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PHAN TiCH DU LIEU BANG PHAN MEM SPSS 12.0°
PHAN 2

Céc n6i dung chinh trong phan nay:

1. Mo dir liu tir tap tin dang text

Xem xét sy twong quan giita cac bién
Hbi quy OLS (truong hop don bién)
Hbi quy OLS (truong hop da bién)

A T

Hoi quy trong trudng hop c6 hién twong da cong tuyén hoan hao

* SPSS 12.0 14 san pham d4 dang ky cua SPSS Inc.
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1. M@ dir li¢u tir tap tin dang text
Vao Menu File, Open, Data. Sau do, vao muc Files of type dé chon loai tip tin can truy

xuat dir liéu. O day, chung ta quan tdm dén tap tin dang text (*.txt).
HINH 1

Untitled - 5P55 Data Editor =] x|
File Edit “iew Data Transform Analyze Graphs  Utilitie:  Add-on:  Window Help

SEEET e
l‘l-: Lok _in: I@ M_',—' D ocurmernts j dz' ﬁi v
ST [ 04-02-07 (1 04-05-08 = .
1 7 04-03-23 040507
2 "1 04-04-09 ("1 04-05-08
3 1040419 C104-0515
4 1 04-04-20 (1 04-05-20
5 "1 04-05-05 (C1 04-05-30
=1
i o | i
g
g File name: | | Open I
10
11 Files of lype: | SPSS [° zav) j Cancel |
12 Eucel [*.xls) .
13 Lotus [*.w¥)
— SYLE [~ 3k] &
— — dB aze [*.dbf]
i Nh p "\ {545 Long File Name [*sas7bdat]
n \ SA5 Shart File Name [¢ 2d7)
ch n 545 vE for Windows [*3d2]
| e fx s a5 B for Unig [%.52d1) =
A5 Transport [ «pt)
B [ i - =
Tt [* hat)
4 | k| Data Wiew A wariakle View 7 I | L4
|SF'SS Proceszzor is ready | |

Vi du:

Chung ta s€ mo tap tin pm.txt chia ditr li¢u vé FIRM, VA, K va L di thuc hanh trong
EVIEWS.

HINH 2
& PHM_TXT - Notepad ==l x|
Fil= Edit Search Help
FIBM VA L K =
1 657,25 162.31 279.9%

935.93 214.43 54Z.5
1110.e5 186.44 721.51
1200.8% 245.83 1167.68
1052.68 Z11.4 811.77
3406.02 650.61 4558.02
2427.8% 452,79 306%.91
4257.46 T14.Z2 5585.01

9 1625.19 320.54 1618.75
10 1272.05 253.17 1562.08
11 1004.45 236.44 66Z.04
12 558.87 140.73 875.37 =
13 853.1 145.04 165%6.328
14 1165.63 240.27 1078.75
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Trude tién, can dong tip tin nay lai (néu nhu dang mé ra xem). Sau do, vao SPSS, chon File,
Open, Data. Vao Files of type va chon Text (*.txt). Sau d6 chon tip tin text can st dung la
pm.txt

HINH 3

Untitled - SPSS Data Editor -|2] x|
File Edit “iew Data Tranzform Analyze Graphs  Utliies  Add-ons  Window Help

@[a(5] 8] -] slp] s = SlalE el
|1: I ﬂﬂ
YEr ) var =

1 Laak ir: IaData j & =¥ Ef-

2

3

4

5

B =

7

B

El

0 Fie name:  [PM.TXT | open |

1; Files of type: | Test [*ta) =] Pasts |

13 Cancel |

I I T T T T —

Viéc nhap ndi dung tir tap tin Text trdi qua 6 budec.

e Budc 1 (Hinh 4): Trong Bude 1, SPSS méc dinh san & ché do No, chung ta chi viéc nhép
Next.

