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Dit liéu dang bang

Gia sit ching tac6 di¥ liéu vé sdn lwgng va nhan cong cda 3 hd ng d6i vdi 1 ndm cho trudc va
luge d6 twong quan diém rdi rac trong giong thé nay :

'f',f,? EViews M= E
Fle Edit Objects “iew Proc: Quick Options  window Help

B Group: UNTITLED ‘Workfile: UNTITLED
Viewl F'rocsl Dhiectsl F'rintI Namel Freeze Samelel Sheetl Statsl Specl
s X

.
Viewl Procsl Db'ectsl Save|lLabel+/| S
Range: 121 Filter:
Sample: 1 21 if year =1 404
ol
£A resid 0.
E -
year 504
104
o T
0 10 20
lj | Path = y:\short course in econometricztdata | DB = none | “w'F = untitled

Khi thdi gian trdi qua, chiing ta thu thap dudgc thém dd  liéu; lwgc d6 twong quan diém rdi rac
sau d6 chi ra dudng hdi qui clia chiing ta sau khi ching ta di thu thip d@ liéu cho 3 nim.
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'f',f,? EViews

File Edit Objects “iew Procz Quick Options ‘window Help

B Group: UNTITLED ‘Waorkhile: UNTITLED !IEIE

Viewl F'rocsl Db'ectsl Print | Namel Freezel Samplel Sheetl Stalsl Specl

Yws, K
o
\-"iewl Procsl Dbiectsl Savel Label+x’-| B
Range: 121 Filter: o @
Sarnple: 121 if year=1 or year=2 40 4
[od &
BA resid
s}
bA year S
204
s}
104
D T T T T T T
0 10 20 30 40 30 60 7O
A
|_| “ Path = y:\short course in econometricsidata || DB = none ||W'F = untitled

Sau 7 nim trdi qua, ching ta ¢6 mot phép hoi qui trong nhu thé nay :
%l EViews - |8 X]
File Edit Objects Yiew Procs Quick Options Window Help

B Group: UNTITLED ‘Workfile: UNTITLED =] E3

\-"iewl F'roc:sl Db'ectsl F'rintl Namel Freezel Samglel Sheetl Statsl Specl
Vs ¥

Viewl Procleb'ectsl SaveILabelﬂ’-I Showl Fe B0
Range: 121 Filter: *

Sarnple: 121 504
@c

8 resid

404

b year a0

|_| || Path = y:\short course in econometricshdata || DB = none ||W'F = untitled
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Dudngnhu 1o rang l1a dudng hdi qui nay khong dai dién chuin x4c cho mdi quan hé git a bién
gii thich va bién phu thudc d6i véi mot ha ng cu thé. Trén thuc t&, tip hdp cdc phép hdi qui
sau diy dudng nhu phu hdp hon :

% EViews SELES

File Edit Objects “iew Procs GQuick Options Window Help

I Graph: UNTITLED Workfile: UNTITLED =13
Viewl F'roc:sl Db'ectsl F'rintI Namel AddTextI Line.-"ShadeI Hemovel TemEIatel DEtionSIZDDmI
g0

M Workfile: UNTITLED
ViewI F'roc:sI Db'ectsl Sa\-'eI Lz

Range: 124 50 4
Sample: 124

_ | Path = y:\short course in econometrics\data | DB = none | “WF = untitled

R6 rang, ching ta c6 thé trinh bay d# liéuchobahi ngniy vdi mot phép hdi qui bao gdm mot
cip bién gid, nhung ching ta sé thdy ring ddi tugng GOP CHUNG (POOL object) clia
EViews, dudc thi€t k€ d€ xit 1y di# liéu dang bang, linh ddng va manh hon nhiéu so vdi bat ci
diéu gi chiing ta c6 thé lam mot cich dé dang vdi cic bién gia.

Céc di€ém manh cta d@ liéu dang bang : udc lwgng cdc tham s6 khi chiéu chéo rit ngin, loai
bd thién 1&ch do bd s6t bién trong nhid® ng trudng hdp nhat dinh, dic trrng phong phi ctia ciu
tric tich sai sai s0.

