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I. MO HINH HOI QUY TUYEN TINH 3 BiEN

O

1. Ham hdi quy téng thé (PRF)

Chbong 3
2 R Y, = LB+ L. X, + B X, +U,
HOI QUY TUYEN Trongd(')l '81 /82 2i 133 3i i
TiNH BOI *Y |a bién phu thusc

*X2. X3 la cac bien doc 1ap
*Xai Xgi la gia tri thuc té cla Xp, X5
+U, la céc sai s6 ngau nhién

Viy y nghia ciia B, f,, f31a gi ?

O
2. Cac gia thiét cia mé hinh 3. Udc ludng cac tham s

Chuing ta sir dung phudng phap binh phugng
nho nhat OLS

> Gia tri trung binh cla dai lwong ngdu nhiéu Ui béng 0,
PRF 1Y, = B, + B, X, + B3 X5 +U;

Phuwong sai cla U; khong thay doi

CAc Xy;, X4 cho trwée va khong nglu nhién

Ham hobi quy mAu tuong (ing & 13 :

SRF Y, =ﬁ1+ﬂAzx2i +/;)3X3i +6€

Hay: N A A A
> Khéng c6 sv tvong quan gitra cac U;va X,,X, Yi = ﬂl + ,82 X st ﬂ3 X 3

» Khong c6 sw twong quan gitra cac U;

> Khong c6 su twong quan (cong tuyén) gitka X, va X,

I. MO HINH HOI QUY TUYEN TINH 3 BiEN I. MO HINH HOI QUY TUYEN TINH 3 BiEN
O -0

& =Y, =Y, =Y, =B = B, Xy — B Xy e 3{‘ :_ti(_\_()? % = Xa =Xy
2i T
Theo nguyen ly ciia phugng phap OLS thi cac tham s6
/81' ﬁz , ﬁs dugc chon sao cho B, = (Z YiXi XZ X3') (Z XoiXai XZ Yi X3'>
(Z X2| XZ X3| ) (z X2| X3|

St =S A A X ] > min o)) )
ps= (ZXZIXZX3|) (ZXZIX3I

ﬁle _ﬂzxz _ﬁ3X3
[ —— [

Nhu vay , cng thirc tinh cla cac tham s6 nhu' sau :

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


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

Ngugi ta chirng minh dugc
zxzzi = Z X3 - ﬂ()?z)2
zxazi zzxszi _n(ia)z
SVi=>Y? —n(\?)2
ZX2|X3i = Z X2| X3i - nizia
z YiXy = ZYi Xoi— nﬁz
Z YiXg = ZYi Xai — nY73

I. MO HINH HOI QUY TUYEN TINH 3 BiEN

Vi du minh hoa

Bang dudi day cho cac s6 liéu vé doanh s6 ban (Y),
chi phi chao hang (X,) va chi phi quang cdo (X;) clia
mot cong ty

Hay udc lugng ham hoi quy tuyén tinh clia doanh s&
ban theo chi phi chao hang va chi phi quang cédo

Doanh s6 ban Y; Chi phi chao Chi phi quang

I. MO HINH HOI QUY TUYEN TINH 3 BiEN

(@)
U/

Giai TUr s6 liéu trén, ta tinh“:&/[rqc céc tdng nhu' sau :
DY, =16956 D X7 =188192
D> X, =1452 X, X, =303608

DXy =2448 D X% =518504
D Y,? = 24549576 Y =1413
D Y, X, =3542360 X, =121
D Y,X,; = 2128740 X, =204

C6 thé dung Excel dé tinh todn cdc s liéu ndy, nhu’ sau

(trd) hang X, cao X,
1270 100 180
1490 106 248
1060 60 190
1626 160 240
1020 70 150
1800 170 260
1610 140 250
1280 120 160
1390 116 170
1440 120 230
1590 140 220
1380 150 150

Y, Xy X5

1270 100 180

1060 60| 190
1626 | 160 | 240
1020 70| 150
1800 | 170| 260
1610 | 140| 250
1280 | 120| 160
1390| 116| 170
1440| 120| 230
1590 | 140| 220
1380| 150| 150

16956 | 1452 | 2448

1413 | 121| 204

I. MO HINH HOI QUY TUYEN TINH 3 BiEN
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Syt =X¥-n(T) =
zxzzi:zxzzi_n()zz)zz
¥ - 3 X3 -n(X,) -
Zyixzi :zYiXZi _nsz =
Z YiXs = zYiX3i _nY73 =
X, Xy = Y X, Xo =X, X, =
z 2i 730 Z 2i 730 273
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I. MO HINH HOI QUY TUYEN TINH 3 BiEN
O

