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Bai 1: (30 diém)

Tt dit liéu cho & file Excel cau 1 vé mdi quan hé gitra thu nhép cua nguoi lao dong va cac
nhan t6 lién quan, cac bién dugc dinh nghia:

- AHE: thu nhap binh quan 1 gio lao dong (USD/gio/lao dong).

- AGE: Tubi cua ngudi lao dong.

- GENDER: Gi6i tinh cua nguoi lao dong (Nam = 1, Nt = 0)

- EDU: S6 niam di hoc ctia ngudi lao dong.

a. Tom tat dit lidu cta tat ca cac bién bang cach st dung cac dai luong théng ké mo ta.

St dung chirc nang Group Views\Descriptive Statistic\Common Sample ta c6 bang két qua:

AHE AGE GENDER EDU
Mean 16.74272 29.49763 0.592542 13.55017
Median 14.61539 29.00000 1.000000 13.00000
Maximum 97.50000 30.00000 1.000000 18.00000
Minimum 2.136752 29.00000 0.000000 6.000000
Std. Dev. 9.402076 0.500079 0.491445 2.314100
Skewness 2.303880 0.009492 -0.376678 -0.265782
Kurtosis 13.17822 1.000090 1.141886 3.646864
Jarque-Bera 15343.40 491.6667 494.1412 86.16374
Probability 0.000000 0.000000 0.000000 0.000000
Sum 49391.02 87018.00 1748.000 39973.00
Sum Sq. Dev. 260688.8 737.4834 712.2359 15792.07
Observations 2950 2950 2950 2950
Bién thu nhap binh
quan/1h lao dong | Bién tudi Bién s6 nam di hoc | Gidi tinh
(AHE) (AGE) (EDU) (GENDER)
Trung binh 16.74272 29.49763 13.55017 0.592542
Trung vi 14.61539 29.00000 13.00000 1.000000
L6n nhat 97.50000 30.00000 18.00000 1.000000
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Nho nhat 2.136752 29.00000 6.000000 0.000000
Do léch chuan 9.402076 0.500079 2.314100 0.491445
Tong 49391.02 87018.00 39973.00 1748.000

St dung chirc ning One-Way Tabulation trong Eviews ta c6 cac bang két qua:

Tabulation of GENDER
Included observations: 2950
Number of categories: 2

Value Count Percent
0 1202 40.75
1 1748 59.25
Total 2950 100.00

- Bién AHE: V6i mau gém 2.950 quan sat, thu nhap binh quan 1 gio ciia nguoi lao dong
trung binh & muc 16,74 USD/gio/lao dong, bién thién 16n trong khoang tir 2,14 dén 97,5
USD/gio/lao dong véi gia tri trung vi la 14.62 USD/gio/lao dong, do 1éch chuan 13 9.4
USD/gio/lao dong. Hé s6 Skewness = 2,3 c6 gi4 tri duong cho thay phan phéi cia AHE bi
1éch xién vé bén phai.

- Bién AGE: trong 2.950 lao dong duogc chon ng'?lu nhién trong mau, do tudi cua nguoi lao
dong xoay quanh mirc 29-30 tudi véi do tudi trung binh 1a 29,5 tudi, gia tri trung vi 1a 29
tudi, do 1éch chuén 0,5 tudi va hé sé Skewness = 0,0095 cho théy phan phéi dd tudi cua
ngudi lao dong gan véi phan phdi dbi ximg (sd lwong ngudi ¢ do tudi 29 xép xi sb6 luong
ngudi & do tudi 30).

- Bién EDU: v6i mau ngéu nhién gém 2.950 lao dong, sé nam di hoc ctia nguoi lao dong dao
dong trong khoang 6-18 nam véi gia tri trung binh 1a 13,55 nam, gia tri trung vi 1a 13 nam,
d6 1éch chuan 13 2,31 nam. Hé s6 Skewness = -0,2658 c6 gia tri am cho thay phan phdi ciia
EDU c6 xu hudng hoi léch xién vé bén trai.

