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Téng s6 Trong do
STT N§i dung g ) ; A Bai tip, thio
tiet tin chi Ly thuyet .z
luin, kiém tra
1 Chuong 1 3 2 1
2 Chuong 2 3 2 1
3 Chuong 3 5 3 2
4 Chuong 4 7 5 2
5 Chuong 5 6 4 2
6 Chuong 6 7 5 2
7 Chuong 7 7 5 2
8 Chuong 8 6 4 2
9 Kiém tra HP 1 1
Cong 45 30 15

* Theo quy dinh hién hanh cua Trwdng Dai hoc
Kinh té qudc dan, cu thé:

Diém danh gia cda giang vién: 10%
Mot bai kiém tra: 30%
Bai thi hét mén: 60%
- (Diéu kién du thi: diém danh gia clta giang vién
toi thieu la 5, diém kiem tra toi thieu la 3)

CuuDuongThanCong.com

https://fb.com/tailieudientucntt

18/01/2018


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

0 —

MOT SO KHAI
NIEM THUONG
DUNG TRONG
THONG KE

CHU'ONG I: GIOI THIEU CHUNG
VE THONG KE HOC

—(—

THANG PO
TRONG
THONG KE

. Thong ké hoc la gi?

l. D6i twgng nghién ciru cta thong ke hoc

_ Sd lugc lich s phat trién théng ké hoc

. D06i tugng nghién cltu cda théng ké hoc va
cac phuang phap trong thong ké
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i 1. Théng ké hoc

< THONG KE|

Thong ké hoc la khoa hoc nghién clru hé théng
phuang phap (thu thap, x ly, phan tich) con s6 (mat
lugng) cta cac hién tuwong s6 16n tim ban chat va tinh
quy luat (mat chat) trong nhitng diéu kién nhat dinh.

2. So lwore vé sy ra déi va phat trién caa
thong ké hoc

.’ La mét trong nhirng con
cu quan ly vi md quan
trong, c0 vai tro cung c3|
cac théng tin phuc vu
quan ly

o’ Thé hién méi quan hé
lwgng chat

Phén tich, danh gia theo
thoi gian va khdng gian

Ghi chép cac con s8
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3. BGi twogng nghién cltu clia thdong ké hoc

Mat Iwong trong quan hé mat thiét vai mat chat cla
cac hién tuong va qua trinh kinh t€ - xa hdi s6 I6n
trong diéu kién thgi gian va dia diém cu thé

1. Mét s6 khai niém thudng dung
trong théng ké

T6ng thé théng ké

Tiéu thirc thong ké

Chi tiéu thong ké
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Tong thé théng ké la hién twong sé I6n gdm cac don

vi (phan tl) can quan sat va phan tich mat lwong.

Céac don vi (phan tl) - don vi téng thé.

Céc loai tong thé théng ké

Theo sw nhér\l\

. biét cac don vi '

( P

Tong thé
tiém an

e

Tong thé
boc 10
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Cac loai tong thé thong ké

” Theo muc dich
' nghién ciru

4 ( )
Tong thé lﬁ'}g thdeM
déng chat Ong Col
chat

Cac loai tong thé thong ké

" Theo phamvi
nghién ctru

e

4 )
Tong thé bd
phan

Tong thé
chung
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¢ 2. Tiéu thirc thong ké

Tiéu thirc thdng ké - dac diém cua don vi téng thé

duoc chon dé nghién clu

Cac loai tiéu thirc théng ké

Tiéu thic thuc thé

Tiéu thirc thdi gian

Tiéu thirc khéng gian
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Tiéu thirc néu l1én ban chét cda don vi tdng thé:

- Tiéu thire thudce tinh

- Tiéu thire s6 lwong

- Biéu hién khéng truc tiép qua con sb

- Biéu hién qua dac diém, tinh chat
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- Biéu hién truc tiép qua con sb

- Con sb - lwong bién

L& tiéu thire chi cé 2 biéu hién khéng triing

nhau trén mot don vj tdng thé

10
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Phan anh th&i gian cua hién twgng nghién clru

Phan anh pham vi (I&anh thd) cda hién twong

11
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Chi tiéu théng ké phan anh mat lwvong gan vdi chat
clia cac hién twong va qud trinh KTXH s 16n trong
diéu kién thoi gian va dia diém cu thé.

Céc loai chi tiéu thong ké

Theo hinh thive
biéu hién

4 4 2

Chi tiéu gia
tri

Chi tiéu
hién vat
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Cac loai chi tiéu thong ké

'heo tinh chat biéu
hién

4 )
Chi tiéu
twong déi

Chi tiéu
tuyét doi

Cac loai chi tiéu thong ké

Theo dic diém vé
thoi gian

4 4 N\
Chi tiéu thoi Chi tiéu
diém thoi ky
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Cac loai chi tiéu thong ké

Theo ndi dung\

' phan anh ’

4 ( N\
Chi tiéu Chi tiéu
chat lwong S6 lwong
(khoi lvong)

IIIl. THANG PO TRONG THONG KE

. Thang do dinh danh

. Thang do thu bac

. Thang do khoang

. Thang do ty lé
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. MO HINH MO TA CAC THANG PO

Tiéu thire

THANG DO TY
(Ratio Scale)

LE

S8 lwong

THANG PO KHOANG
(Interval Scale)

C6gbc0

Tiéu thire

THANG BO THU BAC
(Ordinal Scale)

C6 khoang céch
bang nhau

thudc tinh

THANG DO DINH DANH Bi€u hiéu cé
(Nominal Scale) thtr tw hon kém

Panh s6 cac biéu hién
cung loai cla tiéu thirc

Ung dung SPSS trong quan ly dir liéu

SPSS (Statistical Package for Social Sciences)
La phan mém chuyén dung x& ly thdng tin so
cap. (théng tin dwoc thu thap truc tiép tv dbi
twong nghién cu thdng qua bang héi dwoc
thiét ké sén)
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- Man hinh quan ly di liéu

- Man hinh quan ly bién
- Man hinh hién thj két qua
- Man hinh cu phap

31

File: tao file m&i, m& file sin c6, ghi file, in, thoat,...

Edit: undo, cat, dan, tim kiém thay thé, xac |ap cdc mic dinh,...
View: hién dong trang thai, thanh céng cu, chon font chit,...
Data: cac van d@ lién quan dén dit liéu,...

Transform: chuyén d6i di¥ liéu, tinh toan, m3 héa lai cac bién,...
Analyze: cic phan tich théng ké, ...

Graphs: biéu d6 va db thi,...

Utilities: théng tin vé cac bién va file,...

Window: sép x&p va di chuyén cac clra s& lam viéc

Help: tro gidp

32
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* File > Open > Data...
Open Data H

Lookin: |/ 1| Documents ) [ %]

. Custom Office Templates
ER
1. SPSSInc

E ﬁ Data_57_1.sav|

File name:  |Data_57_1.sav - (oo
Files oftype: {SF‘SS Statistics (*.sav) "_.] @

[ Minimize string widths based on observed values @

* Trong muc File of type chon dinh dang file phu hop hoac
chon All Files (*.*)

33

Opening Excel Data Source
) 1] & @ e - C:AD ocuments and Settingshnilieuty Dacumentslap Cuc
Look in: |53 lop Cuz MT =] e & ef HT\phicu s
e = Joral| | % Bead vaiabie ames o i s 1o o il

1 Workshest [CBva [A1J8] |
2

3 Range: |

Z

5

2 6| Concel | Help |

7 Fiename:  [ohieuss [ open | [

B i ™
o Files of type:  [Encel (*4ls) E B | Opening Excel Data Source [ &3 I
0 SPSS [ sav) ~ C:ADoguments and SettingsnviisuiMy Documentsilop Cuc

= SPSS/[PD u[] syl — Cocact FTYphiew sa.ols

Tt [ o

2 Systat [ss] =

- PS5 Poviable [ poi] ¥ Riead variable names fiom the frst row of data

14 Lotus [~ Worksheet: [ho [81:6231] |
= SYLK [ s) TB s [ATAIE

& e - ah) Pros R —

5 Long File Name [*sas7bdat] $ =
|« [+ T\Data View 4 Variable View / JLe| | 3
3PS5 Processar is ready Tz o | Concel | Heb |

-Tai clra s6 Data View, tir thanh menu chon: File / Open / Data... - Trong hdp thoai
Open File, chon file ma ban muén mé&

- Trong hép thogi Open File, chon noi lwu gitt file (Look in); chon loai file (Files of type)
va sau dé chon tén file (File name) 2

- Nhip Open
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| Ieroet Varisble
| =

@ gioi

@ to hoa giai thanh la
@ell

@el2

@eldd

@el32

@ocld

@cls

Type & Label..

(3 [= <=l 7lel3]
1 z=3e| 4]5(e

]

2= a2l
124 DI SO I

=) =10l D |

A ]
ANYfest.value.vaiue. .}
ARSINfumexpr)
ARTAN(rumexpr)
COFNORM(rvalug)
COF BERNOULLIG )

=

Fasie | Beset | Cancel | Hep

@ wung
Fotuoi
@ gol
#>to hoa giaithanh la
el

el

@®clad

@el32

@cld

@cls

#clf

Pel?

