém dinh, trong thuc té
thudng lay « trong khoang (0,01 : 0,05).

1.3
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b) g ¢ W,: bién cd (G € W,) khong xay ra, ta chap
nhan gia thuyét H.

Mién 1, dugc goi la mién bac bo cla gia thuyét H; o
duoc goi la mic y nghia cda kiém dinh, trong thuc té
thudng lay « trong khoang (0,01 : 0,05).

1.3

Khi kiém dinh moét gia thuyét thong k&, chung ta co thé
mac mot trong hai sai lam sau day:




Phan
Van
Danh

b) g ¢ W,: bién cd (G € W,) khong xay ra, ta chap
nhan gia thuyét H.

Mién 1, dugc goi la mién bac bo cla gia thuyét H; o
duoc goi la mic y nghia cda kiém dinh, trong thuc té
thudng lay « trong khoang (0,01 : 0,05).

1.3

Khi kiém dinh moét gia thuyét thong k&, chung ta co thé
mac mot trong hai sai lam sau day:

a) la sai Iam mac phai khi ta bac bd gia
thuyét A trong khi # dung.
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b) g ¢ W,: bién cd (G € W,) khong xay ra, ta chap
nhan gia thuyét H.

Mién 17, dugc goi la mién bac bo cla gia thuyét H; o
duoc goi la mic y nghia cda kiém dinh, trong thuc té
thudng lay o trong khoang (0,01 ; 0,05).

1.3

Khi kiém dinh moét gia thuyét thong k&, chung ta co thé
mac mot trong hai sai lam sau day:

a) la sai 1am mac phai khi ta bac bd gia
thuyét 4 trong khi 7 dung.

Xac suat mac phai sai lam loai nay bang mic y nghia «.
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That vay, mac du H dung thi xac suat dé (G € ,) van
bang «, nghia 1&a P(G € W, |H) = .
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That vay, mac du H dung thi xac suat dé (G € ,) van
bang «, nghia 1&a P(G € W, |H) = .

Nhung néu (G € ,) thi lap tic bac bd H. Theo qui tac
nhu vay, ré rang co xac suat mac sai lam bang «. Néu «
cang bé kha nang gap phai sai lam loai | cang it.
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That vay, mac du H dung thi xac suat dé (G € ,) van
bang «, nghia 1&a P(G € W, |H) = .

Nhung néu (G ¢ 1, thi lap tdc bac bd H. Theo qui tac
nhu vay, ré rang co xac suat mac sai lam bang «. Néu «
cang bé kha nang gap phai sai lam loai | cang it.

b) La sai lam mac phai khi thira nhan i
trong khi A sai.
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That vay, mac du H dung thi xac suat dé (G € ,) van
bang «, nghia la P(G € W,|H) = a.

Nhung néu (G < 17, thi lap tdc bac bd H. Theo qui tac
nhu vay, rd rang c6 xac suat mac sai lam bang a. Néu «
cang bé kha nang gap phai sai lam loai | cang it.

) La sai lam mac phai khi thira nhan A
trong khi 4 sai.

Xac suat mac phai sai 1am loai Il 1a xac suat dé G nhan
gia tri khong thudc mién bac bo 1, khi H sai (tic H
dung)

P(G¢& Wy H)=1—-P(GeW,H)=1-p.
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That vay, mac du H dung thi xac suat dé (G € ,) van
bang «, nghia la P(G € W,|H) = a.

Nhung néu (G < 17, thi lap tdc bac bd H. Theo qui tac
nhu vay, rd rang c6 xac suat mac sai lam bang a. Néu «
cang bé kha nang gap phai sai lam loai | cang it.

) La sai lam mac phai khi thira nhan A
trong khi 4 sai.

Xac suat mac phai sai 1am loai Il 1a xac suat dé G nhan
gia tri khong thudc mién bac bo 1, khi H sai (tic H
dung)

P(G¢& Wy H)=1—-P(GeW,H)=1-p.
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3 duoc goi la luc kiém dinh H. N6 chinh 1a xac suéat
"khdéng mac sai 1am loai II". 5 cang 16n thi xac suat mac
sai lam loai Il P(G ¢ W,|H) =1 — 3 cang nho.




Phan
Van
Danh

3 duoc goi la luc kiém dinh H. N6 chinh 1a xac suéat
"khdéng mac sai 1am loai II". 5 cang 16n thi xac suat mac
sai lam loai Il P(G ¢ W,|H) =1 — 3 cang nho.

Cac trudng hop xay ra khi tién hanh kiém dinh c6 thé
tdm tat duGi dang bang sau:

H dung H sai
Bac bo | Sailam loai | | Két ludn ding

Thira nhan | Két luan ddng | Sai lam loai |l
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3 duoc goi la luc kiém dinh H. N6 chinh 1a xac suéat
"khdéng mac sai 1am loai II". 5 cang 16n thi xac suat mac
sai lam loai Il P(G ¢ W,|H) =1 — 3 cang nho.

Cac trudng hop xay ra khi tién hanh kiém dinh c6 thé
tdm tat duGi dang bang sau:

H dung H sai
Bac bo | Sailam loai | | Két ludn ding

Thira nhan | Két luan ddng | Sai lam loai |l

Khi kiém dinh gia thuyét théng k&, néu miic y nghia o da
chon, kich thu6c mau »n da xac dinh; ddi véi mét tiéu
chuan kiém dinh G, ta cé thé tim dudc vo s6 mién bac
bo W/,,.
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sai lam loai 1l 14 nho nhat (hay luc kiém dinh 16n nhat).




Phan
Van
Danh

sai lam loai 1l 14 nho nhat (hay luc kiém dinh 16n nhat).

