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Ban in ndp lic 8h20 sang, tai Hop ndp bai tap trong phong Lab
Ban dién tir giri theo huwdéng dan cia trg gidng

Bai 1 (50 diém) Mot nghién ciru cta tac gia T6 Trung Thanh vé “Pau tu cong ,,lan at ** dau tu tu
nhan? Goc nhin tir mo hinh thyc nghiém VECM” ¢6 két qua ciia ham hoi quy dong lién két nhu
Sau:

Ln(Y;) = 6,57 +0,23In(Gl;) +0,33In(PI;) + G.
(t-stat) (?) (30,46) (28,17)

Ham trén sir dung s6 liéu theo nam, tir 1986-2010 véi nguén s6 liéu cua Téng cuc théng ké. Bién
Y 1a GDP, bién GI 1a dau tu khu vuc nha nudc, va PI 1a dau tu cua khu vuc tu nhan; cac bién nay
deu lay theo gia so sanh nam 1994.

a. Ban hiy cho biét bién In(GI) c6 ¥ nghia théng ké & do tin cay 99% hay khong?
Ho: B2 =

Ha:B,#0

T-stat[In(G1)]=30,46

t, ) =1, 01( —TINV(0.01,22) = 2,82 (chu ¥: tir 1986 dén 2010 c6 n=25 quan sat)
2t

Do [T-stat[In(P1)][>2,82 nén bac bo Ho, chap nhan Ha & d6 tin cay 99%; hay bién In(GI) c6 y
nghia thong ké & do tin cay 99%.
b. Ban hdy cho biét bién In(PI) c¢6 ¥ nghia thong ké & do tin cdy 95% hay khong?

Ban c6 thé lam twong tu cdu a, nhung véi do tin cay 95% (khi d6 ta( k): toos
2 (n- = (25-9)
2

=TINV(0.05,22) = 2,073873058), hoic ap dung theo quy tic “2-t”
Ho: B3 =
Ha: Bg #0

Do béc ty do (df) 1a 22, 16n hon 20; va [t-stat[In(P1)][=28,17 (16n hon 2) nén bac bo Ho, chép
nhan Ha & mtc y nghia 5% (hay ¢ d tin cay 95%). Noi cach khac bién In(PI) c6 y nghia thong
ké ¢ do tin cay 95%.

Hoc vién ciing c6 thé suy luan 1a |t- stat[In(P1)]|=28,17 (16n hon 2,82) nén bién In(PI) c6 y nghia
thong ké & do tin cay 99%; Va suy ra, bién nay ciing c6 ¥ nghia théng ké & do tin cay 95%.
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c. Ban nhan dinh gi vé muc d6 hi¢u qua cia dau tu cong so voi dau tu tu nhan?

He s6 hoi quy ding trude bién In(PT) bang 0,33 cho ta biét hé sd co gidn cua Y theo PI; con hé sd
hoi quy dung trudce bién In(Gl) bang 0,23 cho ta bict hé so co gidn cua Y theo Gl.

Trong diéu kién cac yéu t6 khac khong doi, néu PI tang (hodc giam) 1% thi vé mit trung binh, Y
s€ tang (hodc giam) 0,33 %.

Trong diéu kién cb dinh cac yéu t6 khac, néu GI ting (hodc giam) 1%, thi trung binh Y s& ting
(hoac giam) 0,23%.

Do &' > &' nén co thé noi rang dau tu tur nhan (PI) higu qua hon so véi dau tu cong (Gl).

d. C6 nguoi cho r::?lng hé sb co gidn ciia GDP theo dau tu cong 1a rat 16n, va bing 0,42 ; ban nhan
dinh gi vé phat bi¢u nay.

Ban c6 thé thuc hién kiém dinh hai phia ¢ do tin cdy ma ban chon. Vi du, néu xét & do tin cay
99%.