@eld

" Include gll cases

@ ndlde i Gass safishies sandfion?

ol el =] 7l8l8]

e ]

ABS{rumespr)
ANYiest value value,..)
ARSINinumexpr)
ARTAN(numexpr)
CDFNORM(Evalug)
CDF BERNOULLlja.p)

[ oo | e

Tao ra mot bién mdi theo biéu
thirc m6 ta (Numeric expression)
Biéu thirc cé thé 1a mdt phép tinh,
mot ham,...

Néu tinh theo mot diéu kién nao
do thi nhan vao if (d?jt diéu kién
vao tinh toan cho biéu thirc)

35

+

*

/

*x

Phép toan

Cong
Trur
Nhan
Chia
Luy thira

Toan tu

> Lén haon

< Nho haon

>= Lén han hodc béng
<= Nhé hon hodc béng
= Bang

~= Khdéng bdng

& Va

| Hodc

36
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- Md hod lai di¥ liéu thanh mét bién khdc

Transform > Recode into Different Variables...

Old 7 New
& Value & Ve € Systemmissing
© Systemmissing  Copy old valuee)

" System-or usermissing Old > New:

€ Range: o
ihiough
e Lhange
 Range:
Lowest though Fiemuve
" Range: [~ Output variables are strings 1./l lg_

thraugh highest

€ Al gther values

I™ Convert numetic stings to numbers [5455]

Contiie | Cancel | Hep |

o resemooeenerets R B chon cac bidn mudn ma hoa,
[ Wariable -> O Variable n oA . nr -
| gm = ey e N&u chon nhiéu bién, ching
vung = [ame; \ . L N . o
Sotust = [ —==| || phai cé cung dang (chudi hoac
o - |59
0 Noa giai thann Iz o N
%3; « Nhap vao Old and New Values
%cm [r] || va dinh r& cach ma hoa lai tri
cl3 2 ~
%c:; O/d and NewValues,.. SO. d‘ , h”
@ﬂf i 0K Pacte | Beset | Cancel| Help | = Sau do nhan Change
e e o e == Nhén If d€ xac dinh mét nhom cac déi

tugng ciling giong nhu da dudc mo ta
trong muc tinh toan bién {Compute
Variable}

37

THONG KE

DIEU TRA
THONG KE

CHUONG II: QUA TRINH NGHIEN cU'U

—D— )

TONG HOP THONG

KE
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<2j Phan loai ]

<’>> CAc hinh thire thu thap thong tin ]
<‘r: Phuwong an diéu tra théng ké ]
@ Sai s8 trong diéu tra thang ké ]

% Khai niém:

Diéu tra théng ké la t6 chirc mot cach khoa hoc va
theo mot ké hoach thdng nhat viéc thu thap tai liéu vé
cac hién tvong nghién curu.

*Yéu cau:

- Chinh xéac

- Kip thoi.

- Day du
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2. Cac loai diéu tra thong ké

.
Theo tinh chat lién tuc

chia viéc ghi chép

"o

iéu tra thuéng Piéu tra khong

-

xuyén thudrng xuyén

J

2. Cac loai diéu tra théng ké

Theo pham vidéi
. twong dwoc diéu tra

Piéu tra toan bd

\

Diéu tra
khong toan bd
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111 Didu tra khong toan bé

< THONG KE|

* BAo cao théng ke dinh ky

% Diéu tra chuyén mon

22
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Lap ké& hoach t6 chirc

Chon mau diéu tra ’

Noi dung 6

NGi dung 7

Soan thao bang hoi
Noi dung 5

Chon phuwong phap
No6i dung 4

Xac dinh ngi dung ¢

Noi dung 3

Xac dinh pham vi,
ddi twgng va don

No6i dung 2

Xac dinh muc
dich nghién ¢ Noi dung 1

% La chénh léch gilta tri s6 thu dugc qua diéu tra so vdi tri

sO thuc té€ cla hién tuwong

% Phan loai:

- Sai s6 do dang ky ghi chép:

- Sai s6 do tinh chéat dai bi§u (BTCM)
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<2i Phuong phap téng hop thdng ké J

Tong hop thdng ké la tién hanh tap trung chinh ly va
hé thdng hoa mot cach khoa hoc cac tai liéu thu thap
dudc trong diéu tra thong ké.

24
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- Phan t6 thdng ké

- Bang thong ké
- Db thj théng ke

* Khai niém:

Phan tich va du doan thong ké la néu Ién mot cach
tdng hgp ban chat cu thé va tinh quy ludt cla céc
hién tugng sd I16n trong diéu kién nhat dinh qua biéu
hién bang s6 lugng va tinh toan cac mudc dd cua hién
tugng trong tudng lai nhdm dua ra cac can c cho
quyét dinh quan ly.
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CHUONG lil: TRINH BAY DU LIEU THONG
KE

’ Khai niém, y nghia va nhiém vu cta phan t6 théng ké

, Cac loai phan t6 thong ké

, Cac buéc tién hanh phan t6 thong ké

26
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. Khai niém phan té thong ké

Phan t6 thong ké 1a cén ctr vao mét (hay mot so)
tiéu thirc nao do dé tien hanh phan chia cac don
vi cua hién twong nghién clru thanh cac to (va
cac tiéu td) co tinh chat khac nhau

Y nghia phan té thong ké

C6 y nghia trong ca qua trinh nghién ctru théng ké

« Giai doan diéu tra thdng ké&: nham phan t6 ddi tugng diéu tra
thanh nhitng bd phan cé déc diém tinh chat khac nhau 1a co
sd cho viéc lua chon cac daon vi diéu tra thuc té

« Giai doan tébng hop théng ké: 1a phwong phap co ban dé tién
hanh tdng hop théng ké

« Giai doan phan tich thdng ké: 1a co s& dé van dung cac
phwong phap phan tich théng ké khac
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* Phan chia céc loai hinh KTXH.

« Biéu hién két cdu cua hién twong nghién ciru.

« Nghién ctru mdi lién hé gitra céac tiéu thirc.

~ Phantgthéngké |
Nhiém vy phan t& S8 lwong tiéu thirc
théng ké phan t8
Phanté || Phantd Phan t6 Phan t6 theo Phan t6 theo
phan loai || kétcau lién hé mot tiéu thirc nhiéu tiéu thirc

— \

Phan t6 Phan t6 nhiéu
két hop chiéu
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Phan phéi cac don vi vao tirng o

Xac dinh s6 t8 va khoang cach td

Lva chon tiéu thlc phan t&

Xac dinh muc dich phéan t&

Bdng théng ké la mét hinh thic trinh bay cac tai liéu théng

k& mot cach cd hé théng, hop ly va rd rang, nham néu Ién cac

dac trung vé mat lugng cda hién twgng nghién ciru

29
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- D& dang, d&i chiéu, so sanh sé liéu, ¢ strc thuyét phuc

- Gidm thiéu s8 liéu cac gid tri cha di liéu trong van ban

o

- Thu hat sy cha y clia doc gi

TIEU PE BANG

Tiéu dé cot

Tiéu dé
dong
Dit liéu

Ghi cht (néu cd)
Ngudn thdng tin:

30
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. Cac loai bang thong ké

Badng gian don: 1a loai bang thong k&, trong dé hién

twong chi phan t6 theo mét tiéu thirc nao dé

Bdng két hop: 1a loai bang thdng ké trong d6 déi tuwong

nghién clru dwgc phan chia theo tlr hai tiéu thirc trd 1én

Nguyén tac khi trinh bay bang thong ké

- Quy mé bang vira phai

- Don vj tinh — néu tat ca cd cung don vi tinh thi ghi goc
phai phia trén bang

- Cac cét nén cach nhau déu, d6 rong vira vai ndi dung
- C&c chi tiéu dugc sdp x&p theo thi tw hop ly

- Khéng dwoc dé tréng 6 nao trong bang, néu khdng cé

di¥ liéu thi ghi bang cac ky hiéu

31
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Nguyén tac ghi ky hiéu

B/ W
< THONG KE|

- Néu hién twgng khdng cd s6 liéu, ghi ( -)
- N&u sé liéu con thiéu, c6 thé bé sung (... )

- Néu hién twgng khdng lién quan ( x)

i 3. Do thj thong ké

La cac hinh vé hodc dwéng nét hinh hoc dung dé

miéu ta cé tinh chat quy wéc cac tai liéu thong ké

AND SOMETIMES, PART
POLITICS!

GOOD GRAPHIC DISPLAY 15 PART
ART AND PART SLIEMCE

32
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- Hinh tugng hod cac s6 liéu nham so sanh, nghién ciru

két ciu, xu hudng, mai lién hé,....

