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Chuong 7: Nhap va xir ly so liéu trén mot
sO phan mém co ban

7.1. Nhép va xir 1y so liéu trén phan mém Stata
-Nhitng van dé co ban vé phan mém Stata
-Phan tich dit liéu bang Stata

7.2. So sanh tinh niing ciia phan mém Stata véi mot so
loai phan mém khac

-Phan mém SPSS
-Uu/nhuge diém cta cac phan mém
-Cach khac phuc
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Gioi thiéu vé Stata

0 Stata 1a phan mém thong ké dé quan 1y, phan tich va vé d6 thi
ctia s0 liéu. Strc manh 16n nhat cua Stata 1a hoi quy. Uu diém:
dung dé phan tich dit liéu theo mau, c6 kha ning ap dung chiing
trong phan tich s liéu diéu tra bai cac cong cu hoi quy. Nhuoc
diém: Kha ning phan tich phuong sai va phan tich nhiéu chiéu
kem.

0 CO 4 loai cura s6 trén Stata: Command, Review, Variables va
Results

 Cua so Command cho phép danh cac 1énh
 Cua so Review liét ké cac 1énh st dung gan day
e Cura so Variables liét ké cac bién (variables) trong file dit liéu

e Cira sO Results 1a man hinh chinh hién thi cac két qua thuc hién
1énh
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Gioi thiéu vé Stata

O Ngoai ra, Stata con c6 mot s6 cira sO khac sé hién 1én khi ta
chon chiung trong Menu Windows, thgmh cong cu hoac thuc
hién cac 1énh 11én quan dén cac cura sO nay.

> Cira s0 Graph: hién thi cac d6 thi

> Ctra s0 Viewer: hién thi tro giup hodc xem nodi dung cac file
van ban

> Cira s6 Data Editor: cho phép hiéu dinh file dir liéu dudi
dang bang nhu Excel.

> Ctra s0 Do-file Editor: soan thao cac file chuong trinh

> Ctra s0 Log: Pé ghi nhat ky 1 budi 1am viéc

> Ctra do Data Browse: Pé xem tap dit liéu dang hoat dong
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Cac Menu trén Stata

< File:

Open: Mg file s6 liéu Stata

View: Xem cac file ctia Stata trong ctra s0 Viewer
Save: Luu file s6 liéu voi tén dang c6

Save as: Luu file s6 liéu véi tén méi

File Name: Chon tén file dé dua vao ctra s6 1énh
Log: dong, mo hoac xem file Log

Save Graph: Luu d6 thi

Print Graph: in d6 thi

Print Results: in két qua

Exit: Ra khoi1 Stata
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Cac Menu trén Stata

< Edit:

Copy text: copy vin ban d3 danh dau

Copy Table: copy bang biéu da danh dau

Paste: Dan thong tin da copy vao chd yéu cau
Table Copy options: tily chon copy bang so liéu
Graph copy options: tiy chon copy trong do thi

< Prefs:
Tuy chon vé mau sac, font chit , kich ¢& chit
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Cac Menu trén Stata

< Data:

Describe data: Cho biét thong tin vé bién, 1 s6 thong ké trén bién

Data editor: mé ctra s6 hiéu dinh dix liéu

Data browser: m& ctra s6 xem dit liéu

Creat or change: tao bién méi hoic thay d6i noi dung bién

Sort: sap xép, phan t6 dit liéu

Combine Datasets: Két ndi cac file dit liéu

Label & Notes: Déan nhin cho bién, cho trj s6 hodc ghi 101 chu cho tap dir
li¢u

Variable Utilities: D6i tén bién, so sanh hai bién

Matrices: Mot sd 1énh trén vé ma tran

Other Utilities: Mot sb 1énh khac vé bién va ma tran
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Cac Menu trén Stata

< Graphs
Easy graph: V& cac do thi don gian: Scatter Plot, Line Graph, Bar
Chat, Pie Chat...

Twoway Graphs: V& cac do thi hai chiéu
Overlay Graphs: V& nhiéu do thi trén mot khung
Bar chat: D6 thi cot

Pie chat: d6 thi banh xe

Historgram: do thi tan s6

Box plots: d6 thi hop

Scatter matrix: ma tran cac do thi phan tan
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Cac Menu trén Stata

< Statistics:

Summaries, tables & tests: 1ap bang va kiém dinh

Linear regresstion and related: hoi quy tuyén tinh va cac 1énh lién quan
Binary Outcomes: Hoi quy logistic

Ordinal Outcomes: Hoi quy logistic thtr tu

Categorical outcomes: Hoi quy logistic boi

Selection models: M6 hinh Hecman

Generalized linear modelss: M6 hinh tuyén tinh tong quat
Nonparametric Analys: phan tich phi tham s6

