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TONG KET CONG THUC KINH TE LUONG

Bai todn Hai bién Pa bién
;ili; dinh 5(Y/E<i) =l;f())((i) =B +BXi EYI1X,,..X,)=08+BX, +..+ B.X,
i=Pprtp2Xity
Y=0+06X,+..+ X, +U,
é(ﬁ; dinh Yi:ﬁ1+:82X Yi:ﬂ1+ﬁ2X2i+"'+ﬁkai+ei
ZY X —nXY Céc gia tri ﬁA s& lay & phan Coefficient trong
32 = ; B =Y-5X bang két qua Eview
> X! -n(X)
=
Y  nghia ﬁA> 0: X tang 1 don vi thi Y ting B don vi No6i y nghia bién nao thi c6 dinh céc bién con
cdc hé¢ s0 | ", } A N lai.
hoi quy B <0: X ting 1 don vithl Y gidm 5 don vi VD: néi § nghia cta ﬁl thi ¢6 dinh céc bién
XZs X3.
,[;’1 > 0: X, khong doi, néu X tang 1 dvi thi Y
tang 181 dvi.
Tong cédc | TSS=y1 1 y2=Y0 (Y, = Y) Giai ma tran, nhung khéng can tinh dén.
binh Tra trong bang kq Eview
phuong ESS= ,322 Z xl.z Sum squared resid: RSS
i=1

RSS = > ¢! =TSS-RSS

i=1

Tinh hé so

o2 _ ESS _ | RSS

o2 _ ESS _ | RSS

xéc dinh 7SS TSS 7SS TSS

H¢ sO | M6 hinh hdi quy 3 bién:

t]frfmg quiln Yi = Bi+PXoi+ B3.X5 + U

riéng phén T2 —T13-123 13 —T112-723 T23 —T12:T13
va cac

cthirc lién
quan

T12,3 = yT132 = y1231 =
\/(1 - 7'13)(1 7’23) \/(1 - 7”122)(1 - 7'223) \/(1 - r122)(1 - r123)

12 4123 =211 57137
R2 = Hz¥Ti372T2TisTas Rz _ 7'12 + (1
1— T23

52

Y x5;(1-1%3)

Var( ﬁ2

7'122)-7”123,2 =rk+(01-

2 2
T13). Ti2,3

Trong d6, 11,3 la hé s6 twong quan giita bién Y va X, trong khi X; khong d6i. Tuong ty ta s& c6

VOi T35, 1231

gé hs6 h)fiic R*=R*>+ (1 _Rz) - R*=R* + (1 —Rz) — ( k 1a s6 tham s6 ciia mo
in iéu —
cflinh " | R*c6 thé am, trong TH nay, quy udc R’=0 hinh)
Udc luong 4
Y 2 2

: e; e
cla J, sel Az_;' RSS gz_iz—l:_l_ﬂ

B), Var( T a0 n-2 Cp—k nk

B)

n

X; . 2
Al):; laz;Var(ﬁ2)= f
n> DX

i=1 i=1

var

Tra trong bang Eview:

S dong S.E of regression
SE( ,81) : ¢0t Std. Error dong 1
SE(/3,): cot Std. Error dong 2
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X? S