Mot tip hop di liéu dang bang bao gdm1 tip hop cdc quan st chudi thdi gian trén mot tip
hop cdc don vi chéo. Néu mdi mot trong N chudi thdi gian déu c6 cling chiéu dai T, thi NxT
quan sit tao nén mot bang can d6i. Cac badng khong can ddi tuy khong doi hdi cdc phuong
phdp phén tich dic biét, nhung ky hiéu hdi phifc tap hon so vdi cdc bang cin ddi. Pa s6 phan
mém dinh cho d@ liéu dang bang déu c6 thé dé dang xit 1y cdc bang khong cAn d6i. Ching ta
s€ tAp trung vao cdc bing can d6i. EViews doi hdi sy trinh bay ctia d@  liéu dang bdng phu
hdp vdi mdt bing cin d6i nhung dd  liéu dién vao khong cin phai cin doi.
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D& nhatla nghi vé cdc tiphdp di liéu dang badng nhu nhi¥ ng vectd chudi thdi gian dugc x&p
lai theo phurdng thing ding, mic dit ddy chi 1a mot trong nhiéu cich ma di liéu dang bang c6
thé€ dudc trinh bay trong cic POOL objects trén EViews . Vidu, néu Y 14 bién phu thudc
trong mot md hinh d@  liéu dang bang, chiing ta c6 thé hinh dung cdc thanh phan cia n6 dudc
b6 tri nhu sau :

Vectd di liéu nay bao gdm NxT thanh phan. S6 nhd phid duwdi dau tién 12 chi s6 cho cdc don
vi chéo; S& thit hai 1a chi s6 cho céc thdi doan.

Céc quan sat trén cdc bi€n hdi qui va nhid ng bi€u twgng cho cac thanh phan nhidu ngiu nhién
khong thé quan sit c6 thé dudc bo tri twong tu.

C4c mé hinh tuyé&n tinh d6i véi dir liéu dang bang

Thanh phan co ban d€ xay dung mot mod hinh tuyén tinh cho di  liéu dang bang 1a phuong
trinh nay:

Yi =0 + By Xyjp + Bia Xgip + -0 + B Xt + &
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Dic trung mo hinh nay cho phép tung dd goc hodi qui va cdc hé sd hdi qui riéng phan bién
thién gitt a cac don vi chéo nhung khong theo thdi gian. Pay 1a 1dp cac mo6 hinh ma POOL
object trén EViews udc lugng dé dang nhit. Ha y ghi nhin ring ching ta khong gid dinh
ring X, = 1. Nhi¥ ng tung d6 gbc nay dudc thé hién riéng biét bdi cic bi€u twong a;.

Phudng trinh nay cho phép nha nghién cifu trinh bay nhiéu mo hinh da dang phu thudc vao
nh® ng gid dinh dudc dua ra vé cdc tung do goc hdi qui, cac hé s6 hoi qui riéng phan va cdc
thanh phan nhiéu ngiu nhién. Su phong phii clia tip hdp d& liéu dang bing cho phép c6 su da
dang phong phi clia dic trung md hinh va doi hdi xit 1y tinh vi c4c thanh phan nhiéu ngiu
nhién. Su phan loai cdc mo hinh cho d@ liéu dang bang phan dnh cdc Iva chon gi@ a cdc khid
canh :

Cic gia dinh thay th& doi vdi tung do goc

1. Khong: a =0 d6ivdimoi i.

2. Chung : a, = a do6ivdimoi i.

3. Céc téc dong cd dinh : o, khdc nhau gi# a cdc don vichéova E[a; g, |= 0

4. Céc tdc dong ngiu nhién : cdc don vi chéo c6 céc tung dd goc khdc nhau 1a nhd ng

nhan biét (realizations) clia mdt bi€n ngiu nhién :

o, =a+v, vi E[v,e,]=0 va E[v,X,;,]=0

Ciéc gia dinh thay th& d6i véi nhit ng hé sé hdi qui riéng phan

1. Chung: it nhat 12 mot s& hé s6 hdi qui riéng phan 1a chung git a cdc don vi chéo.
2. Chéo va cuthé :  itnhatla mots6 hé s6 hodi qui riéng phan khic nhau ddi vdi cic

don vi chéo khac nhau
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Céc gia dinh vé nhit ng thanh phan sai s6 ngiu nhién

Céc thanh phin sai s6 c¢6 thé @@ 1am phifc tap thém céc ciu tric phuong sai va tich sai. Ha y
xét mot md hinh c6 cdc tdc dong cd dinh cho sdn lvgng clia cdc hd ng, trong d6 ching ta gid
dinh ring tAt cA moi hd ng déu c6 do co gid n clia sidn lvgng theo von nhu nhau va dd co gid n
cla sdn lwdgng theo nhan cong nhu nhau , nhung chiing c6 cic tung dd goc khac nhau, c6 18 1a
vi chiing khdc nhau vé tin suit gidn doan ngudn cung cip dién cho ching.

