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Chuong Trinh Giing Day Kinh té Fulbright
Hoc ky Thu nam 2013
Cac Phuwong Phap Phan Tich Pinh Lugng
Goi y giai bai tap 8
HOI QUY PA BIEN
Ngay Phat: Thir ba 3/12/2013
Ngay Nop: Thir ba 7/12/2013

Ban in ndp lac 8h20 sang, tai Hop ndp bai tap trong phong Lab
Bén dién tr giri theo hudng dan cua trg giang.

Bai 1 (50 diém)

Ban hay st dung file WOODY’s DATA ¢ bai tap 6, thuc hién céc thao tac can thiét trén Eviews
de tra 101 cac cau hoi sau:

a. Néu xem Y 1a bién do luong lugng cau vé dich vu nha hang, ban ky vong nhu thé nao vé mdi
quan hé gitta Y va bién N, P, [ va vi sao?

Can 0 su giai thich rd rang vé méi quan hé giita cac bién ma hoc vién ky vong.

Trong mén Kinh té vi mé, lugng cau cia mot san pham c6 thé phu thudc vao gia ca san pham,
gia ca san pham co lién quan, thu nhap, thi hiéu, quy mo thi truong...

Néu ta cho rang dich vu nha hang 1a dich vu binh thuong thi luong cau (Y) c¢6 thé chiu anh
huong thudn bdi [, chiu anh hudng nghich boi N, chiu anh huong thuan boi P.

Bién N, bién P cho ta biét quy mo thi truong, khi s6 ddi thu canh tranh nhiéu (quy m thi truong
nhd) s€ lam cho lugng cau dich vu nha hang ma ta quan tam giam, nguoc lai khi dan s6 tang (tac
quy mo thi truong 16m hon) s€ 1am cho lugng cau dich vu nha hang tang.
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b. V& ba d6 thi phan tan gitta Y va N, giita Y va P, giita Y va I va cho biét nhan xét cua ban.

Do thi phin tan giita Y va N
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D0 thi phén tan gilta Y va N cho thay hai bién ndy ¢6 twong quan nghich, mdi lién hé tuyén tinh
gitra hai bién khong chat
Do thi phan tan giira Y va P
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Do thi phan tan gita Y va P cho thay hai bién nay c6 mdi twong quan thuan, méi lién hé tuyén
tinh gitra hai bién & muc kha.
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Do thi phin tan giira Y va |
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D) thi phén tan gitra Y va I cho thy 2 bién nay c6 mdi twong quan thuén, ¢ tuong quan
tuyén tinh giita hai bién kha chat ché.

c. Tinh hé s6 tuong quan cap gitta Y va N, gilta Y va P, gitta Y va [, déng thoi kiém dinh xem
timg h¢ s6 twong quan trén c6 y nghia thong ké & d9 tin cdy 90% hay khong? Két qua tinh toan
cta ban c6 ung hd nhitng ky vong ban dau cua ban ¢ cau a hay khong?

Trong Eview, ta chon dong thoi cac bién Y, N,P,I, bAm chudt phai->Open->As group

[ Workfile: MPP0G-521-P06V-DATA - (c\users\lenovoyd5... | = || & [[x23a]
— F[:Tmplf [ Group: UNTITLED Workfile: MPP06-521-PO6V-DATA:Untitled, | = || = | 52 |
Sample133 _ 33 0bs PR | Giewrocobiect bt/ Smol+i-
Elc obs Y N P |
&4 dongbac 1 107919 3 55044 13240 A
M dongnam 2 1128856 5 101376 22554
3 98579 7 124989 16916 [
ey ' gatimop 4 | 122015 2 55240 20967 il
Copy as Equation... 5| 152827 3 73775 19576
ac Factor.. b | 91259 5 48484 15039
A resid Paste 7| 123550 8 138809 21857
RA vung Paste Specil.. <R B | 160931 2 50244 26435
as System... 5 | 98436 5 104300 24024
Manage Links & Formulae.. o 0 108052 2 37852 14987
Fetch\g‘rom - as Multiple series 1| 144788 3 66921 30902
12 164571 4 166332 31573
Store to DB... 13 105564 3 61951 19001
Object copy . 14 102568 5 100441 20058
15 103342 2 39462 16194
Rename... 16 127030 5 139900 21384
. 17 166755 B 171740 18800
18 125343 5 140804 15289 il
19 “n100z —al  cvnoal 1z7nn
= 4 | [ 3

