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PHUONG SAI THAY DOI

1. Ban chit cia phuong sai thay doi

Chiing ta c6 thé quan sat qua hinh minh hoa sau déy:
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1. Ban chit ciia phuong sai thay doi

Ly do ciia phuong sai thay doi

« Do ban chit ciia mbi quan hé kinh t&

« Do k¥ thuat thu thap, xtr ly sb lidu dugc cai tién
thi sai s0 ¢6 xu hudng giam dan.

« Do viéc tich luy kinh nghiém tir qua khtx

« Do viéc thu thap dit liéu chwa chuin xac
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1. Ban chit ctia phuong sai thay doi

Khi gia thit v& phwong sai khéng thay dbi cia mé hinh
hoi quy tuyen tinh bi vi pham

=> M0 hinh bj phuong sai thay déi
Hay md hinh bj HET (HETEROSKEDASTICITY)

1. Ban chit cia phuong sai thay doi
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2. Hau qua cltia phuadng sai thay doi

*Cac udc lugng theo phuong phap OLS khong con la
wdc lwgng hidu qua nita (khong con BLUE)

*Udc lugng cta cac phuong sai s& bi chéch , do d6 cac
kiém dinh muc y nghia va khodng tin cdy dua theo
phén phdi t va F khong con ¥ nghia nita

https://fb.com/tailieudientucntt
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4. Phat hién phuong sai thay ddi

> Bing dd thi phan %n

Khéng cé HET CoHET

N

4. Phat hién phuong sai thay ddi

> Phuwong phip kié@inh White

Gia sir ta xét ham hdi quy ba bién :
Yi =L+ Lo Xy + B X +U;

Burée 1 : Udc lugng mo hinh hdi quy tuyén tinh va tir d6 thu
duoc cac phan du ¢;

Bude 2 : Ubc luong mo hinh sau

ei2 =+, Xy + Xy, +0‘4X22i

+a X5 +ag X, Xy +V,

4. Phat hién phuong sai thay dai
» Phuwong phap kié inh Park

Céc budc gidng kiém dinh White nhung ham hdi quy phu
c6 dang :

Lne’ =B, +4,In X, +V.

Phwong phdp nay thwong dwoc tién hanh bcing Eviews
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4, Phat hién phuong sai thay ddi
» Biing do thi phan tén -

4. Phat hién phuong sai thay ddi

> Phuwong phap kié@ynh White

Bude 3 : Tinh toan trj théng ké nR? , trong d6 n 1a ¢ miu va R la
hé so xac dinh ciia md hinh hoi quy phu ¢ bude 2

Budc 4 : Tra bang phan phdi th-binh phuo‘ng , mucy nghia ava
bac tu do la k (k 1a so tham so6 trong mé hinh hoi quy
phu ). Gia str tra dugc

Buée 5 :Néu nR? > y2(k) bac b gid thiét Hy, Két luan co
hién twong phuong sai thay doi

Phuwong phdp nay thuwong dwoc tién hanh bang Eviews

4. Phat hién phuong sai thay ddi

» Phuong phap kiég@inh Glejser

Céc bude gidng kiém dinh White nhung ham hdi quy phu
c6 dang :

|ei|=ﬁl+ﬁzxi TV

1
|ei|=ﬂ1+ﬂ2\/x_i+vi |ei|=ﬂ1+ﬂ2F+vi

1
|ei|:ﬂ1+ﬂ27i+vi

thfni ﬁhdﬁ ndi thu’(‘rni dwoc tién hanh bdni Eviews
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5. Khic phuc phuadng sai thay doi

5. Khac phuc phuong sai thay doi a. Usc lirpng véi ma trin White

‘ S
Uéc lwong véi ma tran White Spedificaon | Gptons
LS & TSLS options Iteration control
[ Heteroskedasticity consistent Max Iterations: 500
Khac phuc bang WLS (Weighted Least Squares) Gune Corvergence: | 0.000%
o ey [ Display settings
Weighted LS/TSLS
{not available with ARMA)
g TP 4 ek N
Khac phuc bang cdc mé hinh c6 ké den HET - Derivatues
= 7 5 T a ARMA options Selectmethod to favor:
> Kinh té lu.ong nang cao Starting coeffident values: @ Acaracy
© Speed
Backeast MA terms Use numeric only
O — —— In
5. Khéac phuc phuong sai thay dai 5. Khéac phuc phuong sai thay dai
b. Ding WLS Khi d6

A _ (Zwi)(zwiXiYi)_(ZWixi)(ZWiYi)

Pbi véi phuong phap OLS ¢ trong sb 2
(Zwi)(zvvixiz) _(Zwixi)z

Z\Nieizzzvvi(Yi_Bl_BZXi)z_)min ﬂl:Y_*_ﬂzi*

. n
Trong do: Z WX,
Véi céc trong s6 la W, X = it

Sy
va Y =2

i=1 . -:i -

5. Khic phuc phudng sai thay doi
b DUNgWLS O
Khi d6
5 _ QW) WX Y) - w X)) wY,)
? (Z\Ni)(zwixiz)_(zwixi)z
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Trong do: iwixi . iWiYi
X" == Va L
Wi ;Wi

i=1
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