VW WLIEIN YT A ¥ VIO v ey

Khi doc qua tai ligu nay, néu phét hién sai s6t hoic noi dung kem chat luong
xin hdy thong bdo de chding toi stra chira hoac thay thé bang mot tai liéu clng
chu dé cua tac gla khac. Tai li¢u ndy bao gom nh1eu tai liéu nho co cung chu
dé bén trong nd. Phan ndi dung ban can c0 thé nam 6 giira hodc & cuoi tai lidu
nay, hiy st dung chirc nang Search dé tim ching.

Ban c6 thé tham khao nguon tai liéu duoc dich tir tiéng Anh tai day:
http://mientayvn.com/Tai_lieu da_dich.html

Thong tin lién hé:
Yahoo mail: thanhlam1910 2006 @yahoo.com

Gmail: frowrthes@gmail.com

Theo yéu ciu cia khich hing, trong mdt nim
qua, ching t6i di dijch qua 16 mén hoc, 34
cubn séch, 43 bai bio, 5 sb tay (chua tinh céic
tai liéu tir nim 2010 tré vé truéc) Xem & diy

DJCH VU Chi sau moét lan hién lac, viéce

DICH dich duoc tién hanh
TIENG

ANH
CHUYRN Gia ca: cé thé giam dén 10

A L L —
NH.ANH

NHAT VA Chat lu'(_)'ng:Te}.o dung niém tin cho

CHINH kh’éch hang bang c6ng nghé 1.Ban

XAC thay duoc tog‘tn bé ban dich: 2.Ba’n

NHAT danh gia chat luong. 3.Ban quyét
dinh thanh toan.
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PHAN TiCH DU LIEU BANG PHAN MEM SPSS 12.0
PHAN 1

Cic ndi dung chinh trong phin nay:

Khéi dong SPSS

Gio6i thiéu mét s6 menu chinh trong cira s6 SPSS

M¢ di liéu tir tip tin ciia SPSS va ciia phin mém EXCEL
Nhap dir liéu tryc tiép tir ban phim va bing Copy va Paste
V& do thi scatter

Théng ké md ta dir liéu

Kiém tra sy twong quan

e A A o o

Thém bién va thém quan sat

+ SPSS 1a mot nhén hiéu da ding ky ban quyén cta SPSS Inc.
Qudc Duy
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1.  Khéi dong SPSS SPSS
e Céch 1: Nhip dup vao biéu twong SPSS trén man hinh. SPSS 12.0 for Windaws.Ink
e Cach 2: Vao Start, Program, SPSS for Windows

HINH 1

Untitled - SP55 Data Editor o =1

File Edt “iew Data Transform Analyze Graphs  Utlites  Addons  Window Help

=3 =] oo =2] 5 EHE EalE T 2
r |

war wWar War War WAl War wWar War War WAl &

|1

Qo mjin )= o bafl—

(=]

10
11
12
13
14
15
16
17
18

19 -
1 | L4 |'\. Data View A ‘arisble View F || 1] | LIJ

2. |SPSS Processor is ready | | |

File Edit View Data Transform Analyze Graphs Utilities Add-ons Windows Help

a. File: Chtura n6i dung vé: Tao moi dir liéu, M& dix liu tir cac tap tin cua SPSS va cua céac phﬁn
mém khéc, Luu trit dit liéu, In 4n va Thoat khoi SPSS.

b. Edit: Chira ndi dung vé: Thuc hién lai hodc huy bo mot thao tac vira méi thuc hi¢n, Sao chép
va cit dan dit liéu, Chinh sira mot s6 ndi dung tiry chon chung (Options).
Analyze: Chtra n6i dung vé: Thong ké mé ta, Lap bang biéu, chay cac loai hdi quy.

d. Graph: Chira noi dung vé: V& d0 thi.

e. Help: Chtra n6i dung vé: Nhimg tro gitip cho ngudi st dung.

Quéc Duy 2



Chuong trinh gidng day kinh t&€ Fulbright

Nién khéa 2006-2007

3.

a. Tir tap tin ctia SPSS

Céc Phuong Phdp Phén Tich

M¢ dir liéu tir tip tin ciia SPSS va ciia phin mém EXCEL

Vao Menu File, Open, Data. Sau d6 chon loai tap tin c6 phan mé rong *.sav

HINH 2

Untitled - 5P55 Data Editor

Utiites Add-ons ‘window Help

Tai liéu phét thém

=8| %]

e

File Edit ‘“iew Data Transform  Analyze  Graphs
S|6| S| B || =(k| &l E Blk|E v 2
1: '
| Open File 2l
Nar i War
1 Logk in: | (=3 PSS x|« & ek E-
2 i
3 _1pl .-’-'«ML suryival zav
4 1 anorechc. sav
5 1 Scripts .-’-'mrciet_lrl 2.zav
E 1 tutorial .-i‘-.nxiet_l,l.sa\-'
7 1 zh_tw Breast cancer survival zav
a 1931 U5, General Social Survey. zav carpet.&av
9
10 I LI
11
12 File narne: | | Dpen I
13
14 Files of bype: ISPSS [*.zav] j Cancel |
15
16 o
17
18
19
4 [ v |\ Data view £ Variable View 7 ||« ] |
|SPSS Processor is ready | |

i — 6T

b. Tir tap tin ciia phan mém EXCEL

Vao Menu File, Open, Data. Sau d6, vao muc Files of type dé chon loai tap tin can truy

xudt dit liéu. O day, chung ta quan tdm dén tap tin cia EXCEL.

Quéc Duy



Chuong trinh gidng day kinh t&€ Fulbright
Nién khéa 2006-2007

Céc Phuong Phdp Phén Tich

HINH 3

Untitled - 5P55 Data Editor

File Edt “iew Data Transform  Analze Graphs

Utiitez  Add-onz  Window  Help

Tai liéu phét thém

=12] x|

Vi du:

Co 1 tap tin EXCEL chua dir li¢u vé gia nha va dién tich nhu da hoc. N§i dung cua tdp tin nay

= | = |§| . 2 x
I.I_— Laok jr: I 5 My Documents j & £ Ed-
T 1 04-02-07 [ 04-05-06 = a|
1 1 04-03-23 1 04-05-07
2 -1 04-04-09 (1 04-05-08
3 1040419 10408785
4 (1 04-04-20 (1 04-05-20
5 1 04-05-05 (1 04-05-30
=]
i o | 2
:]
q File narne: | | Open I
10
11 Files of type: | SPSS [*sav] j Cancel |
12 Ewcel [*.xlz) N
13 Lotus [*.w7]
= SYLK [* k) £
dB aze [*.dbf)
s 545 Lang File Mame [* sas7bdat)
16 S&5 Shart File MName [*.2d7)
17 SAS vE for Windows [*.5d2]
15 545 B for Unis (% 22d01) |-
9 SAS Transpart [*.xpt)
T et [.but w7 I—Iv
4 | 4 |'1. Data View A Wariable YWiewy 7 [ta) I | 4
|SPS5 Processor is ready | |

bét du tir A1 dén C15. Bay gio chuyén ndi dung cua tap tin ndy sang SPSS.
HINH 4

2 Microsoft Excel - GIA MHA. xls ==l x|
ﬁﬁile Edit Wew Insert Format Tools Data Window Help ;lilil
DEESRY [ I - (0@ = £ 82 0P 0 -

[[retne: -z -|B7UuSS=E% %, 8a|EE

TR
A | B | C D E | F | & | H | =

1| STT PRICE SQFT B

| 2 | 1 1999 1065

El 2 288 1254

Ex 3 235 1300

| 5 | 4 285 1577

| B | 5 239 1600

|7 o] 293 1750

| 8 | 7 285 1200 b

ER ] 365 1370

| 10| g 295 1935

|11 10 290 1943

Quéc Duy
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Céc Phuong Phdp Phén Tich

Tai liéu phét thém

Trudc tién, can dong tap tin nay lai (néu nhu dang mé ra xem né trong EXCEL). Sau d6, vao

SPSS, chon File, Open, Data. Sau do chon Files of type va chon Excel (*.xls). Sau d6 chon tap

tin Excel can st dung.

HINH 5
Untitled - 5P55 Data Editor ; =] S
File Edit “iew Data Transform  dnalyze  Graphs  Utliies  Add-ong Window  Help
|6 | S| B ol =] B 4] Ele=| ElklE % @
1: I
| d b3
wvar _ = -
1 x|« ® ek E-
2
3
4 Type: Microzoft Excel Worksheet
S Author: Quoc Duy
B Size: 15.0KB
T
5]
g
10
11
12 File: name: IGI.-’-\ MHA, xls | Open I
13
14 Files of type: IEHcel [%.xlz) j Cancel |
15
16 A
Untitled - 5PS5 Data Editor o -|=] x|
File Edt “iew Data Transform  Analpze Graphe  Ublihes  Add-on: Window  Help
HEE =R R EEEREEE]
i |
var var | war | war ] war var | war [ war war var -
12 Opening Excel Data Source il
3 4D FulbrightsDE AN MOM HOCstutonalzhtutanial 25G14
4 MHA, xlz
g
? v {Fead variable names from the first row of data
5 workshest: [Sheet! [41:C15] =l
9
10 Fange: I
11
12
13 ok, I Cancel Help |
14
15
16
17

Dong Worksheet cho biét 13 trong tip tin GIA NHA.XLS c¢6 bao nhiéu Sheet chira dit lidu va

muc d0 dan trai cia dir liéu. Néu chon dong chir Read variable names from the fisrt row of

data, thi SPSS s& liy tén bién gidng nhu tén di dwoc nhép san trong Excel.

e Néu chung ta 1ay hét toan bd ndi dung cua file Excel thi nhdn OK.

HINH 7
] Untitled - SPSS Data Editor =] x|
Q . File Edt View Data Transform  Analyze Graphs  Utlibes  Add-ons Window  Help 5
udc

(=S| =] || =[5 sl EE BlEE S 2
|11 : |

STT PRICE SEFT war war war war war war war =

1 1 199.9 1062

Eal=l=Nul EEaT= |
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e Néu chiing ta chi 1dy mot phan ndi dung cua file Excel thi nhap thong tin vao Range. Ching
han, néu chiing ta khong lay cot STT trong file Excel thi g& vao Range: B1:C15 rdi nhin
OK. Tirc 13 chiing ta chi lay cot PRICE va SQFT.

HINH 8

Untitled - SPSS Data Editor =121 x|

File Edit %iew Data Tranzform Analyze Graphs Utlities Add-on:  Window Help

&6(8] B 0|~ [k 8 Fr SEES 2
Z |
FRICE SGQFT war WEr Er War WEr WEr Sl WK 1=l
1 199.9 1065
2 2850 1254
g 2350 1300
4 2850 1577
5 239.0 1600
g 2830 1750
7 2830 1500
g 365.0 1670
g 2850 1935
10 2890.0 1945
11 3830 2254
12 505.0 2600
13 423510 2500
14 41350 3000
15
16

Quéc Duy 6
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4. Nhap dir liéu truc tiep tir ban phim va bang Copy va Paste
Tur tap tin trong Excel, chon dong va cdt dit liéu can sao chép roi Copy.
HINH 9

2 Microzoft Excel - GIA NHA xls ' == x|
”ﬁ Eile Edit Wiew Insert Farmat Tools Data Window Help -|E’|5|

DRy sBmRd|o- - [@® = & 4% B®S 0 -

”\-‘NI-Times =l B ’?1 g|§’§§ |EB %
Bl | =| PRICE
A b [ E | F [ & | H | =
(1| STT ~
2 1
3] 2
Ex 3
5| 4
6 5
7 6
8| 7 -
B g
10 9
11 10
12 11 ,

Sau do, m¢ SPSS, vao File, New, Data. Sau d6 chon vi tri va Paste dit li¢u vira Copy tu Excel
vao.
HINH 10

Untitled - SP55 Data Editor =] x|

File Edit View Data Transform Analvze Graphs  Utilities  Add-ons  Window  Help

S-S B| || =[5 & e ElkE S 2
i |
W ARO0001| % ARDOOO wak war war war war War war war -

1 . .

2 199.90| 10B5.00

3 288.00| 125400

4 235.00| 130000

5 285.00| 157700

G 239.00| 180000

7 293.00| 175000

g 285.00| 180000

g 365.00| 187000

10 29500| 193500

11 29000 | 1948.00

12 395.00| 225400

13 505.00| 2600.00

14 42500 | 280000

15 415.00| 300000

16

Quéc Duy 7
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Do Copy truc tiép nén dong dau tién chira tén bién, khong phai 13 gia tri nén SPSS bo trong dong
d6. Mic khac, tén bién duge mic dinh 1a VAR0001 va VAR0002.
Dé bo di dong dau tién, ching ta nhap vao dong sb 1, sau d6 click chudt phai va chon Clear.
HINH 11
Untitled - SPSS Data Editor IR

File Edit View Data Transform Analvze Graphs  Utilities  Add-ons  Window  Help

= S| B| o =|k]| &l Eeel ElEkE [ 2

|1 SWARDOOOT |
W ARO000 | % ARO000 war war war war war war war war -
2 199.90| 10B5.00
3 288.00| 125400
4 235.00| 130000
5 285.00| 157700
G 239.00| 160000
7 293.00| 175000
g 285.00| 1800.00

3 360.00| 187000
10 29300 1933.00
11 29000 | 1943.00
12 38000 225400
13 a0:3.00|  2600.00
14 42500 | 280000
13 415.00| 300000
16
17

18
| = orm e Prata ' E = st

File Edt %iew Data Transform Analpze Graphs  Utliies Add-ons Window Help

Z|E|8| B o| | =|k| &l £l EEkEl[ 2

|1 D WARDOOO |
W ARD000 | v ARDODO vl Var Var Var Var Var Var Var o
2 199890 | 4085.00
3 235.00| 1254.00
4 235.00| 4130000
5 235.00| 4157700
g 239.00| 160000
7 293.00| 475000
g 255.00| 4180000
q 365.00| 1a870.00
10 295.00| 193500

11 29000 1945.00
12 385.00| 2254.00
13 205.00|  2600.00
14 425.00| 2500.00

I,_
II
13 4135.00| 3000.00 /
/
/
|
v

bé doi tén bién, nhap vao
Variable View

16

17

15

1 -
4 | ¥ 4 Data Wiew A Variakble View § |« | _>|_I

|SPS5 Processor is ready [ |

Quéc Duy 8
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Céc Phuong Phdp Phén Tich

Tai liéu phét thém

HINH 13
Untitled - SPSS5 Data Editor == x|
File Edit ‘“iew Data Transform  Analyze Graphs  Utliier  Add-on:  Window  Help
/i
Z|d|S| B| o] =5 m| x| BlE|E [ @
Mame Type Wictt Decimals Lakel Walues Mizsing Columns Align 1=

1 || ARD0001 Mumeric g 2 Mone Mone g Right 2

2|5 ARDOONZ Mumeric i 2 Marne Mone g Right 2

3 \

4 \

3

? ~ | Nhip vao cic d trong cot Name , g0

2 tén mai roi nhan Enter.

]

10

11

12

13

14

15

16

17

18

19

20 -
4 [ [, Data iew 3 Variable View / KR | ;|_I

|SPSS Processar is ready |

Untitled - SPSS5 Data Editor

File  Edit

Wiew Data Transform  Analvze Graphs

Utilities

Add-ons  Window

Help

=S|d|S| B o]~ -mlsol_l £l e=| Bl [F @

Matne

Type

iyictt

Decimals

Lakel

“alues

Miz=sing

Columns

Align =l

PRICE

Murmeric

11

1

Mane

Maone

g

Right Sc

SQFT

Mumetic

11

3

Morne

Mone

g

Right 2t

1
2
3
Fl
5
G
7
i

g

10

11

12

13

14

13

16

17

DPé trd lai sheet chira dir li€u,
nhap vao Data View

18

14

20

/

/

/

/
/
.’

| |'\ Data Wiew }\Uarlahle View j'

Quéc Duy

[SPSS Processor is ready
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5. V& do thi scatter
Vao Menu Graphs, chon Scatter

Céc Phuong Phdp Phén Tich

Tai liéu phét thém

HINH 15
Untitled - SPSS Data Editor B - |=] x|
File Edit View Data Tranzform  Analyze Graphs  Utlike:  Add-on:  Window  Help
=|E|8| B o] =| k| @ Fr EnE %2
I |
STT FRICE SQFT var var var_ ' 1
1 1 199.9 1065 — | Sau 7nhlp
—==43.0 1254 :
Chlln ~kn — / Define -
S|mp|e B Scatterplot — -
23s _ ‘& e
5 B 297 :‘l‘::::: Simple 3 I atrix Cancel |
7 7 285 = .
g g IEE ':_:5;';5 Civerlay oA :.‘" a0 Help |
9 9 29
10 10 290 T
11 11 J858.0 2254
12 12 A05.0 2R00
13 13 4250 2800
14 14 415.0 3000
15
16 -
._IT,nn. ’r ble View 7 [ | - »
Nhap vao bién SPSS Processor is ready Sau d6 nhap vao nat nay
PRICE la bién dé dua bién PRICE vao =
A - =
phu thudc. . truc tung =l
nsfbrm  Analvze  Graphs Uil
1 lm | aal =l v I el e le=1 = ol = 1]
ple Scatterplot x|
1: .
®5TTy X Asis: K | =
STT | PRICE N el
i @ SQFT Easte |
2 - # Aais Flaset |
2 . I Cancel |
: |
5 Set Markers by: Help
: |
7 Label C b
Label Cazes by:
3
9 |
10 — Template
11 [ Usze chart specifications from:
12 File...
13 _l
14 Titles... | Optians... |
15
16 | | | | l | [
Untitled - SP55 Data Editor 18] x|

Qué File Edit “iew Data Transtorm  Analvze Graphs  Ublite:  Add-on:  Window  Help

= 1 Il o I |l aal
_|_|_| _| i Simple Scatterplot

=l v | ==l <= Il G':\.-lr"‘;ll

1 G 5TT

ST | @ PRICE

war %

Faste I
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Qudc Duy
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Tai liéu phét thém
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Sau khi nhap OK, két qua v& d6 thi s& hién ra trong mot cira s6 méi c6 tén 1a Outputl. Va két
qua ctia nhitng 1énh khac ciing s& thé hién trong cira s6 nay.

HINH 18

= Outputl - SP55 Viewer - =]l

File Edit “iew Data Trangform Inset Format Analvze Graphe  Utlities  Add-one  ‘Window  Help

EEIE S S
(o] +] -] @O (o]

]E@ %In%urtaph ® Graph I
T'rtle
No‘tes

..... *mscaﬂel’ﬂf

500.0

400.0

PRICE

300.0

falalaWal [al bl
4 | w4 - | >

|—?_|SF'SS Processor is ready [

Quéc Duy 12
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6. Théng ké mb ta dir liéu

Céc Phuong Phdp Phén Tich

Vao Menu Analyze, Descriptive Statistics, Descriptives...

HINH 19

Untitled - SPSS Data Editor
Fil= Edit View Data Transform  Analyze  Graphs

Utilities  Add-one  Window Help

Tai liéu phét thém

=l

|»

SRS = || (k] Ml e BlwE Bl
IE |
=TT PRICE SEFT var var var var var var var
1 1 199.9 1065
2 2 228.0 1264
3 3 235 i Descriptives ﬂ
£ £ 269 Wariablefs]:
5 5 279 %STT = : ok I
5 g 203 PRICE
& SOFT _lEaSte
7 7 285
5 8 365 _Besat |
E] E] 295 Cance! |
10 10 2590
Help
11 11 385 _l
12 12 805 1™ save standardized values as variables Options... |
13 13 425
14 14 41507 SO0 T T T T
15 1 1 1 1 1 1
16 Nhap vao bieén PRICE roi sau d6 nhap vao
17 , N e
= nat P , va tuong tu cho bién SQRT
19 (cha y: tiy theo nhu cau ma ching ta c6
i? thé chon 1 hay nhicu bién)
o

B¢ lua chon cac chi tiéu can quan tam, nhap vao Options. Néu muon chon chi ti€u nao thi nhap

vao 0 trang bén canh chi tiéu do.

Quéc Duy

13



Chuong trinh gidng day kinh t&€ Fulbright Céc Phuong Phdp Phén Tich Tai liéu phat thém
Nién khéa 2006-2007

HINH 20

Untitled - 5P55 Data Editor i 5] x|
Fil= Edt ‘iew Data Transform Analvze Graphs  Uhlbes  Add-on:  Window  Help
==& B o] =]k sl F= BlEE %l
|'I : |
i Descnphves ﬂ var T
1 " arishlalsl
3 ® ST Descnphtives: Ophions El ok |
FPaste
| e =
4 — Dizpersion Cancel | Beset
2 ¥ Std devistion ¥ Minimum Cancel |
Hel
= W “ariance W b azimurm _|:|| Help |
g ¥ Bange v 5.E. mean
O ptiong. ..
8] T 52 Distibuiion | Gptors.. |
1? v Eurtosis v Skewness
12 — Dizplay Order
13 ¥ Yarigble list
14 " alphabetic
15 " Agcending means
16 ' Descending means -
1IP|\|]a‘tanew)( | »
|SPSS Processor is ready | | |

Sau khi chon xong cac chi tiéu cin xem xét, nhdp vao nut Continue dé tré hop thoai
Descriptives rdi bam OK. Két qua thong ké mo ta s& hién ra tai cira s6 Outputl , bang két qua
dugc bd tri nam ngang.

7. Thém bét bién va quan sat

a. Thém quan sat

e Nobi tiép: Quan sat mudn thém vao 1a ndi tiép theo cac quan sat trude thi ching ta nhip vao 6

can thém gia tri va gb vao binh thuong giéng nhu Excel.

Quéc Duy 14
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Céc Phuong Phdp Phén Tich

Tai liéu phét thém

HINH 21
Untitled - SPS5 Data Editor =12]|x]
File Edt View Data Transform  Analyze Graphs  Utlibes  Add-ons Window  Help
==& B = =k &l £k BlE|F %o
|15 : PRICE |232
ST FRICE SOFT war war var war war &
1 1 199.9 1065
2 2 2280 1264
3 3 2350 1300
4 4 2850 1577
o = 239.0 1600
G = 293.0 1750
7 7 285.0 1800
g g 365.0 1870
9 9 2950 1935
10 10 2900 1945
11 11 3850 2254
12 12 o05.0 2600
13 13 4250 2800
14 14 415.0 3000
15 237
16 I;I
4 ¥ [\ Data View { Variable View 7 KN v

e Chén: Quan sat muon thém vao la xen gilta cac quan sat da c6 thi chiung ta s€ chon dong

can chén roi click chugt phai, chon Insert Cases.

HINH 22
Untitled - SP55 Data Editor =18 xl
File Edit View Data Transform Analvze Graphs  Utilities  Add-ons  Window  Help
Z|W|S| B o =]k A £z El®|F %@
|12 CS5TT |12
STT FRICE SOFT war war war war war &
1 1 199.9 1065
2 2 228.0 1254
3 3 2350 1300
4 4 2850 1577
o = 239.0 1600
B & 2930 1750
7 7 2850 1800
5] g 365.0 1870
9 9 2950 1935
10 10 200.0 1948
11 11 3850 2254
1) 2600
E 4250 2600
Do 4150 3000
— aste
Clear
I‘Il\ Inzert Cazes e Wigw £ | 4| | 4
Sau k [SPSS Processor is ready [

Quéc Duy
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Céc Phuong Phdp Phén Tich

gidng nhu Excel.

Tai liéu phét thém

HINH 23
Untitled - SPS5 Data Editor =12]|x]
File Edt View Data Transform  Analyze Graphs  Utlibes  Add-ons Window  Help
=|=|3| B o =k & £ Bl %
|12 : PRICE |458
=10 PRICE SOFT war war var var var |

2 2 2280 1264

3 3 2350 1300

4 4 2850 1577

5 A 2390 1600

G B 203.0 1750

7 7 2850 1800

a 8 3B5.0 1870

9 a 2050 1935

10 10 2900 1943

11 11 3850 2254

12 . 456 .

13 12 a05.0 2R00

14 13 425.0 2800

15 14 415.0 3000

16

17 -
4 [ [% Data view £ Variakle Viswr 7 ||« | _rl_l

|SPSS Processor is ready [

Quéc Duy
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b. Thém bién

Thao tac dé them bién ciing gidng nhu trong Excel, chiing ta ¢ thé gb truc tiép vao trong cac 6
cta bién méi. Sau d6 vao Variable View dé dit tén cho bién méi d6.

8.  Kiém tra sy twong quan

Vao Menu Analyze, chon Correlate, Bivariate...

Sau khi dua hai bién can xem xét tuong quan vao 6 Variables, chung ta co thé tuy chon céac loai
hé sb trong quan. Trong trudng hop niy ching ta thir chon Pearson va Spearman.

HINH 24

Untitled - 5P55 Data Editor == =l
Fil= Edit ‘Wiew Data Transform  Analvze Graphe  Utiliter  Add-on:  Window  Help

28| B o|«| =k al FE BlEE |9
I |

STT I pricE | =2noFT | war | war | war | waf war -
+ Bivariate Correlations

, x|
® aTT Yanables:

@ FRICE
@ SOFT Paste |

o~ T | L R —
H
|
(]
b
o

Help |
9
10 — Comelation Coefficients
11 v Pearson v Spearman
12 — Tezt of Significance
13 " Two-tailed {~ One-tailed

o . Options. ..
I Elag significant comelations =F

==
71| e

—
o

..I-....- !I ! II.II i

ij

Quéc Duy 17
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C4c Phuong Phdp Phan Tich

Sau khi bAm OK , két qua s& duoc hién ra trong ctra s6 Output 1.

Day 1a bang két qua ctia hé s6 Pearson.

Tai liéu phét thém

HINH 25
= OQutput] - SPSS Viewer . =& x|
Fil=  Edit “iew Data Transform |nsert Format Analvze Graphe  Utiliter  Add-one  "Window Help
=SR] B B| o] B= k| @ & |
= =
e +|-| @Ol == |
= E Ot ;I
E‘E Graph
'y I -
""""" ] Titie Correlations
........ Eé Motes
........ ﬁﬁl Seatt
= E Descripti
-------- Title: Correlations
........ Eé Motes
........ @ Desc FRICE SQFT
[‘]E Correlatid FRICE  Pearson Correlation 1 HO0E*
........ Title Sig. (2-tailed) . .0no
o[ Motes M 14 14
SOFT Fearson Correlation 06* 1
- Sig. (2-tailed) 000 .
I 14 14
** Correlation is significant atthe 0.01 level

<

Qu6c Duy
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Con day 1a két qua cua hé s6 Spearman.

HINH 26

= Dutput] - SP55 Yiewer _|5’|5|
Fil=  Edit “iew Data Trangform [nsert Format Analwze Graphs  Utiltes  Add-on:  Window  Help

=|QISR % B o Ok @ & !

#» == mlo] ==e

-------- E17ie || Nonparametric Correlations
........ Scatt

........ Title Correlations

........ LG Desc PRICE SOFT
= El Correlatid Spearman'srho  PRICE  Correlation Coefiicient 1.000 4337

........ Title Sig. (2-tailed) . .non
-------- [ Moteq | = M 14 14
-------- Lig Corrs SQFT Correlation Coefficient 833 1.000
= {E] Monparan Sig. (2-tailed) 000

M 14 14
-+ Corre **_ Correlation is significant atthe 0.01 level (2-tailad).

w
4| | H 4] | y

[¥ [SPSS Processor is ready

Trong ca 2 bang trén, nhitng gia tri ¢6 y nghia thong ké dugc danh diu bang **

Qu6c Duy
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PHAN TiCH DU LIEU BANG PHAN MEM SPSS 12.0°
PHAN 2

Céc n6i dung chinh trong phan nay:

1. Mo dir liu tir tap tin dang text

Xem xét sy twong quan giita cac bién
Hbi quy OLS (truong hop don bién)
Hbi quy OLS (truong hop da bién)

A T

Hoi quy trong trudng hop c6 hién twong da cong tuyén hoan hao

* SPSS 12.0 14 san pham d4 dang ky cua SPSS Inc.

Quoc Duy 1
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1. M@ dir li¢u tir tap tin dang text
Vao Menu File, Open, Data. Sau do, vao muc Files of type dé chon loai tip tin can truy

xuat dir liéu. O day, chung ta quan tdm dén tap tin dang text (*.txt).
HINH 1

Untitled - 5P55 Data Editor =] x|
File Edit “iew Data Transform Analyze Graphs  Utilitie:  Add-on:  Window Help

SEEET e
l‘l-: Lok _in: I@ M_',—' D ocurmernts j dz' ﬁi v
ST [ 04-02-07 (1 04-05-08 = .
1 7 04-03-23 040507
2 "1 04-04-09 ("1 04-05-08
3 1040419 C104-0515
4 1 04-04-20 (1 04-05-20
5 "1 04-05-05 (C1 04-05-30
=1
i o | i
g
g File name: | | Open I
10
11 Files of lype: | SPSS [° zav) j Cancel |
12 Eucel [*.xls) .
13 Lotus [*.w¥)
— SYLE [~ 3k] &
— — dB aze [*.dbf]
i Nh p "\ {545 Long File Name [*sas7bdat]
n \ SA5 Shart File Name [¢ 2d7)
ch n 545 vE for Windows [*3d2]
| e fx s a5 B for Unig [%.52d1) =
A5 Transport [ «pt)
B [ i - =
Tt [* hat)
4 | k| Data Wiew A wariakle View 7 I | L4
|SF'SS Proceszzor is ready | |

Vi du:

Chung ta s€ mo tap tin pm.txt chia ditr li¢u vé FIRM, VA, K va L di thuc hanh trong
EVIEWS.

HINH 2
& PHM_TXT - Notepad ==l x|
Fil= Edit Search Help
FIBM VA L K =
1 657,25 162.31 279.9%

935.93 214.43 54Z.5
1110.e5 186.44 721.51
1200.8% 245.83 1167.68
1052.68 Z11.4 811.77
3406.02 650.61 4558.02
2427.8% 452,79 306%.91
4257.46 T14.Z2 5585.01

9 1625.19 320.54 1618.75
10 1272.05 253.17 1562.08
11 1004.45 236.44 66Z.04
12 558.87 140.73 875.37 =
13 853.1 145.04 165%6.328
14 1165.63 240.27 1078.75

Quoc Duy 2
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Trude tién, can dong tip tin nay lai (néu nhu dang mé ra xem). Sau do, vao SPSS, chon File,
Open, Data. Vao Files of type va chon Text (*.txt). Sau d6 chon tip tin text can st dung la
pm.txt

HINH 3

Untitled - SPSS Data Editor -|2] x|
File Edit “iew Data Tranzform Analyze Graphs  Utliies  Add-ons  Window Help

@[a(5] 8] -] slp] s = SlalE el
|1: I ﬂﬂ
YEr ) var =

1 Laak ir: IaData j & =¥ Ef-

2

3

4

5

B =

7

B

El

0 Fie name:  [PM.TXT | open |

1; Files of type: | Test [*ta) =] Pasts |

13 Cancel |

I I T T T T —

Viéc nhap ndi dung tir tap tin Text trdi qua 6 budec.

e Budc 1 (Hinh 4): Trong Bude 1, SPSS méc dinh san & ché do No, chung ta chi viéc nhép
Next.

HINH 4
Text Import Wizard - Step 1 of b x| =12 x|
File  Edit
B - Welcome ba the text impart wizard!
= G R0 ] R 2R -
wr|El[e | 502000073 40 ﬂ - ; ;
| —— 632 10200 0 83 310§ Thiz wizard will help pou read data from your test file and
1: 633 BT0 023 31.17 specify information about the variables.
var ]
1
2 Does your text file match a predefined farmat?
3 " Yes Browse...
- # Ng —
o
G =
7
Sl - Tentfile: EMEVIEWSAD atab P, TiT
9 10 20 30 40 50 .
1|:| L 1 1 1 1 1 1 1 1 1 1
1 1| FIEM Vo L K - —
= 2|1 857.29 162.31 279.99 I
3|E 935.93 214.43 S542Z.5 I
13 2|5 1110.65 186.44 721.51 -
14 ] o
15
16 -
1 I :I'\Dﬂt < Back I Hexst > I Firish Cancel | Help | ’l

Quoc Duy 3
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e Budc 2 (Hinh 5): Trong Budc 2, can chii y dong chir Are variables names included at the
top of your file? , ngu ¥ hoi c6 phai tén bién nam & dong dau tién cta tap tin d6 khong? Néu
phai thi nhap Yes, nguoc lai thi No. Trong truong hop cua tap tin pm.txt thi dong dau tién co

chtra tén bién nén chung ta nhip vap Yes. Sau do, tiép tuc nhap vao nut Next.

HINH 5
Text Import Wizard - Step 2 of b x| =181 x|
File  Edit
= | =] |E — Hows are your variables aranged?
|1 5 i - Yariables are delimited by a specific character [i.e.. comma, tab).
" Fised width - Yaniables are aligned in fixed width columns. var =
1 EEE—
2
3 e variable names included at the top of pour file?
4 e
5
v * Ng —
7
S| - Teutfile: EAEVIEWSAD atahPM. T T
d u} 10 z0 30 40 50 I
1D L 1 1 1 1 1 1 1 1 1 1
11 1| FIRM Vi L K -
2 Z|[1 857.29 162.31 279.989 —
3 935.93 214.43 542.5 NN
13 4|3 1110.65 186.44 7Zl1.51 LI
14 L] | | i
15
16 v|
4 I : I\Dat < Back I HNext > I Firiish Cancel | Help | 4

e Buwdéc 3 (Hinh 6): Chu y dong chir The first case of data begins on which line number?,

ngu ¥ hoi dit liéu s& bat dau tir dong thir may. Khai bao xong, bAm Next.

HINH 6
- = Trong trwong hop nay
T tl t Wizard - Delimited Step 3 of 6 X ~ o ’
= ext Import Wizar elimite ep 3 o 62 s& dlIQ’C SPSS
= | u |E The first caze af data beqging on which line number’? dll’lh Sé,n Vi df)ng dﬁu
17 —How are your cases represented? tién da dU'Q’C khai bao
: ' Each line represents a case 1a tén bién
1 & specific number of variables represents a case: |1 3:
2 .
3 —How mary cazes do pou want bo import’y
A & Al of the cases
5 £ Thefist [1000 cases. |
B & random percentage of the cases [approximate); (10 = ES I
7
S| —Data preview
3 u] 10 20 30 40 50 I
10 L 1 1 1 1 1 1 1 1 1 1
11 1| 657.29 162.31 279.99 - —
T 2| 935.93 214.43 542.5 —
3(F 1110.65 1856.44 721.51 I
13 2|l 1200.89 245.83 1167.68 -
14 g ] 2
15
1k hd
] [\ pat <Back [ Hew> | Finien Cancel | Help | 3

Quoc Duy 4
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e Budéc 4 (Hinh 7): Chi y dén cau Which delimiters appear between variables? , ngu y hoi

dir ligu ctia cac bién dugc phan dinh bang cach nao. Bang Tab, bang khoang tréng (Space),

bang dau phay (Comma), ddu chim phéy (Semicolon) hay & dang cu thé nao khac (Other).

O day SPSS thuong mic dinh tai vi tri Space va trong trudng hop cia tap tin pm.txt, dir liéu

giita cac bién dd duoc phan cach bang khoang tréng nén ching ta khong can phai chon gi

thém ma chi viéc nhan Next.

HINH 7
Text Import Wizard - Delimited Step 4 of & il ;Iilil
File  Edit
| |
1 —Which delimiters appear between variables? —what iz the text qualifier?
o oo © Hone ar 2
" Single guote I
2 [~ Comma [ Semicolon -
Double quote —
3 I— =
Other: I I
4 " Other: I
ol
G L
7
S| —Data preview
9 FIRM VA L K ﬂ I
10 1 65729 162,31 279.99
11 2 93593 21445 5425
12 3 111065 186 44 721 .51
13 4 120089 24583 1167 BS
] 1052 65 2114 1177 I
| = e s =l
15
16 -
[] I :I\ Dat < Back I Mest > Firiizh Cancel | Help | ’l

e Buwéc 5 (Hinh 8): Bude 8 1a 1 budc ma SPSS can ching ta x4ac nhan lai xem tén bién va dinh

dang dir liéu ma SPSS da nhén dién 14 diing chua. Néu ching ta mudn thay doi tén bién khac

v6i tén gde clia nd thi s& gd tén mdéi vao hop thoai phia dudi dong chit Variable name, hay

mudn dinh dang dit liéu lai thi s& vao Data format dé diéu chinh. Con néu thay khong cin

phai thay d6i gi thi tiép tuc nhan Next hodc nhan Finish.

Quoc Duy
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HINH 8
Text Import Wizard - Step 5 of b x| =l2] %]
File  Edit
= | n |E — Specifications for wariable(z] zelected in the data preview
1: Wanable name: Onginal Mame:
FIRH FIRH var =]
; Data format; E—
e INumeric j —
4
3
B =
i
g — Data preview
J L K 3 I
10 162 31 279.49
11 21443 5425
12 156 44 721 51
13 24583 1167 B3 —
211.4 g11.77 —
14 e p Ji
15
16 -
[ I :I'\, Dat < Back I Mext > I Firizh | Cancel | Help | ’I

e Buéc 6: Bude 6 chi la 1 bude thi tuc va chung ta khong can dé ¥ dén nodi dung ma chi can
nhan Finish. Thyc ra, dén Budc 5 thi chung ta da c¢6 thé nhan Finish dé két thiic qua trinh
nhép dir li¢u tir tap tin Text rOi.

