Chwong 2

I. HAM H Ol QUY TONG THE VA HAM H Ol

O
MO HINH H Ol QUY
HAI BI EN

QUY MAU O
1. Ham hoi quy tdng thé caa hbi quy 2 bén

Trong quan Bhdi quy ,mét bién pha thudc c6 thé duoc
giai thich ki nhiéu bién doc lap

Néu chi nghién ¢u mgt bién phu thudc bi anh hrong i
mgt bién doc lap =>M6 hinh héi quy hai bién

Néu mbi quan I¢ giita hai bén nay la tugn tinh =>M6
hinh héi quy tuyén tinh hai bién

l. HAM H Ol QUY TONG THE VAHAM H Ol
QUY MAU O

I. HAM H Ol QUY TONG THE VA HAM H Ol

Ham ki quy tng thé (PRF) @ia md hinh Bi quy hai bén
PRF 1Y, = B, + B, X, +U,

Trongdé

: Bién phy thudc

: Gia tii cu thé caa bién phu thusc

: Bién doc lap

: Gia tri cu thé cua bén doc lap

: Sai $ ndAu nhiénng Wi quan sat th i

CXXXX

QUY MAU @
Ham ki quy tng thé (PRF) @a md hinh Bi quy hai bén

PRF 1Y, = B, + B, X, +U,
Trongdoé
S8, 12 cac tham & ciia m6 hinh ¥i y ngha
B, : Tungdo goc cia ham Bi quy tong thé, la gia ti
trung binh é@a bién phy thusc Y khi bién doc lap
X nhan gia ti bing 0 ) )
B, : Do dbc caa ham bi quy tong thé , laluong thay
déi trung binh @a Y khi X thaydéi 1 don vi

D4 thi minh ha
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I. HAM H Ol QUY TONG THE VA HAM H Ol
Uy MAU
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Tiéu dung Y (trieu dong/thang )

o

2. Ham Wi quy miu cia hdi gquy 2 bén

Trong thec té rit kho nghién éu trén dng the nén.
thdng throng ngroi ta nghién ¢u xay drng ham bi
quy trén ndt mau => Goi 1& ham i quy mu
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Do thi minh hpa

I. HAM H Ol QUY TONG THE VAHAM H Ol
Uy MAU
: ©

Tiéu dung Y (trieu dong/thang )

2. Ham ki quy miu cia hdi quy 2 bén

SRE:Y, = B+ X, +6
Trongdo
,[;1 Tungdd gbc aia ham Bi quy mu, lawdéc eong
~ diém aiap, ,
B, Do déc aia ham i quy miu, lauéc lwongdiém
cuap,
€ Sai $ ndiu nhién , larsc rong diém cia U

I. HAM H Ol QUY TONG THE VA HAM H Ol

QUY MAU O
2. Ham Wi quy miu cia hbi quy 2 bén

SREY, =5, + 5, X; *+§
Néu bo qua sai & ngiu nhién e, thi gia ti thyc t Y, s3
tré thanh gia truéc leong YAI

SRE:Y, = 5, +B,X,

SRF

Tiéu dung Y (tri eu dong/thang )

.  PHUONG PHAP BINH PHUONG NHO
NHAT (OLS
0

1. Uéc legng cac tham &ciaa md hinh
Gidtithuc® Y =3 +B,X, +e
Gia tri woc luong \?, = zﬁ +,[?2Xi
sai$ §=Y-Y=Y-B-5X
Tim 3,5, saochodng binh prong sai § 1a
cla nmnnhat )
Tie ZQZ:Z(Yi _:él_ﬁzxi) - min
Tai saolzlh(mg tlg\lkhéng tinfg nhg nhdt ?