- Gillp don gidn hoa cac méi quan hé phuc tap

- CO duoc nhirng phac thdo co ban vé hién tuong

- Ngu i doc ghi nhan théng tin mot cach nhanh chéng

- Sinh déng, co strc hap dan

- D6 thj phat trién

- DO thi két cGu
- D6 thi so sanh
- Do thjlién hé

- b6 thj “thap dan s6”

33
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i CAc thanh phan cua do thi thong ké

Céc thanh phan cua div liéu dung dé trinh bay dir liéu:
cac thanh, dwéng thang, cac khu vue hodc cac diém.
Cac thanh phan hé tro’ trong viéc tim hiéu dir liéu: tiéu
dé, ghi chd, nhan di liéu, cac duwong lwdi, cha thich va
ngudn dir liéu.

Cac thanh phan dung dé trang tri khong lién quan dén

di liéu.

i Nguyén tac trinh bay do thi

- Quy md cuia dd thi hop ly (chiéu dai, chiéu cao).

- Lwa tron dang dé thi phu hop

- Khoang cach gilra cac coét hop ly

- Thang do, ty 1é xich phu hop (ty 1€ 1: 1,33 hoac 1:1,5)

- Khéng nén c6 qua nhiéu hién twong trong mot do thi

34
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- Quy mé cla dd thi hop ly (chiéu dai, chiéu cao).

- Lwa tron dang dé thi phu hop

- Khoang céach gitra cac cot hop ly
- Thang do, ty Ié xich phu hop (ty & 1: 1,33 hoac 1:1,5)

- Khéng nén c6 qua nhiéu hién twong trong mot db thi

(t

Variables:

Analyze > Tables > Custom Tables...

&

1] s | sttt optors Pua cac bién chu dé vao

& Tubi[age]
& Trinh 88 h

& Loai cong
&5 Mau da [mi

& M3 nhan vidn [id]

pipaneas I ) Rows hodc Columns

& Giditinh [sex] M
¢ Tham nién [time]

& Kinh nghiém fwork)

&5 Phan loai gidi tinh

s Chon céc thong ké theo Cot

ocvan [

vigc [iob.
inority]

Rows

(Columns) hoac dong
(Rows), An nhan (tén) cac
L thong ké (Hide),

rDefin

Ny Ssummaty Statistics. Position:  [Columns ~| MHige | Category Position

88 Categories and Totals.

Summary Statisti

[Derau |

Source

[ES
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b= Summary Statistics: H

Selected Variable: Gidi tinh

Statistics: Display:

(Unweighted Count \E Statistics [Label Format Decimals | \
Row N % m Count Count nnnn 0 1

Column N %
Table N % L
Subtable N %

¥

[ [] Custom Summeary Statistics for Totals and Sublotals

Stafistics Display:
weighted Count E f Statistics ‘Label Format Decimals|f —
% % | [count Count nnnn 0 | +
¥

LayerN %

(&l

0 L) = S | TS|

Chon céc thong k& can hién thj chuyén sang muc Display
Dit lai nhan (Label) thay ddi dinh dang (Format, Decimal)
Nhan Apply to Selection

Khong muon hién thi bi€u hién nao d6 ->

) Categories and Totals L~ ||

chuyén biéu hién d6 sang Exclude

Selected Variable: Gidi tinh

za Chon Total va dit lai nhan (Label) néu
Values
B o T I ‘a PN 2 X
C & & muon hién thi dong tong s6
B 200 NG E
Hién thi gid tri khuyét thiéu tich vao
[ Total
[ Subtotals and Computed Categories .;:jn‘mha‘iez M 1SS ng Value
Edit..| | Delete [¥ Empty categories n . L2 v ~ L, L, ,
T ——— (e o s e Hién thi biéu hién khong cd quan sat tich
Sort Categori otals ear| H
By [value | Order: [ascending = ;‘nl)oye cztsgonestsl;:mm Empty categorles
they apply
Below categories to which X 2 4 A N ) .
Dong tong so dé trén (Above) dudi (Below)

EE =

Sép xép cac biéu hién chon Sort categories by (value, count,....) va theo thir tu tang
(Ascending) hoac giam (Descending)
Nhan Apply
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L] Custom Tables | - ||

= Title

TIEU BE BANG

EZ caption

Ghi chif ngudn thang tin

P& Corner:

Tiéu @& (gitra cétva dong)|

(Lo J(peste | [meset |[cancet] [ Help |

Ghi tén bang vao 0 Titles:

Dién ghi chl, ngudn thong tin, ... & dudi bang vao 6: Caption

Dién tiéu d& (giita cot va dong) vao 6 Corner

Simple

Clustered

Stacked

EEIE]

rDatain Chart Are

® Summaries for groups of cases
© Summaries of separate variables
© Values of individual cases

x

Poé thithanh (Bar)  Graphs > Lagacy > Dialogs > Bar...
Simple d6 thj thanh cho 1 bién

Clustered db thj thanh két hgp 2 bién (theo nhém véi
nhiéu c6t canh nhau)

Stacked D6 thi thanh két hgp 2 bién (bién dugc biéu
hién trén 1 cot)

Summaries for groups cases M&i thanh cla d6 thj thé
hién s8 lwgng cac quan sat ¢ cung 1 gid tri cha bién
Summaries for separate variables Méi thanh cla do
thi thé hién gia tri théng ké cta bién

Value of individual cases M&i thanh ctia @6 thi thé hién

gid tri 1 quan sat cta bién

CuuDuongThanCong.com
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[Bars Represent

& W3 nhan vién fid]
& Tham nién fime]

& Tudilage]

© M of cases © % of cases
Ocum N O cum %

& Tignlvong hién tai [ © Other statistic (e.g., mean)

& Tiinh a6 hocvén fed.

> Variable:
& Kinh nghigm [work] -

&, Wau caminort] 1

&5 Phan loai gidi tinh v.

& Tiinh @ gido duc(t Shiznoe Siatisie

&b Trinh & gido duc i,

& sex=0 (FILTER) fifte. Category Axis:

& chénh léch giffa liro: # | [# Luong knéi diém [salbeg]

Define Clusters by:

[Panel by

Rows

& Loai cdng viéc lobcat]

] Nestvariables (no emply rows})
Calumns,

W Nestuariables (no emply columns)

? [Ssomee ]

Template

[7] Use chart specifications from:

Flle

ES[EEEle

(s | Bars Represent tham s6 théng ké thé hién trén do

thi

Category Axis Truc hoanh

Define Clusters by bién phan loai

C6 thé v& theo dong hay cét (theo bién phan loai

thir 2) — dwa bién vao Panel by Rows (Columns)

CHUONG lll: CAC THAM SO CUA PHAN
PHOI THONG KE

CAc MUC PO CAC THAM SO DO
TRUNG TAM PO
BIEN THIEN

(PHAN TAN)
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<Lj S8 tuyét d6i trong thong ké J
<2i> S0 twong doi trong thang ké ]
<3> Piéu kién van dung s6 tuyét d&i va s twong d6i trong théng ké ]

' Kha&i niém

' Pon vi tinh

' Cac loai

39
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S6 tuyét déi trong thdng ké biéu hién quy mé, s6

lwgng cla hién twong nghién ctru tai thoi gian, dia

diém.

- Don vi hién vat: cdi, con, qua, chiéc, m, kg, gi®, ngay...
-Don vi gia tri: VND, USD,...
- Don vij kép: tdn-km, kwh,..

40
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Cac loai so tuyét doi

Thoi ky: quy
moé khéi lwgng
trong mot
khoang thoi
gian

S6 tuyét doi

T

h&i diém: quy
moé khéi lwgng
tai mot thoi
diém nhat dinh

' Kha&i niém

' Pon vj tinh

' Cac loai
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S8 tuong ddi trong thong ké biéu hién quan hé so

sanh gitta hai m&rc do nao do cua hién tuwong.

v Lan, phan trdm (%) phan nghin (%o)

v Pon vi kép: ngudi/km?, san pham/ngudi...

42
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« S6 twong d6i dong thai (toc do phat trién) t = 2 (100)
Yo

e S6 twong ddi ké hoach (1ap va kiém tra ké hoach)

— S8 twong di nhiém vu ké hoach K = Y (100)

0
— S6 trong thyc hién ké hoach K = Yi (100)

KH
* M8iquanhé: t=K, xK; hay L:yﬂxi
Yo Yo o Yxu

e S6 twong déi két cGu: Phan anh ty trong cla tirng bd
phan ciu thanh trong mot téng thé.

y.
d =— (100
| 2y, (100
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e S6 twong déi khéng gian: so sanh gitra hai hién tuong
cung loai nhung khac nhau vé khéng gian hoac la quan
hé so sdnh mirc d6 gilra hai bd phan trong mot tong thé

S6 twong déi cworng dé: so sanh chi tiéu cta hai hién
tuong khac nhau nhung ¢ quan hé véi nhau.

