CHUGNG 2: HOI QUY 2 BIEN

2.1 UGC LUGNG THAM SO HOI QUY BANG PHUONG
PHAP BINH PHUONG BE NHAT THONG THUONG
OLS.
Mb hinh hdi quy hai bi€n dang quan hé tuyén tinh, nhu da dé
cap trong chudng 1, c6 thé biéu dién dudi dang sau:
PRF E(Y/Xi]:aJrﬁxi
Yi =E(Y/X j+Ui =a+ﬂXi +Ui
Y. =G+ BX.
SRF‘ L [i ' . . (2.1)
¥ =Y, 40, =6+ X, 44,
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Baitodn ditra la 1am cdach nao d€ c6 dugce
gia tri cdc tham s& hdi quy? Nhu dia phan
tich trong chuong 1, ching ta khong khio
sat tdng thé nén trong thuc t&, khong thé
bi€t chinh xdc o va B 1a bao nhiéu, ma chi
c6 thé uéc lugng ching dua vao miu ngiu
nhién nao d6 ma thoi. P& tim cdc hé sb
uGc lugng cho o va B (ky hieu la d, B
tuong @ng), ta ¢c6 thé 4p dung phuong phap
binh phuong bé nhat OLS dudc md td nhu

16/12/2006

Gij st ching ta c6 mot mau gdm n cip gia
tri quan sat ctda X va Y, ky hiéu la (X;,Y,),
trong d6 cdac gid tri cia X khong dong
-’ 2 . ~ . - . P - /N
nhdr. Ta phai tim gia tri tinh toan Yi sao
/N N .- - . » A

cho Yi cang gan gia tri quan sat thuc té€ Y;

. . - A /N - >
cang tot, tic la IUiI= Y; —Yil cang nho
cang tot. P& khjio sat tit cd cdc quan sat

N - < o PR 1 B A <
cung luc thi ngudi ta xét Y U i2 (khéng xét
i=1

. - > n -
, tal sao?) va mong mudn ) Ui2—>

n A
2,7 2
i=1 i=1

min.
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Ya SRF
Tinh todn }'i. .
Thuct€ Y,
0 X X

{cdng nhd cdng tét)

¥,=Y,+U,(SRF) > [0|=[F. -7

16/12/2006 4
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Céch tim cdc hé s6 udc lugng

Bai todn trd thanh tim «, ,B sao cho >
min.

% Xét diéu kién can:

=1 = X0 -a-X(-D=0

oo X

> ng +f3X =YY, (2.2)
A —f =¥2(Y,—a-BX)(-X)=0
op B

> XX+ fIX = IXY, (2.3)
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Gidi h€ (2.2), (2.3), ta dugc:
A TN, =inYi -nXY

B = (2.4)
yx2 ¥ X2-n(X)2
a=Y-BX (2.5)
Véi:
_ Y. X.
= ;r'; X= %r“ dugc goi la trung binh
mau (theo bié€n) (2.6)

xi=X;-X ; y;=Y;-Y : biéu thi do 1éch gia tri
clia bi€n so vdi gid tri trung binh.
DPiéu kién di: ty xem trang 22-23
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Thi du:

X;112131414|5]6]|7
Y;|8/6/6/5/4/4/4|3

Tim ham hdi quy miu SRF?

CuuDuongThanCong.com

| XY | X/

12 |4
18 19
20 |16
16 |16
20 |25
24 |36
21 149
139|156

e R [ R e P L R S R e
WAoo o |~

N
S

Téng: 32
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p XY XY _139-84)9) _—21__g 75

RF
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> X2-n(X)2 156—8(4)2 28@
a=Y- B X=5-(-0.75)(4)=8

Y; =8-0.75X;

Y, =8-0.75X; +U,

Y nghia ctia hé s6 hdi quy:

1) Y: lugng hang A ban dudc (tan)
X: gia hang A (ngan d/kg)
Y, =8-0.75 X,

2) Y: lugng hang ban dudc (tdn)
X: chi phi quang cao (triéu @)

n

Yi =2+0.67 Xi

3) Y: doanh s6 ban (triéu @)
X: chi phi quang cdao (triéu @)

