Bai tap Kinh té lwong — B6 sung kién thirc

BAI TAP KINH TE LUQNG - BO SUNG KIEN THUC

Bai tap 1
Vi X 1a thu nhép, Y 1 chi ti€u (don vi 1a USD/tuén)

X 6 8 10 12 14 16 18 20 22 24
Y 7 9 9 10 9 12 13 17 18 16
Mo hinh héi quy: ¥; = B + o X; + u;
a. Giai thich y nghia cac hé s6 ciia m6 hinh tong thé
b. Udc luong cac hé sd bang phuong phap binh phuong nho nhét
c. Giai thich y nghia cac udc lugng nhan dugc
d. Tinh céc gia tri wdc lwong bién phy thudc, phan du va giai thich ¥ nghia
e. Tim wéc lugng diém mirc chi tiéu trung binh khi thu nhap 14 26
f. Tinh céc gia tri sai s6 cua hdi quy, sai s6 chudn cac wéc luong
Cho két qua udc luong: ¥,=3,091+ 0,594 X; n=10
Se (1,311) (0,082) RSS = 17,588
Véioa=5%
g. Chi tiéu c6 phu thudc vao thu nhap khong?
h. Thu nhép tang thi chi tiéu trung binh c6 tang khong?
1. Thu nhap tdng 1 USD thi chi tiéu trung binh tang trong khoang bao nhiéu?
k. Hé s6 chin ctia md hinh c6 y nghia théng ké khong?
1. Khi khong c6 thu nhap thi chi tiéu trung binh t6i thiéu bao nhiéu?
m. C6 thé cho rang khuynh hudng tiéu ding 13 0,7 hay khong?
n. Tinh hé s xac dinh va kiém dinh vé su phu hop ciia ham héi quy
0. Du bao chi tiéu trung binh khi thu nhap la 24
Két qua udc lugng bang chuong trinh Eviews4. Két qua [1]
Dependent Variable: Y
Method: Least Squares
Sample: 1 10
Included observations: 10
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 3.090909 1.311036 2.357608 0.0461
X 0.593939  0.081622 7.276748 0.0001
R-squared 0.868747 Mean dependent var 12.00000
Adjusted R-squared 0.852341 S.D. dependent var 3.858612
S.E. of regression 1.482729 Akaike info criterion 3.802502
Sum squared resid 17.58788 Schwarz criterion 3.863019
Log likelihood -17.01251  F-statistic 52.95107
Durbin-Watson stat 1.610068 Prob(F-statistic) 0.000086

p. Poc cac thong tin co6 trong bang
q. Giai céc cau (g), (k), (n) dua trén cac thong tin trong bang
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Bai tap 2

Cho bang sd sau day, voi Q 1a lugng hang ban dugc (nghin chiéc), P 1a gia ban cia cira hang (USD), PC 1a

gi4 cua ctra hang canh tranh (USD) trong 24 thang.

i P PC Q [ | PC Q i | PC Q 1 P PC Q
1 12 17 | 190 7 15 14 | 152 | 13 13 12 | 179 | 19 18 18 | 186
2 12 17 | 201 8 16 15 | 148 | 14 14 14 | 184 | 20 22 20 | 147
3 14 16 | 168 9 14 14 (172 | 15 15 15 | 179 | 21 24 21 127
4 15 16 | 155 10 13 13 | 181 16 17 16 | 160 | 22 23 22 | 154
5 15 15 | 157 11 12 13 | 198 | 17 16 17 | 190 | 23 22 23 | 182
6 17 15 | 129 12 11 12 | 204 | I8 15 17 | 216 | 24 25 23 | 139
Va két qua [2] nhu sau
Dependent Variable: Q
Method: Least Squares
Sample: 1 24
Included observations: 24
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 196.8505 17.50745  11.24381  0.0000
P -8.581141  1.734056 -4.948595  0.0001
PC 6.886668  2.159923  3.188386  0.0044
R-squared 0.591982 Mean dependent var 170.7500
Adjusted R-squared 0.553123 S.D. dependent var 24.01856
S.E. of regression 16.05614  Akaike info criterion 8.506528
Sum squared resid 5413.793 Schwarz criterion 8.653785
Log likelihood -99.07834  F-statistic 15.23413
Durbin-Watson stat 0.503434  Prob(F-statistic) 0.000082

Hiép phuong sai udc luong hai hé sb goc bang (— 3,294)

a. Viét ham hoi quy va giai thich ¥ nghia cac hé sb goc

b. Giai thich y nghia hé s6 xac dinh

c. Ham hdi quy c¢6 phu hop khong?

d. Céc hé s c6 ¥ nghia thong ké khong?
e. Gia ban taing mot USD, gia ctra hang canh tranh khong d6i thi luong ban trung binh c¢6 giam khong?

