Chuong trinh gidng day kinh t& Fulbright Céc Phuong phdp Phan tich Phén tich di liéu bing phdn mém SPSS 12.0°
Nién khoa 2004-2005

PHAN TiCH DU LIEU BANG PHAN MEM SPSS 12.0°
PHAN 4

Noi dung chinh trong phan nay:
1. Khai bdo céc thong s& clia bién

2. Tao bién gid

3. Hdi quy OLS két hop v6i phuong phdp Stepwise

* SPSS 12.0 14 sdn phdm di dang ky ctia SPSS Inc.
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1.

Khai bio cic thong so ctia cac bién trong b dir liéu

Khi st dung SPSS 12.0, chiing ta thudng thdy hai Sheet: Data View va Variable

View. Data View chita dif liéu con Variable View chita cdc thong tin clia cdc bién

trong dit liéu. Céc thong tin ndy bao gdm:

a.
b.

2 R~ W e

@

h.

i.

J-

Name: tén ctia bi€n.

Type: loai dit liéu ctia bién.

Width: s& lugng ky tu hay s& lugng chit s& dugc hién thi.

Decimals: s6 lugng chit s& thap phan.

Label: nhan cla bién.

Values: nhin hoéc gid tri clia cdc quan sat trong bién (phdt huy tic dung tot trong
thong ké mo td).

Missing: s& lugng quan sat bi khuyét.

Columns: chiéu rong cla cot.

Align: vi tri (n€u 12 s6 thi s& 12 bén phai, con 12 ky tu s& nim bén trdi)

Measure: thang do

Chi ti€t cho mét sO thdng tin quan trong ctia bién:

a.  Name: tén cla bi€n. Tén bi€n phdi bit diu bing mot chit va c6 do dai tdi da 1a
64 ky tu (khong st dung céc ky ty dic biét, khong két thic tén bién bing diu
cham “.”)

b.  Type: loai dit liéu ctia bién.

HINH 1

— — !

Mame Typ= Width | Decimals Label Value—l
L / Nhap vao géc phdi ctia 6 Type
18 s€ hién ra cac lva chon khac
19 [~ nhau d€ quy dinh loai dit liéu
20 I EiE

T| X

21

= Humenc
— e

" Comma width: [8 |
73 Dot — Cancel

Decimal Places: |2
24 " Scientific notation - I_ Help |

" Date
25 =
" Daollar
26 ™ Custom curmency

27 ™ Shing
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c.  Measure: thang do

Trong SPSS 12.0 ¢6 3 loai thang do: Scale, Nominal va Ordinal.

e Scale: cho biét dit liéu 1a nhitng con s& dinh lugng (vi du: thu nhap, tudi, chiéu cao
).

e Nominal: dit liéu 12 chit hodc con s8 dinh tinh (vi du: nam, nft, hay 0, 1).

e Ordinal: dir liéu 12 chit hoic con s dinh tinh nhung chid y dén thi bac, mic do
cao thap, niing nhe... (vi du: thap, trung binh, cao; kich liét phdn ddi, phdn doi,
nhat tri, nhat tri cao).

2.  Tao bién gia

Gid st ching ta ¢6 bo dir liéu sau dugc import tit Excel:

HINH 2

CAR_SALE - SPSS Data Editor 2] =

Fil=  Edit Wiew Data Transform Analpze Graphs  Utlitiee  Add-on:  Window  Help

S|E|S| B o] =|k| 4l = Bl&F 3@
|1 : hgay |1
bien doanh_thu|lcal_xe| don_gia quy var varj

1| Toyota 21500 |oto 21500 1
2| Toyota 28400 oto 28400 2
3| Toyota 32000 | oto 32000 3
A1 Toyota 42000 [oto 42000 4
5| Toyota 23990 [oto 23990 2
&) Toyota 33950 |xe tal 33950 3
T Toyaota 62000 |oto 62000 1
8|Honda 26990 oto 26990 4

Dit liéu nay 1a cdc quan sit ngiu nhién clia mot clra hang bdn 6td va xe tdi trong nam.
Trong do:

* hieu: tén clia nha sdn xuAt.

= doanh_thu: doanh thu trong ngay quan sat (USD).

» Joai_xe: loai xe 6t0 hay xe tai.

= don_gia: don gid (USD).