log( Yy ) = oy + Bylog(Ky, ) + By log(Ly, ) + €4,

|°9(Y2t)= a, + By |°9(K2t)+ B, IOQ(th)+ €t

log( Yy, ) = ay + By log(Ky, ) + B, log(Ly, ) + €y,
v Céc thanh phan sai s6 ngiu nhién c6 thé c6 phuong sai khong ddng nhit gid acdchi ng
va phudng sai dong nhit trong pham vi cic hi ng:

E[e2] = 02 Ghi nhan 1a khong ¢6 chi &'t trén phirong sai.

v Né&u cdc hd ng trdi qua cdc con sdc ngiu nhién twong t mot cich ddng thdi, thi cdc
thanh phin sai s6 ngiu nhién c6 thé bdc 16 mdi twong quan ciing thdi chéo gi¥ a cic
phudng trinh :

E[Eit €y J = 0y
v Mbihd ngcé thé c6 mot thanh phan sai s6 ngiu nhién tu twrdng quan; su tv trdng quan

ndy c6 thé 12 chung gi a cdc hd ng, hoic 12 né c6 thé khdc biét git a cdc hd ng:

€¢ = PE&(y.1) + & hodc & =pi€q) + &y
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v Ha y ghi nhan ring sy k€t hgp cla gid dinh thid 2 va thd 3 cho phép cdc sai s6 ngiu
nhién clia mot hd ng tv twong quan vdi cdc sai s6 ngiu nhién trong qud khit cla cdc
ha ng khéc.

EViews cung cAp nhid ng cong cu rit thuin tién d€ udc lugng titcid nhi ng trudng hgp nay.

Cac khai niém udc lugng

K§ thuatudclugng phi hgp dudc xdc dinh bdi ciu hinh clia cdc hé s6 hdi qui va cédc gid dinh
v€ thanh phan nhiéu ngiu nhién. Nh# ng trudng hgp don gidn nhat xuit hién khi cdc gia dinh
c6 dién (khong c6 tinh khong ddng nhat clia phuong sai, khong c6 twdng quan ciing thdi chéo
git® a cdc phuong trinh, va khdng c6 tu twong quan) gin lién vdéi hanh vi clia ¢, .

Trong nh& ng trudng hgp nay, OLS thu dugc cdc ham wdc lwugng khong chéch tuyén tinh t6t
nhat cho mot loat md hinh kh4c nhau . Md hinh don gidn nhit s&€ 12 md hinh ma trong d6 tat
c4 moi don vi chéo déu c6 chung tung do gdc va cdc hé sd hdi qui riéng phan:

Yie =0+ By Xy +BaXgip + o+ BeXgit + &y

Pay 12 mot mo hinh cé gidi han cao va gid thuyét riing tit cd moi don vi chéo déu cé chung
tung dd gdc thudng bi bac bd.

Phép uéc lugng trong pham vi

Pic trung mo hinh thudng gip nhat ddi vdi di  liéu dang bang c6 thé 1a md hinh c6 céc tdc
dong cd dinh. Céc hé s6 hodi qui riéng phan dudc gid dinh 13 chung cho cdc don vi chéo,
nhung céc tung dd goc hdi qui dudc coi 1a khic nhau git a cdc don vi chéo. Nhid ng phuong
trinh nay trong nhu thé nay :

Yoo = 0y + By Xyqp + BaXgqp + oo+ BeXgr + €4y
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Yor =0y + By X + BaXooy + oo+ BuXgor + €24

Yo = Ay + By Xone + BaXone + 0 + BeXint + Ent

Tap hop cic phuong trinh nay ¢ thé dudc udc lwgng bdi OLS vdi mot tip hgp phit hdp cic
bién gid. N&€u mot nha nghién cifu mudn sit dung tat cd nhid ng bi€n gid nay , thi viéc bd di
tung d6 goc hdi qui s& cho phép cd ta trdnh dugc biy bién gii.

Mit khéc, néu bang nay 12 mot bang 1dn, thi c6 thé chitng td ring xay dung tdp hdp cic bién
gid cin thiét 12 hoan toan nham chin. Phuwdng phdp "trong pham vi" cho phép chiing ta udc
lwudng cdc hé s6 hodi qui riéng phan ma khong phdi xdc dinh bat cif bién gid ndo, vi né cii ng

cho phép chiing ta minh hoa nhit ng trudng hdp ma trong d6 di liéu dang bang tao diéu kién
cho chiing ta tranh dugc thién 1éch do bd bién.