Mién bac bo W, dudc xay dung dudi day co tinh chat
trén, tlic | dam bao sai 1am loai Il nhd nhat véi véi mirc
y nghia va kich thu6c mau » xac dinh truéc.
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sai lam loai 1l 14 nho nhat (hay luc kiém dinh 16n nhat).

Mién bac bo W, dudc xay dung dudi day co tinh chat
trén, tlic | dam bao sai 1am loai Il nhd nhat véi véi mirc
y nghia va kich thu6c mau » xac dinh truéc.
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sai lam loai 1l 14 nho nhat (hay luc kiém dinh 16n nhat).

Mién bac bo W, dudc xay dung dudi day co tinh chat
trén, tlic | dam bao sai 1am loai Il nhd nhat véi véi mirc
y nghia va kich thu6c mau » xac dinh truéc.
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sai lam loai 1l 14 nho nhat (hay luc kiém dinh 16n nhat).
Mién bac bo W, dudc xay dung dudi day co tinh chat
trén, tlic 1 dam bao sai 1am loai Il nhd nhat véi véi mirc
y nghia va kich thuéc mau » xac dinh trudc.

Gia thuyét trung binh cla téng thé (ciing chinh 1a ky
vong toan ctia BLNN X), la m chua biét. Nhung cb co sa
nao d6 néu gia thuyét H : m = m,, (m, la gia tri nao do
da biét).
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sai lam loai 1l 14 nho nhat (hay luc kiém dinh 16n nhat).
Mién bac bo W, dudc xay dung dudi day co tinh chat
trén, tlic 1 dam bao sai 1am loai Il nhd nhat véi véi mirc
y nghia va kich thuéc mau » xac dinh trudc.

Gia thuyét trung binh cla téng thé (ciing chinh 1a ky
vong toan ctia BLNN X), la m chua biét. Nhung cb co sa
nao d6 néu gia thuyét H : m = m,, (m, la gia tri nao do
da biét).
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Can kiém dinh gia thuyét nay véi cac gia thuyét déi nhu
sau:

H:-m+#my H:m>my H:m<m,.

ta xét cac truong hop sau:
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Can kiém dinh gia thuyét nay véi cac gia thuyét déi nhu
sau:

H:-m+#my H:m>my H:m<m,.

ta xét cac truong hop sau:

2.1 n > 30

DX = ¢?
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Né&u gia thuyét H dung thi U cé phan phdi chuan tac.
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Né&u gia thuyét H dung thi U cé phan phdi chuan tac.

Mién bac bo phu thudc gia thuyét déi 4 nhu sau:
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Né&u gia thuyét # dung thi U cé phan phdi chuan tac.

Mién bac bo phu thudc gia thuyét déi 4 nhu sau:

a) H:m=my,, H:m # m,.
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Né&u gia thuyét # dung thi U cé phan phdi chuan tac.

Mién bac bo phu thudc gia thuyét déi 4 nhu sau:

a) H:m=my,, H:m # m,.
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Né&u gia thuyét H dung thi U cé phan phdi chuan tac.

Mién bac bo phu thudc gia thuyét déi 4 nhu sau:

a) H:m=my H:m # m,:
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L4y mau cu thé wy = (z1,22, - ,x,). Tinh gia tri

(E—mo).\/ﬁ.

O

cu thé clia « hay con goi 1a u,,, u, =




Phan
Van
Danh

L4y mau cu thé wy = (z1,22, - ,x,). Tinh gia tri

(E—mo).\/ﬁ.

O

cu thé clia « hay con goi 1a u,,, u, =

1 mn
\/Cﬁ €Tr = ;; :g:;iﬁi.
1=
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L4y mau cu thé wy = (z1,22, - ,x,). Tinh gia tri

(E—mo).\/ﬁ.

O

cu thé clia « hay con goi 1a u,,, u, =

v6Gi 7 =

Xét xem u,, € W, hay khéng dé két luan:
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L4y mau cu thé wy = (z1,22, - ,x,). Tinh gia tri

(E—mo).\/ﬁ.

O

cu thé clia « hay con goi 1a u,,, u, =

1 n
\/Cﬁ xr = ;; :g:;iﬁi.
1=

Xét xem u,, € W, hay khéng dé két luan:

Néu u,, € I, thi bac bo H, néu u,, ¢ W, thi chua cb co
sG bac bo .
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LAy mau cu thé wy = (z1,22, - ,x,). Tinh gia tri
(T —mo).v/1

0

cu thé clia « hay con goi 1a ., u,, =

1 mn
Vi 7 = — E;xz
e

Xét xem u,, € W, hay khéng dé két luan:
Néu u,, € W, thi bac bo H, néu u,, ¢ 1, thi chua cé co
sG bac bo H.
Vi dwe 7- Néu may moéc hoat dong binh thudng thi trong
luong clia sdn pham c6 ky vong toan 1a 100 gam, do
léch chuan o = 1. Qua mét thdi gian san xuat, ngudi ta




Phan
Van
Danh

nghi nghd trong luong clia san pham c6 xu hudng tang
lén. Can thd 100 s&n pham thi trong luong trung binh cla
chung la 100,3 gam.

Vi mlc y nghia o = 0,05, hay két luan vé diéu nghi ngo
ndi trén c6 dung hay khéng ?
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nghi nghd trong luong clia san pham c6 xu hudng tang
lén. Can thd 100 s&n pham thi trong luong trung binh cla
chung la 100,3 gam.

Vi mlc y nghia o = 0,05, hay két luan vé diéu nghi ngo
ndi trén c6 dung hay khéng ?

