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L
. DAT VAN BE

- Viéc phan tich mé hinh hoi quy tuyén tinh tirng khdc la
hoan toan phu hgp va can thiét

VY 4

Hinh 1 Hinh 2
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. PHUONG PHAP UOC LUONG
VA PHAN TICH MO HINH
- My trong th&i ky 1973-1992
- 1982:
Yi=p4+ Bzxj + B3 (X¢ — X0)Dy + U,
Y,: tiet kiém
X : thu nhap
Xio : thu nhap trong nam khing hoang 1982
t,: nam 1982

1néut>t
Dt-{ ]

0 néu t la cac gia tri khac
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-E(Uy) =0
- E(Y{D=0, X = By + BX

* E (Y{D=1, X)) = B1- BsXio + (B, + B3)X,
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- E (Y10) = B, + BoXg
=B - BaXip + (B2 + B3)Xo

{HO: BB — O
H: B3 % 0
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Yt - Bl + BEXt + BE (Xt - Xt{})Dl T Bd (Xt o th)Dz + Ut
Trong do:

DI = { 1néut > t0
0 néu t nhan gia tri khac

D2={ ITnéeut >tl

0 néu t nhan gia tri khac
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. B1+ B2Xt voi O<t<t,
E(Yt)= B1— B3Xt0+ (B2 + B3)Xt1 VOl to<t<t,
p1— B3Xt0— p4Xtl+ (B2 + B3+ p4)Xt Vi tot,

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


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

P DUNG

965
1054,2
104,4 1159,2
1273
1401,4
1580,1
1769,5
1973,3
2200,2
23473
25224
2810
3002
3187,6
3363,1
3640,8

©
S R
o o

(o]
o
~

((e]
N
(6]

4166,8
4343,7
4613,7

R,k RrPr P ofololo olc oo oo

-1382,3
-1293,1
-1188,1
-1074,3
-945,9
-767,2
-577,8
-374
-147,1

175,1
462,7
654,7
840,3
1015,8
1293,5
1547,2
1819,5
1996,4
2266,4

(@ © el © Nell © Hell © Nel ©)

175,1
462,7
654,7
840,3
1015,8
1293,5
1547,2
1819,5
1996,4
2266,4

https://fb.com/tailieudientucntt


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

- Van dé can giai quyét:
a. Ué6c luong ham hoi quy tuyén tinh dua theo mau s6 liéu trén
b. Cudc khing hoang nim 1982 c6 anh hudng dén tiéu cing cia

M¥ hay khong ( kiém dinh gia thuyét H,: B, = 0)
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1. Timmb hinh Aoi quy va kiém dinh ;= 0 theo phuwong phap ma trin

o Tim mé hinh hoi quy
Y, = By + B X + B3 (X, — X0)D, + Up (%)
- bat X=X, . (X X0)D= X;

Y =p1+ p2Xt+ B3(Xt — Xt0)Dt
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=~}
I

p1 Y1 1 X21 X31 1 .. 1
Y=[...] X=1. .. X'= km .. X220
Y26 1 X220 X320 31 .. X320
20 Y X2i Y X3i 20 51267,8 12071,6
YX2i Y X2iX2i Y X2iX3i =[51267,8 157523790,4 47246?36,{)6]
Y X3i YX3ix2i Y Xx3ix3i| L[12071,6 47246736,06 18911069,38

[ Y Yi 3368
Y X2iYi| = [ 97232977

> x3ivi| 12634107,16

Taco: XX*B = XY
B=XX)"' XY
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e Ajj

- 7,466892609 * 101*  —3.991852237 * 1011 5,206720268 * 1011]
=|—3.991852237 = 101! 232497861 —326050346,7

' 5,206720268 = 101! —326050346,7 522088491,2

> Det(X'X)=apAy tapAptasAg;
=20%7,466892609 * 10'* -51267,8 * 3.991852237 = 10! +
12071,6 * 5,206720268 * 101!
=7,537814451*10*
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7466892609 = 10'* —3.991852237 «10'! 5,206720268 * 10!
—3.991852237 * 101! 232497861 —326050346,7 |XY
5,206720268 = 10! —326050346,7 522088491,2

E_ 1

"~ 7537814451+10%

~ 1
p = 7.537814451+10"14

5,733853094 = 103 0,076067846

495857704 % 10° \ 6,578268903 ]

