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4.2 Uéc lwong tham sé6 ciia PLNN
4.2.1. Uéc lwgng diém

Gia stir can udc lwong tham so 6 ctia DPLNN X trén mot
dam dong nao do.
» Talay mau ngau nhién W = (X;,X,,...,X.)
* TUy thudc vao 6, XDTK: 6" = f(X;,X,,...,.X,).
» Khi n kha 1é6n v6i mau cu thé w = (XX, ...,X,), tinh
toan
07, =T (X, X5, ...,Xp)
Ta lay 0 ~ 0*,, lam uéc luong diém cho tham so 6.



CAC TIEU CHUAN PANH GIA BAN CHAT TOT CUA
UOC LUONG

a. Udc luong khong chéch (unbiased estimator)
b. Uéc lugng virng (consistent estimator)

c. Uéc luong hiéu qua (efficient estimator)




a. Udc lwong khong chéch.
T héng ké 0" duoc goi la woc lwong kKhdng chéch
ciia O néu
E(©67) =0
Nguoc lai, ta noi 0° dugc goi la wdc luong chéch

cua 0.



b. U6c lwong vikng
0" duogc goi la udc lugng vitng clia 6 néu voi
moi € > 0 ta cO:
lim P(|6"—0|<¢e)=1
Nn—>00
Vidu:
X 12 u6c luong virng cia .

f la wdc lugng virng cua p.



c. Uéc lwong hiéu qua (khong chéch tot nhat)

0" duogc goi la uwdc luong hiéu qua cia Onéu nod la

ude lugng khong chéch va cd phuong sai nho nhat

S0 v6i1 moi udc luong khong chéch khac duoc xay

dung trén cung mot mau.



Han ché ciia phwong phap wéce lwong diém
 Két qua udc luong khong dang tin cay néu n
khong du 1om.

« Khoéng chi ra sai so, do tin cay cua udc lugng

=> Phwong phap: Uéc lwgng biang khoang tin ciy



4.2.2. Ué6c lwong bz‘ing khoang tin cay

a. Udc lwgng khoang, khoang tin ciy va do tin cay
Gia st can udc lugng tham so 0 ciia PLNN X trén dam
dong.
Chon mau ngau nhién W = (X, X5, oony X)),
Tir wde luong diém tot nhat cua 0 xay dung thong ké:
G = (X, X5, ..., X, 0)
sao cho G co quy luat xac dinh



Vo6iy =1 - a cho trudce, xac dinh o,> 0, a, > 0 thoa

man o,+ a, = o
Tl d6 xac dinh cac phan vig,. ,va g,
P(gl_a1 <G <ga2) =l—-a1—a,=1—«a
PO <G<B)=1—-«

Xac suat y =1 - a dwoc goi la do tin cay
Khoang (67, 6;) duoc goi la khoang tin cay
I =65 — 0] duoc go1 la do dai khoang tin cay