- Bién GENDER: trong 2.950 lao dong dugc chon ngiu nhién vao mau, sé lugng lao dong nit
la 1.202 nguoi tuong duong 40,75% va so lao dong nam la 1.748 nguoi chiém 59,25%.
b. Néu dau ky vong:
Quan hé giita bién thu nhap AHE vd&i bién tudi AGE 1a dong bién, do ky vong mot nguoi 16n
tuoi s€ c6 kinh nghi¢m nhi€u hon nén dugc tra lvong cao hon.
Quan hé gitra bién thu nhdp AHE véi bién s6 nam di hoc EDU la déng bién. S6 nam di hoc
nhi€u hon trinh d6 cao hon mtrc tra lwong cao hon.
Quan hé giita bién thu nhap AHE véi bién gidi tinh GENDER la dong bién, véi quy dinh
nam = 1 va nir = 0, thi bién thu nhap cao hon tmg vo1 truong hop nam va thap hon doi voi nt
vi ky vong nam gi6i c6 stc khoe t6t c6 thé co thu nhép cao hon, nir giéi vi han ché vé sirc
khoe va thoi gian chdm soc gia dinh, con cai nén ky vong thu nhép c6 thé thap hon nam gidi.
. V&biéu do phan tan:
- Biéu do phan tin cua AHE theo bién tudi AGE cho thiy hoi ¢6 su chénh lgch vé thu
nhép, tudi cao hon c6 khuynh hudng luong cao hon.
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d. Xac dinh ma tran tuong quan cap gitta tat ca cac bién co trong dir li¢u va thyc hién kiém
dinh:
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Ma trén twong quan cip gitta tit ca cac bién sb dinh luong:

Covariance Analysis: Ordinary
Date: 11/26/14 Time: 01:29
Sample: 1 2950

Included observations: 2950

Correlation
Probability AHE AGE EDU
AHE 1.000000
AGE 0.037400 1.000000
0.0422 -
EDU 0.361049 0.000982 1.000000
0.0000 0.9575 -

Da phﬁn céc bién khong c6 tuong quan manh, chi ¢6 2 bién AHE va EDU la c6 twong quan
tuyén tinh 16n hon cac tuong quan khac nhung van ¢ mure dudi trung binh

Xét vé ¥ nghia thong ké, cac bién déu c6 mbi quan hé c6 y nghia théng ké véi bién AHE &
muc 5% (do p-value nhoé hon 5%); Tuong quan gitta AGE va EDU khong c6 y nghia & muc
5%.

Bai 2

Y =By + BaXot + PaXat + BaXat + BsXst + BeXet + Ut (MO hinh A)

Y: Lugng cép dién thoai lap dat hang nam (triéu feet/nim)

X1 GNP (ti d6 la)

X3: SO lugng nha déan cu xay méi (1000 nha/nam)

Xy Ti1€ ‘ghét nghiép (%)

Xs: 1ai suat co ban khach hang duoc vay (%)

Xe: ti 1€ hi€u qua duong truyén (%)

a. Bang Iy thuyét kinh té vi mo, néu dau ky vong cua cac hé sé p trong md hinh

- PB2: duwong. Ky vong khi thu nhap ting, nhu cau lip dit dién thoai ciing s& tang.

- Bs: duong. Ky vong khi s6 lugng nha dan cu xdy méi cang ting, quy mo thi truong dbi
v6i dién thoai cling tang.

- Bs4:am. Ky vong khi ti 18 that nghiép tang, nhu cau st dung dién thoai ky vong s& giam do
thy nhap ciia nguoi tiéu ding giam, nhu cau lién lac ciing giam dang ké.

- Bs: am. Ky vong khi 14i suat co ban khach hang dugc vay cang cao, nhu cau dau tu lap dat
dién thoai cling s& giam.

- Pe: am. Ky vong khi ti 1¢ hiéu qua duong truyén cao, v6i mot sd lugng nha dan cu khong
d6i, thi s& can it duong truyén dé cung cép tin hiéu, hay lugng cap lap dt s& it hon.

b. Uéc luong cac hé sd trong M6 hinh A bang Eviews, nhan xét va giai thich cac ¥ nghia thong

ké va tac dong bién cho ting hé sé hdi quy.

