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IV. SUDUNG MO HINH H 01 QUY
1. Trinh bay Kt qua:hol quy

MO HINH H Ol QUY
HAI Bl EN (phan 3)

Két qua hdi quy dugc trinh bay nir sau :

YAi = .31 + .éz X; R?

se s€B)  sdB,) df

t we)  wB) R
p_value p(B) P(B) p(F)

IV. SUDUNG MO HINH H Ol QUY
1. Trinh bay Kt QLB,;QOI quy

Két qua hdi quy trong vi a trude :
Y, = -54517 + 09549, 0672
se
t

p_value

IV. SUDUNG MO HINH H 01 QUY
2. Van dé ddi don \g\mh trong ham &i quy

Trong ham Bi quy hai bén , réu don vi tinh aia X VAY thay dbi
thi ta khdng &n hoi quy lai ma chi can 4p ding cong thirc doi
don vi tinh

IV. SU DUNG MO HINH H OI QUY
2. Vin dé ddi don %lnh trong ham &i quy

Ngoaira: [ ~x N
& 2 _ 202

0% =Ko} = sdf) =ksdA)
k1 o2 = e ) -ﬁse(ﬂz)

Y:.)QN

Tuy nhién, véc thayddi don vi tinh aia cac bén khong lam thay
d6i tinh BLUE cia md hinh

Ham i quy theodon vitinh @i Y; = ,é [S’ZX
Ham i quy theodon vi tinh moi = ’B + ,é; X
Trongdé: Y, =KkY, Khi d6 IBA; = klﬁ’\l
X =k, X n ~
i 2% IB * — kl ﬁ

2 2
K,
Vi du ap dung

@)

Cho ham Bi quy gira rong tiéu thi ca phé (Y Hy/ngay)
véi gia ban ca phé ( X agandang/kg) nhr sau

Y, =9-02X.

Viét lai ham Wi quy réu don vi tinh aia Y 14 ly/tudn
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Vi du &p dung @

Tir s6 liéu dé cho @a vi di truge Vé chi tiéu va thu nip ,

yéu du viét lai ham Wi quy i don vi tinh nhr sau
a) Y —trieudong/thang ; X —téu ddng/nim
b) Y —triéuddng/ thang ; X — tdu ddng / thang

c) Y —nganddng/thang ; X — ngadédng /thang

IV. SUDUNG MO HINH H 01 QUY
3. Van dé du bao F\

Giast  SRF:Y \,6/+,82

Khi X=X, thiudc qung trung binh ﬁa Yo 2 la
Yo =B+ B X,
Y, ladailugng ngu nhién c6 phan gh chuin
Yo~ N(:Bl"'ﬂzxmaéo)

Visao Y, ladgilwgng nhiu nhién ?

V. SU DUNG MO HINH H Ol QUY

3. Van dé du bao @

Vi UZ:UZL (X, - X)?
A n Y X2-n(X)?
se(Y,) =

Khoang tin @y giéa ti trung binh aa Y, véi d¢ tin cay
(1-0) 14

{\?0 -t, xse(\?o);\?o +t, xse(\?o)J
2 2

Vi du 4p dung

@)

Tir s liéu d& cho @a vi dy trudc , yéu du dy bao khang
gia tri cia Y khi X, = 60 (triéu ddng/nim) véi d6 tin cay
95%

V. MO RONG MO HINH H 01 QUY HAI Bi EN
1. Hoi quy qua @c@ado

Khi tungdo gbc bing 0 thi mé hinh trthanh mé hinh bi
quy qua gc toado , khi d6 ham Bi quy nhr sau

PRF:Y = B,X, +U,
SRF:Y, = 3,X; +&
XY . ogz-_9°
%Xz v e IR

62 dugc udc lugng king 42 =

Vi

V. MO RONG MO HINH H Ol QUY HAI Bi EN
1. Hdi quy qua gc toad®

*Luuy:

« R2 c6 thé am di véi md hinh nay, nén khéng ding
R2 ma thay b1 R?;:

(Exxy
Rtho - Z X|ZZY|2
+ Khong tt so sanh Rvéi R2,,,

Trén thrc # it khi dingdén mé hinh Bi quy qua gc toa
do
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V. MO RQNG MO HINH H O1 QUY HAI Bi EN
2. M6 hinh tuyn tigh logarit
(®)

Hay con @i la mé hinhlog-loghay mé hinHog kép
PRF:InY, = £, + B,In X, +U,

Mb hinh khéng tugn tinh theo cac B nhing co tté
chuyén \é dang tuyén tinh king cachdit :
Y =iny,

