Chuong 7

1. Ban chat cda phu‘;i_gg sai thay doi

@
PHUONG SAI THAY DOI

Khi gi thiét v& phuong sai khong thay déi caa mé hinh
hdi quy tuyén tinh ki vi pham

=> M6 hinh b phuong sai thay ddi
Hay m6 hinh bHET (HETEROSKEDASTICITY)

1. Ban chit cia phuong sai thay d6i
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1. Ban chét cia phuong sai thay doi
e
Chuing ta c6 thquan séat qua hinh miné sautay:
[=] Sa\'m‘_éi_i_? y
e x
1.

Ban chét cua phuong sai thay ddi
)

Ly do aia phrong sai thaysi

« Do hin chit caa mbi quan I kinh %

+ Do ky thuat thu thip, xi Iy sb ligu duoc cii tién
thi sai $ ¢ xu hudng gam dan.

Do viéc tich Iuy kinh nghém tr qua khir

« Do viéc thu thip di liéu chra chiin xac

2. Hau qua cua phuadng sai thay doi
a)

*Cacudc lugng theo plrong phap OLS khong con la
wéc hwong hidu qua nita (khong corBLUE)

-U;’yc lrong aia cac plrong sai 8 bi chéch , dod6 cac
kiém dinh mic y ngha va khdng tin dy dya theo
phan pli t va F khdng con y ngh nita
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4. Phat hién phuong sai thay doi

» Bang do thi phaq@p

r

Khéng c6 HET Co HET

4, Phat hién phuong sai thay ddi
» Bing do thi phan tan

al

4. Phat hién phuong sai thay doi

> Phwong phap kié@inh White
Gia sir ta xét ham &i quy bat;ﬁ:/
Y, = B+ By Xy + By X5 +U,

Busc 1: Usc heong mé hinh Bi quy tuyén tinh va tr d6 thu
dugc cac phn dur g

Budc 2: Uc lugng mo hinh sau
2 _ 2
q _a1+a2x2i +a3x3i +a4x2i
2
+a5x3i +a6X2i X3i +\/i

4, Phat hién phuong sai thay ddi
> Phuwong phap kié@inh White

Buoc 3: Tinh toan trthdng ké nR , trongdé n 1a & miu va R 1a
h¢ sb xacdinh aia mé hinh bi quy phi & busc 2

Buoc 4: Tra hing phan phi Chi-binh phrong , mrc y nghao va
bac tr do la k (k 12 é tham $ trong mé hinh &i quy
phu ). Gia si tra duoc

Bugc 5: Néu nRP > y2(k) béc b gid thiét Hy Két luan co

hién trgng phrong sai thaydoi

Phwong phap nay theéng dwoc tién hanh hking Eviews

4. Phat hién phuong sai thay doi

» Phwong phap kié@inh Park

CéAc lréc gidng kiém dinh White nleng ham Bi quy phu
co dang :

Lné =4 +BIn X+y

Phuong phap nay throng direc tién hanh hing Eviews

4. Phat hién phuong sai thay ddi
» Phwong phap kiépxdinh Glejser
(S

Céc lréc gibng kiém dinh White nleng ham Bi quy pha
c6 dang :

|Q|:@+,32>§+Y 1
S

1
|a|=ﬁ1+ﬁ2z+v

Phirong phap nay tlrong diroc tién hanh hing Eviews
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5. Khic phuc phudng sai thay doi
@)

5. Khic phuc phuadng sai thay doi
@)

@)

Khdc phuc bing phrong phép binh plong nhs
nhdt c6 trong S

Xét md hinh Bi qui hai bén sauY =[5 + [, X, +U,

Theo phwong phap OLS thdng thuong, ta sé wéc lugng cac
tham s sao cho :

Y (YY)
=3 (Y,-B,B,X)? - Min

Déi véi phuong phap OLS c6 tng $
zwiqz :zvvi(Yi —ﬁl—ﬁzxi)z - min

Vi cac tong  1a W,

5. Khic phuc phudng sai thay doi
a)

Khi @6

5 _ (W) WXY) — Qo w X)) (2 wY)

2 0w wx) - O wX,)?
,él =Y _ﬁZX*

n
Trongdé: iWiXi . zWiYi
T = i=1n va Y* = i::']
TR X
i= i=1
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