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MO PAU

Eviews 13 phin mém duoc thiét ké riéng cho cac md hinh kinh té
luong va chudi thoi gian. Phan mém ndy phu hop cho giang day va
hoc tap kinh té lwong cho d6i tugng sinh vién dai hoc va sau dai hoc.
Hién nay (1/2013) da c6 phién ban thwong mai Eviews7, tur phién ban
Eviews5 cO yéu cau cai dat ciing nhu ban quyén. Eviews4 khong yéu
cau cai dit va ban quyén, co thé tai vé tir trang mang khoa Toan kinh
té. Khi d3 nim duogc cac ki ning v4i Eviews4, viéc chuyén sang thuc
hanh véi cac phién ban cao hon 1a hoan toan twong tu. Do d6 dé phu
hop véi thuc trang tai Viét Nam, voi muc tiéu tao diéu kién thuan loi
nhat cho sinh vién, tai liéu nay dugc viét cho thyc hanh phién ban
Eviews4.

Véi sy d6i méi cua gido trinh va chuong trinh giang day Kinh té lwrong
tai Pai hoc Kinh té quc dan tir nim 2013, ndi dung hudng dan thyc
hanh ciing ¢6 sy thay d6i phll hop. Noi dung trudc hét s& sir dung cac
s6 liéu chéo, sau d6 thyc hién véi s liéu chudi thoi gian.

Tép chay chuong trinh Eviews c6 biéu tuong 13 %&. Nhén vao biéu
tugng ciia Eviews, Clra s0 chinh ctia chuong trinh xuat hién.

Ctra s6 chinh cua chuong trinh Eviews gom cac phan:
- Thanh chirc nang: thuc hién cac thao tac d@ dugc chuong trinh
dinh sin, twong tu nhu cac chuong trinh chay trong Windows.
- Cira so 1énh: bén duéi thanh chirc ning 14 noi dé viét 1énh truc
tiép. Co thé ding chudt dé kéo rong cira s6 1énh tly Y.
- Thanh chi din: xac dinh duong dan dén tép dang str dung.
- Cé&c nlt thu nho, md rong cira s6, va thoat khoi chuong trinh,
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File Edt Objects View Prots Quick Oplions Window Help

Thoat
khaoi
Eviews

|[58 = vida |[WF = rune

C6 thé khong can sir dung chudt ma dung ban phim dé chon lira cac
ndt. An va gitr phim Alt trén ban phim, trén dong task bar céc hya chon
s& ti dong gach chan cac chit cai. Khi d6 phim Alt va nhan phim
tuong Gmg voi chit cai tuong tmg s& cho két qua gidng nhu khi dung
chuét chon nut do.

Vi du: Khi gitr phim Alt, gb phim F tuong dwong véi nhan chudt vao
nat File; chir E twong duong véi nat Edit.

[l £ Chiects view Procs Quik Oglions Window Help

- Ngin cach phan nguyén va phan thap phin cua mot sd, Eviews dung

[T

dau cham .
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Mét so chu thé co ban cia Eviews

Eviews 1am viéc vi mot sd dang cha thé co ban, mdi chu thé c6 thé
luu lai va dat tén dé co thé dé dang st dung khi can thiét. Mot s cha
thé thong dung gom:

Series: Thong tin vé ting bién sd.

Group: Thdng tin vé mot sb bién sd xét cling ldc.

Graph: Thong tin d6 thi. D6 thi ¢ thé gdm do thi ctia mot bién,
dd thi ctia nhiéu bién, do thi cua cac bién theo nhau.

Equation: Thong tin vé mot phuong trinh hdi quy

System: Thong tin vé mot hé nhiéu phuong trinh héi quy.

@ M EE A

M@t s6 ki hiéu dung cho thwe hanh

O :  Thao téac, thuc hién thao tac yéu cau.
Vidu O Chon View : ding chudt nhan vao nit View
Két qua cua thao tac.
— :  Céc thao tac, chon Iua ké tiép nhau.
Vi du: File > Open: Chon nit File rdi ntit Open.
[?1:  Cau hoi, can nam duoc ly thuyét dé tra 1oi.
Tat ca cac cau hoi kiém dinh trong sach déu duoc thuc hién véi

4

muc y nghia o la 5%.
Cip ngodc vuong [...]: do trong Eviews c6 thé mo nhiéu cira s6 cling
lac, do @6 cap ngodc vudng dé xac dinh cira sd can thyc hién thao tac.
Vi dy [Eviews] 14 cira s6 chinh.
- Pé ngan gon va thuan tién vé sau, cac nut trén cac cia s6 dugc viét
trong cap déu <>, vi du: <Ok>, <Cancel>
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§1 SO LIEU DUNG TRONG EVIEWS

Eviews 1a chuong trinh xir 1y s6 liéu, wdc lwong phuong trinh hdi quy,
phan tich chudi thoi gian, do d6 viéc hiéu rd vé s liéu 1a diéu can
thiét. Dé hiéu 1 cu trac s liéu dugc quan 1y va xi 1y boi Eviews, mé
mot s6 bd s6 liéu va quan sat cac sb liéu sau.

Mé bd sb liéu chéo (cross-section)

O Tai ctra s chinh, chon File — Open

|

|:>_

R,
Exit

0 d:jevieves) dataldhsbbs. w1
1 dievievesidatalchibtd.wil

| |[Path = deviswsdata |[DB = vidu |[WF = none.

Trong lya chon Open, c6 bdn dang dinh dang tép co thé ma:

- Dang Workfile: 1a tép dir liéu va thuc hién cac phan tich thong
thudng. iy 1a dang co ban, trong tép co thé lru s liéu, cac dd
thi, cac phuong trinh hdi quy, két qua udc luong.

- Dang Database: co s¢ dir liéu, bao gém nhiéu dinh dang.

- Dang Program: cac chuong trinh dugc lap trinh trudge do

- Dang Text File: cc tép huu trir dang van ban

www.mfe.edu.vn/buiduonghai 6
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O Chon dang Workfile, Ia dang thong thuong nhat dé tinh toan xir 1y
sb liéu voi Eviews.
O Chon thuy muc DATA2012, tép s6 lidu YWKM, cira so Workfile
M ra. Trén cira s6 ndy ¢ mot sd thong tin:

- Dong trén cung: Tén ciia Workfile va duong dan

- Cé&c nlt véi cac chire niang khac nhau, s& duoc dé cap sau

- Khoang s6 liéu va Mau tir 1 dén 100
Bén dudi ciia cira so, liét ké cac chu thé ma Workfile dang quan 1y,
gom: @c Mk M mbAresidMdtcHMwky.

Nhan vao nit Label+/-, xuat hién cac thong tin vé thoi gian khoi tao
cac s6 liéu ndy, va chl thich vé ba bién. Hai cha thé [ ¢ B resid
khéng c6 chd thich, vi day 1a hai cha thé dic biét dung dé luu cac
thong tin riéng.

Théng tin cia mot bién s6 thong thudng bao gom:

- Tén bién: Téi da 24 ky tu chi gdm chit va 6, khong c6 dau cach, bt
dau béi chit cai.

- Nhan bién: chu thich vé y nghia ctia bién

- Tan sb: néu sd liéu chéo thi danh sé thir tw, néu chudi thoi gian thi
theo thu tu thoi gian

- Gia tri ctia bién: do luong bang sb, diu ngin cach véi phan thap phan
la ddu chdm. Khi chwa cé gia tri thi ki hiéu 1a NA (not available)

[ed ¢ : chu thé chtra cac hé sb tinh duge tir cac phwong trinh hdi quy,
cac md hinh. Khi chua c6 két qua hdi quy tir phuong trinh ndo, cac gia
tri ciia C duoc gan bang 0

B resid: 1a chudi nhan s& nhan gia tri 12 phan du tir c6 duoc tir viée
udc luong cac phuong trinh hdi quy. Khi chua c6 phuong trinh hoi
quy, cac gia tri Resid déu chua co.

www.mfe.edu.vn/buiduonghai 7
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O Nhan dap chudt trai vao B k, ctra s6 [Series: K] mé ra. Cot ngoai
cuing bén trai obs th ty clia quan sat tir 1 dén 100, c4c gid tri cia bién
K duoc liét ké theo cac quan sat tir cot tiép theo trong bang.

O Chon B resid, mé cira s6 [Series: RESID] véi c4c gia tri déu 1a NA
vi chua c6 két qua tinh toan nao duoc thuc hién.

O Tai ctra s6 [Workfile], str dung chudt danh du (bdi den) cac bién tir
K, M, TC, Y, W nhay chudt phai, chon Open » as Group, tit ca cac
bién déu duoc liét ké trong cling mot ctra s6 [Group].

Mé bd sb liéu c6 tin sé theo Quy

M& bo sd litu méi, tai cira s6 [Eviews] File — New, chon tép
VNQ GDP.

Bo s6 liéu duogc thé hién tir 2004:1 dén 2012:3, v6i mot chir sé sau dau
“” \V/§i cach thé hién ndy, s6 liéu 1a tir Quy 1 nim 2004 d&én Quy 3
nam 2012.

O Chon bién bat ky, chang han GDP, mo ra dudi dang ctra s6 [Series].
Véi cira s6 ndy, tan suat bién c6 chu ky 1, 2, 3, 4, 1,... thé hién day 1a
s6 lidu Quy.

Mé bd sb liéu c6 tin sé theo Thang

M& bo sd litu méi, tai cira s6 [Eviews] File — New, chon tép
VNM_EXIM. B§ s6 liéu duoc thé hién tir 2004:01 dén 2008:12, véi
hai chir s6 sau dau “”, thé hién 1a s6 lidu tir Thang 1 nim 2004 dén
Théang 12 nam 2008.

Dé biét y nghia cac bién, chon niit Label trén thanh chirc ning cia cira
s6 [Workfile].

www.mfe.edu.vn/buiduonghai 8
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§2 NHAP SO LIEU TU BAN PHIM - XU LY SO LIEU

Xét bo s6 lieu vi du sau duoc mo phong vé 12 ho gia dinh, véi X2 1a
tong tién luong, X3 Ia tong thu nhap khac, Y 1a tong chi tiéu.

X2 X3 Y
STT , N
(Lwong) (TN Kkhac) (Chi tiéu)
1 20 16 24.4
2 30 10 31.2
3 28 2 29.2
4 24 0 23.6
5 32 18 36.0
6 36 10 31.4
7 32 16 32.6
8 34 24 36.8
9 24 28 32.8
10 22 20 29.8
11 28 8 30.2
12 30 4 26.8

Thuc hién nhap bo s6 liéu trén va luu lai dudi dang mot tép chuyén
dung cua Eviews.

2.1 Pinh dang tin s6 va nhap so liéu

Tai cira sO chinh cta Eviews, dé thuan tién, dong cira s6 nhé dang mo
(néu cb)

O Chon File - New : Cira so6 [Workfile Range]: tan s cua sb lidu.
DAau lya chon dugc ngam dinh dit tai hra chon “Annual”

www.mfe.edu.vn/buiduonghai 9
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Frequency - tan s cua so liéu

(Ngay: tuan 5

ngay)
mm/dd/yyyy

Start: 11/12/2008
End: 12/11/2008

Tan so va Vi du
dinh dang Pau — cudi Y nghia
A I
(I\glflu? Start: 1991 15 quan sét theo nam, tir nam
am End: 2005 1991 dén nam 2005
Yyyy
Serqnl a[mual Start: 1991°1 3(? qu?n seitt eo nuainan}, tu
(Ntra nam) End: 2005:2 ntra dau nam 1991 dén nira
yyyy:h ' ' sau nam 2005
arterl . . .
?Quu ) y Start: 1991:1 60 quan sat theo quy, tir quy 1
y End: 2005:4 | nim 1991 dén quy 4 nam 2005
yyyy:q
1 at theo thang, tt
Mor,1thly Start: 1991-01 89 quanvsat theo t ? g, Fu
(Thang) thang 1 ndm 1991 dén thang
End: 2005:12 N
yyyy:mm 12 ndm 2005
Weekly 4? qu?n sat theo tuﬁfl, tUr tuan
(Tuin) Start: 01/01/2008 | c6 ngay 1 thang 1 nam 2008
o m/dd) End: 12/01/2008 | dén tuin c6 ngdy 1 thang 12
vy nim 2008
Daily [5day] 22 quan sat theo ngay, tir ngay

12 thang 11 ndm 08 dén ngay
11 thang 12 nam 08, khong c6
ngay cudi tuan

Daily [7day]
(Ngay: tuan 7
ngay)

Start: 11/12/2008
End: 12/11/2008

29 quan sat theo ngay, tir ngay
12 thang 11 ndm 08 dén ngay
11 thang 12 ndm 08, c6 ngay

mm/dd/yyyy cudi tuan

Undated or Start: 1 30 quan sat khong theo thoi
Irregulgr Start: 30 gian, hodc th’eo thoi gian
(Quy tac khac) nhung quy tac khac

www.mfe.edu.vn/buiduonghai
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V6i b s6 lidu vi dy trén 14 sé liéu chéo, s6 quan sat tir 1 dén 12.

Waorkfile Range

Frequency

" Annual O wieekly

" Semi-annual O Daily [5 day weeks]
" Quarterly " Daily [7 day weeks]
" Monthly * |Undated or iregular

Fange Cancel

Start obzervation End obzervation
=) | i 7

O Frequency: ® Undated or irregular — Start date: 1 — End date:
12 : md cira s6 Workfile

Cira sO [Workfile] 1a ctra s quan ly viéc nhap, luu, xtr Iy sd liéu.
Trong cira s6 Workfile chi c6 hai bién 1a cac hé s6 C va phan du
Resid. Can tao ba bién s6 méi va nhap sb liéu.

Ok

O Tai cira s6 [Eviews], chon Quick — Empty Group (Edit Series)
M¢ cira s6 [Group]

O Chon 6 dau tién bén phai 6 obs, nhap tén bién 1a X2, cac 6 bén dudi

ty dong chuyén thanh NA, nhap céc gia tri ciia bién X2 tmg voi cac 6

liéu d4 c6. Tiép tuc v6i cot bién X3 va bién Y.

Tai cira s6 [Workfile], biéu twong ciia X2, X3, va Y xuat hién.

Nhap nhan bién

Cac bién X2, X3 va Y d4 nhap chua c6 nhdn, can nhap nhdn dé cha
thich y nghia cta cac bién.

O Tai cira s6 [Workfile], nhdn chudt dap vao bién X2, mé cira s6
[Series: X2] chon Name, m¢ cira sé [Object Name]

www.mfe.edu.vn/buiduonghai 11
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Trong cira s6 ndy, 0 trong & trén 1a tén bién, 6 trong bén dudi dé nhap
nhan bién. Vi vi du dang xét, nhin cho bién X2 la: Luong.

Tuong tu, c6 thé nhap nhan cho bién X3 Ia Thu nhap khac va bién Y 1a
Chi tieu.

2.2 Stra doi so liéu va luu so liéu

Truong hop can stra doi sé liéu, vi du bién X2 cd thé thyc hién theo
trinh tu:

O Chon bién X2, md cira so [Series: X2], chon nut Edit+/- va thay d6i
C4C gia tri can thiét.

