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PE THI GIUA KY MON KINH TE LUQNG
Thoi gian: 60 phut (ké ca thoi gian doc dé thi)
SINH VIEN KHONG PUQC PHEP THAM KHAO TAI LIEU
NOP LAI BE THI

Phén 1 (7d): Anh/Chi hiy tra 10 Ping (P) hoic Sai (S) cho cic ciu sau diy va giai thich
mot cach ngin gon Iy do tai sao anh/chi chon cau tra 10i D hoic S dé.
1. Bién duoc giai thich y, c6 thé duoc viét dudi 2 dang:
y,=a+px, +e,
v, =G+ p, +e,
Véi a, ﬁ,en la wdc luong cho a, B va .
2. Nguoi ta co thé do ludng dugc sai sd udc lugng e, =y,—», nhung khong thé do luong
duoc &,.
3. Khi 13y tong binh phwong sai s cuc tiéu:

ESS=)er =Z(yn —&—ﬁxn)z — min, ;

n

Diéu d6 bao ham rang Zen =0

n

Diéu kién (1) néi rang (¥, 7) khong nim trén dudng hdi quy
Diéu kién (2) néi rang hdi quy chi ¢ ¥ nghia néu nhimng thay doi giira x va y 13 ¢6 twong quan

vé1 nhau.

5. Cong thuce
20 =P =20, -+ e

La cach viét khac cua R =1— E—SS
7SS
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6. Phuong phép binh phuong cuc tiéu (least square) 1a nhiam dat gia tri cao nhit cia R’

7. Nhin vao bang bao cao két qua hdi quy

CONS =7.38+0.23INCOME

Két qua nay ndi 1én rang muc tiéu dung (CONS) thiét yéu 1a 7.38; va néu thu nhap (INCOME)
tang 1én 1, thi tiéu dung (CONS) giam 0.23%.

8. Céc gia thiét cia mo hinh hdi quy c6 thé viét gon lai nhu sau:

E(yn/xn) :a+ﬂxn (1)
&, ~N(0,0°) 2)

(a) Gia thiét (1) noi 1én rang Eg, =0, véi moi quan sat n.
(b) Gia thiét (2) noi 1én rang VAR &, =0, v6i moi quan sat n

(c) Gia thiét (2) ciing ndi rang voi moi m # n, Ccov(s,,s,)=0

Phin 2 (3d): Chitng minh céc ciu sau

Str dung cong thirc ,é =[f+ ZCngn

1. Chi ra rang B ¢6 phan b chuan. Néu gia thiét ma anh/chi da dung dé chimg minh ménh dé
do.

2. Chtng minh rang E ,5’ = f hay ndi cach khac, ,@ 1a u6c lugng khong chéch ciia B tong thé.
3. Chimg minh rang Varﬁ’ =Var( ,@ -E ,@) . Sir dung két qua d6 dé chi ra ring
Varf =0’ (Y. c}). Néu gia thiét ma anh/chj da chon.

2

4. Chung minh réng Zc}f = L Do vay, Varﬁ' _9
Sy S
\ ~ 0'2
5.Chirarang S~ N(B,—)
SXX

6. Chimg minh rang Z(xn —X)c =0, voi c 1a constant.
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