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8.1. Cac thuoc tinh tot cia mot mo hi

e Tinh tiét kiém: M6 hinh chita mdt lwong t6i thiéu cac bién sd nhung van
phan anh dwgc ban chat quan hé kinh té€ thong qua moi quan hé cua bién
phu thudc va cac bién giai thich trong mo hinh.

® Tinh thong nhat: Véi cing mot bo so liéu ta chi c6 mot két qua duy nhat.

® Tinh thiét thyc: Bién doc lap phai giai thich duwoc sy thay do6i co ban cua
bién phu thudc dwoc thé hién thong qua hé s6 xac dinh R? kha cao.

® Tinh vitng vé mat ly thuyét: Cac két qua wéc luwong duwoc phai phu hop véi
ly thuyét va thuec tién kinh té.

® Kha nang dw bao cao: Thong qua mo hinh cé thé dw bao twong doi chinh xac
vé bién phu thudc.
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8.2. Cac loai sai lam'chidinh va hdu qua
| "

8.2.1. B4 s6t mot bién hoac moét s6 bién giai thich cia m6 hinh

® Gid st mo hinh duoc chi dinh dang: Y. = g, + £, X, + £, X, +U,
® M0 hinh boé sét bién doclap X;: Y=o +a, X, +V,
" Hau qua:
* Néu X, va X; co twong quan véi nhau thi:
E(a) =, E(a,) =0,
* Néu X, va X; khong cé twong quan véi nhau thi:
E(a,)=0a,,E(a) =,

e C4c suy dién thdng ké déu mat chinh x4c.
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8.2. Cac loai sai lam chi'dinh va hu qua
|

8.2.2. Pwa vao m6 hinh mét hoic mot s6 bién giai thich khong cin thiét

* Gia st moO hinh duwgc chi dinh dang: Y. =8 + 8, X, +U,
® Mo hinh thtra bién doc lap Zi: Y=o, +a, X, +a,Z +V
" Hau qua
e Udclugng @, khong cé y nghia thong ké.
e Cac udc lugng 4,4, van la cdc ude lugng khong chéch nhung khong con 1a
cac wdc luong hiéu qua nhat.

* C4c suy dién thong ké déu mat chinh xAc.
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8.2. Cac loai sai lam chi dinh va hu qua
g c

8.2.3. Lwa chon sai dang ham

® Gia st mO hinh dwogc chi dinh dung: Y. =4 + 4, X, + £, X, +U.

® M6 hinh c6 dang ham sai:  In(Y,) =, + o, In(X,) + e, IN(X,,) +V,
" Hau qua:
Cac két luan dwa trén két qua thu dwoc ¢ thé khong phan anh diang ban chat

hién teong kinh té.
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8.3. Phat hién sailamchidinh ———
8.3.1. Phat hién mo hinh thira bién
Xet mo hinh: Yi=p+ Xy +ot Lo X + Bra X T+ LKy T,

® Néu cé co sd cho rang bién X; nao do la khong can thiét doi voi mo hinh thi
tién hanh kiém dinh: .
| H, 3, =0
H 5, #0
® Néu c6 co sd cho rang mot s bién giai thich nao d6, chang han: X_.,,..., X,
la khong can thiét do6i vai mo hinh thi tién hanh kiém dinh:

HO :ﬂm+1:IBm+2 :"':ﬂk :O
H 36 #0
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8.3. Phat hién sai Iam chi dinh —

8.3.2. Phat hién mo hinh thiéu bién
Xét mo hinh ban dau: Y. =B+ B,X, +U, (1)
® Néu cb co sd cho rang md hinh bo sét bién Zj ndo d6 thi ta tién hanh héi quy
mo hinh: Y, =g + 4, X, + f.Z. +U.
* Kiém dinh cap gia thuyét: Hy: 5 =0
H : 8, #0
Phuwong phap nay chi ap dung dwoc khi ¢6 so liéu caa bién Z twong tng véi
sO liéu cua cac bién trong mo6 hinh. Truong hop Z khong cé thong tin, st dung
kiém dinh Ramsey va Lagrange dé phat hién hién twong bo sot bién cia md

hinh goc.
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8.3. Phat hién sailamchidinh ———

= Kiém dinh Ramsey
* Bude 1: H6i quy mo hinh (1) thu duoc: Y, R? RSS,

® Budc 2: Hoi quy mo hinh Ramsey:
Y =B+ B X+ YD+ BN+ ﬁp+1YAi " +V; = R;,RSS,
® Budce 3: Kiém dinh cap gia thuyét sau:
H,: MH (1) khong thiéu bién
H,: MH (2) thiéu bién
___(RSS,—RSS,)/ p-1
RSS, /(n—(k+p-1))

Mién bac bo véi mitc y nghia a: W, :{F F>F, (p-1n—-k- p+1)}

Tiéu chuan Kb:

~F(p-1Ln-k-p+1)
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8.3. Phat hién sailamchidinh ——

= Kiém dinh nhin t& Lagrange:

* Budc 1: Ho6i quy md hinh (1) thu dwoc Y, e

® Bude 2: Ho6i quy mo hinh: € =, + 5, X, +:B3Yﬂiz +IB4Y’;3 +----+,Bp+1Yip TV, = R12

® Budce 3: Kiém dinh cap gia thiét sau:
H,: MH (1) khoéng thiéu bién
H,: MH (2) thiéu bién
Tiéu chuan Kb: 7° =(N)R? ~ P
Mién bac bo véi mirc y nghia a: W = { y4 > y4 > Zi(p_l)}
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8.3. Phat hié i 1am chi din
/
"Vidul:

Nghién ctu mdi quan hé tong dau tu - DauTu (nghin ty dong) phu thudc vao
GDP (Nghin ty dong) va lai sudt huy déng von 12 thang — LS12 (%). Mau s6
liéu ctia Viét Nam giai doan 1995-2017, nguén Tong cuc Thong ké.
Mo hinh hoéi quy ban dau:

log(DauTu,) = B, + B,10g(GDP) + B,LS, +U.

