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huong 1. Mot s6 khai niém co ban
huong 2. M6 hinh hoi quy hai bién
huong 3. M6 hinh hdi quy boi
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huong 5. Cac khuyét tat cia mo hinh

huong 6. Chon mé hinh va kiém dinh viéc chon mé
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1.  Kinh té lrgng 1a gi ? (Econometrics)

Stone, 1954).
Kinh té luong co

(Goldberger, 1964).

(Theil, 1971).
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2. Phwong phap luin cia kinh té lwgng

Néu cac gia thuyét M6 hinh

= toan hoc
Thiét lap mo6 hinh

¥ -~ M6 hinh
Thu thap so liéu Kinh té luong
R 2
Uéc luong tham s6
L 2
Phan tich két qua
L 2
Du bao
¥
Ra quyét dinh
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Buéc 1: Néu cac gia thuyét, gia thiét
Pua cac gia thuyét vé moi lién hé giita cac yéu to
Gia thuyét phtt hop muc dich nghién ctu
Con goi 1a xay dung mé hinh Iy thuyét

Bué6c 2: Pinh dang mé hinh toan hoc, gom
Céc bién s6: lugng hda, s6 hda cac yéu to
Cac tham s6, hé s6 thé hién moi lién hé
Cac phuong trinh (Y = ,+ B,X)

Budc 3: ng mo hinh kinh té lugng

Thém vao mo hinh todan hoc y€u to ngau nhién, thé hién
qua sai s6 ngau nhién (Y, = .+ B, X, + U,)
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Buéc 4: Thu thap, xir 1y sé liéu thong ké

e Duing s6 liéu mau dé uéc lugng cac tham so

e Do chinh xdc cua so liéu anh huong dén két qua
Buéc 5: Ubc lrgng cac tham so

o Sir dung phan tich hoi quy, uéc lugng tham so6
Buéc 6: Phan tich két qua

e Phan tich vé kinh té: c6 phu hop ly thuyét khong?

e Phan tich vé kj thuat: thong ké va toan hoc

o Néu c6 sai lam, quay lai cac buéc trén
Bwoéc 7: Dw bao

¢ Mb hinh phu hop vé Iy thuyét va ki thuat, st dung dé du bao
Buéc 8: Kiém tra, dé ra chinh sach
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3. S6 wuchophan chKinhté ng
31 Phdn is6 u
Cancu o mvi khong gianva igian aso
u, itachiasO u mba i:
e So liéu theo thoi gian la so liéu quan
sat mot doi tuong tai nhiéu thoi dlem khac nhau.
o S6 liéu chéo 1a so liéu quan sat
nhiéu doi tugng/khong gian khac nhau tai cling mot
thoi diem.

e So liéu hon hop la s0 liéu quan sat nhiéu do6i tuong khac
nhau tai nhiéu thoi diém. SO liéu hon hop la két hop hai
loai so liéu theo thoi gian va s6 liéu chéo.

S6 u nh nhva nh ng
S6 uso p,s6 uthu p
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u cho phan tich kinh té lugng
Nguon goc so liéu:
e Co quan chinh thtc
e Diéu tra khao sat
e Mua tu don vi khac
Piém luu y khi str dung sb liéu
e S6 licu phi thuc nghi€ém nén c6 sai sd, sai sot
e S6 liéu thuc nghiém cing c6 sao $O phép do
e Sai sét khi str dung bang héi, mau khong phu hop
o So liéu tong hop khong dé phan tach
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Thwc hanh Eviews

File » New » Workfile

Workfile structure type:
e Unstructured / Undated
e Dated - regular frequency
e Balanced panel

Date specification: Multi-year / Annual / Semi-annual
/ Quarterly / Monthly / Bimonthly / Weekly / Daily - 5
day week / Daily — 7 day week /...

Dinh dang Quarterly: yyyyQx
Dinh dang Monthly: yyyyMxx
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ng OLS
nh R2
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iqui

ng;
. nh:
gla tang;

NS = f(PB )
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NS = F +F pB

+1

(1.1)

L5
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o t: £ §/x = o
. BB
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/ e A o —
= $/x =0
ng:
‘ e $/x =B + B x (1.4)
e $/x -
n X);
(PRF - Population
Regression Function);
1 qui:
.
ng 0.
o

17
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ng.
PB(10kg)

NS(tin/ha) : : L : -
3.8 1 1
4.3 3 1 2 2
4.8 1 2 2
5.3 3 1 1
6.3 1 3 1 2
7.3 2 1

E(NS|PB) 4.3 4.8 5.3 5.8 6.3

E(NS|PB) = 1.8 + 0.5PB

18
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Ung dung ciia phan tich héi quy
Danh gia tac dong cia bién doc lap 1én gia tri trung
binh ctia bién phu thudc.
Thuc hién du: bdo vé gia tri cua bién phu thuoc khi biét
gid tri cia bién doc lap.
Kiém nghiém cacly thuyét kinh té vé moi quan hé phu
thudc gitra cac bién so.

