Chbqng 3

ll. HOI QUY TUYEN TiNH K BIEN

@)

HOI QUY TUYEN TINH
BOI (tiép theo)

1. Ham hdi quy tdng thé (PRF)
Yi 2181+ﬁ2x2 +IB3X3 +"'+:kaki +Ui

Trong do

*Y la bién phu thude.

_____ X, la cac bién doc lap
+U, la cac sai s6 ngau nhién

*B, :Hé sb tw do

B 5 B ..., By & cac hé sb hdi quy rieng

ll. HOI QUY TUYEN TiNH K BIEN

@)

. HOI QUY TUYEN TiNH K BIEN

1. Ham héi quy téng thé (PRF)
Quansatthtr1:

Y. =B+ B Xyt BX g+t B X FU
Quan satthr 2 :

Y, =B+ B Xt BX ot t BX U,

Quan satthtrn:

Y, :,6’1"',82)(2:1 +183X31 +---+,3kxkn +U,

O
1. Ham héi quy téng thé (PRF)
Ky hiéu
Y, B, !
v=%| p=| 2| U=
Yn ﬂk Un

ll. HOI QUY TUYEN TINH K BIEN

31

1 X,

w1 Xz

@)
X
X

32
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ll. HOI QUY TUYEN TINH K BIEN

a)

Tacé ©
Y1 1 >(21 Xkl 181 Ul
Y |1 Xp e X B, |Us

Yl l >(2n ><kn ﬂk Un

= PRF:Y = X.8+U
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. HOI QUY TUYEN TiNH K BIEN

@)

ll. HOI QUY TUYEN TiNH K BIEN

2. Cac gia thiét cia md hinh héi quy k
bien

Gia thiét 1 : Cac bién ddc 1ap X,, Xs,..., X, biét

trwdc va khdng ngau nhién

Gia thiét 2 : Cac sai sb ngéu nhién U, c6 gia tri
trung binh béng 0 va c6 phwong sai khong thay
déi

Gia thiét 3: Khong co su twong quan gitra cac sai
sé U

Gia thlet 4 : Khong c6 hién twong cong tuyén gitra

@)

cua thiét cia md hinh héi quy k

D'ﬂ

cac bién doc 1ap X,, Xs,...,X,

Gia thiét 5 : Khéng c6 twong quan gira cac bién
doc lap X,,Xs,..., X, VOi cac sai so ngau nhién U,

ll. HOI QUY TUYEN TiNH K BIEN

. HOI QUY TUYEN TiNH K BIEN

(@)
3. UGc lugng cac tham sG
Ham héi quy mau :

:é"'[;zxz +,[A3’3X3 +---+:é<xki +e
hoge: Y = +BX; +BX;+..+ X,

Hay : (Viét du6i dang ma trén)

Y=X[+e

©)

3. Udc Ivong cac tham sb

Vi R
I €
B= P e=|
A &

ll. HOI QUY TUYEN TINH K BIEN

ll. HOI QUY TUYEN TINH K BIEN

@)

sre: X =B+BX, +BXy+..+BX +6
oge: X = B+BX, +BX 4B,
Khi d6

e =(Y-Y)

@)
Theo nguyén ly cta phuong phap OLS thi cac tham sb
B..B,,8,,...,0, duocchon sao cho

Y=Y (Y-V)
=3 (Y- Am BXa - BXs - B
— min
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. HOI QUY TUYEN TiNH K BIEN

@)

Ngw¢i ta chirng minh dwoc :

B=(X"X)1XTY

ll. HOI QUY TUYEN TiNH K BIEN

©
1 1 .. 1)1 X, X
XTX: X21 X22 . X2n l X22 Xk2
Xa X oo X A1 Xy oo Xy,
n DXy e DXy
- szi ZXZZI ZXZiin
2 X 2 Xy Xy 2 Xq

ll. HOI QUY TUYEN TiNH K BIEN

(@)

1 1 .. 1YY (DY
iy o Koz o Ko Y, || 2%

Xa Xe - X)) \ DX

. HOI QUY TUYEN TiNH K BIEN

@)

