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M6 phong dir liéu trong TKUD
©0000000000000000000

1. M6 phong dir liéu trong TKUD

M6 phéng dit liéu tuan theo phan phdi nhi thic

Gia st phan phbi nhi thic véi xac sut thanh cdng bao gdm 3
trudng hgp: xac suat thanh céng thap p < 0.5, xac suat thanh cong
binh thudng p ~ 0.5 va xac suat thanh céng cao p > 0.5.
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD
M6 phéng dit liéu tuan theo phan phdi nhi thic

a. S6 phép thr n=10,| b SO phép thirt n=20,| ¢ 8§ phép thtr n = 40,
xéc suat thinh cong xdc sudt thanh céng xdc suat thanh céng
p=0.15 p=06 p =08

Hinh: M& phéng dit liéu tuan theo phan phdi nhi thiic
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD
M6 phéng dit liéu tuan theo phan phdi Poisson

o 1 2 3 4 5 & 71 8

a.  Phan phéi Poisson véi 1 = 0.5 b.  Phan phdi Poisson véi A = 1

Hinh: Xac sult thanh phan cla phan phi Poisson véi tham sé A khac nhau, 1an
lugt cdc tham s6 A tr hinhavabla 05,1
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M6 phéng dit liéu tuan theo phan phdi Poisson

0 0 6 7

c. Phan phéi Poisson véi A = 5 d.  Phan phéi Poisson véi A = 20

Hinh: X4c suit thanh phan cla phan phdi Poisson véi tham s A khic nhau, 1an
luct cadc tham s6 A tir hinh cvadla b va 20
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M6 phéng dit liéu tuan theo phan phdi Poisson
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Hinh: C4c xé4c suit thanh phan chia phan phdi nhi thitc B(10,0.15) va phan phbi
Poisson P(1.5)
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M6 phéng dit liéu tuan theo phan phdi Poisson

Hinh: X4c suit thanh phan clia phan phéi nhi thitc B(20, 0.6) va phan phdi
Poisson P(12)
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD
M6 phéng dit liéu tuan theo phan phdi Poisson

0 25 30 35 40 45

Hinh: X4c suit thanh phan phan phdi nhi thiic B(40,0.8) va phan phdi Poisson
P(32)
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD
M phdng dit liéu tudn theo phan phdi chuin tic

100 200 300 400 500 600 FO0 8OO 900 1000

Hinh: Biéu dién dif liéu cha 1000 quan sit tudn theo phan phéi chuan tic N(0, 1)
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD
M phdng dit liéu tudn theo phan phdi chuin tic

Hinh: D& thi phan phdi cta dit liéu N(0,1)
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M phdng dit liéu tudn theo phan phdi chuin tic

”

0 100 200 300 400 500 600 FO0 8OO 900 1000

IS & [ N o - n © -

Hinh: D& thi dudng biéu dién tap dif liéu tudn theo phan phéi N(0,1)
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M6 phdng dit liéu tuan theo phan phdi chuin
N(pu, 0°)

a. Dif lidgu N(0,1)  b. Di lieu N(0,2?)

Hinh: Biéu dién dif liéu khi tuin theo hai PPXS c6 cung chung trung binh va
phuong sai khac nhau
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M6 phdng dit liéu tuan theo phan phdi chuin
N(pu, 0°)

a. Dif liéu N(0,1)  b. Dit liu N(0,2?)
Hinh: D& thi cla hai phan phdi chuan
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M6 phéng dit liéu tuan theo phan phdi t- Student

a. Bac tu do 10 b. Bac tu do 20

Hinh: D& thi 7cﬁa phan phdi Student c6 ky vong 0 va phuong sai bing 1, véi bac
tu do thay doi
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD
M6 phéng dit liéu tuan theo phan phdi t- Student

------------------------------

c. Bac tu do 40 d. Bac tu do 100

Hinh: D& thi ctia phan phbi Student c6 ky vong 0 va phudng sai bing 1, véi bac
tu do thay doi
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M6 phéng dit liéu tuan theo phan phdi Chi binh
phuong x?

a. Dif liéu phan phdi x2 b. Db thi phan phbi y2
Hinh: Phan phéi Chi binh phuong x? véi bac tu do 13 1
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M6 phéng dit liéu tuan theo phan phdi Chi binh
phuong x?

a. Dif liéu phan phdi x2 b. Db thi phan phbi y2
Hinh: Phan phéi Chi binh phuong véi bac tu do bing 5
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD

M6 phéng dit liéu tuan theo phan phdi Chi binh
phuong x?

a. Dif liéu phan phdi x2 b. Db thi phan phbi y2
Hinh: Phan phéi chi binh phuong véi bac tu do bing 20
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M6 phong dir liéu trong TKUD
00000000000000000e00