Il.  PHUONG PHAP BiNH PHUONG NHO
NHAT (OLS)

I-Giai-bai-toan-ae-tri-ham-h n-ta-duoc

5 =;(x‘_x)w‘ —Y):Z:l:\(ixi -nXY =Z>Wi
Y- Exionr X

B =Y-B,X

V Gi
= X —
Xzzn - la gia ti trung binh @a X va X; :)(i -X
- Y, —
Y= lagiatitrung binheaYvay, =Y, - Y

n
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Vi du ap dung
o @)

Quan sat & thu nhip (X — trigl dong/nim) va chi tiéu (Y
—triéu déng/rﬁm) cia 10 ngoi, ta dugc cac 8 liéu sau :

X;|31|50|47|45/39|50|35|40|45

50

Y,|29]42|38|30|29|41|23|36|42

48

Xay dung ham Bi quy méu Y, =4 +5,X,

O

@)

Il.  PHUONG PHAP BINH PHUONG NHO
NHAT (OLS
0

2. CAc gi thiét cia md hinh

Gid thiét 1 : CAc gia tr X; cho trudc va khong ndu nhién

Gia thiét 2 : Cac sai é U; la dai lugng ndiu nhién c6 gia
tri trung binh Bing 0

Gia thiét 3: Cac sai & U; la dai lugng ndiu nhién c6
pheong sai khong thagdi

ll.  PHUONG PHAP BINH PHUONG NHO

NHAT (OLS) o
2. Cac gi thiét cia mé hinh

Gia thiét 4 : Khéng c6 & tuong quan giira cac U

Gia thiét 5 : Khéng c6 g tuong quan giita U, va X,
Khi cac gii thiét naydugc dam bao thi cacrée qung
tinh dugc bing phrong phap OLS la cagsc luong Bt
nhét va hisu qua nhit cia ham Bi quy tng thé
Ta néi,uéc lhegng OLS laude lwgng BLUE

(BestLinear UnbiasEstimatoi)

Il.  PHUONG PHAP BiNH PHUONG NHO
NHAT (OLS) A

CuuDuongThanCong.com

3. Ha sb xacdinh aia ™o hinh
Téng binh plrong toan plin TSS (Total Sum of Squares
TSS=Y (Y, -Y)* =3 ¥2-n(Y)?

Téng binh plrong hi quy ESS (Explained Sum of Squa
ESS=Y (Y, -¥)" = B2(3. X2 -nX?)
Téng binh plrong phin dr RSS (Residual Sum of Squarg
RSS=2 (Y ¥)* =2 ¢
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II. PHUONG PHAP BINH PHUONG NHO
NHAT (OLS
o) A

Il. PHUONG PHAP BINH PHUONG NHO
NHAT (OLS) A

3. Hé sb xacdinh aia ™o hinh

3. Hé s xacdinh cia ™o hinh

Nguoi ta ching minhduge  TSS= ESS+ RSS
ESS
TSS

He sb xacdinh  R? =

0< R?<1
*R2= 1 : mé hinh hoan toan phgvsi mau nghién éu
*R2=0 : md hinh khéng phioip véi mau nghién é¢u

Vi du &p dung

@)

Tir s6 liéu d& cho @a vi di trude , yéu éu tinh H sb xac
dinh aia mo hinh

@)

.  PHUONG PHAP BINH PHUONG NHO
NHAT (OLS
=29

II. PHUONG PHAP BINH PHUONG NHO
NHAT (OLS
9

4. Hé sb twong quan
La 5 do mirc d6 chat ché cia quan B tuyén tinh gita X

X Y)
V(X =X)?Y (Y -Y)?
Ta ching minhdugc : | r | = \/?

Va diu aia r trung i diu cia 15’2

Tinh chét ciia hé sb tuwong quan :

> -l<r<1
| | 1: quan B tuyén tinh gita X va Y
cang clit chg.
r €O tinhddi xang : Ty = Fyy
> Néu X, Y déc lap thir = 0.DPiéu ngroc
lai khdngdudng.
Luu V: y nghia gia hé sé twong quan khac xa y nghia aid
R'J
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