Gia st ring kém theo mdi don vi chéo 12 mot bién khong thé quan sit nao d6 khong thay d6i
theo thdi gian. Vi du , xét mot phuong trinh nhiim lién két di€ém s6 vdi sd gid hoc. Ching ta
c6 thé thu thap d@ liéu cho mot tip hon cic sinh vién qua nhiéu hoc k¥ va chay mot phép hoi
qui , nhung mot bi€n ma chiing ta khong thé d& dang quan sit 13 tri thong minh.
Ha y viét tung do gdc clia tirng phudng trinh sao cho né trong gidng nhu thé nay:

o =a +VY;Z
Hi y ludn nhd ring Z; khdng thay ddi theo thdi giannén Z; = Z;,.

Hi y xdc dinh cdc gid tri trung binh chéo cu thé cla d@  liéu nhu sau :

1 T
Yi = ?ZYH

t=1

N N 1 <
R rangla Z =?ZZit = Z,
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Bay gid, hd y chuyén lai md hinh ndy dudi dang cdc d6 1éch khdi cdc gid tri trung binh chéo:

Yie- Y = (Gi - q; )+Yi (Zi -Z, ) + By (x1,i,t - Xy ) + o+ By (XK,i,t 'XK,i) + (Si,t - )

That thi vi, nh@ ng thanh phan kém theo tung d6 gdc va kém theo bién khong thé quan sat
bi€n mat :

Yiem Vi = B (XIH - Xq, ) + o+ By (XK,i,t 'YK,i) + (Ei,t -§ )

OLS dudgc thuc hién trén d@ liéu dudi dang do léch dudc goi la phép udc ludgng "trong pham
vi" vi toan bd bién thién git a cdc don vichéodd dudc trit ra ngoai : Chi c6 bién thién mavdi
né cdc hé sd hdi qui riéng phan dugc udc lugng 13 bi€n thién trong pham vi cdc don vi chéo
theo thdi gian.

2 A AL R s oA A 2 P
Cac hé so0 hoi qui riéng phan chéo cu thé

Vudt ra ngoai md hinh c6 cic tic dong c6 dinh sang cdc md hinh ma trong d6 mdt s& hé sd hdi
qui riéng phan 1a chéo cu thé c6 thé dudc thuc hién dé dang bdi viéc tao ra cdc thanh phan
bié€n gid/tuong tdc d6i vdi cdc bi€n ma cédc hé so cla ching bién thién gid a cdc don vi chéo.
Lam viéc nady mot cich may méc thi rat nham chdn n&u nhiéu bién gia chéo c6 lién quan;

Tuy nhién, EViews 1am diéu nay rat d& dang.

2 2 . 2 2 g p s . o A
Cac phép tong quat hoa ciu tric tich sai cia sai s6
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Né&unhid ng gid dinh cd dién ddi vdi cdc thanh phan sai s6 ngiu nhién khong ding, thi cic ham
wdclugng OLS van 1a khong chéch nhung khong hiéu qud. Té honn® a, ma trAn phudng sai -
tich sai ctia hé s6 vdc lugng 1a chéch va khong nhat quan, vi th€ cdc tri thong ké t va F khong
c6 hiéu luc.

Nhu d3@ néu trén day, trong cic md hinh d@  liéu dang bang, mot loat gid dinh da dang vé ciu
triic clia tich sai sai s6 ngau nhién 13 hién thuc hon so vdi cédc gid dinh c¢d dién . Trong nhd ng
tap hdp cdc gid dinh thay th€ nay, k§ thuit wdc luong phit hgp la binh phuong téi thi€u tong
qudt kha thi (FGLS).

Trong phan nay ching ta tip trung vao dic trung cia ma trin ddong phudng sai cia sai so.

EViews va dit liéu dang bang

POOL objects trén EViews hoat dong trén cdc bién c6 cdc tén goi dic biét gdm2 phan. Phian
thit nhat 13 tén cda bi€n nay, va phan thit hai cla tén goi 12 yé&u t6 xdc dinh don vi chéo chi
don vi chéo ma bi&n nay thudc vé.

N6i chung, toi bit diu cdc yé&u t& x4c dinh don vi chéo bing diu gach ndi thap dé cho cdc tén
diy dd ctia bién dé doc hon.

Vidy : Toéi mudn lam viéc vdi mot tip hon dd  liéu dang bing vé My , Canada, va Mexico.
Nhi# ng bi€n ma tdi mudn sit dung 13 GDP, din s& (Population), va dong trao d6i mau dich
(Trade Flows).

