Pé curong chi tiét Ly thuyét xdc sudt

TRUONG PAI HQC KINH TE - LUAT CONG HOA XA HOI CHU NGHIA VIET NAM
KHOA TOAN KINH TE Poc 1ap — Tw do - Hanh phiic

PE CUONG CHI TIET MON HQC

1. Tén hoc phin: LY THUYET XAC SUAT (PROBABILITY THEORY)
2. So tin chi: 2
3. Pbi twong: Sinh vién hé ctr nhan dai hoc (CQ hay VHVL) nam thi nhit
4. Phan bo thoi gian 1én 16p: Tong thoi luong 30 tiét, bao gdm

- Lythuyét: 21 tiét

- Bai tip: 09 tiét
5. Picu kién tién quyét: Phai hoc sau mon Toan Cao Cap
6. Muc tiéu ciia hoc phin

6.1 Muc tiéu chung

Trang bi cho ngudi hoc nhitng kién thirc co ban nhat vé xac suat va nhitng quy luat phan phdi xac suat

thong dung 1am nén tang cho cac mén Théng ké timg dung, Kinh té lugng va cac mén lién quan.
6.2 Muc tiéu cu thé
* Sinh vién can nim duoc céac kién thirc vé
- Pinh nghia x4c xuét va cc cong thirc tinh xac suat;
- Phan phéi x4c suit ctia bién ngau nhién, cac tham sb dic trung va g dung;
- Cac phan phdi xac suit thong dung;
* Sinh vién biét cach van dung kién thire dé

- (Giai cac bai toan co ban vé xac suat.
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- Xac dinh dugc phan phdi xac suat va cac tham sb dic trung cua cc bién ngau nhién.
7. Mo ta van tat ngi dung hoc phan

Hoc phén gidi thidu nhing kién thirc co ban va cdt 16i cuia Iy thuyét xac sut nham giup sinh vién hiéu
duge cac hién twong ngiu nhién - di twong nghién ciru co ban ciia xac suat; hiéu va biét tinh kha ning
xay ra (xac suét) cia cac bién c¢b ngiu nhién va biét ap dung mot cach thich hop trong thyc tidn. Hoc phan
cling cung cép cho sinh vién mét s quy luat phan phdi xac suat co ban thong dung lam nén tang cho céac

mon Théng ké tmg dung, Kinh té lugng va nhiéu mén khéc lién quan.
8. Nhiém vu cua sinh vién
- Poc tai liéu trude va chudn bi bai theo yéu cau cua giang vién.
- Tham dy 16p hoc, chii y nghe giang va lam bai tap day du theo yéu cau cta giang vién.
- Tham du céc budi seminar, thao luan.
9. Tai liéu hoc tap
9.1. Sdach, gido trinh chinh

[1]. Pham Hoang Uyén, Lé Thi Thanh An, Lé Thanh Hoa, V6 Thi L¢ Uyén, Lé Hong Dién,
Truwong Quang Nhat (2021), Gido trinh Ly thuyét xdc suat, Nha xuat ban Pai Hoc Qubc Gia TP Ho
Chi Minh.

[2]. Pham Hoang Uyén, Lé Thi Thién Huwong, Huynh Vin Sau, Nguyén Phic Son, Huynh T
Uyén (2018), Tai liéu tham khdo Ly thuyét xdc sudt, Nha xuat ban Pai Hoc Qudc Gia TP HO Chi
Minh.

[3]. Sheldon M. Ross (2003), Introduction to Probability Models (8" edition), Academic Press — An

Imprint of Elservier, New York.
9.2 Sach tham khdo

[1]. Pham Vin Chirng, Tran Trong Nguyén, Bui Dwong Hai (2008), Ly thuyét xdc sudt va thong ké

todn. Nha xuat ban Giao thong van tai.
[2]. Lé SiPong (2008), Xdc sudt — Thong ké va iing dung, Nha xuat ban Gido duyc.

[3]. Lé SiPong (2011), Bai Tép Xdc sudt — Thong ké va img dung, Nha xut ban Giao duc.
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10.

[4]. Hoang Ngoc Nham (2010), Ly thuyét Xdic sudt va Thong ké todn, Nha xuét ban Pai Hoc Qudc
Gia TP.HCM.

[5]. Lester L. Helm (1997), Introduction to Probability Theory with Contemporary Applications, New
York.

[6]. R. L. Scheaffer and L. Young (2010), Introduction to Probability and Its Applications (3™
edition), Brooks/Cole, Cengage Learning.

