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LUA CHON DANG HAM & KIEM PINH PAC TRUNG MO HINH
Ngay Phat: Thiw Ba 16/12/2014
Ngay Nop: Thir Ba 23/12/2014

Ban in ndp luc 8h20 sang, tai Hop ndp bai tap trong phong Lab
Ban dién tir gri 1én http://intranet.fetp.edu.vn:81

Bai 1: (50 diém)

a. Ubc lugng Mo hinh 1 va giai thich y nghia cac hé s6 hdi quy:
Is Log(WAGE) C EDUC EXPER AGE GENDER CLERICAL MAINT CRAFTS

M@ hinh (1)
Dependent Variable: LOG(WAGE)
Method: Least Squares
Date: 12/11/14 Time: 15:12
Sample: 1 49
Included observations: 49
Variable Coefficient Std. Error t-Statistic Prob.
C 7.426389 0.159471 46.56880 0.0000
EDUC 0.024849 0.012615 1.969882 0.0556
EXPER 0.017786 0.004906 3.625161 0.0008
AGE -0.001623 0.002744 -0.591642 0.5573
GENDER 0.266455 0.073304 3.634927 0.0008
CLERICAL -0.417965 0.079257 -5.273569 0.0000
MAINT -0.554344 0.095652 -5.795396 0.0000
CRAFTS -0.347015 0.085431 -4.061934 0.0002
R-squared 0.745390 Mean dependent var 7.454952
IAdjusted R-squared 0.701920 S.D. dependent var 0.312741
S.E. of regression 0.170746 Akaike info criterion -0.548996
Sum squared resid 1.195323 Schwarz criterion -0.240127
Log likelihood 21.45040 Hannan-Quynn criter. -0.431812
F-statistic 17.14725 Durbin-Watson stat 1.975441
Prob(F-statistic) 0.000000
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Y nghia hé sb hoi quy:
Hé s6 dd dbc Y nghia
EDUC V6i cac yéu t6 khac khong doi, khi sé nam di hoc trén 16p 8
tang/gidm mot nam, & muc trung binh, muc lvong ciia nguoi
nay s€ tang/giam 2.48%
EXPER Véi cac yéu t6 khac khong doi, khi s6 nim kinh nghiém 1am

vi€c tdng/giam mot don vi, & muc trung binh, mirc lwong cua
nguoi nay s tang/giam 1.78%

AGE Khong c6 ¥ nghia thong ké ¢ mirc ¥ nghia 10% do Pyaie =56%.

GENDER Vi céac yeu to khac khong doi, néu nhan vién nay la nhan vién
nam, & muc trung binh, mirc lwong cia nguodi ndy s€ cao hon
muc luong cua nhan vién nir 26.6%

CLERICAL Véi cac yéu t khac khong doi, néu nhan vién nay 1a nhan vién
van phong, ¢ muc trung binh, mirc lwong ctia nhan vién nay s&
thap hon nhitng nhan vién chuyén nghi¢p 41.8%

MAINT Véi cac yéu td khac khong d6i, néu nhan vién nay 1 nhan vién
bao tri, & mirc trung binh, mirc lrong ctia Nhan vién nay sé thap
hon nhirng nhan vién chuyén nghiép 55.4%

CRAFTS Vi céc yéu t6 khac khong doi, néu nhan vién ndy 1a the thu
cong, & murc trung binh, mirc lwong ctia Nh&n vién nay s¢€ thap
hon nhirng nhan vién chuyén nghiép 34.7%

b. Udc lugng md hinh & bude 2 va giai thich ¥ nghia cac hé sb hoi quy

Is Log(WAGE) C EDUC EDUC"2 EXPER EXPER"2 AGE AGE"2 GENDER
CLERICAL MAINT CRAFTS

M6 hinh (2)

