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Gia thiét vé qui luat chuan

o Gia thiét u, ~ N(0, ¢?)

o Céc tinh chat ctia udc luong OLS trong hoi qui da bién theo gia thiét phan

phoi chuan L. ~ N(L. ,ng )

Uéc luong o trong ham ho6i qui véi 2 bién doc 1ap
k
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Kiém dinh h¢ s6 ho1 qui riéng

2 Phwong phap kiém dinh y nghia: Kiém dinh t
Kiém dinh 2 phia
Hy: B=2a
H,: B #a

Tri kiém dinh thong ké

B -5

S5




Kiém dinh hé so ho1 qui riéng

Qui tic bac bo

+ Bac bé néu |t| >t , vdi t 4, dua trén phan phoi t v6i bac tu do 1a (n-K)

» Hoac pyge < 0.
Kiém dinh 1 phia
Hy: B=>a
H,: B, <a

Qui tic bac bo

« Bacbonéu t<-t

o

% HOEIC pvalue <a




Kiém dinh hé so ho1 qui riéng

2 Phwong phap kiém dinh dwa trén khoang tin ciy (1-a)100%

ﬁk it05/2813k

Qui tic bac bo

Bac bo H, néu 0 khong nam trong khoang tin cay (1-0)100% ctia B,




Kiém dinh ¥ nghia thong ké ctia cac hé s6 hoi qui

2 Phwong phap kiém dinh y nghia: Kiém dinh F (Kiém dinh Wald)
Gia thuyét
Ho: By=PBs=.....= B =0

H,: It nhat c6 mot tham so B, khac 0

Tri kiém dinh F: MSE ESS/(K —-1)
F = F(K—l,n—K,a)
MSR RSS/(n—K)

Qui tiic bac b: Bac bo Hynéu F > F (K-1, n-K,o) NOGC Pygpye < O




Kiém dinh ¥ nghia thong ké ctia cac hé s6 hoi qui

Méi quan hé giira R2va F

 R*/(K -1
- A1-R»)/(n—K)

Khi R? cang 16n thi F cang 16n.

Kiém dinh F 13 thuéc do y nghia chung ciia mé hinh hoi qui va ciing 13 kiém
dinh y nghia cua R?,

Kiém dinh Hy: B, = Bs=..... = P« = 0 twong dwong kiém dinh H,: R2=0




Lua chon mo6 hinh

2 Phwong phap “tir tong quat dén don gian” (Hendry/LSE)

Str dung cac kiém dinh dé loai bo bién

Kiém tra xem dau cua cac h¢ s6 hoi qui uéc luong c6 dung ky vong khong

Str dung kiém dinh t va kiém dinh Wald

Str dung R2 diéu chinh




Lua chon mo6 hinh

2 Phwong phap “tir don gian dén tong quat”

o Liéu dua thém 1 hay nhiéu bién giai thich c¢6 lam ting muc ¥ nghia chung

cua mo hinh hay khong?
o Gia su chung ta c6 mdt md hinh véi m bién (m6 hinh cil)
(R):Yi =By + By Xptoo ot By Xigit U
Sau d6 chung ta bd sung thém (K — m) bién giai thich (m6 hinh méi)

(U): Y, =By + By Xoite oo By Xt Broar Xier - B X + Vi




Lua chon mo6 hinh

a2 Dung kiém dinh Wald
HO: Bm+1: Bm+2: e = BK: 0
H,: it nhat c6 mot tham s6 B, & trén khac 0
Tri kiém dinh

= _[ESS, ~ESS;1/(K-m) _ (RS —R&)/(K—m)
- RSS, /(h—-K) (@1-R2)/(n—K)

Qui ludt bac bé Hy: F > F(a, K-m, n-K) hoic p, 4. < @ = bo sung cac

bién vao mod hinh lam ting mot cach y nghia ESS va R2.




Lua chon mo6 hinh

2 Kiém dinh nhan tir Lagrance
(R): Y =Py + B Xyt ot By Xiyit U
(U): Y5 =By + B Xot oot B Xt Brnsr X+ B X TV
Kiém dinh gia thuyét
Ho: Pms1= Brneo= - =B =0

H,: It nhat c6 mot tham s B, & trén khac 0




Lua chon mo6 hinh

Budc 1: Ubc lwong mod hinh (R)

Budc 2: Tinh phan du, Ug

Budc 3: Ubc lwong mod hinh

X

Budc 4: Vi mau 16n, nR? (R2tir *) s& ¢6 phan phoi Chi-square véi tu do bac

Uy =+, X, +..+a X +o X+t X +& )

bang véi so bién bi gidi han (K-m).

Néu nR? > y2 (df=K-m) = bac bo gia thuyét HO.




Luya chon dang ham hoi qui (phép thir MWD)

o Céc gia thuyét
Hy: Y, =By + By Xyt B Xt Ui 1a mo hinh dling (1)

H .

a

InY; = By + By InXy+... 4 B INX;+ v; 1a mO hinh dtng (2)
Quy trinh kiém dinh

. Udc lwong md hinh tuyén tinh (1); tinh Y : tinh InY

. Uéc lugng mé hinh tuyén tinh logarit (2) va tinh 1nY

. Taobiénmdi  Z, =(InY —IAY)

. Hoi qui'Y theo Xs va Z,, bac bo H, néu hé so hoi qui ciia Z, ¢6 Y nghia thong ké

theo kiém dinh t thong thurong.




Luya chon dang ham hoi qui (phép thir MWD)

- Teobitnmoi 7 — (antilogof IAY —Y)
. Hoi qui InY theo InXs va Z,, bac b6 H, néu hé sé hoi qui ciia Z, ¢O Y nghia

thong ké theo kiém dinh t thdng thuong.




Cac tiéu chuan chon mo hinh khac

Kiém dinh AIC (Akaike Info Criterion)

( RSS )eZKIn

N
MO0 hinh nao c6 gia tri cua ti€u chuan nay thap hon s€ duoc chon

Thich hop trong phan tich chudi thoi gian
Kiém dinh Schwarz

(RSS)nk,n

n

MO hinh nao c6 gia tri cua ti€u chuan nay thap hon sé duoc chon

Thich hop d6i véi nhitng mé hinh don gian




Cac t1éu chuan chon mo hinh khac

o Kiém dinh Hannan — Quinn (HQ Criterion)

22y ()2

N
> Mo hinh nao ¢6 gia tri cua ti€u chuan nay thap hon s€ dugc chon




