TRUONG DAIHOC KINHTE QUOC DAN
KHOA THONG KE

TH(’)NG KE
TRONG KINH TE VA KINH DOANH

(Statistics in economics and business)
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PANH GIA HQC PHAN

e Diém déinh gid ciia GV: 10%
o Kiém tra: 30%
« Thi két thiic hoc phén: 60%

(Dié}l Ki¢én dwgc tham du thi: Piém danh gia cia GV tir
5 diém tré 1én va Diém kiém tra tir 3 diém tré 1én)

THI KET THUC HQC PHAN

Thot gian lam bai: 90 phut (SV dugc st dung tai licu)

I. PHAN TRAC NGHIEM (10 cdu x 0,4 = 4 diém)
(Lwa chon 1 phuong an tra 10i ding nhat)

Ly thuyét + Bai tap

II. PHAN TU LUAN (6 diém)

Bai tap 1: Dua vao két qua phan mém SPSS (3 diém)
Bai tap 2: Ty tinh toan (3 diém)

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

~ 1. B6i twgng nghién ciru cda thong ké

' Théng ke Ia gi?
\_, Sa lugc lich st phat trién théng ké

~_ Dai tugng nghién ciru cta théng ké

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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Thong ké hoc la khoa hoc nghién clru hé théng cac
phuong phap thu thap, xt ly va phan tich cac con sé
(mat luong) nham dé tim hi€u ban chéat va tinh quy
luat von cé cua ching (méat chat).

T 2. So lwoe vé sw ra d&i va phat trién cua

Phan tich danh gia
theo thai gian, khong giain

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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i 3. D6i twong nghién clru clia thong ké

BV
.= THONG KE]|

Thdi gian

Hién tugng va
qua trinh KTXH
Sd lén

To6ng thé thong ké va don vi tong thé

Tiéu thirc théng ké

Chi tiéu thong ké

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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Tong thé thong ké la hién tugng s6 16n bao gbm cac

don vi hodc phan t&r can quan sat va phan tich mat
lugng. Cac don vi hodc phan tir nay dudc goi la don
vi tong thé.

-

Téng thé ]
béc 16 tiém &n

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

\_

Tong thé
dong chat

N

Téng thé
yhéng,
dong chat

J

-

Téng thé
chung

N

Téng thé
bo phéan
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Tiéu thirc thdng ké 1a dac diém cha don vi tong thé

duoc chon ra dé nghién ctru tuy theo muc dich nghién

cttu khac nhau.

Cac loai tiéu thic thong ké

théng ké

16 BUOL 2NY3 NI LY
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Tiéu thirc
thudc tinh
Bi€u hién khong
truc ti€p bang con
s8, ma bang cac
dac diém, tinh chét
khac nhau

\_ J

Tiéu thirc
Thay phién
La tiéu thic cé hai
bi€u hién khong
trung nhau trén
cuing mot dan vi
tdng thé

Tieu thitc

So lugng

Bi€u hién truc tiép

théng qua con s6
(lugng bi€n)

- /

¢ Y
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Chi tiéu théng ké phan anh mat lwang gan vaéi chat cua
cac hién tuwong trong diéu kién thdi gian va dia diém cu
thé.

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


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

Chitiéu Chi tiéu
hién vat gia tri

4 )

Chi tieu
twong doi

Chi tiéu
tuyét doi

o J
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Chi tieu
thei ky

~

-

o

Chi tiéu
chat lwong

Chi tiéu
So lwong

~

(khdi lvong)

J
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u,\l. Thang do dinh danh

(2. Thang do thi&r bac

[3. Thang do khoang

(4. Thang do ty Ié )

Panh s6 cac biéu hién
¢ung loai cua tiéu thiag

Tiéu thlc
thuoc tinh

'HANG DO DINH DANI Biéu hiéu cé
(Nominal Scale) th{ ty han kém

THANG DO THU BAC C6 khoang cact
(Ordinal Scale) béng nhau

N

THANG PO KHOANG

, (Interval Scale) CogocO
Tiéu thic
S0 lugn T
i THANG DO TY LE
(Ratio Scale)
CuuDuongThanCong.com https://fb.com/tailieudientucntt
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DIEU TRATHONG KE

(Thuthap théng tin) q

T

ONG HOP THONG KH
(Xerly tailigu) l

)

PHAN TiCH VA DU DOAN
THONG KE
(Phantich di lidu)

T

Xay dung hé thdng
chi tiéu théng ké

Xac dinh nhu cau thdng tin

Xac dinh muc dich nghién cdtu
Phan tich d&c diém hién tugng

Trinh bay két qua nghién clru

NG DUNG SPSS
TRONG QUAN LY VA XP LY
D LIEU THONG KE

CuuDuongThanCong.com
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SPSS (Statistical Package for Social Sciences) La
phan mém chuyén dung x& ly théng tin so cap.
(thdng tin dwoc thu thap truwc tiép tr dbi twong
nghién ctru théng qua bang hdi dwoc thiét ké sdn)

29

- Man hinh quan ly di liéu

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

30
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File: tao file m&i, md file sdn co, ghi file, in, thoat,...

Edit: undo, cat, dan, tim ki€m thay thé&, xac l1ap cdc mac dinh,...

View: hién dong trang thai, thanh céng cu, chon font chd,...

Data: cac van deé lién quan dén di liéu,...

Transform: chuyén ddi dit liéu, tinh toan, ma hoa lai cac bién,...

Analyze: cac phan tich thong ke, ...

Graphs: biéu d6 va db thi,...

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

Window: sdp x&p va di chuy&n céc ctra s& lam viéc

Help: trg giup

31

Co sé dir liéu (dinh nghia ki€u ki thudt): 1a mét tap hop
théng tin c6 cau truc.

Chu y: Trong SPSS tai mét thdi diém, chi c6 1 CSDL
dugc ma.

Thanh phan cua CSDL

* Quan sat (Observation): chlra théong tin vé 1

dGi tugng diéu tra:

« Bién (variable): thé hién cac thudc tinh cula

quan sat

32
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Variable Name (tén bién)

Variable Type (Kiéu bién)

Labels (nhan bién)

Value (gia tri cua tirng ma hoa)

Missing (gia tri khuyét)

Measure (thang do)

Width (Xac dinh s6 lugng ky tu hién thi)

Decimals (s8 lugng sb hién thi sau ddu phay)

Column format (Dinh kich c@ cho c6t- do6 rong ctuia cot)
Align (Pinh ra vi tri hién thi cac gia tri - can phai/trai/gita)

33
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CHUONG II: THU THAP D LIEU THONG KE

‘%
THONG KE
DINH KY

DU LIEU HO SO
HANH CHINH

’l.
‘\n
)
P
)

<2: Phan loai

<3j Phwong an diéu tra théng ké

@ Sai sé trong diéu tra théng ké

CuuDuongThanCong.com
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Y 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 tuong nghién cuu.

* Yéu cau:

- Chinh xéac

- Kip thoi.

- Day da (ndi dung, pham vi).