19
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Vi du minh hoa

[ ¥ f;!E(Y|X)|éb
X < ¢
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" Vi du minh hoa
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u

n X: (Yl’ Xl)’ i=1,2,..., 1.
Uéc luong cho cac hé s6 hoi quy tong the #Ava 7, ky
hiéula #,va # tuong img.

- ng:
Y =B + B x (1.5)
t nhu sau:
I | (i=1,2,...n) (1.5)

u (SRM - ... Model):
y =8 + 0 x to ndu)

22
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OLS

n)
Phuong phap OLS duoc giéi thiéu lan dau tién bsi Gauss
vao nhirng nam cuodi the ky 18 (Harper (1974-1976)) va da
duoc sir dung rong rai trong nhiéu linh vuc.

Udc lugng thu dugc tir OLS thuong duoc chon lam co sé
khi danh gia chat luong ciia uéc luong thu dugc tir cac
phuong phap khac.

24
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Xét mo hinh hoéi quy tong thé Yy =B 4B x +y
ta can udc luong cachéso 4.7,
Gia s 6 mau ngau nhién kich thuée n {(Y;, X;) (i =
1,2,.., n)} thu dugc tir tong the;
Khi d6 tai méi quan sat ta co:
Y, =P P x T, (2.1)
Ky hiéu # ,# 1a cic u6c luong can timcia 2,72,
Ham hoi quy mau: ¥ =4 +F8 x (2.2)
Goi sai léch giira gia tri thuc té Y;
e

1.

e. Y YV (2‘.3)
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xac dinh cac gid tri” ,# sao cho sai léch téng
hop gitra cac gia tri thuc té Y, va gia tri udc luong tuong
trng tir ham hoi quy mau (2.2) la nho nhat co thé duoc.

£ p t.

1’ 2

Linane:

Zn:ef:i $i_YAiE:Zn: $i_ﬂ1_ﬂzxizz min BB Zn: $_ﬂ~ _B X'E

1 i1 26
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nﬁ1+ﬁzz Xi

i~1
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. T e A o
B Z lei R s,
r - = X :Y nh
- 2 5! Y
. X T X T X5y TY Y
\ﬂle—_'Bzx— Ch
Bl ng OLS.

p - p 2
¢, 2 2 Iy
cac bién ngau nhién, nhan cac gia tri khac nhau véi cac
mau khac nhau.
Phan biét v6i cac hé s6 tong thé - #,, £ 1a cac tham so,
nhan gia tri duy nhat cho moi tong the.

CuuDuongThanCong.com https://fb.com/tailieudientucntt

28


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

CuuDuongThanCong.com

1’ 2

29

https://fb.com/tailieudientucntt



ch1_vidu1_ppOLS.wf1
ch1_vidu1_ppOLS.wf1
ch1_vidu1_ppOLS.wf1
ch1_vidu1_ppOLS.wf1
ch1_vidu1_ppOLS.wf1
ch1_vidu1_ppOLS.wf1
ch1_vidu1_ppOLS.wf1
http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

3. TINH KHONG CHECH VA PO CHINH
XAC CUAUOC LUONG OLS
3.1. Cac gia thiét cia phwong phap OLS
. - L
Gid thiét 1: M6 hinh dugc udc luong trén co sé mau
ngau nhién kich thuéc n: {(X,)Y,),i=1,2,..,n}.
Gid thiét 2: Ky vong cta sai s6 ngau nhién véi dicu kién

X bing o: E(ulX)=o
e Khi gia thiét 2 théa man thi ta c6
« E(u)=o0

« Cov(X,u)=o0

30
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Gia thiet 3: Phuong sai cua sai s6 ngau nhién la bang
nhau tai moi gia tri X,

var(ul,) = ¢ ‘
= Phan phoi Phan phdi
A P,han RRON clautaiX,| |clOautaiX,
f(u|X) cUautaiX, |" 7 4
/

31
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f(ulX)

Phuong sai sai s6 thay doi

Phan phdi
cla u tai X,
[

\\,

Phan phdi
cla u tai X,

Phan phoi
cUa u tai X,

St

SA
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3.2 Tinh khéng chéch cia cac wéc lwong OLS