Ho : B, =0,42

Ha: B, 0,42

Se( 3,)=0,23/30,46=0,00755

Tri thong ké T=(0,23-0,42)/0,0075=-25,16
= too = TINV(0.01,22) ~ 2.82

a
E,(n—k) T,(25—3)

Do [T[>2,82 nén bac bo Ho, chap nhan Ha & d6 tin cdy 99%; hay B, = 0,42

C6 thé kiém dinh béng khoang tin cay, hodc co thé thuc hién kiém dinh 1 phia néu hoc vién
muon thyc hién va 1ap luan theo cach nay.

e. Ban hay udc luong khoang tin ciy 95% cta hé s hdi quy dimg trude bién In(PI)
Se( ,33 )=0,33/28,17=0,01173
= 1505 =TINV(0,05,22) ~ 2,074

[24
Sk =R 259

Khoang tin cdy 95% cua B3 s€ la 0,33 + 2,074*0,01173, hay (0,3057;0,3543)
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Bai 2 (50 diém)

Mua Noel dén, hoi lanh mét chat, duge nhém phan coéng, sau mot hdi hi huc tim kiém 1y thuyét
va dit liéu, anh Téo va chi Ty da thu thap dwoc mot sd bai bao, mot sb dir liéu tir 1990-2007 cua
bién Export (xuét khu), exrate (ty gi4 gita dong USD va dong VND, vi du 1 USD = 16000
VND), GDPVN (GDP cua Viét Nam), GDPWorld (GDP cua thé gioi), FDI (FDI vao Viét Nam)
tir ngudn dir liéu cua Co quan thong ké Lién Hiép Quoc va Tong Cuc thong ké cua Viét Nam.
Muc ti€u ctia anh T¢o, chi Ty 1a di tim mot mo hinh dé du béo cho gia tri xuét khiu & nam tlep
theo, va ho ciing mudn dién giai cac hé s hoi quy. PO 4n nhém sip dén han ndp! Ban ciing 1a
mat thanh vién cua nhém, hay cung anh T¢o, chi Ty trd 101 cac cau hoi sau:

a. Ban ky vong nhu thé nao vé mbi quan h¢ gitra xudt khau va cac bién exrate, GDPVN,
GDPWorld, FDI

Co thé tim duoc nhiu bai nghién ctru xung quanh van dé nay, vi du nghién ctru cua Fugazza
(2004)*. Ong d& cap dén mo hinh dang In-In. Va Méi lién hé thuan chiéu gitra Export c4c bién
exrate, GDPVN, GDPWorld, FDI ciing nhu méi lién hé gitra Export va mot sé bién khac.

Trong trudng hop ndy, ta c6 thé ky vong rang Export c6 mdi lién hé cing chiéu véi cac bién
exrate, GDPVN, GDPWorld, FDI (can ct theo nghién ctru cua Marco Fugazza (2004))

Ban c6 thé tra 10i cau hoi nay t6t hon khi két hop nhiéu 1y thuyét, nghién ctru trudc ... va binh
luan k§ hon vé€ moéi quan hé gitra cac bién.

Tinh toan cac hé sd tuong quan trén dit liéu thu thap duoc (Xem Phu luc 1 vé dir lidu dugc thu
thap)

Covariance Analysis: Ordinary
Date: 12/12/13 Time: 19:12
Sample: 118

Included observations: 18

Correlation
GDPWORLD
Probability EXPORT EXRATE GDPVN FDI
EXPORT 1,000000
EXRATE 0,819991 1,000000
o0,0000 -
GDPVN 0,987702 0,866231 1,000000
0,0000 0,0000 -
GDPWORLD 0,991038 0,813526 0,987740 1,000000
0,0000 0,0000 0,0000 -
FDI 0,750029 0,414765 0,739510 0,779658 1,000000
0,0003 0,0870 0,0005 0,0001 -

Heé s6 twong quan sau khi chuyén vé dang Ln

Covariance Analysis: Ordinary
Date: 12/17/13 Time: 09:31
Sample: 1990 2007

! Marco Fugazza (2004), “Export performance and its determinants supply and demand constraints”, Associate
Economic Affairs Officer, UNITED NATIONS
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Included observations: 18