Theo tinh chat lién tuc
cua viéc ghi chép

/Diéu tra thwong /Diéu tra khéng
Xuyén thwong xuyén

\ 4
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Theo pham vi d6i
twong dwoc diéu tra

Diéu tra \
khoéng toan bé:
chi tién hanh thu
thap thong tin &
mo6t sé don vi
thuodc déi twong
nghién clru /

/Biéu tra toan bo
Tién hanh thu
thap thong tin &
tat ca cac don vi
thuoc déi twong
nghién clru

\_

Dieu tra khong toan bd

Tién hanh thu

thap thong tin Tién hanh thu
Tién hanh thu trén mot sé it thap théng tin
thap thong tin & cac don vi trén cac don vi

bd phan chié’m’
ty trong I&n nhat
trong téng thé

(tham chi 1 don
vi) nhwng di sau
nghién ctru trén
nhiéu phwong
dién

dai dién, két qua
thuwdng dé suy
réng cho tbng
thé

CuuDuongThanCong.com
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Lap k& hoach t6 ch

NG6i dung 7

Chon mau diéu tra

NoGi dung 6

Soan thao bang hd //
NOi dung 5

Chon phuwong pha

NG6i dung 4

Xac dinh ndi dung

NoOi dung 3

Xac dinh pham
déi twong va do

NG6i dung 2

Xac dinh muc
dich nghién

NOi dung 1

% Sai s0 diéu tra thong ké la chénh léch gilra tri s6 thu
dugdc qua diéu tra so vdi tri s6 thuc té€ cda hién tuwong

% Phan loai:

- Sai s6 do dang ky ghi chép:

- Sai s6 do tinh chat dai biéu (DTCM)

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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II. BAO CAO THONG KE BINH KY

# Bao cao thong ké dinh ky: La hinh thirc thu thap théng
tin dinh ky theo ndi dung, phwong phap va ché dd bao
céo chinh thirc do co quan c6 thdm quyén quy dinh

% Cac loai

- Ché d6 bao céo thdng ké cap qubc gia

- Ché d6 bao céo thdng ké cap bd, nganh

No6i dung ché dd bao cao thong ké

 Muc dich

« Pham vi théng ké

« Pdi twong ap dung

 DPon vi bdo cao

 DPon vinhan bao cao

e Ky bao cao, thdi han nhan bao cao, phwong thirc gwi
bao cao

« Biéu mau kém theo giai thich biéu méu bao

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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No6i dung ché dd bao cao thong ké

 Muc dich

« Pham vi théng ké

« Pdi twong ap dung

 DPon vi bdo cao

 DPon vinhan bao cao

e Ky bao cao, thdi han nhan bao cao, phwong thirc gi
bao cao

 Biéu mau kém theo giai thich biéu mau bao

l1l. KHAI THAC DU LIEU HO SO HANH CHINH

% Khai thac dit liéu hanh chinh: St dung di¥ liéu hanh
chinh cho hoat ddng thdng ké nha nwéc 1a hinh thire
thu thap div liéu, théng tin thdng ké vé dbi twong
nghién ctru cu thé tr di¥ liéu hanh chinh.

% D liéu hanh chinh la di¥ liéu ciia co quan nha nuwéc
dwoc ghi chép, lwu gitr, cap nhat trong cac ho so

hanh chinh dang gidy hodc dang dién ti.

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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No6i dung str dung div liéu hanh chinh trong hoat
dong thong ké nha nwéc

« Tbng hop sb lieu théng k&, bién soan cac chi tiéu
thdng ké va lap béo céo theo ché do béao céo thdng ké;
 Lap hoac cap nhat dan mau cho diéu tra thdng ké;

« Xay dwng, cap nhat co s& dir liéu thdng ké.

% Co s& di¥ liéu hanh chinh dwgc st dung trong hoat
dong thong ké nha nwéc

« Co s& dir liéu vé con nguoi;

e Co s& dir liéu vé dat dai;

e Co s& di liéu vé co s& kinh té;
e Co s& di¥ liéu vé thué;

« Co s& di¥ lidu vé hai quan:

e Co s& di liéu vé bao hiém:;

e Co s& di¥ liéu hanh chinh khac.

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


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

CHU'ONG IIl: TONG HOP THONG KE

(| (s

THONG KE THONG KE

Khai niém

Céc loai phan tb

Cac budc tién hanh phan té

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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&> Khai niém phan té théng ké

Phan t6 théng ké la can c&r vao mot (hay mot sé)
tiéu thirc ndo do dé tién hanh phan chia cac don
vi clia hién twong nghién ctru thanh céac té (hodc

céac tiéu tb) co tinh chat khac nhau

2 Y nghia phan té théng ké

C6 y nghia trong ca qua trinh nghién cru théng ké
« Giai doan diéu tra thdng ké

« Giai doan tdng hop théng ké

« Giai doan phan tich théng ké

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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: 2~ Nhiém vu phan té théng ké

B WA
= THONG KiI

* Phan chia céc loai hinh KTXH.
« Biéu hién két ciu cla hién twong nghién ciru.

« Nghién ctru méi lién hé gitra cac tiéu thirc.

Cac loai phan t6 théng ké

Phan t6 théng ké

Nhiém vu phan té S6 lwong tiéu thire
thong ké phan to
Phantb || Phanté | Phantd Phan té don Phan t6 theo
phan kétciu | lién hé nhiéu tiéu thirc
loai / \
Phan té Phan té

két hop nhiéu chiéu

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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Phan phéi cac dan vi vao tirng o

Xac dinh sb t8 va khoang cach to

Lua chon tiéu thirc phan t&

4Tiéu thire phan té 1a tiéu thire dwgc chon lam

can cr dé tién hanh phan té théng ké.

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


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

B2. Xac dinh sb t6 va khoang céch toé

TH1: Phan t6 theo tiéu thirc thudc tinh
v CO0 it bi€u hién: mdi loai hinh hinh thanh nén 1 t6

v' C6 nhiéu biéu hién: ghép cac bi€u hién gan giéng
nhau thanh mét té

&> Xac dinh s6 t6 va khoang cach to

TH2: Phan td theo tiéu thirc sé lugng

v’ Co it biéu hién (lugng bién): mdi lugng bién 1a co s& dé
hinh thanh mdt t8, goi 1a phan td khéng cé khoang céch td
v/ C6 nhiéu biéu hién (lugng bién): cén cf vao quan hé

lugng - chat, mdi t6 s& bao gom mdt pham vi lugng bién

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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B3. Phan phéi cac don vi vao tieng to

Sap xép cac don vi vao tirng té twong rng v&i
biéu hién cua tirng to

Day s6 phan phoi

4N __ A ‘V=.
| THONG K

v Day sb phan phéi theo tiéu thire thude tinh
v Day sb phan phdi theo tiéu thirc sb lwong (day sb lwong bién)

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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Il. Bang thong ké

Bdng théng ké la mot hinh thirc trinh bay cac tai liéu thong
k& mot cach cd hé théng, hop ly va rd rang, nham néu lén cac

dac trung vé mat luvgng cta hién twgng nghién ciru

Céc loai bang théng ké

Bdng gién don: 1a loai bang thong k&, trong do hién

twgng chi phan té theo mot tiéu thie nao d6

Bdng két hop: 1a loai bang théng ké trong d6 déi twong

nghién ctru duoc phan chia theo tir hai tiéu thirc trd 1én

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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Nguyén tac khi trinh bay bang thong ké

- Quy mb bang vira phai

- Bbon vi tinh — néu tat ca ¢6 cung don vj tinh thi ghi goc
phai phia trén bang

- Cac chi tiéu duoc sap xép theo th tu hop Iy

- Khéng dugc dé trong 6 nao trong bang, néu khong c6

di liéu thi ghi bang céc ky hiéu

Nguyén tac ghi ky hiéu

- Néu hién twong khdéng c0 sé liéu, ghi (-)
- Néu s6 liéu con thiéu, c6 thé bo sung (... )

- Néu hién twgng khéng lién quan (x)

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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1. P6 thi thong ké

La cac hinh vé hodc dwéorng nét hinh hoc dung dé

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

5 Céc loai do thi
- D6 thj phat trién

- DO thi két cdu

- D6 thj so sanh

- D6 thilién hé

- D6 thj “thap dan s6”

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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Céc thanh phan cta do thj thong ké

Cac thanh phan cua div liéu dung dé trinh bay di liéu:
cac thanh, dwdng thang, cac khu viec hodc cac diém.
Cac thanh phan hé tro trong viéc tim hiéu dir liéu: tiéu
dé, ghi cha, nhan di liéu, cac dwdng lwdi, cha thich va
nguodn di liéu.

Cac thanh phan dung dé trang tri khong lién quan dén

di liéu.

