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1. Dat vdn dé - : | : b

Viéc khao sit ham mat 'd6 cho phan phdi luu lu’dng 16n nhit Q. tai tram
Son Tay la ‘mot nhu cdu rdt quan trong trong viéc khéo 'sat va khéng ché li &
ha luu séng Hong, cdc phudng phip phd bién trong thiy van trudc day (chi y&u
12 phuong phip moment) cho 'sai s6 kha di chip nhan duge. Tuy ‘nhién, vdi su
phat trién  cda- cdc. phudng phap giai tich s6 va dac blet la phuong phap
Monte—Carlo sai s c¢d kha nang gidm hon nia.

2 Phu?dng phap do tim ngiu nhién vdéi cdce qua trmh tli ‘thich nghl
C 21 : : )
Bang quy tac ki€m dmh xz de chap nhan (v6i mic y nghla 95%) gia thist

phan b6 cia Qmax tai tram Sdn Tay tuan theo luat loga chuan tic 12 ham mat
dd c6 dang: : -
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(3 day 6y, va u la hai tham s6 cdn udc lugng s‘aio.' cho ty sai cdc quan sat
thuc do tai tram Sdn Tay va quan sat tinh toan 1a nho nhit (vcn 89 quan sat
do duge). - '

- Quéd trinh kiém dinh gia thuyet dugc tien hanh nhu sau:
1. Ly loga (co's6 a) cac quan sat: yy = Inx

2. Nhom cdc két qua y; theo cac khoang sao cho céac khoéng do phu toan
*truc (-w; + ) vid sao cho s6 k&t quéd' trong méi khoang du: ldn (trong moi
;trLidng hdp khong bé hon b, nhlmg t6t hon-1a khong be ‘hon 10). .
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(p; tinh theo cdng thdc (*) bang cach tra bang pha‘m ph(‘)’if chuéin d(x)).
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5. Tinh téng x* = LI i (%)
° 2:1 p; :

voi 1 1a 6 cdc khoang (-w, yp), (y; ¥y - (yi,|;+§0), n la cac s6 quan sit
n=m+ m+ ..+ mp ’ '

6. Cho truéc mdt myc y- nghia P (thutng 12 95%). Tra bang x? véi 1-3 bac
ty do va mic ¥ nghia P fa duge s6 «. Néu a < x% (x2 tinh dugc theo cong
thie (%)) thi gia thiét cac quan sAt tuan. theo luat phan phdi loga chuéin voi
mic tin cay 95% bi bac bo. Trong truong hop ngugc lai thi chdp nhén gia thiét
do ding voi do-tin cay 95%..

Trong bai toan kiém dinh gia thigt luu ludng Quux tal tram Son Tay tuan
theo luat phan phéi loga chudn cta ching ta 89 quan sat dugc chia lam 8
khoang. Tinh x? theo cong thic (**) ta dugc x? = 54075 con cho trudc mic ¥
nghia P. = 95%, tra bang gia tri. toi han x? véi s6 bac tu do la 5 ta duge s8 «
= 11,07. Nhu vay, gia thiét cdc quan’ st Qp, tuan theo luat phan phéi loga
chudn da dugc chdp nhan voi do tin cay 95%.. . O o o
"~ 'Phuong phap do tim tu thich nghi duge st dung ¢ déy theo 2?,gi;zii doan:; .

“ Qiai doan 1: X4c'dinh mién bign' thién cta 6}, va bang quy: tic 3-6, ta cdi-
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~ Chia nho mién (2) theo ludi déu sao cio mién (2) thanh 400 mién nhd. Léy
gia tri ¢ cac di€m ludi thé vao. ham mat do (1). d& tim. diém (i 6,) ¢ ty sai
.nhd nhét.. - :

‘- @iai:doan: 2: Coi. (u, 6,) vita tim duge la. udc lugng. khau, ban ddu va tinh

chinh bang phuong :phép do-tim ngiu mnhién.. Xay dyng mot todn tu ~tu_thich.

nghi sao cho theo todn td nay ti udc lugng tho. (,uo,ic(,)_buah ddu Ac‘6 th;é tim
“duge nhing uéc lwong (g, 6)), (g 62).- ‘cac uéc lugng tiep theo s& cd ty sai
_nhd hon ude luong (4, 6, va téi khi ding mdy ta tini “duge ude lugng tdi uu
‘(u*, 6*) cd ty sal nhd nhat. Vi day céc wéc lugng (., 0,) (,cik';.o‘l‘)..?;' 12 mot qua
__trinh ty :thich nghi;- su- hoi tu nghiém da duge _chii’ra trong ly thuyét sau khi lua
chon toan td tu thich nghi (2D RN IR )
X“ = '(‘u(, s q()) : 7 Xi o= (‘Lti }51)
X Xy= MKy fal ey elnmn T 0T
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G day Q(Xp) 1a t sai tai budc tht i, g buse lugi, & dai lugng nghu nhién
c6 phan phéi déu trén doan [0,1]. Viéc lva chon nay thoa man -cic didu kien hai
tu caa dinh ly hoi tu Martingale. ([1]). ‘ ’

3. Két luan:

Viéc ap dung phuong phap nay d€ do tim (u, o) trong mat do loga chuan
cua phan phéi Q. tai tram Son Téy theo cac quan sit thu duge t¥ nam 1900
t6i nam 1990 (89 quan sat) cho thdy sai s5 giam hén. Bing phuong phép
moment thudng ding trong théng ké thiy van, sai s6 cia bai todn nay tu 0,069
da gidm xudng con 0,051. Tuy nhién, day 12 két qua buéc didu, néu cai tién
thust toan thém mot buéxcﬁnﬁa t@?i[sai;_fsq ti’é’p; tuc cdon nhé hon. nta. ..
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