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[T AR TG R AR LG  Bai 1. Khai nigm vé Kiém dinh Gia thuyét Théng ké

¥ Chwrong 6. Kiem dinh Gia thuyét Thong ké
§1. Khai niém v é kiém dinh gia thuy ét t]mng ke
2. Iuem dinh so sanh dic trung véi mot so
§3. Kiém dinh so sanh hai diac trung

§1. KH%I NIEM VE KIEM DINH
GIA THUYET THONG KE

1.1. Khai niém chung

» M6 hinh téng quat ctia bai toan kiém dinh 1a: ta néu lén
hai ménh dé trai ngwoc nhau. mot ménh dé duoc goi la
gia thuvér H va ménh dé con lai dwoc goi la nghich
thuver (hay ddi thuyét) H .

» Gial quyét mot bai toan kiém dinh la: bing cach dua
vao quan sat mau. ta néu lén mot quy tic hanh dong. ta
chap nhan gia thuyét H hay béac bo gia thuyét H .
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» Khi ta chap nhan gia thuyét H . nghia 1a ta tin ring H
ding: khi bac bo H. nghia la ta tin ring H sai. Do chi
dua trén mot mau quan sat ngau nhién, nén ta khéng
thé khang dinh chic chin diéu gi cho tong thé.

+ Trong chuwong nay. ta chi xét loai kiém dinh tham so
(so sanh dac trumg vai 1 s0. so sanh hai dac trumg cua
hai tong the).

1.2. Cac loai sai lam trong kiém dinh
Khi thuc hien kiém dinh gia thuyet ta dya vao quan
sat ngau nhién mot sé trieong hop rdi suy rong ra cho
tong thé. Sw suy rong nay 6 khi dung. ¢6 khi sai.
Théng ké hoc phan biét 2 loai sai lam sau:
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a) Sai 1am loai I

* Sai 1am loai 1 la loai sai lam ma ta pham phai trong
viée bac bo gia thuyét H khi H dung.

» Xac suat cia viéc bac bo H khi H ding la xéac suat
cua sai lam loai 1 va dwoc ky hiéu la o.

b) Sai 1am loai IT

» Sai lam loai 2 1a loai sai lJam ma ta pham phai trong
viéc chap nhan gia thuyét H khi H sai.

» Xac suat cta viéc chap nhan gia thuyét H khi H sai la
X4c suat cia sai lam loai 2 va duwoc ky hiéu 1a B.
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» Chwong 6. Kiém djnh Gia thuyét Théng ké
¢) Moi lién hé giira hai loai sai lam
+ Khi thire hién kiém dinh. ta luén muon xac suat pham
phai sai lam cang it cang tot. Tuy nhién. néu ha thap «
thi 5 s& tang 1én va nguoc lai.

Trong thuc te. gitra hai loai sai lam nay. loai nao tac hai
hon thi ta nén tranh.

» Trong thong ké. nguoi ta quy wde ring sai 1am loai 1
téc hai hon loai 2 nén can tranh hon. Do d6. ta chi xét
cac phép kiém dinh c6 o khong vuot qua mot gia tri
an dinh trrdce, thong thuong 1a 1%: 3%: 5%:.

Gia trl o con dugc goi la mike y nghia cua kiém dinh.
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1.3. Co s Iy thuyét ciia kiém dinh

» Dé giai quyét bai toan kiém dinh. ta quan sat mau ngau
nhién X ,._, X vaduara gia thuyét H.
» Tur mau trén, ta chon thong ké T = f(X,.....X :6,)

sao cho néu khi H ding thi phan phdi xac suat cia T
hoan toan xac dinh.

F Vo1 muc v nghia «. ta tim duoc khoang tin cay (hay
khoang wée hwong) [a; b] cho T ¢ d@6 tin cay 1 — «.
Khi do: _ _

* néu ¢t € [a; b] thi ta chap nhan gia thuyet H:

* néu ¢ & [a; b] thi ta bac bo gia thuyét H.
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» Néu do thi ham mat do 7 doi XUmg qua fruc Xac suat
thi ta chon khoang doi ximg [ _: ¢_]. vdi:

PT<-t)=PT>t )= %

Vay. khi xét nira bén phai cua truc xac suat thi ta dwoc
" néu ¢ < ¢ thi ta chap nhén gia thuyet H .

" néu ¢ > ¢_ thita bac bo gia thuyet H.

» Néu @6 thi ham mat do T khéng doi ximg thi ta chon
khoang tin cay [0; C]. v61 P(T > C) = a.

" Neu t < C thi ta chap nhén gia thuyét A, va

" néut > - C thi ta bac bo gia thuvet [ 28
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¥ Chwrong 6. Kiem dinh Gia thuyét Thong ké
§2. I\IE\I DINH SO SANH DAC TRT_"\G
CUA TONG THE VOI \IOT SO

2.1. Kiém dinh so sanh trung binh véi mot 50
Xeét dac tinh X' cua tong the (314 sir ta can S0 sauh

trung binh p ctia tong thé vé dic tinh X véi s6 p 0
dat gia thuyet H - p =p,. Ta 6 4 truong hop sau

*» Truong hop 1. C& mau n > 30, o da biét.

e - l—a .
s Trmirc ynghfaa = —— =z ) —2—=
o 2 - )

E_l-l(.'

Vn
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P Néu = < Z, 10 thi ta chdp nhan H . nghiala p = p

néuz >z thitabicbd H.nghialap =p_.
a2 = 0

» Trirong hop 2. Cd mau n > 30, o chwa biét,
Ta lam nhu treong hop 1 nhung thay o boi s

» Triromg hop 3. Co mau n < 30, o da biét va
X ¢é phéan phéi chudn. ta 1am nh treong hop 1.

» Trieong hop 4. Cd mau n < 30, o chua biét va
X co phin phm chudn.

g o = AT, i tra biang C n—
» Tir c& mau n va mirc y nghia o ———2-%¢
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+ Tinh gié tri thong ké

P Néu # < £ _,] thi ta chap nhén gia thuyét H
t > ¢"7] thi ta bac bo gia thuyet H.
Trong tat ca cac treong hop bac bo, ta so sanh T va
"néu 7 >, thitaketlugnp > p
"néu T <, thitaketludnp <p .
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