Correlation
LN_GDPWO
Probability LN_EXPORT LN EXRATE LN GDPVN RLD LN_FDI
LN_EXPORT 1,000000
LN_EXRATE 0,917366 1,000000
0,0000 -
LN_GDPVN 0,994281 0,898772 1,000000
0,0000 0,0000 -
LN_GDPWORLD 0,950480 0,823194 0,950999 1,000000
0,0000 0,0000 0,0000 -
LN_FDI 0,704596 0,558612 0,759850 0,764020 1,000000
0,0011 0,0160 0,0003 0,0002 -

b. Ban hiy x4y dung ham hdi quy:
In(Export,) = 3, + 3, In(exrate,) + /3, IN(GDPVN,) + 3, In(GDPWorld, ) +,

Ban c6 nhan xét gi tir két qua wéc lwong. Néu mo hinh trén 1a mé hinh U (M0 hinh khéng gidi
han), mé hinh R (m6 hinh giéi han) ctia ban s& 13 gi (xay dung mé hinh tir tong quat dén don
gian)? Ban chon mo hinh U hay m6 hinh R?

G0 1énh: Is log(export) ¢ log(exrate) log(gdpvn) log(gdpworld) log(fdi)

Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 12/12/13 Time: 23:08

Sample: 1990 2007

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -13,86905 3,362210 -4,124979 0,0012
LOG(EXRATE) 0,307557 0,179007 1,718127 0,1095
LOG(GDPVN) 1,287176 0,109309 11,77560 0,0000
LOG(GDPWORLD) 0,488243 0,215132 2,269506 0,0409
LOG(FDI) -0,143023 0,035852 -3,989241 0,0015
R-squared 0,996576 Mean dependent var 9,363134
Adjusted R-squared 0,995522 S,D, dependent var 1,013042
S.E. of regression 0,067789 Akaike info criterion -2,314686
Sum squared resid 0,059740 Schwarz criterion -2,067360
Log likelihood 25,83217 Hannan-Quinn criter, -2,280583
F-statistic 945,8664 Durbin-Watson stat 2,292505
Prob(F-statistic) 0,000000
Viét ham hoéi quy

Tir Bang trén, ban c6 thé viét dugc ham hdi quy mau. Bién log(exrate) ¢ ¥ nghia & mic y nghia
11%, céc bién giai thich khac déu c6 y nghia & murc ¥ nghia 10%. Dau ciia cc hé s6 hdi quy £, ,
Bs, B,déu phii hop. Heé s6 S, =-0,143 mang d4u am (trai ddu so v&i ky vong). Bén canh d6, md
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hinh c6 h¢ so xéc dinh cao, dong thot tri tuyét d6i hé s6 twong quan giita cac bién giai thich ciing
c6 gia tri rat 16m (rat gan 1), didu nay c6 thé do bi hién twong da cong tuyén.

Néu ta loai bién log(GDPVN) ra khoi mo hinh thi h¢ s6 hoi quy, cling nhu P-value cua log(FDI)
thay doi rat dang ké, va m6 hinh nay van truc trac do da cong tuyén, va log(FDI) van khong co ¥
nghia thong ké.

M6 hinh loai bién l0g(GDPVN)
Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 12/12/13 Time: 23:10

Sample: 1990 2007

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -48,24852 5,488504 -8,790832 0,0000
LOG(EXRATE) 1,815691 0,411634 4,410936 0,0006
LOG(GDPWORLD) 2,324714 0,487741 4,766288 0,0003
LOG(FDI) 0,025114 0,108241 0,232023 0,8199
R-squared 0,960051 Mean dependent var 9,363134
Adjusted R-squared 0,951491 S,D, dependent var 1,013042
S.E. of regression 0,223121 Akaike info criterion 0,030927
Sum squared resid 0,696963 Schwarz criterion 0,228787
Log likelihood 3,721661 Hannan-Quinn criter, 0,058209
F-statistic 112,1491 Durbin-Watson stat 0,839665
Prob(F-statistic) 0,000000

Néu ta loai bién In(exrate) ra khoi mo hinh thi dau cta log(FDI) van 1a am, trai ddu ky vong; va
mo hinh bi mat di mdt bién quan trong vé mat 1y thuyét (thuong duoc d€ cap trong cac nghién
clru, va ly thuyét vé kinh té hoc).

