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Bai tap 8

Bai 1: (50 diém)

Dudi day la bang két qua hdi quy ciia mot mo hinh kinh té luong:

Dependent Variable: Y
Method: Least Squares
Date: 11/10/05 Time: 22:56
Sample: 1 200

Included observations: 200

Variable Coefficient  Std. Error  t-Statistic Prob.

C -1689.783 518.2858 -3.260331 0.0013

X2 0.007695 0.003576 2.152021 0.0326

X3 79.76524 49.25838 1.619323 0.1070

X2*X3 74.16483 123.7128 0.599492 0.5495

X3*X3 37.87703 8.552994 4.428511 0.0000

D1 746.9610 297.3025 2.512462 0.0128
R-squared 0.172804 Mean dependent var 1253.115
Adjusted R-squared 0.151484  S.D. dependent var 1764.184
S.E. of regression 1625.076  Akaike info criterion 17.65404
Sum squared resid 5.12E+08  Schwarz criterion 17.75299
Log likelihood -1759.404  F-statistic 8.105433
Durbin-Watson stat 1.855648 Prob(F-statistic) 0.000001

Duya vao bang trén tra 161 cac cau hdi sau:

a. Mo hinh duoc trinh bay & trén bién ndo co y nghia thong ké & muc y nghia 1%, 5%?

b. Véi mirc y nghia 12 bao nhiéu thi bién X, va X3 cliing c6 y nghia thong ké?
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¢. Udc luong khoang tin cay 95% ciia bién X,?

d. Co nguoi cho rang mé hinh nay c6 tinh giai thich rat thap, cac bieén dugc dua vao mod

hinh nay khong giai thich dugc sy bién thién cia Y (cé nghia 1a R? = 0), hiy kiém dinh

phat biéu nay?

e. Cac ly thuyét va nghién ctru thyc té trude dé déu két luan X3 tac dong 1én Y mot cach rd

rét. Theo chién lugce xay dung mo hinh tir tong quat t6i don gian ban s& loai nhing bién

nao ra khoi mo hinh? Tai sao?

Bai 2: (50 diém)

File dinh kém theo bai tap nay (chi tieu y te_thu nhap.xls) la dir liéu tir 65 quan sat tai T.p

Ho6 Chi Minh. St dung Eview d¢€ 1am céc cong viéc sau:

a.

Xay dung mé hinh hdi quy vé mbi quan hé tuyén tinh véi bién phuy thudc 1a “Chi tiéu
cho y té ctia chu ho” va céc bién giai thich lan luot 1a: “Thu nhap”, “Tudi cua chu
ho”, “Tré em dudi 15 tudi”, “S6 phu nir trong do tudi sinh dé”, “Quy mo6 hg” . Ban c6
nhan xét gi vé két qua ude lugng noi trén?

Dung chién luoc xay dyng mé hinh tir tong quat dén don gian. Néu mé hinh dung
trong cau (a) 1a mo hinh khong gidi han (mo hinh U) thi m6 hinh gidi han (md6 hinh
R) cta ban 1a gi?

Hbi quy md hinh gidi han ma ban dé nghi trong cau( b), ban lwa chon md hinh nao?
Tai sao?

Néu ban xay dung md hinh theo chién luoc tir don gian toi tong quat thi ban sé& bat
dau béng bién gidi thich nao? Ly gidi su lya chon ctia ban?

C6 nguoi cho rang dang ham dting ciia mo hinh tuyén tinh nay (mé hinh bi giéi han
— R —trong céu c) phai dung logarit co sd tyr nhién cta “téng chi tidu y té ctia ho”

(In(Y)) 1am bién phuy thudc. Ban c6 dong ¥ v6i quan diém nay khong? Tai sao?