44
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e Phan tich ly luan KTXH, ddc diém cha hién tuong
nghién ciru dé rut ra két lun

e VVan dung két hop s6 twong doi véi s6 tuyét doi

<[j S6 binh quan (trung binh) J
<2i> Mét (Mo) ]
@ Trung vi (Me) ]

45
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' Khai niém chung

' Cac loai s6 binh quan

' Dac diém cla s6 binh quan
' Han ché cua sé binh quan

' Diéu kién van dung s6 binh quan trong théng ké

+% S8 binh quan trong théng ké 1a mdc d6 dai biéu
theo mdt tiéu thirc nao d6 cha mot tong thé bao
gébm nhiéu don vi.
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e Phan anh mirc d6 dai biéu, néu lén dic treng chung nhat
cla tong thé

e S0 sanh céac hién tuwgng khéng c6 cung quy mé.

a. §6 binh quan cdng (ap dung khi cac Iweng bién ¢ quan hé téng)

P R Téng lwong bién cua tiéu thic
SO trung binh = g vong

Téng s6 don vi

47
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S8 binh quan cong gidn don (khi dit liéu chwa phan té)

S6 binh quan cong gia quyén

X+ axf  2xf
fo+f,+..+f > f,

X =
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% S6 binh quan diéu hoa gia quyén

% - M, + M, +.+ M >M,
&+&+...+ M, ZM‘
X, X, X, X;

M, =xf;

Téng lvong bién td thir i

% S6 binh quan diéu hoa gidn don (ap dung khi cac M,
bang nhau)
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% §6 binh qudén nhén (4p dung khi cac luvgng bién co
guan hé tich)
— S6 binh quan nhan gian don

X = Q/X1 x X, x.x X, = A[]X

% S8 binh quan nhan gia quyén

eMang tinh téng hop, khai quéat cao.

«San bang cac chénh léch gitra cac don vi vé tri sd cla tiéu
thire nghién ciru.

*Chiju anh huéng cla cac luvgng bién dot xuat.
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e S& binh quan chi nén tinh ra tir téng thé déng
chat.

e S6 binh quan chung can duogc van dung két hop
V@i cac sé binh quan té6 hodc day sé phan phéi.

' Kha&i niém

' Céch xac dinh

' Tac dung

51
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M6t 13 biéu hién cua tiéu thirc phd bién nhat (gip

nhiéu nhat) trong mot tong thé hay trong mot day
s6 phan phdi

<> Doi voi trwdng hop phan t6 khéng cd khoang cach t6,

mét 1a lwong bién ¢ tan s6 I&n nhat.

M, =X (f. = max)

52
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< P8i véi trwdng ho'p phan té c6 khoang cach to

Budcl: Xac dinh t6 cd mét, 1a td cd tan sé I&n nhat (khi k/c t6
bang nhau, hodc |3 t6 cé mat dd phan phaéi I&n nhat khi k/c
t6 khong bang nhau)

Budc 2: Xac dinh tri s& gan ddng ctia mét:

2
IVlo = XMo(min) + hM0 51 +52

51 = fMo - fMo—l

Khoang cach bang nhau
0, = fMo - fMo+1

51 = Mye = Myo

} Khoang cach khéng bang nhau
0y =My = Myg,y

53
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e La mirc d6 dai bi€u nén co thé thay thé hodc bé sung cho
trung binh cong trong truong hop tinh trung binh gap khé
khan

e Cb Yy nghia hon sé binh quan cdng trong trwong hop day sé co
lwong bién dot xuat

e La mét trong nhirng tham s6 néu Ién d3c trung phan phéi cda
day so

e C6 tac dung trong phuc vu nhu cdu hgp ly

« Khdng xac dinh dugc mdt trong trudng hop day sé phan phéi
khong binh thuong.

54

CuuDuongThanCong.com https://fb.com/tailieudientucntt


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

18/01/2018

' Kha&i niém
“' Cach xac dinh
' Tac dung

Trung vi la lvgng bién cta don vi ding & vi tri

gitra trong mot day so, chia ddy s6 thanh hai phan

bang nhau

55
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< Trwérng hop phan t6 khong c¢6 khoang cach té

+ Né&u s8 don vi téng thé chan (Zfi=2m): Me =

+ Néu s6 don vi téng thé 1& (Zfi=2m + 1): Me =

Xm+1

Xm + Xm+1

< Truwdng ho'p phan té cé khoang cach to:

- Budc 1: Xac dinh t6 chira Me (t6 chira don vi & vi tri giira
trong day sd)

- Budc 2: Xac dinh trj s6 gan dung

21

2 - S(Me-l)

Me = XMe(min) + hMe f
M

e
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e La mirc d6 dai bi€éu nén co thé thay thé hodc bd sung

cho trung binh céng trong trudng hop tinh trung binh
gap kho khan

e CA y nghia hon sé birh\guam cdng trong trudng hop
day sé cé lvong bién dét xuat

e La mét trong nhirng tham sé néu l1én dac trung phan
phdi cda day sb

e C6 tac dung trong phuc vu cong cong

X=Me=Mo

Pa&i xirng

Mo Me X X Me Mo

Léch phai Léch trai

57
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@ Phuongsai ]
<1> D6 léch tidu chuidn ]
<5i> Hé 8 bién thién ]

« La chénh léch gilra lwgng bién 16N nhat va
lwong bién nhé nhat cda tiéu thire nghién ctru

R= Xmax - Xmin

58
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| 2. Do léch tuyat dbi binh quan

« La sO binh quan cong cta cac do léch tuyét doi
gitra cac lwgng bién voi so binh quan cong cua
cac lwgng bién do

HZZ‘Xi 'X‘ HZZ‘Xi '7‘ fi (c%
uyOn
n zfl qsg)

La s6 binh quan cong cla binh phuwong cac do
léch gilta cac luvgng bién véi sé binh quan cong
clia cac lugng bién do

>\ 2 2 Z:(Xi -Y)z fi
2 (Xi B X) Se=£&=1 "7 1

S0 e 2f -1
Cong thirc thuc hanh: (c6 quyen s6)

g2 — Z(Xi 'Y)Z fi _ inz fi _ (in fi)2
Y f -1 =f -1 =f(=f -1)
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 La can bac hai ctia phwong sai

Js?

S

« La sb twong dbi (%) tinh bang cach so sanh
gitra dd I&ch tiéu chuan va&i s6 binh quan cong

V:§x100
X

La thuwdc do do bién thién tuwong ddi, cé thé dung dé
so sanh giita cac hién tuvgng khac loai hoac cung loai
va ¢ s6 binh quan khac nhau

60
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e =)
=
] Display frequency tables

Chon Analyze > Descriptive Statistics > Frequencies...

DPua cac bién can tinh toan cac

tham sé sang Variable(s)
Nhan Statistic...

121

LT
Cter
it T ]
l Help

[ mode
[[]Sum
[C]Values are group midpoints

[715td. deviation ] Minimum [7] Skewness

[ Variance [ Maximum [F] Kurlosie

["]Range [T]S.E mean

Chon cac thong ké can tinh toan

122
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CHU'ONG VI: DIEU TRA CHON MAU

€> i J
Q Gudiém ]
<> v J
Q> E——— J

62
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¢ Khai niém

DTCM la mét loai diéu tra khéng toan bd trong
do ngudi ta chi chon ra mét sé don vi du 16n
thudc ddi twong nghién clru dé tién hanh diéu
tra thwc té. Cac don vi ndy dwoc chon theo
nhiing quy tdc nhat dinh d& ddm bao tinh dai
biéu va két qua ctia BPTCM dwoc dung dé suy
réng cho tbng thé chung

+ Tiét ki@m (chi phi, nhan lyc)
+ M& rong ndi dung diéu tra
+ Tai liéu thu dwoc trén mau co dé chinh xac cao

+ Nhanh gon, ddm bao tinh kip thoi

63
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+ Khéng cho biét théng tin day du vé tbng thé

+ Sai s6 khi suy réng

+ Két qua diéu tra khong thé tién hanh phan t6 theo

moi pham vi nghién ctru

« Thay thé cho diéu tra toan bo

« Két hop véi diéu tra toan bd

« Kiém dinh gia thuyét théng ké

64
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€> Tong thé chung va tdng thé mau

€> Cach chon

<3j> U'éc lugng (suy rong) két qua diéu tra

<‘Z> Xac dinh kich thwéc (quy md) miu

Chi tiéu Téng thé chung | Téng thé mau
Quy mo N n
S6 binh quan U X
Ty 1€ theo mét
iduthto p f
Phwong sai o’ 5?2
p(l-p) f(l-f)
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% 2. Cach chon
e Chon hoan lai (chon I&p, chon nhiéu lan): Quy
mo tong thé khong doi

s6 mau co6 thé co: k=N"

e Chon khong hoan lai (chon khéng Iap, chon mot
lan): Quy mo téng thé giam

x N!
s6 mau 6 thé co: K=——°
nI(N —n)!

