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Cau 1 (30 diém)

a.  Hay xét hé phuong trinh sau day, trong d6 cac Y 1a cac bién noi sinh va cac X 1a cac bién

ngoai sinh.
Yi=og + oY+ oa3X) + asXo+ osX3+ U (l)
Yo =B1+ BaXy + BsXo + BaXs + v 2
Y3=01+3Y1+03Yo+ 8,X, +05X3+ ¢ (3)

Gia stt U, v va ¢ khong tuong quan voi ca X1, X21an X3. Theo Anh chi hién tuong chéch
(thién 1€ch) c6 x4y ra hay khong néu ta udc lugng hé phuong trinh trén bang phuong phéap
OLS.

b.  Hay xét h¢ hai phuong trinh sau day, trong d6 cic Y 1a cac bién ndi sinh va cac X 1a cac
bién ngoai sinh :

Yi=o1+ oY+ 03X+ U (4)
Yo=B1+B2Ys+ BaX1 +BaXo+ v %)
Y3=01+0Y1+03Y2+ 04Xy + 05Xz + ¢ (6)

bl) Hay nhan dang cac phuong trinh (nhén dang dudi mtc, ding muc hay qua mic) cua
hé phuong trinh trén.

b2) Néu’thuc hién phuong phap ILS (Indirect Least Squares) thi s€ udc lugng duge cac
hé s0 nao cua hé phuong trinh trén.

b3) Mo ta cac budc thyc hién TSLS (Two Stage Least Squares) trén Eviews dé udce luong
cac h¢ s6 do doc cho h¢ phuong trinh trén.

Cau 2 (30 diém)

Flle Data 3.2 trinh bay sé liéu 2. 173 ca nhan lam cong an luong, trong do 1.118 nguoi hoc ¢
mién Nam va 1.055 ngudi hoc & mién Bic. Nhiing nguoi nay da tt nghiép trung hoc phd thong
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nhung khéng hoc tiép, va dugc sinh ra trude nim 1975 hodc sau nim 1976. Nhu vay, 1.118
ngudi 1am cong an lwong ¢ mién Nam c6 thoi gian hoc tdp dang 12 nam. Trong sé 1.055 ngudi
hudng lwong & mién Béc, co 746 ngudi duge sinh ra trude nim 1975 va c6 thoi gian hoc tap 11
nam, cung voi 309 nguoi sinh ra sau nam 1976 va cé 12 nam di hoc.

Hay chay hai mé hinh hoi quy theo phuong phap DID (mdt md hinh khéng c6 cac bién kiém soat
va mot md hinh ¢ cac bién kiém soat) dé udc lugng suit sinh loi tir viée di hoc.

Cau 3 (40 diém)

File Data 3.3 trinh bay dit liéu vé kim ngach xuét khau (EXPORTS) cua cac nudc Pong A
(China CHN, Hong Kong HKG, Korea KOR, Indonesia IDN, Malaysia MYS, Philippines PHL,
Singapore SGP, Thailand THA, Vietnam VNM) va ciu nhap khau san phim cudi cung cia thé
gidi (bao gdm cac nude US, EU va cac nue Pong A) trong giai doan 2005-2011. Hiy xem mo
hinh:

IN(EXPORTS)i = f1 + f3> IN(FGOODS);; + Uit

U6c luong mo hinh, két hop toan bo cac quan sat.

U'dc lwgng mo hinh cac anh huong cb dinh (FEM).

U6c lugng mo hinh cac thanh phan sai s6 (ECM).

MB® hinh nao t6t hon, FEM hay ECM? Gidi thich céu tré 161 ctia ban.

Hay thuc hién cac kiém dinh vi pham cac gia thiét ciia phuong trinh hdi quy tuyén tinh ¢
dién (CLRM)?
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