X, =InX;
khidgs PRF:Y, =B +B,X; +U,
Day la cing Bi quy tuyén tinhda biét

V. MG RONG MO HINH H Ol QUY HAI Bi EN

2. M6 hinh tuyn tu@l logarit

L4y dao ham 2 ¥ caa ham i quy log-log, taduwoc
Y' 1 )

Ay = mev i X

¥ nghta cita hé sb g, : Khi X thaydoi 1% thiY
thay doi f,% (Pay chinh la i so co
giadn aia Y doi vai X)

V. MO RONG MO HINH H Ol QUY HAI Bi EN

3. M6 hinh Iog—Iin©

PRF:InY, =8 + B, X, +U,
Mb hinh khéng tugn tinh theo c&c B nhing co tté
chuyén \é dang tuyén tinh bing cachdit :
Y =InY,
khidgs PRF:Y =8 +B,X, +U,
Bién phy thugc xuit hién dirdi dang log va bén déc lap

xudt hién digi dang tuyén tinh (linear) nén mé hinh cé
tén gi la log-lin

V. MO RONG MO HINH H Ol QUY HAI Bi EN
3. M6 hinh Iog—Iin©

Y nghia oiia hé sb B, : khi X thaydéi 1ldon vi
thi Y thay doi (1004,) %

V. MO RONG MO HINH H Ol QUY HAI Bi EN
4. M6 hinh Iin-Iog©

PRF:Y, =B+ 3,In X, +U,

Mb hinh khéng tugn tinh theo cac B nhing co tte
chuyén \é dang tuyén tinh king cachdit :

X, =InX

Khido PRF:Y =S +B,X +U,

V. MO RONG MO HiNH H Ol QUY HAI Bi EN

4. M6 hinh Iin-Iog©

Y nghia ciia hé sb g, : Khi X thaydoi 1 % thiY
thay déi (8,/100) don vi
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V. MO RONG MO HINH H Ol QUY HAI Bi EN

5. M6 hinh nglich @

PRE:Y, = 4+ 6,5+,

Mb hinh khéng tugn tinh theo c&c B nhing co tté
chuyén \é dang tuyén tinh king cachdt :

Vi du 4p dung

@)

Tir sb liéu d& cho @a vi di truéc , yéu éu uéc hrong
ham Ri quy

PRF:InY, =5+ 5,In X, +U,

Vi du 4p dung

Xi* = i
i
Khids PRF:Y, =g +f,X; +U,
X; Y, X;=nX; | Y;=lY, | XY/ X2
31 29 3.4340 @\3673 11.5633 | 11.7923
50 42 3.9120 7377 14.6218 | 15.3039
47 38 3.8501 3.6376 14.0052 | 14.8236
45 30 3.8067 3.4012 12.9472 | 14.4907
39 29 3.6636 3.3673 12.3363 | 13.4217
50 41 3.9120 3.7136 14.5276 | 15.3039
35 23 3.5553 3.1355 11.1478 | 12.6405
40 36 3.6889 3.5835 13.2192 | 13.6078
45 42 3.8067 3.7377 14.2280 | 14.4907
50 48 3.9120 3.8712 15.1442 | 15.3039
tbng | cong | 37.5413 | 35.5525 | 133.7406| 141.1791
trung | binh 3.7541 3.5553

S
> X -nX'Y
fy = =11142

n

> X -n(X')?

i=1

B=Y -BX =-06278

citaansian Y =—06217+11142X;
étqua hoi quy: ! i
InY =-0,6217+11142In X;

Cho Kt qua hoi quy gita Y — doanh &ban (td/tan) va X
- gia ban ( ngaxdong/kg) rpf\r\sau :

Y

se

t

a=1%

15729
119837

a) Néu y ngia kinh £ ciia céc & s hdi quy
b) Xét xem gia ban cénh hrong dén doanh & ban khong (i muc
y nghia 1%)
¢) Néu gia ban la 8,5 ngaibng /kg thi doanhdé&ban trung binh 1a
bao nhiéu?
d) Hay viét lai SRF6 trén réu don vi tinh aia Y 1a trigu ddng/mim
e) Kiém dinh gé thiét Hy:B, = -1; H1 B, # -1; Wi mic ¥ ngha

188503 - 10958X; 08681

01743 df =6

—-6,2842

3949

Tinh hé sb co gidn @a Y theo X #i diém (X.Y)

@)
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