S liéu hién ra trong SPSS sau khi dugc import tir tap tin pm.txt sé c6 dang nhu sau:

HINH 9
Untitled - SPSS Data Editor : ==l

File Edt View Data Transform  Analyze Graphs  Utlibes  Add-ons Window  Help

=S| B o]~ =[] #l Fle=| & 5[

|1 : FIRM |1

FIRM A, L K war yar var var

1 1.0 B57.29 162.31 27908

2 20 93593 214.43 a42 A0

3 30 111065 186.44 72151

4 4.0 1200.89 24583 1167 .68

h a0 1062 68 211.40 81177

G E.0 340502 Bo0.51 4558.02

7 7.0 2427 89 45279 30F9 91

a 8.0 4257 45 714.20 5508501

9 9.0 1626.19 32054 1618.75

10 10.0 127205 26317 1662.08

11 1.0 1004.45 23544 BE2.04

12 12.0 8295887 140.73 ave.a7

13 13.0 43,10 145.04 1659698

14 14.0 116563 240,27 1078.79

15 15.0 1917 .55 583673 210934
2. 16 16.0 8349 17 1664 83| 13989 54 -
4 [+ ]y pata view A “ariable View 7 L] | _>|J

Quoc |SPS5 Processor is ready [ [
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bé xem xét sy twong quan gilra cac bién, vao Menu Analyze, chon muc Correlation roi chon
Bivariate. S€ xuat hién hinh sau:

HINH 10
. & \ LA =181 x|
Chon ca ba}blenO VA, L va K roi nhap Addons Window Help
vao nut _®_ dé dua ca 3 bién vao 0
1 Variables roi nhip OK EE' w
1 + Bivanate Comelations o | var =
5 & FIRM Wariables: ITI
i gfﬂ Fazte |
: A E
G Cancel |
; Help |
J — Correlation Coefficients
1? 1 ¥ Pearson [ Kendal'staub [ Speamman
12 1T Test of Significance
13 1 &' Two-tailed " One-tailed
14 ! v Elag sigrificant conelations Dptions...
15 1
Két qua s& hién ra trong ctra s6 Outputl nhu sau:
Correlations
VA L K
VA Pearson Correlation 1 .965* .975*4
Sig. (2-tailed) . .000 .000
N 27 27 27
L Pearson Correlation .965*4 1 .964*4
Sig. (2-tailed) .000 . .000
N 27 27 27
K Pearson Correlation .975*4 .964*4 1
Sig. (2-tailed) .000 .000 .
N 27 27 27

**. Correlation is significant at the 0.01 level (2-tailed).

Quoc Duy 7
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3. Hdi quy OLS (truwong hop don bién)
Sau khi xem xét su twrong quan giita cac bién, chung ta tién hanh hdi quy VA theo L. Dé bat dau,
vao menu Analyze, chon muc Regression va chon Linear.

HINH 11

Untitled - 5P55 Data Editor 5] x|
iities  Add-onz  Window  Help

Fie Edit “iew Data Transform  Analze Graphs

i Linear Reqgreszion

x|
Ierendent: 0K |

TRl | iFIRM
— gt’ﬂ — Block 1 of 1 Eeste | — —
— | @K Previous | Mext | ﬂl
[ |ndependent|z]: Cancel |
Pua bién VA vao _Heb |
0 Dependent con
L vao 0 ot [Enter x| I Néu mudn thu
Independent(s). - duoc gia tri dy
Céch dua céc bién skl = doan (Predicted
;A A I— L= ‘ A
sang cac 0 can — Values) va phan
chon da dugc trinh sz Labele du (Residuals)
bay ¢ phan 1 ! thi nhap vao
WLS Weight Save.
_ |
I §tatistics...| Flats... Save.. Dptions... | Ll -

Quoc Duy 8
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Dé tinh duoc gia tri
du doan, nhép vao
i)
Unstandardized

Cac Phdong Phap Phan Tich

| BT | Preocedvebes| |
| — | ¥ Unstandardized ¥ Unstandardized
r @& [ Standardized [~ Standardized
: @ [ Adiusted [ Studertized
I ® [~ 5.E. of mean predictions [~ Deleted
I ) [ Studentized deleted
— Distanhces
. ™ Mahalanobis ~ Influence Statistics
[ ™ Cook's I~ DiBetals)
. [ Leverage walues [ Standardized DiEetals]
. I~ DI
e — Prediction |ntervals ™ Standardized DiFi
[ I Mean [ Individual [T Covariance ratio
| LConfidence Interval; IT z -
— — Save to Mew File
. [ Coefficient statistics:  File... |
— — Export madel information ta <ML file
I‘I I Browse |

Sau khi chon xong thi nhip vao Continue dé tro lai hop thoai Linear Regression. Dé tién hanh

Tai lieu phat them

Dé tinh dwoc gia tri
phén dw, ciing
nhip vao 6
Unstandardized

x| gre
Confinue I
Cancel |

Help | war E=

| ) ) I ) — |x

i

hoi quy thi nhap OK. Két qua hoi quy s& dugc hién ra ctra s6 Ouputl nhu sau:

Regression

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 L2 Enter

a. All requested variables entered.
b. Dependent Variable: VA

Model Summary

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .9652 .930 .928 605.74555

a. Predictors: (Constant), L

Quoc Duy
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ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 1.23E+08 1 | 122645979.7 334.251 .0002
Residual 9173192 25 366927.676
Total 1.32E+08 26

a. Predictors: (Constant), L
b. Dependent Variable: VA

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -292.397 185.269 -1.578 127
L 6.533 .357 .965 18.283 .000

a. Dependent Variable: VA

Trong khi d6, & Sheet chira dit liéu chinh, s& xuat hién thém 2 cot dit liéu méi, cot PRE_1 chua

gia trj du doan con cot RES_1 chira gia tri phan du.
HINH 13

Untitled - SP55 Data Editor —181x]
File Edit “iew Data Transform Analvze Graphs  Utilities  Add-ons Window Help

S|H |8 B| <] =k o £l ElEE %
|1 : FIRM |1
FIR /M WA L 4 PRE 1 RES 1 war -

1 1.0 RET.29 162.31 27999 7E7 05723 -110.67723
2 2.0 935,93 214.43 42 80 1108. 46494 -172.53494
3 3.0 1110.65 186.44 72151 025 60748 186.04252
4 4.0 1200.89 24583 1167 B3 1313.59979 -112.70979
q 5.0 1052.68 211.40 81177 1088.67008 -35.99008
B F.0 3406.02 B30.B1 4558 02 421932837 -813.30837
7 7.0 2427 .89 45279 30E9 .91 2BRA. BROSE 237 77056
g 5.0 4257 46 71420 A585.01 4373.44083 -115.98083
g .0 1625.19 32054 1618.75 1801.67700 -176. 48700

4.  Hbi quy OLS (truwong hop da bién)
Bay gio tién hanh hdi quy VA theo K va L, ciing bit diu tr menu Analyze, chon muc
Regression va Linear. Bién VA duoc dua vao 6 Dependent, con K va L cing duge dwa vao 6

Independent(s).

Quoc Duy 10
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Tai lieu phat them

[ Confidence intervals
[~ Covariance matrix

[ R squared change
[~ Descriptives
[ Part and partial comrelations

Iv' Colinearity diagnostics

L3

— Residuals

[ Durbin‘atson

[T Casewise diagnostics

) &l cazes

% Mutliers outside: |3 stan

HINH 14
Untitled - SPS5 Data Editor 181
Fil=  Edit View Data Transform  Analyze  Graphe  Utilites  Add-ons  Window  Help
i Linear Regreszion x|
. Dependent:
1 FIRiM & FIRM ==F ok
WA
3 o | —
| #®F ~Block 1 of 1
2 Preyious | Mext | Reset |
3 Z z Independent(s): Cancel |
4 Nel} muodn w DL He |
5 kiém tra B
b hién tugng
; da Cél’lg Method: IEnter 'I
g tuyen ’glu’a Selection Yarable: Néu mudn thu dll'(_)'C
10 cac bicn thi [ Fiule... glé tri du doan thi nhép
1; chon Case Label vao Save (giong nhu
= Statistics [ phan hdi quy don bién)
14 WL S Weight:
e ol
_ 16 v - ) )
Glé 4 Data §tatlstlcs...| Plats. .. | Save... | » thoal sé hlén
|
ra l’lhu dau.”
HINH 15
Untitled - SPS5 Data Editor =] x|
File Edt “iew Data Transform Analpze Graphs  Utlies  Add-ons Window  Help
B’“I i Linear Regression x|
1:kz [ FIRM Dependent ok |
War yar &
® .
@ ¥ Model f

\_

Chon Collinearity diagnostics roi
nhap Continue d¢ trd lai hop thoai
chinh cta hoi quy

=

Statistics. . |

WLS WWeight:

Flotz. . Save...

Options. .. |

Quoc Duy
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Tai lieu phat them

Sau khi tr¢ lai hop thoai chinh cua hdi quy, bam OK, két qua hoi quy da bién nhu sau:

Regression
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1 K, L2 Enter

a. All requested variables entered.
b. Dependent Variable: VA

Model Summary

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .9802 .960 .956 469.86415
a. Predictors: (Constant), K, L
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 1.27E+08 2 | 63260317.93 286.541 .0002
Residual 5298536 24 220772.321
Total 1.32E+08 26
a. Predictors: (Constant), K, L
b. Dependent Variable: VA
Coefficients®
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 114.338 173.431 .659 516
L 2.338 1.039 .345 2.250 .034 .071 14.051
K A71 112 .643 4.189 .000 .071 14.051
a. Dependent Variable: VA
Collinearity Diagnostic$
Condition Variance Proportions
Model _Dimension | Eigenvalue Index (Constant) L K
1 1 2.619 1.000 .03 .00 .01
2 .365 2.681 .51 .00 .03
3 .016 12.699 .46 .99 .97
a. Dependent Variable: VA
Quoc Duy 12
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Tai lieu phat them

5.  Hbi quy trong truwong hop cé hién twong da cong tuyén hoan hio

Gia su trong dir 1iéu c6 thém bién K2 = K x 2, thuc hién lai cac budc nhu trong phén 4 ¢ trén,

chung ta thu dwoc két qua nhu sau:

Regression
Model Summary
Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .9802 .960 .956 469.86415
a. Predictors: (Constant), k2, L
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression | 1.27E+08 2 | 63260317.93 286.541 .0002
Residual 5298536 24 220772.321
Total 1.32E+08 26
a. Predictors: (Constant), k2, L
b. Dependent Variable: VA
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 114.338 173.431 .659 516
L 2.338 1.039 .345 2.250 .034 071 14.051
k2 .236 .056 .643 4.189 .000 .071 14.051
a. Dependent Variable: VA
Excluded Variables®
Collinearity Statistics
Partial Minimum
Model Beta In t Sig. Correlation Tolerance VIF Tolerance
1 K 2 .000 .000

a. Predictors in the Model: (Constant), k2, L
b. Dependent Variable: VA

Trong trudng hop nay, xuit hién 1 bang thong bao bién bi loai bo ra khoi mé hinh héi quy vi ¢6

hién twong da cong tuyén hoan hao, d6 1a bién K. Nguyén tic loai bién ciia SPSS 14 loai bién bé

hon (vi K2 = 2xK).

Quoc Duy
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PHAN TiCH DU LIEU BANG PHAN MEM SPSS 12.0°
PHAN 3

Noi dung chinh trong phan nay:

%+ Tao bién mai tir cac bién da co trong dit li¢u

* SPSS 12.0 1a san pham da dang ky ctia SPSS Inc.

1 Quoc Duy
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Cac Phoong Phap Phan Tich

% Tao bien mai tir cac bien da cé trong dir liu

B4 li¢u ching ta c6 nhu sau:

Tai lieu phat them

HINH 1
Untitled - SPSS Data Editor =12]|x]
File Edt View Data Transform  Analyze Graphs  Utlibes  Add-ons Window  Help
==& B = =k &l £k BlE|F %9
|1 : FIR K |1
FIRM A, L K war var war war &
1 1.0 Ba7 29 162.31 27999
2 20 935.93 214.43 54250
3 3.0 111065 186,44 721.01
4 40 1200.89 245 83 1167 B8
o o.0 105268 211.40 B11.77
G 6.0 3406.02 690,61 4555.02
7 7.0 2427 .89 45279 3069.91
5] 8.0 4257 A6 714.20 0585.01
9 90 162619 32054 1618.75
10 10.0 1272.05 26317 1562.08
11 11.0 1004.45 236,44 BE2.04
12 120 59587 140.73 a8/6.37
13 13.0 853.10 145.04 1696.98

a.  Gia s, chung ta can héi quy VA theo Ln(L) va Ln(K), nhu viy can tao thém 2 bién
méilaln Lvaln KtrL va K.

Dé bt dau, chung ta vao Menu Transform, chon Compute.

HINH 2

PM_SAY - SPSS Data Editor

File Edit “iew Data Tranzform Analpze Graphs

Utilities

Add-on: Window Help

=18

=|E|8| B| o] =[] sl £l ElEE %o

|1 : FIRM

i Target Y ariable:

» Compute Yariable

|x

var =

i IIn_L A
Ty

A

pe & Label .. |

EXT
- [ @va
L L
ey

=] 2] 3]
]l o] |

7

bit tén bién mai
vao day, vi du:
Ln L

[ielete

0

Functions:

H I

AB S [nurmespr]

AMTtest, value value,...]
ARSIM[rumespr)
ARTAM[numespr]
COFMORM[zvalug]

COF BERNOULLI[g.p)

L |

L

Bagte | Eesetl Eancell Help |

15

150 191755

a3k 3

210554

16

16.0] 984917

1564.53

4 [ T4 Data View 4 “ariahle Yiew &

13989.55
Il |

PILI

Quoc Duy



Choong trinh giang day kinh te Fulbright Cac Phoong Phap Phan Tich Tai lieu phat them
Nien khoa 2006-2007

HINH 3

PM.SAY - 5P55 Data Editor =] x|
File Edt “ew Data Transform Analpze Graphs  Utlies  Add-ons wWindow  Help

= QS| ®| o] =6 al FElr| Blk(E %2
|‘I . FIRM |‘l
il - ' Compute Variable x| var -
" Targetariable: Murmeric Exprezsian:
I : 2]
[ Type & Label... |
I 4
= | < FIRM u
L @ va sl <o 7)el9] funcions [ _a]
- | ®L | x=13=] [4]5] 8] [(ENGTHEstrexpr] =
= = LGT0[numespr)
i ®K —I —=I—=| llilil LM [rmumexpr) fr—|
L LM GAMA[niXnexpr]
i ﬂ ;&I_ll LI_I LDWEH[S[IE:}J&
il |0l Delete LPAD [strespr len t\h] |
- i | [ Tim va hép
L K | Eastel Eesetl Eancell Help | dup vao
[ LN(numexpr)
15] 15.D| 191?.55| 535.?3| 21DQ.34| |
Azl =zl noan 17| 1cca ool aonon oe| I =
NEIES
File Edt “iew Data Transform Analpze Graphs  Utlies  Add-ons  Window  Help
=|=|S| B o =[k| @ Fr= BElxlE %2
|'I : |
s 5' var &
Target ' ariable: Mumeric Expression:
C L L = |LHIL] =
[ Type & Label... |
I [ -
- | <% FIRM u
I v ol <> 18] 8] fwrctons:  [2]
- L _I ilﬁl ililil LG 10[rumexpr
M @"K\ 2l =1zl 205 [N aMMAnumeson
- L0 ER [strexpr)
i _fl ;&I_ll LI_I LPAD [strexpr length)
Chon blén L il ] _Delete LPAD [shexpr length char) LI
| i bam vao I |
- nat P
L k. | Pazte | Rezet | Eancell Help |
15 1a.0 1917 .55 bdb. /3 AT08 534
16 16.0 984917 156483 13989.5‘5 ] ;I
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Sau cung, bam OK dé thyc hién qua trinh tinh toan.
HINH 5

PM.SAV - 5PSS Data Editor =121

File Edit “iew Data Transform Analyze Graphs  Utiliies  Add-ons  Window  Help

=|H|8| B o« =k 8 Fe=l BlEE %@
i |
FIRM W, L b Ln L war war war &

1 10[  B57.29 162.31 275.99 5.0
2 20| 93893 21443 54250 37|\
3 30| 111085 186.44| 72151 523] \
4 40| 120089 24583 116768 550] \
5 60| 106263 21140 81177 835 [ pa 5. tron
B 60| 3406.02| GO0B1| 455802 B.54 >ay gl9, rong
7 70| 242789  45279| 308991 B.12 bang dir li¢u da
B 80| 4257 45 71420 5885071 B.57 c6 thém bién
g 90| 162519| 32054 161875 577 Ln_L
10 10.0] 127208 25317| 1862.08 553
11 11.0] 100445 236.44| 66204 547
12 120] 59587 14073 67537 495

Dé tao ra bién Ln_K thi cac budc thyc hién ciing tuong tu.

b.  Gia sir, chung ta can hdi quy VA theo L va C v6i C = 2K+1. Nhu vy can tao thém 2
bién méi 14 C.
Dé bit dau, chiing ta ciing vao Menu Transform, chon Compute.

HINH 6

PM_SAY - 5PSS Data Editor i = =] x|
File Edit View Data Transform  Analvze Graphs  Ublikes  Add-ons Window  Help

Z|&|8| B o]~ =[] &l FE=| EEE 3o
|1 : |
= EI WAl -
Target Vanable: Mumeric Expression:
| E— 0 =
] Typk & Label... | _I
= | FIRM
L | w o l>] 708l8] Encions 2]
- ®L | <=lx=] 2] 5]8] [ABSinumenpr] f!
. — AMTTbest, value, value,...]
I %E_I L —I ;I—=I ll—zlil ARSIM [numexpr)
" = R 0 | |ARTaM[rumespr]
L _I _I_ll-u Tlt_l COFMORM[zvalue] _I
oA LA , elete | |CDF BERMOULLIG, -
L Pat tén bién maoi laz)
r vao day:
" C Paste | Beset | Eancell Help |
r 15 15.0 1917 .55 b/ 3 210934 b2
16 16.0 9349 17 1664 83| 1398955 7.3R -
4 [+ ]y pata view A “ariable View 7 L] | 5
|SPS5 Processor is ready [ [

4 Quoc Duy
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HINH 7

PM._S5AY - 5PS5 Data Editor =] x|
Fil= Edit “iew Data Transform  Analyze  Graphs  Ublties  Add-on:  Window  Help

2|Q(S8| B o|~| =[k] sl Flee| BEE %@
L Compute Yanable | hT "
T arget ' ariable: Mumeric Expression: L X - .
| B - M < Sau dé tiép tuc go vao
— % A1 A
[ rotktd, | 2+1, roi bam OK
" ==
= | < FIRM
oI A ;I ;I_I ﬂilil Functions: E
- | ®L | x=l=] 415 8] [ABSinumesnpr] =]
AMY(test value value,...]
i %EN —I —=I—| —I—I—I ARSIMN[numexpr]
e T TN | el
; zvalue
[ || Chon bién K = =] Delete | |coF BERNOULLI(g,p) =
[ || r0i bAm vao |
i nat P
L Ok, | Paszte | Fezet | Cancel | Help |
15 150 191759 53b.7 3 2109534 [fpes]
16 16.0 954917 1564.83) 13339.55 7.36 ;l

AY - SPSS Data Editor =] x|
Fil= Edit “iew Data Transform Analyze Graphs  Ublties  Add-on:  Window Help

=|&|S| B o] =k Al BwE $lel
|‘I L |5EiEI.E|8
FIRM A L K Ln L B war war
1 1.0 BEY.29 162.31 27089 5.00 BE0.08
2 20 83593 214.43 542,680 5.37 1086.00 Trong du
E] 3.0 111065 186.44 721.581 5.23 1444.02 liéu da xuat
4 4.0 1200.89 24583 1167 .68 5.80 236,36 Hién thém
] a0 1052 68 211.40 81177 f.35 1624 64 b'ié'n C
5] E.0 340502 B90.51 455802 E.54 9117.04
7 7.0 2427 89 462740 306D 91 G112 A140.82
g a.0 4257 46 714.20 850501 B57 11171.02
9 9.0 1625.19 32054 1618.75 877 3238.a0
10 10.0 127208 25317 166208 f.63 MZA 16
11 11.0 1004.45 236.44 BE2.04 547 1326.08
12 12.0 a98 .87 140.73 avha7 495 1761.74
13 13.0 853.10 145.04 1659E.93 498 3304 96
14 14.0 1165.63 24027 1078.79 548 2158.63
15 15.0 1917 .55 83673 210034 B.20 421963
| 1B 16.0 954917 1664.63| 13985.55 7.36| 2758010 ;|
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PHAN TiCH DU LIEU BANG PHAN MEM SPSS 12.0°
PHAN 4

Noi dung chinh trong phan nay:
1. Khai bdo céc thong s& clia bién

2. Tao bién gid

3. Hdi quy OLS két hop v6i phuong phdp Stepwise

* SPSS 12.0 14 sdn phdm di dang ky ctia SPSS Inc.

Qudc Duy 1
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1.

Khai bio cic thong so ctia cac bién trong b dir liéu

Khi st dung SPSS 12.0, chiing ta thudng thdy hai Sheet: Data View va Variable

View. Data View chita dif liéu con Variable View chita cdc thong tin clia cdc bién

trong dit liéu. Céc thong tin ndy bao gdm:

a.
b.

2 R~ W e

@

h.

i.

J-

Name: tén ctia bi€n.

Type: loai dit liéu ctia bién.

Width: s& lugng ky tu hay s& lugng chit s& dugc hién thi.

Decimals: s6 lugng chit s& thap phan.

Label: nhan cla bién.

Values: nhin hoéc gid tri clia cdc quan sat trong bién (phdt huy tic dung tot trong
thong ké mo td).

Missing: s& lugng quan sat bi khuyét.

Columns: chiéu rong cla cot.

Align: vi tri (n€u 12 s6 thi s& 12 bén phai, con 12 ky tu s& nim bén trdi)

Measure: thang do

Chi ti€t cho mét sO thdng tin quan trong ctia bién:

a.  Name: tén cla bi€n. Tén bi€n phdi bit diu bing mot chit va c6 do dai tdi da 1a
64 ky tu (khong st dung céc ky ty dic biét, khong két thic tén bién bing diu
cham “.”)

b.  Type: loai dit liéu ctia bién.

HINH 1

— — !

Mame Typ= Width | Decimals Label Value—l
L / Nhap vao géc phdi ctia 6 Type
18 s€ hién ra cac lva chon khac
19 [~ nhau d€ quy dinh loai dit liéu
20 I EiE

T| X

21

= Humenc
— e

" Comma width: [8 |
73 Dot — Cancel

Decimal Places: |2
24 " Scientific notation - I_ Help |

" Date
25 =
" Daollar
26 ™ Custom curmency

27 ™ Shing

Qudc Duy 2
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c.  Measure: thang do

Trong SPSS 12.0 ¢6 3 loai thang do: Scale, Nominal va Ordinal.

e Scale: cho biét dit liéu 1a nhitng con s& dinh lugng (vi du: thu nhap, tudi, chiéu cao
).

e Nominal: dit liéu 12 chit hodc con s8 dinh tinh (vi du: nam, nft, hay 0, 1).

e Ordinal: dir liéu 12 chit hoic con s dinh tinh nhung chid y dén thi bac, mic do
cao thap, niing nhe... (vi du: thap, trung binh, cao; kich liét phdn ddi, phdn doi,
nhat tri, nhat tri cao).

2.  Tao bién gia

Gid st ching ta ¢6 bo dir liéu sau dugc import tit Excel:

HINH 2

CAR_SALE - SPSS Data Editor 2] =

Fil=  Edit Wiew Data Transform Analpze Graphs  Utlitiee  Add-on:  Window  Help

S|E|S| B o] =|k| 4l = Bl&F 3@
|1 : hgay |1
bien doanh_thu|lcal_xe| don_gia quy var varj

1| Toyota 21500 |oto 21500 1
2| Toyota 28400 oto 28400 2
3| Toyota 32000 | oto 32000 3
A1 Toyota 42000 [oto 42000 4
5| Toyota 23990 [oto 23990 2
&) Toyota 33950 |xe tal 33950 3
T Toyaota 62000 |oto 62000 1
8|Honda 26990 oto 26990 4

Dit liéu nay 1a cdc quan sit ngiu nhién clia mot clra hang bdn 6td va xe tdi trong nam.
Trong do:

* hieu: tén clia nha sdn xuAt.

= doanh_thu: doanh thu trong ngay quan sat (USD).

» Joai_xe: loai xe 6t0 hay xe tai.

= don_gia: don gid (USD).

= quy: quy ma quan sit do rdi vao.

Qudc Duy 3
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2.1. Tao 3 bi&n gia th& hién Quy 1, Quy 2 va Quy 3
Vao Menu Transform, chon Compute
HINH 3

(= CAR_SALE - SPSS D ajguae -2 x|
Ele Edit View Data fry Ddat tén quyl vao 6 | Addons ‘wWindow Help

IiFhlnlgl «|.| Target Variable mlml el |
G 56 0 vao day rdi

|EI: hieu s —. T b,a\:m OK = B
Target Y anablgg Murnernic E gpfession: var—
fquy1 = [d =

Tupe & Label... | _I —
(8] hieu ‘ 4 I T
< doanh thu [doanh_thu 1 <> 718]3] Functions: —
[BY loai we [loal_xe] | <=lz=] 415]6] [2ESnumesm) il —
i i 5 = AN test value value,...)
% dzﬂ 2 ldon_g} —I ;I—=I llilil ARSIM[numexpr] |
s _II i|_|| 0 |_| AR TAMN[numexpr)

COFMORM[zvalue) I
= =] _Delete | |coFBERNOULLIg.R)

KN

0k I Eastel Eesetl Eancell Help | —

aalrr ] ! e I I BT A~

LAan lugt thyc hién nhu thé cho quy2 va quy3. Lic ndy trong dif liéu dd xuit hién bién

quyl, quy2 va quy3 vdi tit ci cdc gid tri déu bing 0.

Tiép theo, lai tré vio Compute.

HINH 4

CAR_SALE - 5P55 Data Editor =& x|
Fil= Edit Wiew Data Transform Analpze Graphs  Utilitiez  Add-on:  Window  Help

S|E|S| B o] =k 4l e EkE 3@
|El:hieu |

+ Compute ¥anable

Chon 1 bién gi4 cho quy nao dé dé€ dua
vao Target Variable (quy3 ching han).

= Target Yanable: i Epression: . B N .
NETE - Ti€p theo gd s6 1 vao 6 nay rdi nhan nut
L] Type & Label... | If.
L | &) hieu | L4 I -
@duanh thu [doanh_thu] LI LILI llilil Functions:
r [ loai xe [loai_xe=] _I il:l ilil_l =] ﬂ
L i i . - tvalue, value....
GBI e = BT FTE) i
L Ao s 0 L1 |ARTAMnumexpr]
@ quyl —I _I_ll COFMORM|[zvalue)
L | que ElE elete | |COF BERMOULLI[q.0) |
|| ® w3 ; |K/
Ok I Paszte | Beset | Eancell Help |
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HINH 5

CAR_SALE - 5P55 Data Editor =8| x|
File  Edit ‘Wiew Data Transform Analyze Graphe  Utilitier  Add-on:  Window  Help

=|H|8| B| || =|k| &l Fle=| BlEE 2

y Compute ¥Yarnable

Zy A . e
[ e : - | Trudc tién, chon Include if case
T arget ¥ aniable: Mumeric Expressian:

o = satisfies condition

Compute Yanable: If Cazes

M 'm = Include all cases
- @ doanh thu [daanh_thu) ' Include f caze satisfies condition;
| |8 loai xe [loai_xe] quy=3 |
#> don gia [don_gia]
| #® o =
[ | @ qui
@ quy2 1 Rd &3] Functions: E
[ | ®awd | <=]>=] 415 =
1 = =]~ 1]213] Sau do, dua bi€n quy vao
- 2 &l1] o (.|| 0naybingnit C roi “=
L = 0] _Delete | 3” Continue
- Continue I Cancel | Help |

L A

Trd lai hop thoai phia trudc, ti€p tuc chon OK d€ hoan tit tao bi€n gia quy3, va tiép tuc
lam tuong ty cho quyl va quy?2.
2.2. Tao bién gia cho loai xe
Vao Transform, Recode, Into Different Variables. Tic l1a ching ta s€ ma hda lai
bién loai_xe, va s& cho ra mot bién mdi (néu chon Into Same Variables thi SPSS sé&

bién ddi rdi thay thé ludn thong tin clia bién cii).

Qudc Duy 5
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HINH 6

(1) Chon bién
loai_xe dua vao 6
nay

Céc Phuong phdp Phan tich

m\ Analyze Graphs  Utlties  Add-o

+ Recode into Different Yanables

% | a8 =] [ m(e
=

[A1 hieuy

— @ don gia [don_gia]
| |®aw

& quyl

| @ au

|| w3

@ doanh thu [daanh_thu

String Y ariable -» Output YWarable:

loai we --» id we

L]

Old and Hew Values...l |

/

Phén tich di liéu bing phdn mém SPSS 12.0°

=18
window Heln
(2) bit tén bién
mdi (vi du: id_xe)
x|

— Output Y ariable
Marne:

Iiu:l_:-ce \
Label:

Ii.. | /

(3) Change

. (4) Old and New Values

/

)8 | Eastel Eesetl Eancell Help |

CAR_SALE - 5P55 Data Editor =8| x|
Fil=  Edit Wiew Data Transform Analyze Graphe  Utilitier  Add-on:  Window  Help
Z|HS = oo =k al Flr EEF %l
I | (1)Gs vao (2) G& vao
i Recode into Differe/nt ! chit oto s6' 1 hoic 0 |
x| Ahle—————
- 0ldValue Mew Walue
® | Y alue: || 1 * Va_lue:|7 = System-mizzing
[ — % ) System-mizsing = Copy ald valie(z)
L @ " System- or user-missing Qld --» Mew:
" Fange: / fodd I ‘oka’ - 1
— |® I— —— I— = we tal' - 0 ﬂl
S Change |
" Bange:
— Lowest through | Hemoye |
— £ H 3) Add [T Output variables are stings Khi 2 ,gla .tl'l da\
— I- 515 1 [~ Corvert numeric strings bo nun] du'(jc Xac dll’lh thi
T Sau do ldp lai 3
o buéc cho xe tai. n Cantinue | Cancel | H Continue
|
12|Honda S0600|oto | 25300] 1| 00| Iﬂ
Y4 v s Data view £ varisble view, § ] | 3

S < a S

LAy dif liéu tir file DATA4-6 ctia Ramanathan.
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HINH 8

data 4-6 - 5PS5 Data E ditor =18 x|

File Edit “iew [Data Trangform gnalyzelﬁraphs Utilitizz  Add-ons  window  Help

=|J|8| = o] =k & e BlEE %2
|1 - COLLEGE |2E=.8
COLLEGE| FAMSIZE |HIGHSCH| MEDINC |[POVRATE| UNEMP | URB j
L

1 28,8 259 526 45,037 3.1 53 183
2 24.0 247 636 29,276 16,7 2,2 42
3 14,0 241 685 35,062 0,3 7.2 55,0
4 1945 248 a2.1 28314 122 9.4 310
5 14.4 250 672 32211 7.5 105 70,8
5] 11.1 2.84 518 28,230 104 157 316
7 316 2.64 549 51651 55 5.6 281

Bay gid ching ta s& hdi quy OLS két hop vdi phuong phidp Stepwise vdi bién phu

thudc 1a POVRATE, bién ddc 1ap 12 tit ca cdc bién con lai trong dif liéu.

T4c dung clia phuong phip Stepwise dugc hiéu ndm na 13 gitdp ching ta tim ra dudc
nhitng k&t hop clia cdc bi€n ddc 1ap sao cho két qui hdi quy sé& “tot” theo huéng cdc
gid tri thong ké t , F ¢6 y nghia, va viéc lya chon cdc két hdp nay sé& dudc cin cit vao
kha ning lam gia ting gia tri ctia R,

Pé€ bit diu, vio Menu Analyze, Regression, Linear roi dua bién POVRATE va 6

Dependent va cdc bién con lai vao Independent(s).

Qudc Duy 7
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Phén tich di liéu bing phdn mém SPSS 12.0°

HINH 9
data 4-6 - SP55 Data Editor =8| x|
File Edt “iew Data Transform  Analpze  Graphs  Utilihe:  window  Help
Ii’*l + Linear Regression x|
: Dependent:
|1 cpc | < college n =cF | ok I
@ famsize - |® ek Faste | urh var =
— ghighseh' ~Block 1 of 1 = TE
 E— meding . | | Beset | :
@ unemp Freyinus [ [=Hs 10
@ urb Independent(z]: ﬂl 65.0
[ & college - Help | 3.0
famnsize .
E ® = 70.8
B 6
tethod: I Stepwise ;" I 281
a8.5
| Vao Method, chon Selection Variable: 510
I Stepwise ] | Rk | 371
Casze Labels: 195
| v 12.4
40.0
WS »r | 5tati3tics...| Flats... | Save... | Optians. .. | 27
458

K&t qua hdi quy dugce trinh bay nhu sau:

Bang 1: Trinh bay thong tin cho bi€t SPSS di tim ra dugc bao nhiéu két hgp tot theo

thong ké t va F. Pdng thdi, cdc md hinh xudt hién sau s& c6 gid tri R* va R? hiéu chinh

16n hon mo hinh xuét hién truc (xem bang 2).

Variables Entered/Removed(a)

Variables Variables

Model Entered Removed Method

1 MEDINC Stepwise (Criteria: Probability-of-F-to-enter <= .050, Probablllty-i)f-F-to-
remove >=.100).

5 HIGHSCHL Stepwise (Criteria: Probability-of-F-to-enter <= .050, PrObabl“W‘ff'F'tO'
remove >=.100).

3 FAMSIZE Stepwise (Criteria: Probability-of-F-to-enter <= .050, Probablllty-ff-F-to-
remove >=.100).

4 COLLEGE Stepwise (Criteria: Probability-of-F-to-enter <= .050, Probablllty-i)f-F-to-
remove >=.100).

a Dependent Variable: POVRATE

Qudc Duy
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Bang 2:
Model Summary
Adjusted R | Std. Error of
Model R R Square Square the Estimate
1 .782(a) .612 .605 2.4870
2 .895(h) .800 .793 1.7999
3 .903(c) .816 .805 1.7445
4 .912(d) .831 .818 1.6870

a Predictors: (Constant), MEDINC

b Predictors: (Constant), MEDINC, HIGHSCHL

¢ Predictors: (Constant), MEDINC, HIGHSCHL, FAMSIZE

d Predictors: (Constant), MEDINC, HIGHSCHL, FAMSIZE, COLLEGE

Bang 3:
ANOVA(e)
Sum of

Model Squares df Mean Square F Sig.

1 Regression 545.424 1 545.424 88.181 .000(a)
Residual 346.376 56 6.185
Total 891.799 57

2 Regression 713.626 2 356.813 110.144 .000(b)
Residual 178.173 55 3.240
Total 891.799 57

3 Regression 727.461 3 242.487 79.679 .000(c)
Residual 164.338 54 3.043
Total 891.799 57

4 Regression 740.961 4 185.240 65.088 .000(d)
Residual 150.838 53 2.846
Total 891.799 57

a Predictors: (Constant), MEDINC

b Predictors: (Constant), MEDINC, HIGHSCHL

¢ Predictors: (Constant), MEDINC, HIGHSCHL, FAMSIZE

d Predictors: (Constant), MEDINC, HIGHSCHL, FAMSIZE, COLLEGE
e Dependent Variable: POVRATE

Qudc Duy 9
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Bang 4: Cic hé s6 hdi quy va thdng ké t

Coefficients(a)

Unstandardized Standardized
Model Coefficients Coefficients t Sig.
B Std. Error Beta
1 (Constant) 23.131 1.446 15.997 .000
MEDINC -374 .040 -.782 -9.390 .000
2 (Constant) 41.849 2.801 14.943 .000
MEDINC -.435 .030 -.909 -14.475 .000
HIGHSCHL -.288 .040 -.452 -7.206 .000
3 (Constant) 31.775 5.449 5.831 .000
MEDINC -.421 .030 -.880 -14.131 .000
HIGHSCHL -.235 .046 -.369 -5.111 .000
FAMSIZE 2.434 1.141 .148 2.132 .038
4 (Constant) 19.172 7.826 2.450 .018
MEDINC -.552 .067 -1.154 -8.284 .000
HIGHSCHL -139 .063 -.218 -2.214 .031
FAMSIZE 5.414 1.758 .329 3.079 .003
COLLEGE 195 .090 .380 2.178 .034

a Dependent Variable: POVRATE

Bang 5: C4c bién bi bd ra trong qud trinh chay hodi quy

Excluded Variables(e)

Partial Collinearity
Model Beta In T Sig. Correlation Statistics

Tolerance
1 COLLEGE .157(a) .998 .323 133 .281
FAMSIZE .339(a) 4.809 .000 544 .999
HIGHSCHL -.452(a) -7.206 .000 -.697 .921
UNEMP .342(a) 3.082 .003 .384 490
URB -.094(a) -1.133 .262 -.151 .993
2 COLLEGE -.038(b) -.324 747 -.044 .266
FAMSIZE .148(b) 2.132 .038 .279 .708
UNEMP .071(b) 733 467 .099 .386
URB -.010(b) -.155 .878 -.021 .955
3 COLLEGE .380(c) 2.178 .034 .287 .105
UNEMP -.055(c) -.485 .630 -.066 .270
URB -.114(c) -1.620 A11 -.217 .666
4 UNEMP .025(d) 212 .833 .029 242
URB -.091(d) -1.296 .201 -177 .645

a Predictors in the Model: (Constant), MEDINC

b Predictors in the Model: (Constant), MEDINC, HIGHSCHL

¢ Predictors in the Model: (Constant), MEDINC, HIGHSCHL, FAMSIZE

d Predictors in the Model: (Constant), MEDINC, HIGHSCHL, FAMSIZE, COLLEGE
e Dependent Variable: POVRATE

Qudc Duy 10



Chuong trinh gidng day kinh t& Fulbright Céc Phuong phdp Phan tich Phén tich di liéu bing phdn mém SPSS 12.0°
Nién khoa 2004-2005

Tuy nhién, viéc luva chon md hinh thich hgp cho nghién citu con phu thudc vao nhiéu
y&u t6 khéic nita, phudng phdp Stepwise chi 12 mot cich gitp c6 thé chiing ta tié€t kiém
thdi gian hay ggi ra mot y tudng vé viéc két hop cac bién doc 14p trong qué trinh hoi
quy. Né&u nhu chiing ta chua nim vitng vé hdi quy bdi thi sé khong phat huy dugc tién

ich cua phudng phdp nay.