3. Uéc lwong két qua diéu tra

* Vi mirc ¥ nghia o
e Udc lwgng trung binh
Khi chua biét phuong sai tong thé chung

Haiphia ~ X—tl,.0, S u<X+tl, .o,
Vé trai X—t"o, Su<o

r o . “ ) Y - -
Ve phai —wo<u<X+tlto,

Khi biét phuong sai tong thé chung (hoic chua biét phuong
sai tong thé chung & mau 16n)

Hai phia X—=2,,0;<USX+Z,,04
Vé trai X—2,0, <pu<o
Ve phii —0< u<X+12,.0,
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* Véi murc Y nghia o

e Uéc lugng ty 1€

Hai phia f-2,,00<p<st+2,,0;
Vé tréi f-z,0,<p<o
Vé phi —0<pPs<X+2,0;

% Trong do Za , ta duogc goi 1a hé sé tin cay (gia trj toi han mic a

ctia phan phéi chuin hod va phan phdi Student)
* o — muc y nghia

* (1-0) la xac suat hay trinh d¢ tin cay
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Hoan lai
(chon nhiéu 1an)

Khéng hoan lai
(chon mét lan)

O_2
iy

o, =\/%2(1—%)

SZ
GX: S
n

Ox = \/872(1_%)

__[fa-n
e N

- Sai s do dang ky, ghi chép

- Vi pham nguyén tdc chon mau ngau nhién

- S6 lwong don vi mau khéng dd Ién

- Két cAu tbng thé mau khac véi két cu tong thé
chung
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e Yéu cau:

+ Sai s6 nhd nhét
+ Chi phi thap nhéat

Cach chon| Chon hoan lai Chon khéng hoan lai

Suy réng (chon nhiéu lan) (chon mét 1an)

A 2°c* N.z%.c?
Binh quan = =
g2 N &2 +2207
2

e 2°.p(l-p) | _ Nz’p(-p)

Ve ; sEN+2.p(L-p)
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Cac nhan t6 anh hwéng téi kich thuéc
mau diéu tra

i \am
< THONG KE|

+ Hé sb tin cay (z)/Trinh d6 tin cay
+ Phwong sai (46 déng déu) cla tdng thé chung (c?)
+ Pham vi sai s6 chon mau (&)

+ Phuong phép t6 chirc chon méu

Png dung SPSS trong wérc lwong két qua diéu tra

Chon Analyze > Descriptive Statistics > Explore ...

_;:'W_W = @@ Pua cac bién can tinh todn cac
g;:“ Lo 0 tham s6 sang Dependent List

o . w=| Mubn phan tich theo bién nao
Jou “| d6 thi dua sang bién sang

manhoancDNw-J D (Al =
- Factor List

Ouh O OF | ol i) i Trong muc Display chon
Statistics hoac Both

140
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¢ 11l. Kiém dinh gia thuyét thong ké

<:> Nhirng van dé chung vé kiém dinh gia thuyé&t théng ké ]
<2j> Kiém dinh gia tri trung binh 1 t8ng thé ]

..{ Gia thuyéet thong ké

La gia thuyét vé mét van dé nao do cda tong thé
chung (vé cac tham s nhw trung binh, ty 18,

phwong sai, dang phan phéi,...)

71
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Gia thuyét ma ta mudn kiém dinh (H,)

Gia thuyét déi lap (H,, H,, H)

Kiém dinh 2 phia

Vi du:
Ho' = 1o
Hyu# o

Béc b H,

Bac bo H,

72
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Kiém dinh phia trai

Vi du:
Ho: = 1o
Hiip<pg

Béc b H,

Kiém dinh phia phai

Vi du
Ho: = 1o
Hiipn>pg

Bac bo H,

73
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- Sai [am loai I la bac bd H, khi H, ding

- Sai [am loai Il la chap nhan H, khi H, sai

Kétluan| _ , . .
Thue té Chap nhan H, Bac bo H,
H, dung Két luan dtng | Sai lam loai I
H, sai Sai 1am loai II | Két luan dung
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“ Sai lam va mtrc y nghia trong kiém dinh
Mirc ¥ nghia cta kiém dinh (o) la Xac suat mac sai
lam loai |

a = P(Bac bo H,/H, dung)

. Tieu chuan kiém dinh

Tiéu chuan kiém dinh Ia quy luat phan phéi
xdc sudt nao dé dung dé kiém dinh.

Trong tap hop cac kiém dinh théng ké c6 cung
murc y nghia a, kiém dinh nao cé xac suit mac

sai lam loai 2 nhé nhat dwoc xem la “tét nhat”.
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« Cac bwéc tién hanh kiém dinh

- Xay dwng gia thuyét H, va gia thuyét déi H,
- Xac dinh mire y nghia o
- Chon tiéu chuan kiém dinh

- Tinh gia tri cta tiéu chuan kiém dinh tir mau

guan sat

- Két luan

f Ket luan

Quy tac kiém dinh gia thuyét théng ké

- Néu gié tri tiéu chuan kiém dinh thuéc mién bac
bd (W), két luan H, sai, co co s& dé bac bé H,

- Néu gié tri cda tiéu chuan kiém dinh khéng
thudc mién bac bd, chwa khang dinh H, ding ma

két luan chwa di co s& dé bac bé H,

76

CuuDuongThanCong.com https://fb.com/tailieudientucntt


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

‘ Phu’o'ng phap tiép can P-value trong kiém
dinh gia thuyét

. Rat nhiéu phan mem thdng ké tinh P-value (sig) khi thwc hién
kiém dinh gia thuyét.

« P-value la xac suéat I&n nhat dé co thé bac bo gia thuyét
Ho. P-value thwong dwore xem nhw lar -~

T

sat. THE SMALLER

) ) . THE P-VALUE,

« Cac nguyén tac ra quyét dinh dé bac bd ¢ e |
value la: AGAINST Ho.

« Néu p- -value I&n hon hoac bang a, chua
gia thuyét H,.

« Néu p-value nhé hon a, bac bd gia thuyé

; Kiém dlnh gia thuyet vé gia tri trung binh
e G mot téng thé chung

- Gia str nghién ctru X ~ N(u, ¢?)

- Chwa biét p song c6 co s& dé gia dinh n6 bang
Ho (Ho: 1t = o)

- D& kiém dinh gia thuyét trén, lay ngau nhién n
don vj tir d6 tinh cac tham sé clia mau.

- Tieéu chuan kiém dinh
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# Kiém dinh gia thuyet vé gia tri trung binh
woel CUIA mot téng thé chung

Tiéu chuan kiém dinh
T (X HO) ~t
-1
S /f (n-1)

st = X = g b -0

Trong dé

Kiém dinh gia thuyet ve gia tri trung
binh ciia mét tong thé chung

Mién bac bo W,

- Hai phia: |qu| > Loz
- V& phai: qu > Tyne)

- VE tréi: Tyo < -ty

CuuDuongThanCong.com https://fb.com/tailieudientucntt

18/01/2018

78


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

Duwa cac bién can kiém dinh gia trj trung
binh vao Test Variable(s)

Nhap gia tri can kiém dinh trung binh
vao Test Value

Nhén Options...

157

Mizzing Values
(@) Exclude cases analysis by analysis
() Exclude cases fistwize

Nhap do tin cay cua kiém dinh vao
Confidence Interval

Chi kiém dinh déi véi cac quan sat co y
nghia clia bién chon Exclude cases
analysis by analysis

Chi kiém dinh déi v6i cac quan sat co
day du trong céac bién chon Exclude
cases listwise (n nhuv nhau)

158
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CHUONG V: PHAN TiCH HOI QUY VA
TUONG QUAN

ﬂ% — 1y

PHAN TiCH HOI PHAN TiCH HOI
QUY TUYEN TiNH QUY TUYEN TiNH
PON BOI

<1j M&i lién hé chia cac hién twong kinh t& x3 hoi ]
<2i Nhiém vu ctia phan tich héi quy va twong quan ]

80
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' Lién hé ham sé

' Lién hé twong quan

 Khai niém: lien hé ham sb 1a méi lién hé hoan

toan chat ché

« Dac diém: Lién hé dwoc biéu hién trén trng
don vi ca biét

81
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« Khai niém: lién hé twong quan la méi lién hé
khéng hoan toan chat ché.

« Ddc diém: Lién hé khong dwoc biéu hién trén
tirng don vj ca biét ma phai quan sat sé lon

v Xay dwng phwong trinh hdi quy.

v Danh gia trinh d6 chat ché cia méi lién hé

82
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<Lt Xay dwng phuong trinh héi quy J

<2i> Panh gia phwong trinh hdi quy ]

v Dudng hdi quy ly thuyét: l1a dudong diéu chinh bu trir cac chénh
I&ch ngau nhién néu ra mai lién hé co ban cda hién twong.

v Phuwong trinh héi quy: la phuong trinh xac dinh vi tri cda duwong
hoi quy ly thuyét

Pudng hdi quy ly thuyét

83
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i Phwong trinh ho6i quy téong thé

Tham sé ty do (hé sé chan) Hé sb hdi quy (hé sb goc)
\ ,B/e
Yi = Do+ DX +&

ié 5 Bién doc lap
Bién phu thuéc 1en 4oc lap
Bién duworc giai thich Bien giai thich

4 Coéng cu dy bédo

Dy bao cu
NGi sinh Ngoal §|nh ) )
Cau tra loi :\'Iac npan 'I:lch thich
Két qua guyén nhan

i Y nghia cac tham s6

* Bo: phan &nh anh hwéng cia cac nguyén nhan khac
(ngoai nguyén nhan x) t&i két quay