= quy: quy ma quan sit do rdi vao.
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2.1. Tao 3 bi&n gia th& hién Quy 1, Quy 2 va Quy 3
Vao Menu Transform, chon Compute
HINH 3

(= CAR_SALE - SPSS D ajguae -2 x|
Ele Edit View Data fry Ddat tén quyl vao 6 | Addons ‘wWindow Help

IiFhlnlgl «|.| Target Variable mlml el |
G 56 0 vao day rdi

|EI: hieu s —. T b,a\:m OK = B
Target Y anablgg Murnernic E gpfession: var—
fquy1 = [d =

Tupe & Label... | _I —
(8] hieu ‘ 4 I T
< doanh thu [doanh_thu 1 <> 718]3] Functions: —
[BY loai we [loal_xe] | <=lz=] 415]6] [2ESnumesm) il —
i i 5 = AN test value value,...)
% dzﬂ 2 ldon_g} —I ;I—=I llilil ARSIM[numexpr] |
s _II i|_|| 0 |_| AR TAMN[numexpr)

COFMORM[zvalue) I
= =] _Delete | |coFBERNOULLIg.R)

KN

0k I Eastel Eesetl Eancell Help | —

aalrr ] ! e I I BT A~

LAan lugt thyc hién nhu thé cho quy2 va quy3. Lic ndy trong dif liéu dd xuit hién bién

quyl, quy2 va quy3 vdi tit ci cdc gid tri déu bing 0.

Tiép theo, lai tré vio Compute.

HINH 4

CAR_SALE - 5P55 Data Editor =& x|
Fil= Edit Wiew Data Transform Analpze Graphs  Utilitiez  Add-on:  Window  Help

S|E|S| B o] =k 4l e EkE 3@
|El:hieu |

+ Compute ¥anable

Chon 1 bién gi4 cho quy nao dé dé€ dua
vao Target Variable (quy3 ching han).

= Target Yanable: i Epression: . B N .
NETE - Ti€p theo gd s6 1 vao 6 nay rdi nhan nut
L] Type & Label... | If.
L | &) hieu | L4 I -
@duanh thu [doanh_thu] LI LILI llilil Functions:
r [ loai xe [loai_xe=] _I il:l ilil_l =] ﬂ
L i i . - tvalue, value....
GBI e = BT FTE) i
L Ao s 0 L1 |ARTAMnumexpr]
@ quyl —I _I_ll COFMORM|[zvalue)
L | que ElE elete | |COF BERMOULLI[q.0) |
|| ® w3 ; |K/
Ok I Paszte | Beset | Eancell Help |
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HINH 5

CAR_SALE - 5P55 Data Editor =8| x|
File  Edit ‘Wiew Data Transform Analyze Graphe  Utilitier  Add-on:  Window  Help

=|H|8| B| || =|k| &l Fle=| BlEE 2

y Compute ¥Yarnable

Zy A . e
[ e : - | Trudc tién, chon Include if case
T arget ¥ aniable: Mumeric Expressian:

o = satisfies condition

Compute Yanable: If Cazes

M 'm = Include all cases
- @ doanh thu [daanh_thu) ' Include f caze satisfies condition;
| |8 loai xe [loai_xe] quy=3 |
#> don gia [don_gia]
| #® o =
[ | @ qui
@ quy2 1 Rd &3] Functions: E
[ | ®awd | <=]>=] 415 =
1 = =]~ 1]213] Sau do, dua bi€n quy vao
- 2 &l1] o (.|| 0naybingnit C roi “=
L = 0] _Delete | 3” Continue
- Continue I Cancel | Help |

L A

Trd lai hop thoai phia trudc, ti€p tuc chon OK d€ hoan tit tao bi€n gia quy3, va tiép tuc
lam tuong ty cho quyl va quy?2.
2.2. Tao bién gia cho loai xe
Vao Transform, Recode, Into Different Variables. Tic l1a ching ta s€ ma hda lai
bién loai_xe, va s& cho ra mot bién mdi (néu chon Into Same Variables thi SPSS sé&

bién ddi rdi thay thé ludn thong tin clia bién cii).

Qudc Duy 5



Chuong trinh gidng day kinh t& Fulbright

Nién khéa 2004-2005

HINH 6

(1) Chon bién
loai_xe dua vao 6
nay

Céc Phuong phdp Phan tich

m\ Analyze Graphs  Utlties  Add-o

+ Recode into Different Yanables

% | a8 =] [ m(e
=

[A1 hieuy

— @ don gia [don_gia]
| |®aw

& quyl

| @ au

|| w3

@ doanh thu [daanh_thu

String Y ariable -» Output YWarable:

loai we --» id we

L]

Old and Hew Values...l |

/

Phén tich di liéu bing phdn mém SPSS 12.0°

=18
window Heln
(2) bit tén bién
mdi (vi du: id_xe)
x|

— Output Y ariable
Marne:

Iiu:l_:-ce \
Label:

Ii.. | /

(3) Change

. (4) Old and New Values

/

)8 | Eastel Eesetl Eancell Help |

CAR_SALE - 5P55 Data Editor =8| x|
Fil=  Edit Wiew Data Transform Analyze Graphe  Utilitier  Add-on:  Window  Help
Z|HS = oo =k al Flr EEF %l
I | (1)Gs vao (2) G& vao
i Recode into Differe/nt ! chit oto s6' 1 hoic 0 |
x| Ahle—————
- 0ldValue Mew Walue
® | Y alue: || 1 * Va_lue:|7 = System-mizzing
[ — % ) System-mizsing = Copy ald valie(z)
L @ " System- or user-missing Qld --» Mew:
" Fange: / fodd I ‘oka’ - 1
— |® I— —— I— = we tal' - 0 ﬂl
S Change |
" Bange:
— Lowest through | Hemoye |
— £ H 3) Add [T Output variables are stings Khi 2 ,gla .tl'l da\
— I- 515 1 [~ Corvert numeric strings bo nun] du'(jc Xac dll’lh thi
T Sau do ldp lai 3
o buéc cho xe tai. n Cantinue | Cancel | H Continue
|
12|Honda S0600|oto | 25300] 1| 00| Iﬂ
Y4 v s Data view £ varisble view, § ] | 3

S < a S

LAy dif liéu tir file DATA4-6 ctia Ramanathan.
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HINH 8

data 4-6 - 5PS5 Data E ditor =18 x|

File Edit “iew [Data Trangform gnalyzelﬁraphs Utilitizz  Add-ons  window  Help

=|J|8| = o] =k & e BlEE %2
|1 - COLLEGE |2E=.8
COLLEGE| FAMSIZE |HIGHSCH| MEDINC |[POVRATE| UNEMP | URB j
L

1 28,8 259 526 45,037 3.1 53 183
2 24.0 247 636 29,276 16,7 2,2 42
3 14,0 241 685 35,062 0,3 7.2 55,0
4 1945 248 a2.1 28314 122 9.4 310
5 14.4 250 672 32211 7.5 105 70,8
5] 11.1 2.84 518 28,230 104 157 316
7 316 2.64 549 51651 55 5.6 281

Bay gid ching ta s& hdi quy OLS két hop vdi phuong phidp Stepwise vdi bién phu

thudc 1a POVRATE, bién ddc 1ap 12 tit ca cdc bién con lai trong dif liéu.

T4c dung clia phuong phip Stepwise dugc hiéu ndm na 13 gitdp ching ta tim ra dudc
nhitng k&t hop clia cdc bi€n ddc 1ap sao cho két qui hdi quy sé& “tot” theo huéng cdc
gid tri thong ké t , F ¢6 y nghia, va viéc lya chon cdc két hdp nay sé& dudc cin cit vao
kha ning lam gia ting gia tri ctia R,

Pé€ bit diu, vio Menu Analyze, Regression, Linear roi dua bién POVRATE va 6

Dependent va cdc bién con lai vao Independent(s).
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HINH 9
data 4-6 - SP55 Data Editor =8| x|
File Edt “iew Data Transform  Analpze  Graphs  Utilihe:  window  Help
Ii’*l + Linear Regression x|
: Dependent:
|1 cpc | < college n =cF | ok I
@ famsize - |® ek Faste | urh var =
— ghighseh' ~Block 1 of 1 = TE
 E— meding . | | Beset | :
@ unemp Freyinus [ [=Hs 10
@ urb Independent(z]: ﬂl 65.0
[ & college - Help | 3.0
famnsize .
E ® = 70.8
B 6
tethod: I Stepwise ;" I 281
a8.5
| Vao Method, chon Selection Variable: 510
I Stepwise ] | Rk | 371
Casze Labels: 195
| v 12.4
40.0
WS »r | 5tati3tics...| Flats... | Save... | Optians. .. | 27
458

K&t qua hdi quy dugce trinh bay nhu sau:

Bang 1: Trinh bay thong tin cho bi€t SPSS di tim ra dugc bao nhiéu két hgp tot theo

thong ké t va F. Pdng thdi, cdc md hinh xudt hién sau s& c6 gid tri R* va R? hiéu chinh

16n hon mo hinh xuét hién truc (xem bang 2).

