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TRUONG DPAI HQC TAI CHINH - MARKETING MA PE/DE SO

KHOA: KINH TE-LUAT 01

_DAP AN )
PE THI KET THUC HQC PHAN

MBoén thi: Kinh té lrgng

L6p hoc phian: 2311702004501-10

Caul

5 diém

1Y)

Ham hdi quy tong thé
E(YIX) = By + B2X
Ham hoi quy mau

Y =1.6457+0.7508X

0.5

Y nghia cua cac hé sb hoi quy:

Hé sb chan: B, =¥ — B,X

f,=1.6457: Khi khong ¢6 thu nhép thi trung binh chi tiéu vao khoang
1.6457

Hé s6 goc: f, = );_1:—;21'
$,=0.7508: Khi thu nhap ting 1 don vi thi trung binh chi tiéu tang
0.7508 don vi.

0.5

2)

RSS

He¢ s6 xc dinh clia m6 hinh : R? = 1 — =
RSS=3.0926

R?=0.9786 ,
- Y nghia : Su bién thién ctia thu nhap giai thich xap xi 97.86% su bién

thién cua chi ti€u cho tiéu dung.

0.5

Kiém dinh su pht hop ctia ham hoi quy:
H,: R2=0
Hy:R*>0
Tiéu chuin kiém dinh
F= (nl__21352~1=(1,n—2)
F,, = 4583668, fy05(1,10) = 4.96
Mttc ¥ nghia a = 0.05. Mién bac bdo W, = {F: F > 4.96}
F,s € W,. Béc bd Hy.
Vay véi mire y nghla 5%, m6 hinh hdi quy pht hop

0.5

3)

Chi tiéu c6 thuc s phu thudc vao thu nhap khong? véi mire y nghia 1%.




Xét cdp gia thuyét
Hy: BZA= 0; Hi: B, # 0

Tiéu chuan kiém dinh t, = ﬁé—) ~T(n—2)
2

tes =21.409,  t39.=1.812

Mirc y nghla a = 0.1. Mién bac bé W, = {t: |t]| > 1.812}

tys € W,. Bac bo H,,.

Vay v6i mire y nghia 1%, chi tiéu ¢6 thuce sy phu thude vao thu nhap.

0.5

4)

Tim khodng tin cdy cho cac h¢ s6 hoi quy, vi do tin cay 90%
D6 18ch chuan cta B;:

N )% ¢
se(f) =6 o5 0.6026

to9s =1.812

Khoang tin cdy ctia hé s6 chin:
Br-se(B1)to0s < By < Pytse(By)tdds
0.5536 < B, <2.7379

0.5

D6 1éch chuin cua f,:

. / 1
se(,Bz) =0 @ = 0.0351

ts9:=1.812

Khoang tin cdy ctia hé s6 gbc:
Ba-se(B2)tos < By < Batse(By)t59s
0.6871 < B, < 0.8142

5)

Hay tim khodng du bdo cho chi tiéu trung binh khi thu nhap la X =
25.5, v6i do tin cdy 90%

Y, =20.7881
0N — ~ |1, (K-Xo)? _
se(Yy)=¢ -+ Th 0.352

t20.=1.812

0.05 :

fo — todsse(To) <E(Y|X=25.5) < ¥, + t89sse(Py)
20.150 < E(Y|X=25.5) < 21.426

| Hay tim khoang du bdo cho chi tiéu ca biét khi thu nhép la X = 25.5,

vo1 do tin cdy 90%

se(Yo—Y,) = \/62 + var(Y,) = 0.6582

tods =1.812

Yo — t59sse(Yy — Yo <Yy< T+ toosse(Yy — ¥y)
19.505 < ¥, <21.981




Ba-se(Ba)td s < Bz < Batse(Ba)tass
0.0407 < B, < 0.0678

Udc lugng hé s6 hoi quy téng thé cua cac bién X 3, vOi d0 tin cdy 90% 0.5
se(fl;) = 0.0454
to8s=1.746

fs-se(f3)to%s < B3 < Bs+se(B3)tdss
0.0881 < (5 <0.2468

4 | TeR?T=1-(1-RH=. 0.5
i

Tinh dwoc

R?*=0.8525

Ham hdi quy giai thich 85.25% su bién dong ctia bién phu thudce

Hy: R2=0 0.5
Hy:R*>0
Tiéu chuin kiém dinh

(n=k)R?

