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Do chinh xac cua cac uéc lugng
Phan tich hoi qui
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- Cau trac mo hinh hoi qui boi:
PRM @Y. = f(X2,X3,) "U,

PRF :E(Y|X2,X3,) = f(X2,6X3,,.)
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1. nh
Dang ham hoi qui tuyén tinh:

PRF :E(Y|[X2,X3.,.) ~FZ *F xo+ +F x
PRM iy =/ B xo2 v P x tu,

Trong do: ﬁ la hé s6 chan > Y nghia: Trung binh cua
bién phu thuoc khi tat ca cac bién doc l1ap bang 0

P , 1a hé so hoi qui riéng cua Y theo X2 - cho biét X2
tang 1 don vi thi Y tang ﬁ don vi va ngudc lai (dieu
kién yéu to khac khong dm)

Cac hé s6 con lai cé y nghia tuong tu?’ ,

ongThanCong.com https://fb.com/tailieudientucntt


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

2. C ng SRF
- Mau ngau nhién kich thudc n: (Y; X2, X3,,...,

- Hoi qui mau:

SRF :Y =B +F Xxo * TP X x
SRM Y = TP xxo + TP Xx

Xk;

)

min
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Hé phuong trinh chuan caa phuong phap OLS
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C ng SRF
_ i ; '
Y 1 X2, X, : e,
Y:Y2 le X2,. X, ﬂ:ﬂz -8
Y 1 X2 . Xk i e |

Tiéu chuan wéclugng: 7 x . = qin
Két qua udc lugng:

B=(x"*x)"*x Xy
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2. C ng SRF
Vi du 3.1 (giao trinh):
Y — doanh thu (triéu dong), X2 — chi cho quang cao

(triéu dong), X3 — lurong nhan vién tiép thi (triéu dong)

SRF :y =B + P xxo +F xx3

I 1

32 2773

P =2 5057

| 4,7587
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3. Cac gia thiéet co ban cua phucng phap

Cac gia thiét nay da dudc trinh bay chi tiét trong chucng
II, can chu y vai tro cua gia thiét so 6.

Gia thiét 6: Cac bién doc lap trong mo hinh hoi qui boi
khong co tucong quan tuyén tinh véi nhau > dam bao cho
hé phuong trinh chuan caa phuong phap OLS cé nghiém
duy nhat

Noéi cach khacla cac £ dudc xac dinh 1 cach duy nhat
trén 1 bo so liéu
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4. PO chinh xac cua cac udc luong:
4.1. P chinh xac cua cac / :

var( ﬁl)cov( ﬁl,ﬁz) .. coV( ﬁl,ﬁk)

o ﬂ): cov( 32,ﬁ1)var( /BZ) .. coV( ﬁz,ﬂk)

| cov( 5k,ﬂ1)cov( ﬂk,ﬂz) .. var( ﬂk)_

1

=O'2><(XT><X)
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4. PO chinh xac cua cac udc luong:

4.2. Bo chinh xac (d6 phu hgp) cua SRF:
, _ ESS _ RSS

Hé so xac dinh R2co tinh chat: tang theo so bién giai
thich c6 mat trong mo hinh.

Panh gia viéc dua thém (hoac bo bat) 1 bién giai thich

khoi mo hinh, st dung hé s6 xac dinh da diéu chinh
(Adjusted R - squared)

R2=1- (1" R%)™ n_ 1)
(n k)
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5. Phan tich hoi qui
5.1. Kiém dinh gia thuyét:

a/Véitirng hésé /£ (j = 1,., k)
J

Cap gia thuyét 1: 4 B =P
ﬁ 0 J J
H /Bj ” /Bj

Tiéu chuan kiém dinh: B - B

T - j j

SE (7))

— 1 n
Mién bacbo Hy; W« = T Z‘T‘> Tak ©

T,s thuéc mién bac bo H, - bac bo H, va ngugc lai
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5. Phan tich hoi qui
5.1. Kiém dinh gia thuyét:

KH B =B

Cap gia thuyét 2: e ’

PR
p -8
Tiéu chuan kiém dinh: 1 = )
TosE (P

¢%

Mién bac bo H,: W, = T

(n k)

T - T,

T,s thuéc mién bac bo H, - bac bo H, va ngugc lai
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5. Phan tich hoi qui
5.1. Kiém dinh gia thuyét:

KH B =B

Cap gia thuyét 3: e ’

PRV
p -8
Tiéu chuan kiém dinh: 1 = )
TosE (P

%

Mién bacbo H,; W. — T

(n"k)

