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Bai 1:

Table 7.3 trong bod sb liéu cia Gjuarati cho dir liéu vé tong san luong thuc (Y, triéu
NT$%), nhap lugng lao dong (Xo, tinh trén 1000 ngudi), va nhap luong vén thue (Xs, triéu
NTS$) trong khu vuc san xuat cong nghiép ctia Dai Loan tir 1958 dén 1972.

Gia sur ban c6 2 mod hinh sau day:

Y, =

Br+ By Xy + B Xy + U, (1)

InY, =, +a,INn X,, +a;In X, +u,  (2)

Cau hoi:

(@)
(b)
(©
(d)

(e)
()
)
(h)

[3’2 va ﬁs ¢6 y nghia thong ké riéng biét khong?
Chung c6 khéc 1 vé mit théng ké khong?
&, VA @&, c6 y nghia théng keé riéng biét khong?
Két qua udc lugng @, va @, cho phép chung ta két luan gi vé san xuat cong
nghié€p cua Pai Loan giai doan 1958-1972?
Dit liéu c6 tng ho gia thuyét cho rang b, = bz = 0 hay khdng?
Hay kiém dinh gia thuyét cho rang oo = a3 = 0?
Ban thich chon mé6 hinh nao? Vi sao?
Hay so sanh céc gia tri R? cua hai mé hinh?

Ghi chu: Ban c6 thé sir dung mirc y nghia 5%.

! Tién dollar méi ciia Pai Loan (New Taiwan dollars)
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Bai 2: (Bai 8.32, Gjuarati 3, Nhu cau vé cdp)

Table 8.32 trong bd s6 liéu cua Gjuarati cho dir li€u duoc st dung bdi cac nha san xuét
cap dién thoai dé du bao muc ban cho khach hang chinh trong thoi ky 1968-1983.
Céc bién trong bang dugc xac dinh nhu sau:

Y =muc ban hang nim trong MPF, tinh bang triéu feet doi

X, = tdng san pham quéc gia (GNP), ty do la

X3 = sd luong nha xdy méi, ngan cin nha
X4  =ti1é that nghiép, phan tram
Xs = 1ai sudt gbc? cuia 6 thang trudc

Xe = kha nang truy cap internet nhanh hon, %

Ban phai xem xét mo hinh sau day:

(@)
(b)
(©)
(d)

(€)

Yi = by + boXor + b3Xst + DaXar + bsXs + bsXet + Ut

Hay uéc luong hdi qui trén?

Dau ky vong cta cac hé s6 ciia mé hinh nay nhu thé nao?

Céc két qua thuc nghiém c6 tudn theo cac ky vong tién nghiém khong?

Céc hé s6 hdi qui riéng wéc lwong duge co ¥ nghia thdng ké riéng biét tai muc
y nghia 5% khong ?

Gia su rﬁng: dau tién ban chi hoi qui Y trén X,, X3 va Xy, sau d6 ban quyét
dinh thém céc bién X5 va Xs. Ban lam thé nao dé tim ra rang viéc thém cac
bién X5 va Xs cO dang hay khong? Ban sir dung phép kiém dinh nao? Trinh
bay cac tinh toan can thiét.

? Lai suat gbc 1a 13i sut cho vay thap nhat (vi du nhu LIBOR hay l3i suét lién ngan hang) danh cho khach
hang c6 uy tin
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