Chuong 8

O
LUA CHQON MO
HINH HOI QUY

2. Cach tiép can dé Iva chon mé hinh

a.Xdc dinh sé bién dﬁﬁﬁg

C6 hai huéng tiép can

> Tir don gian dén tdng quat : Bé sung bién dgc ldp
tir tir vao mo hinh

>Tr tbng quat dén don gian : Pau tién, xét mé hinh
day du cac bién déc ldp da dwoc xac dinh . Sau do
tien hanh logi trir nhitng bién khong quan trong ra
khoi mé hinh

2. Cach tiép can dé lva chon md hinh
C.Chon dang ham ©

Cin dya vao
»Cac 1y thuyét kinh té
»Cac két qua thyuc nghiém

»D)d thi bidu dién
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1. Cac tiéu chuan ctia m6 hinh

O

Tinh tiét kiém : mé hinh cdang don gidn cang tét

Tinh dong nhét : cdc tham s6 wéc heong la duy nhét cho
cung mot tdp hop so liéu

Tinh thich hop : R2 va R? higu chinh cang gan I cang tot
Tinh bén vimg : m6 hinh phdi dwa trén mét co sé Iy
thuyét nao do

Cé khé niing dw béo t6t : mé hinh cho két qua du bio
sat voi thuc té

2. Cach ti€p can dé Iuva chon mé hinh
b.Kiém tra mé hinh cé-vi pham gii thiét hay
khong J

Kiém tra cac “bénh ciia mé hinh

>Pa cong tuyén
»Tu tuong quan

> Phuong sai thay doi

2. Cach tiép cén dé lva chon md hinh
d. Mot 56 tiéu chuin khdc
Y

Gi tri cia ham hop 1y log-likelihood(L)
L=-"ino?-Miner) -1y us
2 2 g &

»>Gia tri cua L cang 16n ching to m6 hinh cang phu
hop
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2. Cach tiép can dé lva chon md hinh

d. Mot 56 tiéu chudn l@;g
Tiéu chudn AIC (Akaike info criterion)

aic = 3 6%

»>Gia trj cua AIC cang nho ching t6 mé hinh cang
phu hop

2. Cach tiép can dé Iva chon mé hinh

d. Mot sé tidu chuén @g

Néu chu y dén d6 phirc tap cia mé hinh thi thudng cha ¥
dén tiéu chudn SC

Néu xét s6 ligu theo thoi gian thi thuong ding tiéu chuin
AIC

Luew y la bién phy thudc xudt hién trong mé hinh phdi
cung dang

3. Cac sai [am thudng gdp khi chon mé hinh
a. Bé sét bién thich h@
Gia st mo hinh ding 1a :
Yi= B+ BXot BaXsi + Ui (@)
Nhung ta lai chon mo6 hinh :
Yi= oy +0,X5+ Y, (b)
- hdu qua:
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2. Cach tiép can dé lva chon mé hinh

d. Mot s tiéu chudn 1@5
Tiéu chuin Schwarz (Schwarz criterion)

sc =SS 7

»>Gia trj cua SC cang nho ching to m6 hinh cang
phu hop

Két qua hdi quy bang Eviews nhw sau :

[ Equation: UNTITLED: Workfile: HOIQUYBO: (Untitled) I=HiC)

wiew[Proc[object] [Print[Name [Freeze] [Estimate |[Forecast | Stats [Resids

DependentWariahle: ¥
hiethod: Least Squares
Date: 04/01/09 Time: 10:15
Sample: 110

Included ohservations: 10

Wariable Coeficient Std. Error FStatistic Prob.

o] 14.08215 2922713 5128531 0.0014

®2 0761780 0.283438 2687638 00312

3 -0.589005 0.244593  -2.408105 0.0469

R-sguared 0960834 Mean dependentvar 16.50000

Adjusted R-squared 00948773  SD. dependentvar 2648510

S.E. ofregression 0571382  Akaike info criterion 1.961807

Sum squared resid 2289340 Schwarz criterion 2.052582

Log likelihood -B.808035 Hannan-Quinn criter. 1.862226

F-statistic 86.08278  Durbin-¥atson stat 1.800073
Prob(F-statistic) 0.000012

3. Cac sai [am thudng gap khi chon mé hinh

b. Thira bién o)

Gia str m6 hinh diing 1a :
Yi= Byt BoXoi t U (a)
Nhung ta lai chon m6 hinh (c6 thém X,):
Yi= oyt 0pXg+ 0pXg+V; (D)
- hiu qua :
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4. Phat hién nhirng sai [am
a.  Phat hién thira bién

