
TRUONG DAI HQC NcAN HANG

THANH pu6 so cHi MnrH
BQ MON TOAN KINH TE

ceNG HoA xA ngr cHU Ncnia vrET NAM
Edc lflp - Tu do - Hanh phric

fp. AA Chi Minh, ngdyZgthdng!-ndm 202+

ON CUONG MON HOC

THONG TE EAYNS

,q.. rnoNc rIN cHUNc vt tvtoN HeC

1. TOn m6n hgc (ti6ng ViQt) : TU6NC ff, nnyns

2. TOn m6n hgc (ti6ng Anh) : BAYESIAN STATISTICS

3. Mi sii m6n hgc : DAT732

4. Trinh iIQ ilio t3o : Dqi hgc

5. Nginh dio tlo 6p dUng : Cr{c ngirnh diro t3o bfc tl4i hgc

6. 56 tfn chi : 3

7. Phin M tnoi gian : 150 gid

- Tr.uc ti6p : 45 gio

o L!'thuYAt : 45 gid

o Thwc hdnh : 0 gid

- Trgc tuy6n (n6u c6) : kh6ng qu630%tdng thoi gian giang d4y ctra mdn hgc

- TU hoc, ty nghiOn criu : 105 gio

- Kh6c (ghi ce th6) : 0 gio

8. Khoa quin ly m6n hgc : BQ mdn Torln Kinh t6

9. Mdn hgc trutfc : Kinh t6lugng

10. MO tA m6n hgc

Th6ng kC Bayes ld mdn hgc thuQc mrOi nen thric ngdnh. Hqc phen ndy sE giang day cho

sinh vi6n mQt sd ki6n thric ve m6ng kO Bayes bao gtim: phdn phdi x6c su6t ti6n nghiQm, ham

hqp ly, phdn phdi x6c su6t hflu nghiQm; c6c phuong ph6p suy di6n trong Th6ng k0 Bayes nhu

u6c lugng di6m, khoing tin cfly mflt d0 h4u nghiQm cao nh6t, ki6m dinh, mO hinh h6i quy.

Ngodi ra, m6n hgc cfing gi6i thiQu kh6i qu6t c6c phucrng ph6p m6 phong trong thdng kO

Bayes nhAm b6 sung phucrng ph6p tinh trong suy di6n Bayes.

11. Mgc ti6u vir chu6n diu ra cf,a m6n hgc

11.1, Mqrc fiAu cfia mdn hgc (COx)
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Kf hiQu

mBc

ti6u

(Cox)

MA ta mgc ti6u
NQi dung CDR CTDT
phin bd cho m6n hgc

Ky hiQu

CDR

CTET

(PLon)

(a) (b) (d) e)(

cor

Cung cAp c6c ki6n thric vC th6ng kC

Bayes bao g6m phdn ph6i ti6n nghi6m,

hdm hqp l1f, ph6n phOi trau nghiQm, c6c

bdi to6n suy di6n tham s6 vd h6i quy. Ttr

d6, sinh vi6n c6 khi nlng v6n dung

dugc th6ng k6 Bayes gi6i quy6t c6c bdi

to6n ph6n tfch dfl liQu, dg b6o trong kinh
doanh.

C6 ki6n thirc vd k! ndng vC

khoa hoc dt liQu img dqng

trong kinh doanh.

PLOll

coz Trang bi cho sinh vi6n c6 phuong ph6p

hgc tfp moi, ddc bi6t tU hoc, trong thdi

d4i cdng nghQ 4.0.

fh6 hien tinh chtr dQng,

tich cyc trong hgc tap

nghiCn criu vd quin l;f c6c

ngu6n luc c6 nh6n, d6p ring

y6u cAu hgc tQp su6t doi.

PLO4

co3 Sinh vi6n c6 khA ndng s[r dung thdnh

thao c6c phAn m6m vi ng6n ngir l{p
trinh chdng hAn, Excel, R, Python,...

trong vi6c xir lf dfr liQu vd ra quy6t dinh.

