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K{ hiéu TN va TUOI tuong (mg la thu nhép (don vi tinh: tridu df‘mg/lh{mg) va tudi cua ngudi lao
dong. Vi sb liéu didu tra, ngudi ta thye hign hdi quy va nhian duge két qua sau:

Dependent Variable: TN

Method: Least Squares

Included observations: 51

Variable Coeflicient ] e
C 4.028139 e
TUOI 1.002335

W
R-squared 0.999732

a) Viét ham hoi quy tong thé va ham hdi quy mau. Giai thich y nghia cia hé sO goc sau khi ude

luong. |
b) Kiém dinh su phu hop ctia ham hdi quy vdi mic y nghia 5%, cho bict Foos(1, 49) = 4,04,

Cau 2
Pé nghién ciru mbi quan hé gitra s6 phong (X2, don vi tinh: phong) vasdign-tich (X3, don v!; tinh: m?)
vc’:’r 4[Y, don vi tinh: triéu dong), nguoi ta didu tra trén mot mau vathu duge Péng két qua
Dependent Variable: Y .
Method: Least Squares 4
Included observations: 33 ‘
_——*n oee Std. Error  t-Statistic :
£ -106.8455 38.962543 -2.7422062 :
X2 X9 - 83.82841 15.719871 5.332640 t o gk
X3 3,1 18885 0.701072 4.448736 ...
Rosquared  0.956711 Mean dependent var 335.9000
| 20 P > 1At ta > L cat s neau nhién tron
. a) Viét mo hinh hoi quy tong thé cua mo hinh nay? Cho biét tai sao ton tai sai sO ngau nhicn tt g

2 | ) A

Rk f l‘lh th—q-ui tongﬂle', " : : o ' \ A 45 R 3 0,9
g;és%l "“h(‘.mg clia c?n nha cé anh huong dén gia ban cua cin nha khong vo1 muc y nig,h\aFS d/?": .
Y2 Toi mudn mua nha va dang xem 6t hai can nha cO cuRg sG p?:bng, TGS i, OO ;?nh‘t

B ROR ot ng h 42m?. Vi do tin cdy 95%, tim khoang tin c@y cuar muc chénh 1éch trur
~ /

“Binh vé gié giira hai cin nha. , :
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Cau 3
Dua trén mau gdm 40 ngudi lao dong, thu duoc ham
diém (Wage, don Vi tinh: triéu dong/thang) cua nguoi
viéc dung chuyén nganh dugc dao tao hay khong:. " g 7
Wage = 3,3 + 2,7Edu + ¢ >  JRgr
(se) (2,8) (0,9)

trong d6 Edu = 1 néu lam viéc ding chuy

a) Hay giai thich y nghia cua cac hé so ude lugng. *- :
b) A ‘5’_1 d6 tin cAy 95%, trung binh muc chénh léch gifra muc lrong khai diém cha ngudi 1ao dong
lam viéc dﬁgg_chux&n nganh dao tao va neudi lam vige khong dang chuyen nganh dao tao la bao

nhiéu?
Cho biét : -
to.025.37 = 25 026; Lo,025,38 = 2,024;

Loos.a7 = 1,087 b o545 = 1,686

hoi quy thé hién quan he giira tieén luong khoi
lao déng VOi vige ngudi lao dong d6 ¢b lan

! - | b gLl K -
én nganh dugc dao tao va Edu = 0 néu nguqc lat.. =

Cau 4 e SO
o v X 4 ¥, e ¢ A N S \ . . . .
a) Goi Y I&tiénTuong)ctia nhan vién trong mot cong t (don vi tinh: triéu dong/thang), /. \a bién gia

—? = ; 8 .} 3 iR K A - . 3 " « A . L - . " o~
& "néu nhaf vien l 7 = 0 néu nhan vién la D 1a bien gl‘é (D = 1 ncéu nhan vién la nu, D

— | ; M . L
= 0 néu nhéan vién la nam
4 A h, ’ ~ r ~ \ . ’ ~ - =
Cé thé dung phwang phap OLS dé udc luong mo hinh hoi qui sau day hay khong? Ta sao?

