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" Ban chéit ctia hién twong ty twong quan
" Nguyen nhan cua hién twgng tw twong quan
" Hau qua cua hién tugng ty twong quan
" Phwong phap phat hién ty twong quan
" Bién phap khac phuc hién twong tu teong quan
" Vidu
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~ 7.1. Ban chat cia tw twong quan——
|

" Hién tuong ti trong quan 1a sy twong quan gitta cac thanh phan ctia chudi quan sat
dwoc sap xép theo thit ti thoi gian hodc khong gian. Hién tuong TTQ thuong xay ra
vdi cac s6 liéu theo thoi gian hon so véi cac sO li€éu theo khong gian.

" Xét mo hinh hoéi quy véi so liéu theo thoi gian:

Ve = p1 + f1Xoet.. . +fk Xy + Uy (1)
" Gia thiét caa phwong phap OLS la SSNN khong twong quan véi nhau.
Cov(U;,U;)=0 (Vi=]))
Trong thyc t€ gia thiét nay co thé bi vi pham. Khi d6 mo6 hinh (1) c6 hién tuong tw
teong quan.

Cov(U;,U,) =0 (i=j)
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Bac cuafL Yng quan

4'I'l.l_’{o?ngquan bac 1- AR(1) (Autoregressive Procedure)
U=pU_+¢
Trong do: P la hé s6 twong quan bac 1

Cov(U,,U.
/O(Ut’Ut—l): ( t tl)
GUtGUt—l

Néu —1 < p < 0 thi mo6 hinh (1) ¢6 TTQ am bac 1.

Néu p =0 thi mo hinh (1) khéng ¢6 TTQ bac 1.

Né&u 0 < p <1 thi mé hinh (1) c6 TTQ duong bac 1.

Neéu p = +1 thi mo6 hinh (1) c6 TTQ dwong/am bac 1 hoan hao.
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Bac cuafL Yng quan
muan bac p - AR(P)

U =pU +p U, +"'+ppUt—p T &

Trong do: p; G = 1,2,...,p) lahé s6 twong quan bac j
Cov(U,,U_
pULU, )= ALY
GUtO-Ut—l

Néu —1 < p; < 0 thi m6 hinh (1) c6 TTQ am bacj.

Néu p; = 0 thi mo6 hinh (1) khong c6 TTQ bacj.

Néu 0 < p; <1 thi mo6 hinh (1) c6 TTQ dwong bacj.

Néu p; = %1 thi m6 hinh (1) c6 TTQ duwong/am béac j hoan hao.
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7.2. Nguyén nhan caatwtwong quan—
= Nuyén nhan khich quan

® Cac hién tuong kinh té€ cé tinh chat quan tinh.

® Cac hién twong kinh té c6 tinh chat mang nhén.
e Do d6 tré cua sb liéu.
" Nguyén nhan chu quan
® Do qua trinh x ly s0 liéu: Tach bién, gop bién, ndi suy, ngoai suy cac
bién.
® Do viéc lap mo hinh: bé sét bién, chon sai dang ham.
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7.3. Hau qua cua tw twong quan——

Mu)ong ho6i quy thu dugce mat tinh hiéu qua nhat.
" Phurong sai UL duogc caa cac UL OLS thwong la chéch.
" Cac kiém dinh T va F khong dang tin cay.
" Udc lwong o2 bi chéch.
" Két qua tinh toan R? khong dang tin cay.

" Cac dy bao veé khoang tin cay cling mat tinh chinh xac.
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7.4. Phat hién tw twong quan - Phwong phap do thi
= Cac budc thuc hién:

* Budc 1: Hoi quy md hinh (1) thu dwoc chudi phan du e,
® Buwede 2: VE d06 thi ctia e, theo e, ; hoac vé d06 thi ctuia e, theo thoi gian.

® Bwdc 3: Nhan xét vé hién twong TTQ dwa trén do thi.
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7.4. Phat hién tw twong quan = Phwong phap-do thi

Mh anh vé hién twgng TTQ.
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" Han ché cua viéc s dung do6 thi phdn du.
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7.4. Phat hien TTQ-- J phap Durbi son
m ap dung:

e Kiém dinh ty twong quan bac 1 - AR(1).

® M6 hinh phai ¢ hé so chan.

