Khoa Kinh té PHOG Kinh té lwong K04/2006

PE THI CUOI KY MON KINH TE LUQNG
Thoi gian: 75 phit (ké ca thoi gian doc dé thi)
SINH VIEN KHONG PUQC PHEP THAM KHAO TAI LIEU
NOP LAI PE THI (chi cham bai c6 ndp kém dé thi)

PHAN 1: PHAN TICH MO HINH HOI QUI (60%)
Phan nay c6 10 ciu héi nhé, mdi ciu chiém 6 diém.

M6 hinh kinh té:

MBJi tuan, chi nhdanh McDonal & Hong Kong phai quyét dinh chi bao nhiéu cho quang cao
(advertising, a). Dy 1a mot thuong hiéu lon va né chi hang nghin dollars vao quang cao m01
tudn & trén TV hodc tap chi. Cu thé 12 né6 quan tam liéu chi cho quang céo lam ting tong
doanh s (total receipts, tr) 1a bao nhiéu. N6 ciing phai quan tdm dau 1a chién luoc gia (price,

p) tdt nhat. Can noi rang, cac thuc don v6i hamburger thudng 1a tuong tu nhau, va gia cia
hau hét cac san phdm d6 duoc gitr khong d6i. Tuy nhién, mot vai san pham duoc giam gia dic
biét, hodc duoc ban kém voi qua biéu. (Pay ciing 1a mot chién luoc 1am quang cdo). Thém
vao d6, mot vai san phdm mai duogc tung ra thi truong voi gia lya chon ¢ mure thip. Diéu can
quan tAm 1a giam gia s& dan dén sy gia tang thé nao vé tong doanh s6. Néu nhu sy giam gia
chi din dén mot su gia ting nho cua s6 luong ban, téng doanh sb s& giam (nhu cau 1a it co
gidn: demand is price inelastic); neu giam gia dan dén su gia ting 16n ciia s6 luong ban thi
diéu d6 s& dan t6i viéc ting doanh sé (nhu cau 1a co gidn: demand is price elastic).

Hay hinh dung Viét nam da gia nhap WTO, va Anh/Chi dugc thué boi McDonal lam nha tu

van chién lugc cho chi nhanh cia n6 & Hong Kong. Dé biét xem nén c6 chién luoc gia va
quang cao thé nao, Anh/Chi 1ap m6 hinh nhu sau:

Mo hinh A:  tr=p,+p,p+ bsa

O d6, tr 1a tong doanh sé ban trong mot tuan (nghin dollars); p 1a gia ban (dollars); va a 1a
chi phi quang cdo trong tuan d6 (nghin dollars).

1.1 Hay du doan dau cua cac hé s0, néu nhu cau la co gian; va giai thich y nghia cua tirng hé

s6 P.

1.2 Gid sunhu S, >1. Néu tang chi phi quang cao 1000 dollars, trong khi gitt nguyén gia
bén, khi d6, tong doanh sd s& ting 1én nhiéu hon hay it hon 1000 dollars?

1.3 Gia sir Anh/Chj c6 78 quan sat va khi chay hdi quy, két qua cho ra nhu sau:
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r=113.8-10.256 p +2.67 a
(3.199) (1.6)  (0.118)

N=78, R* =0.87, ESS=2691, AIC = 6.45, Schwarz = 6.55, Prob (F-stat) = 0.0000
(s6 trong ngodc don 1 standard error: se)

Anh/Chi hiy dy béo doanh sb ban # 14 bao nhiéu, néu gia ban 1a 2 dollars va chi cho quang
cao la 10, 000 dollars.

Phadn tich mo hinh:

Thuc té cho thdy, viéc tang chi phi quang cdo s& lam ting tong doanh s6, nhung v6i mirc ting
giam dan. Mot nha kinh té goi y Anh/Chi rang, nén stra lai mo6 hinh nhu sau:

Mo hinh B: tr=8+pB,p+pBa+pa

1.4 Hay dy doan du cta tham s6 £, ? Giai thich rd tai sao Anh/Chj lai cho ddu d6 1a 4am hay
duong.

1.5 Gia str két qua hoi quy 1a nhu sau:

tr =110.464 —10.19p +3.36a — 0.0264°
(3.74)  (1.58) (0.42) (0.015)

N=78, R* =0.87, ESS=2592.3, AIC = 6.45, Schwarz = 6.56, Prob (F-stat) = 0.0000
(s6 trong ngodc 1a standard error: se)

Anh/Chi hdy x4c dinh xem 1000$ ting thém cho quang céo a s& lam ting tong doanh sb # 1a
bao nhiéu?

