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Khai niém co ban
1. Cac khai niém cc ban
-  Bién kinh té - xa hoi (Society — Economic variable)
- Bién phu thuoc (Dependent variable) Y, Y;, Y,

-  Bién doc lap — bién giai thich (Exp/anatory variable)
X, X: , X, X1, X1,, X2;, X2, , ...

- Quan hé cé thé xay ra giira cac bién kinh té - xa hoi
Ham so (Function)

Tu'ong quan ( Correlation)
Nhan qua (Causality)

vV WV VYV 'V

Hoi qui (Regression)
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Khai niém co ban
1. Cac khai niém co ban
- Phan tich hoi qui (Regression Analysis)
> UGc lueng (Estimate)
> Kiém dinh (Tes?)
> Du bao (Forecast/ Predict)
- Vi du minh hoa (nguon: diéu tra ca nhan)

Thu nhap 3,5 4,0 4,5 5,2
2,0 3,1 2,8 3,3

chi tidu 2,2 3,15 3,0 3,5
2,4 3,5 3,4 3,7

2,6 3,6 3,8 4,15
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1. Cac khai niém cc ban
Vi du minh hoa:

-  Uéclugng, E(CT/TN. =3,5) = 2,3
E(CT/TN, =4,0) = 3,3375

CT,=a+b*TN.+U, - hé&séb = 0,699367

- Kiém dinh, hé sd udc lugng dudc tir mo hinh > 0 va
< 1 hay khong?

chi tiéu cua hd gia dinh thay doi nhu thé nao?
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Khai niém co ban
1. Cac khai niém co ban
Tinh tuyén tinh trong mo hinh hoi quy

1
(Y, =7Fx " (@ v, = P —"

X .
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There are two things you are better of not watching in
the making: sausages and econometric estimates
- Leamer -
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Khai niém co ban
2. SO liéu dung cho phan tich hoi qui:

- Khai niém

-  Pacdiém

- Phan loai:
> SO0 liéu thoi gian ( 7ime series data)
> SO0 lieu khong gian, so liéu chéo (Cross section data)
> S0 liéu hon hdp (Panel data)

- Nguon so liéu

-  Thang do cuia cac bién (Ratio Scale, Interval Scale,
Ordinal Scale, Nominal Scale)
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Khai niém co ban
3. M6 hinh hoi qui tong thé (PRM)
3.1. Tong thé (Population)
3.2. Md hinh hdi qui tdng thé (Population regression model)
Ham hoi qui tong thé (Population regression function)
PRF:  E(Y/X) = f(X,)
PRM: Y= f(X) + U,
Dang hoi qui tuyén tinh:
PRF: E(Y/X)) = By + B>*X;
PRM: Y= B, + B,*X, + U,
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Khai niém co ban
3. Mo hinh héi qui tong thé (PRM)
p lahé s6 chan (intercept term)
£ = E(Y/X=0): trung binh cta bién phu thudc khi bién
doc l1ap bang 0
7 1a hé s6 goc hay dwoc goi la dé déc ciia hdi qui
(slope coefficient)

Fo=Yy : khi X tang 1 don vi thi Y tang #, don vi
va ngworc lai (yéu toé khac khong déi)
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Khai niém co ban
4. M6 hinh hoi qui mau (SRM)

SRF Y =/ +F xx
SRM Y =B TP xx te
VGi YA la gia tri vdc ludgng cua E(Y/X,) (fitted value)
i
Vi la thong ké udc lugng cua B,
ﬁl la thong ké udc lugng cua B,

2
la hinh anh cua U, (phan du - residual)
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Khai niém co ban

4. M6 hinh hoi qui mau (SRM)

Xuat hién 2 van dé can giai quyét:

V@i cac thong tin cua mau - tién hanh udc lwgng cac
tham so6 cua mau nhu thé nao?

Cac u'éc luong cé thé st dung dé suy ra thong tin cho
tham s0 cua tong thé hay khong?

There are two things you are better of not watching
in the making: sausages and econometric estimates

- Leamer -
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Thank for your attention
Q&A
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