Xét ham hdi qui Yy = Byt BoXo+ BoXait BaXuit BsXsi + U,

- Trudng hop nghi ngo Xs 12 bién thira > kiém dinh
Ho : Bs = 0 (Kiém dinh bang cdich nio?)
Néu chép nhin Hy = X, khong can thiét. (C6 thé sir
dung redundant test ciia Eviews)

Truong hop pghi ngd Xz va Xs la cac bién khong cin
thiét > kiém dinh gia thit dong thoi
Ho:Bs=Bs=0
(Stk dung kiém dinh Wald)

jald Test ==
Coeflicient resticlions separsled by commas
Cl41-CE=cZc100 &

P_value = 0,9688>0,05
- chap nhan H,

Examples

C(1)=0, C{3|=2T(9)
Wiald Test:
Equation: EQO1
Test Statistic “alue df  Probability
F-statistic 0.136763 (4, 96) 0.9683
Chi-square 0.547052 4 0.9655
4. Phat hién nhirng sai lam
b. Kiém dinh cic bién bj bé sét
‘ AL . _ *
Xét mo hinh 1 Y; = B, + B, X; + U; @)

Gid sir nghi ngd mé hinh da bo sot bién Z >
kiém tra bang céach :

- NéucosdlituciaZ:
+ Hbi qui md hinh Y; = B,+B,X+B,Z; +U,
+Kiém dinh Hy : B5= 0. Néu bac bo H, thi md
hinh ban dau da bo sot bién Z.

- Hoac dung Omitted variable test
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Kiém dinh Wald cho m

hinh sau .

Dependent vanabls: 7

Method: Least Squares

Date: 112408 Time: 08:16

Sample: 1 106

Included ohservations: 106

“ariable Coeficient  Std. Error  t-Statistic  Prob.

c 7206521 0386368 18 65274 0.0000
2 -0.000749  0.000252 -2.969765  0.0038
%3 0000550  0.000225 2447388 0.0162
x4 0007568 0053629 -0.141111 08881
D1 -0.760411 0279496 -2.720645 0.0077
o2 0200568  0.173248  1.157691  0.24599
[5E] 0153518  00B0297 -2.545040 0.0125
D4 -0.047001 0264910 0177423 0.8595
o5 0106459  0.261804 -0.406637  0.6852
25 0.095354  0.350443 0250540  0.5026

R-squared 0.233728  Mean dependent var £.635113

Adjusted R-squared  0.161831  S.D. dependent var 0.761072

5. E. of regression 0696745 Akaike info criterion 2204804

Sum squared resid 4560404  Schwarz criterion 2.456072

Log likelihood -10B.8546  F-statistic 3.253552

Durbin-YWatson stat 1352523 Prob(F-statistic) 0.001717

Redundant variables Test

Omitted Redundant Varlable Test et

One or more test ceries

w2

P_value = 0.0022 < 0,05
- bac bé Hy => Khong

thira bién X,

1/2/2013

Redundant “ariables: »2

F-statistic

Log likelihood ratio 9.3165

8.819505

Frab. F(1,96)
18 Prob. Chi-Sguare(1)

0.003764
0.002271

Omitted variables Test

Oritted-Redundant Yariabls Test ==

One or mere test seiies

]

P_value = 0.8200>0,05
> chap nhén H, =>
Khong bo sot bién X,

Omitted Variables: X4

0.04597
0.0517

F-statistic
Log likelihood ratio

98 Prob. F{1,102)
39 Prob. Chi-Sguare(1)

0.823861
0.820085
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Ki€m dinh RESET cua Ramsey :

Néu khong c6 s liéu ciia Z : dung kiém dinh
RESET cua Ramsey - Y

Ramsey d& xudt st dung Y;° ,Y lam x4p xi cho Z;.
Buge 1 : Hoi qui mo hinh (*), thu lay Y2 Y3
Bude 2 - Hbi qui Y; theo cac bién doc

lap trong (*) va Y2 Y3 (md hinh

nay goi la mé hinh (new))
Buée 3 : Kiém dinh Hy : céc hé s6 caa Y2, Y3

ddng thoi bang 0.

Néu bac bé H, > mo hinh (*) da bo sot bién

S
O

Hét
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Kiém dinh RESET ciia Ramsey :

@)

Ramsey RESET Test:

F-statistic 9513130 Prob. Fd,155)
Log likelihood ratio 3379987 Prob. Chi-Square(d)

0.000002
0.000001

P_value = 0.0000<0,05 - md hinh ban
dau bo sot bién.
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