Y=/ Dozt u
b) Trong mo hoi quy ma bién phu thugc IQ@Y), hay d& xuit 2 bien ddc 1ap khac bien
]

gi6i tinh dé dua vao mé hinh?

c¢) Nguroi ta xét mo hinh hoi quy: P, . %
Y=8+6X+/Z+u (%) .
trong do X: s nam kinh nghiém_~—
Ta c6 két qua hdi quy mau: % ) #
Dependent Variable:@
Included observations: 33 J
Variable Coefficient  Std. Error t-Statistic ~ Prob. 4
0 5180000 2.683282  8.124380  0.0000 |
Z 3.600000 3.794733 0.948683  0.37006
R-squared 0.0282  F-statistic 0.900000
Prob(F-statistic) 0.370555 7 :
C6 hién tugng da cong tuyén trong mo hinh (*) khong? _\
---------------------- o 1] SR ,
. Sinh vién duoc st dung 01 > A4 viét tay (khéng photo) va bang fra,
cdn bo coi thi khong gidi thich g them
7 i : '
P ‘ \



TRUGNG DAl HOC NGAN HANG TP.HCM DETHI KET THUC HOC PHAN

BO MON TOAN KINH TE MON: KINH TE LUONG
Hoe ky: 2 Niam hoe: 2022-2023 (sb chiu trong dé thi: 4)
Ngay thi: 4/7/2023 - Gio' thi: 09h30 Thii gian Iam bai: 75 phat
5 (OI8O B ¥, Lo SN SRy 1 e ey

NOI DUNG DE THI

Cau 1
Cho ket qua ude luong véi LUONG la luong cta ngudi lao dong (don vi tinh: trigu dong/thang), KN la
Kinh nghiém lam viéc clia nguoi lao dong (don vi tinh; thiang):;

Dependent Variable: LUONG

Method: Least Squares

Included observations: 32

Variable Coefficient

: 3.772557

e 0.227194

R-squared 0.569672

e = = = - e — —

. i - . h L - . ML B & f it ¥ T .i .H"‘ L B
a) Viet ham hoi guy tong thé va ham hoi quy mau. Giai thich y nghia cu:t@ 50 j?)?;iﬂ,] khi uie

-,

lrong. —
b) Giai thich y nghia cua h¢ s0 xac dinh. Du bao mic luong trung binh clha ngudi lao dong e6 2

nam kinh nghiém lam vigc.

S
Ciu 2 = X ¥ . 0,5
Cho bang két qua hoi quy: /] 6}3 $ ?;CS }- = == -—}Q L
Dependent Variable: Y a, ".E-} ¢
Method: Least Squares Gt
Included observations: 33 £ = __g—; =
#ﬁsg%
Variable Coefficient Std. Error t-Statistic ~ Prob.
C 1.357046 0.742424 1.827860  0.1103 . s
X2 0753892 a 1605393 00000 U= -
X3 0205748 0.070063 b 00218

Mean dependent

R-squared 0.974669 var 14.40000
a) Tinh céc gia tri a va b trong bang két qué hoi quy.
b) €6 thé cho rang céc bién
5%7 | |
¢) Détra loi cdu hoi b, ta ¢6 the dung kicm dinh |
irng vai bién Xz, X3 duge khong?
Cho biét F, ,(2,30)=3,316

X,. X3 déu khong giai thich duge cho bien Y khdng vai mie y nghia

4¢ kiém dinh sur khic 0 cho ¢de h§ 50 hot quy




Cau 3 : | e .
thuquﬁ hoi quy ti suat sinh lgi ROA cta cb phiéu cong ty ABC (R, don vi tinh: %f['EEM) phu l,i}uqc.
vao lai suat (IR, don vi tinh: %/nam) va lai nhudn hing nam ctia cong ty (PR, don vi tinh: ti dong)

nhur sau: IZQH = B“f i &IR— + L%B @ﬂ)

Dependent Variable: R

Method: Least Squares
Included observations: 40

#:::ﬁ;# —
Prob.

