Trong théng ké hoc, mdt théng ké du (sufficient statistic) la mot théng ké cé tinh chét dd theo
mo hinh thdng ké va tham sb chuwa biét ctia nd, cé nghia “khéng can cac thdng ké khac dwoc
tinh t&r cing mau dé cung cap thém bét ky thdng tin nao khac vé gia tri cia tham s6”. Néi cach
khac, mét théng ké du chira lwong théng tin vé tham sé gidng nhw théng tin cé trong mau. Do
d6 thdng ké dti cung cap mét cach rit gon dif liéu ma khong lam mét lvong thdng tin vé tham
s6.

Dinh nghia toan hoc [slra | s(ra ma ngudn]

Mot thdng ké T(X) 1a di cho tham sb 6 néu phan bd xac suét c6 diéu kién cta di liéu X voi diéu
kién cho truéc T(X),khéng phu thuéc vao tham sb 6,tre 1a:
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{displaystyle Pr(X=x|T(X)=t,theta )=Pr(X=x|T(X)=t),,}

hay viét ngan gon hon
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{displaystyle Pr(x|t,theta )=Pr(x|t).,}

Vi du [stra | stha ma nguén]

Trong trwéng hop phan phéi chun, trung binh mau la théng ké da cho tham sé trung binh (u)
khi variance da biét. Mét khi trung binh mau da biét, khdng con théng tin nao cé thé thu dwoc
thém tlr mau.

Dinh ly tach Fisher-Neyman [s(ra | s(ra ma ngudn]

Dinh ly tach (factorization theorem) Fisher cung cap mét tiéu chuan thuan tién va dé dang dé

tinh thdng ké dd. Néu ham mat do xac suat ddng thdi la f(x), thi T1a dd cho 6 néu va chi néu
ham f c6 thé viét dwéi dang
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{displaystyle f_{theta }(x)=h(x),g_{theta }(T(x)),,!}

tirc ham mat do f cé thé phan tich thanh tich cia mét ham h khéng phu thudc vao 6 va mot ham
g phu thudc vao 6, nhwng chi phu thudc vao x qua T(x).
Tham khao [s(ra | stha ma nguodn]
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