Time series: Phan tich chudi thoi gian

Multivariate time series: Phan tich chudi thoi gian chéo
Survival analys: phan tich nguy co

Other multivariate analysis: phan tich nhiéu chiéu khéc
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Cau truc 1énh, cac phép toan va ham so

v Cau tric lénh:
[by varlist:] command [varlist] [if exp] [in range] [weight] [,options]

Trong do

By varlist: thuc hién 1ap lai cau 1€nh dbi vai tung gia tr1 cua danh sach
bién. Cac bién phai duoc sip xép trude do

Command: tén cau Iénh

Varlist: danh sach bién ma cau 1énh command s& thuc hién trén do

If exp: exp 1a biéu thtrc logoc, nhirg quan sat trong file so liéu thoa man
biéu thirc s& dugc dua vao xu 1y

In range: range chi ra gi6i han mot tap lién tiép cac quan sat s& dugc dua
vao xu ly

Weight: quyén sb trong diéu tra mau.

Options: cac tuy chon khac

Vi du: list in 20/1: doc dir liéu cac bién tir quan sat thir 20 dén cudi tap dir
ligu

Regress Yi Xi: Hoi quy tuyén tinh bién Yi Xi )
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Cau truc lénh, cac phép toan va ham so

v Cac pheép toan:

+Cong -trr  *nhan /chia Iy thua
>Lénhon <nhéhon >=16nhonhoicbing <=nhé hon hoic bang
==bang !=khong bang

v Ham sb

Ham toan hoc

Ham thong ké

Ham ngau nhién

Ham ky tu

Ham dac biét

Ham ngay thang

Ham chubi thoi gian

Ham ma tran
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Phan tich dir liéu trén Stata

Nhap liéu tir Stata: Co6 ba cach chinh

e Vao Menu Data sau d6 chon Data Editor (hoac dung 1énh Edit
trén ctra sO Command) r61 nhap li€u truc tiép

e Nhap liéu trén Excel sau do6 Iuu file dudi dang csv (comma
delimited). Sau do tur Stata vao File => Import => ASCII data
created by a spreadsheet roi chon file. Chu y 1a phai chon file
type la All dé hién thi file can chon.

e Nhap liéu trén Excel. M dong thoi Excel va Stata. Sau khi
nhép liéu xong chon bang can st dung. Vao Stata, chon Menu
Data sau d6 chon Data Editor (hoac dung I¢nh Edit trén ctra $O
Command) roi nhan chudt phai dé Paste (hay Ctrl + V).
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Phan tich dir liéu trén Stata

e Sau khi nhap li€u, c6 thé save file vo1 1énh save hoac vao File ro1
chon Save as. File sé dugc x&p véi duor 1a .dta.

¢ Mo file .dta bang cach chon File roi Open.

e Muc Help cua Stata rat tién dung dé tra ctru cac cau 1énh can
thiét.
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Bang phan tich

e Gid stf chiing ta mudn biét s& hiru xe may
theo hO theo tong sO hO. (file Egl)

e Lap bang phan tich
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Kiém dinh gia tri trung binh:

Cu phap: Tesst varname ==[in range]
Vi du: Kiém dinh g14 tr1 trung binh s6 ho ¢6 trung binh 1,6 xe may

Ta 13p bang nhu sau:
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Bang phan tich

X= SO xe h=Tanso | f=h/n (quan Ty l1é (%)
may s& hiru | tuyét doi (sO | hé tan suat)
ho s& hiru
Xe may)

0) 3 0,03 3

1 45 0,45 45

2 37 0,37 37

3 11 0,11 11

4 4 0,04 4
Tdng (n) 100 1,00 100
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Kiém dinh gia thuyét thong ké

e Bai tap:

Kiém dinh gia thuyét 1a mot hd gia dinh cé trung binh 1,6 xe may, 1,5 xe
may, 1,7 xe may.