F= oo
F,s = 30.8249, f,1(3,16) = 2.46
Béc bo Hy. Vay véi mire y nghia 1%, mé hinh phu hop

~F(k=1,n-k)

5) H,:Mo6 hinh khong xay ra hién twong phwong sai thay doi 0.5
H,:Mb hinh xay ra hién twong phwong sai thay doi

Mirc y nghia 5%

P value =0.0909 > o = 0.05

Chua d0 co s& bac bo H,, nghia 1a m6 hinh khong xay ra hién twong
phwong sai thay d6i, véi mirc y nghia 5%.

Ho:Mo6 hinh khong xdy ra hién twong ty twong quan bac 2 0.5
H,:M6 hinh xay ra hién twong tw twong quan bac 1 hodc tw twong
quan bac 2

Mirc ¥ nghia 5%.

P value =0.0316 <o = 0.05

Bac bd H,. nghia 1a md hinh xay ra hién twong tw twong quan bac 1
hodc tw twong quan bac 2, véi mirc y nghia 5%.
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Cau?2

5 diém

D

Ham hoi quy t6ng thé
E(YIX) = By + B,X2 + B,X3 + B,X4
Ham hoéi quy mau
Y =By + [oX2 + BX3 + B,X4
py = ty.se(By) = —1602.315
By = ty.se(B,) = 282.8908
Y = —1602.315 + 0.0542X2 + 0.1674X3 + 282.8908X4

0.5

Y nghia ctia cac hé s hdi quy:

B1=—-1602.315: Khi X2 =X3=X4=0 thl trung binh cla Y khoang
—1602.315.

B,=0.0542: Trong didu kién cac yéu t6 khic khong déi, néu X2 ting
1 don vi thi Y tang trung binh 0.0542 don Vi

$5=0.1674: Trong didu kién cdc y€u t6 khdc khong déi, néu X3 ting
I don vi thl Y tang trung binh 0.1674 don vi.

£,=282.8908: Trong diéu kién cac y&u t8 khac khong di, néu X4 tang
1 don vi th1 Y tang trung binh 282.8908 don VI

0.5

24

S

/

Ho: Bj = 0; Hy:B; # 0
Bi i

=) T(n | k)

Mire y nghia « = 0.05. Mién béc bd W, = {¢t: [t| > 16,

V&1 j=2 kiém dinh cho hé s8 ctia bién X2:

tys=6.9773,  t16,.=2.120

tqs € W, Béacbo H,.

Vay véi mire ¥ nghia 5%, hé s6 cda bién X2 ¢6 y nghia thong ké, tirc

1a bién X2 thue sw gidi thich cho bién phuy thude.

Tiéu chuén ki€ém dinh t; =

0.5

V&1 j=3 kiém dinh cho hé s6 clia bién X3:

ts=3.6836,  t16,.=2.120

tys € W,. Bac bo Hy.

Vay voimie ¥ nghia 5%, hé s8 cta bién X3 ¢6 y nghia thong ké, tic
1a bién X3 thue sw gidi thich cho bién phu thuc.

V61 j=4 ki€m dinh cho hé s6 cta bién X4:

t4s=5.6296, 16 .=2120

tys € W,. Béc bo H,.

Vay véi mire y nghia 5%, hé s6 cla bién X4 ¢6 y nghia thong ké, tirc
1a bién X4 thwc sw giai thich cho bién phu thudc.

