Luat s6 I&n va dinh li gidi han trung tdm
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Luat sb I&n
(law of large numbers)
Khi ching ta tién hanh mot thi nghiém nhiéu lan, thi két qua

trung binh nhan duogc sé gan vdi gia tri ki vong, va cang ngay
cang gan hon khi ching ta tién hanh thém nhiéu lan nira.

Vi du: Gieo 1 con suc sac v&i 6 mat déu nhau cd gia tri
1,2,3,4,5,6. Gia tri ki vong cia s6 & mat trén:

EX=1x1+2xl+3xl+4xl+5xl+6xl=35
6 6 6 6 6 6

Néu ta tung con suc sac nhiéu [an, gid tri trung binh cla s6 & mat
trén sé rat gan gia tri ki vong 3.5.



Luat sb I&n
(law of large numbers)

Bat dang thirc Tchebychev

P(|X1+X2+...+Xn ¥

n



https://vi.wikipedia.org/w/index.php?title=B%E1%BA%A5t_%C4%91%E1%BA%B3ng_th%E1%BB%A9c_Bienaym%C3%A9-Tchebychev&action=edit&redlink=1

Dinh li gidi han trung tam
Central limit theory

Clr 10 sinh vién di khdo sat mirc do hai long (cho diém tir 0-100) clta sinh vién
DHCN. Mbi ban sinh vién di khao sat chon 1 tdp mau (sample) 20 ban sinh

vién khac nhau va tinh s6 diém trung binh cdia mirc do hai long.

e €610 mau (sample)

« Kich thwdc mau 13 20 (s6 sinh vién trong moi mau la 20)

Diém 70 76 78
trung binh

Nhan xét: Gia trj trung binh clia cdc mau cé phan bd chuan (khong can biét

phan bd ctia khéng gian mau).



DPinh li gidi han trung tam
Central limit theory

Gia str S={X1, X2,...,Xn} 1a mo6t mau, hay mot day cac bién ngau
nhién déc 1ap cé cung phan bo vai ki vong p va phuong sai o2.
Trung binh cong

Sn = (X14+X2+4+--4+Xn)/n

Theo luat s6 I&n Sn sé tién gan dén p theo xac suat. Sn co phan
b6 chuan vai ki vong p va phuong sai 62/n.

Lwu y: Tn = (X1+X2+...+Xn) cé phan bé chuan véi ki vong np va
phuong sai no?.



Vi du

* Gieo con suc sac 30 Ian, tim xac suat dé tong s6 not xuat hién

sau 30 l1an I&n hon 120.

* Trong lwong trung binh cia ngwoi VN la 65kg vdi do léch
chuan la 5kg. M6t thang mdy cho phép di téi da 10 ngudi, va
c6 trong lvong khéng qua 700kg. Tinh xac suat dé 10 nguoi

bat ki di vao thang may khong bi qua tai.