Dependent Variable: Y
Method: Least Squares
Date: 11/26/14 Time: 01:32
Sample: 1 16
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Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.

C 5962.656 2507.724 2.377716 0.0388

X2 4.883663 2.512542 1.943714 0.0806

X3 2.363956 0.843559 2.802361 0.0187

X4 -819.1287 187.7072 -4.363863 0.0014

X5 12.01048 147.0496 0.081676 0.9365

X6 -851.3927 292.1447 -2.914284 0.0155
R-squared 0.822750 Mean dependent var 7543.125
Adjusted R-squared 0.734125 S.D. dependent var 1217.152
S.E. of regression 627.6005 Akaike info criterion 16.00168
Sum squared resid 3938824. Schwarz criterion 16.29140
Log likelihood -122.0134 Hannan-Quinn criter. 16.01652
F-statistic 9.283507 Durbin-Watson stat 2.484497
Prob(F-statistic) 0.001615

Nhdn xét va gidi thich

Céc két qua phu hop véi ky vong ban dau ngoai trir /3’5 c¢6 dau nguoc voi ky vong

M5 hinh c6 thé giai thich twong dbi t6t do R? hiéu chinh c¢6 gia tri trong dbi cao (73.41%)

Y nghia thong ké ciia tirng hé sé:

Ca’1’c hé sb woc ll,rc_)'ng Bz, ﬁ3, ﬁ, va ,36 déu co Pjvalue nho hon 10% nén mdi quan hé giira
bién Y va cac bién X3, X3, X4 va Xg ¢ ¥ nghia thong ké tai marc 10%.

Hé sé u6c luong ﬁS c6 P-value = 93.65% nén mdi quan hé gitra Y va Xs khong co y nghia vé
mit thong ké ¢ murc 10%.

Y nghia cdc hé sé6 woc lwong:

ﬁz = 4.884, ta co, trong diéu kién cac yéu t6 khac khong ddi, khi X, (GNP) tang 1 ti do la,
luong cap dién thoai ldp dat hang ndm trung binh sé& ting 4.884 triéu feet/nam.

B, = 2.364, ta c6, trong diéu kién céc yéu t6 khac khong ddi, néu X3 (sé lugng nha dan cu)
tang 1000 nha/nam, lwong cap dién thoai lap dat hang nam trung binh s& ting 2.364 tridu
feet/nam.

ﬁ4 = -819.129, ta co, trong diéu kién cac yéu t6 khac khong ddi, néu X, (ti 1€ that nghiép)
ting 1 diém % thi lugng cap dién thoai lip dit hang nim trung binh s& giam 819.129 triéu
feet/nam.

ﬁ6 = -851.393 trong diéu kién cic yéu t6 khac khong ddi, néu Xg (ti 1¢ hiéu qua duong
truyén) ting 1 diém % thi luong cap dién thoai lap dit hang nim trung binh s& giam 851.393
triéu feet/nam.

Do co gidn trung binh cua Y theo X4 va Xe, giai thich két qua.

AY)Y ¥ L X 5L X,
=6

= AX/X @( Y Y

Do co gidn cua Y theo X4
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XT = —819.129*ﬂ =-0.6936
7543.15

- Giai thich: D6 co gién trung binh cua Y theo X4 bang -0.6936 nghia la trong diéu kién cac
yeu to khac khong doi, néu ti I¢ that nghi¢p tdng thém 1% thi lugng cap lap dat s€ gidm trung
binh 0.6936%.

Tuong tu:
Ey, =-0.4395 v6i X, =3.894

E\(x4 = /34

- Giai thich: D6 co gién trung binh cua Y theo X6 ball‘ng -0.4395 nghia 1a trong diéu kién cac
yeu to khac khong doi, néu ti 1€ hiéu qua duong truyén tang thém 1% thi lugng cap lap dat s€
giam trung binh 0.4395%.

d. Chon md hinh hdi quy t6t hon mé hinh & cau b

Tir nhdn xét & cau b cho thdy bién Xs khong dat muc y nghia kiém dinh 10% vi vay loai bién
Xs ra khoi mo hinh. Ta tién hanh chay lai mo hinh trén Eviews vi cac bién con lai

Mo hinh méi cho gia tri P\,a|ue cua cac bién X2, X3, X4, X6 déu nho hon 5%. Céc bién néy
déu co6 ¥ nghia vé mat ly thuyét cling nhu théng ké. Hé s R? adjust tang 1én dat 0.758 cho thiy
mod hinh méi giai thich tot sy bién dong ctia Y Chon md hinh nay.

