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TU TUONG QUAN

|. Ban chit caa ty twong quan

@)

Tu tuong quan 1a hién trong ¢ s tuong quan gifra cac
guan sat trong cuingibg < liéu
Hién twong nay throng xay raddi vai dir liéu chidi thoi gian
va con dugc goi bing cac thét ngir sau

o Serial Correlation -rong quan chudi

o Autocorrelation —i tuong quan

o AutoRegression ythdi quy

I. Ban chit cia tr tuong quan

@)

Trong céc gi thiét cia m6 hinh Bi quy d dién, ta g

Néu gia thiét nay b vi pham thi mé hinh Bi quy < bj
bénh “Ty twong quan”
Vi tu twong quan thudng xay ra Wi 6 liéu theo thi
gian nén phong trinh Bi quy trong clrong nay ta Wit
la:

Y, = Bl + B X, + B3X3t + ot Xy + U

|. Ban chit caa ty twong quan

dinh ring gita cac sai&Ui khong twrong quan véi nhau.

by Tuén Anh

@)
Néu sai U, chi tuong quan véi U, (sai $ mot ky
truéc d6 ) thi ta co hin twong tw twong quan béc
nhat , ky hiéu lAAR(1)

Phrong trinh tr twong quan bac nHit nhr sau :
U=pU_+& wi —1<p<l o
> phé b ty twong quan

> & :Sai $ ngiu nhién khong conrttuong quan

by Tuén Anh

I. Ban chit cia tr twong quan

(@)

e

Néu U, tuong quan @i m ky trugc d6 thi ta cé hén
tuong tw twong quan bgc m, ky hiéu lAAR(m) :

Ut = 101Ut—1 +102Ut—2 +"'+10mUt—m +£t

Mot sb dang db thi c6 tr trong quan

by Tuén Anh
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II. Nguyén nhin caa ty twong quan
. Nguyén nhin kha@q uan

- Do tinh “quéan tinh " ga $ liéu

- Do hién tegng “mang nkén”

- Do d6 tré cua & liéu

by Tuén Anh

II. Nguyén nhin caa ty twong quan
1. Nguyén nhan chu@\an

- Do viéc xir ly s lisu (phrong phép trung binh
truot, 1am ton S lidu ....)

- Do viéc ndi suy $ liéu (< lidu dan 8, sin rong
banh trung thu .v.v...)

- Do lap mé hinh ( b sét bén, do ding ham v.v...)

- Va céc nguyén nhan khéac

by Tuén Anh

IV. Hau qua cua ty tuong quan
e

> CAc ¢ sb hdi quyudc wgng duoc khong con tinh
BLUE.

A RSS
> &"=-="lawéc hong ctch disi cia T

» Phrong saiuéc lwgng dugc aia cacuédc lugng
thuong ki chéch drai ( thép hon gia tii thuc )

R

% Lamcho ¢ sbtlon

% Kiémdinh t va F khéng con y nigh nira

IV. Hau qua cua ty twvong quan

@)

by Tuén Anh

> R2 cao hon so véi thuc % ( vi RSS ttip hon => ESS
cao fon =>R cao)

» Viéc du bao khoéng c6 lu qua va it dugc tin dy
(vi la cacudge lwong chéch )

by Tuén Anh

V. Phat hién tu twong quan
1. Phrong phap dé thi: @

- Hbi qui mé hinh gc - thu pHin dr &,
¢ Ve 6 thj phén dr g theo thyi gian.
t

V. Phat hién ty twong quan

1. Phrong phap db thi: @

by Tuén Anh
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Nhuroc diém aia phwong phapdo thi la gi ?
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V. Phét hién tw twong quan
2. Phrong phap Durbin,@(atson:

Phuong phéap nay dungé kiém dinh e tuwong quan bdc
nhdt véi gid thiét

Ho: p=0 (khéng céut trong quan bac nHit )
H,: p#0 (O trtuong quan bac nhit )
Vi do tin cay (1-o)

CéAc bwéc kiém dinh nhwr sau :

V. Phét hién tw twong quan

2. Phrong phap Durbin@(atson:

Buoc 1: tinh ti thdng ké Durbin — Watson theo congith
2
2.(&-8y)
— t=2
T
2.8
t=1
Buéc 2: trabang thong ké Durbin — Watsowsi muc y
nghiaa, b quan sah va $ bién doc lap K’ dé
timdy vad,

by Tuén Anh

V. Phét hién tw twong quan
2. Phrong phap Durbin@(atson:

Buoc 3: Ké thang kém dinh

Il
0 d dy 2 4-4,  4-4 4

p>0 | Knong F_EfiL_ﬂgﬂ%Lp<O
Mwong quan dwon: ket lu an Khong c6 TQC béac 1 : wong quan am

Vide : n=20,k=2p=5%vad=0,9
M® hinh c6  ty twong quan bac nhit khong?

