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Dy dodn biing mé hinh héi qui don

Xét mo hinh ning suit lao dong ma ching ta da nghién ciu:

)< mal )

Trong tap dit liéu cda ching ta vé cong nghiép kim loai sd ché&, bi€n gidi thich nim trong
khodng 0,55 dén 2,46. Hay tudng tugng 1a ching ta quan tAm dén viéc du dodn gid tri cda

Iog(VA/Li j véi |og('%j _ 50,

Dé€ viéc trinh bay dugc thuin tién, chiing ta tao cdc dinh nghia sau:

o)

Thudng thi i = 1, ---, n va trong trudng hgp nay n = 27.
Chiing ta dit mot gid tri ndm“ngoai mau”1a X, = 5.0.

Céch tinh gid tri du bdo clia gid tri nim ngoai mAu cla bié€n hoi qui hodn toan gidng véi cdch
tinh cdc gid tri udc lugng clia bi€n phu thudc:

Y0:é1+ézxo

Cic tinh chat cia gia tri du bdo (va cda cdc gia tri uéc lugng)

Dv béo biing phuong phédp binh phuong t6i thiéu (LS) 1a modt du bdo khong chéch cho trung binh
tdng thé:

E[YO]ZE[B1 + Bzxo]:B1 + BzxozE[Yo| Xo]
bdi vi cdc udc lugng LS 1a cdc udc lugng tham s& khong chéch.
Hién hién 13 duéi gia dinh sai s6 ngiu nhién tuan theo phan phdi chuin, thi cdc gid tri udc lugng
va gia tri du bdo ciing tudn theo phan phdi chuin vi cdc tham s6 uSc lugng cling c6 phan phdi
chuén.
Sau cung, ching ta khdo sdt cdc phudng sai cua cdc gia tri u6c lugng va gia tri dy bdo. Cic

phuong sai nay phu thudc vao viéc chiing ta c6 du dinh u6c lugng trung binh tdng thé hay gid tri
thuc Y; riéng biét
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Ta co
VARV, | = VAR[B, + B, X, | = VAR[B, | + X2 xVAR[B, |+ 2x,cOV|§, .B,]

St dung c6ng thic thich hgp va thuc hién mot vai dong tdc rdt gon ching ta cé:

VAR[Y, | = 02[% . (Xo'>_<)2]

2
Luu ¥ 1a ching ta c¢6 thé nang cao mifc chinh x4c cla du bdo bing cach chon ¢ mau 16n. Ciing

can luu y 12 do chinh xdc s& gidm khi gid tri ndm ngoai mau ctia bi€n doc 1ap ndm xa gid tri
trung binh maiu.

Néu chiing ta quan tdm viéc du bdo k&t qua Y, thi sai s6 du bdo clia chiing ta 1a

Yo - Qo =By +BXo +€; - By - BoX, = (B1‘G1)+ Xo(Bz‘E’z)Jr €

Bay gid chiing ta thdy 1a phan sai s6 ngiu nhién c6 thém mot ngudn sai s6 nita. NE&u ching ta
tinh phuong sai biing cdch binh phuong hai v€ va tinh ky vong, chiing ta dugc biéu thic sau:

VAR[ Y, | = 02[1 L (Xo'i)zi

n > x?

Khodng tin cay

Chiing ta c6 thé mudn tinh cdc khodng tin cdy cho cdc gid tri uc lugng hoiic cdc gid tri du bdo.
Cé4ch thuc hién chiing kha ro rang dua vao céc thong tin chiing ta da cé.

Dinh nghia Sai S6 Chuén clia Dy bdo 1a:

1 (Xo-XJ %
s, =|s*|1+—-+ "1
s

t, = ——— tuan theo phin phdi t vdi bac tr do 1a (n-2)
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Chiing ta tim dugc khodng tin cdy 1a

Yo £ t(1-%,n-2)s\?0

Thong thudng trong thyc t& d€ tinh khodng tin ciy cho mdi gi4 tri du bdo va gid tri udc lugng, roi
sau d6 vé cdc dudng cong ndi cdc di€ém nay lai. Chiing ta sé dudc ddi tin cdy cho SRF.

Bai tap 10 huéng din ban qui trinh cin thiét dé tao do thi sau:
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