IV.4 > Kiém dinh gid thuyét dong thoi —\Wald test
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Kiém dinh gia thuyét:

Xét
Go1
va P

( Hotbn = =hi =0
Hy:3j €{m,..,k}saochoB; # 0

PREYG = Byt PoXy +o A By Xy U

R2 'R2, lan luot 12 hé s6 xac dinh boi ctia PRF

RF,.


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

R*-R?)/(k—m-+1)

L-R?)(n-k)

Néu Ho dung: F~ F(k-m+1; n-k)

Vi a cho trudc, xac dinh duoc F, (k-m+1; n-K) thoa:

Tiéu chuan kiém dinh: FE =

P(F <F,(k-1,n-kK)) =1-«

Picu kién bac bé Hy: F > F_(k-m+1; n-k) : tac dung
dong thoi ctia c4c bién bi loai gay anh hudng dén bién
phu thudc.

Truong hop cac bién can kiém dinh khéng nam cuoi
PRF, cach lam tuong tu.
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Cac budc kiém dinh gia thuyét dong thoi
Budce 1: Tim R2 cua ham hoi quy ban dau PRF.
Budc 2: Lap phuong trinh hoi quy méi PRF, bang viéc
loai bo trong md hinh ban dau nhiing bién ching ta cho
rang tac dong dong thoi cua ching khéng gay anh hudng

dén bién phu thudc. Udc luong cac hé so va tinh R2,

, ) (R*=R?)/(k—m+1)
Buoc 3: Tinh F—( (1_ RZ))/(n—k)

Budc 4: Tra bang phan phoi Fisher tim F, (k-m+1,n-K) .
Budc 5: Néu F > F_ (k-m+1,n-K), bac bo Ho.
Néu F <F_(k-m+1,n-k) , chap nhan Ho.
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