S6 liéu da nhap c6 thé luu lai dudi dang tép chuyén dung cua Eviews,
dé co thé mo va sir dung khi can thiét.

O Tai cira s6 [Eviews] Chon File — Save (hoic Save as)
= Ctra s0 [SaveAs] : Chon vj tri va tén tép.
CAc tép c6 dudi ngam dinh 1 .wfl.
S6 liéu da nhap ¢ phan 2.1 1a s6 liéu tho. Dé thiy dugc rd hon cac
thong tin chira dung trong céc bién do, can thuc hién tinh cac thong ké
V6i timg bién, xem xét twong quan, d6 thi mo ta vé cac bién va moi
lién h¢ gitra chung.

2.3 V& do thi

M6 ta s6 liéu qua dd thi va cac thong ké dic trung co ban 1a xtr 1y ban
dau can thiét dbi voi cac bién sb.

O Chon X2 va Y, md cira s6 [Group]
(Dé chon riéng cac bién cach nhau, giir phim Ctrl)

www.mfe.edu.vn/buiduonghai 12
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V& do thi cac bién theo quan sat

Luu V: dang d6 thi dudng (line) thuong chi ding cho s6 liéu chudi thoi
gian, s6 liu chéo nén chon d6 thi cot)

O [Group] View — Graph — Bar

Két qua cho d6 thi cot ciia X2 va Y theo quan sét trén cing hé toa do.

40

36 -

32

28

24 4

20

16
2 4 6 8 10 12

[CILUONG [ CHITIEU |

Pé vé& db thi ciia bién ndy theo bién kia, mdi bién trén mot truc toa do,
lya chon:

O [Group] View — Graph — Scatter — Simple Scatter

Két qua cho db thi diém cua bién Y trén truc tung va X2 trén truc
hoanh. Eviews ngam dinh bién xép sau nam trén truc tung, bién xép
trude nam & truc hoanh.

Xac dinh dugc hinh anh ctua dudng hdi quy bang cach chon:

O [Group] View — Graph — Scatter — Scatter with Regression
Cira sO [Global Fit Option], néu khong dinh dang dic biét, chon OK,
két qua 1a d6 thi diém voi dudng hoi quy

www.mfe.edu.vn/buiduonghai 13
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CHI TIEU vs. LUONG

38

36 °

34

32

30

aHTRY

28 -

26

24 °

22

T T T T T
16 20 24 28 32 36 40

LUONG

Luru db thi

C6 thé Tuu db thi dé chén vao cac chuong trinh soan thao vin ban

O Ctra s6 [Group] ¢6 d6 thi, nhin t6 hop Ctrl+C, m¢ ctra s6 [Graph
Metafile], chon OK, mé vin ban va nhan Ctrl+V dé dan db thi da lru.

Thay d6i dinh dang d6 thi:

O Tai cira s6 [Group] ¢6 d6 thi, chon Freeze, mo cira so6 [Graph].

V6i lwa chon [Graph] Proc — Options : cira s6 [Graph Option] voi
cac lya chon cho dinh dang.

[Graph] Proc — Add text: Thém dong chit vao db thi

[Graph] Proc — Save Graph: luu do thi ¢ chén vao van ban

[Graph] Name: luu d6 thi dudi dang mot chu thé, dat tén.

Ngoai ra con nhiéu lya chon khac véi d6 thi

Bén canh cach chon v& d6 thi tir cira s6 [Graph], co thé c6 cach khac
dé vé& dd thi: Cira s6 [Eviews] Quick — Graph: chon loai d6 thi, va
tha tu cua cac bién dé v& do thi.

V& @b thi trén nhiéu hé toa d9: mdi bién trén mot hé toa do riéng
O [Group] Multiple Graphs.

www.mfe.edu.vn/buiduonghai 14
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2.4 Thong ké mo ta

Cac thong k& md ta vé cac bién va tuong quan gitra cac bién 1a nhirng

thong tin co ban dé d4nh gia vé bién.

Thong ké mo ta cia cac bién
O Ctra s6 [Group] View — Descriptive Stats — Common Sample

X2 X3 Y
Trung binh Mean 28.33333 | 13.00000 ; 30.40000
Trung vj Median 29.00000 | 13.00000 : 30.70000
Toi da Maximum 36.00000 | 28.00000 ;i 36.80000
Toi thiéu Minimum 20.00000 : 0.000000 : 23.60000
Do léch chuan Std. Dev. 4.960450 ;| 8.800826 : 4.063138
Hé so bat doi xirng: Skewness -0.198458  0.110321 : -0.163204
Hé s6 nhon Kurtosis 1.965517 1.967268 | 2.300945
Théng ké JB Jarque-Bera 0.613848 | 0.557609 i 0.297610
Mrc xac suat Probability 0.735706 . 0.756688 : 0.861737
Téng Sum 340.0000 | 156.0000 : 364.8000
Téng binh phuong  Sum Sq. Dev.  270.6667 852.0000 181.6000
chénh léch
SO quan séat Observations 12 12 12

Thong ké JB va P-value dung dé kiém dinh Vé cap gia thuyét:
Ho: bién phan phdi theo quy luat Chuan

Hi: bién khong phan phéi theo quy luat Chuan
[?] - Trung binh, phuong sai bién nao 16n nhit, nho nhat
- Trong mau, céc bién c6 phan phdi 1éch trai hay léch phai
- Qua kiém dinh JB, c4c bién c6 phan phdi chuan khong?

Hé s6 twong quan
O [Group] View — Correlations - Common Sample

X2 Y
X2 1.000000 0.636883
Y 0.636883 1.000000

www.mfe.edu.vn/buiduonghai
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Phwong sai - hiép phwong sai
O [Group] View — Covariances — Common Sample

X2 Y
X2 22.55556 11.76667
Y 11.76667 15.13333

Kiém dinh so sanh cac bién

Kiém dinh so sanh trung binh, trung vi, phuong sai ciia hai bién

O [Group] View — Test of Equality, mé cira so [Test Between
Series], c6 ba lya chon kiém dinh

Kiém dinh su bang nhau cta hai trung binh: Mean

Test for Equality of Means Between Series

Sample: 1 12

Included observations: 12

Method df Value Probability
t-test 22 1.116504 0.2763
Anova F-statistic (1,22) 1.246580 0.2763

Kiém dinh su bang nhau cia hai phuwong sai: Variance

Test for Equality of Variances Between Series

Included observations: 12

Method df Value Probability
F-test (11, 11) 1.490455 0.5190
Siegel-Tukey 0.086621 0.4045
Bartlett 1 0.416188 0.5188
Levene (1,22) 0.780029 0.3867
Brown-Forsythe (1, 22) 0.747508 0.3966

[?] - C6 thé cho rang trung binh ciia X2 va Y la bing nhau khong?
- C6 thé cho rang phwong sai cia X2 va Y bang nhau khong?

www.mfe.edu.vn/buiduonghai 16
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2.5 Dit bién moi

Bén canh cac bién da nhap s6 liéu 1a X,, X3 va Y, cd thé dit cac bién
mai tir cac bién d4 c6 hoic nhap bién s6 moi.

Vi du: can dit bién méi tong thu nhap: Z = Xz + X

O [Eviews] Quick — Generates Series: mé cira s6 [Generate Series
by Equation]

Tai 6 Enter Equation gb: Z = X2 + X3

Tai 6 Sample, ngdm dinh miu ma lénh dit bién co tac dung 13 toan bo.
Khi can c6 thé thay d6i mau nay. Nhin OK dé chip nhan.

Khi khdng can thay doi mau, co thé sir dung 1énh trong Ctra s6 1énh.
O [Cira s6 1énh] GENR Z = X2 + X3
Bién Z duogc tao ra ndm trong ctra so [Workfile].

Cac ham va Iénh co ban
Ngoai cac phép toan co ban: cong [+], trir [-], nhé&n [*], chia [/], luy
thtra [*], cac ham co ban cua Eviews nhu sau:

Tén Y nghia Vidu Két qua
LOG | Logarit ty nhién| LX = LOG(X) LX; =In(X,)
EXP ;'Ianr?ur:r‘: COS0 TEX=EXP(X) | EX, =e*

ABS | Gia tri tuyét d6i | AX = ABS(X) AX. = X, |

SIN Ham sin SIN(X) Sin(X)

COS | Ham cosin COS(X) Cosin(X)

(-J) TrébacJ X4 = X(-4) X4 =X,
D(X) |Saiphanbac1 | DX =D(X) DX, =X,- X,
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§3 UOC LUONG MO HINH HOI QUY PON

(Tiép theo § 2)

Vi bd sb lidu tir bai 2, nhan xét qua do thi gitta Y va X2, thay giira hai
bién c6 xu thé cung chiéu, hé sd twong quan giita hai bién bang
0,636883 duong, do d6 cé thé xac dinh mot md hinh hdi quy trong do
Chi tiéu () phu thudc vao Luong (X2) dang tuyén tinh véi hai hé sd.

Ham hdi quy tong thé PRF:

E(Y | X2)=p,+p,X2
Dang ngau nhién Y =B+B,X2+u M® hinh (3.1)
Néu xét bién hang s6 C ludn bang 1, c6 thé viét md hinh (3.1):

Y =BC+B,X2+u
Vé6i mau kich thuée 12 12 gém 12 quan sat da nhap, ham héi quy mau
SRF c6 dang: Y, =B, +B,X2,

Y, :ﬁA1+ﬁA2X2i +€
Dung phuong phap Binh phuong nho nhét (Least Squares - LS) véi bo
s6 liéu d4 nhap, tinh toan cac wdc lugng, va cac thong ké can thiét
danh cho phan tich.

3.1 Uédrc lwgng md hinh

O [Eviews] Quick — Estimate Equation

(Ngoai ra con 4 cach khac, duoc dé cap sau)

Cira s6 dinh dang phuong trinh xuat hién.

Ctra s6 [Equation Specification] gom 6 khai bao phuong trinh héi quy,
phuong phap udc luong, mau dé ude luong.
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Equation Specification g|

Equation specifization

Dependent variable followed by list of regreszors including ARMaA
and POL terms, OF an explicit equation like '=c[1}+c2)3.

:> Khai bao phwong trinh hdi quy

E stimation zettings

ak
Method: |LS - Least Squares [NLS and &RMA] ~| S
Cancel
Sample: 112

Options

Véi md hinh hdi quy Y theo X2 ¢6 hé sé chian, c6 hai kiéu khai bao:
Kiéu 1: Y = C(1) + C(2)*X2
Kidu2:Y C X2
Str dung kiéu khai bao thtr hai, phuong phap LS — binh phuong nhé
nhat, mau 1 dén 12, duoc két qua ¢ cira sd [Equation]

Dependent Variable: Y
Method: Least Squares
Date: ...Time: ...
Sample: 1 12
Included observations: 12
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 15.61921  5.737035  2.722523 0.0215
X2 0.521675  0.199698  2.612324 0.0259
R-squared 0.405619 Mean dependent var 30.40000
Adjusted R-squared 0.346181 S.D. dependent var 4.063138
S.E. of regression 3.285415  Akaike info criterion 5.367875
Sum squared resid 107.9395 Schwarz criterion 5.448692
Log likelihood -30.20725  F-statistic 6.824238
Durbin-Watson stat 1.680815 Prob(F-statistic) 0.025937
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Néu st dung cach khai bao thi nhat: Y = C(1) + C(2)*X2 thi két qua
chi khac phan thé hién cac hé sé nhu sau
Y = C(1) + C(2)*X2

Coefficient  Std. Error t-Statistic Prob.

C(1) 15.61921  5.737035  2.722523 0.0215
C(2) 0.521675  0.199698  2.612324 0.0259

Cac thong tin khac van giit nguyén

Bén canh Céach 1 [Eviews] Quick — Estimate Equation nhu trén, con
mdt sd cach sau:

Céch 2: [Eviews] Objects — New Object — Equation — OK

Céach 3: Chon X2, Y thanh cira s6 [Group] Procs — Make Equation
Céach 4: Chon X2 va Y, nhan chudt phai — Open — As Equation
Céch 5: [Ctra s6 1énh] LS Y C X2

Cach sir dung 1énh LS Y C X2 1a don gian nhét, s& duogc sir dung trong
cac phan sau.

Céc kiéu thé hién két qua hoi quy
O [Equation] View — Representations : dugc cac két qua

Estimation Command: Cau Iénh dé udc luong
LSVYCX (viét trong ctra s6 1énh)
Estimation Equation: Phuong trinh hoi quy

Y = C(1) + C2)*X2

Substituted Coefficients: Két qua udc lwong

Y =15.61921182 + 0.5216748768*X2

O [Equation] View — Estimation Output : bang két qua chi tiét
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3.2 Luwu két qua

O [Equation] Name: ctra s6 [Object Name], tén ngam dinh cho két qua
wdc lugng phuong trinh hdi quy 1a eq01. Néu chon OK, thi chu thé [=]
eq01 duoc tao ra trong Workfile.

Muén sao va dan két qua udc lugng dé chén vao cac vin ban, danh
dau toan b bang két qua chi tiét, nhan chudt phai, chon Copy, chon
loai giltt nguyén dinh dang hoac khong gitt dinh dang, rdi tai noi can
dan chon Paste; hodc st dung t6 hop Ctrl+C va Ctrl+V.

3.3 Xem phan dw va gia tri wée lwong (gia tri twong hop)

Sau khi w6c lugng mot md hinh héi quy, ¢6 thé danh gia két qua thong
qua cac gia tri phan du (residuals) va cac gia tri udc luong ciia bién
phu thudc (con goi 1a gia tri twong hop — fitted values).

O [Equation] View — Actual, Fitted, Residual — Actual, Fitted,
Residual Table

Puoc bang gi tri va d6 thi phan du, Actual 1a gia tri thuc té bo sb licu:
Y;, Fitted la gi4 tri uc lwong bai ham hdi quy Yi, Residual la gié tri
phan du: e; hay 0;.

Actual | Fitted |Residual Residual Plot
244000 260827 -1.65271
32000 312695 -0.0B946
292000 302261 -1.02611
236000 281394 -4.53941
J6.0000 323128 3.68719
31,4000 3437905 -2.00051
J2B000 323128 0.28719
J6.8000 333862  3.44354
J2.8000 281394 468050
298000 270951 270394
30,2000 302261 -0.02611
JE.8000 312695 -4 45045

=]
=
1]

Y

|2 e e |~ | [ [ | | | =
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[?] - Quan sat nao c6 gia tri thuc té va gid tri udc Iugng gan nhau
nhat, xa nhau nhat? Khi d6 gia tri thuc t& cao hon hay thap hon
gia tri udc lugng?

- V6i nhitng quan sat ndo thi dudng hdi quy mé ta gan dung nhit
su bién dong cua bién phu thude Y?

C6 thé xem db thi cua gia tri thuc té, gia tri udc luong, va phan du trén
cuing hé toa do hodc do thi cua riéng phan du bang cach chon Actual,
Fitted, Residual Graph. Cac db thi ndy c6 thé luu lai hodc cat dan vao
cac van ban tuong tu nhu db thi cua cac bién X2, Y.