Dependent Variable: LOG(WAGE)
Method: Least Squares

Date: 12/11/14 Time: 15:20
Sample: 1 49

Included observations: 49

Variable Coefficient Std. Error t-Statistic Prob.
C 6.983107 0.572076 12.20661 0.0000
EDUC 0.071258 0.065438 1.088944 0.2830
EDUC"2 -0.003622 0.004886 -0.741377 0.4630
EXPER 0.016076 0.016837 0.954815 0.3457
EXPER"2 4.98E-05 0.000779 0.063998 0.9493
AGE 0.014305 0.023265 0.614871 0.5423
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AGE"2 -0.000185 0.000261 -0.709538 0.4823
GENDER 0.285679 0.084135 3.395483 0.0016
CLERICAL -0.429079 0.082177 -5.221425 0.0000
MAINT -0.572646 0.102066 -5.610518 0.0000
CRAFTS -0.350885 0.090121 -3.893465 0.0004
R-squared 0.751453 Mean dependent var 7.454952
IAdjusted R-squared 0.686046 S.D. dependent var 0.312741
S.E. of regression 0.175234 Akaike info criterion -0.450649
Sum squared resid 1.166858 Schwarz criterion -0.025955
Log likelihood 22.04090 Hannan-Quynn criter. -0.289521
F-statistic 11.48889 Durbin-Watson stat 1.898849
Prob(F-statistic) 0.000000

Y nghia hé s hdi quy:
Hé s6 dd doc twong Y nghia
wrng véi bién

EDUC Khong c6 y nghia thong ké & mirc y nghia 10% do Pyaie = 28%.

EDUCH2 Khong co ¥ nghia théng ké & mirc y nghia 10% do Pyjue = 46%.

AGE Khong c6 y nghia thong ké & mirc y nghia 10% do Pyaie = 54%.

AGE"2 Khong co y nghia thong ké & mirc y nghia 10% do Py = 48%.

EXPER Khong c6 y nghia théng ké & mic y nghia 10% do Pygue = 35%.

EXPER"2 Khong co y nghia thong ké & mirc y nghia 10% do Pygiue = 95%.

GENDER Véi cac yéu t6 khac khong doi, néu nhan vién nay 1a nhan vién nam, &
muc trung binh, mirc luvong ctia ngudi nay s€ cao hon nhan vién nit
28.6%

CLERICAL Véi cac yéu té khac khong doi, néu nhan vién nay 1a nhan vién van
phong, & mitrc trung binh, murc luong cua nhan vién nay s€ thap hon
nhitng nhan vién chuyén nghiép 42.9%

MAINT Vi céc yéu t6 khac khong doi, néu nhan vién ndy 1a nhan vién béo tri,
& muc trung binh, mrc lvong ctia nhan vién nay sé thap hon nhiing
nhan vién chuyén nghiép 57.3%

CRAFTS Vi céc yéu t6 khac khong d6i, néu nhan vién nay 13 the thu cong, &
muc trung binh, mirc lvong cua nhan vién nay s€ thap hon nhirng nhan
vién chuyén nghiép 35.1%

c. Theo anh/chi, tai sao nha nghién ctu lai dwa bién AGE> EDUC? EXPER? vao mé hinh ¢

budc 2.
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Trén thuc t€, khi tuoi tac cang tang thi kinh nghiém lam viéc cang tang tirc 1a muc luong
s tdng, tuy nhién ciing dong nghia véi suc khde va sy minh man cang giam va vi vay
muc lvong s€ gidm. PE phan anh diéu nay, nha nghién ctu dua vao bién AGE? véi ki

Cac Phuong Phap Phan Tich Dinh Luong

A 5 2 1 A A
vong dau cua AGE” 1a dau am.

Luc nay logarit cia mirc lwong s& 1a mot ham bac 2 theo AGE, ban dau logarit mirc luong

sé tang dan theo tudi, sau khi dat cuc dai s& giam dan theo tubi.
Lap luén twong tw cho EDUC? va EXPER?.

DPé kiérp tra thyc nghiém ta v& biéu d6 phan phdi cua cac bién,AGE, EDUC va EXPER
theo bien LNWAGE va thém duong Regression Line d€ xem moi li€n hé.

