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1. Phan bd xac suat cua cac woc lwvong OLS

Gia thiét 9: Sai so u doc 1ap voi cac bién X va cd phan

phoi chuan: ,
ull N(O,o°)

Pinh 1y 4.1: Véi gia thiét tir 1-9,

IB_ '] Normal [(IBJ_,Var(IB )
= (,B-_IB,-)/Sd(,B-)D Normal (0,1)
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Pinh ly 4.2: Vi gia thiét tir 1-9,

(B -B)IeB)0t,,

trong d6 k 1a s6 luong bién doc lap
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5.1. Khoang tin cay

e Véicd mau n va k bién doc 1ap, xac dinh théng ké T cho kiém
dinh h¢ s6 ho1 qui va cho ki€ém dinh phuong sai:

ﬂ ﬂ‘ut
se(f)

A2

o
T=(n-k-D—0 zoi
o

T _
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e

5.1. Khoang tin cay

o Khoang tin cdy (1-a) cta hé so hoi quy :

B —CzSe(B) < By < By +Cp58(5))

e Khoang tin cdy (1-0)) cia phuong sai nhiéu :

(h—k-D&2 2 (n-k-Do
< O <
Ca/Z C1—05/2
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e
5.2. Kiém dinh gia thiét v& hé sb hdi quy

e Nhic lai ring thong ké T xac dinh bang biéu thirc :

T_ﬁ Amgwl
se(f;)
e Vagia tri: p-value =P (|T| > |to| Ho)

(-
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Bang 1. Kiém dinh gia thiét vé hé s6 hoi quy

Gia | Ho | Hy | Phwong | Mien bac bo H,

thict phap
Kho? . A .
s s | B elfEe,se(B)]

Hali Bi= 5 g2 f CI;I'I’Ciy' e

, i = D | B i | Gla tr1 to1

phia | == T ‘T‘>Ca,2

p-value p-value <a
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" Bang 1. Kiém dinh gia thiét v& hé sé hdi quy
Gia | Hy | Hy | Phuong Mién béc bo Hy
thiét phap

Khoang tin| .- - :
ay | P ElBcseB)
Phia NN =~ rarar
ohii Bi< s |B>s |Gia tri toi T>c
han
p-value p-value/2 < a
Khoang tin| , A A
Céy IB g[_OO’IBJ_I_Case(lgj)]
Phia VST
. > g < 5 )
4 Bi= s | Bi<s |Gid tri 61| T o
han a
p-value p-value/2 < a

™
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4 I
5.3. Kiém dinh gia thiét vé phwong sai cla nhiéu

*Thong ké:

A2
O

T=(-k-0)—=0 s
o

p—value=P(T[>t,[H.)
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Bang 2. Kiém dinh gia thiét vé phwong sai cta nhiéu

gia Ho H, Phuong Mién bac bé H
thict phap
Khoang tin - 2
cly o? e[(n-k-1)"—,(n—k-1)——]
Hai 2 2 i -
i 6" =02 | 0" £ o2 }(13;2 tr1 to1 T>c%h02f1c T<c,,
p-value p-value< /2 hoac  p-
value > 1- 0/2
; : -
g;oang un o} £l(n—k-1) 4]
Phia 2= o2 | o> G'ié o -
phél 0 0 1T 101 T >C
han a
p-value p-value < «
7 . v
Ic(ék;oang MR 52 1o, (n=k=1)2_]
tPrg:'a 0’=of | <ot éié tri to1 T B
han < Cl—a
p-value p-value> 1- o

™

mmytartrendrentoentt
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e
5.4. Kiém dinh da rang budc tuyén tinh

e Xét hal mo hinh sau :
o (UR):Y =4 +L X +..+ [ X +U

*R): Y=L +0X +t [ Keg TV
> ¢ bién ddc 1ap bi loai khéi mé hinh

e (UR) go1 l1a mo hinh khong bi rang budc (Unrestricted model)
e (R) go11a md hinh b1 rang budc (Restricted model).

(-
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e
5.4. Kiém dinh da rang budc tuyén tinh

« biéu kién rang budc trong md hinh (R) chinh 13 hé s6 hoi
quy cua cac bien doc 18p X, g.1,,...,X, dong thoi bang 0.

 Pé kiém dinh diéu kién rang budc trén, ta xay dung gia
thiét :
Ho  Brgrr == B=0
H, : ¢6 it nhat mot B;# 0
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5.4. Kiém dinh da rang budc tuyén tinh

e Buéc 1 : Hoi quy (UR) gom k tham so, tinh SSR g,
(n-k-1) bac ty do & df

e Buéc 2 : Hoi quy (R) gom k-g tham so, tinh SSR,
[(n-(k-q)-1] bac tu do. < df

e Bude 3 : Str dung thong ké F nhu sau :

_(SSR -SSR,)/q -
SSR, /(n—k-1) %"
c_ (R -R)/q T F
@-R)/ (k-1 "

(-
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5.4. Kiém dinh da rang budc tuyén tinh

e V&1 muc Y nghia a, tra bang F tim gia tri t1 han

Néu F > c_ thi bac bo H,

T

Kiém dinh F hay duoc goi 1a kiém dinh Wald
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5.4. Kiém dinh da rang budc tuyén tinh

» Théng thuong cac phan mém g dung vé KTL s& cho ra
thdng bao vé viéc kiém dinh gia thuyét vé tinh co ¥ nghia
chung cua ca mo hinh (overall significance). Gia tri cua F,,
lac nay duoc gol la F-stat.