3)

Udc lugng hé sé hoi quy tong thé cta cac bién X3, voi do tin cay 90%
se(f,) = 0.00775
t555=1.746

0.5
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TRUONG DAI HOGUTRIBEOHINH ~ MAL

ARIE MA PE/PE SO
9 .
S e 01
KHOA: @Nﬁmmﬁ,mp; CHATLUGNG
1 _DAP AN ,
PE THI KET THUC HQC PHAN
Mbn thi: Toan cao cip
L6p hoe phin: 2311101002501
Cau 1 2 diém
a) |Al=-Ta+14, |Ax0<a#2 0.5
3a—4 2a+2 -1 0.5
Ta-14 Ta-14 a-2
A_lz—l—Ax: "‘a —-3(1 1
| A Ta-14 Ta-14 a-2
-2 -6 1
Ta-14 Ta-14 a-2
b) 7 =2 10 23 0 33 0.5
A*=l0 3 2| 4=|-3 -7 3
2 0 5 6 -6 17
7 6 3 0.5
B=A4-34>+5[,=-3 -11 6
0 -6 7
Ciu 2 2 diém
a) 2 1 -3 4 1 -3 1 -1 0.5
1 -3 1 -1 0 7 -5 6
A= -
3 -2 =2 3 0 7 -5 6
4 2 -6 8 0 7 -5 6
1 -3 1 -1
0 7 -5 6
_)
0 0 0 0
0 0 0 0
Khoi phuc hé phuong trinh 0.5
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%
=3x,+x;—x, =0
7x, =5x;+6x, =0

Chon x,. X, lam 4n co 54, X3,X, lam an tu do. Dat x, = a, X, =bja,beR

(*cl=§a—l—lb
7 7
x7=§a——6—b
7 7
X =a
X, =
b) |fl+a 1 1 1 0.5
I+a 1 1 1 1 1
1 1+a 1 1
=(+a) 1 l+a 1 |-1 1+a 1
1 1 l+a 1
1 1 1+4d | 1 l+a
1 1 1 l+a
1 1 1 1 1 1
+l+a 1 1 |=-l+a 1 1
1 1 1+a 1 l+a 1
=a* +44° 0.5
Cau 3 2 diém
—1 n(6-x imL_n —X 05
Y lims-ny = lime™ ="
1 -1 . £ 0.5
lim ln(6 x) =lim =-1=Im(6—-x)"5 =e
=5 x -5 x—>36 X x—3
b) ' " 3) 4 05
X =—" X)= ’)’ b _“3
f()2 f()( ( )3f()(+1)4
-192
H vy =
SR = 2x+1)
f)= == x—2x" +4x7 ~8x* +o(x") 0.5
2x+1
Ciu 4 2 diém
a) S, y)=12x" +y° —6xy+2023 0.5
Tim céc diém dung:




X PN 1
xX=-
g:3y2—6v=0 8
0y 1
773

Ham s6 ¢6 hai diém dung:

M=Gﬁ}1m=@m

8 2
biéu kién du: 0.5
4=CS oy 5= 6 =2l sy
Ox~ OxQy oy”
AC - B> =144y-36
Ham s6 dat cuc tidu tai M, = L1 7 ~fll
< ¥ g 1 8 > 2 > CcT 8 ) 2 .
b) f(x:y):arCtan_Qﬁa QI_:—Q—')‘: “azr_:—;é—x—_v- 03
3y ox 4x7 49y Oy 4x +9y°
df = 76y v+ :6x 4 0.5
4x+9y° 4x” +9y°
Tai diém M, vi phan toan phan cép 1 cia ham s6 1a
df =0
2 diém
Y =2y =4xy’ 0.5
D@ thay y=0 1a nghiém cua phuong trinh.
Tiép theo néu y khong trung v6i ham so y=0, chia hai vé cua phuong trinh cho
ta dwoc
3£,—2xl = 4x<:>(lj +2xl =—4x
Y- Y Y Y
1Y . 2 0.5
= [e"" l] =—dxe" ©y= __Ce_T
y 1-2Ce"
0.5

j ——1—7-—dx = arctan(lnx)}r7 =arctan(Int) —arctan(In2)
x(1+1In" x) .

2




| = % —arctan(In2).

1 o :
= .2’. mdx = 11—1)1130 -!‘ mdx = tl_]_)ljgo(arctan(lnt) - arctan(an))

0.5
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