TRUONG DAl HOC HONG BANG PE 01

PE THI MON KINH T E LUQNG
Thoi gian : 90 phat

au 1.
Gia sir c6 9 ligu thong ké \é 1ai stit ngan hang (X) vashg von dau tr (Y) tréndia ban inh A qua 5 am lién
tiép nhr sau :
X (%) 10 12 15 18 20
Y(ty VND) 100 96 80 74 70
a. (2diém) Usc luong ham Bi quy tuyén tinh Y, = B, + BX; +U, . Néu y ngka kinh € cia cac k
s hdi quy. |
b. (2 diém) Tinh k¢ s xacdinh aia md hinh. Kém dinh vadanh gia s phu kyp cia mé hinh i do
tin cdy 95%

c. (2 dlem) Kiém dinh gi thiét H, :B2=0; H :B2# 0 wimic y ngha 5% , tr d6 nhan xét xem
|4 stit c6 thre ar anh hrong dén tong Won dau tr tai tinh A hay khéng ?
Cau 2.
Theodiéu tra @ia mdt nhém sinh viéndp KK-05 truong Dai hoc Hong Bang ¢ cac yu t anh hrong
dén két qua thi dai hoc khbi A, két qua hoi quy nhr sau :

Dependent Variable: Y_KQTDH
Method: Least Squares
Date: 12/06/08 Time: 16:50 )
Sample: 1 149 \T(r_olgcggionH: Két qui thi dai hoc
Included observations: 149 khoi A ndm 2008 pvt : diém)
X, T:Piém mdn todndm lop 12
Variable Coefficient Std. Erro t-Statistiqg Prob. X4 _L: Piém mén ly dm lgp 12
X4_H: Piém mén héa ém lop 12
X, T 0.615210 0.337873 1.820834 0.0707 Xo TL: Tam Iy @a thi sinh trong
X L 1.82996( 0.36335¢6 5.036267 0.000(¢ phong thi
X4 H 1.101419 0.325525 3.38351¢ 0.000¢ Xq_TL =1 binh mh
Xg TL 1.707539 0.54002¢ 3.161954 0.0019 .
c -10.56807  2.00907]1  -5.26018( 0.0000 Xa_TL =0: cang thing
R-squared 0.599172 Mean dependent var 17.89094
Adjusted F-squared 0.588038 S.D. dependent var 4.892193
S.E. of regression 3.1400117 Akaike info criterion 5.159315
Sum squared resid 1419.798 Schwarz criterion 5.260118
Log likelihood -379.3690D F-statistic 53.81414
Durbin-Watson stat 1.301529 Prob(F—Istatistic) 0.000000

a. (1diém)Viét ham IBi quy tuyén tinh theo kt qua hdi quy trén

b. (1diém)Két qua hoc tip mén Todn, Ly, Hoa cé tie ar anh hrong dén két qua thi dai hoc khéng ? Vi sao ?
Vén dé tam ly khidi thi c6 quan tng khoéng, cénh hrong dén két qua thi khong?

c. (1 diém)Bang kiém dinh Durbin-Watson, kim tra xem mé hinh céay ra hén trong tr twong quan Bc
nhat hay khong ?

Cau 3. (14iém)Hay néu nig khd kiin cia kan khi hoc tip mdn kinh & lugng ? Theo bn , mén kinh &
Iuong c6 tfé (tng ding nhr thé nao trong thc €2

Chu y : Sinh vién khénduoc sr dung tai lidu vadugc st dung bing $ thong ké
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