 Pi kém theo nd, cac phan mém ciing cho ra p-value cua F-
stat, va nguoi sir dung cO thé 4p dung quy tic quyét dinh
dua trén gia tri toi han hay mtc ¥ nghia dé bac bo hay chap
nhan H,.

e Ngoai ra, ciing luu y rang, néu gia thiét 1a H, B =0 thi két

luan cua kiém dinh Wald tuong duong véi két luan kiém
dinh t.

©
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5.5. Kiém dinh F cho toan bd hé sb hoi quy

e (G1a su ta ¢c6 mo hinh ho1 quy mau v k bién doc lap:
e Ta muon ki€ém dinh gia thiét :

Ho By =B, ...= B =0
H, : ¢ it nhat mot B#0
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5.5. Kiém dinh F cho toan bd hé s hoi quy

 Ap dung kiém dinh Wald :

R? /K
= 1 F
(1-R*)/(n-k-1)  *"

e Néu F > ¢, thi bac bo H,,

(-
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4 . . , ‘ C s
5.6. Kiém dinh t0 hgp tuyén tinh vé hé so hoi quy

o Gia st ta c6 mo hinh hdi quy mau vai 4 bién doc lap:
Y :,Bo +181X1 "‘ﬂzxz +IB3X3 +,B4X4 +U

e Ta mudn kiém dinh gia thiét :

Ho:B1=1,0,=0,B;=0, B, =
H, : H,khOng dung
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4 . . , ‘ C s
5.6. Kieém dinh t0 hgp tuyén tinh vé hé so hoi quy

UR: Y=8+LX+LX,+BX;+L,X,+U [1]

R: Y =24 +X, +U [2]
U
Y - X, =4 +U [3]

Buwoe 1: Udc lugng [1] 2 SSR,,

Budéce 2: Udc luong [3] 2 SSR,

Budc 3: Tinh thong ké F v6i =4 bac tu do 6 tr s0 va n-5 bac tu do
O mau SO

Buwéce 4: F > c, 2 bac bd H,

(-
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e
5.7. Kiém dinh sw phu hop ctia mé hinh

B¢ kiém dinh su phu hop caa md hinh hoi quy, ta xay dung
gia thiét nhu sau:
H,:R?=0H,:B,=p,=..=p,=0
H,:R2#0 < H, : Co it nhat mot B, # 0
o Cac bién doc 1ap doéng thoi khdng anh huong dén bién phu
thuoc > ham hoi quy mau khong giai thich duogc su giao
dong cua bién phu thuoc = SRF khdng phu hop.
e = Gibdng phan 5.5. Kiém dinh F cho toan bo hé s hdi qui

e Lwu y: Gia thiét Hy: B; = 0 va Hy: B, = 0 (kiém dinh riéng)
khong tuong duong voi Hy: B; = B, = 0 (kiém dinh dong thoi)

(-
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° Source | SS df MS Number of obs = 1191
¢ - +--————— F( 5, 1185) = 9.55
J Model | 18705.5567 5 3741.11135 Prob > F = 0.0000
J Residual | 464041.135 1185 391.595895 R-squared = 0.0387
¢ - - - Adj R-squared = 0.0347
J Total | 482746.692 1190 405.669489 Root MSE = 19.789
0
° bwght | Coef Std. Err t P>|t]| [95% Conf. Interval]
® - e
. cigs | -.5959362 .1103479
faminc | .0560414 .0365616
fatheduc | .4723944 .2826433
motheduc | -.3704503 .3198551
parity | 1.787603 .6594055
_cons | 114.5243 3.728453

Coubuongthantongcont

https7ocomftarrendrentoentt
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° Source | SS df MS Number of obs = 1191
¢ - - F( 5, 1185) = 9.55
o Model | 18705.5567 5 3741.11135 Prob > F = 0.0000
o Residual | 464041.135 1185 391.595895 R-squared = 0.0387
® - - Adj R-squared = 0.0347
o Total | 482746.692 1190 405.669489 Root MSE = 19.789
o
° bwght | Coef Std. Err t P> t| [95% Conf. Interval]
® - e it TP
cigs | -.5959362 .1103479 -5.40 0.000 .8124352 -.3794373

faminc | .0560414 .0365616 1.53 0.126 .0156913 1277742

fatheduc | .4723944 .2826433 1.67 0.095 .0821426 1.026931
motheduc | -.3704503 .3198551 -1.16 0.247 .9979957 .2570951
parity | 1.787603 .6594055 2.71 0.007 .4938709 3.081336

_cons | 114.5243 3.728453 30.72 0.000 107.2092 121.8394

Coubuongthantongcont

https7ocomftarrendrentoentt
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