C6 ki6n thric c6ng nghQ

th6ng tin ndng cao d6 gi6i

quyiSt cdc vdn dC trong linh
vyc chuydn m6n, nghA

nghiQp.

PLOl()

11.2. Chuiln dfiu ra cfia min hgc (CDR MH) vd srg ddng gdp vdo chuAn ildu ra cila chwong

trinh ttdo tqo (CDR CTDT)

Kf hiQu

CDR MH

(cl,oi)
NQi dung CER MH

Mtic iIQ

theo

thang do

Ddp rfrng

mgc ti6u

m6n hgc

(Cox)

Ky hiQu

CDR

CTDT
(PLon)

(a) (b) (c) (d) (e)

CLOl Hi6u c6ch tim ph6n pfrOi fr4u nghiQm

trong trudng hqp bi6n ng6u nhi6n

tham s6 rdi rac ho4c bi6n ng6u nhi6n

tham s6 li6n tgc c6 hdm ti6n nghidm

li6n hqp.

2 col PLO1l

CLOZ Ap dgng th6ng k0 Bayes thgc hi6n 1
J col PLOl1
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c6c ph6p suy diSn bao g6m tim u6c

lugng diOm Bayes, d6nh girl sai s6;

tim khoang tin cay mAt d0 hflu

nghiQm cao nh6t vi ki6m dinh bi6n

cho ng6u nhi6n tham s6.

CL03 Phfln tich m6 hinh h6i quy tuy6n

tinh bao g6m xdy dpg hdm hqp ly
cta c6c quan s6t, hdm tien nghiQm d0

tim ph6n ptrOi fr6u nghiQm.

4 c02 PL04

CLO4

Sfr dgng ng6n ngfr lfp trinh R hodc

Python dC tinh to6n trong th6ng kO

Bayes, <tac biet trong m6 phong bao

gtim phuong ph6p l6y mAu co bin,

6y m6u Monte Carlo, phucrng ph6p

Markov Chain Monte Carlo.

1J co3 PLOlO

11.3. Ma trQn tich h,qp gifra CDR MH (CLOi), CDR CTDT (PLOn) vd Chi sO dtinh giti kiit

qud thtgc hiQn (PIn.k):

PLO4 PLOlO PLO1I

PI4.1 Pt 4.2 PI 10.1 Pt 10.2 Pr 11.1 Pt 11.2

CLOl 2

CLO2 J

CL03 4

CLO4 J

12. Phuong phip vir hinh thrfrc dgy vir hgc

12.1. Phrong phdp dqy vd hgc:

NhEm girip sinh vi6n d4t duo. c cic mgc ti6u vi chuAn dAu ra cria m6n hgc Thhng k0

Bayes, c5c chi6n lugc vd phuong ph6p giang dqy du-o. c 6p dUng cU the nhu sau:

- Phuong ph6p Thuy6t giang (Lecture): Giang vi6n trinh bny tii liQu vi giti ddp cbc

thac m6c cria hgc vi6n.

- Phuong ph6p Bai giang tuong ttic (Interactive lecture): Thuytit giang trong d6 c6

qu6ng thoi gian nghi khoang tu hai tttin muoi l6m phrit t16 cho sinh vi6n thlrc hiQn

c6c ho4t dQng hqc tfp (ch6ng hqn nhu: tri lcri c6c ciu h6i tric nghiQm nhi6u lya

chgn, giai quytit vdn dC, bdi tQp so khop vd diAn vio ch6 tr6ng trong tQp ghi chri bdi
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giAng, vAn d6p vO mQt trucrng hqp Cirin hinh nho, bdi tQp chia se suy nghi theo c{p

ho{c th6o 1u4n nh6m nho) cri sau 12 d6n 20 phirt.

Phuong ph6p 0n luy6n (Recitation): Hoc sinh tri loi cric cdu h6i vd ki6n thric vh doc

hi6u.