M6 hinh loai bién log(exrate)
Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 12/12/13 Time: 23:12

Sample: 1990 2007

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -11,08025 3,143024 -3,525347 0,0034
LOG(GDPVN) 1,421544 0,081519 17,43817 0,0000
LOG(GDPWORLD) 0,428298 0,226600 1,890107 0,0796
LOG(FDI) -0,168153 0,034940 -4,812584 0,0003
R-squared 0,995798 Mean dependent var 9,363134
Adjusted R-squared 0,994898 S,D, dependent var 1,013042
S.E. of regression 0,072361 Akaike info criterion -2,221165
Sum squared resid 0,073306 Schwarz criterion -2,023304
Log likelihood 23,99048 Hannan-Quinn criter, -2,193882
F-statistic 1105,971 Durbin-Watson stat 2,420143
Prob(F-statistic) 0,000000
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Néu ta loai bién log(GDPWorld) ra khoi mé hinh thi hé sd hodi quy, ciing nhu P-value cua
log(exrate) thay doi rat dang ké, va md hinh nay van truc tric do da cong tuyén, va log(exrate)
van khong c¢6 ¥ nghia thong ké. Log(FDI) du ¢6 ¥ nghia thong ké nhung lai ngugc dau ky vong.

M6 hinh loai bién log(GDPWorld)
Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 12/12/13 Time: 23:13

Sample: 1990 2007

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -6,699024 1,309851 -5,114341 0,0002
LOG(EXRATE) 0,241671 0,201125 1,201599 0,2495
LOG(GDPVN) 1,467015 0,085732 17,11161 0,0000
LOG(FDI) -0,133307 0,040530 -3,289082 0,0054
R-squared 0,995219 Mean dependent var 9,363134
Adjusted R-squared 0,994195 S,D, dependent var 1,013042
S.E. of regression 0,077187 Akaike info criterion -2,092040
Sum squared resid 0,083410 Schwarz criterion -1,894179
Log likelihood 22,82836 Hannan-Quinn criter, -2,064757
F-statistic 971,4323 Durbin-Watson stat 1,873863
Prob(F-statistic) 0,000000
Neéu ta loai bién log(FDI) thi két qua hoi quy nhu sau:
M6 hinh loai bién log(FDI)
Dependent Variable: LOG(EXPORT)
Method: Least Squares
Date: 12/12/13 Time: 23:26
Sample: 1990 2007
Included observations: 18
Variable Coefficient Std. Error t-Statistic Prob.
C -14,27361 4,829672 -2,955400 0,0104
LOG(EXRATE) 0,598890 0,234871 2,549865 0,0231
LOG(GDPVN) 1,113512 0,144093 7,727713 0,0000
LOG(GDPWORLD) 0,385767 0,306956 1,256751 0,2294
R-squared 0,992384 Mean dependent var 9,363134
Adjusted R-squared 0,990752 S,D, dependent var 1,013042
S.E. of regression 0,097421 Akaike info criterion -1,626419
Sum squared resid 0,132872 Schwarz criterion -1,428559
Log likelihood 18,63777 Hannan-Quinn criter, -1,599137
F-statistic 608,0750 Durbin-Watson stat 1,052482

Prob(F-statistic)

0,000000

Mo hinh hdi quy & 'grén van c6 kha nang bi da cong tuyef:n, tuy nhién diu cta cac hé sb hdi quy la
hop ly va céc bién giai thich déu c6 y nghia thong ké & muic y nghia 5% ngoai trir
LOG(GDPWORLD).