Giai: Goi X 1a trong luong san pham. Goi trong ludng

trung binh cla loai san pham dé sau mét thdi gian san
xuat la m (m chua biét). Bat gia thuyét

H :m =100; H :m > 100.
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nghi nghd trong luong clia san pham c6 xu hudng tang
lén. Can th{ 100 san pham thi trong ludng trung binh cta
chung la 100,3 gam.

Vi mic y nghia o = 0,05, hay két luan vé diéu nghi ngo
ndi trén c6 dung hay khéng ?

Giai: Goi X la trong luong san pham. Goi trong luong
trung binh cla loai san pham dé sau mét thdi gian san

xuat 1a m (m chua biét). Dat gia thuyét

H :m =100; H :m > 100.
VGi a = 0,05 thi u;_,, = 1,645.
Mién bac bo vGi mic y nghia o = 0,05 la:

= W0705 — [1, 645; —|—OO).
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nghi nghd trong luong clia san pham c6 xu hudng tang
lén. Can thd 100 s&n pham thi trong luong trung binh cla
chung la 100,3 gam.

V6i mic y nghia o = 0,05, hay két luan vé diéu nghi ngo
ndi trén c6 dung hay khéng ?

Giai: Goi X 1a trong luong san pham. Goi trong ludng

trung binh cla loai san pham dé sau mét thdi gian san
xuat la m (m chua biét). Bat gia thuyét

H :m =100; H :m > 100.

VGi a = 0,05 thi u;_,, = 1,645.
Mién bac bd vGi mic y nghia o = 0,05 la:

Wy = W()705 — [1, 645; —|—OO).
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, 10
Tinh u,s = (100, 3 — 100).T =3 € W,.

Ta bac bo gia thiét 7. Biéu nghi ngd ndi trén la dung.
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Vi die 2- Tubi tho clia bong dén X 1a BLNN phan phdi
chuan véi trung binh 1a £X = 2000 gid va do Iéch tiéu
chuan o = 15 gid. VGi mlc y nghia o = 5%, hay két luan
diéu nghi ngd noi trén.
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Vi die 2- Tubi tho clia bong dén X 1a BLNN phan phdi
chuan véi trung binh 1a £X = 2000 gid va do Iéch tiéu
chuan o = 15 gid. VGi mlc y nghia o = 5%, hay két luan
diéu nghi ngd noi trén.

Giai: H : EX = 2000; H : EX # 2000.

(H — 2000)v/25
15 '

Chon tiéu chuan kiém dinh U =
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Vi die 2- Tubi tho clia bong dén X 1a BLNN phan phdi
chuan véi trung binh 1a £X = 2000 gid va do Iéch tiéu
chuan o = 15 gid. VGi mlc y nghia o = 5%, hay két luan
diéu nghi ngd noi trén.
Giai: H : EX = 2000; H : EX # 2000.
(H — 2000)v/25

ks '
Néu H dung thi U ~ N(0,1). Mién bac bo:

Chon tiéu chuan kiém dinh U =

Wa — (—OO, _ul—%) U (ul—%a —|_OO> — (—OO, _17 96) U (17 967 —|_OO)

, 1990 — 2000)5 10
Tinh w,s = ( = ) === c W,.
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Vi die 2- Tubi tho clia bong dén X 1a BLNN phan phdi
chuén vdi trung binh 1& £X = 2000 gid va doé léch tiéu
chuén o = 15 gid. VGi mlc y nghia o = 5%, hay két luan
diéu nghi ngd nbi trén.
Giai: I : EX = 2000; H : EX +# 2000.
(H — 2000)v/25

15 .
Néu H dung thi U ~ N(0,1). Mién bac bo:

Chon tiéu chuan kiém dinh U =

Wo = (_007 _ul—%) U (ul—%a —I_OO) — (—OO, _17 96) U (17 967 +OO)

, 1990 — 2000)5
Tinh u,s = ( = o _

Nhu vay bac bd H, tlc 1a thira nhan tudi tho bong dén
SERUEVAT]
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2.2

Trudng hop nay chon thong ké U =

chuan kiém dinh.
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. n > 30; o*

Trudng hop nay chon thong ké U =
chuan kiém dinh.

Néu H dung thi U c6 phan phéi chuan tic, do d6 mién
bac bd gia thuyét H va qui tAc kiém dinh giéng nhu

truong hop 2.1 chi khac nhau la tinh «,, theo céng thic:

(@ —mo)v/n

Ugs =
q S,
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n < 30, 0°

(T —my)

mn < . A 2 . 2
YR lam tiéu chuan kiém

Chon thong ké T = J
dinh. Néu H dung thi T c6 phan phoi theo qui luat
Student véi n — 1 bac tu do:

Mién bac bo xay dung phu thudc vao dang gia thuyét doi
H nhu sau:
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n < 30, 0°

(T —my)

mn < . A 2 . 2
YR lam tiéu chuan kiém

Chon thong ké T = J

dinh. Néu H dung thi T c6 phan phoi theo qui luat
Student véi n — 1 bac tu do:

Mién bac bo xay dung phu thudc vao dang gia thuyét doi
H nhu sau:

a) H:-m=my;, H:m#m,:

(00, =t1_2) U (t1—2,+00) = {|T| > t1-2}.
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n < 30, 0°

(T — my)

mn .« . 2 )
vn lam tiéu chuan kiém

Chon théng ké T = J
dinh. Néu H dung thi 7' c6 phan phoi theo qui luat
Student véi n — 1 bac tu do:

Mién bac bo xay dung phu thudc vao dang gia thuyét doi
H nhu sau:

a) H:m=my, H:m+#“m,:

Wa = (—00, —t1_2) U (t1-g,+00) = {|T| > t1-2 }.
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(—OO, _tl—a)-

V6i mau cu thé, ta tinh dudc gia tri 7, s’ va do dbé tinh
dugc gia tri:

(f—mo)\/ﬁ.