Variable CoefficientStd. Error t-Stat

—_—

_ﬂﬁ — —
C 28683 15763 18198  0.074

IR 05347  0.0929 -5.7495 0.000
LOG(PR) 5.7012  0.9566  5.9599 0.000
et e T — _
trong d6 LOG(PR) la logarithm co s0 e cua bien PR.
a) Hay giai thich y nghia céc hé s woc lugng cua cac bien IR va LOG(PR).
b) Vai mie y nghia 5%, cac yeu 1o lai suat va loi nhudn ¢6 anh hudng dén ti suat sinh

cong ty khong? ———

lgi ¢o phicu cua

Cau 4
Cho md hinh hdi quy: ¥ = 8, + f,X,; + B, X +u . Nguoita thire hién hoi quy bang phuong phap
OLS. |

twong da cong tuyen ciia mo hinh.

a) Hay néu mot s6 cach dé kiém tra hién
b) Cho két qua hoi quy phu sau:
Dependent Variable: X2
Included observations: 33

Coefficient Std. Error t-Statistic  Prob.

Variable
ﬁ
_507.0432 622.8575 0.958555 0.,3487
24 76406 2.419521 10.23511  0.0005

=

C

X3
#ﬁ - ————
R-squared 0.99406  F-statistic
Durbin-
Watson stat

0.878599  Prob(F-statistic) 0.000000

i S=‘#=?£# e
Bang ket qua trén cho biét diéu gi ve hién tugng da cong tuyeén ciia mo hinh ban dau?
¢) Vi két qua & cau b, udc lugng ctia mo hinh ban dau co con dam bao duogc tinh chat khong

chéch hay khone? Néu mot so hau qua cia hién turong da cOng tuyeén.
. g L

S e S o S T S S L

Sinh vién duoe st dung 01 to' A4 viét tay (khéng photo) va bang tra,
can bo coi thi khong gidi thich gi thém

i
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Ngiy thi: 12/7/2022 - Gid thiz 13h00 Ml R : ’
- BB
BE A L i e e NASEN o s e e i
NOI DUNG DE THI g
e i tinh: ?
rlla S Pk =y . - o re oD init-
Ki higu ]:‘5 14 lgi suat ¢o phiéu cuia cong ty (don Vi tinh: %), ¥ la von chu sv hitu cuia cong ty (Lo & A
trdm ti dong) trong ndm. Ta cd bing ket qua hoi quy nhur sau: fit
Dependent Variable: LS it
Method: Least Squarcs !:' _
Included observations: A6 after adjustments %
;E Variable  Coefficient 1#
A C 9734504
. vV 1.035484
R-squared 0.530473
e e — e

a) Viét ham hdi quy tong (h# va ham hoi quy mau. Giai thich y nghia clia he s6 goc sau khi udce lugng.
00s(1,44) = 4,00 7

b) Va&imley nghia 3%, :

kiém dinh sy phu hop cua ham hoi quy, cho bict F
=

Ciul
Cho bang két qu hai quy trich xuat tr phin mém Eviews:
¥ Dependent Variable: Y
x. Method: Least Squares
Included observations: 33
Variable Coefficient Std. Error (-Statistic Prob. At %'5'};’}1 _
#-— -~ = :—=—i=‘=‘=m=_ .r"'h-' ‘..-':_ DT ; fkﬂ% :
C | 357046 0742424 1.827858  0.1103 M 3ab Ir'i
~ X2 0753892 0.046960 16.05392  0.0000 “ AeasSsl
X3 0205748 0.070063 2.936614  0.0218 73 '
Mean dependent
R—squart‘:d 0.978985 var 14 40000

