IV. Lién hé twong quan tuyen tinh gitra
nhiéu tiéu thirc so6 lwong

<;\> Mo hinh hoi quy tuyén tinh boi

a. Mo hinh
b. Cach xac dinh tham so: Phwong phap OLS

<2:> Hé s6 twong quan tuyén tinh bdi (R)
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1a. Md hinh hoi quy tuyén tinh bdi

Tham s& tu do (hé s& chan) Cac hé s6 hoi quy riéng

V. =b, +bX +b,x, +...+b X

\ '\/

 Bién phu thudc Cac bién doc lap
2o Bi€n dugc giai thich Cac bién giai thich
Giatrily < ) S ,
thuyét cla Du’ bao Cac cong cu du bao
_Két qua Cac nguyén nhan

Tai quan satthe i: Y, =0, +b,X; +Db, X, +...+b X, ,i=1.N
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1b. Cach xac dinh tham sb

by by,...,b 1a nghiém cua hé phuwong trinh:
‘ N N N

N
z. yi:Nbﬂ'—l_bllei—I_bZZXZi—I_”'—l_kain

N N N N N
leiYi — bozxn + b1zxfi + b, leiXZi + e+ bkleixki
i=0 i=0 i=0 i=0 i=0

N N N N N
Zxkibﬁ = by z Xki + by z X1iXK + b2 Z XpiXkj T -+ bkz Xiri
\i=0 i=0 i=0 i=0 i=0

Dau cla b; néi 1én chiéu hwéng anh hwéng cla tiéu thirc nguyén
nhan X. t&i tiéu thire két qua Y.
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2. Hé sb twong quan bdi (R)

Hé sé twong quan béi la chi tiéu ding dé danh gia mirc dd chat
ché& cia mdi lién hé twong quan gilra tiéu thirc két qua y véoi tat
ca cac tiéu thirc nguyén nhan duwoc nghién ctru.

|I o~
R= [1— iN=1(Yi o Y1)2

I EL G-y

, Lién hé ham so,
Khong c6 moi lién hé hoan toan chat ché

R

Tinh chét: ) Iy

—
M&i lién hé cang chat ché
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Hé so6 hoi quy chuan héa (p)

Hé s6 héi quy chuan hoa la chi tieu dwoc st dung dé
danh gia mic dé anh hwédng cua tirng ti€u thirc nguyén
nhan X. dén tiéu thirc két qua Y. |B| cang I&n, mic do
anh hwdng cang nhiéu.
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