Tog —
q s/

Xem xét t,, c6 htudc 1, hay khong dé két luan.
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Vi dw 3 Trong ludng cac bao gao la BLNN X tuan theo
qui luat phan phéi chuan véi EX = 50 kg. Nghi ngd cac
may dong bao lam viéc khéng binh thuong lam cho trong
luong cac bao gao cb6 xu hudng giam, ngudi ta can thd
25 bao va thu dudc két qua nhu sau:
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Vi dw 3 Trong ludng cac bao gao la BLNN X tuan theo
qui luat phan phéi chuan véi EX = 50 kg. Nghi ngd cac
may dong bao lam viéc khéng binh thuong lam cho trong
luong cac bao gao c6 xu huéng giam, ngudi ta can thir
25 bao va thu dudc két qua nhu sau:

X (kg) | SO bao
48,0 — 49, 0 9
48,5 — 49. 0 5
49.0 — 49,5 10
49.5 — 50,0 6
50,0 — 50, 5 9

Vi mlc y nghia o = 0,01, hay két ludn vé nghi ngé noi
trén.
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Vi dw 3 Trong ludng cac bao gao la BLNN X tuan theo
qui luat phan phéi chuan véi EX = 50 kg. Nghi ngd cac
may dong bao lam viéc khéng binh thuong lam cho trong
luong cac bao gao c6 xu huéng giam, ngudi ta can thir
25 bao va thu dudc két qua nhu sau:

X (kg) | SO bao
48,0 — 49, 0 9
48,5 — 49. 0 5
49.0 — 49,5 10
49.5 — 50,0 6
50,0 — 50, 5 9

Vi mlc y nghia o = 0,01, hay két ludn vé nghi ngé noi
trén.
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Giai: Goi m la trong luong trung binh thuc té clia cac bao
gao (m chua biét). Bat gia thuyét

H:m=50; H:m <50.
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Giai: Goi m la trong luong trung binh thuc té clia cac bao
gao (m chua biét). Bat gia thuyét

H:m=50; H:m <50.

Eweie 7: LAp mau ngau nhién kich thudc n = 25.

X —50).v/25
é;/

Wx = (X1, Xs,---,X,) va chon thong ké T = (

lam tiéu chuan kiém dinh.
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Giai: Goi m la trong luong trung binh thuc té clia cac bao
gao (m chua biét). Bat gia thuyét

H:m=50; H:m <50.

Ewee 7: LAp mau ngau nhién kich thudc n = 25.

(X —50).4/25

Wx = (X1, Xs,---,X,) va chon thong ké T = =

lam tiéu chuén kiém dinh.

Buwee 2: Xay dung mién bac bd. Néu H dung thi 7' tuan
theo qui luat Student vGi n» — 1 = 24 bac tu do

i = t(),gg = 2,492 — W, = W0,0l — (—OO, —2, 5).
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Giai: Goi m la trong luong trung binh thuc té clia cac bao
gao (m chua biét). Bat gia thuyét

H:m=50; H:m <50.

Ewee 7: LAp mau ngau nhién kich thudc n = 25.

(X —50).4/25

Wx = (X1, Xs,---,X,) va chon thong ké T = =

lam tiéu chuén kiém dinh.

Buwee 2: Xay dung mién bac bd. Néu H dung thi 7' tuan
theo qui luat Student vGi n» — 1 = 24 bac tu do

i = t(),gg = 2,492 — W, = W0,0l — (—OO, —2, 5).



Phan
Van
Danh

Eweée 3: TU mau cu thé, tinh dudc:
T =4927; §2=0,25 = 52 =0,24.

(49,27 — 50)v/25
0,49

§=0,49 = t s = — —7,46.
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Eweée 3: TU mau cu thé, tinh dudc:
T =4927; §2=0,25 = 52 =0,24.

(49,27 — 50)v/25
0,49

§=0,49 = t s = — —7,46.

Buwee U: R rang t,, € W,. Vay bac bd H: trong ludng da

co giam.




Phan
Van
Danh

Eweée 3: TU mau cu thé, tinh dudc:
T =4927; §2=0,25 = 52 =0,24.

(49,27 — 50)v/25
0,49

§=0,49 = t s = — —7,46.

Buwee U: R rang t,, € W,. Vay bac bd H: trong ludng da

co giam.
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Eweée 3: TU mau cu thé, tinh dudc:
T =49,27; S2=0,25— S2=0,24.

19,27 — 50)v/25
3’20,49:>tq8:( ’ 049) — —7,46.

Buwee U: RS rang tys € W,. Vay bac bo H: trong lugng da

co giam.

Gia sU ty 1& cac phan ti c6 tinh chat 4 nao d6 cla téng
thé 1a p (chua biét). Can kiém dinh gia thuyét 4 : p = p,
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(p.: hang s6) véi cac gia thuyét doi:

H:p+#po; H:p>po; H:p<p,
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(p.: hang s6) véi cac gia thuyét doi:

H:p+#po; H:p>po; H:p<p,.

Goi X 1a s6 phan t c6 tinh chat 4 khi 18y ngau nhién
moét phan t& tong thé. X 1a BDLNN tuan theo qui luat phan

phoi "khéng - mot" véi bang phan phoi xac suat nhu sau:
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(p.: hang s6) véi cac gia thuyét doi:

H:p+#po; H:p>po; H:p<p,.