HINH 4
Text Import Wizard - Step 1 of b x| =12 x|
File  Edit
B - Welcome ba the text impart wizard!
= G R0 ] R 2R -
wr|El[e | 502000073 40 ﬂ - ; ;
| —— 632 10200 0 83 310§ Thiz wizard will help pou read data from your test file and
1: 633 BT0 023 31.17 specify information about the variables.
var ]
1
2 Does your text file match a predefined farmat?
3 " Yes Browse...
- # Ng —
o
G =
7
Sl - Tentfile: EMEVIEWSAD atab P, TiT
9 10 20 30 40 50 .
1|:| L 1 1 1 1 1 1 1 1 1 1
1 1| FIEM Vo L K - —
= 2|1 857.29 162.31 279.99 I
3|E 935.93 214.43 S542Z.5 I
13 2|5 1110.65 186.44 721.51 -
14 ] o
15
16 -
1 I :I'\Dﬂt < Back I Hexst > I Firish Cancel | Help | ’l
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e Budc 2 (Hinh 5): Trong Budc 2, can chii y dong chir Are variables names included at the
top of your file? , ngu ¥ hoi c6 phai tén bién nam & dong dau tién cta tap tin d6 khong? Néu
phai thi nhap Yes, nguoc lai thi No. Trong truong hop cua tap tin pm.txt thi dong dau tién co

chtra tén bién nén chung ta nhip vap Yes. Sau do, tiép tuc nhap vao nut Next.

HINH 5
Text Import Wizard - Step 2 of b x| =181 x|
File  Edit
= | =] |E — Hows are your variables aranged?
|1 5 i - Yariables are delimited by a specific character [i.e.. comma, tab).
" Fised width - Yaniables are aligned in fixed width columns. var =
1 EEE—
2
3 e variable names included at the top of pour file?
4 e
5
v * Ng —
7
S| - Teutfile: EAEVIEWSAD atahPM. T T
d u} 10 z0 30 40 50 I
1D L 1 1 1 1 1 1 1 1 1 1
11 1| FIRM Vi L K -
2 Z|[1 857.29 162.31 279.989 —
3 935.93 214.43 542.5 NN
13 4|3 1110.65 186.44 7Zl1.51 LI
14 L] | | i
15
16 v|
4 I : I\Dat < Back I HNext > I Firiish Cancel | Help | 4

e Buwdéc 3 (Hinh 6): Chu y dong chir The first case of data begins on which line number?,

ngu ¥ hoi dit liéu s& bat dau tir dong thir may. Khai bao xong, bAm Next.

HINH 6
- = Trong trwong hop nay
T tl t Wizard - Delimited Step 3 of 6 X ~ o ’
= ext Import Wizar elimite ep 3 o 62 s& dlIQ’C SPSS
= | u |E The first caze af data beqging on which line number’? dll’lh Sé,n Vi df)ng dﬁu
17 —How are your cases represented? tién da dU'Q’C khai bao
: ' Each line represents a case 1a tén bién
1 & specific number of variables represents a case: |1 3:
2 .
3 —How mary cazes do pou want bo import’y
A & Al of the cases
5 £ Thefist [1000 cases. |
B & random percentage of the cases [approximate); (10 = ES I
7
S| —Data preview
3 u] 10 20 30 40 50 I
10 L 1 1 1 1 1 1 1 1 1 1
11 1| 657.29 162.31 279.99 - —
T 2| 935.93 214.43 542.5 —
3(F 1110.65 1856.44 721.51 I
13 2|l 1200.89 245.83 1167.68 -
14 g ] 2
15
1k hd
] [\ pat <Back [ Hew> | Finien Cancel | Help | 3
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e Budéc 4 (Hinh 7): Chi y dén cau Which delimiters appear between variables? , ngu y hoi

dir ligu ctia cac bién dugc phan dinh bang cach nao. Bang Tab, bang khoang tréng (Space),

bang dau phay (Comma), ddu chim phéy (Semicolon) hay & dang cu thé nao khac (Other).

O day SPSS thuong mic dinh tai vi tri Space va trong trudng hop cia tap tin pm.txt, dir liéu

giita cac bién dd duoc phan cach bang khoang tréng nén ching ta khong can phai chon gi

thém ma chi viéc nhan Next.