Dependent Variable: Y
Method: Least Squares
Date: 11/26/14 Time: 01:39
Sample: 1 16

Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.

C 6031.919 2250.907 2.679773 0.0214

X2 5.052408 1.363741 3.704816 0.0035

X3 2.309170 0.487881 4.733064 0.0006

X4 -824.3777 168.2115 -4.900841 0.0005

X6 -864.4400 233.2971 -3.705318 0.0035
R-squared 0.822632 Mean dependent var 7543.125
Adjusted R-squared 0.758134 S.D. dependent var 1217.152
S.E. of regression 598.5931 Akaike info criterion 15.87735
Sum squared resid 3941451. Schwarz criterion 16.11878
Log likelihood -122.0188 Hannan-Quinn criter. 15.88971
F-statistic 12.75448 Durbin-Watson stat 2.485635
Prob(F-statistic) 0.000408

e. Viét két qua md hinh sau ciing.
Y =6031.919 + 5.052X;, + 2.309X3 — 824.38X, — 864.44 X
Pvalue 0.0035 0.0006 0.0005 0.0035
R%ugjust = 0.758134
f.  Khuyén cdo v6i nha 1am chinh séch:

Trén quan diém ciia mot nguoi mubn ting luong cap dién thoai lap dat hang nam, nha hoach
dinh chinh sach can phai xem xeét cac giai phap nham nang cao thu nhap nguoi dan, giam ti 1¢
that nghiép, va khuyén khich ngudi dan tach ho dé ting so lugng nha & (diéu nay co6 thé dugc
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do xu huéng sbéng thanh dai gia dinh cua nguoi A Pong). Tuy nhién van dé hiéu qua dudng
truyén khong nén ban dén trong truong hop nay vi khong theé ky vong lam giam hi¢u qua
duong truyeén.

Bai 3
a. Giai thich mbi quan hé ki vong c6 thé giira CM va 2 bién FLFP, PGN:

- Méi quan hé gitta FLFP va CM la nghich bién. Khi ti 1& nit biét chit trong luc lugng lao dong
FLFP tang, thi phu nit c6 kién thurc v€ sinh dé va cham séc tré so sinh cao hon, nho vay s€ co
it tré tir vong.

- Mbi quan hé gitra PGNP va CM la nghich bién. Khi thu nhap binh quan dau ngudi PGNP
tang, cac dicu kién cham soc cho tré so sinh s€ tot hon vi vay ma ti 1€ tir vong cua tré sé
giam.

b. Thyc hién hdi quy:

Dependent Variable: CM
Method: Least Squares
Date: 11/26/14 Time: 01:41
Sample: 1 64

Included observations: 64

Variable Coefficient Std. Error t-Statistic Prob.

C 263.6416 11.59318 22.74109 0.0000

FLR -2.231586 0.209947 -10.62927 0.0000

PGNP -0.005647 0.002003 -2.818703 0.0065

R-squared 0.707665 Mean dependent var 141.5000

Adjusted R-squared 0.698081 S.D. dependent var 75.97807

S.E. of regression 41.74780 Akaike info criterion 10.34691

Sum squared resid 106315.6 Schwarz criterion 10.44811

Log likelihood -328.1012 Hannan-Quinn criter. 10.38678

F-statistic 73.83254 Durbin-Watson stat 2.186159
Prob(F-statistic) 0.000000

Nhan xét:

Dau cac h¢ sb hoi quy gif}ng nhu ky vong, ca 2 bién doc 1ap déu co hé sb thong ké ¢ y nghia &
murc 5% (gia tri P-value rat thap).

