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Ky vong ciia sai 86 ngiu nhién khac khong Nguyén nhan

Gia thiét 2 ctia mo hinh hoéi quy tuyén tinh la
E(H|X2, ooy Xk) =0.
Néu gia thiét nay théa man thi c6

E(u) =0 va cov(Xj,u) =0,¥j =2,..., k

Nguyén nhan
» Mo hinh "thiéu bién quan trong" (omit variable). Mo hinh dugc cho la
thiéu bién quan trong Z néu:
o Bién Z c6 tac dong dén bién phu thuoc Y.
o Bién Z c6 tuong quan véi Xj,j =2,3,...,k
Khi d6 cov(X;j,u) # 0.
» Dang ham sai (functional form misspecification)
» Tinh tac dong dong thdi clia sb lieu

» Sai s6 do ludng ciia cac bién doc lap.




Ky vong ciia sai 86 ngiu nhién khac khong Hau qua ciia k¥ vong sai s6 ngdu nhién khac khong

Hau qua clia k¥ vong sai s6 ngdu nhién khac khong
> Uéc lugng OLS sé 1a ude lugng chech, tite 1a B(B)) # ;.
» Néu mo6 hinh thiéu bién quan trong Z thi UL OLS khéng viing.
» Cac suy dién théng ké khong con dang tin cay




Ky vong ciia sai 86 ngiu nhién khac khong Phat hién vé su khac khong ctia ky vong sai s6 ngdu nhién

o Néu mé hinh bd s6t bién quan trong:
Gi4 st mudn biét mo hinh

Y =1+ BoXa + ...+ BiXi +u
c6 bd s6t "bién quan trong Z" hay khéng ta hoi quy mo hinh
Y = B1 + PoXo + oo+ BiXie + M1 Z + .
Sau dé kiém dinh cip gia thuyét:
Hp : a1 =0; Hi:axqr #0.

Néu bac bé Hy thi chip nhan bién Z c6 tac dong dén Y va mo hinh da
thiéu "bién quan trong Z".

o Néu mo hinh c6 dang ham sai
- Stt dung Kiém dinh Ramsey (dé phat hign mo hinh c6 dang ham sai do
thiéu bién 14 ham mii cla cdc bién c6 sin trong mo hinh)
- Stt dung Kiém dinh Davidson-MacKinnon (Kiém dinh J)



K¥ vong ctia sai 86 ngdu nhién khac khong

Vi du 1.1

Stt dung bo sb lieu chbvd3.wfl thu dude két qua udc lugng sau:

Dé kiém dinh xem mo hinh c¢6 khuyén tat bé sét bién TS hay khong, ta thuec
hien kiém dinh.

Phat hién vé su khac khéong ctia ky vong sai s6 ngiu

CT =42,73+0,85TN + e

nhién

O Equation: UNTITLED Workfile: CH2VDS:Unti
View Proc| Object  [Print | Name |Freeze | [Estmate | Forecast Stats |Resids

Omitted Variables: TS

F-statistic 1576310 Prob.F(130) 0.0004
Log likelihood ratio 1393526 Prob. Chi-Squars(1) 0.0002
Test Equation
Dependent Variable: CT
Method: Least Squares
Date: 090615 Time: 21:57
Sample: 133
Included observations: 33
Variable Coefficient  Std.Error  t-Statistic  Prob.
c 1886018 8832144 2135402  0.0410
™ 0791224 0015991 4946055  0.0000
TS 0015818 0002984 3870277  0.0004
R-squared 0999545 Wean dependentvar 1610415
Adjusted R-squared 0999515 S.D. dependentvar 567.2678
SE. of regression 1227498 Akalke info criterion 7939512
Sum squared resid 4520257 Schwarz criterion 6075556
Log likelinood 1280019 Hannan-Quinn criter. 7.985287
F-statistic 3206398  Durbin-Watson stat 1912696

Prob(F-statistic) 0.000000

Hinh: Kidm dinh thiéu bién
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K¥ vong ctia sai 86 ngdu nhién khac khong Phat hién vé su khac khong ctia ky vong sai s6 ngdu nhién

Vidu 1.2
Trong vi du trude, ta thay mo hinh b6 s6t bién tai san (TS). Khi them bién
TS vao mo hinh:

CT = ﬁl +ﬁQTN +ﬁ3TS+ u

Cau héi: ¢6 van dé vé& dang ham sai hay khong?

