Chuong 8
Tw twong quan

I. Ban chat va nguyén nhan ciia tw
twong quan

Tu twong quan: La su twong quan gitra
cac thanh phan ctia chudi cac quan
sat theo tho1 gian hay khong gian.

Néu co tu tuong quan giita cac sai sO
ngau nhién thi :
Cov(U;, U) =0 (1))
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I1. Mot so khai niém vé lwge do tw twong
guan
Xét md hinh sau day véi so heu thot gian :

, Y= Bt BX
-Néu  U;=pU+& (-1<p <1) (a)

Trong do : €, thoa cac gla thiét ctia mo hinh
hodi qui tuyén tinh co dién :

E(e,) =0 Vvt
Var (e)=c% WVt
Cov(e, €-)=0 (t=#t")
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Thi (a) dugc goi 1a lwoc d6 tu twong quan
bac nhat Markov, ky hiéu AR(1) va
p duogc go1 la hé so tu twong quan bac nhat.

-Neu Uy =p Uy pUp, +.. ppUpt & (D)

(1 P15 9pp—1)

Trong do : €, thoa cac gia thiét ctia mo hinh
hoi qui tuyén tinh co dién .

Thi (b) duoc goi 1a lwoc do6 tu twong quan
bac p Markov, ky hicu AR(p).
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ITI. Uéc lwong OLS khi ¢o tw tu’O’ng quan
Xetmo hinh: Y, =B+ B, X, (1)

Vi U, pUt e ( 1 < p <1)
Néu dung OLS dé uéc lugng (1) thi :

" inyi
B, -ZXZ

Nhung cong thire tinh phuong sai1 da khong
con nhu truoc :
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IV. Hau qua cua viéc st dung phuwong
phap OLS Kkhi co tw tu’()’ng quan

1. Cac uoc lugng OLS van 13 cac udc luong
tuyen tinh, khong chéch nhung khong

con
2. Ubc |

hi¢u qua ntra.

lwong cua cac phuong sai1 b1 chéch

(thuong thap hon gia tr1 thue) nén cac
ki€ém dinh t va F khong con hi¢u luc ntra.

3. Thuong R? duoc wdce lugng qua cao so
vol gia tr1 thuc.

4. Sa1 sO chuan cua cac gia tr1 du bao khong
con tin cay nira.
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V. Cach phat hién ty twrong quan

1. Phwong phap do thi

- Hoi qui m6 hinh goc = thu phan du e..

- V& d6 thi phan du e, theo thoi gian.

- Néu phan du phan bd ngau nhién xung
quanh trung binh cua chung, khong
bicu thi mot kiéu mau nao khi thoi gian
ting = mo hinh goc khong ¢ tu tuong
quan.
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2. Kiém dinh d ciia Durbin-Watson
Xét mo hinh hdi qui ¢6 tu trong quan

bac nhat (U, =pU,_,+e, (-1<p<1)).
- Thong ké d. Durbin-Watson :

Z (et_et_l)
- ¥ 2(17 5)
2 e’
t~1 Z e o

2

d—t

p laudcluongcua pva: o ~
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Khindualonthi: d=2(1-p)
Do -1<p<1nén 0<d<4
- p =0 (khong c6 tu tuvong quan) =2 d = 2
- p =1 (twvong quan hoan hao duong) 2d=0

- p = -1 (twvong quan hoan hao am) =2 d=4
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* Qui tac kiém dinh d ciia Durbin-Watson:

— — T P S—— T -

tuong cO tu turong

quan tuong quan

duong Khong quan Khong am
quyet quyet

[ ] [}
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Trong do D, va d la cac gia tri t61 han
cua thong ke Durbm Watson dua vao
ba tham so : o, sO quan sat n , so bién
doc lap k’.

Vi du : Mot két qua hol qui duoc cho
Y. =125+ 3.16X;-2.15D; (1)
n=20 d=0.9
Vo1 o =5%, n=20, k’=2, ta coO :
d =11 d,=1.54
2 d=0.9 € [0,d ]nén (1) cb tu tuong
quan duong.



http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

Kiém dinh Durbin-Watson cai bién :

V&1 murc v nghia 2., ta ¢o

0 d, 4 -d,
A ) G
| | |
Co tu Khong Co tu
twong co tu tuong
guan twong guan

duong guan am
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3. Kiém dinh Breusch-Godfrey (BG)
Y= Bt BaXi + U, (1)
vol Uy =p;Upt poUp, ...+ ppUt &

Xéet mo hinh ;

g, thoa man cac gia thi€t cua mo hinh ¢6 dién
Can kiém dinh Hy: py=p,=...=p,=0

Budc 1: Udc |

(khong co tu trong quan)

urong mo |

11N,

Budc 2: Udc |

urong mo |

h (1), thu e..

hinh sau, thu R?:

€ = Byt BoXi t pr€at PoBp Tt Ppept Vi
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Budc 3 : Néu (n-p)R2 > %2 (p) = bac bo
H,, nghia la c6 ty twong quan.

Chuy : (n-p) chinh la sO quan sat con lal
sau khi lay tré dén bac p, Qen c6 thé coi
(n-p) 1a s6 quan sat cia mau mol .

Trong Eviews, két qua kiém dinh BG
hién thi Obs*R- -square firc la (N-p)R2.

* Vidu: Hoi qui mo hinh (1) roi dung
kiém dinh BG xem (1) ¢o tu twong quan
khong. Két qua :
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Breusch-Godfrey Serial Correlation LM Test: [ G —
F-statistic 0.350615  Probability 0. 709537
Obs™R-squared 0.8349740  Probability 0.657132
Test Equation:

Dependent Varable: RESID
Method: Least Squares

a C | Yy

I || Path = cheviews3 || DB = none || W = thuchanh

Ta c6 : Obs*R2 = 0.8397 véip=0.657 > o =
0.05 nén chap nhan H, nghia la khong co tu
terong quan.
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