UOC LUONG KHONG CHECH (unbiased estimation)

cho tham s6 6 cla bién ngu nhién X 13 ham udc lugng n bién 9 -
R" — R sao cho E(0™(Xy,...,X,)) = 6, d6i véi moi miu ngiu nhién
(X1,...,X,), bao gdbm n béan sao doc lap cung phan bd v6i X. Trong
nghién ctiu thong ké, tinh "khong chéch" thudng dudc dung dé danh gid
chit lugng ctia mdt ham udc luong cho tham sb thong ké € can quan tam,
theo nghia trung binh ctia ham udc lugng do trén toan khong gian mau ¢
gi4 tri dung bang 6.

Vi dy, cho (X7,..., X,) 1a miu clia bién ngiu nhién X véi ky vong s.
Dé dang thiy cac ham udc lugng 6( (X1, ..., 2p) = 21, é(n) (X1, ..., xy) =
(x1+22)/2,. o ><$1,.. Tn) =X = (a;1+ +xn)/ndeulacacu’0¢
lugng k’hong/ chgch ctia ky vong j. Trong sb do, trung binh mau X la udc
lugng tot nhat khi udc lugng dé c¢6 phuong sai nho nhat.

Theo dinh nghia thong thudng, phuong sai mau s*> = > (z; — X)?/n
i=1
khong phai 12 mot udc luong khong chéch cho phuong sai o2 ciia bién ngiu
nhién X . Tuy nhién, néu chinh sita lai mot chut, phuong sai mau hiéu chinh
S% =S (z; — X)?/(n — 1) lai 1a mot uéc lugng khdng chéch cho phuong
i=1
sai o2 clia bién ngiu nhién X.

Chi y ring, phuong sai mau hiéu chinh sai chi khdc phuong sai mau
mdt hé s6 bang (n — 1)/n. HE so nay dan t6i 1 khi n tién t6i oo. Do vay,
phuong sai mau la udc hIdng tiém can khong chéch cua tham s6 phuong
sai. Ta c6 dinh nghia cua khai niém nay Ham uGe lu’dng 0™ 1a mot udc

lugng tiém cdn khong chéch cua tham s6 6, néu khi ¢ miu n ting tdi vo
cung thi E(0™ (X, ..., X,)) — 0.

Cac udc lugng khong chéch co y nghia quan trong trong cac nghién
ctfu thong ké. C6 thé xac dinh dudc phan bd xac suit clia nhiéu ham thong
ké 1ap tif cac uSc luong khong chéch, trong khi néu thiéu diéu kién khong
chéch thi khong thé tim dudc phan bd (thdm chi 12 phan bd tiém cin) cia
cac thong ké dé.
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