Kiém dinh tinh phan phoi chuan ciia phan duw
O [Equation] View — Residual Tests — Histogram-Normality Test

Series: Residuals
Sample 1 12
4 Observations 12
Mean -2.96E-15
3 Median -0.047783
Maximum 4.660591
Minimum -4.539409
2+ Std. Dev. 3.132520
Skewness -0.010518
1 Kurtosis 1.816787
Jarque-Bera  0.700217
o Probability 0.704612

-5.0 -2.5 0.0 25 5.0

[?] - Phan du phan phéi léch trai hay l1éch phai hay dbi xtng?
- Sai s6 ¢6 phan phéi chuan khong?

Thuc hién hdi quy Chi tiéu (Y) theo Thu nhap khac (X3) va giai thich
y nghia; so sanh két qua v&i mo hinh Y phu thuéc X2. Hbi quy Chi
tiéu theo Tong thu nhap (X2 + X3), khi d6 udc luong diém tiéu dung
ty dinh va khuynh hudng tiéu ding can bién bang bao nhiéu?
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§4 UOC LUQONG MO HINH HOI QUY BOI

Bai nay sé& sir dung bo sb licu YWKM ¢6 sin nam trong thu muc
DATA2012 dé thuc hanh. Pay 1a bo s6 liéu vé san luong va chi phi
san xudt ciia mot s doanh nghiép

4.1 Mé tép sb liéu cé sin

O [Eviews] File — Open

O Chon tép s6 lieu YWKM trong thu muc twong Gng

Cira so6 [Workfile] gdm céc bién s6 xép theo thir tu K, M, TC, W, Y,
V41 Y 1a san lugng, W 1a chi cho cong nhén, M Ia chi cho quan 1y, K 1a
chi phi khac gom may moc thiét bi nguyén nhién vat liéu — hay con goi
la chi phi vdn, TC 1a tong chi phi. Nhu vay TC la tong ctia W, M, K.

4.2 Panh gia chung vé cac bién

O Xem thong ké dic trung mau cia tat ca céc bién (Descriptive Stats)
[?] - Trung binh cia cac bién bang bao nhiéu?
- Bién no c6 sy bién dong tuyét ddi do bang phuong sai 16n nhat,
nho nhat? Bién ndo c6 su bién dong twong ddi do bang hé sb bién
thién 16n nhét, nhé nhét?
- Bién nao ddi xing nhat, bt dbi xting nhét?
- Bién nao c6 phan phéi chuan?

00 Xem ma tran twong quan ctia cac bién (Correlations)
[?] - Cap bién nao co twong quan nguoc chiéu?
- Cap bién nio co twong quan chit nhat, 1ong nhat?
- San lugng twong quan voi bién ndo chit ché nhat?
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4.3 Udc lwgng md hinh

Xét md hinh EC(Y |W,K)=8+BW + S,K (MH 4.1)
Hay Y, =BC +BW + 5K +y,
O[Cias61énh]LS Y C W K J
Dependent Variable: Y
Sample: 1 100
Included observations: 100
Variable Coefficient  Std. Error  t-Statistic Prob.
C -485.9608  95.85601 -5.069695  0.0000
w 2.214092  0.050943  43.46253  0.0000
K 1.292811  0.044404  29.11470  0.0000
R-squared 0.964118 Mean dependent var 3707.680
Adjusted R-squared 0.963378 S.D. dependent var 1425.836
S.E. of regression 272.8616  Akaike info criterion 14.08535
Sum squared resid 7221985.  Schwarz criterion 14.16350
Log likelihood -701.2674  F-statistic 1303.136
Durbin-Watson stat 2.090510 Prob(F-statistic) 0.000000

[?] - Giai thich ¥ nghia cac udc luong hé s6? Két qua c6 phii hop
v6i Iy thuyét kinh té khong?

- Ham hdi quy c6 phi hop khong? Y nghia cua diéu nay la gi?

- Trong mau, cac bién doc lap W va K giai thich bao nhiéu % sy
bién dong cua bién Y?

- Céc hé sb goc c6 ¥ nghia thong ké khong? Diéu ndy c6 ¥ nghia
nhu thé nao?

Xem gid tri udc luong bién phu thudc (gia tri twong hop) va phan du

O [Equation] Actual, Fitted, Residual — Actual, Fitted, Residual
Table: dé xem gia tri udc lugng bién phy thudc va phan du.

O [Equation] Actual, Fitted, Residual — Actual, Fitted, Residual
Graph: dé xem d6 thi cac gia tri.
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4.4 Phuong sai, hi¢p phuong sai cic wéc lwong hé sé

Dé c6 thé udc lugng, kiém dinh vé hon mot hé s6 hdi quy, can co udc
luong phuong sai, hiép phuong sai ctia cac ude luong hé s.
O [Equation] Covariance Matrix

C W K
9188.374 -2.461994 -3.582358
-2.461994 0.002595 0.000123
-3.582358 0.000123 0.001972

XS0

[?] - Phuong sai ctia cac uwdc lugng hé sé bang bao nhiéu?

- Hiép phuong sai udc lugng hai hé s goc bang bao nhiéu?

- Hiép phuong sai cac ude lugng hé sb dwoc ding trong truong
hop nao?

- Sir dung két qua hiép phuong sai, va bang két qua hodi quy mo
hinh tir phin dau, cho biét néu W va K cung tang mot don vi thi
trung binh caa Y thay d6i nhu thé nao?

- Kiém dinh gia thuyét cho rang: hé sb cua bién W I6n gap d6i hé
s6 cua bién K.

- Néu W ting mét don vi, nhung K giam mot don vi, thi Y s& ting
I&n hay giam di, tang 1én (giam di) t6i da bao nhiéu, téi thiéu bao
nhiéu?

45 Kiém dinh vé cac hé s6 - kiém dinh Wald

Eviews thyc hién kiém dinh rang budc vé cac hé s6 hoi quy bang kiém
dinh Wald, str dung théng ké F va théng ké 2.

Xét cap gia thuyét
Ho: ﬂz = 2,3 Hi: ﬂz * 2,3
M6 hinh ban dau: Y, = B, + B W, + B;K; +U, (4.1)

M6 hinh c6 rang budc: Y, —2.3W, = B, + BK, +u, (4.2)
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(RSS(4.2) B RSS(4.1))/m
RSS(4.1) /(n - k(4.1))
Tai cira s6 két qua hoi quy
O [Equation] — View — Coefficient Tests —» Wald Coefficient
Restrictions = Ctra s6 khai bao gia thuyét can kiém dinh vé cac hé sb:

Thong ké F: F =

Wald Test X

Coefficient restrictionz zeparated by commasz

|:> |

Examplez

C[1)=0, Cl3)=2*C[4) ok, | Cancel |

Quy udc danh sé cac hé sb C(1), C(2),... theo thir ty khai bao cua
phuong trinh hdi quy, do d6 néu khi khai bao bién 14 C W K thi hé s6
chin 12 C(1), hé s6 Sw la C(2), Pk 1a C(3).

Tai cira s6 Wald Test: C(2) = 2.3 <Ok>
= Két qua kiém dinh bing kiém dinh Wald, kiém dinh F va 3.
Wald Test:

Equation: Untitled
Null Hypothesis: C(2) = 2.3

F-statistic 2.843870 Probability 0.094937
Chi-square 2.843870 Probability 0.091723

[?] - Bac tu do cua kiém dinh F bang bao nhiéu?
- Dung théng ké F va P-value dé két luan vé gia thuyét f, = 2.3
- Kiém dinh 2 cho két luan thé nao vé gia thuyét trén?

Tuong ty, kiém dinh gia thuyét: hé sd cia bién W gip doi hé sé bién
K, hay C(2) = 2*C(3)
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4.6 Kiém dinh bé bét bién

Yi =B+ BW; + BK; +U,

(4.1)

Mudn kiém dinh bo bién K:

Y, = ﬁl’ + ﬁZ’Wi +U;

(4.3)

Ho: B = 0 : ¢6 thé bo bién K

Hi: B3 # 0 : khong thé bo bién K
O [Equation] View — Coefficient Tests — Redundant Variables
= Cira s6 khai bao bién Omitted-Redundant Variable Test

Omitted-Redundant Yariable Test @

Qe or more test senes

=

(o]

Cancel |

— G6 bién mudn bo: K

<Ok>

= Két qua hdi quy sau khi da bo bién K.

Redundant Variables: K
F-statistic 847.6660  Probability 0.000000
Log likelihood ratio 227.6120  Probability 0.000000
Test Equation:
Dependent Variable: Y Included observations: 100
Variable Coefficient  Std. Error  t-Statistic Prob.
C 1862.909  160.7195  11.59105  0.0000
W 2.133128 0.157928  13.50698  0.0000
R-squared 0.650547 Mean dependent var 3707.680
Sum squared resid 70333643  Schwarz criterion 16.39357
Log likelihood -815.0734  F-statistic 182.4384
Durbin-Watson stat 2.022167 Prob(F-statistic) 0.000000
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[?] - Théng ké F = 847.666 tinh cu thé nhu thé nao?
- Bac tu do cta kiém dinh F béng bao nhiéu?
- Dung thong k& F va P-value kiém dinh gia thuyét Ho: “nén bo
bién K khoi mé hinh”.
Thyc hién kiém dinh tuong tu, c6 nén bo bién W khoéi mé hinh hay
khong?

4.6 Kiém dinh thém bién

Thém hai bién W? va K? vao md hinh

Y = B+ BW, + BoK; +u; (4.1)
Y, =B+ BW. + B K + BW?+ B.KZ +u, (4.4)
Ho: ﬂg = ﬂ4 =0

Hy: B + B’ #0
Tai ctra s6 két qua wéc lwgng md hinh [Equation]
O [Equation] View — Coefficient Tests — Omitted Variables
= Ctra s0 khai bao bot (thém) bién
— GG bién mudn thém: WA2 K"2 <Ok>
= Két qua hoi quy sau khi thém bién.

Omitted Variables: W"2 K"2

F-statistic 35.30513  Probability 0.000000
Log likelihood ratio 55.57603  Probability 0.000000

[?] - Néu cach tinh théng ké F = 35.04656, bac ty do twong tng
v6i kiém dinh F 1a bao nhiéu?.

- Viéc cho thém hai bién vao mé hinh ¢6 y nghia thong ké khong?
- Dung kiém dinh T dé kiém dinh xem c6 can dua bién mai vao
mo hinh khéng?

- Nhitng két luan trén c6 gi thay d6i néu mirc ¥ nghia bang 1%?
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4.7 Mb hinh da thirc ctia bién ddc 1ap

MOhInh Y, =B+ B, + ALK, + B + BK 2+, (45)

OCirasd Iénh: LS Y C W K WA2 KN2 J
Dependent Variable: Y
Included observations: 100
Variable Coefficient ~ Std. Error t-Statistic Prob.
C -1304.324 202.4025 -6.444208 0.0000
W 3.196177 0.131148 24.37084 0.0000
K 1.791658 0.198742 9.014987 0.0000
Wn2 -0.000462 5.92E-05 -7.806547 0.0000
K"2 -0.000124 458E-05 -2.703958 0.0081
R-squared 0.979417 Mean dependent var 3707.680
Durbin-Watson stat 2.252379 Prob(F-statistic) 0.000000

Day chinh 1a két qua ctia mé hinh thém bién trong muc 4.6
[?] - C6 thé cho réng mo hinh thé hién quy luat lgi ich can bién
giam dan trong kinh té hay khong? Vi sao
- Dwra vao két qua udc lugng, viét phuong trinh thé hién tac dong
cta bién W dén san lugng, theo két qua do, dau 1a muc chi cho
cong nhan lam ti da hoa san luegng?

4.8 M6 hinh cé logarit

M6 hinh dang ham mii Cobb-Douglas

M6 hinh E(Y |W,K) =elW K/
Y, =" W2 K Fee" (4.6)
¥ —ebwlok A
Logarit hai vé InY, = B, + B, InW, + B, In K +,
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0 Cira s6 lénh: LS LOG(Y) C LOG(W) LOG(K)

Dependent Variable: LOG(Y)
Included observations: 100
Variable Coefficient  Std. Error  t-Statistic Prob.
C 0.416571  0.114175  3.648529 0.0004
LOG(W) 0.476395 0.005883  80.97390 0.0000
LOG(K) 0.621661  0.014506  42.85566 0.0000
R-squared 0.988628 Mean dependent var 8.136574
Sum squared resid 0.204993  Schwarz criterion -3.213916
Log likelihood 167.6036 F-statistic 4216.348
Durbin-Watson stat 1.927110 Prob(F-statistic) 0.000000

Theo két qua nay

[?] - Giai thich ¥ nghia két qua hdi quy

- C4c hé s6 co y nghia théng ké khong?
- M6 hinh dang ham mii giai thich bao nhiéu % sy bién dong cua
bién GDP, c6 giai thich duwoc nhidu hon dang ham tuyén tinh

khong?

- Kiém dinh gia thuyét cho ring qua trinh san xut la khong doi

7 0.40949 0.478281 1, 0.620866
Y, = @000y 0478281

theo quy mo cua chi cho cong nhan va chi phi vén.

Mo hinh dang nira logarit

0 Hoi quy md hinh Y, = B, + B, InW, + B, InK; +u,

[?] - Giai thich ¥ nghia két qua udc lugng, tac dong cia bién nao

la manh hon dén sy thay d6i cua Y?

O Hoi quy md hinh Y, = e/t
Hay  InY; = + BW, + ;K +;
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§5 MO HINH VOI BIEN GIA

Su dung tép WORLD_EXIM_2010 trong thu muc DATA2012.
Pay 1a bo sb lieu nguon tir Worldbank nam 2010 véi 220 qudc gia va
ving l4nh tho, trong d6 EX 1a xuat khau, IM 1a nhap khau, GDP 1a
tong san pham qudc noi.
RANK la xép hang vé mirc thu nhap ctia cic nudc, gia tri nhu sau:
(1) Céc nudc thu nhap cao thudc khéi OECD
(2) Cac nudc thu nhap cao khong thudc khdi OECD
(3) Céc nude thu nhap trén trung binh
(4) Cac nude thu nhap trung binh
(5) Cac nudc thu nhap dudi trung binh
Nhom (1)(2) 1a cac nude phat trién, cOn lai 13 cac nuéc dang phat
trién. Viét Nam thuoc nhom (4).

