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Ciéc sai 1am trong suy luin
LAn trudc ching ta @3 phat trién nhiéu loa i ki€m dinh gia thiét khic nhau.

Khi chiing ta bac bd hay khong thé bac bé mot gia thiét, chiing ta c6 thé pha m sai 1am.
Cé hai loa i sai lam:

Sailam loa i 1: ching ta bdc bé gid thi&t "khong" (null = cd ngoila gid thi€t ban dau)
khi thy ¢ ra n6 dung.

Saildm loai 2 : ching ta khong thé bac bd gia thi€t "khong" khi thu ¢ sy nd sai.
R4t cAn thiét khi ching ta dd nh motitthd igian chonhit ngkhdiniémna y vichiing sé
hudng din chiing ta khi lu a cho n cdc gi4 tri cho midc y nghia (a) ddi vdi nhit ng ki€ém
dinh nd o d6 trong mon ho ¢ kinh t€ lvg ng.
Sailamloa il
Xét gia thiét sau :
Ho 1M < W
Hytp > Yo
Diéu kién khdch quan : gid thiét "khong" 1a  diing .
Loaisailam c6 thé: Loail

P(Saildmloail) =  P(X(yq)< X | u=Ho )

Xdcsuadtna yla xdc sudt bac bd gid thiét "khong" khi thy crala né ding.

Nénnhd 12 khi gid tri trung binh tdng thé bing vdi s6 tiéu chudn dud c xac dinh trong gia
thi€t "khong", thi x4c suat clia sai lAm loai 112 a. Khi thdo ludn sailam loa i 1, chiing
ta go i xdc sudt phamsaildamna y1a rdiro a .

Biing cdch d4nh gid xdc suit clia sai 1am loa i 1 cho nhiéu gid tri c6 kha ning 13 thy c clia
trung binh tong thé phit  hg p vdi gia thiét "khong", ching ta cé thé xay du ng dud ng sai s&

la mdtha m cda gid tri trung binh thy c.

Trong db thi sau chiing ta chi ra nhiéu mat do c6 th€ so sdnh vdi gid thiét sau:
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Hy: 100 < p
H,:100 > p

Gi4 tri tdi ha n d6i vdi kiém dinh cla gid thi€t nd y c6 mifc ¥ nghia 5% dud c thé hién bdi
dud ngthingtai

X (g05) = 103,29
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Cédc xdc suit cda Saildm loa i 1 dud ¢ mo ta bing cdc dién tich vii ng nim dudinhit ng
dud ngcong mat dod cho tdi phid bén phdi cia dud ngtdiha n. Trong Ba itip 7, Anh/Chi
s& x4y du ng nhit ng dd thi clia cdc x4c suat pha msai lam.

Sailam loa i 2
Mot 1an ni¥ a la i xét gi thi€t y nhu vay:

Ho tb < Ho
Hytu > o

Diéu kién khdch quan : gi thi€t "khong" 12 sai .
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Loaisailamcé thé : Loai 2

P(Saildimloai2) = P(X <X | n=p, ) trongds p, < p,

Xdcsudtna yla xdc sudtkhong thé bic bd dud c gia thi€t "khong" khi thw crané1a  sai.
Xdcsuadtna ydug cgoila rdiro .

Biing cich d4nh gid xdc suit cdia sai 1am loa i 2 d6i vdi nhiéu gi4 tri c6 kh3 ning 1a c6
thy ¢ clia trung binh téng thé phit  ho p vdi gia thuyét "khong", chiing ta c6 thé xay du ng
dud cdud ngsailim (errorcurve), va dud ngna yla mothd mcla gid tri trung binh thy c.

D6 thi sau ddy chi ra cdc mat dd d6i vdi cdc gia tri trung binh 102, 105 va  110. Cic dién
tich nim dudinhit ngdud ngcong mat do vé phia trdi clia gid tritdihan X, (095) = 103,29

12 nhif ng xdc suat sailam loai2.
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DPac trung hoa t dong va sdc ma nh (Operating Characteristic and Power)

Nhit ng két qud mong mudn di nhién1a nhi# ng két qua khong sai lam.
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Khi gi4 thi€t "khong" 12 ddng va ching ta khong thé bdc bd dug ¢ n6 thi xdc sudtna yla
(1-a),la dailug ngtrong truéd ngna ydud cgoila dictrung hoatddng (operating
characteristic) ctia kiém dinh na vy .

Khi gid thuyét "khong"1a sai,va chingtabdc bd né, thi xdcsudtna yla (1-B),dud c

.« 18 2 g .
goila siic ma nh cta ki€m dinh.

, Ao e~ 2 .
Danh doi gilt a cdc ruiro

Gi4 st Anh/Chi mudn gidm rii ro a ddi vdi viéc ki€m dinh gia thiét "khong" da cho
trén day. Anh/Chi c6 thé 13 mviécna ydon gidn bing cich cho n mifc y nghia a nhd hon.
Tuy nhién, hd y lvu ¥ ring diéuna y1a m di chuyén gid tri tdi ha n sang phai. Hau qua
clia viecna yla néla mtingridiro Bva gidm siic ma nh ki€m dinh ctia Anh/Chi.

C6 cdchna o gidm ca hairdiroct ng motlic khong? CAutrd 15 ila cé: Anh/chicé thé
gidm c4 hai x4c sudt pha m sai lAm biing ciach bdo ddm cdc vdc lug ng chinh xdc hon, anh
/child m diéuna y bing cich ting qui m6 miu.

Qui m6 miu na o ddm bdo mu c tiéu clia ching ta néu trén ?

P(Y(1—u)< X | H=Ho )= a

X(1-a)'Uo

VAT

Da ng chuén hod ctia biéu thic na yla : P <Z|pu=y, | =0

Gidtritdihanla : )_((1_0) = Ho *+ Z(1.a)

e

DPong thd i chiing ta mudn ring
P(X < Xig) lu=p)=8

Da ng chudn ho4 ctia bi€u thitcnd y1a : P| Z <

—, lp=u | =B
Z

Gidtritdihanla : >_((B) = My + Zp)

s
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Hai gid tri tdi ha n nd y phai giong nhau, nén chiing ta cin bing hai bi€u thic vé gi4 tri
tdihanva diuni ychota mdtbiéu thictir d6 ching tacé thé gidi dé timnla qui md
mau can thiét.

(0}
My + Z(B)ﬁ = Mo + Z(1.q)

o
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