3. Vidu minh hoa

Bang dudi day cho cac sb liéu vé lugng hang
ban dugc cla mot loai hang hda(Y), thu
nhap cta nguoi tiéu dung (X;) va gid ban
cua loai hang nay (X;)

Tim ham hdi quy tuyén tinh

~

Yo =B+ B, X, + B X

Y, X, (trigu Xs(ngan
(tan/thang) dong/nam) dong/kg)
20 8 2
18 7 3
19 8 4
18 8 4
17 6 5
17 6 5
16 5 6
15 5 7
13 4 8
12 3 8 ||

ll. HOI QUY TUYEN TINH K BIEN
o)

Giaj Ti sb liéu trén, ta tinh }u’c,/yc cac téng nhu' sau :

DY =165 > X; =388
D X, =60 D XX, =282
D Xy =52 D X5 =308
D Y?=2781 Y =16,5

> Y X, =813 X,=6

> Y, X, =1029 X,=5,2

CuuDuongThanCong.com

https://fb.com/tailieudientucntt



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

HOI QUY TUYEN TiNH K BIEN

XX=| )X, DX

o
noodX DX
DX DXXy XS

26.165 -2.497 -2.131

(X"X) ™" =| 2.497 0.246 0.19
-2.131 0.196 0.18

10 60 52
3'X,X, |=| 60 388 287
52 282 30§

CY

ll. HOI QUY TUYEN TiNH K BIEN
e

DY, 165
XY =| 'YX, |=| 1028
DY X, 813

14.992 B,=14,992
B=(XTX)'X"Y=|0.762 | Vay: f,=0,762
-0.589 B, =-0,589

Y =14,992+ 0,76X, — 0,589,

Két qua hdi quy bang Eviews nhw sau :

O equation: UNTITLED Workfile: HOIQUYBOL::Untitled) ol .

view][Proc [ obdect ] [privk [Name) [Fresze| [Estimate] Forscast [Stats [Resids

Dependent Variahle: ¥
Method: Least Squares
Date: 04/01408 Time: 10:15
Sample: 110

Included observations: 10

Variable Coeflicient Std. Error 5tatistic Prah.

o} 1480215 29822713 5128531 0.0074

2 0761780 0283438 2687639 00312

®3 -0.589005 0244503 -2.408105 0.0489
R-squared 0960934  Mean dependentvar 16.50000
Adjusted R-squared 0843773 8D dependentvar 2548510
S.E. of regression 0571382  Akaike info criterion 1.961807
Sum sguared resid 2285340 Schwarz criterion 2052582
Log likelihood -6.808035 Hannan-Quinn criter. 1.862226
F-statistic 86.09278  Durhin-WWatson stat 1.800073
FrobiF-statistic) 0.000012

. HOI QUY TUYEN TiNH K BIEN

Q
4. He sb xéc dinh ¢fia mé hinh
TSS = YATY - n(Y_)2
ESS=4"X"Y —n(Y)?
RSS =TSS - ESS
He sb xac dinh: R? = @
TSS
Hé s6 xac dinh hidu chinh:R2 =1— (]_— RZ)

n-1
n—=k

Két qua hdi quy bang Eviews nhw sau :

[CEquation: UNTITLED Morkfile: HOIQUYEOL: Untitied) =] E [

view | [Proc [object | [Print [ame|(Fresze | (Estimate [Forecast [Stats [Resids

Dependent Variable: ¥
Method: Least Sguares
Date: 04/01/09 Tirme: 10:15
Sample: 110

Included ohservations: 10

Variabla Coeficient  Std. Error  tStatistic  Prob

C 1499215 2922713 512951 0.0014

X2 0761780 0283438 2687639 00312

X3 -0.583005 0244583  -2408105 0.0469
R-zquared 0860934 Mean dependentvar 16.50000
Adjusted R-souared 0949773 5.D. dependent var 2549510
S.E. of regression 0571382  Akaike info criterion 1.861807
Sum sguared resid 2286340 Schwarz criterion 2052682
Log likelihood -6.808035 Hannan-Quinn citer. 1.862226
F-statistic 86.09278  Durhin-Watson stat 1.800073
Probi(F-statistic) 0.000012
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ll. HOI QUY TUYEN TINH K BIEN