Str dung chirc nang

Open\As Group...

Quick\Graph\Scatter (chon Polynominal 2)

Két qua nhu sau:

Goi  giai Bai tap 10
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d. Anh/chi hay chi cho nha nghién ciru mét can ctr nén chon mé hinh & bude 1 hay budc 2
Viéc Iira chon mé hinh dura trén kiém dinh gia thuyét:
Ho : Hé s6 hoi quy ciia AGE*2, EDUC”2 va EXPER”2 ddng thoi bang 0
Hy : ¢6 it nhat mot hé sb beta khac 0

Thyc hién kiém dinh trén Eviews:

\Wald Test:
Equation: EQ02

Test Statistic Value df Probability
F-statistic 0.308999 (3,38) 0.8187
Chi-square 0.926998 3 0.8189

Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.
C(3) -0.003622 0.004886
C(5) 4.98E-05 0.000779
C(7) -0.000185 0.000261

Restrictions are linear in coefficients.

Do P-value = 82% > 10% => khéng bac bo Hy
Hay hé s6 hoi quy cia AGE~2, EDUC”2 va EXPER”2 dong thoi bang 0
Nhu vay nén chon mo hinh (1).

e. Mb hinh dugc lya chon ¢ cau d c6 dau hiéu thira bién khdng quan trong khong? Néu cd
hay khic phuc sai sé dic trung nay bang céch loai trir lan luot cac bién khong co y nghia
thong ké va chi ra md hinh cudi ciing dugc chon (gia st nha nghién ctru quan tim dén do
tin cdy it nhat 1a 90%)

Tro lai két qua hoi quy cia mé hinh (1):

Dependent Variable: LOG(WAGE)
Method: Least Squares

Date: 12/11/14 Time: 15:12
Sample: 1 49

Included observations: 49

Variable Coefficient Std. Error t-Statistic Prob.
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C 7.426389 0.159471 46.56880 0.0000
EDUC 0.024849 0.012615 1.969882 0.0556
EXPER 0.017786 0.004906 3.625161 0.0008
AGE -0.001623 0.002744 -0.591642 0.5573
GENDER 0.266455 0.073304 3.634927 0.0008
CLERICAL -0.417965 0.079257 -5.273569 0.0000
MAINT -0.554344 0.095652 -5.795396 0.0000
CRAFTS -0.347015 0.085431 -4.061934 0.0002
R-squared 0.745390 Mean dependent var 7.454952
IAdjusted R-squared 0.701920 S.D. dependent var 0.312741
S.E. of regression 0.170746 Akaike info criterion -0.548996
Sum squared resid 1.195323 Schwarz criterion -0.240127
Log likelihood 21.45040 Hannan-Quynn criter. -0.431812
F-statistic 17.14725 Durbin-Watson stat 1.975441
Prob(F-statistic) 0.000000

Mo hinh nay cé bién AGE c6 Pyae > 10% nén md hinh ¢ dau hiéu thira bién khong can
thiét.

Thuc hién kiém dinh t nhu sau:
Ho : hé s d6 ddc tuong tmg véi AGE bang 0
H; : hé sé d6 dbc tuong tng véi AGE khéc 0
Thuc hién kiém dinh Wald trén Eviews:
Pvaiue = 56% > 10% => khong bac bo Hy
Hay hé s hoi quy ciia AGE bang 0.
Loai bo bién AGE ra khoi m6 hinh (1), ta c6 mé hinh (3):

LN(WAGE)) = B; + B.EDUC; + BsEXPER; + B4GENDER; + BsCLERICAL; + 7 MAINT;
+ BsCRAFTS; + u;

Dua vao két qua chay Eviews, ta théy tAt ca cac Pyae cUa Cac hé s6 ude luong déu nhé
hon 5% va hé s6 R? c¢6 ting 1én nén c6 the noi day 1a mo hinh tot nhat véi muic y nghia
5%.