* B,: phan anh anh hwéng trwe tiép clia nguyén nhan
X t&i két qua y. Cu thé, khi x tdng thém 1 don vi thi
y thay déi binh quan 1a B, don vi

+B; > 0: x va y c6 mdi lién hé thuan (cung chiéu)

+B; < 0: x va y c6 mdi lién hé nghich (hgwoc chiéu)
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Vé&i mot mau ngéu nhién kich thwéc n, ching ta cé phwong
trinh hdi quy mau nhu sau:

y. =b, +bx

Udc lwgng cla tham sb B U’O’C lwgng cua tham so B,

+ Gia thiét 1: M6 hinh dugc udc lwong trén co s mau ngiu nhién

+ Gia thiét 2: Ky vong toén cua sai sb bang khong

+ Gia thiét 3: Sai s6 tuan theo quy luat phan bd chuin

+ Gia thiét 4: Phuong sai cua sai sé bang nhau (khéng doi)

+ Gia thiét 5: Bién doc 1ap va sai s6 khdng c6 twong quan véi nhau
(khéng c0 tu trong quan)

+ Gia thiét 6: Gitra cac bién doc lap khong c6 trong quan tuyén tinh
hoan hao (da cong tuyén) - Déi v6i hoi quy boi.
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# Phwong phap binh phwong nhé nhat
¢ (OLS)

Tim cac tham s6 sao cho tong binh phuong cac
chénh Iéch gitra gia tri thire té va gia tri ly thuyét
cla tiéu thire két qua 1a nhé nhét.

S=2(y; - 37i)2 =>min
S =>(y, —b, —b,x.)* => min

0S
- =32y, -0, ~B,x)(-D) =0 { Sy, = nb, +b,3x

0
oS Ty, X = b Ex. +b Ix?

a =22(y; b, —b.x)(=x) =0

‘ Zy, =nb, +b 2x
Giai hé phuang trinh bang phudng phap thé

y==21 o’ ( i)zzg_(i)z n —sd quan sat

Sy, X = b, +b Ix?
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.3 2, H :B. = N
* Gia thuyét: ° Fi=h b, - B
 Tiéu chuan kiém dinh: T=—2_-1L

se(b;)
Zn:Xaz 2
se(b,) = [2——2
AN
i=1

3 ~\2

oo SSE = (yi_yi)
n-2 n-2

* Néu H, ding théng ké T sé& tuan theo quy luat phan phéi
student véi (n-2) bac ty do.

Mién bac bé gia thuyét H, (W)

- Hai phia: |qu| > 102 (n2)
- V& phai: Ty >ty (1.9

-Vé trai: Ty < -t 09
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* Hai phia:

b, —t\se(b;) < B, <b, +17,se(b,)
* Phai phai: ~0< B, <b, +t"Vse(b,)

- Phaitrai: b, —t"Vse(b,) < B, < +oo

n
Toan bé bién thién ciia bién phy thude SST = Z(yi _yP
i1
n

Bién thién duoc giai thich boi hdi quy SSR = z(yi — y)2
i=1

n
Bién thién do phandu  SSE = Z(Yi - 9i )2

i=1
SST =SSR + SSE
L , SSR SSE
Hé s6 xac dinh R=—=1——
SST SST

Phan &nh phan tram thay doi ctia bién phu thudc dugc giai thich boi bién doc lap

88
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Cip gid thuyét | o - MOTInh khdngcd y nghia H.:f =0
H, : M6 hinh c6 y nghia H,: 3, #0
[ An kid SSR
Tiéu chudn kidm dinh  F = ———
1eU chuan Kiem din F E
n-2

Néu H, dung, thong ké F s& tuan theo quy luat phan phdi Fisher véi bac tu do (1, n-2)
V6i mire y nghia o, Mién béac bo gia thuyét Hy khi, F > fown2)
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Tac dung

tuyén tinh

- X&c dinh chiéu hwéng ctia mbi lién hé

- Panh gia m&rc d6 chat ché cua lién hé twong quan

Lién hé ham sé Khong c6 méi lién hé Lién hé ham sé
-1 0 +1
Méi lien hé nghich cang chat ché Méi lien hé thuan cang chat ché

NEGATIVE v
MEPNS TUAT % 15
NEGATIVELY
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Y R2=1, r=-1
@%blxi
X
Y dqz =0, r=0
: O
O \Yi = by + b,X,
X

. . H,:p=0
Cap gia thuyet
H,:p=0
. 2z . r
Tiéu chuankiém dinh T =
1-r?
n-2

Néu H, dung, thong ké T s& tuan theo quy luat phan phéi student véi bac tu
do (n-2)
V&i mire Y nghia o, Mién bac bo gia thuyet H, khi |T| >ty
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<Lt Xay dwng phuong trinh héi quy J
<2i Pénh gia phwong trinh ]

Yi = By + BXg + BoXo ot B Xy + &

B, - Tham sb tw do (hé sb chan)

B; (=1-k) Hé sb héi quy riéng

92
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* B;: phan anh anh huwéng thudn cGa nguyén nhan X,
t&i két qua y (khi cac yéu td khac khéng déi). Cu
thé, khi x; tang thém 1 don vi thi y thay dbi trung
binh la B; don vi

V6i mot mau ngéu nhién kich thwoc n, chiing ta cé phuong
trinh héi quy mau (trwdng hop 2 bién) nhw sau:

¥ = by +byx; +0,x%,,

by: Uéc lwgng cla tham sb B,

by, b,: Uéc lwgng cua tham sbé B, B,
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by, by, b, [a nghiém cua hé phwong trinh sau:

Zy. =nb, + b .Zx; +b, XX,
Xy Y; =0y 2Xg; + b12X12| + D0, ZX;; Xy,
Xy ¥; = By EXy; + 0. Zx; X5, +b, 'szzi

« Gia thuyét:
Ho :ﬁj =ﬁ;

b, 4,
se(b;)

e Tiéu chuan kiém dinh: T =

* Néu H, ding théng ké T sé& tuan theo quy luat phan phéi
student véi (n-k-1) bac ty do.

94
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S 8700 5T 3001,
o305

G
_»__SSE
n—-k-1

Mién bac bé gia thuyét H, (W,)

- Hai phia: |qu| >t0/2 (nked)
- Vé’ phéi qu > toc (n-k-1)

-Vé trai: Tog < -ty

95
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* Hai phia:
b, —t\* Mse(b;) < B; <b, +10; Vse(b,)
+ Phéi phai —o0 < B <b; +t{"*Vse(b))

« Phaitrai; b, —t" Vse(b;) < B, <+oo

» CONng thwc:
Béta; =b,

o

Oy

* Biéu hién vai tro cta tirng bién déc 1ap tdi bién thudc
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SSR_, SSE
SST SST

Phan &nh phan tram thay doi ctia bién phu thudc duge giai thich boi cac bién doc 1ap

A A 2z . 2
Hé sé xacdinh R° =

SSE
90 v
Hé s xac dinh didu chinh R:dj =1- ngls('r_l =1- C nR— Iz(ill 1)
n-1

Dung dé so sanh, danh gia 6 phd hop ciia mé hinh khi s luong bién trong
md hinh hdi quy khac nhau

Khi k >1 thi R%,; <R?<]
K cang lén R?,; cang nho so voi R
Rzadj cO thé é.m, sé quy udc Rzadj =0
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- ., z Ho:ﬂ]_:ﬂz:_“:ﬂk:o
Cip gid thuyeét , ) )
Hy:f7 =i =...= i #0

SSR
Ty, 2
Tiéw chuin kigmdinh F = K _R (h-k-1)
TSSE T kA-RY)
n-k-1

Néu H, ding, thong ké F s& tuan theo quy luat phan phdi Fisher véi bac tu do
(k, n-k-1)

V6i mire y nghia o, Mién béac bo gia thuyét Hy khi, F > fok, nken)

SSE SSR
Coéngthic R=,[1-—— = =~/R2
i \/ SST SST
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st

Dependent

B

& giottinh Block 10f 1

ﬁ:::i::au [ Preyious |

Rt Independent(s)

& gistharh L

& sarpham E

& von

& laodong Method:

Selection Yariable: -

— T
Case Labels:
n WLS Weight
[siatistics..) [ Plols... | [ Save.. | [Options..)

*| Bua bign phu thudc sang
Dependent

Pua cac bién doc lap sang
Independent(s)
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CHUONGV:

PHAN TiCH DAY SO THO'l GIAN

- Il N

BIEU DIEN XU
HUGNG BIEN
DONG CUA HIEN
TUQNG
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<2i Phan loai J
@ Tac dung ]
<‘r> Yéu ciu ]

Day s6 thoi gian la mét day tri s6 cda chi tiéu thong
ké dugc sdp x&p theo thir ty thoi gian
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©Thgi gian: ngay, thang, quy, nam,.. b6 dai

gi(ra hai thgi gian la khoang céach thgi gian

<Chi tiéu vé hién tudgng nghién clu: tén chi
tieu, don vi tinh va tri s6 chi tieu y, (i=1,n) la

muc do cua day s thai gian

+Day sO tuyét daoi

4Thdi diém

4 Day s6 tudng d6i ¢ DS-TG N
4 Thai ky

¢ Day sb binh quan
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4 3. Tac dung

4 Cho phép théng ké nghién clru cac dac diém vé su
bi€n dong cla hién twong qua thdi gian va xac dinh xu
huwdng va tinh quy luat cha su phat trién.

