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- ON TAP MON KINH TE LUONG -

Ham héi quy tuyén tinh (Phwong phap binh phwong nhé nhat — OLS:
Ordinary Least Squares):

PRF:Yi= o +BX + u;

SRF: Y= g + [}Xi (woc lvong)

- Tinh gia tri trung binh mau (average value):
_ Xi _ Yi
X =—Z va Y =—Z
n n
- Tinh hé sé héi quy (Coefficient):
S Y XiYi-nXY
~ > Xi%-n(X)?

- Tinh phwong sai (Variance):

o2 :Z(Yi—\?)z Va oy :Z(Xi—)T)Z
n-1 n-1

- Tinh @6 |&ch tiéu chuén (Standard Deviation):

SDY: \/O'ZY va SDx: \/O'ZX

- Tinh khoang phwong sai hay hiép phwong sai (Covariance):

Sxy = cov(X,Y) = ﬁ*i(Xi ~X)Yi-Y)

Tinh tédng binh phwong dé léch:

TSS= D yi* = Y (Yi-Y)* = YYi*—n(Y)’
ESS= > §i° = D (Yi-Y)? = B> xi?
RSS= Yii’ = 3 (Yi-Vi)?

TSS = ESS + RSS
Voi xi=Xi—-X va yi=Yi-Y
Tinh hé sé xac dinh R%

RSS ESs B’ xi’
TSS TSS Dy

R?=1-

V6&i 0<R*<1
www.diachu.ning.com CTKTL

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


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

www.diachu.ning.com TAI LIEU KINH TE LUONG
R?=1 ham hdi quy thich hop (mtrc d6 hoan hao ctia md hinh) khi d6 phan dw RSS=0

=> Yi=VYi Vi

R?=0 => SRF (m6 hinh hdi quy mau) khdng thich hop RSS=TSS => Yi=Yi,Vi

Hé sé twong quan: r (coefficient of Correlation)
D XiYi—nXY

) ,/ZXiZ (X)Z*,/Zvu -n(Y)?

VGi xi=Xi—-X va yi=Yi-Y

Xz Xi.yi
Ta c6 thé viét: r=L =++4/R?

D oxi?yyi?

r cung dau voi s

Tinh khoang tin cay hé sé:
Buwéc 1: Xac dinh dd tin cay 95% (hodc 90%) dé tim dwoc mirc y nghia a=5% (hodc 10%).

Tinh /2 = 0.025. Tinh gia tri t tra bang t-student v&i phan vi o/2 va bac tw do df=n-k-1

Buwdc 2: Xac dinh phwong sai PRF
., RSS
5% =
n-k-1
Buwéc 3: Xac dinh sai sé chuan (standard error) cda tirng hé sé.

o [Exiteer
sé(a) = W Vé&i xi= Xi— X
s8(B) = ‘/ZXI

Buwéc 4: So sanh va tinh khoang tin cay.

a £t ¥ P *sé(@) hodc a -t x P *sé(a)<a<a+tl) P *sé(aq)

~

Btk *s8(B) hodc  B-thk1*s8(B) < B < B+tI KT *sE(p)

Khoang tin cay cua phwong sai:

Buwéc 1: Xac dinh d tin cay 95% (hodc 90%) dé tim dwoc mirc y nghia a=5% (hodc 10%).

Tinh phan vi /2 = 0.025 va 1-a/2=0.975. Tra bang phan phéi Chi-square v&i 2 phan vi o/2 va
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1-0/2 cung voi bac tw do df=n-k-1

Xa(df) va X7, ,(df)

, [(—k-1)6% (n-k-1)5

Bwéc 2:Tinh khoang tin cay phuwong sai: o ;
Xap(df) 7 X2, 5(df)

Kiém dinh hé sé hoéi quy:
- Bwéc 1: Dt gia thuyét Ho: p=0 va dbi thuyét Hi: p#0 véi mire y nghia a=5% (théng thuéng)
- Bwdc 2: Ap dung 1 trong céac cach sau:

Cach 1: Phwong phap khoang tin cay:

Kiém dinh 2 phia: [0 —t";? *s8(0):0 +t(7,? * s8(6)]

Néu 6, khdng roi vao khoang nay thi bac b gia thuyét Ho.
Kiém dinh phia phai: [0 —t,2 *s8(8):+o]

Néu 6, khdng roi vao khoang nay thi bac bé gia thuyét Ho.
Kiém dinh phia trai: [—o0;0 +t"? *s8(0)]

Néu 6, khdng roi vao khoang nay thi bac bé gia thuyét Ho.
Céach 2: Phwong phap gia tri t&i han:

Bwéc 1: Tinh t, = ﬁ;@o
se(p)

Buwéc 2: Tra bang véi mire ¥ nghiia o/2 va o (o/2 dbi véi kiém dinh 2 phia va o dbi véi kiém

dinh 1 phia). Tra bang t-student: t},2 va t'?
Budc 3: So sanh to véi gia tri t&i han.