1.6. Trong chudi s6 liéu quan sat, chi phi quang cdo a bién dong tir muc thap nhat 1a 1.8 toi
mirc cao nhat 13 27.7 (nghin dollars). Chimg minh rang, khi a =1.8 (tirc 13 1,800 dollars),
tang chi phi quang céo thém 1 don vi (hay 1000 dollars), s& lam ting doanh sb 1a 3,265
dollars; va khi a =27.7, ting thém chi phi quang cdo s& lam doanh sé tiang 1a 1,879 dolars.

Lwa chon moé hinh

1.7 Hay quan tdm dén mé hinh B véi két qua udc luong & cau 1.5. Kiém dinh gia thiét:
H,:B,=0 Vs H :p,#0

v6i mirc do y nghia 5%. (biét rang, 7, ,,;(74) ~1.98)
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1.8. Gia sir trong cau 1.7, Anh/Chi di dén két luan 1a DNRH ,, tirc 1a f3, khong khac khong &
mtrc y nghia 5%. Trong khi & ca mo hinh A va mé hinh B, cac bién di v6i cac hé s6 f,, 3,, S
déu c6 y nghia giai thich. Khi ¢6 Anh/Chi chon mé hinh nao?
1.9 Mot nha kinh té con goi ¥ mé hinh khéc nira:

M6 hinh C: tr = B, + B, p+ B,a+ B,a’ + P pa
Két qua ude luong 1a nhu sau:

tr=116.6-13.83p+3.117a - 0.037a’ +0.245 pa
(8.433) (4.742) (0.518) (0.02)  (0.301)

N=78, R* =0.87, ESS=2569.05, AIC = 6.46, Schwarz = 6.61, Prob (F-stat) = 0.0000

So sanh mo6 hinh A va mé hinh C, cac thong s6 R?, AIC,Schwarz chi ra md hinh nao tdt hon?

l.‘ 10. Gia stt Anh/Chi cb0n7m6 hinh A hon 15{ md hinh C. Hay khéng dinh lai su lya chon do
bang vi¢c dung F-test d¢ ki€ém dinh lai gia thict sau:

Hy:B,=0, p;,=0 s H, :khong phéi la H
Liéu két qua kiém dinh c6 phi hop véi két luan Anh/Chi dua ra trong cau 1.9 khong?

(biét rang, F,;(2,73) =3.12).

PHAN 2: CAC CAU HOI GIAI TiCH (40%)
Phan nay c6 10 cau nhé. Moi cau chiém 4 diém.

Tra 101 ding hay sai, giai thich ngin gon va chinh xac ciu tra 10i cia Anh/Chi.

2.1 Gia thiét E(e, | x,) = 0, twong duong véi viéc néi rang, E(y, |x,)=x, 8.

2.2. Gia thiét cac véc to quan sat thir 7 : x, khong phdi ngau nhién bao ham rankX = K .
2.3 Gia thiét & ~ N(0,0°1) bao ham rang, cov(e

£,)=0,v01 Vn#m.

no

2.4 Gia thiét rankX = K 13 bao dam cho ton tai uéc luong 3.

2.5 Gia thiét E(se') = oI , bao ham rang, cov(g,,&,)=0,v6i Van#m.

m
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Chimg minh hoic 1y gidi cAc ménh dé sau:

Duéi dang tong quét, udc luong S duoc viét nhu sau:
L=(X'X)"'XY

Mo hinh hdi quy c¢6 dang:

y=XB+¢, X khong phai 12 bién ngau nhién; va & ~ N(0,0°1).

2.6 Chiing minh rang, E 3= f

2.7.Chirarang Var f=c1

2.8 Chira réng, trong kiém dinh véi F-test, néu gia thiét H o, la dung, thi F-stat nhan gia tri
nho hon khi /| 1a sai.

2.9 Chi ra riang, voi ca t-test va F-test, néu H , b1 bac bo thi p —value s€ nhé hon muc co y

nghia a %.

2.10. Chi ra rang, F- stat bao gio ciing nhén gia tri duong.

CHUC CAC ANH/CHI THI TOT!
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