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. Ki EM DPINH MO HINH H Ol QUY
1. Cacdai luong Nchtl nhién

a. Bai lwong ngiu nhiewd
Theo gi thiét cia phrong phap OLS, Ua dai lugng
ngau nhién cé gia frtrung binh ing 0 vaphuong
sai khong thagbi
Gia sir Ui ~ N@©Og?

Khi d6 o2 dugc goi la phuong sai cua Bng thé , rét kho
tinh dugc nén throng dugc wéc hrong king phrong sai
mau
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Il Ki EM DINH MO HINH H Ol QUY
1. Céacdai luong n@l\ nhién

a. Dailugng ngiu nhién Y
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Néen Y, ~  N@+.X,09)

. Ki EM BPINH MO HINH H Ol QUY
1. Cacdai luong Nghtl nhién
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b. Dgi lweng ngiu nr}éﬁﬂl,ﬂz
Vi sao 3, B, la caatai liong ngiu nhién ?
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Trongdd 0-12}1 la phuong sai cia ,él
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1. Cacdai lugng n@l\ nhién
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lll. Ki EM BINH MO HINH H Ol QUY

1. Cacdai luvong n@t nhién

1 BENBLGE)  Nen.  BTAL
! B,=N(B aﬁ; ) T
s BBy 01
s€/3,) e
Nhung do g wéc hrong bing 62 dn dén
B _181 =T(n-2)
se4) Véi T(n-2)1a phan phi T-
Jn _ﬁz ~T(n-2) Student wi bac ty do (n-2)
s€3,)
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lll. Ki EM PINH MO HINH H Ol QUY

2. Céac khang tin
3%
a. Khadng tin cdy gia g,
Ta co tz’BZ;A’BzzT(n—Z)
2

Gia sir ta mubn xay drng mot khoang gia ti
cua B, voi do tin cay (1) .
Vi d (1-¢) = 95% hay 0,95

lll. Ki EM PINH MO HINH H Ol QUY
2. Cac khang tin ('S
()

a. Khadng tin ciy gia B,

Vi P[—tazS Sd,éz) St%]:l—ﬂ

Nén khang tin cy caaf, véi do tin cay 1-a la

[Bz ~t, xse(B,); B, +1t, x se(,éz)]

Véi t% cGiwgc khi tra hing t-Studentvdi béc tw

do (n-2), mirc v nghia a/?

Pé thi phan pli cua thbng ké t
©
f(1)
a 12
s t arl
4 3 2 1 0 1 2 3 4
t

lNl. Ki EM PINH MO HINH H Ol QUY
2. Cac khang tin (3@5

b. Khadng tin ciy gia B,

Vit =M:T(n—2)
s€(f3,)

Lap luan twong tr, khaang tin @y caap, véi do tin ciy 1-o 13

[Bl —t, xse(B); B, +1, x se(z?l)]

Gidi thich y nghfa aia dé tin cdy (1-a), vi du (1- a) =95%?

. Ki EM DINH MO HINH H Ol QUY
2. Cac khang tin gy,
)

c. Khodng tin ciy gia ¢?
Vi g3auec leong ala O 2 vanguoi ta ching minhdugc ring
d%*(n-2)
2

=x'(n-2
Nén khang tin dy ciac? vai do tin cay 1-o la
(n=-2).6% (n-2).6°2
2 ! 2
X% )(1_%

2
Vi X% cadugce khi tra ling »2 vai bac tr do (n-2), mirc y ngha a/2

Vi du ap dung @
Tir b liéu d& cho @a vi dy trudc , yéu du tinh khang
tin cay cua PB,, B, vac? véi do tin cdy 95%
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lll. Ki EM PINH MO HINH H Ol QUY
a)

Nhéc lai vé gia thiét H,

Trong thdng ké, gi thiét phat béu cin dugc kiém dinh
dwoc goi 1 gid thiét khéng ( ky hiéu : Hy). Gid thiét déi
dugc Ky higu 12 gia thit H,

lll. Ki EM PINH MO HINH H Ol QUY

@)

B4o b H, Chap nhan H,
H, sai pling Sai kim logi 11
H, diing Sai kim lagi | pang

Nguoi ta throng dit gia thiét Hy sao cho saém loai | 1a
nghiém tong ( nguy hém) hon sai im loai Il

Dit a la kha ning méc sai Am loai |
= a la mic y ngha aia kiém dinh

= 1-a ladé tin ciy caa kiém dinh

Chuay

» Khi n6i “chap nhan gia thiét H,”, khéng c6 ngia
H, dung.