Kiém dinh 2 phia: [t,|> t"2 : bac bo gia thuyét Ho.
Kiém dinh phia phai: [t,|> t"? : bac b gia thuyét Ho.

Kiém dinh phia tréi: |t,|<-t"2 : bac bo gia thuyét Ho.

Céach 3: Phwong phap gia tri P-value:

Buwdc 1: Tinh gia tri t, =%
se(p)
Buwdc 2: Tinh P-value = P( | t | > 1)
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Buwéc 3: So sanh v&i mire y nghia a=5%
Kiém dinh 2 phia: p-value <o: bac bd gia thuyét Ho.
Kiém dinh 1 phia: p-value/2 <a: béac bé gia thuyét Ho.

Kiém dinh sw pho hop ctia mé hinh (Fo):
- R? cang gan 1, md hinh hdi quy cang c6 y nghia. Do do, can danh gia xem gia tri R*>>0 c6 y
nghia théng ké hay khong.
- Néu v&i mo hinh héi quy 2 bién, gia thuyét Ho con cé y nghia bién doc 1ap khéng anh hwéng
dén bién phu thuéc Y.
- Kiém dinh bang phwong phap gia tri t&i han:
Budc 1: Dt gia thuyét Ho: R?=0 ~~B=0 va ddi thuyét H;: Rx>0
R2(n-2) _ ESS/1
1-R®>  RSS/(n-2)
Buwdc 3: So sanh két qua véi 0=5%. Tra bang F v&i mirc y nghia o va 2 bac tw do (1,n-2) ta
tinh gi4 tri t&i han Fy(1,n-2).
So sanh Fo va F,(1,n-2)
Néu Fo> F,(1,n-2) : bac b gia thuyét Ho
Néu Fo< F,(1,n-2): chap nhan gia thuyét Ho.

Buwéce 2: tinh Fo =

DPoc hiéu bang két qua héi quy trén phan mém Excel:

Regression
Statistics
Multiple R Hé sb R c6 thé nhan dbi
) ESS
R-Square (R?) Hé s6 xac dinh R? R? = ——
TSS
Ajusted R Square (r) Hé sb twong quanr r=1-[1-R**(n-1/n-k-1)
) 2 < RSS
Standard Error (o) Sai s6 chuan ctia PRF NG? = [————
n—k—df
Observation Sé quan sat
ANOVA
df(bac tw do) SS (ESS) |MS(EMS) F
. ESS/df ESS / df
Regression(ESS) ESS . =
(trung binh phan g.thich)| RSS/df
. RSS/df
Residual (RSS) RSS .
(t.binh phan ko g.thich)
Total (TSS) TSS TMS=EMS+RMS
TSS=ESS+RSS
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o standard
Coefficient t-stat p-value lower 95% |upper 95%
error
. Sai s6 chuén ) . Do tin cay Do tin cay
Hé s6 hoi quy . t- thong ké Giatri P

(hoi quy) (dwoi) (trén)
Intercept a se(a)
Variable 1 (bién 1) B, se(B,) _b=hy

se(,)
Variable 1 (bién 2) B, se(,) _Ps= Do
se(B,)
- R > X > A A A A .
Poc hieu bang ket qua hoi quy trén phan mem Eviews:
Dependent Variable: CM
Method: Least Squares
Date: 08/18/07  Time: 21:46
Sample: 1 64
Included observations: 64 Sé quan sat
Variable Coefficient Std. Error t-Statistic Prob.
Bién trong md hinh Hé sé HQ Sai s6 chuén Théng ké t GiatriP
C a =263.6416 se(a) =11.59318
_ ﬁz _ﬁo
=-0.005647 se =0.002003 se
NP B, (B.) (B.)
R-squared (R*)hé sb xac dinh 0.707665 Mean dependent var (Y) 141.5
. Yi-Y)?

