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Ban chat hién tugng tu tucng quan
Hau qua trong ly thuyét va thu'c hanh
Phat hién

Khac phuc
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- &% Chuong VII — Ty tuong qu

1. Ban chat hién tucong tu tuong quan:
(*) Ban chat: La hién tugng ton tai tuong quan tuyén tinh
giira cac thanh phan cua 1 chudi quan sat theo thdi gian
hoac khong gian
(*) Trong mo hinh KTL, khuyét tat Tu tuong quan du'dc
dinh nghia la:

E(U,,U)70% AU U )70 co U,,U )70 (7 j)
(*) Trong thuc hanh: Tu tuong quan = Tucong quan theo
chuoi (Autocorrelation = Serial Correlation)

(*) Trong ly thuyeét:

Tutuongquan: U _U,.,U. va U, U_.,U._.,
Tuong quan theo chuéi: U U,. U, VA v Vv . V.
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~ 95 Chuong VII — Ty tu'dng qu

1. Ban chat hién tucong tu tuong quan:
(*) Nguyén nhan:
- Tinh quan tinh (Inertia): thuong xuat hién trong so liéu
thgi gian
- Dinh dang sai (Specification bias): mo hinh bi thiéu bién
giai thich quan trong
- Do chuyén do6i dang cua dir liéu (data transformation)
- Do hién tucng mang nhén (Cobweb phenomenon)
- Do su’ xuat hién cua cac bién tré trong mé hinh tu hoi
qui (autoregression model) Y = P T Py +u t
- Do noi suy hoac ngoai suy so lieu (data interpolation or
extrapolation)
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,\a\ Chueng VII — Tu tuong
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1 Ban chat hién tugng tu tuong qua
(*) Vi du: sir dung bo so lieu CH7BT4 trong thu muc data

cua EVIEWS
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(tuv tuong quan o " )
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@) Chwong VII - Ty tuang
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1 Ban chat hién tugng tu tuong qua
(*) Cau trac hién tugng: Cac lugc do tu tucng quan

AR(1): U = Pu,  *¢

t t 1 t

AR(2): U “PU _TPU TE

t 1 t1 2t 2 t

AR(k): U PU tpy *t¢

t 1 t 1 k t k t

Voi: N\
E(*,)~ 0

var( €)= 9% (Tt)

E £ =
COW t t+s) 0
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_ /& Chwong VII — Tu tuong

2. Hau qua:
- Cac udc lugng van la tuyén tinh khong chéch nhung khong
con la udc lucgng hiéu qua
- Phu'ong sai cua hoi qui ® ° 1a uéc lugng thap hon cho 7 °
- R2 dudc udc lueng cao hon thuc te

- Phu'ong sai cua cac uéc lugng var( 7 ) khong con la udc
lugng hiéu qua (udc lurgng thap hon)

- Cac khoang tin cay cua hé so hoi qui khong chinh xac

- Cac kiém dinh £va Fmat y nghia
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3. Phat hién:
3.1. vVé do thi:

Vé do thi cua e, theo e, theo thai gian
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- ,«:;:« Chweng VII — Ty tucng
3. Phat hién:

3.2. Kiém dinh doan mach ( 7he runs test)

n:so quansat(n=n; +n,)
n,: sO phan du duong
n,: sO phan du am
N: s6 doan mach
Cap gia thuyeét:
%( H,: Khong coé tu tucng quan
| H,: Cé tv tueng quan
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3. Phat hién:
3.2. Kiém dinh doan mach ( 7he runs test)

Tiéu chuan kiém dinh:

2N n
E(N)~ +12+1
1 2

o2 = 2nn_(2nn, n  n))

2 _
(n, " n,)(n, " n, 1)

n’ — . _|_
Neu N S[E(N)T19.° ;E(N)"T19 . ]

thi chap nhan H, va ngugc lai
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/. Chweng VII — Ty tuon