Trong cira s6 Group, chon View->Covariance Analysis->DPanh dau vao Correlation va
Probability [t]=0 -> OK
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O3 Group: UNTITLED Werkfile: MPPO6-521-P06V-DATA:Untitled\ | = || = |[x25]

View [ﬂ][object] Print|[Name | Freeze | |Default hd [Transpose] |Edit+/-][Smpl+-

Group Members !l P| 1]
Spreadsheet Covariance Analysis \EI
Dated Data Table
Statistics Partial analysis
Graph... Method: lDrdinary - Series or groups for conditioning: (optional)
Descriptive Stats 2
= - —= [ covariance [ Mumber of cases
Oanance ANayss.. Correlation [] umber of obs.
N-Way Tabulation... [T]sscp [] sum of weights Options
- t-statistic
Tests of Equality... D-’ Weighting: [None -

Principal Components...

Layout: [5ingle table A

Correlogram (1] ...

. d.f. corrected covariances
Cross Correlation (2] ... Cld
Sample

Unit Root Test... Multiple comparison _
133 adiustments: lioge b

Cointegration Test...

G C lity... Saved results
renger Causality Balanced sample (istwise deletion) basename:
B Label
[ QK l [ Cancel

Ta duoc két qua nhu sau:

Covariance Analysis: Ordinary
Date: 12/04/13 Time: 21:18
Sample: 1 33

Included observations: 33

Correlation
Probability Y N P [
Y 1,000000
N -0,144225 1,000000
0,4233 -
P 0,392568 0,726251 1,000000
0,0238 0,0000 -
| 0,537022 -0,031534 0,245198 1,000000
0,0013 0,8617 0,690 -

Két qua cho tl\léy hé s tuong quan gitra cac bién, ciing nhu P-value trong kiém dinh gia
thuyét ve sy bang 0 cua h¢ so tuong quan.

ry=0,537 (>0) va c6 y nghia thong ké & mic y nghia 10% (P-value=0.0013) két qua nay
ciing cho thdy I va Y ¢6 mdi twong quan thuan.’

ryn=-0,14425 cho thay hai bién nay c6 mbi twong quan nghich, va mdi lién hé tuyén tinh
yeu. hé so twong quan nay khéng cd y nghia thong k& & muac y nghia 10% do P-
value=0,4233 (>0.1)

1 C6 thé 1ap cap gia thuyét: Ho (r=0); Ha(r£0) dé kiém dinh.



Chuong trinh Giang day Kinh té Fulbright Céac Phuong Phap Dinh Lugng Goi y giai bai tap 8
Nam hoc 2013-2014

rvp =0,39256 cho théy, hai bién nay co méi twong quan thuan, va mic do twong quan
tuyén tinh 1a kha. H¢ s0 nay c6 y nghia thong ké & mirc y nghia 10% do P-value=0,0238
(<0.1)

Hé s6 twong quan tng ho nhitng ky vong ban dau di dugc dua ra trong cau a.
d. Tinh théng ké mo ta (trung binh, d¢ 1éch, min, max) cua céc bién Y, N, P, I

Tiép tuc tir cira s6 Group, chon View->Descriptive Stats->Common Sample

Date: 12/04/13

Time: 21:22
Sample: 1 33
Y N P |

Mean 125634,6 4,393939 103887,5 20552,58
Median 122015,0 4,000000 95120,00 19200,00
Maximum 166755,0 9,000000 233844,0 33242,00
Minimum 91259,00 2,000000 37852,00 13240,00
Std. Dev. 22404,09 1,919300 55884,51 5141,865
Skewness 0,355246 0,555101 0,672915 0,933694
Kurtosis 1,920334 2,359612 2,280488 3,161758
Jarque-Bera 2,296908 2,258639 3,202315 4,830791
Probability 0,317127 0,323253 0,201663 0,089332
Sum 4145942, 145,0000 3428287, 678235,0
Sum Sq. Dev. 1,61E+10 117,8788 9,99E+10 8,46E+08
Observations 33 33 33 33

e. Ban hay udc luong ham hdi quy mau sau:

=R+ R N+ R P+ R I+(3
vi ﬂl ﬂle ﬂ3P| ﬂ4|l Ui
Trong cira sO 1énh, gd 1énh hoi quy: Ls Y cN P I

Dependent Variable: Y
Method: Least Squares
Date: 12/04/13 Time: 21:25
Sample: 1 33

