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. Bién gia trong PTHQ

e 1. Gidi thiéu
Cé&c bién doc lap trong mé hinh c6 thé 1a cac bién
dinh lwong hoac dinh tinh.
Bién gia c6 dac diém sau: chi nhan mdt trong hai gia
tri O hoac 1.
D = 1 néu thuéc tinh xuat hién
D= 0 néu thuédc tinh khéng xuat hién
Vi du D Ia bién gi&i tinh,
D=1 néu la nam
D= 0 néu khong phatta a1 nir)



2. Str dung bién gia lam thay doi hé s6 cat
trong mo hinh

a. Bién dinh tinh cé hai thudc tinh

Vi du: Xem xét anh hwéng cda s6 nam kinh
nghiém X2, Gi¢i tinh (D) t&i muc lvong
cua cong nhan (Y)

Chung ta quy dinh

e Di=1néu cong nhan la nam

e Di =0 néu cong nhan la niv
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e M6 hinh héi quy tdng thé dwoc viét nhw sau:

o Y= p, +aD; + B, Xy + U,

M® hinh co bién gia cho phép xem xét sy khac biét
trong thu nhap gilra nam gi¢i va phu nir:

Phu ni: E(YX, , Di=0) = B, + f3, X,

Nam gici: E(Y] X, , Di=1) = B, +a +B,X,
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_ o Duong Nam Ha (VNUA) 000
Regression Statistics 0000
o000
_ e00
Multiple R 0.321607 Y )
®
R Square 0.103431
Adjusted R Square 0.10221
D=1, nam
Standard Error 170.1109
Observations 1472
ANOVA
df SS MS F Significance F
Regression 2 4904035 2452017 84.7343 1.49E-35
Residual 1469 42509509 28937.72
Total 1471 47413544
Standard Upper
Coefficients Error t Stat P-value Lower 95% 95%
Intercept 335.5799 9.753061 34.4076 8.9E-19 316.4485 354.711
X2 5.154614 0.441921 11.6641 3.95E-3 4.28775 6.02147
D 35.36062 9.194312 3.84592 0.00012 17.32524 53.396




b. Bién dinh tinh cé6 m thudc tinh

V&i bién dinh tinh ¢4 m thudc tinh, ching ta
dwa m-1 bién gia vao trong mé hinh

Vi du: xét &nh hwdng clia s6 ndm kinh nghiém
(X), trinh d6 giao duc t&1 muc lwong cong
nhan (Y).

Gia st c6 3 mire trinh dd hoc van: Dwédi trung
hoc co s¢, tw THCS t&i PTTH, va tw dai hoc
tro 1én.

D1i = 1 néu la trinh d6 dwdi THCS

D1i = 0 néu la trinh d6 khac

D2i = 1 néu la trinh d6 tir THCS-PTTH

D2i = 0 néu la trinh d6 khac

Vay khi D1i = D2i"=°0,"dd1a trinh d6 trén PTTH




M hinh héi quy :

Yi=pita; Dyt a,Dyt B Xy +u
M6 hinh hdi quy viét cho 3 cap sé la:
E(Y[X;, Dy=1,D,=0) = fy toy + S, X,
ECY[ X5, D=0, Dy=1) = fy ta, +5,X;
ECY| X, , D;=D5=0) = B, +5,X;

Ky vong vé dau clia cac hé so hoi quy
Vi du minh hoa
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o000
. g 0000
Regression Statistics ©000
[ XX )
Multiple R 0.48299 : ()
R Square 0.23328
Adjusted R Square 0.23171
Standard Error 157.363
Observations 1472
ANOVA
ar S5O MS = Signiticance
Regression 3 11060932 368697 148.88
Residual 1468 36352612 24763.
Total 1471 47413544
Upper
Coefficients Standard Error t Stat P-value Lower 95% 95%
Intercept 356.678 8.119 43.934 0.000 340.753 372.60
exper 7.446 0.423 17.615 0.000 6.617 8.275
D1 -209.27 17.067 -12.262 0.000 -242.748 -175.79
D2 -139.00 10.973 -12.668 0.000 -160.525 -117.47
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3.8t dung bién gia lam thay doi hé
sO goOcC

VD trén: anh hwéng cdia s6 nam kinh nghiém toi
muc lwong cong nhan con phu thudc vao gioi
tinh.
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.YI

=B, + 5, X +abX; + u;

Trong 4do:

oY
o X
o D

a muc lwong cong nhan
a s6 nam kinh nghiém
a bién gi®i tinh (1 nam va 0 1a ni)

e Phwong trinh cho nam
EYID; =1) =41 + (B + a)X

e Phwong trinh cho nir

E(Y[D; =0)=8, + 5 X
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SUMMARY OUTPUT

000
: . 0000
Regression Statistics L Y XX
o000
Multiple R 0.324 oo
R Square 0.105
Adjusted R Square 0.104
Standard Error 169.958
Observations 1472
ANOVA
df ss MS F Slggdfiea
Regression 2 4980522 2490261 86.21101 3.96E-36
Residual 1469 42433022 28885.65
Total 1471 47413544
Coefficien Standard Lower Upper
ts Error t Stat P-value 95% 95%
Intercept 356.000 8.758 40.650 0.000 338.821 373.179
X 3.913 Dwr%@a@JHé (VNU A)6.905 0.000 2.801 5.024
DX 1.995 0.477 4.179 0.000 1.059 2.931




I. Bién gia la bien PT

e M0 hinh xac suat tuyén tinh
e M6 hinh phan &rng nhi phan: Logit va Probit

e - tham khao giao trinh
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