Adjusted R-squared S.D. dependent var Z:(—)
(Rag)or R 2 0.698081 n-1 75.97807
S.E. of regression (& ) PRF) 41.7478 Akaike info criterion (AIC) 10.34691
Sum squared resid (RSS) 106315.6 Schwarz criterion (SC) 10.44811
Log likelihood (L) -328.1012 F-statistic Gia tri thbng ké F 73.83254
Durbin-Watson stat (DW) 2.186159 Prob(F-statistic) =P(phan phdi F>Fo) 0.000000

Viét phwong trinh héi quy:

Can cr vao két qua hdi quy c6 trong bang, ta co6 thé viét lai phwong trinh héi quy mau nhw sau:

SRF: Y= ¢ +[}2Xi (woc lvong)
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Trinh bay két qua héi quy:

Y=g +ﬁ2 Xi n=? (sb quan séat?) . a-a, (= ﬁz B, Foun
se(a) se(3,)

se(a) =2 se(B,) =? R?=?

p-value(SRF) =? P-value (PRF) 6% (PRF)=?

TSS=? ESS=? RSS=?

Y nghia hé sé héi quy:

péivoidang ham: Y= & +p,X (hé sb hdi quy o,p cé y nghia la hé sé do dbc)
Péi voi dang hamlogY = & + j3,logX; (hé sé hdi quy o,B c6 y nghta la hé sé co gian)
Déi véi dang ham co bién gia: hé sé hdi quy B theo bién gia c6 y nghia la hé sé cét.
Y nghia R? F, DW.

RSS _ESs B’
TSS TSS D yi’

R% R?= (V&i 0<R?<1)

R?=1 dang hoai quy thich hop (mirc dd hoan hdo ctia mé hinh) khi dé phan dw RSS=0 =>

Yi = Yi, Vi

R?=0 => SRF(m® hinh hdi quy mau) khong thich hop > RSS=TSS => Yi =i, Vi

F: Gia tri théng ké F-stat = EMS/RMS (cang I&n cang tét, chirng té phan dw RSS nhé, mé hinh
phu hop).

Durbin Waston stat (phwong phap OLS):

Sau khi xuét két qua hdi quy, tim phan dw e; va tao bién tred phan dw eix: doc lap.

Z(e | k)
Zeiz

(Dung dé kiém dinh md hinh c6 hay khéng cé twong quan gitra cac bién)
AIC: cang nhé cang tbt.

Quan hé gitra R? va R%g;:

R*=1 => R%g-=1

R?=0 => R%q <0 (R diéu chinh c6 thé am)

vOi k=1

Quan hé gitra R? va F, R? va ESS, RSS.
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R*(n-2) _  ESS/1

Fo = =
1-R? RSS/(n-2)

ESS/k R2/k
RSS/n-k-1 (1—-R2%)/n-k-1

Quan hé gitva F va R’ nhw sau: F = R? cang cao, F cang

cao.

RSS ESS B°Yxi’

RZ =1-— = =
TSS TSS D yi’

(do lweng mirc dd6 phu hop ctia md hinh, dwa trén 2 bién

chon vao mé hinh tuyén tinh).

_RSS/n-K)_, (TSS—ESS)/(n-k) _
TSS/(n-1) TSS/(n-1)

quy c6 céc bién giai thich khac nhau (xem mirc dé thich hop cta bién).

R%q= 1

1-(1- RZ)*”—‘i diing cho cac md hinh hbi
n

Kiém dinh gia thuyét dong th&i (kiém dinh sw phu hop ctia mé hinh hoi

quy da bién):

Budc 1: Dat gia thuyét Ho: R>=0 ~ Ho: B1=B2=0 (¥ nghia: c&c bién doc lap ddng thi khong

anh hudng dén bién phu thudc hay néi cach khac: ham hdi quy mau khéng phi hop)

dbi thuyét Hy: R%>0 ~ Hy: c6 it nhat mot p#O0.

Boouc 2: Tinh gia tri F

. _ESSIk-1) __R*(n-K)
RSS/(n—k) (I-R*)(k-1)

Buwéc 3: Tra bang F véi mire y nghia a=5% (thdng thwong) va phan vi F(k-1,n-k).

Buwdc 4: So sanh két qua gia tri F trong bang két qua hdi quy (F-statistic) véi F tra bang.

Kiém dinh bdng phwong phap gia tri t&i han:  Fo> Fo(k-1,n-K) : bac bé gia thuyét Ho

Kiém dinh bang m&c y nghia o P-value =P(F>F)< o: bac bd gia thuyét Ho

Note: Fo cang cao thi khd ndng bac b gia thuyét Ho cang Ion.