Qudc Duy 11
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Giéi thi¢u

C6 rat nhiéu phan mém xu 1y dir liéu cho mon hoc Kinh té lwong. Cac
phan mém thudng duoc sir dung ¢ cic tén goi nhu 1a STATA, SPSS, EXCEL,
MINITAB, va Eviews. . . Cac phan mém nay déu c6 diém chung 13 giup chung ta
xtt 1y dit liéu mot cach nhanh chong. Tuy nhién, mdi phan mém lai ¢é nhitng dic
diém riéng. STATA co thé tot cho céac dit liéu tir cac cudc diéu tra 1én, SPSS ¢
wu diém xir 1y dir liéu mo ta t6t dudi dang bang biéu, EXCEL thi c6 ¢ khap moi
may tinh PC thong thuong ma khong can phai cai dat gi thém... Riéng mon hoc
kinh té lwong, chiing ta s& chu yéu st dung phin mém Evews véi phién ban 5.1.
Uu diém chinh cta EViews 14 c6 thé cho chung ta két qua nhanh chéng vé ham
kinh té lwong cho cac dit liéu chéo (Cross-Section data), dit liéu chudi thoi gian
(Time series data) va dir liéu bang (Panel data). Ngoai ra, phan mém nay lai duoc

chay trong méi truong Window nén rat it khi can nhé cac 1énh cu thé.



Chuong 1: LAM VIEC VOI EVIEWS 5.1

1.1. Khéi dong Eviews.

Biéu tugng ctua EViews trén man hinh Windows trong nhu thé nay:

B SIS SN EViews5.1

Nhan dip vao biéu tuong EViews va EViews bat dau hoat dong. Hay ghi
nhén menu chinh, cira sb 1énh, ctra sé chinh, va dong tinh trang (status line).

Menu chinh bao gém nhitng lira chon sau:

File Edit Objects View Procs Quick Options Window Help

Hay nhép vao mdi mét trong nhitng liwa chon nay va kiém tra cdc menu
phu xuét hién & phia dudi. Cac ban cé thé mudn tim hiéu mot sd chi tiét vé cac
chu dé trong Help. Phuong tién Help cuia Eviews rat tuyét voi.

Duéi menu chinh nay 1a mot ctra s, nguoi ta goi 1a cira sb 1énh. Cira sd
nay dung dé viét cAc cau 1énh va thuc hién mot sb cong vi¢e khéc.

Khi cac ban mé EViews lan dau tién, cira sd chinh con tréng vi cac ban
con chua xéac dinh tap tin 1am viéc nao (workfile) dé str dung.

T3 EViews
File Edit ©Object Yiew Proc Quick Options Window Help

[l Path = d:\mvdocumentibai tap kinh ke luong | DB = none | 'WF = none

1.2. Mé tap tin lam viéc (Workfile) da luu giir tir trwére.



Nhép File/Open/Workfile; mot man hinh mé ra, trén doé liét ké cac tap tin
trong thu muc mac dinh (default folder). Néu thu muc mic dinh khong phai la
thu muc ma anh chi mong mudn, thi cac ban co thé tim trong cac thu muc cho téi

khi tim ra thu muc ma cac ban mudn dung.

Lock irc | 29 BAI TAF KINH TE LUONG v| O * @
@blS.WFI @bai tap thong ke (du lieu).«ls.wFi1
@Iﬁl.wfl @biengia.wfl

B bals, wFl B thi, v 1

& bailS.wfl B untitled . WF1

| bai30. W1 i vidu, biengia. tienluong. WF1

@baiSl Jwf1 @ widu, cautruc.chuongs, WE1

File name: || | [ Open ]

Files of type: | Eviews workfile [*.wf1) w |

[ ] Update default directary

Dé chi ra cac workfile trén EViews, dong "Files of type" can xac dinh
Workfile (*.wfl).

Vi céac ban du dinh st dung thu muc nay thuong xuyén, nén cac ban nén
nhip chudt dé danh diu vao 6 vudéng (Update default directory) gitip cdp nhat
thu muc mic dinh & goc trai-phia dudi cira s6 Open nhu trén day. Lan sau, khi
cac ban khoi dong EViews, chudi File/Open/Workfile sé tu dong chi toi thu
muc nay.

Mo& workfile c6 tén bail5.wfl bang cach nhip dup vao nd. Cach khéc, cac
ban c6 thé boi den nd bang cach nhap don, sau d6 nhap Open.

V61 workfile dang mé , man hinh cta cac ban c6 dang:



%2 EViews

File Edit ©Object View Proc Quick ©Options ‘Window Help

= Workfile: BAI15 - (d:\mydocument\bai tap kinh te luong\bai15.wf1) |- |[O1][X]

Objeck Save Details+- | [Show ||Fekch ||Store || Delete || Genr || Sample
Range: 116 - 16 obs Display Filter: *
Sample: 116 -- 16 obs

[E]C
=] EQO

3 Unttitled 4

1 Path = d:\mwdocument\bai tap kinh te luong = DE = none = WF = bails

Thanh trén cung trén menu ctia Workfile chi toan b duong dan ddi voi
Workfile ndy; thanh tinh trang & dudi day ctia man hinh ciing chi duong dan nay,
va no6 chi workfile dang stir dung : WF = bail5.

Menu cuia workfile chtra cac niit bAm, bao gom:

View Procs Objects Label +/- Show Fetch Store Delete Genr Sample

Céc phim bam véi +/- 13 cac phim chuyén d6i thue hién cac chirc nang bat
VA tit.

Thong tin vé workfile nay xuat hién dudi thanh menu:

Range Display Filter: *

Sample

Cubi cung, phia trong cira s6 cia workfile, chiing ta thiy tit ca cac dbi
tuong dang c6 mit trong workfile nay: cic chudi (cac bién), cac nhom chudi,
vector hé s, vector phan du, va bit ctr phuong trinh, dd thi hay bang nao da
duoc dat tén.

Mubn dong file bail5.wfl hay nhap vao ddu X & goc phai phia trén cia
workfile nay.

Bay gio hdy nhap File. Ghi nh¢ riang cac workfile méi mo gan nhét sé
hién ra & phia dudi cing ctia menu trai ra phia dudi. Néu cac ban mubn mé lai

mot trong s6 do, chi viéc nhap vao tén cua no.



%2 EViews
Edit  Object Culick.  Cptions
Mew .3
Open »
Sawve

View  Proc Window  Help

Sawve As..,
Close

Impork 3
Expork 3

Print
Prink Setup,..

Run...
E:xit

0 d:Yeconometrics-Fulbringhthdata setidata sets\ramanathandata?-2.wFi1

1 d:\rwdocumentibai tap kinh ke luongbail 5.wf1

2 d:\mwvdocumentdethit43kddatat-4 . wF1

3 diymwdocumentibai tap kinh be luongibaid1 . wil

4 d:ymvdocumentdethit43kddatas-1 .wF1

5 d:\mwdocumentibai tap kinh te luonghbai bap thong ke (du lieu). xls.wFl

& d:\scienceresearchidetaicachociluanvancachociluanwanchochcahoibienmmoi wF 1
7 discienceresearchidetaicachociluanvancachocithai_cahoiwfl

& drmwdocurnentidethitdakddakas-z w1
o drmwdocurnentdethitd akdh dakas-4 w1

Path = d:\mwdocumentibai tap kinh te luong - DB = none . WF = none

1.3. Tao mt file lam viéc méi (Workfile) va nhap dir li€éu nghién curu.
1.3.1. Tao file lam viéc méi (New Workfile).
Sau khi da khoi dong Eviews céc ban co thé tao ra mot file lam viéc méi

br:ing cach nhép chudt vao nut File trén menu chinh, chon New/Workfile, khi do6

man hinh s€ nhu sau:

[=1[E3

SN Edit Object  Wiew Proc  Quick  Options  Window  Help

open » Database...
Save Program
Sawve As.., Texk File

Clase

Imnpork »
Expork »

Prink
Print Setup, ..

Run...
Exit

0 diiscienceresearchidetaicachociluanvancachochsalmon. daka. xls

1 d:\mydocumentibaigiang. kil powerpointidata_kbudidata-kkludiEhiduS_1.wF1

2 di\scienceresearchidetaicachociluanvancachocuanvanchoccahoibienmoi. waf 1
3 di\dienguildata-dien.wrF1

4 d;\mydocumentibaigiang. kil powerpointhdata_kblud'\data-kklodithidoS_ 1wl

S di\mydocumentibaigiang. kil powerpointhdata_kblud'\data-kklodithidu7_ 2. wF1

& di\econometrics-Fulbringhtidata sethdata setsiramanathanidata9-z.wF1

7 di\econometrics-fulbringhthdata sethdata sets\ramanathandatat-2 w1

& d:\mydocurnentibai bap kinh ke luong'«dkg.wFl

9 d:\ymydocurnentibai kap kinh te luongibailz. «ls

] wwelcame ko Eviews Path = d:\mwdocumentibai tap kinh te luong = DE = none . WF = none




Nhap chudt vaio Workfile, man hinh s& xuat hién ctra s6 Workfile Create

nhu sau:

Workfile Create

wWwharkfile ztructure type Drate specification
Drated - reqular frequency | Frequency: |-&-””UE'| b |
Ursztructured / Undated Start date: | |

D ated - regular frequency

Ealanced Panel End date: | |

w-:-r:l.afiles may be made from
Unstructured workfiles by later
zpecifying date andAar ather

identifier series. Marmes [optional]

WA | |

I (0] ] [ Cancel ] Page: | |

Nhép chudt vao miii tén ¢ khung Workfile structure type ta thiy co 3
loai cau triic file lam vige, 46 la:
- Date - regular frequency: Cau tric file 1am viéc véi dit liéu theo thoi gian.
- Unstructure / Undated: CAu tric file 1am viéc v6i dit liéu chéo.
- Balanced Panel: Ciu tric file lam viéc véi dit liéu dang bang.
@ Néu dit lidu ciia mau nghién ctru 1a dir liéu theo thdi gian thi chon Date
— regular frequency. Tiép theo, ban nhip chudt vao mii tén & khung Date

specification, khi d6 man hinh s€ nhu sau:

Workfile Create

“wlorkfile structure bppe [ ate =pecification

Drated - regular frequency Frequency: | Annual e

Start date: -
Semi-annual
Irregular D ated and Panel End date: Eqi?—,rtﬁrly
workfiles may be made from WEEH_-,-
Unstructured waorkfiles by later O ail 'I% day week,
specifying date and/ar ather Dailﬁ -7 daﬁ ek
identifier series. MHames [opti Integer date
Wh'F |
P :
I Ok ] [ Cancel ] 2= | |

Nhin vao frequency ta chon loai dir li¢u. Néu la dir li€u tirng nam ta chon
Annual; néu la dir li¢u nira ndm, chon Semi-annual; néu 1a dit li¢u tung quy,

chon Quarterly; néu 1a dit liéu tung thang, chon Monthly, néu 1a dir liéu tun,



chon Weekly,...Khi da chon loai dit li¢u thich hop, trong khung start date ta go
méc thoi gian dau tién (1995) - vi dy: ndm bt ddu cia mau dit 1iéu nghién ctru 13
1995 va nam cudi cung 1a 2005, va trong khung End date ta g6 mdc thoi gian
cudi cung (2005) ctia mau dit liéu. Sau khi hoan tit cac thi tuc trén ta bam OK,
mot file lam viéc maéi s€ duoc tao ra nhu sau:

™ Workfile: UNTITLED =13

|'-.-'iew ||F"r|:u:| Dbject| |F"rint ||Save ||Detai|s+,l'—| |Sh-:uw ||Fetch ||St-:ure "DE|E|:E ||Genr ||Sam|:ule|

Fange: 19952005 - 11 obs Display Filter: *
Sample: 1995 2005 - 11 obs

Bl C

kA RESID

* % Untitled A Mew Page

o Néu dit litu cia miu nghién cuou la d&r liéu chéo thi ta chon
Unstructure / Undated. Trong khung Data range ta gd s quan sat cia mau dir
liéu vao chd Obserations va bim OK. Vi du, ¢& mau 1 55 (n=55) thi ta g5 sb 55

vao. Khi d6, man hinh s€ nhu sau:

"8 Workfile: UNTITLED =13

Wig ||F"r|:u: |DbjE:n:I: Prink ||Sa'-.-'e ||Detai|s+,|'— |Sh-:uw "FEtEhl Skare |De|ete ||Genr| Sample
Fange: 155 -- 55 obs Display Filter: *
Sample: 155 -- 55 obs

[B]C
EA RESID

>N Untitled 4 Mew Page

* Néu dit liéu cua mau nghién ctu la dir liéu dang bang thi ta chon
Balanced Panel.

(Trong tai liéu nay chi yéu trinh by cdach sit dung Eviews véi dit lidu
nghién ciru theo thoi gian va dir liéu chéo, con dir liéu dang bang khéng dwoc dé
cdp. Ban doc muon biét cach sir dung Eviews voi dir liéu dang bang co thé tim

doc ¢ mét s6 sach huéng dan khdc hodc xem phan Help trong Eviews).



1.3.2. Nhap dir liéu nghién ciru.

Sau khi dd tao ra file lam viéc mdi, cac ban co thé nhap dir li€u vao
Eviews bé‘mg nhiéu cach khac nhau, sau day 1a mot sb cach thuc dé nhap dir li¢u
thuong dugc str dung.
1.3.2.1. Nhép dir liéu bang cach copy va dan (Copy va Paste).

Sau khi cac bién da duoc xac dinh, cac gia tri cua ching c6 thé duoc nhap
vao bang cach sir dung 1énh copy, sau d6 dan (Paste) vao man hinh ctia bang tinh
EViews. Cac ban c6 thé copy va dan tir nhiéu ngudn, bao gdm ca thu dién tir. Doi
khi cac ban phai lwu giit dit liéu nay trude hét nhu 1a mot tap tin ngdn ngir (text
file), sau do copy va dan no.

Trude khi bat ddu thao tac copy/paste ndy, cic ban phai tao ra cac bién
trong workfile muc tiéu. Hiy tuong twong rang cic ban mudn copy va dan mot
bién c6 tén Y vao workfile ciia minh.

Pau tién, hdy md workfile ndy, sau d6 nhip Genr va danh may Y = NA,
sau d6 bam OK, dong tac nay tao ra mot bién c6 tén Y nhung tit ca cac gia tri

cua n6 déu khong c6. Cac ban co6 thé quan sat ¢ cac hinh sau day.

B Workfile: UNTITLED

Wiew || Proc Objectl Prink || Save ||Details+)- |5h|:|w Fekch ||Store || Delete || Genr || Sample

Range: 112 - 12 abs Display Filter: *
sample: 112 - 12 obs
B]C Generate Series by Equation E|
M RESID —
Enter eguation
=N
Sample

112

] ] [ Cancel

< >‘_x Untitled 5 MNew Page /




%3 FWiews

File Edit Object Yiew Proc CQuick Options Window Help

8| Workfile: UNTITLED

Object Save Details+)- | |Show ||Fetch ||Store |[Delete [ﬁ]ﬁample

Hange: 112 - 12 obs Display Filter: *
oample: 112 - 12 obs

[B]C

M RESID

MY

# Untitled 4 New Page

[ ¥ successfully computed. Path = d:\mydocumentibai tap kinh te luong = DB = none | WF = untitled

Mo chudi Y. Bay gid nhap Edit+/-. Lic ndy, cac ban hiy boi den va copy
dir liéu cho Y tir ngudn ctia n6 (chang han copy dit liéu Y tir Excel), sau d6 nhép

vao 6 dau tién cua chudi Y trén EViews va nhap Edit/Paste & phan menu chinh

(hodc cac ban cling c6 thé bam chudt phai, sau do Paste). Dit li¢u nay roi vao vi
tri ma cac ban da chon. Hoan tat thao tac ndy bang cach tit edit (nhap Edit+/-).

File Edit ©Object Wiew Proc Quick Options  indow  Help

(0 £ ) L]
Object Save Details+]- | [Show [[Fetch [|Stare [|Delete |[(Genr |[Sample
Range: 112 - 12 abs Display Filter: *
Sample: 112 - 12 obs
EC - . : .
A RESID : =
CObject |[Properties Name Freeze | | Default A Edit+,|'— Smpl+)- [La
| Y
| | | | |
Last updated: 050903 - 15:44 ~
Modified: 112 & y=na
4 Untitl =
1 1 P,
2 2 [,
3 3 P,
4 4 A,
5 5 [, el
5 < | >

[l Path = d:\mydocumentibai tap kinh te luong | DB = none | \WF = untitled
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1.3.2.2. Nhap dir li¢u tir ban phim.

Gi4 st ta da tao ra mot file lam viéc mdi ¢6 dang nhu sau:

L .
‘w2 EViews

File Edit ©Object Wiew Proc  Quick Options  Window  Help

W Workfile: UNTITLED =13

COhject Save Details+]- | [Show |[Fetch [|Store || Delete [[Genr || Sample

Range: 112 - 12 0bs Display Filter; *
Sample: 112 - 12 obs

2 Untitled /4 Mew Paoe

[l Path = di\mvdocumentibai tap kinh te luong | DB = none  WF = untitled
—

Tir cira s6 Eviews ta chon Quick/Empty Group(Edit series), mot cira sO

s€ xuat hién nhu sau:

W8 Group: UNTITLED Workfile: UNTITLED: :Untitled\ M=1E3

|'-.-'iew ||F"r-:n: Object |Print Mame |[Freeze | | Default w |S-:url: ||Transp-:use| Edit+/- ||Smpl+-

obs
obs

Cira s6 nay c6 cdu tao gidng nhu mot bang tinh Excel, do d6 chung ta co
thé nhap dir liéu vao bang tinh nay mot cach dé dang nhu ching ta nhap dir liéu
vao Excel vay.

Nhin vao cira s0 trén ta thdy cot thir nhat ghi thir tw cac quan sat. Tir cot
thr hai ban ¢6 thé nhap dir liéu cta cac bién, mdi cot nhap vao mot bién.

Vi du, dé nhap dir liéu cia mot mau quan sat (n=12) gém cac bién Y, X2,

X3 ta tién hanh nhu sau:



11

Pau tién ta nhap dir li€u cua bién Y trudce (di nhién cac ban co thé nhap dir
liéu cua bién X2 hoac X3 trudc déu duogc) vao cot thir hai, ta nhap chudt vao 6
dau tién cua cdt nay va go tén bién Y vao, sau d6 bam Enter. Man hinh s€ co

dang nhu sau:

W Group: UNTITLED Workfile: UNTITLED::Untitled\ =13

obs il | | |

obs ' .
1 M |
2 A
3 MA
1 M
5 MA -
6E__|< Y >

Luc ndy cac ban gd lan luot gia tri quan sat caa bién Y vao 6 dong khung
(bén trong c6 chit NA — Not Available). Sau khi nhap xong dit liéu cua bién Y,
céc ban co thé tién hanh nhap dir li¢u cua cac bién X2, X3 mot cach tuong tu.

Két qua nhap li€u cua céc bién sau khi hoan thanh s& duogc thé hién nhu man hinh

Sau.
W Group: UNTITLED Workfile: UNTITLED::Untitled\ M=
'view |[Proc [[object | [Prink [Mame ||Freeze| | Default w |Sort [ Transpose | |Edit+i- |[Smpl+- [|1nsDel
17
obs i | 2 | 3 | |
ohs W e w3 #
1 126.0000| 17.00000 | 11.00000
2 148.0000 23.00000 14.00000
3 105.0000 16.00000 5000000
4 162.0000 22.00000 16.00000
5 101.0000 14.00000 5. 000000
5 175.0000 2400000 17.00000
7 160.0000 23.00000 16.00000
g 127.0000 156.00000 11.00000
9 138.0000 16.00000 12.00000
10 143.0000 21.00000 14.00000
11 168.0000 22.00000 156.00000
12 137.0000 13.00000 13.00000 v

Sau khi nhap li¢u xong, dong cura s6 dir liéu bang cach nhap chudt vao 6

c6 dau X ¢ gbc trén bén phai ctra s6 nay.
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1.3.2.3. Nhap dir liéu tir cAc phan mém khac.

Dit liéu c6 thé duoc nhap vao tur cac tp tin Lotus, Excel, SPSS,
MINITAB hoac ASCII.

bé nhap dugc mot file s6 liéu tir Excel vao Eviews ban can phai ghi nhé:

- Tan suét (loai) cta sb lidu trong file nay 1a gi? (S6 liéu chéo hay s liéu
theo thoi gian. Néu 1a s liéu theo thoi gian thi tan suét thoi gian 13 thang, quy,
nim, tuan hay ngay,...).

- Thoi diém bat dau va thoi diém két thac ddi véi chudi thoi gian, néu 1a
dir liéu chéo thi c6 bao nhiéu quan sat tit ca (c& miu la bao nhiéu).

- C6 bao nhiéu bién s va tén ciia cac bién s6 d6. Ban ciing can ghi nhd 1a
cac bién trong file Excel 12 ghi theo cot hay theo hang.

- S liéu bat dau dugc ghi ¢ 6 nao, co tén bién sd ¢ 6 dau tién hay khong?

- S liéu ghi trong file Excel duoc ghi & sheet nao? (Tén sheet?).

Chung ta biéu dién voi mot tap tin Excel c6 tén Bail8.xls chira dir liéu cua
ba bién gdm: Y (Doanh s6), X2 (Chi phi quang c40), X3 (Tién luong ctia nhan

vién tiép thi) cta 12 cong ty. Dit lidu trong file Excel khi mé ra man hinh cia né

c6 dang nhu sau:

Microsoft Excel - Bail B.xls . E
@_1 File Edit View Insert Format Toaols Daka  Window Help  Adobe PDF -8 X%
RN = NEWE IS NN NN SR RN R T AN NN - 2]
i Times Mew Roman -12 - | B I H|§§§3|$|i§ B - A~ __|-‘,:T|E
B2 - A 126
A | B J ¢ | o | E | F | 6 | B &

1 IT Y X2 i3

2 1 I 126 -I 17 11

3 2 148 23 14

4 3 105 18 9

5 4 162 22 16

& 3 101 14 9

7 & 175 24 17

2 7 160 23 15

9 a 127 15 11

10 9 138 16 12

11 10 143 21 14

12 11 158 22 15

13 12 137 13 13 -
M 4« v w]y Sheetl £ Sheet2 ' Sheet3 / | < 3l
Ready
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Quan sat file dir li¢u nay ta théy dir 1i¢u nghién cuu la dir liéu chéo; co
tong cong 1a 12 quan sat; c¢6 ba bién s6 13 Y, X2, X3; ca ba bién sd nay déu duoc
ghi theo cot; s lidu bat dau duoc ghi & 6 B2, véi tén bién s6 14 Y & 6 dau tién
(B1); va tap dir liéu nay duoc ghi & Sheet3. Cac budc tién hanh nhu sau:

Pau tién cac ban phai tao ra mot file lam viéc (Workfile) méi. Cach tao ra
mot file lam viéc da duogc trinh bay & ph?m trén. File lam viéc sau khi duoc tao ra

s€ c6 man hinh nhu sau:

B [ Workfile: UNTITLED

Wigw [[Proc || Object |F‘rint SavelDetaiIs+,l'-| Show |Fet|:h Store |Delete|Genr Samplel

Hange: 112 -- 12 obs Display Filter: *
sample: 112 - 12 obs

(B]

b4 RESID

i >l Untitled a_i Mew Page /

Trong cura sO nay ta thdy c6 vector h¢ so6 “C” va vector phan du “Resid”

duoc Eviews tu dong tao ra. Vector hé s6 “C” chua cac hé sd hoi quy duoc udc
lwong. Vector phan du “Resid” chira phan du. Do vay, khong duoc dung “C” va
“Resid” dé dat tén cho cac bién khac.

Tir cira s6 Workfile nay ban nhip chudt vao nut Proc/Import/Read Text-

Lotus-Excel...Ban sé duoc nhin théy nhu ¢ man hinh sau:



14

%1 Views

File Edit Object Miew Proc Quick Options  window  Help

| Workfile: UNTITLED

[M[ﬂ] Obiject mm Details+/-| [Show ||Fetch || Store || Delete [@] Sample
Fan  Set Sample... Display Filter: *
Sar
Structure/Resize Current Page. ..
% E Append to Current Page. ..
Contrack Current Page. ..
Reshape Current Page L4
Copw/Extract from Current Page  #
Sort Current Page...
Load \Warkfile Page ...
Save Current Page ...
2 Rename Current Page ...
Delete Current Page
Load Warkfile Page. ..
Export r Fetch objects from DE. ..
TSD File Innport. ..
DRI Basic Economics Database. ..
] Path = d: Read Text-Lotus-Excel,., are | WE = untitled

Sau khi chon Proc/Import/Read Text-Lotus-Excel...nhu chi dan ¢ hinh
trén, va ban phai chi ra dudng dan va tén file. Trong vi du nay file Bail8.xls co
duong dan 1a: D:\MYDOCUMENT\BAI TAP KINH TE LUONG)\ Bail8.xIs.

Khi d6 man hinh duoc mé ra nhu sau:

Look in: | 3 BAI TAP KINH TE LUONG vl @ m- t
E|bailo.xls B bailS. wFl BB
ElBai11.xls B Bai1s.xls Elba
== Bailz.pdf Eleails.xls Elba
EHEai1z.«ls = Bailg, xls ElEa
B bails.<ls ElEa
B bail4.xls B Baiz0.xls Edea
45 | g
File name: |Bai1 B.xls | [ Open ]
Fil=z of type: | Text-A5C1 [=%] w | [ Cancel ]
[] Update default directon

Sau khi ban nhap chudt vao nut “Open”, cira s0 dudi day s€ xuat hién.
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Excel Spreadsheet Import E|

D ata arder | pper-eft data cell Excel 5+ zheet name
() By Observation - seres in columns

. . B2 SHEET3
() By Series - zefies in rows

M ames for zeniez or Mumber if named in file

3

Import zample

Feszet zample to:
112

| Current gample
| Wworkfile range
| Toendof range

[ Ok ] [ Cancel ]

Trong khung “Data order” mday tinh da mac dinh dir liéu duogc ghi theo
cot. Vi vy, ta khong can phai chon nira vi dir li¢u cua file Bail8.xls dugc ghi
theo cot. Néu dit liéu ghi theo hang ta chon “By Series — series in rows”.

Trong khung “Upper - left data cell” may tinh dd mac dinh dir li¢u dugc
ghi bit dau ¢ vi tri 6 B2. Do d6, ta khong cin thay d6i gi ca vi dir liéu cua file
Bail8.xls duoc ghi bat dau ¢ 6 B2. Gia s dit liéu bat dau ¢ 6 C2 hay A2 thi ta
phai thay B2 bang C2 hay A2 cho phu hop.

Trong khung “Excel 5 + sheet name” ching ta phai gd vao chir “sheet3”
vi dit liéu cua file Bail8.xls duoc ghi & sheet3. Néu ban khong gd vao tén sheet
(sheet name) 13 gi, khi d6 may tinh s& mic nhién lay tir sheetl.

Trong khung “Names for series or...” ta nhip vao tén cila cac bién sb,
mdi bién sb cach nhau it nhat mot khoang tring. Trong truong hop file c6 nhiéu
bién s6 thi ta chi can nhap s6 bién sb. Trong vi du nay ta nhap sé bién s 1a 3.

Sau khi lam xong cac budc ¢ trén, ban chon “OK” dé hoan tat viéc nhap

liéu. Khi d6, mot cira s6 s€ xuat hién nhu sau:
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B Workfile: UMTITLED

View |P'rl:u: |Ohject| Printl Savel Detai|s+,l'-| Shiow |FE.-tl:h |St|:|re| Delete |Genr| Sample

Fange: 112 - 12 obs Display Filter: *
Sample: 112 -~ 12 obs

[BElC

EA RESID

bA w2

B K3

BA v

< >: Untitled :{ MNew Page /

Workfile nay chua c6 tén. Ban c6 thé luu workfile nay bang cach nhap

vao “Save”, dat mot tén ma ban mudn, luu & thu muc nao, 6 dia nao la tuy ban. O
day t6i luu v6i tén 1a Bail8.wfl. Luu y, phin md rong cua file Eviews 1a wfl
may s€ tu gan. Mot khi ban da luu lai 101, sau nay ban mubn st dung workfile
nay ban khong can phai nhap dir liéu lai tir dau.

Bang cach nhap dap chudt vao ting bién, cac ban co thé kiém tra xem dit
liéu da dugc nhdp vao nhu mong mudn hay chua. Cac ban cling c6 thé md nhiéu
bién cung luc trén mot nhom (Group) theo ther ty ma minh muén bang cach ban
nhan phim Ctrl va nhép chudt vao bién sé mong muén. Sau khi da chon xong
céc bién sd, ban chi can dua chudt vao bat ky vi tri nao trong phﬁn da duogc danh

d4u rdi bAm chudt phai, chon Open/as Group. Cac ban co thé nhin théy O cac

hinh sau.

T3 EViews
File Edit Object Wiew Proc  Quick  Options  Window  Help

Object Save [|Details+)- | |Shaow [|[Fekch |[Store ||Delete || Genr || Sample

Range: 112 - 12 obs Dizplay Filter: *
Sample: 112 - 12 obs

as Equation. ..
as WaR..,
as Multiple series

Copy
Paste

Paste special. ..

Update from DE. ..
Stare ko DE...
Object copy ...

Rename...
Delete

| Path = d:mydocumentibai tap kinh te luong | DB = none | WF = baild
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%3 EViews

File Edit ©bject “iew Proc Quick ©Options Window Help

™ Workfile: BAI1B - (d:\mydocumentibai tap kinh te luong\bai1B.wf1) [~ |[C1][X
™ Group: UNTITLED Workfile: BAI8::Untitled\ =13
Range: 112 F‘rcnc Cbject Name Freeze | | Default Transpase Edit+/- || 3mpl+)-

Sample: 112
ohs v %2 #3] |

126.0000 17.00000 11.00000 -~
1438.0000 23.00000 14.00000

105.0000 15.00000 9.000000

162.0000 2200000 16.00000

101.0000 1400000 9000000

175.0000 2400000 17.00000

160.0000 23.00000 15.00000

127.0000 15.00000 11.00000

135.0000 16.00000 12.00000

143.0000 21.00000 14.00000

158.0000 22.00000 15.00000

137.0000 13.00000 13.00000

—

2% Untitled

2
3
4
5
[}
i
a
=)

111 Path = d:imydocumentibai tap kinh te luong | DE = none | WF = baild

Nhu vay, ta da nhap xong dir li€u tr mot file Excel vao Eviews theo mong

mudn. Trong nghién ctru nguoi ta thuong thich nhap lidu bang cach nay hon.
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Chuong 2: LAM VIEC VOI MQT WORKFILE

Sau khi da tao ra mgt workfile méi va nhap dir li¢u xong, chiing ta co thé
tién hanh cac phan tich nhu: Tinh céc tri théng ké mo ta, vé dd thi, uéc luong
ham kinh té luong, kiém dinh gia thuyét, du bao...

2.1. Lwa chon cac bién tir mét Workfile.

Sau khi khoi dong Eviews, ban hdy md mot workfile da duoc tao ra tu
trude bang cach nhip vao File/Open/Workfile, sau d6 tim dén file cin mo (vi du
& day 1a file c6 tén Bail8.wfl) hiy nhap dup vao Bail8.wfl.

Vé6i myc dich Iya chon mot bién (hodc nhiéu bién) dé 1am viéc, ban hiy
bdi den chiing. Néu ban mudén boi den nhiéu bién, thi hay giit phim Ctrl va nhap
vao mdi bién, hodc kéo con trd qua cac bién ma ban mudbn bdi den. Hiy bdi den
Y, X2 va X3.

Nhép dap vao mét trong cac bién di boi den (hodic nhdp chudt phai),

chon Open/ as Group, va sau d6 ca ba bién déu hién trén bang tinh nhu hinh

sau:

%8 Views

File Edit ©bject Wiew Proc  Quick Oprions  Window  Help

g:nmgﬁ;e' ?I ?Ig @ Object lame ||[Freeze | | Default w Transpose | |Edit+]- || Smpl+/-
= abs ] 7] ] |
1260000 17 00000 11.00000
143.0000 23.00000 14.00000
105.0000 18.00000 9. 000000
162.0000 22.00000 16.00000
101.0000 14 00000 9. 000000
1750000 24 00000 17.00000
160.0000 23.00000 15.00000
127.0000 15.00000 11.00000
135.0000 16.00000 12.00000
1430000 21.00000 14 00000
1458.0000 22 00000 15.00000
137.0000 13.00000 13.00000

—

> Untitled

2
3
4
5
&
7
a
=

111 Path = d:ymydocumentibai tap kinh ke luong - DB = none | WF = baild

Nhép name va dit tén cho nhém Y, X2, X3 véi tén nhém ma ban thich.
Ban c6 thé kiém tra chudi Y, X2, X3 bﬁng cach st dung cac phim «—1—| dé di

chuyén trén bang tinh.
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2.2. Vé @b thi trong Eviews.

C6 nhiéu cach dé v& d6 thi trong Eviews, va Eviews ciing cho phép chung
ta v& nhiéu loai d6 thi khac nhau. Sau day trinh bay hai cach vé& chi yéu.

Vé @6 thi bang cach mé chudi dwéi dang bang.

@ Néu ban muén v& dd thi mé ta xu hudng su bién thién ctia modt bién
(hay nhiéu bién) nao do, tir cira s6 nhém ma ta di md nhu & trén, ban nhin

View/Graph/Line nhu hinh sau:

3 EViews

File Edit ©bject WView Proc Quick Options ‘Window Help

Range: 112
Sample: 1 12

Group Members w2 | w3 | |
Spreadshest w2 w3
Dated Data Table 17.00000 11.00000
Graph » Line

Multiple Graphs 3 Area

Bar

Descripkive Staks

Tests of Equality, ..
M-way Tabulation. ..
Correlations
Covariances

Principal Components. ..

3 Untitled 4

Correlogram (17 ...
Cross Correlation (23 ...
Cointegration Test, ..
Unit Rook Test...
Granger Causality, ..

Spike

Scatker

=¥ line

Error Bar

High-Low {Open-Close)
Pie

<, Q0000

Label

13.00000 13.00000

Path = d:ymvdocument'ibai tap kinh te luong

75000007

DE = none  WF = bailg

Két qua duoc thé hién ¢ hinh sau:

Workfile: BAI18::Untitled}

R Group: UNTITLED

|'-.-'iew||F"rDc Tibject Print|Name"Freeze Sample"Sheet"Stats Spec|

200

1604

1204

20

a0
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Luu y: Néu ban chi v& do thi cho mét bién thi nén mé mot bién thoi. Néu
ban chon Graph thi may s& v& do thi cta tat ca cac bién sb co trong Group trén
cung mdét h¢ truc toa dd, voi truc tung la bién s6 dugc chon, truc hoanh 1a th tu
cac quan sat (néu 1a dir lidu chéo) hay thoi gian (néu 1a dir liéu theo thoi gian).
Céc bién sb duogc v& véi cac mau khac nhau dé ban dé nhan biét. Néu ban chon
Multiple Graphs thi mdi bién sb dugc vé& trén mot dd thi riéng bi¢t.