Cau lénh Stata: ttest X==1.6
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Két qud nhw sau:

i Results

0
o

Home (Trumng)

(/m# option or -set memory-) 10.00 ME a cated to data
(/v# option or -s m; )5 naximum v ables

save "D:\Phuong phap nghien cuu kinh
file D:“Phuong phap nghien cuu kinh te\sTATA\U.
ttest X ==1.6

one-sample T Test

degrees of freedom =

0. 3009

TSty T erCorgTeonT Httpsircomfterirendrentoentt
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Phén tich hoi quy tuyén tinh don gian

e Phuong trinh biéu dién twong quan giita hai bién (doc lap va phu
thudc) la phuong trinh héi quy don gian.

o Gia str X 1a bién ddc 1ap, Y 1a bién phu thudc
e Y= aX + B la phuong trinh hoi quy tuyén tinh

e Cau lénh Stata: regress Y X
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e

Phan tich hoi quy tuyén tinh don gian

2000 20 10
2001 22 11
2002 25 12
2003 27 13
2004 30 14
2005 32 15
2006 33 16
2007 35 17
2008 36 18

N 2009 37 19

HttpsTrcormtartrerdrertoe Tt
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Phan tich hdi quy tuyén tinh don gidn

Phan tich: Thu nhap qudc dan (Yi): bién phu thudc
VOn dau tw (Xi): bién doc l1ap
Cau |énh Stata:
regress Yi Xi
scatter Yi Xi
Mudn kiém tra xem 1 bién dgf)c Iég cod y nghia théng ké hay
khong thi ta nhin vao chi 57(“) t. Néu t-value ctiJa bién dbc [ép
> 2 (Ho’éc >1,96) thi co thé két luan la c6 mOi quan hé vé
mat thong ké.
Y nghiia thong ké: thay doi clia bién ddc 18p c6 thé anh
huwdng dén bién phu thubc hay khong.
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Phan tich hoi quy tuyén tinh don gian

e Stata cho két qud: t-stat=17.8 => bién sO capital cd y nghia

thdng ké

e R2=0,976 =>97,6% dd bién thién cla thu nhap qudc dan cé
thé dworc gidi thich bang db bién thién cua vOn

regress income capital
Source

ModeT
Residual

income Coef.

1.945455
1.490909

capital

_COns

M5

312. 245455
. 981818182

std. Err. T

. 1090909
1.612554

17.83
0.92

P=|T

0. 000
0. 382

10
318.03
0. 0000
0.9755
0.9724
. 99087

ngher of Dhs

F(C 1, a)
Prob > F
R-squared
Adj R-squared

RooT MSE

[05% Conf. Interwval]

1.69389 2.197019
-2.227647 5. 209465
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Phan tich hoi quy tuyén tinh don gian

* regress income capital
* V& d0 thi:
e scatter income capital =>

40

35

30

25

20

™

T T T T T
10 12 14 16 18
capital

T
20
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m A7

Phan tich hoi quy da bién

e M6 hinh hoi quy da bién cé dang Y=f(X)

* V&i cac m6 hinh phi tuyén tinh c6 thé chuyén thanh dang
tuyén tinh. Vidu nhw vOi dang ham sO mi co thé chuyén
thanh tuyén tinh bang cach lay logaritm hai vé

e Ham san xuét:’Y = AX® L° trong d6 X, L 13 vOn va lao dong.
Ham nay cé thé dwoc chuyén thanh dang tuyén tinh nhw
sau:

In(Y)=In(A)+ ain(X) + BIn(L)
hay y=A,+ a x,;+ B x,
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Phan tich hoi

2000
2001
2002
2003
2004
2005
2006
2007
2008

2009

22
25
27
30
32
33
35
36
37

iquydab

10
11
12
13
14
15
16
17
18
19

m A7

ien

10
10.5

11
11.7

12
12.1
12.2
12.5
12.6
12.8
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m A7

Phan tich hoi quy da bién

e CU phdap cau I&nh trong STATA. L&nh gen (viét tat cla
generate) nham tao ra bién mo.

e gen y=In(Yi)

e gen x1=In(Xi)
e gen x2=In(x2)
e regressy x1 x2
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4 h
Phan tich hoi quy da bién

o K&t qud mo hinh: lwu y y nghia thdng ké cac bién, R?

regress y x1 x2

10
560.03
0. 0000
0. 9938
0.9920
. 01908

source 5! 1! Number of obs
F( 2, 7)
Mode 407790560 . 20389528 Prob = F
Residual . 002548547 7 .000364078 R-squared
Adj R-squared

.410339107 I . . RootT MSE

Coef. std. Err.

| |
L

95% conf. Interwal]

X1 . 5086284 1222477
X2 1.271582 .3172915
_COons -1.106403 4723957

. 7976984
2.021857
. 0106354

L fJ
Fud Pl =t
Pd = 10

[

£ LN
= T Ca
= o own

|
fud =

TSty T erCorgTeonT Httpsircomfterirendrentoentt
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Phan tich hoi quy da bién

o Cdu hoi

e Trong moé hinh, vén va Iqo ddng cé dong gop toi thu phép
khéng? Cdc hé sé cua von va lao dbdng cé y nghia thbng ké
khong?

o Hé s6 R? c6 y nghia gi?