B, = =

A

Y =2 X, X

_

I. MO HINH HOI QUY TUYEN TINH 3 BIEN

4. Hé s6 xac dinh c@a mo hinh
TSS=> (Y, =Y)?=>DY,2—nY?
ESS :ﬁzz YiX5i "‘ﬂAsZ YiXsi

RSS =TSS — ESS

R2 — ESS Vi sao khi thém bién vao mo hinh thi
TSS R? sé tdng 1én? => Bai tap

I. MO HINH HOI QUY TUYEN TINH 3 BiEN

4. Hé s6 xac dinh cia m6 hinh
R?2 c6 cac dac diém sau :

& Khiks1thi RZ2<R?<1

#+ R 2c6thé am, va khi né am, coi nhw bang 0
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K&t qua cla vi du trén chay bang Eviews nhu sau :
[ Equation: EQDL Workfile: VIDUBABIEN:: Untitad [ B ]

iew[Proc | Object | [Print [ame [Fresze | ([Estimate [Forecast [Stats |Resids

Dependent Variahle: Y
Method: Least Squares
Date: 03i21/09 Time: 09:41
Sarmple: 112

Included ohservations: 12

Wariable Coefficient Std. Errar +Statistic Prob
C 3281383 71.88136 4558023 00014
X2 4649510 0469146 9.910592 0.0000
X3 2560152 0379411 B.747707 0.0001
R-squared 0867683  Mean dependentvar 1413.000
Adjusted R-squared 0860514 5D dependentvar 2317420
S.E. ofregression 46.04989  Akaike info criterion 10.70965
Sum sguared resid 18085.33  Schwarz criterion 10.83087
Log likelihood -6125787  F-statistic 1347884
Durbin-Watson stat 2483309 ProbiF-statistic) 0.000000

I. MO HINH HOI QUY TUYEN TINH 3 BiEN

4. Hé s6 xac dinh clia mo hinh

Déi v&i mé hinh hdi quy boi , nguwei ta tinh
R2 ¢6 hiéu chinh nhw sau :

R?=1-a-r) "L
n—k

k Ia s6 tham s trong
mo hinh

I. MO HINH HOI QUY TUYEN TINH 3 BiEN

4. HEé s6 xac dinh cia mo hinh
Vi du : Tinh hé s6 xac dinh ctia md hinh hdi quy
theo s6 liéu clia vi du trudc

TSS=3 (Y, -Y)? =Y V2 -ny?

=TSS =
ESS = Bz z YiXi +ﬁ32 YiXsi

=> ESS =
RSS =TSS - ESS

=> RSS =
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I. MO HINH HOI QUY TUYEN TINH 3 BiEN

4. Heé s xac dinh c@a mo hinh
_ESS
TSS

RZ

n-1_

R?=1-(1-R?) =
n-k

I. MO HINH HOI QUY TUYEN TINH 3 BIEN

O

5. Phugdng sai cda hé s6 hdi quy

Phuong sai cta cac tham sb hdi quy dugc tinh theo céc cong thirc sau:

2 _ g2 1+ )zzszszi"'stzxzzi_zxz)?szxzixsi

; n ZX;ZX; _(ZXZiXSi)Z
se(f) =Jo?

I. MO HINH HOI QUY TUYEN TINH 3 BIEN

5. Phugdng sai cla hé s6 hdi quy
2
o2 =62 szi
B 2 2
’ ZXZiZXSi _(ZXZiX3i)2

se(f) = o,
Vi
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K&t qua cla vi du trén chay bang Eviews nhu sau :
[ Equation: EQDL Workfile: VIDUBABIEN:: Untitad E@g
iew[Proc Cbiect | [Print |[hame |[Freeze) (Estimate)[Forecast [Stats |Resids

Dependent Variahle: Y
Method: Least Squares

Date: 03i21/09 Time: 09:41
Sarmple: 112
Included ohservations: 12

Wariable Coefficient Std. Errar +Statistic Prob
C 3281383 71.88136 4558023 00014
X2 4649510 0469146 9.910592 0.0000
X3 2560152 0379411 B.747707 0.0001
R-squared 0.867633 \Mean dependentvar 1413.000
Adjusted R-squared 0.896051 5.0 dependentvar 2317420
S.E. ofregression 9 Akaike info criterion 10.70965
Sum sguared resid 18085.33  Schwarz criterion 10.83087
Log likelihood -6125787  F-statistic 1347884
Durbin-Watson stat 2483309 ProbiF-statistic) 0.000000

I. MO HINH HOI QUY TUYEN TiNH 3 BiEN

4. Phugdng sai cla @e sO hoi quy
2
2 a2 Z X3i
04 =0 2 2 2
2
z X5i z X5 — (Z X5 Xsi )

se(f,) = /o5,

I. MO HINH HOI QUY TUYEN TINH 3 BIEN

6. Khoang tin cay cua cac hé sé hoi guy
Khoang tin cdy clia /3, VGi do tin cay la Ia

(ﬁl -, % se(f.); By +1, % se(ﬂ1)]
2 2
Khoang tin cdy clia B3, V&ido tin cdy la 1o