Dependent Variable: LOG(WAGE)
Method: Least Squares

Date: 12/11/14 Time: 17:08
Sample: 1 49

Included observations: 49

Variable Coefficient Std. Error t-Statistic Prob.
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C 7.367842 0.124083 59.37856 0.0000
EDUC 0.025547 0.012462 2.050055 0.0466
EXPER 0.016590 0.004436 3.740110 0.0006
GENDER 0.254767 0.070044 3.637262 0.0007
CLERICAL -0.422076 0.078338 -5.387871 0.0000
MAINT -0.548603 0.094420 -5.810251 0.0000
CRAFTS -0.336249 0.082822 -4.059895 0.0002
R-squared 0.743216 Mean dependent var 7.454952
IAdjusted R-squared 0.706533 S.D. dependent var 0.312741
S.E. of regression 0.169420 Akaike info criterion -0.581311
Sum squared resid 1.205528 Schwarz criterion -0.311051
Log likelihood 21.24212 Hannan-Quynn criter. -0.478775
F-statistic 20.26032 Durbin-Watson stat 2.026509
Prob(F-statistic) 0.000000

f. Kiém tra xem mo hinh & cdu e co bj sai s6 dic trung khong bang théng ké Durbin-

Watson.

Cach 1:

Hé s6 DW dugc sir dung dé kiém dinh ty tuong quan béc 1 (truong hop dir liéu chudi
thot gian)... Bén canh do, theo Gujarati (2003), h¢ s6 nay con dugc sir dung dé kiém dinh
xem mo hinh ¢ b sai sb dic trung hay khong (sai dang ham, hay thiéu bién quan
trong...) du 1a dir liéu chéo hay dir liéu chudi thoi gian. Trong mo hinh & cau e,
DW=2,027 rat gan 2 nén md hinh khong c6 dau hiéu bi sai sé dic trung (theo quy tic
kinh nghiém)

Cach 2:

Ta c6 thé tra bang DW & mirc ¥ nghia 5%. Theo quy tic can trong:

V61 k=6, n=45 => dL.=1,238 dU =1,835 va cac cin 4-dU , 4-dL nhu sau:

dL du 4-dU 4-dL

1,238 1,835 2,165 2,762

Do DW nam trong khoang (dU,4-dU ) nén mé hinh R khong c6 diu hiéu bi sai sé dic
trung & murc ¥ nghia 5%.

Str dung kiém dinh RESET ciia Ramsey dé kiém tra xem md hinh & ciu e c6 bi sai sé dic
trung hay khong.

Gia thuyét:
Ho : M6 hinh 3 khéng bi sai s6 dic trung
Ha : M8 hinh 3 bi sai s6 dic trung

Ngoai cach tinh thua cong, tr mé hinh ¢ cau b, ta thuc hi¢n kiém dinh RESET cua Ramsey
nhu sau: View\Stability Tests\Ramsey RESET Test, nhap s6 2 dé dua 2 bién Y? va Y°
vao ham hoi quy phu cta kiém dinh Ramsey RESET:
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[ Equation: UNTITLED Weorkfile: DATAT-2:Untitled',

Representations

Estimation Qutput

Actual Fitted, Residual >
ARMA, Structure...
Gradients and Derivatives * | Std.Emor  tStatisc  Prob.
Covariance Matrix
0.124083 £9.37856 0.0000
Coefficient Tests » | 0.012462 2050055 0.0466
. 0.004436 3740110 0.0006
Residual Tests * | nn7nnas 9 RATIED n.Annz
Stability Tests » Chow Breakpoint Test...
Label Quandt-Andrews Breakpoint Test...
Chow Forecast Test...
R-squared 0743216
R RESET Test...
Adjusted R-squared 0.706533 L= =
S.E. of regression 0.169420 Recursive Estimates (OLS only] ...
Sum squared resid 1.205528 “SCMWATZ CrTETTON OTITTOST
Log likelihood 2124212 Hannan-CQuinn criter. -0.478775
F-statistic 20.26032 Durbin-Watson stat 2.026509
Prob(F-statistic) 0.000000
RESET Specification =5