Included observations: 33

Variable Coefficient Std. Error t-Statistic Prob.
C 102192,4 12799,83 7,983891 0,0000
N -9074,674 2052,674 -4,420904 0,0001
P 0,354668 0,072681 4,879810 0,0000
|

1,287923 0,543294 2,370584 0,0246

R-squared 0,618154 Mean dependent var 125634,6
Adjusted R-squared 0,578653 S,D, dependent var 22404,09
S.E. of regression 14542,78 Akaike info criterion 22,12079
Sum squared resid 6,13E+09 Schwarz criterion 22,30218
Log likelihood -360,9930 Hannan-Quinn criter, 22,18182
F-statistic 15,64894 Durbin-Watson stat 1,758193

Prob(F-statistic) 0,000003
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Phuong trinh hoi quy mau nhu sau: Y;=102192,40-9074,67N;+0,35Pi+1,291+ u;"

Hay Y;" =102192,40-9074,67N;+0,35P;+1,29;

f. Tr ham hoi quy & cau e, hdy tinh tic dong bién cia timg bién giai thich 1én bién Y (vé& miit
trung binh) va cho biét nhitng nhan xét cua ban.

Téc dong bién ctia N 1én Y 1a -9074,67. Trong diéu kién cac yéu t6 khac khong doi, khi N ting
(hodc giam) 1 doi tha, thi trung binh Y gidm (hodac tang) 9074.67 luot khach.

Tac dong bién cua P 1én Y 13 0,35. Trong diéu kién cac yéu t6 khac khong ddi, khi P ting (hoic
giam) 1 nguoi, thi trung binh Y tang (hoac giam) 0.35 luot khach.

Tac dong bién cua | 1én Y 14 1,29. Trong diéu kién cac yéu té khac khong doi, khi | ting (hodc
giam) 1 USD, thi trung binh Y tang (hoac giam) 1.29 luot khach.

g. Néu xet tal gia tri trung binh cua cac bién giai thich, hiy tinh hé sé co gidn cua Y theo timg
bién giai thich, va cho biét nhitng nhan xét cua ban.

Tai gia tri trung binh cua N, P, [ udc lugng cua Y 1a 125634,55

Heé sb co gidn cta Y theo N 1a: -9074,67* Ny, / Yy, =-9074,67*4,4/125634,55= - 0,3174

Hé s6 trén chg biét tai gia tri trung binh cta N, trong diéu kién cac yéu t6 khac khong ddi, khi N
tang 1% thi vé madt trung binh Y gidm 0,3174%, va nguoc lai.

Tuong ty, ta tinh dugc hé sd co gidn cua Y theo P 1a 0,2933, va hé sd co gidn cia Y theo I 1a
0,2107 nhan xé&t.

h. Hay udc lugng ham hdi quy sau va cho biét y nghia kinh té ctia cac hé sé hoi quy ding trudc
cac bién gidi thich trong mo hinh:

In(Yi)= a, +a,In(Ni) +a,In(Pi) +a, In(li) +],

Go lénh:

Ls log(Y) c log(N) log(P) log(l)

Dependent Variable: LOG(Y)
Method: Least Squares
Date: 12/04/13 Time: 21:32
Sample: 1 33

Included observations: 33

Variable Coefficient Std. Error t-Statistic Prob.

C 6,657823 0,772162 8,622317 0,0000

LOG(N) -0,377950 0,064948 -5,819239 0,0000

LOG(P) 0,352044 0,055980 6,288779 0,0000

LOG(I) 0,159062 0,084535 1,881601 0,0700

R-squared 0,704924 Mean dependent var 11,72593

Adjusted R-squared 0,674399 S,D, dependent var 0,176593

S.E. of regression 0,100766 Akaike info criterion -1,638809

Sum squared resid 0,294463 Schwarz criterion -1,457414

Log likelihood 31,04035 Hannan-Quinn criter, -1,577775

F-statistic 23,09324 Durbin-Watson stat 1,716252
Prob(F-statistic) 0,000000

Ham hoi quy mau nhu sau:
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In(Yi)=6,6578 -0,37795In(N; ) +0,3520In(P;) +0,1591In(l;) + G,
Céc hé sé a@,,d,,a,chinh 1a hé s6 co gidn cia Y theo tirng bién giai thich twong tng.

