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MO HINH HOI QUI BA BIEN

m MO hinh ba bién dudc viét nhu sau:
E(Y/ X5 X3)= By + BoXp + BsXs
Y, = B, + B,Xy; + BsXs; + U,

= Y nghia hé sé hoi qui riéng?
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Mo hinh hoi qui k bién
m MO hinh k bién dudc viét nhu sau:
E(Y/ X5, X550, X )= By + B, X, + B X, + oot B X

Hay: Y, =B, + B,X,, + B X;; +...+ B X; + U,

m Y nghia cac hé s hoi qui rieng?
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Ung dung trén Eviews

B Fquation: UNTITLED

Workfile: DATA-O1::Lintitled\

S8[(=1{e3

[".l'iE'.-‘-.l][F'r'l:lE][':ltleEt] [F'rint][Name][Freeze] [Estimate][FnrecaEt][Stal:s][FlesidE]

Dependent “ariable: Y
Method: Least Squares

Date: 0302710 Time: 1E:01

Sample: 1960 1952

Included observations: 23

“ariable Coefficient =td. Errar t-Statistic Fraob.
w2 0.004589 0.004952 0.935370 0.3383
#3 -0.651888 0174400 -3.7378849 00016
x4 0.243242 0.0589544 2716443 00147
P 0104315 0070644 1.476674 0.1580
A -0.0s1110 0.0553551 -0, 722805 0.475965
= J58.595591 4214485 91558150 0.aaao
H-=quared 0.944292 Mean dependent var 39 BES9ST
Adjusted E-squared 0.92/903 =.0D. dependent war F.a72900
=.E. of regressian 1.9/963535 Alkailke info criterion 4. 423160
=um squared resid BB B2224 Schwarz criterion 4.7193576
Log likelihood -44 gbb35  F-statistic 57 .B33035
Durbin-\Watson stat 1.1005559 FrobiF-statistic) 0. 000000
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Hé s6 xdac dinh boi (R?) va hé s6
xdc dinh boi da hiéu chinh (R?):

Hé s6 xdc dinh bdi R? ¢6 thé dugc tinh bing
mot trong hai cong thuc sau:
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Hé s6 xdac dinh boi (R?) va hé s6
xdc dinh boi da hiéu chinh (R?):

v'Y nghia clia hé sé xac dinh?

v 0< R?<1.NéuR2=1, c6 nghia 1a dudng hoi qui
gidi thich 100% su thay doi cda Y. Néu R? = 0, ¢6
nghia 12 md hinh khong gidi thich sy thay dodi nao
cua Y.
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Hé s6 xdac dinh boi (R?) va hé s6
xdc dinh boi da hiéu chinh (R?):

b Hé so6 x4c dinh bdi hiéu chinh R? dugc tinh
theo cOng thuc sau:

RSS/
X n — k n-1

IR U URE)

TSS/ n — k
-1

® R2 ¢4 cac tinh chat sau:

v Néu k>1 thi R2[1 R2[] 1, diéu nay c6 nghia 12 néu
sO bi€n gidi thich ting 1€n thi R? ting chAm hon R2.

https://fb.com/tailieudientucntt
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Hé s6 xdac dinh boi (R?) va hé s6
xdc dinh boi da hiéu chinh (R?):

® R2 ¢6 céc tinh chat sau:

v R2 10, nhung R? c6 thé Am. Khi R24m thi ching
ta coi nhu né bang 0.

Neudi ta thudng diung hé s6 R2dé cin nhic khi
xem xét viéc dua thém bi€n mdi vao mo hinh. Ching
ta chi dua thém bién mdéi vao md hinh n€u thod man
hai di€u kién sau day:

+ Chirng nao R2con ting.

+ Hé s6 hoi qui ctia bién méi dua vao md hinh phai

kh4c khong c6 ¥ nghia vé mit thong ké.
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Hé s6 xac dinh boi (R?) va hé so

xdc dinh boi da hiéu chinh (R?):

Khi nao thi bi€t dugc hé s6 hoi qui cda bi€n méi dua
vao khdc khong ¢6 y nghia thong ké? Khi ma gid
thiét:

H;: B, #0

bi bdac bo, trong d6 B, 1a hé s6 cliia bi€n X, ma
chung ta dinh dua vao mo hinh.
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Ma tran tucng quan
Gia st ching ta c6 mo6 hinh hoi qui bodi sau day:
Y.= 6, + BX,, +..+ X, + U.

Goir,; la hé sO tuong quan gitta bi€n thd t va bién
thu j. Neu t =1 thiry; la he sO twong quan gitta bién Y
va bién X

L j {Z 204 [ J
Khi do: j - orl =

ZVZX ZxﬁZX?i
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Ma tran tucdng quan

Trong do: X; = Xj; - )—(j

Dé dang thay rang: 1, =1;; r;; =1

CREun
Ma trin tuong quan co dang sau:

il r e T
(RN ERRREaRLEd R ( 12 |

r r r I, 1 Pe
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Kiém dinh gia thiét
m Kiém dinh gia thiét vé cac hé sd hoi
qui riéng:
+ Xay dung khoang tin cay.
+ Kiém dinh mdc y nghia.

+ Gia tri xac suat P (P_,.1u0)-
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Kiém dinh gia thiét
dong thoi
= Y nghia?
= Gia thiét:

m Tri théng ké kiém dinh d6i vdi giad thiét
nay la :
ESS/(k - 1)

Flll= ~ F(k-1,n-K)
RSS/(n-k)
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Kiém dinh gia thiét
dong thoi
-Mac khac:

Ha sl 2411
=11 /( IHHANIHH 0 F(k-1,n—k)
RSS/(n-k) (1-R*)(k-1)

Nguyeén tic ra quyét dinh; Bac bo gia thiét khéng khi
HI B HHE R H D

Hoac gia tri p-value ctua thong k& F nho hon mtc Y
nghia cho trudc(thuong nho hon 10%)
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