TRUONG DAI HOC VAN LANG
KHOA KHOA HQC CO BAN

PE THI, PAP AN/RUBRIC VA THANG PIEM
THI KET THUC HQC PHAN
Hoc ky 2, nam hoc 2023-2024

I. Thong tin chung

BM-004

Tén hoc phan: | Kinh té luong ing dung trong kinh té va kinh doanh

Mi hoc phan: | 7IMATE10093 S6 tin chi: | 3
Mai nhém 16p hoc phan: | 232 71IMATE10093 01,02
Hinh thtc thi: Tw luan Thoi gian lam bai: | 75 | phat
Thi sinh dwoc tham khdo tai li¢u: Co [] Khong

Cich thirc ndp bai (Giang vién ghi ré yéu ciu): lam bai trén giay thi

II. Cac yéu ciu ciia dé thi nhim dap tng CLO
(Phan nay phdi phoi hop véi théng tin tir dé cwong chi tiét ciia hoc phan)

LAy dir
Ky Hinh Trong s6 CLO Ciu | Piém | li¢u do
hiéu Néi dung CLO thitc | trong thanh phan | héi s0 lwrong
CLO danh gia danh gia (%) | thiso | tdida | mirc dat
PLO/PI
@ | 2) (&) C)) 6)) (6) ()
Ap dung céc khai
ni¢m trong mo hinh
héi quy don, mod
hinh hoi quy bdi, Cau 1 .
CLOl | hoiquy voibiéngia | Tu luan 20% ‘ 2
< D b,2a | diém
va cac khuyet tat
can ban trong xay
dung m6 hinh hoi
quy.
Tinh toan cac dac
trung ciia mo hinh Cau
héi quy don, mod la
hinh hoi quy boi va le1ld 6
CLO2 |surdungcackétqua | Tu luan 60% R
khi str dung phan 2b, | diém
mém Eviews dé xay 2c,
dung m6 hinh hoi 3a, 3b
quy. ’
Giai quyet cac bai 1
CLO3 | toan hoi quy bao Tu luan 10% 2d 2
gdm 1y gidi, dénh diem
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gi4, khic phuc cho
cac khuyét tat ctia
mo hinh hdi quy,
biét cach tiép can dé
lua chon md hinh
héi quy, kiém dinh
viéc chon m6 hinh
héi quy, str dung mo
hinh hoi quy trong
viée du bao, két
ludin céc van dé kinh
te.

CLOS

Hinh thanh y thtc
tu rén luyén hoc tap
thuong xuyén va
nghién ctru dé cung
c6 kién thuc,
thuong xuyén 1én
16p day du va chuén
bi cho gio 1én 16p
theo yéu cau ctia
giang vién.

Tu luan

10%

3¢, 3d

|
diém

II1. N§i dung cAu héi thi

Luuy:

e D¢ thi sir dung ddu cham (.) thay cho du phay (,) dé ngan cach phan thap phan.
e Cac dap an lam tron 4 chir s6 sau ddu ngan cach thap phan.
e Cac budc trinh bay can 6 rang va day du.

Cau héi 1 (4 diém): Khao sat vé chi tiéu (Y — tridu dong/thang) va thu nhap (X — triéu
dong/thang) cta 10 ho gia dinh & mdt vung, thu dugc bang két qua sau:

X 13013235

28

41

37

28

31

33

35

Y |28 (29|32

26

35

32

25

29

30

31

Xét mo hinh héi quy ¥ = B+ ,X +U (MH1)
a) Hay xay dung ham hdi quy mau udce lugng cho (MHI). (1 diém)
b) Néu y nghia kinh té cua cac hé s6 hoi quy. (1 diém)
¢) O do tin cay 95%, hay du bao chi tiéu trung binh ctia ho gia dinh v6i mirc thu nhap 1a

40 (triéu dong/thang). (1 diém)

d) O muc y nghia 5%, hay kiém dinh xem chi tiéu cta ho gia dinh c¢6 phu thudc vao thu
nhép khong? (1 diém)

Céu héi 2 (4 diém): Bang s‘é li¢u sau day cho s6 lidu vé doanh thu (Y — triéu d(k)ng/t‘hémg), chi
phi quang céo (X2 — triéu dong/thang) va tién luong nhan vién tiép thi (X3 — tri¢u dong/thang)
cta 12 cong ty tu nhan.