— Ta ¢6 ham hdi quy mau:

Y = 6,578268903 + 0,076067846Xt — 0,054955142(Xt — Xt0)Dt
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: » Kiém dinh gid thuyét

6o

- Xay dung tieu chuan kiém dinh

-

B3-0
 se(B3)’

, néu H, dung thi T ~ T®k)

= Tim duoc tfz /2 “sao cho P(|T> tc(:;;k)) =a

- Mién bac bo : Wo = {tqs :Itqsl>tg;;k)}
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Taco:Ye?=YY-BXY=XY7-BXY
3368
=626497,36 - [6,578268903 0,076067846 —0,054955142]*[ 9723297,7 ]
2634107,16
= 626497,36— 617028,1887 = 9469,1713

—n f Te? _ 522088491,2 9469,1713 _
Se(B3) = [Cj * n—k J 7537814451-10°4 17 0,019641781

_ —0,054955142
S 0,019641781

=-2,797869603

t05" = thlhos= 2,110

ts thuéc mién bac b6 Wo. = bac bo H,,

Két luan : Vi mie Y nghia 14 0,05 ta c6 thé két luan rang cudc khing hoang naim 1982
c6 anh huong dén thu nhap ctia My va luc do cau tric caa mo hinh tiét kiém do tac
dong cua thu nhap c6 su thay doi trude va sau khung hoang (d6 doc cia duong uwdc

lwgng mo hinh thay doi do doc sau khi khung hoang xay ra)
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2. Ung dung phan mém Eviews
Uéc lwong cac hé so B;

Variable | Coefficient | Std. Error | t-Statistic | Prob.
C 6.578267 23.48977 0.280048 0.7828
X1 0.076068 0.013107 5.803404 0.0000
X2 -0.054955 0.019642 -2.797870 0.0124
R-squared 0.840388 Mean dependent var 168.4000
Adjusted R- 0.821610 S.D. dependent var 55.87870
squared
S.E. of | 23.60106 Akaike info criterion 9.297942
regression
Sum squared 9469.172 Schwarz criterion 9.447301
resid
Log -89.97942 F-statistic 44.75412
likelihood
Durbin- 1.193294 Prob(F-statistic) 0.000000
Watson stat

= Ham héi quy duogc ude lwong:

¥, = 6.578267 + 0.076068 X, - 0.054955(X,— X,,)D,
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- Trung binh cta tiét kiém trong nhirng nam trwdc khiing
hoang kinh té & My la:
E(Y,|D, = 0,X,) = 6,578267 + 0,076068X,
- U&c lwong trung binh tiét kiém cha nhirng nam sau
khing hoang:
E(Y:|Dy = 1,X;) = B1 — B3X10 + (B2 + B3)X;
= 135,5744737 + 0.021112704 X,
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Két qua dwoc thé hién trén do thi

280 240
240 - 200 1
200 - 160 1
>
160 - 120 -
120 - 80
80 ' ' ! ! o
0 1000 2000 3000 4000 5000 2 4 6 8 10 12 14 16 18 20

a —z

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


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

Kiém dinh gia thuyét :

{Hﬂ: B;_ 0

", B;. 0

Taco:

V&i B =-0.054955 thi P, =0.0124 <0.05

Gia thuyét H, bi bac bé

Két ludn : V&i mire y nghia la 0,05 ta cé thé két luan rang cudc khiing hoang
nam 1982 c6 anh hwéng dén thu nhap ctia My va ltc d6 céu tric cia md hinh
tiét kiém do tac dong cla thu nhap cé su thay doi trwdc va sau khing hoang (do
dbéc cltia dwdng wdc lwong md hinh thay déi dd déc sau khi khiing hoang xay ra)

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


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

D
IV. NHAN XET

- M6 hinh hdi quy tuyén tinh tirng khdc 1a mot trong nhirng
trwdng hop khai thac dwoc wu thé cla ky thuat bién gia

- Cong cu hiéu qua va cd ¥ nghia thuc té trong viéc kiém
dinh sw thay ddi cling nhw hwéng thay déi trong mo hinh
kinh té do tac ddng & nhirng mlc dd khac nhau clia cac
yéu t6 anh hwdng dén no.
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