1. M6 phong dir liéu trong TKUD
M6 phéng dit liéu tuan theo phan phdi Fisher

a. Bac tu do cla b. Bic tu do cla
tlrs6 5, cla miu s6 10 tir s6 10, cta miu s6 5

Hinh: Phan phdi Fisher véi bac tu do cha ti sb va mau sb dbi nhau
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD
M6 phéng dit liéu tuan theo phan phdi Fisher

Hinh: D& thi dong thdi clia hai PPXS Fisher véi bac tu do ciia ti sb va bac tu do
clia mau so khac nhau
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M6 phong dir liéu trong TKUD
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1. M6 phong dir liéu trong TKUD
M6 phéng dit liéu tuan theo phan phdi Fisher

a. Bac tu do clia tir sb b. Bac tu do clia tir sb
va miu s cling bang 15 va mau sb clung bang 50

Hinh: D4 thi cla phan phéi Fisher véi bac tu do cla tir sb vd mAu sb bang nhau
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Uéc luong dang PPXS cia dir liéu

El
0 500 1000 1500 2000 2500 3000 3500 4000 4500 5000

Hinh: B6 dii liéu cho trudc véi 5000 quan sat
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Uéc luong dang PPXS cia dir liéu

Hinh: D& thi clia bd dif lidu
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL

Uéc luong dang PPXS cia dir liéu

Ching ta nhan thay dif liu c6 hinh dang kha ddi xting xung quang
diém 3, tuy nhién van c6 mot so gla tri am.

Do dé, mdt sb PPXS c6 thé x4p xi dit liéu nhu phan phéi chuan,
phan phdi Student...
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Uéc luong dang PPXS cia dir liéu

0 500 1000 1500 2000 2500 3000

Hinh: B& dif liéu gdm 3000 quan sat
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Uéc luong dang PPXS cia dir liéu

Hinh: Hinh dang cla bé dit liéu
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL

Uéc luong dang PPXS cia dir liéu

Ching ta nhan thiy dif liéu trong hinh nhan cac gia tri khéng am,
hinh dang dir liéu bi Iéch nén mot s6 PPXS phtu hgp véi dir liéu nhu
phan phdi 2, phan phbi Fisher, phan phéi Gamma, phan phbi
Gamma nguoc, phan phdi Weibull...
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Gilta cac bd dit lidu tuong Gng véi mét s6 PPXS

Hinh: Tuong quan nghich bién giita hai bd dit liéu véi mic dé tuong quan thap
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Gilta cac bd dit lidu tuong Gng véi mét s6 PPXS

Hinh: Tuong quan nghich bién gilta hai bd dir liéu v6i mic do tuong quan trung
binh
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Gilta cac bd dit lidu tuong Gng véi mét s6 PPXS

Hinh: Tuong quan nghich bién giita hai bd dit liéu véi mic dé tuong quan cao
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Gilta cac bd dit lidu tuong Gng véi mét s6 PPXS

Hinh: M&i quan hé déng bién giita hai b6 dif liéu véi tuong quan thip
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Gilta cac bd dit lidu tuong Gng véi mét s6 PPXS

Hinh: M&i quan hé déng bién giita hai b dif liéu véi tuong quan trung binh
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL
Gilta cac bd dit lidu tuong Gng véi mét s6 PPXS

Hinh: M&i quan hé déng bién giita hai b6 dif liéu véi tuong quan cao
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Tinh tuong quan giita cac DLNN trong KTL
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2. Tinh tuong quan gita cdc DLNN trong KTL

Téng cla cic PPXS tuan theo phan phdi chuin

Hinh: Tong cic phan phoi chuin 35/39



Tinh dirng chudi thdi gian trong DBKT
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. Tinh dung chudi thai gian trong DBKT
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Hinh: Dif liéu theo thdi gian véi don vi thang trong khoang tir n3m 2010 dén hét
nam 2019
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Tinh dirng chudi thdi gian trong DBKT
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3. Tinh ding chudi thsi gian trong DBKT

é.D‘\D 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
\ s > > N R -X N ~ 1A A
Hinh: Doanh thu theo quy cla ctta hang dugc biéu dién théng qua dif liéu goc
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Tinh dirng chudi thdi gian trong DBKT
[eYe] Yol

3. Tinh ding chudi thsi gian trong DBKT

Dua vao hinh trén, ta thiy dif liu vé doanh thu cla clra hang nay
la dit liéu khdng dung.

Tuy nhién, khi ta |3y sai phan bac 1 cta dif liéu, nghia I3 gi4 tri sai
phan bac 1 cla tiing quy bing gia tri tai quy dé trir cho gié tri quy
truée do, thi dir liéu sai phan bac 1 thé hién tinh ding cta chudi
thoi gian.
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chuoi thoi gian trong DBKT
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