[Bz _tg = Se(:éz);:éz +tg x Se(:éz)]
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I. MO HINH HOI QUY TUYEN TINH 3 BiEN

6. Khoang tin cay cua cac hé sd hoi quy
Khoang tin cdy clia £, VGi do tin cay la 1o

(ﬁa _tg = Se(Bs); Bs +tg x Se(ﬁs)}

Luu y khi tra bang T-Student, trong truGng
hgp ham hdi quy 3 bién thi bac tu do 1a (n-3)

I. MO HINH HOI QUY TUYEN TINH 3 BIEN

6. Khoang tin cay clia cac hé s6 hoi quy

(?<p,<?)

0';3 = =se(f,) =,Jo) =
(?<p,<?)

Khoang tin cdy cta B, la

Khoang tin cdy cta B, 1a

I. MO HINH HOI QUY TUYEN TINH 3 BiEN

7. Kiém dinh gia thiét
2) Kiém dinh gia thiét vé B,, 8, 8,

HoiB=Bo ma s a 1n
PO tin cay la 1
HyiB# B, o 1@

Budce 1 : Lap khoang tin cay
Buéc 2 : Néu Bo thudc khoang tin cay
thi chép nhan H,. Néu B, khong thudc
khoang tin cay thi bac bo H,
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I. MO HINH HOI QUY TUYEN TINH 3 BiEN

6. Khoang tin cay clia cac hé s6 hoi guy

Vi du : Tinh khoang tin cdy cua B, va B; mo hinh hoi
quy theo sG liéu cla vi du trudc vdi do tin cdy 95%

Gidi: tra bang T-Student béac tu do (n-3)=12-3=9

t0,025 =

.» RSS

O =——=
n-3

2 _ 2 _ 2 _
o, = = se(f,) = ’0/?2 =

K&t qua clia vi du trén chay bang Eviews nhu sau :
[ Equation: EQOL Workfile: VIDUBABIEN::Lintitledh [E=EE=s

iew[Proc Cbiect | [Print |[hame |[Freeze) (Estimate)[Forecast [Stats |Resids

Dependent Variahle: Y
Method: Least Squares
Date: 03i21/09 Time: 09:41
Sarmple: 112

Included ohservations: 12

Wariable Coefficient Std. Errar +Statistic Prob
C 3281383 71.88136 4558023 00014
X2 4649510 0469146 9.910592 0.0000
X3 2560152 0379411 B.747707 0.0001
R-squared 0867683  Mean dependentvar 1413.000
Adjusted R-squared 0860514 5D dependentvar 2317420
S.E. ofregression 46.04989  Akaike info criterion 10.70965
Sum sguared resid 18085.33  Schwarz criterion 10.83087
Log likelihood -6125787  F-statistic 1347884
Durbin-Watson stat 2483309 ProbiF-statistic) 0.000000

I. MO HINH HOI QUY TUYEN TINH 3 BiEN

7. Kiém dinh gia thiét
a)  Kiém dinh gia thiét vé B,. B, B,

Vidu : (theo s6 liéu trudc), yéu cau
ki€m dinh céc gia thiét

Hy:B,=0 Hy:Bs=0
H,:B,# 0 H,:B4# 0

VGi do tin cay 95%
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K&t qua cua vi du trén chay bang Eviews nhu sau :

] I. MO HINH HOI QUY TUYEN TINH 3 BIEN

[ClEquation: EQD1 Warkfile: YIDUBABIEN: Lintitled|

[ view [Prac)[Object ) (Print|Mame|[Fresze | [Estimate | Farecast|(Stats [Resids o N A,
Dependent Yariahle: ¥ 7. Klem dlnh Clla thlet
Method: Leaslﬁqyares o . R o “
Dt DTS Tins: a4t b)  Kiém dinh gia thiét vé R?
Included observations: 12 /\ H 'RZ_ O
o R°= A g AN
‘Variahle Coefficient Std. Errar /I—Slahstic\ Froh. H 'R2¢ O DO t|n Cay Ia 1' a
1+

c 3281383 71.99136 4668023 00014 Rz(n 3)

