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m 2 Chuong V — Pa cong tuyen%\, -
1. Pa cong tuyén — ban chat va nguyén n

PRM Y = F +F xo * *tF x tu.

Gia thiét OLS: Cac bién doc lap khong co tuong quan tuyén
tinh véi nhau.

Gia thiét bi vi pham > khuyét tat Pa cong tuyén

(*) Nguyén nhan:

- Mo hinh co cac bién khong can thiét hoac c6 thong tin
trung lap (bai tap 5.4: hoi qui /uong ban cua 1 hang phu
thuoc vao gia va /luong ban cua hang canh tranh, ...)

- Cac bién KT — XH trong cung 1 linh vu'c thudng cé quan hé
chat ché vai nhau (hoi qui san /uong phu thuéc vao von va
lao dong, GDP phu thuoc vao IMva EX, ...)
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1. Pa cong tuyén — ban chat va nguyén n
(*) Phan loai:
- Da cong tuyén hoan hao (perfect multicolinearity): quan hé
giira cac bién doc lap la quan hé ham so tuyén tinh:

X3 T Tm, Xk, TO0

X +
m | X2i m y
=

3

mjio

- Da cong tuyén khong hoan hao (imperfect multicolinearity)
Quan hé giira cac bién doc lap la quan hé hoi qui tuyén tinh

m, X2 "Tm, X3 T . Tm “Xk. TV To0

trong d6 V; Ia moét sai s6 ngau nhién
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1. Pa cong tuyén — ban chat va nguyén n
(*) UGc lugng OLS khi c6 Pa cdng tuyén:

- Khi c6 da cong tuyén hoan hao (perfect multicolinearity):
khong thé udc luogng dudc cac hé sd hdi qui ciing nhu khong
xac dinh dudc SRF

- Khi cé da cong tuyén khong hoan hao (imperfect
multicolinearity): van cé thé uéc ludgng du'dc cac hé s6 hoi qui
va xac dinh SRF 1 cach duy nhat, tuy nhién sé dan dén 1 s6
hau qua trong phan tich hoi qui. Pac biét khi mirc do cong
tuyén cua cac bién doc lap cao
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2. Hau qua:

-Cac uéc lugng van la BLUE, tuy nhién phuong sai va hiép
phucong sai cua ching tang lén 2 cac udc luong kém chinh
Xac

- Khoang tin cay cua cac hé s6 hoi qui rong hon thuc té

- Cac kiém dinh T mat y nghia, dic biét la T- statistic cua cac
hé s6 goc thuong mat y nghia thong ké > dan tdi két luan ton
tai cac bién doc lap khong can thiét co mat trong mo hinh

- R? lai tdng Ién dang ké

- U6c lugng OLS va cac sai s6 chuan rat nhay véi su’ thay doi
nho trong so liéu

- Dau cua cac udc luogng cé thé bi sai (vi du: bai tip 5.4)
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2. Hau qua:
- Nguyén nhan phucong sai va hiép phuong sai cua cac uoc
Iurgng tang lIén: V@i ham hoi qui 3 bién:

0-2 0-2

var( 7)) = — var( 7)) = —

2 x22@ rl) 2 x3°(17 1))

i=1 i1

=4 ] r230' 2
cov( /32,133) C
(1 rzz)\/z xzfz x3i2
i1 i1

VIE = ! (variance inflating factor) o = L( tolerance)

1 r,) VIF

j

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


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

w 2/ Chuong V — Pa cong tuye

2. Hau qua:
- Vi du: Hoi qui chi tiéu ho theo thu nhap va tai san cua ho

Y, $ X2, $ X3, $
o 70

Y — Chi tiéu hd 80 810
T 65

X2 — Thu nhap ho 100 -

TP TN 90 120 1273

X3 — Tai san cua hd 95 140 1425

110 160 1633

115 180 1876

120 200 2052

140 220 2201

155 240 2435

150 260 2686
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2. Hau qua:

