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1. TW TUONG CO SO CUA PHUONG PHAP:

Phuwong phap nay dwa trén quan hé gitra nguyén nhan
va két qua dé du bao trang thai cua ddi twong duw bao
trong twong lail.

M&i quan hé nhan qua dwoc xac lap trén co s mo
hinh hoi quy cda bién phu thudc ( bién dwoc giai thich)
theo cac bién ddc lap ( hay bién giai thich).

M6 hinh nhan t6 dwoc s dung phd bién trong dw béo
voi tw cach 1a dy bao co diéu kién.

M& hinh nhan t6 dwoc tién hanh trén co s& ky thuat kinh
té lwong.
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Néu ky hiéu y, 1a la bién phu thudc (hay con goi la
bién dwoc gidi thich, bién ndi sinh);

X la bién doéc lap (hay con goi la bién giai thich, bién
ngoai sinh)

Vé&ii =1,2,...m (m la s6 bién giai thich trong mé hinh
nhan t6) thi md hinh nhan t6 cé dang tbng quéat nhw sau:

yff? X e, X }u $:1,2 ...... n:

Tuy theo ky thuat xay dwng mé hinh, cé thé chia mé
hinh nhan té thanh: md hinh mét nhan td va mé hinh da
nhan to.
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2. Dw bao theo MO HINH MOT NHAN TO:
La m6 hinh chi ¢é 1 bién giai thich:
y = fx) Tu
Trong doé: y 1a chi tiéu can dy bao
x la nhan t6 anh hwéng
Quy trinh thwc hién:
¢ 1: Xac dinh nhan t6 anh hwéng, v&i tiéu chuan:

- Dam bao mdbi quan hé kinh té - ky thuat

- TAc ddng manh nhat dén hién twong dw bao

- Pinh lwvong dwoc va c6 du théng tin div liéu.
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c 2: Xac dinh dang ham phan anh moi quan hé

(co thé bang biéu dién dd thi, phan tich thong ké...)
Bwée 3: Thu thap va xi ly so bd thdng tin,so liéu.

c 4: Xay dwng md hinh dw bao bang ky thuat
hoi quy OLS.
Bw&c 5: Kiém tra mé hinh

Bwéc 6: Dw bao va khoang duv bao.
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M6 hinh mot nhan t6

Dang mo hinh:
y — a," a,x
Hé phwong trinh chuan:
ha.ta, 2 x= 2y
ﬁ
éoz x+élz K2 =2 Y. X

L.

Y nghia cac hé sb hoi quy.
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Kiém tra mo hinh

Kiém dinh cac hé s6 hoi quy:
Kiém dinh t-test: H& s6 c6 y nghia thong ké:

— - - =
2 phia : |t| t -.(n—2)
_ A _ : =
Bénphai g . (n—2
— Béntrai Tt < Tt

a (N7 2)

Tinh P-value= P (\th g M) ; Hé s0 cd y nghia khi P-
value < a hoéc: P-value/2<a ( kiém dinh mot bén).
Tinh t: =TINV(xac suét, bac tw do);

P-value: =TDIST( |t|, bac tw do, dusi 1 hosc 2)
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c 4: Danh gia mo hinh
- Tinh d0 xac dinh:

R € [-1,1] : mt&c dd gidi thich dwoc cla bién déc 1ap doi voi
sw thay doi cia bién phu thudc.
- Kiém dinh sw phu hop cia mé hinh:

V4 R J— >
Tinh: F - -*(n~2)  Trabang: F(x.1.n-2)

Néu: F > F.n-2y, MO hinh phu hop.
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Sai sO du bao

-Sai s6 dv bao va khoang dw bao trung binh:

CuuDuongThanCong.com
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M® hinh tong quat

Phwong trinh va H& phwong trinh chuan:

_ )
Y =a,Tax"ax L

na0+alz x+azz x2+...+apz xp:ZY

11
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Cac dang md hinh mét nhan to khac

MO hinh Logarit kep (log-log) v = 4 X !
M6 hinh Log — Lin ( linear) nhw: tang trwédng dan
s0,GNP, Murc cung tién té, that nghiép,...
M6 hinh tL‘lyén tinh- logarit: Yt =Y (1 -l—‘ r)t

(Lwong cung tién anh hwong téi GDP,Dién tich trong trot anh hwéng
dén san lwong, dién tich can nha tac déng t&i gia nha...)
M6 hinh nghich déo: v = a_* a -

( San lwgng dén chi phi cb dinh trung birth, Ty 1& that nghiép dén tién
lwong, thu nhap len chi tiéu mét loai mat hang,...)

= +
Yt a, aanXt

12
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3. MO HINH DA NHAN TO:

M6 hinh tap trung vao 2 dang co ban:

= . +
Y, a,a, X, a,X, . . X

— a a a
hoac @y, = a,X,'X, s X "Tu,

M6 hinh nay st dung trong dw bao vdi y nghia:

- Dé ngoai suy gia tri Y theo gia tri X,. Gia tri X, cho truéc
hoac phai dy bao.