Nguyén tac trinh bay do thi

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

- Lwa tron dang dé thi phu hop

- Khoang cach gilra cac cot hop ly

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

- Khéng nén c6 qué nhiéu hién twong trong mét db thi

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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NG DUNG SPSS
TRONG TONG HOP THONG KE

Thuwe hién dbi vai bién thudc tinh
Analyze — Descriptive Statlstlcs - Frequencies..

L) Frequencies Pua cac bién cin
. Variable(s): lap bang Sang 0
M3 nhén vién fid] [~ .
? Lurong ki digm Variable(s)
&b Giditinh [sex]

& Tham nién [time]

& Tudilage] E
& Tidn lweng hién t..
f Trinh &6 hocvan [

& Klnh ngh\em [wark]
£ 1 nai rAnn vibe lin &

[+ Display frequency tables

Hién thi bang tan sb
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Bang két hop nhiéu bién (dinh tinh —

C Columns

dinh tinh; dinh tinh — dinh lrong)

Analyze > Tables > Custom Tables...

Pua cac bién (dinh tinh hodc dinh luong)

vao Rows va Columns

() o (meset] (concet] (i ]

+ Bar: Do thi thanh/cot (biéu dién phan phéi cua dir lidu)

+ Line: D6 thi duong gap khic (biéu dién xu huéng)

+ Area: D6 thi dién tich

+ Pie: D6 thi hinh tron (biéu dién co cau)

+ Boxplot: D6 thi hop (bicu dién phan phdi, x4c dinh Outliers)
+ Population Pyramid: Thap dén so (Pac trung dan s6 theo
tudi va gigi tinh)

+ Scatter/Dot: o thi diém (bicu dién moi lién hé giira céc
bien)

+ Histogram: D0 thi tan s6 (biéu dién phan phéi caa dir lidu)
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3
.
™

~
| o
<

D4 thj thanh (Bar) Graphs > Lagacy > Dialogs > Bar...

Simple db thj thanh cho 1 bién

Clustered db thj thanh két hop 2 bién (theo nhém

.I.I.l SIS v&i nhidu cot canh nhau)

Stacked Db thj thanh két hop 2 bién (bién duwoc
" Clustered A .

biéu hién trén 1 c6t)

Summaries for groups cases M&i thanh cia dd
_III_ Stacked , )

thi thé hién sb lwgng cac quan sat c6 cung 1 gia
~Datain Chart Are————— || trj cGa bién
©® Summaries for groups of cases Summaries for separate variables M&i thanh

© Summaries of separate variables

G v i ctia do thi thé hién gia tri théng ké cla bién

Value of individual cases Md&i thanh clGa dé thi

[cancer|[_retp | thé hién gia tri 1 quan séat cla bién

3
.
™

~
| o
<

-BarsRepresent————————————————————
S immining || Otorcs G Bars Represent tham sb théng ké thé hién
A | Gcm P 9 =
& Tignluwong hign tai | © Other statistic (e.g., mean) .
& Trinh d6 hocvan ed. A A H
&K::h n;hws‘:nr:v[j:;vil - el tren do thl
Wit oo —
e o A tnge sats Category Axis Truc hoanh
& Trinh 88 gido duc i
& sex=0 (FILTER) [filt Category Axis - < X a .
P wemnigenaitonno | | ¢ Define Clusters by bién phan loai

Define Clusters py:
| [& cisitinfseq

Panel by

C6 thé vé theo dong hay cot (theo bién phan

loai tht 2) — dwa bién vao Panel by Rows

7] Ngstvariables (no empty rows) (COl um nS)

Columns:

Templat
[7] Use chart specifications from:
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CHU'ONG IV: CAC MU'C DO THONG KE MO TA

PO DO
BIEN THIEN
(PHAN TAN)

<Lj S8 tuyét d6i trong thong ké J
Q> S8 twong déi trong théng ké ]
@ Piéu kién van dung s6 tuyét d6i va sé twong déi trong théng ké ]
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' Kha&i niém

' Pon vi tinh

' Cac loai

S6 tuyét doi trong théng ké bi€u hién quy mo, khéi

lwgng cua hién twgng nghién ctru tai thoi gian, dia

diém.
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-Don vi hién vat:  + Ty nhién: cdi, chiéc, m, kg,...

+ Thoi gian: ngay, gio,...
+ Quy chuén:
+ Kép: tdn-km, kwh,..

- Bon vi gia tri: VND, USD,...

Thoi diém: quy
mo, khdi lwgng
tai mot thoi
diém nhat dinh

Thoi ky: quy
mo, khai lwgng
trong mot
khoang thoi
gian
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' Kha&i niém

' Pon vi tinh

' Cac loai

S6 tuong ddi trong thong ké biéu hién quan hé so

sanh gitta hai m{rc do nao do cua hién tuong.
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v' Lan, phan trdm (%) phan nghin (%o)

v Don vij kép:

« 86 twong d6i dong thai (téc dd phat trién) t = 2 (100)
Yo

« S6 twong doi ké hoach (lap va kiém tra ké hoach)

— S8 twong d6i nhiém vu ké hoach Ky = i (100)
0
- s&tuong thyc hign kéhoach K. =L _(100)
Yin

e Méiquanhé: t=K xK;
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e S6 twong déi két cdu: Phan anh ty trong cla tirng bd phan cau
thanh trong mét téng thé.

y.
d. =—-(100
=2 (100

e S6 twong déi khéng gian: so sanh gitra hai hién twong cung
loai nhung khdc nhau vé khong gian hodc la quan hé so sanh
muc dé gilra hai bd phan trong mot tong thé
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e S6 twong déi cwerng dé: quan hé so sanh gitra hai hién
tuong khac loai nhung ¢6 quan hé véi nhau.

e Phan tich ly luan KTXH, d3c diém cda hién tuong
nghién ciru dé rat ra két luan

e VVan dung két hop s6 twong doi vdi s6 tuyét doi
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<[j S6 binh quan (trung binh) J
<2j> Mét (Mo) ]
@ Trung vi (Me) ]

' Khai niém chung
' Cac loai s6 binh quan

' Dac diém cla s6 binh quan

' Diéu kién van dung s6 binh quan trong théng ké
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% S8 binh quéan la mirc d6 dai biéu theo mét
tiéu thirc nao doé cha mot tdng thé bao gbm
nhiéu don vi.

e Phan anh mirc d6 dai biéu, néu lén d3c treng chung nhat
cla tong thé

» S0 sanh céac hién tuwgng khéng c6 cung quy mé.
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a. $6 binh quéan céng (ap dung khi cac lwong bién co
quan hé téng)

Téng lwong bién cha tiéu thirc

Sé trung binh = . _
Tong s6 don vi
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% S6 binh quan céng gia quyén

R D o A o

X
f,+f,+..+f
x=yxd —d _ I
- i i Zf

b. $6 binh quan nhan (a4p dung khi cac lwgng bién cé
guan hé tich)
% S6 binh quan nhan gian don

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

% SO binh quan nhan gia quyén

I
e

—

>

— fi
X = z\/Xlfl X X2f2 X X an"
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eMang tinh téng hop, khai quat.

«San bang cac chénh léch giita cac don vij vé tri s6 cua tiéu

thire nghién ciru.

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.

12
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' Kha&i niém

' Céch xac dinh

' Tac dung

M6t 1a biéu hién cua tiéu thirc phd bién nhat (gip

nhiéu nhit) trong mot téng thé hay trong mot day sd
phan phdi

13

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


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

1/9/2020

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

mét 1a lwong bién ¢ tan s6 |&n nhat.