V. Phét hién tw twong quan

2. Phrong phap Durbin@atson:

Nheegc diém aia kiém dinh Durbin — Watson 1a gi ?

V. Phat hién tu twong quan
2. Phirong phap Durbin #¥atson:

V. Phat hién ty twong quan
2. Phrong phap Durbin s#atson:

Dependent Yariakle: ¥
Method: Least Squares
Date: 08/13/09 Time: 00:12
Sample: 115

Included observations: 15

Wariahle Coefficient Std. Errar t-Statistic Fraob.

c 4528511 5.538866 8175881 0.0000
X 5236452 0378310 1380620 0.0000
z 16.00076 2058024 7775752 0.0000

R-sguared 0952576  Mean dependent var 126.0667
Adjusted R-squared 0944672 5.0. dependentvar 16.89238
5.E. of regression 3.973393  Akaike info criterian 5.773974
Sum squared resid 189.4542 Schwarz criterion 5.915584

Log likelihood -40.30481  Hannan-Quinn criter, 5 4G
F-statistic 1205182 Dutbin-Watson stat @
Prob(F-statistic) 0.000000

Kiém dinh Durbin — Watson @i bién :
Tra bang muc y nghia 2@, s6 quan sat n va sb
bién doc lap k', taco d,vad,:

0 dy 4-d, 4
——=< s D ——
p>0 p=0 p<O
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V. Phét hién tw twong quan
2. Phrong phap Durbin atson:

Kiém dinh Durbin — Watsén)theo kinh ngldm

V. Phét hién tw twong quan
2. Phrong phap Breusc@Godfrey (BG test)

Duang DEquation: EQO1 Workfile: VIDUBABLEN: :Lintitledh (= [ i |
EVIeWS Wiew |Proc | Object | |Prink |[Name | Freeze | |Estimate |Forecast ||Stats | Resids

Representations

Estimation Output

Actusl Fitted Residual ~ »
ARMA Structure, ..

Gradients and Derivatives »
Covariance Matrix

fiicient  Std. Emor  tStatistic Prob
>

Coefficient Tests
Reesi sts Correlogram - Q-statistics
Stability Tests | Correlogram Squared Residusls

0.0014
0.0000
0.0001

Label
5 1413.000
Adjusted R-sguared

231.7420
S.E. ofregressian 4604989 Akaike info criterion 10.70865
Sum squared resid 19086.33  Sehwarz criterion 10.83087
Log likelihood -61.25787  F-statistic 1347884
Durbin-Wiatson stat 2493308 Prob{F-statistic) 0.000000

V. Phét hién tw twong quan
2. Phrong phap Breusch= Godfrey (BG test)

Lan Specification =X

Poc két qua hdi quy nhw sau :
Lagstoinclude: [1] | ° Ae Qqua hoi quy ‘“' 4
- Neu p-value> e : chap nhan H,

- Néu p-value <a : bac bb H,

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.082133 Prob. F{1,11)
Chs*R-gquared 0111170  Proh. Chi-Squarei1) 0.7388

VI. Kh ic phuc ty twong quan

1. Khi p da biét. @

Trong thrc hanh ngoi ta throng dang Ytheo mé hinh
ty twong quan bac nhit:

Utzlth—l-'-gt

Trong dé M <lva & thda man cacgthiét cia
phuong phép OLS.

by Tuén Anh

VI. Kh ic phuc tw twong quan
1.Khipdabiét. =

Taxét i quy hai bén: Y, =8, + 3, X, + U, (a)
Quan sat k truée (t-1) Y, =B+, X_,+U_, (b)
Nhan(b)chop: oY, = pf,+ pB,X_,+ pU,_, ©
L4y (a) - (c) :

Y =Y =BA-p)*+B(X-p X )+ (Y-pU.) (
ou | B =BA-P) B =5,
Y =Y-PYa X =X-PpX,
Khi d6 (d) tro thanh Y =B +6,X +& (@

VI. Kh ic phuc ty twong quan

1. Khi p chua biét. @
Buéc I Usc lugng mo hinh haish Y, = 5+ 5, X + U,
bing phrong phap OLS véhu duoc cac phn du €,
Buéc 2 Sir dung cac phn dir € dé hdi quy cang ham :
&=/ 1E

Bwéc 3 Sir dung p dé khic phuc ty twong quan nhu trudng hop
p dabiét

by Tuén Anh
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