Hé s6 co gian cia Y theo N 1a @,: @,=-0,37795 cho biét trong diéu kién cac yéu t6 khac khong
d6i, khi I ting 1% thi vé mit trung binh Y giam -0,377951% va ngugc lai.

Hé s6 co gian ctia Y theo P 12 @,: @,=0,3520 cho biét trong diéu kién cac yéu té khac khong
d6i, khi I ting 1% thi vé mit trung binh Y ting 0,3520% va nguoc lai.

Hé s6 co gidn cia Y theo I 1a @, @,=0,1591 cho biét trong diéu kién cac yéu té khac khong doi,
khi I ting 1% thi vé mit trung binh Y tang 0,1591% va nguoc lai.

Hé sb co gidn duoc tinh theo cach nay khong thay ddi theo cac gia tri cua Y va bién giai thich,

nhung hé s6 co gian duoc tinh theo cach ¢ cau g thi cé thé thay doi tai cac gid tri ciia bién giai
thich khac nhau.

i. Gia st ban chon mo hinh & cau h gié du bao trung binh lugt khach dén mot nha hang ma ban

quan tam. Theo ban gid tri du bdo diém sé la bqo nhiéq néu bict nha hang nay & khu vuc c6 N=5

doi thu, P= 60000 nguoi, I= 25000 USD (c0 thé tinh gan dung)

Thé cac gia tri N=5, P=60000, I=25000 vao phuong trinh ta duoc udc lugng cua In(Y), sau d6

liy exp gia tri nay s& dugc udc lugng gan dang Y, = 102060,2518 ~ 102060 luot khach.

j. Néu chi sir dung R? d3 hiéu 9hinh dé so sanh, theo ban c6 thé chon dugc mé hinh & cau e, va

mo hinh & cdu h mo hinh nao t6t hon hay khong, va vi sao?

M6 hinh ¢ céu e c6 Adjusted R* =0,57 ; Mo hinh ¢ cau h 6 Adjusted R* =0,67. Khong so sanh 2

gié} tri nay voi nhau dugc boi vi mo hinh ¢ cau e c6 bién phu thude 1a Y, con mo hinh ¢ cau h ¢o

bién phu thudc 1a In(Y).

Bai 2 (25 diém)

Mot nghién ctru cua tac gia Khuong Ninh dang trén tap chi Cong Ngh¢ Ngan Hang s6 thang

8/2010 co két qua hoi quy sau:

M0 hinh 1: INV=0.9762+0.0768PRO + (]
(théng ké t) (13.0593) (6.7066)

n=810, R,=0.074, P-value(F)=0.000

M0 hinh 2: INV=0.9426+0.4941PRO -0.0667PROXASS+ (]
(thdng ké t) (13.0248) (7.5750) (-6.4683)

n=810, R,=0.138, P-value(F)=0.000

M6 hinh 3:
INV=0.66+0.50" PRO -0.07" PROXASS+0.0033 "DASL+0.04 EDU-0.0095 AGE
+0.0159VOCA-0.04INP-0.10ENL+0.05COM + (j

n=810, R,=0.314, P-value(F)=0.000

Ghi chi: dau ™ """ sau cdc hé s6 héi quy cho biét hé sé hoi quy ¢6 ¥ nghia thong ké tiwong ing
o muc y nghia 10%, 5%, va 1%

Trong do, thong tin cia mot sd bién nhu sau: INV 14 ty sb giira gia tri dau tu vao may moc thiét
bi, nha xudng ... va tong gia tri tai san ¢ dinh cua doanh nghi€p; PRO la ty s6 gitra loi nhuan
clia ndm trudc va gia tri tai san cd dinh cua doanh nghi¢p, PROXASS la tich so gitta PRO va
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In(gia tri tai san c¢b dinh), DASL 1a téc d6 ting truong cua doanh s6 (%), EDU cho biét trinh do
hoc van cua nguoi quan ly doanh nghiép, AGE 1a tudi ctia doanh nghiép tinh tir khi thanh lap dén
nam diéu tra, VOCA 14 s6 1an du cac 16p tap hudn chuyén mén cia nguodi quan 1y doanh nghiép.