Goi X 1a s6 phan t c6 tinh chat 4 khi 18y ngau nhién
moét phan t& tong thé. X 1a BDLNN tuan theo qui luat phan

phoi "khéng - mot" véi bang phan phoi xac suat nhu sau:
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X 1

p|l=p|p

Dé dang thay rang EX = p; DX =pg; ¢ =1 — p.




Phan
Van
Danh

X 1

p|l=p|p

Dé dang thay rang EX = p; DX =pg; ¢ =1 — p.

TU X 1ap mau ngau nhién kich thuéc n:
Wy = (X1, Xs,---,X,) va chon thong ké:

(X = po)y/n

 V/po(1—po)

lam tiéu chuén kiém dinh.
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X 1

p|l=p|p

Dé dang thay rang EX = p; DX =pg; ¢ =1 — p.

TU X 1ap mau ngau nhién kich thuéc n:
Wy = (X1, Xs,---,X,) va chon thong ké:

(X —po)yn
\/p0(1 _pO)

lam tiéu chuén kiém dinh.

Néu H ding va vdi diéu kién » kha 16n thi U xap xi
chuén tac. Mién bac bd dudc xay dung tU A nhu sau:
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X 1

p|l=p|p

Dé dang thay rang EX = p; DX =pg; ¢ =1 — p.

TU X 1ap mau ngau nhién kich thuéc n:
Wy = (X1, Xs,---,X,) va chon thong ké:

(X —po)yn
\/p0(1 _pO)

lam tiéu chuén kiém dinh.

Néu H ding va vdi diéu kién » kha 16n thi U xap xi
chuén tac. Mién bac bd dudc xay dung tU A nhu sau:
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Wo=Au:u>ui_q}
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V6i mau cu thé wy = (21,29, - ,z,) tinh dudc = va do dé
tinh dugc

(T — po) v/
\/po(1 e po)

qu —
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V6i mau cu thé wy = (21,29, - ,z,) tinh dudc = va do dé
tinh dugc

(T — po)v/10

v/ Po(1 = po)

qu —

Xem u,, ¢6 thudc W, hay khéng dé két luan.
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V6i mau cu thé wy = (21,29, - ,z,) tinh dudc = va do dé
tinh dugc

(T — po)v/10

v/ Po(1 = po)

qu —

Xem u,, ¢6 thudc W, hay khéng dé két luan.

Vi 7 trong mau cu thé chinh Ia tan suat cla bién cé
(X =1).
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V6i mau cu thé wy = (21,29, - ,z,) tinh dudc = va do dé
tinh dugc

(T — po)v/10

v/ Po(1 = po)

UQS —

Xem u,, ¢6 thudc W, hay khéng dé két luan.

Vi 7 trong mau cu thé chinh Ia tan suat cla bién cé
(X =1).

Do vay ta c6 thé ky hiéu 7 = f nén:

(f — po)\/ﬁ

T bl —po).
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V6i mau cu thé wy = (21,29, ,2,) tinh dudc = va do do
tinh dugc

L (@—po)yn
v \/po(l_po)

Xem u,, ¢ thudc W, hay khéng dé két luan.

Vi 7 trong mau cu thé chinh Ia tan suat cla bién cé
(X =1).
Do vay ta c6 thé ky hiéu = = f nén:

(f N po)\/ﬁ

U’qs B \/po(1 _po) |

Vi du 4 Ti 1& phé& pham clia mét nha may 1a 10%. Sau khi
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cai tién ky thuat, diéu tra 400 san pham thi thay c6 32 phé
pham. V6i miic y nghia o = 0,01; hay két luan vé viéc cai
ti€n ky thuat cé lam gidm ty 1& phé& pham khong ?
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cai tién ky thuat, diéu tra 400 san pham thi thay c6 32 phé
pham. V6i miic y nghia o = 0,01; hay két luan vé viéc cai
ti€n ky thuat cé lam gidm ty 1& phé& pham khong ?

Giai: Goi ty I1& ph& pham nha may sau khi cai tién ky
thuat 1a p. Bat gia thuyét H : p = 0,1 v6i gia thuyét doi

H :p<0,10.

(f — 0, 1)\/@
V0,1(1—-0,1)

Tiéu chuan kiém dinh: U =
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cai tién ky thuat, diéu tra 400 san pham thi thay co6 32 phé
pham. VGi mdc y nghia o = 0,01; hay két luan vé viéc cai
ti€n k¥ thuat c6 lam gidm ty 1& phé pham khéng ?

Giai: Goi ty 1& ph& phadm nha may sau khi cai tién ky
thuat 1a p. Bat gia thuyét H : p = 0,1 v6i gia thuyét doi

H:p<0,10.
(f — 0,1)/400

V0,1(1 -0,1)

Do n = 400 kha I6n nén néu H dung thi U ~ N(0,1). Mién
bac bo vbi a = 0,01 la:

Tiéu chuan kiém dinh: U =

Wa = W01 = (—00, —ug,99) = (—00, —2,326).
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cai tién ky thuat, diéu tra 400 san pham thi thay co6 32 phé
pham. VGi mdc y nghia o = 0,01; hay két luan vé viéc cai
ti€n k¥ thuat c6 lam gidm ty 1& phé pham khéng ?

Giai: Goi ty 1& ph& phadm nha may sau khi cai tién ky
thuat 1a p. Bat gia thuyét H : p = 0,1 v6i gia thuyét doi

H:p<0,10.
(f — 0,1)/400

V0,1(1 -0,1)

Do n = 400 kha I6n nén néu H dung thi U ~ N(0,1). Mién
bac bo vbi a = 0,01 la:

Tiéu chuan kiém dinh: U =

Wa = W01 = (—00, —ug,99) = (—00, —2,326).
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. R 2 , 32
Tu mau cu thé ta co: f = i 0,08

, (0,08 — 0,1)+/200
dodougs = =755 =3
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. R 2 , 32
Tu mau cu thé ta co: f = i 0,08

, (0,08 — 0,1)+/200
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H : EX = EY vGi cac dang gia thuyét doi da biét.