K2 4.649510 0.469146 9.910592 0.0000 e . #+ -

X3 2560152 0379411 \erar70y/ \oooot Buwéc 1: tinh F=

2L-R?)
R-squared 08676893  Mean dependentvar 1413000
Adjusted R-squared 0.060514  S5.0. dependentvar 231.7420 , . . L, L
S.E. of regression 46.04989  Akaike info criterion 10.70965 Buéc2: Tra bang tim F(2,n-3), mucy nghla laa
Sum squared resid 18908533 Schwarz criterion 10.83087
Log likelihood -61.25787  F-statistic 1347884
Durbin-yat: tat 2403308 Proh(F-statist 0.000000 - A - 2 X
Lrbinvetson ota b st Budc 3: NéuF>F(2,n-3), bac bd H, Néu F<F(2,n-3),
chap nhan H,

K&t qua cua vi du trén chay bang Eviews nhu sau :

I Mo HiNH HO/ QUY TUYEN TINH 3 BIEN [ Equation: EQOL Workfile: VIDUBABIEN::Lintitledh [E=EE=s

~ N (\iv figw | Proc | Object | [Print | ame | Freeze | |Estimate | Forecast || Stats |Resids
7. Kiém dinh gia thiet Dependentvartle.
~ R ~ “ Method: Least Squares
b) Kiém dinh gia thiét vé R2 Date: 03/21i08 Time: 03:41
Sarmple: 112
, N - e . s o Included ohsenvations: 12
Vi du : Yéu cau kiém dinh gia thiét
: : Wariable Coefficient Std. Errar +Statistic Prob
H.:R2=0 A i Av1A 0, c 3281383 7188136 4558023 00014
o DO tln cay Ia 95 /0 X2 4649510 0469146 9.910592 0.0000
HI:R2¢ 0 %3 2560152 0379411 B.J47707T  0.0001
Glél R-squared 0867683  Mean dependentvar 1413.000
Adjusted R-squared 0860514 5D dependentvar 2317420
F — —
- - S.E. ofregression 46.04989  Akaike info criterion 10.70965
Sum sguared resid 18085.33  Schwarz criterion 8304
Log likelihood -61.25787  F-statistic 1 84
F (2,9) = 4'26 (a = 0105) Durbin-inatson stat 2493300 ProbiF-statistic) 0.000000

Vi F>F(2,9) nén .......

Il. MOT SO DANG HAM II. MOT SO DANG HAM

1. Ham san xudt Cobb-Douglas 1. Ham san xudt Cobb-Douglas
Ham san xudt Cobb-Douglas dugc biéu dién nhu sau:
gias Cue InY, =In B, + £, In X, + B, In X +U

— Bay B3 QUi

Yi _IBZI.XZi X3i €

Y, :sanlugng ctia doanh nghiép .

XIZi : lugng von Bi=Inp

X5 lugng lao gc}ng X;. =In X,

U, :sais6 ngau nhién <! :
X =In Xy

Dang tuyén tinh s€ Ia :

Y =B+ o Xy + o Xg +U,

pit Y, =InY,
Trong do :

Ham san xudt Cobb-Douglas cé thé dua dudc vé dang
tuyén tinh bang cach |4y logarit hai v&
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be hoi quy dang tuyen tinh logarit trong Eviews, ta nhap
phuang trinh héi quy nhu' sau : K&t qua N eqyin: UNTITLED workfile: VIDUBABIEN: Uikt (EYIERE >
In Y1 — ﬂl + '82 In . +ﬁ3 In xgi +U' view [Frac [bject | [Frint | Mame[Fresze | [Estimate | Forecast [stats |[Resids
Dependent Variahle: LOG{Y)
Equation Estimation =) Method: Least Squares
W’ﬁ Date: 04/01/08 Time: 09:57
pone Sample: 112
Equation specification Included observations: 12
o arible followed by list of regressors including ARMA,
and PDL terms, S, an explict equation like Y=c{1)+c(2)*%, ariahle Coefiicient Std. Error t-Gtatistic Prab
logi¥) c log(x2} log(x3} =
(e 2512904 0.221228 1587052 0.0000
LOG{X2) 0.385488 0.030082 1281033 0.0000
LOG(3) 0357654 0.045624 7839189 00000
e R-squared 0.877179  Mean dependent var 7.240475
Adjusted R-squared 0872108 SD. dependentvar 01708494
Estimation settings S.E. of regression 0.028541  Akaike info criterion -4.082830
ME”’”‘j‘lLS - Least Squares (NLS and ARMA) '\ Sum squared resid 0007331 Schwarz criterion -3.941404
Sample: | 11z ‘ Log likelihood 27 37578  Hannan-Quinn criter. -4107513
N F-statistic 1926867  Durbin-Wiatson stat 2878392
ProbiF-statistic) 0.000000

I MOT SO DANG HAM DE hoi quy dang da thirc trong Eviews

) Yi:B1+B'7Xi+Bqu2"T(
N W \ Y A \_/
2. Ham hoi quy da thuc bac 2 =)

Y, = B+ B X + B XE + U, e ol

Equation specification
Dependent variable Followed by list of regressors including ARMA