Phuong ph6p Th6o luf,n c6 dlnh hucmg (Directed discussion): ThAo luQn trong l6p

theo mQt bQ cdu h6i ft nhiAu c6 tinh tlirt tu md gi6ng vi6n d{t ra dti d6n d6t hgc sinh

d6n nhirng nh{n thric hoac kOt lufln nh6t dinh hoac de gitp h9 dpt duo. c mQt ktit qui

hgc tfp cU th6.

Phucrng ph6p gi6ng day th6ng qua Lam viOclhoc tap theo nh6m (Group

work/learning): nguoi hgc thqc hiQn ho4t dQng hgc t4p ho4c t4o ra mQt san phAm

theo nh6m nh6 tt hai d6n s6u ngucri trong ho{c ngodi l6p hgc, duoi sp hucrng ddn

A .,^
can than cua glang vlen.

12.2. Hinh thrbc dgy vd hgc:

Giang vi6n c6 th6 cht dQng lga chon hinh thric giang day ld giang day truc ti6p cho toan

b0 thoi gian cira m6n hqc ho[c lr,ra chgn hinh thirc giang day trgc tuy6n kl5t hqp tryc ti6p,

nhtmg phii d6m bdo t6ng thcri gian giang dal,truc tuy6n kh6ng vugt quri 30% thcri gian gi6ng

d4y cua ci m6n hgc.

13. Quy rlinh cria m6n hgc

- Tai hQu hqc t4p: sinh vi6n cdn c6 gi6o trinh hodc tdi liQu tham kh6o chinh, c6 mriy

tinh b6 trii. M6i nh6m c6n c6 mQt laptop ho4c PC i16 hqc c6ch vi6t chucrng trinh.

- Thei d0 hqc t6p: Sinh vi6n tham dU lctp hqc phan phii tu6n thu quy tic img xu cira

Nhi Trucrng; sinh vi6n ph6i d6n lop dirng gio, c16m bAo thcri gian hgc trOn l6p, c6

thei d0 nghiOm tric vd chri dQng, tich cuc trong hoc tQp, nghiOn cr?u. Sinh vi6n c6 y

thric chuAn bi giSo trinh, hoc li6u, m6y tinh c6 nhdn (khi can thie! dO phgc vg quri

trinh hqc tfp.

- Li6m chinh hoc t{p: san phAm cira nh6m phii tudn thir c6c quy dlnh vC hem chinh

hgc thu{t vd giang vi6n sE kitim tra vi6c vi pham bAng phen mAm Turnitin. Ti 16 d4o

vdn cho ph6p theo quy ilfnh hiQn hnnh ctra truong.

- Ho4t dQng nh6m: c6c thanh vi6n d6u phii tham gia vdo c6c ho4t dQng cria nh6m.

Thanh viOn kh6ng tham gia ho{c duo. c clffi gi6 ld kh6ng tich cpc tham gia c6c ho4t

dQng cta nh6m sE bitru di€m.

14. Tii liQu hgc tfp
14.1. Tdi liQu bfu baQc
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[] Nguy6n Thj Y6n, Le Si Ddng, Nguy6n Ngqc Phung, fran fni Thu Hucrng vd Bti Thi

Thiqn My (2023). Thiing kA Bayes, Truong D4i hgc NgAn hang Thnnh phO H6 Chi Minh

14.2. Tdi liQu tham khdo

[2] Kaptein, M., & Van den Heuvel, E. (2022). Statistics for Data Scientists. Springer

International Publishing.

[3] Thomas Haslwanter (2022). An Introduction to Statistics with Python With Applications

in the Life Sciences, Springer.