:ﬂ:‘-:-F-_:-:_:I:_ = T—
trong d6: Y 1a tiéu dung (don vi tinh: trigu ﬂfmg_},

X, i tién luong va thu nhdp ¢d tinh chat luong (don vi tinh: trig
Y R | tinh: triéu don
; %, 14 céc khoan thu nhép khac (don vi tinh: tridu ﬁfjng] Gt g)
a) Tién lrong va thu nhap ¢6 tinh chét luong c6 te dg AR
= ; ] i Qng ‘:!E.u t.ﬂu d'un T 1 1 = 4 [ " v Fo
, ; pi e v g khong vo1 muc y n %e
b) Khi thu nhép tur lrong va thu nhip khéc déu ting 1 trigu dong thi ticu diulg trung ‘tﬂni t’ri:l}:iti?}i zjﬂng

Khoang bao nhiéu triéu ddng voi dd tin ¢y 95% bict B. [ -
CoV o N ;
(mg v6i bién Xz va Xs? C o Bith | 1, 10% (B,,3,)=-0,00101 va&i B,, [, 1a h¢ so ude lugng

¢) Trong trudng hop ta mudn dua thém mat blgn doc lip vdo md hinh, hily dé nghi mt bién d ho 13
L duoe cho la co

tac dong dén bién phy thude dé dua vio m hi :
B ot ey S O & hinh va cho biét ki vong vé chigu hudng tac dong cla bién do

fie = p 20

o
LS g 1

kfﬁi ) = 0pt 14




4] - -~

el nhdp (TN, don vi tinh: triéu ddng/thang) cia nong dén phy thu
tinh: ha) va noi sinh séng (Bic Bo, Trung Bo va Nam Bd) duge ude lugng
TN=3,03 — 0 42TRUNG + 0,77NAM + 10,62DT + ¢.

(se) (1,14) (0,19) 034 (3.46)

trong do: ¢ cdne & khu vue khac
*TRUNG = 1 néy Rbntdn dosinh srfmg & Trung B va TRUNG =10 ncuxsmh S0Ng i L A
*NAM = | néu nong din dé sinh séng & Nam B va NAM =0 neu 51“'; sdng & khu vuc Khac.
a) Hay gidi thich ¥ nghta cac uée lugng cia hé so chan va hé s6 cia bien TRUNG. u'-;u{_ ST =t
b) €6 thé dura thém bién gia BAC (BAC = | néu nong dén 46 sinh song 0 K1t %2 B iibiene
sinh song & khu vire khac) vao mé hinh trén dé dién ta noi sinh séng chia nong dan Bac Bo co anh huong
den thu nhip hay khang? o

44t canh tac (DT, don vi

2c vao dién tich |
4 hoi quy mau nhur sau:

qua ham

Ciau 4

Gioi:
- GDP; téng thu nhap quéc dan.
- M2: cung tién

-~ LP: Ti & lam phét % .
Neudi ta nghién citu cac nhin té tac dong dén GDP coa Viét Nam trong fﬁi.ﬂ-!-ilﬂ.i}“ 1990 — 1997 bang mo
hinh hoi quy: GDP = 8, + ,M, + B,LP +u e
a) Cho két qua hoi quy sau trén ciing bd 50 liéu. Néu nhin xét ¢
quy ban dau.
Dependent Variable: LP

ba ban vé i~:'|1u}fét tat cua mo hinh hoi

Sample: 1990Q1 199704 %
Included observations: 32 ~3 :
Variable Coefficient Std. Error 1~5m'r.is:tié Prob. f’y”
® 26.64506 6550160 4.067849 00003 <& -' —
M2 0.490765 0.045769 1072270 0.0000 £&(’)  che ,a,ffg
= IIIF E.

R-squared 0.912034 Mean dependent var 96.71563 710 kb dc
Log likelihood -74.16624  F-statistic 311.0409
Durbin-Watson 3

My
stat 0.143833  Prob(F-statistic) 0.000000 <o LY

by Dé xuat hutng lhic phuc hién tuong duge néu & cau a.
¢) D ligu dugce str dung thudc loai ndo trong 3 loai: chco, chudi thivi gian, hdn hop? Gidi thich,

e - O D O O e e e i i

Sinh vién dwoc sie dung bdang fra, cdn b coi thi khong gidi thich gi thém
Tl B NG i b
Cllte G A0 owihg |
i:-:' - = L o —
i :
o hip b bt