4 La cd s du doan thong ké

4. Yéu cau chung khi xay dwng DSTG

Pam bao tinh chat c6 thé so sanh dwoc giira cac
mirc dé cha day so thoi gian

4 Cac mirc d6 phdi thong nhat vé ndi dung va
phuong phap tinh chi tiéu qua thoi gian.

4 Cac mirc d6 phai théng nhat vé pham vi tdng thé
nghién ctru.

4 Cac khoang cach thoi gian trong day s6 thoi ky
phai bang nhau.

102
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Day s6 thoi gian

i'4 5. Cac thanh phan cta DSTG

Xu thé
(Trend
Componen)

Thoi vu
(Seasonality
Componen)

Chu ky
(Cyclical
Componen)

NgAu nhién
(Irregular
Componen)

2 K 5. Céac thanh phan cia day sé thoi gian

Gia sir ddy s6 khong co thanh phan chu ky. Khi ¢6 mot day
s6 thoi gian chi bao gdm ba thanh phan co ban 1a xu thé, bién
dong thoi vu va bién dong ngau nhién.
Céc thanh phan nay c6 thé két hop theo nhiéu dang khac nhau
trong, d6 c6 hai dang phd bién la:
- M6 hinh két hop theo dang cong: Y =T+ S + |
- M6 hinh két hop theo dang nhan: Y = T x S x |
trong do: Y 1a muirc d6 ciia day so.
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<: Mirc d§ binh quan qua thoi gian ]
<2i Lwong ting (gidm) tuyét doi J
<’Z T6c do phat trién ]
@Tﬁ’c do tang (giam) ]
<:_>: Gia tri tuyét déi ciia 1% cuia tdc dd tang (giam) J

% Y nghiia: Mrc d6 binh quan theo thoi gian phan anh murc

dé dai bi€u cua tat ca cAc mirc do cua day sé.

* Cach tinh 1
Z Yi

+DSiveidaysethoiky: gtttV
n n

104
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+ D6i véi day s6 thoi diém:
* Day sé bién déng déu:

< |
I

yDK + yCK

+ D6i véi day s6 thoi diém:

khoang cach thai gian bang nhau:

2

* Day s6 bién déng khdng déu, c6 s liéu tai thoi diém co

L4+ Y, +"'+yn—1+yn

2

Y= n-1
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+ D6i véi day s6 thoi diém:
* Day s6 bién déng khdng déu, c6 sé liéu tai thoi diém co
khoang cach thai gian khong bang nhau

2yt
2t

y=

Y nghia: Phan &nh su bién dong vé tri s6 tuyét ddi clia chi tiéu
qua thdi gian

-Liénhoan &, =Y, — VY4

- Binh gbc Ai =Y. -V,

-MBilignhé  A=25
n|:2
2.5
An Yo = Y1

5:'22 = =
n-1 n-1 n-1

- Binh quéan
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Y nghia: t6c do va xu hudng bién dong cua hién tugng qua
thdi gian
- Lién hoan t, = L(100)

i-1

-binhgéc T = L(100)

i
1

_moilienhe T =[]t
i=2

- Binh quan t=n- ﬁti =n—\}/f=n_\/%
i=2 1

Y nghia: mdc do cla hién tugng qua thdi gian ting (giam) di
bao nhiéu lan hodc %

- Lién hoan a, = Yi =Y (100) =i(100) =1, (%) —1(100)

i-1 i-1

_Pinhgde A =% 100) = 21 (100) = T, (9%) ~1(100)

1 1

- MGi lién hé: Khong cé mdi lién hé

- Binh quan & = t(%)—1(100)

107
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Y nghia: 1% tdng/giam cla téc do tdng/giam thi tuong 'ng
v@i mot tri sO tuyét dbi la bao nhiéu

-Lienhoan g — S __ 6  _Yu
a, (%) ilOO 100
yi—l
A, A, y
-Pinh goc G, =———-=—1—=-—=L=const -->Khong tinh
A (%) ?i 100 100
1

- MGi lién hé: Khong cé mdi lién hé

- Binh quén: khéng tinh

<Li S6 binh quan trugt ]
<2j> Ham xu thé ]
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1. Phwong phap binh quan trwot

S6 binh quan D3y s6 binh quan

truot truot

s6 binh quan cdng cla mot

nhém nhat dinh cac mic do

dudc tinh bang céch lan lugt

loai trir dan mdrc d6 dau dong Day s6 dugc hinh thanh bdi
thdi thém vao cac muc dd cac s0 binh quan trugt

ti€p theo sao cho sb lugng cac

muc do tham gia tinh s& binh

quan la khong ddi

Y, Binh quén
trwot
e > Yit+ Y, +Y
Y, rY, p == 32 :
Y, J Y,
Y, <
Y5
Yn-l Yn-l E = Yoo );nl inl
Yn "
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2. Xay dwng ham xu thé

———— a
Khai niém Mot so dang

ham xu thé

Yy, = b, + byt
Ham s6 biéu hién cac V. =Db, + bt +Db,t?
murc do cla hién b
tugng qua thdi gian V. =Db, + t_l

nga

<_: Dy doan dwa vao lwgng tang (giam) tuyét ddi binh quan J

<2i Dy doan dya vao téc do phat trién binh quan ]
<3: Dy doan dya vao ham xu thé ]

110
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e Dy dodn théng ké la xac dinh mdrc dd cta hién twong
trong twong lai bang cach st dung tai liéu théng ké va ap
dung cac phuong phap phu hgp

e Tai liéu théng ké thudng dugc sit dung trong du dodn
thong ke la day sé thoi gian

1. Dy doan dwa vao lwong tang (giam
tuyét doi binh quan

N

B.H.K.T.Q.D

* M6 hinh dy doan: Yoo =Y, +o.h
Trong do:
Y. Mirc do cudi cung trong day so
h: tdm xa dy doan 29 Yo Y

o= A _
n-1 n-1

n-1

Lwong tang (giam) tuyét déi
binh quén

Piéu kién ap dung: D3y s6 cd cac luvgng tang (gidm) tuyét
dadi lién hoan xap xi nhau
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* M0 hinh dyu doan:

S\/n+h = yn (f)h
Trong do:
Y. MUrc d6 cudi cung trong day sé
h: tam xa du doan {1 o

Yi

Téc d6 phat trién binh quan

Piéu kién ap dung: D3y sé cd cac t6c dod phat trién lién
hoan xap xi nhau

e M6 hinh dy doan:  y. = f(t.)
Trong do:
t: thi ty thoi gian
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M©6 hinh tét nhat 1a mo hinh co:

SSE =X(y, - ¥,)* = min

Data>Define Dates..

ys,
Days, work hour(8)

Cument Dates:
Years(1986) quarters{1:4)

Dir li¢u thoi gian (dir liéu chudi) 1a dir liéu ma mdi dong (quan sat) la
s6 liéu & mdt thoi gian nhat dinh (thang, quy, nim,...)
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&b LinhwucKD

&b LoaDN

g}

&P Van hoa [TCOM V-
&% Von [TCOM Ven]
& Con nguoi [TCDN.C
ST | e Db Dot £
S liogaitmic Clcsic OIS ) Exponental
& Chimoi [Clinverse (7] Power [FlLogistic

& Naay

Pod: e

Display ANOVA tablel

227

Analyze>Regression > Curve Estimation...

.
Save Variables Predict Cases
() Predict from estimation pesiod through last case
@ Predict thiough
Year: _2015
Quarter: |4
The Estmatin Pesiod is:
All cases
[ Continue | [ Cancel | [ Help |

228
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CHUONG VI: PHUONG PHAP CHIi SO

ﬁ% Sl

PHUONG PHAP HE THONG
TINH CHi SO CHi SO

<’>>Téc dung cuia chi sd ]
@Déc diém ]
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Chi s6 la s& twong d&i (tinh bang 1an hodc %) biéu hién
guan hé so sanh gilra hai mc d6 clia cung mot hién twong
nghién ctru

CHI SO
Theo dic diém Theo pham vi Theo ndi dung chi
quan hé thiét 1ap tiéu
| | | |
] ]
Chi s6 Chi s6 Chi s6 Chi s6 Chi s6 Chi s6 chi Chi s6 chi
phat khéng ké don (ca téng tiéu chat tiéu s6
trién gian hoach thé) hop lvong lvong
(chung)
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3. Tac dung

- Nghién ctu sy bién dong cta hién twgng qua thoi gian: chi
s6 phat trién hay téc do phat trién

