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LY DO SU DUNG HOI QUY BOI

* Thoéng thuong bién phu thude Y chiu tic dong
badi nhiu bién doc 1ap X.

+ M6 hinh hdi quy don bién khong giai thich
dugc sy bién ddi cua bién V.
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NOI DUNG

* MO hinh hdi quy 3 bién
* MO hinh hbi quy k bién
* Du bao
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MO HINH HOI QUY 3 BIEN

7/1/2014

+ MO hinh hdi quy téng thé 3 bién:

E(Y1X3, X3) = By + B2X2+B5 X5
oY :bién phu thudc

o X, va X3 bién doc lap
o By :hésbtudo

0 By, B3: hé sb hdi quy riéng
+ Y nghia: PRF cho biét trung binh c6 didu kién

ctia Y v6i didu kién di biét cac gia tri ¢b dinh
cua bién X2 va X3.
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MO HINH HOI QUY 3 BIEN

* Y nghia hé s6 hdi quy riéng: cho biét anh

huong cua timg bién doc lap 1én gia tri trung
binh cta bién phu thudc khi cac bién con lai

duoc giit khong doi.
+ M6 hinh hdi quy tong thé ngau nhién:

Y = By + BaXoi+Ba X3ty

o u;: sai s6 nglu nhién cua tong thé

7/1/2014 TS. Hoang Khac Lich 2

CAC GIA THIET CUA MO HINH

+ Gi4 tri trung binh cua Ui bing 0

E(Ui|X21, X3:) = 0
+ Phuong sai ciia cac Ui 1a khong d6i

Var(U;) = o?
* Khong co hién tugng ty tuong quan gitra cac Ui

Cov(U;, U;) = 0; i#

+ Khong c6 hién twong cong tuyén gitta X, va X3
* U; c6 phan phdi chuin: U;~N (0, 52)
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UOC LUONG CAC THAM SO

+ Ham hdi quy miu
Yi =B+ B Xoi + B X5+

sai s6 ciia mau tmg véi quan sat thir i
e =YY,

* Str dung phuong phap binh phuong nho nhét
dé udc lugng cac tham sé 4, 4,, A,

TS. Hoang Khac Lich

Q=26 =Y (Y~ B BXy—BXy)" —>min
:/(% =23 (Y, = B~ B Xy — B X5) =0
dﬂZ—ZZ(Y — B B Xy = B X)) (=X5) =0
dﬂs =22 (Y, = B~ Xy — B Xy )(=X5) =0
e

UOC LUONG CAC THAM SO

Z yl X2| Z X3| Z yl X3| Z X2| X3|
2 Z X2| Z X3| (Z X2| X3|

Z Y| X3| Z X2| Z yl X2| Z X2| X3|
3 Z X2| z X3| Z X2| X3|
Bl :Y__:éz)zzi _Bs)zsi
x =X —X y, =Y, -Y

TS. Hoang Khic Lich
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PHUONG SAI CUA CAC UOC LUONG

1 fzzzx; + iszzxzzu 72)?2)(732X2ixal

a1 2
var(f) =+ SR (D Kae)? Yo
R 3 s R

ZX; 2

Var (f,) = —Z XZZIZX; 7(2 X2|X3i)2 o
* 62 1a phuong sai ciia U; chua biét nén dung uée
lugng khong chéch:
52 2.8 _@=ROIy?
n-3 n-3
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HE SO XAC PINH

2

- Heséxdcdinh R?: , Ess_  Rss ., &°

“Tes s U
>y
=1

+ M hinh héi quy 3 bién: g2 _ XY+ A2 Y%

NG

* Hé sb xéac dinh diéu chinh: >3 (g/
ok la sb lugng tham s6 clia g2 _ (n—Kk)
md hinh, ké ca hé sb ty do. > y?
(n-1

7/1/2014 TS. Hoang Khac Lich =

HE SO XAC PINH HIEU CHINH

R?-1-@-Rr?) L
n—k
+ Dung R? @& xét viéc dua thém 1 bién vao md
hinh. Bién méi dua vao mo hinh phai thoa 2
diéu ki¢n:
oLam R? ting
o Hé s6 hdi quy bién mai thém vao mé hinh khéc 0
c0 y nghia
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KHOANG TIN CAY

* V6i muc y nghia o hay d6 tin cay 1- o
B e(Bi—s&:p+&)

Trong do,
g = SE (,8. )t(n—3,a/2)

71172014 TS. Hoang Khac Lich

KIEM DPINH GIA THUYET

+ Kiém dinh gia thuyét Hy: 3 = f3;

0Bl Tinh =M

SE(,)

o B2: Nguyén tic quyét dinh

= Néu |t;| >t : Béc bo Hy.
It (n-32) o

= Néu |t;] < t(n_&%): Chap nhan H,.