TRUONG DAI HQC NGAN HANG TP.HCM PE THI KET TINUC HQC PHAN

BQ MON TOAN KINH TL MON: KINII TE LUQNG
Hoc ky: 2 Niam hoc: 2021-2022 (s6 chu trong d¢ thi: 4)
Ngay thi: 12/7/2022 - Gio thi: 15h30 Thoi gian Eim bai: 75 phat
5 (38T U () 1 T MBSV cvmmiveimmusimevivsie i

NOQI DUNG DE THI
Ciu 1

Goi TN Ia ti 1§ that nghiép trong nam (don vj tinh: %), LP 1a t 1¢ lam ph4t trong néim (don vi tinh: %). Cho két
qua udc hrgng sau diy:

Dependent Variable: LP
Method: Least Squares
Included observations: 46 aller adjustments

f———

Variable Coefficient

- 3.328600

TN -2.591509
S

R- squared 0. 804995

ﬁ V:et ham hoi quy tong thé va ham hoi quy mau. Giai thich y nghla clia hé sb goc sau khi uéc lugng..
p) Kiém dinh sy phu hop ciia ham héi quy véi mirc y nghia 5%, cho biét Fops(1,44) = 4,06.

Cau 2
Xétmd hinh ¥ = S, 4”15’2 + X, +u

Dya trén mAu dir liéu gdm 33 quan sét, ngudi ta diing phuong phap OLS dé uéc lrgng va thu dugce két qua
nhur sau:

iy — T g -

Y= 0,9687+0,7514X + 1,1028Xs+¢ oo/ = ‘ 8.
se =(0,2134) (0, 34]2) (0,0368) . TS = ESY
Sm s6 chuén hdi quy o =1,58723, hé sé xac dinh R? K'L 5 _U

. g , ; TSS- k..
gov(ﬁi,ﬂj} =-0,1578 véi B,, B, 1a hé so udc lqun?g rng va&i bien X; va X;.

(T’.-a) Tim té:ng binh phuong phﬁn du RSS? &O ' S Rl = é <
Kiém dinh gi::’l thiét Ho: 23, = B, véi miic y nghia 5%.

@ Ciing bd s0 ligu nhur trén nhung ngudi ta bo b6t bién X ra khdi mo hinh trén va van dung phuong phip
OLS. Goi R** la hé sb x4c dinh ctia m6 hinh hoi quy 2 bién: Y = a +a,X, +v.

So sanh R* * va R? tir d6 néu nhin xét vé l¢ii ich hay bat loi clia viéc dua thém bién vdo mé hinh.

Ciu 3
Goi GT la bién gia, béng [ néu ngum lao dong 12 nir va bang 0 néu ngudi lao dong 1 mm

Thu nhap (TN, don vi tinh: triéu dnng/lh'ing) cua nguoi lao dong phuy thude vio nﬁr\g suit lao dong (NS, don
vi tinh: s6 san pham/thang) va phu thudc vao gidi tinh (GT) nhu sau;

Dependent Variable: TN &T - 'l &um\
Method: Least Squares 4 '3-'-
Included observations: 40 S

w
{=

Variable CoefficientStd. Error Statistic  Prob.

%

C 104.249 25.7171 4.05368 0.0003
NS 0.0345  0.0034 10.0247 0.0000




GT -0.2053  0.1720 -1.1935 0.2331 "
GT*NS  -0.03398 0.00722 -4.7057 0.0000 o o doNq

0

— Squared  0.8123 )
1ay gidi thich y nghfa cdc h¢§ sO ude hrong g voi bidn NS w‘l

heo két qua trén, gidi tinh ¢ anh hudng dén thu nhap vai mire ynighia 5% hay khong? Biét riang khi thuc

1ién hdi quy thu nhip theo niing sufit 1ao dOng (khong phéin bit gidi tinh) thi ham hdi quy mau cb hé so xéc
dinh 10,7451 %V~

Cho biet T, 45(2,36) = 3,203 I} 45(2,37) = 3,25

Ciu 4

Goi QB Ia lugng thit heo tiéu thy trung binh ctia mt ¢i nhén (don vi tinh: gram/ngay), PB 14 gia ban 1€ trung
binh ctia thit bo (don vi tinh: ngan ddng/kg), PP 14 gid ban 1¢ trung binh cta thit heo (don vi tinh: ngan
dong/kg).

