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HOI QUY PON BIEN

Bai 2.11
. 1
a. ;=8 +8; (T) + 1y

b. ¥; = B+ B2 In X; + w4
c. In¥; = B+ B2 X 4w
d. In¥,=Ing +5 InX;, +u

cotmsim - () 4

M0 hinh a, b, ¢, va e: 14 cdc md hinh tuyén tinh theo tham sd, phi tuyén theo bién so.
Chtng déu la m6 hinh hoi quy tuyén tinh.

Mo hinh d. phi tuyén theo bién s6; néu dit a =In( ﬂl) thi m6 hinh nay s€ 1a mo hinh

tuyén tinh theo tham sd, va 1a mé hinh hdi quy tuyén tinh.
Bai 2.16
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DO thi diém toan cua nam va nir
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b. Nhan xét
Diém toan ctia nam va nit ¢ khuynh huéng giam xudng qua cac nim, giam ¢ mirc thap
nhat vao nim 1980. Khuynh huéng twong tu ciing xay ra ddi v6i diém van dap cua ca
nam va ntr.

c. Khi biét diém van dap cua nam va nit, d¢ du doan diém toan cua ho, chung ta c6 thé
xay dung ham hoi quy diém toan phu thudc vao diém van dap cho nam, va cho nt.

d. Do thi phan tan
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Do thi trén cho thiy, diém SAT tong cong ctia nam c6 mdi twong quan dong bién véi

diém SAT tdng cong cua nir. Mbi quan hé giira hai bién nay theo dang duong thing
Bai 3.9

var(él):nz‘i); Lo

Vi viy, udc lugng hé sb6 chan va phuong sai cho hé¢ s6 chian & mé hinh 1 va md hinh 2
khong bang nhau

b.

Zyi X,

Iéf
. l(x X)-(X, - Xy, -¥
Zl(xi-X)-{x -X

Dé dang xac dinh dugc

var( 3 )=var( 2,)=—T o ——— 3= 2 g 2
B, Zl(xi—f)—(Xi—X)Jz S(xi—%X) ZX

Do vay, udc luong hé s6 d6 dbc, va phuong sai cta hé s6 d6 déc & mé hinh 1, va md hinh
2 la nhu nhau

2 2 2

c. M6 hinh 2 ¢6 thé dé tinh toan hon md hinh 1, tuy nhién hi¢n nay véi sy hd tro ciia may
tinh thi loi thé nay khong ddng quan tam.
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Bai 3.17
a.
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b.
Str dung coéng cu Tools\Data Analysis\Regression ctia Excel ban ¢6 thé tim duoc két qua
Sau
SUMMARY OUTPUT
Regression Statistics
Multiple R 0.808
R Square 0.653
Adjusted R Square 0.622
Standard Error 0.322
Observations 13
ANOVA
Significance
df SS MS F F
Regression 1 2.153 2.153413 20.71477 0.0008
Residual 11 1.144 0.103955
Total 12 3.297
Standard Upper
Coefficients Error t Stat P-value Lower 95% 95%
Intercept 3.366 0.331 10.17 0.000 2.638 4.095
X -0.286 0.063 -4.55 0.001 -0.425 -0.148

Tir Két qua nay, ta c6 thé xac dinh duge phwong trinh hdi quy mau

Yi=bi+b,X; + Oi
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Yi=3.366-0.286Xi + (],

SE(b;) = 0.331, SE(b,)= 0.063

Hé sb xac dinh R*=0.653

Do X va Y c6 mdi lién hé nghich chiéu (hé s6 b2<0) nén hé sb twong quan gitta X va Y =

- JR?=-0.808

d.

Ham hoi quy mu cho biét, X dnh huong nghich chiéu 1én Y vi b, mang dau dm. Trong diéu kién
cac yéu to khac khong d6i, néu X (ty 1€ that nghi¢p) tang 1 don vi thi trung binh Y (ty 1€ bo viéc
trong 100 cong nhan) gidm 0.286 don vi, va nguoc lai.

Bién X giai thich duoc 65.3% bién thién cua bién Y

e. V& do thi ctia phan du
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Phén du c6 nhiing gia tri 4m, c6 nhiing gia tri dwong biéu thi sy chénh léch gitra gia tri thuc té va
gia tri udc lugng. Trong md hinh nay, phan du ting dan theo thoi gian.

f.

Két qua udc luong phuong trinh hdi quy v6i dit lidu tir 1966-1978 khac véi két qua ude lugng
phuong trinh héi quy ¢ cau b. Sy khac biét ndy la do dir liéu ¢ 2 mau khac nhau. Buong hoéi quy ¢
cau f gan véi cac diém dit liéu trén do thi phan tan hon dudng hdi quy & cdu b do R? tdt hon.
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