7 SSE(B,) =
an25 ’ V2.

SE(B)) =

Kiém dinh | PP gia tri t6i han: PP gia tri t6i han:
su phtt hop | B1: Lap gia thiét H,: p=0; H;: p#0 B1: Lap gia thiét H,: p=0; H;: f£0
SRF, muc s R? n-2 . R2 n—k
o Tinh Fqs = 5. TinhFgs =—— . —
¥y nghia a , RS 1 , 1-R® k-1
B2: tra bang F, gid tr1 t6i han: F, (1,n-2) B2: trabang F, gia tri toi han: F, (k-1,n-k)
B3: So sanh Fqs v6i F, (1, n-2) B3: So sdanh Fgs v6i F,, (k-1,n -k )
+ Fy > Fy(1, n-2): bac b6 Hy — ham SRF phu | + F > F.(k-1, n-k): bac bé H, — ham SRF
hop véi miu phit hop v6i miu
+ Fys < Fy(1, n-2): chip nhan H, + F < Fy(k-1,n-k): chap nhan H,
PP gi4 tri P-value ( khi dé cho san trong bang két | PP gi4 tri P-value ( khi dé cho san trong bang
qua) két qua)
Ldy gid tri p-value ung v6i Fy (6 cudi cing gdc | Lay gid tri p-value tng voi Fy (6 cudi cing
phai chit Prod(F-statistic)) goc phdai chir Prod(F-statistic))
Tién hanh so sanh p-value va o Tién hanh so sanh p-value va a:
+ p-value < a: bac bo Hy — ham SRF phu hgp | + p-value < a: bac bé Hy — ham SRF phu
v6i miu hop véi miu
+ p-value > a: chép nhén Hy + p-value > a: chép nhén Hy
Kiém dinh | Gia thieét: Hy: =0 Hi: B#0 Gia thiet: Hy: =0 Hi: p#0
gia thiét | PP gid tri toi han: PP gid tri t6i han:
bién  doc B B
1ap c6 anh | B1: Tinh Ty= ——— B1: Tinh Ty= ——
hudng  1én se(f3) se( )
E}ile;(})c PhY | B2: Tra bang t-student gid trj £~ B2: Tra bang t-student gia trj tx K
¥ 2
khong? B3: so sdnh |T,s| va t&72 B3: so sdnh |Ty| va 27"
2 2
+ |Tys|> t272: bac bé H, => bién doc 1ap anh | + |T,|> t27%: bdc bo H, => bién doc 13p anh
2, 2
hudng 1én bién phu thude Y huéng 1én bién phy thudc Y
+ | Tys|< t27%: chdp nhén H, + |Tys|< t&7%: chép nhan H,
2 2
PP P-value: PP P-value:
Ldy gid tri p-value tuong ung véi bién doc 1ap | Ly gid tri p-value tuong tng véi bién doc lap
minh dang xét minh dang xét
Tién hanh so sanh p-value va o Tién hanh so sanh p-value va a:
+ p-value < a: bic bo Hy — bién dc 1ap (X) | + p-value < a: bac bo Hy — bién ddc 1ap (X)
anh hwéng 1én bién phu thudc (Y) anh huong 1én bién phu thuje (Y)
+ p-value > a: chép nhéan Hy + p-value > a: chép nhan Hy
U6c lugng | Dung cong thitc cho da bién véi (j =1,2) Vi do tin cdy ( 1 — a), khoang tin cdy doi
khoang ximg, t6i da, t6i thiéu cia B; la:

B =Selp " < B, < B+ Se(p "
B, < B, +Se(f ™
B, —Se(f i < B,

Khoédng tin cdy cho phuong sai sai 56 ngau
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nhién:
*(n-k) . &*(n—k)
oy 2(n=k) <0< L 2(n=k)
’{a"'z /{1- al2

Du béo, du | Cho X=X, mfyc v nghia a ( dung ca da bién)
doén U6c luong diém:

Y, =6+ 5,X,

Gia tri trung binh:

Y, - Se(Y)" " < E(Y/X,) <Y, + Se(Y, )" ;"

Se(Y,) =6 L
Ca biét:
Y, - Se(Y)1'3" <Y, < ¥, + Se(¥, 13"
Se(¥,) =6 |1+ 1, Koo Xy
n X

So sanh R* | Chi so sanh dugc khi théa 3 dicu kién sau: Chi so sdnh dugc khi thoa 3 diéu kién sau:

1. Cung ¢& mau n. ) | 1. Cungcd mau n. ) )

2. Cung so bién doc lap.(néu ko cung s bién | 2. Cung s0 bién doc lap (néu ko cung soO

doc 1ap thi dung I_('% ) bién doc 1ap thi dung E? )

3. Cung dang ham bién phu thudc 3. Cung dang ham bién phy thudc

Kiém dinh | M6 hinh:

thu hep hdi
quy

EY1X,,..X)=B8+6,X,+...+B.X,
Nghi ngd m bién Ximes -+ -, X khong giai thich cho Y
B1: Lap cip gia thiét:
H,: Bk—m+l =...= Bk =0;
H,: AB;#0 (j =k-m+1 + k)
B2:
Mo hinh nhiéu hé s6 12 mo hinh 16n (L)
MB0 hinh it hé sb goi 1a m6 hinh nho (N)
Tinh F.. = FSS@w—RSSan n—k _ Ry =Riw) n-k
a8 RSS(1y m
B3: so sanh
F,. > F,(m, n-k) => bac bo H, => ton tai 1 trong cic bién nghi ngo c6 ¥ nghia

1-REy ~ m

Kiém dinh
sy dong
nhit  cua
ham  hdi
quy

Cap gia thiét:

H,: 2 ham hdi quy ddng nhét

H,: 2 ham hdi quy khoéng dong nhét

B1: Co

Ham 1: kich thu6c mau n,, RSS,. Ham 2: kich thudce mau n,, RSS,
Ham téng thé: kich thudc mau n;+n,, RSS

