TRUONG PAI HOC HONG BANG PE 01
PE THI MON KINH T E LUQNG
Thoi gian : 90 phat
Cau 1.

S5 liéu Vé loi nhuan (Y :ty VND) va doanh thu (Xst VND) cia mbt 6 doanh nghiip thuwe nganh may #t &
TPHCM rim 2004 nlx sau

Y (ty VND) 8 9 11 14 20
X(ty VND) 100 105 110 115 120
a. (2diém) Udc lwong ham Bi quy tuyén tinh Y, = B, + B.X; +U; va néu y ngta kinh € cua cac k
sb hdi quy.
b. (2diém) Tinh k¢ s xacdinh aia md hinh. Kém dinh vadanh gia s phu lyp aia md hinh i 46
tin cady 95%

c. (2diém) Kiémdinh gia thiét H,: B, =0; H :B,# 0 wi muc y nghia 5% , tr 46 nhin xét xem
doanh thu c6 tirc ax anh hedng dén lgi nhuan hay khéng ?
auz. , , ,
Két qua hoi quy gitta bién Y va ben X,, X3bang Eviews nkx sau :

Dependent “ariable: ¥
Wethod: Least Squares
Date: 12002108 Time: 2215
Sample: 118

Included observations: 18

“Yariable Coeficient  Std. Error t-Statistic Prob.

> 106.0004 4399031 2409631 0.0253
#2 0.335281 0055304 4808652 0.0002
#3 24585795 08950112 2582638 0.0203

R-squared 0979381  Mean dependent war 183.6444
Adjusted R-squared 05976632 5.0, dependent var o8 94652
=.E. of regression 13.59697  Akaike info criterion 0.208552

Sum squared resid 2F73.162  Schwarz criterion 0.356575
Log likelihood -fOB7724  F-statistic 3562415
Durbin-YYatson stat 0771214 ProbiF-statistic) 0.000000

a. (Ldiém)Viét ham i quy tuyén tinh dia Y theo bén X, va X

b. (1diém)Bién X2 va X3 c6 tixc sr anh hrongdén bién Y hay khong ? Vi sao ?

c. (1 diémBing kiém dinh Durbin-Watson, kim tra xem md hinh c6ay ra hién trong tr twong quan Bc
nht hay khéng ?

Cau 3. @diém)

Hay néu niing kho khin cia ban khi Iam bai 4p nhém . Bn ding nhr nhém @a an da gii quyét
kho khin nay nhr thé nao ?

Chu y : Sinh vién khénduoc sr dung tai lidu vadugc st dung bing $ thong ké
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