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Bai 1
Gia st chiing ta ¢6 ham hoi qui lwong gido su dai hoc nhu sau:
Yi= o1+ 02Dz + a3Dsi + a4 (D2i D3i) + BXi + Ui
Y; = muc luong hang nam cua mot gido su dai hoc
Xi = s6 ndm kinh nghiém giang day
D, =1 néula nam; 0 néu khac.
Dsi = 1 néu la da trrfmg; 0 néu khac.
a. Sb hang Dy; Ds; dai dién cho tac dong qua lai. N6 ¢6 ¥ nghia gi?
b. Y nghia ciia hé s6 hdi qui o414 gi?
c. Tim E(Yi[Xi, D2i = 1, D3i= 1) va giai thich nd?
Bai 2
Pé danh gi4 tic dong cua chinh sach cia Cyc Dy Trit Lién Bang (Fed) trong viéc ndi 1ong

kiém soat 13i suat tir thang 7/1979, mot sinh vién dd uéc lwong md hinh sau theo quy
trong giai doan tir 1975-1I1 dén 1983-11

\ft =8,5871-0,1328 P; - 0,7102 Un; - 0,2389 M + 0,6592 Y1 +2,5831 Dum;

se (1,9563) (0,0992) (0,1909) (0,0727)  (0,1036) (0,7549)
R®=0,9156
Y, = mirc 14i tin phiéu kho bac ky han 3 thang

P, = ty 1 lam phét du kién;
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Un = ty 1& that nghiép da hiéu chinh yéu t6 mua;

M = nhitng thay d6i trong co sé tién té;

Dum = bién gia, 14y gi tri d6i v6i cac quan sat bat du tir 1/7/1979.
a. Giai thich cac két qua hoi qui nay?

b. Dau la tac dong cua chinh sach ndi 1ong 14i suit? Cac két qua co y nghia kinh té
khong?

Bai 3
Dua vao s6 liéu cua 101 nuée yé thu nhap binh quan dau ngudi tinh theo USD (X) va tué;i
tho tinh theo ndm (Y) trong dau thép nién 1970, Sen va Srivastava da tinh dugc cac két
qua hoi qui sau:
Y, =-2,40 + 9,39 In X; - 3,36 [(InX; — 7)Dj]
se (4,73) (0,859) (2,42) R2 =0,752
v6i Di = 1 néu InX; > 7; 0 néu InX; < 7. Luu y: InX; = 7, X = 1097 USD (xap xi)
a. Tai sao bién thu nhép dugc gidi thi¢u dudi dang log?
b. Ban giai thich hé s6 9,39 ciia InX; nhu thé nao?

c. Tai sao bién [(InX; — 7)D;] dugc dua vao ham hdi qui? Hay giai thich y nghia cua
két qua hdi qui -3,36 cta bién nay?

d. Gia sir thu nhap binh quan dau ngudi 1097 USD la muc chia cat giita nudc nghéo
va nudc giau, ban hiy xac dinh phuong trinh hdi qui cho cac nudc co thu nhap
du6i 1097 USD va phuong trinh héi qui cho cac nude cho cac nudce c6 thu nhap
trén 1097 USD?

e. Ban rat ra két luan tong quat nio tir két qua hdi qui trinh bay trong bai tap nay?

Pinh Cong Khai 2