Hay tam thoi bo qua nhing sai sot cua tac gia (néu cb) trong viéc xay dung va udc luong mod
hinh, cling nhu gia sir rang m6 hinh nay khong vi pham cac gia dinh cua cua phuong phap OLS,
tur két qua trén, ban hay tra 101 cac cau hoi sau:
a. Tinh hé s6 twong quan cua bién INV va PRO
Tacd R?=1-(1-R? )—

n—k
=> R?=1-(1-R )n—l](_ 1-(1-0,074)(810-2)/(810-1)= 0,075145

FaNV,PRO) = ﬂo 075145=0,274125

b. Trong m6 hinh 1, theo ban bi,én PRO c6 ¥ nghia thong ké & do tin cay 95% hay khong, hay
cho biét y nghia kinh t€ cua hé s6 nay?

Bién PRO c6 ¥ nghia théng ké & do tin cay 95% do |T-stat(PRO)|= 6,7066 >2

Hé s6 nay cho biét: trong diéu kién cac yéu t6 khac khong d6i, khi PRO ting (hodc giam) 1 don
vi thi trung binh INV tang (hodc giam) 0,0768 don vi.

c. Theo ban thdng ké F ciia md hinh 1 s& bang bao nhiéu?

Trong ham hdi quy don ta c6 thé tinh F=T-stat(PRO)?=6,7066°=44,97848

d. Tur cac mo hinh trén, theo ban tac dong bién ciia PRO 1én INV ¢6 phu thudc vao bién ASS hay
khong?

Tac dong bién cua PRO I1én INV chinh la dao ham cua INV theo PRO. Néu xét mé hinh 3, tac
dong nay bang 0,5-0,07ASS. Hé sd dung trude bién twong tac PROXASS bang -0, 07 cé y nghia
thong ké & mirc ¥ nghia 1% nén tac dong bién ciia PRO 1én INV phuy thudc vao ASS.?

e.Theo ban, h¢ s6 0.0033 dung trude bién DASL (trong md hinh 3) cho ban biét diéu gi? day c6
phai 1a hé so co gidn cua INV theo DASL hay khong, va vi sao?

H¢ s6 nay cho biét DASL ting 1 don vi (hay tang 1 diém %) [ vi du tir 7% 1én 8% chang han] thi
v€ mat trung binh INV tang 1&€n 0,0033, trong diéu kién céc yéu to khac khong doi.

Con s nay khong phai 1a hé sb co gidn, vi hé sb co gidn phai cho biét rang khi DASL ting 1%
[vi du tir DASL tang tir 7% lén 7,07%] thi trung binh INV tang 1én bao nhiéu %, va nguoc lai.

Bai 3 (25 diém)
Tur dit liéu VHLSS2008, sir dung phan mém Stata;

(a) ban hay udc lugng ham hdi quy tuyén tinh boi thé hién mdi quan h¢ gitra chi ti€u cua ho va
cac blen giai thich sau ddy: thu nhap ciia hd, tudi ciia chu ho, s6 nguoi trong hg (co str dung
trong s trong hdi quy). Sau d6, ban hiy cho biét nhitng nhan xét ctia ban tir két qua tinh toan.

Trong bai nay, ban can ndi cac file dir lidu cap thiét lai v6i nhau, dit liéu lién quan dén cac file:
hol5.dta, mucl23a.dta, hhexpe08.dta. Chu y rang file muc123a.dta chi gitr lai cac quan sat la chu
hd. Sau khi ¢ file dit li¢u, thyc hién ham hoi quy theo cau truc 1énh

M cac file va sip xép thi tw

2 Lam tuong ty v6i mo hinh 2
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. use "E:\z.VHLSS2008\Bai 8 - MPP6\muc123a.dta", clear
. keep if matv==1

(29064 observations deleted)

. sort tinh huyen xa diaban hoso matv

. save "E:\z.VHLSS2008\Bai 8 - MPP6\mucl123a_cut_sorted.dta"

Goi ¥ gidi bai tap 8

file E:\z.VHLSS2008\Bai 8 - MPP6\muc123a_cut_sorted.dta saved

. use "E:\z.VHLSS2008\Bai 8 - MPP6\ho15.dta", clear

. sort tinh huyen xa diaban hoso

. save "E:\z.VHLSS2008\Bai 8 - MPP6\ho15 sorted.dta"

file E:\z.VHLSS2008\Bai 8 - MPP6\ho15_sorted.dta saved

. use "E:\z.VHLSS2008\Bai 8 - MPP6\nhexpe08.dta", clear
(Household expenditures: 2008 VHLSS)

. sort tinh huyen xa diaban hoso

. save "E:\z.VHLSS2008\Bai 8 - MPP6\hhexpe08_sorted.dta"
file E:\z.VHLSS2008\Bai 8 - MPP6\hhexpe08_sorted.dta saved