@)
4. Khoang tin cay va kiém dinh gia thiét
Goi ¢;la phan t& nam & dong j cot j clia ma
tran (XTX)1

Khidé: 42 — 2 ~ A2

se(f,) = |05
RSS

(k 1a sb tham sb)

IT—K
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. HOI QUY TUYEN TiNH K BIEN

Q ,
4. Khoang tin cay va ki€ém dinh gia thiét

Khodng tin cay cta B; 1a
(B, -t,5e(B,): B, +t,5e(8,))
Hoac tin% gia tri t&i han cla B; E‘:\
t= B _A:BI
se(5,)

Bac ty do la (n-k)

Két qua hdi quy bang Eviews nhuw sau :
D Equation: UMTITLED Workfile: HOIQUYBOL: ;Untithed) lﬂ‘ﬂ‘j

wiew |[Proc| Object | |Print | Mame |[Fresze| [Estimate | Forecast | Stats |Resids

DependentYariahle: ¥
hiethod: Least Squares
Date: 04/01/09 Time: 10:15
Sample: 110

Included abservations: 10

Wariahle Coeflicient Std. Error FStatistic Prob.

C 14.09215 2922713 5128531 0.0014

H2 0761780 0.283438 2687638 00312

H3 -0.589005 0.244593  -2.408105 0.0469

R-sguared 0960834  Mean dependentvar 16.50000

Adjusted R-squared 0848773  SD. dependentwar 2.648510

S.E. ofregression 0571382  Akaike info criterion 1.961807

Sum gquared resid 2289340 Schwarz criterion 2.052582

Log likelihood -B.809035 Hannan-Quinn criter. 1.862228

F-statistic 86.09278  Durbin-Wiatson stat 1.800073
Prob(F-statistic) 0.000012

ll. HOI QUY TUYEN TiNH K BIEN

O
4. Khoang tin cay va kiém dinh gia thiét
Kiém dinh gia thiét vé R2 H_:R?= 0
H{:R?#0
R2(n-k)
k-1(1-R?)

V@&i do tin cay 1-a

Buwécl: tinh F=

Buwdc 2 : Tra bang tim F(k-1,n-k), mirc y nghia la
a

Bugc3: Néu F>F(k-1,n-k) , bac bd Hy Néu F<F(k-1,n-k) ,
chap nhan H,

Két qua hdi quy bang Eviews nhw sau :
[ Equation: UNTITLED Warkfile: HOIQUYEDL Uintitled 5}

wiew |[Proc| Object | |Print | Mame |[Fresze| [Estimate | Forecast | Stats |Resids

DependentYariahle: ¥
hiethod: Least Squares
Date: 04/01/09 Time: 10:15
Sample: 110

Included abservations: 10

Wariahle Coeflicient Std. Error FStatistic Prob.

