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_ CHON MO HINH

1. Biét cach tiép can dé lua
chon mo hinh

2. Biét cach kiém dinh viéc
chon mo hinh
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Chon mé hinh- Céac sai lam khi chon mo hinh

Céach ti€p can dé lua chon mo hinh

Kiém dinh viéc chon mé hinh




[ 1. Chon mo hinh

*Tiét kiém

*Tinh dong nhat

*Tinh thich hgp: M0 hinh c6 R? cang cao cang
thich hap

*Tinh bén viing vé mat ly thuyét: moé hinh phai
phu hop vdéi ly thuyét nén tang

*Kha nang du bao cao




E' Cac sai lam khi chon mé hinh- Hau qua ]

1. B sét bién thich hop

i.Cac tham s6 udc luong sé bi chéch va
khéng virng.

ii. Khodng tin cdy va cac kiém dinh khéng
chinh xac.

iii.DU bao dua trén mé hinh sai sé khéng dang
tin cay.




E' Cac sai lam khi chon mé hinh- Hau qua ]

2. Bua vao mo hinh nhimg bién khong phu
hop

Cac uoc luong khéng hiéu qua, khoang tin
cay rong.




E' Cac sai lam khi chon mé hinh- Hau qua ]

3. Lua chon mo hinh khong chinh xac
i.Udc luong chéch cac hé sé hodi quy,
dau cua hé s6 hoi quy cé thé sai.

ii.Co it hé sé hoi quy udc luong duoc co
y nghia théng ké

Il.R? khong cao

iv.Phan du cac quan sat 16n va biéu thi
su bién thién c6 tinh hé théng.




Vidu
*t*Vé‘[hém chi phi cua doanh nghiép, éang
ham dung
Y.=b, +b,X +bX?+b,X3+u,
B3 sét bién quan trong (X?)
Yi=a; +aX +aXg+u,
“*Dua bién khéng lién quan vao mé hinh (X?)
Vi =1+ X+ X2+ XP + X7+ Uy,
“*Dang ham sai

lnygz L+ 0. X, + g X2+ g X7+ U, \




: 3. Cach ti€p cén dé lua chon mé hinh

1.Xac dinh so bién doc lap

TUr don gian dén téng quat

TUr téng quat dén don gian

2. Kiém dinh mé hinh cé vi pham gia thiét
Néu mo hinh vi pham thi can cé bién phap
khac phuc.

3. Chon dang ham, dua vao

Cac ly thuyét kinh té

Cac két qud nghién clu thuc nghiém

4. Su dung cac tiéu chuan théng dung dé
chon mo hinh




[ 4. Ki€m dinh viéc chon mé hinh ]

a. Kiém dinh thtra bién (kiém dinh Wald)

Xét hal mo hinh:

(U)Y :ﬁl +ﬁ2X2 +"'+ﬁm—1Xm—1 +ﬁme +ﬁka +U
(R):Y =B +(B,X,+.+[ X +V

(U): mo6 hinh khong bi rang bubc
(R): mo6 hinh bi rang bubc

Piéu kién rang bubc: cac hé sb6 hoi quy
cUa cac bién X, X,,, , X, dong thdi bang 0

w =\




[ a. Klem dinh _Wald ]
Xay dung gia thiét dé ki€m dinh dk rang

H, Buec.. g, =0

H,. c6 it nhat moét B, khac 0
B1: HOi quy mo hinh (U) c6 k tham s0, tinh
RSS,, c6 n-k bac tu do
B2: HOi quy mo hinh (R) cé m tham so,
tinh RSS, c6 n-m bac tu do

B3: Tinh F
= (RSS: —RSS.)/k—m) _(R’v —R’:x)/(k —m)
RSS. /(n —k) (1—R°.)/(n —k)




] a. Ki€m dinh Wald |

B4: Tra bang F v&i muc y nghia a c6 gia

tri F, (k-m, n-k)
Quy tac quyét dinh
‘Néu F= Fa (k-m, n-
mO hinh (U) khong t
‘Néu F< Fa (k-m, n-
Néu dung két qua p
quyét dinh nhu sau:
‘NEéu p <a:Bachd

