0.1 Hai loai sai lam trong kiém dinh gia thuyét

Cac loai sai 1am trong viéc kiém dinh gia thuyét théng ké

Viéc kiém dinh giad thuyét thdng ke c6 thé pham phai 2 loai sai lam sau:

e Sai lam loai I (type I error):

La loai sai lam ma ching ta pham phai trong viéc bac bo gia thuyét Hy khi H,
ding.

X4c sudt ciia viec bac bé Hy khi H,, dting 1a x4c suit ciia sai 1lam loai I v duge ki
hiéu 1a o

a = P(bac bd Hy|Hy ding) = P(type I error).

a con duge goi 1a mic y nghia (level of significance).
Nguoi ta thuong an dinh truée o = 0.05;0.01;0.001; ...

e Sai 1am loai IT (type IT error)

La loai sai lam ma ching ta pham phai khi khong bac bo gid thuyét Hy khi Hy sai.
X4c suét ctia viec khong bac bé Hy khi Hy sai 1a x4c sut clia sai 1am loai IT va
duge ki hiéu 1a g

f = P(khong bac bd Hy|Hy sai) = P(type II error).

1 — 8 duge goi 1a e kiém dinh (Power of a Test) Hy. N6 chinh 1 xac suit "khong
méc sai lam loai II". Néu 1 — 3 cang 16n thi x4c suat mac sai lam loai II cang nho.

Céc truong hgp xay ra khi tién hanh kiém dinh c6 thé tém tit dudi dang bang sau:

Hy true H, false
Reject Error Correct
H Type | decision
0
Ec?t Correct Error
raject decision Type Il
Hy

Mitc do nghiém trong clia 2 loai sai 1am nay 14 nhu nhau, con tuy thugc vao ting tinh hudng
cu thé.

Vi du: Khi Hy: "Du bao ngdy mai Da Néng c6 bao cap 17" Sai lam loai I: Bac bd Hy khi
H, dting, tic 1a n6i khong c6 bao trong khi ¢6 bao that va ban biét hau qua sé nghiém trong
nhu thé nao. )

Sai lam loai II: Chap nhan H, khi Hj sai, tic la ngay mai that syt khong c6 bao, trudng hop



nay chi gy hoang mang.

Trong mot truong hop khac, sai 1am loai 1 va loai 2 diéu nghiém trong nhu nhau.

Vi du: Khi Hy: "Anh A ¢6 t6i" Sai lam loai I: Bac bd Hy khi H, dtng, ttc 1a n6i anh A vo
toi trong khi A c6 toi va A sé ngoai vong phap luat, c6 thé gay nguy hiém cho x4 hoi.

Sai lam loai II: Chap nhan H, khi Hj sai , tidc 1a budc toi oan cho A trong khi A vo toi va
A ¢6 thé lanh an tu.

T6m lai, khi chiing ta mudn bac bé mot diéu gi do6 thi chiing ta sé dé mac phai sai
1am loai 1, va khi chap nhan mot diéu gi dé ching ta c6 thé mic phai sai lam loai
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M6t hinh anh vui vé hai loai sai 1am, § day H, : Khéng mang thai

Type | Error Type Il Error

You're
pregnant!

el

| Null hypothesis Null hypothesis
is TRUE is FALSE

Reject null Type | Error Correct outcome! |
hypothesis (False positive) (True positive)

Fail to reject 'Correct outcome! Type Il Error
null hypothesis | (True negative) = (False negative)

Qua hinh anh nay cho thay, khi ta thay ddi gid thuyét Hy: "mang thai" thi sai lam loai 2
trd thanh sai 1am loai 1 va nguoc lai. Do d6, sai 1am loai 1 va loai 2 cling tuy theo nhitng
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nhan dinh ma ta dat ¢ H,.

Vay lam thé nao dé han ché sai 1am khi kiém dinh?

Muén han ché sai 1am loai 1 thi ta can han ché sy bac bd, dong nghia véi kh& nang chap
nhan ting lén, dan dén sai lam loai 2 ciing ting theo.

Céc nha thong ke da lam theo cach nay: Giit cho « (xdc sudt méic sai 1am loai 1)
rat bé (< 5%) va b ging lam cho B (xdc suit mac sai lam loai 2) nhé nhét 6 thé.
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