MO HINH HOI QUY TUYEN TINH TUNG KHUC

Nhom 4

VG Thi Thai

Nguyén Bdo Viét

Ta Thi Quynh

D6 Thi Phuwong
Poan Minh Phuong
Nguyén Thi Thu Van

I. PAT VAN DPE
Trongphantichhsiquy, kthuatbiéngiakhdngnhiingchophépching ta
lugnghéadugenhiingthudctinhvéchatmanécondugcsidungnhu 1a

mattrongnhiingcdngcugiaithichchosukhacnhauvéhésdchinhaydodbchodccahésbchanv
adodoc.
Trongtruonghophamhdiquycosuthaydbivématcautrucingvéitiengkhoanggiétrikhacnha
ucuabiéndoclap, nghia la
mdimétkhoangtwongtingvsimotcautrickhacnhaucuahamhdiquy, lacdo ta
cothédunghamhdiquytuyéntinhtimgkhucdébiéudiénchungchocaccautrickhacnhau,
Méhinhhdiquytuyéntinhtimngkhtcduocphantichsauday la
métvidudiénhinhchosuthayddidodoc  (cosuthaydoivekétcau)dugegiaithichthdng  qua
kithuatbiéngianhunggidihantrongtruonghopmohinhduocuschrongvanding la
motmohinhliéntuc.

Viécphantichmdhinhhdiquytuyéntinhtirngkhtc 13 hoantoanphuhgpvacanthiét.
Bail&, trongthucté, métsukién, biéncéhaymotquyétdinh, chinhsach,... dugcdua ra
déucothéanhhuongdéncautricciamohinh. Vidunhucongtytratiénhoahongchocacdailyd
wavaodoanhthu (trongddcachtinhtiénhoahdng la khacnhau Kkhi
doanhthudatdugihoactrénmotmuacnhatdinh)
tacdongcuathunhapdéntiéudingmotnudctrongthdikytrudevasauchuyéndoi hoactrudev

asaukhunghoang, chiéntranh. ..
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e Mbtsémohinhhdiquytuyéntinhtirngkhictrucquan

Hinh 1 : Méhinhcométthaydoivécautric

V A

Iﬂ Ib }:

Hinh 2 : Mbhinhcohaithaydoivécautric
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II. PHUONG PHAP UOC LUQNG VA PHAN TiCH MO HINH.
Xétmohinh tacdongcuathunhapdéntiétkiemcuaMytrongthoiky 1973-1992.
Trongthdikynayvaonam 1982 Myroivaokhunghoangkinhté.
Y= B1+ BoXi + B3 (X — Xio) Dy + Uy
Y, : tiétkiem
X : thunhap
Xio :thunhaptrongnamkhunghoang 1982
to: nam 1982

_ { 1 néut > 0
o néutlacdcgidtrikhdc

Véigiathiét E(U) = 0, chang ta
thayngayrangtrungbinhcuatiétkiémtrongnhimgnamtrudckhunghoangkinhté & My 1a:
E(Y{D=0, Xy) = B1 + B2X¢

V6iD; = 1 hayvainhitngnamsaukhunghoang, ta co:

E(Y{D=1, Xo) = B1- BsXio + (B2 + Ba) Xt

Vayp, choddddccuaduonghdiquytrudekhanghoang.

(B, + Bs) chodddbccuaduonghdiquysaukhinghoang.

Métdiéucanluu ¥ rang, & daykhongcosugiandoanvi:

E (Yt0) = B1 + B2Xoo

= B1- BaXio + (B2 + B3)Xio

Khi Bs = O thimohinh ta dangxétsétréthanhmohinhciaduongthang, vithéps = 0
sécungcapcho ta kiemdinhdongianvésuthaydoicautrc.