Chuong 5 cia Ramanathan dé cdp rang: khi mot mé hinh bi cong tuyén, néu mot bién rat quan
trong ve mat ly thuyét va P-value cua né nho hon 0,25 thi co thé dwoc xem xét giit lai trong mo
hinh, ¢ day xem xét gir lai bien LOG(GDPWORLD).
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Vay ta lwa chon md hinh nay.’

c. Anh Téo din do suy nghi khong biét nén chon mé hinh nao trong 2 mé hinh sau:

Mb hinh 1: In(Export,) = 3, + £, In(exrate,) + /3, IN(GDPVN,) + 3, In(GDPWorld, ) +

M6 hinh 2: Export; = o, + a,exrate; + a,GDPVN, +a,GDPWorld; + v,

Ban hay dua ra 101 khuyén cho anh T¢éo 1a nén chon mé hinh nao?

M® hinh 1:

Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 12/12/13 Time: 23:22

Sample: 1990 2007

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -14,27361 4,829672 -2,955400 0,0104
LOG(EXRATE) 0,598890 0,234871 2,549865 0,0231
LOG(GDPVN) 1,113512 0,144093 7,727713 0,0000
LOG(GDPWORLD) 0,385767 0,306956 1,256751 0,2294
R-squared 0,992384 Mean dependent var 9,363134
Adjusted R-squared 0,990752 S,D, dependent var 1,013042
S.E. of regression 0,097421 Akaike info criterion -1,626419
Sum squared resid 0,132872 Schwarz criterion -1,428559
Log likelihood 18,63777 Hannan-Quinn criter, -1,599137
F-statistic 608,0750 Durbin-Watson stat 1,052482
Prob(F-statistic) 0,000000
M® hinh 2:
Dependent Variable: EXPORT
Method: Least Squares
Date: 12/12/13 Time: 19:21
Sample: 118
Included observations: 18
Variable Coefficient Std. Error t-Statistic Prob.
C -22109,72 10149,95 -2,178308 0,0470
EXRATE -0,284098 0,427060 -0,665241 0,5167
GDPVN 0,412258 0,236722 1,741529 0,1035
GDPWORLD 0,000926 0,000411 2,256130 0,0406
R-squared 0,985794 Mean dependent var 17577,87
Adjusted R-squared 0,982750 S,D, dependent var 15232,03
S.E. of regression 2000,569 Akaike info criterion 18,23338
Sum squared resid 56031843 Schwarz criterion 18,43124
Log likelihood -160,1004 Hannan-Quinn criter, 18,26066
F-statistic 323,8340 Durbin-Watson stat 0,468177

Prob(F-statistic)

0,000000

2 Chu ¥: Hoc vién ¢6 thé c6 nhitng 1ap luan khéc, tuy vay can phai c6 1ap luan hop 1y dé chon ra dwoc mé hinh tdt

nhét
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Dé dang lya chon m6 hinh 1 1a hop 1y hon, b1 18 m6 hinh 1 gitr dugce cac bién quan trong vé mat
ly thuy¢t, dong thoi cac bien giai thich déu co y nghia thong ké, va co dau phu hop (trir bién
LOG(GDPWORLD) tuy nhién van duoc lya chon)?

Trong khi md hinh 2 ¢6 kha ning bi da cong tuyén manh hon, c6 2 bién giai thich khong c6
nghia théng ké & murc ¥ nghia 5%, bién exrate lai trdi ddu ky vong va Pvalue rat cao, 1én téi
51,67%.

d. Gia sir anh Téo dd chon M6 hinh 1 & cau c. Va chi T lai lam Téo phan van. Chi Ty ndi rang;
khi hoc mén Kinh té hoc, chi c6 ty gia 1a c6 thé anh huong dén xuat khau thoi, dang tuyén tinh
theo cé4c bién hay dang In theo céc bién ciing dugc, chir GDPVN va GDPWorld dau c6 lién quan
gi dén xuit khau. Téo khong biét c6 nén bo di ca hai bién In(GDPVN) va In(GDPWorld) hay
khong. Anh chi hdy g& rdi giup Téo.

Tt M6 hinh 1 & ciu ¢, Téo ¢6 thé thuc hién kiém dinh Wald dé dua ra két luan.