~F(k-1n-k)

Kiém dinh Wald Test.
Y nghia: xem xét c6 nén dwa them bién méi vao mé hinh hay khéng?
Xét 2 mod hinh:
M6 hinh rang buéc (UR-unrestricted model): Y=Bo+B1X1+...+Bm-1Xm-1+... +Br-1Xk-1t+U;.
M6 hinh rang budc (R — restricted model) : Y=Bo+f1X1+...+Bm-1Xm-1+Ui.
Kiém dinh bang thdng ké F:
Buwdc 1: wéc lwong mé hinh UR véi k tham s, 18y két qua cla RSS c6 df=n-k
Uéc lwgng md hinh R véi m tham sé, 1ay két qua ctiia RSS c6 df=n-m.
Trong d6: m la sé rang budc, m=k;-k,
k2 14 sé bién giai thich trong md hinh R
ki 1a sé bién giai thich trong md hinh UR
Bwéc 2: Tra bang F v&i mirc y nghia a=5% (thdng thwong) va Fq(k-m,n-k).
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Tinh F, - (RSSg —RSSyz)/(k —m) _ (RGz — Rg)/(k —m)
RSS, /(n—K) (L—RZ.)/(n—K)
Buwéc 3: So sanh F tinh toan véi F tra bang.
Fu > Fo(k-m,n-K) : bac b gia thuyét Ho (nén dwa bién vao md hinh)
Fu < Fo(k-m,n-K) : chdp nhan gia thuyét Ho (khéng nén dwa bién vao md hinh)

Kiém dinh Chow Test:
Y nghia: Xem trong chudi di¥ liéu c6 khac nhau gi vé cau trac khong?
Néu khac tach thanh cac mé hinh khac nhau.
Néu giéng chi dung mét md hinh.
Y twdng: cé nén tach riéng hay dé chung md hinh
Thwc hién:
Budc 1: wéc lwgng 3 md hinh
Y=o+aX+v;. trong giai doan dau c6 n; quan sat (VD: 1997~1990)
Tinh RSS; v&i df=n;-k
Y=B1+P2X+V,. trong giai doan sau c6 n, quan sat (VD: 1991~1998)
Tinh RSS; véi df=n,-k (k 1a tham sb ctia mé hinh héi quy)
Pat RSSy=RSS;+RSS, vdi bac tw do df=n;+n,-2k
Uéc lwgng mo hinh chung Y=y1+y2X+u véi sé quan sat n=n;+n;
Tinh RSSR v&i df=n-k

Budc 2: Tinh gia tri cla F-statistic F, = (RSSg —RSS) 7k
RSS,, /(n — 2K)

Bugc 3: kiém dinh
Gia thuyét Ho: hai héi quy cta 2 théi ky nhw nhau
Déi thuyét Hy: hai hdi quy khac nhau.
Fu > Fo(k,n-2K) : bac bd gia thuyét Ho
Fu < Fo(k,n-2K) : chap nhan gia thuyét Ho

Xac dinh bién gia:
Céch tao bién gia:
Déi véi dir liéu chéo, bién gia cé thé theo giai doan
D=0: giai doan 1
D=1: giai doan 2
Bang Eviews:
Céch 1: nhap gia tri 0,1 vao cac quan sat twong &ng.
Céch 2: * tao bién xu thé Eviews/genr/tt=@trend(méc cudi giai doan 1)
* tao bién gid dwa trén bién xu thé, Eviews/genr/DUM=tt>sd quan sat.
Déi véi 2 thude tinh: D=1 (thudc tinh trai), phan con lai D=0 (bién khéng c6 trong md hinh)
Dbi véi nhiéu thudce tinh, sé bién gid = sb thudc tinh -1. So sanh céac thudc tinh khac véi
thudc tinh co s&. Tinh % khac biét cla bién gid bang cach 14y 1-antilog
www.diachu.ning.com CTKTL
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Kiém dinh:
Phwong phap khodng tin cay (lién hé phan tinh khoang tin cay)
Phwong phap mdc y nghia: (lién hé kiém dinh bang gia tri P-value véi méc ¥ nghia)
Phwong phap nén hay khéng dwa bién vao mé hinh (kiém dinh bang théng ké F)
Note: Ta can chay dén mé hinh héi quy truéc va sau khi c6 bién gia dé danh gia. Khi dwa
bién gid vao mé hinh, cac hé s hdi quy c6 y nghia (R? t-stat va P-value) sé& cho ta nhan dinh
dang hon vé mé hinh. Khi d6 mai két luan mé hinh ph hop hay khang.