. Néfu vOn ting 1% thi tdng trurdng kinh té tdnq bao nhiéu %?
Néu lao dbng tdng 1% thi tdng trrong kinh té tdng bao nhiéu
%.
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m A7

Phan tich hoi quy da bién

 HOIi quy v&i bién gid (dummy variable)

e Cling mo hinh va sO liéu nhw trén, gid st chungtady
doan la viéc VN tham gia WTO nam 2007 dan toi thay dOi
mo hinh tang triwdng.

e Ap dung md h‘m‘h v&i bién gid wto= 1 v&i cic ndm twr
2007-2009 va bang 0 v&i cadc nam tw 2000-2006.

e Cu phap trong STATA:

gen wto=0
replace wto=1 if year>=2007
regress y x1 x2 wto
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Phan tich

o Cdu hai: Bién WTO cé y nghia thdng ké khéng?
e Viét phurong trinh hoi quy
Néu mirc y nghia thdng ké la 1% thi bién ndo cd y nghia thong ké

gen wto=0

hoi quy

replace wto=1 if wear>=2007

'3 real changes made)

edit y x1 x2 wto

preserve

regress y X1 X2 wto

sSource

Model
Residual

P o}

LA08202471
. 002136636

.410339107

Coef.

. 6542800
1.006043
-. 0272618
-. 8315596

df

X
- |

6 .0

M5

13606749

00356106

9 .045593234

std.

1815491
. 3099284
. 025348

. 3325188

Err.

dab

Number
F(

ROOT M5

> T [95%

011 . 210

m A7

ien

10
382.10
0. 0000
0.9948
0.9922
. D1BE7

of Dh;

0

Conf. Interval]

0553

1. 0j9g524

045
.323

.169

.0290301
| |-. 0892861
-2.134586

1.983055
. 0347624
. 471467

TSty T erCorgTeonT

Httpsircomfterirendrentoentt
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Bai tap 1

e C6 b lieu nhw hinh bén:

e SUr dung Stata, nhap di liéu bang hai
cach

Nhap truc tiép bang Stata (I&nh Edit)
Nhap vao Excel rdi Import tir Stata
Chay hdi quy diém theo thu nhap gia
dinh

RUt ra cac nhan xét vé y nghia thong ké,
RZ

V& biéu do6 diém (truc Y) theo thu nhap
(trE_Jc X) t[én Stata trong do cé d“u’(‘)’ng
thang thé hién phuwong trinh héi quy

Diém thi

Thu nhap gia
dinh

10

40

10

30

40

30

20

30

25

15

20

15

12

10

NWIRARIUUIOO | (N|IN|(00|00 | (L

15
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Bai tap 2

Mot sinh vién di tién hanh nghién ciru mbi
guan hé gitra Gia thué nha (triéu/thang) va So
phong cua ngdi nha. Dit liéu thu thap tr mau

gom 10 ngdi nha cho thué va duoc két qua

nhu sau:

o CO thé dya vao sé phong ngdi nha dé du
doan gia thué ciaa ngoi nha khéng?

 Rutray nghia thong ké caa bién X (S6
phong).

¢ Hé s6 R2trong md hinh c6 y nghia gi?

o Gia st ban c0 thé thu thap thém dit liéu dé
xac dinh cac bién so c6 thé anh huong toi
Gia thué nha. Ban hay thir liét ké ba bién
s6 ¢ thé anh huong t6i Gid thué nha, Iy
giai tai sao va du doan vé moi quan hé
gitra Cac bién so6 nay vdi Gia thué nha
(thuan chiéu hay ngugc chiéu).

© 00 ~N oo o b W DN -

[HEN
o

N

a N B NN B WO NMNMNDN W - e

Y = Gia thué

nha
(triéu/thang)

w o o1 o1 o

15

12

fcomtartrendrertoentt
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So sanh Stata voi SPSS, Sas

Trén thé gidi hién dang c6 3 chwong trinh phan tich thong ké
thong dung, do la Stata, Spss va Sas.

Sas 1a chuong trinh manh nhat nhung ban quyén dat nhat,
nhitng ngudi ¢ trinh do cao ua thich, rat kho hoc

Stata thong dung trong cac trudng hoc, ¢d dén phién ban
Statal2, vira dé hoc lai rat manh, cac 1énh thuc hién truc tiép va
dé dang

Spss dé sir dung.

+ Quan ly dir liéu:

Sas quan 1y dir liéu tot, cho phép thao tac dit liéu hau nhu véi
cach co thé.

Spss ¢c0 mot soan thao dir li€u tuong tu excel, tuy nhién quan
1y dir li€éu khong manh.

Stata quan 1y dit liéu kém hon Sas nhung t6t hon Spss.
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