HINH 7
Text Import Wizard - Delimited Step 4 of & il ;Iilil
File  Edit
| |
1 —Which delimiters appear between variables? —what iz the text qualifier?
o oo © Hone ar 2
" Single guote I
2 [~ Comma [ Semicolon -
Double quote —
3 I— =
Other: I I
4 " Other: I
ol
G L
7
S| —Data preview
9 FIRM VA L K ﬂ I
10 1 65729 162,31 279.99
11 2 93593 21445 5425
12 3 111065 186 44 721 .51
13 4 120089 24583 1167 BS
] 1052 65 2114 1177 I
| = e s =l
15
16 -
[] I :I\ Dat < Back I Mest > Firiizh Cancel | Help | ’l

e Buwéc 5 (Hinh 8): Bude 8 1a 1 budc ma SPSS can ching ta x4ac nhan lai xem tén bién va dinh

dang dir liéu ma SPSS da nhén dién 14 diing chua. Néu ching ta mudn thay doi tén bién khac

v6i tén gde clia nd thi s& gd tén mdéi vao hop thoai phia dudi dong chit Variable name, hay

mudn dinh dang dit liéu lai thi s& vao Data format dé diéu chinh. Con néu thay khong cin

phai thay d6i gi thi tiép tuc nhan Next hodc nhan Finish.
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HINH 8
Text Import Wizard - Step 5 of b x| =l2] %]
File  Edit
= | n |E — Specifications for wariable(z] zelected in the data preview
1: Wanable name: Onginal Mame:
FIRH FIRH var =]
; Data format; E—
e INumeric j —
4
3
B =
i
g — Data preview
J L K 3 I
10 162 31 279.49
11 21443 5425
12 156 44 721 51
13 24583 1167 B3 —
211.4 g11.77 —
14 e p Ji
15
16 -
[ I :I'\, Dat < Back I Mext > I Firizh | Cancel | Help | ’I

e Buéc 6: Bude 6 chi la 1 bude thi tuc va chung ta khong can dé ¥ dén nodi dung ma chi can
nhan Finish. Thyc ra, dén Budc 5 thi chung ta da c¢6 thé nhan Finish dé két thiic qua trinh
nhép dir li¢u tir tap tin Text rOi.

S liéu hién ra trong SPSS sau khi dugc import tir tap tin pm.txt sé c6 dang nhu sau:

HINH 9
Untitled - SPSS Data Editor : ==l

File Edt View Data Transform  Analyze Graphs  Utlibes  Add-ons Window  Help

=S| B o]~ =[] #l Fle=| & 5[

|1 : FIRM |1

FIRM A, L K war yar var var

1 1.0 B57.29 162.31 27908

2 20 93593 214.43 a42 A0

3 30 111065 186.44 72151

4 4.0 1200.89 24583 1167 .68

h a0 1062 68 211.40 81177

G E.0 340502 Bo0.51 4558.02

7 7.0 2427 89 45279 30F9 91

a 8.0 4257 45 714.20 5508501

9 9.0 1626.19 32054 1618.75

10 10.0 127205 26317 1662.08

11 1.0 1004.45 23544 BE2.04

12 12.0 8295887 140.73 ave.a7

13 13.0 43,10 145.04 1659698

14 14.0 116563 240,27 1078.79

15 15.0 1917 .55 583673 210934
2. 16 16.0 8349 17 1664 83| 13989 54 -
4 [+ ]y pata view A “ariable View 7 L] | _>|J

Quoc |SPS5 Processor is ready [ [
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bé xem xét sy twong quan gilra cac bién, vao Menu Analyze, chon muc Correlation roi chon
Bivariate. S€ xuat hién hinh sau:

HINH 10
. & \ LA =181 x|
Chon ca ba}blenO VA, L va K roi nhap Addons Window Help
vao nut _®_ dé dua ca 3 bién vao 0
1 Variables roi nhip OK EE' w
1 + Bivanate Comelations o | var =
5 & FIRM Wariables: ITI
i gfﬂ Fazte |
: A E
G Cancel |
; Help |
J — Correlation Coefficients
1? 1 ¥ Pearson [ Kendal'staub [ Speamman
12 1T Test of Significance
13 1 &' Two-tailed " One-tailed
14 ! v Elag sigrificant conelations Dptions...
15 1
Két qua s& hién ra trong ctra s6 Outputl nhu sau:
Correlations
VA L K
VA Pearson Correlation 1 .965* .975*4
Sig. (2-tailed) . .000 .000
N 27 27 27
L Pearson Correlation .965*4 1 .964*4
Sig. (2-tailed) .000 . .000
N 27 27 27
K Pearson Correlation .975*4 .964*4 1
Sig. (2-tailed) .000 .000 .
N 27 27 27

**. Correlation is significant at the 0.01 level (2-tailed).
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3. Hdi quy OLS (truwong hop don bién)
Sau khi xem xét su twrong quan giita cac bién, chung ta tién hanh hdi quy VA theo L. Dé bat dau,
vao menu Analyze, chon muc Regression va chon Linear.

