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Phan phdi F
Phan phdi F chi la mét ty Ié cla hai phan phdéi chi binh phuong riéng
biét va né dugc sir dung dé so sanh phuong sai cia hai mau. Két qua 1a
né ¢6 hai bac tyw do khac nhau, mét bac cho mbi mau.

Pay 13 ham mat do xac suit cia phan phdi F:
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Néu ham mat dé xac suat ciia X 1a ham dugc trinh bay & trén, trong
théng ké, ching ta néi, “X tuan theo phan phdi F v&i bac ty do v, va v.".

Khi v; =5 va vz = 10 va khi v, = 10 va v» = 5, ching ta nhan dugc cac
dudong cong hoi khac nhau, nhu trong Hinh 1-5.
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Hinh 1-5: Buréng cong mét d6 phan bé F cho 5 va 10 bac tu do tuong (*ng (trdi) va 10 va 5 bac
ty do tuong rng (phai)

Hinh 1-6 cho thay do thj cGia phan bé F v&i bac ty do v va v. Diéu
nay cho thay gia tri F dud@i dang mot diém trén tryuc hoanh va téng dién
tich cha phan té6 béng & bén phai Ia xac sudt P dé mot bién cé phan phdi
F co gia trj I&n hon gia tri F da chon.
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F (béc te do thie nhat, bae te do thie hai; P)

Hinh 1-6: xac sudt P ma gia tri x vugt qua gia tri F tdi han

Bang 1-7 cho thay bang phan phdi F khi p = 0,05.

Bang 1-7: Bang phan phdi xac sudt F véip = 0,05

1 161.4 199.5 215.7 224.6 230.2 2064.0 236.8 238.0 240.5 2419
2 18.5 19.0 19.2 19.2 19.3 10.3 19.4 19.4 19.4 190.4
3 10.1 0.6 9.3 9.1 9.0 8.9 8.9 8.8 8.8 8.8
4 7.7 6.9 6.6 6.4 6.3 6.2 6.1 6.0 6.0 6.0
5 6.6 58 5.4 5.2 5.1 5.0 4.9 4.8 4.8 4.7
6 6.0 5.1 4.8 4.5 4.4 4.3 4.2 4.1 4.1 4.1
f § 5.6 4.7 4.3 4.1 4.0 3.9 3.8 3.7 3.7 3.6
8 5.3 4.5 4.1 3.8 3.7 3.6 3.5 3.4 3.4 3.3
9 51 4.3 39 3.6 3.5 3.4 3.3 3.2 3.2 3.1
10 5.0 4.1 3.7 3.5 3.3 3.2 3.1 3.1 3.0 3.0
11 4.8 4.0 3.6 3.4 3.2 3.1 3.1 2.9 2.9 2.

12 4.7 3.9 3.5 3.3 3.1 3.0 2.9 2.8 2.8 2.8

Str dung bang phan phéi F twong ty nhu sir dung bang phan phdi chi
binh phuang, chi khac la 1an nay cac tiéu dé cét trén cung cung cdp béc
ty do cho mét mau va nhan hang cung cdp bac tu do cho mau kia. Mét
bang riéng biét dugc sir dung cho mdi gia tri p chung.

Trong Bang 1-7, khiv =1 va v = 12, gid trj t&i han 13 4,7. Diéu nay cé
nghia |a khi ching ta thyc hién mét kiém dinh théng ké, ching ta tinh
toan théng ké kiém dinh va so sanh né véi gia tri tdi han 13 4,7 tir bang
nay; néu théng ké kiém dinh dugc tinh toan I&n hon 4,7, két qua cla
ching ta dugc coi la cé y nghia théng ké. Trong bang nay, déi véi bat ky
théng ké kiém dinh nao |&n hon sé trong bang, gia tri p nhé hon 0,05.
Diéu nay cé nghia Ia khi vy = 1 va v, = 12, xac sudt cia mot théng ké F tir
4,7 tr& 1én xay ra khi gia thuyét H, cta ban 1a dlang 5%, vi vay chi ¢ 5%
co hdi bac bd gia thuyét Hy khi né thye sy dung.
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Hay xem moét vi du khdc. Bang 1-8 cho thdy bang phan phdi F khi p =
0,01.

Bang 1-8: Bang phan phdi F vdi p = 0,01

1 2 3 4 5 6 7 8 9 10
1 4052.2 4990.3 5403.5 50624.3 5764.0 5850.0 5928.3 59081.0 6022.4 6055.9
2 08.5 99.0 99.2 99.3 99.3 99.3 99.4 99.4 99.4 99.4
3 34.1 30.8 29.5 28.7 28.2 27.9 27.7 27.5 27.3 27.2
4 21.2 18.8 16.7 16.0 15.5 15.2 15.0 14.8 14.7 14.5
5 16.3 13.3 12.1 11.4 11.0 10.7 10.5 10.3 10.2 10.1
6 13.7 10.9 0.8 9.1 8.7 8.5 8.3 8.1 8.0 7.0
7 12,2 9.5 8.5 7.8 7.5 7.2 7.0 6.8 6.7 6.6
8 11.3 8.6 7.6 7.0 6.6 6.4 6.2 6.0 5.9 5.8
9 10.6 8.0 7.0 6.4 6.1 5.8 5.6 5.5 5.4 5.6
10 10.0 7.6 6.6 6.0 5.6 5.4 5.2 5.1 4.9 4.8
Il 9.6 7.2 6.2 5.7 5.3 5.1 4.9 4.7 4.6 4.5
12 9.3 6.9 6.0 5.4 5.1 4.8 4.6 4.5 4.4 4.3

Bay gid khi v; = 1 va v, = 12, gia tri t&i han 13 9,3. Xac sudt dé mot
théng k& mau Idn hodc Ion hon 9,3 s& xay ra néu gia thuyét H, 1a ding
chi 0,01. Do d6, c6 mdt xac suat rat nho Ia ban sé bac bo sai gia thuyét
Ho. Cha y rang khi p = 0,01, gia tri t&i han I&n hon khi p = 0,05. D6i vdi v,
va v, khéng déi, khi gia tri p giam xudng, gia tri t&i han sé tang lén.
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