Néu c6 thi trong khoang nao?
e. Gia cira hang canh tranh tang mot USD, gia ban khong ddi thi lugng ban trung binh ¢6 ting khong? Néu

¢ thi tdi da bao nhiéu?
f. Néu gia ban va gia clia cira hang canh tranh cung ting mot USD thi lugng ban c6 thay doi khong? Néu

c6 thi trong khoang nao?
g. Kiém dinh gia thuyét cho rang khi gia ban ting mot USD, yéu t6 khac khong doi thi lugng ban trung

binh giam 10 nghin chiéc?
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h. Khi b6 bién PC khéi mé hinh thi RSS ciia m6 hinh mai 1a 8034,534. Bang kiém dinh thu hep hdi quy,
¢6 nén bo bién PC khong?

g. Khi b6 bién P khoi mé hinh thi R? cia mé hinh méi bang 0,116. Vay c¢6 nén bé bién P di khong?

h. Khi thém hai bién PA, PB vao mé hinh thi hé sé x4c dinh R? bang 0,62. Vay c6 nén thém hai bién dé
khong?

Bai tap 3
Cho két qua hoi quy [3] sau, so sanh véi [2] va nhan xét vé dau hiéu ctia da cong tuyén thé hién thé nao?

Dependent Variable: Q
Method: Least Squares
Sample: 1 24
Included observations: 24
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 877.4331 522.9046  1.677998  0.1089
P -8.487751  1.707528 -4.970784  0.0001
PC -15.58412  17.38572 -0.896375  0.3807
QC -2.274491  1.746586 -1.302249  0.2076
R-squared 0.623874 Mean dependent var 170.7500
Log likelihood -98.10167  F-statistic 11.05790
Durbin-Watson stat 0.691119 Prob(F-statistic) 0.000170

Bai tap 4
Véi két qua hdi quy mé hinh bang [1] trong bai tap 1

Dependent Variable:; Y
Included observations: 10
Variable Coefficient  Std. Error t-Statistic Prob.
C 3.090909 1.311036  2.357608  0.0461
X 0.593939  0.081622  7.276748  0.0001
R-squared 0.868747 Mean dependent var 12.00000
Durbin-Watson stat 1.610068 Prob(F-statistic) 0.000086

Panh gia vé hién tuong phuong sai sai sd thay doi qua két qua sau

White Heteroskedasticity Test:

F-statistic 0.861009 Probability 0.463110
Obs*R-squared 1.974334  Probability 0.372631
Test Equation:

Dependent Variable: RESID*2
Included observations: 10

Variable Coefficient  Std. Error t-Statistic Prob.

C -2.102259  4.651929 -0.451911  0.6650

X 0.414102 0.678822  0.610031 0.5611

Xn2 -0.009110 0.022312 -0.408314  0.6952
R-squared 0.197433  Prob(F-statistic) 0.463110
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Panh gia vé hién tugng ty twong quan qua két qua sau

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.165679  Probability
Obs*R-squared 0.231212 Probability

0.696139
0.630626

Test Equation:
Dependent Variable: RESID

Presample missing value lagged residuals set to zero.

Variable Coefficient  Std. Error t-Statistic Prob.

C 0.088812 1.402337 0.063331 0.9513

X -0.007401  0.088138 -0.083970 0.9354
RESID(-1) 0.165022  0.405421  0.407037 0.6961
R-squared 0.023121  Prob(F-statistic) 0.921388

Panh gia vé dinh dang ham qua két qua sau

Ramsey RESET Test: 1 fitted term

F-statistic 0.549568 Probability
Log likelihood ratio 0.755802  Probability

0.482618
0.384646

Test Equation:
Dependent Variable: Y
Included observations: 10

Variable Coefficient  Std. Error t-Statistic Prob.

C 5.121144  3.053119 1.677348 0.1374

X 0.096490 0.676264  0.142682 0.8906
FITTED"2 0.034898  0.047074  0.741329  0.4826
R-squared 0.878302  Prob(F-statistic) 0.000629

Bai tap 5
Panh gia két qua ctia md hinh [2]

Dependent Variable: Q
Included observations: 24

Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 196.8505  17.50745  11.24381  0.0000
P -8.581141  1.734056 -4.948595  0.0001
PC 6.886668  2.159923  3.188386  0.0044
R-squared 0.591982 Mean dependent var 170.7500
Durbin-Watson stat 0.503434  Prob(F-statistic) 0.000082
White Heteroskedasticity Test: no cross term
F-statistic 1.343864 Probability 0.290249
Obs*R-squared 5.292656 Probability 0.258565
Breusch-Godfrey Serial Correlation LM Test: AR(1)
F-statistic 21.98971 Probability 0.000141
Obs*R-squared 12.56863 Probability 0.000392
Ramsey RESET Test: 1 fitted term
F-statistic 4.418040 Probability 0.048432
Log likelihood ratio 4.790159 Probability 0.028623
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Bai tap 6
Cho két qua mo hinh [3], kiém dinh vé cac khuyét tat cua mo hinh