- Nghién ctru sy bi€n ddng cua hién tugng qua khdng gian:
chi sé khéng gian

- Néu Ién nhiém vu k& hoach hoac tinh hinh thuc hién ké
hoach: chi s& k& hoach bao gébm chi s& nhiém vu ké hoach va

chi sé hoan thanh ké hoach

4. Pac diém cua phwong phap chi sé

- Khi phan anh sy bién dong cta nhiéu don vi hodc phan tl
c6 ddc diém, tinh chat khac nhau, phai chuyén ching vé
dang giéng nhau dé co thé truc ti€p cdng dwoc vai nhau
dwa vao méi quan hé gitra nhan t6 nghién ctru vai cac nhan
t6 khac

- Khi ¢6 nhiéu nhan té tham gia vao tinh toan thi giad dinh
chi c6 mét nhan té nghién ctu thay déi con cac nhan té
khac c6 dinh (khdng thay déi)

117
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' Chisé don

' Chi s6 tdng hop
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# Chis6 don cla chi tiéu chat lwgng (1ay gia ban lam vi
du):

- P,
i, =—(100)
P,
# Chi s6 don cda chi tiéu s6 lvgng (1ay lwong hang tiéu
thu lam vi du):

i, = (100)
o8

)

3 Chi sé tong hop cla chi tiéu chat lwong (l1ay gid lam
vi du): ) S p,q

Y pog

— Chi s6 tong hop cla Laspeyres (quyén sé & ky géc)

L 2P
D N

P
oo 2Pl _ z p, O _ 2Pt
DI XA I X A 3] XA

:Zip.do trong do| d, _ PG
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p) i Zp1q1 _ Zplql Zplql _ 1d trongdo[ P ]
D P Zpo - Zplql > D i

p

- Chi s6 téng hop cua Fisher (khi cé suw chénh léch I6n gilta
chi sé cla Laspayres va Passche)

2P D Pilh
=T - \/Zp do D Polh
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vi du):

( ) Zpoql qu Pofk ZI Pod,

# Chi sé tong hop cla chi tiéu s6 lvong (1ay lvgng lam

_ D pay

. Z P,

- Chi s6 tdng hop cua Laspeyres (quyén s6 & ky gbc)
D A

g > Pl

Y Pyt Zp 0

Y pd,

- Pod
i,.d, trong dé | d, = ="
"L ) 0[ quo]

Z P.Q,
q Z P4,

- Chi s6 tdng hop cua Passche (quyén sé & ky nghién cru)

Z p.q, _

(i ) Z p1Q1 Z P10,
J > pg Zqo 0.0, Zplql

trongd‘o[ _ P J

Zﬁ > pa,

q
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- Chi s6 téng hop cua Fisher (khi cé suw chénh léch I6n gilta
chi sé cla Laspayres va Passche)

|F= IL.IP: Zpoql'zplql
TV \/Zpoqo D Pl

' Chisé don

' Chi s6 tdng hop
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#Ky hiéu:
p - gid ban g - lwgng hang tiéu thy
A, B—Thitrwong A, B

3% Chi s6 don cda chi tiéu chat lwvgng (1ay giad p lam vi du)

i — Pa ; Pg
I p(A/B) — _ hokc Ip(B/A) =
B pA
3% Chi sé don cla chi tiéu so luvgng (1ay lvong hang tiéu thu g
lam vi du)
- _ . - _ Qg
Vg = hokc lg@n) =
O da

3% Chisé tong hop cla chi tiéu chat lwong (13y gid
lam vi du
L ~D.Pag

TN ped

D Pa@at0g) D paQ

| = -
N pe(Ua+0g) Y PeQ

Trongdo Q=0,+0;
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# Chi sé tong hop cla chi tiéu khadi lvong (1ay luvgng
lam vi du) _quA

I " A
B> p g

- Lay gia do c6 dinh (p,) do nha nuéc quy dinh)

I _ Z pnqA

AB
! Z pan
- L3y gid trung binh cla hai thj trwdng
D Pa, DAl +PeTe
I = vii P=—"—""—
A8 ZﬁqB Ja Qg

« Néu can cl vao san lugng thyc té ciia doanh
nghiép & cac ky, ta co 2 loai chi so:
+ Chi sb ké hoach gia thanh:

R
i ZZOQO
+ Chi s6 thuc hién ké hoach gia thanh:
XY
A

CuuDuongThanCong.com https://fb.com/tailieudientucntt

18/01/2018

124


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

18/01/2018

« Néu cén clr vao san lwong ké hoach clia doanh
nghiép:
+ Chi sb ké hoach gia thanh:

L
i Zzoqk
+ Chi s6 thuc hién ké hoach gia thanh:
R
AN

Q Hé théng chi sé ]
Q Phwong phap xay dwng hé théng chisé ]

125
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Hé théng chi sé 1a mdt ddy cac chi sé cd lién hé vai nhau,

hop thanh moét phwong trinh can bang

Cau thanh cda mdt hé théng chi sé thudng bao gdbm mot chi

s6 toan b va cac chi sd nhan td

Vidu:
— CSsan lugng = CS NSLD x CS qui mo lao dong
— CSdoanh thu= CSgida x CSlwong hang tiéuthu

+Phan tich vai tro va mirc anh hudng cda cac nhan

t6 cau thanh hién tugng chung duoc cdu thanh
bd&i cac nhan té dé
4+ Pé tinh ra 1 chi sé chua biét khi d3 biét cac chi so

con lai trong hé thong
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' Hé théng chi s6 téng hop

' Hé théng chi s6 cha chi tiéu binh quan

' Hé thang chi s clia tdng lwgng bién tiéu thirc

% Khi str dung phuong phap chi sé phan tich sy bién déng

cla mdt hién twong dugc cdu thanh bdi nhiéu nhan té thi
sap x&p cac nhan té theo trinh ty tinh chat lwong gidm dan,
tinh sé lwgng ting dan

% Khi phan tich sy bién déng cta nhan té chat lwgng st
dung quyén sé la nhan té sé lvong & ky nghién ctru, khi
phan tich sy bién dong cda nhan t6 s6 lugng, sit dung

quyén s6 la nhan t6 chat lvong & ky géc
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‘"4 Hé théng chi s6 tdng hop

Co s& hinh thanh

cac cong thirc hodc cac phuwong trinh kinh té

Vi du: Tlr méi lién hé:

DT = Gia ban x Khéi lwgng hang hoa tiéu thu

Xay dwng dwoc hé théng chi sé:

(CStoan bd) (Chisé nhantd) (Chisé nhan té)
lpg = Ip X lq

Xuat phat tir mai lién hé thuc té gitra cac hién twong bang

2 B~ Van dung phan tich phwong trinh

e JOa@nh thu

v'Hé théng chi sb:
v'Bién dong tuong déi:

by = L x

pq
2P _ 2Py D Polh
2.Polo 2ol D Pody

v/ Bién déng tuyét déi:

> 00— Potlo = (3P0 = > ot )+ (3 Pot — > potlo)

— p g
Ao = qu + qu
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Hé thong cua chi tiéu binh quan

S0 binh quan cdng gia quyén:

X = %X:' = %,

< Chi tiéu binh quan chiu anh hudng cla hai nhan to:

v/ Ban than lugng bién cua tiéu thirc nghién clu x;;
v Két cdu tong thé d.

I, = 1, . |df
v/ Hé théng chi s6: ledl _ledl szodl
Dxede Y%y D xd,

lefl lefl zxofl

> St >

zxofo zxofl zxofo

T3 S

X o_ ¥ Xa
X Xa o Xo
v/ Phan tich bang s& tuyét déi: (X1 - Xo) = (Xl - X01) u (X01 ?‘(0)

A, = A+ A

X X

129
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% Tong lwong bién tiéu thirc: T= Z x;f. = Y-Zfi

% Cac nhan t6 anh hudng:

® Ban than luvgng bién cla tiéu thirc nghién ctru xi va tan
s6 twong ing fi;

@ Chi tiéu binh quan chung va téng sé don vi tong thé

v/ Hé théng chi s6: I W I x I £

doxf Y xf ><Zxof1

Dxfy DX D%
v/ Phan tich bang s8 tuyét doi
(lefl_ZXOfO):(lefl_zxof1)+(zxofl_zxof0)

A, = N + A

xf xf
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i’ B~ Hé théng chi sé phan tich (MH2)

v/ Hé théng chi s6: I

[N lZ 'zf

x> f _ x> f ) X > f
> fo %> f XD f

v/ Phan tich bang s& tuyét doi
%> =% f)=&x> f,-%> f)+ (&> f-%> 1)
= (% - % =f + %> £, -3 1)

_ X >f
f = A + A

xzf

xzf

1'Z B Hé théng chi sb phan tich (MH3)

v Hé théng chi s6: se = b ey
ilz f = le fi % XOlZ f, y )Toz f;
KOZ fo KOlZ f1 KOZ fl KOZ: fo
PRADRAN . > %o fs ) %>,
ZXO fo ZXO f, YOZ f; ZXO fo

v/ Phan tich bang s& tuyét doi
(Xlz fl_xoz f0)= (EZ fl _sz fl)+ (sz f1 _on f1)+ (on fl _on fo
O xt-Yxf)= U f - x i) (U t-% Y £+ %Y -3 %)
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