5.1 M0 hinh c6 bién dinh tinh

Pé danh gia vé xuat khau (EX) cta cac nuéc OECD so sanh véi cac
nuée khac, can dit bién gia ¢ dang:

D1 = 1: néu la nuéc thugc OECD

D1 = 0: néu 1a nuéc khong thuoc OECD
Céac mo hinh sé xét nhu sau:
M® hinh chi ¢é bién ddc 1ap 12 bién gia
Xem xét Xuat khau trung binh ciia cac nudc OECD c6 khac cac nudc
con lai hay khong, c6 dang:

E(EX | D1) = §, + 3,D1 (5.1)
Véi nude thude OECD: E(EX |D1=1) = ﬂl + ﬂz
V&i nude khac: E(EX|D1=0)= 4,

Néu B, # 0 thi c6 su khéc biét.
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M® hinh c6 bién ddc lap 12 bién dinh lwong va bién gia
Bién doc lap dinh lugng 1a GDP. Xét mbi quan hé Xuat khau phu
thugc GDP c6 dang

E(EX | GDP) = [hé sb chin] + [hé s6 goc]GDP

hay EX; = [hé sb chan] + [hé s6 goc]GDP + u;
Bien gia tac dong den hé so chan
E(EX |GDP,D1) = g, + 5,GDP + ,D1 (5.2)
Nude OECD: E(EX |GDP,D1=1)=(8, + f,) + B,GDP
Nudce khac: E(EX |GDP,D1=0)= g + B,GDP
Bién gia tac dong dén hé so goc
E(EX |GDP,D1) = g, + 5,GDP + 3,D1x GDP (5.3)
Nude OECD: E(EX |GDP,D1=1) = g, + (B, + B,)GDP
Nudce khac: E(EX |GDP,D1=0)=p, + B,GDP

Bién gia tac dong dén ca hai hé sd
E(EX |GDP,D1) = g, + 5,GDP + 5,D1+ 5,D1xGDP (5.4)
Nudc OECD: E(EX |GDP,D1=1)=(5,+ ;) + (B, + 5,)GDP
Nudce khac: E(EX |GDP,D1=0)=p, + B,GDP

5.2 Dit bién gia

Can dit bién D1 = 0 véi moi quan sat, sau d6 riéng voi cac nude
OECD (c6 RANK = 1) thi d6i lai gia tri D1 = 1.

O Tai Ctra s6 1énh g8 lan Iuot cac 1énh, sau mdi 1énh gd Enter
GENR D1=0 J :dat bién m&i D1 = 0 voi moi quan st

SMPL IF RANK =1 . :xétriéng cac quan sat cO RANK=1
D1=1 Jd :datlaiDl =1
SMPL 1 220 J :lay lai toan bd cac quan sat
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Sau cAu lénh SMPL  IF, sé& thay trén cira s6 Workfile c6 dong:
Sample: 1 220 ifrank=1

Luu Y phai ¢6 cau lénh cudi, vi néu thiéu, cc thao tac vé sau sé& chi
lam véi cac quan sat cd6 RANK = 1. Néu du cau 1énh cudi, trén cira s6
Workfile phai xuét hién lai la: Sample 1 220.

C6 thé mo riéng cira s6 bién D1, sé& thiy gid tri bang 1 tai cdc quan st
tha 11, 12, 19..., con lai bang 0.

5.3 Hbi quy mo hinh c6 bién gia

M6 hinh (5.1)
O Lénh: LS EX C D1 J

Dependent Variable: EX

Sample(adjusted): 1 213

Included observations: 158

Excluded observations: 55 after adjusting endpoints

Variable Coefficient  Std. Error  t-Statistic Prob.

C 57078.39  21931.16 2.602616  0.0101

D1 295998.5 49511.86 5.978335  0.0000
R-squared 0.186400 Mean dependent var 115154.0
Log likelihood -2185.192  F-statistic 35.74048
Durbin-Watson stat 2.472372 Prob(F-statistic) 0.000000

S6 quan sat duoc diéu chinh do ¢6 mot sb nudc khong co sb lidu.
[?] - Viét ham héi quy v6i hai nhom nudc va giai thich y nghia?
- Xuat khau trung binh cia cac nuéec OECD c6 khac cac nude con
lai khong? Cao hon hay thap?
- Uéc lugng diém va khoang muc chénh léch ciia xut khau trung
binh gitra hai nhom nudc?
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M® hinh (5.2): Bién gia tac dong dén hé so chin

OLénh: LS EX C GDP D1 o
Dependent Variable: EX
Included observations: 158
Variable Coefficient ~ Std. Error t-Statistic Prob.
C 30735.85 11838.70  2.596218 0.0103
GDP 0.160118 0.008136  19.67955 0.0000
D1 111465.3 28162.60  3.957921 0.0001
R-squared 0.767451 Mean dependent var 115154.0
Log likelihood -2086.255  F-statistic 255.7626
Durbin-Watson stat 2.640003 Prob(F-statistic) 0.000000

[?] - Viét ham héi quy v6i hai nhom nudce va giai thich y nghia?
- Heé sd chin ¢o thue sy khac nhau gitra hai nhdm nudc khong?

- Néu cling mtrc GDP thi xuét khau trung binh caa hai nudc thude
hai nhém bén nao nhiéu hon, nhiéu hon trong khoang nao?

M® hinh (5.3): Bién gia tac dong dén hé s6 goc
OLénh: LS EX C GDP DI1*GDP U

Dependent Variable: EX
Included observations: 158
Variable Coefficient  Std. Error t-Statistic Prob.
C 39614.77  10638.14  3.723842 0.0003
GDP 0.266546  0.018845  14.14414 0.0000
D1*GDP -0.110621  0.020052 -5.516777 0.0000
R-squared 0.785973 Mean dependent var 115154.0
Log likelihood -2079.698  F-statistic 284.6038
Durbin-Watson stat 2.472840 Prob(F-statistic) 0.000000

[?] - Viét ham héi quy v6i hai nhom nudce va giai thich y nghia?

- Hé s6 goc co thuc sy khac nhau gitra hai nhoém nuée khong?
- Néu cung tang GDP thi xuit khau trung binh nhém nuéc nao
tang 1én nhiéu hon? Nhiéu hon trong khoang nao?
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M® hinh (5.4): Bién gia tac dong dén ca hai hé sb
OLénh: LS EX C GDP D1 D1*GDP .

Dependent Variable: EX
Included observations: 158
Excluded observations: 55 after adjusting endpoints
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 11209.38  10388.57  1.079010 0.2823
GDP 0.278806  0.016826  16.57005 0.0000
D1 162879.1  24876.43  6.547525 0.0000
D1*GDP -0.142900 0.018463 -7.740000 0.0000
R-squared 0.832579 Mean dependent var 115154.0
Log likelihood -2060.296  F-statistic 255.2792
Durbin-Watson stat 2.473535 Prob(F-statistic) 0.000000

[?] - Viét ham héi quy v6i hai nhom nudce va giai thich y nghia?

- HE so chan va hé so goc c6 khac nhau gilra hai nhom nude

khong? Phan tich y nghia cta két luan.

Kiém dinh sy dong nhit bing kiém dinh F
Vi mo hinh (5.4):
E(EX |GDP,D1) = g, + 5,GDP + 5,D1+ 5,D1x GDP

Néu 3 = 4 = 0 thi ham hoi quy 1a dong nhat giita hai nhém nude. Qua
kiém dinh T véi riéng timg hé s6 thay ching khac 0, tuy nhién vin can

kiém dinh F vé sy dong thoi bang 0

O [Equation] View — Coefficient Tests — Redundant Variables
O Bién can bé: D1 D1*GDP <Ok>
= Két qua sau khi bo hai bién gia.

Redundant Variables: D1 D1*GDP

F-statistic 40.76313  Probability 0.000000
Log likelihood ratio 67.12943  Probability 0.000000

Test Equation:
Dependent Variable: EX
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Included observations: 158
Variable Coefficient  Std. Error t-Statistic Prob.
C 48417.17 11467.23  4.222220 0.0000
GDP 0.170840 0.008025 21.28970 0.0000
R-squared 0.743948 Mean dependent var 115154.0
Durbin-Watson stat 2.622065 Prob(F-statistic) 0.000000

[?] - Théng ké F cua kiém dinh thu hep hdi quy bing bao nhiéu?
- Ham hodi quy c6 dong nhét giita hai nhom nude khdng?

5.4 M6 hinh nhiéu bién gia

Tuong tu véi cac nude OECD, dit cac bién gia D2, D3, D4 tuong tng
V6i cac nudc thude nhom (2), nhém (3), nhom (4), va lay cac nudce
thudc nhdm (5) 1am trang thai gbc.

Hoi quy cac md hinh xem xét sy khac biét vé muc xuat khau gitra cac
nhoém nuéde so voi nhom nude nghéo nhat, c6 dang:
Danh gia vé muc xuat khau trung binh:

E(EX |D1,D2,D3,D4) =g, + p,D1+ B,D2+ 5,D3+ g,D4
Panh gia vé hé sé chin

E(EX |GDP,D1, D2,D3,D4) =

=, + B,D1+ B,D2+ B,D3+ p.D4 + ,GDP

Panh gia vé hé s6 goc
E(EX |GDP,D1,D2,D3,D4) =
= pB, + B,GDP + ,D1*GDP + ,D2*GDP + ,D3*GDP + g,D4*GDP

Tuong tu, c6 thé danh gia tac dong dén ca hai hé sé.
Ngoai ra, c6 thé phan tich vé Nhap khau va so sanh giita cic nhom
nude bang phuong phap sir dung bién gia.
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§6 DINH DANG PHUONG TRINH HOI QUY

Thuc hanh véi bo 6 licu YWKM

6.1 Phan tich qua do thi

Xét mbi quan hé san luong (Y) phu thudc vao chi phi cho cdng nhan
(W), chon bién W trudc, rdi méi chon bién Y, md cira s6 Group
O [Group] View — Graph — Scatter with Regression
V6i bon trudong hop:
(1) None-None: dudng thang
(2) None-Logathmic: duong cong logarit
(3) Logathmic-None: ham e ma
(4) Logathmic-Logathmic: ham Cobb-Douglas

Y vs. W Y vs. Log W
9000 10000

8000 4
8000 -
7000 {
6000 6000

5000 4

> > 4000
4000
30004 & 2000 -
2000 -
o
10004 s
o . . -2000 . :
o 1000 2000 3000 o 1000 2000 3000
w w
(1) Tuyen tinh — tuyen tinh (2) Tuyen tinh — Logarit
Log Y vs. W Log Y vs. Log W
12000 9000

8000 -
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(3) Logarit — Tuyén tinh (4) Logarit — Logarit
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Qua d6, nhan xét dang dd thi phll hop v6i bo sb liéu, dé xac dinh dang
ctia phuong trinh hdi quy.

6.2 Kiém dinh Ramsey RESET

Xét md hinh tuyén tinh — tuyén tinh
Yi =B+ BW, +; (6.1)
oLS Y C W J
= Bang két qua hoi quy.

Dependent Variable: Y
Included observations: 100
Variable Coefficient ~ Std. Error t-Statistic Prob.
C 1862.909  160.7195  11.59105 0.0000
W 2133128 0.157928  13.50698 0.0000
R-squared 0.650547 Mean dependent var 3707.680
Durbin-Watson stat 2.022167 Prob(F-statistic) 0.000000

Kiém dinh Ramsey RESET sir dung hdi quy phu, khi thém mot bién
(12 binh phuong cta udc lugng bién phy thudc) vao méd hinh goc:
Y= B+ B+ oY+, (6:2)
Ho: a1 = 0: M hinh géc khong thiéu bién, dang ham dting
Hi: a1 # 0: M6 hinh gdc thiéu bién, dang ham sai
2 2
_ Re2 —Rey N— k(6.2) (Ln—ke2)

s~ R so sanh véi F,
(6.2)

O [Equation] View — Stability Test —> Ramsey RESET Test...
O [RESET Specification] Number of fitted terms: 1
= S6 phan tir mudn thém vao, nhap 1a 1, réi <OK>
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RESET Specification  [X]

Mumber of fitted terms: | <:

OF. | Cancel |
Ramsey RESET Test:
F-statistic 9.815365  Probability 0.002289
Log likelihood ratio 9.639081  Probability 0.001905

Test Equation:
Dependent Variable: Y
Included observations: 100

Variable Coefficient  Std. Error  t-Statistic Prob.

C 1837.378  154.1603  11.91862 0.0000

w 4.898633  0.895584  5.469762 0.0000
FITTED"2 -0.000157 5.02E-05 -3.132948  0.0023
R-squared 0.682659 Mean dependent var 3707.680
Sum squared resid 63870618 Schwarz criterion 16.34323
Log likelihood -810.2538  F-statistic 104.3323
Durbin-Watson stat 1.885336  Prob(F-statistic) 0.000000

[?] - Thdng ké F-statistic = 9,815 trong bang c6 bac ty do twong

(g bang bao nhiéu?

- Theo kiém dinh nady, mé hinh (6.1) c6 thiéu bién khong, c6 thé

néi dang ciia phuong trinh hdi quy 1a dung dugc khong?

Khi muén kiém dinh bang cach thém 2 bién vao md hinh gdc, phuong

trinh hdi quy phu ¢ dang:

Vo= B+ B+ oY+ oY by (6:3)

Gia thuyét Ho:Ho:a1=a2=0

[?] - Thuc hién kiém dinh khi thém 2 bién, va két luan vé dang

ham cia mé hinh gbc?
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6.3 Thay ddi phwong trinh hoi quy

Nhan thiy mo hinh (6.1) Y, = B, + W, +u, c6 dang ham khong ding,

thuc hién mot sé viée thay d6i phuong trinh hdi quy, sau d6 kiém dinh

bang Ramsey dé dwa ra phuong trinh phil hop

Thém bién K: Y, = B, + W, + B,K, +U,

Dependent Variable: Y Included observations: 100
Variable Coefficient  Std. Error  t-Statistic Prob.
C -485.9608  95.85601 -5.069695  0.0000
w 2.214092  0.050943  43.46253  0.0000
K 1.292811  0.044404  29.11470  0.0000
R-squared 0.964118 Prob(F-statistic) 0.000000
Ramsey RESET Test:
F-statistic 0.006172  Probability 0.937544
Log likelihood ratio 0.006429  Probability 0.936093
Poi dang bac hai: Y, = B, + W, + BW.* +u,
Dependent Variable: Y Included observations: 100
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 1291.989  238.5519  5.415967 0.0000
w 3.649636  0.507138  7.196537 0.0000
Wn2 -0.000715  0.000228 -3.132948  0.0023
R-squared 0.682659 Prob(F-statistic) 0.000000
Ramsey RESET Test:
F-statistic 0.670094  Probability 0.415046
Log likelihood ratio 0.695590  Probability 0.404269

Twong tu, ¢6 thé sir dung mé hinh dang Cobb-Douglas: Y, = e”W *e" .
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§ 7 HIEN TUQNG PA CONG TUYEN

Str dung b6 s6 lisu YWKM

7.1 Pa cong tuyén hoan hao

Xetmo hinh Y, = B, + BW, + 5K + B,M; + BTC +u; - (7.1)

goLS Y C W K M TC J
= Ctra s0 Error Message véi thong béo:

Error Message E|

Mear singular matrix

M6 hinh cd hién tuong da cong tuyén hoan hao nén céc tinh toan
khong thuc hién duoc.

Singular matrix la ma tran suy bién: cac cot cia ma tran cac bién
doc 1ap co lién hé tuyén tinh v6i nhau.

[?] - Tai sao mo hinh c6 da cong tuyén hoan hao, cach loai trir da
cong tuyén hoan hao trong mé hinh nay thé nao?