Phan dau tién cda tén bién:
GDP

POP
TRA
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Phan tht hai cta tén bién (Y&u t& xdc dinh don vi chéo)

_USA
_CAN
_MEX

C4c bién
GDP_USA GDP_CAN GDP_MEX
POP_USA POP_CAN POP_MEX
TRA_USA TRA_CAN TRA_MEX
Vi viy, c6 9 bié€n trong workfile cla tdi trén EViews. DE dang thdy ring cdc tip hgp d@ liéu
dang bang c6 thé nhanh chéng trd nén ritlén . Vidu, Thay Randy dang lam viéc vdi mot
bang ctia 61 tinh tai Viét nam ma d6i vdi chiing Thay c6 chudi thdi gian 10 nim trén 8 bién cé

lién quan tdi ndng nghiép: workfile ctia Thay c6 (61 x 8) = 488 bién.

Sau khi Anh/Chi da  dit tén cho tit cd cdc bién clia minh va d@ thu d@ liéu vao trong mot
workfile trén EViews, Anh/Chi sdn sang tao ra POOL object.

Anh/Chi lam viéc nay biing cdch nhdp theo thi tu sau:
Objects / New Object / Pool

Mot cita s6 s&é md ra vdi khodng trong danh cho Anh/Chi liét ké cdc yé&u td xac dinh don vi
chéo ctia minh :
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8 EViews

Fil=  Edit Objectz “iew Proc: Quick Option: ‘Window Help

[ Poot UNTITLED Wik UNTITLED _————— W=IEd

\-"iewI F'IDCSI Db'ectsl F'rintI Namel Freezel Estimatel Definel F'oolGenrl Sheetl
LA Cross Section Identifiers: (Enter identifiers below this ling)

\-"iewl F'roc:sl Elbiectsl Sav oA

Range: 124 TCAN

Sample: 124 _MWEX

[od ¢

bA d1

bA oz

bA d3

bA resid

bA x

By

BA w1

bA 2

[

B4 year

100
|| Path = w:hshort course in econometrics\data || DB = none | W = untitled

Trong POOL object Anh/Chi néu c4c bi€n biing tén ¢ phan thif nhit ciing cdc ddu hdi cham.
Do dé, néu tdi ddnh mdy mot 1énh sit dung GDP? , thi EViews sit dung tit c4 ba chudi GDP
déi vdi My , Canada, va Mexico.

Hi y ghi nhan niit PoolGenr. PoolGenr dudc sit dung d€ tao ra cac bi€n mdi phit hop vdi cic
nguyén tic tvdng tv nhv nhd ng nguyén tic ddi véi Genr thong thudng. Vi du, néu t6i mudn
tao ra GDP diu ngudi cho ¢4 ba qudc gia trong POOL ciia toi, thi téi s& nhap PoolGenr va sau
d6 danh mdy phudng trinh :

GDPPC? = GDP? / POP?

Pé udclugng, EViews c6 mot cita s trong d6 ngudi sit dung xac dinh phuwdng trinh va céc gia
dinh lién quan tdi thanh phin nhidu ngiu nhién. Cifa s& nay dudc chira & day:
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Pooled Estimation | X| |

Dependent wariable S ample
I I ~| [ Balanced
- Sample
— Reareszzors and AR([] termz
Common coefficients
Crozs gection specific coefficients
I =l
=
— Intercept——— Weightng—————————
" Mone % Mo weighting
&+ Commaon " Cross section weights
" Fixed effects " SUR
r Bandom effects = |fernate tm canvEaEnGE Lancel |
R andom effects uges Y ariance Components model. Options |
Weights, AR[) and CS specific coefz not allowed.

Ching ta s& mo ta tirng thanh phan cla cifa s6 xdc dinh nay.
Bién phu thujc

Bién phu thudc s&€ dudc ddnh mdy vao phit hgp vdi tén cia n6é va ddu chdm hdi. Vidu,
Anh/Chi c6 thé st dung GDPPC?

Cic hé s6 chung
Trong vi tri nay, Anh/Chi ha y liét ké tit cd cdc bi€n gidi thich ma Anh/Chi gid dinh 12 c6 cling

hé s6 hdi qui riéng phan d6i véi mdi don vi chéo. Ha y sit dung dang VAR? Anh/Chi c6 thé
st dung cdc dic trung AR(p) néu Anh/Chi mudn 14p md hinh ty hdi qui. Hi y ludn nhd riing
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tap hop dd liéu dang bang ctia Anh/Chi nén c6 chiéu (dimension) chudi thdi gian kha dai dé
nhin dudc cdc ham wdc lwgng c6 thé tin ciy cho cdc hé s6 tu twong quan.

