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Ki€m dinh gia thuyét

Trod chdi tung ddng xu: Gia thuyét clia toi 12 ddng xu toi diing 13 ddng nhat.

Gia thuyét

Gid thuyét khong 13 mot phat bi€u vé gid tri clia thong s6. Gia thuyét d6i nghich phat biéu gid
tri clia thong s6 khi gid thuyét khong khong ding.

Gid thuyét khong va gia thuy&t ngud cla i ta o nén gidiha n cia khong gian thong sd (d6 1a nh ng
gi4 tri c6 thé chdp nhan clia thong sd).

Céc ky hiéu dug ¢ minh ho a bing nhi¥é ng gia thuyét vé trung binh tdng thé

Hy: u = ,

o H=Ho Kiém dinh hai phia 1a phd hd p
Hytp o=y
Hy:u < ,

o H=Ho Kiém dinh mot phia 1a phi hd p.
Hytp >y

Trong mdi trudng hg p, “chudn” dud c x4c dinh bing ddu biing va d4u bing ludn ludn xuit hién
trong gid thuyét khong

Chién Lug ¢ Ki€ém Pinh Cho Trung Binh Téng Thé

Chiing ta bit ddu vdi gid thiét 13 tdng thé tuan theo phan phdi chuin va biét trudc phuong sai
clia tdng thé.

DPé€ ki€ém dinh gia thuyét khong, ching ta 14y mot miu ngiu nhién ti tong thé quan tim va tinh
gid tri thong k& mau, gid tri ny 13 mot vdc lud ng tot cho trung binh téng thé ma chiing ta chua
biét: d6 chinh 12 chiing ta cin tinh trung binh miu.

Né&u gié tri thy ¢ (X ) clia trung binh mAu gdn biing vdi gié tri gi4 dinh cla trung binh t8ng thé,
chiing ta khdng béc bd gid thuyét. Né&u gid tri thu ¢ clia trung binh mAu khong gin vdi gid tri gid
dinh ctia trung binh tdng thé, chiing ta bac bd gia thuyét.

Chiing ta dinh nghia th& nao 13 “gan” ?

Néu chiing ta gia s 12 gid tri thu ¢ clia trung binh tdng thé bing vdi chuin, chiing ta c6 thé viét
phan phdi mau cia trung binh mau: ching ta go i 1a phan phéi miu theo gid thuyét khong
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Phan phdi miu nay cho chiing ta biét c4c gid tri ma trung binh mau c6 thé nhan va nhi¥ ng gid tri
ma trung binh miu khong thé nhan néu trung binh téng thé biing vdi gid tri chuin dud c xdc dinh
trong gid thuyét khong. N&u gi4 tri thy ¢ cla trung binh miu 12 mot gid tri “khong thé” nhan thi
chiing ta c6 thé xem xét d€ bac bd gid thuyét khong.
C6 ba cdch khac nhau d€ ti€n hanh ki€m dinh. Chiing ta c¢6 thé go i cdc phudng phdp nay la:

- truyén thong

- Kiém dinh Z
- tri thong ké p-value

Vidu 1: Truyén théng

Gi sit tdng thé tudn theo phin phdi chuin vdi trung binh chua biét va phuong sai 1a 62 =36
X~N(u,0% =36)

Gid thuyét khong va gia thuyé&t ngug c laila

Ho: p <100
H,:py > 100

L4y mot miu ngiu nhién c6 kich thudc 1a n = 9 va tinh trung binh miu X.
Theo gid thuyét khong, phan phi mu cia X la X ~N (100,02 =4).

Né&u gi4 tri thy ¢ cda trung binh miu kh4 xa vé phia bén phdi clia phan phoi mau thi két qua nay
c6 thé dan dén viéc chiing ta bac bd gid thuyét khong

Xdc sudt ma mot nha diéu tra xem 12 “khong thé” c6 1& tiy sd thich, nhung thudng céc gid tri
nay la 1%, 5% va 10%.

Xdc suit dud c diung cho mu ¢ dich nay dud ¢ goila “mifc ¥ nghia” clia ki€ém dinh; a 13 ky hiéu
qui vdc cho mifc y nghia.

Phan diu clia phan phdi mau cla trung binh miu dud ¢ go i 1a “gid tri ngwd ng” clia kiém dinh;
Y“_ «) la ky hi€u qui vdc cla gid tri ngud ng trong ki€m dinh phia bén phai.