Wald Test:
Equation: Untitled

Test Statistic Value df  Probability
F-statistic 138,6230 (2, 14) 0,0000
Chi-square 277,2461 2 0,0000

Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std, Err,
C(3) 1,113512 0,144093
C4) 0,385767 0,306956

Restrictions are linear in coefficients.

M6 hinh 1: In(Exportj)= By + B2In(exrate;)+ BzIn(GDPVN;j)+ B4In(GDPWorld;)+u”;
Ho : Bs= B4 =0
Ha : Trong hai tham $6 B3,B4;coit nhat mot tham sd khac 0

P-value(Wald)=0,000 (<0,05) nén bac bo Ho, chap nhan Ha & muc Yy nghia 5%. N6i cach khéc,
khong nén loai di ca hai bién In(GDPVN) va In(GDPWorld)

e. Néu anh T¢o x@y dung md hinh tur tong quat dén don gian (Hendry/LSE), thi chi Ty lai thich
lam nguoc lai (tudn trude, lic ngdi & gbc cay me, Téo hira 1a sau khi lam xong bai tap kinh té
luong s& dan chi di uéng bia ma lai quén !). Gio day, chi mudn “tim ra chan 1y theo cach riéng
ctia chi, d6 14 xay dung mé hinh tir don gian dén tong quat. Chi da udc lwong dwgc md hinh dudi
day:

In(Export,) = 3, + 3, In(exrate, ) + .

Glong nhu da binh luén ¢ trén: Chuwong 5 cua Ramanathan dé cdp rang: khi mét mé hinh bj
cong tuyén, néu mét bién rat quan trong vé mdt Iy thuyét va P-value ciia né nhé hon 0,25 thi co
thé dwoc xem xét giit lai trong mé hinh.
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Va chi dang phén vén khong biét co nén dua bién In(GDPVN) vao tiép hay khong? Ban hiy tu
van giup chi Ty.

Céch 1:

Mo hinh dang c6 cua chi Ty

Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 12/12/13 Time: 23:33

Sample: 1990 2007

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -27.84895 4.037753 -6.897141 0.0000
LOG(EXRATE) 3.938909 0.427271 9.218752 0.0000
R-squared 0.841561 Mean dependent var 9.363134
Adjusted R-squared 0.831659 S.D. dependent var 1.013042
S.E. of regression 0.415645 Akaike info criterion 1.186470
Sum squared resid 2.764176 Schwarz criterion 1.285400
Log likelihood -8.678231 Hannan-Quinn criter. 1.200111
F-statistic 84.98539 Durbin-Watson stat 0.969194
Prob(F-statistic) 0.000000

Néu dua tiép bién GDPVN vao:

Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 12/12/13 Time: 23:34

Sample: 1990 2007

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -8.504508 1.529755 -5.559394 0.0001
LOG(EXRATE) 0.530217 0.232796 2.277598 0.0378
LOG(GDPVN) 1.267116 0.077778 16.29154 0.0000
R-squared 0.991525 Mean dependent var 9.363134
Adjusted R-squared 0.990395 S.D. dependent var 1.013042
S.E. of regression 0.099285 Akaike info criterion -1.630636
Sum squared resid 0.147862 Schwarz criterion -1.482241
Log likelihood 17.67573 Hannan-Quinn criter. -1.610175
F-statistic 877.4292 Durbin-Watson stat 0.997754
Prob(F-statistic) 0.000000

Vi mé hinh 2 co R% da hiéu chinh 16n hon so v6i mo hinh 1, va bién In(gdpvn) c6 ¥ nghia thong
ké nén mo hinh 2 t6t hon.

Céach 2:

Hoic sau khi u6c lwong mo hinh 1, trén Eviews ban thyc hién kiém dinh bo sot bién: Equation:
View\Coefficient tests\Omitted Variables-Likelihood Ratio —> nhap bién log(gdpvn).