< Néu ban mudn vé dd thi phan tan cua hai bién nao d6 (vi du, ta v& do
thi phan tan ciia Y theo X2). Pé vé& d6 thi nay trudc tién ban hdy md bién X2 va

Y trén cung mdt nhém (ghi nhé 1a bién s6 nam trén truc hoanh chon trude roi

maoi chon bién s6 trén truc tung), xem hinh sau:

W Group: UNTITLED Workfile: BAI1B: :Untitled\ =13
['-.-'iew][Prnc][Dbject] [Print][Name][Freeze] Dr=fault d [SDrt][Transste] [Edit+,|'—][5mpl+,l'—] Ing
obs w2 | ¥ | | |

1 17 .00000 126.0000 ~

2 23.00000 145.0000

3 158.00000 105.0000

4 2200000 162.0000

5 1400000 101 .0000

=] 24 00000 175.0000

i 23.00000 160.0000

8 1500000 127 .0000

9 16.00000 138.0000

10 21.00000 143.0000

11 2200000 153.0000

12 13.00000 137.0000 3

< >

Tir ctra s6 ndy ban chon View/Graph/Scatter/simple Scatter hoac
View/Graph/Scatter/ Scatter with Regression,...khi d6 do thi phan tdn sé nhu
sau:

N Group: UNTITLED Workfile: BAI18::Unt... [= |[B]EX]
[vigw |[Proc ||[object ] [Print|[Mame |[Freeze| [Sample |[Sheet |[Stats |[Spec]
120

[=]
170

150

150

140
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 Group: UNTITLED Worlkdfile: BAI18::Unt... [= |[B][]

'v'iew| Prioc "Dbject| |F"rint "Name "Freeze| Sample |Sheet ||5tats ||S|:|ec

Nows, M2

120

170 4
160
1500 ]
=— 140
120

120

110

100

(=]
12 14 16 18 0 =r 24 35

Ban c6 thé thdy su khac nhau cta hai cach chon véi hai dd thi khac nhau
nhu hinh trén. Trén ctra s6 Group c6 nhiéu thuc don khac nhau, mdi thuc don co
nhiéu lya chon khac nhau, & day khong trinh bay hét cac lua chon dé. Ban doc co
thé thu tung Iya chon mat roi xem két qua dé rut ra bai hoc riéng cho minh.

V& do thi khong cin mé chudi duwéi dang bang.

Biy gid hdy tr& lai workfile. Hiy vao menu chinh va nhdp vao
Quick/Graph dung dé vé& d6 thi linh dong hon. Cach v& nay khong can phai mo

chuoi dir liéu nhu cach da v€ ¢ trén.

%3 EViews
File Edit ©bject View Proc Eel&® Options Window Help
Sample. ..
Generake Serigs. .,
FRange: 112 - 120 Line graph Display Filter. *
Sample: 112 ~ 120 pty Group (Edik Series) ar araph
E]C Series Statistics L
B RESID Group Statistics 3 }
hA K2 Estimate Equation... Pie
BA %3 Estimate YAR...
bA ¥

2% Untitled £ Mew Page

Path = d:\mvdocumentibai tap kinh te luong |~ DB = none | WF = baild

Mot cua s6 mo ra yéu cau ban xac dinh chudi hodc cdc nhéom, ban can

danh may X2 Y, mdi bién cach nhau mot khoang tring va nhian OK. Bién ma ban
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liét ké dau tién duoc vé trén truc hoanh. Hay luu y to1 su da dang cua céac lya

chon trong menu.

4 47 e e o S e AR

T3 Fifiews

N

View Object] (Print <

Range: 112 - 12 off  List of series, groups, and/or series expressions by Filter:
Sample: 112 - 120 3

|2 Untitled 4 MNew Pade

Path = d:\mydocumentibai tap kinh te luong |~ DB = none © WF = baild
P ——

53 FViews

File Edit ©Object View Proc Quick ©Options ‘Window Help

M Workfile: BAI

M Graph: UNTITLED Workfile: BAI1B::Untitled\ =3

Yign || Proc || Object —
Wigw Object Print |Mame| [AddText [[Line/Shade |[Remove | | Template || Options ||Zoom
ange: -
Sample: 112 - e o
170 4
[B]C
M RESID 160 - e
bA W2 150 ] .
&3 o :
B v T e e
130 4
oo
120 4
110
o
1I:“:| ? T T T T T
12 14 16 13 0 Iz 34 W
2% Unttitled £ M Wi

[l Path = diymvdocumentibai tap kinh te luong |~ DB =none | WF = baild

2.3. Tinh cac tri théng ké mé ta ciia mau.

Gia str ta muén tinh cac tri théng ké mo ta cua cac bién Y, X2, va X3 ta
lam nhu sau:

Trudc tién cac ban lua chon va md cac bién can tinh trén mot Group, sau

d6 chon View/Descriptive Statistics/Common Sample.
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%43 Eliews
File Edit ©Object Wiew Proc Quick Options Window Help

W Workfile: BAI18 - (d:\mydocumentilecture of econometrics\hd-ewi. .. EI@|E|

MCIIE w Group: UNTITLED Workfile: BAI1B::Untitled\ =1(E3]

Sample: 1 13
BlC Wiew ||Proc |[Object | |Print ||Mame [|[Freeze | | Defaulk - Transpose Edit+/- [| Smpl+/-
£A

ESID Group Members w2 | X3 | |
Spreadshest 17.00000 11.00000 e
Dated Data Table 23.00000 14.00000
Graph » | 18.00000 9. 000000
Multiple Sraphs » 22 00000 16.00000

a0
a0 B

Crescripkive Staks Common Sample

Tests of Equality. .. Individual Samples oo
M- ay Tabulation. ., Boxplots... oo
Correlations >

16.00000 12.00000
21.00000 14.00000
22.00000 15.00000

Covariances L4
Principal Components. ..

Correlogram 17 ...
Cross Correlation (23 ...
Caoinkegration Tesk. ..
Unit Rook Tesk. ..
Granger Causality. ..

>4 Untitled

Label

= di\mydocurnentibai tap kinh te luong = DE = none ~ WF = bails

%2 FYiows

File Edit ©bject Wview Proc  CQuick Options  window  Help

=0 Workfile: BAI18 - [d:\mydocumentilecture of econometricsthd-ewvi. ..
Range: — =
SR ANSRE = Group: UNTITLED Workfile: BAI18::Untitled\ =3

Object Mame [|Freeze | |Sample ||Sheet || Stats [Sp?]
¥ | 2 | w3 |
140.0000 19.00000 13.00000
Median 140.5000 19.50000 13.50000
faximum 175.0000 24.00000 17.00000
rinimurm 101.0000 13.00000 9. 000000
Std. Dew. 22 62340 3.931227 2628515
Skewness -0.322074 -0.1965919 -0.188223
Kurtosis 2228044 1.490657 1.903047

Jarque-Bera 0.505421 1.216612 0.672509
Probahility 0.776E93 0.544272 0.714441

=10 g}

2% Untitled 4 MNew Page

la Path = d:\mydocumentibai tap kinh ke luong | DB = none | WF = baild

2.4. Tinh hé s6 twong quan (ma trin twong quan) giira cac bién.

Gia str ta mudn tim ma trdn twong quan cua cac bién Y, X2, va X3 ta lam
nhu sau:

Truée tién cac ban lya chon va m& cac bién can tinh trén mot Group, sau

d6 chon View/Correlations/Common Sample.
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W2 EViews EEX
File Edit Object Miew Proc  Quick  Options  Window  Help
B Group: UNTITLED Workfile: BAI18::Untitled\ =13
View ||Proc || Object | [Prink |[Mame ||Freeze | | Default ~ Transpose | |Edit+/- || Smpl+]- || Ing
Group Members Ha | w3 | |
Spreadshest 1700000 11.00000 ”~
Dated Data Table | 23.00000 14.00000
RESID @raph » | 15.00000 9. 000000
Multiple Graphs » o 2200000 16.00000

Descripkive Staks . 14.00000 8.000000
" | 24.00000 17.00000

Tesks of Equality. ..
M- ay Tabulation,.. i ?,S_'DDDDD ]?'DDDDD

Common Sample 0od
Covariances » Pairwise Samples 1383
Principal Components. .. - =2 Q0000 15 00000
Correlograrm (13 ... - 13.00000 13.00000

Cross Correlation {23 ...
Caoinkegration Test, ..
Urik Rook Test., .
Granger Causality. .

Label

raen = d:\mwdocumentibai tap kinh te luong | DB = none . WF = baild

%8 EViews
File Edit Object View Proc Quick Options  ‘Window Help

B Workfile: BAI18 - [(d:\mydocumentilecture of econometricsihd-ewi...

[view|[Froc){Obiect] [Print](SaveDetais+/-] [Show][Fetch)[Store [Delste (Genr)(Sample]

Correlation Matrix
W2 | %3
"2 %3
1.000000 0763558 | 0.986050
0.763555 1000000 | 0774197
0.986050 0.774197 1.000000

¥ Untitled /4 MNew Page

[l Path = diymydocumentibai tap kinh te luong | DB =none  WF = baila

2.5. Lwa chon miu dir liéu (dinh miu méi).

Lua chon mau dit liéu 1a chon giai doan nghién ctru trong dir liéu hién co
trong workfile. Chung ta thuong mudn tap trung phan tich vao mot mau phu cua
dir liéu. EViews cho phép chiing ta 1am diéu nay theo hai cach: (1) bang cach xac

dinh khoang mau ma ching ta muon xem x&t, (2) hodc 1a bang cach xac dinh céc
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quan sat thoa min mot diéu kién logic (if) ndo d6. Néu ching ta str dung ca hai
phuong phap, thi miu két qua 1a giao cua cac miu dugc tao ra boi hai phuong
phap nay.

Vi du, bay gio ta mudn sir dung mot mau méi gdbm 7 quan sat, tir quan sat
tht 4 dén quan sat tha 10 trong miu ndy. Pé lam viéc ndy ta nhdp vao nit

Sample trong bang tinh va danh vao mot mau méi: 4 10 (mdi con sb cach nhau it

nhit mot khoang tring).

File Edit ©Object Migw Proc  Quick  Options  ‘Window: Help

Sarnple: 112 12 ob ke o

Sample range pairz [or zample ohject to copy)

41d

IF condition [optional]

|2 Untitled £ New Page

] Path = diimydocurmentibai bap kinh b2 luong | DB = none | WF = bails

Sau khi ddnh vao mot mau méi theo mong muon, ban chon OK, cong vi¢ce
s€ hoan tat. B¢ kiém tra mau dir li¢u mdi c6 dung nhu mong muodn khong, ban

hdy mé& cac bién ra theo nhom sé& thady man hinh c6 két qua nhu sau:

File Edit ©Object Wiew Proc Quick Options Window Help

H Workfile: BAI1B - (d:\mydocumentilecture of econometrics\hd-ewi... |Z||§”z|

Wiew ||Proc ||Object | |Print ||Save || Details+)- | |Show [|Fetch |[Store ||Delete || Genr ||Sample

Range: 120 -- 20 obs Display Filter: =
Sample: 4 10 -- 7 ohs

152.DDDD QZ.DDDDD 1B.DDDDD
101.0000 14.00000 9.000000
175.0000 24.00000 17 .00000
160.0000 23.00000 1600000
127.0000 15.00000 11.00000
135.0000 16.00000 12.00000
143.0000 21.00000 14.00000 ~
i %2

1 Path = diiymydocumentibai tap kinh ke luong = DB = none . WF = bailg
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Néu mau méi cta ban chi gdm nhitng quan sat ¢6 Y 16n hon 120 chang
han, khi d6 ban g& vao khung IF condition (optional): Y > 120. Hoic néu mau
ctia ban chi gdm nhitng quan sat thoa X2 bang 18, thi khi d6 ban danh may vao
khung IF condition (optional): X2 = 18.

2.6. M¢& rong Workfile lam viéc.

Hiy tudng twong rang chung ta mong mudn nhan duoc dir liéu bd sung
ctia 8 quan sat nita cho workfile nay. Chung ta c6 thé mé rong workfile nay voi
muc dich b6 sung thém dit liéu nay.

Nhap Proc/Structure Resize Current Page va danh may vao khung Data
range chd “observations” con sd 20 (Vi workfile cii hién c6 12 quan sat, ta mudn
bod sung thém 8 quan st nita nén co téng cong la 20 quan sat). Ban doc can luu v,
néu dit liéu nghién ctu 1a dir li€u theo thoi gian thi ban chi can danh may mot
End Date (dit liéu cudi) méi.

T3 EWiews
File Edit object AWiew Proc  Quick  Options  Window  Help

Object Sa\.-'e Dietails+/- | |Show ||Fetch || Stare ||Delete || Genr || Sample

Sek Sample. .. Display Filter:

Append to Current Page. ..
Contrack Current Page...
Reshape Current Page

Zopy Extract From Current Page
Sork Current Page. ..

Load wWorkfile Page ...
Save Current Page ...
Rename Currenkt Page ...
Delete Current Page

Impork
Export

% Untitled A4 Mew Page /

—J FPath = d:\mydocumentibai tap kinh ke luong | DE = none = WF = bails
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22 EViews

gange; w'orkfile structure tupe [Drata range er:
amp
ElC | Unstructured / Undated > Obzervations:
&4 FES
bA X2
bA 3
bA
_>-\ U
(=] Path = dirydocumentibai tap kinh ke luong - DB = none . WF = bails

Sau khi ban chon OK thi cong viéc da hoan tat. Tiép tuc mé nhoém g6m 3
bién Y, X2, va X3 ta s& c6 két qué nhu sau:

%8 EViews

File Edit ©Object Wiew Proc Quick Options  wWindow  Help

| Workfile: BAM®  fd-lmudncoimantllacturs af acanamatricelhd ol [ = e 1

B Group: UNTITLED Workfile: BAI18: :Untitledt
Range: 120 - @ Ohiject Name Freeze | | Default - Transpose Edit+/- || Smpl+)- || Ins
Sample: 120 - ¥ | w2 | ] |
1358.0000 16.00000 12.00000 ~
143.0000 21.00000 14.00000
158.0000 22 00000 1500000
137 0000 13.00000 13.00000
(RN RSN (RN
(R [N [rl B,
[, RPN [u] s,
T4, RPN (RN
(RN RSN (RN
[, RPN [u] s,
Ml [l &, [lA,
(RN RSN (RN

5 Untitled

[l Path = d:\mydocumentibai tap kinh te luong | OB = none |~ WF = baild

Nhin vao bang tinh ta thdy tir quan sat thir 13 dén 20 déu khong co dir
lidu. Bay gid ban c6 thé bién tip bang tinh nay dé bd sung thém dir liéu méi bang
cach nhdp bang tay tir ban phim hodc copy va dan thém dit liéu moi tir mot tap
tin Excel di ¢ sin chang han. Nén nhé 1a khi nhap dit liéu bo sung ban can phai
m¢ chtc nang Edit trong Eviews nhé.

2.7. Tao cac bién méi, cac dg tre, cac sai phian, xu hwéng va cac bien gia.
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2.7.1. Tao céc bién méi.

Néu ching ta muén tao ra bién méi 1a mot ham sb cua cc bién hién co,
thi chung ta st dung chitc nang Genr trén Eviews. Vi du, dé tao ra Z nhu mot
logarit tyr nhién ciia X2 chiing ta s& nhip vao Genr trén menu ciia workfile, sau
d6 danh may Z = log(X2). Ban ciing c6 thé tao ra bat ky bién méi nao theo yéu
cau cta ban. Menu Genr c6 chirc ning giéng nhu mot mdy tinh con, va con hon
thé nira.

Luu ¥ rang khong bét budc phai tao ra cac bién ma ban dinh st dung trong
mot phép hdi qui (hodc qui trinh khac), biéu thic ¢o thé dugc dua truc tiép vao
phan xac dinh phuong trinh hdi qui. Pic tinh nay giup ta giit lai mot workfile
nho bé.

File Edit Qbject Yew Proc Quicl Dipkions  Window ;-I.3|i—_.

Wiew Object Print || Sawve ||Details+/- | |Show ||Fetch ||Stare [|[Delete ||Genr ||Sample

Range: 112 -- 12 obs Display Filter:
Sample: 112 - 12 ohs

[BlC
% RESID Enter equation

w2
BA %3 Z=Logi2]

BA ¥

Sample

112

[ (0] J [ Cancel J

(2N Untitled £ Mew Fage

[ Path = d:\mvdocumentibai tap kinh te luong | DB = none = WF = bailg

Chon OK 14 ban d3 hoan tat cong vi¢c cua minh. May tinh s€ tao ra bién Z
ngay trén Workfile cia ban. Ban mé chudi Z ra va chon View/Descriptive

Statistics/Histogram and Stats., khi d6 man hinh s€ nhu sau:
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52 FViews
File Edit

Object

View Proc

Quick.  Options

Window  Help

Range

NI CHRY ™ Series: 7 Workfile: BAI18::UntitledY

S| O e D P —

o 4

Last updated: 0512409 -
Modified: 1 12 & z=log(x2)

28332413
3.135494
2.890372
3.091042
2639057

3.178054
3 135494

10:21

3% Untitled £ Mew Page /
[l 2.89037175789616

Path = d:ymvdocumentibai tap kinh te luong | DB = none

WF = baild

53 EViews
File Edit

Ohject

View Proc

Cuick.  Options

Window  Help

[view [proc]

B Workfile: BAI18 - (d:\mydocumentilecture of econometricsihd-evi...

| M Series: / Workfile: BAIT1B::Untitled

- [B]x]

_I_E_Y'l
st

SpreadSheet
Graph

Descriptive Skakiskics

Tests For Descriptive Stats  #

Distribution

3

Cne-Way Tabulation. ..

Stats Table

Stats by Classification. ..
Boxploks by Classification, ..

Carrelogram. ..
Unit Rook Test, .,
BDS Independence Test, ..

Properties, ..
Label

= [u:l:'l,m';.-'du:ucument'l,l:uai tap kinh te luong = DB = none

WF = bails
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L4 .
g EViews

File Edit ©Ohbject View Proc Quick Options  indow  Help

: = (=1[e3
Wigw Object Properties | [Prink |[Mame ||Freeze | |Sample ||Genr || Sheet || Skats | Ident

2.2

Series £

z2a4 Sample 112
Ob=serrations 12
2.4
hlean 2823657
2.0+ Median 2067447
hl aximum 2472054
Minimum 25640499
Std. Dew. 0216034
Shemneass -0. 245267
0.g4 kurosis 1 633026

1.6

1.2 4

Jdarque-Bera 1.174842
Frobability 0.555721

3" Untitled £ Mew Page /

Path = d:\mydocumentibai tap kinh te luong | DB = none | WF = baild
—

Diéu nay cho thiy ching ta co thé kiém tra phan bd x4c suat ctia mot bién
don nhu thé nao. Két qua trén cho ta thiy bién Z c6 phan phdi chuan, vi théng ké
JB = 1.1749, véi xac suit (P-value) = 0.5557 rat 16n nén ta khong bac bo gia
thuyét phan phdi chuan cta Z. Ctra s6 nay sé rat hitu ich khi chung ta xem xét céc
phan du hoi qui.

Dé tao su thuan 1oi cho céc ban khi thyc hién cac phép bién d6i, sau day 1a

14
A

mot s6 ham thong dung trong Eviews ma ta thuong sir dung. EViews c6 mot s6

16n cac chic ning ma ban c6 thé kham phd dudi dia chi Help/Function

Reference.

I [Views
File Edit ©Object View Proc Quick Options ‘Window NEEs

E\I'i;aws Help Topics ...
B Workfile: BAI1B - (d:\mydocument)lect st

Quick Help Reference & Object Ref
[Prin)[Save [Detals-+1) [show]lF e e

Range: 112 - 12 obs Users Guide (pdf)
Sample: 112 - 12 ohs | Command & Programming Reference (pdf)

Basic Command Reference

Function Reference

IMatrix Reference

EViews Registration ... Programming Reference

M RESID -
. Bficie pthe e What's Mew in EVigws 5

About Eviews Sample Programs & Data

24 Untitled 4

Path = d!\mydocumentibai tap kinh te luong | 0B =none  WF = bailg
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~ EViews 5.1 Help

File Edit Bookmark Options Help
Eontents| Index | Back | Print | <4 | B |
Operators
All of the operators described below may be used in expressions involving series and scalar values. When applied to a series A
expression, the operation is performed for each observation in the current sample. The precedence of evaluation is listed in Operators.
Mote that you can enforce arder-of-evaluation using parentheses.
'Ta 1 ; - AT
Expression Operator Description 1\"I(=)T SO D;’_\N G HAM
+ add w4y adds the contents of X and . + (_:(:)11__2
= subtract x-v subtracts the contents of ¥ frorm X = Ty
* rultiply x*y multiplies the contents of ¥ by Y. * Nhin
I divide x/y divides the contents of ¥ by . (_:hiﬂ
& raise to the x4y raises ¥tothe power of Y. Ao i i3 %
bower _. Nan___ mii (Liy thira)
> greater than x>y takes thevalue 1if¥ exceeds Y, and 0 Lon 11011
otherwise.
Es less than <y takes thevalue 1ifY exceeds ¥, and 0 < Nho hon
otherwise.
B equal to x=y takes thevalue 1if¥ and are equal, B
and 0 atherwise. = B?Illg
o notequal to x<xy takes the value 1 if% and ¥ are not <= Khac
equal, and 0 ifthey are equal.
£= less than or x<=y takes thevalue 1 ifX does not e N.l . 1 1 - b;
equal to exceed Y, and 0 othenwise. B 10 on hoac _‘r'm._g
= graater than ===y takes thewalue 1ifY does not = Lén hon IIOﬁC bﬁlllf__j
ar equal to exceed ¥, and 0 othenwise. w

2.7.2. Tao bién dd tré va sai phén.

Trong nhiéu tmg dung chudi thoi gian ching ta di s dung cac bién c6 do
tré, cic sai phan bac 1 (va bic cao hon), cac bién gia co tinh mua vu (hodc theo
thang, qui,...), va cac xu hudng thoi gian. EViews c6 cac 1énh rat d& dé tao ra
chudi theo ¥ mudn.

Pé giup ban doc c6 thé thyc hién mot sd cong viée trong thuc hanh mot

cach dé dang, sau day la mgt s6 ham co ban trong Eviews.

Mot s6 ham trong Eviews Y nghia
X(-1) Do tré cua bién X (tao ra chudi dit liéu ctia Xy;)
D(X) Sai phan bac 1 cia X (D(X)=X-X¢.1)
D(X,n) Sai phéan bac n cua X
LOG(X) Ln(X)
EXP(X) e" (Ham e)
ABS(X) Gia trj tuyét doi cia X
SQR(X) Can bac hai cia X
@SUM(X) Tong cia X
@SUMSQ(X) Téng cua X*
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@MEAN(X) Trung binh ctiia X
@VAR(X) Phuong sai cua X
@COV(X,Y) Hi¢p phuong sai gitta X va Y
@COR((X,Y) Hé s6 tuong quan gitta X va Y

Bién xu thé theo thoi gian dugc chuan hoa vé 0
@TREND(d) _

o thoi ky d.

Bién gia theo mua bang 1 khi quy hodc thang
@SEAS(d) . . .

bang d, bang 0 néu khac d.

Gia tri t6i han cua dai luong ngau nhién t (phan
@ABS(@QTDIST(a, df)) . :

’ phoi student) véi mire ¥ nghia o va bac tu do df.

@TDIST(|t;|, df) Cho ta P-value mg véi 2 phia ctia thong ké t.

Cho ta gia tri t61 han ctua chi-binh phuong véi

murc v nghia o va bac ty do df. (lwu y: trong
@QCHISQ(a., df)

Eviews cac gia tri toi han dwoc tinh theo duéi

bén trai, ngwgc lai vai Excel).

@CHISQ(y,.dD)

Cho ta P-value cua chi-binh phuong theo cong

thirc P-value = P(y* > %;).

Cho ta gi4 tri t&i han cta dai lwong ngiu nhién

Fisher v&1 mtrc ¥ nghia o va bac ty do cia tir s6

@QFDIST(a, dfy,df) 1a df}, bac ty do cia mau 1a df,. (luu y: trong
Eviews cac gia tri téi han dugc tinh theo duoi
bén trai, ngwge lai voi Excel).

Cho ta P-value cua phan phdi FISHER theo

@FDIST(Fc, df;,df,)

cong thuc P-value = P(F > F,).

MATRIX(5x5) X

Tao ma tran co 5x5 léy tén la X

MATRIX C=a+tb

Cong 2 ma tran (hai ma tran cung kich thudc)
matrix(3,4) a
matrix(3,4) b

MATRIX C=a-b

Trur 2 ma trén (hai ma tran cung kich thudc)
matrix(3,4) a
matrix(3,4) b

MATRIX C=a*b

Nhéan 2 ma trén (ma tran a cap nxm va b cap
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mxq)
matrix(5,9) a
matrix(9,10) b

MATRIX W = @TRANSPOSE(Y) | Chuyén vi clia ma trin Y

MATRIX W = @INVERSE(Y) Nghich ddo ctama trén Y

MATRIX C =3.14159*A

MATRIX Z = A/3 Nhan, chia mdt so (scalar) vao ma tran tén A

@DET(A) Dinh thirc cia ma tran A

Scalar (single number). Chtra mot gia tri nao do
do ta nhap vao hay 1a két qua tinh toan tir mot
Scalar X (scalar_name) = <Biéu biéu thirc nao do.

thirc tinh toan hay Gia tri> Vd: Scalar pi = 3.14159

Scalar x =3*y + 4

Workfile CAHOIBIENMOLwf1 c6 chtra dit liéu vé nhu cau cé hoi (Qt),

gia cta ca hoi (Pt), thu nhap binh quan dau nguoi (It),... ¢ Viét Nam.

%3 FYfiews

File Edit ©Object Miew Proc Quick Options  ‘Window  Help

BB Workfile: CAHOIBIENMOI - (d:\scienceresearchldetaicaohocMuanva... i'. 'I:IE|

Wi Object Prink [[Save | Details+[- | |Show |Fetch || Store ||Delete | Genr || Sample

Range: 1993001 2006M12  -- 103 obs Display Filter: *
Sample: 19983M01 2006M12  -- 108 obs

kA RESID

Path = d:\mydocumentibai tap kinh ke luong | DB = none  WF = cahaibienmoi

Quan sat dau tién 12 1998MO1 (thang 01 ndm 1998) va quan sat cudi cung
1a 2006M12 (thang 12 nam 2006).

Gid tri c6 do tré cua nhu cau ca hoi (Qt) cé thé dugc tao ra bang cach

nhap Genr, sau d6 danh may vao phuong trinh: DOTREQt = Qt(-1).
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3 FViews

File Edit Object Yiew Proc Quick ©Options  \Window  Help

[view][Prac](object] [print](Save][Details /-] [show [Fetch]store J[Delete [Gent |[samale
Range: 133801 200
Sample: 1995001 200REEY UGS T8 uatio

s nlay Filter: *

Enter equation

DOTREQL = Q-1

Sample

1398M00 2006M12

[ia] Path = d:\mwdocumentibai tap kinh te luong = DB = none | WF = cahoibienmoi

Dé tao ra sai phan thir nhit ciia cu ca hoi (Qt), hiy nhip Genr, va danh

may vao phuong trinh: SAIPHAN1Qt = D(Qt).

Generate Series by Equation

E nter equation

SalPHAMTOE = D)

Sample

1993k 07 2006712

L OE. J [ Cancel ]

Boi den Qt, DOTREQt va SAIPHAN1Qt va kiém tra dang bang tinh ctia

chung, rat dé thiy cac mdi twong quan giita chung.
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%3 EViews

Filz  Edit

View  Proc

Object Quick  Options  Window  Help

=
g:”mgpelé_ 1 B Group: UNTITLED. Workfile: CAHOIBIENMOI: : CAHOIL =13
[BIC
A D1 ohs QT| DOTREQTEAIPHAMIQT]
& D10 obs QT DOTREQT SAIPHANTGT
bA D11 19951 1.000000 M, M8,
A D2 1998 M02 17.00000 1.000000 16.00000
R D3 199803 2.000000 17.00000 |  -15.00000
’A DS 1998004 11.00000 2.000000 9.000000
&4 OB 199805 1.000000 11.00000 |  -10.00000
B 07 199806 2.000000 1.000000 1.000000
1998M07 2.000000 2.000000 0.000000
199805 1.000000 2.000000  -1.000000
[EEEE] 2.000000 1.000000 1.000000
1928M10 2.000000 2.000000 0.000000
1998M11 2.000000 2.000000 0.000000
1008M12 1.000000 2.000000  -1.000000
199301 2.000000 1.000000 1.000000 h
199302 | < | >

AHOI 4 Mew Page

Wiew Object Prink [[Mame ||Freeze | | Default b Transpu:use Edit+/- || Smpl+)-
|

[ 2

O

FPath = di\rwdocumentibai bap kinh ke luong - DE = none © WF = cahaibienmai
—_— -

Cac do tré co do dai j co thé duoc tao ra béng cach str dung Qt(-j) va cac
sai phan bac j c6 thé dugc tao ra bang cach sir dung: SAIPHANjQt = Qt- Qt(-j).
Cac sai phan bac cao hon dugc tao ra boi toan tir sai phan D(Q, j). Vi du
néu j = 2, thi toan tir nay sé tao ra sai phin ctia cac sai phan bac nhét.
D(Qt,2) = [Qt - Qt(-1)] - [Qt(-1) - Qt(-2)]

@ Cong thirc tao bién méi chi tiét trong Eviews:

Nham di xa hon nita cic cong thic tao bién phirc tap, néu khong c6 hudng
dan cua gido vién hodc cic chuyén gia phin mém Eviews cac ban cin st dung
1énh sau day: Help / EViews Help Topics / Index

Sau d6 danh vao Expressions. Khi chir Expessions dugc bdi den, nhan

Display va doc céc chi dan hién ra.
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- EViews 5.1 Help
File Edit Bookmark Options Help

Eontentsl 1ndex| H ac | Frrint | €4 I r |

Numeric Expressions

E'iews also has several built-in functions for working with difference data in either levels or in logs. The "D" and
"DLOG" functions will automatically evaluate the differences for you. For example, instead of taking differences
explicitly,

income - income (-1)
log{incomwe] - logiincomes(-11)
you may use the equivalent expressions,
diincome)
dlog(income)
You can take higher order differences by specifying the diference order. For example, the expressions:
diincome, 3)
dlog(income, 4

represent the fourth-arder differences of INCOME and log(INCOME).

If you wish to take seasonal differences, you should specify both the ordinary, and a seasonal difference term:
diincome, 1,4)
dloy(income,1,4)

These commands produce first order differences with a seasonal difference at lag 4. If you want only the seasonal
difference, specify the ordinary difference term to be 0:

2.7.3. Tao bién gia va bién xu hwéng.

EViews c6 mdt so chirc nang dac biét dé tao ra cac bién gia co6 tinh mua

vu va cac xu hudng thoi gian. Nhan Genr trén menu ctia workfile, sau d6 danh

may phuong trinh: D1 = @SEAS(1)

Generate Series by Equation E|

Ernter equation

D1 =ESEAS(T)

Sample

1933M01 2006m12

[ Ok, ] [ Cancel ]

Viéc nay tao ra mot bién gia theo thang (D1) c6 gia tri 1a 1 ddi voi thang

thtr nhat cia mdi nim va giatri 0 ddi véi cac thang khac. Tao D2, D3, D4,...b5ng

cach st dung cung phuong phap y nhu vay.

D¢ tao ra bién xu hudng ta lam nhu sau: Nhap Genr trén menu cua

workfile, sau d6 danh vao phuong trinh: T = @ TREND(1989:12)
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X

Generate Series by Equation

Enter equation

T =@TREMD[13397:12])

Sample

1338k 07 2006012

| [ (0] 4 ] [ Cancel ]

Viéc nay tao ra mot xu hudng thoi gian cé gia tri 1a 1 trong thang dau cia
nam 1998 va ting thém 1 sau mdi thang. Khi ban sir dung toan tir @ TREND(d),
tham s6 d chi ra giai doan ma ddi voi né gia tri cia bién xu hudng bang zero.

Pé kiém tra xem céc bién gia theo thang va bién xu hudng di duoc tao ra
nhu thé nao, ban hiy bdi den D1, D2, D3, D4, D5, D6,... va T, 1di kiém tra dang

bang tinh cua nhom nay.

%3 EViews
Edit

File Object  Wiew Proc  Quick  Options  Window  Help

Wiew Object Prink || Save ||Details+/- | |Show ||Fetch || Store [|Delete || Genr |[Sample
Range: 129501 2006012 - 103 obs Display Filter: *
Sample: 199501 2006812 - 108 obs

a0
B Group: UNTITLED Waorkfile: CAHOIBIENMOI::

Wiew Cibject | |Print ||Mame ||Freeze | | Default - Transpose | [Edik+)- [[Smpl+)-
3 ohs 01 | T| D2 | D3| !
14 obhs 01 T 02 (G ~
15 1998k01 1.000000 1.000000 0.000000 0.000000 0.000—
] 1995102 0.000000 2.000000 1.000000 0.000000 0.000
1995 h03 0.000000 3.000000 0.000000 1.000000 0.000
1995 k04 0.00000a0 4000000 0.000000 0.000000 1.000
1995M105 0.000000 5.000000 0.000000 0.000000 0.000
199506 0.000000 G.000000 0.000000 0.000000 0.000
1998 m07 0.00000a0 ¥ .0000ag0 0.000000 0.000000 0.000
A PT 1993M103 0.000000 3.000000 0.000000 0.000000 0.000
B CT 1995 h09 0.000000 9. 000000 0.000000 0.000000 0.000 »
bA RESII 1555010 | < | 3 ..:
EA SaIP
** CAHOI £ Mew Paoe 7
[_] T successfully computed. FPath = d:\mydocument\bai tap kinh ke luong = DE = none | "WF = cahoibienmoi

@ O trén da ta noi viéc tao ra cac bién gia cé tinh thoi vu hodc theo thoi
gian. Tuy nhién, Eviews cling c6 thé tao ra céc bién gia cho dir li€u chéo va cac
bién gid dugc s dung dé dai dién cho su ¢c6 mét hodc 1a vang mat ctia cac thudc

tinh dinh luvgng hodc dinh tinh.
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Vi du, ta mudn tao ra mot bién gia c6 tén 1a DUM dé xac dinh nhiing quan
sat (thang) ma c6 nhu cau (Qt) 16n hon 50 chang han. D& 1am viéc nay ban chon
Genr trén menu cua workfile va danh vao phuong trinh: DUM = Qt > 50.

Generate Series by Equation |§|

E nter equation

DUk = 0t > 50

Sample

133301 200612

[ Ok ] [ Cancel ]

Viéc nay tao ra mot bién gia co gia tri bang 1 khi nhu cau c4 hdi 16n hon
50 (Qt > 50) va bang 0 néu khong phai nhu vay.
Céc ban c6 thé mé bién Qt va DUM theo nhom dé kiém tra xem c6 dung

nhu vay khong nhé.

™ Group: UNTITLED Workfile: CAHOIBIENMOI::CAHOI\ Mi=1E3

Default v [Sort][Transpose]
I QT DU |
1 2004m07 44000000  0.000000 P
1 2004m08 70.00000 0  1.000000
1 2004m09 30.00000  0.000000
1 2004m10 40000000  0.000000
1 2004m11 £5.00000 1000000
1 2004m12 7300000 1.000000
1 2005M01 120.0000  1.000000
1 2005m02 35.00000  0.000000
1 2008m03 05.00000 0 1.000000

200504 51.00000 1.000000 v
| 2005005 (< ?

Bay gio, ta 1ay mot vi du vé dir li¢u chéo dé minh hoa cho viéc tao ra cac

bién gia.
bé nghién ctru nhu cau cia moét loai hang hoa, nguoi ta da tien hanh khao

sat gid ca va lugng hang ti€u thu dugc & 10 ctra hang nhu sau:
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Lwgng hang ban dugc Gia ban Khu vue
(Y - tAn/thang) (X'-1000d/kg) ban
30,0 2,0 Nong thon
29,5 2,1 Thanh thi
29,2 2,2 Nong thon
28,2 23 Thanh thi
28,9 2,4 Thanh thi
28.5 2.5 Nong thon
28,2 2,6 Nong thon
27,7 2,7 Thanh thi
27,3 2,8 Thanh thi
27,5 2.9 Nong thon

Hay xdy dung bién gia cho bién "khu vure", véi thanh thi 1a pham tru diéu
khién.
Dir liéu cia vi du trén duwgc nhip vao Eviews, man hinh nhuw sau:

B[(=1E

58 FViews

File  Edit

Object  Miew Proc  Quick Options  bindow  Help

Wigw Ol:uject Prink || Save || Details+/- | [Show |[Fetch || Store |Delete || Genr || Sample

110 - 10 obs Display Filter: *
[ by

M Group: UNTITLED Workfile: UNTITLED: :Untitled\ M=

Transpu:use Edit+/- |[Srmpl+/-

Default A

¥ | ¥ | KHUWvUC | |
b 4 KHUWLIC ~
1 30.00000 2.000000 |Méng thén
2 2950000 2100000 | Thanh thi
3 2920000 2.200000 |Méng thdn
4 28.20000 2.300000 | Thanh thi
o 28.90000 2400000 | Thanh thi
5 28.50000 2.500000 |Méng thin
7 28.20000 2.600000 |Méng thdn
B 27 70000 2700000 | Thanh thi
9 2730000 2800000 | Thanh thi
10 <
[ S— 8
3% Untitled £ MNew Page /
[l Path = d:imydocumentibai tap kinh ke luong | DB =none | WF = untitled

Lwu y: Bién KHUVUC khéng phai 1a mot chudi sé ma 1a mot chudi vira
1a ky s6 vira 1a ky tu (Alphanumeric).
Pé xay dung bién gia cho bién “khu vuc”, v6i thanh thi 1a pham tri diéu

khién, c6 nghia 1a “thanh thi” s& nhén gia tri bang 0.
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Tu cira s0 Workfile ban chon Genr roi danh vao cau lénh sau:

DUM=KHUVUC= “Nong thon”.