MéC dl‘.l Chi Cé m6t bién déc Iép Xi nhu‘ng né xué’t hié_n véi — XazerPDLterms, OR an explicit equation lke V=c(1)+c(2)*H. _
cac luy thira khac nhau khién cho mo hinh trd thanh hoi
quy ba bién

Estimation settings

Wisthod: [L5 - Least Squares (HLS and ARMA) -]
Sample: | 112 ‘
K&t qua hdi quy dang da thirc
[CIEquation: UNTITLED  %orkfile: VIDUBABIEN::Untitled) | | C )
view||Proc | object ] [Print [ame [Freeze | [Estimate [Forecast [ Stats|[Resids N~
Bependent Variable: Beé chuan bi tot cho budi hoc sau, de nghi sinh vién
Wethog: Least Squares ¢ ¥ :
Date: 0401108 Tirme: 08:58 , . n .
arpler 112 A A Y , A Ao .
B nasations: 12 tu 6n tap lai kién thirc vé ma tran gom : cac phép
Wariable Caefiicient Std. Errar t-Statistic Prab. toa’n ma tran ( céng’ Chuyén v!" nhdn 2 ma tr‘dn),
© 6150365 TEISED  16B0TED 0311 , . : N . . . .,

X2 602680 B.GDBOST 1022977 03331 'C "

®w2 L0034TT 0029341 D.11648B  0.0083 tinh d:ll’lh thicc ; im ma tran ngh!Ch dao. Glang
R-snuared 0.804554  Mean dependentvar 1413.000 . n ~ g A \ ~ , , P \e
Adjuster R-sguared 0761122 5.0. dependentvar 231.7420 vién sé hOl phan nay trén lo'p trudce khi vao bai
£ ofregression 1137642 Akaike Info criterion 12.50884 —
Sum squared resid 1154581  Sthwarz criterion 12 63087
Log likelinood -T206785  Hannan-Guinn criter 1248475 ma&i
F-statistic 1857431 Durbinywatson stat 1817414
FroBF-statistic) 0.000645
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HOI QUY TUYEN TINH K BIEN

. HOI QUY TUYEN TINH K BIEN M.
3 @ 3 > © 3

1. Ham héi quy téng thé (PRF) 1. Ham hdi quy tong thé (PRF)

Y, =B+ Xy + B Xy +.oc+ B X +U; Quan satthir 1:

an na d6 I I I I Y, =B+ B Xy + B X+t B X +U,

ong do Quan satth( 2 :

+Y 13 bién phu thudc
X5 X, X I céc bién doc lap Y, =B+ L Xy + B Xy oot B X, +U,

+U, la cac sai sb ngau nhién
*B1 :Hé s0 tw do Quan satthr n :
B 5 B a-..., By la cac hé sb hdi quy rieng
Yn Zﬂl +ﬁ2X2n +ﬁ3X3n +"'+ﬁkxkn +Un

. HOI QUY TUYEN TINH K BIEN . HOI QUY TUYEN TINH K BIEN
O @)
1. Ham hdi quy tbng thé (PRF)
Ky hiéu 1 Xy Xy oo Xy
Y, B U, X = 1 Xy Xy oo Xy
Y U
Y— 2 ﬂ_ 182 U — 2
1 X2n X3n an
Yn ﬂk Un
I — I —

. HOI QUY TUYEN TINH K BIEN ll. HOI QUY TUYEN TINH K BIEN
Tacé O 2. Cac gia thiét cua Qﬁ hinh
Y, Xy X, YA (Y, Gié thiét 1 : Céc bién doC 14p Xy, Xa,....X, khong
Y, 1 X22 sz 182 Uz ngau nhién
= + Gia thiét 2 : Cac sai sé ngéu nhién U, c6 gia tri trung
binh bang 0 va cé phuong sai khéng thay ddi
Y, 1 X, .. X U
L an o NP " E(U;1X)=0 VarU;|X) =0’
= PRF Y =X ,B +U Gia thiét 3: Khong cé sy twong quan gilra céc sai sb U,
Cov(U;,U; [ X)=0,i=# j
[ —— [
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ll. HOI QUY TUYEN TINH K BIEN

O

2. Cac gia thiét cia mé hinh

Gia thiét 4 : Khong co hién twong cong tuyén gitra
cac bién doc 1ap X,, Xs,..., Xy

Gia thiét 5 : Khong co twong quan gitra cac bién
doc 1ap X,,Xs,...,X, vGi cac sai s6 ngau nhién U;

