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Cac gia thiét ctia mo hinh hdi quy

Cac gia thiét ctia mo hinh
v Gia thiét 1: Ky vong clia sai s6 ngau nhién tai mdi gia tri (Xa;, ..., Xi)
bang 0, tic 1a
E(ui) = E(U.IXQi, vee ,in) =0.

v Gia thiét 2: Phuong sai clia sai s6 ngau nhién tai méi gia tri (Xa;, ..., Xii)
déu bing nhau, tic la
var(uXai, . .., Xii) = 02, Vi.

v Gia thiét 3: Khong c6 hién tugng tur tuong quan giita céc u, titc 1a
COV(ui, Uj) = O, Vi # J

v Gia thiét 4: Gitta cac bién doc lap Xy, X3, ..., Xy khong c6 da cong tuyén.

v Gia thiét 5: Céc sai s6 ngau nhién c6 phan phdi chuan:

u; ~ N(O, 02).




Ban chét ciia tu tuong quan

Ty tuong quan 1a sy twong quan gitta cic sai s6 ngau nhién dudc sap xép theo
thit tur thoi gian (trong s6 lieu chudi thaoi gian) hodc khong gian (trong s6 lieu
chéo), tic la

cov(u;, uj) # 0.

Trong chudi thoi gian, ty tuong quan (con duge goi 1a twong quan chudi) 1a
tuong quan tré ctia mot chudi da cho véi chinh né, bi cham lai béi mot s6 don
vi thoi gian

cov(ug, ugys) # 0,v6i s 1a hang s6 khéc 0.




Ban chat ciia tu tudng quan
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Ban chét ciia tu tuong quan

Hien tugng tu tuong quan gitta cac sai s6 ngdu nhién c¢6 thé sinh ra theo cac
luge dd tu hoi quy bac khac nhau:
o Lugc do6 tu hoi quy bac 1 (AR1): uy = pug—1 + &, & la on trang.
» Néu |p| <1 thi chudi thoi gian u; goi 1a chudi ding.
» Néu |p| =1 thi chudi thoi gian uy goi 1a chudi khong ding.
» Néu |p| > 1 thi chudi thdi gian u; goi 1a chudi biing no.
o Lugce do ty hoi quy bac p (ARp):
Uy = P1Us-1 + Pa2ut—2 +--- 4 PpUt—p + &, &t la 611 tréng.
p; : he s6 tuong quan ¢6 do tré j, j=1,2,...,p.



Hau qua

Hau quéa cua ty tuong quan

» Cac u6c lugng OLS van 13 ude lugng tuyén tinh khong chéch nhung
khong phéi 1a wée lugng higu qua — khong phai 1a w6e lugng khong
chéch t6t nhat.

» Phuong sai cac hé sé wdc lugng thu duge bing phuong phap OLS 14 chéch.

» K&t luan tir bai toan xay dung khodng tin cay 1a khong dang tin cay va
thuong 1a bé hon so v6i khoang tin cay dung.

» Két luan tir bai toan kiém dinh gia thuyét thong ke vé cac he s6 1a khong
dang tin cay.