Y 127 | 149 | 106 | 163 | 102 | 176 | 161 | 128 | 139 | 144 | 159 | 138
X2 18 24 19 23 15 25 24 16 17 22 23 14
X3 12 15 10 17 10 18 16 12 13 15 16 14

Cho bang két qua xuat tir Eviews nhu sau:

Trang 2/ 8



Bang 01

Dependent Variable: Y
Method: Least Squares

BM-004

Sample: 1 12
Included observations: 12
Variable Coefficient Std. Error t-Statistic ~ Prob.
C (1) 7.0567 3.1425 0.0119
X2 (2) 0.5045 0.0046 0.9964
X3 (3) 0.7545 11.2450 0.0000
R-squared 0.9723 Mean dependent var  141.0000
Adjusted R-squared 0.9661 S.D. dependent var 22.6234
S.E. of regression (4) Akaike info criterion 5.9027
Sum squared resid 155.9865 Schwarz criterion 6.0240
Log likelihood -32.4164 Hannan-Quinn criter. ~ 5.8579
F-statistic 157.9549 Durbin-Watson stat 1.7375
Prob(F-statistic) 0.0000

Xét mé hinh héi quy ¥ = B + B, X, + B,X, +V (MH2)
a) Tim cac gi tri con thiéu Gmg véi cac vi tri (1), (2), (3) va (4) trong Bang 01. (1 diém)
b) Hay viét ham hoi quy mau udce lugng cho (MH2) va néu y nghia kinh té ctia h¢ s6 hoi quy

gan v6i bién X3. (1 diém)

c) 0do tin cdy 95%, hay du bao doanh thu trung binh cia mét cong ty co chi phi quang cao la 25
(tri¢u dong/thang) va tién luong ctia nhan vién tiép thi 1a 17 (triéu dong/thang). (1 diém)
Bang 02 Coefficient Covariance Matrix

C X2 X3
C 49.7966 | -0.9644 | -2.0761
X2 -0.9644 0.2545 -0.2947
X3 -2.0761 -0.2947 0.5692

d) Tur bang két qua dudi day, ban hiy cho biét mé hinh hdi quy (MH2) c6 xdy ra hién tugng

phuong sai thay d6i khong, & muc y nghia 5%? (1 diém)

Heteroskedasticity Test: White

F-statistic 1.3538 Prob. F(5,6) 0.3574
Obs*R-squared 6.3612  Prob. Chi-Square(5) 0.2726
Scaled explained SS 1.7160 Prob. Chi-Square(5) 0.8869

Cau hoi 3 (2 diém): Khao sat vé thu nhap (Y don vi tinh: triéu dong/thang), tham nién giang
day (X: s6 ndm) va ving giang day (Z, trong d6 Z =0 néu gigo vién day & nong thon va Z = 1
néu gido vién day & thanh thi) ciia mot s gido vién & mot ving, két qua nhu sau:

Dependent Variable: Y
Method: Least Squares
Sample: 19

Included observations: 9

Variable Coefficient Std. Error  t-Statistic Prob.
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C 4.8499  0.3373 14.3786
X 0.6500  0.0918 7.0803
Z 0.3930 0.4172 0.9421
X*Z -0.0767  0.1043 -0.7358
R-squared 0.9772 Mean dependent var  7.5444
Adjusted R-squared 0.9635 S.D. dependent var 1.0748
S.E. of regression 0.2053
Sum squared resid 0.2107
F-statistic 71.4327
Prob(F-statistic) 0.0002

Xét ham hoi quy Y = B+ B X + BZ+ B XZ+U (MH3)
a) Viét ham hdi quy mau udc lugng cho (MH3). (0.5 diém)

b) Néu ¥ nghia kinh té ctia hé s6 hdi quy gin vdi bién Z va bién XZ. (0.5 diém)
¢) Hay du bao diém cho thu nhap trung binh cua gido vién giang day ¢ nong thén véi tham

nién giang day 1a 10 nam. (0.5 diém)

d) Hay du bao diém cho thu nhép trung binh cua gido vién giang day ¢ thanh thi v6i tham nién

giang day 1 12 nam. (0.5 diém)
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DAP AP VA THANG DIEM

BM-004

Ddp dn chi trinh bay mét cach gidi, cdc cdch gidgi khdc ding déu dwoc diém toi da.

Phan
cau
hoi

NOi dung dap an

Thang
dieém

Ghi
chu

L Tw luin

Caul

4.0

la.

Chi tiéu (Y — triéu dong/thang), thu nhap (X — triéu dong/thang)

X [30[32]35|28|41]37|28|31[33]35
Y |2812932]26(35[32(25[29(30 (31
a) Bam may tinh casio, ta thu duoc cac két qua:

n=10 D> X7 =11042

X =33 > ¥ =8901

Y =297 > XY, =9909

Su =2 X2 —n(X) =11042-10x33 =152
Sy =2 XY -nXY=9909-10x33x29.7 =108

Sy =372 —n(¥) =8901-10x29.7* =80.1
S 198 _ 7105

Sy, 152

=Y — B, X =29.7-0.7105x33 = 6.2535
am hdi quy mau wdc luong cho (MH1) la:
=B +B,X, =6.2535+0.7105X,

B, =

=T ™)

0.25 x

1b.

e B =6.2535:Khi thu nhép bang 0 (triéu dong/thang) thi chi tiéu
trung binh cta ho gia dinh bang 6.2535 (triéu dong/thang).

e [3,=0.7105: Khi thu nhap ting 1 (triéu ddng/thang) thi chi tiéu
trung binh ctia ho gia dinh ting 0.7105 (triéu dong/thang).