Cho bang két qua hoi quy sau:

Dependent Variable: QB
Included observations: 30

Variable  Coefficient Std. Error _ t-Statistic  Prob.

;S#W

v C 110.5479 35.38344 3.124283 0.008]
PR 3.257267 0.451803  7.209490  0.0000
PP -1.191918 0.621593 -1.917521 0.0774

Mean dependent

R-squared 0.801061 var 111.9059

S.E. of

regression 7.159050 [-statistic 17.44890
Prob(F-statistic) 0.000076

a) \ Céc hé so uéc lugng nhan duge cé phi hop voi i thuyét kinh té khong?
b)/ Cho két luan vé kiém dinh sau v6i mic y nghia 5%:

Ramsey Reset Test

Specification: QB ¢ PB PP
Omitted Variables: Powers of fitted values from 1

to 2

—_—— ————— —— . —— —
F-statistic 6.393726  Probability 0.001749
Likelihood ratio 12.65004  Probability 0.001791

c) Goi e’ 12 binh phuong phan du thu dugc sau khi wée lugng mo6 hinh ban du. Hoi quy méd hinh phu

- A )
e’ =a, +a,PB +a,PP + o, PB; Q%S K\M QTD
+0t,PP” + o PB, x PD) +,

thu duoc R2 =(,5338
Hiy cho biét mé hinh nay dé 1am gl va ban két luan thé ndo v& mé hinh ban dau véi mirc y nghia 5%7




I RUONG !J.-HJH_LH\' NGAN HANG TP 11 \%
B3O MON TOAN KINH TE
Hoc ky: 1 Nam hoce: 2022-2023
Ngay thi: 3/11/2022 - Gio thi: 07h00

DE THI KET THUC HOE prrax
VION: KINH TE LUQN

(SO cau trong de "ﬁi 4)
1 hot eian lam bai

2 Phat

1Io va ten ;.. MSSV-

NOI DUNG DE TH]I

Ciu
Goi IR la doanh thu cua doanh nghicp (don
dong). Cho ket qua ude luong dudi day:
Dependent Variable: TR
Method: Least Squares
Included observations: 4|

e

vl tinh; ti dong), AD la chi phi quang cao (don vi Rk 4

=ra e i

Variable Coefficient

=
- = — o R
— i = = e —— e

C 10.84626
AD 0.078442
R-squared 0. *){J? 424

e e e & et LR LIES SRy PR 2 . e . [ e
=

a) Viét ham hoi guy tong thé va ham hoi quy mau. Giai thich y nghia cta hé so goc sau khi ude lugng.
b) Kiém dinh su pht hop cua ham hoi quy voi mie y nghia 5%, cho biét Foos(1,39) = 4,09,

Ciu :
a) Htp 50 xéc dinh R? dat gia tri cao, gan 1 co phai la tiéu chuan dé danh gia do chinh xac cba udce ugng

Wb A Fe 10l 2 ¥ Ce i B TR P A




;1_} 1il.‘rl'lE'I hfﬂl‘l hol cuy [t"lJ!g__‘* Lthe va ham ho - | 3

b) Kiem ';'ij]lj-l S5l ﬂhlll 'l.“-.'f" cua ham O . e II I !.II I.. .: & S0 BOC sau Khi ude luvong
CHMY VYOI MUC Yy nghia 2%e., ¢ho biet | (1.39 F O9 -
Ciu 2

a) Heé so xac dinh R? dat gia tri cao
khong? Hay giai thich.

s [1éu thu thap duoc ¢ e
b) VU‘I | Ua 55 doanh ng ghicp, ng guol ta thuc hun hoi quy san luong S (don vi

im) theo | 0
tinh: s6 san th ) uong von K (don vi tinh: triéy LhHI‘UJ sO lao dong L (don vi tinh: n it va
thu duoc két qua: o