\?i:4+3xi

16/12/2006 10

Bédng sau diy minh hoa cdch tinh \?I va Ui

X;

Y;

\?i =8-0.75X;

Uj=r:Y,

8-0.75(1)= 7.25

8-7.25=0.75

8-0.75(2)=6.5

6-6.5 =-0.5

8-0.75(3)=5.75

6-5.75=0.25

8-0.75(4)=5

5-5 =0

8-0.75(4)=5

4.5 =-1

8-0.75(5)= 4.25

4-4.25=-0.25

8-0.75(6)=3.5

4-3.5 =0.5

N N0 AW

W A |~ U0 |

8-0.75(71)=2.75

3-2.75=0.25

Tinh chit cia SRF tim dugc theo OLS

o Ham hdi quy mau luon di qua di€m trung binh
mau (X,Y), nghia Ia thda: Y=a+BX.

/\ \ . .
o Gid tri trung binh ctia YI bang gid tri trung binh

clia quan st ¥;, nghia 1a Y -V (véi ?z%z?i).

CuuDuongThanCong.com

https://fb.com/tailieudientucntt



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

e Gid tri trung binh cta cdc phan du bing 0,
nghiala U :%thi =0.

A
N

A

o Ui va YI khong tuong quan vdi nhau,
~ /\ ~ ~

nghia 1 cov(U;,¥)=0 (do Z[UiYi]:O)'

o Ui va X; khong tuong quan vdi nhau,
nghta I cov(U; X)=0 (do Z[Ui Xi]:O).

16/12/2006

2.2 CAC TONG BINH PHUONG PO LECH

L

Cau hoi:

¥y nghia TSS

Y nghia ESS

Y nghia RSS
TSS=ESS+RSS?

Hé s6 xdc dinh: muc dich dinh nghia? Tinh chit,
cong thuc tinh?

16/12/2006

X X
2.3 HEE SO XAC PINH
TSS=ESS+RSS—1= ESS | RS (2.18)

TSS TSS

VéSi moét mau cu thé va s dung phuong
phap uSc luong OLS, TSS 1a gia tri c6 dinh,
nhung ESS va RSS cé gia tri thay ddi tuy
theo dang ham hdi quy. Ham SRF goi la
phit hop t6t voi cdc sé liéu quan sdt (mdu)
khi \/(\i gdan Y.

Ta dua ra mot dai luong d€ do miuc d6 phu
hop clla SRF vGSi cdc s6 liéu quan sat, goi
1a hé s xac dinh R*:

2
R =1—%= % (2.19)

16/12/2006 16
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Heé s6 xdc dinh R® c6 cdc tinh chat sau day:

= R’ nhan gid tri trong [0, 1]. Piéu nay d& dang
thdy dugc vi R dudc tinh dua theo cdc tdng binh
phuong va thda biéu thic (2.18).

= VG6i R’ = 1 thi dudng hdi quy thich hgp “hoan
hdo”, tdt cd cdc sai léch clia Y; (so v&i gid tri
trung binh) déu dugc gidi thich bdi SRF (vi khi d6
RSS=0, nghia 12 \?i =Y., Vi).

= Vi R* =0 thi SRF khong thich hop, tit ca cdc
sai 1éch ctia Y; khdong dugc gidi thich bdi ham
SRF (khi d6 RSS=TSS, nghia la Y, =¥ V).

16/12/2006 17

Trong thuc nghiém, d&i v6i mo hinh hdi quy don :

Q2
Rsc_Esc. PP
Cich1: R’ = 1- TS TS zyz

(2.20)
(2% %)2
-y

Céch 3: R2=(r .)2, véir . 1ahé s6 twong quan
YQ YY

Cich?2: R’= (2.21)

giita Y va Y. (2.22)

16/12/2006 18

Thi du 2.1 (ti€p theo): Tinh cdc tong binh phudng
d6 1éch va hé so xdc dinh ctia ham SRF tng v6i
mau d cho nhu sau:
TSS =Yy =YY -n(Y ) =218-(8.5)=18
ESS= [325x}=(-0.75) .(28) = 15.75
RSS = TSS-ESS = 18-15.75=2.25
R’=ESS/ TSS = 15.75/18 = 0.875
1-R’=0.125