Pinh Hoang Thing 9



Chuong trinh Giang day Kinh té Fulbright Céac Phuong Phap Dinh Lugng Goi y giai bai tap 9
Nam hoc 2013-2014

- "

[ Equation: UNTITLED Workfile: SOLIEUTONGHOP:Solieut... | = || & || 22 |
|view ||Proc|(Object| [Print|Mame | Freeze | [Estimate |[Forecast| Stats | Resids|

Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 121 2/{2Timno- 23-28 .
Sample: 199 Omitted-Redundant Variable Test 3w
Included obs
—_— One or more test series
"'.I'IEIHEI LOG[:GDP"."N:" Flrﬂtl.
C 0.0000

LOG(EX] 0.0000
R-squared 9363134
Adjusted R-g 1.013042
S.E. of regre{ [ ok | | concel 1.186470
Sum square 1.285400
Log likelihoo S OTGZS T MTaT A= CIET. 1.200111
F-statistic 84 898539 Durbin-\Watson stat 0.869194
Prob(F-statistic) 0.000000

Omitted Variables: LOG(GDPVN)

F-statistic 265,4142 Prob, F(1,15) 0,0000
Log likelihood ratio 52,70792 Prob, Chi-Square(1) 0,0000

Test Equation:

Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 12/12/13 Time: 23:37

Sample: 1990 2007

Included observations: 18

Variable Coefficient Std, Error t-Statistic Prob,
C -8,504508 1,529755 -5,559394 0,0001
LOG(EXRATE) 0,530217 0,232796 2,277598 0,0378
LOG(GDPVN) 1,267116 0,077778 16,29154 0,0000
R-squared 0,991525 Mean dependent var 9,363134
Adjusted R-squared 0,990395 S,D, dependent var 1,013042
S.E. of regression 0,099285 Akaike info criterion -1,630636
Sum squared resid 0,147862 Schwarz criterion -1,482241
Log likelihood 17,67573 Hannan-Quinn criter, -1,610175
F-statistic 877,4292 Durbin-Watson stat 0,997754
Prob(F-statistic) 0,000000

Béng két qua cho thay P-value(F)=0,000 (<0,05) nén mo hinh 1 da bj bo s6t bién In(GDPVN) ->
Can b6 sung thém bién nay vao mo hinh.
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Cach 3:

Cdch nay chi ap dung voi truong hop mau 16n, mau trong bai khéng dii I6n tuy nhién cdch nay
van dwoc néu ra dé tham khao.

Kiém dinh nhan tir Lagrange

(R): In(Export,) = B, + S, In(exrate, ) + 0.

(U): In(Export,) = B3, + f3, In(exrate, ) + /3, IN(GDPVN) +V,
Kiém dinh gia thuyét

Ho: f3,=0

Ha: f,#0

-Buéc 1: Ude lwgng mé hinh (R)

Dependent Variable: LOG(EXPORT)
Method: Least Squares

Date: 12/13/13 Time: 09:22

Sample: 1990 2007

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -27,84895 4,037753 -6,897141 0,0000
LOG(EXRATE) 3,938909 0,427271 9,218752 0,0000
R-squared 0,841561 Mean dependent var 9,363134
Adjusted R-squared 0,831659 S,D, dependent var 1,013042
S.E. of regression 0,415645 Akaike info criterion 1,186470
Sum squared resid 2,764176 Schwarz criterion 1,285400
Log likelihood -8,678231 Hannan-Quinn criter, 1,200111
F-statistic 84,98539 Durbin-Watson stat 0,969194
Prob(F-statistic) 0,000000
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-Buéc 2: Tinh phan du G,

Céac Phuong Phap Dinh Lugng

[ Workfile: SOLIEUTONGHOP - (etdropbohl.my docum... o || = || & ‘
? [ Equation: UNTITLED Worlkfile: SOLIEUTONGHOP:Solieut... | = || & |[s&3s]
a
S ['u'iew] [Dbject] [Print][Name][Freeze] [Esﬁmate][Furecast][SEts][F‘.esids]
3] Der Specify/Estimate...
% Metl Forecast...
Dats : : i : I
ake Residual Series... ake Residuals

BA| 2]  MakeResidual S Make Residual (=3
A
g Inch Make Regressor Group P e
| — Make Gradient Grou @ Ordinarv
A P 3 Qrdinary;

== Make Derivative Group Standardized

Make Model Generalized

— Update Coefs from Equation

R-5yoarew oo T T | Mame for resid series

Adjusted R-squared 0.831658 3 01

S.E. of regression 0415645 Al ™

Sum squared resid 2764176 5

Log likelihood -8.678231 Hannan-Cluinn criter. 1200711
.| F-siatistic 8498539 Durbin-Watson stat 0.969194

Prob(F-statistic) 0.000000

Ta duoc phan du resid01.