7.2 Pa cong tuyén khong hoan hao

Xét md hinh sau khi bo bién TC (tong chi phi) khéi mé hinh (7.1)
Y =B+ BW; + BK; + B,M; +U, (7.2)

oLS Y CW K M dJ
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Dependent Variable: Y
Included observations: 100
Variable Coefficient  Std. Error  t-Statistic Prob.
C -488.5271  96.19136 -5.078701 0.0000
w 0.531746  2.452609  0.216808 0.8288
K 0.875197 0.610312  1.434016 0.1548
M 8.406298  12.25247  0.686090 0.4943
R-squared 0.964293 Mean dependent var 3707.680
Log likelihood -701.0228  F-statistic 864.1738
Durbin-Watson stat 2.095488 Prob(F-statistic) 0.000000

[7] - V&i cac kiém dinh T, cac bién doc lap c6 giai thich cho bién
phu thugc hay khong?

- Heé sb xac dinh béng bao nhiéu?

- Bang kiém dinh F, cho biét ham hdi quy ¢6 phi hgp khong?

- Mau thuan giira cac kiém dinh cho thay diéu gi?

7.3 Panh gia mirc dd da cong tuyén

Xem hé sb twong quan giita cac bién doc 1ap ciia mé hinh (7.2)
O Chon K, M, W — Group — View — Correlation

K M W
K 1.000000 0.224602 -0.054588
M 0.224602 1.000000 0.960526
W -0.054588 0.960526 1.000000

[?] - Cap bién nao co twrong quan voi nhau chat nhat? Theo danh
gi& nay thi md hinh c6 nhitng bién nao dé c6 da cong tuyén nhat?

Vé6i mo hinh (7.2) ¢ da cong tuyén, str dung cac hdi quy phu dé danh
gia mirc d6 da cong tuyén giira cac bién doc lap. Hoi quy phu mot bién
doc 1ap theo cac bién con lai, co thé c6 ba trudng hop:

OLS W C K M <J (7.2a)
OLS K C W M <J (7.2b)
OoLS M C W K <J (7.2¢)
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[?] - Qua céc hdi quy phu, c6 két luan gi V& quan hé giira cac bién
doc lap cua (7.2)?
- Néu cach khic phuc don gian hién tuong trong mé hinh (7.2)

7.3 Khic phuc hién twong da cong tuyén

Pé giam bot mic do da cong tuyén, co thé bo bdt bién doc lap khoi
mo hinh (7.2). Khi d6 ciing c6 thé c6 ba trudng hop: bé M, bo K, bo
W. Véi mdi truong hop, danh gia lai mirc d6 da cong tuyén trong céc
md hinh sau khi bo bién bang hoi quy phu tuong tng.

BobiénM:LS Y C W K <J (7.3)
Hoi quy phy ddnh gia: LS W C K o (7.3a)
BobiénK:LS Y C W M o (7.4)
Hoi quy phu ddnh gia: LS W C M (7.4a)
BobiénK:LS Y C K M <J (7.5)

Hoi quy phu ddnh gia: LS K C M (7.5a)
[?] - B bién doc 1ap nao thi c6 duge md hinh méi tét hon?

C6 thé d6i dang mé hinh sang logarit, mau thuan giira cac kiém dinh
trong md hinh (7.2) khéng con nira.

Dependent Variable: LOG(Y)
Included observations: 100
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 0.618638 0.086769  7.129678 0.0000
LOG(W) 0.317445  0.017914  17.72070 0.0000
LOG(K) 0.517653  0.015590  33.20453 0.0000
LOG(M) 0.293691  0.032121  9.143369 0.0000
R-squared 0.993921 Mean dependent var 8.136574
Durbin-Watson stat 1.987288 Prob(F-statistic) 0.000000
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§8 HIEN TUQNG PHUONG SAI SAI SO THAY POI

Str dung bo s6 lisu WORLD_EXIM_2010

Chi xét riéng cac nudc phat trién, bién RANK bang 1 va 2. Do d6 dé
gi6i han sb liéu vai cac nude ndy, tai cira s6 1énh:

OSMPL IF RANK<3 d

Tai ctra s6 Workfile c6 dong: Sample 1 220 if rank < 3

8.1 Hién tuwgng

Xét mé hinh  IM, = g, + B,GDP, + S,EX, +u, (MH 8.1)

o LS IM C GDP EX o
= Bang két qua hoi quy.

Dependent Variable: IM
Sample(adjusted): 11 203 IF RANK < 3
Included observations: 45 after adjusting endpoints
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 1879.134  7997.118  0.234976  0.8154
GDP 0.050309 0.005070  9.922462 0.0000
EX 0.813882  0.030802  26.42261 0.0000
R-squared 0.990809 Mean dependent var 277422.0
Sum squared resid 6.96E+10 Schwarz criterion 24.25097
Durbin-Watson stat 0.669835 Prob(F-statistic) 0.000000

Pé nhan dinh vé phuong sai sai s6, danh gia qua gia tri phan du

O [Equation] View — Actual, Fitted, Residual — Actual, Fitted,
Residual Table

Phan du dao dong quanh gid tri trung binh (bang 0) khéng déu, tuy
nhién cam nhan chua du co s¢ danh gia.
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8.2 Kiém dinh White

Kiém dinh White dua trén hdi quy binh phuong phan du (ki hiéu 1a
RESID) theo bac nhét va bac hai ctia cic bién doc lap. Co hai truong
hop: kiém dinh khong va c6 tich chéo giira cac bién doc lap.

Kiém dinh khéng c6 tich chéo

e’ =a, +,GDP, +a,GDP? + a,EX; + a,EX? +V, (8.1a)
Ho: M6 hinh gdc c6 phuong sai sai sb khong doi (ddng déu)
H1: M6 hinh gdc c6 phuong sai sai s thay d6i (khong dong déu)

2
o Ris.1a) y N—Keg 1a
® 1R Ky —1
812) K@.1a)

Kg.1a)~1N—Kg 10 )

so sanh véi Fof

) 2 ) ] 2
22 =1R% . s0 sanh véi z; (Kg1s) —1)

O [Equation] View — Residual Test — White heteroskedasticity
(no cross terms)

W EViews FEX
File Edit OCbjects Wiew Procs Quick Options  Window  Help

lsmey

™ Equation: UNTITLED Workfile: BTSEX M=1E3

Reptesentations |e| Freezel Estimate| Forecastl Stats| Flesidsl
Eskimation Sukpuk

Actual,Fitted,Residual

Gradients and Derivatives

Covariance Matrix

Coefficient Tests

Residual Tests Correlogram - Q-statistics

Stability Tests Carrelagram Squared Residuals
Histagrar - Marrality Test
Serial Correlation LM Test. ..
ARCH LM Test. ..

White Heteroskedasticity {no cross kerms)

Label

White Heteroskedasticity {cross terms)

ath = dhdata OB ="Ad0
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White Heteroskedasticity Test:

F-statistic 15.59507 Probability 0.000000
Obs*R-squared 27.41849  Probability 0.000016
Test Equation:
Dependent Variable: RESID"2
Included observations: 45
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -3.72E+08  7.59E+08 -0.489639 0.6271
GDP 6930.669  1149.842  6.027496 0.0000
GDP"2 -0.000380 7.50E-05 -5.064444 0.0000
EX -7843.361  5341.569 -1.468363 0.1498
EX"2 -0.000419  0.003244 -0.129023 0.8980
R-squared 0.609300 Mean dependent var 1.55E+09
Log likelihood -1046.442  F-statistic 15.59507
Durbin-Watson stat 1.126117 Prob(F-statistic) 0.000000

[?] - Qua céac théng ké va P-value tuong (rng, thyc hién kiém dinh

deé két luan vé phuong sai sai s6 cua mo hinh goc?

- Hoi quy phu cho thay binh phuong phan du phu thudc bién doc

lap nao?

- Céc udc lugng hé sb ciia md hinh (8.1) ¢6 phai 1a wdc lugng tot

nhat khong? Sai s6 cac ude lugng hé sb o phai 1a tot nhat khong?

- Néu woc luong trén chua phai tt nhat, hdly néu cach dé udc
lwong duge két qua tét hon.

Kiém dinh White c6 tich chéo

O [Equation] View — Residual Test — White heter. (cross terms)

White Heteroskedasticity Test:

F-statistic 26.64474
Obs*R-squared 34.80976

Probability 0.000000
Probability  0.000002

[?] - Viét phuong trinh hdi quy phu ?
- Thue hién kiém dinh déi voi két qua nay.
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8.3 Luru phan dir va gia tri wéc lugng

C6 thé thuc hién hdi quy phu phan du theo cac bién doc lap hoic theo
wéc hrong bién phy thudc. Dé thyc hién chi dong cac hoi quy phu nay,
can Iuu lai cac gia tri can thiét duéi dang cac bién s6 méi.

Luu phan dw va gia tri wéc lwong

Véi bang két qua hoi quy mo hinh (8.1), ctra so6 Equation:

O [Equation] View — Estimation Output

O [Equation] Procs — Make Residual Series...

Cira sO Make Residuals, t&n ngam dinh cho phan du 13 resid01, do6i
thanh E <Ok>, déng cira s6 Series E.

Make Residuals X
Residual type
&+ QOrdinary
-
~

Mame for resid senes Cancel

=)

O [Equation] — Forecast — Ctra so Forecast, trong 6 Forecast name

la tén cua gia tri udc luong bién phu thude IM , duoc ngam dinh 12
IMF, str dung tén nay.
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Forecast g|
Farecast of M Method
i
Sefies names &+ Siatic

Forecast name:

-
5.E. [optional): ’7
Output
Forecast zample ¥ Do graph
[¥ Forecast

[1963 1937 i
ervaluation

V¥ Inzert actuals for out-of-sample

ok | Cancel |

Sau khi dit chudi gia tri phan du va gid tri u6c lugng, trong cira sb
[Workfile] xuat hién hai bién méi 12 E va IMF.

8.4 Kiém dinh bang hdi quy phu

Phuong sai sai s duoc thay thé boi e thay déi theo cac gia thiét khac
nhau. Céc kiém dinh hdi quy phu thuc hién kiém dinh theo ting bién
doc lap c6 trong md hinh géc

Héi quy phu véi bién EX, EX?, GDP, GDP?

O LS E~2C EX < Thay PSSS thay d6i [?]

O LS EA2C EX”2 4 Thiy PSSS khong doi, nhung néu muc ¥
nghia 12 10% thi lai c6 thé coi 1a thay d6i

O LS Ef2C GDP 4 Thiy PSSS thay doi

O LS E~2C GDP~2 . Thiy PSSS khong doi

Két qua hoi quy phu riéng biét ndy khéng cung nhan dinh voi kiém
dinh White khong tich chéo & trén.
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Kiém dinh Park theo bién EX, GDP

O LS LOG(E”2) C LOG(EX) Thay PSSS thay doi

O LS LOG(E”2) C LOG(GDP) . Thiy PSSS thay doi,
nhung néu mutrc ¥ nghia 10% thi c6 thé coi la thay doi

Qua céc kiém dinh trén, c6 thé thiy phuong sai sai s mo hinh (8.1)

thay d6i, va su thay d6i d6 c6 thé lién quan dén bién EX hodc GDP.

8.5 Uéc lugng lai sai s0 chuan cia cac hé so

M6 hinh (8.1) ¢ phuong sai sai s6 thay d6i, u6c lugng cac hé sé van
khéng chéch, nhung cac sai s6 chuin cua cac udc lwong Se(ﬂAj) tinh

theo phuong phap OLS 1a khong chinh xac. Cé thé tinh lai céc sai s6
chuan nay theo thii tuc diéu chinh cia White

M0 hinh ¢ PSSS thay doi
oLSIM C EX GDP d

Dependent Variable: IM
Included observations: 45 after adjusting endpoints
Variable Coefficient  Std. Error  t-Statistic Prob.
C 1879.134  7997.118  0.234976 0.8154
GDP 0.050309 0.005070  9.922462 0.0000
EX 0.813882 0.030802  26.42261 0.0000
R-squared 0.990809 Mean dependent var 277422.0

Tai cira 6 Equation

O [Equation] Estimate — Ctra s6 Equation Specification — Option
O Cua s6 [Estimation Options] — Chon M Heteroskedasticity
Consistent Coefficient Covariance — Chon ® White
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Equation Specification

Equation specification
Dependent wanable followed by izt of regrezzors including ARMA
and POL termz, OF an explicit equation like '=c[1]+c{2]7%.

E ztimation settings o
Method: |LS - Least Squares [NLS and ARMA] ﬂ

Cancel

112
Optionz @
Estimation Options El

LS & T5LS options Iteration control
[+ Heteroskedasticity Consistant & lterations: 500
Coefficient Covariance e . [T
& white onvergence: |0.

7 Mewsp-wiest [ Display settings

Sample:

i

[~ weighted LS/TSLS
[not available with ARRA] Derivatives

’7 Select method ta favor:

* Accuracy

i ™~ Speed
ARMA options
Starting coefficient values [ Usze numeric anly

OLS/TSLS -
[w Backeast M terms Ok | Cancel

Dependent Variable: IM
White Heteroskedasticity-Consistent Standard Errors & Covariance
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 1879.134 6354.506  0.295717 0.7689
GDP 0.050309 0.008827  5.699615 0.0000
EX 0.813882  0.047778  17.03454 0.0000
R-squared 0.990809 Mean dependent var 277422.0

So sanh hai két qua, sai s6 chuan cac wdc lugng da tinh lai, cac dai
luong khac khong thay doi.
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8.6 Khic phuc phwong sai sai so thay doi

M6 hinh (8.1) IM, = B, + 8,GDP. + B,EX, +Uu, c6 phuong sai sai sb
thay d6i, qua cac hdi quy phy, nhan thay cé thé cho rang sy thay doi la
theo bién GDP, EX, khic phuc dua trén cac gia thiét nay.

Khic phuc theo bién GDP
Chia (8.1) cho GDP;:

IM. 1 EX. u.
: :ﬁl +ﬂ2+ﬂ3—l+_l (8-2)
GDP, GDP, GDP.  EX,
o LS IM/GDP 1/GDP C EX/GDP 4
Dependent Variable: IM/GDP
Included observations: 45 after adjusting endpoints
Variable Coefficient ~ Std. Error  t-Statistic Prob.
1/GDP 116.6000 85.39516  1.365417 0.1794
C 0.032509 0.033145  0.980800 0.3323
EX/GDP 0.843903  0.043022  19.61549 0.0000
R-squared 0.901771 Mean dependent var 0.557541
Durbin-Watson stat 0.954404  Prob(F-statistic) 0.000000

Pé xem mo hinh méi (8.2) da khac phuc dugc hién twong phuong sai
sai s6 thay doi hay chua, str dung kiém dinh White
Kiém dinh White khong cé tich chéo va ¢ tich chéo

White Heteroskedasticity Test: No-cross term

F-statistic 1.733907  Probability 0.161560
Obs*R-squared 6.649603 Probability 0.155605
White Heteroskedasticity Test: Cross term

F-statistic 1.960378 Probability 0.106333
Obs*R-squared 9.038278  Probability 0.107547
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[?] - M6 hinh (8.2) c6 phuong sai sai s6 ddng déu hay thay ddi?
- Véi mo hinh nay, wéc lugng diém mirc thay ddi ciia IM khi
GDP, khi EX ting 1 don vi? So sanh véi két qua tir mé hinh (8.1)

Khic phuc theo bién EX
Chia (8.1) cho EX;:
IM. 1 GDP, u.
L= + L+ B, +— 8.3
EX, A EX; P EX; Prex ®.3)

o LS IM/EX 1/EX GDP/EX C d

[?] — Kiém dinh hién tugng PSSS thay déi trong mé hinh (8.3),
viéc chia cho bién EX c¢6 khic phuc dugc hién tuong nay khong?
- So s&nh v&i cach chia cho GDP, cach chia cho EX ¢6 khic phuc
duogc hién trgng PSSS thay di triét dé hon khong?

