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Caul
Cho két qua udc luong dudi day voi Q 1a gia trj san lwong ctia doanh nghiép (don vi tinh: ty dong), L:
s6 lao dong cuia doanh nghiép.

Dependent Variable: Q

Method: Least Squares

Included observations: 41

Variable  Coefficient

C 1.423131

L 0.892879

R-squared 0.507424

a) Viét ham hodi quy tong thé va ham hoi quy mau. Giai thich y nghia ctia hé s6 goc sau khi wdc luong.
b) Giai thich y nghia ctia hé s6 xac dinh. Néu doanh nghiép c6 100 lao dong thi udc luong diém cho
san lugng trung binh ctia doanh nghiép 1a bao nhiéu?

Cau 2

Dé diéu tra tac dong cua ti 1¢ lam phat (X, don vi tinh: %/nam) dén 1ai suét ngan hang (Y, don vi

tinh: %/nam), nguoi ta thu thap dit li¢u trong 33 ndm va thu dugc két qua:

Yi = 6,137366 + 0,312345X; + 0,094599Ti + ¢
t = 8,150243 1,913359 0,29661
P-value = 0,0001 0,0973 0,7754

TSS = 48,5; RSS = 8,205539
trong d6 T 13 bién thoi gian (don vi tinh: ndm)

a) Tinh R?tir 46 nhan xét vé mikc dg phi hop ctia ham hoi quy?

b) Co thé két luan ca hai bién X va T déu khong tac dong dén Y véi mirc y nghia 5% hay
khong?

¢) Hay dé xuit mot bién doc 1ap khac dua thém vao mé hinh va ki vong dau ctia hé sé hdi quy
g v6i bién thém vao.

Nghién ctru dau tu (INV, don vi tinh: ti ddng/nam) ctia hod gia dinh phu thudc vao 13i suat (IR, don vi
tinh : %/nam) dya trén mau quan sat gdm 40 ho gia dinh cho két qua nhu sau:

Ln(INV) = 0,372 + 0,076IR + e

(se) (0,25) (0,018)

a) Hay cho biét ¥ nghia cua hé sd goc sau khi uéc luong.

b) Lai suat c6 anh huong dén dau tu cta ho gia dinh voi mirc y nghia 10% khong?

Cho biét :

t0,025;37 2 026 tO 025;38 2 024

to,05;37 =1,687; t0,05;38 =1,686
Cau4



Goi S 1a san lugng cua mot co sd san xuét, K 1a nguén vbn, L 1a lao dong, T la bién sb cong nghé.
Khi hoéi quy S theo K, L, T thu duoc két qua sau:

Dependent Variable: S

Included observations: 34

Std. t-
Variable Coefficient Error Statistic Prob.

-20.6583 22.0029
10.7720  2.1599
17.2232  4.5279

5.8332 4.9235

X0

R-squared 0.71699

a) Nguoi ta nghi ngd mé hinh c6 hién twong da cong tuyén, hiy néu mot cach kiém dinh hién
tuong nay.

b) Ngudi ta thuc hién hdi quy T theo L, K ¢6 hé sé chin thu duoc R? = 0,6213. Két qua d6 cho
biét diéu gi véi muc ¥ nghia 5%? Cho biét Fo 5(3,30) = 8,62.

¢) Hay giai thich nguyén nhan cta hién twong dugc néu ¢ cau b dudi goc do kinh té.

Sinh vién dwgc sir dung bang tra thong ké, cdn bj coi thi khéng gidi thich gi thém