M, =x (f. = max)

<> P6i v&i trwong hop phan té c6 khoang cach té

Bwdc1: Xac dinh td cé mot
T c6 f=max => Phan tb c6 khoang cach bang nhau
Tb c6 m=max => Phan t6 c6 khoang cach khéng bang nhau

14
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Budc 2: Xac dinh tri s& gan ddng ciia mét:

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

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

51 = Mye = Myo

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

e CO thé thay thé hodc b6 sung cho trung binh céng trong
truong hop tinh trung binh gdp kho khan

e C6 y nghia hon sé binh quan cong 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 cau hgp ly

15
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' Kha&i niém
“' Cach xac dinh
' Tac dung

Trung vi la lvgng bién cta don vi dirng & vi tri gitra

trong mot day sé, chia day s6 thanh hai phan bang nhau

16
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< Trwérng hop phan t6 khong c¢6 khoang cach té

+ Né&u s8 don vi tng 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

2 (Me-1)
fM

2.5

Me = x

)+-hMe

Me(min
e
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e CO thé thay thé hodc b6 sung cho trung binh céng trong
truong hop tinh trung binh gdp kho khan

e C6 Yy nghia hon sé binh quan cong 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 CO tac dung trong phuc vu cong céng vi Z‘Xi — Me‘ f. =min

X=Me=Mo

Pa&i xtrng Mo Me X

Léch phai

X Me Mo
Léch trai

18
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Q Khoang bién thién ]
<2i> D3 léch tuyét déi binh quan ]
@ Phwong sai ]
<‘r> Do léch tiéu chuan ]
@ Hé sé bién thién ]

» Cong thtre tinh:
R= Xmax - Xmin

19
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» Cong thre tinh

d= Z‘Xr; - X‘ d= % (ca quydn se)

Cong thuec tinh:

g2 — Z(Xi 'Y)Z
n-1

g% = Z(Xi 'i)z fi
S -1

(c6 quyén sb)

Cong thirc thye hanh (khi cé quyén so6):
. D B RF L sf | = (sxh )
>f -1 =f(=f -1) =f -1| X=f. >f,
2 _ If; [F—YZ]
sf -1
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» Cong thtre tinh:

S =452

Midgn' ) o
<-v p WO Te 1@
] Gal REMEMBER
PN ugw QUTE nge
& T ROOTS 18

» Cong thtre tinh:

V:§x100
X
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Vanablefs):

& Thunhap

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

== Dua cac bién can tinh toan cac

43

Chon Analyze > Descriptive Statistics > Frequencies...
o e
Central Tendency
[ cutpoinsfor 10 | eqalgoups [ Median
] e
J [sm
[C] Values are group midpoints
[7] 5td. deviation [ Minimum [7] Skewness
[] Vasiance [ Magimum [F Kirtosis
[7] Range [CISE mean h
Chon c4c thong ké can tinh toan
44

22
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CHUONG V: BIEU TRA CHON MAU

LUONG VA
KIEM BINH

THUYET THONG
TRA CHON KE
MAU

N
s
N
L

-

—

—

-

o

_—

—d

N PNA VAR A
\wng van d

@ Han ché ]
<‘Z Trwong hop van dung ]
€ Téng thé chung va téng thé mau ]
@ Cach chon mau ]
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+ Tiét kiém (chi phi, nhan lyc, thoi gian)
+ M& rong ndi dung diéu tra
+ Tai liéu c6 do chinh xac cao

+ T6 chirc don gian
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Han ché

+ Khéng cho biét théng tin day du vé tbng thé
+ Sai s6 khi suy rong
+ Két qua diéu tra khong thé tién hanh phan td theo

moi pham vi nghién cuu

Trwong hop van dung

« Thay thé cho diéu tra toan bd
« Két hop véi diéu tra toan bd

« Kiém dinh gia thuyét théng ké
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Chi tiéu Téng thé chung | Téng thé mau
Quy mo N n=>f
S6 binh quan U X
Ty 1é theo mét
iduthto p f
2 2

Phuwong sai ° S

p(d-p) f@a-f)

Nn
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I. CO SO UOC LUONG KIEM
DINH GIA THUYET THONG KE
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BIEN NGAU NHIEN

« Bién ngiu nhién Ia bién nhan mot trong cac gia tri
c6 thé cb cua nd tuy thudc vao su tac dong cuia cac
nhan t6 ngau nhién trong mot phép thir.

« Bién ngiu nhién la bién ma céc gia tri khéng duoc
xac dinh trudc qua mdi lan thuc nghiém (phép thi).

Xac suat?

4

Xac suat cua mot bién co la mot con so dac
trung kha nang khach quan xuat hién bién c6
do khi thuc hién phép thu
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Quy luét phin phoi xac suat

i \am
< THONG KE|

 Quy ludt phan phéi Xac sudt cia bién ngdu nhién 1a sw
twong ing giita Qia tri O thé cO ciia N6 VA X&C sudt twong

trng voi gia tri do.

13

Quy luét phan phéi chuan

= [ ]
< THONG KE|

o Néu X~N(u, ¢
_(x-p)®

o Ham mat do xac suat f(X)= e 2
°r o271

14

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

1/9/2020


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

1/9/2020

—_—

u
68,26%

95,44%
99,74%

15

4

e Néu X~N(0, 1)

x
2

1
—€
\2r

f(x)=

XAC sudt

9

Ham mdt d

,96

1

-1,96

95%

16
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Quy luét phan phoi chuan hoa

 Néu X phan phéi chuin: X~N(u, o2

« Thi bién ngdu nhiénz = X~# _ N(0,1) sé phan phéi chuin
o

hoa

-1,96 0 1,96

95%
17

Dinh ly gi¢i han trung tam
« Néu X ~ N(u,az)

e Thi v&i mau ngau nhién kich thwéce n

X ~ N(u,af)

z=2"H_N(©0,1)

Ox

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

1/9/2020


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

Dinh ly gi¢i han trung tam

« Néu tdng thé cé phan phébi chuan thi phan
phdi ctia trung binh mau cling c6 phan phdi
chuan

« V@i kich thwéc mau dd Ién thi phan phdi
trung binh va ty 1& mau sé xap xi phan phdi
chuan
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1. U&c lwong két qua dieu tra

« COng thirc chung 9 = 9 T &

9 - tham s6 cuia tong thé chung

9 : thong k& mau

& :pham vi sai s6 chon mau

Céac nguyén nhan sai s6 trong PTCM

Vi pham nguyén tdc chon mau ngdu nhién
Sé lwong don vi mau khdng dd Ién

Két cAu tbng thé mau khéac voi két ciu tbng thé
chung

Sai s6 do dang ky, ghi chép

11
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Uéc lwong ket qua dieu tra
* V&i mirc ¥ nghia o

e Udc lwgng trung binh

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

Hai phl’a X_201/2'(7X SIUSY_{_ZONZ'GX
Ve phii X—2,0; <p<o0

Vertfa' - —osps X+2,60,

Khi chua biét phuong sai tong thé chung
Hai phia X—tl o, Su<x+tl, .o,
Ve phii X—t""o, < <o
A rai N2 n-1

Vetral —o< u<X+t, .o,

* V&i mirc ¥ nghia o

e Udc lugng ty 1€

Hai phia f-z,,0,<p<f+z,,,0
Vé phai f-z,0,<p=<oo
Ve tréi —0<pP<X+Z,0;
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U&c lwong két qua dieu tra

ctia phan phdi chuan hoé va phan phdi Student)
* o —muc Y nghia

* (1-0) la xac suat hay trinh d¢ tin cay

+ Trong do Za : ’[a duogc goi 1a hé sé tin cay (gia trj toi han mic a

U&c lwong két qua dieu tra

Mt sé gia tri dic biét ciia phan phéi chudn hoa

Z,, Xac suat tin cay

1 0,6826

2 0,9544

3 0,9974

XAc suat tin cay Muc y nghia  Z_,

0,900 0,100 1,645
0,950 0,050 1,960
0,975 0,025 2,326
0,990 0,010 2,576

% Oy, O duoc goi la sai s6 binh quéan chon mau
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Sai s6 binh quan chon mau

ach chon Hoan lai Khéng hoan lai
Suy rong (chon nhiéu 1an) (chon mét lan)
2 2
o o n
O'X:\/T GX:\/—(:I_——)
S6 binh quan n N
S° S? n
O. = _ O. = - 1__
=\ =)
o1 / f(l-f f(l-f n
Ty lé o, = ( ) o :\/ ( )(1__)
n n N

e Yéu cau:

+ Sai s6 nhé nhét
+ Chi phi thp nhat
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Cach xac dinh

Cach chon| Chon hoan lai Chon khéng hoan lai
Suy réng (chon nhiéu 1an) (chon mét 1an)
2
Z .0 N.z2,, .0°
Binh quan n= a/+ n= i
E; N.e, +2,,0
2 2
e 2,00 |, NZ.pi-p
' g? &r.N+Z,,-p(1—p)
Ex = 24120% ) ~
Pham vi sai s6 chon mau
Et = Ly10

8 Mot so phu’o’ng phap xac dinh
phu’o’ng sai tong thé chung

+ L4y phwong sai I&n nhat hodc ty 18 gan 0,5 nhat
trong cac lan diéu tra trwdc

+ L4y phuwong sai hodc ty & clia cac cudc diéu tra khac
CO tinh chat twong tw.

+ Piéu tra thi diém dé xac dinh phwong sai hoac ty [é.

+ W& lwong phwong sai dwa vao khoang bién thién

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

1/9/2020

15


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

1/9/2020

<1i Nhirng van dé chung vé kiém dinh gia thuyét théng ké ]

<2i> Kiém dinh gia tri trung binh ctia 1 téng thé ]

Gia thuyeét 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,...)

16
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Gia thuyeét thong ké

Gia thuyét ma ta mudn kiém dinh (H,)

Gia thuyét déi 1ap (H,, H,, H)

Gia thuyeét thong ké

Kiém dinh 2 phia, kiém dinh phia trai/phai

Vi du:
Ho: b= 1o
Hiop# o

Béac bd H, /\BQC b6 H,
— _—_

17

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


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

| Sai 1dm va mirc y nghia trong kiém dinh

- Sai 13m loai | 1a bac bd H, khi H, ding

- Sai lam loai Il 1a chap nhan H, khi H, sai

Kétluan| ., . o
Thue té Chap nhan H, Bac bo H,
H, dung Két luan ding | Sai 1am loai I
H, sai Sai 1am loai II | Két luan dung

s Sai lam va mirc y nghia trong kiém dinh

Mirc y nghia cta kiém dinh (o) 1& xac suét

mac sai 1am loai |

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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Tiéu chuan kiém dinh

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

Trong tap hop cac kiém dinh thdng 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”.

Céac bwérc tién hanh kiém dinh

- Xay dwng gia thuyét H, va gia thuyét déi H,
- Xac dinh mrc y nghia a

- Chon tiéu chuan kiém dinh

- Tinh gia tri cua tiéu chuan kiém dinh t&r mau
quan sat

- Két luan

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

Quy tac kiém dinh gia thuyét théng ké

- Néu gié tri tiéu chuan kiém dinh thuéc mién bac
bd (W), c6 co s& dé bac bd H,

- Néu gié tri cda tiéu chuan kiém dinh khéng

thudc mién bac bd, chwa dd co s& dé bac bé H,

Phwong phép tiép can P-value trong kiém
dinh gia thuyét

» P-value la xac suat I&n nhat dé co thé
bac bé gia thuyet H,.

» Céc nguyén tac ra quyét dinh dé bac bo
gia thuyet H, v&i P-value la:

« Néu p-valug I&n hon hoac béng a, chwa
dd co s& dé bac bo gia thuyét H,,. /

« Néu p-value nhd hon a, bac bé gia thuyét [°
Ho.

N
THE MALLER
THE P-VALUE,
THE $TRONGER
THE EVIPENLE
AGAINST Hp.

20
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2. Kiém dinh gia tri trung binh caa 1
tong the

- Gia st nghién ctru X ~ N(u, 62)

- 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 vi tr d6 tinh cac théng ké mau.

- Tiéu chuan kiém dinh

i 2. Kiém dinh gia trj trung binh caa
: 1 téng thé

Khi da biét phwong sai téng thé chung
Tieu chuén kiém dinh 7 _ (X — )

G/\/ﬁ

Néu H, dung -> Thdng ké Z sé& tuan theo quy luét

phan phbi chuan hoa
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g D Kiérr! dinh gia tri trung binh
e clla 1 tong the

Mién bac bo W,
- Hai phia: |qu| > Zo
-Vé phai: 2, > z,

-Vetrai: Z,, < -z,

;7% 2. Kiém dinh gia trj trung binh cta
1 t(x)ng thé

Khi chwa biét phwong sai tdng thé chung

Tiu chudn kiémdinh 1 _ (X = 1)
S//n
S(x-x)°f _ =f, (_

— i X2_72
sto1 w1 ™

Trong d6é §2 —

Néu H, dung -> Thdong ké T sé& tuan theo quy luat
phan phdi Student v&i bac ty do 1a (n-1)

|
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g D Kiérr! dinh gia tri trung binh
4ot cUla 1 tong the

Mlén bac boé Woc
- Hal phl'a |qu | > ta/Z(n—l)
- Vé phai: Tos > ton-n)

-Ve trai: Tog < -ty

(NG DUNG SPSS

TRONG U'O'C LUQNG VA KIEM DINH GIA
THUYET THONG KE
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Uéc lwong thong ké

Chon Analyze > Descriptive Statistics > Explore ...

1/ xplore

Pua caic bién can tinh toan cac

=

g&STF 7 Dependent Lt z R
L ¢y | tham so sang Dependent List
g&iﬂé" = % Mubn phan tich theo bién nao
4 LinhvuekD

, by #=| 36 thi dwa sang bién sang
fe Label Cases by .

Pt | 7] | Factor List

W (o) [ (B Trong muc Display chon
Statistics hoac Both

a7

Kiém dinh gia thiet vé gia trj trung
binh cua mét tong the

Analyze = Compare Means > One-Sample T Test...

7| One-Sample T Test L . o
T bua cac bién can kiém dinh gia tri
;‘gz;r\smh - _yrﬁi:‘:f}' trung binh vao Test Variable(s)
T Pasts N . . . .

?QPE”“”“ 10 == | Nhéap gia tri can kiém dinh trung
ﬁT::’hdo E== | binh vao Test Value
&b LinhvuckD ~ -
& Loz o Nhan Options...
A - Test Value: 6000

48

24
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& e
= .
< THONG KE|

One-Sample T Test: Options

Confidence Intenval: 55—
Mizzing Values
@) Exclude cases analysis by analysis
i) Exclude cazes lstwize

| Continue

Help

Kiém dinh gia thiét ve gia trj trung
binh ciia moét tong thé

Analyze = Compare Means > One-Sample T Test...

Nh&p dd tin cdy clta kiém dinh vao
Confidence Interval

Chi kiém dinh d6i véi cdc quan sat
c6 y nghia cta bién chon Exclude
cases analysis by analysis

Chi kiém dinh d6i véi cdc quan sat
c6 day du trong cac bién chon
Exclude cases listwise (n nhu
nhau)

49
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CHUONG VI: PHAN TiCH HOI QUY VA
TUONG QUAN

%m—

TiNH BOI

<1j M&i lién hé chia cac hién twong kinh t& x3 hdi ]

<2t> Nhiém vu ctia phan tich héi quy va twong quan ]
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' Lién hé ham sé

' Lién hé tuwong 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
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« Khai niém: lién hé twong quan la mbi lién hé khong

hoan toan chat ché.