TU X,V lap cdc mau ngau nhién
WX — (Xl,XQ, Tt ,Xn>; WY — (Yl,YQ, tet ,Ym).

a) DX, DY: Chon thong ké U =
D

m

tiéu chuan kiém dinh.

Néu H dung thi U ~ N(0,1). Do vay mién bac bd nhu §2
da xét.
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H : EX = EY vGi cac dang gia thuyét doi da biét.

TU X,V lap cdc mau ngau nhién
Wx = (X1,X2,---, Xp); Wy =(Y1,Ya,---,Y0).

z) DX, DY: Chon thong ké U =

D

m

tiéu chuan kiém dinh.

Néu H dung thi U ~ N(0,1). Do vy mién bac bo nhu 52
da xet.

Lap hai mau cu thé tr X va v:

wx ::(x17$27"'7xn); QUY—::(y17y27'..7yﬂiy
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Ta tinh dudgc:

T—7
U — .
qs \/02 o2
“x ‘F Y
n m

Xét u,, thudc W, hay khéng dé két luan.

Vi du 5- Trong luong sdn pham do hai may san xuét ra
déu 1a cac BDLNN tuan theo qui luat phan phdi chuan va
c6 cung doé léch tiéu chuan la o = 1. VGi mlc y nghia

a = 0,05 c6 thé xem trong luong trung binh cda san
pham do hai may san xuét ra Ia nhu nhau khdng? Néu
can 25 san pham clia may | ta thay trong luong cla
chung 1a 1250kg va can 20 sdn pham cla may Il trong
luong cua chung la 1012kg.
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Xét u,, thudc W, hay khéng dé két luan.

Vi du 5- Trong luong sdn pham do hai may san xuét ra
déu 1a cac BDLNN tuan theo qui luat phan phdi chuan va
c6 cung doé léch tiéu chuan la o = 1. VGi mlc y nghia

a = 0,05 c6 thé xem trong luong trung binh cda san
pham do hai may san xuét ra Ia nhu nhau khdng? Néu
can 25 san pham clia may | ta thay trong luong cla
chung 1a 1250kg va can 20 sdn pham cla may Il trong
luong cua chung la 1012kg.
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Giai: Goi trong luong san pham san xuadtra 6 may | 1a x
va may Il 1a Y. Theo gia thuyét ta c6 X,V tuan theo qui
luat chuan véi DX = DY = 1.

Gia thiét H : EX = EY:; H : EX + EY.
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Tiéu chuan kiém dinh: U =

W, = WO,Ol — {u X |u\ > 1,96}.
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Giai: Goi trong luong san pham san xuadtra 6 may | 1a x
va may Il 1a Y. Theo gia thuyét ta c6 X,V tuan theo qui
luat chuan véi DX = DY = 1.

Gia thiét H : EX = EY: H : EX #+ EY.
X-Y

DX , DY
\/T+W

Tiéu chuan kiém dinh: U =

W, = WO,Ol — {u X \u\ > 1,96}.

Theo diéu kién bai toan:
_ 1012
T = 1250 : 25 =50y = —— = 50, 6.

20
50 — 50, 6
= 2.

vVay ugs =

1 1
25 T 26




Phan
Van
Danh

Giai: Goi trong luong san pham san xuadtra 6 may | 1a x
va may Il 1a Y. Theo gia thuyét ta c6 X,V tuan theo qui
luat chuan véi DX = DY = 1.

Gia thiét H : EX = EY: H : EX #+ EY.
X-Y

DX , DY
\/T+W

Tiéu chuan kiém dinh: U =

W, = WO,Ol — {u X \u\ > 1,96}.

Theo diéu kién bai toan:
_ 1012
T = 1250 : 25 =50y = —— = 50, 6.

20
50 — 50, 6
= 2.

vVay ugs =

1 1
25 T 26




Phan
Van
Danh

Nhu vay u,, € W, nén bac bo I, tic la trong ludng trung
binh cla hai may c6 khac nhau.




Phan
Van
Danh

Nhu vay u,, € W, nén bac bo I, tdc la trong ludng trung
binh cla hai may c6 khac nhau.

b) DX wi DY

Néu kich thuéc cac mau Wy va Wy kha 16n
(n > 30,m > 30) ta chon thong ké:
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Nhu vay u,, € W, nén bac bo I, tdc la trong ludng trung
binh cla hai may c6 khac nhau.

b) DX vé DY

Néu kich thuéc cac mau Wy va Wy kha 16n
(n > 30,m > 30) ta chon thong ké:

X-Y

52 | 5
T

~ N(0, 1).

diéu nay dung ca truong hop X va Y c6 qui luat phan
ohdi bat ky.
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Nhu vay u,, € W, nén bac bo I, tdc la trong ludng trung
binh cuia hai may c6 khac nhau.

b) DX vé DY

Néu kich thudc cac mau W va Wy kha 1én
(n > 30,m > 30) ta chon thong ké:

X-Y

g2 52

Y | Y
n+m

~ N(0,1).

diéu nay dung ca truong hop X va Y c6 qui luat phan
ohdi bat ky.

Phuong phap kiém dinh giéng nhu trudng hop trén da
Xét.
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Nhu vay u,, € W, nén bac bo I, tdc la trong ludng trung
binh cuia hai may c6 khac nhau.

b) DX vé DY

Néu kich thudc cac mau W va Wy kha 1én
(n > 30,m > 30) ta chon thong ké:

X-Y

g2 52

Y | Y
n+m

~ N(0,1).

diéu nay dung ca truong hop X va Y c6 qui luat phan
ohdi bat ky.