Cov(U,X)=0

. HOI QUY TUYEN TINH K BIEN

O
3. U6c lugng céc tham s6
Ham hdi quy mau :

srr: Y = ﬂl +,l’§2X2i +,33X3i +...+[§’kxki +6
hodc: YAI :ﬂA1+ﬁ2X2i +/§3X3i +...+/§kai
Hay : (Viét du6i dang ma trérz\ )
Y=XB+e
[

ll. HOI QUY TUYEN TINH K BIEN

@)
srr: Y =ﬁ1+ﬁ2X2i +,193X3i +...+ﬁkXki +€,
hodc: YAI :181+IB2X2i +,83)(3i +...+,Bkai
Khi dé6
e =(Y,-Y)
:Yi _ﬁl_ﬁZXZi _ﬁBXSi _---_kaki
|
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M6 hinh héi quy tuyén tinh boi

Y =Xp5+U

VarCov(U) = c°l,

rank(X) =k

EU,|X)=0
Vi sao ? => Bai tap cong diém
Cov(g;,v;)=E [[gi —E(&)]'[vi -Ev, )]]
VarCov(e) = E[[e—E(&)I'[e - E(&)]]
[

Goiy:

. HOI QUY TUYEN TINH K BIEN
@)
3. U6c lugng cac tham s&
Voi .
b &
. 3 e
IB = ﬂZ e= 2
0 e
By n

ll. HOI QUY TUYEN TINH K BIEN

O

Theo nguyén ly clia phuong phap OLS thi cac tham s6

L Bor arenr B dudc chon sao cho
et =3 (YY) =X (n-xiB)
=S (Y= B B X = BXy = B X
— min
-

https://fb.com/tailieudientucntt
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ll. HOI QUY TUYEN TINH K BIEN

B=(XTX)IXTY

Vi sao? => Bai tap cdng diém

ll. HOI QUY TUYEN TINH K BIEN

I R AR
XTY - X21 X22 XZn YZ — ZXZiYi
Xa Xig X )\ Yy Z Xy
Y; X, (triéu Xz(ngan
(tan/thang) dong/nam) dong/kg)
20 8 2
18 7 3
19 8 4
18 8 4
17 6 5
17 6 5
16 5 6
15 5 7
13 4 8
12 3 8

CuuDuongThanCong.com

ll. HOI QUY TUYEN TINH K BIEN

1 1 1 X X
XTX — X21 X22 X2n 1 XZZ Xk2
Xkl XKZ xkn 1 X2n an
n ZXZi Zxki
_ ZXZi szzi . zxzixki

ll. HOI QUY TUYEN TINH K BIEN

3. Vidu minh hoa

Bang dudi day cho cac s6 liéu vé lugng hang
ban dugc clia mét loai hang hda(Y), thu nhap
clia ngudi tiéu dung (X,) va gia ban cta loai
hang nay (X;)

Tim ham hoi quy tuyén tinh

YAi =Bl +BZX2i +B3X3i

ll. HOI QUY TUYEN TINH K BIEN

Giai TU s6 liéu trén, ta tinh dugc cac tdng nhur sau :

DY, =165 D X7 =388
D Xy =60 D XXy =282
> Xy=52 > X} =308
DY =2781 Y =16,5

DY, Xy =813 X,=6
D Y. X, =1029 X, =52

https://fb.com/tailieudientucntt
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ll. HOI QUY TUYEN TINH K BIEN

noooY Xy DXy 10 60 52
XTX=[Y Xy X5 D XXy |=|60 388 282
Y Xy D XgXy Yo Xi ) |52 282 308

26.165 -2.497 -2.131

(XTX)" =] -2.497 0.246 0.196
2131 0.196 0.183

K&t qua héi quy béng Eviews nhw sau :
[CAEquation: UNTITLED Warkfile: HOIQUYBOT: Lnttled) =)
view|[Proc | Cbject | [Privk(tvame |[Fresze | (Estimate [ Forecast [Stats [Resids

Dependent Variable: ¥
Method: Least Squares
Date: 04/01409 Time: 10:15
Sample: 110

Included observations: 10

Variable Coefiicient Std. Error +5tatistic Prab.

o} 14802156 2822713 5128531 00074

2 0.761780 0283438 2687639 00312

®3 -0.580005 0.244503  -2.408105 0.0469
R-squared 0960934 Mean dependentwar 1650000
Adjusted R-squared 08943773 8D dependentvar 2548510
S.E. of regression 0.571382  Akaike info criterion 1.961807
Sum sguared resid 2285340 Schwarz criterion 2052562
Log likelihood -6.808035 Hannan-Quinn eriter. 1.862226
F-statistic 86.08278 Durbin-Watson stat 1.800073
ProbiF-statisticy 0.000012

Két qua hdi quy bang Eviews nhw sau :
= EEx=)