0.5x2

Ic

7SS =S, =80.1
~\2
Taco: 1ESS=(/,) Sy =(0.7105)" x152=76.7312

RSS =TSS - ESS =80.1-76.7312 = 3.3688

82 _ RSS 3.3688
n—k 10-2
Ta can tim: [}?0 —t;/‘fse(?o),}?o +t§/‘2"se(?0)} (1) hoidc c6 thé ghi

Tt kse(T,)]

=0.4211

0.25 x
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Ta lai co:
e n=10,1-a=095=1¢,, =2.3060

o Y, =8 +BX,=62535+0.7105x40 = 34.6735

A L (x-x)

2
. var(F 1, (33-40)

=0 | —+——— |=04211x| —+
10 152

n XX

J=0.1779

= se(f’;) =0.4218
Thé sb vao (1), ta dugc:
[34.6735—-2.3060% 0.4218;34.6735+2.3060 % 0.4218] =[33.7008;35.6462]

1d

Ta co:
~2
~\ o 04211
War(ﬂz)zs_: 152
XX
e B, =0.7105

e n=10, #=0.05=1;,,5 = 2.3060

=0.0028 = se( ﬁz) = /0.0028 =0.0529

Céc bude kiém dinh: ’ ,
e Dit gia thuyét H,: £, =0 va doi thuyét H,: 5, #0

o a=0.05=1£,,=2.3060
B, 07105
Se( ﬁz) ©0.0529

o Vi[f=13.4310 > 1;,,; =2.3060 nén bac bo H,: B, =0.

[ =

=13.4310

Vay & muc y nghia 5%, chi ti€u ctia hd gia dinh phu thudc vao thu nhap.

0.25 x

Cau?2

4.0

2a.

Ta can tim: B By, P, 0.

B, =7.0567x3.1425 =22.1757

~

B, =0.5045x0.0046 = 0.0023

—~

B, =0.7545x11.2450 = 8.4844

8:\/RSS :\/155.9865 41632
n—k 12-3

0.25 x

2b.

e Ham hdi quy mau udc lugng cho (MH2) 1a:
Y =22.1757+0.0023.X, +8.4844 X,

e Y nghia kinh té:
B, =8.4844: Khi chi phi quang céo khong ddi va tién lwong nhan
vién tiép thi tdng 1 (tri¢u dong/thdng) thi doanh thu trung binh tang

8.4844 (triéu dong/thang).

0.5x2
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2c

~

Ta cin tim: [}?O—t:j/‘fse(}’o),}?o+t272"se(}?0ﬂ (2) hoic co thé ghi

Txtse(T,)]
Ta co:
o I?O =22.1757+0.0023 x 25+ 8.4844 x17 =166.468
o var(f’;) = var(,/B\1 +25,§2 +17,B\3)
=var(,/B\l)Jr252var(ﬁ2)+172var(,@)
+SOCOV(,/H\I,@)+34COV(I/H\1,@)+85000V(,@,@)
=49.7966 + 257 x 0.2545 +17% x 0.5692

+50%(~0.9644) +34(-2.0761) + 850 x (~0.2947)
= 4.0555

= se(T, ) = yvar(%; ) = 40555 =2.0138

e n=12,1-a=0.95=1t,,, =2.2622

Thé sb vao (2), ta dugc:
[166.468 —2.2622 % 2.0138;166.468 +2.2622 x 2.0138] =[161.9124;171.0236]

0.25 x

2d

Dit H, : phuong sai sai s cia (MH2) khong doi

H, : phuong sai sai s6 cua (MH2) thay d6i
Ta c6: p-value = 0.2726 > o =0.05 nén chua du cd so dé bac bo H,.
Vay ¢ mirc y nghia 5%, chua du co so dé bac bo phuong sai sai s ciia
(MH2) khong doi.

0.25 x

Cau 3l

3a

a) Viét ham hoi quy mau uée luong cho (MH3).
Y =4.8499+0.6500.X +0.3930Z —0.0767XZ

0.5

3b

o ,@ =0.3930: mirc chénh léch vé mirc thu nhap trung binh cua gido
vién day ¢ thanh thi so voi ndng thon khi chua c6 thdm niém giang
day 14 0.3930 (tri€u dong/thang).

o ,Z’; =—0.0767 : muc chénh léch vé murc ting/ toc d6 ting thu nhap
trung binh cta giao vién day ¢ thanh thi so v6i ndng thon khi tham
nién giang day tang 1 ndm 13 0.0767 (tri¢u dong/thang).

0.25 x

3c

Taco: X,=10,Z=0
Y =4.8499 +0.6500% 10 = 11.3499 (triéu ddng/thang).

0.5

3d

Taco: X,=12,Z=1
IA’Z. =4.8499+0.6500x12 +0.3930x1-0.0767 x12x1=12.1225 (triu
dong/thang).

0.5

Diém tong

10.0
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TP. Ho Chi Minh, ngay 24 thing 4 nam 2024

Nguoi duyét dé Giang vién ra dé
" Pinh Tién Liém ThS. Lé Thi Hong Thuy
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