14.3. Tdi ligu khdc

B. PHUONG THLIc DANH crA rvr6N Hec
1. Ccr c6u phuong thric aLinh gi6 m6n hgc

Lo4i hinh

il6nh gi6

Phucrng ph{p

il6nh girl

Sii luqng bii
ttrlnh gi6

CDR MH tluqc

ilrlnh girl

Trgng

SO

1. D6nh gi6

qud trinh

1.1. D6.nh gi6 tinh chuy6n

can
2 r0%

1.2. D6nh gi6 qud trinh 1 1 CLO1 , CLO} 20%

1.3. D6nh gi6qudtrinh 2 1

CLO1, CLO2,

CLO3, CLO4
2A%

2.Dbnh gia
r., .

cuol Ky
2.l.Bilidrffi gi6 cuOi t<1, 1 CLO1 ,CLO2, CLO3 s0%

2. Phuong phip vi c6ng cg il6nh girl

2.1.Dinb gi{ qui trinh

z.l.l.Dinh giri tinh chuy6n cAn

D6nh gi61:

a. Hinh thric danh gi6: di6m dar*L

b. Thoi dii5m, c6ch thirc thgc hiQn bdi d6nh gi6: thoi di6m b6t kj trong bu6i hgc.

Eanh gi62:

a. Hinh thric d6nh gi6: Ghi nhan qu6 trinh tham gia hqc tflp cric nQi dung ctra hqc phan.

b. C6ch thric thuc hiOn: (1) giang vi6n moi ilich danh sinh vi6n tri loi cdc cdu hoi hay

phAn c6ng gidi quytlt c6c bdi t{p/chu AC tnao lufn (tham gia thq dQng), (2) sinh vi6n tp

giric (xung phong) tri loi ciic cdu hoi hay tham gia gi6i quytit cric bdi tQplchtr t16 th6o

luan (tham gia chtr tlQng).

c. NQi dung bai d6nh gid'. C6c ki6n thric vd bdi t4p liOn quan d6n bdi hgc tru6c, bdi hgc

trong bu6i hoc.

d. Thoi di6m, c6ch thric thgc hiQn bdi d6nh gi6: thoi iti6m b6t kj,trong bu6i hgc.
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Danh gi6 Ti€u chi d6nh

gifL

Trgng

SO

Thang di6m

Duoi 5 5-du6i7 7 - duc;l9 9-10

Danh gi6

I

Mric dQ tham

dir theo TKB

70% SO UuOi

ving 4 bu6i

V*g 3 bu6i 1 2v*g
, i.
buol

) Kh6ng ving

bu6i hgc ndo

D6nh gi6

2

Mric <lQ tham

gia crlc ho4t

dQng hqc t{p

30% Kh6ng bao

gicr ph6t

bi6u trong

gid hqc

C6 1 lan

ph6t bi6u

dirng ho4c

gidi bdi tQp

tai lcrp

c6 2,3 hn
phrlt bi6u

dirng hodc

gi6i bdi tflp

dung tai lcrp

C6 tir 4 lAn tro

lOn ph6t bi6u

dring ho{c giii
bdi tfp dung

tai lop

Rubric ddnh gi6

2.1.2. Drflnh gi6 quf trinh I
a. Hinh thric danh gi6: TW luan

b. Thoi di6m, crich thric thgc hiQn bai d6nh giri: Tuin 6 ho{c tuAn 7

c. Ma trfn dO

CLOi

2.1.3. Efnh gi6 qui trinh 2

a. Hinh thric <t6nh giri: Bdi ti6u lufln

b. Mgc dich: rdn luyQn c6c k! ndng t6 chric vd ldm viQc nh6m, k! ndng so4n th6o v6n

ban, ky ndng sri dgng Excel vn Qp trinh ng6n ngfi R ho4c Python d6 xri ti vd ph6n tich
A ,. ^s6 liQu, tpo sg himg thf vd hi6u rd hcyn l;.i thuyOt m6n hoc.

c. Thoi tliOm, c6ch thric thuc hiQn bei d6nh giri: Ldm bdi 0 nha, nQp vdo tu6n 8 ho{c bu6i

9 cria m6n hgc.

d. C6ch thr?c t6 chric:

Ldp duqc chia thanh c6c nh6m, mdi nh6m tt 4 - 5 ngucri.