* Bién ddc lap la bién phi ngau nhién.

* Mo hinh khong chita bién tré ctia bién phu thudc véi ti cach 1a bién

giai thich.
® C6 nhiéu hon 15 quan sat.
* Khong cé quan sat bi mat trong mau di liéu.
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7.4. Phat hién TTQ - Phwong 'phap Durbin -Watson
m Durbin - Watson

U =pU. +¢
* Cdp gia thuyét:

Hy: p =0 (MH khong co ty trong quan bac 1)
Hi: p#0 (MH co twe twong quan bac 1)
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7.4. Phat hién TTQ - Phwong phap Durbin -Watson
m théng keé d:

n
Z (e — er—1)? n _e.e
_ Lig=p _ t=2€t€r_1
d = n ~2—2 n

Udc tinh trén mau:
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7.4. Phat hien TTQ - hap Durbi son
= Cac bube thuc hién:

® Budce 1: Tinh gia tri dai lvong thong ké d

® Budce 2: Vi a = 5%, kich thiedc mau 1a n, s& bién giai thich k’ = k-1, Durbin -
Watson da xay dung bang cac gia tri can dwoi d; (Lower), can tren dy; (Upper) lam
can ct két luan. Tra bang thong ké Durbin — Watson d€ co cac gia tri nay.

® Budc 3: Lap bang gia tri.

Tu twong | Khongco |Khongcotw| Khongco | Tutwong

quan (+) kétluan | twong quan | kétluan quan (-)
® Budc 4: Dyra trén gid tri d wéc tinh trén mau dé két luan.
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7.4. Phat hien TTQ - hap Durbi son
m hinh c¢6 két qua wéc lvong sau ¢é hién tuwong TTQ bac nhat khong?

Dependent Vanable: LOG{GDP)
Method: Least Sguares

Sample: 1997 2014

Included observations: 18

Vanable Coefficient Std. Error t-Statistic Frob.

C 2541532 0.369661 68.75300 0.0000

INF 0.051601 0.015176 3.400109 0.0040

LEND -0.083982 0.036649 -2.291535 0.0368

R-squared 0.435450 Mean dependent var 24 79665

Adjusted R-squared 0360177 5.D. dependent var 0.332982

S.E. of regression 0266348 Akaike info critenon 0.342989

Sum squared resid 1.064123 Schwarz criterion 0.491385

Log likelihood -0.086905 Hannan-Quinn criter. 0.363451

F-statistic 5784928 Durbin-Watson stat 0.552460
Frob(F-statistic) 0.013733

" Han ché ciia kiém dinh Durbin — Watson?

1/16/2019 B6 mon Kinh té lwong — Hoc vién Tai chinh 15

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


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

7.4. Phat hién TTQ - Phwong phap Breusch-Godfrey
_natil

= Xét mo hinh hoi quy:
Ye = b1 + b1 Xoe+. .. +6x Xkt + Ug (1)

" Tw twong quan bac p:

U =pU +pU, +"'+10pUt—p T &
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7.4. Phat hién TTQ - Phwong phap Breusch-Godfrey
= Cac bube thu hién:

® Budce 1: Ubc lwong md hinh (1) thu duwoc phan du e..
® Budce 2: Ubc lwgng md hinh sau:

er = a1 + apXpr + Az X3+ F o Xpr + P11 + P22+ . tpper_p + U,
Thu dwoc hé s6 xac dinh R%.
® Buede 3: Kiem dinh cap gia thuyét

Ho:py =p2 =...=pp =0
Hy:3p; #0( =1.2,...p)

Tiéu chuan kiém dinh khi - binh phuong: x? = (n—p)R} ~ x*®
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7.4. Phat hién TTQ - Phwong phap Breusch-Godfrey

Mdung két qua wdce luwgng ctia mo hinh sau. Hay cho biét mo6 hinh ban
au (vidu 1) co hien twgng tu twrong quan bac 2 hay khong?

Dependent Vanable: RESID

Method: Least Squares

Sample: 1997 2014

Included observations: 18

Presample missing value lagged residuals set to zero.

1/16/2019

Vanable Coefficient Std. Error t-Statistic Frob.