[ Equation: UNTITLED Workfile: HOILYEOL::Linkitied)

view [Proc [Object | [Print [lame (Freeze | (Estimate [Forecast |[Stats [Resids

Dependent Variable: ¥
Method: Least Sguares
Date: 04/01/09 Time: 10115
Sample: 110

Included observations: 10

Variabla Coeficient  Std Error  tStatisic  Prog

C 14.99215 2922713 512953 0.0014

2 0781780 0283438 2687639 00312

X3 -0.583005 0244583 -2.408105 0.0469
R-squared 0.960934 “Mean dependentvar 16.50000
Adjusted R-sguared 0949773 __2.D. dependent var 2549510
SE. of regression 0577382 Akaike info criterion 1.961807
Sum sguared resid 2285340 Schwarz critetion 2062682
Log likelihood -6.808035 Hannan-Quinn criter. 1.862226
F-statistic 86.002768  Durhin-Watson stat 1.800073
ProbiF-statisticy 0.000012

CuuDuongThanCong.com

1/2/2013

ll. HOI QUY TUYEN TINH K BIEN

DY, 165

XTY =| YY,X, |=| 1028
DY Xy 813

14.992

B=(X"X)XTY =| 0.762
-0.589

Céc hé sé hoi
quy nay coy
nghia gi ?

B =14,992
B, =0,762

$,=-0,589

Y =14,992+0,762X , —0,589X,

ll. HOI QUY TUYEN TINH K BIEN

4. Hé sb xac dinh cia mo hinh
TSS =YTY —n(Y)?
ESS = 8" XTY —n(Y)?
RSS =TSS — ESS
ESS

Hé s§ xac dinh: R? = ———

TSS
Hé s8 xac dinh hiéu chinh:R? =1— (1- Rz)n__l
n_

. HOI QUY TUYEN TINH K BIEN
4. Khoang tin cly va kiém dinh gia thiét

VarCov(f) = o* (X" X )_1

Vi sao? => Bai tap cdng diém

https://fb.com/tailieudientucntt
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ll. HOI QUY TUYEN TINH K BIEN

4. Khoang tin cly va kiém dinh gia thiét

Goi ¢;la phan t&r ndm & dong j cot j ciia ma
tran (XTX)1

Khidc’):o_% — Al A2

B 1] ||

Két qua hdi quy bang Eviews nhw sau :
[CAEquation: UNTITLED Warkfile: HOIQUYBOT: Lnttled) =)
view|[Proc | Cbject | [Privk(tvame |[Fresze | (Estimate [ Forecast [Stats [Resids

Dependent Variable: ¥
Method: Least Squares
Date: 04/01409 Time: 10:15
Sample: 110

Included observations: 10

Variable Coefiicient Std. Error +5tatistic /F‘ruh

o} 14802156 2822713 5128531 00074

2 0.761780 0283438 2687639 00312

®3 -0.589005 0.244503 \-2.408105 L0469
R-squared 0960934 Mean dependentwar 1650000
Adjusted R-squared 08943773 8D dependentvar 2548510
S.E. of regression 0.571382  Akaike info criterion 1.961807
Sum sguared resid 2285340 Schwarz criterion 2052562
Log likelihood -6.808035 Hannan-Quinn eriter. 1.862226
F-statistic 86.08278 Durbin-Watson stat 1.800073
ProbiF-statisticy 0.000012

Két qua hdi quy bang Eviews nhw sau :

[ Equation: UNTITLED Workfile: HOILYEOL::Linkitied) =|E

view [Proc [Object | [Print [lame (Freeze | (Estimate [Forecast |[Stats [Resids

Dependent Variable: ¥
Method: Least Sguares
Date: 04/01/09 Time: 10115
Sample: 110

Included observations: 10

Variabla Coeficient  Std Error  tStatisic  Prog
C 14.99215 2922713 512953 0.0014
2 0781780 0283438 2687639 00312
X3 -0.583005 0244583 -2.408105 0.0469
R-squared 0.860934 Mean dependentvar 16.50000
Adjusted R-sguared 0949773 5.D. dependentvar 2549510
SE. of regression 0571382  Akaike info criterion 1.961807
Sum sguared resid 2285340 Schwarz critetion 2062682
Log likelihood -ABNA035 Hanhan-Guinn criter. 1.862226
F-statistic 86.00278 “Qurhin-Watson stat 1.800073

ProbiF-statisticy 0.000012

CuuDuongThanCong.com
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ll. HOI QUY TUYEN TINH K BIEN

4. Khoang tin cdy va kiém dinh gia thiét

Khoang tin cay cta B; la

(B, —t,5e(B3,); B, +1,5e(5,))

@ @
2 2

Hoé&c tinh gia trj t&i han cla B la

BB
se(5))