{HO: B3=0
Hi: B3+ 0

Néumaohinhconhiéuthaydoivécautriciangvai tova tithiméhinhthichhopsé 1a:
Y= By + BoXi + B (K¢ — Xig) D1 + Ba (X — Xi1) Do + Uy
Trongdo:

1 néut > t0

D1= ,
{0 néeutnhdngiatrikhdc

D2 = { 1 néut > t1
0 néutnhdngidtr;’khdc

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


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

Vayphuongtrinhcho 3 giaidoantrénnhusau:

ﬁl + ,BZXLL VoI O<t<t,
E (Yt) = B1 — B3Xt0 + (B2 + B3)Xt1 V6i to<t<t;
B1 — B3Xt0 — p4Xtl + (B2 + B3 + p4)Xt Vi Bt
I1l. AP DUNG
Thu nhapvatiétkiémcuaMytrongthoiky 1973-1992 duocchoboibangsdliéusau:
Tiét kiém | Thu  nhap Chénh léch so véi

Nam (Yy) (Xy) Dr X0 (Xt - Xi0) Dy
1973 89,6 965 0 -1382,3 0
1974 97,6 1054,2 0 -1293,1 0
1975 104,4 1159,2 0 -1188,1 0
1976 96,4 1273 0 -1074,3 0
1977 92,5 1401,4 0 -945,9 0
1978 112,6 1580,1 0 -767,2 0
1979 130,1 1769,5 0 -577,8 0
1980 161,8 1973,3 0 -374 0
1981 199,1 2200,2 0 -147,1 0
1982 205,5 2347,3 0 0 0
1983 167 25224 1 175,1 175,1
1984 235,7 2810 1 462,7 462,7
1985 206,2 3002 1 654,7 654,7
1986 196,5 3187,6 1 840,3 840,3
1987 168,4 3363,1 1 1015,8 1015,8
1988 189,1 3640,8 1 1293,5 1293,5
1989 187,8 3894,5 1 1547,2 1547,2
1990 208,7 4166,8 1 1819,5 1819,5
1991 246,4 4343,7 1 1996,4 1996,4
1992 272,6 4613,7 1 2266,4 2266,4

X1982 = X, = 2347,3

Trongdo:

to: nam 1982, namxayrakhanghoangkinhté & My

Xio : thunhaptaindmkhunghoang

Y, : tiétkiém

X: thunhép

{ 1néut >0
t 0 néutnhdncdcgidatrikhdc

Vandécangiaiquyét

a. Udcluonghamhdiquytuyéntinhduatheomausdliéutrén
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> B

b. Cudckhunghoangnim 1982 coéanhhudngdéntiducingciaMy hay

khong ( kiémdinhgiathuyét Hy: Bs = 0)

1. Timméhinhhaéiquyvakiémdinh p;= 0 theophwongphdp ma trin
« Timméhinhhaiquy
Y1 =B1 + B2Xi + B3 (Xe — Xio) Dy + Uy (%)
batX= Xy (X~ Xio) D= X
Ta viétlaiphuongtrinh(*) :
Y =p1+ g2Xt+ [3(Xt— Xt0)Dt
p1

) Y1 1 X1 Xx31 1 .. 1
B =|p2 Y= .| X=[. . X’=|X21 .. X220
£3 Y26 1 X220 X320 X31 .. X320
r 20 Y X2i Y X3i 20 51267,8 12071,6
XX =2 X2i Y X2iX2i Y X2iX3i :[51267,8 157523790,4 47246736,06‘
> X3i Y Xx3ix2i Y. Xx3ix3il 112071,6 47246736,06 18911069,38
- YYi 3368
XY = [ X2iYi| = 9723297,7‘
Y x3ivil 12634107,16

Taco: X’X*f =XY
S5 =XX)XY

7,466892609 x 10'*  —3.991852237 « 101!  5,206720268 * 10!
Ajj =|—3.991852237 x 10! 232497861 —326050346,7
5,206720268 * 101 —326050346,7 522088491,2

2 Det(X°X) = a;1A11 + a10A10 + a13A03
=20*7,466892609 * 10'* - 51267,8 * 3.991852237 = 10! +
12071,6 *5,206720268 * 101! = 7,537814451*10