Tiéu chuan danh gia sinh vién

Nghe giang trén 16p: Téi thiéu 80% sb tiét quy dinh.
Lam bai tap.
Thyc hanh trén Excel (va R).

Duy day dii cac ky kiém tra, dat két qua theo qui dinh cua quy ché dao tao.

Diém qué trinh: 30%
Kiém tra giita ky: 20%
Kiém thi cubi ky: 50%

Diém danh gia hoc phan 1a tong hop ciia diém qua trinh, diém thi gitra ky, diém thi cubi ky theo ti

1€ néu trén.

11. Thang diém: 10

12. N§i dung chi tiét hoc phin

) Thoi
NOI DUNG
luong

CHUONG 1: BIEN CO NGAU NHIEN VA XAC SUAT 12 tiét

1.1. Phép thir ngiu nhién
1.1.1.  Phép thir ngau nhién
1.1.2. Khong gian mau
1.1.3. Biéncd
1.1.4. Phan loai céc bién cb
1.1.5. Mot s6 phép toan giita cac bién cb

1.1.6. Quan hé giira cac bién cb
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1.1.7. Quy tdc doi ngau De Morgan
1.2. Céc dinh nghia xac suit
1.2.1. Theo quan diém cb dién
1.2.2. Theo quan diém thdng ké - tan suat
1.2.3. Theo quan diém chii quan - Bayes
1.2.4. Xéc suét ciia bién cd
1.2.5. Nguyén Iy xac sudt nho, xac suat 16n
1.3. Céng thirc tinh xac suit
1.3.1. Cong thirc cong xac suat
1.3.2. Xac suét co diéu kién — cong thirc nhan xac suat
1.3.3. Cay xéc suit
1.3.4. Cong thirc xac suat day du - Cong thirc x4c sudt Bayes
1.3.5. Cong thuc Bernoulli
1.4. Thuc hanh véi Excel
1.5. Thuc hanh véi R

CHUONG 2: DAI LUQNG NGAU NHIEN VA QUY LUAT 9 uct
PHAN PHOI XAC SUAT

2.1. M6 ta khai niém va phan loai dai hrong ngiu nhién
2.1.1. MO0 ta khai niém
2.1.2. Phan loai dai luong ngau nhién

2.2. Phin phdi xac suit ciia dai lwong ngiu nhién
2.2.1. Trudng hop roi rac
2.2.2. Truodng hop lién tuc

2.3. Cac tham s6 dic trung ciia dai lwong ngiu nhién
23.1. Ky vong
2.3.2. Phuong sai
2.3.3. Mode va trung vi
2.3.4. Giatri toi han

2.4. Vector ngiu nhién
2.4.1. MO ta khai niém
2.4.2. Bang phan phdi xac suat dong thoi
2.4.3. Phén phdi x4c suat bién cua dai luong ngau nhién thanh

phan
2.4.4. Phan phdi x4c suat c6 diéu kién
24.5. Cég tham s6 dic trung ctia dai lugng ngau nhién hai
chicu
2.5. Thuce hanh véi Excel
2.6. Thyc hanh voi R
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CHUONG 3: CAC QUY LUAT PHAN PHOI XAC SUAT 9 et
THONG DUNG

3.1. Cic quy luit phin phéi ciia dai lwong ngiu nhién roi rac
3.1.1. Phan phdi déu (roi rac)
3.1.2. Phan phdi Bernoulli
3.1.3. Phan phdi nhi thirc
3.1.4. Phan phdi siéu boi
3.1.5. Phan phdi Poisson
3.2. Cic quy luit phan phéi ciia dai lwong ngiu nhién lién tuc
3.2.1. Phan phdi déu lién tuc
3.2.2. Phan phdi chuin
3.3. Cic quy lugt phan phéi lién tuc khdc
3.3.1.  Phdn phéi Chi binh phwong
3.3.2. Phdn phéi Student
3.3.3. Phdn phéi Fisher
3.4. Xip xi giira cAc phan phdi
3.4.1. XAp xi giita cic phan phdi nhj thirc, siéu bdi va Poisson
3.4.2. Xap xi phan phdi nhi thirc va Poisson boi phan phdi
chuan
3.5. Thuyc hanh véi Excel
3.6. Thuc hanh voi R
CHUONG 4: MOI QUAN HE GIUA LY THUYET XAC SUAT VOI
THONG KE UNG DUNG, KINH TE LUONG VA DU
BAO KINH TE

Ghi chu: Cac ndi dung thudc phdn chit in nghiéng chi can gidi thi€u so lugce va dé sinh vién tu doc.
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