Ho4t dQng ki0m tra thgc hdnh tr6n ng6n ngt R ho{c Python.

C6ch thgc ho4t dQng cria c6c nh6m: VtSi nhOm nhan mQt d6 ri6ng bi6t.

6

Cdu h6i NQi dung Mitc d0 Ei6m (10d)

1 X5c dinh bang ph6n ptrOi fr4u nghiQm cira bi6n
i r.

ngau nnlen rol rac

Hi6u 2 CLOl

,)
Suy di6n Bayes cho bii5n ng6u nhi€n tham s6 cria

mQt quy lu4t phdn ph6i x6c sr6t t.o.,g trucrng

hqp rcri r4c

Hi6u 3

a
J Suy diSn Bayes cho bitin ng6u nhi6n tham s5 cria

mQt quy lu4t phAn ph6i xac su6t trudng hqp 1i6n

tuc

Vfln dung 5 CLO2

CLO



e. San phdm: ti0u lu4n trinh bny trOn Google Colaboratory, c6c c6ng thric torin hgc duoc

so4n th6o theo Latex vd gui link cho gi6o vi6n.

f. C6ch thric danh gi5: Gi6ng vi6n drffi gi6 bni ldm ctra nh6m ci vC hinh thric vi nQi

dung trinh bdy. Di6m nh6m ld tti,5m ctra c6c thanh vi6n tham gia.

g. NQi dung, ktit c6u bdi d6nh gi6

h. Rubric d6nh gi6

ddnh gid chung cho cd nhdm)

,,1,

1t:
'it
;(
N

:1

CAu

h6i

NQi dung Mfc d0 Di6m (10d) CLO

1 Suy luQn, di6n gi6i vd vi6t chucrng trinh tim

ph6n ph6i hfu nghiQm cho tham s5 rcyi rac.

Hi6u 2 CLOl

2 Suy luQn, di6n gi6i vd vii5t chuong trinh tim

phan ph6i h4u nghiQm cho tham s6 hen tuc

trulng hgp ti6n nghiQm li6n hgp.

Hi6u 3 CLO2

a
J Udc lugng vd kitim dinh cho tham s6 trong

truong hqrp ti6n nghiQm kh6ng liOn hqrp.

v0n

dung

J CLO4

4 Ph6n tich, diSn gini vi vitit chucrng trinh cho

bii toan h6i quy.

Phan

tich

2 CLO3

CLO4

Thang di6m
CLO

Ti€u chi

d6nh gi6

Trgng

SO Duoi 5 5-du6i7 7 - duoi9 9-10

CLOl

CLO2

Hinh thr?c
.,r

va bo cuc
30%

86 cUc kh6ng

hqp ly.

Hinh thilc trinh

bdy x6u.

Vdn phong

kh6ng m4ch

lac.

86 cgc ccr ban hqp

ly.

Hinh thr?c trinh bdy

ch6p nhQn dugc.

Vdn phong d6i ch6

chua m4ch l4c.

86 cpc kh6

hqp ly.

Hinhthfc
trinh bdy

kh6.

VIn phong

m4ch l4c.

B6 cpc logic,

khoa hgc.

Hinh thric trinh

bdy tdt.

Vdn phong

ch{t chC, m4ch

lac.

NQi dung 70%

Chucrng trinh

chpy c6 l6i.

Ph6n tich

th6ng tin chua

chAt chc.

Ch4y duqc 1/3

chucrng trinh kh6ng

co lor.

Phan tich th6ng tin
chua thlrc sp ch{t

ch€.

Ch4y tlugc

213 chuong

trinh khdng

co lo1.

Phan tich

th6ng tin

tucrng ddi

ch4t ch€.

r6t ca chucmg

trinh ch4y

dring.

Phdn tich th6ng

tin ch{t ch6.