¢. Khuyén nghi vé mit chinh sach:

Do cac bién FLFP va PGNP déu c6 tac dong am c6 y nghia vé mat thong ké 1én ti 1& tr vong
cla tré so sinh nén dé giam ti 1€ tir vong cua tré so sinh, cac nha hoach dinh chinh sach can
dua ra nhimng chinh sach nham 1am tiang cac bién nay. Nghia 14 can nang cao ti 1& biét chi
ctia luc lwong lao dong nit va tang thu nhap binh quan dau nguoi.

d. Thuc hién trinh ty hdi quy don:
Bude 1: Tim mot hdi quy don giita bién CM va FLFP

Dependent Variable: CM
Method: Least Squares
Date: 11/26/14 Time: 01:43
Sample: 1 64

Included observations: 64
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Dit tén RESID_1=resid

Variable Coefficient Std. Error t-Statistic Prob.
C 263.8635 12.22499 21.58395 0.0000

FLR -2.390496 0.213263 -11.20917 0.0000
R-squared 0.669590 Mean dependent var 141.5000
Adjusted R-squared 0.664261 S.D. dependent var 75.97807
S.E. of regression 44.02399 Akaike info criterion 10.43810
Sum squared resid 120163.0 Schwarz criterion 10.50556
Log likelihood -332.0191 Hannan-Quinn criter. 10.46468
F-statistic 125.6455 Durbin-Watson stat 2.314744
Prob(F-statistic) 0.000000

Budc 2: Tim hdi quy don cua bién PGNP theo FLFP
Dependent Variable: PGNP
Method: Least Squares
Date: 11/26/14 Time: 01:47
Sample: 1 64
Included observations: 64
Variable Coefficient Std. Error t-Statistic Prob.
C -39.30328 734.9526 -0.053477 0.9575

FLR 28.14268 12.82111 2.195027 0.0319
R-squared 0.072108 Mean dependent var 1401.250
Adjusted R-squared 0.057142 S.D. dependent var 2725.696
S.E. of regression 2646.674 Akaike info criterion 18.63075
Sum squared resid 4.34E+08 Schwarz criterion 18.69821
Log likelihood -594.1839 Hannan-Quinn criter. 18.65732
F-statistic 4.818143 Durbin-Watson stat 2.266593
Prob(F-statistic) 0.031915

bat tén RESID _2=resid

Goi y giai Bai tap 8

Budc 3: Tim hdi quy don ctia RESID 1 véi RESID 2 khong c6 hé s6 tung d6 gdc.

P4 Vii Gia Linh

Dependent Variable: RESID_1
Method: Least Squares

Date: 11/26/14 Time: 01:50
Sample: 1 64

Included observations: 64

Variable Coefficient Std. Error t-Statistic Prob.
C -2.26E-06 5.176220 -4.37E-07 1.0000
RESID_2 -0.005647 0.001987 -2.841715 0.0061
R-squared 0.115238 Mean dependent var -2.50E-06
Adjusted R-squared 0.100968 S.D. dependent var 43.67320
S.E. of regression 41.40976 Akaike info criterion 10.31566
Sum squared resid 106315.6 Schwarz criterion 10.38313
Log likelihood -328.1012 Hannan-Quinn criter. 10.34224
F-statistic 8.075343 Durbin-Watson stat 2.186160
Prob(F-statistic) 0.006066
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Hé s udc lugng tir két qua nay (-0.0056) 1a tic dong bién cua PGNP 1én CM
So sanh két qua tac dong bién PGNP 1én CM

2 gié tri thé hién tic dong bién ctia bién PGNP 1én bién CM & cau b va cau d 1a nhu nhau

Budc 1: Phan du RESID 1 chi bao gdm nhirng yéu té anh hudng dén CM ngoai tac dong cua
FLFP/ da loai trir tdc dong cua bién FLFP ra khoi phan du

Budc 2: Phén du RESID_2 chi bao gégn cac yéu to tac dong 1én PGNP ngoai tac dong cua
bién FLFP/ da loai trir tac dong cua bién FLFP ra khéi phan du

Budc 3: Hé s6 ctia hoi quy RESID_2 1én RESID_1 Ia tac dong ciia PGNP 1én CM (do cé 2
bien RESID déu da loai bo tac dong cua FLFP ra khoi md hinh ro6i)
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