Variables Entered/Removed(a)

Variables Variables

Model Entered Removed Method

1 MEDINC Stepwise (Criteria: Probability-of-F-to-enter <= .050, Probablllty-i)f-F-to-
remove >=.100).

5 HIGHSCHL Stepwise (Criteria: Probability-of-F-to-enter <= .050, PrObabl“W‘ff'F'tO'
remove >=.100).

3 FAMSIZE Stepwise (Criteria: Probability-of-F-to-enter <= .050, Probablllty-ff-F-to-
remove >=.100).

4 COLLEGE Stepwise (Criteria: Probability-of-F-to-enter <= .050, Probablllty-i)f-F-to-
remove >=.100).

a Dependent Variable: POVRATE
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Bang 2:
Model Summary
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 .782(a) .612 .605 2.4870
2 .895(h) .800 .793 1.7999
3 .903(c) .816 .805 1.7445
4 .912(d) .831 .818 1.6870

a Predictors: (Constant), MEDINC

b Predictors: (Constant), MEDINC, HIGHSCHL

¢ Predictors: (Constant), MEDINC, HIGHSCHL, FAMSIZE

d Predictors: (Constant), MEDINC, HIGHSCHL, FAMSIZE, COLLEGE

Bang 3:
ANOVA(e)
Sum of

Model Squares df Mean Square F Sig.

1 Regression 545.424 1 545.424 88.181 .000(a)
Residual 346.376 56 6.185
Total 891.799 57

2 Regression 713.626 2 356.813 110.144 .000(b)
Residual 178.173 55 3.240
Total 891.799 57

3 Regression 727.461 3 242.487 79.679 .000(c)
Residual 164.338 54 3.043
Total 891.799 57

4 Regression 740.961 4 185.240 65.088 .000(d)
Residual 150.838 53 2.846
Total 891.799 57

a Predictors: (Constant), MEDINC

b Predictors: (Constant), MEDINC, HIGHSCHL

¢ Predictors: (Constant), MEDINC, HIGHSCHL, FAMSIZE

d Predictors: (Constant), MEDINC, HIGHSCHL, FAMSIZE, COLLEGE
e Dependent Variable: POVRATE
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Bang 4: Cic hé s6 hdi quy va thdng ké t

Coefficients(a)

Unstandardized Standardized
Model Coefficients Coefficients t Sig.
B Std. Error Beta
1 (Constant) 23.131 1.446 15.997 .000
MEDINC -374 .040 -.782 -9.390 .000
2 (Constant) 41.849 2.801 14.943 .000
MEDINC -.435 .030 -.909 -14.475 .000
HIGHSCHL -.288 .040 -.452 -7.206 .000
3 (Constant) 31.775 5.449 5.831 .000
MEDINC -.421 .030 -.880 -14.131 .000
HIGHSCHL -.235 .046 -.369 -5.111 .000
FAMSIZE 2.434 1.141 .148 2.132 .038
4 (Constant) 19.172 7.826 2.450 .018
MEDINC -.552 .067 -1.154 -8.284 .000
HIGHSCHL -139 .063 -.218 -2.214 .031
FAMSIZE 5.414 1.758 .329 3.079 .003
COLLEGE 195 .090 .380 2.178 .034

a Dependent Variable: POVRATE

Bang 5: C4c bién bi bd ra trong qud trinh chay hodi quy

Excluded Variables(e)

Partial Collinearity
Model Beta In T Sig. Correlation Statistics

Tolerance
1 COLLEGE .157(a) .998 .323 133 .281
FAMSIZE .339(a) 4.809 .000 544 .999
HIGHSCHL -.452(a) -7.206 .000 -.697 .921
UNEMP .342(a) 3.082 .003 .384 490
URB -.094(a) -1.133 .262 -.151 .993
2 COLLEGE -.038(b) -.324 747 -.044 .266
FAMSIZE .148(b) 2.132 .038 .279 .708
UNEMP .071(b) 733 467 .099 .386
URB -.010(b) -.155 .878 -.021 .955
3 COLLEGE .380(c) 2.178 .034 .287 .105
UNEMP -.055(c) -.485 .630 -.066 .270
URB -.114(c) -1.620 A11 -.217 .666
4 UNEMP .025(d) 212 .833 .029 242
URB -.091(d) -1.296 .201 -177 .645

a Predictors in the Model: (Constant), MEDINC

b Predictors in the Model: (Constant), MEDINC, HIGHSCHL

¢ Predictors in the Model: (Constant), MEDINC, HIGHSCHL, FAMSIZE

d Predictors in the Model: (Constant), MEDINC, HIGHSCHL, FAMSIZE, COLLEGE
e Dependent Variable: POVRATE
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Tuy nhién, viéc luva chon md hinh thich hgp cho nghién citu con phu thudc vao nhiéu
y&u t6 khéic nita, phudng phdp Stepwise chi 12 mot cich gitp c6 thé chiing ta tié€t kiém
thdi gian hay ggi ra mot y tudng vé viéc két hop cac bién doc 14p trong qué trinh hoi
quy. Né&u nhu chiing ta chua nim vitng vé hdi quy bdi thi sé khong phat huy dugc tién

ich cua phudng phdp nay.
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