Chuong 3
Mo rong mo hinh hoi qui hai bién

1. Hoi qui qua goc toa do
MO hinh ; Y = B,Xi + U (PRF)
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*Luuy:

* R2 ¢6 thé Am d6i v&i mod hinh nay, nén
khong dung R? ma thay bdi R?4
€ xv 2
nr -
th o z XIZZ Yiz

» Khong thé so sanh R2 voi R2,

. Thu’(‘)’ng nguo1 ta dung mo hinh ¢o tung do
goc tror kh1 co mot tién nghlem rat manh
can phai dung mo6 hinh qua goc toa do.

Vidu:
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2. M6 hinh tuyén tinh logarit (log-log)
MO hinh: InY. =B, + B,InX; + U. (PRF)

* Pac diem cua mo hinh :

- B4, B, uéc lugng duoc bang phuong phap
OLS bang cach dat Y, = InY, va X;"= InX..

- B, : 1a hé sO co gian cua Y theo X.

V1. vi phan 2 vé ciia mo hinh log-log, ta co :
1 1 dY _ X
—dY =B, —d&X T B T —X —

Y X dX Y
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» Vi du :Khao sat vé nhu cau ca phé —Y
(sO tach /ngudi/ngay) va gia ban 1é ca
phé X(USD/kg) tir ndim 1970 dén 1980,
hoi qui mé hinh log-log :

IAY = 0.7774 ~0.253 In X,
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3. Cac mo hinh ban logarit

a. MO hinh log-lin :
MO hinh: InY; =B, +B,X:+U. (PRF)
Pic diém :

dY /Y _ thay doi tuong doi cua Y

B, ~
dX thay doi tuyet doi cua X

= X ting 1dvi thi Y s& thay d6i 100 B, (%)
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Vi du : M0 hinh tang truong
Yi=Yo(1+0)°
Y, : GDP thoi diem t (t=1,2,3,...)

g : toc d6 tang truong binh quan nim
Lay In hai vé : InY, = InY, + [In(1+g)].t

hay InY,=p;+p,t
Vidu : Véi s6 liéu GDP tir 1972-1991, ta ¢
INGDP = 8.02 T 0.0247 t
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* M6 hinh xu hwéng tuvén tinh

e MOhinh: Y, =fB,+B,t

Y, : bién c06 s0 licu theo thot gian

t : bién thoi gian hay bién xu hudng.
Vi duy : Véi so liéu GDP (dv : ty USD) tir
1972-1991, dung mo hinh xu hudng, ta
CO .
GDP =2933.054 + 97,6806 t
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b. MO hinh lin - log :
MO hinh:  Y;=p,+B,InXi+ U, (PRF)
Pic diém :

dY thay doi cua Y

pF,

dX / X thay doi tuong doi cua X
= X ting 1% thi Y s& thay d6i B,/100 dvi

Vi du : Hoi qui GNP theo In(cung tién) voi
s6 liéu tir 1973 dén 1987, ta c6 :

N

GNP, = 716329 .2 " 2584 .785 M,

t
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3. Mo hinh nghich dao
MO hinh: v =g + 52{1—} +u  (PRF)
X

Pic diém : Khi X> 0o =Y > B,

*Mot s6 truong hop ap dung mo hinh nay:

- Quan hé giita chi phi san xuat co dinh
trung binh (AFC) va san luong.

- Quan hé giira ti 1¢ thay doi tién luong va
ti 1€ that nghi€p (duwong cong philips).
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- Puong chi tiéu Engel biéu dién quan hé
gilra chi ti€u cua ngu:(‘)’i ticu dl‘mg vé mot
loa1 hang hoa vo1 thu nhap cua nguot do
néu hang hoa co dic diém sau :

(a) C6 mdt murc thu nhap té1 han ma dudi
muc do, nguo1 ticu dung khong mua
hang hoa nay (mtrc nguong la (- ./ ,)).

(b) C6 murc ti€u dung bao hoa ma cao hon
murc do, nguo1 tieu dung khong chi ticu
thém du thu nhap cao dén dau.
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