—

Dinh ly 1.1: Khi gia thiét 2 théa man thi cac uéc luong
£ 7,14 cac u6c lugng khong chéch cia 7,7, nghia la:
e =
(Xem chirng minh trang 41 - 42)
Tt cong thic OLS, thyc hién bién ddi ta co:

= Dethay £ =1
S Khi gia thiét 2 théa man.
X

33
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3.3 Do chinh xac cia cac wéc lwgng OLS

D6 chinh xac cua udc lugng:
- -

GT2 théa man T
e = a0

Dinh ly 1.2: Khi cac gia thiét 1-3 duoc thoa man thi
phuong sai cia cac hé so udc luong bang:

c? 2 Xi2
var(ﬂz): X var(ﬁl): i:1n o 2
2 Xi2 nZ X

% i
172

(Xem chirng minh trang 43 - 45)
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Udc luwong cua phuong sai sai s6 ngau nhién
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= . =
Mot so tinh chat dai so cua ham hoi quy mau
o TC1: Tong cac phan du biang o
Z 8w

[
pe

e TC2: Hig¢p phuong sai mau giita bién doc 1ap va phan du
bang o.
cov(X,e) =0 trongdde=(e,.,e. ), X=(X,., X )
* TC3. Duong hoi quy mau luon di qua gia tri trung binh
mau (X ,Y).
* TC4: Trung binh cta giad tri u6c lugng cua bién phu thuoc
bang trung binh mau cua né:

~

Yoy

36
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Do phu hO’p cUa ham hoi qui
mau — Hé sO xac dinh R2

37
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- Nt o aee i ey e
= . Total Sum of Squares — Tong binh
- phuong
- e’ Residual Sum of Squares - Tong binh
71 phuong cac phan du.

ces oY v —v )2 ® Explained Sum of Squares - Tong binh
. phuong dugc giai thich.

2 e E e s e B
Tes - X X (YAi_YT)2+22 e (B +F x —v) TSS=ESS + RSS

i~1 T

_ ESS _ RSS . _ ESS RSS

195 = T 85 TSS TSS
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Ghi chii 1.1: V6i mé hinh héi quy hai bién c6 chtra hé s6
chin thi hé sb xac dinh R? cting chinh béng binh
phuong ctia hé s6 tuong quan mau giita bién doc lap va
bién phu thudc.

Ghi chi 1.2: V&i m6 hinh hai bién ¢ chira hé s6 chin

thi R2 = o khivachikhi # =o.

Ghi chii 1.3: Néu m6 hinh khong c6 hé s6 chin thi cac
phat bicu trén vé R déu c6 thé khong dung nita: R? c6
thé nhan gia tri am, do dé né khong con gitr nguyén y
nghia ban dau ctia né nira.

29
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5. MOt sO van dé b0 sung [1]

Van dé hé s6 chiin
Khong phai ltc nao cling 6 y nghia kinh té
Khi khéng cé v nghia, khong phan tich hé so chin
Heé s6 chin cé y nghia ki thuat, dé tranh cac sai léch
Néu khong c6 hé so chin, R 2 mat y nghia

40
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5. MOt sO van dé b0 sung [2]

¥an dé dorn vi ctia bién doc lap

* Gia tri cia X tang m lan (don vi giam m lan):
e X =mX

* Ham hoi quy ci va mai:
e V=P +BX; va Y, =P +pB5X,

* UL hé s6 chan khong doi, hé s6 goc giam m lan:
* 1 = P B3 = Ba/m

e Se(By) = Se(By1) Se(B;) = Se(B)/m

-~

s Y=V R%* = R?

41
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5. MOt sO van dé b sung [3]

¥an dé dorn vi caa ca hai bién

* Gia tri ctia X tang m lan, gia tri cia Y tang s lan
Xo=mX v Y =s¥

» Ham héi quy ci va mai:

o ¥, = B1 + BoX; va Y; = Bf + B> X;
e Bi=s-f B = (%) 4,
» Se(B7) = s - Se(B) Se(B3) = (=) Se(B2)

-Y = R=* = R+

42
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e
Tom tat chwong 1

Khai niém hoi quy va cac bién

Ham hoi quy tong thé, hdi quy mau
Cac hé s va udc luong hé $b

Cac sai s6 chuan

Cac gia thiét OLS

Hé so xac dinhvay nghia
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Thwc hanh chuvong 1
Vi s6 ligu bai 1.6
Nhap sd liéu:
e [Eviews] File » New » Workfile
e [Workfile structure] » Unstructured / Undated
e » Observation: 10
e [Eviews] Quick » Empty group
e |Group| Nhap cac gia tri tuong ing
|Group] View P Descripive Statistics » Common
[Lénh] LS CT C TN
Dung Iénh GENR dé tao bién moi.
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