T <77,

T,s thuéc mién bac bo H, - bac bo H, va ngugc lai
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5. Phan tich hoi qui
5.1. Kiém dinh gia thuyét:

b/Véi rang budc giira cac hé s6 61'8i N b'gj
Cip gia thuyét 1: JHoiaﬁiij’Bj:C
H :af *tbfl *¢
1 I ]
: : al +tpl ¢
Tiéu chuan kiém dinh: L :
. SE (a” *bF )
Voi: j
SE (af ol )= \/azvar( Pyt (P )T 2ab.coq £, 0 )
1_ (n"k)

Miénbacbo Hy: Wo T -‘T‘> Ty
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5. Phan tich hoi qui
5.1. Kiém dinh gia thuyét:

Cap gia thuyét 2: ‘H :af TphB =

al tphl ¢
Tiéu chuan kiém dinh: T, — ‘
SE (a# T pF )
Vai:
E(af, Thl )= \/azvar( Pyt (P )T 2ab.coq £, 0 )
Mién bAcbo H;: W, ~ 'Iﬂ T>T1,"
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5. Phan tich hoi qui
5.1. Kiém dinh gia thuyét:

Cap gia thuyét 3: ‘H :af TphB =

al tphl ¢
Tiéu chuan kiém dinh: T, ~ ' !
SE (a# T pF )
Voi:
E(af, Thl )= \/azvar( Pyt (P )T 2ab.coq £, 0 )
Mién bacbo Hy: W. ~ T < T
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5. Phan tich hoi qui
5.2. Khoang tin cay:

al Khoang tin cay cho §3; .
* Khoang tin cdy doi xirng:

(5j _ta(;k) X SE (ﬁ’j); ,Bj + ta(;k) X SE (ﬁj))

* Khoang tin cay bén trai (max Bj):
0 + . (n7k)
(PP T sE (F))

* Khoang tin cay bén phai (min Bj):
— . (n" k) . 400
(P, 7w X sE (P )

j


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

——

- ‘ ' P
o
QSrxe

Phan tich hoi qui
5.2. Khoang tin cay:
b/ Khoang tin cay cho ag; + b3,
* Khoang tin cdy doi xirng:

(aﬁi + bﬂj —t(n_k)x SE (aﬁi + bﬂj), aﬁi + bﬂj +t0(¢n_k)>< SE (aﬂi + bﬂj))

A /s

* Khoang tin cay bén trai (max Bj):
(" af T pf TN XsE (@B T BBy
i J I J

* Khoang tin cay bén phai (min Bj):
(a? tphl "V xsE (@l TpFP )™
i J I J
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6. Kiém dinh su phu hop cia ham hdi quy :
Cap gia thuyeét:

H RS |

HpRYT0

H :R°70 {Hli Alzo
j=2

1

Tiéu chuan kiém dinh:

= 3 — F T statistic

Mién bac bo H,:
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7. Kiém dinh thu hep (mé réng) héi qui:

(Big) Y =F P x2t P xk my t.tF x tu

i 1 2 i k™

(small ) v =F +F x2t *F Xk m) Tu.

1 2 i k™~
Cap gia thuyét: (Ho:ﬁk_erl:"' :ﬂk -~ 0
{ K
H,: 2 ﬁfio
ik m™1
2 _ 2 —
- (R, R)/m _ (RSS , " RSS _[)/m
gs _ 2 _ _
(1 R_)/(n " k) RSS _ /(n "~ k)

Mién bac bo H,: W. ~ é:F>Fa(m,n_k)-
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7. Kiém dinh thu hep (mé réng) héi qur:
Vi du:
[2.12]: QA, = B,+ B, PA, + U, > R,2 = 0,556943 va R’ = 0,536804
[5.4]: QA; = B,+ B, PA; + B; PB; + B, QB; + U;
> R,2 = 0,664147 var’ = 0,613769

% 0 3 4
2 4 2 £
LHl ﬁ?» ﬂ4 O

(0,664147 ~ 0,556943 y
F = 2 = 3192

* (1~ 0,664147 )
(24 ~ 4)

L= A oo 3 B.F>34 S Chap nhan H,
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8. Du bao:
8.1. Du bao bang uéc lugng diém:
V@i cac gia tri cho trudc cua cac bién doc lap:

X, = Xoygren X = Xy

2
Gia tri trung binh va gia tri ca biét cua bién phu thuoc:

20" k

=y = )] + o+
Yo Yo ﬁl ﬁzxzo ﬁkxko


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

- \

‘c%‘b’