CuuDuongThanCong.com

Hé s6 tugng quan:

®Y=0+BX+U. ngoai tuyén tinh theo
tham s6 con tuyén tinh theo bi€n — do
muic do tuong quan tuyén tinh giita 2
bién X,Y.
ta da c6 cong thuc tinh:

Cich1:r= 20V
V2R

(phan 6n tip)

Cong thitc tinh theo hé s xdc dinh?
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Céch 2: r= +VR2, va rcling ddu 3. (2.24)
Thi du 2.1 (ti&p theo): Hé sd twong quan sé
1a:

r= +JR2= 10875 = +0.9354
Vi B=-0.75 < 0, ching t X va Y ¢6 quan
hé nghich bién, vay r=-0.9354

16/12/2006 21

2.4 CAC GIA THIET CUA PHUONG PHAP
OLS

Trong phan tich hdi quy, muc dich clia chiing ta
12 u6c lugng, du bdo vé téng thé, tic 1a udc
lugng E(Y/X;))=0+BX;. Ham SRF xay dyng & trén
nhim muc dich nay. Ching ta khong biét chat
lugng clia udc lugng nay nhu thé€ nao, vi né phu
thudc vao:

- Dang ham ciia m6 hinh dudc lya chon

- Phuong phédp udc lugng dugc st dung

- Phu thudc vao cac X;, U;

-:Phy thudc vao kich thuéc miu

Céc gid thi€t cia phuong phap OLS

C4c gid thi€t ctia mo hinh hdi quy tuyén tinh cd
dién s& gitip ching ta xdc dinh cdc tinh chat ciia
cdc udc lugng tim dugc, bao gdm:

Gid thiét 1: Céc gia tri cia X dugc xédc dinh trude
va khong phai la dai lugng ngiu nhién.

Gid thiét 2: Pai lugng sai s6 ngau nhién (nhiéu)
U; ¢6 ky vong bing 0, nghia 1a: E(U/X;) = 0.

16/12/2006 23

Gid thiét 3: U; c6 phuong sai 1a hing s6, nghia 1a
var(U/X;) = 6* v6i moi i. Gid thi€t nay con dugc
goi 1a gid thi€t vé hién tugng phuong sai khong
ddi (@dng déu, thuin nhat).
Gid thiét 4: Khong c6 su tuong quan gitta cdc sai
s6 ngiu nhién U,. Piéu nay ciing ddng nghia véi:
cov(U, Up=E{[ U-E(U)].1U-E(U)]}=0, v6i i#j
Gid thiét 5: U; va X; khong tuong quan vdi nhau,
nghia la

cov(U,;, X))=0, Vi
Gid thiét 6: Pai lugng sai s6 ngiu nhién c6 phan
phdi chudn, ky hiéu U; ~ N(0,6%)

16/12/2006 24
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2.5 CAC TiNH CHAT CUA HE SO HOI
QUY

G, B 1a cic uéc luong diém cha o va P,
tim dugc bing phudng phdp binh phuong
nhd nhat va c6 cdc tinh chat sau:

- d, B dugc x4dc dinh mot cdch duy nhat
v48i n cdp gid tri quan sat (X; ,Y)).

- &, B la cdc dai lugng ngiu nhién, véi
cac miu khdc nhau, gid tri cda ching sé&
khac nhau.

16/12/2006 25

P& ddnh gid mic do bi€n dong cda d, B, ta c6
cong thitc xac dinh phuong sai (var-variance) va
sai sO chuin (se—standard error) clia cac tham s
udc lugng nhu sau:2

. >XeE 52 . -
var(a) =GO% =ﬁ'ﬁ.§Xi2; Se[a]= var[a],
var(f)=c2= o2 ; se[ﬁ]: Vﬂ[ﬁ]

B ¥

Trong d6 o’=var(U/X;) 1a phuong sai nhiéu cta
tdng thé ma trong thuc t&€ hi€m khi biét dugc gid
tri thuc cia né.