‘éﬂy
3. Phat hién:
3.3. Kiém dinh Durbin Watson:

n = sO quan sat,

2 (e, e, ) O\ 5P <& hai au
d = L2 - — DW T statistic = k-1 = s0 he so hoi qui
2e khong ké hé sd chin
t™1 . >
- d, va d; (bang phu luc 5)
Tuwr Khéng Khéng Khéng Tuw
tuong co co co tuong
quan két tur két quan
duong luan tuong luan am
quan

0 d, dy 4 -dy 4-d, 4
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_ /& Chwong VII — Tu tuong

3. Phat hién:
3.3. Kiém dinh Durbin Watson:
(*) Chu y 2 truong hgp khong su’ dung duc thong ké DW

- Khong co hé so6 chan - hoi qui lai co hé s6 chan

- C6 bién tré cua bién phu thudc trong mé hinh > sif dung
thong ké Durbin h:

h:(l_d) "
2 \'17 n.var( /B*)

Vi £ l1a wéc lugng tucng irng véi bién tré cia bién phu thudc

h€[71,9:1,9] > khong co tu turcng quan
h€["196:196] = COtutuong quan
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3 Phat hién:
3.4. Kiém dinh Breusch —Godfrey
Y = m X, TU.

t 1

Budc 1: TU mo hinh xuat phat > phan du' e

Budc2: Tr ¢ taora e_ .. e_

tp

Bu'dc 3: Hoi quy phu:

(2):e, " m, "Tm, X, TV,

1

ca = + + + + +
(3):e, m, "m_X_ "mee._ " . m €, V.

Budc 4: Kiém dinh cdp gia thuyét

%( H,: M6 hinh ban dau khong c6 tu tuong quan
. H;: MO hinh ban dau cé tu tuong quan
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&». Chuweng VII — Ty tucng quar

3. Phat hién:
3.4. Kiém dinh Breusch —Godfrey:

Tiéu chuan kiém dinh:

' (R:_R;/
_ p

F —

W, = {F:F>F""?P? 1

hoac:
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3. Phat hién:
3.4. Kiém dinh Breusch —Godfrey:

Representations

Estimation Output
Actual Fitted, Residual b Lag ificati
Gradients and Derivatives »

Covarniance Matrix

Lags to include: IE
Cancel

Coefficient Tests »

Residual Tests r Correlogram - Q-statistics
Stability Tests b Correlogram Squared Residuals
Histogram - Normality Test
Senial Correlation LM Test..,
ARCH LM Test...
White Heteroskedasticity (no cross terms)
White Heteroskedasticity (cross terms)

Label

CuuDuongThanCong.com https://fb.com/tailieudientucntt


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

Breusch-Godfrey Serial Correlation LM Test:
F-statistic 34.31433 Probability
Obs*R-squared 15.88781 Probability

Test Equation:
Dependent Variable: RESID
Method: Least Squares

RESID(-1) 0.777523 0.132732

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic
GDP 0.021511 0.039844 0.539890
C -60.84700 133.6292 -0.455342

5.857844

0.000005
0.000067

Prob.
0.5942
0.6530
0.0000
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re« Chweng VII — Tu tucong
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4 Khac phuc:
SU dung phuong trinh sai phan tong quat

AR (1):U, ~PuU _ "%
= + +
_ Yt ﬂl ﬂZXt Ut

= + +
P, =P TP x o tu )

Y_pY —ﬂ1(1—0)+ﬂ2(xt—/0xt_l)+5

t t

*

Y T m +m2Xt+5

t 1 t

Can u'dc lugng hé sd tu’ tuong quan bac nhat # trudc khi sir
dung phuong trinh sai phan téong quat
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ha Chweng VII — Tu tucong
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4 Khac phuc:
(*) S dung thong ké DW:

(*) Phuong phap lap COCHRANE —ORCUTT:
B,: M6 hinh xuat phat - e,
B, Hoiqui: e = 7e_ "V > o
B,: Thay © vao phuong trinh sai phan TQ > M., M,
B,: Tinh el Y "M, Tm X,
B:: Quay lai B,
Qua trinh I3p dirng lai khi © & 2 budc ké tiép chénh léch
nhau khong qua 0,005 hoac 0,01
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