Néu gi4 tri thy ¢ clia trung binh miu vud t qua gié tri ngud ng, chiing ta bdc bd gid thuyét khéng
Tiép tu ¢ vi du nay, chiing ta cho n mot mic y nghia o = 0.05, sau d6 ching ta trinh bay dudi

da ng xdc suit

P(X(.q)< X [4=100 ) =0.05

Thu ¢ Poan



Kinh t€ lvg ng ng du ng vdi EViews ... Bai 6 3
M Daniel Westbrook

Chuin héa chiing ta c6

X - X -
p| —e) " e c); B [u=100 | =P(Z(.4)< 2 ) = 0.05
K/ﬁ /n
St du ng mdy tinh hoiic cdc bang thong ké thich hd p, chiing ta tim dud ¢
>_((1-a)'p
(0}
o

Giéi phudng trinh nay ching ta tim dud c gid tri ngud ng

Z(1.a)=Z(095) = 1.96 =

Xp-a) = Hp + 2(1_0)(%5) = 103.92

Nguyén tdc quyét dinh cta ching ta 1a: N&u gid tri thu ¢ cla tri thong ké mau X* 1dn hon
103.02 chiing ta bac bé gid thuyét khong. Ngud c la i ching ta khong thé bac bé gia thuyét nay.

Vidu 1: tri thong ké Z

Xem la i phdt bi€u dudi da ng xdc sudtchingtadd vandu ng d€ tim gi4 tri nguwd ng cda trung binh

miu X:

X-p

= X(1-cx)'l1S
A A

Gi4 tri thy ¢ ctia tri théng ke Z ( Z¥ ) ¢6 thé dud ¢ so sdnh vdi Z(1.q) dé ki€m dinh.

|n=100 | =P(Z4.4< Z) = 0.05

va nguyén tic quyét dinh dug c phat biéu la i nhu sau:

Néu Z* vug tqud gid tringud ng Z(4.4) =1.96 thibdcbo gid thuyét khong. Ngud cla i, khong

thé bac bd gia thuyét nay.
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Vidu 1:giatrip

Ddnh gi4 phit bi€u da ng x4c suit sau:
P(X*<X)=P(2*<Z)=p-value

Néu P()_((1_a)< X*) P(Z(m) <Z*) v p-value < a

Chiing ta c6 thé phat bi€u la i qui luat quyé&t dinh nhu sau:

Né&u gi4 tri p nhd hon midc y nghia (a) cho n trudc cho kiém dinh thi chiing ta bac bd gid thuyét
khéng. Ngud c la i ching ta khdng bdc bd dud c gid thuyét nay.

Ba cich kiém dinh nay ludn ludn dem la i k€t qua nhu nhau, vi thit ra day chi don gidn 1a phat
bi€u cling mdt thong tin theo nhi® ng cach khdc nhau. Phat bi€u qui luat quyét dinh theo gid tri p

thudng thuan tién nhit va Eviews bao cdo gid tri p cho hdu hét cac ki€m dinh thdng ké chiing ta
quan tam.

Khi chiing ta bac bd gid thuyét khéng, ching ta thwdng ndi 1a “trung binh miu khong khic vdi gid

tri gid dinh mot cdch ¢6 ¥ nghia v& mit thong ké” O day xudt hién hai thudt ngd “c6 ¥ nghia vé
mit thong ké” va “mifc y nghia”

Viduy 2: Kiém dinh hai phia

Ho M = Ho
Hitp#
Trong trudng hg p ndy chiing ta mudn bac bd gid thuyét khéng néu trung binh mau ndm qué xa

v€ phia hai dau. Piéu nay c6 nghia 1a chiing ta chia phan ntta mifc ¥ nghia cho mdi phia va c6
phét bi€u da ng x4c sudt nhu sau:

Klog) W Xep o Kfrgg) M
P < < =100 | =P(Z(o,\< Z < Z(, o\| = 1-«
%/ﬁ %/ﬁ %/ﬁ ( (9) ( 4))

Qui luat quyét dinh dud c phét bi€u dudi mot trong ba céch sau:

Néu X* < )_((%) hay X* > )_((1 %) thi bac bd gid thuyét khong.
A/ * % N1z 9 .2 ~, A
Néu Z < Z(% )hay Z > Z(1_ %) thi bac bd gid thuyét khong.
Néu p-value< a thi bac bd gid thuyét khong.

Trong trudng hd p hai phia, chiing ta tinh gid tri p nhu sau: 2xP (| z* | < Z)
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Chiing ta nhan thiy gid dinh 12 phuong sai clia tong thé di  biét c6 thé 1a khong th ¢ t&. Trong
trudng hd p nay chiing ta gid® nguyén gid dinh tdng thé phan phdi chuin va ding udc lug ng
phudng sai cia mau.

Vidu 3: kiém dinh t
Gi4 thuyét can c6 1a tdng thé tuan theo phan phdi chuin. Chién lug ¢ ki€m dinh hoan toan giong
nhu cdch thy ¢ hién trén ddy. Chi c6 mot khdc biét 1a phat bi€u da ng xdc suit cin cif trén bién
ngiu nhién t vdi (n — 1) bic tv do.