- Vi mo hinh nay, wéc lugng diém mirc thay ddi ciia IM khi
GDP, khi EX ting 1 don vi? So sanh véi két qua tir mé hinh (8.1)
va (8.2)

Po6i dang md hinh

D6i mo hinh (8.1) sang dang ham logarit,
0 LS LOG(IM) C LOG(GDP) LOG(EX) .l

Str dung kiém dinh White cho biét c6 con hién tuong phuong sai sai sd
thay d6i hay khong?
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§9 MO HINH VOI SO LIEU CHUOI THOI GIAN

Str dung bo s6 liéu VNQ_GDP trong thu muc DATA2012.

Bo s6 liéu gom mdt sb bién kinh té vi mo cta Viét Nam, tir Quy 1 nim
2004 dén Quy 3 nam 2012 (tinh theo gia hién hanh, nguon: Tong cuc
thong ké). Cot frequency bt dau tir 2004:1 va két thuc tai 2012:3.

Tap trung phan tich, du bao cho chudi GDP cta Viét Nam.
V& d6 thi cia GDP theo quan sat:
O Chon GDP — Ctra s6 [Series] View — Graph — Line

900000

800000 -

700000 -

600000 -

500000 4

400000 -{

300000 -

200000 -

100000

9.1 Bién xu thé thoi gian

Bién xu thé thoi gian nhan gia tri lan luot 1, 2, 3,... (hodc 0, 1, 2,...)
dén hét bo s6 lidu. Bién xu thé ting mot don vi tuong ng v4i sau mdi
khoang thoi gian, néu véi bo so liéu ndy 1a sau mdi quy.

OGENR T =@TREND <J

M¢ cira s bién T, s& thdy chudi gia tri bat dau tir 0.
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V& d6 thi ctia GDP theo bién T.
Luu y: V& do thi voi dang Logarit khong thyc hién duoc khi T = 0, do
d6 phai ldy mau tir quan sat 2004 Quy 2, twong tng khi T = 1.

O SMPL 2004:2 2012:3 J
O Chon T trudc, roi GDP — Cira s6 [Group] View — Graph —
Scatter — Scatter with regression

GDP vs. T GDPvs. Log T
900000 1000000
800000 -
800000 4
700000

600000 600000 4 e °

500000
é é 400000 4

400000
300000 200000 ,_°_#% ,°°_ e
200000, _° °
° o
100000 -
o T T T T T T -200000 T T T T T T
o 5 10 15 20 25 30 35 0o 5 10 15 20 25 30 35
T T
Log GDP vs. T Log GDP vs. Log T
900000 900000
800000 - ° 800000 - °
200000 | 700000 °
600000 - °
600000 |
500000 -
é 500000 - é
400000
400000 -
300000 4
300000 - 200000 4
200000+, _° ° 100000 4
100000 T T T T T T o T T T T T T
o 5 10 15 20 25 30 35 o 5 10 15 20 25 30 35
T T

[?] - Dang nao 1a phii hop vé6i xu thé cia GDP? Vi cac dang do
€0 phai loai trir truong hgp T = 0 hay khong?

L4y lai mAu tir quan sat dau tién
O SMPL 2004:1 2012:3 A
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9.2 Hai quy va duw bao

Ué6c luong md hinh véi s6 liéu tir 2004 Q1 dén 2012 Q3, st dung két
qua dé dé du bao GDP cho Quy 4 2012, Quy 1 2013. Bién xu thé bat
dau tir 0, thoi gian 2012Q4 co6 T = 35; thoi gian 2013Q1 ¢6 T = 36.
Gia tri du bao (forecast) ki hiéu 1a GDPF.

Thay vi ding bién T sau khi phai dat, c6 thé dung tryc tiép bién dang
@TREND. (Nhic lai, ldy mau tir 2004:1 dén 2012:3)

S6 liéu thoi gian, dung chi sé t thay cho i.

M@ hinh tuyén tinh — tuyén tinh

GDP, = B, + Bt +u, (9.1)

Cong thie dy bdo: ~ GDPF, = 3, + Bt
OoLS GDP C @TREND A
Dependent Variable: GDP
Sample: 2004:1 2012:3 Included observations: 35

Variable Coefficient ~ Std. Error  t-Statistic Prob.

C 83290.55  24259.66  3.433295  0.0016

@TREND 16989.49  1226.864  13.84790  0.0000
R-squared 0.853180 Mean dependent var 372111.8
Durbin-Watson stat 1.961474  Prob(F-statistic) 0.000000

[?] - GDP c6 xu thé ting dan khong? Sau mdi quy trung binh
GDP ting bao nhiéu?

Du bao cho GDP
2012Q4: t =35 = GDPF35=83290,55 + 16989,49x35 = 677922,7
2013Q1:t =36 = GDPF3; =694912,2

Panh gia chat lugng cta dy bao:
O Ctra s6 [Equation] — Forecast — OK
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1000000

Forecast: GDPF

Actual: GDP

Forecast sample: 2004:1 2012:3
Included observations: 35

800000 -

600000 -
Root Mean Squared Error 71179.23
Mean Absolute Error 55301.28
Mean Abs. Percent Error 18.77920
Theil Inequality Coefficient ~ 0.086208

400000 -

200000 |~

Bias Proportion 0.000000
s Variance Proportion 0.039675
04 _,,——"_ Covariance Proportion 0.960325

-200000

04 05 06 07 08 09 10 11 12
— GDPF

Céc dai lugng danh gia chat lugng du bao ciia md hinh la
RMSE = 71179,23; MAE = 55301,28; MAPE = 18,7792%

M® hinh logarit — tuyén tinh

INGDP, = B, + Bt +, (9.2)
Cong thirc du bio:  GDPF, = /%
OLS LOG(GDP) C @TREND <J
Dependent Variable: LOG(GDP)
Sample: 2004:1 2012:3 Included observations: 35
Variable Coefficient  Std. Error  t-Statistic Prob.
C 11.88810  0.059552  199.6270  0.0000
@TREND 0.047718  0.003012  15.84459  0.0000
R-squared 0.883824 Mean dependent var 12.69931
Durbin-Watson stat 2.180578 Prob(F-statistic) 0.000000

[?] - Giai thich y nghia hé s6 goc?
Du bao cho GDP
2012Q4: t = 35 = GDPFgs = g!8%10047118% = 773151 3
2013Q1: t = 36 = GDPF35 = 810938,9.
Két qua nay khac biét kha 1on so véi du bao theo mo hinh tuyén tinh.

www.mfe.edu.vn/buiduonghai 56



HUONG DAN THYC HANH EVIEWS 4 — BUI DUONG HAI - PHKTQD - 2014

Panh gia chat luong dy bao: Luu ¥: danh gia cho dy bao chudi GDP,
do d6 phai chon ® GDP chtr khong chon LOG(GDP)

1200000

Forecast: GDPF

Actual: GDP

Forecast sample: 2004:1 2012:3
Included observations: 35

1000000 -

800000 -
Root Mean Squared Error 61796.30
Mean Absolute Error 46665.65
Mean Abs. Percent Error 14.41481
Theil Inequality Coefficient ~ 0.075223
Bias Proportion 0.007108
Variance Proportion 0.043301
Covariance Proportion ~ 0.949591

600000 -
400000 -

200000+~

0 T T T T T T T T
04 05 06 07 08 09 10 11 12

RMSE, MAE, MAPE ciia md hinh ndy déu nho hon mo hinh tuyén
tinh, du bao bang két qua ndy tt hon.

9.3 Du bao tw dong

Eviews c6 thé du bao tu dong chudi s6 theo xu thé thoi gian. Vi du dé
du bao cho GDP dén hét nim 2013 theo md hinh trong muc 9.2, can
theo céc thao tac sau

Buéc 1. Mo rong khoang s6 liéu

O Cira s6 [Workfile] — Procs — Change workfile range — Ctra s6
[Changing workife range] — End date: 2013:4 <OK>

Trong cira s6 Workfile c6 Range: 2004:1 2013:4

Buéc 2. Hoi quy md hinh tuyén tinh (9.1) va du bao

oLS GDP C @TREND pl

O Cira so [Equation] — Forecast — Cira so [Forecast] — Forecast
name: GDPF — Forecast sample: 2004:1 2013:4
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Budc 3. Xem gia tri du bao

O Cira s6 [Workfile] Chon bién GDPF — MG bién véi cira s6 [Series]
Céc gia tri du bao trng vdi cac quan sat mdi mo rong, hai gia tri ing
v6i 2012Q4 va 2013Q1 gidng nhu da tinh trong muc 9.2.

Thuc hién twong tu, thuc hién du bao bang mé hinh (9.2) INGDP phu
thudc xu thé, c6 két qua du bao cho GDP. Két qua ndy ¢ chénh léch
S0 V6i tinh thii cong & muc 9.2 do c6 sy 1am tron sé.

So sanh hai két qua

GDP theo T LOG(GDP) theo T
2012:4 677922.6 773158.7
2013:1 694912.1 810947.0
2013:2 711901.6 850582.3
2013:3 728891.1 892154.7
2013:4 745880.5 935758.9

9.4 Phan tich mua vu

C6 bén mua tng véi bén quy, do d6 co thé dat 4 bién gia, nhung trong
mo hinh chi str dung t5i da 3 bién gia. Pat cac bién gia mla vu:

0 GENR S1 = @SEAS(1)

0 GENR S2 = @SEAS(2)

O GENR S3 = @SEAS(3)

0 GENR S4 = @SEAS(4)

Md 4 bién S1, S2, S3, S4 trong cling cira s6 Group, dé thiy gié tri ciia
cac bién bang 1 1an luot theo cac quy.

Trong vi du nay lay Quy 1 1am géc, so sanh cac quy khac véi Quy 1.

M® hinh chi ¢é yéu t6 mUa vu

GDP = B, + B,S1, + 5,S3, + 3,54, + u, (9.3
OLS GDP C S2 S3 S4 J
(C6 thé dung truc tiép @SEAS(2) @SEAS(3) @SEAS(4))
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Dependent Variable: GDP
Sample: 2004:1 2012:3 Included observations: 35
Variable Coefficient  Std. Error  t-Statistic Prob.
C 290237.9  63520.47  4.569203 0.0001
S2 103356.3  89831.50 1.150558 0.2587
S3 110635.0 89831.50 1.231584 0.2274
S4 117458.2  92596.19  1.268500 0.2141
R-squared 0.067941 Mean dependent var 372111.8
Durbin-Watson stat 0.161748 Prob(F-statistic) 0.528872

[?] - Theo céc kiém dinh T, cac hé sb goc co y nghia khong?

- Ham hdi quy c6 phd hop khong? Co thé néi cac kiém dinh T

khong y nghia 1a do c6 da cong tuyén hay khong?
- Theo két qua nay, GDP c6 thay ddi theo cac quy khong?

M® hinh yéu t6 mla vu va xu thé

GDP, = B, + 5,52, + B,S3, + 5,54, + Bt +u, (9.4)
oLS GDP C S2 S3 S4 @TREND 4
Dependent Variable: GDP
Sample: 2004:1 2012:3
Included observations: 35
Variable Coefficient  Std. Error t-Statistic Prob.
C 21513.77 27491.23  0.782568 0.4400
S2 86561.08 30298.43  2.856949 0.0077
S3 77044.49 30355.88  2.538042 0.0166
S4 100663.0 31229.74  3.223305 0.0030
@TREND 16795.26 1077.742 15.58374 0.0000
R-squared 0.897521 Mean dependent var 372111.8
Durbin-Watson stat 1.360504 Prob(F-statistic) 0.000000

[?] - Theo céc kiém dinh T, cac hé sb goc co y nghia khong?

- Theo két qua ndy, GDP c6 khac nhau giira cac quy khong? Nhin

chung, GDP quy nao lon nhit, quy nao thap nhat
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Dw bdo véi md hinh c6 mua vu va xu thé
Du bao cho bdn quy nim 2013, tmg voi t = 36, 37, 38, 39, két hop véi
bon hé sé mua vu.

Cong thuac du bao: GDPF, = ﬁl +ﬁ (mUa twong tmg) +B5t

Quy t GDPF= Két qua
1 36 21513.77 +16795.26*36 = 626143
2 37 21513.77 + 86561.08 +16795.26*37 = 729499
3 38 21513.77 + 77044.49 +16795.26*38 = 736778
4 39 21513.77 + 100663 +16795.26*39= 777191
[?] - Panh gia chat luong du bao, cac dai lugng RMSE, MAE,
MAPE bang bao nhiéu?

C6 thé sir dung mé hinh dang INGDP phu thudc T va cac bién mua vu
S2, S3, S4 dé du bao ty dong mo hinh:
INGDP, = g, + 5,52, + 5,53, + 8,54, + Bt +u, (9.5

Hay GDP = eﬁl*ﬂzs 2+ B3S 3+ B4S A+ Pty
t

Két qua du bao ty dong nhu sau: 2013:1  675912.5
2013:2 914502.9
2013:3 925073.3
2013:4 967256.5

1400000
- Forecast: GDPF4
1200000 4 { Actual: GDP
A ,' Forecast sample: 2004:1 2013:4
1000000 J ’,"’ A Included observations: 35
800000 4 Root Mean Squared Error 44224.19
Mean Absolute Error 28391.88
600000 4 Mean Abs. Percent Error 9.144191
Theil Inequality Coefficient ~ 0.053595
Bias Proportion 0.006183
400000+ Variance Proportion 0.032673

Covariance Proportion  0.961143

200000 {7 TN T

0

T T T T T T T T T
04 05 06 07 08 09 10 11 12 13

— GDPF4
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9.4 Kiém dinh tinh dirng

Mot chudi thoi gian dugce goi 1a dirng (stationary) néu né cé trung
binh khong d6i, phuong sai khong d6i, mic do tuong quan véi qua
khtr 13 khong dbi khi khoang cach ¢d dinh. Trén dd thi nhan thay bién
GDP c6 trung binh ting theo thdi gian, phuong sai thay ddi theo thoi
gian, do d6 bang truc giac c6 thé cho rang noé khong dimg. Bén canh
d6 co thé thyc hién kiém dinh Dickey-Fuller, con goi 1a kiém dinh
nghiém don vi (unit root test).