Phuong phap kiém dinh giéng nhu trudng hop trén da
Xét.
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Qua hai mau cu thé wy = (21,29, ,x2p) VA
wy = (y1,y2, - ,ym) ta tinh dugc cac dac trung mau

/

T,s,.2,7,5,/2 do do ta tinh dugc:

(7
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wy = (y1,y2, - ,ym) ta tinh dugc cac dac trung mau

z,s,.2,7,s,/2 do d6 ta tinh dudc:

Xét u,, € W, hay khong dé két luan.
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Qua hai mau cu thé wy = (21,29, ,x2p) VA
wy = (y1,y2, - ,ym) ta tinh dugc cac dac trung mau
z,s,.2,7,s,/2 do d6 ta tinh dudc:

Xét u,, € W, hay khong dé két luan.

Vi dwe 6. Ngudi ta cén tré sd sinh G hai khu vuc thanh thi
va néng thon, thu dudc két qua nhu sau:

K.vuc sO tre | T.luong t.binh
Nong thon | n = 2500 0
Thanh thi | m — 500 1

3,
3,
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Qua hai mau cu thé wy = (21,29, ,x2p) VA
wy = (y1,y2, - ,ym) ta tinh dugc cac dac trung mau
z,s,.2,7,s,/2 do d6 ta tinh dudc:

Xét u,, € W, hay khong dé két luan.

Vi dwe 6. Ngudi ta cén tré sd sinh G hai khu vuc thanh thi
va néng thon, thu dudc két qua nhu sau:

K.vuc sO tre | T.luong t.binh
Nong thon | n = 2500 3,0
Thanh thi | m — 500 3.1

V6i miic y nghia o = 0,01 ¢6 thé coi trong luong trung
binh & hai khu vuc bang nhau dudc hay khong?
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thanh thi 14 Y. Can kiém dinh gia thuyét:
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thanh thi 14 Y. Can kiém dinh gia thuyét:

H:EX=FEY;, H:EX#EY.
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thanh thi 1a Y. Can kiém dinh gia thuyét:

H:EX=FY, H:EX # FEY.

Tuy qui luat phan phoi clla X va Y chua biét, nhung do
kich thudc mau n = 2500: m = 500 kha 16n nén théng ké:

~ N(0,1).

Wo ={u:|u| >u_a} ={u:|u| > 2,58}
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3,0 —3,1

200
2500 + 500

Nhu vay u,, ¢ W,.: khéng cd co s dé bac bd . ta co
thé cho rang trong ludng trung binh & thanh thi va néng
thon nhu nhau.
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3,0 —3,1

200
2500 + 500

Nhu vay u,, ¢ W,.: khéng cd co s dé bac bd . ta co
thé cho rang trong ludng trung binh & thanh thi va néng
thon nhu nhau.
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dinh gia thuyét: H : p1 = ps = p, (p, da biét).

V@i cac dang doi thuyét:
H :py #p1; H:pi > p; ﬁ'm < p2.

Chon thong ké: U = fm2 lam tiéu chuan

\/po )

kiém dinh.
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dinh gia thuyét: H : p1 = ps = p, (p, da biét).

V@i cac dang doi thuyét:
H :py #p1; H:pi > p; ﬁ'm < p2.
fm2

\/po + )

Chon théng ké: U = lam tiéu chuan

kiém dinh.

Trong do:

fn, la ty 1& phan t& c6 dau hiéu A cdia mau ngau nhién
kich thuéc n dudc xay dung to X ( X la sé phan t& c6
tinh chat 4 khi 18y ngau nhién mét phan ti tu tdng thé
th&r nhat) X 1a BLNN phan phoi theo qui luat 0 — 1.
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dinh gia thuyét: H : p1 = ps = p, (p, da biét).

V@i cac dang doi thuyét:
H :pi1 # p1; H:p1 > po; ﬁ'm < pa.
fmg

\/ Po(1 =)

Chon théng ké: U = lam tiéu chuan

kiém dinh.

Trong do:

o, 12 ty 1& phan t& c6 dau hiéu 4 clla mau ngau nhién
kich thuGc » dugc xay dung to X ( X la s6 phan t& ¢
tinh chat A khi 1dy ngau nhién mét phan t& tu téng thé
th&r nhat) X 1a BLNN phan phoi theo qui luat 0 — 1.

fm, 1a ty 1& phan tr c6 tinh chat A cla mau ngau nhién
kich thuéc m dude xay dung la Y (v 1a s6 phan t co tinh
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chat A khi I8y ngau nhién mét phan t ti tong thé thir
hai).

V6i kich thuéc mau I6n va gia thuyét # dung thi
U ~ N(0,1).
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chat A khi I8y ngau nhién mét phan t ti tong thé thir
hai).

V6i kich thuéc mau I6n va gia thuyét # dung thi

U ~ N(0,1).

Néu chua biét p, thi ta thay p, bang udc luong hop ly cuc
dai cua no la:

* 7lj}k1'+-77lj}n2

2 m-+n
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chat A khi I8y ngau nhién mét phan t ti tong thé thir
hai).

Vé6i kich thuéc mau I6n va gia thuyét H dung thi
U ~ N(0,1).

Néu chua biét p, thi ta thay p, bang uéc luong hop ly cuc
dai cua no la:
* nfnl —|_ mfm2
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Khi doé ta chon thong ké:

VP

lam tiéu chuan kiém dinh.
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chat A khi I8y ngau nhién mét phan t ti tong thé thir
hai).