X-u

7

Xem bai tip phin 6 trong vi du

= t-Stat ~ t(n_1)

Téng thé cé phan phdi khong chuin

N&u téng thé khong tuan theo phan phdi chuin, ching ta phdi 4p du ng CLT. Khi kich thudc miu
dd 16 n thi tri thong ké t dinh nghia nhu trén c6 phan phdi gin vdi phan phdi chuin va gia tri thu ¢
t* c6 thé so sdnh dud c vdi gid tri ngud ng clia Z dud c 1y tir bing phan phdi chudn.

Ki€m Pinh Gia Thuyét Vé Phuong Sai

Trong bai tip cudi cling clia Bai tip phan 5, ching ta @@ duwa ra mot gia dinh 1a phuong sai cia
tdng thé 12 mot gid tri cu thé. Sau d6 ching ta tim mot wdc Iwg ng clia phuong sai tong thé. Gid
tri vdc lvg ng khac vdi gid tri gid dinh. Mot thic méc thid vila su khdc biét nay c6 ¥ nghia thong
ké hay khong.

Ki€m dinh sau diy yéu ciu phin phdi clia tdng thé phai 12 phan phdi chuén.

Ha y xem xét cdc gid thuyét khong va gid thuyé&t ngud c la i sau:

D ox2 2
Hy: 0% = 0j

H,: 6% # o}

Bay gid xem xét phan phdi miu clia ki€m dinh thong ké sau theo gid thuyét khong:

2

(n_1)S_ ~ in—
og (n-1)
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Néu gi thuyét 1a ding, thi ky vo ng clia tri thong ké 1a (n-1) va néu gid thuyét 1a sai thi ching ta
k¥ vo ng tri thong ké roi vio mdt trong hai ddu cia phan phdi.

Phat biéu da ng xdc suat thich hg p 1a:

Qui luat quyét dinh ratrd rang, va cach thy ¢ hién xudt hién trong bai tdp phan 6

Kiém Pinh Hai Phuong Sai Cé Biing Nhau Khéong

Hi y twdng trd ng ching ta quan tim dén viéc so sanh hai tdng thé. Céch chiing ta so sanh gid tri
trung binh clia hai tdng thé niy phu thudc vao phudng sai clia hai tong thé c¢6 bing nhau hay
khong.

Gi4 thuyét can 1a ca hai tdng thé déu tuin theo phan phdi chuin.

Xem xét gid thuyét khong va gia thuyét ngud c la i sau:

Hy: 0?2 = 05 =0

H,: 02 # o3

Hi y tudng tud ng ching ta c6 cdc miu ti¥ ¢ hai tong thé va xem xét phan phdi miu cia ki€ém
dinh thong ké sau theo gid thuyét khong:

812/
0.2
(n1-1) ~ F

32/ (-1 -1)
2

(0)

(n2-1)

Theo gid thuyét khong, don gidn phan sd ta c6

(n;-1)
(ny-1)

(D|U)
INY V=Y

F(ny-1).(n,-1)
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Phat biéu da ng xdc suat tudng ng la:

(7]

2
1 — -
P( F(n1—1,n2—1,%) Sg < F(n1—1,n2—1,1-%) J =1-a

Va motlan nd a qui luat ra quyét dinh cii ng ritrd rang.

Kiém Pinh Hai Trung Binh Biing Nhau Hay Khong
Xét cdc gia thuyét sau:

Ho @ by = M,
Hitpy # 1y

Viét la i cho thuén tién hon:

Ho: by - M, =0
Hytdy - b =0

Vdi gia thuyét 1a cdc phudng sai tdng thé bing nhau va téng thé c6 phan phdi chuin, kiém dinh
thong ké twong ¥ng la:

X% _ 7. stat
X, -Xz)

Kho khiin 1a phdi udc lug ng mau so.

Néu phudng sai nhu nhau thi miu s§ ¢6 thé dud c wdc lug ng du a trén phuong sai “gop”:

_ Z(Xﬁ ')_(1)2 +Z(x2i 'Xz)z

n,+n,-2

Phuong sai gop 12 mot wdc lud ng clia phuong sai chung cho ca hai tong thé.

Phuong sai cia hiéu )_(1 - Yz 12 t6ng clia cic phuong sai (vi ddy 1a cic miu ngiu nhién doc 1ap)

vay phudng sai bing:

Thu ¢ Poan



Kinh t€ lvg ng ng du ng vdi EViews ... Bai 6 8
M Daniel Westbrook

Théng ké T trén ddy tuan theo phan phdi Chi binh phuong véi (n, +n, -2 ) bactu do

Né&u cic phudng sai khdc nhau, budc tinh phwdng sai chung ¢ thé bd qua, va vdc lug ng phurong
sai cda hiéu so 1a:

2 2
2 Sy | S
sty - = -+

(X1_X2) n1 n2

Tuy nhién trong trudng hg p nay, chiing ta phdi c6 c6 mau ldn va ki€m dinh thong ké 1a gin vdi
phan phdi chuin:

X1-%X2 _ 7. stat ~ approx N(0, 1)

(% %)
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