16/12/2006 26

ta thudng diung udc luong diém cia o 1a 6 2:
62- RS
n-2 (2.27)

6 =62 dugc goi 1a sai s6 chuidn cta hdi quy
(Standard Error of the Regression — SER).
Khi thay 62 vao cOng thuc var(o?], var[[?} thi

thuyc chat ta thu dugc uSc lugng diém cta ching,
nghia la Var [O?J, var [ﬁ]

X X2 42
var [a)_ﬁlﬁ.zﬁxiz (2.28)
VAr [ﬁ]:ﬁ (2.29)

16/12/2006 27

Thi du 2.1 (tiép theo):

16/12/2006 28
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Chat ligng clia cdc udc lugng tim dugc bing phuong
phdp OLS phu thudc vio nhitng gid thiét ¢6 dién cia mo
hinh. Chting ta c6 dinh Iy phdn 4nh tinh chit ctia c4c udc
lugng OLS nhu sau:

Dinh 1§ Gauss-Markov: Véi cdc gid thiét (tit 1 dén 5)
clia md hinh hdi quy tuyén tinh c6 dién, cic udc lugng
binh phuong bé nhat 1a udc Ivigng tuyén tinh, khong
chéch, ¢6 phuong sai nhd nhit trong 16p cdc wdc lugng
tuyén tinh, khong chéch cla a, p.

16/12/2006 29

2.6 Khoang tin ciy

2.6.1 Khodng tin ciy cta hé sd hdi quy. Trang
33

Tai sao ta phai xét udc lugng khoang (khodang
tin cay)?

16/12/2006

Vdi o tin cay 95%, tic 13 1-0= 0.95= 0= 005 = /2= 0.023 .
Tra bang thong ké t-student véi phan vi 0.025 vi bae t do 13 n-2=
8-2=6,ta cd 1, = 2.447. Vay khodng tin cdy ctla c4c tham s c,
pla:

at r'g;j-’. se(@) ~ 8+ (2447).(0.511030) ~(6.749488 ;9.230512)

A

il

B+ f:;;). se(ﬂ) _0.75 + (2447).0.115728)
~ (-1.03319 :~0.46681)

CuuDuongThanCong.com

2.6.2 khoang tin cdy clia phudng sai

Xem trang 35
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2.6.2 Khoang tin cdy ctia phuong sai

Phuong sai tong thé chinh 13 phwong sai cia thinh phan nhiéu U,
mi ta k hiéu 13 o>, Nhv dd biét, 6 13 wdc lvong diém cda o
Vi d6 tin iy 10, tra bang s6 cfa phan phdi y° d€ tim cdc gid
tri 6 han ;. oy Zigz-

khodng tin cdy cho ™

(n-2)6" )o~

(n-2
T <O —
Zar=D)  Tign(n=D)

16/12/2006 33

Thi dy 2.1 (tiép theo): Cho d6 tin ciy 95%. ta ¢6 0=0.05 = 0/2 =
0.025 ;

1-0/2=0.975 . Tra bang thong ké f vd1 hai mide phan vi 0.025 va
0.975. béc tf do tudng ting a n-2=6, ta duge ;. (6)= 14.4494;
Zows(6)= 12373 . Vay khodng tin ey 95% ciia &° Ia:
‘ (fa-z)&f | (3»3—2)& ) (6.(0.375):6.(0.375)\'
\Zan(n=2) J,n(n=2)) (144494 12373 )
. (0.155716 . 0.818414)

16/12/2006 34

2.7 Ki€m dinh gia thié&t

Ta xét cdc ki€m dinh gi3 thi€t vé cdc van dé
gi?
Céc loai gid thi€t ki€ém dinh?
C6 bao nhiéu cach ki€ém dinh co ban?
Trang 36

16/12/2006 35
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Céc ki€m dinh cin cé:
Ki€m dinh gia thiét vé hé sd hdi quy
Ki€m dinh gia thi€t vé phudng sai clia nhiéu
Ki€m dinh gia thi€t vé sy phit hgp ctia haAm SRF
C6 3 loai gid thi€t: 2 phia, phia phdi, phia trdi
C6 3 cich ki€ém dinh cd ban:
Khodang tin cdy (it thdng dung)
Gid tri t6i han (tinh tay)
P-value (mdy tinh)