7,466892609  10'*  —3.991852237 « 10'* 5,206720268 * 10!
—3.991852237 * 10! 232497861 —326050346,7 [X’Y
5,206720268 * 101 —326050346,7 522088491,2

"~ 7,537814451+1014
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1
"~ 7,537814451+10714

5,733853094 = 103 | = 0,076067846
—4,142416707 * 10*3| 1—0,054955142

4,95857704 * 101° 6,578268903

=> Ta c6hamhdiquymau:

Y =6,578268903 + 0,076067846Xt — 0,054955142(Xt — Xt0)Dt

« Trungbinhcuatiétkiémtrongnhimgnimtrudckhunghoangkinhté & Myla:
E(Y,|D, = 0,X,) = 6,578268903 + 0,076067846X,
«  Udcluongtrungbinhtiétkiémcuanhitngnimsaukhunghoang:
E(Y;|D; = 1,X,) = By — BsX10 + (B2 + B3)X, = 135,5744737 + 0.021112704X,

« Kiémdinhgiathuyét

{HO: B3=0
Hi: B3+ 0

Xaydungtiéuchuankiémdinh :

_B3-0 , T Tk
T= (3 néu HodungthiT ~T')

> Timduoct "> sao0 cho P(T>t"">" ) =«

(
a/ /2

> Miénbcho : Wa = {tgs lte> %5}

Taco:Ye?=YY-pXY=XY?-pXY
3368 ]

= 626497,36 - [6,578268903 0,076067846 —0,054955142]*[ 9723297,7
2634107,16

= 626497,36 — 617028,1887 = 9469,1713

A~ 2
> Se(33) = {C-- . Y e; _ 5220884912 94691713 _ 0,019641781
1 n—k 7,537814451%10"14 17

> = B2 - ) 797869603

0,019641781

(n—k) _ _
tass = toozs= 2,110

> tythugcmiénbachoWa >bacbd Hy
= Kétluan : Véimac ¥ nghia 13 0,05 ta cothékétluanrangcudckhunghoangnim

1982  coanhhuongdénthunhapcaaMyvalucdocautriccaamohinhtiétkiem — do
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tacdongcuathunhapcosyuthaydoitruéevasaukhunghoang

(d6ddccuadudngudcluongmohinhthaydbidoddcsau khi khunghoangxay ra)

2. UngdungphanmémEviews

Sau khi chayphanmémeEviews, kétquathuduocduogcthéhiénnhusau:

- UéclwongcachésdBij

Dependent Variable: Y
Method: Least Squares
Date: 11/09/11 Time: 14:20
Sample: 1 20

Included observations: 20

X | 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

= Hamhdiquyduogcudcluong:
Y. =6.578267 + 0.076068X; - 0.054955(X; — Xo)D;

- Kétquaduwocthéhiéntréndothi :
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- Kiémdinhgiathuyét

{HO: B3=0
Hi: B3+ 0

Taco:
V6ips = -0.054955  thiP,,, = 0.0124 < 0.05
= Giathuyét Hobibacho
= Kétlugn : Véimae ¥ nghia 13 0,05 ta cothékétluanrangcudckhunghoangnim
1982 c6anhhuéngdénthunhapcaaMyvalicdocautriccuamohinhtiétkiemdo
tacdongcuathunhapcosyuthaydoitruéevasaukhunghoang

(doddccuadudngudcluongmohinhthaydbidoddcsau khi khunghoangxay ra)

IV. Nhanxét
e Mbhinhhdiquytuyéntinhtirngkhtc la
méttrongnhimgtruonghopkhaithacdugcuuthécuakythuatbiéngia
e Congcuhiéuguavacéd y
nghiathyctétrongviéckiémdinhsythaydoiciingnhuhuéngthaydoitrongméhinhkin

hté do tacdong & nhitngmicddkhacnhaucuacacyéutéanhhudngdénno.
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