C 0.129340 0271181 0.476948 06413

INF -0.007244 0.011172 -0.648411 0.5280

LEND -0.004571 0.026754 -0.170853 0.8670

RESID{-1) 0.738288 0.275792 2676974 0.0190

RESID(-2) 0.159264 0.295883 0.538269 0.5995

R-squared 0.543201 Mean dependent var -5 64E-15

Adjusted R-squared 0402648 5. D. dependent var 0.250191

S E. of regression 0.193369 Akalke info criterion -0.218301

Sum squared resid 0486090 Schwarz criterion 0.029024

Log likelihood 6964710 Hannan-Quinn criter. -0.184198

F-statistic 3.864734 Durbin-Watson stat 1.626651
Prob({F-statistic) 0.027822
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" Vi du: Két qua kiém dinh Breusch Godfrey tir phan mém Eviews. Hay cho biét
moO hinh ban dau c6 hién twong tw twong quan khong?

Breusch-Godfrey Senal Correlation LIV Test:

F-statistic 7.729468 Prob. F(2,13) 0.0061
Obs*R-squared 9777627 Prob. Chi-square(2) 0.0075
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7.5. Bién phap khac phuc tw twong quan
&

" Trwong hop 1: Khi cau trac ty tuong quan da biét

* Trong trirong hop cdu truc tu twong quan da biét nguoi ta dung phuong
phap sai phan tong quat dé khac phuc tw twrong quan. Phuong phap nay chi
ap dung véi diéu kién cac bién giai thich ctia mo6 hinh déu la bién ngoai sinh
chat.

e Xét mo hinh: Y, = B, + B, X, + U,

Véicau triac TTQ: Uy = pU;_q + v
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7.5. Bién phap khac phuc tw twong quan

" Trwong hop 1: Khi ciu trac tu twong quan da biét
® Phirong phap sai phan tong quat

Vi = 1 + B2 X + Uy

Vi1 =1+ B2Xt-1 + U

Vi —pYi1 = B1(1 —p) + B2 (Xy — pXe—1) + (Uy — pUi—1)

>V =1+ B X +tve (2)

Thay vi UL m6 hinh (1) sé UL m6 hinh (2). b€ thu dwoc két qua mo hinh
ban dau can bién doi:

s b
1-p
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7.5. Bién phap khac phuc tw twong quan

" Truong hop 2: Khi cau trac ty twong quan chua biét
® Dwra vao thong ké d:
d~2(1-p) 2p=1—d/2

Ye = pYioq = ,31(1 - ,5) + [ (Xt - ﬁXt—l) + (Ut - ﬁUt—1)
=Y =p1 +BXi +ve (3)

Thay vi wéc lwong mo hinh (1) sé wdc lwong mo hinh (3). DBé thu duoc
két qua mo6 hinh ban dau can bién doi:
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7.5. Bién phap khac phuc tw twong quan

" Trwong hop 2: Khi ciu tric te twong quan chwa biét
® Phwong phap lap Cochrane- Orcutt hai buoc

e Buéc 1: Udc lwong mo hinh xuét phat = thu duoce,.
e BuGe 2: Ubc liwong md hinh e, = pe;_q1 + & thu duoc p.
e Budc 3: Thay p vao phwong trinh sai phin tong qudt.
o Ubc lwong md hinh sai phdn tong qudt thu dwgc két qud.
o Thuec hién phép bién doi dé thu dwoc hé s6 cua mo hinh ban dau.
® Phuwong phap lap Cochrane- Orcutt nhiéu budc: Tién hanh lap di lap
lai qua trinh nhw phwong phap hai buéc. Qua trinh sé két thic khi sai
léch gitra gia tri p la rat nho (thuong nam trong {0.005 ; 0.01}).
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7.6.Viduthwchanh —
|

" Nghién ctru méi quan h¢ giita ty 1&¢ lam phat (INF) va ty 1¢ that nghiép
(U) ctia Uc trén mau s6 liéu tix qui 3/1988 dén qui 4/2015.
® Thu thap mau so liéu
* Uéc long mo hinh hdi quy trén mau so liéu.
® Thurc hién kiém dinh hién twong tw twong quan ciia mo hinh bé\’mg cac
phwong phap khac nhau.

® Lwra chon bien phap phu hop nham khic phuc hien teong tu twong
quan cua mo hinh dé xuat.
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