« Ddc diém: Lién hé khoéng dwoc biéu hién trén tirng
don vi ca biét ma phai quan séat s 16n

v Xay dwng phwong trinh héi quy.

v’ Danh gia trinh dd chat ché cta mbi lién hé
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Q Xay dwng phuong trinh héi quy ]

<2t> 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

Puadng hdi quy Iy thuyét

0 » X
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i Phwong trinh hdi quy téng thé

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

Bién phu thudc Bien déc lap
Két qua Nguyén nhan

o Bién giéi thich
Bién dwoc gidi thich ien giai ]

4 Coéng cu dy bédo

Dy bao cu
NGi sinh Ngoal sAlnh ) )
Cau tra loi Tac nhan kich thich

LY nghia cac tham so6

|2 THONG KE]|

* 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 toi
két qua y. Cu thé, khi x tang thém 1 don vi thi y thay dbi
binh quan la 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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V6i mot mau ngéu nhién kich thwéc n, ching ta cé phuong
trinh hdi quy mau nhUJAsau:

Yi = bo + blxi

i
Udc lwgng cla tham sb B Udc lwgng cta 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 s 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: Khéng c6 trong quan gitra cac phan du (khong c6 tu twong
quan)

+ Gia thiét 6: Gilta cc bién doc 1ap khong cd twong quan tuyén tinh hoan
hao (da cong tuyen) - Doi vdi hoi quy boi.
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Noi dung phwong phap OLS

Tim cac tham s6 sao cho tong binh phwong cac
chénh léch gitra gia tri thwc té va gia tri ly thuyét cta
tiéu thirc két qua la nhé nhat.

S =3(y, - ;)" => min
S =2(y, —b, —b,x.)* => min

0S
G_bo =22(y; b, —b.x)(-1) =0 Zyi = n_b0 + bl_Z)(i
% =32y, ~by b )(-X) =0 Zy;X = beZX; + 1, Zx]

2% Kiém dinh hé sé hdi quy

* Gid thuyét: H,:p,=0

. e b.
e Tiéu chudn kiém dinh: T =—
se(b;)
Zn:XiZ 2 _
Se(bo) — i=1 — o Se(bl) -
—\2
0 ;(Xi _X)
. ~\2
L SSE :;(y' )
n-2 n-2

* Néu H, ding théng ké T sé& tuan theo quy luat phan phéi
student vai (n-2) bac ty do.
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Mién bac bé gia thuyét H, (W)

- Hai phia: |qu| > 102 (n2)

- V& phai: Ty >ty (1.9

-Vé trai: Ty < -ty 9

* Hai phia:

» Phéi trai:

» Phai phai:

b, —t\se(b;) < B, <b, +17,se(b,)

—o< B, <b, +t"Vse(b,)

b, —t"se(b,) < B, < +oo

]
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n
Toan bo bién thién ciia bién phy thuge  SST = Z(yi _yP
i—1
n

Bién thién duoc giai thich boi héi quy SSR =Y’ (9i — 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
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Cip gia thuyét {

H, : M6 hinh khéng c6 ¥ nghia {Ho ‘R?=0

H, : M6 hinh cd y nghia H,:R*>0
2
Tiéu chudn kiém dinh F = 222 - R(l(—nR_Zg)
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 H, khi, F > fown2)

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


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

Tac dung

- X&c dinh chiéu hwéng ctia mbi lién hé

- Panh gia mic d6 chat ché cua lién hé twong quan

tuyén tinh

Lién hé ham sé

Khéng c6 méi lién hé

Lién hé ham sé

N/

NEGATIVE v
MEPNS TUAT % 15
NEGATIVELY

RELATED TO ﬁ Y

+1
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Y R2==1,AI'=-1

@\rYg%blxi

Y d:QZ:O, r=0
R S

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

Néu H, dung, théng ké T s& tuan theo quy luat phan phéi student véi bac tu
do (n-2)
Vi mire Y nghia o, Mién bac bo gia thuyet H, khi |T| >ty
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<Li Xay dung phuong trinh héi quy ]
@ DPanh gidphuong trinh J

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

B, - Tham s6 tw do (hé sb chan)

B; (=1-k) Hé sb héi quy riéng
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* B;: phan anh anh huwéng thudn cGa nguyén nhan X; toi
két qua y (khi cac yéu t6 khac khéng dbi). Cu thé, khi x
tang thém 1 don vi thi y thay dbi trung binh 1a ; don vi

V6i mot mau ngéu nhién kich thwéc n, chiing ta ¢ phuong
trinh hoi quy mau nhw sau:

Yi =y +bx; + 0, X5 + .+ B X

b;: Uéc lvgng clia tham s6 B;
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* Gia thuyét: H,:p,=0

j

se(b;)

e Tiéu chuin kiémdinh: T =

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

Mién bac bé gia thuyét H, (W,)

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

-Vé trai: Tog < -ty g
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» Haiphia: b, —t{7;Vse(b;) < B; <b; +t{];* Use(b;)

. Phai trai: ~o0 < B <b; +t"Yse(b,)

+ Phai phai: b; —t"*Pse(b;) < B, < +o

o

» CONng thwre: Bétaj - b,—

Oy

* Biéu hién vai tro cta tirng bién déc 1ap tSi 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
Hésé xacdinh R =

SSE
99Ok v
Hé s6 xac dinh didu chinh R:dj =1- ngls('r_l =1- C nR— Iz(ill 1)
n-1

Dung dé so sanh, danh gia do phd hop ciia mé hinh khi s6 luong bién trong
md hinh hdi quy khac nhau

Khi k >1 thi R%,4; <R?<]
K cang lon R?,; cang nho so voi R
Rzadj cO thé é.m, sé quy udc Rzadj =0
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_ . H,:R*=0
Cap gia thuyet
H,:R*>0
SSR
L R*(n—k -1

Tiéu chuan kiém dinh F = K = ( 5 )

SSE k(l-R?)

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)

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

Cong thace

SST  \SST

R:\/_SSE_ SSR _ pe
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Analyze > Regression > Linear...

é’sn Dependent
& daden
@hgoiinh Block 1 0f 1
iy CPrgos ]
loaian S
%Ivkd Independertis):
& giatharh # sanpham =
G Kl
von
é’ lzodong Method: Enter A
Selection Variable:
—
Case Labels:
WLS Weight
[Staiistics...| [ Plots... | [ Save.. | [Options.. |

Pua bién phu thudc sang
Dependent

Pua cac bién doc lap sang
Independent(s)

37
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CHUONG VIl : PHAN TIiCH DAY SO THO!I GIAN

DIEM BIEN HUONG BIEN

DONG CUAHIEN DONG CUAHIEN
TUONG QUA TUONG

THOI GIAN

I. KHAI NIEM CHUNG VE DAY SO THO' GIAN

<1j> Khai niém J
<2: Cau tao ]
<’>: Céc loai ]

<€> Tac dung ]
<3j> Yéu cau ]
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1. Khai niém

Day s6 thoi gian 1a mot day tri sd cla chi tiéu
thong ké dwoc sap xép theo thir tw thdi gian

2. Cau tao

#Thgi gian: ngay, thang, quy,nam,... B0 dai
gi(ra hai thdi gian la khoang cach thdi gian

#Chi tiéu vé hién tugng nghién clu: tén chi
tiéu, daon vi tinh va tri s6 chi tiéu y; (i=1,n) la

muc dé cua day so thdi gian
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3. Cac loai

+Day so tuyét doi e
4Thdi diém

4 Day s6 tuong ddi DS-TG < o

/ % Thai ky

% Day s6 binh quan

4. Céc thanh phan

Thai vu/chu Cac yéu t6
ky (S) ngau nhién
M

Xu huéng (T)

M6 hinh kéthgpcong Y =T +S + |
MO hinh kéthgpnhan Y =T xS x |
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5. Tac dung

% Nghién ctu cac dac diém bién dong clha hién
twong, va xac dinh xu huéng va tinh quy luat cia suv
phat trién.

