DAP AN KINH TE LUQNG DE 1
Céu 1 (5 diém)
a) Viét phwong trinh hdi quy miu va gii thich y nghia cia cac hé sé hdi quy
(B1, B,) trong md hinh hdi quy trén? (1,5 diém)

- Tinh toan céc gia tri sau:

X =42,178 Y = 24,214

14 14

X;Y; = 14569,25 X? = 25258,75
1 1

i= i=

- Uéc lwong dwge cac hé s6 B, va B, va viét phwong trinh hdi quy: (0,5 diém)
, = —
X2 —n. (X)?

= 0,768

B =Y-pB,.X=-8196
Viét phwong trinh hdi quy: Loi nhuan = —8,196 + 0,768. Chi phi quang cao
- 'Y nghia ciia cac hé sé: (1 diém)
+Hésd B, = 0,768 cho biét: Trong diéu kién cac yéu td khac khong doi, khi ting (giam)
chi phi quang céo 1 triéu dong thi trung binh loi nhuan s& ting (giam) khoang 0,768
triéu dong.
+ Hé s6 B, = —8,196 cho biét: Trong diéu kién cac yéu té khac khong d6i, khi khong
c6 chi phi quang cdo, 1oi nhuén trung binh cia mot cong ty 1a khoang -8,196 triéu dong.
b) Tinh céc chi s6 : TSS, ESS, RSS. Tim khoang tin cdy ciia hé s6 f2 véi mirc y
nghia 10% (1,5 diém)

14
Y? = 8432

i=1
e Tinh todn 3 chi s6 TSS, ESS, RSS (0,5 diém)
TSS=Y1% V2 —n.(Y)? = 8432 — 14 x (24,214?) = 223,551
ESS=(5,)? x (X132, X2 —n.(X)?) = 0,768% x (25258,75 — 14 x 42,1782) = 208,195
RSS = TSS — ESS = 15,356
e Udc lwong khoang 82 véi mire ¥ nghia 5% (1 diém)

~2 _ Yel 15356

6% ==L = =2 = 1,280
==\ _ 62 . 1,280 .
var (B;) = (i x?-n(X)2)  25258,75-14x42,178% 0,0036
se(B,) = _|Var (B,) = 0,060 (Tinh todn diing dén se(B,) dwoc 0,5 diém)
+ Khoang tin cay cua B2 (0,5 diém): Bs + tl X se(B;) v6i thhs = 1,782
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(0,661 < 52 < 0,875)
c) Mt chuyén gia kinh té phat biéu ring, khi chi phi quang céo trung binh cia cac
cong ty trong nganh thoi trang ting 1én 1 triéu dong thi lgi nhuin cia cic cong ty
sé ting I1én khoéng 0,8 triéu dong. Véi mire y nghia 10%, bang cac kiém dinh théng

ké, dwa ra két luan xem phat biéu trén 1a ding hay sai? (1 diém)
- Pit gia thuyét ding (0,5 diém): Ho: B2 =0,8
Hi: .+ 0,8

B2-B* _ 076808 _
se(B,) 006 0,533

- Tinh gia trj thong ké t: t =

Gia tri tra bang: ty5s = 1,782
Vi [t| < [tua bang| nén chép nhén gia thuyét Ho. Nhu vay, két luan trén 1 dung (0,5 diém)

d) Duw bao lgi nhan ciia mot doanh nghi€p (gia tri ca biét) co chi phi quang cao la
60 triéu ddng véi mirc y nghia 10% (1 diém)

Cong thuc du bao gia tri ca biét: ¥ + t;}/_zz x se (Y, — 1p)

Tai mirc chi phi san xuat 60, ¥, = 37,884

(Xo—X)?
Y2 XF-n.(X)?

Y, — 2
Var (Y, = Y,) = 5% % [1 + % + ] = 1,280 X [1 + 1 + (60—42,178) ]

14 = 25258,75—14x42,178°
= 2,523

se (Y, —¥,) = \/Var (Y, — ¥y) = 1,588

(Tinh todn diing dén se(Y, — Y,) dwoc 0,5 diém)
Ta co: tyos = 1,782
Viy khoang gi tri c4 biét cua loi nhuan & mie chi phi quang céo 60 triéu dong 1a:
37,884 + 1,782 x 1,588
Hay (35,054 < Y, < 40,714) (0,5 diém)

Ciu 2 (5 diém):

a) (1,5 diém): Tinh cac gia tri A, B & trong bang héi quy

A =0,1083; B =2,0631; C=0,9434

b) (1,5 diém) Véi mire y nghia thong ké 10%, dwa ra két luin xem trong cac bién s6
doc 1ap (X1, Xz, D), bién s6 nao cé tac déng dong loi nhuin cia doanh nghiép?

Gia thuyét chung: Ho: B; = 0 (bién khong c6 y nghia théng ké trong mé hinh)
(0,5 diém) Hi: 8; # 0 (bién c6 y nghia thong ké trong mo hinh)

Véi B; 1a cac hé sb twong Gmg trong phwong trinh hdi quy
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Tir cac gia tri ciia Prob (cot 5), két qua cho thiy bién Xi va D ¢ y nghia théng ké. Bién
X2 khéng c6 ¥ nghia thong ké trong mé hinh héi quy (Két luan ding: 1 diém)

¢) (0,5 diém) Tir kiém dinh trong ciu b, giai thich y nghia ciia hé s6 B, (tac dong
ciia trung tim thwong mai) dén lgi nhuin cia doanh nghiép

- Bién D c6 y nghia théng ké trong mé hinh hdi quy

- Hé s6 B, = 1,984 cho biét: Trong diéu kién cac yéu tb khac khong d6i va khong cé su
khac biét cua cac yéu t5 con lai, trung binh lgi nhuén ciia mgt cong ty c6 thué mat b?mg
& trung tim thuong mai luén cao hon lgi nhudn cia mot cong ty khong thué mit bang &
trung tim thuong mai 1a 1,984 triéu dong

(Trong cdu nay, ciing cé thé phat biéu nhw sau: Trong diéu kién cdc yéu to khdc khéng
doi va khong co su khac biét cua cac yéu 16 con lai, trung binh muc lgi nhudan ban dau
cia mot cong ty co thué mat bcing O trung tam thuwong mai sé€ cao hon lgi nhudn cua mot

cong ty khéng thué mdt bang & trung tam thuwong mai la 1,984 triéu dong)

d) (1,5 diém) Giai thich y nghia ciia hé s6 R2. Kiém dinh va dwa ra két luan vé su
phit hop ciia mé hinh hoi quy véi mirc y nghia 10%.

- 'Y nghia R? (0,5 diém): Cac bién doc 1ap (M6 hinh hdi quy) phan anh dugc 95,646%

bién dong cua bién phu thudc (bién loi nhuan) trong mé hinh hoi quy.

- Kiém dinh va dwa ra két luan vé sy phu hop ciia mé hinh hdi quy (0,5 diém)
+ Pit gia thuyét: Ho: R? =0 (Mb hinh khéng phu hop)

(0,5 diém) Hi: R # 0 (M6 hinh phu hop)

Prob (F-statistic) = 0,0000 < 10%
=> bac bo gia thuyét Ho. Noi cach khac, mo hinh héi quy 1a phu hop (0,5 diém)
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