® S& dung bd sO li€éu ctia cac bién ban dau, wéc lvong mo hinh Ramsey. Dwa
vao két qua wdc luong, thyee hién kiém dinh hién twong bo sét bién ctia mo
hinh ban dau?
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8.3. Phat hiénsailamchidinh —

Bang 8.1. Két qua h6i quy mé hinh Ramsey

> —

Ha Noi - 2018

(=] Equation: UNTITLED Workfile: TANGTRUOMNGGDP::Untitled?, - B X
[UiewlPrncIDbject] [PrintINamelFreeze] [EstimatelFnrecastIStatsIResids]
; Ramsey RESET Test it
| Equation: UNTITLED E
4 Specification: LOGDAUTU) LOG(GDP) LS C
1 Omitted Variables: Powers of fitted values from 2 to 2
| YValue df Probability
F-statistic 13.48374 (2,18) 0.0003
Likelihood ratio 21.05806 2 0.0000
F-test summary:
Sum of 3q. df Mean Squares
Test 23R 01232693 2 0.061249
Restricted S5R 0206263 20 0.0102313
Unrestricted SER 0.082565 18 0.004587
LR test summary: i
Yalue df
Restricted LoglL 2157652 20
Unrestricted LoglL 3210555 18
Unrestricted Test Equation:
Dependent Variable: LOG{DAUTU})
Method: Least Squares
Date: 011419 Time: 11:45
Sample: 1995 2017
Included observations: 23
| Yariable Coefficient Std. Error t-Statistic Prob.
1 LOG(GDP) -6.120268 2147178 -0.289077 07758
L= 0.006737 0.037443 079827 n.es592 -
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8.3. Phat hién sai 1am chi dinh —
" Vidu2:
St dung mdi quan hé ctia cac bién trong vi du 1, cung véi bd so0 liéu cta cac
bién ban dau.
® Cau hoi nghien ctru:
Hoi quy md hinh: e = 4, + /3, log(GDP) + A.LS, + log(DauTu,)” +U.
Thu duwoc: R’ =0.299

Két qua nay cho két luan gi vé mo hinh ban dau?
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8.4. Kiem dinh ve tinh phan-b6 chuan ctia SSNN

® Trong cac md hinh héi quy ta ludn gia thiét cac sai s ngau nhién c6 phan

phoi chuan. Tuy nhién trong thuec t€ gia thiét nay co6 thé bi vi pham.

* Khi gia thiét nay bi vi pham thi cac wdc luwong diém thu dwoc t&r phuwong
phap OLS van 1a cic wdc lwong tuyén tinh, khong chéch, t6t nhat. Tuy nhién
cac suy dién thdng ké s& mat chinh xac.

= Kiém dinh Jarque - Bera:
Gia st m6 hinh ban dau: Y, =4+ 8,X,,+U. ()

® Budc 1: Hoi quy mo hinh da cho thu dwoc bo dit liéu cta phan du e,
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8.4. Kiém dinh ve tinh phan bo chuan ctia-SSNN
- @ Budc 2: Tim hé s8 bat ddi xting S (Skewness) va hé s6 nhon K (Kurtoris) ctia

le(ei—afln Z_llef’/n Z_ll(ei—éi)“/n Z_llei“/n
S:I_ 83 :I_S3 ’K:I_ S4 :I_S4

€ € € €

cac phan du:

Kiém dinh cdp gia thuyét:
H,: Céc sai s6 ngau nhién c¢6 phan phdi chuan

H,: Céc sai s0 ngau nhién khong phan phdi chuan

24
Mién bac bo gia thuyét Hy: W, = {JB :JB > Zi(z)}

2 2
Tiéu chuan kiém dinh: JB=n { 86 n (K-3) } ~ 2
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8.4. Kiém dinh ve tinh phan b6 chuan cia SSNN

= Néu cac U, khong phan phdi chudn thi ¢6 hai cich khic phuc:

® Tang kich thudc cia mau vi khi kich thwdc du 16n cac phan phdi cta U, sé
tiém can phan phoi chuan.

® Bo bét bién giai thich ra khoi mo hinh néu c6 thé.
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8.4. Kiem dinh ve tinh phan bo chuan ctia-SSNN

" Vi du 3. Stt dung m&i quan hé ctia cac bién trong vi du 1, M6 hinh héi quy ban
dau:
log(DauTu,) = B + S,1og(GDP) + S,LS. +U.
® Cau hoi nghién cttu: Dua trén két qua trong bang sau, thwc hién kiém dinh

tinh phan b6 chuan cta sai s6 ngau nhién bang kiém dinh Jarque — Bera?

10

Series: Residuals
Sample 1995 2017

8 J Observations 23
Mean 3.16e-11
6 | Median -4096.012
Maximum 184939.5
Minimum -116390.7
4 Std. Dev. 60891.21
Skewness 0.771529
Kurtosis 5.410749

Jarque-Bera  7.851371
Probability 0.019729
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