Kiém dinh DF cé h¢ s6 chiin
Kiém dinh DF cho bién GDP, hdi quy phu ¢6 hé s6 chan la:
AGDP, = oy + a,GDP,_, +V, (9.6)
V6i AGDP, =GDP, -GDP_, la sai phan bac nhit ctia GDP, trong
Eviews ki hiéu 1a D(GDP).
Kiém dinh cap gia thuyét:
Ho: a1 = 0 : Chudi 12 Khong ding
Hi: a1 # 0 : Chudi 1a dirng

2]

Tgs = —
Se(a,)

O [Workfile] Mé bién GDP thanh cira so riéng

O [Series: GDP] View — Unit Root Test...

O [Unit Root Test] Test type: © Augmented Dickey-Fuller — Test

for unit root in: ® Level — Include in test equation: ® Intercept —

Lag differences: 0 (Iuru y may ngam dinh 1a 1 nhung g lai 12 0)

,néu |7, [>|7,, | thi bac bo Ho, chudi 1a dimg.
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Unit Root Test @

Test type Include in test equation
* Augmented Dickey-Fuller

o {* |ntercept
" Phillipz-Perran

" Trend and intercept

; . i
Test for unit roat in Nane

i I-I_:tv zilfference Lagged differences:
" 2nd difference a
ak | Cahicel |
ADF Test Statistic -1.325049 1% Critical Value* -3.6353
5% Critical Value -2.9499
10% Critical Value -2.6133

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)  Sample(adjusted): 2004:2 2012:3
Included observations: 34 after adjusting endpoints

Variable Coefficient  Std. Error t-Statistic Prob.
GDP(-1) -0.129245 0.097540 -1.325049 0.1945
C 63921.36 39356.54 1.624161 0.1142

Theo két qua hoi quy phu nay Ty = —1.325;
Céc gia tri téi han: 7, = -3.6353; 7,,, =—2.9499; 7,, =-2.6133

Vay |7 |<|7, | v&i ca ba mic y nghia 10%, 5%, 1, chua bac b6 Ho,

chudi 1a khong ding.

Trong két qua thay hé s6 chin khong c6 y nghia thong ké, c6 thé thuc
hién kiém dinh khéng c6 hé sé chin (chon None trong Include test
equation), két luan ciing khong thay d6i. Thong thuong hé sd chin

dugc cho trong hoi quy phu dé kiém dinh.
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Kiém dinh DF cé h¢ s6 chin va xu thé théi gian
Kiém dinh DF cho bién GDP, hdi quy phu c6 hé sé chin va xu thé thoi
gian la:

AGDP, = a, +a,GDP_; + a,t +V, 9.7)
Kiém dinh cap gia thuyét:

Ho: a1 = 0 : Chudi Khong dirng xu thé

Hi: aq # 0 : Chudi la dimng xu thé
Luu y: Chudi dirng xu thé tic 1a dao dong quanh mot xu thé thoi gian,
trung binh cia chudi van ting (hodc giam) theo thoi gian. Do d6 chudi
Dung xu thé 1a chudi Khong ding.
Khi cho yéu t6 xu thé thoi gian vao 1a ta d& ngam dinh chudi 1a khong
dimg, chi xem n6 c6 dao dong 6n dinh quanh xu thé thoi gian hay
khéng ma thoi.

O [Series: GDP] View — Unit Root Test... —
O [Unit Root Test] Chon ® Level - ® Trend and Intercept — Lag
differences: 0

ADF Test Statistic -5.543229 1% Critical Value* -4.2505
5% Critical Value -3.5468
10% Critical Value -3.2056

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)  Sample(adjusted): 2004:2 2012:3
Included observations: 34 after adjusting endpoints

Variable Coefficient  Std. Error t-Statistic Prob.
GDP(-1) -0.997592 0.179966 -5.543229 0.0000
C 76507.13 29152.04 2.624417 0.0134

@TREND(2004:1) 17236.92  3273.962  5.264851 0.0000
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Theo két qua ndy 7, = -5.543, ¢ |z, |>| 7, | V&i mitc 1%, bac bo Ho,

chudi 1a ding xu thé, hay GDP c¢6 thé coi la dao dong 6n dinh quanh
xu thé. Xu thé mang diu dwong va cé y nghia thong ké.

Kiém dinh tinh dirng ciia sai phan
Mot chudi khong dirng, cé thé kiém dinh tinh ding ciia sai phan chudi
d6. Sai phan 1a mutrc thay d6i tuyét ddi ciia chudi & ki sau so véi ki
trudec.
Sai phén bac nhat cia GDP: AGDP, =GDP, —~GDP_,
bé kiéfn dinh sai phan bac nlgét cua GDP c6 dung khong, xet sai phan
la chu6i méi, hoi quy phu kiém dinh cé hé so chan 1a:

A(AGDP), =y + ,AGDP,_ +V, (9.8)
Kiém dinh cap gia thuyét:

Ho: a1 = 0 : Chudi sai phan khong ding

Hi: a1 # 0 : Chudi sai phan 1a ding
Luu y: Kiém dinh tinh dung cta ’chu(:)i sai phan chi thuc hién khi qhuéi
goc la khong dung. Neu chudi goc da dung thi khong thye hién ki€ém
dinh nay. Kiém dinh nay cho bi¢t chuoi da la khong dung thi sy thay
doi cua nd c6 6n dinh khong.

O [Series: GDP] View — Unit Root Test... —
O [Unit Root Test] Chon ® 1st difference — ® Intercept — Lag
differences: 0

ADF Test Statistic -11.67530 1% Critical Value* -3.6422
5% Critical Value -2.9527
10% Critical Value -2.6148

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP,2) Sample(adjusted): 2004:3 2012:3
Included observations: 33 after adjusting endpoints
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Variable Coefficient  Std. Error t-Statistic Prob.
D(GDP(-1)) -1.628305 0.139466 -11.67530 0.0000
C 27153.74 14518.96 1.870226 0.0709

C6 thé thiy chudi sai phan 1a dirng.

Viy chudi GDP khong dimng nhung su thay doi ctia n6 duoc coi la
dung. Trong cac phan tich, hoi quy nén sir dung chuoi sai phan cua
GDP.

Trudng hop v&i chudi sai phan ciia GDP nhung van cho bién xu thé

thoi gian:

ADF Test Statistic -11.64497 1% Critical Value* -4.2605
5% Critical Value -3.5514
10% Critical Value -3.2081

*MacKinnon critical values for rejection of hypothesis of a unit root.

Dependent Variable: D(GDP,2)
Included observations: 33 after adjusting endpoints

Variable Coefficient  Std. Error t-Statistic Prob.
D(GDP(-1)) -1.635665 0.140461 -11.64497 0.0000
C 4716.644 30784.63 0.153214 0.8793

@TREND(2004:1) 1253.565 1514.413  0.827757 0.4143

Ta thay dU ket luan chudi sai phan 1a ding, nhung bién xu thé khong
c6 y nghia thong ké, P-value la 0.4143 nén kiém dinh nay khéng nén
st dung.

[?] - V6i chudi CO, kiém dinh tinh dirng c6 hé sé chan? V&i mire

y nghia bao nhiéu thi chudi duoc coi 1a dirng?

- Kiém dinh tinh dimg xu thé cua CO, tinh dimg ctia sai phan

chudi CO?
[?] - Vi chudi GI, IND kiém dinh tinh dirng c6 hé s6 chin? ?

- Kiém dinh tinh dimg xu thé, tinh dimg ciia sai phan cua hai

chudi GI, IND?
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§10 TU TUONG QUAN VA MO HINH CO BIEN TRE

Str dung bo s6 liéu VNQ_GDP trong thu muc DATA2012.
Xét md hinh Gi4 tri san xuat nganh Xay dung (CO) phu thudc Pau tu
xay dung co ban (GI), Gi trj san xuat cong nghiép (IND)

10.1 Hién twong tw twong quan

Hoi quy md hinh CO, = B, + B,Gl, + B,IND, +u, (10.1)
OLS CO C GI IND 4

Dependent Variable: CO
Sample: 2004:1 2012:3
Included observations: 35
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -2257.031  2807.746  -0.803859 0.4274
Gl 0.445348  0.172523  2.581390  0.0146
IND 0.106931  0.039731  2.691362 0.0112
R-squared 0.770290 Mean dependent var 23883.86
Durbin-Watson stat 2.848833 Prob(F-statistic) 0.000000

Theo két qua hoi quy nay, gia tri d cia kiém dinh Durbin-Watson bang
2,848833; vdi gia trid. = 1.343 va dy = 1.584
[?] - Kiém dinh DW cho biét diéu gi v& mé hinh?
- Hay néu 1 cach dé khic phuc hién tuong tu tuong quan bac 1
dya trén thong ké DW?

10.2 Kiém dinh Breusch-Godfrey

Kiém dinh ty twong quan bac 1 ciia mé hinh (10.1) bang kiém dinh
Breusch-Godfrey, hoi quy phu la:

e, =(a, +a,Gl, +a;IND, )+ pe,_, +V, (10.1a)

e, =(a, +a,Gl, +a,IND, ) +V, (10.1b)

Ho: p1 = 0: M6 hinh khong c6 tu twong quan bac 1
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Hi: p1# 0: M6 hinh ¢0 tu twong quan bac 1
Fqs _ R(Zlo.la) _ZR(ZlO.lb) % n(lO.la) - k(lO.la)
1- R(lO.la) 1
M6 hinh (10.1a) c6 tré bac 1, sé quan sat bot di 1. Tuy nhién chuong
trinh Eviews tu dong thay gia tri thiéu d6 bang 0, do d6 s6 quan sat
van dugc gitt nguyeén.

\ 2 2
va Zas = Nwo.12) Rto.12)

O [Equation] View — Residual Tests — Residual Correlation LM

Test...
= Cira s6 [Lag specification] xac dinh bac ciia tu tuwong quan,
ngam dinh 1a 2, can kiém dinh ty tuong quan béc 1

O [Lag specification] Lags to include: 1 <Ok>

LLag Specification E

Lags toinchude: 1

ak. | Cancel |
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 8.078363  Probability 0.007854
Obs*R-squared 7.235275  Probability 0.007148

Test Equation:
Dependent Variable: RESID
Presample missing value lagged residuals set to zero.

Variable Coefficient  Std. Error t-Statistic Prob.
C 1329.848 2583.488 0.514749 0.6104

Gl -0.101550 0.160154 -0.634074 0.5307
IND 0.012601 0.036226 0.347840 0.7303
RESID(-1) -0.475989 0.167469 -2.842246 0.0079

[?] - Bac tu do cua F-statistic va Obs*R-squared la bao nhiéu?
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- Kiém dinh va két luan vé hién tuong ty twong quan bac 1?
- C6 thé 14y udc lwong hé s ty twong quan bac 1 bang bao nhiéu
thong qua kiém dinh nay?

Tuong ty, thuc hién kiém dinh tu tuong quan dén bac 2.
[?] - Véi kiém dinh ty twong quan bac 2, hdi quy phu thé nao?
- Thyc hién kiém dinh cu thé, c6 tu twong quan bac 1, bac 2
hay khong?

10.3 Kiém dinh biang hdi quy phu

Kiém dinh ty tuong quan dua trén viéc xem xét phan du e c6 phu
thudc vao cac tré cua no khong.
Kiém dinh tu twong quan béc 1
Khong c6 hé s6 chin e =8, +V, (10.1c)
C6 hé s6 chin e =o,+oe +V, (10.1d)
O [Equation] Procs — Make Residual Series...
O [Make Residuals] — Name of resid series: E

Hoi quy khong c6 hé sé chan
O LS E E(-1) J

Dependent Variable: E
Included observations: 34 after adjusting endpoints

Variable Coefficient  Std. Error t-Statistic Prob.
E(-1) -0.442081 0.157660 -2.804010 0.0084
R-squared 0.192361 Mean dependent var 55.83272

Hoi quy phu nay khéng c6 hé sé chan nén khdng cé kiém dinh F
[?] - Phan du ¢6 phu thudc tré cta nd khong?
- C6 thé 1ay hé sé tu twong quan bac 1 bang bao nhiéu?
Hoi quy c6 hé s chin
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oLS E C E(-1) J
[7] - Hé s6 chin c6 ¥ nghia thong ké khdng?
- Két luan gi vé ty trong quan bac 1 ctia mé hinh gdc?
- Cac udc luong hé sd va sai s6 chuan cua né trong md hinh
(10.1) c6 phai la w6c legng khong chéch, wde lugng hiéu qua?

10.4 Uéc lwong lai sai s6 chuén

M6 hinh CO, = g, + B,Gl, + S,IND, +u, c0 ty twong quan bac 1 am,
tinh lai cac sai s6 chuan cta hé s6 Se(ﬂA i) bang thu tuc Newey-West.
OLSCO C GlI IND 4
O [Equation] — Estimate — Ctra s6 [Equation Specification]
O [Equation Specification] — Option — Ctra s6 [Estimation Option]
O [Estimatio Option] — Chon ™ Heteroskedasticity
Consistent Coefficient Covariance — Chon ® Newey-West

— <OK>
Dependent Variable: CO
Sample: 2004:1 2012:3 Included observations: 35
Newey-West HAC Standard Errors & Covariance (lag truncation=3)
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -2257.031  1408.430 -1.602516  0.1189
Gl 0.445348  0.154274  2.886732 0.0069
IND 0.106931 0.042730 2.502485 0.0176
R-squared 0.770290 Mean dependent var 23883.86
Durbin-Watson stat 2.848833 Prob(F-statistic) 0.000000

So véi bang két qua & muc 10.1, cac sai s6 chuan d duoc tinh toan lai.
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10.5 Khic phuc tu twong quan

Sir dung phwong trinh sai phan tong quat
Phuong trinh sai phan tong quat cia md hinh (10.1) 1a
CO, —pCO, , = B(1-p) + B,(Cl, — pGl ;)

+P;(IND, — pIND,_;) +u, — pU,_,
Qua théng ké DW va hdi quy phu (10.1c), (10.1d), udc Iegng hé sb
twong quan bac nhit p =-0,44, thay vao phuong trinh sai phan tong

(10.2)

quat duoc:
CO, +0,44C0O, , = ,(1+0,44) + B,(Gl, +0,44Gl, ;)
+,(IND, +0,44IND, ,) +V,
OLS (CO+0.44*CO(-1)) C (G1+0.44*GI(-1)) (IND+0.44*IND(-1))

Dependent Variable: CO+0.44*CO(-1)

Included observations: 34 after adjusting endpoints
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -1620.712  2693.379 -0.601739 0.5517
GI+0.44*GI(-1) 0.418240  0.147785  2.830067 0.0081
IND+0.44*IND(-1) 0.104762  0.032270  3.246449 0.0028
R-squared 0.876555 Mean dependent var 34663.45
Durbin-Watson stat 2.084425 Prob(F-statistic) 0.000000

M6 hinh (10.2) c¢6 udc luong hé s6 chin 1a —1620.7 do d6 udc lugng
hé s6 chin cia md hinh (10.1) sé& 1a ﬁl =-1620.7/1.44 =-1125.5, uéc

lvong hé s goc ciia md hinh géc B, = 0.41824; 3, =0.104762 .
[?] - Dung kiém dinh Durbin-Watson chiing t6 mé hinh (10.2)
khdng con ty twong quan.
- Tai sao udc lugng hé sé chin f1 cia mo hinh (10.1) lai phai 14y
woc lugng hé sé chin cuia mé hinh (10.2) chia cho 1.44?
- Khi d6 sai s6 chudn Se(/3,) s& bang bao nhiéu?
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Dung kiém dinh Breusch-Godfrey kiém dinh mé hinh (10.2), dugc:
Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.109745  Probability 0.742737
Obs*R-squared 0.123925 Probability 0.724816

[?] - Cho biét mé hinh (10.2) c6 tu trong quan bac 1 hay khong?