» Lya chon mirc y nghaa : a c6 thé tay chon,
thuong ngroi ta clon mic 1%, 5%, hac 10%.

lll. Ki EM PINH MO HINH H Ol QUY

Céc gh thiét cAn kiém dinfgm

> CAc gii thiét vé hé s6 hai quy

> Céc gii thiét vé phiong sai cia U,

» Céc gii thiét vé s phu hbop aia mé hinh
Céc lai gia thiét

= Gid thiét 2 phia , phia trai va phia @h

Céc cach Kim dinh @ ban :

0o Phwong phap khéng tin aiy

o Phuong phap gia ti téi han

0o Phuong phap p-value (dung may vi tinh)

. Ki EM PINH MO HINH H Ol QUY
3. Kiém dinh [o[%) th@w hé sb hdi quy

. =/
a. Kiém dinh gid thiét vé B,

L 4 . H,B,=pB e A s
Gia thiet 2 phia ob27Fo 45 tin cay 1a 1-
Hi:Bo# Bo ¢ Y *

Gid thiét phiatrai ~ HoP2=Po
Hi:B,< B,

Gig thiét phia plii  Ho'P2=Bo
H;:B,> B,

. Ki EM PINH MO HINH H Ol QUY
3. Kiém dinh g tm,aLVe hé sb hdi quy

a. Kiémdinh Qid thlet ve f,

Phirong phap khang tin aiy

Buéc 1: Lap khaing tin dy cuaf,

Budc 2: Néu B, thuoc khaing tin diy thi chip
nhan H,. Néu B,khdng thc khaing tin dy thi
bac b Hy

. Ki EM PINH MO HINH H Ol QUY
3. Kiém dinh o) thﬁi\w hé sb hoi quy

Mién bac b Mién chip nhan Mién bac b

Kiém dinh hai phia

Mién bac b Mién chip nhin

Kiém dinh phia trai

Mién chip nkin Mién bac b

Kiém dinh phia phii
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lll. Ki EM BINH MO HINH H Ol QUY
2. Kiém dinh g thb:i\Ve hé sb hdi quy

u
a. Kiém dinh gid thiét vé B,

Phirong phap gid trtéi han (kiém dinh t)
,éz _Aﬁo
s€5,)
Bugc 2: tra bking t-Student i bac tw do (n-2) tim §,,
Budc 3:

Néu -t,<t<t,,: chip nhan gia thiét H,

Néu t < -t,, hoic t > t,, : bac I gia thiét H,

Budc 1: tinh gia ti t6i han t=

SV i suy luin diéu kién cho kém dinh phia trai va phi

. Ki EM PINH MO HINH H ol QUY

2. Kiém dinh gia thiét vé& hé s hdi quy
Y
a. Kiém dinh gid thiét vé B,
Phiwong phép p-value

162 _A:Bo
s€f3,)
Bugc 2: Tinh p_value = P(|t| > H4])
(tic 12 khi nang gid thiét H, bi bac )
Budc 3:
Néu p_value> o : chip nhin gia thiét H,
Néu p_value <u : bac b gia thiét H,

Budgc 1: tinh gia ti tgi han t=

il Ki EM BINH MO HINH H Ol QUY
2. Kiém dinh g thl;:i\Ve hé sb hdi quy

\/
b. Kiém dinh gid thiét vé By

z gi;égz Véi d6 tin cay la 1-a

Tuong tr kiém dinh gi thiét vé B, nhung gia tri
toi han lac nay la

. Ki EM PINH MO HINH H Ol QUY
2. Kiém dinh [o[%) th;gtwe hé sb hdi quy

. O
¢. Kiém dinh gid thiét vé 62

H,:6%2 =042 o
Hy:02# o2 Véi do tin ciy lal-a

Bugc 1: Lap khaing tin @y ciac?

Budc 2:

+ Néu c2thusc khaing tin ciy thi chip nhan H,.

» Néu o 2khéng thc khaing tin dy thi bac ls H,

Vi du &p dung

O
Tir s liéu d& cho @a vi di trudc , yéu du kiém dinh cac
gia thiét sau

a) HgB,=0 A,
Hy:By # O Véi do tin ciy la 95%

by HeP1=0 e s oo
Hy:py # 0 Véi do tin ciy la 95%

¢ H,c?=16 oAk a s g
Hyio2# 16 Véi do tin ciy la 95%

. Ki EM PINH MO HINH H Ol QUY
4. Kiém dinh sr phugtvp aia mé hinh

Kiém dinh gathlet
HyR?=0 Véi dotin cay la 1-o

Hy R2£0
Phwong phap kémdinh F
20—
Busc 1: tinh F = R(n 22)
-R

Budc 2: Tra k&ng tim F(1,n-2), nirc y ngha laa

Buoc 3: Néu F>F(1,n-2) , bacdH,
Néu F=F(1,n-2) , clap nhan H,
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Cau hoi

@)

oo Hef=0
Viéc kiém dinh gia thiet H,:8,#0 dé tin cay la (1«)
c6 y nghia nhe thé nao?

. .2 . . A HO:RZZ O . N
Viéc kiém dinh g thiet H,:R2#0 do tin cay 1a (1«)

c6 y nglia nhr thé nao?

Vi du 4p dung

O
Tir sb liéu d& cho @a vi di truée , yéu éu kiém dinh sr
phu hyp caa mo hinh i do tin cy 95%

5. Danh gia Kt qui hdi quy
Lho

o Diu cia cac k sb hdi qui usc lwong duoc phi kp
vai ly thuyét hay tién nghém khong.

e CAc I8 sb hdi qui woc lrong dugc 6 y nghia v
mat thdng ké hay khdng ?

o Mirc do phui hpp cia mo hinh (R va mé hinh c6
thyc sr phu hyp?

e Kiém tra xem md hinh c6 ¢ia mancac gii thiét
ciia md hinkhdi qui tuyén tinh & dién hay khong.
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