Cic hé sd chéo cu thé
Trong cita s6 ndy, Anh/Chi ddnh mdy nhi® ng tén goi clia tit cdc cac bién giai thich ma

Anh/Chi gia dinh 14 ¢6 céc gid tri hé s& hdi qui riéng phan khic nhau d6i véi nhi¥ ng don vi
chéo khdc nhau. Ha y st dung dang VAR?

Tung do goc

G diay Anh/Chi xdac dinh xem li€éu m6 hinh cia Anh/Chi c¢6 phai la

Khong c6 tung do goc ... trudng hdp nay hiém .

Cé tung do goc chung ... truédng hdp nay khong thong thudng .

C6 cdc tdc dong cd dinh ... dic trung dién hinh .

C6 céc tac dong ngiu nhién ... dic trung ndy khong thudng dudc sit dung vi né yéu cau

céc gia dinh manh khé théa ma n trén thuc t€.

Thém trong sé
O day, viéc thém trong s6 12 néi tdi "binh phuong 6 thidu ¢6 trong s6 kha thi".

Khong thém trong s§ ... khong c6 tinh khong ddng nhit cia phuong sai trong

phuong trinh cu thé.

Céc trong s& chéo ... WLS kha thi d€ chinh x4c ho4 cho phii hop vdi tinh khong dong nhat

clia phuong sai trong phuong trinh cu thé.

SUR ... xét tdi twdng quan cung thdichéo gid a cdc phudng trinh cla cc
sai s0 va tinh khong dong nhat clia phuong sai trong phuong
trinh nhat dinh. P& st dung diéu nay, chiéu chudi thdi gian phai
16n hon chi€u chéo (T > N).

Liaptdihditu ... 1am cho chuong trinh tinh cdc phin du mdi dua trén cdc ham wdc
lwrgng hé s6 GLS kha thi, sau d6 cAp nhdtnhi ng ham vdc lugng
hé s6 GLS kha thi nay; tinh cdc phan duv mdi dva trén nhi ng
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ham wdc lugng hé s6 GLS md1i, sau d6 cAp nhatnh® ng ham udc
lrgng hé s6 GLS kh3 thi nay , v.v...

Cac lya chon

& d6 chi c6 mot lwa chon : HCCM clia White c6 thé dudc dua vao néu Anh/Chi chon khong
thém trong s6 hay céc trong s6 chéo.

Ki€m dinh gia thuyét

Trong cdc md hinh d@ liéu dang bang, chiing ta quan tAm tdi viéc ki€m dinh hai loai gid
thuyét: gia thuyét vé cdc phuong sai va tich sai clia cdc thanh phan sai s6 ngiu nhién va gia
thuyét vé cdc hé s6 hdi qui.

Mot chiit nghé thuat c6 lién quan, nhung qui trinh tf tdng quét véi don gidn cho ta mdt hudng
dan tot.

Trudc khi ki€m dinh gid thuyét vé cdc hé s hodi qui, diéu quan trong 13 ¢6 mot dic trung tot
cho ma tran tich sai clia sai s6 dé cdc tri thong ké ki€ém dinh d6i vdi cac hé sd hdi qui 1a dang
tin cay.

o . . 2, A A , . o A
Kiém dinh gia thuyé&t vé ma tran tich sai cua sai so

DPiéuht uichla hd y nghi vé cdc ma trin tich sai clia sai s& ¢d gidi han va khong cé gidi han
Mot ma tran tich sai clia sai s6 12 mot ma tran vudng vdi cdc phuong sai sai s clia cdc phudng
trinh chéo riéng nim doc theo dudng chéo va vdi cdc tich sai sai s6 ciing thdi trén cdc thanh
phan ngoai dudng chéo. TAt cd moi ma trin tich sai déu d6i xifng, nén néu chiing ta x4c dinh
mot ma tran tich sai sai s6 cho mot mo hinh dang bing vdi 5 don vi chéo thi ta c6 mdt ma trin
(5 x5) vdi5 don vi dudng chéo va 10 don vi ngoai dudng chéo :
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07 Oy O43 Oy4y Oy
2
O, O3 0Oy Oy

