Phép kiem Z &t

Nguyén Quang Vinh — Nguyén Thj Ttr Van



Phan loal dw lieu
(1) Pinhtinh — thudc tinh (tan xuat)
Pinh lwong — s6 lwong

(2) RO
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SO PO V| TRI DU LIEU (1)

Chuan hoa dir lieu ttr mau
Z-Score cua mau
X—X

/] = ———
S

Z-scores = standardized values



SO PO V| TRi DU LIEU (2)
Bach phan vi (p):

p%or less < p™ < (100 — p)% or less

c_Np
100
Where: nis the size of sample

Note :c is the position of data, not value
T phan vi (Q):

th
Q = 25" percentile = n +41) ordered observation

2(n+1)"
4

ordered observation

Q =50" percentile =

ordered observation

th
Q = 75" percentile = 3(n Zl)

Khoang cach phéan vi Q; ;
IQR=Q,-Q,



Dién gidi trung binh va dd Iéch chuan

Quy tac chung** &p dung cho phan phdi binh thuong (khéng
chtrng minh duworc)

68% giéa tri ctia di¥ liéu nam trong khoang trung binh + 1 S.D.

95% giéa tri ctia di¥ liéu nam trong khoang trung binh + 2 S.D.

99.7% hodc hau nhu tat cé gia tri ciia div liéu nam trong khoang trung binh + 3
S.D.

**NGi mét céch chat ché, quy tac nay chi &p dung cho céc gid trj cda tong thé. Tuy nhién, c6
thé (g dung quy tac trong trirong hop mau Ién c6 hinh biéu dién histogram x&p xi hinh
chudng.



Phan phoi Normal

Phan phoi quan trong nhat

C6 vai tro chinh yéu trong (ng dung
nhiéu ky thuat thong ké

Do Abraham De Moivre* (1667 - 1754)
dé xuat vao 12 thang 11 nam 1733

Carl Friedrich Gauss** (1777 - 1855)
— phan pho6i Gaussian



Phan phoi Normal
Pac diém quan trong

1. Doi xirng quanh trung binh p
2. Trung binh = Trung vi = Mode

3. Dién tich gi¢i han béi dwdng cong va
truc X = 1 don vi dién tich



Phan phdi binh thwdng chuan




Phan phoi Normal
Cac tham sé
» BGi vi 1 & obiéu thi vi tri va do phan
tan cua phan phoi normal, chung

dwoc goi la tham sé

+ 2tham s0: u & o dwoc ding dé xac
dinh phan phoi hoan toan



Phan phoi Normal
Ham mat do

f(X) = — o

~-0< X < o0
7= 3.14159
e =2.71828



Phan phdi binh thwdng chuan

Z-scores cho bat ky bién ngau nhién X cé phan phoi
normal =

7 -2 H
O

Z chudn hoa:

Ham mat dd xac suat binh thuwdng chuan:

1 5 -0 < y4 < OO0
e 02 7 = 3.14159

f(z)=
N2 e =2.71828




Phan phdi binh thwdng chuan

-3 -2 -1 0 1 2 3
u-36 u-26 pu-o L pn+o u+2c p+3o



Dién tich duw¢i dwong cong
binh thwéng chuan

 Dién tich gira z, & z,

¢ 1 —7%/2
o dz
;[ N 2TT



PHAN PHOI t

- VAN DE
1 o biét & khéng biét u (1)

‘] thuee ra, théng thuong cé o & u déu khdng biét
X—HU

AR

— b&i vi khdng biét o, ngay cé khi c& mau n I6n,

i(xi - )_()2

— khi d6 dung s =1/

 Khéng thé dung s6 thong k& ndy z =

dé thay thé o



PHAN PHOI t

 William Sealy Gosset  « Trj so:
“Student” (1908)

—Phén phoi student’s N 7
= phan phoi t v
theo phan phdi nay.



PHAN PHOI t
Cac dac tinh

1. Trung binh la O.
2. Hinh dang doi xrng quanh trung binh.

3. Thong thwong, phwong sai co gia tri Ioén hon 1,
nhwng phwong sai tién gan 1 khi c& mau cang
lon.

Khi v > 2, phwong sai cia phan phdi t 1a v/(v -2)

<Khi n > 3, phwong sai cla phan phoit la (n-1)/(n-3)



PHAN PHOI t
Cac dac tinh

4. Gia tri t thay dbi tr -0 dén +oo

5. Phan phoi t = mét ho phan phai, béi vi c6 mét phan
phéi khac nhau twong ng voi méi mau voiv=n-1

6. So v&i phan phdi normal, phan phdi t cé dinh thap
hon & hai dudi cao hon

7. Phan phoi t tré thanh phan phdi binh thwong khi n -1
tién t&1 vo cuc.



Céc phan phoi t
(mo6t ho phan phoi)

Cac phan phéi t twong trng vé&i do tw do



Lwu y

Mot diéu kién can dé sir dung phan phoi t:

1% mau phai dwoc rit ra ti tong thé c6 phan
phéi binh thwdng

1t gid dinh phan phdi cla tong thé it ra cling
c6 hinh mo dat