- ——— e T

ol 1 €O phai la tiéu chuan dé danh gia dd chinh X4C clia wde luone

Variable (1IIL‘1;JL‘}L‘IEI Std.
A Lirror
( -20.6583 22.0029
K 10.7720 2.1599
70232 45279
‘R -squared 0.75398

bl. !)HU ctia cdc hé sO wic lwrong nhan dugce ¢o phi hop vai 1i thuyét kinh 1 kKhong?
b2. Bién K co tac dong dén S khong véi mic v nghia 5%2

- Gid4 m&[ can ho chung cu (GIA, don vi tinh: ti dong) phu thudc vao dién tich (DT, don vi tinh: m?)
- c¢lia ¢an hd va noi toa lac cta chung cu (NM va ST) nhu sau:
GIA n-* hﬁBZ +0,028DT — 0,041NM + 0,054ST + ¢

ﬁiéﬂ gia, nhﬂn gta tri bang | néu Lhung cur & gan nha may, bang 0 néu nguge lai. ST 14 bién
" n giﬁ tri bﬁng | néu chung cu & gan siéu thi va tﬁng 0 néu nguoc lai.
l gjﬁl thich y nghia cac h¢ so udc lugng (mg voi cac bi¢n gia.
b) Theo két qua uée lugng, véi cung dién tich. hay so sinh gi4 cin h vira & gan sidu ﬂnv@ab 2

ndy véi gia can ho khong ¢ gan ca hai \’LLI to trén.




Cau 4
Ki hia

U CT va TN lan luot la chi tiéu va thu nhs 1P cua nguoi lao di Y :
: g “CL MO hinh hoi

EL=F, + BTN +u (*)
a) Co v kién cho rang mic du cung muc thu nhap nhung nam va nir chi tia0 L |
ALy ) A ' . A : o I s v U CM1 Lieu Khac nhau. hay 3
dung mo hinh va néu y twong kiem dinh su tdc ddng cia 0idi tinh dém ch: o ‘ )
: T, ] INN den chy ticu e

dong.
b) Thue té. voi nhing nguoi co muc thu nhap cao thi ho c6 mire chi tidu rit khs ac nhe o
1‘\ C W, CON VI
nhirng ngum co muc thu nhap thap thi noi chung chi ti€u chi vira dd cho sinh }

tiu kha giong nhau. Khi d6 mo hinh (*) ¢c6 the vi pham gia thiét ndo cia phuong phap O1.89

10at nen ho chi

Néu hau qua cua viéc vi pham ;:,:a thict ay.
€) Néu két qua coa kicm dinh sau v6i muc y nghia 5%

Heteroskedasticity Test: White
F-statistic [.313742 Prob. T 0.0005
[.341642 Prob. Chi-Square 0.0007

Obs*R-squared
Scaled explained
SS [.078157 Prob. Chi-Square

0.0103

rl




TRUOGNG DAl HOC NGAN HANG TP.HCM DE THI KET THUC HQC PHAN
BO MON TOAN KINH TE MON: KINH TE LUONG
Hoe ky: 1 Niam hoc: 2022-2023 (s6 cAu trong dé thi: 4)
Ngay thi: 13/1/2023 - Gid thi: 13100 Thoi gian lam bai: 75 phat

NQI DUNG PE THI

Ciu 1
Ki hi¢u WAGE (don vj tinh: tri¢u d(’ing/théng) va GRADE (don vi tinh: ndam) tuong (ng la luvong va

thdi gian hoe nghé cua nguoi cOng nhan. Vai s6 lidu thu thdp dugc, ngudi ta thye hién hoi quy va thu
dugc két qua sau:

Dependent Variable: WAGE
Method: Least Squares
Included observations: 80

Variable Coefficient

C 5.293905
GRADE 1.204285

R-square (06731275 )
a) Viét ham hoi quy tong thé va ham hdi quy mAu. Giai thich ¥ nghia cua hé sb goc sau khi uéc
luong. |
b) Giai thich y nghia ctia hé s0 xac dinh. Hay dy bao mirc luong trung binh ciia nguai lao dong
khi c6 thoi gian hoc nghé 1a 3 nam.