K): bac bo H,, tuc
ntra bién

K): chap nhan H,
-value thi quy tac

H,

eNéu p > a: Chap nhan H,
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[ b. Ki€m dinh b sét bi€n gidi thich ]

Dung ki€m dinh Reset cla Ramsey:
Budc 1: Dung OLS dé udc lugng mo hinh

Yi =B+ BXy
TUd6 tinh ¥ vaR2,
Budc 2: dung OLS dé udc lugng md hinh

Y. =B+ B, X, +BY + LY +. . +v,
Tinh R2

new

Ki€m dinh gid thiét H,: B, =B, =... =B, =0

N\



. b.Ki€m dinh bé sot bi€n giai thich
Budc 3: Tinh
2 2
F = (Rnew _Rold )/m

(1-R2,)/(n—k)

sO quan sat
k:  s6 tham sb trong m6 hinh mdi
m. SO bién dua thém vao

-
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 b.Ki€m dinh b6 sét bi€n gidi thich |

Budc 4: Quy tac quyét dinh

Néu F > F_(m,n-k): Bac bo H,, tic cac hé sb
B.,B.-..B, khong déng thoi bang 0, mé hinh cii
da bo sot bién

Néu F < F_(m,n-k): Chap nhan H,

Néu dung két qua p-value thi quy tac quyét
dinh nhu sau:

e« Néup<a:Bachd H,

eNéu p > a: Chap nhan H,




E. Ki€ém dinh gia thiét phan phoi chuan cla u]i

Dung ki€m dinh ¥2, hay ki€Em dinh Jarque-Bera
Ki€m dinh gia thiét H,: u. cé phan phoi chuan

2 N2
JB =n $— + (K =3)
6 24
S _z(ui _L_l)3 K_z(ui _L_l)4
o 3 _ 4
n.SE; n.SE,

Néu JB > x2, Bac bd H,, ngugc lai, chap nhan H,




~ 5.Tiéu chudn lya chon md hinh

O:ORZ’

“*R2? diéu chinh,

“*Gia tri cua ham hgp ly log-likelihood (L),
“*Tiéu chudn théng tin Akaike (AIC),
“*Tiéu chuan théng tin Schwarz (SIC)




_ Tiéu chudn R?
“*R2 do luong % bién dong cla Y dugc giai thich
bdi cac X. trong mo hinh.
“*R2 cang gan 1, mo6 hinh cang phu hap.
“Luuy:
" R2 chi do luong su phu hgp trong mau

" Khi so sanh R? gitta cac md hinh khac nhau,
cac bién phu thubc phai gidng nhau.

" R2 khong giam khi tang thém bién doc lap.




_Tiéu chudn R2 diéu chinh (R?) |

- RSS /(n—k) —1-(1-R?) n—1
TSS /(n—1) n—k

R* =1
" R2 < R2 R2? chi tang khi gia tri tuyét doi
cUa gia tri t cUa bién duoc thém vao mo

hinh 16n hon 1.

“*R2]a tiéu chuan tét hon R2.

“*Cac bién phu thubc cling phai giong
nhau.




[Gié tri cia ham hagp ly log-likelihood (L) ]

n n 1
L=—Ino’——InRmM-=-SN U?
> > (27) ZZ 1

“*Gia tri L cang I6n ching td mo6 hinh cang
phu hop
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 Tiéu chuén thong tin Akaike (AIC) |

A_[C — __IRSS _.eZk/n
n
hay
In AIC = px +1an§
n n

“*Trong doé k la s6 bién dugc udc lugng
(gOm ca hé so6 tu do) va n la cd mau.

“*Gia tri AIC cang nho ching to m6 hinh

cang phu hop.




= - Tiéu chuan théng tin Schwarz (SC) |
SC — —_IRSS _.nk/n
n
hay
In SC :Elnn+ RS
n n

“*SC khat khe hon AIC.
“*SC cang nhd, md hinh cang tot.
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