Str dung phwong phap wéc luwgng p nhiéu buéc — phwong phap lap
AR(1)

Ki hiéu ty twong quan hodc ti hoi quy 1a AR (Autoregression), dé thuc
hién khac phuc tu twong quan bac 1, thém AR(1) vao sau phuong trinh
OoLS CO C GI IND AR(1) 4

Dependent Variable: CO
Included observations: 34 after adjusting endpoints
Convergence achieved after 8 iterations
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -1115.426  1886.725 -0.591197 0.5588
Gl 0.417874  0.152362  2.742644  0.0102
IND 0.104767  0.033086  3.166531 0.0035
AR(1) -0.455065  0.166619 -2.731175  0.0105
R-squared 0.807906  Mean dependent var 24427.62
Durbin-Watson stat 2.057495 Prob(F-statistic) 0.000000
Inverted AR Roots -.46
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.316799  Probability 0.577864
Obs*R-squared 0.367405 Probability 0.544422

Phuong phép dirng lai sau 8 bude lap, uéc lugng hé sb tu twong quan
bac nhat 12 —0,455. Kiém dinh B-G:
Breusch-Godfrey Serial Correlation LM Test: AR(1)

F-statistic 0.316799  Probability 0.577864
Obs*R-squared 0.367405 Probability 0.544422
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[?] - Bang kiém dinh DW va kiém dinh BG cho biét muc dich
khéc phuc tu tuwong quan da dat dugc chua?

- Viét phuong trinh sai phan téng quat Gmg v6i bude cubi cling
cia md hinh. Khi d6 udc luong hé sé chin cua phuong trinh sai

phan téng quat do bang bao nhiéu?

10.6 M0 hinh ¢6 bién tré

Bo s liéu str dung theo quy chua hiéu chinh mla vy, do d6 viéc dua

bién tré co thé ¢ 18i vé md hinh nhu da cong tuyén cao, dao dong cua
cac bién 1ién tuc ddi chiéu. Nhitng thuc hanh sau ¢ tinh tham khao vé

phuong phap, dé phan tich vé kinh té can c6 nhiéu budc hiéu chinh.

Tré cia bién doc lap
CO, = B, + B,Gl, + B,IND, + B,Gl, ; + B IND, , +u, (10.3)
O LSCO C GI IND GI(-1) IND(-1)

Dependent Variable: CO
Sample(adjusted): 2004:2 2012:3
Included observations: 34 after adjusting endpoints
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -1163.076  2856.413 -0.407181 0.6869
Gl 0.465494  0.167217  2.783766  0.0094
IND 0.211045 0.061237  3.446372 0.0018
Gl(-1) 0.091127  0.168552  0.540649 0.5929
IND(-1) -0.142473  0.059598 -2.390577 0.0235
R-squared 0.799888 Mean dependent var 24427.62
Durbin-Watson stat 2.783134  Prob(F-statistic) 0.000000

[?] - Giai thich y nghia wdc lwong hé s6 cua hai bién tré
- Theo két qua ndy, CO phu thudc bién tré ndo?

Kiém dinh B-G cho thay c6 ty twong quan béc 1

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 9.260874  Probability 0.005047
Obs*R-squared 8.450411  Probability 0.003650
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Viéc cho thém céc tré bac 2, bac 3... giy ra da cong tuyén cao.

Tré ciia bién phu thudc (md hinh ty hdi quy)
CO, = B, + B,Gl, + B,IND, + ,CO, , +u, (10.4)
OLSCO CGI IND CO(-1)

Dependent Variable: CO
Sample(adjusted): 2004:2 2012:3
Included observations: 34 after adjusting endpoints
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -1042.395  2749.436  -0.379130  0.7073
Gl 0.374147  0.164674  2.272045  0.0304
IND 0.167408  0.043855  3.817320  0.0006
CO(-1) -0.297965  0.115738 -2.574475  0.0152
R-squared 0.802710 Mean dependent var 24427.62
Durbin-Watson stat 2.283338 Prob(F-statistic) 0.000000

Kiém dinh B-G
Breusch-Godfrey Serial Correlation LM Test:

F-statistic 3.653637  Probability 0.065875
Obs*R-squared 3.804282  Probability 0.051122

[?] - Giai thich ¥ nghia wdc luong hé sé cua bién tré

- Theo két qua ndy, CO ¢6 phy thudc tré cta chinh n6 khéng?

- M@ hinh ¢6 tu twong quan bac 1 khéng? Néu muc ¥ nghia 1a
10% thi két luan thé nao?

10.7 M5 hinh véi cac chudi sai phan

Thuc hién kiém dinh tinh dimg véi cac chudi CO, GI, IND duoc két
qua chudi CO ding & mic y nghia 5% nhung khong ding véi muc
1%, sai phan cia n6 dimg & moi mirc ¥ nghia. Chudi GI, IND khong
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dirng nhung sai phan dirng & moi mirc y nghia. Do d6 hdi quy mé hinh
sai phan c4c chudi theo nhau.
M6 hinh:
ACQ, = B, + B,AGI, + B,AIND, +u, (10.5)
O LS D(CO) CD(GI) D(IND)

Dependent Variable: D(CO)
Sample(adjusted): 2004:2 2012:3
Included observations: 34 after adjusting endpoints
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -1893.533  1819.165 -1.040880  0.3060
D(GI) 0.585601  0.171817  3.408277 0.0018
D(IND) 0.373346  0.079726  4.682884  0.0001
R-squared 0.590589 Mean dependent var 1164.353
Durbin-Watson stat 3.493292  Prob(F-statistic) 0.000001

[?] - Giai thich ¥ nghia wdc luong cac hé sé goc
- Kiém dinh hién twong tu trong quan bang DW va B-G?

M6 hinh c6 hién twong tu twong quan, c6 thé thuc hién cac thay doi
v6i md hinh dé udc lugng chinh xac va pht hop hon:
- Thuc hién uéc Iugng lai cac sai sé chudn trong diéu kién c6 tu
tuong quan?
- Thém vao md hinh bién tré cta bién doc lap, tré cia bién phu
thudc?
- Khic phyc theo phuong phap udc lwong p nhiéu budc.
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BAI TAP TONG HQP

Bai tap 1. St dung bd sé lisu HANOI_HH_2009 véi cac bién sb vé

chi tiéu-thu nhap cia mot s6 ho gia dinh tai Ha Noi nim 2009 (nguon:

Piéu tra VHLSS).

(a) Xem y nghia cac bién, bién ndo la bién dinh tinh, bién ndo 13 dinh
lwong. Bién dinh lwong nao phan phéi chuan?

(b) Hé s6 tuong quan gitta CONSUM (chi tiéu) va INCOME (Thu
nhap) bang bao nhiéu?

Hoi quy Chi tiéu theo Thu nhap ¢ hé sé chan (mé hinh 1).

(c) Khi d6 uéc luong diém tiéu dung tu dinh va khuynh hudng tiéu
ding can bién bang bao nhiéu? Hé sé xac dinh bang bao nhiéu,
ham hodi quy ¢6 phll hop khong?

(d) Phan du va gia tri udc lugng Vi quan sat dau tién bang bao nhiéu?

(e) Kiém dinh gia thuyét khuynh hudng tiéu ding bién bang 0.5?

(f) Kiém dinh viéc thém ca hai bién SIZE va AGE vao mé hinh?

(g) M6 hinh c6 phuong sai sai s6 thay doi hay khong d6i? Néu co hdy
wdc lugng lai sai s6 chudn cua cac hé so.

(h) Véi kiém dinh Ramsey thém mot bién, ham hdi quy dugc xac dinh
c6 ding khong?

D6i mo hinh sang dang ham Cobb-Douglas (m6 hinh 2)

(i) Udc lwong diém mirc thay doi twong d6i cua chi tiéu khi thu nhap
tang tuong doi 1%

(j) M6 hinh 2 con cac khuyét tat ma md hinh 1 mac phai hay khong?

V6i bién gia URBAN = 1 véi khu vuc thanh thi, = 0 véi khu vuc nong
thdn, thém bién gia vao mo hinh 1 theo cac yéu cau sau:
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(k) Hoi quy mé hinh chi tiéu phu thudc thu nhap, bién gia tac dong dén
hé s6 chin. Khi d6 hé sé chin co thuc su khac nhau giita hai khu
vuc khong? Néu c6 thi tiéu ding tu dinh khu vyc nao cao hon, cao
hon bao nhiéu?

(1) H6i quy mé hinh chi tiéu phu thudc thu nhap c6 bién gia tac dong
dén hé s6 goc. Khi d6 hé sd goc co thuc su khac nhau khong?
Khuynh hudng tiéu dung can bién khu vyc nao cao hon, cao hon
bao nhiéu?

(m) Hbi quy md hinh chi tiéu phu thudc thu nhap c6 bién gia tac dong
dén ca hai hé s6. Khi d6 cac bién méi c6 y nghia thong ké khéng?
So sanh voi truong hop cau (K), (1), ¢6 thé giai thich thé ndo vé
hién tuong do6.

(n) Kiém dinh vé cac hién tuong phuong sai sai s6 thay d6i, dang ham
trong md hinh céac céu (k), (I), (m).

(0) Hoi quy Chi tiéu binh quan dau ngudi theo Thu nhap binh quén
dau ngudi, c6 hé sd chan. Khi ¢6 moé hinh giai thich duoc bao
nhiéu % sy bién dong cua bién phu thudc, mod hinh c6 khuyét tat
nao khéng?

Bai tap 2. St dung bo sb licu HANOI_SALES 2009 voi cac bién s6

ciia mot sé doanh nghiép mua ban xe may 6to trén tai Ha Noi nam

2009 (ngudn: Piéu tra doanh nghiép). Cac doanh nghiép nay thudc 4

loai: Nha nuéc trung wong, Nha nuéc dia phuong, Tu nhan, Cé von

dau tu nude ngoai, dwoc ma hoa trong bién OWNERSHIP.

(@) Xem y nghia cac bién, bién ndo thé hién két qua hoat dong cua
doanh nghiép, bién d6 c6 phan phdi chuan khong?

(b) Bién GO (San luong) twong quan vdi bién ndo chit nhat, 1ong
nhat? Hé s6 tuong quan twong tmg d6 bang bao nhiéu?
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Hoi quy GO theo ASSET (duoc hiéu 1a vén) va LABOR (lao dong) c6

hé s6 chin (mo hinh 1)

(c) Giai thich y nghia cic udc luong hé sé goc va hé s xac dinh, hiép
phuong sai wéc luong hai hé sé goc bang bao nhiéu?

(d) Kiém dinh vé cac khuyét tat ciia mé hinh

(e) Khi thém bién Tién cong (WAGE) vao mo hinh, ¢ nhan xét gi vé
mo hinh mai, c6 nén dung md hinh nay khéng?

(f) H6i quy ning sut lao dong theo von binh quan cho mot lao dong,
c6 hé s chan, va phan tich két qua

Hoi quy GO theo ASSET va LABOR duéi dang ham Cobb-Douglas

(f) Phan tich y nghia va danh gia két qua.

(g) Theo wdc lwong diém, qua trinh san xuat c6 hiéu qua ting, giam,
hay khong d6i theo quy mo? Kiém dinh gia thuyét qua trinh san
xuat hiéu qua khong d6i theo quy mo?

Dit cac bién gia dé so sanh c4c loai doanh nghiép, lay doanh nghiép tu

nhan 1am gbc. V&i md hinh Cobb-Douglas, phan tich su tic dong cua

bién gia dén céac hé sé goc.

(h) So sanh v&i doanh nghiép tu nhén, tac dong ctia vén dén san luong
cta doanh nghiép nha nudc trung wong co khac biét khong?

(i) So sénh v&i doanh nghiép tu nhén, tac dong cia lao dong dén san
luong cuia doanh nghiép c6 von nudc ngodi co khac biét khong?

Bai tap 3. Sir dung bo sb licu VNM_EXIM voi s6 liéu theo thang

(ngudn: Tong cuc thong ké).

(a) Dat bién gia M6 bang 1 néu vao thang 6, bang 0 néu vao thang
khac, va tuong tu 1a cac bién M7, M8 cho thang 7, thang 8.

www.mfe.edu.vn/buiduonghai 7



HUONG DAN THYC HANH EVIEWS 4 — BUI DUONG HAI - PHKTQD - 2014

(b) Hoi quy EX (xuét khau) theo xu thé thoi gian, M6, M7, M8. Xuat
khau trung binh cd khéc biét giita thang 6, thang 7, thang 8 vdi cac
thang con lai khong? Néu ¢ thi cao hon hay thip hon bao nhiéu?

(¢) Kiém dinh ty twong quan bac 1 ciia md hinh bang kiém dinh DW
va kiém dinh Breusch-Godfrey

(d) Hoi quy EX theo GIC (Pau tu tlr trung wong), GIL (dau tu dia
phuong) c6 hé sé chin, duge mé hinh 1. Khi d6 bién doc 1ap nao
giai thich cho EX?

(e) M6 hinh 1 c6 tu twong quan bac 1 khong? Néu c6 hdy uéc luong
lai cac sai sO chuan cua cac hé sb.

(f) M6 hinh 1 con khuyét tat ndo nita khong?

(g) Thém bién tré bac 1 cia GIL vao md hinh 1, bién mai thém c6 y
nghia thong ké khéng? M6 hinh con ty tuong quan bac 1 khong?

(h) Thém bién tré bac 1 ciia EX vao md hinh 1, md hinh méi co tét
hon mo hinh trudce khi thém hay khong?

(i) Hoi quy mo hinh EX phuy thudc GIL, ba bién gia M6, M7, M8 tac
dong dén hé sd goc. Khi d6 hé sd goc cua thang ndo la thuc sy
khéc véi cac thang con lai? Kiém dinh cac khuyét tat cia md hinh
ma&i nay.

Bai tap 4. Str dung bd sb liu VNY_WB_IMF voi s6 liéu theo nim
(ngudn: World Bank va IMF). Véi bién IM (nhap khau) 1a bién phu
thudc, xay dung mé hinh kinh té luong véi cac bién doc lap 1a cac bién
phU hop. Khi d6 danh gia két qua uéc lugng, néu cé cac khuyét tat thi
thuc hién cac budc khic phuc dé cé dugc két qua tét nhat trong pham
Vi ¢6 thé. Vi két qua d6 phan tich vé mdi quan hé, néu cac nhan xét
kinh té danh gia vé Nhap khau Viét Nam giai. C6 thé thay doi thoi ki
ldy mau tir 1992 dé phil hop véi thyc té kinh té Viét Nam.

HET.
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