7/1/2014 TS. Hoang Khac Lich =

KIEM PINH GIA THUYET

+ Kiém dinh gia thuyét dong thoi bang khong:
Hy: B, = .33' =0 )
Hy: C¢ it nhat 1 tham s6 khac 0
o B1: Tinh R2 (n _3)
T @—-R?)2

o B2: Nguyén tic quyét dinh
= F > F,(2,n — 3): Bac bo Hy (m6 hinh phu hgp)
®* F < F,(2,n — 3): Chép nhan H, (md hinh khéng phi
hop)
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MO HINH HOI QUY k BIEN

+ MO hinh hdi quy téng thé:
EY/X,,.. X ) =68+ BXy+.+ B X

+ M5 hinh hdi quy méu ngiu nhién:
,Yi = 181~+ P X+t B X + 6
Sai s0 cia mau ung véi quan sat th i

& =Y, =Y, =Y =B~ B Xy =Xy == B X

712014 TS. Hoang Khac Lich 1

n n P A A :
Zeiz:Z(Yi_ﬂl_ﬂZXZi_ﬂsxsi_‘"_ﬂkxki) — min
i=1 i=1

0) e’

45;?:_2;6/; _ﬁl_ﬁzxzf _ﬁsxsi _---_ﬁkx ki):o

0y e?

Agzﬂ?=_2;&i _ﬁl_/?zxy _:B3X3r _-"_ka k,r‘)(y =0

62&2
ﬁ:_zzQ -Bi-Buxy _ﬂsxzf_-"_ﬁkxkf)(“ =0
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KHOANG TIN CAY

* V&i mtc y nghia o hay d¢ tin cay 1- o

Boe(Bi—sibi+e)
Trong do,

& = SE(Bi )'t(n—k,alz)
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HE SO XAC PINH

B ﬂzz YiXsi +ﬂsz YiXsi +"'+/8kz YiXii
- 2

2
« Heé s6 xac dinh hiéu chinh:

R?-1-a-Rry) L
n—k

R2

V6i k 1a s6 luong tham sé ctia mo hinh, ké ca hé
sO tu do

712014 TS. Hoang Khac Lich 1

HE SO XAC PINH HIEU CHINH

R?-1-(@-Rr?) 1L
n—k
+ Dung R? dé xem xét viéc dua thém bién vao
mb hinh. Bién méi dua vao mé hinh phai théa
2 diéu kién:
oLam R? ting

o Hé s6 hdi quy bién mai thém vao mé hinh khac 0
va ¢ y nghia (hay con goi la c6 ¥ nghia thong ké)
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KIEM DINH CAC GIA THUYET HOI QUY

+ Kiém dinh gia thuyét vé hé s6 hdi quy
o Kiém dinh gia thuyét Hy: B; = B;*
oBL:Tinh t = M

SE(B)

o B2: Nguyén tic quyét dinh

= Néu |t;| >t : Béc bo Hy.
It (n-k2) o

= Néu |t;| < t(n_k 5): Chép nhan Hy.
2
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KIEM BPINH CAC GIA THUYET HOI QUY

+ Kiém dinh sy phu hgp cua m6 hinh (kiém dinh
gia thuyét ddng thoi bang khong):
Ho: Bz—ﬁs'— —ﬁlg=0
H;: C6 it nhat 1 tham so khac 0

R2(n—k)
@-R*)(k-1)
o B2: Nguyén tic quyét dinh
= F > F,(k —1,n— k): Bic bé Hy (md hinh phu hop)
* F < F,(k—1,n—k): Chip nhan H, (md hinh khong phu
hop)

o B1: Tinh

711/2014 TS. Hoang Khac Lich

DU BAO

+ MB& hinh héi quy
Y, =B+ X, At B X
1

* Chowusegidti o o _ X3

X

* Dy bao gia tri trung binh va gia tri ca biét cia Y
v6i mirc ¥ nghia o hay d6 tin cay 1 - o.
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DU BAO

* Udc lugng diém
Yo = B+ oX3 + .t X
* Du bao gia tri trung binh ctia Y
E(V/X,)e (Yo Eo1 o"‘go)
Véi &y = SE(YO)t(n—k,aIZ)

SE(Y,) =/Var(Y,)

Var(Y,) = 62X T (XT.X)™.X°
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DU BAO

* Du bao gia tri ca biét cia Y
Yo € (Yo —&03Y t+&p)

Vai: g(') = SE(Y, _Y,\o)t(n—k,a/Z)

SE(YO _YAo) = \lvar(Yo _YAo)

Var(Y, -Y,) =Var(Y,) + 6>
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