- D& mé phdng theo céc kich ban khac nhau thong qua
moé hinh (trc 1& dwa ra cac diéu kién dé dat duwoc két
qud cho truwdc). Thue chat |a thay cac gia tri bién dau
vao X dé kiém tra Bién phu thudc dau ra.
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Quy trinh thwe hién

Bwéc 1: Lwa chon nhan to, thu thap so liéu.
C 2: Xép dinh dang ham phan énh moi quan
hé gilra doi twong dw bao va nhan té6 anh hudng
c 3: Xay dwng mo hinh dy bao:
- dang tuyén tinh: ¥~ a7 a7 A%, T Tax,
Céactham so 4, (i=0,1,2,.....,p) duoc wéc lwong
bang phwong phap OLS.
Buoc 4: Danh gia mo hinh
Buwdc 5: Dy bao va khoang dw bao

14
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U'ée lwong tham s cdia mé hinh

Hé phwong trinh chuan:
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Phan tich va danh gia mo hinh

Hé sb xac dinh:

s ESS > (y, ~ YD)~ _ > P
R? = = 1 — ——:;TSS = (Y, —Y)
TSS
Z(Yi—y)2
EES = > (Y. T Y)°;RSS — TSS ~— ESS

Y nghia: r* do tinh pht hop clia mé hinh, cac bién doc lap giai
thich dwoc bao nhiéu % su thay dbi clia bién phu thudc.
n 1

- 2

Hé sb xac dinh hiéu chinh: r ~“1-a~Rr"

n- k
Y nghia: Can ctr dé xac dinh viéc dwa thém bién doc 1ap vao md
hinh.

16
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Panh gia mo hinfk

a .

s R . ~ 4 A — J >
Kiém dinh hé so hoi quy: | ~ e

se (aj)

Y nghia: Hé s6 hoi quy cé y nghia thong ké.
R*(n k)

Kiém dinh gia thiét déng thdi bang 0: F ~ YErY oot
Y nghia: Cac hé s HQ khéng dong thdi =0
Khoang tin cay clia hé s6 HQ: _ +. w (aA_)

i 5Tk
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Kiém dinh cau trac(on dinh)ctia M6 hinh
( Chow test)
Chudi thoi gian ¢6 n quan sat, chia thanh 2 mau nhé c6 n; va n,
quansat(n=n;+n,).

Buwodc 1:U¢c lwgng md hinh n quan sat, co RSSy,

Buwoce 2: Udc lweng md hinh co n; QS, co RSS;

Buwéce 3: Udc lwgng mo hinh n, QS, c6 RSS,

Buodc 4: Tinh RSS, = RSS; + RSS, & (RSS . T RSS ) /k

R

Budc 5: Tinh: (RSS ) /(n ™ 2k)
Néu: F ~ Fa.i-1n-y  thi md hinh & hai giai doan khac nhau.
Tinh da cdng tuyén: Hé sb twong quan gitra 2 bién >0,8 hodc R?2

cao>0,8 nhwng t-test thap.Khac phuc la bd di mot bién .
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Dw bao
Dw bao gia tri trung binh:

— A -+ O_|_ + A 0
y, a, a/x, T a x .......... LhagX
g — < < g +
Y, t%;(n_k).se (Y,) ~ Y, Y, t%;(n_k).se (Y,)

VAN

var (9,) = 97 (X )T (X Tx) X ise(Y,) = JVar (9,)
Dw bao gia tri ca biét:

— < < g + —
YV, te se (Y, Y,) Y, Y, Uta .se (Y Y,)

S (n7k) S (n7 k) 0

A~ ~ A 2

vVar (Y, " Y, ) ~ Var (Y, )" ©?

se (Y, ~ Y,) — \/Var (Y, " Y,)

19
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c 4: Danh gia mo6 hinh

- Tinh hé s6 twong quan bdi

Thiét [ap ma tran hé s6 twong quan: néu cé m bién thi
cO ma tran cap (m+1)

N
p 3\
r [ e, r r (
11 12 im 10 Iy Mo, e o
r M, . r r
21 2 2m 20 i, e P
H = | o "=
H = | ... .
M APRERIRIRE F o Fm o r r . ... r
\ m 1 m 2 mm )
\ Mo Mg wveveeees Mo 0 Y,
=YX YK, : ,
0 + thé hién moi n hé qgil A X
5 r,, thé hién moi quan hé gilra y va x;
y X
20
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-y \ " r; thé hién moi quan hé gitra x; va X
: 5 5
7 3
Z §t Yoo Z iit X~
2 — ) _
52 52
N N

- Sai s6 dy bao:

S 4 U u
A~ ta(n) o+ Ow i |
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Trong do . i o
I . I _ _ =
( m
11 12 1 Z&it_xllﬁ_x]/
I .. | _
L = 21 22 2m Iu_ t :
I |

XywP) Xqupy 12 gia trl blen u, q tai thO’I diém du bao
Ly, 12 phan bu dai sO cla phan t& Iqu trong ma tran L
m Ia sO nhan to dwa vao mé hinh
n-m-1 1a s6 bac tw do

- Khoang dw bao:
y X tp A y y X tp

IA
*
IA
>
+
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