Dependent Variable: Q
Sample(adjusted): 2 24
Included observations: 23 after adjusting endpoints
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -19.30369  25.88916 -0.745628  0.4650
P -13.32081  1.205515 -11.04989  0.0000
P(-1) -14.19590  1.539375 -9.221857  0.0000
Q(-1) 1.062326  0.108963 9.749392  0.0000
R-squared 0.905194 Mean dependent var 169.9130
Adjusted R-squared 0.890225 S.D. dependent var 24.19788
Durbin-Watson stat 1.636795 Prob(F-statistic) 0.000000
White Heteroskedasticity Test: no cross term
F-statistic 0.565484  Probability 0.751766
Obs*R-squared 4.023988 Probability 0.673430
Breusch-Godfrey Serial Correlation LM Test: AR(1)
F-statistic 0.152323  Probability 0.700906
Obs*R-squared 0.193001 Probability 0.660430
Ramsey RESET Test: 1 fitted term
F-statistic 0.379939  Probability 0.545353
Log likelihood ratio 0.480425  Probability 0.488230

Bai tap 7
Cho két qua hdi quy sau ciia Canada, vdi UNE 1a ti 1& that nghiép (%), CI 1a chi s6 gia, GGDP la ti 1¢ tang
trudng GDP (%)

Dependent Variable: UNE
Sample(adjusted): 1981 2009
Included observations: 29 after adjusting endpoints
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 14.44504  1.299015 11.12000 0.0000
CPI -0.059433  0.013358 -4.449196  0.0001
GGDP -0.165055  0.118250 -1.395812  0.1746
R-squared 0.440045 Mean dependent var 8.693897
Durbin-Watson stat 0.557480  Prob(F-statistic) 0.000532
White Heteroskedasticity Test: no cross term
F-statistic 2.380082  Probability 0.080001
Obs*R-squared 8.236480 Probability 0.083290
Breusch-Godfrey Serial Correlation LM Test: AR(1)
F-statistic 34.22426  Probability 0.000004
Obs*R-squared 16.75840  Probability 0.000042
Ramsey RESET Test: 1 fitted term
F-statistic 5.621197 Probability 0.025765
Log likelihood ratio 5.881683 Probability 0.015299
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a. Giai thich y nghia wéc lugng cac hé sb goc

b. Bién doc 1ap nao thuc su giai thich cho bién phu thude?

c. M6 hinh giai thich bao nhiéu % su bién dong cua ti 1¢ that nghiép?

d. Khi CPI ting thém 1 don vi thi ti 1¢ that nghiép c6 giam khong? Néu c6 thi giam trong khoang nao?
e. Kiém dinh vé céc khuyét tat cia mo hinh bfmg tat ca cac kiém dinh

f. Hay cho biét kiém dinh White duoc tinh cu thé nhu thé nao?

g. Hay cho biét kiém dinh BG dugc thyc hién trén hdi quy phu nao

h. Kiém dinh Ramsey RESET thyc hién thé nao?

Bai tap 8
Cho két qua sau ciia US, véi CAB 4 can can tai khoan véng lai (ti USD), GDP (ti USD), chi s gia.

Dependent Variable: CAB
Method: Least Squares
Sample(adjusted): 1981 2009
Included observations: 29 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
C 189.6890  77.48779  2.447986  0.0217
GDP -0.196670  0.038687 -5.083645  0.0000
Cl 17.72435  3.812472  4.649043  0.0001
CAB (-1) 0.587901  0.102526  5.734177  0.0000
R-squared 0.957045 Mean dependentvar  -270.1782
Durbin-Watson stat 1.357637  Prob(F-statistic) 0.000000
White Heteroskedasticity Test: no cross term
F-statistic 4.677365 Probability 0.003293
Obs*R-squared 16.25636  Probability 0.012442
Breusch-Godfrey Serial Correlation LM Test: AR(1)
F-statistic 1.085045  Probability 0.307952
Obs*R-squared 1.254385 Probability 0.262717
Ramsey RESET Test: 1 fitted term
F-statistic 14.62459 Probability 0.000821
Log likelihood ratio 13.79922  Probability 0.000203

a. Giai thich ¥ nghia u6c luong cac hé s6 goc va hé sé xac dinh

b. Ham hoi quy phu hop khong?

c. Tang trudng kinh té c6 1am ting tham hut tai khoan vang lai khong?

d. Tang truong kinh t& 1 ti USD 1am thay ddi can cén tai khoan vang lai trong khoang nao?

e. Chi sb gia tang 1 don vi thi can can tai khoan ving lai c6 ting khong? Néu co thi t6i thiéu bao nhiéu?
f. Can can nam trude tang 1 ti USD thi nim nay hi vong sé ting t6i da bao nhiéu?

g. Hay kiém dinh vé cac khuyét tat cia mé hinh

h. Néu mé hinh héi quy phu kiém dinh cac khuyét tat?

i. Néu cach khic phuc cac khuyét tat (néu co)
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