Ndi cac file véi nhau
. use "E:\z.VHLSS2008\Bai 8 - MPP6\ho15_sorted.dta", clear

. merge 1:1 tinh huyen xa diaban hoso using
MPP6\mucl23a_cut_sorted.dta"”

Result # of obs.

not matched 0
matched 9,189 (_merge==3)

. drop _merge

. merge 1:1 tinh huyen xa diaban hoso using
MPP6\hhexpe08_sorted.dta"

Result # of obs.

not matched 0
matched 9,189 (_merge==3)

. save "E:\z.VHLSS2008\Bai 8 - MPP6\AIll_data_combine.dta"
file E:\z.VHLSS2008\Bai 8 - MPP6\AIl_data_combine.dta saved

"E:\z.VHLSS2008\Bai

"E:\z.VHLSS2008\Bai

8

8
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Reg Y X1 X2...Xk; sau dé nhin xét két qua
Reg chitieu thunhap hhsize mlac5 [pw=wt9], beta

. reg chitieu thunhap hhsize mlac5 [pw=wt9], beta
(sum of wgt is 2.0960e+07)

Linear regression Number of obs = 9189
F{ 3, 9185) = 358.01
Prob = F = 0.0000
R-squared = 0.4783
RoOT MSE = 28357
Robust

chitieu Coef. std. Err. T P=|t| Beta
thunhap . 3547346 . 0696622 5.09 0.000 . 6611453
hhsize 2879. 859 629.1372 4.58 0.000 . 1204261
mlach 30. 2907 21.93291 1.38 0.167 . 0104938
_cons 7286.227 1516.938 4.80 0.000 .

Ham héi quy boi la:

Chitieu; = 7286,227 + 0,3547346thunhap; + 2879,859hhsize; + 30,2907m1ac5; + u”;

Trong m6 hinh, bién milac5 (tudi cua chii ho) khong co y nghia théng ké & muc y nghia 10%,
cac bién giai thich khac nhu thunhap, hhsize (quy mo hd) c6 ¥ nghia thong ké & mirc ¥y nghia 1%.

Hhsize, va thunhap anh huéng thuan dén chitieu. Trong diéu kién cb dinh cac yéu té khac, khi
thunhap tang 1 ngan dong thi chitieu vé mit trung binh s¢ tang 0.354 ngan dong va nguoc lai.
Trong diéu kién c¢b dinh cac yéu t6 khac, khi s6 ngudi trong ho ting 1 nguoi, thi trung binh
chitieu sé& ting 2879 ngan dong.

M0 hinh giai thich duoc 47.8% bién thién cua bién chitieu vé mit trung binh.

(b) Trong céc bién giai thich trén, theo ban bién nao anh huéng manh nhat (quan trong nhat) dén
chi tiéu cua ho.

Pé xem bién nao anh huéng manh nhit, dén chi tiéu ctia hd, hoc vién co thé sir dung hé sé hdi
quy da chuan hoa. Tri tuyét doi ctia hé so hoi quy da chuan hoa (hé so Beta) ctia bién giai thich
nao cang lén thi bién giai thich ay anh huéng cang manh, hay cang quan trong dén bién phu
thuoc.

IHé s6 Beta ctia bién thunhap|=0,661 16n nhat trong cac [hé s6 Beta| nén bién nay anh huong
manh nhat 1én chitieu

(c) Néu sir dung VIF va h¢ s6 tuong quan cgp gitra cac bién giai thich dé chan doan hién tuong
da cong tuyén, theo ban mé hinh ¢6 dau hiéu bi vi pham da cong tuyén hay khong?

Tinh hé s6 VIF, néu c6 it nhat mot bién gidi thich co VIF>10, hodc c6 it nhat mot cap bién giai
thich c6 tri tuyét doi hé so tuong quan 16n (>0.8) ta c6 thé xem md hinh da bi vi pham da cong
tuyén.
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. wvif
variable VIF 1/VIF
hhsize 1.05 0.955420
thunhap 1.03 0.970953
mlach 1.02 0.983746
Mean VIF 1.03

. cor thunhap hhsize mlac5

{obs=9189)
| thunhap hhsize mlacs
thunhap 1. 0000
hhsize 0.1672 1. 0000

mlacs —0.0155 —0.1478 1.0000

Tur két qua trén cho thay, mo hinh khong c6 dau hiéu bi da cong tuyén.
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