-Buéc 3: Udce lugng md hinh: Uy =@, + @, In(exrate,) + @, IN(GDPVN) + @

Dependent Variable: RESID01
Method: Least Squares

Date: 12/13/13 Time: 09:30
Sample: 1990 2007

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.

C 19,34444 1,529755 12,64545 0,0000
LOG(EXRATE) -3,408692 0,232796 -14,64237 0,0000
LOG(GDPVN) 1,267116 0,077778 16,29154 0,0000
R-squared 0,946508 Mean dependent var 1,81E-14
Adjusted R-squared 0,939375 S,D, dependent var 0,403235
S.E. of regression 0,099285 Akaike info criterion -1,630636
Sum squared resid 0,147862 Schwarz criterion -1,482241
Log likelihood 17,67573 Hannan-Quinn criter, -1,610175
F-statistic 132,7071 Durbin-Watson stat 0,997754

Prob(F-statistic)

0,000000

-Budc 4: gia st mau 16n, n*R?=18* 0,946508=17,037144

Tra bang phan phéi Chi-Square véi bac tu do 1a 1, mirc ¥ nghia 5% ta c6 %2=3,841
Vi n.R*> 42 nén bac bo gia thuyét Hy =>nén dua bién LOG(GDPVN) vao mé hinh.
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Céac Phuong Phap Dinh Lugng

PHU LUC 1: BANG DU LIEU THU THAP

Goi ¥ giai bai tap 9

Year GDP World (triéu USD) Export (triéu USD) GDPVN (triéu USD) FDI (triéu USD) Exrate (VND/USD)
1990 22,595,357.99 1,709.76 6,471.74 856.27 6,482.80
1991 23,710,647.31 2,362.65 7,642.40 1,284.40 10,037.03
1992 25,366,624.45 3,428.35 9,867.00 2,077.60 11,202.19
1993 25,866,212.80 3,785.84 13,180.96 2,829.80 10,640.96
1994 27,610,498.78 5,537.74 16,281.18 4,262.10 10,965.67
1995 30,454,517.43 6,804.16 20,736.26 7,925.20 11,038.25
1996 31,079,757.22 10,077.15 24,657.51 9,635.30 11,032.58
1997 30,989,037.75 11,570.33 26,843.62 5,955.60 11,683.33
1998 30,753,804.29 12,203.04 27,209.60 4,873.40 13,268.00
1999 31,952,428.72 14,332.18 28,683.73 2,282.50 13,943.17
2000 32,859,658.10 17,155.09 31,172.63 2,762.80 14,167.75
2001 32,672,873.83 17,850.12 32,685.20 3,265.70 14,725.17
2002 33,990,572.18 19,913.09 35,064.11 2,993.40 15,279.50
2003 38,156,597.67 23,452.27 39,552.50 3,172.70 15,509.58
2004 42,949,906.74 29,862.57 45,427.85 4,534.30 15,746.00
2005 46,509,522.89 36,712.10 57,633.26 6,840.00 15,858.92
2006 50,386,809.93 45,011.65 66,371.66 12,004.50 15,994.25
2007 56,676,991.14 55,038.05 77,414.43 21,348.80 16,105.13

Ngudn: Tong cuc thdng ké; Co quan thng ké Lién Hiép Qudc truy cép tai dia chi:
http://www.gso.gov.vn/default.aspx?tabid=392&idmid=3&ItemID=14346
http://unstats.un.org/unsd/snaama/dnlL ist.asp
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