HINH 11

Untitled - 5P55 Data Editor 5] x|
iities  Add-onz  Window  Help

Fie Edit “iew Data Transform  Analze Graphs

i Linear Reqgreszion

x|
Ierendent: 0K |

TRl | iFIRM
— gt’ﬂ — Block 1 of 1 Eeste | — —
— | @K Previous | Mext | ﬂl
[ |ndependent|z]: Cancel |
Pua bién VA vao _Heb |
0 Dependent con
L vao 0 ot [Enter x| I Néu mudn thu
Independent(s). - duoc gia tri dy
Céch dua céc bién skl = doan (Predicted
;A A I— L= ‘ A
sang cac 0 can — Values) va phan
chon da dugc trinh sz Labele du (Residuals)
bay ¢ phan 1 ! thi nhap vao
WLS Weight Save.
_ |
I §tatistics...| Flats... Save.. Dptions... | Ll -
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Dé tinh duoc gia tri
du doan, nhép vao
i)
Unstandardized

Cac Phdong Phap Phan Tich

| BT | Preocedvebes| |
| — | ¥ Unstandardized ¥ Unstandardized
r @& [ Standardized [~ Standardized
: @ [ Adiusted [ Studertized
I ® [~ 5.E. of mean predictions [~ Deleted
I ) [ Studentized deleted
— Distanhces
. ™ Mahalanobis ~ Influence Statistics
[ ™ Cook's I~ DiBetals)
. [ Leverage walues [ Standardized DiEetals]
. I~ DI
e — Prediction |ntervals ™ Standardized DiFi
[ I Mean [ Individual [T Covariance ratio
| LConfidence Interval; IT z -
— — Save to Mew File
. [ Coefficient statistics:  File... |
— — Export madel information ta <ML file
I‘I I Browse |

Sau khi chon xong thi nhip vao Continue dé tro lai hop thoai Linear Regression. Dé tién hanh

Tai lieu phat them

Dé tinh dwoc gia tri
phén dw, ciing
nhip vao 6
Unstandardized

x| gre
Confinue I
Cancel |

Help | war E=

| ) ) I ) — |x

i

hoi quy thi nhap OK. Két qua hoi quy s& dugc hién ra ctra s6 Ouputl nhu sau:

Regression

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 L2 Enter

a. All requested variables entered.
b. Dependent Variable: VA

Model Summary

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .9652 .930 .928 605.74555

a. Predictors: (Constant), L

Quoc Duy
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ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 1.23E+08 1 | 122645979.7 334.251 .0002
Residual 9173192 25 366927.676
Total 1.32E+08 26

a. Predictors: (Constant), L
b. Dependent Variable: VA

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -292.397 185.269 -1.578 127
L 6.533 .357 .965 18.283 .000

a. Dependent Variable: VA

Trong khi d6, & Sheet chira dit liéu chinh, s& xuat hién thém 2 cot dit liéu méi, cot PRE_1 chua

gia trj du doan con cot RES_1 chira gia tri phan du.
HINH 13

Untitled - SP55 Data Editor —181x]
File Edit “iew Data Transform Analvze Graphs  Utilities  Add-ons Window Help

S|H |8 B| <] =k o £l ElEE %
|1 : FIRM |1
FIR /M WA L 4 PRE 1 RES 1 war -

1 1.0 RET.29 162.31 27999 7E7 05723 -110.67723
2 2.0 935,93 214.43 42 80 1108. 46494 -172.53494
3 3.0 1110.65 186.44 72151 025 60748 186.04252
4 4.0 1200.89 24583 1167 B3 1313.59979 -112.70979
q 5.0 1052.68 211.40 81177 1088.67008 -35.99008
B F.0 3406.02 B30.B1 4558 02 421932837 -813.30837
7 7.0 2427 .89 45279 30E9 .91 2BRA. BROSE 237 77056
g 5.0 4257 46 71420 A585.01 4373.44083 -115.98083
g .0 1625.19 32054 1618.75 1801.67700 -176. 48700

4.  Hbi quy OLS (truwong hop da bién)
Bay gio tién hanh hdi quy VA theo K va L, ciing bit diu tr menu Analyze, chon muc
Regression va Linear. Bién VA duoc dua vao 6 Dependent, con K va L cing duge dwa vao 6