Dit RSS = RSS; + RSS,

B2: Tinh
RSS—RSS _nq+n,—2k
e
RSS k
B3: so sanh

Fy > F, (k, nj+n, — 2k) => béc bo H,
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Phat hién | B1: Hoi quy phu: hoi quy 1 bién doc 1ap theo céc bién doc 1ap khac:
da ) cong | X = jus o Xji + v ] ’ ’ q
tuyen B2: Dung kiém dinh T ( ki€ém dinh y nghia thong k& ctia h¢ so ) hodc kiém dinh F ( sy phl hop ctia
ham hoéi quy).
B3: Néu thuc su X phu thudc it nhat mot bién doc 1ap khéc thi mé hinh gbc cé da cong tuyen
Kiém dinh | Dya trén bién doc 14p: tur gia thict cho, ta 1ap ra | Dya trén bién phu thudc:
PSSS thay | ham l}@ quy phu. Sau d6 tién hanh kiém dinh | « Gia thiét: Phuong sai sai s6 thay doi theo binh phuong
doi ham hoi quy phu do: trung binh bién phu thuge
» Gia thiét 62 = Var(u) = o°X, o, =0 (ED)S
Ao . 52y = 1. . 2 72
Hoi qui phy: Eer)=a, T ok cHoiquiphy  E(¢)=a+a,I” (%)
e Giathiét o?=0X? o Ee?)=a, + a.X? ) ,
! ' (€)= o+ ey Kidn i ‘Hoﬁz:O@ H,: R =0
. (23 1l 2_ 22 22\ = * Kiem dinh: ] 5
Gidthitt 07 =" X, > E(e)=a+ X, Hiay20 HR 0
| , 1 L
* Giathiet o' =0 Y - E¢)=q +azz Ding kiem dinh T, F, 32
Néu o, # 0 (hodc Ry quy i > 0) thi m6 hinh goe ¢6
phuong sai sai s6 thay doi
+ (6 thé dung dang kiém dinh v | e, |
Kiém dinh Park: Gia thiét: 67 = c2X;
Hbi quy phu:  E(lne?) = a; + a,InkX,
Kiém dinh White: héi qui e? theo t6 hop bic cao dan ciia
céc bién doc lap
E@)=a,+ . X, o Xy, +a, Xi + a X} + o Xo X+ (%)
Néu 35, # 0 (j # 1) — MO hinh (1) PSSS thay doi
Kiém dinh F
Kiém dinh 2 Tinh 7, =nR?
Néw 7h> 2% thibdc bo H,
Kiém dinh | Kiém dinh Durbin-Watson Dung hoi quy phu:
hién tugng | Tinh d = 2(1- p ) . ( d chinh 1a s6 cho trong bang | + Kiém dinh tir twong quan dén béc p, hdi qui
ty  tuong | ¢ dong Durbin- Watson) e=(ap) T eyt tae , T,
quan (1< p<1 & 0<d<4 ‘

p =-1 =>d =4: ty tuong quan hoan hao dm

p = 0=>d =2: khdng cé tu twong quan

p =1=>d =0: ty tuong quan hoan hao duong
Véin, k’ =k-1, a, tra bang => d; va dy

Tw twong Khéng cé Tuw twong
quan Kh’éng co tr twong th)ng co quan
dwrong ket ludn quan ket luan am
p >0 P =0 p <0
0 dL dU 4-d 1% 4-d T 4

Note: Chi dung cho ty twong quan bac 1, khong dung khi md hinh khong cé

hé s chan, khéng dung véi md hinh c6 bién tré

[H,:R*=0
[H,:R* %0

Hyo=..=a,=0
H;:3a,#0:(j#0)
+ SO quansatlan—p

+ Néu bac bo Hy;: ¢6 tw twong quan ¢ bc nao do

+ Truong hop kiém dinh tir twong quan bc 1 va khong

¢6 18 s6 chan, khong thé ding kiém dinh F

Kiém dinh B-G:
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c Hoiqui e =[B+BX ] +ae,  +. . +age

P ip +vi (*)
€= [ﬁﬁﬁle] T (**)

H, ==, =0
H:3a,#0:(j#0)

1o=nR=(-pR: 2> 7" tibdebo H,

Rf - R*Z* n, - k*
qs 7 X
" 1-R} p
ke
Fo> B thibic bo 1,

Y nghia hé s0 géc, anh hudng bién, hé s6 co gian:

Tén goi

Dang ham

Anh hudng bién

H¢ s0 co gian Y nghia hé so

g6c

Tuyén tinh

Y=a+pX

B

B.(X/Y) Khi X tang 1 dv
thi Y thay do6i

dv

Tuyén tinh Log

InY = a + B.InX

B.(Y/X)

B Khi X tang 1%
thi Y thay d6i
B%

Log —lin

InY = a+B.X

BY

B.X Khi X tang 1 dv
thi Y thay d6i

100. B (%)

Lin-log

Y =a+B.InX

B.(1/X)

B.(17Y) Khi X tang 1%
thi Y thay doi

(B/100) dv

Nghich dédo

Y:a+[3.%

- B.(1/X7)

“B.(17XY)
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