16/12/2006 36
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2.7.1Ki€m dinh gia thiét vé hé s6'héi quy

Ta st dung k¢ hiéu 6 € chi o hodc p.§ 1 @ hoge B. C6 ba dang
gia thi€t kiém dinh nhw sau vé hé s6 hoi quy:

- Hai phia: gid thiét thong k& Hy: 8=0,; gid thi€t doi Hy: 88,. Véi
B, 13 mot gid tri s6 cho trud.

- Phia phdi: gid thiét thong ké Hy: 0=0,; gid thi€t doi H,: 6>6,.

- Phia trdi: gia thiét thong ké Hy: 6=0,; gid thit o1 H,: 6<f,.

(6 ba cdch d€ x4y dung quy tic quyét dinh xem 13 chdp nhin hay
bdc bd gid thi€t H,. d6 13: phuong phdp khodng tin ciy, phudng
phdp gid tri td1 han, phudng phap gia tri p-value.

16/12/2006 37

Phuong phdp khoang tin cay

Ty xem, trang 36.

Xem pp gié tri t61 han, phuong phap p-value

16/12/2006 38

2.7.1.2 Phuiong phdp gid tri t61 han.

o 0-9
o Budc 1: tinh gid tri t; =——.
sel 6')
= Budc 2: tra bdng s8 f-student véi mic ¥ nghia o/2 (néu la

ki€m dinh hai phia) hoic mic ¥ nghia o (néu 13 ki€m dinh mét
phia) d€ c6 gid tri ti han 1V hoac U

= Budc 3: So sdnh f, v4i gid tri téi han. Quy tic quyét dinh
nht sau:

- Kiém dinh hai phia: f,

- 17757 bdc b6 Hy.
- Kiém dinh phia phai: t, = £/ bac bé H,
- Kiém dinh phia trdi: 2, <~ bic b6 H,,

16/12/2006 39

Thi du 2.1 (tiép theo): Kiém dinh gia thi€t Hy: p=0 (X khong dnh
hiong Y) ., Hy: p=0 (X ¢d anh huong Y), véi mic ¥ nghia 5%, ta 4p
dung mét trong cdc cdch lam sau:

- Phiiong phdp gid tri t61 han.

,=E20 =701f_'7; § 5648071
. 1D/
selp)
|1=6.48071 > 1, = 2.447 = béc bS H,
- Phiiong phdp gid tri p-value:
=520 :%:_6.48071
- 1372
selp)
p-value=P( | t|>6.48071)=0.000641 < 0=0.05 = béc bd H,

16/12/2006 40
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2.7.1.3 Phuiong phdp gid tri p-value.

6-6,

5e(é)

s Bude 2: tinh p_value = PQI| > D trong d6 t 12 DLNN c6
phan phéi f-student v8i (n-2) bac tw do .

> Budc 3: néu cho trtde mifc ¥ nghia o, quy tic quyét dinh
sé 1a:

= Budc 1: tinh gid tri 7, =

- Ki€m dinh hai phia: p-value < o : béc b6 H,.

- Ki€m dinh mét phia: p-value/2 < . : bic bé H,.
Néu chita biét o

p—value> 0.05: chap nhan H,.

p-value < 0.05: ¢ ¢d s8 bdc bo H,.

16/12/2006 41

- Phuiong phap gid tri p-valie:

=-6.48071

p-talie=PY | 1]56.48071 20000641 < 0=0.05 = béc b6 B,
Con 56 0.000641 nay dling phan mém g€ tinb, hong phis tinh bing
tay.