Mumber of fitted terms: | 2|

0K l [ Cancel I
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Ramsey RESET Test:
F-statistic 2.369732 Prob. F(2,40) 0.1065
Log likelihood ratio 5.486850 Prob. Chi-Square(2) 0.0643
Test Equation:
Dependent Variable: LOG(WAGE)
Method: Least Squares
Date: 12/11/14 Time: 17:24
Sample: 1 49
Included observations: 49
Variable Coefficient Std. Error t-Statistic Prob.
C -253.5739 858.4041 -0.295402 0.7692
EDUC -1.425823 4.513962 -0.315869 0.7537
EXPER -0.921760 2.930990 -0.314488 0.7548
GENDER -14.16324 44.99907 -0.314745 0.7546
CLERICAL 23.56933 74.62350 0.315843 0.7538
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Cau 2:

MAINT 30.60601 96.95594 0.315669 0.7539
CRAFTS 18.79815 59.41830 0.316370 0.7534
FITTED"2 6.746331 23.44101 0.287800 0.7750
FITTED"3 -0.263514 1.035653 -0.254443 0.8005

R-squared 0.770419 Mean dependent var 7.454952
Adjusted R-squared 0.724503 S.D. dependent var 0.312741
S.E. of regression 0.164151 Akaike info criterion -0.611655
Sum squared resid 1.077821 Schwarz criterion -0.264178
Log likelihood 23.98555 Hannan-Quynn criter. -0.479823
F-statistic 16.77878 Durbin-Watson stat 2.085772
Prob(F-statistic) 0.000000

P-value(F) trong kiém dinh Ramsey RESET 13 0, 1065 (>0,05) nén khdng du co s¢ bac bo
gia thuyét Ho, vay md hinh khong c6 dau hiéu bi sai s6 dic trung.

Vuong quéc Vina vura st dung chinh sach tién té that chat vi da trai qua qua trinh lam
phat cao, chinh sach nay da 4p dung tr nam 1982-1995, con trudce lac do6 thi chinh sach
tién t€ van tién hanh binh thuong.

Ham tié"t kiém SAVINGS trong vi mé thong thuong phu thude vao thu nhip INCOME
duogc viét dudi dang hoi quy don:

SAVINGS = B, + B,*INCOME + u;

B dir liéu cua Vuong qudc Vina cho trong giai doan 1970 — 1995 vdi cac dinh nghia céc
bién nhu sau:

SAVINGS: tiét kiém ciia dan cu Vina cho timg nim
INCOME: thu nhap kha dung cua dan cu Vina cho ting nim

DUM: =1 cho giai doan thyc hién chinh sach tién té that chat, = 0 cho giai doan chua
thuc hién chinh sach nay.

Anh/chi thuc hién udc lugng va néu y nghia kinh té ctia cac hé sé hoi quy trong ham hoi
quy don néu trén.

Is SAVINGS C INCOME

Dependent Variable: SAVINGS
Method: Least Squares

Date: 12/11/14 Time: 17:38
Sample: 1970 1995

Included observations: 26

Variable Coefficient Std. Error t-Statistic Prob.
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C 62.42267 12.76075 4.891772 0.0001
INCOME 0.037679 0.004237 8.893776 0.0000
R-squared 0.767215 Mean dependent var 162.0885
Adjusted R-squared 0.757515 S.D. dependent var 63.20446
S.E. of regression 31.12361 Akaike info criterion 9.787614
Sum squared resid 23248.30 Schwarz criterion 9.884391
Log likelihood -125.2390 Hannan-Quynn criter. 9.815482
F-statistic 79.09925 Durbin-Watson stat 0.859717
Prob(F-statistic) 0.000000

Phuong trinh hdi quy ¢6 dang: SAVING; =

62,423 + 0,038 INCOME; + 1i;

Theo 1y thuyét kinh t€ vi md thi 62,423 1a phén tiét kiém tu dinh ctia dan cu Vina. H¢ s
d6 doc 0,038 chinh la khuynh hudng tiét kiém bién cta dan cu Vina.