Independent(s).
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[ Confidence intervals
[~ Covariance matrix

[ R squared change
[~ Descriptives
[ Part and partial comrelations

Iv' Colinearity diagnostics

L3

— Residuals

[ Durbin‘atson

[T Casewise diagnostics

) &l cazes

% Mutliers outside: |3 stan

HINH 14
Untitled - SPS5 Data Editor 181
Fil=  Edit View Data Transform  Analyze  Graphe  Utilites  Add-ons  Window  Help
i Linear Regreszion x|
. Dependent:
1 FIRiM & FIRM ==F ok
WA
3 o | —
| #®F ~Block 1 of 1
2 Preyious | Mext | Reset |
3 Z z Independent(s): Cancel |
4 Nel} muodn w DL He |
5 kiém tra B
b hién tugng
; da Cél’lg Method: IEnter 'I
g tuyen ’glu’a Selection Yarable: Néu mudn thu dll'(_)'C
10 cac bicn thi [ Fiule... glé tri du doan thi nhép
1; chon Case Label vao Save (giong nhu
= Statistics [ phan hdi quy don bién)
14 WL S Weight:
e ol
_ 16 v - ) )
Glé 4 Data §tatlstlcs...| Plats. .. | Save... | » thoal sé hlén
|
ra l’lhu dau.”
HINH 15
Untitled - SPS5 Data Editor =] x|
File Edt “iew Data Transform Analpze Graphs  Utlies  Add-ons Window  Help
B’“I i Linear Regression x|
1:kz [ FIRM Dependent ok |
War yar &
® .
@ ¥ Model f

\_

Chon Collinearity diagnostics roi
nhap Continue d¢ trd lai hop thoai
chinh cta hoi quy

=

Statistics. . |

WLS WWeight:

Flotz. . Save...

Options. .. |

Quoc Duy
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Sau khi tr¢ lai hop thoai chinh cua hdi quy, bam OK, két qua hoi quy da bién nhu sau:

Regression
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1 K, L2 Enter

a. All requested variables entered.
b. Dependent Variable: VA

Model Summary

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .9802 .960 .956 469.86415
a. Predictors: (Constant), K, L
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 1.27E+08 2 | 63260317.93 286.541 .0002
Residual 5298536 24 220772.321
Total 1.32E+08 26
a. Predictors: (Constant), K, L
b. Dependent Variable: VA
Coefficients®
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 114.338 173.431 .659 516
L 2.338 1.039 .345 2.250 .034 .071 14.051
K A71 112 .643 4.189 .000 .071 14.051
a. Dependent Variable: VA
Collinearity Diagnostic$
Condition Variance Proportions
Model _Dimension | Eigenvalue Index (Constant) L K
1 1 2.619 1.000 .03 .00 .01
2 .365 2.681 .51 .00 .03
3 .016 12.699 .46 .99 .97
a. Dependent Variable: VA
Quoc Duy 12
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5.  Hbi quy trong truwong hop cé hién twong da cong tuyén hoan hio

Gia su trong dir 1iéu c6 thém bién K2 = K x 2, thuc hién lai cac budc nhu trong phén 4 ¢ trén,

chung ta thu dwoc két qua nhu sau:

Regression
Model Summary
Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .9802 .960 .956 469.86415
a. Predictors: (Constant), k2, L
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression | 1.27E+08 2 | 63260317.93 286.541 .0002
Residual 5298536 24 220772.321
Total 1.32E+08 26
a. Predictors: (Constant), k2, L
b. Dependent Variable: VA
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 114.338 173.431 .659 516
L 2.338 1.039 .345 2.250 .034 071 14.051
k2 .236 .056 .643 4.189 .000 .071 14.051
a. Dependent Variable: VA
Excluded Variables®
Collinearity Statistics
Partial Minimum
Model Beta In t Sig. Correlation Tolerance VIF Tolerance
1 K 2 .000 .000

a. Predictors in the Model: (Constant), k2, L
b. Dependent Variable: VA

Trong trudng hop nay, xuit hién 1 bang thong bao bién bi loai bo ra khoi mé hinh héi quy vi ¢6

hién twong da cong tuyén hoan hao, d6 1a bién K. Nguyén tic loai bién ciia SPSS 14 loai bién bé

hon (vi K2 = 2xK).
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