CLO3

CLO4

(Chil thich: Bdng ndy ditng
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2.2.Dinh gi6 cuiii k)
- Da thi do Khoa/BO m6n qu6n lj hgc phdn ra iI6 hoac trich xudrt fi Ng6n hang cdu hoi

thiA{gAn hang dC thi cira Truong (ntiu c6).

- Hinh thric drlnh gi6:

Hinh thfc tl6nh gii Lga chgn

V6n d6p

Tp 1u4n X

Trdc nghiQm kh6ch quan

Tric nghiQm kh6ch quan k6t hgp tu luQn

Thgc hanh tr6n m5y tinh

Ti0u lufln/ilO anrUai tQp lcrn (c6 nhdn)
NQp bdi kh6ng thuytlt trinh

NQp bei c6 thuy6t trinh

Ti6u luan/d6 tu/bai tap lon (nh6m)
NQp bei kh6ng thuy6t trinh

NQp bdi c6 thuy6t trinh

Thoi gian lem bAi ltOi tmeu - tOi da;: 60 phrit - 75 phirt

M6 ta vC ttit c6u dO thi: 3 cdu h6i l6n, m5i cau g6m 2 - 5 cdu h6i nh6

MO ta vA pham vi nQi dung cria dA thi: Chuong I d6n Chuong 4

Quy <tinh vC viQc su dgng tdi liQu: Du-o. c sir dgng mQt td gi6y A4 vi6t tay

Ma trfln d6:

- Bitin ng6u nhi6n rdi r4c

8

Ti0u chi d6nh gi6 timg c6u hoi Chucrng Mfc d0 CLO Thang

t1i€m

CAu 1: Bdi torln li6n quan d6n xric dinh phdn ph6i

hQu nghiQm vd x6c su6t h{u nghiQm (co th6 tinh

to6n duo. c) trong trudng hgrp:

2 Hi6u CLOl 1,5

- Bi6n ngSu nhi6n li6n tuc. 2 Hi6u CLO2 1,5

Cin2

- U6c lugtng Bayes, -) VQn dsng CLO2 1

- Tim khoang tin cQy mflt <10 h4u nghiQm cao nh6t
a
J Vfrn dgng CLOZ 2

- Ki6m dinh cho bitin ng6u nhi6n tham s5
a
J Vfln dung CLO2 2

CAu 3:

- CiLc bdi torin li6n quan ttiin h6i quy tuy6n

tfnh trong th6ng kO Bayes.

4 Van dung CLO3 I

- Bdi toan li6n quan d6n m6 ph6ng 4 Vfn dsng CLO3 1



C. NQT DUNG CHI TIET GIANG DAY

Thdi
lugmg

(gid)
NQi dung gi6ng d4y

CDR

MH
Ho4t tlQng

Phucrng ph6p d3y vh hgc

Bei

.I6nh

gi

Hgc

liQu

(a) (b) c)( d)( (e) (0

8

Chucrng 1 CO
I .1 Bitin c6 ngAu nhi6n vh x6c su6t

1.2 Bi6n ngSu nhi6n mQt chi6u

1.3 Bi€n ng6u nhi6n nhi6u chiOu

CLOl

@vien trinh bny nQi dung ki6n

thric cria chucrng vd c6c vi dg m5u

SINH VITN:
Tai lcrp: Nghe giitng, thio lu4n vir lirm c6c bdi t4p.

Tai nhd: Dgc thOm tdi lieu tham kh6o, lhm ciic

bai tap c6 nhdn ho4c bii t4p nh6m mi gi6ng

vi6n giao.

1"

I
1.