O Equation: UNTITLED  Workfile: CH2VDS:Untitl... = ][5 3]
View Proc | Object| Print Name | Freeze |Estimate |Forecast| Stats|Resids

Ramsey RESET Test

F-statistic 2387913 Prob. F(2,28) 0.1102
Log likelihood ratio 5197063 Prob. Chi-Square(2) 0.0744

Test Equation
Dependent Variable: CT
Method: Least Squares
Date: 090615 Time: 22:08
Sample: 133

Included obsenvatians: 33

Variable Coeficient  Std.Error  tStafistic  Prob.
c 2071514  87.30074 2372603  0.0248
N 0507932 0130805  3.889079  0.0006
TS 0010349 0007439  1.391205  0.17851
FITTED*2 0.000204  9.97E-05 2051372 0.0497
FITTED"3 -370E-08  1.91E-08 1930538  0.0637
R-squared 0999611  Mean dependent var 1610415
Adjusted R-squared 0.099556  S.D. dependent var £57.2878
SE. of regression 1174363 Akaike info criterion 7.903237
Sum squared resid 3861.602  Schwarz eriterion 8129981
Log likelinood -125.4034  Hannan-Quinn criter. 7.979530
F-statistic 18008.22  Durbin-Watson stat 2208848
Pron(F-statistic) 0.000000

Hinh: Kiém dinh Ramsy RESET
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Ky vong ciia sai 86 ngdu nhién khac khéng Mot s6 bién phap khic phuc

Mot sé bien phap khac phuc khi mé hinh ¢6 k¥ vong ciia sai s ngdu nhién
khéc 0
o Néu mo hinh thiéu bién quan trong Z (da biét) dugc phat hién tit kiém
dinh t thi ta thém bién Z vio mo hinh.
o Néu mé hinh c6 dang ham sai duge phét hien tit kiém dinh Ramsey thi
xét caAc mo hinh thay thé.
o Néu mo hinh thiéu bién khong quan sat dugc thi cé thé sit dung hai
phuong phap:
- Sit dung bién dai dién (proxy varable)
- St dung bién cong cu (instrumental variable)



Phuong sai sai s6 thay ddi (Heteroscedasticity)

Xét mo hinh hoi quy:
Y:ﬁl +ﬂ2X2+---+ﬁka+u.

Dinh 1y Gause-Markov khang dinh ring dé udc lugng OLS la t6t nhéat thi
phuong sai sai s6 trong mé hinh hdi quy phai bang nhau tai moi quan sat. Khi
gid thiét nay khong théa man thi mo hinh c6 hién tugng phuong sai sai s6
thay déi, tic la:

2 .
V&I‘(Uj|X2i,X3i,. ..,in) =0;,1= 1,2,.. ., 0,

nghia la tai cac bo gia tri (Xai, Xs;, . .., Xki) khac nhau thi phuong sai cla sai
s6 ngdu nhién u; nhan céc gia tri khac nhau, ki hieu la ¢2.

Density

Savings




Phuong sai sai s6 thay ddi (Heteroscedasticity) Nguyén nhan

Nguyén nhan
» Do ban chit clia cac hién tugng kinh té
v 56 lidu theo khong gian c6 quy mo khac nhau
— quan sat cac doanh nghiép c6 quy moé qua 16n - qua nho
v S6 ligu theo thoi gian qua céc giai doan c6 mitc bién dong khac nhau
— giai doan kinh té én dinh - giai doan khing hodng
v Mbéi quan hé sin cé hien tuong PSSS thay déi
—> mbi quan hé ciia thu nhap — chi tiéu, chi s6 thi trudng chiing
khoén
» Do s6 lidu khong phan anh ding ban chat clia hien tugng kinh té
» Do ki thuat thu thap, x 1y dit lieu ngay cang dudc hoan thién nén sai s6
ngay cang it
» Do hanh vi clia con ngudi ¢6 st tiép thu tit qua khit
» Do dinh dang khong ding dang ham ctia moé hinh




