TYU TUONG QUAN

O

NGUYEN PHAT HIEN

NHAN VA KHUYET TAT
HAU QUA

KHAC PHUC
KHUYET TAT

\ v



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

. NGUYEN NHAN VA HAU QUA

@ Hién twong ty twong quan

@ Nguyén nhan hién tuong tu twong quan

@ Hau gqua cua hién tuong tu twong quan
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| 1 Hién twong tw twong quan

M® hinh tuyén tinh co dién gia thiét:

Cov(U; U;) = E(U U)=0Vi#]j
NOi cach khac, nhidu gian vdi mot quan sat nao do
khong bi anh hudng bai nhiéu gan vai mot quan sat
khac, néu c6 gid tri ca biét nao do cta U, > 0 (< 0)
thi khong c6 nghia cac gia tri khac cting > 0 (< 0)
Hién tuong tu trong quan xay ra khi :

Cov(U;U;) = E(U;U;)) 0 (i %))
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PO THI TU TUONG QUAN
Truc Ox: thoi gian; Truc Oy: phan du
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C4c gia dinh vé céch san sinh nhiéu
(trong chuoi thoi gian)
Giadinh 1:U, = pU,_; + €,
Trong do:
p: hé sb tu twong quan bac 1 (hay hé so tu hoi quy bac 1)
e nhiu ngau nhién théa man moi gia thiét cia md hinh
hodi quy tuyén tinh co dién.

-> U, tun theo lugc d6 tu hoi quy bac 1, ki hiéu AR(1)


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

C4c gia dinh vé céch san sinh nhiéu
(trong chuoi thoi gian)
Gia dinh 2:U, = pyU,_y +p U + -+ p,Us_,, + €
Trong do:
pi: hé s0 tw hoi quy bac j (j=1..p)
e nhiu ngau nhién théa man moi gia thiét cia md hinh
hodi quy tuyén tinh co dién.

-> U, tuan theo luoc do tu hoi quy bac p, ki hiéu AR(p)

-
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1.2 > Nguyén nhan hién twong tw twong quan ]

- Quan tinh — tinh chat pho bién cta cac dai lugng kinh
té quan sat theo thoi gian

- Hién tuong mang nhén
- Tinh chat “tr&” cua cac dai luong kinh té
- Phuong phép (k¥ thuat) thu thap va xi Iy so lidu

- Sai lam khi 1ap mé hinh: bo bién (khéng dua bién vao
mo hinh), dang ham sai...

-


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

|.3 > Hdu qud ciia hién twong tw twong quan ]

- C4c udc luong BPNN la cac ude luong tuyén tinh, khdng
chéch nhung khong phai la uéc luong hi€u qua nira.

- Cac uoc luong cua cac phuong sai la chéch va thong
thuong 1a thap hon gia tri thuc, do d6 gia tri cia thong ké T
dugc phong dai 18n nhiéu 1an so vai gia tri thuc ctia no

- Thong ké T va F khong con cd y nghia vé mat thong ké
nén viéc kiém dinh cac gia thiét thong ké khong con dang
tin cay nira

- Cac du bao dua trén cac udc luong BPNN khdng con tin

cy nira. :
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