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1.

Tai liéu tham khao

Bai giang Ly thuyét Xac suat va Thong ké toan —Truong PH Tai
Chinh Marketing.

Hudng dan on tap Ly thuyét XAc suat va Thong ké toan - Lé Trudng
Gilang (2014).

Lé SiPong (2013)- Gido trinh Xac suat - Thong k& -NXB GDVN.
Tran Loc HUng (2005)- Gido trinh Xac sudat Thong ké -NXB GDVN
Lé Khanh Luan, Nguyén Thanh Son (2011)-LY thuyét Xac sudt va
thong k-NXBDHQG TpHCM.

Nguyén Cao Vin, Tran Thai Ninh, Ngd Vin Tht (2012) —-Gi4o trinh
/ thuyct xac suat va Thong ké — NXB Pai hoc Kinh Té Quoc Dan.



1. Bai toan wéc lwvong

U6éc lwong 1a phong doan mdt gia tri chua biét cua
tong thé dua vao quan sat trén mau lay ra tir tong thé
do.

Mot trong nhirng bai todn quan trong ctia thong ké
toan la uwdc lwong gia tri cia moét hodc nhiéu tham
sO tong thé. Viéc uwdc lugng cac gid tri tham sd cua
X dya trén mét mau  (x,,X,....X,) goi la bai todn wéc
lwo'ng tham so.




2. Uéc lwong diém

Loi giai dap cho van dé nay cd thé cé dang mot gia
tri duy nhat, goi la wéc lwong diém, hodc cé dang
mot khoang, goi la wéc lwong khoang.

Bail toan tim mot théng ké o(x,, X,,..x.) dé thay thé

tham s6 @ chua biét duoc goi 1a bai toan uéc luong
diém cua & .



2. Uéc lwong diém

CAc tiéu chuan udc luong diém: uwdce lugng khdng
chéch, uoc luong virng, udc luong hiéu qua.

Cac phuong phap udc luong diém: sir dung cac dic
trung mau, udc luong hop Iy cuc dai, phuong phéap
Moment, phuong phap cuc tiéu 7> udc luong
minimax, cac uoc luong Bayes,...



3. Udc lwong khoang

Gia st @ 14 mot tham so cua bién ngau nhién X can
biét. Udc lugng khoang tham sé ¢ la xac dinh
khoang (4,;6,) sao cho xac suat dé 0 < (6,6, )béng mot
do tin cay cho trudc.

Trung binh

U6c lwgng tham so6 TV 18

Phwong sal




BAI TAP NHOM

Dé bai:
Ching minh rang ti 1é mau F, trung binh mau X , phwong
sai mau hiéu chinh S’twong ngla p,u.o”.




XIN CHAN THANH CAM ON!