T2 EViews

Enter equation

Range: 110 -- 5 STy o play Filter: *
Sample: 110 — 10 DM =KHIWIIC="M &g thin'|

= Untitled 4 MNew P35

= Path = di\rvdocumentbai bap kinh te luong |~ DB = none | WFE = unkitled
Viéc nay tao ra mot bién gia co tén 1a DUM véi “Néng thon” nhan gid tri
bing 1, va bang 0 néu khong phai 1a “Noéng thon”. Bay gio ban md hai bién
KHUVUC va DUM ra thanh mdt nhom va kiém tra chung.

%8 EViews

File Edit ©Object Wiew Proc  Quick Opkions  Window  Help

m Warlkfile —
B Group: UNTITLED Workfile: UNTITLED: :Untitle dk

m@ Object [ﬁ] Marne ||Freeze | | Default w
KHUvUC | Dum | | |
1 MNéng thdn 1.000000

Thanh thi 0.000000

MNéng thdn 1.000000

Thanh thi 0.000000

Thanh thi 0.000000

Méng thdn 1.000000

Méng thdn 1.000000

Thanh thi 0.000000

Thanh thi 0.000000

Méng thdn 1.000000

£

2
3
4
5
B
i
g
9

—
o

1 Path = d:\mwdocumentibai kap kinh te luong |~ DB = none | WF = untitled

2.8. Uéc lwgng md hinh hdi quy:
bé thudn g1 cho cac ban trong viéc thuc hién phép udc lugng mo hinh hoi
quy, sau ddy 1a mot sé dang ham hdi quy théng dung va ciu 1énh tuong tmg ding

dé udc luong mod hinh.
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MOT SO DANG HAM HOI QUY CAU LENH
Y:B1+32X2+ ...... +BKXK+U LS YCXzXK
Ln(Y) =B, + B,Ln(K) + B;Ln(L) + U LS Log(Y) C Log(K) Log(L)
Ln(Y)=p; + B.X;+U LS Log(Y)CX
Y =B, + B,Ln(X) +U LS Y C Log(X)
Y =P, +B1/X+U LS YC 1/X
Y =B+ B X+BX +.. . +BX +U LS YCX XM .. X\
Ln(e;) = By + BoLn(X) + v LS Log(Resid"") C Log(X)
el =By + BXi + v LS ABS(Resid) C X
lel =P+ P VX +v LS ABS(Resid) C Sqr(X)
el =B+ B, /X +; LS ABS(Resid) C 1/X
lel =P+ P I/NX +v; LS ABS(Resid) C 1/Sqr(X)

Ghi chii: ;13 phan du (trong eviews duoc ky hiéu 13 Resid).
LS: Viét tit chit Least Square (Phuong phap OLS).
C: Vector hé sb - twong ng vé6i hé s6 tung do goc.

Nhu vy, trong phan cau lénh chiing ta thiy v6i mo hinh hdi quy nhu thé
nao thi cau 1énh duogc viét twong tmg. Dau tién 1a chung ta khai bao phuong phap
udc lugng binh phuong bé nhat — LS, ké dén 12 bién phu thudc, vector hé sb (O),
roi dén céac bién doc 1ap. Mdi bién cach nhau it nhat mot khoang tring.

2.8.1. Uéc lwong md hinh hdi quy don.

Ban c6 thé udc lugng mo hinh bang nhiéu cach khac nhau, sau day 13 hai
trong cac cach dé uéc ude lugng md hinh hdi quy.

Hay khoi dong EViews va m¢ workfile Bail8.wfl ra. Workfile nay chua
dit liéu ctia ba bién gém: Y (Doanh sb), X2 (Chi phi quang cdo), X3 (Tién luong
ctia nhan vién tiép thi) cua 12 cong ty.

Cach 1:

Gia st ta mudn ude lugng md hinh hdi quy tuyén tinh mau cta Y (doanh

s0) theo X2 (chi phi quang c4o). M6 hinh c6 dang nhu sau: SRF: 17, = E + @X 5 -
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T2 EViews
File Edit Object Wiew Proc Quick ©Options  Window Help
L= Y w2

B8 Workfile: BAI1S - {d:\mydocumentilecture of econometricsihd-evi... |: E”E|

Wigw Object Prink || 3ave || Details+)- | |Show [[Fetch || Store || Delete [[Genr || Sample

Range: 112 -- 12 obs Display Filter: *
Sample: 112 -- 12 obs

#5 Untitled A Mew Fage

[l Path = diymvdocurnentibai tap kinh te luong | DB = none | WF = baild

Trén cira s6 1énh ciia menu chinh ban danh vao cau 1énh: LS Y C X2 nhu

0 hinh trén roi gd Enter. K&t qua udc luong s€ nhu sau:

T2 EViews
File Edit Object Miew Proc Quick Options Window  Help
LS Y C 2
M Fquation: UNTITLED: Workfile: BAI18B::Untitled\

View Ol:uject Print |Mame |[Freeze | [Estimate ||Forecast |[Skats ||Fesids

Dependent Variable: Y
Method: Least Squares
Range: 112 4 Date: 0541309 Time: 11:51
Sample: 112 4 Sample: 112

Included observations: 12

=Wurkfile: Bl

“Yariable Coefficient  Std. Error t-Statistic Prab.

C B6517E 2276141 24827558 00324
#2 4394118 1475133 3739251 0.003%

3 Untitled

R-squared 0583021  Mean dependent var 140.0000
Adjusted R-squared 0541323 5.0 dependent war 22 B2340
5.E. of regression 1532186  Akaike info criterion 8.447450
Sum squared resid 2347 894 Schwarz criterion 8525268
Loy likelihood -43.68470  F-statistic 13.98200
Durbin-Watson stat 1.913594  Prob(F-statistic) 0.003851

[l Path = d:\mydocumentibai tap kinh te luong = DB = none | WF = bails
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Céach 2:

Ban bodi den bién Y va X2(chon bién phu thudce trudc, 161 dén céc bién doc
1ap), sau d6 dua chudt t6i chd dd danh dau rdi bAm chudt phai, chon Open/ as
Equation... Ban c6 thé nhin thay ¢ hinh sau.

WE EViews

File Edit Object Wiew Proc Quick Options Window  Help
LS Y CR2

B Workfile: BAI18 - (d:\mydocumentilecture of econometrics\hd-ewi...

Wiew Object Print || Save || Details+)- | | Show ||Fetch || Store ||Delete || Gernr || Sample

Range: 112 -- 12 obs Display Filter: *
Sample: 112 - 12 obs

as Graup

as Equation. ..
as VaR...
as Multiple series

Copy
Paskte

Paste Special. .,

Update From DE. ..
Stare bo DE...
Object copy ...

Renarme...

Delete
[ Path = d:\mydocumentibai tap kinh te luong | DB = none | WF = bails

Khi ban chon as Equation...m0t man hinh s€ xuat hién nhu sau:

T3 EViews ;
RS EE Equation Estimation
LS Y C X2

Specification | Dptions |

E quation specification
Dependent variable followed by list of regressors including AR A

Range: 1 1 and PDL terms, OR an explicit equation like ¥=c(1 +c[2]%.

Sample: 11 y +2 g

E stimation zettings

MEthDdi| LS - Least Squares [MLS and ARMA)

Sample: |1 1z

L Ok ][ Cancel ]

Pat.h = I:II:'I,mychument'l,.bai. tap th te luong DB = none ‘-.-‘-.-'i= = baiiS

Qo

Trong khung Equation specification, ban danh cau I¢nh vao. Ghi nh¢ 1

O>~

bién dau tién bao gio cling la bién phu thoc, tiép theo 1a céac bién doc lap. HE s
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tung d6 gdc dugc Eviews ngam dinh 12 C. Vector hé s6 C c6 thé dé & sau cung
hodc ngay sau bién phu thudc déu duoc.

Trong khung Estimation Settings, ban cin phai khai bio vao chd
“Method” phuong phap dung dé udc luong. O day ta sir dung phuwong phap OLS
nén ta chon “LS — Least square...”. Lya chon “Sample” cho ta biét mau udc
luong cua ta 1a tir quan sat thir 1 dén quan sat thir 12. Néu ban mudn uéc lugng
mo hinh nhung khong str dung hét cac quan sat ciia mau thi ban c6 thé diéu chinh
cho pht hop v6i mau ma ban mudn. Chang han, ban mudn uéc mé hinh nhung
chi vé6i cac quan sat tir quan sat thir 4 dén quan sat thi 10 thi ban thay doi “1 12”
thanh “4 10”.

Sau khi khai bao xong, ban chon “OK?”, két qua udc lugng hién ra trong
bang sau:

W EViews FEX

File Edit ©Object Wiew Proc Quick Options  Window Help

Ls ¥ Cx2 M Fquation: MOHINH1 Workfile: BAI18::Untitled\ M=

Wiew Ol:uject Print |Mame ||Freeze | |Estimate ||Forecast || Skats |[Resids

Dependent Yariahle:
Range: 112 hethod: Least Squares

Sample: 112 Date: 051309 Time: 1519
ElC Sample: 112
=] MOHINHT Included observations: 12

“Yariahle Coeficient  Std. Error t-Statistic Praoh.

#2 4394118 1175133 3739251 0.0058
c 8651176 2276141 2482788 0.0324

R-squared 0.5583021  Mean dependent var 140.0000
Adjusted R-squared 0541323 S.0D. dependent var 2262340
=.E. of regression 1532186  Akaike info criterion 8.447450
Sum squared resid 2347 5894 Schwarz criterion 0.525265
Log likelihood -45.68470  F-statistic 13.96200
Durbin-‘Watson stat 1913584 ProbiF-statistic) 0.003351

[l Path = diimydocumentibai tap kinh te luong |~ DB = none | WF = bails

Ban c6 thé dat tén cho mo hinh nay dé phan biét vdi cac mé hinh khac da
wdc luong hodc sau nay tiép tuc sir dung dén nd. Mudn vay, trén menu Equation
ban chon Name, may s¢€ tu dong tao ra mot tén khac véi tén cac phuong trinh da
c6 trude do, theo thir tu tir nho dén 16n: EQO1, EQ02,...Di nhién, ban c6 thé dat
mdt tén nao d6 ma ban thich. O day to1 dat tén 1a MOHINHI.
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Cira s6 Equation: MOHINHI1 cho ta két qua tom tit ctia phan tich hoi
quy. Cac ban giai thich két qua u6c luong nay va lién hé nd véi bai hoc ciia minh

trén 16p nhé.

Dependent Variable: Y - Bién phu thuoc Y

Method: Least Squares — Phuong phap binh phuong nho nhét (OLS)

Date: 05/13/09 Time: 15:19 — Ngay, gid thuc hién hoi quy nay.

Sample: 1 12 — Miu udc lugng tir quan sét thit 1 dén quan sat tha 12.

Included observations: 12 — Tong s6 quan sat 13 12

Std. Error
varbte | cotient | SO e | P
(Cot Bién doc 1ap) | (Cot h¢ so hoi quy) cdc hé s6 hdi (Thong ké t) ciia t)
quy)
X2 4.394118 1.175133 3.739251 | 0.0039
C 56.51176 22.76141 2.482788 | 0.0324
R-squared: 0.583021 Mean dependent var: 140.0000
(Hé sb xac dinh R?) (Trung binh ciia bién phu thudc)
Adjusted R-squared: 0.541323 S.D. dependent var: 22.62340
( R? hiéu chinh) (D6 1éch chuan cta bién phy thudc)
S.E. of regression 15.32186 Akaike info criterion: 8.447450
(Sai s6 chuan cta ham hdi quy mau) (Tiéu chuan Akaike — AIC)
Sum squared resid: 2347.594 Schwarz criterion: 8.528268
( Tong binh phuong cic phan du - RSS) (Tiéu chuan Schwarz — SC)
Log likelihood: -48.68470 F-statistic: 13.98200
( Ln ham hop 1y) (Théng ké F)
Durbin-Watson stat: 1.913594 Prob(F-statistic): 0.003851
(Théng ké Durbin-Watson) (P-value cua F)

2.8.2. Uéc lwgng md hinh hdi quy bdi.

Bay gio, ta mubén udc lugng md hinh hdi quy tuyén tinh mau cia Y
(doanh s6) theo X2 (chi phi quang c4o) va X3 (tién luong ctia nhan vién tiép thi).
Khi d6 mé hinh hdi quy boi c6 dang nhur sau: SRF: ¥ = B, + 8,X,, + B,.X,, .

Véi muc dich ude lwong phuong trinh nay, ban ¢ thé lam giéng nhu khi
ta udc lugng mo hinh hdi quy don. Ban chi viéc go thém bién doc lap X3 vao

hop xac dinh phuong trinh (Equation Specification) nhu sau: 'Y C X2 X3.
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E quation zpecification
Dependent wariable followed by list of regreszors including ARMA
and POL termz, O an explicit equation like *'=c[1]+c[2]%.

W Cowd w3

[=] MOHIMHT
A RESID

| % Untitled o ]
E ztimation sethings

MElhDdi|LS - Least Squares [MLS and ARMA]

Sample:|1 12

[ oF, ][ Cancel J

| Path = d:\mvdocumentibai tap kinh ke luong | DB = none | WF = bails

Chon “OK” két qua nhu sau:

m8 Fquation: MOHINH2 Workfile: BAI18::Untitled\ =13
|'n.-'iew |F"r|:u: |Object| Prink ||Name ||Freeze| E=tirmakte ||F|:|recast| Skak= ||Flesiu:|s

Dependent “ariable:
FMethod: Least Squares
Date: 0513408 Time: 16:24
Sample: 1 12

Included observations: 12

“ariable Coefficient Std. Errar t-Statistic Frab.
C 2966190 B 629492 4.474234 0.001%5
w2 0.002318 0504465 0.004596 0.9954
3 2.484158 0.754483 11.24499 0.0000
R-squared 0972294 hMean dependent var 140.0000
Adjusted R-squared 09656137 5.0 dependent var 22 82340
S.E. of regression A4 163152 Akaike info criterion 5. 902740
Sum squared resid 155 9865 Schwarz criterian B 023966
Log likelihood -32.41644 F-statistic 157.9179
Durbin-"“atson stat 1.737481 Prob(F-statistic) 0.0a00c0

Céc ban c6 thé giai thich két qua nay twong tu nhu bang két qua trong mo

hinh héi quy don.
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r N
Ae

2.9. Tim ma tran hiép phwong sai ciia cic hé s6 hdi quy va mot so gia tri
khac nhw phﬁin du(e;), gia tri Yj,...

Sau khi wdc lugng mé hinh hdi quy xong, ching ta c6 thé xac dinh ma
tran hiép phuong sai ctia cac hé s hdi quy nhu sau.

Tur cira s6 Equation: MOHINH2 ban chon View/Covariance Matrix, khi

d6 man hinh nhu sau:

=13

BN Fquation: MOHINHZ2 Workfile: BAI1 8B::Untitled\

|"."iEW |F"n:n: ||Ol:lject | |F"rir|l: || MName ||FrE.-E.-2E.- |E5timate || Forecask |Stats| Resids|

R.epresentations i
Eskinnaktion Cuktpuk
actual,Fitked, Residual »
AaRMA Skruckture., ..
Gradients and Derivatives »

Covariance Makrix

CosfFicient Tesks , fhcient Std. Error t-Statistic Fraob.
Residual Tests * 12318 0504466 0004596  0.99654
Stability Tests * B4158 0754483 11.24499  0.0000
Label 55190 5.529492 4474234 0.a015
R-=squared 0972294 Mean dependent wvar 140.0000
Adjusted R-squared 0.966137 =.0D. dependent war 2252340
S E. of regressiaon A4 163152 Alaike info criterion 5902740
Sum squared resid 155 9565 Schwarz criterion B 02359565
Log likelihood -32 41644 F-=tatistic 157 9179
Durbin-YWatson stat 1.737481 Frob(F-statistic) O.a0000a

Nhép chudt, két qua tim dugc 1a ma tran hiép phuong sai cta cac h¢ s6 hoi

quy nhu sau:

o(=1E3

; B8 Fquation: MOHINH2 Workfile: BAIT 8: :Untitled\

|'-.-'iew| Proc "Ol:-ject |F"rint "I"-.Iamel Freezel Eskimake |Fnrecast "Stats "Residsl

| Coefficient Covariance Matrix

2 | =3 | C | |
Xz 0.254486 | -0.204668 | -1.004550 ~
X3 0294668 | 0569245 | -1.801492
C 1004550 | -1.801492 | 4395017
el
< >

Néu ban chon View/Actual, Fitted, Residual, khi d6 man hinh s& nhu

sau:
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BN Fquation: MOHINHZ Workfile: BAI1 8: :Lintitled

Wiew "F'n:u: |Object| |F"rint |Name "Freeze |E5timate| Fnrecastl Skaks "Flesidsl

Represenktations
Estimation Cuktpuk
Actual, Fitked, Res

ARMA SEruckure, ..

zradients and Derivatives

Covariance Makrix

idual

ackual,Fitked,Res
Ackual, Fikked, Residual Graph

» Residual Graph

Standardized Residual Graph

idual Table

P , hcient =td. Error 1-Statistic Frob.
Residual Tests * D2318 0504466  0.004506  0.9954
Stabilicy Tests * 54158 0754453 11.24499  0.0000
Label 55150 B B29497 4. 474234 0.0a15
R-squared 0.2972294 Mean dependent var 140.0000
Adjusted R-squared 0966137 5.0, dependent var 22 62340
S.E. of regression 4163152 Akaike info criterion 5. 902740
Sum sguared resid 155 9865 Schwarz criterion 6.023966
Log likelihood -32.41644  F-statistic 157 9179
Durbin-Yatson stat 1.737481 Probi(F-statistic) 0.000000

Nhfip chudt tirng lua chon mdt, cac ban sé théy két qua va tu do rat ra bai

hoc cho minh. Mot két qua tim dwgc nhu sau:

B=1[e3

BN Fquation: MOHIMNHZ Workfile: BAI1 8: :Untitled\

|'-.-'|ew| Proc |Db]ect| |F"r|nt ||r'-.larne |Freeze| |E5tlmate| F-:-recast| Skaks ||Flesn:|s|

ohs Actual | Fitted | Residual | Fesidual Flot |
ohs Actual Fitted Hesidual Fesidual Flot -
1 126.000 123.02F7  2.97295 I 1
2 148000 148.493 -0.49343 I “’fﬁ 1
3 105000 105051 -1.05105 I |
4 1652000 165.4539 -3.459435 I |
5 101.000 105.052 -5.05173 |
=] 175000 173943 1.05173 I |
Fi 1680000 155.973 3.02241 I |
a 127000 123.022 397759 I
=) 128.000 131.5089 549111 I
10 143.000 148.489 -5 483793 ch“i—_ |
11 153.000 156.975  1.02473 I — |
12 137.000  139.986 -2.93609 | o] I
'
< >

Bang nay cho ta biét gia tri quan sat that (Actual - Y;), gia tri wéc lugng

(Fitted - ¥, ), phan du (Residual — e;), va biéu d phan du ( Residual Plot).

Trén clra sb “Equation” ban bam vao thuc don View, sau d6 lya chon
ting “moén” co trong thuc don dé xem két qua 1a gi nhé. Pung so! Pay 1a cach
hoc rat hidu qua khi khong c6 sy huéng dan ciia gido vién hay cac chuyén gia

phan mém Eviews.
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Chuwong 3: KIEM PINH CAC GIA THUYET CUA MO
HINH HOI QUY TUYEN TiNH CO PIEN BANG EVIEWS

3.1. Kiém dinh gia thuyét vé phan phoi chuin ciia sai s6 ngiu nhién U..
Gia thuyét: H,: U; tuan theo phan phéi chuan
H;: U, khong tuan theo phan phdi chuan.
Gia thuyét U; ~ N(0,6°) cia md hinh hdi quy tuyén tinh ¢ dién c6 thé
duoc kiém dinh bang thong ké Jarque — Bera (JB) nhu sau:
Tr cura sb Equation:. MOHINH2 ban chon View/Residual

Tests/Histogram — Normality Test, khi d6 man hinh nhu sau:

HN Fquation: MOHINHZ2 Workfile: BAI1 B::Untitled\
[View][F‘rDc][Object] [Print][Name][Freeze] [Estimate][Farecast][Stats][Resids]

Representakions

Estirnation Cukpuk

acktual, Fitked, Residual *
ARMO Skruckure, ..

Gradients and Derivatives  #

Covariance Makrix

Coefficient Tests . ficient Std. Error t-Statistic Prob.

Residual Tesks iZorrelogram - Q-skatiskics :

Stability Testks » Coarrelogram Squared Residuals 0

Histaogram - Mormality Tesk

EeoE Serial Correlation LM Tesk. .. P
R—squared 0o.c OSRCH LM Tesk, .. ]
Adjusted R-squared 0o.c white Heteroskedasticiky (no cross kerms) ]
S E. of regression A wWhike Heteroskedasticiky (cross kerms) ]
Sum squared resid 155 98565 Schwarz criterion E 022966
Log likelihood -3Z2. 41544 F-=statistic 157 9179
Durbin-v“atson stat 1.737481 Frob(F-=statistic) 0.a000a00

Nhép chudt, két qua tim dugc nhu sau:

B Fquation: MOHINHZ Workfile: BAI1 B: :Untitled\

Series: Residuals
Sampl=1 12
Oh=servations 12

kean -2.33=-15
redian 0.25565649
hlEzimuim 5.4911135
hAinirmium -5 .453794
Std. D, I.FEST12
Skewrness 0.051 441
Kurtosis 1.9591 65

Jargque-Bera 0. 545955
Probakility 0. 750725




50

Két qua trén cho ta thdy JB = 0.5469 va P-value = 0.7607. Gia tri P-value
nay qua lén nén ta khong bac bo gia thuyét Hy. Két luan U; ¢6 phan phdi chuan.
3.2. Kiém dinh gia thuyét vé tinh da cdng tuyén.

Dé biét co hién tuwong da cong tuyén hay khong, ban c6 thé sir dung ma
tran twong quan gitra cac bién doc 1ap trong mo hinh va xem xét 4o manh gitra
céc bién. Cach thuc tién hanh trén Eviews toi da gi6i thiéu ¢ phan trén.

Ngoai ra, ban ciing c6 thé sir dung mot sé phwong phap khac nhu: M6
hinh hdi quy phuy, thira s6 ting phuong sai (VIF),...

3.3. Kiém dinh gia thuyét vé phwong sai thay doi ciia sai s6 ngiu nhién U,

Dé phat hién phuong sai cua sai s6 c6 thay doi khong ta c6 nhiéu cach
thirc khac nhau.

Vi du: Cho céc sb liéu quan sat vé chi tiéu cho tiéu dung (Y) va thu nhap
(X) hang thang cua 20 h¢ gia dinh & mgt vung nong thon (don vi: 10.0004).

Y | X | Y [ x| Y [ X
19,9 | 223 | 25,5 | 26,1 | 14,8 | 16,4
312 | 323 | 10,3 | 10,3 | 21,6 | 24,1
31,8 | 33,6 | 38,8 | 40,2 | 293 | 30,1
12,1 | 12,1 | 80 | 81 | 250 | 283
40,7 | 42,3 | 33,1 | 34,5 | 17,9 | 18,2
6,1 | 62 |335 ]380 198 | 20,1
38,6 | 44,7 | 13,1 | 14,1

a) V& d thi phan du. Cho nhan xét?
b) Kiém dinh Park? Cho nhan xét?
¢) Kiém dinh Glejser? Cho nhan xét?
d) Kiém dinh White (dang c6 tich chéo va khong c6 tich chéo).
Pau tién cac ban mo workfile nay ra (néu di luu tir trudc) hodc cac ban

phai tao ra file lam vi¢c cho vi du nay.
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File Edit ©Ohbject Wiew Proc  Quick Oprions  window Help

Fange: 120 -- Display Filter: *

Sammple: 1 200 —-
EC

> Untitled £ MNew Page

—_l Path = d:Yymydocumentibai tap kinh ke luong | DB = none | WE = «wd

Cich 1: Phuong phap do thi.
bé vé db thi phan tan cua phén du theo bién doc 1ap X, trudce hét ban phai
wéc lugng ham hoi quy Y theo X. Pit tén cho ham nay 1a EQO01. Két qua udc

lugng nhu sau:

BN Fauation: EQO1 Workfile: VD::Untitledt

|'-.-'iew| Proc ||Dl:-ject| Prink ||Name ||Freeze| |E5I:imate ||F|:-recast ||Stat5 ||Resid5

Dependent “ariable:
Method: Least Sguares
Date: 051609 Time: 10:07
Sample: 120

Included observations: 20

=1/E3

“ariable Coefficient =td. Error  t-Statistic Frob.
c 0.707476 0.652493 1.072750 0.2976
* 0.910260 0.023394 38.02502 0.0000
H-squared 09537749 Mean dependent var 23.55500
Adjusted H-squared 0957068 5.0 dependent var 10. 78651
=.E. of regression 1.226673 Akaike info criterion 3341128
Dum squared resid 2708507 Schwarz criterion 2.440701
Log likelihood -31.41128  F-statistic 1451.230
Durbin-Yatson stat 2320725 Prob(F-statistic) (.000000

Sau khi udc lugng xong, ban cé thé tao ra chudi gia tri cho Y udc luong
(}A’,. ) béng cach chon Forecast trén ctra s6 EQO01. Mot cira s6 méi dugce tao ra nhu

sau:
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Forecast

Farecast of

E quation: ECQIO1 Series: v
Seres names kA ethiod
Forecast name: wi Static forecast

. [no dvnamics in equation]
S.E. [optionall:

Coef uncertainty in S . E. calc

O kgt

Forecaszt graph
Farecaszt ewvaluation

Faorecaszt zample
1 20

Inzert actuals for out-of-zample obzervations

Trong khung Forecast name ban thiy may tinh d3 tu dong tao ra mot
chudi du bao c6 tén 1a yf ( di nhién ban c6 thé thay doi tén nay va dit tén méi tity
thich). Pay chinh la chudi gia tri Y uéc luong (2 ). Chon OK 14 hoan tét.

Hay déng ctra s6 EQO1 lai. Gid ban hidy mé phan du (resid) ra. Tir cira s6
Resid, chon Object/Copy Object...Lya chon nay cho phép ban copy ra mot
chudi phan du méi. Tir chudi méi nay ban vao Name va dit tén cho nd (& ddy toi
dat tén cho n6 1a RESIDEQO1), va ghi nho day la phﬁn du duogc tao ra tur
phuong trinh hdi quy gdc (EQO1). Sau nidy néu chung ta cin dén phan du gbc dé
thuc hién mot s6 kiém dinh thi ban chon vao RESIDEQO01 nhé, vi vector phén
du (Resid) do may tao ra nham dé chtra phan du ciia mot mé hinh vira méi wéc
luong sau cung. Do d6, vector phan du “resid” s& thay dbi khi ta udc luong
nhiéu phuong trinh khac nhau. Gid thi ban hiéu tai sao t6i khuyén ban nén copy

ra mot chuoi phan du méi va dat tén cho né roi chu!
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N Series: RESID

Workfile: ¥D::Untitled\

B8(=)(E

|Dbject||Pru:u|:-erties| Prink Name|Freeze

I

Dvefault

b

Su:urt| Edit+)- || Srmpl+/-

Lah

Skore to DE. .. RESID

Update From DE... |

Copy Objeck. ..

Mame...
Delete

Freeze Cukpuk
Prink
View Opkions L |

b | o | | —
IJM_LDU:II:DHIIIU‘I-E-UJM—\

<

-0.251088
-2 7 E9E054
1.034740
0.2165847
1.500075
-0.0805851

[ O e [ [ PP iy

ted: 05/M16/09 - 10:07

[ —

o

[

Tir cira s6 Workfile, ban c6 thé v& do thi phan tan cua phan du theo bién
doc 1ap X (cho hdi quy don), néu 13 hdi quy bdi ban vé theo timg bién doc 1ap

hodc theo gia tri Y udc lugng (17,. ). D6 thi phan du theo bién doc 1ap va theo gia

tri IA/, c6 dang nhu sau:

BN Group: UNTITLED

Workfile: ¥D::Untitled}

|'-.-'iew ||F'r|:u: ||0I:ujen:t |Print ||Narne |Freeze| Sample| Sheet| Stakts |S|:-E:c
RESIDEGODT wa . X
2
oo
1 e “og
[m]
= [m]
[m]
-— o o
= ]
] =} =
(NN} [m]
o
[y} -1 4 L)
L L=
o
[m]
e =
[m]
-3 T T T T
u] 10 20 30 40 50
=
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B Group: UNTITLED Workfile: VD::Untitled)

Wiew |[Proc ||0I:ujeu:t| Prink |Name ||FrE:E:2E:| |Sam|:ule |Sheet |5tat5 |5|:lEl:|

REZIDE2C vs. %F
2
L=}
= o “og
o
o - -
o od DD
E o
= =]
] 1 o o
E o
o
e o
]
-3 T T T T T T T
S 10 15 20 25 30 35 40 45
'\LI.I'F

Luwu y: Trong hdi quy don néu ban v& d6 thi phan du theo bién doc 1ap X
hodc theo 12 thi hinh dang ctia n6 giong nhau.

Nhin vao d6 thi trén ta thiy c6 hién tuong phuong sai cia sai sd thay doi.
Tuy nhién, phuong phap do thi chi cho ta cai nhin truc quan tir &6 phan doan xem
c¢6 hién tuong phuong sai thay doi hay khong thoi, né khong thay thé duoc céc
kiém dinh.

Cich 2: Phat hién phuong sai thay d6i bang cac kiém dinh.

- Kiém dinh Park:

Kiém dinh Park doi hoi ban phai udc luong mé hinh sau:
Ln(e?’) = B + oLn(Xi) +vi
Sau khi uéc lugng mo hinh trén, ban phai di kiém dinh gia thuyét:
Hy: B> = 0 — Phuong sai cta sai s6 khong doi.
H,: B, # 0 — Phuong sai cia sai sb thay ddi doi.

Keét qua udc luong mo hinh trén nhu sau:
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BN Equation: UNTITLED Workfile: VD::Untitled\
['-.-'iew][Pru:uc][DI:uject] [Print][l"-.lame][Freeze] [Estimate][F-:urecast][Stats][FtE:sids]

Dependent “ariable: LOG(RESIDEQDT)
Method: Least Squares

Date: 0511609 Time: 11:17

Sample: 1 20

Included observations: 20

“ariable Coefficient Std. Error t-Statistic Frahb.
C -5.5294B68 1.0385973  -8.209520 0.0000
LOG ) 2551552 0330972 7799916 0.0000
R-squared 0771686 Mean dependent var -0.5853733
Adjusted H-squared 0759002 5.D. dependent var 1.676E48
=.E. of regression 0.525093 Akaike info criterion 2543145
Sum squared resid 1219468  Schwarz criterion 2642718
Log likelihood -23.43145  F-statistic B0.83570
Durbin-““atson stat 1.516201 Frob(F-statistic) 1.000000

Két qua kiém dinh Park cho ta két luan c6 hién twong phuong sai cta sai
sO thay d6i. Vi P-value(f,) = 0.0000 qua nho. Ta két luan bac bo H,.
- Kiém dinh Glejser:

Kiém dinh Glejser doi hoi ban phai udc lugng cac méd hinh sau:

| & = B1 + BoXi + v (1)

el =B+ B VX +vi (2

e =B+ B /X +vi ()

lel =B+ B VX +vi (4)

Sau khi u6c lugng cac mo hinh trén, ban phai di kiém dinh gia thuyét:
Hy: B, = 0 — Phuong sai cua sai s6 khong dbi.
H;: B, # 0 — Phuong sai cua sai sb thay d6i doi.

Két qua u6c lwong cic mo hinh trén nhu sau:

M6 hinh 1:
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| Fquation: UNTITLED Workfile: ¥D::Untitled}
['-.-'iew][Pr-:uc][Dbject] [Print][Name][Freeze] [Estimate][F-:ureu:ast][Stats][Flesi-:ls]

Dependent “ariable: ABS(RESIDECOT)
Method: Least Squares

Date: 0511609 Time: 14:12

Sample: 120

Included observations: 20

“ariable Coefficient =td. Errar  t-Statistic Frob.
C -0.166276 0191034 -0.870170 0.3957
d 0.045755 0.006323 G.605266 0.0000
R-squared 0708164  Mean dependent var 0.932184
Adjusted R-=squared 0.691951 =.D. dependent wvar 0640365
=.E. of regression 0.355419 Akaike info criterion 0.863595
Sum squared resid 2273802  Schwarz criterion 0953171
Log likelihood -6.635931  F-statistic 4367343
Durbin-YWatson stat 1.781207  Prob(F-statistic) 0.000003

M6 hinh 2:

Bl Equation: UNTITLED Workfile: VD: :Lintitled)

Dependent “ariable: ABS(RESIDECQODT)
Method: Least Squares

Date: 051609 Time: 14:14

Sample: 120

Included observations: 20

“Yariahle Coefficient =td. Error t-Statistic Frob.

C -1.070759 0.338661 -3.161740 0.0054
SLRG) 0422536 0067557 B.250797 0.0000

R-=zquared 0.634611 Mean dependent wvar 0.952154
Adjusted R-squared 067090 = 0. dependent var 0. 640365
=.E. of regression 0.5694582  Akaike info criterion 0.941211
Sum squared resid 2457307 Schwarz criterion 1.040734
Log likelihood S A12107 F-statistic 39.072468
Durbin-YYat=son stat 1.809645  Prob(F-statistic) 0.000007

Mo hinh 3:
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| Fquation: UNTITLED Workfile: ¥D::Untitled\

Dependent “ariable: ABS(RESIDECOT)
Method: Least Sguares
Diate: 0511609 Time: 1416
Sample: 120
Included ohservations: 20
“ariable Coefficient Std. Error t-Statistic Frob.
C 1.647269 0.157054 5.806400 0.0000
15 -12.30251 2.880094 -4 271665 0.0005
H-squared 0.503409 Mean dependent var 09321584
Adjusted H-squared 0475821 =.0. dependent wvar 0640365
=.E. of regression 0463628 Akaike info criterion 1.395172
Sum squared resid 3862120 Schwarz criterion 1.494745
Log likelihood -11.95172  F-statistic 18.24715
Curbin-“Watson stat 1.6106593 ProbiF-statistic) 0000453
Mo hinh 4:

BN Fauation: UNTITLED Workfile: ¥D::Lntitled\
['-.-'iew][P'r-:-c][OI:-ject] [Print][Name][Freeze] [Estimate][F-:-recast][Stats][F-lesids]

Dependent “ariable: ABS(RESIDECQO1)
Method: Least Squares

Date: 05116/02 Time: 14:17

Sample: 120

Included observations: 20

“ariable Coefficient Std. Error  t-Statistic Frab.
C 2532172 0.325954 7. 763500 0.0000
1/S QRG] -6 972226 1.4019058 -4.973334 0.0001
R-squared 0573795 Mean dependent var 0.952154
Adjusted H-squared 0555395 S.0. dependent var 0.640368
= E. of regression 0426959 Akaike info criterion 1.220525
Sum squared resid 3281761 Schwarz criterion 1.320093
Log likelihood -10.30525  F-statistic 2473455
Durbin-"““atson stat 1.658035 Prob(F-statistic) 0.000023

Két qua wéc lwong 4 dang mé hinh ma Glejser dé xuit déu cho két qua
bac bo gia thuyét Hy. Co nghia 13 c6 hién twong phuong sai ciia sai s6 thay doi.

- Kiém dinh White:
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Kiém dinh White d3 duoc 1ap trinh san trén Eviews, do d6 ban khong phai
mét thoi gian dé udc luong nhu kiém dinh Park va Glejser. Pé thuc hién kiém
dinh nay ban lam nhu sau:

Tir cira s6 Workfile ban m& phuong trinh hdi quy goc (EQO1) ra. Trén
ctra s6 EQO1 ban chon View/Residual Tests/White Heteroskedasticity (no
cross terms) dang khong co6 tich chéo va View/Residual Tests/White

Heteroskedasticity (cross terms) dang c6 tich chéo.

%2 [Views
File Edit ©Object W“ew Proc Quick Options bindow  Help
Iz Log(resideg0?"2) c_log

s abs B=]ES

= Workfile: B8 Fquation: EQO01 Workfile: ¥D::Untitled\

M| Yiew Ol:uject Prink ||Mame ||Freeze | |Estimate ||[Forecast [[Stats ||Resids

170 Representations
Sample: 120 Estimation Qutput
fctual, Fitked, Residual F o
ARMA Structure, ..

Gradients and Derivatives  #

[

Covariance Makrix

ficient Std. Error t-Statistic Prab.

R Coefficient Tests »

B YF Residual Tests Correlagram - Q-statistics

Skability Tests r Correlogram Squared Residuals
Histagram - Marmaliby Test

B
0

Label

m -DLnlLIGIELI LS )

Serial Correlation LM Test, .
ARCHLM Test,,,

#% Untitled |

White Heteroskedasticity (no cross terms)

White Heteroskedasticity (cross berms)

] 23,555 Path = d:if.