2
O3 O3 O3

2
04 Oygs

Néu chiing ta nhap vao nit danh cho SUR, EViews sé uwdc luong tit cd nhd ng tham sd nay.
Mit khéc, néu ching ta tin ring nhi# ng don vi chéo khdng c6 bat cif tich sai sai s6 dong thdi
chéo gitt a cdc phuong trinh nao, thi ching ta s& nh4p vao nit danh cho Cross-Section
Weighting va EViews s& 4p dit cdc gidi han zero l1én tit c4 c4c thinh phin ngoai dudng chéo
clia ma trin ndy. Chi c6 cdc thanh phin trén dudng chéo 1a s& dudc udc luong :

o2 0 0 0 O
o2 0 0 O
o2 0 O

g O

CF

M hinh thi hai bao gdm viéc 4p dit 10 gidi han.

Cudi cuing, néu chiing ta gid dinh ring cdc nhiéu ngiu nhién ctia ching ta khong c6 tinh
khong dong nhat ctia phurdng sai chéo, thi chiing ta nhdp vao niit No Weighting va EViews sé&
chi wdc lugng mot thinh phan trén dudng chéo thay cho nim thanh phan: 4 gidihansé dudc
ap dat.
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c2 0 0 0 O
o2 0 0 0
o2 0 0

o2 0

o_2

Viéc ki€ém dinh nh® ng gidi han nay dé dang dudc thuc hién bdi phudng tién 12 mot ki€m dinh
c6 tén kiém dinh ti 1é tuong dong. Trong cic cude tham hi€ém udc luong trudc day, Anh/Chi
c6 thé @@ ghi nhan mot tri thong k& dudc goi 1a Logarit-Tuong dong, c6 mit trong két qua
cta EViews. Pay 1a motham udc lvgng cho xédc sudt k€t hgp clia miu dd quan sét, cho trudc
ciac udc lugng di€m clia tham s6 . Nhu vay, né 12 mot so bi gidi han bdi 0 va 1.

TAt cd cdc phuong phap wdc lwong cla chiing ta 1a nhiim t3i da hod logarit-twdng dong nay.
Trong nhiéu ¥ng dung, viéc ti da hod logarit-twong dong din tdi ham vdc lugng y nhu 12
phudng phdp binh phuwdng tdi thi€u thuc hién, nhung yéu ciu phan todn hoc ning hon, vi thé
chiing ta theo phuong phdp binh phuong tdi thi€u.

M&i quan tAm ctia chiing ta ¢ ddy 12 mifc do ma viéc 4p dit cdc gidi han 1én ma tran tich sai
sai s6 1am gidm tri thong ké logarit-twong dong.

N&u chiing ta hinh thanh mt ti 1& gid a mifc d6 twrong ddng ctia mod hinh c6 gidi han [R va
mifc d6 twong ddng clia mo hinh khong c6 gidi han EU , thi chiing ta ky vong ring ti 1€ nay sé&
nhé hon 1 vi mifc twong ddng t6i da tuy thudc vao mot gidi han c6 thé khong 1dn hon mifc
twdng dong tdi da ctia mo6 hinh khong c6 gidi han.

>

Xic dinh ti 1& twong dong : ¢ =-R_ Khidé 0</<1

-
cC

Né&u m6 hinh c¢6 gidi han khong khac md hinh khong ¢6 gidi han mot céch c6 ¥ nghia thi
chiing ta ky vong ti 1& twong déng sé gan biing 1. Ly thuyét phan phdi x4c sudt clia ti 1&
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twong dong hdi phién ha. Tuy nhién, diéu dudc bi€t 16 13 phan phdi xdc sudtclia —2x/ 1a
tiém can vdi Khi binh phuong, vi thé bat cif *ng dung nao véi mot kich ¢ mau di 16n ching
ta déu c6 thé sit dung:

-2x/ =-2X (Iog(I:R ) -Iog(I:U )) approx ~ xé trong d6 q 1 so cdc gidi han.

Vdi gid thuyét “khong” nay, chiing ta ky vong —2x ¢ sé& gin bing zero; Chiing ta bic bd
gid thuyét “khodng” néu gid tri tinh dudgc clia tri thong ké ti 1& twrong dong nay vudt gid tri tdi
han phil hgp hoidc néu gid tri p clia ki€m dinh nhé hon mic y nghia d@  Iwa chon trudc.

