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HOI QUY TUYEN TINH PON II

Bai 1

Tir s6 lidu vé tiéu thu ca phé & My (Y) va gia ban 1é thuc té trung binh (X) ¢ Bang 3.4

a. Uéc lwgng OLS

Ban c6 thé tinh toan thu cong tir cac cong thirc; hodac s dung cong cu Tools\Data
Analysis\Regression trong Excel, c¢6 thé tinh dugc bang két qua sau

Regression Statistics

Multiple R 0.8141
R Square 0.6628
Adjusted R Square 0.6253
Standard Error 0.1287
Observations 11.0000
ANOVA
Significance
df SS MS F F
Regression 1 0.2930 0.2930 17.6870 0.0023
Residual 9 0.1491 0.0166
Total 10 0.4421
Standard Lower Upper
Coefficients Error t Stat P-value 95% 95%
Intercept 2.6911 0.1216 22.1269 0.0000 2.4160 2.9663
X -0.4795 0.1140 -4.2056 0.0023 -0.7375 -0.2216

Tir bang nay, phuong trinh hdi quy nhu sau

PRF: Yi=P1+ B2Xi + U;

SREY =3+ 3 X, +(,

Uéc luong diém ctia By B2 theo phuong phap OLS tuwong tng 13 ﬂA va ﬂ/\ . Véi
1 2

ﬁAl =2.6911, va ﬁz =-0.4795
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b. Y nghia ciia hé s6 Ié
2

ﬂA la tac dong bién cua lugng tiéu thu ca phé trung binh ngay (Y) theo gid ban 1& (X).
2

Trong diéu kién cac yéu t6 khac khong doi, khi gid ban 1& cia mot pound ca phé ting 1
USD thi trung binh lugng ca phé ti€u thu mdt ngay sé giam 0.4795 tach, va nguoc lai.

¢. Str dung phuong phap khoing tin cay 95% dé kiém dinh gia thuyét cho ring gia
ca phé khong co tac dong gi dén mirc tiéu dung ca phé.

Chung ta can kiém dinh gia thuyét Ho: B2=0 ; va Hy: p,#0

Khoang tin cay 95% cua B2 la (-0.7375, -0.2216). S6 0 nam ngoai khoang nay nén bac bo
Ho, chap nhan H;. Nhu vay, gia thuyét “gia ca phé khong c6 tic dong gi dén murc ti€u
dung ca phé” da bi bac bo (xét ¢ d tin cdy 95%)

d. Kiém dinh gia thuyét H, bing cach sir dung thong ké t

T-stat(X): -4.2056 , t0_025,9:2.2622.

Do | T-stat(X)[> to,025.0 nén bac bo gia thuyét H,

e. Kiém dinh gia thuyét H, bang cach sir dung P-value

Xéc sudt mic sai 1am loai I khi bac bo gia thuyét Hy: B,=0 12 0.0023. P-value=0.0023 (<
0.05) nén ta bac bo gia thuyét Ho

f. Kiém dinh gia thuyét H, bing cach sir dung thong ké F

Bang ANOVA nhu sau
ANOVA
df SS MS F Significance F
Regression k-1=1  ESS=0.2930 MSE=0.2930 F=17.6870 P-value(F)=0.0023
Residual n-k=9 RSS=0.1491 MSR=0.0166
Total n-1=10 TSS=0.4421

Gia thUYét Ho & trén Cﬁng bl bac bdé vi F=17.6870 > F0.05,1,9 (Vé’l F0.05,1’9:5.1173 ) hoac P-
value(F)= 0.0023 (<0.05)

g. Néu gia ban 1é trung binh mét Ib ca phé nim 1982 1a 1.30 USD (X,=1.30 USD), hay
uéc lwgng khoang tin ciy 95% trung binh moi nguoi dan My s€ uong bao nhiéu tach
ca phé moi ngay?

YA :ﬁ’\ +ﬁA X =2.6911-0.4795x1.30=2.0677
0 1 27N0

A2

X =—9 :0-1287;1.2741
var(3) 0.1140
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varty ) = 6° %+£—IX o~ X

> X

1 (1.3-1.0109)
var(Y) 01287 111 ( 1.2714 )

SE(YA )= var(y ) =0.0509

Nhu vay, khoang tin cdy 95% ctia E(Y[Xo) 12 2.0677 £2.2622x0.0509,
hay (1.9525, 2.1829)

=0.00259

Bai 2
Xem cac két qua hdi qui sau dbi voi nén kinh té Hoa Ky trong giai doan 1968-1987

(Y = chi tiéu cua Hoa Ky dbi voi hang hoa nhép khau va X = thu nhap kha dung ca
nhan, ca hai déu tinh bang ty USD, gia co dinh 1982):

YAt:-261.09 + 0.2453X%;

Se  (31.327)  (se( ﬁ )=?) R%*=0.9388
2

t ( tB =? )  (16.616) n =20

Cau a: Dién cac so vao 0 trong trong ngoac?
N

_ P, 26109
sej " 31327

vase( 3)= 3,11 =02453/16.616=0.0148

Trong két qua trén, 1» B> =-8.3343

Céu b: Ban giai thich hé s6 0.2453 nhw thé nao? Va hé s6 -261.09?

JB =0.2453 >0 nén chi tiéu cua Hoa Ky doi véi hang nhép khau dong bién véi thu
nhap kha dung ca nhan. Con sO nay ciing cho biét: vdi diéu kién cac yeu t6 khac khong
d6i, khi thu nhap kha dung c4 nhan ting (giam) 1 ty USD thi chi tiéu ddi v6i hang nhap
khau tang (giam) trung binh 0.2453 ty USD.

V& mit toan hoc, B1 = =261.09 cho biét khi thu nhap kha dung c4 nhan=0, chi tidu
cho hang nhap khau cia Hoa Ky 1a -261.09 ty USD. Tuy nhién vé mat kinh té, nguoi ta it
quan tam dén y nghia kinh té cua h¢ so chan nay.

Cau c: Kiém dinh gia thuyét cho ring h¢ s6 géc bing 0 véi mirc ¥ nghia 5%? puaie
cua tri thong ké kiém dinh bang bao nhiéu?
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Dit gia thuyét Ho: Bz =10
Va gia thuyét thay thé Hy: Bz # 0

V61 muc y nghia 5% ta c9, ty25,18=2.1009
Nhu vay |t F: | > to.02518 €N bac bd Hy chip nhan Hi. Hay co thé khang dinh hé sé goc

ﬂz khac 0 & murc ¥ nghia 5%.

Gid tri puaie cua tri thong ké kiém dinh dugc tinh bang ham Tdist trong Excel.
Puaie = Tdist(16.616, 18, 2) = 2.2998*10™"2 (con sb nay rat nhé so v6i 0.05)
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