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CAac van dé can xem xét

« Dinh nghia loai khuyét tat ciia mo hinh
(M6 hinh vi pham gia thiét nao cua
phwong phap OLS)

« Hau qua cla khuyét tat doi véi cac woc
lwong OLS

« Nguyén nhan cla khuyét tat

e Cach phat hién

« Gidi phap khac phuc
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Pinh nghia

Y =B +L,X,+ X+ .+ [ X +u

 Pa cdng tuy én hoan h ao:
(NZO AX+ A X+ A X, =0

« Pa cdng tuy én khong hoan h ao:
(NZO AX, i+ A X+ A X +Vi =0
v [a yéu td ngau nhién
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Pa cdng tuyén hoan hao

» Ton tai moi quan hé tuyén tinh gidra cac
bién doc |ap trong mo hinh

» Vi pham qgia thiét 6 cia phwong phap OLS

» Nguyén nhén: Do thira bién (vi du: trong
mo hinh bao gébm ca 2 bién gia nam va
nir)
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Pa cdng tuyén hoan hao
Y ::ézxzi +183X3 Te /HQU qua: N

khong co o

gidi duy nhat
= + )+g | chocacheso

y. BZX2| Bs()\le) e' hoi qui (5., 5;)

X3 = AXy = X3y = AXy

= (B, +AB3)x, te ma chi co lof
A glal duy nhat
=X, Té€ cho t6 hop
Y Z onY cla cac hé so
a = ([32 + [33)\) = > hoi qui (¢ )

Xy /
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Pa cdng tuyén hoan hao

 Céch phat hién: B&o 16i ttr cac phan mém

 Khac phuc: Bo bién thira
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Pa cdng tuyén khdng hoan hao

« TOn tai mdi quan hé twong quan chat ché
gitra cac bién doc lap trong mo hinh

« Khong gia thiét ndo cta phwong phap
OLS bi vi pham

« Nguyén nhan: Do ban chat moi quan hé
gitra cac bién so6 (vi du: tieu dung dién va
gui mo ho)
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Pa cong tuyén khdong hoan hao -
Hau qua
PRF: E(Y[Xy ,X31) =By + BoXy + BaXy

 Phwong sai cua cac woc lwong OLS bi

phdong dai 52

var(s3,) = S 1-12) (1)
21 23
» = var () 1on = se( f3) 1on = khodng tin

cay lon L@I -196se(3); B + 1.9656([;1 )J
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Pa cong tuyén khdong hoan hao -
Hau qua
« Thong ké t thap = tang kha nang chap
nhan H,: 3, =
e R2cO thé rat cao = téng kha nang bac bo

Ho B2 =Bs= ... =B=0

 Dau cla cac wéc lwong clia hé so hoi qui
c6 thé sai

« Céc woc lwong OLS va céc sai so tiéu
chuan cda ching nhay vé&i nhivng thay do
cua so liéu
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Pa cong tuyén khdéng hoan hao —
Cach phat hién
« R2 cao nhwng thdong ké t cé y nghia thap
« Hé so twong quan cap gitra 2 bién giai
thich cao
 Hoi qui phu
MO hinh @ Y; = B +,Xy + BgXg +... + U,
HOI qui phu:
Xi = a,+o,X+ . 40 X H0 X+ Y
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Pa cong tuyén khong hoan hao —
Cach phat hién

Ho: Khong cé da cong tuyén

= az — a3 - ... :’ai_l — (]H_l — . — O
H,: Codacongtuyén - [;#0
R° n-k
F = . 1 N
IR k-1 F UFa(k-1,n-k)
(R1a hé s6 xac dinh thu duroc ter hdi qui phuy)
(k la sé hé sé trong mé hinh hdi qui phu) w
Wy =
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Pa cong tuyén khong hoan hao —
Cach phat hién
« Tiéu chuan Theil

m=R? - Zk:(RZ -R2)

. la R? thu dwoc tir mo hinh hdi gui ban
dau sau khi da bo bién X;
R - RZ dwoc goi la mdrc do déng gop cla
X. doi voi R2.

- Néu c6 da cbéng tuyén :m # 0
- Néu khéng c6 da céng tuyén : m =0

Tuy nhién chi s6 nay khéng xac dinh dwoc
muc ddé nghiém trong cua da cbng tuyén. .,



Pa cong tuyén khong hoan hao —
Cach phat hién
« Hé so phéng dai phwong sai (VIF
_variance-inflating factor)

1
VIF(X,) =
()=
VIF > 10 la dau hiéu cla da cdng tuyén
nhwng khong nhat thiét dang

( R°la hé sé xac dinh thu dwoc ter héi qui phu)
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Pa cdng tuyén khdng hoan hao

— Cach phat hién
=B+ B, X5+ X5 +U

2 2
~ /)
var(B, ) =

= VIF
Z X22i (1_ I‘223) Z X22i

(Z X, X3|)
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Pa cong tuyén khong hoan hao —
Giai phap
 Khong lam gi (Do nothing)
« Céc phwong phap khac phuc
% Dung thong tin tien nghiém
* Ggf)p sO liéu chéo (cross-sectional data)
va soO liéu theo thoi gian (time series)

* Thu thap thém so liéu hoac lay thém
mau mo
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Pa cong tuyén khong hoan hao —
Giai phap
*B& bt bién
Dwa vao gia tri cua R? va R?
Phwong phap nay khong dwoc khuyén khich vi no

c6 thé dan téi cac wée lwong thu dwoce trong mo
hinh bi chéch.
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Pa cong tuyén khong hoan hao —
Giai phap
* Thwc hién phép bién doi v&i cac bién so
1. Str dung sai phan cap 1 (Ap dung V6i
chudi thot gian)

Yi= By + BoXo + BaXy + Uy
Yig = By BoXorg + BaXarg + Uy
Yi-Yig = By (Xpp - Ko ) +Bs (Kap - Xgpg)+ Up- U
1 AY, = BAXy +B3AX5 + v
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Pa cong tuyén khong hoan hao —
Giai phap

e Strdung sai phanc ap 1

X, va X, c6 thé twong quan cao nhwng khong
c6 ly do tién nghiém nao chac chan rang
sal phan cua chung clng twong guan cao.

M6t sO van dé cla phwo’ng trinh sai phan cap
1: (1) v, co thé co tw twong quan = nghiém
trong hon; (2) mat di mot quan sat do tién
hanh sai phan sé lam giam mot bac tw do
ciia mo hinh = can nhac doi voi cac mau
nho. (3) khong the ap dung cho so liéu chéo
(knong co yéu t6 thoi gian).
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Pa cong tuyén khong hoan hao —
Giai phap
2. Bién ddi sob liéu vé dang phan sob (theo
dau nguol, tren mot don vi)

3. HOi qui da thre (Bién doc 1ap co thé &
dang bac 2, bac 3...)
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