Mo hinh giit lai

Trong khi ki€m dinh gid thuyét vé céc gidi han trén ma trin tich sai sai s8, dic trung nao d6
ctia md hinh hdi qui cho d@ liéu dang bang phai dudc git lai. Piéu dugc khuyén cdo 13 mo
hinh di gi® laila "tong quit" theo nghia ma chiing ta di st dung tif nay trong mo ta chién
lrgc 14p mo hinh t¥ "tdng quat tdi don gidn "

Kié€m dinh céc giéi han trén mé hinh cho dit liéu dang bang

Sau khi mot dic trung c6 ¢d sd cho ciu triic tich sai sai s6 dd  dudc xdc lap, cdc ki€ém dinh kém
theo chién ludgc 14p mé hinh t tdng quat tdi don gidn c6 thé dugc thuc hién . Nhd ng kiém
dinh nay c6 thé 1a cic kiém dinh Wald hoic cic ki€m dinh t thong thudng trén cic hé s6
riéng.

Hi y ludn nhd ring khi cdc trong sd chéo hay cdc phuong phap SUR hay bat cif dic trung
AR(p) ndo dudc sit dung, tAt cd nhi¥ ng k&t qua nay déu c6 co sd xap xi, nén cdc tri thong ké t

c6 phan phoi xdc sudt xap xi chudn chuén hod va céc tri thong ké F cia Wald x4p xi vdi Khi
binh phuong.

Mo hinh khéng cé gidi han
MO0 hinh hoan toan khong c6 gidi han 1a md hinh nay:

Yi = 0 + By Xqip + B Xgie + -+ + B Xeir + &
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Trong mo hinh nay, cdc tung dd goc va cdc hé s hdi qui riéng phan bién thién gi® a cdc don vi
chéo. Né&u du 12 viéc khong thém trong s6 hay lwa chon cdc trong s& chéo dudc Iua chon cho
cau tric tich sai clia sai s0 , thi nh® ng két qua nay déusé didng y nhu khi 4p dung OLS cho dit
liéu d6i vdi torng don vi chéo.

Néu lrra chon SUR dudc chon , thi hiéu qud s&é dudgc niang cao bdi s dung thong tin c6 chifa
trong céc tich sai sai s6 chéo gitt a cdc phuong trinh. Hi y nhd riing (T >N) 1a cAn thiét d€ sit
dung lva chon nay.

Céac md hinh cé giéi han mét phan

Trong nhiéu tip hgp di liéu dang bang, chiéu chudi thdi gian 12 hoan toan ngin, nén udc
lrgng mo hinh ma trong d6 tit cd cdc tham s déu bién thién git® a cdc don vi chéo 1a khong
mang tinh thuc tién. Trong trudng hdp nay, mo hinh kha thi tdng quat nhat 12 md hinh c6 cic
tdc dong c6 dinh : chi ¢ cdc tung d6 gdc bién thién gif a cdc don vi chéo; cdc hé s6 hdi qui
riéng phan nhu nhau ddi vdi tat cd moi don vi chéo.

TAt nhién, c6 cdc md hinh ma trong d6 mot s6 hé s hdi qui riéng phan nhu nhau gid® a cdc don
vi chéo trong khi cdc hé s6 khéc lai bién thién.

Mo hinh cé gidi han

M& hinh gidi han nhat 13 mo hinh trong d6 cédc tung dd gdc va cdc hé sd hdi qui riéng phan
nhu nhau déi vdi tit cd moi don vi chéo.

Viéc ki€m dinh c4c gidi han md hinh c6 thé dudc thuc hién thong qua ki€m dinh hé s6 Wald
hay thong qua ki€m dinh ti 1& twong ddong. Hai phuong phdp nay la x4p xi twvong dwong, mic
dii chiing c6 thé cho cic két qua khdc nhau ddi véi mot mau hi u han cu thé.

Khi Anh/Chi di theo chién lugc xdy dung md hinh tf tdng quat tdi don gidn,viéc hop ly la
ki€m tra lai cdu tric tich sai clia sai s6 khi Anh/Chi 4p dit cdc gidi han 1én nhid ng hé s6 hdi
qui riéng phan va cdc tung d6 gdc clia md hinh. Mic du Anh/Chi c6 thé khong bac bd dudc
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gid thuyét dai dién cho cdc gidi han ma Anh/Chi 4p dit, thi gid thuyét d6 cii ng c6 thé khong
phdi 1a ding mot cdch hoan hdo, va diéu d6 c6 thé tic dong 1én nhd® ng ham wdc lugng va
nhtt ng ki€ém dinh clia céc tich sai sai s6.

Bai tdp 16 din dit Anh/Chi trdi qua toan bd qud trinh nay ddi véi mot bang bao gdbm 5 hd ng
trong 30 ndm.
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