16/12/2006 42

2.7.2 Kiém dinh gid thié't v€ phuong sai cia nhidu
Phntong phép tién hanh kifm dinh gid thi€t nidng o7 nh? ki€ m dinh
gid thi€tvé hé s6 hdiquy, Bng 2.1 trinh biy mdtcdch wm tit cde
loai gid thi€t, phuidng phap ki€m dinh v3 quy thc quyét dinh,
Trong gid thi€t H,, o, 1A gid trf o cho tnide vi:
. (-2
0;
p-value= P[ I>7 l

16/12/2006 43
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Loai | Gid thi€t | Gid  thi€t | Phuong Quy tic quvét dinh
gid déi phiap
thig't ti€n hanh
Gid tri 75 =y aa(n—2) hodc
wdihan Zi< (=20 bdc b3 H,
Hai - - N
» Hyo'=cp" | H,:G#Gy"
phia }
Gi4d i p-value < o2 hodc
p—valie p-valiwe = 1 —af2 : bdc bd Hy
Gid tri Fimyin—2):bic bd Hy
Pht tdihan
| Hyoi=o,t | Hiotoy
phai =
Gi4d i p-value < ci:biac bd Hy
p—value
Gid i Zo <y 1—(n—2) :bdc bd Hy
. tdihan
B A A
rai =
Gi4d i p-valuwe = 1- c:bdc bd Hy
p—value
16/12/2006 44
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Thi du 2.1 (ti€p theo): Gid s mudn thuc hién
kiém dinh gid thiét phuong sai cla tong thé bing
0.3, ta ¢6 gid thiét Hy: 0'=0.3, H;: 6°#0.3. Trong
muc 2.6.1, ta tinh duge 62=0.375. V6i mic §
nghia 0=0.05 va béc tv do tudng Ung n-2=6, tra
bang Chi binh phudng ta c6:

2 _ 2 —_ * 2 —_ 2 e
Xy Q025 4% 24 o 975 14373

- Phuong phdp gid tri tdi han:
2_(n-2562_6.0379 _ s

X
0 G(% 0.3
Nhan thiy
X§.975 1.2373< X4 7.5 <X§ 025 14.4494:
chap nhian H,.

- Phuong phdp gid tri p—value:
Ta c6: p-value=P(y>> 28=1.5)=0.277068

0/2=0.025<p-value<1-0/2=0.975: chdp nhian H,

27.3Kiém dinh st phi holp ctia md hinh
By B =0, Hy: B> 0. D6i vdi mo hinh hoi quy hai bién, gia thiét
Hycon 6 f nghia 13 bién ddc 14p khong anh hudng dén bién phy
thudc ¥, hay notcdch khéc, = 0:

B R =0-~H;:p=0
Thong thudng ngudi ta tién hanh kiém dinh Hy; B = 0 bing hai
phuong php nh sau:

CuuDuongThanCong.com

* Pluiong phdp gid tri 161 han;
ESS/1 ‘(-2
Bute - Tah Fy =K (1D %))
RSSf(n-2) 1-R’

Budc 2: Tra bang F véi mic ¥ nghia o va hai bac o do (1, 1n-2) ta
dudc gid tri td1 han F(1,n-2).
Butdc 3: So sanh Fyva Fo(1, n-2).

NéuFy > F,(1,1-2): bdc b H,

NéuF, <Fy(1, 1-2): chdp nhin H,,
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Thidy 21 t#p theo): B iem dit i =0, tath
R(n-1) (087
- (”ﬂ):( ).:42
-F 1087
Ve mic 1 ngia o=0.05,tra bang F ta c0 Fy(LGI=5.987 . Vay
>Fys( 16260 bic b0 H, i nbdn &> 0 of § ngha g ke
I

* Phuong phdp gid tri p-value:
R (n-2)
IR’
Budc 2: Tinh p-value = P(F > Fy), v6i F 14 phin phoi Fisher ¢6 hai
bac trdo 1a (1, n-2).
Budc 3: So sanh p-value va muc v nghia 0.
Néu p-value < 0. (0.05): bdc b6 Hy
Néu p-value > o (0.05): chip nhdn H.