4 La co sd du doan cac mic do cua hién tuong.

6. Yéu cau

Pam bao tinh chat c6 thé so sanh dwoc
gilra cac mirc do cua day so thoi gian

4 Théng nhat vé ndi dung va phwong phap
tinh.

4 Théng nhét vé pham vi.

4 Khodang céach th&i gian trong day sb thoi ky
phai bang nhau.
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Il. Cac chi tiéu phan tich dac diém bién
dong cua hién twong qua thei gian
<1:> Mdrc d6 binh quan qua théi gian ]
Q> Lwong tang (giam) tuyét déi ]
<3j> Téc db phat trién |

<‘> Tbc do tang (giam) |

<5i> Gia tri tuyét dbi cta 1% cia tdc dé ting (giam) )

1. Mrc d6 binh quan qua thoi gian

< Y nghia: Mirc dé binh quan theo thoi gian phan anh

murc dd dai biéu cla tat cd cac mirc do cla day sb.
n

Z Y,
£ " =1 +V, +..+ it -

* D6i v6i ddy s thoi ky: J=Jt Y2 Tt =

n n

Cach tinh
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1. Mrc d6 binh quan qua thoi gian

* Poi v&i day sé thei diém:
- D&y s0 bién dong deu: vy = Yok + Yex

2

* Poi v&i day sb thei diém:

- D&y sb bién ddong khong déu

+ C6 sb liéu tai thdi diém co khodng céach thoi gian
bang nhau:

1. Mrc d6 binh quan qua thoi gian

* Poi v&i day sé thei diém:

- Day sb bién ddong khong déu

+ Co sé‘liéu tai thoi diém cé khodng céch thoi gian
khéng bang nhau:

2yt
2t

y =
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2. Lwong tang (giam) tuyét doi

Y nghia: Phan anh su bién dong vé tri s6 tuyét ddi cua chi tiéu
qua thai gian
- Lién hoan 5i =Y. — Vi,

- Binh gbc A =Y. -V,

-MGiliénhé A =)5,
i=2

n

S,
-Binh quan 5 _ .Zz: Ay YoV

n-1 :n—l n-1

3. Téc do phat trién

Y nghia: t6c dd va xu hudng bién dong cua hién tugng qua
thai gian
- Lien hoan £, = Y1 (100)

Yia

_Pinhgsc T, =L (100)

1

-M&ilienhe T =]t
i=2

- Binh quan  t= ni/ﬁti — n—\]/ﬁ: n\/%
i=2 1
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4. Toc dé tang (giam)

Y nghia: mic dd cua hién tugng qua thdi gian ting (gidm) di
bao nhiéu lan hodc %

- Lien hoan a, =i =Y 100) = % (100) =, (%) - 1(100)

i-1 i-1

_pinhgsc A =YY (100) = 21 (100) = T (%) —1(100)

1 1

- MGi lién hé: Khong cé mai lién hé

- Binh quan @ =t (%) —1(100)

5. Gia tri tuyét doi ciia 1% cua toc do
tang (giam)

Y nghia: 1% ting/gidm cua téc dd t&ng/giam thi tuang ing
vGi mot tri sO tuyét doi la bao nhiéu

-Liénhoan ¢ = 6 __ 6  _ Y
a; (%) ilOO 100
yi—l
- Dinh g6c G; = A, = A . =const --> Khong tinh
| A%) A 150 100

Y1
- MGi lién hé: Khong cé mai lién hé

- Binh quan: khong tinh
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rd ~

11l. M6t s6 phwong phép biéu dién xu
hwé&ng phat trien co’ ban cua hién twong

<1:> Mé& réng khoang cach th&i gian

<2j S6 binh quan trwot

<3j Ham xu thé

1. M& rong khoang cach théi gian

Piéu kién

van diill No6i dung

Khi DSTG c6
khodng céach tuong
d6i ngén c6 quéa
nhiéu mic do ma
chuwa phan anh
duoc xu hudng
phat trién co ban
cua hién tugng

Ma& rong thém
khoang céach thoi
gian bang cach
ghép mét s6 thoi
gian lién nhau vao
mot khoang thoi
gian dai hon

- Mat di anh
hudng cta nhirng
nhan té co ban
-Mat di tinh chat
thdi vu cda hién
tuong
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2. Phwong phap binh quan trwot

Gia st ¢6 day sb thoi gian: yy, Yo, Ya,... Y,

i{--05 ~-05

y +otY oty
[; ) '{; ) i:(g+0,5;n—g+0,5

Néu K 1¢: V. =
|
k

2

yi_[kj +ot Y+t yi+@_1

.k k
A Shr\ — I=(=+Ln——+1
INéu K chan: Y. = (2 L 5

k

3. Xay dwng ham xu thé

— N
Khai niém Mot so dang '\
ham xu thé

Yi :bo +b1ti
Ham s6 biéu hién cac 5 —=b +bt +Db.t2
mUc do cua hién Yi =D + igi+ 2%
tugng qua thdi gian ~
ing g g § =b, + 2
Yi = f(ti) t.
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Tiéu chuan Iwa chon ham xu thé

Buwée 1: Lwa chon dang ham c6 y nghia: Can ctr vao gia
tri Sig hodc p_value ctia cac hé so trong tirng ham xu the.

Buwéc 2: Lwa chon dang ham tot nhat:

Sy -5)
SE= SSE: =1 —min

n—-p n—-p

Str dung SPSS trong viéc xay dwng ham xu thé

Pinh nghia thoi gian: Dir lidu thoi gian (dir liéu chudi) 1a dit licu ma mdi
dong (quan sat) 1a s6 liéu & mot thoi gian nhét dinh (théng, quy, nam,...)

Data>Define Dates..

Define Dates
Cases Are: —
_Y Furst Case Is: OK
iz - Pesiodicity at
il higher level
*Years, months
Years, quariers, months |=||  Year 1386 Cancel |
Days ; —
\Weeks, days Quarter: 1 4 [ Help |

‘wieeks, work days{5)
‘Weeks, work days{6)
Hours

Days, hours

Days, work hour(8)

Curment Dates:
Years(1386) quarters(1:4)

22
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Xay dwng ham xu thé

Analyze>Regression > Curve Estimation...

71 Curve Estimation
> e - Dependents) o
2= Wil
&5 Giottinh =
& Noio | 3 Independent Foodt
d:i |= pet

Trinhdo ) Vask

Variable Cance

& Thunhap - e
&5 LinhwuckD i [ ] Help
%;TSN @ Tme [#] Include constantin equation
47 Van hoa [TCDN.V- G ook 7] Plot models
& Von [TCDN Ven] E [
& Con nguoi [TCDN.C Models
gw Kdoarh [TCNC Fllinesr  [Quadatic  [Compound [ Growth

:—:::c‘uﬂ"“ [TCDN.L [ Logasthmic [7] Cubic Hs [ Exponential
& Chimoi [ Inverse (] Power [ Logistic:
& Naay
&nor o 5

[V ey ANOTATabie Save.