C 14.09215 2922713 5128531 0.0014

H2 0761780 0.283438 2687638 00312

H3 -0.589005 0.244593  -2.408105 0.0469

R-sguared 0960834  Mean dependentvar 16.50000

Adjusted R-squared 0848773  SD. dependentwar 2.648510

S.E. ofregression 0571382  Akaike info criterion 1.961807

Sum gquared resid 2289340 Schwarz criterion 2.052582

Log likelihood -B.809035 Hannan-Quinn criter. 1.862228

F-statistic 86.09278  Durbin-Wiatson stat 1.800073
Prob(F-statistic) 0.000012

M6t vai két qua hoi quy khac bang Eviews

Dependent Variable: ¥_CNHMN
— Method: Least Squares
Date: 04/01/09 Time: 10:23
Sarmple: 1120
Included observations: 120
Variable Coefiicient Std. Error +5tatistic Prab.
c -247T25 2207579 -1.575126 01180
K2_CHMS 0.030708 0.444005 0181772 0.8561
HI_COM 0543629 0382117 1.422675 01576
H4_SUA 0.005008 0.001287 2.951200 0.0001
K5_CD 0.036614 0.009635 8.988518 0.0000
HE_RAU 0011712 0.015035 0.773036 04376
X7_ca 0143078 0.019623 7.291392 n.ooon
R-sguared 0702570 Mean dependentwar 17.42500
Adjusted R-sguared 0686776 5.D. dependentwar 3.364902
S.E. ofregression 1.883210  Akaike info criterion 4160395
Surn squared resid 400.7523  Schwarz criterion 4322999
Log likelihood -2426237  Hannan-Quinn criter. 4226430
F-statistic 4448696 Durhin-vVatson stat 1.881293
Prob(F-statistic) 0.000000

Céc yéu tb anh hwdng dén gia ban 1 c&n nha

Dependent Variahle: ¥
Method: Least Squares
Date: 04/01/08 Time: 10:32
Sample: 1 226 X2 : dién tich
Included ohservations: 225 D1: moi t[‘Lang
Variable Coefficient Std. Error +Statistic Prob D2 : khu vuc
€ 2485774 0648155 3835155 o000z | kinh doanh
2 0003751  0.004468  0.833525 04021 A 1s
o 0412730 0204805 135721 0473+ | D3 :nhucdu bin
D2 0480868 0241677 198871  0.0478 | D4 : an ninh kh
D3 -1.285206  0.563880 -2.280187  0.0236
D4 1122022 0532487 2007134 00362 [ VUC
D5 15660528 036650 G.O797RE 00000 | [y& . \i ¢ nha
R-squared 0669341 Mean dependentvar 2515511 | D6 : thi trm‘ring
Adjusted R-sauared 0660240 5.0. dependentyar 2.844026 ) <
5E. of regrassion 1857752 Akaike info criterion Sa7aaa | dOng bang
Sum squared resid 5899.0949  Schwarz criterion 3.985698
Log likelihood -428.4346  Hannan-Quinn criter. 3.922313
F-statistic 7354820 Durbin-Watson stat 1.764107
Prob(F-statistic) 0.000000

Theo k&t qua bai tap clia nhém 13 16p KK1_05 trudng Pai hoc Hong Bang
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| Theo két qui bai tap ctia nhém 4 16p KK2_05 trudng Dai hoc Hong Bang
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. HOI QUY TUYEN TiNH K BIEN

O
4. Véan dé dv bdo
1
xO
cho X, = 2
Xy

Yéu ciu dy bao gia trj Y,cla Y

ll. HOI QUY TUYEN TiNH K BIEN

@)

4. Van dé dv bdo
Dy bao diém :
Yo =5+ BX5+ BXG+. A BX
Dy bao khoang :
(Yo = tgse(Yo) Yot tgse(Yo))
2 2
Bac ty do la (n-k)

ll. HOI QUY TUYEN TiNH K BIEN

(@)

4. VAn dé dv bdo

o} = X5 (XTX) "X,

se(Y,) = /o7

. HOI QUY TUYEN TiNH K BIEN

O
5. Vidu (sb liéu trude)

Vi du : Tinh khoang tin cay caa B, theo sé liéu cta
vi du truéc voi doé tin cay 95%

ll. HOI QUY TUYEN TINH K BIEN

@)
5. Vidu (sb liéu trudc)
yéu cau kiém dinh cac gia thiét
Hy:B,=0
H:B,#0
Vé&i do tin cay 95%

ll. HOI QUY TUYEN TINH K BIEN

O
5. Vidu (sé liéu trudc)
Yéu cau kiém dinh céc gia thiét
H,:R?=0
H{:R?#0

Véi do tin cay 95%
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HOI QUY TUYEN TiNH K BIEN

@)

5. Vidu (sb lidu trudc)

Yéu cau dy bao gia tri cla Y khi X,=9
va X;=9 vai do tin cay 95%

t

CD>\

H
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