Phat hién phwong sai thay doi:

Phat hién:

Dé phat hién phwong sai ctia nhiéu cé thay déi hay khéng, ngudi ta thwéng ding cong cu
chuén doan phan dw Ui (c6 thé c6 két qua dang tin cay).

Trong di¥ liéu chéo d6 1y mau rat réng, dé suy ra phwong sai thay dbi.

Phan tich phan dw Ui, va vé db thi phan dw theo bién doc 1ap bat ky, ta c6 dang hinh phan tan
déu va déng nhét.

Kiém dinh Park test
Buwéc 1: HOi quy mé hinh, lay sé liéu phan dw (resid trong bang bién tai phan mém Eviews).

M6 hinh (1): Yi=B1+B2Xi+Ui
Buwdc 2: wéc lwong mé hinh phan dw theo bién déc lap.

M6 hinh (2): InUN= aq+a2Xit+Vi.
Buwdc 3: dat gia thuyét Ho: a,=0 (phwong sai ko déi)

Déi thuyét Hi: az #0 (phwong sai thay dbi)
Kiém dinh bang t-stat.

Kiém dinh Glejsei test

Buwdc 1: hoi quy mé hinh, 13y sé liéu phan dw (resid trong bang bién tai phan mém Eviews).
Mo hinh (1)2 Yi:B1+B2xi+Ui

Buwdc 2: wéc lwong mé hinh phan dw theo bién déc lap.
M6 hinh (2) c6 1 trong céac dang sau :

Ui =a, +o,Xi+Vi hoac ‘UAi‘zalJraz%JrVi

[
~ 1 R .
‘U|‘=a1+a2ﬁ+V| hoac ‘Ul‘zal-i-aZ\/XI +Vi

Buwdc 3: dat gia thuyét Ho: a=0 (phwong sai khong dbi)
Déi thuyét Hy: o, #0 (phwong sai thay déi)
Kiém dinh bang t-stat.

Kiém dinh White test:
Buwdc 1: hoi quy mé hinh, 13y sé liéu phan dw (resid trong bang bién tai phan mém Eviews).
www.diachu.ning.com CTKTL
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M6 hinh (1): Yi=Bot+pB1Xai+B2Xai +U;

Budc 2: wéc lwong mé hinh phai bang thao tac Eviews (View/Residual Tests/White
Heteroscedasticity) thu dwoc R?. Sau d6 ta tinh Xy=n* R (trong d6 n la s6 quan sét)

Buwdc 3: dat gia thuyét Ho: au=o=ai3 = a4 = 0 (phwong sai khéng dbi)
Dbi thuyét Hi: as=ar=03 = a4 #0 (phwong sai thay dbi)

Buwac 4: kiém dinh va so sanh.

Tra bang Chi-square X 2 (df ) v&i mire ¥ nghia o

Néu Xg=n* R?> Xy=n* R?: bac bd gia thuyét.

Phat hién tw twong quan bang kiém dinh Durbin Waston:
Phat hién: can cr vao dé thi Scatter ciia phan dw U; véi bién tré U.,.

- D6 thi c6 dang ngau nhién thi khéng co ty twong quan.

- D6 thi c6 dang hé théng thi nhan dinh cé tw twong quan xay ra.

Thuc hién kiém dinh bang Durbin Waston
Buwdc 1: wéc lwong mé hinh héi quy gbc. lay gia tri phan dw U; va tao bién tré U, ;.

ZUtUt—l
Buoc 2: Tinhgidtri p=2—— voi -1<p<1

2U¢
i=1

Z(Ut _Ut—l)z
Hodc tinh giatri d =*2———=2(1-p)v6i 0<d <4
2!
t=1
Bwéc 3: kiém dinh va so sanh
Tra bang théng ké Durbin Waston cho ta c&c gia tri t&i han dy va di véi mie y nghia o, sé

quan sat n va sb bién doc lap k.

So sanh:

*de (0,d): tw twong quan dwong (thuan chiéu)
* de (di,dy): khdng quyét dinh dwoc

* de (du,2): khéng c6 twong quan bac nhéat.

* de (2,4-dy): khéng cé twong quan bac nhét.

* de (4-dy, 4-d.): khéng quyét dinh dwoc

*de (4-d., 4): ty twong quan am.