I i
v v

Dependent Variable: Y
Method: Least Squares
Sample: 110
Included observations: 10
Variable Coefficient  Std. Error  t-Statistic Prob.
C 24.77473 6.752500 3.668972 0.0080
X2 0.941537 0.822898 1.144172 0.2902
X3 -0.042435 0.080664  -0.526062 0.6151
R-squared 0.963504 Mean dependent var 111.0000
Adjusted R-squared 0.953077 S.D. dependent var 31.42893
Log likelihood -31.58705 F-statistic 92.40196
Durbin-Watson stat ~ 2.890614 Prob(F-statistic) 0.000009
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3. Phat hién:
3.1. R2 cao nhung cac ti so6 T khong cé y nghia

R2 = 0,8 tré Ién > thu'dng cho két luan bac bo H, khi kiém
dinh su phu hdp cua ham ho6i qui. Tuy nhién cactiso T lai cho
thay hau hét cac hé so hoi qui khong co y nghia
3.2. Hé so tuong quan giira cac bién doc lap

Trudng hop hoi qui chinh chi cé 2 bién doc 1ap, ta cé thé
dung hé s6 tueng quan giira cac bién doc 1ap nay dé két luan
vé hién tugng da cong tuyén (> 0,8)
3.3. Nhan tu phong dai phuong sai

VIF > 10 hoac TOL cang gan véi 0 thi mirc do cong tuyén
giira cac bién doc lap cang cao > DCT nghiém trong
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3. Phat hién:
3.4. Hoi qui phu (auxiliary regressions):
Hoi qui cua 1 bién doc lap theo cac bién doc lap con lai trong
mo hinh

= + + + +
Y =P *F x2 *F x3. . *F x Tu. (1)
Hoi qui phu:
= + + o+ +
X2 " m "m X3 ".. m_Xk "V (2)
= + +
X2 " m "m X3 "V (3)

Vé ky thuat, cé thé chon bat cir bién doc Iap nao dé dong vai
tro bién phu thuoc trong hoi qui phu, tuy nhién trén thuc te,
van dé nay kha nhay cam va con phu thuoc vao kinh nghiém
cua ngudi nghién ciru.
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3. Phat hién:
3.4. Hoi qui phu (auxiliary regressions):
(*) St dung (2) dé kiém tra (1)
X2 "m, "Tm X3 T Tm_Xk. TV (2)

=0 ( H,: (1) khong c6 Pa cong tuyén

0 Y %
1H R’ %0 [ Hy: (1) co6 Pa cong tuyén

1

[H:R

Tiéu chuan kiém dinh: R
2

(k —2)

Y @17 R))
(n "k T1)

Mién bacbb Hy: W, = R.p > g 20 &'

F
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' N
3. Phat hién:
3.4. Hoi qui phu (auxiliary regressions):
(*) S dung (3) dé kiém tra (1)
X2 "m, Tm, X3 TV (3)

1

{ 0 32 ~ 0 N %(mz — 0 R 4( H,: (1) khong c6 Pa cong tuyén

H "R2* 0 lm. * 0 | Hy: (1) c6 Pa cong tuyén
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3. Phat hién:

3.4. Hoi qui phu (auxiliary regressions):

Mot cach kiém tra khac tir h6i qui phu ma khdéng cin sir dung
cac kiém dinh néi trén:

R2 cta hdi qui phu > R2 cta hdi qui chinh. Khi d6 cé thé két
luan hoi fqui chinh co hién tucng da cong tuyén nghiém
trong. (qui tac Lawrence R. Klien — Introduction to
Econometrics - 1962).
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4. Khac phuc:

4.1. SU dung thong tin tién nghiém (a priori information)

IY)=Z +*7 (k)T # n(L)tu, (1)

V@i thong tin cho trudc: qua trinh san xuat co hiéu qua khong
dditheoquimd, # */F/ =12 F =1-F
MO hinh (1) tré thanh:

2

In(Y—‘):ﬁﬁﬁzln(&ﬁui (*)
L. L.

4.2. Bo bét bien doc lap la nguyén nhan gay ra da cong tuyén
4.3. Thu thap thém cac quan sat mai
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4. Khac phuc:
4.4. SU dung sai phan cap 1

= + + +
v, =/ P x2 v Pxs fu
(1) Pugc bién doi thanh:

— = — + — + *
YoTY L T2 T x2 )T A (X3 T X3 ) TV ()
4.5. SUr dung hoi qui da thirc
(1) Bugc bién doi thanh:

y =F +FP x2 TF x3*tu (1)
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