HOI QUI PA BIEN: ’
KIEM DINH GIA THUYET VA
LUA CHON MO HINH

GV : binh Cong Khai — Chuong trinh Fulbright
M6n: Cac Phuong Phdp Pinh Lugong — MPP3

Gia thiét ve qui luat chuan

e |

o Gia thiét u, ~ N(0, 6?)

o Céc tinh chit ciia wéc lugng OLS trong hdi qui da bién theo gia thiét phan
phoi chuan L. ~ N(S,, O-zk )

2 Ubc lugng o} trong ham héi qui 3 bién (Y; = By + By X+ By Xgit Uy)

Z X3|
var(ﬂ2
(Z Xi )(Z Xsn) (Z X5iXs
var(f,) = 2%
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Kiém dinh hé s6 hdi qui riéng
e |
o Phwong phap kiém dinh y nghia: Kiém dinh t

Kiém dinh 2 phia

Ho: By=a

Hy Bc#a

Tri kiém dinh théng ké

tzﬂk_ﬂk

S8,

Kiém dinh h¢ so hoi qui riéng
(T
Qui tic bac bd
= Béc bo néu [t] > t,, vi t, dua trén phan phdi t voi bac tu do 1a (n-K)
+ Hodc Puatue < -

Kiém dinh 1 phia

Ho: P>a Ho: Bc<a
Ha: Bk<a Ha: Bk>a
Qui tic bac bd
+ Bacbonéu t<-t, t>t,
+ Hodc Pyaive < @ Puate < @
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Kiém dinh hé so hoi qui riéng
I ———
2 Phwong phap kiém dinh dua trén khoéng tin ciy (1-a)100%

B ita/ZSﬁk

Qui tiic bac bo

Béc bo H, néu 0 khong nim trong khoang tin cay (1-a)100% ciia B

Kiém dinh ¥ nghia thong ké ctia cac hé sé hoi qui
e |
2 Phwong phap kiém dinh y nghia: Kiém dinh F (Kiém dinh Wald)

Gia thuyét

Ho: By=B3=.....=Bx=0

H,: it nhat c6 mot tham s6 By khac 0

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

Qui tiic bac bé: Béic bé Hynéu F > F (K-1, n-K,q) NOAC Pygjye < 0
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Kiém dinh ¥ nghia thong ké cta cac hé sé hoi qui
s |

2 Mobi quan hé giira R2va F

 R*/(K-1)
 1-R?»)/(n—K)

o Khi R2cang 1on thi F cang 16n.
o Kiém dinh F 1a thudc do ¥ nghia chung ciia mé hinh hoi qui va ciing 13 kiém
dinh y nghia ciia R2.

o Kiém dinh Hy: B,= B3=..... = P« = 0 twong duong kiém dinh Hy: R2=0

Céc tng dung cua kiém dinh Wald
(I ———

o Liéu dua thém 1 hay nhiéu bién giai thich ¢6 1am ting mic ¥ nghia chung
cua mo hinh hay khong?

o Gia str chung ta c6 mot mo hinh v&i m bién (mé hinh cii)
Yi = By B Xt B Xt 4y
Sau d6 chiing ta b6 sung thém (K — m) bién gidi thich (mé hinh mai)

Yi =By + B Xoite o By Xinit Broea Xinea -+ B X + U
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Céc tng dung cua kiém dinh Wald
(N
Kiém dinh gia thuyét
Ho: Bns1 = Bmez= ... = P =0
H,: It nhat c6 mot tham s6 B, & trén khac 0
Tri kiém dinh
2 2
F :[ESSneW_ESSoId]/(K_m) :(R _Rold)/(K_m)

RSS,,, /(n—K) R, /(n—K)

new

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

bién vao mé hinh 1am ting mét cach y nghia ESS va R2.

Kiém dinh dang ham héi qui (phép tht MWD)

(I ———

o Céc gia thuyét
Ho: Y= By + Bo Xoio o F B Xt Ui 1)
Hy  InY; =By + By InXot. ..+ B InX i+ y; (2)

2 Quy trinh kiém dinh

» Udc lwong mo hinh tuyén tinh (1); tinh Y u6c lugng Y tinh InY

« Ubc lugng md hinh tuyén tinh logarit (2) va tinh InY uéc luong |AY

- Taobiénméi  Z, =(nY —IAY)

+ Hoi qui Y theo Xs va Z,, bac bo Hy néu hé sé hoi qui ciia Z, ¢6 Y nghia thong
ké




Kiém dinh dang ham hoi qui (phép thir MWD)
(e —
« Taobienméi 7 — (antilogof INY —Y)

. Hoi qui InY theo InXs va Z,, bac b6 Hy néu hé s hoi qui ciia Z, c6 Y nghia

thong ké theo kiém dinh t thong thuong.

Cac tiéu chuan chon mo hinh khac

(T
o Kiém dinh AIC (Akaike Info Criterion)
ESS, _2k/n
—)e
( - )
> MO hinh nao c6 gié tri ctia tiéu chuan nay thip hon s& dugc chon
> Thich hgp trong phan tich chudi thoi gian

0 Kiém dinh Schwarz

)nk/n

ESS
(——
n

> MO hinh nao c6 gié tri ctia tiéu chuan nay thip hon s& dugc chon

> Thich hop déi véi nhing mé hinh don gian
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