Phat hién da céng tuyén:
Phét hién: R? cao nhuwng t-stat thap (khoéng c6 y nghia P-value cé gia tri cao)
Hé sb twong quan cap gitra cac bién giai thich cao, khodng 0.8
www.diachu.ning.com CTKTL
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Thwe hién kiém dinh va xac dinh da cong tuyén:

Buwdc 1: xét hé sb twong quan gitra 2 bién (c6 da cong tuyén)
Néu hé sb twong quan gan bang 1 (da cong tuyén gan nhw hoan hao)
Néu hé sb twong quan < 0.8 (da cong tuyén khéng hoan hao).
Buwéc 2: HOi quy Y theo tieng bién doc 1ap Xy, Xo.
Ta c6 2 mo hinh:
(1): YM=a + axX1 &y két qua R?, p-value (xem c6 hay khéng y nghia théng ké)
(2): YA=B + B2Xo Iy két quad R?, p-value (xem cé hay khong y nghia théng ké)
Buwdc 3: H6i quy md hinh phai 2 bién c6 da cong tuyén
(3) XM=y+y1 X1 |y két qua R?, p-value (xem cé hay khong y nghia théng ké)
Buwdc 4: dat gia thuyét Ho: khoéng cé da cong tuyén
Déi thuyét Hy: c6 da cong tuyén
Kiém dinh bang thdng ké F:
_ RZ/(k-2)
2 =R I(n-k+1)
Tinh F tra bang v&i m&c y nghia o, Fq(k-2,n-k+1)
So séanh: F, > Fy(k-2,n-k+1): bac bd gia thuyét.
F2 < Fo(k-2,n-k+1): chap nhan gia thuyét.

Thwe hién kiém dinh va bd bét bién:
Buwdc 1: xét hé sb twong quan gitra 2 bién (cé da cong tuyén)
Néu hé sé twong quan gan bang 1 (da céng tuyén gan nhw hoan hao)
Néu hé sb twong quan < 0.8 (da cong tuyén khéng hoan hao).
Buwéc 2: HOi quy Y theo ting bién doc 1ap Xy, Xo.
Ta c6 2 m6 hinh:

(1): YM=a + a1X1 &y két qua R?, p-value (xem c6 hay khéng y nghia théng ké)
(2): YA,=B + B2Xo Iy két quad R?, p-value (xem cé hay khong y nghia théng ké)
Buwac 3: kiém dinh
Xét p-value clia X; va p-value clia X, trong két qua héi quy.
p-value (X1) > p-value (X2): md hinh héi quy Y theo X; cé6 mirc d6 phi hop cao hon
md hinh héi quy Y theo X,. Do dé loai bd bién Xs.

Céach khac phuc céac loai bénh (phwong sai thay déi, tw twong quan, da
céng tuyén):
Céch khac phuc da céng tuyén:

B6 bién ra khai md hinh, sau hdi quy lai mé hinh khéng bao gém bién can loai bd. Danh gia

gia tri R?, t-stat va P-value xem c6 y nghia thdng ké khong.

Can clr vao két qua earnings (hé s dang tin cay cho trwdc). Sau d6 xac dinh mé hinh héi quy

phu theo hé sé cho trwdc. Danh gia gia tri R?, t-stat va P-value cGia mé hinh hdi quy phu xem
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c6 y nghia thdng ké khang.
Thém di¥ liéu cho mé hinh, tuy nhién cach thirc nay toan kém chi phi nén it dwoc thyc hién.

Cach khac phuc phwong sai thay dbi:

- Biét phwong sai 6°

- Khong biét phwong sai o*

Buwdc 1: wéc lwgng phwong trinh (1): Yi=bi+baXi+u;

Buwéc 2: vé db thi phan dw u; theo X;. Danh gia xem phwong sai nhiéu c6 hay khéng ty 1& thuan
v&i bién giai thich.

Buwdc 3: Chia 2 vé cla phucrng trinh hdi quy (1) cho can béc 2 cla bién giai thich.

Yi Xi ui Y
(2) — <=> +b,/Xi + Vi
JXi J_ SN
Chuyén thanh dang phwong trinh ko c6 hé sé cét.
Budc 4: So sénh mé hinh (1) va (2) qua sé liéu hdi quy R?, t-stat va P-value va danh gia mod
hinh.

i
\/7

Céch khéc phuc tw twong quan:
- Trwong hop biét cAu trdc cda tw twong quan.
- Trwong hop chwa biét cu trdc cda tw twong quan:
Céch 1: wéc lwong p bang théng ké d
Céch 2: phwong phap Durbin Waston 2 bwéc (s&ch KTL-trang 171)
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