Két qua kiém dinh White (dang khong c6 tich chéo) nhu sau:

=E Equation: EQ01 Workfile: VD::Untitled\ =13
|'v'iew | Froc " ibjeck | |F'rir|t | Mame "Freeze | |Estimate "Forecast "Stats |Resids |

WWhite Heteroskedasticity Test:

F-statistic 14.45799 Frob. F[2,17) 0.000215 5
Obs*R-sgquared 1259517 FProb. Chi-Sqguare2) 0.001341

Test Equation:

Dependent “ariable: RESID"Z
Method: Least Squares

Date: O5M1BE09  Time: 14:32
Sample: 1 20

Included observations: 20

“ariahla Coefficient Std. Error t-Statistic Prohb.
i 1.224820 1.215234 1.007828 0.2276
= 0147350 01075032 -1.370656 0.18232

0.005025 0. 002055 2. 4056543
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Nhin vao két qua trén cho ta thiy: ¥* = nR2 = 12.59517 (Obs*R-squared =
12.59517) va P-value = 0.00841 (Prob. Chi-Square(2) = 0.001841). Két luan bac
b6 Hy, c6 nghia 13 c6 phuong sai thay doi.

Ngoai cac kiém dinh trén, con c¢6 mot sd kiém dinh khac nita nhu kiém
dinh Nhan Tir Larrange (LM). Pat trung tong quat md hinh hoi quy boi 1a:

Yi =B B + B3Xai + .+ BiXa + U

Céc phuong trinh hdi quy phu sau day da bao quat hau hét cac trudng hop
gia thuyét vé nguyén nhan giy ra phuong sai cua sai sd thay doi.

- Breusch-Pagan: o’ = a; + 0,7y + 0373 + ... + 0,Zi + V;

- Glejser: | 6;| = oyt aZyi + 03Z3i + ... + 02y T V;

- Harvey-Godfrey: In(o7) = o + 00Zy; + 03Z3 + ... + 0,Zp + Vi

Tuy nhién, trong pham vi tai li¢u nay céc kiém dinh trén khong dugc gidi
thi¢u ¢ day. Ban doc c6 thé tu thue hién céc kiém dinh trén theo trinh tu cac bude
ma ching ta da hoc trén 16p.

3.4. Kiém dinh gia thuyét vé tw twong quan cia sai sé ngiu nhién U,

« Pé phat hién ¢é twong quan chudi giira cic nhiéu hay khéng, ta c6
thé tién hanh theo mot sb cach sau:

Cich 1: Phuong phap do thi.

- Céch 2: Kiém dinh Durbin Watson:

- Cach 3: Kiém dinh nhan tir Larrange (LM) — Kiém dinh BG.

- Cach 4: Str dung gian dd tuong quan (correlogram).

Vi du: File DATA-02.wfl sau day chta dit liéu vé Chi Phi Bao Tri Xe
(COST) va Tudi Tho Xe (AGE). Str dung Eviews dé:

a. Thuc hién mot md hinh hoi qui don gian xac dinh rﬁng COST la mot ham
tuyén tinh theo AGE. Viét phuong trinh hdi qui mau ctia moé hinh nay. Sir dung
kiém dinh dua trén gia tri P-value, hay x4c dinh xem c6 mbi quan hé tuyén tinh
¢ y nghia vé mit théng ké v6i mirc ¥ nghia 5% gitra hai bién COST va AGE hay
khong.

b. V& db thi phan du ctia mé hinh hdi qui & cdu a theo AGE. Dua vao d6 thi noi

trén. Anh/Chi c6 y kién gi vé van dé twong quan chudi.
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c. Tat nhién, véi dit liéu chudi thoi gian chung ta nghi ngo rang thanh phan sai s6
c6 thé ¢ twong quan chudi bac 1. Hiy trinh bay kiém dinh Durbin-Watson xem
phan du cta phuong trinh hdi qui ndi trén ¢6 trong quan chudi bac 1 hay khong?
d. Mot sinh vién khoa 49 dé nghi nén dya vao gian d6 twong quan (correlogram)
dé kiém dinh phan du c6 twong quan chudi bac 1 hay khong voi muc ¥ nghia 5%.
Anh/Chi hidy dua vao gian d6 tuong quan cta phan du ctia phép hdi qui noi trén
dé xé4c nhan sy tdn tai cta tuong quan chudi bac 1.

e. Mot sinh vién khoa 50 d& nghi nén dung kiém dinh nhan tr Lagrange dé kiém
dinh phan du c6 tuong quan chudi bac 1 hay khéng voi muc y nghia 5%.
Anh/Chi hdy tién hanh kiém dinh nhan tir Lagrange dé xac nhan su ton tai cua
tuong quan chudi bac 1.

f. Hay giai thich cac hau qua cta viéc ton tai twong quan chudi ddi voi ham udc
lvong OLS. Hiy dé nghi giai phap khic phuc twong quan chudi (néu cd) trong

phép hdi qui noi trén.

File dit li€u trén sau khi mé ra c6 dang nhu sau:

%8 EViews - E)X]
File Edit Object View Proc Quick Options  Window  Help

M Workfile: DATA-02 - (d:\mydocumenticacppptich08-10\bt.kt107-0... [= |[B][X]

Wiew Ol:uject Prink || Save || Details+)- | |Show |[Fetch |[Store || Delete |[Genr || Sample

Range: 157 -- 57 obs Display Filter: *
sample: 157 -- &7 ohs

#5 Untitled

[l Path = d:\mydocumentibai kap kinh te luong |~ DB = none | WF = data-02

a) Trudc tién ban phai wéc lwong méd hinh COST theo AGE. Két qua wéc

lwgng cho ¢ bang sau:
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| Fquation: EQO01 Workfile: DATA-O2: :Lintitled)

Wi |F"r|:u: |OI:|jE:n:I:| |F"rint| r'-.lamel Freeze Estimatel Farecast ||Stats |Ftesi-:|s|

Dependent Yariahle: COST
Method: Least Squares
Date: 0519058 Time: 21:55
sample: 1 &7

Included abservations: 57

“ariahle Coefficient Std. Error t-Statistic Frab.

AGE 7.343478 0.329550 2228136 0.0000

I:'_i -625.9350 10414596 -5.009952 0.0000

H-squared 0900255  Mean dependent var 1426632
Adjusted R-squared 0.8593451 =.0. dependent var 1151.186
=.E. of regression JbB.8453 Akaike info criterion 1468222
=um squared resid J401B53.  Schwarz criterian 14.75390
Laog likelihood -416.4431  F-statistic 495 4553
Durbin-vWatson stat 0237932  Prob(F-statistic) 0.000000

Ban hiy luu phuong trinh nay véi tén EQO1. Két qua trén cho thiy AGE
c¢6 anh huong dén COST vi P-value = 0.0000 < 5%.
b) Phwong phap do thi.

Sau khi u6c luong mo hinh, ban ¢ thé v& db thi phan du dé nhan dinh c6
tu twong quan hay khong. O trén t6i dd huéng dan cac ban cach v& d6 thi, do vay
viéc v& cac d6 thi sau day khong phai 1a qua kho dbi voi ban!

@ V& d6 thi phan du e, (hoic e’ ) theo AGE.

B Graph: UNTITLED Workfile: DATA-OZ: :Untitled}

Vig |F'r|:u: |Object Prink ||[Mame | |AddTexk |[LinefShade [[R.emove Template|0ptinn5|2num|

200

600 H

<400

200+

RESID

0

-200+

400 -

-600

0 100 200 200 400 500 BOO
AGE
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* V& do thi phﬁn du e, theo e (con goi 1a lugc do tu tuong quan bac nhat

- AR(1)

W8 Graph: UNTITLED Worldile: DATA-02::Untitled\ =13
Wi ||F'r|:u: ||Dtuject| |F‘rint| Namel |.C'.|:||:|TE>:I: |Line,|'5hau:|e |Flem-:uve| |Template Cpkions || Zoom
a0n0
G000 4= a
[m]
[m] [m]
400 4 23"
g
[m]
o 2004 N
? m
(W (= DD
o & o
=200 S W, =
SO
4004 o g
[m]
a B
-600 = T T T T T T
-600 -400 -200 0O 200 400 w00 200
RESID-1)

@ V& d6 thi phan du chuin héa (i) theo thoi gian.
o

Tu cira s6 EQO1, ban chon View/Actual/Fitted/Residual/Standardized
Residual Graph. Khi d6, d6 thi phan du chuin héa nhu sau:

BN Fquation: EQO01 Workfile: DATA-O2: :Lintitled)

|'-.-'iew "F'rn:n: |Object| Prink "Namel Freeze |E5timate "Fnrecast "Stats | F!.esidsl

2.0

1.5 4

1.0

0.5

0.0

-0.5

-1 .00 4

-1.84

_ED LI Y N I N N Y O N D
) 1 15 20 25 30 3% 40 45 S0 55

— Standardized Residuals
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Céc db thi trén déu cho két qua c6 tu twong quan giita cac nhidu U;,
¢) Kiém dinh Durbin — Watson cho twong quan chudi bac 1:

Két qua wéc luong cho ta thay thong ké Durbin — Watson 1a:
Durbin-Watson stat | 0.237982

Ta thay, d = 0.237982 <1. Két luan c6 tu tuong quan duong. (Ap dung
theo quy tit kinh nghiém).
d) Sir dung gian dd twong quan (correlogram). Tir cua s6 EQOI, ban chon

View/Residual Tests/Correlogram — Q - Statistics, két qua cho & bang sau:

BN Equation: EQO01 Workfile: DATA-02: :Untitled)
['-.-'iew][F'r-:-c][OI:-ject] [Print][Name][Freeze] [Estimate][FDrecast][Stats][Resids]

| Correlogram of Residuals

Date: 051903 Time: 23:43
Sample: 157
Included observations: 57

Autocorrelation Partial Correlation A PACZ Q-Stat Prob

0856 0.856 44.003 0.000
0724 -0.03Z 7V6.064 0.000
0642 0,111 101.73 0.000
0.545 -0.0684 120,75 0.000
0.436 -0.103 133.058 0.000
0.336 -0.044 140.54 0.000
0.225 -0.134 143.95 0.000
0125 -0.015 14510 0.000
0.016 -0.167 145,12 0.000
10 -0.0585 -0.052 14567 0.000
11 -0.182 -0.092 145.11 0.000
12 -0.Z217 0134 151.671 0.000

1l

0o~ 0 ke LD R —

ool Oomm

—
1
1
|
[ 1

[

[

[

[

Két luan co6 twong quan chudi vi P-vlue = 0.000 < 5% ung voi tu tuong
quan bac 1. Nén bac bo gia thuyét cho rang khong c6 twong quan chudi. Cac bac
tir tuong quan tir bac 2 dén 12 déu cho két qua twong tu.

e) Kiém dinh nhan ti Larrange (LM) — Kiém dinh BG.
T cta s6 EQO1, ban chon View/Residual Tests/Serial Correlation LM

Test...MOt man hinh hién ra nhu sau.



[] W l i ¥ q i _ i i 2 [
|'-.-'iew ||F"r-:u:| Dbject| |F'rint ||I"-.Iame ||Freeze| |E5timate ||F-:-recast |Stat5 |Resids

Dependent “ariable: COST

Method: Least Squares

Date: 0519209 Time: =
Sample: 157 Lag Specification rz|
Included observations:

“ariahle Lags to incliude: tatistic Praoh.

AGE 28136 0.0000
> 0K ] [ Cancel ] 09552 0.0000

H-squared war 1426.632
Adjusted R-sgquared 0.593451 S.0. dependent var 1151.186
S.E. of regression 3568453  Akaike info criterion 14 63222
Sum squared resid FA01653. Schwearz criterion 14.75390
Log likelihood -416. 44351 F-statistic 496 4588
Dwurbin-YWatsaon stat 0.237952  Prob(F-statistic) 0.000000

Trong khung “Lags to include” nhap vao s6 1(Néu mudn kiém tra tu

twong quan béc 2 thi nhap s6 2, bac 3 nhap s6 3,....). Bim OK, két qua nhu sau:

m8 Equation: EQD1 Workfile: DATA-02::Untitled\ =13
|'-.-'iew |F'r|:u: |0I:uject| |F"rinI: ||I"-.Iame |FrE:E:2E: |Estimate |F|:urecast| Skats ||Resids|
Ereusch-Godfrey Serial Carrelation LW Test: E
F-statistic 148.8146  Prob. F(154) 0.000000
Dbs"R-squared 41.82358  Prob. Chi-Square(1) 0.000o00
Tt

Két luan c6 twong quan chudi vi thong ké 2 va thong ké F déu cho két
qua P-vlue = 0.00000 < 5%. Nén bac bo gia thuyét cho rang khong co tuong
quan chuodi.

< Khic phuc tw twong quan:

C6 nhiéu cach dé khic phuc hién tuong ty twong quan. O day, chi gidi
thiéu cach khic phuc bang phuong phéap lip Cochrane — Orcutt trén Eviews (vi
Eviews di 1ap trinh sdn phuong phap nay). Cac phuong phap khac khong duge
lap trinh san nén ban doc thuc hién mdt cach thu cong theo trinh tu cac budc
chung ta da thao luan trén 16p, va nén lam trén Eviews s€ nhanh hon. Céc ban c6
thé xem phan help trong Eviews vé cach khic phuc theo phuong phap Cochrane

— Orcutt.
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7 EViews 5.1 Help

File Edit Bookmark Options Help
Qontents] Index | | Print | <« | by |
Estimating AR Models
.
First-Order Serial Correlation '
Ta estimate an AR(1) model in E'iews, open an equation by selecting Quick/Estimate Equation... and enter your specification as
usual, adding the special expression "AR(1)" to the end of your list. For example, to estimate a simple consumption function with AR(1) ~
BrTOrs,
C5 = a+oGDF+u
(75 Y= P te

you should specify your equation as:

oz oo ogdp ar(l)
EVfiews automatically adjusts your sample to account for the lagged data used in estimation, estimates the model, and reports the
adjusted sample along with the remainder of the estimation output.
Higher-Order Serial Correlation
Estirnating higher order AR models is anly slightly more complicated. To estimate an AR(L ], you should enter your specification,
followed by expressions for each AR term you wish to include. If you wish to estimate a model with autocorrelations from one to five:

C‘St =0 + CEGDP]{ + Ut
(76 U = Al poty-at - tpst-ste

yau should enter:

ce ¢ gdp ar(l) ar(2) ar(3) ar(4) ar(5)
By requiring that you enter all of the autacarrelations you wish to include in your madel, EViews allows you great flexibility in restricting
lower arder correlations to be zera, For example, if you have guarterly data and want to include a single term to account for seasonal
autocorrelation, you could enter

cs o gdp ar(4)

bt

Dé sir dung phuong phap lip Cochrane — Orcutt, ta quay lai thi tuc wéc
lwgng mé hinh goc. O vé phai ciia mo hinh ta khai bao bac cua tu twong quan
bang cach danh may vao AR(k), véi k 13 bac cua tu twong quan. Luu ¥ 13 ban can
phai khai bao mot cach déy du bac cua tu tuong quan nhé. Chéng han, néu bac
cua tu tuong quan la 1, 2, va 4 thi cac ban phai danh vao bén phai cua mo hinh la
AR(1), AR(2), AR(4). Nhimng s6 hang nay cach nhau it nhat mot khoang tring. O
vi du trén, bac cua tu tuong quan la bac 1 nén ta khai bao 1a AR(1). Cac ban co

thé nhin thiy cach 1am ¢ hinh sau:
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Equation Estimation

Specification | Options

E quation zpecification

D ependent wanable folloveed by lizt of regrezzorz including AR RS
and PDOL termsz,. OR an explicit equation like v'=c1]+c[2]7%.

COST C AGE AR[1]

E ztimmation zettings

Method:| LS - Least Squares [MLS and AR k4] o

Sample: |1 57

[ Ok, ] [ Cancel ]

Sau khi khai bao xong, ban chon OK, két qua s€ nhu sau:

B Fauation: UNTITLED Waorkfile: DATA-02::UntitledX
['-.-'iew][F'rDc][Object] [Print][Name][Freeze] [Estimate][FDrecast][Stats][Resids]

Dependent “ariable: COST

Method: Least Squares

Date: 052303 Time: 16:46

Sample (adjusted): 2 57

Included observations: 56 after adjustments
Conwvergence achieved after 12 iterations

“ariable Coefficient Std. Error t-Statistic Frab.

> -670.4550 4111213 -1.630796 0,105

AGE 72834465 1.105175 B.590312 0.0000

AR 0.855350 0.05433558 13.34965 0.0000

R-=quared 0.977750 Mean dependent var 1451.911

Adjusted R-sgquared 0.976210 5.0 dependent var 1145529

S.E. of regression 174.0663  Akaike info criterion 13.208583

Sum squared resid 1605851 . Schwarz criterion 13.31733

Log likelihood -366.8473  F-statistic 1164.511

Durbin-*"fat=son stat 1.8971430  Prob(F-statistic) 0.0000aa0
Inverted AR Roots .86

Két qua wéc luong & trén duge hiéu 1a két qua uée luong & bude cudi
cung ctia phuong phap ldp Cochrance — Orcutt. Ta duoc ham hoi quy sau:

COST =-670.4549779 + 7.283446361*AGE + [AR(1)=0.8588899523]

AR(1)=0.8588899523 c6 nghia la e, = 0.8588899523e,, + &

Cac thong tin khac trong bang két qua trén duoc hiéu mot cach binh

thuong.
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Chwong 4. PHAN TiCH NHAN DANG VA LUA CHON MO HIiNH.
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Chuong 5: UNG DUNG PHAN TiCH HOI QUY - VAN PE DU BAO



GIOI THIEU SO LUOC
PHAN TICH DU LIEU VOI
SPSS

TS. LE VAN HUY
Email: levanhuy@vnn.vn




NOI DUNG CHINH

Gigi thiéu vé SPSS

Ma hoa dir lieu

Giao dién va nhap liéu

Mot sd diém thworng st dung
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SO LUQC VE SPSS

e+ SPSS la gi?

SPSS FOR WINDOWS (Statistical Package for
Social Sciences)

¢ Taisaola SPSS?
¢ STATA
¢ EVIEWS
& EXCEL
& SAS
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MA HOA DU LIEU (CODING)

¢ Cac loai ma héa
# M3 hoda truvdc

£ Ma hoda sau

¢ \Vidu
4 1. Nam 0: N@
¢ 1:Dongy 0: Khdng dong y
4 1: Rat khong dong y 7: Ratdong y

¢ Chu y khi Coding
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MA HOA DUF LIEU

¢ Cac loai ma héa
# M3 hoda truvdc

£ Ma hoda sau

¢ \Vidu
4 1. Nam 0: N@
¢ 1:Dongy 0: Khong dong y
4 1: Rat khong dong y 7: Ratdong y

¢ Chu y khi Coding
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TIENG VIET (THEO UNICODE)

vt (Untitled [DataSetO] - SPSS Data Editor

Analyze

Graphsz

Ltilitiez  Add-onz Window  Help

File | Edit “iew Data  Tranzform
= B undo Ctrl-7
M Redo Chl-y
X cu Chrl-i
COpy Cirl-C
B pocte Ctrl-i
Paszte Wariahles...
i Clear Delete
ﬁ Inzert Yariahle
"@ Inzert Cases
& Finc.. Cirl-F
# Find Mext F3
‘:‘3 Eeplace. .. Ctrl-H
‘@fm Goto Cage. .
E- Goto Variakble. .
E{E Options... w

B oMl EhE $00

e

Wyidth

Decimals Label | Yalues | Missing |Cu|umns|
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TIENG VIET (THEO UNICODE)

General | WiEneer | Data | CuUrrency | Cutput Labelzs | Chartz | Pivot Tables File Locations | Scripts |

“Variable Lists -Ourtpaunt
() Display labels  (3) [ | Mo scientific notation for small numbers in tables
() Alphabetical (21 File () Measurement level hleasurement System: |P|:uirrts - |
“Windows
Language: i
Look and fesl SPSS Standard - s [Engish >

|:| Open syntax window at startup

Motification:

[ | Cpen only one dataset at = time Raize viewer window

Scroll to mew output
~Character Encoding for Data and Syntax

Sound: () Nong

() Locale's writing system () System beep

r'-E_I' Unicode (universal character set)

Chara®egr encoding cannot be changed when any non-empty
datazets open

[ (8], ” Cancel H

() Sound
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CHON D LIEU THEO DIEU KIEN

Data Tranzform  Analyze  Graphs

Litilitiez .

[N

BTh
BTy
LTT1
LTT:
LTT3
BF
YITR
S0
CHM
TLIO
TGEL
THU
F1
F2
F3
F4
Fa
F&

Eﬁ' Define YWariable Properties ..
% Copy Data Propetties ...

B New Custom Attribute...

% Define Dates...

Define Multiple Response Sets. .

Walidation b
EE Identify Duplicate Cazes...
ﬁ Identify Unusual Cases...

% Sort Cases..
E Sort Variables...
E Transpose...
% Restructure...
Merge Files b
EE Adggregate. ..

Crthogonal Desian b

E Copy Dataset

== Spit File...
ﬁ Zelect Cazes. .
m Wieight Cazes. .

E&E

Decimals
=

- —_ —_ —_ —_ —_ —_ —_ —_ —_ —_ —_ —_

- - - = -

F7

Lo

MUTTTETIC [m]

L m

I O

v Select Cases

& oy
& ovo
& ova
& ova
& TL

& T2
& T3
& TLe
& TLs
& pL

& pL2
& PL3
& PLe
& M1
& itz
&F T3
& Ta
& i
& Bz
& B3

P

~Select

() Al cazes

(3) | condition igfzatistied|
g

O Random sample of cazes

| sample. .. |

() Ba=ed on titme or case range

| Fange... |

() Use fiter varizble:

Bl

-Output

@ Fitter out unzelected cases

O Copy selected cases to a new dataset

Datazet name:

O Delete unzelected cazes

-

Current Status: Do not fitter cazes

(8139 || Paste H Reset ” Cancel ” Helg

l

Copyright @ 2009, LE VAN HUY, PhD., Danang University of Economics




HAY THUC HANH

e Lwa chon di liéu voi diéu kién
4 Gidi tinh = Nam

¢ Chu y quan trong: Sau khi chon va phan tich sau,
hay tra vé di liéu goc khi chon All case

vas Select Cases

-Select

& o - '
& cva () &ll cases
& cv3 | @ It condition is satisfied|
§ It; R O Random sample of cases
& L3 | Sample... |
ﬁ L4 O Baszed on time or case range
§ 1L | Fange... |

PLA
y PL2 () Use fitter variable:
& PL3 | -> | | |
A a L
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CHON D LIEU THEO DIEU KIEN

vas Select Cases: [T

S
ol VTR

& GIITINH
Sl cHbon
& Ul

g TeLy
oIl THUMHAR
& F1

& 2

& F3

& Fa

& Fs

& F5

& Fr

& v

{I nhortLoi
&7 vitriz

ﬁ Tre

&P Fact 4
& Facz 4

& Faca i
)

i

GIOITIRH=1

¢]

S
DH@F!

AT A

Comme ][

Tranzform

Analyze

Graphsz

Litiltie=

A

cEa[E 60 LRE A HE EBE

eV /

4

—

41

o2

CV3

A4

TL1

T

= |

)

—_
]

il

—_
(]

—_
|

17

N o= W e m W e D e mm ] mm W e

M W = M o= W W M o kw5 W b =

52NNy T L T N T~ N i B S S . FR <N <A N s B < O < -

B O i I I B L N O o o = a5, I o R S R =

B B2 M — M M 2 M ) ) o b b o B B e
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MA HOA LAI BIEN

e Hay ma hoda lai bién TUOI
4 Tubi< 25
& Tubi>=25

r L]

e Nén ma hoéa va lwu lai trén bién maéi

File  Edit “iew Data | Transform = Analyze  Graphs  Uilties  Add-onz Window  Help

= E El" Lol |ﬁ Compute “ariable. . % % Q

|1;.r4 ST |- x? Count Yalues within Cazes...

TUOL | TC %X Recode into Same Vatiables... 4 F5 F& F7¥ b nhormtuoi witriz

150 28 ¥ Recode into Different “ariakles... 75 467 4.00 5.50 5.00 2 1
151 21 | & avtomatic Recode.. 50 400 425 350 400 1 10
152 30 H*E igusl Binning. A5 6B 4450 200 4.00 3 1.0
153 23 E(: Optimal Binning... 00 500 475 &40 4 B 1 1.0
154 26 00 BO0D 3450 7.00 4.00 2 1.0
155 2 |8 RenkCases.. 00 BO0 350 700 400 2 I
156 i % Date and Time Wizard. .. 25 bR 6450 B.OO 433 1 1.0
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MA HOA LAI BIEN

w2 Recode 1nto Different Yariables

Mumeric Variakle -= Cutput Variable: .
= Outpurt Variable ——
& blE TUO] = 7 P /
& p17

| »

Pame: &
&L | TUOIRECODE |
& LTT2 Label
& LT3 (Wt héa lsi tuol |
L
ol TR %
@5 GIOITINH b o:f Recode into Different Yariables: Old and New Valoes
gl cHMon
d:l TiGLY Oivfl rOld Value New Value
g :‘UNH'&P ’ T —— |: () walue: (=) Walue: |2 |
Ciled gnd Mess wa|
ﬁ Fa i Os | | () System-missing
& F3 3 (Dmiﬂnﬁ| Os () System-missing () Copy old valus(s)
i)

/ O R () System- or user-missing
034 ] ’ /aste ] ’ Reset 0l --= Mewy:
’ 7/ = = |: () Range:

i Acded Lowwest thru 25 --= 1
e | | 25 thru Highest --= 2
|: through Change
onf | | |
Cl Range, LOWWEST through walue:
Or{ | | |

@I Range, value through HIGHEST:
O A | | |:| Output variakbles are strings Wicith

CI All ather values |:| Convert nummeric strings to numbers ['5'-=5]

IS L Continue —I[ Cancel ” Helg
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MA HOA LAI BIEN

vu Recode Tnto Different Variables: Old and New Yalues

~Old Walue New Yalue
) walue: (=) walue: |2 |
| | O System-missing /
() System-missing () Copy old value(s) //
O System- or user-missing
0l --= Mewy:
O HamE: | | | |I et thr S 1 / |
| | | waf 'Recode into Different Variables
throuch T
| | |_E Mumeric: Yariable -= Output Yarizakble: “Output fariable
¢ oo - TUC! —-= TUGIRECCDE
O Range, LOWEST through walue: ﬁ BT7? | [atme:
| | &L | TUOIRE§ODE |
@ Range, value through HIGHEST: & U Cebek
| & | & LT3 W4 héia i tuoi |
L e
() ANl gthed values gl TR .
& GIOITINH 3
e [ e
Jf TeLy
ol THUNHAP
& [ Ol and Mesw Valuss .. ]
¥ F2
@& F3 = (u:uptiu:unal caze selection condition)
P
el
" ik ] ’ Paste ] ’ Reset ] ’ Cancel l ’ Help ]
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TINH TOAN CAC BIEN

==': Compute Variable W
Target Wariahle: Mumeric Expression:
| THUNHAP |- LUONGHTHUONG

[ Type & Label. . ]

&7 Loy & TRy [F 3]

& bngnohigo F4] || |i|

ﬁ Phiiz Ioi [FS] Function groug:

& Ban chét cong viec [, B & :
& Wi trutng lam vigc [ Arithmetic 3
& Lbng trung thénh [LTT] D = E CDF & Norcertral COF |
&) Bido thirieng doc [BA.. Conversion

&5 Béo thuing doc [BA.. B B B Current DatesTime

&b Béo thumg doc [BA.... E E D Date Arithmetic -
@5 Béo thuirng doc [BA.. Functions and Special Warisbles:
&5 Bén thuing doc [BA... B D Dielete | +

&5 Béo thuing doc [BA..
&5 Bén thuing doc [BA_ ||
&5 Bén thuing doc [BA...
& Béo thutng doc [BA... |
&¥ Bia @&m DN [DISDIEM] |
& Luong [LUCNG]
& Thudng [THUONG] |+

Eu:uptiu:-nal case selection condition)

Ok ” Paste ” Reset ” Cancel ” Helpa ]
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POC DU LIEU TU EXCEL

File  Edit “iew Data Tranzform  Analyze
ety 4 rt to Database Wizard!
Open J ou export deta from the active SPES dataset to a database. To start, select a data source.
Open Database (I
Read Text Data... 7
o ciose Ctrl-F4 SEOCERA SOy =
= s : T3 dBASE Files
Save rl- | % ExcelFiles
Save L. I MS Access Database

b save s Data
E Export to Databasze. .
& Wark File Read Cnly

ﬁ Rename Dataset. ..
Dizplay Data File Information
% Cache Data. .
B Stop Proceszor
% Switch Server ...
Predictive Enterprize Repositary

Ctrl-Period

| ==': OpenData

~| & ck[BE -

3 Laak in; [[fj BAl GIANG

X

EFA& xlz

E Q B Khao sat nhan vien sav

3 Recent = WG - Cronbach Slpha.spy

] ! = K@ - Phan tich nhan to spy

Iﬁ Prirt Prewview
Print...

Ctrl-F

Eﬁ PHAM TICH DU LIEW - FACTOR ANALY SIS - MEA ppt

| @ B3] PHAN TICH DU LIEU - CRONBACH ALPHA - MBS ppot
E 4] PHAN TICH DU LIEU - FACTOR AMALYSIS pat

Recertly Used Data
Recertly Used Files

BB PHAN TICH DU LIEU - GIO| THIEU SO LUOGC SPSS - MBA. pt
4] PHAN TICH DU LIEU - REGRESSION ppt
] PHUONS PHAP NGHIEN CLILIKHOA HOC - S ppt

Exit

FFE ma i mbm R AR RS IR A A L L

spEs_dummy
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PHAN TIiCH MO TA

File  Edit “iew Data Tranzform | Analyze Graphs  Lilties  Add-onz Window  Help

E?E El" Lol ?mﬁ'a Reparts PE%‘|

|1 % |4 Dezcriptive Statistics b | 123 Frequencies...

TUOI | TeLY | THUNE Tahlez b Ea Descriptives.. = v E

150 5 1 Compare Meanz ] %- Explore... C A0 500
151 M 1 General Linear Model ] @ Crosstabs. . 250 400
152 a0 1 Generalized Linear Models P Ratio. .. 200 400
163 73 1 Mixed hodels » P-P Flots... £ 50 AE7
154 2R 1 Correlate v [ g-apis.. 700 400
155 26 1 Regression » 00 GO0 360 7.00 4.00
156 27 1 Loglinest . ¥ O cpr  coo ooon 422
167 e 1 Meural Metworks ==! Frequencies w
158 2B 1 Ly Wariable(s):
— == = Mt Boclntinn & BP = @) GIOITINH

ol TR ol crmon | Charts... :)’
o 1o |

il THUNHAPR ||
& F2
& 3

& Fa ||
A Fs b’

Dizplay frequency tables

[ ok ][ eote [ gesmt [ corcet J[ ven |
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PHAN TIiCH MO TA

=i Frequencies: Statistics \ / \

Ar A
~Percentile VYalues -Central Tendency T h o n g ke
|:| Quartiles fean X u h u'('fl‘l g A =
[ ] cut points far: &qual groups [ | Median | h 6i tu Do th !
[ | Percentilers): I:I [ ] Mode : = /
[ ]
| Change |
| Fetmove |
[]alues are graup midpaints ==f Freguencies: Charts
~Dispersion Distribution e T
|:| =td. devistion |:| hirirriLa |:| Skewwness @
|:| Yariance |:| hazimurm |:| Hurtosiz O Bar charts
[ ] Range \l\j =E. mean \ () Pie charts
[ Cnmnue I ’ Cancel ] ’ Help \ () Histograms:
A\ |:| With normal curve

e \\ e \\ ~Chart Values

Kiém tra — ® Frequencies (O Percentages
~ A Kiem tra
do phan phan phoi

tan

NS B G /

[ Continue ” Cancel ” Helg
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PHAN TIiCH MO TA

GIOITINH
Cumulative
Frequency Fercent Yalid Percent Fercent

valid 1 104 2.0 2.0 2.0

2 HE 43.0 4a.0 100.0

Total 200 100.0 100.0

Statistics

T
M Valid 200

missing 1]
Mean 2647
Median 26.00
Minirmum yal
hlaxirmm 47
2um 52094

Gidi tinh

Mtiam
iy
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NHAP LIEU CHO CAU HOI NHIEU LA CHON

¢ \/idu:

4 Ban hay cho biét nhiéu nhat 9 loai bao ma ban thwdng
doc tai Co quan (noi lam viéc)

Ha NOoi moi

SGGP

Lao Bong

Tién Phong

Tudi tré

Phu nir Viét Nam

Sai Gon Tiép thi

Thé gioi Phu nty

An ninh thé gi&i

- C6 thé chon nhiéu hon mét phwong d@n = lam thé nao dé
nhap liéu

* & & & & % * % »
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NHAP LIEU CHO CAU HOI NHIEU LA CHON

File  Edit “iew Data Tranzform  Analyze  Graphs  Uilties  Add-onz Window  Help

EHE it O EHEF M4 ddh SEE $90%

Mare Type Width | Decimals Labn

a1 BAOT Murneric 5 0 Bao thwdng doc

a2 BADZ Murmeric 3] 0 Bao thudng doc

53 BAOS Murmeric 5 1] Béo thudng doc

54 BAOY Mumeric 5 a Bao thuwdng doc

a5 BADS Murneric 5 0 Bao thwdng doc

aal BADE Murmeric g 0 Bao thudng doc

57 BAOY Mumeric 5 a Bao thusm"

53 BACY Mumeric 5 a Ban th “Walue Labels

e | |

Lakel: | |
| Ao | 1 = "Hg MGi mé" =
2 ="seGP"
|—§hange 3 ="Lao Bdng" u

| Remove | 4 ="My Lao dong”
~ |5="Tién Phong"

£ = "Thanh Hign"

7 = "Tuidi tré"

‘|

Ok ” Cancel ” Help ]
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THONG KE CHO CAU HOI NHIEU LUA CHON

.54V |[ratase - 3P55 [Jata Editor

nsform | Analyze  Graphs  Ltilities  Add-onz Windoww  Help

h E+ E Reports ] % ':%',j {?_"‘-|

Ty Deszcriptive Statistics ] Lahel

Mumeri Tables ¥ Ao thucng doc

Murner Compare Means ¥ Ao thueng doc

Murmeri General Linear Model LT thuerng doc

Mumer Generalized Linesr Modelz P g4 thudrmg doc

Mumeri hizzed Models ¥ Ao thucng doc

Murreri Correlate ¥ Ao thueng doc

Murner Regression ¥ Ao thucng doc

Mumeri Loglinesr ¥ Ao thucng doc

Mumeri Meural Networks ¥ Ao thucng doc
Clazsify b
Data Reduction b \
sedle ‘ Analyze
Monparametric Tests b -
o Seree » Multiple Response
Sursival » Define Variable Sets

e Mizsing Walue Analysis. . /\ /
Muttiple Response b Define YWariahle Sets. . =
Complex Samples r
Cwality Control b
ROC Curve... I
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NHAP LIEU CHO CAU HOI NHIEU LA CHON

=i Define Multiple'Response Sets

=

\

~Set Definition Multiple Responze Sets:
Yariahbles in Set: | £dd | BEAQ |
ol Thu rihép [THUNHAP] ] &b Béo thutmg doc [Ba... [+ | ST |
& Lénh a0 [F1] & Edo thutng doc (B4 —
§ Co hii daotao vé th... & B0 thudng doc [BA...
Luorng va thudng [F3] —— |§) Béothutng doc [BA... ~
& Bing nohigp [F4] | - | & Bédothutng doc [BA.. | Nhan Add
& Phic i [F5] T | Béo thubing doc [BA.
ﬁ Bi&n chit cong wigc [... n % B0 thung doc [Ba...
ﬁ MGi trureng [dm vigc [... _ &) Béo thung doc [B.. |
& Lang trung thénh [LTT] |+ . B thutme doc B4 ™
Yariables Are Coded As Nhap k' "’u d‘inh ng h'i'a
O Dichotomies Counted wvalue: I:I - " - =
) - Dichotomjes / Categories
(3) Catennries  Range: throgh IE\ N ha p 56 erng |I.I'a gChOI‘I
Mame: |EIAO |
Label. |Baa thuing doc o |

Mote: Sets defined here are only available in the Multiple Respon EfUENCIES sstabs pr ures. Use
Define Multiple Response Sets on the Data menu for sets uzed elsewheres N

[ Close ” Help ]

ap thong tin
ién: BAO

Label: Bao thuong

doc

7
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THONG KE CHO CAU HOI NHIEU LUA CHON

Chon va chuyén tén

bién can tinh

tiple Kesponse

Multiple Response Sets:

Missing Yalues

u Exclude cazes liztwise wwithin dichatomies

|:| Exclude cazes liztwize within cateqories

requencies

ablels) for:
Bin thuing doc [$EAC]

]

| ok || paste

|| Reset || Cancel || Help

Jatase - 5P Yata Editon

| Analyze  Graphs  Ltilities  Add-onz Windowe  Help
4+ E Reparts ’ % ':%-’ Q\'|
T}.- Descriptive Statistics b
nefi Tables ¥ B0 thuwérng doc
nefi Compare Means ¥ 5o thuémg doc
neti General Linear Mode ¥ Ao thucng doc
neri Generalized Linear Madels P Eo thu’lirng doc
nefi Mized Models LT thwérmg doc
—_— Correlate ¥ 5o thuémg doc
neriy  Begression ¥ 4o thwerng doc
neri Loglines ¥ Bothuwérng doc
nefi Meural Metworks ¥ Ao thucng doc

Classify »

Data Reduction b

Scale b

Monparametric Tests b

Time Seties r

Survival b

EE Mizzing YWalue Analysis...