Béac ty do la (n-k)

ll. HOI QUY TUYEN TINH K BIEN

4. Khoang tin cdy va kiém dinh gia thiét
Kiém dinh gia thiét vé R2 H,:R2=0
H{:R%* 0
R%(n—k)
(k-1)(1-R?)

V&i do tin cay 1-a

Buwéc 1: tinh F=

Buéc 2 : Tra bang tim F(k-1,n-k), mirc y nghia la
a

Budc 3: Néu F>F(k-1,n-k) , bac bd Hy Néu F<F(k-1,n-k)
chap nhan H,

Dependent Yariable: Y_CNHN
Method: Least Sguares
Date: 04/01/09 Time: 10:23
Sample: 1120
Included observations: 120
Variahle Coefiicient  Std. Eror  t+-Statistic Proh.
c -3.477215 2207579 -1.475126 LRRE:]
HZ_CMMS 0.080708 0.444005 0181772 0.8561
H3_COM 0543628 0382117 1422675 0.1676
H4_SUA 0.005008 0.001267 3951200 0.0001
Ha_ch 0.086614 0.008635 8989518 0.0000
Kb_RAU 0011712 0.015035 0779036 0.4376
HT_CB 0143078 0018623 7.291382 0.0000
R-squared 0.702570  Mean dependentvar 17.42500
Adjusted R-squared 0686778 S.D. dependentvar 3364802
S.E. of regression 1883210 Akaike info criterion 4160395
Sum squared resid 400.7523  Schwarz criterion 4.322999
Log likelihood -242.623T7  Hannan-Quinn criter. 4226430
F-statistic 44.48686  Durhin-Watson stat 1881283
ProbifF-statistic) 0.000000
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Cac yéu t6 anh hwdng dén gia ban 1 can nha
DependentVariahle: ¥
Method: Least Squares
Date: 04/01/09 Time: 10:32
Sample: 1 225 X2 : dién tich
Included observations: 225 A N
D1 : moi trudng
Variahle Coeficient Std. Error t+-Gtatistic Prob D2 : khu vuc
c 2485774 0848155 3835155 00002 | kinh doanh
%2 DODITE1 DODAES 0830525 04021 [ Py A e
D1 0402730 0394865 1365731 01734 +nhu cau barn
D2 0460889  0.241677 1969718 0.047% | D4 : an ninh kh
D3 -1.285296  0.563680 -2.280187  0.0236
D4 1122022 0532487 2107134 00362 | VUC
D5 2560528 0.366850 879788 00000 | )& . i tri nha
R-squared 0.668341  Mean dependent var 3518511 | D6 : thi trudng
Adjusted R-squared 0.860240  5.D. dependent var 2.844026 . <
&.E. of regression 1.657752  Akaike info criterion 3a7e415 | dOng bang
Surn squared resid 5809.0849  Schwarz criterion 3.085688
Log likelihood -428.4346  Hannan-Cuinn criter. 3.822313
F-statistic 72.54820  Durhin-Watson stat 1.764107
Proh(F-statisticy 0.000000
heo qua b p nhém 4 16p 05 ong D oc Hong B

. HOI QUY TUYEN TINH K BIEN

O
4. Van dé du bao
Dw bao diém :
S A AYO0, A0 Ay 0
Yo =B+ B, X, + B X5+ 4 X,
Dy bao khoang :

A

(Yo _tgse(YAo); YAo + tgse(YAo))
2 2

Bac tw do la (n-k)
I ——

ll. HOI QUY TUYEN TINH K BIEN

@)
5. Vidu (s6 liéu truge)

Vi du : Tinh khoang tin cdy cta B, theo sG liéu cua
vi du trudc véi do tin cay 95%

CuuDuongThanCong.com

1/2/2013

ll. HOI QUY TUYEN TINH K BIEN

@)
4. Van dé du bao

1
X3

0
Xy
Yéu cau dy bao gia tri Y, cla Y

. HOI QUY TUYEN TINH K BIEN

@)
4. Van dé du bao

o, =6 X (XTX) X,

se(Yy) = O-\?O

ll. HOI QUY TUYEN TINH K BIEN

O
5. Vidu (s liéu trudc)
yéu cau kiém dinh cac gia thiét
Hy:B,= 0
Hy:Bo% 0
V@i d0 tin cay 95%

https://fb.com/tailieudientucntt
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. HOI QUY TUYEN TINH K BIEN ll. HOI QUY TUYEN TINH K BIEN
O O
5. Vidu (s6 liéu trudc) 5. Vidu (s6 liéu trudc)
Yéu cau kiém dinh cac gia thiét Yéu cau dy bao gid tri clia Y khi X,=9
Hy:R?= 0 va X;=9 vdi do tin cdy 95%
H{:R?#£ 0

Vi d6 tin cdy 95%

CuuDuongThanCong.com https://fb.com/tailieudientucntt 14
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