23

IV. Mgt s6 phwong phép dy
doan thong ké dorn gian

<_: Dy doan dwa vao lwong tiang (giam) tuyét déi binh quan

<2j> Dy doan dwa vao téc dd phat trién binh quan

<{> Dw doan dwa vao ham xu thé
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Khai niém chung

« D dodn thong ké la xac dinh mirc dd clha hién
twong trong twong lai bang cach s dung tai liéu
thdng ké va ap dung cac phwong phap phu hop

« Tai liéu théng ké thwong dwoc sir dung trong dw
doan thdng ké 1a day sb thoi gian

1. Dw doan dwa v’éo Iwong tang (giam)
tuyét doi binh quan

. Congthtec: ¥ ., =Yy, +6.h
Trong do:

. ;gi A, _v,-v, Lwong tang (gidm) tuyét déi binh

n-1 n-1 n-1 quan

Diéu kién 4p dung: Day sb c6 cac lwong tang (gidm)
tuyét doi lién hoan xap xi nhau
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2. Dw doan dwa vao téc do phat trién
binh quan

) Céng thtre: 9n+h = yn (t_)h
Trong do:

t= i/Ht =T, = \@ Téc dd phat trién binh quan

Diéu kién ap dung: D3y sb co cac tbc dd phat trién
lién hoan xap xi nhau

3. Dw doan dwa vao ham xu thé

« M6 hinh dy doan: §. = f (t,)
Trong do:
t: thi tw thoi gian
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CHUONG VIII: PHUONG PHAP CHI SO

| Nhirng van dé chung vé phwong phap chi s

<1i Khai niém ]
<2i Cac loai chi s6 ]
<’>> Dic diém ]
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1 Khai niém

Chi sb 1a sé twong dbi (tinh bang lan hodc %) biéu

hién quan hé so sanh gilra hai mdre dé cta cung moét
hién twong nghién ctru

Chi sé trong théng ké 1a phwong phap biéu hién quan

hé so sanh gilra hai mirc dé cung loai

2 Phan loai

CHIi SO

Theo dac diém

Theo pham vi

—

Theo ndi dung

quan hé thiét lap chi tieu
| | | |
] ]

Chi sb Chi sb Chi sb Chi sb Cf’ﬁ sb Chi sb C’hi Chi sb (’;hi
phéat khoéng ké don (ca tong tiéu chat tiéu sO
trién gian hoach thé) hop lwong lwong

(chung)
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3. Pac diém cua phwong phap chi sé

- Khi phan anh sy bién dong cta hién twong gém
nhiéu phan t& -> chuyén chadng vé dang giébng nhau
dé co thé tryc tiép so sanh duwoc véi nhau

- Khi c6 nhiéu nhan té tham gia vao tinh toan thi gia
dinh chi c6 mét nhan té nghién ctru thay dbi con cac
nhan t khac cb dinh (khéng thay dbi)

Il Phwong phap tinh chi so

<1j> Chi s6 phat trién }
<2:> Chi sé khong gian ]
<3> Chi s6 ké hoach ]
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1 Chi sé phat trién
" Chi s6 don

" Chi sé téng hop

1.1 Chi sé don

3% Chi s6 don cla chi tiéu chat lwong (lay gia ban
lam vi du):
- Py
I, =—(100)
P,
% Chi s6 don cua chi tieu sb lwong (lay lwong

hang tiéu thu lam vi du):

i, = (100)
d,
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1.2 Chi s6 téng hop

#Chi s tdng hop cda chi tiéu chat lwong (lay gia
lam vi du): o S'p,q

" > pog

1.2 Chi s6 téng hop

— Chi sb tbng hop cuia Laspeyres (quyén sb & ky gbc)

oo 2P

" 3p.q,

- Bién ddi theo chi sb don vé gia: i,

z& D0, _
It = L0 _ Ty T 2Pl i d, trong d6 | dy =< J
z poqo z poqo z poqo z quO

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



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

1.2 Chi s6 téng hop

- Chi sb tbng hop clia Paasche (quyén sbé & ky
nghién ctru) Z 0.0
™1

" > p,a,

- Bién ddi theo chi sb don vé gia: i,

DYDY DY N (tm, g = P

" >0, zpop q, zplql_z PO, Z > pa,

Z:plql'lp ip

1.2 Chi s6 téng hop

- Chi sb tbng hop cla Fisher (khi cé sy chénh léch
|&n gitra chi s6 clia Laspayres va Passche)

- D Py PG
=T - \/quo D PG

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



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

1.2 Chi s6 tong hop

#Chi s6 tdng hop cua chi tiéu sé lwong (lay
lwong lam vi du):
J > pa,

& > pao

1.2 Chi s6 tong hop

- Chi sb tbng hop cla Laspeyres (quyén sé & ky gbc)

> Pol
4 > p,0,

- Bién dbi theo chi s6 don vé luong: i

%
DR _ Z R Pl g
Zpoqo Zpoqo Zpoqo o
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1.2 Chi s6 téng hop

- Chi sb tbng hop clia Paasche (quyén sbé & ky
nghién ctru)

™ D Pty
. Zpl%

- Bién dbi theo chi s6 don vé luong: i

DYDY D S S

" > pa, Zqopq Zplql 3 Pl Z(-ll

Zplql'lq Iq

1.2 Chi s6 téng hop

- Chi sb tbng hop cla Fisher (khi cé sy chénh léch
|&n gitra chi s6 clia Laspayres va Passche)

i fiTiE D Pt Y Pils
! \/Z Polo D PG
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2 Chi so6 khéng gian
> Chi s6 don

" Chi sé téng hop

Bai toan tong quat

% Gia s nghién clru bién déng vé gia ban va khdi lwong
tiéu thu ctia cac mat hang & hai thi trwong Ava B

% Ky hiéu:
p - gia ban
g - lweong hang tiéu thu
A, B —-Thitrwong A, B
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Chi s6 don

3% Chi sb don vé gia

&_1

i =
p (A/B) -
Pe  lpen

#% Chi s6 don vé luvong

Qo _ 1

i =JA _
q(A/B) :
Js  ly@m

Chi s6 tong hop

% Chi sb tdng hop vé gia

| 2P

p(A/B) — m

_ 2 Pa(d,+05) > paQ
PPN pe(da+ds) Y PeQ

I Trongdo Q=0Q,+0;
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Chi s6 tong hop

#Chi s6 tdng hop vé lvong

;2P
ST
- Lay gia do ¢6 dinh (p,) do nha nwédc quy dinh)

| _ Z pnqA

(AB)
! Z pan
- L4y gia trung binh cla hai thi trwong
D, Pa, = PAOa+Pale
Iq(A/B)—m vii P q, -,

2.3. Chi so ké hoach

« Néu can ct vao san lwong thwc té cua
doanh nghiép & cac ky, ta c6 2 loai chi so:
+ Chi s6 ké hoach gia thanh:

_2n%
XA
+ Chi sé thwc hién ké hoach gia thanh:
XY
© D n,
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2.3 Chi s6 ke hoach

« Néu can ct vao san lwong ké hoach cua
doanh nghiép:
+ Chi s6 ké hoach gia thanh:
| 2A0
DA
+ Chi s6 thwc hién ké hoach gia thanh:
24l
A

Il Hé thong chi s6

<1j> Khai niém chung vé hé théng chi sé

<2:> Phwong phap xay dwng hé théng chi s6 téng hop
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Khai niém

« Hé thdng chi s6 1a mét day cac chi sb co lién hé voi
nhau, hop thanh mét phwong trinh can bang

e Vidu: Ipg =Ip x Iq
C4u thanh ctia mét hé thdng chi s6 thuwérng bao gom

mot chi sb toan bd va cac chi s6 nhan tb

Tac dung

+Phan tich bién déng (tuyét dbi, twong dbi) cta
hién twong do &nh hwéng bién déng cua cac
nhan to.

4+ Tinh ra 1 chi s6 chwa biét khi da biét cac chi

s6 con lai trong hé thong
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R~ Quy tac xay dwng

< Sap xép cac nhan t6 theo trinh tw tinh chat lwong
gidm dan, tinh sb lwong tang dan

< Khi phan tich sy bién déng ctia nhan t6 chat lwong
st dung quyén sb la nhan t6 sb lwong & ky nghién
ctru, khi phan tich sw bién déng ctia nhan td s lwong,

st dung quyén sb la nhan té chat lwong & ky gbc

2. Hé théng chi s6 tong hop

Van dung phan tich sw bién déng doanh thu do &nh
hwéng bién déng cua gia va lwong

v'Bién dong twong dbi:
| = | x |

pq p q
2Py _ 2 Pl D Polh
2P0 2P D Pods

v’ Bién dodng tuyét dbi:

P = poto )= Pt =S poth )+ (X ot Y potho)

A = A + A

pq pq
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