2

[1],
[2),

t3l

t2

Chuong 2 M SUY D BAYES
2.1 MO hinh suy di6n Bayes

2.2Phdn tich dfr li6u quan s6t

2.3 PhdnptrOi ti6n nghiQm

2.4 Suy di6n Bayes cho ti lQ cira ph6n ph6i nhi thric

2.5 Suy di6n Bayes cho ph6n ph6i Poisson

2.6 Suy diSn Bayes cho trung binh cria phdn ph6i
.A

chudn v6i phucrng sai dd bi€t

2.7 Suy diSn Bayes cho phuong sai cira ph6n ph6i

chuAn v6i trung binh da bi6t

2.8 Suy di6n Bayes cho trung binh vd phucrng sai ctra

phdn ph6i chuAn

CLOl
CLO2

ciFNC VruN: GiAng vi6n trinh bdy nQi dung ki6n

thfc ctra chucrng vd c6c vi dp m5u

SINH VIT,N:
Tai lcrp: Nghe gi6ng, th6o lu4n vir ldm c6c bdi tflp.

T4i nhd: Dgc thOm tdi liqu tham khAo, lirm c6c bdi t6p

c6 nhdn ho{c bdi t{p nh6m md gi6ng vi6n giao"

I

I

1.

2

1.
a
J

2.

1

[1],
[2],13)

13
Chucrng 3@NGHIEMvAD[,
BAo CHO THAM 56

CLOl
CLO2

GIINC VrnN: Ciang vi6n trinh bdy nQi dung ki6n

thric cria chucrng vd c6c vi dg m6u

1

1

9

\ ;\ = -/n\,i



Thli
luong

(gid)
NQi dung gi6ng dgy

CDR

MH
Ho4t tlQng

Phuong phdp dpy vdr hgc

Bni

dr{nh

giit

Hgc

liQu

3.1 Hdm t6n thdt

3.2 Rtri ro vd quy6t dinh t6i uu h6a

3.3 Hdm t6n th6rt ti6u chu6n vd quy6t dinh Bayes

3.4Uoc lucrng di6m Bayes

3.5 l-l6c lugng khoang Bayes

3.6 Ki0m dinh gia thuytit
3.7 Dtr b6o

SINH VIEN:
Tai lop: Nghe giing, th6o lu4n vdr ldm c6c bdi t4p.

T4i nhd: Doc thdm tdi liQu tham kh6o, lim c6c bdi tflp

c6 nh6n ho4c bdi tQp nh6m md gi6ng vi6n giao.
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GIANG VIEN: Ra d6, t6 chric ho4t dQng ki6m tra
danh gi6 qu6 trinh I
SINH VItN: Nghi0m tric thsc hiQn bdi kiiim tra
d6nh gi6 qu6 trinh 1
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Chuong 4. CLC PHTIONG pHAp wto pgONC
VA AP DUNG
4.1 Phucrng phAp l6y m6u co bin

U.l LAty m6u nghfch <1Ao hdm xdc su6t

4.1.2L6y mAu ch6p nh4n-tir ch6i

4.1.3 ThuQt torin l6y m6u thich nghi-ttr ch6i

4.2 Phucrng ph6p l6y m6u Monte Carlo

4.2.1Tich phdn Monte Carlo
42.ZPhuong ph6p l6y m6u quan trong
4.2.3 Phuong ph6p l6y lai m6u quan trgng

4.3 Phuong ph5p Markov Chain Monte Carlo
4.3. I Thuat toiin Metropolis-Hastings

CLO3
CLO4

GIANG VIEN: Giang viOn trinh bdy nQi dung ki6n
thric cria chucrng vir c6c vi du m5u

SINH VITN:
Tai lcrp: Nghe gitng, thio lufln vd ldm cric bdi t6p.

T4i nhi: Egc th6m tdi liQu tham kh6o, ldm c6c bdi tQp

c6 nh6n ho4c bii tap nh6m md gi6ng vi6n giao.
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4.3.2Thuqttorln Gibbs

4.4 MO hinh h6i quy tuy6n tinh
4.4.1 Hem hqp ly cho c6c quan s6t

4.4.2PhenpnOi ti6n nghiQm cho c6c tham s6

4.4.3 PhanptrOl fr4u nghiQm cho c6c tham s6

4.4.4Uoc lugng m6 hinh
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