Cau 2
Dé nghién ciru tic ddong cua dién tich nha (DIENTICH, don vi tinh: m?) va tuf"}i tho (TUOd
tinh: nim) cua ngdi nha dén gia nha (GIA, don vi tinh: triéu _ ), ngudidtasindur
GIA= f + BDIENTICH + f,TUOL +u_

va thu dugc két quas =
e D '

= — ——
e ——— e — e ———— e e e

e —

= e — e ———— T

yid. Brror  t=otatiStic °roo.
e —— e e e e e S T e e

262.3449 307.9746 -0.851839 0.4055
0.071312 3.565951 2.543869 0.0204

. - g R - N — — ' e - .; ""H.t""u 1
‘NIE00 D KTR6R1 23974892  0.3335
10.627600  2.673¢ -3.974892  0.333°
- . — | A e K . - . 'h.‘ .

g o Rl Ll e ey cO0 cNcA
Mean de pendent var  JOY8.030/

7 977776
‘-’-!_..IJJ: .Iﬂl .I' ':' ._| ¥ i .Ihu '

Dur 1N ‘-k'-t,‘r.alll":ﬂr:' (SON St 1

e . . Il ke 1 =l = . A = X . i
L ..-.‘-1ilf"u_.-1-H.‘.ui_ﬁ'H*uf';. gl can nha tnerr ,

10U tricu dong, Ksiem dair
e dien tich ngo

<NOane n 10



Caul
Nghlen ctru dau tu (INV, don vi tinh: triéu dong/nﬁm) ciia hd gia dinh phu thuge vao lai suat (IR, don

vi tinh: “/n/nﬁm) va thu nhép (IN, don vi tinh: triéu dong/nam) dya trén miu quan sat gom 40 hd gia
dinh cho két qua nhur sau: - .

LOG(INV) = 0,372 + 0,0761R + 0,427LOG(IN) + ¢
(se) (0, 25) (0,018) (0 L1229
a) Hay cho blet y nghia cac hé s0 ude luong chi tac dong riéng phan.

b) Khi lai suat ting 1% mdi nam va thu nhap khong doi thi gia trj trung binh ctia diu tr cua mai hd ola

dinh thay doi trong khoang nao vai do tin ciy 95%.
Cho biét :

tﬂ,025:3? = 2,026, Lo .025:38 = 23024
Loosa7 = 1,687: Lo 0s.38 = 1,686

Cau 4
Ki hi¢u TR la doanh thu hang thang (don vi tinh: ti dong) cta ctra hang bén 1€ tu nhan, NV 1a s6 nhan
vién tuong ung.
a) Xay dl.rng mo hinh hoi quy tuyén tinh c6 hé 50 chan biéu dlen SUI phu thudc ctia tong doanh thu
theo so nhan vién. Cho biét ki vong ctia ban vé d4u ctia hé sb goc va giai thich.

b) Tuong Lrng vGi mé hinh & cau a, ta c6 cac ket qua kiém dinh dudi ddy. Hay cho biét két luan
vé cac kieém dinh véi mirc ¥ nghia 5%.

Breusch-Godfrey Serial Correlation LM Test:

FF-statistic 20.11783 Prob. F(1,29) 0.0001

Prob. Chi-
Obs*R-squared  13.10666Square(1) 0.0003

: Omitted Variables Test
Specification: TR C NV
Omitted variables: X

ValueProbability
t-statistic 2.975667 0.0310

F-statistic 8.854594 0.0310

¢) Coy kién cho rang, nhitng ctra hang co ban hang trén mang internet thuémg cO doanh thu cao
hon cac ctra hang khac mac du cung s& nhan vién. Xay dung mé hinh va néu y tuéng kiém dinh

y kién d6 véi mic y nghia « .

----------------  § [
Smh vien duoc sw a'yng 01 to A4 va bang tra, cdn by coi thi khong giai thich gi thém



