Cau 1: Piéu tra 10 cong ty duoc bang sb lidu:
Y 41 43 45 47 52 58 67 65 74 90

X 8 9 9 10 12 15 15 16 16 20

X3 5 5 45 45 45 4 45 35 35 3
Trong d6 Y: Doanh s6 ban ra (tri¢u ddng/ngay); X, : Chi phi quang cdo (triéu
dong/thang) X3: Gia ban (ngan dong/kg)
Gia st tat ca cac gia thiét ciia mo hinh hoi quy tuyén tinh c¢6 dién thoa man. Bang phuong
phap ma tran hay:
1/ Tim ham héi quy mAu: ¥, = 4, + 4,X ,, + B, ,, va néu ¥ nghia ctia cdc hé s6 £ F vira
tim duoc.
2/ TimR?, r*
3/ Ué6c lugng hé sé Bz v6i do tin cay 95%
4/ Udc lugng gia tri toi da hé sd Po voi do tin cay 95%
5/ Cho két luan vé y kién cho rang gia ban khong anh hudng t6i doanh sé ban ra véi muc
y nghia 5%
6/ Cho két luan vé y kién cho rang: Ca hai yéu t6 1a gi ban va chi phi quang céo cling
khong anh hudng t6i doanh sé ban ra véi muc y nghia 0,05
7/ Uéc luong doanh s6 ban ra trung binh khi chi phi quang c4o 1a 20 triéu dong/thang va
gia ban 12 6 ngan dong/kg véi do tin cay 95%.
8/
Cho: t{)  =2,365; t2"=474;+" =2306,t" =1895

0,025 ! 0,05 0,025 ' 0 05

Cau 2: Diéu tra 12 cira hang duogc bang s6 lidu:
Y |36 32 36 42 44 40 50 44 50 54 56 60

X2 110 10 9 9 8 8 7 7 6 6 5 5

Xz | 1 0 0 1 1 0 1 0 0 1 0 1

Trong d6 Y: Doanh s6 ban ra (triéu ddng/ngay); Xy: Gia ban (ngan dong/kg);
X3 = 1: Cira hang dit & thanh phd, X3 = 0: Ctra hang dat & nong thon.

Gia sir tat ca cac gia thiét ciia mo hinh hoi quy tuyén tinh 6 dién thoa man. Bang phuong
ph&p ma tran hay:
1/ Tim ham hdi quy mu: ¥, = 4, + §,X,, + ,X,, va néu ¥ nghia cia cac hé s6 £ £,
vira tim duoc.
2/ TimR*va R
3/ Uéc luong hé sb B, voi do tin cay 95%
4/ Udc lugng gié tri tdi thiéu cua hé sb B, vai do tin cay 99%
5/ Cho két luan vé y kién cho rang dia diém dit cira hang khong anh huong téi doanh s6
ban ra v&1 muc y nghia 5%.
6/ Cho két luan vé y Kién cho rang ca hai yéu t 12 gia ban va dia diém dat cira hang cling
khong anh hudng t6i doanh sé ban ra v6i muc y nghia 5%.
7/ Uéc lugng doanh sé ban ra trung binh khi gia ban 12 8 ngan dong/kg va cira hang dat &
ndng thén véi d6 tin cay 95%.
8/
Cho: t©) =2262;t" =2821; t%"=4,26

0,025 1 0 001 0,05
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Cau 3: Sau khi hoi ‘quy m6 hinh Yj = B1 +f2 Xj + U; bang phuong phap OLS trén mau
kich thudc 18 va kiém dinh vé phuong sai cua sai s6 thay ddi ciia mé hinh duogc két qua:
White Heteroskedasticity Test:
F-statistic 14.478624 Probability 0.000042
Obs*R-squared 15.026874 Probability 0.000324
1/ Hay g|a1 thich nhimg s6 trong thong bao trén va cho két luan vé hién twong phuong sai
ctia sai s6 thay d6i cia md hinh.
2/ Néu trong mé hinh c6 phuong sai cta sai s6 thay doi, hay chi ra bién phap khic phuc.
Cau 4: Sau khi héi quy mé hinh Y; = B1 + P2X; + U; bang phuong phap OLS trén mau
kich thude 20 va kiém dinh vé tu twong quan chudi bacl, duoc két qua:
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 21.75628 Probability  0.000000
Obs*R-squared 12.278688  Probability 0.000119
1/ Hay giai thich nhitng s trong thong béo trén va cho két luan vé hién tuong ty tuong
quan cua mo hinh.
2/ Néu mo6 hinh cé ty twong quan chudi bac 1, hdy chi ra bién phap khac phuc.

Ghi cha: 1/ Thi sinh khong dugce phép dung tai liéu trong khi 1am bai.
2/ Thoi gian lam bai: 120 phut
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