) S

l

8. Du bao:
8.2. Du bao bang khoang tin ciy:
a/ Cho gia tri trung binh cua Y:

V@i cac gia tri cho trudc cua cac bién doc lap:

A—(nk) (n~k)

Y SE (Y Y+ SE (Y
(o A () A ())

SE (Y,) = \/xoT.cov( 7y.x,
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8. Du bao:
8.2. Du bao bang khoang tin ciy:
b/ Cho gia tri ca biét cua Y:

V@i cac gia tri cho trudc cua cac bién doc lap:

(n k)

(Y, ~ (}k)SE(Y)Y + / SE (Y,))

SE (Y,) = \/XOT.cov( Pyx, *to

Véi:
0?2 4« &2 = RSS

n  k
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9. Dang ham kinh té dac biét:
9.1. Dang ham Cobb-Douglas (hé s6 co dan khdng doi):

Y T AX sz.X 3'8 (1)
Cac hé so B; la hé s co dan cua Y theo cac bién X;
Y nghia: X; tdng 1% thi Y téng B; % va ngugc lai (diéu
kién cac yéu td khac khong doi)
Pé ap dung phuong phap uéc lugng OLS, chuyén (1) vé
dang tuyén tinh:

n(Y)=P P m(x2)t . FF n(xx)tu,

1
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9. Dang ham kinh té dac biét:
9.2. Dang ham tang truang (the growth function):

Y. TY (L) (2)
Ham thuong dudc ap dung tinh l1ai kép trong tai chinh
hoac cac du an dau tu, ciing dudc sir dung tinh toc do
tang truong cua cac chi so kinh te.

Chuyén (2) vé dang tuyén tinh:
n(y)=# *F t+u,

Bién T la bién xu thé thdi gian, hé so B, la hé so tang

truéng ngan han cua bién Y theo thdi gian> Y ting B,

% sau moi don vi thoi gian

Antilog(B,) — 1 la hé so tang trudng dai han cua Y
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9. Dang ham kinh té dac biét:

9.3. Dang ham xu thé tuyén tinh (linear trend function):
vy = P tru. (3

B, >0, Y cé xu hudng tang theo thgi gian

B, <0, Y c6 xu huéng giam theo thgai gian

Bién T la bién xu thé thgi gian, hé s6 B, cho biét lugng

thay doi tuyét doi cua Y trong 1 don vi thdi gian-> Y ting

B, don vi sau moi dan vi thai gian

Dang ham (2) va (3) chi nén st dung dé du bao khi cac

chuoi thai gian la dirng (time series are stationary)
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9. Dang ham kinh té dac biét:

9.4. Dang ham lin - log (linear logarith function):

Y = P m(x)ytu.  (4)
B, cho biét lurgng thay d6i tuyét doi cia Y khi X thay doi
1 9%
5 - dY

3 dX/
X
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9. Dang ham kinh té dac biét:
9.5. Dang ham nghich dao (reciprocal function):

1
= B + +
Y, ﬂ1 ﬂz — U

X

i (5)

y n w ., g 1L A pA A s
Khi X tang den + oo, phan tu ", x_ tiendanveOvayY
sé tiém can vdi gia tri p ) ’

Dang ham nay thich hop dé mé ta duong cong Phillips

(ti 1é that nghiép phu thudc vao ti I1é thay doi cua tién
lucng)

— o,

nm——v 4

.\‘


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

p NI g

- BN J
T
Srxee

9. Dang ham kinh té dac biét:

X

[T T —

Tuyén tinh Yy =/ P x 2 ZY_ (*)

Loga InY:/B1+'B2InX ﬂZY_ ﬁ2
X

Log — Lin ny =/ +F x £ Poxy
\ 1 1

Lin — Log Y =A% F i x L, — Fo— ™
X Y
1 _ 1 B 1

Nghich dao y =8 +B — = f,—
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9. Dang ham kinh té dac biét:

Chu y: cac truang hop (*) la cac truong hgp hé so co
dan thay doi, chiing phu thudc vao gia tri ciia X, Y hodc
ca hai.

Thong thudng khi khong cé gia tri cu thé cia X hoac Y
thi trong thu'c hanh, cac gia tri ky vong cua X hoac Y sé
dudc su dung.
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9, Dang

9.6. Dang ham da thirc:
S SRS SRR VI

ham kinh té dac biét:

Yi:ﬂ1+ﬂzxi+ﬂ3xi2+ﬂ4xi3+ui (7)

Dang ham (6) dudc st*r dung mo ta ham chi phi bién

Dang ham (7) dudc st dung dé mod ta ham tong chi phi

MC

A

"

TC

/

A
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