HUONG DAN PQC BANG EVIEWS
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TSS =727 ;ESS =772 ;R88§ =777, 6%2 =777

£ POC BANG KET QUA HOI QUY [ Const ﬂﬁ [t [ p-value

Variable Coefficient ~ Std.Error  t-Statistic Prob.
C—B, 14.32168 1.116283 12.82979 0.0001
Xl = El -2.258741 0.320460 -7.043438 0.0009
X2 - f, 1.237762 0.342586  3.612997 0.0153
R-squared — R* 0.909573 Mean dependent var — ¥ 9.000000
Adjusted R-squared — R* 0.873402 S.D.dependent var — Sy 2.878492
5.E. of regression — & 1.024183

Sum squared resid — RSS 5.244755
F-statistic— F, 25.14667
Prob(F-statistic) —» p-value(F,, 0.002459

+ MOI QUAN HE GIU CAC O KET QUA

Dependent Variable: CT
Method: Least Squares
Date: 10/25/15 Time: 07:25

Sample: 1 74

Included observations: 74

Variable Coefficient  Std. Error t-Statistic Prob.

C 3.418269 0.705739 4.843531 0.0000
TN 0.431518 0.037513 11.50323 0.0000
R-squared 0.647619 Mean dependent var 10.05811
Adjusted R-squared 0.642725 S.D. dependent var 5.844023

S.E. of regression 3.493119 Akaike info criterion 5.366122
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Sum squared resid 878.5351 Schwarz criterion 5.428394
Log likelihood -196.5465 F-statistic 132.3243
Durbin-Watson stat 1.748324 Prob(F-statistic) 0.000000

+ Included observations: S quan sét (ky hiéu 1a “n”)
+ Coefficient: Hé s6 hdi quy tuwong tng cua cac f;. Voi By 1a hé sé chan (hé so tu
do) va cac f; (j>1) 1a hé s6 gdc (hé s6 hoi quy riéng).
+ Std. Error: D léch chuan cua cac hé so hdi quy B; tic 1a Se(f)).
o L .. _Coefficient_ B, . P
+ t-Statistic : Gia tri cua thong ké t = =——— . Dung dé kiém dinh sy
Std.Error Se(B))

anh huong cua cac bién doc 1ap ddi véi bién phu thuoc. Khi biét két qua cua 2
trong 3 6 “Coefficient ”; “Std. Error” va “t-Statistic” ta sé tinh dugc 6 con lai dua
vao cong thuec trén.
+ Prob : Cho biét mac y nghia o nho nhat dé cac B; c6 nghia thong ké (hay B#0)
tc 14 mirc ¥ nghia o nhé nhét dé bién doc 1ap c6 anh hudng dén bién phu thudc.

Trong théng ké ta thuodng chon mic ¥ nghia tiéu chuan 1a 5% vi vay néu
a<0.05 ta ndi bién doc 1ap c6 anh huong dén bién phu thudc va voi a>0.05 thi
nguoc lai bién doc 1ap khdng c6 anh huéng dén bién doc lap.
ESS __ RSS
TSS 1 Tss
lam thude do mure d phu hop cua ham hoi quy.
+ Adjusted R-squared: Hé sé xac dinh bai hiéu chinh

+ R-squared: Hé sé xac dinh boi R = , VGi 0<R’<1. R? dugc dung

- -1 - .. A . : 2
R*=1- (1-RY h . R? 6 thé nhan gié tri &m d0 R? ludn duwong.Véi n va k da biét
ta c6 thé tinh R? khi biét R? va nguoc lai dya vao cong thuc trén.

H A~ A r o /\2 Zelz
+ S.E. of regression: "6" 1a wéc luong cua o, & =T
+ Sum squared resid:Tong binh phwong cac gia trji phan du RSS = Ye,” =
Y (Y; — ¥,)%. Khi biét S.E. of regression ta c6 thé tinh duwoc Sum squared resid hozic
nguoc lai.

. _ YY;
+ Mean dependent var: Gia tri trung binh cua bién phu thuoc Y =Zn‘
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+ S.D. dependent var: D¢ léch chuan cta bién phu thuoc Sy=,/TSS/(n — 1) . Khi
biét R-squared va Sum squared resid ta c6 thé tinh duoc TSS qua d6 tinh dugc S.D.
dependent var.

R?/(n—k)
(1-R?)/(n-1)’
dugc R?hodc nguoc lai ta ¢d thé tinh F tir 6 R%

+ Prob(F-statistic): Cho biét mtc ¥ nghia o nhé nhat dé mé hinh pht hop (tic 1a
R?#0)

+ Durbin-Watson stat : Gia tri cia d trong théng ké Durbin-Watson, cai nay dung
dé kiém dinh ty trong quan bac 1 (So sanh véi d dy)

+ F-statistic: Gia trj théng ké F. F= T két qua 6 nay ta co thé tinh
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