Multiple Response ¥ Define Wariable Sets...

Complex Samples b Frequencies...

EYELy g Crozstabs...

ROC Curve... [

—— Mb ta tan suat |
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THONG KE CHO CAU HOI NHIEU LA CHON

$BAD Freguencies
Responses Két qua thong ké
I Fercent %gfanf\
Baa thuring Ha MOi mii 134 15.3% " 67.0% (S
dac SGGR B 7% 3.0%
Lao Biing 54 B.2% 27.0%
Moui Lao ding 18 2.1% 9.0%
Tign Phong 36 4.1% 18.0%
Thanh Mién 24 2.7% 12.0%
Tudi tré 36 4.1% 18.0%
Phu nik vigt Nam an 9 1% 40.0%
Thiri bao KTSG 2 3.4% 15.0%
Thixi bao KT vigt Mam 5 7% 2.0%
Sai Gan Tigp thi 47 4.8% 21.0%
Thé gidi Fhu nik 48 5 5% 24 0%
Tigp thi vé cudc sing 18 2.1% 9.0%
Mua va ban 12 1.4% B.0%
An ninh thé gidi 166 17.8% 78.0%
An ninh thi da 170 10.4%, 55.0%
Cang An TP HCMW 5] T% 3.0%
Tatal 876 | 100.0% 438.0%

a. Group
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THONG KE CHO CAU HOI NHIEU LUA CHON

DataSe - 50 yata Editor

Analyze  Graphs  Ltilties

Add-ons

neri
Mefi
nefi
nefi
neri
MEri
neti

et

Reports

Descriptive Statiztics
Takles

Caompare Means
General Linear Model
Generalized Linear Models
Mixed hModelz
Carrelste

Regre==sion

Loglinesar

Meural Metwarks
Classify

Data Reduction
Scale

Monparametric Tests
Time Seties

Surwival

4 nMizsing Walue Analysis. .

[A14]
(413

Muttiple Response

Camplex Samples

Gality Control
ROC Curve...

-

Windoww  Help

L)

10 thudng doc
a0 thurdrng doc
a0 thudrng doc
a0 thudng doc
10 thudng doc
a0 thurdrng doc
a0 thudrng doc
a0 thudng doc

10 thudng doc

Define Yariahle Sets. .

Frequencies...

Crozstabs ..

Row(s): Optionss... |
& Cong vige cho phép |~ BB -
&F Chng vigc rétth i | -
ﬁ Cing vigc oo nhidut...
ﬁ Wi cdng vigc hodn t...
& Anhi chi dugc trd .. Column(s)
&2 anhi chithuing dug.. [N 2)
&7 Anhi chi oo thé séng... |i|
& Titn luong tuong k... |

& Titn luona. thu nhén |7 Layers):
Multiple Response Sets:

| Define Ranges... |

Reset || Cancel || Help |

/
LA e
/

Chon cac bién vao phan tich
Nhan Define Rangers dé dinh
nghia bién nominal & cot

f

|\Ké’t qua thong ké
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THONG KE CHO CAU HOI NHIEU LA CHON

$BAO*GIOITINH Crosstahulation

Gidi tinh
Marm MU Total
Bao thudng Ha Mai midi Count 71 3 134
doc* SGGP Count 1 5 i
Lao Bang Count 23 21 a4
Mol Lao dong Count 2 15 18
Tién Phong Coumnt 20 16 36
Thanh Mign Count 12 12 24
Tudi tré Count 21 15 36
Phu nik Viét Marm Count a7 43 a0
Thiri hao KTSG Count 15 15 30
Thii bao KT Viet Mam  Count 1 5 6
S4i Gon Tiép thi Count 18 74 47
Thé gichi Phu nik Caunt 26 23 43
Tiép thivd cudc sdng Count 12 B 18
hua wa ban Count B B 12
An ninh thé gici Count 79 77 156
An ninh thi da Count ag 82 170
Cdng An TP HCM Count 3 3 B
Total Count 104 86 200

Fercentages and totals are based on respondents.

a. Graup
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HiINH THANH CAC BANG BIEU (Custom Tables)

1 Transform | Analyze Graphs  UWities  Add-ons Window  Help

~» 3'“ = E Reparts b % % %

g Ty Descriptive Statistics 4 Label | Yalues J Mlis=ing
Murneri Tables ] Hﬁ Custom Tahbles. . Mane
Mumeri Compare Means b Multiple Responze Sets. Mane
Mumeri General Linear hode Fodigian lamvwi... {1, <5 nam}... Mone
Mumeri Generalized Linear Models — » fi tidu £ thang {1, < 3 tridu}... None

hlo...o .0

Y P S

hlo.. -

Tabhle 1
Gidi tinh
Mam Mu

Count Count
Trinh 8 chuyén mon  Trung cap 11
Cao dang 3

Bai hoc ar az

y. Sau dai hoc 3 3

vas Custom Tables

Layers

Table | Thles | TestSttistics | Options |
=
aribes | Eiemal || B conpact |
[Tt
&2 Ankichi cd v dink
ﬁ MEU c no khéc . P
icHi tir|

&% b nkidu phuong

) T s Mam Mu
&) Bo phan cong tac.. P P

C ou ou

.d:l Wit cong tac [Y...

L Trung ... nnnn nnnn
& Giditink [GIOITINH] | o h

o X Trinh 46 | Can déng nnnn nnnn
.{I Trink db chuyen . |2 chuyen Foy—

: mrnn mrnn

& Tudi [TUON B miin G

e Sau dal .. Mrnn Mrnn
d:l Thxi gian lam vigo..
L[I Chitiéu #théng [C...
&% Lanh dao [F1] ||

-

AP o ki Ao tan wd

N

Kéo bién GIOITINH )
sang 6 cot, bién
TRINHDO sang 6

dong

!
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HiINH THANH CAC BANG BIEU (Custom Tables)

el Custom Tables

Teble | Tiles | TestStatistics | Options | Kéo bién GlOlTle
ST 5 — |

Yariables: @ Mormal | | = compact

& Cing vigc cho ph... [ Sang 6 cét, bién

?Cﬁngviéc rét th ... i : _ TRINHDO Sang 6
Cong vise e nhig.. || | &b Gititink B 3

ﬁ Khi cong vigc hoa. . dong

&% Anki chi dueoctrd

&7 Anid chithutng d...

&P Anii chi oo thé 56 Néu tinh them %
b e thi chon Compact

& Conaty c6 ché .. ;[I Trinh d4 c... K J
& Céngty thue hign ... | e i

& Chngty thue hign [+

Categories:

-Define -Sumimany Statistics

N, Summary Statistics... I F‘M Category Position:

e ]| |
e —

Sau dé chon
Sumary Statistics

[ In} :
o8 Categories and Totals. . ] SourCe; ICDIumn Yatiables "’|

| Ol || Paste ” Reset || Cancel ” Help |
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HiINH THANH CAC BANG BIEU (Custom Tables)

Selected YWariable: Gidi tinh

Statistics: Display:
Llnweighted Count = |5 Statistics Label Format | Decimals | |
oty B % ks | b 4 | Count Count nnnn 0
Column M %
Takle M % D —
Subtable M %% =
-
T |:| Custom summary Statistics for Totals and Suktotals —
— Statistics Label Format Decimals)
- |
al
Apply to Selection J Cloze I | Help I

&d

/Tuy theo muc dim

tai day va kéo sang

tinh % theo hang,
hoac co6t thi chon

phan Display -

\m_/

Sau doé chon
Apply to Selection

Gidi tinh
Marm MU
CoLunt Rove B % | Column M % Count Fow M % | Column M %
Trinh dd chuygn man  Trung céap 11 78.6% 10.6% 3 21.4% 31%
Cao dang 3 27.3% 2.9% 8 T2.7% 8.3%
Bai hoc a7 51.5% 83.7% a2 48.5% 85.4%
Sau dai hoc 3 50.0% 2.9% 3 50.0% 3.1%
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HINH THANH CAC BANG BIEU (Custom Tables)

Tahle 1
Gidi tinh
MHam MU

Zount Fow M % | Column M % Count Fow M % | Column B %

Trinh dd chuyén man  Trung céap 11 THE% 10.6% 3 21.4% 31%
Cao dang 3 27.3% 2.9% g 72.7% 8.3%

Brai hoc a7 51.8% B3.7% g2 48.9% 85.4%

Sau dai hoc 3 50.0% 2.9% 3 50.0% 31%
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PO'C LWUONG THAM SO TRUNG BINH

UGC LUQONG KHOANG TIN CAY CUA GIA TRI TRUNG BINH

B biét phirong sai tong thé | &)

Chira biét phirong sai téng thé ( &)

Phin phoi chuan

oz Pé léch chuan ciia tong thé
i Trung binh tong thé

a =I-y: Mirc ¥ nghia

g 4
ol

E__.'

—
N —
s

ar

0=

Phin phoi Student véi (n-1) Ia bic nie do
s> B léch chiman hiéu clhink man

L - 5 yy—
Xx——=t™ < < X —t™

s '3

< < X+
J r 1 g
Fl BED

DE<U LM

Phan phoi chudan
s> B léch chan hiéu chink man

] !
— Iy —_— T
ok

il
[

x A T
T s s
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O'C LWUONG THAM SO TRUNG BINH

¢ One-Sample T Test: Options

Transform | &nalyze  Graphs  Ltilties  Add-ons Window  Help
‘Ifm ﬁ_ E Reports b b@ % h Confidence Interval:
Ty Descriptive Statistics ] Lakel Missing Values
Murneti Tables k| tri cdng tac () Exclude cases analysis by analysis
Murmeri Compare Means ¥ | M Means... () Exclude cases listwise
Murneri General Linear Model k| T One-Sample T Test...
Murmeti Generalized Linear Models ¥ | & Independent-Samples T Test... [ Goatinue i ’ gl ] ’ Bl
Murneti Mixed Models b | oY Paired-Samples T Test...
Mumeri Correlate ¥ | K Oneaway anova.
Murneri Regreszion b [nh dan
==! One-Sample T Test Eﬂ

Test Yariable(s):

- Tudi [TUSI
ol i tri eting téc VTR [ & [THel

& Gidi tinh [GIOITINH]
d:l Trinh d& chuyén mén...

Sl Thes gian Em vigc [T...
ol Thu nivép [THUNHSP] |
&% Lanh dao [F1] E
& Cohii 340 tao v th..
?; Lurong v thudna [F3] (o Test Value: D

ok J[ eose [ meset [ coroet J[ ek |

@ OO R TEIT OO THC [OF]
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PO'C LWUONG THAM SO TRUNG BINH

One-Sample Statistics

Std. Errar
[ hean Std. Deviation hean

200 26.47 4161 223

One-Sample Test

TestValue=10
95% Confidence Interval of the
Difference
Mean
t df Sig. (2-tailed) Difference Liowwer Uppetr
118.442 1949 000 26.470 26.03 26.91
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SO SANH 2 THAM SO TRUNG BINH

e Uéc lwong tham so trung binh:
4 DU lieu: dinh lvong (lién tuc)
€ PO tin cay (1-murc y nghia)

e So sanh trung binh hai mau déc lap:
&

4 Diéu kién rng dung:
¢ D0 lieu dinh lwong (lién tuc)
¢ D@ liéu cta hai nhom phai tuan theo quy luat phan phdi chuan
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SO SANH 2 THAM SO TRUNG BINH

I~

Lad

'_-'|

KIEM PINH THAM SUKHAC NHAU HAI TRUNG BINH TONG THE
{dea trén sir phan phoi hmg cdp)

- (Gria thiét va ddi thist:
Blo1 g Phai Trai
Gia thuét Hy  py - pe=Dyp Hy:  ug-pe =Dy Hy ug-pe=Dy
Bloi thiet Hy: Ly - Ly = Dy Hi: Ly - v Dy Hi: Ly - W< Dy

- Xac dinh nmure ¥ nghia

- Phurong phap kiém nghiém sir kKhac nhau cioa hai trung binh tong thé - Bane phin
phc-: chudn hodc T-student (néu n<30)

(x—Dypfn

4. Tieu chudn kidm dinh T hoac U: I-. =T = e

:-: va s ¢ la tung 1:|ml1 va do lech chudn diéu chinh cia n khac et - d

. Diém t&i han va mién bac ba:

Bl g Phai Trai
Bitmtoihan | - Tpipian va Tiprp- Tin131-e - Tyl
I"-'I]éﬂ bac bo ]:El ::.-_TI:L-::.].-I:L : D::Tfl’_— Ihl-m D= II.:I-._MI.I.'IJ.
va DT 1y3l-e2 T T
Mo hinh ﬂ Ch E E ﬂ
'T-:r-1:; L2 T-Z'1- T[-.- k1-m 'Tn'--"nl--:u.
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TRINH T THUC HIEN

Jatase - 5F Yata Editon
n | Analyze Graphz  Liities  Add-ons Windowe  Help . .
==! Detine Groups W
I‘ E Reports b % % ‘
T-_.I.- Descriptive Statiztics b Lahel @ Uze specified values
2t Tahles P |tri cdng tac Group 1;
afi Compare Means ¥ | M Means.. Group 2
ati = I'Li Model Pl T One-S le T Test...
2t L=eneral LInear Wode Ne-=ample =] qut ptlil‘lti I:I
ari Generalized Linear Models bk Independert-=amples T Test...
arj hixed Models b n.fnut Paired-Samples T Test.. I Cortinug i ’ Lance ] ’ ]
af Correlate v| K DRty ARCY A,
s Dt mimimime. [ ST S,
: ==': Independent-Samples [ lest: 0., W
Eﬂ: Independent-Samples 1" Test @

Confidence Interval:

Test Variable(=): iy
Missing Yalues

& Anhichicé §dnh & .. [~ &2 Tudi [Tucl)
ﬁ Méu o6 o khac cd ...
ﬁ Wa nhigu phuong dig. .
&5 Bt phan cing tac [ER]
ol i tri efing téc [VITRI]

d:l Trink @5 chuyén mdn... — /
il The gian am vieo (1. [

— Grouping Yariakle: /
il Thu nhép [THUNHAP]

GIOITIMHE? 7) /
& Lanh dao [F1] i 7

- 7
& Co hdi aotao vath., | ™ ’ Define Groups... ]

Optionz. .

@ Exclude cazes analysiz by analysis

() Exclude cases listwize

I Continue ” Cancel ” Help

Chon cac bién phan tich
Nhan Define Group dé DP.ng

| [0]34 || Paste H Reset ” Cancel ” Helg ]
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KET QUA PHAN TIiCH

Group Statistics
Gidi Std. Error
tinh [+ Mean atd. Diewiation Mean
X
Tuoi Marm 104 27.06 3.353 3249
Mu 2]5] 2583 2.820 288
Independent Samples Test
Levene's Test for
Equality of
Yariances ftest for Equality of Means
45% Confidence Interval
ofthe Difference
Mean Std. Errar
F Sig. 1 df Sig. (2-tailed) [ Difference Difference Lower Upper
Tudi  Equalwariances
assumed 344 A58 2.?53\\ 1498 .EIEIE\ 1.224 440 3aT 2049z
Equal variances not
assumad 4 2802 96.340 06 1.224 437 363 2086

~~ N@&u sig. trong kiém dinhR
phuong sai>0,05 thi phuong

sai glu'a hai mau bang nhau,
ta sé dung két qua kiém dinh

S~

t ddong thir 1

-

p-value cua

giatrit
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PHAN TiCH MQH GIU’A 2 BIEN DPINH TINH

Piéu kién (hai bién dinh tinh)
Céc gia thuyét:

v2 duoc thiét 1ap dé xac dinh cé hay khéng mot
moi lién hé gitra hai bién, nhwng né khéng chi ra
dwoc cuwdng dO clia mdi lién hé do.

v2 cho phép tim ra nhirng mdi lién hé phi tuyén
tinh

Cramer-V: Cuwdng dd cla nd bién dong tr 0 dén
==
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PHAN TiCH MQH GIU’A 2 BIEN DPINH TINH

av [Databe - aP Jata Editor

formm | Analyze  Graphs  Utilties  Add-ons Window  Help

E' E Reportz ] E % h|

_T'_-,f Descriptive Statistics k| 123 Frequencies. .. Laku
imeri Tahles v | Pyl Descriptives...

imeri Compare Means b '%- Explore. ..

imeri General Linear Model b @ Crozstabs.

IFFIEri Generslized Linesr Models  » | 12 Ratio.

imeri{  Mixed Models b P-P Plots...

imetri Correlate ¥ [ ocpiots.

Imeti Regreszion F inh da0

Imeri Loclinear k hdi dao tao va thang tién

= Crosstabs

W'Cﬁng vigc cho phépan...

& cong vige rét thi vicvz) |
ﬁ CAng vigc of nhiduthac. |
ﬁ Khi ciing vigc hodn than...
ﬁ Anhf chi dugc trd luong...
&% ani chi thutng dugct..
&F Ani chi cé thé séng ho...
&% Titn wong tuong sing
ﬁ Tign Iuong, thu nhép duw...
@ﬁ Cng ty cd ché 36 phic...

.@é} Ann et ee bidn ché J

oz

Sl Trink @8 chuyén mén [CHM...

Columnis):
o 93 Gidvi tinh [GICITIMH]
2
rLayer 1of 1

vus Crosstabs: Statistics

Chi-sguare
~Hominal

|:| Contingency coefficient

- Phi and Cramet's %

|:| Lambda

|:| Uncertainty coefficient

[ ] correlstions

-Ordinal

|:| Zamma
|:| Samers' o
|:| Kendall's tau-b

|:| Kendall's tau-c

rHominal by Interval —

[ea

[ | Kappa
[ ] Risk

|:| Mchemar

|:| Cochran's and Mantel-Haenszel statistics

Test common odds ratio equals:

[ Continue ” Cancel ” Helg l

vai Crosstabs: Cell Display

Counts

Ly

Expected

|—Percentages—| rHEsiduals
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PHAN TiCH MQH GIU’A 2 BIEN DPINH TINH

Symmetric Measures

Valle Approy. 5ig.
Maminal by Maminal  Phi 183 083
Cramer's 183 083

Moofvalid Cases 200

Trinh do chuyén mon * Gidi tinh Crosstabulation

iEici tinh
WE]y ML Total

Trinh d& chuyén mén  Trung cap Count 11 2 14
Expected Count 7.3 6.7 14.0

Cao dang Count 3 g 11

Expected Count a7 5.3 11.0

Brai hoe icount ar g2 1649

Expected Count ar.g a1.1 169.0

Sau dai hoc  Count 3 3 3]

Expected Count 3.1 2.9 G.0

Total Count 104 HE 200
Expected Count 104.0 HE.0 200.0
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1 Hudng dan sir dung Eviews 5.1 Phung Thanh Binh

CHUONG 2

HUONG DAN SU DUNG
EVIEWS TRONG PHAN
TICH DU LIEU VA HOI QUI

Chuong nay s& trinh bay mét sb thu tuc co ban ctia phan mém Eviews 5.1 dé sinh vién
c6 thé thuc hanh cac bai tap théng ké va kinh té lugng & cac chuong sau. Do muc dich
chinh cua ta 14 thuc hanh kinh té luong v6i Eviews, nén chuong nay chi giéi han mot
s6 thao tic ma ngudi nghién ctiru thuong hay sir dung, chir khong phai toan bd hudng
dan chi tiét cach sir dung Eviews. Tuy nhién, dé tién loi cho sinh vién ty nghién ciru,
chuong nay s€ gioi thiGu so qua chirc nang trg gitp trong Eviews dé c6 thé tham khao
khi can thiét. Mot sb nodi dung dugc trinh bay trong chuong nay, dac biét 1a cac kiém
dinh, nhung chung s& dugc hudng din mot cach chi tiét hon & cac chuwong lién quan.
Pé sinh vién c6 thé thyc hanh cac bai tdp va dy an nghién ctu voi Eviews, chuong
nay s& nham vao cac ndi dung sau day:

e Eviews la gi?

o Workfile la gi?

e Trinh bay dir li¢u trong Eviews

e Dbi tugng trong Eviews

e Quan ly dir li€u trong Eviews

e Céc phép toan va ham sb trong Eviews?

e Phan tich dir liéu chudi va nhom

e Xay dung ham kinh té lugng trong Eviews

e Kiém dinh gia thiét m6 hinh hdi qui trong Eviews

NHUNG VAN DE CO BAN VE EVIEWS
EVIEWS LA GI?

Eviews' cung cép cac cong cu phan tich dit liéu phurc tap, hdi qui va du bao chay trén
Windows. Vi Eviews ta c6 thé nhanh chong xay dung mot mdi quan hé kinh té luong
tir dit liéu c6 sin va st dung mdi quan hé nay dé du bao cac gia tri tuong lai. Eviews
c6 thé hitu ich trong tat ca cac loai nghién ciru nhur danh gia va phan tich dit liéu khoa
hoc, phan tich tai chinh, m6 phong va du bao vi mo, du bao doanh sb, va phan tich chi
phi. Bic biét, Eviews 1a mot phan mém rat manh cho phan tich dit liéu thoi gian ciing
nhu chéo véi ¢& mau 16m.

''viét tit ctia Econometrics Views



CHUONG 2: HUONG DAN SU DUNG EVIEWS 2

Eviews dua ra nhiéu cach nhép dit liéu rat thong dung va d& sir dung nhu nhap tir ban
phim, tir cac file sin c6 dudi dang excel hay text, dé dang mé rong file dit lidu c6 san.
Eviews trinh bay cac biéu mau, do thi, két qua an tuong va cé thé in truc tiép hoac
chuyén qua céc loai dinh dang vin ban khac. Eviews giup ngudi str dung dé dang udc
luong va kiém dinh cdc mo hinh kinh t& lugng. Ngoai ra, Eviews con gitp ngudi
nghién ctru c6 thé xay dung céc file chuong trinh cho du 4n nghién ctru ctia minh.
Eviews tan dung cac dic diém hién thi ctia phdn mém Windows hién dai nén rat thuan
tién cho nguoi st dung nhu dung chudt, cac thanh kéo, thay d6i giao dién, thoat, .
Néu chuong trinh duoc cai dit ding, thi khi khai dong eviews ta s& thay ctra s6 ch1nh
nhu sau:

Title bar Main menu Command window

Tl EViews

r = | Path = c:\eviews\data | DB = dibasic | WF =none
I

Work area Status line

Nguon: Eviews 5 Users Guide, pp.16
WORKFILE LA Gi?

Workfile dugc goi chung la tap tin lam viéc cua Eviews (sau diy s€ goi la tip tin
Eviews). O mot cap do co ban, mot tap tin Eviews don gian 1a mdt tap tin chira cac
d6i tuong cua Eviews'. M&i dbi tuong bao gdm mot tap hop céac thong tin c6 lién quan
dén mot linh vuc phan tich cu thé vi du mot chudi’, mot phuong trinh, hay mot d6 thi.
Lam vi¢c trén Eviews chu yeu lién quan dén cac dbi twong chta trong mot  tap tin
Eviews. Cho nén trudc hét can tao mot tap tin méi hodc mo mat tap tin cod san. Mdi
tap tin Eviews chira mot hodc nhiéu trang®. Mdi trang chira cac ddi tuong riéng. Trang

! Container for Eviews objects
? Series
3 Page
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dugce xem nhu mét thu myc con hay tap tin phu' trong mét tap tin. Luu y, mot tap hop
cac quan sat ciia mot hodc mot sé bién dugc goi 13 bo sit licu, trong d6 mdi quan sat
c6 nhan dang riéng.

Tao mot tap tin Eviews

C6 nhiéu cach tao mot tap tin méi. Viée dau tién trong tao tap tin la xac dinh cAu trac
cta tap tin®. Co ba cach khac nhau. Thir nhat 1a mé ta cdu tric cia tip tin Eviews.
Theo cach nay, Eviews s€ tao ra mot tap tin moi dé ta nhap dir liéu vao mot cach thu
cong tir ban phim hodc copy va dan. Th hai 1a md va doc dit liéu tir mot ngudn bén
ngoai (khong thudc dinh dang Eviews) nhu Text, Excel, Stata. Thuan tién hon nhiéu
s0 v&i cac phién ban trude, Eviews 5 tu dong phan tich nguén dir li¢u, tao mot tap tin,
va nhap dir liéu. Pay 1a cach duogc stir dung phé bién. Thu ba 13 tao mot tap tin theo hai
budc riéng bi¢t. Trong budc mot ta tao ra mot tap tin maéi theo mdt trong hai cach trén.
Trong budc hai ta s& cdu trac tap tin. Chuong nay chi tap trung hudéng dan cach the
nhét va th hai.

(i) Tao mot tap tin bing cAch md ta ciu tric

D¢ mo ta cau truc cua tap tin Eviews, ta phai cung cap cho Eviews cac thong tin vé s

quan sat va cdc nhan dang Workfile Create g‘

lién quan. D€ tao mdt tap
tin mé1 trén Eviews, ta

. wiorkfile structure type [rate zpecification
chon File/New Workfile,

Ot thl_IC don chinh3 dé Dated - reqular frequency Frequency: | Annual W
mao hép thoai Workfile Start date: | 1930
Create. O goc trai Cﬁaﬂ hop [rregular Dated and Panel End date: | 2003
thoai 1a mét hop nho dé mo workfiles may be made from
t3 £ t . ’ ba 12 bo Unstructured warkfiles by later
a~ CaH ruc co h an fua 0 gpecifving date and/or ather
dir li€u. Ta c6 thé chon identifier series. Mames [optional)
gitra Dated-Regular WE |
F‘requency, Unstructure(,lz Page:
va Balanced Panmel. Noi | [0k | [ Concel |

chung, ta c6 thé sir dung
Dated-regular frequency® néu ta c6 bo dir liéu thoi gian, véi bo dir liéu bang don
gian ta sir dung Balanced Panel, va cac trudng hop khac ta st dung Unstructured’.

Sau khi ta di xac dinh loai cdu trac dir liéu, Eviews s& ty dong nhic ta mo ta
dac diém cta bo dit liéu d6 nhu tan suat, ngay bat dau, ngay két thac doi voi loai di

! Subdirectory/Subworkfile

? Structure of the workfile

? Main menu

* Néu 1a dir liéu nam, thi & 6 Frequency ta chon Annual; & cac 6 Start date va End date ta nhdp nim bt dau va
nam két thiic cua cac chudi dit liéu. Néu dit lidu 1a qui, thi & 6 Frequency ta chon Quarterly; 6 cac 6 Start date va
End date ta nhap qui bit dau va qui két thuc ctia cac chudi dir ligu. O day ta c6 thé chon mot trong hai céch sau
(vi du qui 2 ndm 2005): 2005:2 hodc 2005Q2. Néu 14 dit liéu thang, thi & 6 Frequency ta chon Monthly; & cac 6
Start date va End date ta nhap thang bat dau va thang két thiic cua cac chudi dit lidu. Twong tu, ta c6 thé chon
mdt trong hai cach sau (vi du thang 8 nam 2008): 2008:8 hoac 2008M8. Cac 6 dat tén la tuy chon (dat tén tap tin
va tén trang), nhung thong thuong khong can thiét.

S Sir dung ddi v6i loai dit liéu chéo va ta chi can nhap ) quan sat cta b dit liéu (dataset) vao 6 Observations la
xong.
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liéu thoi gian; s6 quan sat d6i v6i loai dit liéu chéo; va tan suat, ngdy bat dau, ngay két
thiic, va s6 quan sat tai mdi thoi diém ddi véi loai dir liéu bang.
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(i) Tao mot tap tin bing doc tir mdt ngudn dir liu bén ngoai

Ta c6 thé mé truc ti€p mdt ngudn dir licu bén ngoai nhu nhu cich mé mdt tap tin
Eviews. BDé m& mot file bén ngoai,

trude hét ta chon File/Open/Foreign [ediah @B‘
Data as Workﬁlel, ... dé dén hop Lookin | £ STATA J 0o 2@
thoai Open, chon Files of type, mo | Baoix EAPPLE BeariM B
file can chuyén sang tdp tin Eviews, E‘“ZHKSUBS EATHLETI EEWTT Ef
ADMMREY ATHLET2 wght2 (
va thyc hién mot so diéu chinh néu Biafiairs BATTEND Bcampus B
can thiét. Xem vi du minh hoa sau Bairfare EaLDIT BicArD B
day. Bbé mé va chuyén mdt tap tin nao 2 2
df’) sang Eviews: trude héﬁ phai xiic e e
dinh thu muc thich hgp, 61 chon tap S m— -

tin (File name va Files of type) can
chuyén sang tap tin Eviews. Tuy
nhién, tap tin ngudn voi dinh dang

[ Update default directary

khac nhau s& c6 mot sé khai bao [UEIENGCETETEIIAlCTal]) X
riéng. Select vanables | Fiker obs
Doi vai tap tin Stata. Khi chon it
va m& tap tin (vi du Chapter2.1.dta e i —
n prate Mum participation rate, percent
trong thu muc data nhu trong hop rate Num 40Tk plan match rate
. A A [N A : tatpart Mum tatal 401k participants
thoal)’ ta thay Xuat hlen hop thoal totelg MHum total eligible for 407k plan
Table Read Specification. Trong do, age Num  age of 401k plan
- A M | ber of fi |
ta chon Select hoic Unselect dé chon e S
cac bién can thiét chuyén sang dang A of B variables selected
dir liéu Eviews thoi. Tuy nhién, thong S i
§ Select

thuong ta chon tat ca cac bién co san
_U |

theO mac dlnh Cua EV]GWS. Ngoal I'a, To update the selected variables, enter a list of names m

~ ’ A . ~ . A ~ of patterns [example: 'SEROT B* C7? *D°).

t.aA Cung co ‘the dll}h nghla lal bO d:ll' Apply the update to variables that are:  [¥] Series

liéu cia minh thong qua chon céc [] 4ipha

diéu kién can cho phu hop muc tiéu [ Dates

nghién ctu (vi du chi chon cac quan

sat co age>10) bang cach chon Filter [

Obs va nhap diéu kién vao.

ar. ][ Cancel ]

Déi v6i tap tin Text. Khi chon va mé tap tin (vi du Chapter2.2.txt), ta thiy xuét

hién hop thoai ASCII Read. Trong Column specification c6 ba Iya chon: Delimiter
, Fixed ..., va An explicit ... cho phép ta Iya chon chiéu rong cua cac cot dir li¢u
hién trong tap tin. Tuy nhién, thong thuong Eviews sé mac dinh & dang Delimiter ...
O Start date/header ta thiy 6 Skip lines cho phép ta lira chon bo cac dong dau tién
(thudng chi dé lai dong tén cac bién), vi du & day ta chon “2”. Piéu nay chi ¢ ¥ nghia
gitip ta d& dang kiém tra dir liéu chir khong can thiét 1am. Muc Row specification cho
phép ta xac dinh sb quan sat trong mot dong (théng thudng 13 1). Muc ndy noéi chung
cling khong can thiét. Sau d6 ta chon Next qua budc 2, va lai chon Next dé qua budc
3. O budc 3 ta c6 thé diat lai tén bién bang cach chon bién d6 va thay bang tén bién

' Di nhién ta ciing c6 th é chon File/Open/Eviews Workfile ... nhung s& bét tién mot ti xiu 1a trong types of
file s€ mac dinh loai tap tin Eviews thoi.
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mong mudn (vi du bién “employment” ddi thang X5). Ngoai ra, ta ciing c6 thé mo ta
dac di€m cua bién do (vi du don vi tinh, ...). Cuoi cung ta chon Finish.

ASCII Read - Step 1 of 3 X

Fow zpecification Colurnn zpecification
An obzervation in the file consistz of a fived number of: (%) Delimiter characters between values
() Lines Lines per obeervation: |4 () Fired width fields
Advanced () & explicit format [to be provided)
() Characters I:I
Start of data/header
O Values ] Skip lines: [2 z
Tear GDP| Emplovment| Fixed capital M
1555 114043 8310 182113 —
1555 1z0410 2EZ9 1593749 =
1357 122187 8738 Z05139E
1958 134705 B9E5Z Z1E130
15539 139960 2171 225021
13600 150511 QE&9 237026
13&l| 157227 QLEEY 242827
1962 165225 QEEZ 2606561
1363 178431 10334 Z7E5dE6 b

[ New> | [ Finsh |

ASCII Read - Step 3 of 3 X

Colurnf headers Colurir info
Header res n Click in preview to select column for editing
RENTS |>‘:2 |
Header type |Names il hd | o
Dezciption:

[ Clear Edited Calumn Infa ]

Text reprezenting M

| | D ata bype:
Tear |GDP Fixed capital
1355 114043 122113 ~
1256l 120410 123745 —
1387 129187 Z0E159Z B
1358 134705 El1513z20
1353 139250 EEEOZE]L
1260 150511 237028
1361 157897 248897
136E 165286 EGlEE]L 3

Cancel ] [ ¢ Back
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Thong thudng nhat 13 st dung dit lidu tir cac tap tin Excel'. Khi chon va mé tap tin (vi
du Chapter2.3.xls) Eviews s€ thuc hién thong qua hai budc. Budc mdt, ta thay xuat
hién hop thoai Spreadsheet Read nhu sau:

Spreadsheet Read - Step 1 of 2

Cell Range
(#) Predefined range
.
|-:hapter2.3 v| I:I ﬂ_lﬂ
=~
() Custom range
| | 5
EE
=~
OE= CD P PR M1 BE -~
19E5z2:-1 g87_.875 0.12375607 1Z6. 537 1.64
19L5E: 2 S2_1z5 0O_.1281&73 1Z27. 506 1. 677567
19E5z:-2 S9_&Z5 O_Z001787 1Z2. 3285 1_ 2828567
19E5Z2:-4 Qz_875 O0.Z01Z4E59 1Z28_E51Z 1_ 923567
19E53:-1 94 _&z5 O_Z010517 1=20.E587 Z.0473233
1aE=: = SE_EE| O_201444Z2 120.3241| Z.zZ02Z&&7
19532 QL5 _4zL5 O.Z0ZZ3E53 121.3289 2021567
19E5=:-4 94 _ 175 O.Z0z7z321] 1Z2_.891 1_ 48632373
1954:-1 94 _ 075 O.Z0241&64| 120.173 1. 083567 St

[ Mew> | [ Firish |

Budc hai, giéng nhu bude 3 ¢ tép tin dang Text, Eviews s& dua ra cac lya chon dé doc
dir liéu

\caliinlal Spreadsheet Read - Step 2 of 2 §|
thay doi
’ Caolurmn headers Calurn infa
thCO y Header lines: - Click in preview to select colurnn for editing
ngudi st Name: |0 |
h Header type: | MNames only L
dl,lllgl’l u Drescription:
dat lai
tél’l Vél Test representing M
nhan cua HRAA ol
cac bién.
OEs PR M1 nE
Tuy 135z:1 0.1275607 1z6. 537 1.64 ~
LN 13E5z: 2 0.1921673 127.5068 1.677687
l’lhlel’l, . 19E52:-3 0_zo0l787 129386 1_822667
tronghﬁu 1957:-4 0_z01z459 128 512 1_923667
X g 1953:1 0.z010E517 120,527 2.047333
hét cac 1953:2 0.2014442 120.241| 2.Z0ZE57
N 19E53: 3 0.z0zz2E3| 121.223| Z2.021les7
tl’lI(mg 1953: 4 o_zoz7z3l| 129_ 891 1_486333 3
hop
nguoi s
froie T
can chon

Finish dé chép nhan dinh dang mac dinh.

" Eviews 5 cho phép mé truc tiép tit ca cac tap tin dang xls, .raw, .txt, .dta, ... Ngdy xira ngay xwa khi chua ¢
Eviews 5, viéc chuyén mdt tap tin tir Excel hay Text sang Eviews la mdt ky tich.
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Noi dung cira so tap tin cia Eviews

Khi m¢ mdt tap tin lam viéc ctia Eviews ta s€ thay mot ctra s6 nhu sau:

Workfile Hange and Structure ; Current
(click te structure or resize) _— Title Bar - Button Bar Filter
L (click to
S — S — =>=| change)
igw] Proc| Object| Print|Save|Detail€™/-| Show|Fetch|Store|Delete| Genr}2amp
Range™1954:01 1994:12 -- 492 obs DisplafFilter. *
Sample: 1954:01 1994:12 -- 492 obs
Y svi

[B]lc [5] sys1
Current Bt Ltk tabled
S | hA div v var1 ,

ample | 5] gqf [vec! IIul'1.|fr:.1rk’f|l‘tar

(clickto | [§] group1 KA vol Directory
change) | i histl

mati

[M] modeli
Clickto M
<eroll B resid

(] row1
page tabs g3 g1

ss1

j . Mnmw Annual £ NHWP%L

- = Click here to create
Workfile page tabs (click to set active page) a new workfile page

Nguoén: Eviews 5 Users Guide, pp.52
Ta c6 thé trinh bay dang tom ‘télt ndi dung cua tdp tin Eviews bang cach chon
View/Statistics va quay tré vé thu muc goc bang cich chon View/Workfile
Directory.

