TRUONG DAI HOC KINH TE ’ PE KIEM TRA KINH TE LUQNG
KHOA HE THONG THONG TIN KINH TE Thoi gian: 90 phut

Cau |.Cho ot by s liéu gdbm: chi tiéu cho théc 1a binh quariu ngroi caa b giadinh (CHITIEU) tinh
bang nghinddng/thang; thu ndp cia hH giadinh, bén gia xacdinh h c6 ti vi hay khéng (TIVI), trongto,

TIVI = 1 néu ho & h 6 tivi va TIVI = 0 réu ho khdng cé tivi; ¢ 16 thanh vién nam trén 15dutrong gia
dinh (NAM); ty I& nguoi hat thibe trong thén (HUTTHUOC).

1. Xay deng mé hinh va néu cach phan tttthkiém tra s phu thuoc oia chi tiéu cho théc 14 aia b gia
dinh phi thudc vao ¥ 1 thanh vién nam trong gitinh, t 1& nguoi hat thbe trong thon.

2. Néu cho &ng ngoai cacdu t6 ¢ cau 1, véc ho giadinh cé ti vi ding tacdong ©i chi tiéu cho théc 14 qua
nhitng cinh béo ¢ tac hi caa thibc |14 trén trugn hinh. Haydwea bén gia TIVI vao md hinh va \it ham i

qui thng thé cho nlitng b giadinh cé tivi va nfing ho giadinh khéng cé tivi.

3. Nghi ngy c6 quan A tuong quan tu@n tinh gira ty 1¢ thanh vién nam trén 15dutrong giadinh va ¥ 18

nguoi hat thibe trong thén. Néu caché tra nghi ng nay.

Cau Il. Cho Kt qua uéc lwgng mé hinh hamau tién (1) giaidoan 1980 - 1998 nlhsau: ¢ = 0.05)
Dependent Variable: M2

Method: Least Squares
Included observations: 19

Variable Coefficient Std. Error t-Statistic Prob.

C 1895.721  487.8713

GDP 0.332602 0.040015

RATE -82.00013 31.15046

R-squared 0.975128 Mean dependent var 2996.389
Adjusted R-squared 0.972019 S.D. dependent var 794.5525
S.E. of regression 132.9086 F-statistic

Durbin-Watson stat 0.517970 Sum squared resid 282635.3

M2 la diu tién thec € (ty $), GDP (¢ $) la bng sin phan qubc noi va RATE la ¢ 1¢ 13i stat (%).
Cho ma téin cov @ia cac ki so udc luogng trong moé hinh [1] nhsau:

C GDP RATE
C 238018.4  -18.88848  -14878.26
GDP -18.88848 0.001601 1.125860
RATE -14878.26 1.125860 970.3513

1. Ty lé lai suit taing c6 lam choau tién giam khdng?

2. Khi téng thu nlip quc ndi ting 10 § ddng thi krong ciu tién ting ©i da 1a bao nhiéu?

3. Kiém tra y kén cho &ing ©ng thu nfap qubc ndi va ty 18 18i suit dong thoi khdnganh hrong dén leong
cau tién.

4. Hbi qui md hinh (2) nh sau: M2 =B; + B,GDP +BsRATE +B4M22. Hay cho bt md hinh bi qui (2)
dungdé lam gi? Két luan nhr thé nao khi R thuduoc tir hdi qui (2) king 0.985?

5. Trong md hinh (1) c6 B twong tr trong quan khéng? & c6, hay trinh dy mot cach kfic phic khuyét
tat dua vao cac thdng tida cé trong Bi qui (1).

6. Khi l&i suit ting 1%dong thyi GDP ting 300 § dong thi du tién 5 tang. Kiém dinh gi thiét nay?

7. Du béo gia trtrung binh éa hrong du tién khi 18i suit bing 9% va GDP ing 5000 ¢ USD.

Cho cac gia irtsi han:

t), =1.746 tys =1.740 tl8,, =2.12 t s =2.11
F,05(2,16)=3.63 F,05(1,16) = 4.49 F,5(2,17) =3.59 F,05(1,15)=4.54
n=19,k =2:d=1.074; ¢ =1.536 n=19, k' =3:d=0.967; ¢ = 1.685