He s6 hdi quy (=0,038) ¢ ¥ nghia théng ké & muc 1% (Pyawe = 0), nghia 1a khi thu nhap
mdi ndm ting thém 1 USD thi trung binh tiét kiém ciia ngudi dan vuong quic VINA ting

thém 0,038 USD.

b. Anh/chi hiy kiém dinh gia thuyét: “Chinh sach tién té that chit khong lam thay doi tiét
kiém tu dinh va tiét kiém bién cua dan cu Vina”.

Pé kiém dinh gia thuyét chinh sach tién té that chit co anh huong dén kiém tu dinh va
khuynh hudng ti¢t kiém bién cua dan cu Vina. Ta dua bién gia DUM va bién tuong tac

DUM*INCOME vao mo hinh:

D3 Vi Gia Linh 10

Dependent Variable: SAVINGS
Method: Least Squares
Date: 12/11/14 Time: 17:40
Sample: 1970 1995
Included observations: 26
Variable Coefficient Std. Error t-Statistic Prob.
C 1.016117 20.16483 0.050391 0.9603
INCOME 0.080332 0.014497 5.541347 0.0000
DUM 152.4786 33.08237 4.609058 0.0001
DUM*INCOME -0.065469 0.015982 -4.096340 0.0005
R-squared 0.881944 Mean dependent var 162.0885
IAdjusted R-squared 0.865846 S.D. dependent var 63.20446
S.E. of regression 23.14996 Akaike info criterion 9.262501
Sum squared resid 11790.25 Schwarz criterion 9.456055
Log likelihood -116.4125 Hannan-Quynn criter. 9.318238
F-statistic 54.78413 Durbin-Watson stat 1.648454
Prob(F-statistic) 0.000000
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Kiém dinh Wald véi gia thuyét:
Ho: hé s6 hdi quy ctia bién DUM va bién DUM*INCOME bang 0
Hi: c6 it nhat mot hé s6 hdi quy khac 0

[ Equation: UNTITLED Workfile: BT10-DATA:Untitled!,

[view|[proc) Obsect] [Print[Name |[Freeze [Estimate [Forecast [stats [Resids

Coefficient restrictions separated by commas

C(3)=C(4)=0

Examples

cy=0, c@=2%c(® | oK

J [ cance

\Wald Test:
Equation: Untitled

Test Statistic Value df Probability,
F-statistic 10.69006 (2, 22) 0.0006
Chi-square 21.38012 2 0.0000
Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.
C(3) 152.4786  33.08237
C(4) -0.065469  0.015982

Restrictions are linear in coefficients.

DO Pyaige < 5% =>bac bo gia thuyét Ho

D4 Vil Gia Linh
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Nhu vy ta cd du co so dé bac bo gia thuyét cho rang chinh sach tién té that chit khong
lam thay doi tiét kiém ty dinh va tiét kiém bién ctia dan cu Vina.

c. Anh/chi hiy kiém dinh gia thuyét: “Chinh sach tién té thit chit khong lam thay doi tiét
kiém ty dinh cua dan cu Vina”.

Kiém dinh t v6i gia thuyét:

Ho: hé s hdi quy cua bién DUM bang 0

Hi: hé s6 hdi quy ctia bién DUM khac 0

DO Pyage < 5% => bac bo gia thuyét Hy

Nhu vy chinh sach tién té that chit c6 anh huong dén tiét kiém ty dinh cta dan cu Vina.
d. Anh/chi hdy kiém dinh gia thuyét: “Chinh sach tién té thit chit khong lam thay doi tiét

kiém bién cua dan cu Vina”.

Kiém dinh t v6i gia thuyét:

Ho: hé s6 hdi quy ctia bién DUM*INCOME bang 0

Hi: hé s6 hoi quy ctia bién DUM*INCOME khac 0

DO Pyaige < 5% => bac bo gia thuyét Ho

Nhu vay chinh sach tién té that chit c6 anh huong dén khuynh hudng tiét kiém bién cia
dan cu Vina.
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