Bude 1: Tinh F=

2.8 HOI QUY VA PON VI PO CUA BIEN
Trong mé hinh hdi quy hai bi€n ¥, =a + BY, +U,. néu don vi do
clia X va Y thay d6i thi ta khong cAn phai ti€n hanh hdi quy lai, ma
¢ thé€ dp dung céng thite d6i don vi do. Néu k¥ hiéu mé hinh hdi
quy mdi 1a:

Y =a +B X +U!
trong do:

Y =kY: X, =kX,
ki, ks thue chdt 14 cde hé s6 ti 1é quy d6i gita hai hé théng don vi
cfl vi méi. C4c hé s6 hédi quy cia mé hinh mdi dude quy d6i nhu
saun:

a —ka:. B ---p (2.38)

Thidu: 7, (triéud) = 3+7 X; (triéu d)
“Y, (ngan ) = 3,(10%)+ 7.(10°) X (triéu d)
k= 10°, k=1
“ ¥ (miéud) = 3.(1)+ 7.( %) X*; (ngan d)
ki= 1, k=10°
“ ¥ (ngan d) = 3.(10°)+ 7.(1) X*; (ngan d)
k= 10°, k=10°

CuuDuongThanCong.com
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cﬁudhéi (khéng tra loi, thi s€ cd6):

1) Y (triéu d) = 2-6 X; (nam)
=¥ (triéu d) = 7+ ? X*; (thang)

V3dil nam = 12 thang

= ¥ (ngan d) = ?+ ? X*; (thdng)

2) ¥, (triéu d/thdng) = 4+9 X; (t4n)
* ¥ (triéu d/thdng) = 2+ 2 X*; (kg)
= }A’ (triéu d/mam) = 7+ 7 X7; (kg)
Wdil nadm = 12 thang

3) ¥, (triéu d/nam) = 449 X; (kg)

= }:;'-‘ (tﬂéu d!"“théﬂg\] = ‘?—'— ‘:) X}fci (té\l‘n)

16/12/2006

2.9 TRINH BAY KET QUA HOI QUY
Thi dy 2.1 (ti€p theo): chiing ta ¢ thé trinh biy cdc két qua hdi
quy tim dudc cua thi du nay nhu sau:

r=28 -075% ; n=8
se =(03511) (0.115) R=0.875
t =(15.654) (-6.4807) : Fy=42
p-value = (0.0000) (0.0006) ; (0.000641)

TSS= 18 ; ESS=15.75 ; RS§=2.25 ; 6 =0.375
Luu ¥ ring gid tri t dude tinh dua trén phan sai léch cia tham s6

wdc Iugng so véi 0, nghia [4: ¢ :0;

A

%)

16/12/2006

Thi du 2.2: xem lién ngay tai I6p

Cau hdi: trinh bay két qud hdi quy cda thi du
nay?
Bit chudc thi du 2.1, mot su bit chudce thd vi!

TRINH BAY KET QUA HOIOUY cia Th dy 22
= 050 -980K ;0
=TT (08955 R=09%76

F=(79174)  (-109667) ;  F=1202678

pvalue=(0.0000)  (0.00000 ;  (0.000004)

T55=5169; ES5=484.6612 ; RSS=322388 ; o” =4.02085

16/12/2006
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K&t qua tinh biing phan mém Eviews
cho thi du 2.2

Gidi thich chi ti€t § trang 46-48
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Dependent Variable: Y
Method: Least Squares
Date: 09/24/06 Time: 23:32
Sample: 1 10

Included observations: 10

Variable Coefficient  Std. Error t-Statistic Prob.
C 94 55224 527127 17.91737 0.0000
X -9.820896 0.895522  -10.96667 0.0000
R-squared 0.937630 Mean dependent var 37.10000
Adjusted R-squared 0.929834 S.D. dependent var 7.578478
S.E. of regression 2007449  Akaike info criterion 4 408463
Sum squared resid 3223881 Schwarz criterion 4 468980
Log likelihood -20.04231  F-statistic 120.2678
Durbin-Watson stat 1.002633  Prob(F-statistic) 0.000004
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Cau hoi:

Nhin k€t qud tinh bing tay va két qud tinh bing
mady, rui rit ra nhan xét?

Céc thi du con lai: ty xem!
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http://kinhteluong.ungdung.googlepages.com
http://xacsuatthongke.googlepages.com
http://phamtricao.googlepages.com
www37.websamba.com/phamtricao
www.phamtricao.web1000.com
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