Vé6i kich thuéc mau I6n va gia thuyét H dung thi
U ~ N(0,1).

Néu chua biét p, thi ta thay p, bang uéc luong hop ly cuc
dai cua no la:
* nfnl —|_ mfm2
B m+n

Khi doé ta chon thong ké:

VP

lam tiéu chuan kiém dinh.
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A n = 1000 ny = 20
B m = 900 mo = 30
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Vi die 7. Ki€ém tra nhiing sdn pham dudc chon ngau nhién
G hai nha may cung san xuat mot loai hang, ta c6 so liéu

Nha may | S6 sadn pham | S6 phé pham
A n = 1000 ny = 20
B m = 900 mo = 30

V6i mic y nghid o = 0,05 c6 thé coi ty 1& phé pham do
hai nha may san xuat ra la nhu nhau khong ?

Giai: Goi p; 14 ty 18 ph& pham & nha may A.

p- 14 ty 1& ph& pham & nha may B.

Can kiém dinh gia thuyét H : p, = po V6i H : p1 # po.
TU sO liéu da cho ta tinh dugdc
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30
f1 0:1000 =0,02; fo 900 0,033

., 20430 1
~ 1000 +900 38

p

0,02 — 0,033

1 37(_1 1
\/%'ﬁ(looo - 900)

qu —
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30
= 20 : 1000 = 0, 02; = —— =10,033.
,fi ) ) .fé 900 )

20430 1 I
1000 +900 38

*

p

0,02 — 0,033
Ugs = ’ ’ = —1,81.

1 37(_1 1
\/%'%(1000 - 900)

V&i oo = 0,05 va v6i H nhu trén thi

Wo=A{u:|ul >u_o} ={u:|u| >1,96}.
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\/%'%(1000 - 900)

V&i oo = 0,05 va v6i H nhu trén thi

Wo=A{u:|ul >u_o} ={u:|u| >1,96}.
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Vay u,, € W, nén ta chdp nhan gia thuyét H tic cé thé
coi ty 1& ph& pham cla hai nha may 1a nhu nhau.
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Vay u,, € W, nén ta chdp nhan gia thuyét H tic cé thé
coi ty 1& ph& pham cla hai nha may 1a nhu nhau.
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Vay u,, € W, nén ta chdp nhan gia thuyét H tic cé thé
coi ty 1& ph& pham cla hai nha may 1a nhu nhau.

Gid s DLNN X tuan theo qui luat phan phéi chuan,
chua biét phuong sai DX, nhung c6 cd sG dé néu gia
thuyét H : DX = o2 (o, la hang s6 da biét).
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L4p mau ngau nhién Wy = (X, Xs, -+, X,,). Chon théng
ké
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L4p mau ngau nhién Wy = (X, Xs, -+, X,,). Chon théng
ké

ny)S 2
2 1)2

lam tiéu chuén kiém dinh.

o)
Néu H dung thi v2 phan phoi theo qui luat "chi binh
phuong" véi (n — 1) bac tu do. V&i miic y nghia «, mién
bac bo gia thiét 7 phu thudc vao dang cla H.
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L4p mau ngau nhién Wy = (X, Xs, -+, X,,). Chon théng
ké

N lam tiéu chuan kiém dinh.

Néu H dung thi v2 phan phoi theo qui luat "chi binh
phuong" véi (n — 1) bac tu do. V&i miic y nghia «, mién
bac bo gia thiét 7 phu thudc vao dang cla H.

a) H:DX =02 H:DX # o2

Wa = {x* : x* < x& hodc x* > xj_a}.
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L4p mau ngau nhién Wy = (X, Xs, -+, X,,). Chon théng
ké

N lam tiéu chuan kiém dinh.

Néu H dung thi v2 phan phoi theo qui luat "chi binh
phuong" véi (n — 1) bac tu do. V&i miic y nghia «, mién
bac bo gia thiét 7 phu thudc vao dang cla H.

a) H:DX =02 H:DX # o2

Wa = {x* : x* < x& hodc x* > xj_a}.

b) H: DX =0% H:DX > o2
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Wa — {X2 : X2 > X%—a}'
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Wa — {X2 : X2 > X%—a}'
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Wa — {X2 : X2 > X%—a}'

Vi die - NEéu may moéc hoat dong binh thudng thi trong
luong san pham 1a BLNN X phan phéi theo qui luat
chuan v6i DX = 12. Nghi ngd may hoat ddng khéng binh
thudng, ngudi ta can thir » = 13 sdn pham va tinh duoc
s'2 =14,6. V6i mc y nghia o = 0,01. Hay két luan vé
nghi ngd noi trén.




Phan
Van
Danh

Wo = {X2 : X2 > X%—a}'

Vi de §- Néu may moc hoat dong binh thudng thi trong
luong san pham Ia BLNN X phan phai theo qui luat
chuén vGi DX = 12. Nghi ngd may hoat déng khéng binh
thudng, ngudi ta can thir » = 13 sdn pham va tinh duoc
s'2 =14,6. V6i mc y nghia o = 0,01. Hay két luan vé
nghi ngo nai trén.

Giai: D& gidi bai toan trén, ta can kiém dinh gia thuyét



Phan
Van
Danh

H:DX =12; H:DX > 12.




Phan
Van
Danh

H:DX =12; H:DX > 12.

VGi o = 0,02; n = 13; ta bang phan vi "chi binh phuong" ta
cO:

X%—a = X(2),99 = 26, 1.
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Xos2 & W,. Vay chua cb co s8 dé bac bd H, hay diéu nghi
ngd trén la khéng dung. May van lam viéc binh thudng.
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