Sau khi da tao mot tap tin Eviews, ta nén luu lai dudi dinh dang Eviews béng
cach chon File/Save As ... hay File/Save ... Eviews s€ hi¢n ra hop thoai Saveas, ta
dat tén cho tap tin do, va chon muc d6 chinh xac trong hop thoai Workfile Save.

TRINH BAY DU LIEU

Khi di c6 san tap tin Eviews, ta c6 thé sir dung cac cong cu Eviews co ban dé phan
tich dir liéu cua timg chudi (sau day ciing duoc goi 1a bién') hay mot nhém cac bién
theo nhiéu cach khac nhau.

Trinh bay dir liéu ciia mot chudi’

Pé xem nodi dung cta mot bién nao do, vi du M1° trong tap tin Chapter2.3.wfl, ta
nhap dap vao biéu twong bién M1 trong cira sd cua tap tin nay, hay chon Quick/Show
... trong thyc don chinh, nhap M1 va chon OK. Eviews s€¢ m& bién M1 va thé hién
dudi mot dang bang tinh mac dinh.

"'Variable

2 Series statistics
3999
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m Series: M1 Workfile: CHAPTERZ.3:: Untitled\ - O]

Object || Properties [M] Freeze | | Default w El:Iit+,|'- Smpl+- [[Label+- || \Wide+)- || InsDel Sample
| M1
| | | | | | |
Last updated: 07/23/08 - 12:37 -
Imported from 'C:\Documents and SettingsiUseriMy Documentsiinh te luonghSach Kinh te luongh. .
195201 126.537
195202 127 506
195203 129,385
195204 1258.512
195301 130.557
196302 130,341
195303 131.359
195304 129,891
195401 130,173
195402 131.385 3
1954@3 124 707
195404 | € >

e Dit tén va nhan ctia mot chudi

Nhap dup vao thuc don Name, Eviews s¢ hiép thi Object Name (tén d6i tuong), trong
do c6 phan tén bién va nhén cua bién. Néu bién co tén nhan thi khi ta lap bang hoac vé
do thi, thi trén bang hay do thi s€ hién thi tén nhan.

o V&dd thi

C6 hai céch biéu dién do thi dang Line ctia bién M1. Thir nhét, tir Series M1 (chudi
MI), ta chon View/Graph/Line. Thr hai, tu ctra s6 tép tin Chapter2.3.wfl ta chon
Quick/Graph/Line Graph, ... ro1 nhdp tén bién M1, va OK. Luu y, dé copy do thi ra
word, ta chi can click va do thi va copy (co thé 1a Ctrl+C).

1400

12004

1000 -

800

600 -

400

200

0

55 60 65 70 75 80 85 90 95

— M1
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Pé chinh stra va bién tap d6 thi, ta chon Options hay nhap dtp véo d6 thi. Eviews cho
phép thay d6i hinh nén, khung d6 thi, dang dwong do thi, d6i truc', dat tén nhén do thi,
thay d6i font chir, ... Ngoai ra, Eviews ciing cho phép ta ghi chu du’orl dang text 1én d6
thi, dat tén do thi va luu trong tap tin Eviews, hay c6 thé copy va dan dudi dang van
ban. Ta cling hay quan tam den cac dang biéu thi d6 thi bang cach cho Template,
trong d6 ¢6 nhiéu sy lya chon rat thi vi. Néu mubn luu d thi (dang mot doi tuong
trong tap tin Eviews), ta chon Object/Freeze Output, r0i chon Name dé dat tén do thi
trong tap tin Eviews. Tu dd thi, dé tro lai bang tinh dir li€u ta chon
View/SpreadSheet.

e Théng ké mo ta’

Pé mo ta dir liéu ciia mot bién trén Eviews ta c6 thé 1am nhu sau. Thir nhét, tir Series
M1, ta chon View/Descriptive Statistics/Histogram & Stats. Thtr hai, tir cira s tap
tin Chapter2.3.wfl, ta chon Quick/Series Statistics/Histogram & Stats, ... roi nhap
tén bién M1, va chon OK. Luu v, dé copy ca dd thi va két qua tom tit thong ké&’, ta
click vao do thi hodc tom tat thong ké, va copy (c6 thé 1a Ctrl+C). Pé luu két qua (ddi
tuong) nay trong tap tin Eviews ta chon Freeze (hodc Object/Freeze Output va dat
tén. Ngoai ra, ta cling c6 thé chinh sir dd thi nhu huéng dan & trén.

40

Series: M1
Sample 1952Q1 1996Q4
Observations 180

Mean 445.0064
Median 298.3990
Maximum 1219.420
Minimum 126.5370
Std. Dev. 344.8315
Skewness 0.997776
Kurtosis 2.687096

Jarque-Bera  30.60101
Probability 0.000000

200 400 600 800 1000 1200

Ngoai ra, ta cling co tbé biéu dién dudi dang d6 thi phan phdi x4c suit cua gian d6
phan phoi histogram bang cach chon View/Distribution/Kernel Density Graphs va
chon OK.

' Eviews ciing cho phép vé do thi hé truc kép (thuong ddi véi cac bién cé don vi tinh khac nhau nhu lugng co
phiéu giao dich va chi sé gi4 ching khoén)

2 C6 cac loai théng ké nhu: thong ké mé ta (descriptive statistics), thong ké suy ludn (statistical inference), théng
ké toan (mathematical statistics), thong ké kinh té (economic statistics), ... Tim doc Hoang Trong, 2007, Théng
ké tng dung trong kinh té x4 hoi, NXB Théng ké.

3 Céc théng ké nay s& duogc trinh bay chi tiét & chuong 3, hodc co thé tim doc Hoang Trong, 2007. Dat biét,
théng ké JB rat can thiét cho viéc kiém dinh phan phéi chuén cua mot bién sd.
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Kernel Density (Epanechnikov, h = 242.53)
.0020

.0016

.0012

.0008

.0004

.0000

I I I I I I I
0 200 400 600 800 1000 1200 1400
M1

Trinh bay dir liéu ciia mdt nhém cac bién'

e Mo va dat tén nhom

Pé 1am viéc véi mot nhém cace bién co lién quan, ta chon déng thoi cac bién dé va
chon Open as Group, sau do dat tén nhém bang cach chon Name dé dat tén nhém va
tén nhan’ ctia nhom.

e V&do thi

Céach v& d6 thi nhom ciing twong ty v& d6 thi cta timg chudi dit liéu. Néu v& d6 thi
dang Line gitta cac chuoi c¢6 thang do khac nhau nhu GDP vaM1, thi ta nén v€ do thi
hé truc kép, trong d6 céac bién co6 thang do tuong ty nhau ta cho cung hé truc (trai hoac
phai). Cac budc tién hanh nhu sau:

I. Quick/Graph/Line, ... GDP M1, OK

2. Chon Graph Options, roi chon Axes/Scales dé chuyén dd thi cta chudi Ml
sang phai (Right)

Ngoai ra, trong nhiéu truong hop nguoi nghién ciru co thé chon dang db thi thich hop
dé biéu dién moi quan h¢ gitra cac bién. Chang han, truong hop hay gap 1a trong moi
quan hé giita luong c6 phiéu giao dich va chi s6 gia chimg khoan, thi ngudi ta thuong
biéu dién luong c6 phiéu giao dich bang dd thi dang bar’ va chi sd gia ching khoan
bang d6 thi dang line. Trong Options ta chon Type va chon dang hdn hop (Mixed)".

! Group statistics

? Label

3 Thong thuong la dang cdt (column), nhung truong hop nay chua gép trong Eviews 5.
* Piéu quan trong 1a ‘doc’ dugc mbi quan hé giita cac bién trén do thi.
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Graph Options E

Type || Frame | Axes/Scales | Legend || Linez/Symbols | Fill Areas | Objects | Template
Edit Awis:| Rlight dwis and Scale | s
#2 PR
Fiight axis scaling method 1 Left
2 Right
| Linear scaling w | [ Invert scale . i Left
%) Right
Right axiz scale endpoints
|.-“-‘-.ut|:umati|: zelection L |
Fight ticks & lines; Right awiz labels: Wertical axes labels
| Ticks outside axis |+ | |__Pight Awis Font_ | () Owerlap (lines cross)
[]Zerm line Show text labels (&) Na Overlap o cross)
[ Grid lines
(] 4 l [ Cancel
1600
2000 -1200
1500 - - 800
1000 - - 400
500 -0
0

55 60 65 70 75 80 85 90 95

— GDP — M1

e Thong ké mo ta

Ta c6 thé dong thoi tao ra mot bang thong ké mé ta nhiéu bién khac nhau bang cach
chon  View/Descriptive  Stats/Individual Samples hay  Quick/Group
Statistics/Descriptive Statistics/Individual Samples.
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= Group: UNTITLED Workfile: CHAPT... [ [O[X]

['u'iew][F‘ru:u:][OI:uject] [F‘rint][Name][Freeze] [Sample][Sheet][Stats][Spec]

GODP | b1 | PR | RS | |
flean B32.4130 445 0064 0.514106 5412825 -~
hedian 374.3000 2958.3950 0.383802 5.057500
haximum 1943225 1219.420 1.110511 15.058733
Minirmum a7.87500 126.5370 0. 197561 0.5143533
otd. Dev. 5642441 344.8315 0.303433 2.908939
Skewness 0.545850 0.997776 0892712 0.986752
Kurtosis 2345008 2 BE7096 1.829235 4 049533
Jarque-Bera 24 k3300 30.60101 2081933 3747907
Frobability 0.000004 0.000000 0.000030 0.000000
Sum 1138354 8010116 8253509 874 3270
Sum Sg. Dev. 5E5E5475 21284872 16. 40625 1514.635
Chgerations 180 180 180 180 3

£ ¥

Ngoai ra, & xem xét moi quan hé giira ting cap bién ta ¢ thé tao ma tran hé sé tuong
quan bang céach chon View/Correlations/Pairwise Samples hay Quick/Group
Statistics/Correlations'.

[views || Proc|[Object | [Print [Mame ||Freeze | [Sample | Sheet || Stats || Spec |
| Correlation Matrix
GOP | b1 | PR | RS |
S0P 1.000000 0995197 0992475 03334594 | A
M1 0.995197 1.000000 0.980402 0.270059
FR 0.992475 0.980402 1.000000 0.412471
RS 0.333454 0.270055 0412471 1.000000 3
4 »

CAC VAN PE CO BAN VE POI TUQNG TRONG EVIEWS

Péi tugng 1a tap hop cac thong tin va cac thao tac ¢6 lién quan v6i nhau dugc nhoém
lai thanh méot don vi nham muc dich tao ra su tién loi trong vi¢c su dung. HAau nhu tat
ca cac cong viéc thuc hién trén Eviews c6 lién quan dén sur dung nhiéu dbi tuong khac
nhau. Eviews giir tit ca cac dbi twong cia nd trong cac dbi tuong chua®. Ta co thé
hinh dung dbi twong chta giébng nhu cac ti hd so® trong d6 mdi ngan ti 1a mot ddi
twong riéng. DAi tugng chira quan trong nhit trong Eviews 1a tap tin Eviews.

' Théng ké hé sb twong quan s& dugc trinh bay & chuong 3
2 Object container
3 Filling cabinet
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Péi twong 1a gi?

Thong tin trong Eviews dugc luu trir trong cac d6i twong. Mdi dbi twong gdm tap hop
cac thong tin co6 lién quan nhau vé mot linh vuc phan tich nhat dinh. Vi du, dbi trong
chudi 1a tap hop cac thong tin lién quan dén cac quan sat cia mot bién sb nhét dinh;
dbi tuong phuong trinh la 1a tap hop cac thong tin lién quan dén mbi quan hé giira mot
tap hop cac bién sb. Luu y, mot ddi twong khong nhét thiét chi chira dung mot thong
tin duy nhat. Vi dy, d6i twong phuong trinh uéc lwong khong chi chira cac hé sé udc
lwong cta phuwong trinh', ma con mé ta dang mo hinh, ma tran phuong sai-hiép
phuong sai’ cla céc hé s udce lugng, va nhiéu théng ké khac ntra.

Dir liéu ciia doi twong

Mbi dbi tuong chura dung nhiéu loai thong tin khac nhau. Vi du, céac dbi tuong chudi,
ma tran, vecto va tich vo hu(')‘ng3 hau nhu chi chira thong tin s6°. Nguoc lai, cac ddi
twong phuong trinh va hé théng chira dung cac thong tin vé dang moé hinh, va cac ké
qua udc lugng cling nhu cac tham chiéu vé ngudn dir liéu dugc su dung dé udc lugng.
Céc ddi tugng do thi va biéu bang chira ca cac thong tin so, chit, va dinh dang. Do cac

d6i tuong chtra dung cac loai dit liéu khac nhau nén ta s& 1am viéc voi cac dbi tugng
khac nhau theo cac cach khac nhau.

Cic hién thi dbi twong’

C6 nhiéu cach khic nhau dé phan tich dir liéu trong mot doi twong. Cac hién thi 1a cac
ctra s6 dang biéu bang hay do thi cung cap cho ta nhiéu cach khac nhau dé xem xét dir
liéu trong mot d6i tugng. Vi du, mot d6i tuong chudi co thé c6 cac cach hién thi bang
tinh, do thi duong thang, d6 thi thanh, thong ké va biéu d6 tan suét, gian do tu twong
quan®, d6 thi phan phdi, ... Mot d6i tuong phuong trinh ¢ thé c¢6 cac hién thi dang
mo hinh cua phuong trmh, két qua udc luong, hién thi gia tri thuc—gia tri wdc luong-
phan du’ (ké ca cac dd thi). Mot hién thi hiép phuong sai chira ma tran hiép phuong
sai ctia cac hé s6 ude luong, ...

Céc hién thi cia mot ddi 1 twong duoc trinh bay trong cira ) 601 tu’O'ng Chi mot
ctra s6 ¢o thé duoc mo cho mdi ddi tuong va tai mot thoi diém mdi ctra s6 chi trinh
bay mot hién thi duy nhat ciia mot d6i twong. Di nhién, ta co thé thay do6i hlen thi cuia
mot doi tuong. Luu y, thay d6i hién thi chi thay d6i dinh dang cua dit liéu’ chir khong
khong thé thay ddi dir liéu trong dbi tuong.

Cac thi tuc cia doi tu’q’ng

Hau hét cac dbi tuong cua Eviews déu c6 cac thu tuc. Giéng nhu hién thi, tht tuc
thuong trinh bay cac bang biéu va do thi trong ctra s6 doi twong. Tuy nhién, khéac hién
thi & cho thu tuc co thé thay doi dir li¢u trong ban than doi twong hodc mot doi tugng

! Estimated equation object

? Variance-Covariance matrix of the coefficient estimates
? Scalar object

* Numeric information

> Object view

® Correlogram

7 Actual-Fitted-Residual view

¥ Object window

? Data display format

' Object procedure/procs
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khac. Nhiéu thu tuc c6 thé tao ra cac ddi tuong moi. Vi dy, mot doi tuong chudi co thé
chira cac thu tyc 1am tron' hay diéu chinh yéu t6 mua trong chudi thoi gian va tao ra
mot chudi méi chira dit liéu da duoc 1am tron hay diéu chinh. Déi trong phuwong trinh
¢ cac thu tuc tao ra cac chudi méi chira phﬁn du, gid tri wdc lugng, hay gia tri du bao
tor phuong trinh wdc lugng.

Cic loai dbi twong

Céc dbi tuong phd bién nhit trong Eviews 1a chudi va phwong trinh. Tuy nhién, c6 rat
nhiéu cac d6i tuong khac nhau va mdi loai déi tuong c6 mot chirc nang nhét dinh. Hau
hét cac ddi trong duoc biéu hién bang mot biéu twong’ riéng. Dudi day 1a cac biéu
tugng d6i tuong co ban:

Alpha ) Model Svm
[E] Coefficient Vector [p] Pool [B] System
[E] Equation [@ Rowvector — Table
i1y Craph | Sample [ Text
[E] Group = Scalar [ Valmap
&l Logl RA Series FE VAR
Matrix B3 Sspace [m] Vector

Cic thao tic co ban vé ddi twong’

e Tao doi twong

Pé tao mot ddi twong trude hét ta phai md tap tin chira va cua so tap tin chira dang &
ché do lam Viéc4, ro1 chon Object/New Object ¢ thuc don chinh. Khi d6 ta thay xuat
hién mot hop thoai New Object, sau dé chon loai doi tugng.

e Chon d6i twong

Céach d& nhat dé chon ddi twong 1a chi vao-va-nhap chudt. Hon nita, nit View trong
thanh cong cu cua tap tin Eviews c6 thé gitp ta chon tat ca hoac khong chon tat ca
bang cach chon Select All hay Deselect All

e M¢ dbi twong

Sau khi d3 chon d6i tuong hay mot s6 doi tuong, chic chin ta s& mudn md hodc tao ra
mot doi tuong madi chira cac doi tuong da chon. That don gian, ta chi can nhap dap
vao doi tugng do. Néu 1a mot nhém céc doi tugng, ta phai chon View/Open as One
Window ...

! Smoothing

? Icon

3 Basic object operation
* Active
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e Xem ddi twgng'

Mot cach khac dé chon va mé ddi twong 1a chon Show & thanh cong cu® hay chon
Quick/Show ... tu thyc don va nhép ten d6i tuong vao hop thoai. Nut Show ciing c6
thé duoc sir dung dé hién thi cac phuong trinh cuia cac chudi.

Cira s6 ddi twong

Cua s6 d6i tuong la ctra s6 duoc hién thi khi ta m& mot dbi tuong hay mdt chira doi
tuong. Mot ctra s6 doi tugng s€ chira hodc mot hién thi cia doi tugng hoac cac két qua
cua mot thu tuc cua doi twong. Eviews cho phép mé cung luc nhi€u cura s6 doi tugng.
e Cac thanh phin ciia mét cira so6 ddi twong

Day la minh hoa ctra s6 phuong trinh tir két qua hoi qui theo phuong phap OLS. Mot
s0 diém can luu y nhu sau:

Main  —Femfo Objeot View Fioo Quek Oplions window Help

fberii wnrkﬁlu
Titlebar
kbl BONDS ..-.\rl.q..m o {Inactive)
m::::[: nge: 105301 198612 ~ 528 obe
=
S IREEEY e Fquation: OL5_RESULTS Workfile: ROMDS\Bands
Toolbar :
Equation
v Dependent Varable, ¥ Window
Titlebar (8] om_test | Method Lassl Souares loolbar
{.ﬂctﬂ'ﬂ} M_,TH_?U“E Date 12306 Time: 1744
Sampleladusied): 195305 195812
IRcluded obsarsalions: BR aRnr miuellh; endpoints ‘_"""--._
Warkfile i Vanable Cosficierd  S4d Ermar I-Balistic
i il Equation
Window c 0876420 0228950 18208003  0.0003 Window
X -0.002402 0281582 -0.00A510 080932

1) 0aEes1l 0233520 2906622  0.0051
#ix2) 0055450 0143387 0407651 (UG048
n=2) 0018581 040078 -0139484 0BRSS
A-d) 0164962 0095183 1. 133117 0.0880

| R-squared 0761373 Mean dependen var 4041176
Adjusled R-squaned 0742128 ED. cependand var I'.'I 498497
_|" i

o i . TR Ty e

[Fah = o hevevidata [DB = dibasic | WF =bondi

Thir nhét, day 1a mot cura s6 chuén vi ta c6 thé dong, thay dbi kich co, phong to, thu
nho, va kéo 1én Xuong hay qua lai. Khi co nhiéu ctra s6 khac dang mé, néu ta mudn
ctra sO ndo & ché do lam viée thi ta chi cdn nhap vao thanh tiéu dé hay bat ky dau
trong ctra s6 d6. Luu y, cua $0 dang & ché d6 1am viéc duoc biéu hién véi thanh tiéu
dé c6 mau dam. Thir hai, thanh tiéu dé cua ctra s6 dbi tuong cho biét loai ddi tuong,
tén d6i twong, va tap tin chira. Néu ddi tuong ciing chinh 1a ddi tugng chira thi thong
tin chira dugc thay bang thong tin thu muc. Thit ba, trén dinh ctra s6 ¢6 mot thanh cong
cu chira mot s6 nut gitp ta d& dang 1am viéc.

! Show
2 Toolbar
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e Cac thuc don va thanh cong cu cia ddi twong

Series View Menu Main Window Main Menu

0 EViews

Proc|Cbjec  Desenplive Stalistics

1 JTests for Descriptive Slats

Defait =] Edih]-|Smpls]-[Label+/-| wide+-[ins| jﬂnes Window

- o w oW

Digtiibuben M Senies; AC Waoikfile: BONDS\Bonds
Onedfay Tabulabor.. ] Proc | Sbjact |Broparties| I:'rH:INmIPrm |.:~..,:.,._.|t -| Edit4 /- |5mpu
Senes window
s active Lorclogrom... I
Uit Rook Test. ach ¢ | I |
EDS Indepandence Test.. Dacoriplive Statiice y [updated: 0213/95 - ":fﬂ__ EI
. Tjmsta for Dimacs Claly ¥ 1953:01 199612 i re=fybaac
Label Distrbulion b
Oretwiay Tabulation..
L Linit Root Test..
Series View Manu BDS Independance Test.
Praperlies. .
Label
L A I L Iﬂ
198210 |_|" |+f

Lam viéc véi ddi twong
o Dat tén va tén nhan caa doi twgng

Céac doi tuong co thé duoc dit tén hodc khong dugc dit tén. Khi ta dat tén
cho ddi tuwong, thi tén ddi twong s& xuét hién trong thu muc cua tap tin
Eviews, va ddi tuong s& dugc luu nhu mot phan cia tap tin khi tap tin
duoc luu. Ta phai dat tén ddi tuong néu mudn luu lai cac két qua cua dbi
tuong. Néu ta khong dat tén, ddi tuong s€ dugc goi la “UNTITLED”. Céc
d6i tugng khong duoc dat tén s& khong dugc luu cing véi tap tin, nén
chung s€ bi x6a khi dong tap tin.

Pé doi tén dbi tuong, trudce hét phai mo ctra s6 ddi tuong, sau don
nhap vao nut Name trén ctra s6 doi tuong va nhap tén (va tén nhan) vao.
Néu c6 dat tén nhan thi tén nhan s& xuét hién trong cac bang biéu d6 thi,
néu khong Eviews sé& dung tén d6i twong. Luu ¥, ddy 1a nhém d3 mic dinh
va khong dugc stir dung cho tén ddi tuong: ABS, ACOS, AND, AR, ASIN,
C, CON, CNORM, COEF, COS, D, DLOG, DNORM, ELSE, ENDIF,
EXP, LOG, LOGIT, LPT1, LPT2, MA, NA, NOT, NRND, OR, PDL,
RESID, RND, SAR, SIN, SMA, SQR, va THEN.

« Copy va dan ddi twong

C6 hai phuong phép tao ra ban sao cic thong tin chtra trong ddi tugng:
Copy va Freeze.
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Néu ta chon Object/Copy tu thuc don, Eviews s€ tao ra mot doi tuong
méi gidng y nhu dbi tuong gde (di nhién phai khac tén). Ta ciing c6 thé
copy ddi tuong tir clra s tap tin bang cach chi ra ddi twong va chon
Object/Copy Selected ... sau d6 xac dinh tén dich' cho ddi twong moi
dugc copy.

Néu ta chon Object/Freeze Output hay chon nut Freeze trén thanh
cong cu cua dbi tuong, mot doi tuong dang bang hay d6 thi duogc tao ra
gidng y nhu hién thi hién hanh cta dbi tuong goc. Freeze hién thi tao ra
mot ban copy cua hién thj va tao ra mét doi tuong doc l1ap hoan toan. Tinh
chit co ban cua viéc Freeze mot doi tuong la cac bang biéu va dd thi dugc
tao ra c6 thé duoc chinh st cho muc dich trinh bay hay béo cdo.

Ngoai ra, Eviews con cho phép ta xo0a, in an, luu tri, cap nhat,
doi tugng.
QUAN LY DU LIEU
C6 ba van dé co ban lién quan dén quan 1y dir® liéu trong Eviews la chudi, nhom, va

mau’. Mau 1a mot sO cac quan sat trong tap tin Eviews dugc sir dung cho cdc muc dich
phan tich.

Mot chudi trong Eviews la mét sO cac quan sat vé mot bién bang sb, trong do
moi quan sat bao gom ngay hodc tén quan sat. pé tao mot chudi, tir ctra sO tap tin
Eviews ta chon Object/New Object/Series va dit tén cho chudi d6. Chudi méi duge
tao ra chua co6 gia tri béng s6 va Eviews mic dinh béng ky hiéu NA. Ngoai ta, ta ciing
c6 thé chon Quick/Generate Series va trong hop thoai Enter Equation ta dit tén
chudi méi, vi du Y=NA. bBé dinh dang mot chudi dit liéu trong Eviews, vi du M1,
truée hét ta phai chon va mé chudi M1, sau d6 ¢ thé chon Properties dé dinh dang
chudi, chon Name d¢ dit tén va tén nhan, chon Edit+/- d¢ diéu chinh dit liéu, chon
InsDel dé bo hodc chén mot quan sat ngay tai ddu nhic hién hanh.

nhiéu chudi khac nhau nhu vé d6 Series List
thi, tinh ma tran tuong quan, kiém
dinh, ... ta thuong tao mot nhom
riéng bing cach chon Object/New | |GDFMI
Object ... trong Main Menu hay
Workfile Toolbar, chon Group,
néu can c6 thé dat tén cho nhom.
Sau d6, ta phai nhap tén cac chudi
trong nhém, vi dy, GDP va M1,
cac chudi cach nhau bang mot

khoang trang, cudi cing chon OK.

Luu ¥, ta c¢6 thé dua tén nhom,

Khi lam viéc dong thoi vai B‘

Lizt of zenes, groups, and/or seres expressions

! Destination name, khac véi original name
? Data handling
3 Pugc goi chung 1a cac dbi tuong dir liéu (data objects)
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cong thure, hay ham sd vao trong hop thoai. Ngoai ra, ta c6 thé chon Quick/Show ..
r0i nhap tén cac chudi, cong thirc, ham s vao, réi chon Name dé dat tén nhom.

Miu 12 mot tip hop cac quan sat trong tap tin Eviews duoc sir dung cho viée
mo ta dit li¢u hodc thuc hién cac qui trinh théng ké. Can phan biét hai khai ni€ém,
Workfile Range - toan bd cac quan sat san co ctia mot bo dir lidu, véi Workfile
Sample - chi cic quan sat duoc st dung cho muyc dich phén tich nhat dinh.

Waorkfile sample Workfile range
(included observations) (all observations) Click to change sample
: e: BOMD a-\data\eviews'evd hond N [=] EZ
view | Proc| Object [NBrint | Save | Details+#1- M|Fet:h|5tae[mae|c;enr|sﬁm
Range: 1853:01 19912 -- giE obs Display Filter: *

Eample:1953:0¢1953 2ifrc»3.6 -- 450bs

Double-click to change sample

C6 bbn cach xac dinh mot mau tap tin Eviews: Thur nhat, nhap vao Sample trén
Workfile Toolbar; Thir hai, nhap dép vao mau hién trong cira sd tap tin Eviews; Thu
ba, chon Proc/Sample ... tor thuc don chinh cua tdp tin Eviews; Thu tu, dung 1énh
smpl trong cira so 1énh.

Pé mé rong mot tap tin Eviews, ta chon Proc/Change Workfile Range ...,
nhap vao cac 6 Start date va End date khoang tho1 gian méi. Khi do, cac quan sat
m&i cua tat ca cac chudi s& 1a NA.

Ngoai ra, Eviews cho phép ta c6 thé nhap va xuat dir lidu tir cac ngudn bén ngoai nhu
Excel, Lotus, hay ASCII sang Eviews va ngugc lai. Dé biét chi tiét, ta c6 thé tham
khao chuong 5, Eviews 5 Users Guide.

PHEP TOAN VA HAM SO TRONG EVIEWS

Phén nay sé& gidi thiéu cac nguyén tic co ban khi str dung cac phép tinh toan hoc trong
Eviews va huong dan cach st dung cac phép todn nay khi lam viéc voi cac dir li€u
chuoi va nhom.

Céc phép toan sb hoc'

Céc phép tinh trong Eviews co thé 1a cac toan tir® cho cic phép toan s hoc thong
thuong. Trong Eviews, cac toan tir cong, trur, nhan, chia, va Iy thura lan luot sé 1a +, -,
* 1, va . Céc phép so sanh trong Eviews duoc qui udc nhu sau: 16n hon (>), nhé hon
(<), 16n hon hoac bang (>=), nho hon hodc bang (<=), va bang (=).

Cac phép toan chudi

Eviews cho phép ta tinh toan hodc tao mot chudi méi tir mot hodc nhiéu chudi di c6
san bang cac toan tir thong thuong nhu trén. Vi du:

2*y+3
x/y+z

! Numeric expression
2 Operator
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Cac ham chuoi

Hau hét cac ham trong Eviews déu bat dau bang ky hiéu @, vi du @mean(y) nghia 1a
liy gia tri trung binh cta chudi y cho toan bd miu hién hanh. C6 ba nhém ham chudi
hay st dung trong Eviews: ham todn (mathematical functions), ham tip tin Eviews
(workfile functions), va ham diy sé (string functions). Pé tim hiéu thém vé cac ham
nay, ta c6 thé tham khao & Help/Command & Programming Reference, hoic
Help/Quick Help Reference, ¢ ddy chi trinh bay mot sé ham hay sir dung trong cuén
sach nay.

Ham gia trj tuyét doi: @abs(x), abs(x)

Ham mil co sb e hay antilog (¢*): @exp(x), exp(x)
Ham nghich dao (1/x): @inv(x)

Ham log tu nhién (In(x) hay log.(x)): @log(x), log(x)
Ham can bac hai: @sqrt(x), sqr(x)

Ham xu thé: @trend(base date), trong do, base date chi thoi diém bat dau cua
chuoi xu thé T (tai d6 T = 0)

Bién tré, ti, sai ph:’in1 va mua vu
Khi 1am vigc véi dit lidu chudi thoi gian, ta thuong xir ly dit liéu bang cach chuyén
hoa sang dang tré, tdi, sai phan, hodc tao thém cac bién gid mua vu.
e Bién tré, t6i va sai phan
Bién tré mot giai doan (xy.1): x(-1)
Bién tré k giai doan (x.): X(-k)
Bién t6i mot giai doai (x.1): x(1)
Bién t6i k giai doan (x.x): x(k)
Sai phan bac mot (Ax = X — X¢.1): d(X)
Sai phan béc k (A'x = x, — xw): d(x,k)
Sai phan bac mot ciia bién tré dang log ty nhién: dlog(x)
Trung binh truot k giai doan: @movav(x,k)

Ngoai ra, ta c6 thé dong thoi két hop nhiéu toan tr véi nhau, vi du dlog(x),
dlog(x,4), ...

e Bién gida mua vy
Tao ra mot bién gia theo qui c6 gia tri 1a 1 ddi voi qui 2 va gia trj 1a 0 d6i véi
cac qui khac: @seas(2)
Tao ra mot bién gia theo thang co gia tri 1a 1 di véi thang 2 va gid tri 0 dbi véi
cac thang khac: @month(2)

''Lead: t6i, Lag: tré, va Difference: Sai phéan
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PHAN TIiCH DU LIEU VOI EVIEWS

PHAN TiCH CHUOI
Khi mo mot chudi dit liéu, néu chon View ta thay  gpreadsheet
xuat hién mot thuc don dang drop-down nhu hinh Graph N

bén canh. Thuc don nay chia thanh bon block

riéng. Block thir nhat mo ta dir liéu dudi dang Descriptive Statistics
bang tinh hay d6 thi. Block thur hai va_thir ba Tests for Descriptive Stats
cung cip cac cong cu thong ké co ban vé chudi, Distribution »
trong d6 block thir ba chii yéu st dung cho cac
chudi thoi gian. Block tht tu cho biét cac thudce
tinh, va tén nhan cua chuSi Corre|ogram L

v v

Cne-Way Tabulation...

Luuy rang cac phan phdi xc suat ciia mot b1en LImit Root Test. ..
ngau nhién s& duogc trinh bay mot cach chi tiét ¢ BDS Independence Test...

chuong 3.
Properties. ..

Théng ké mo ta
) . ) . . Label

Thong ké mo6 tad gdm c6 bon ndi dung: D6 thi tan

suat va théng ké (Histogram and Stats), Bang thong ké (Stats Table), Thong ké theo

nhom (Stats by Classification ...), va Do thi hinh hop theo nhém (Boxplots by

Classification ...).

Drescriptive Statistics Histogram and Stats

Tests for Descriptive Stats » | Stats Table

Distribution P Stats by Classification. ..
Cne-Way Tabulation... Boxplots by Classification...

e Thong ké JB'

bay la mot thong ké thuong dugc su dung dé: kiém dinh xem mot bjén c6 phan phdi
chuén hay khong. Trong héi qui tuyén tinh c6 dién, thong ké nay rat quan trong cho
viéc kiém dinh phan du ciia m6 hinh hoi theo phuong phap OLS c6 phan phoi chuan
hay khong.

Gia thiét Hy: Chudi (bién) c6 phan phdi chuan

Cong thitc: JB == {sz (K-3) } (2.1)
6 4

Trong do, S la d6 nghiéng cua phan phéi, K 13 d6 nhon cuia phan phdi, N 1a s6 quan

sat, va k 13 s6 hé sb lugng duge su dung dé tao ra chudi dir liéu (N-k 1a bac tu do)

Khi mot chudi ¢6 phan phdi chuan thi S =0 va K =3, nén JB = 0. Chiing ta s& biét ¢

chuong 3 ring théng ké JB c6 phan phdi Chi binh phuong véi sb bac ty do 1a 2

(Xz(z))3 . Xac sudt dugc bao cao kém theo gia tri thong ké JB 1a xac suat ma thong ké

! Jarque-Bera )
2 S& duoc giai thich & chuong 3 va 4. C6 thé tham khao thém ctia Hoang Trong, 2007.
3 S& duoc giai thich & chuong 4
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JB 16n hon gia tri quan sat (gia tri phé phan) duoi gia thiét khong (Hy). Gia tri x4c suat
cang nho thi kha nang bac bo gia thiét Hy cang cao.

e Thong ké theo nh6ém
Thong ké theo nhém

Statistics By Classihcabion

Ch9 phep ta tinh cac Staishcs Senesdlaraup tor classity IJutput Layout
thong ké mo ta cua mot ¥ Mean | # Table Dicplay
chuoi theo cac phan I Sum W Show Fow Margins
nhom khac nhau trong IE Ll A nanalng W Show Colunn Margins
mau phan tich. Néu ta - m.aslm"m ™ Troat Ao b category | | [ spaw Taple Maiging
FmLIm
chon View/Descriptive 7 54 Dev. Giroup into bins if o
Statistics/Stats by ™ Quantite [0 W ot values » [100 | Stow Sulaiargn
Classification ..., thi [ Shkewnes % Avg count ¢ |7 I | EBparse Lebel
~ ~ . A ~ I Kurkaziz
mot hdp thoai sau day s€
At hién: I thof Nae Mau # of bins: [
Xuat nien: [ Obzervations
Cac lva chon ¢
. . A k| [ Ot
Stattistics bén trai cho = Sl | e |

phep ta chon cac tiéu chi
thdng ké mudn tinh toan. Trong 6 Series/Group for classify ta nhéap tén chudi hay
nhom dé xac dinh cac phan nhom. Néu ta chon nhiéu chudi thi mdi chudi cach nhau
mot khoang trang. O muc Output Layout, néu ta chon cdc Margins thi bang két qua
c6 trinh bay thong ké cua tit cac

, , . . Descriptive Statistics for LVWAGE
cac quan sat trong cung mot

Categorized by walues of CONSTRUC and

nhém cling nhu cua toan bd mau MARRIED
phan tich. Vi du, sir dung file Date: 0241208  Tirme: 09:55
Sample: 1 526

Chapter2.4.wfl d¢ thong ké mo
ta bién LWAGE (log ty nhién'

Included obserations: 526

cia luong tuan) theo hai bién Mean
CONSTRUC (= 1 néu lam viéc  Median
trong nganh xay dung va = 0 néu gtl:udé LG q MAHR|ED1
lam trong cac nganh khdc) va | 0 1441258 1736517
MARRIED (= | néu da co gia 1316408 1704748
dinh va = 0 néu chua co gia CONSTRUC 0509361 0520818
dinh). Két qua thong ké bién 197 305
LWAGE vo61 bon tiéu chi.th()ng 1 150671 1780765
ké la trung binh, trung vi, léch 1504077 1.648650
chuan, va s6 quan sat dugc trinh 0.282824  0.496056
9 15

bay nhu bang bén canh. Nhin vao
bang két qua ta c6 thé so sanh co
su khac biét gitta cac nhom hay khong. Tuy nhién, dé chic chan sy khac biét 6 c6 ¥
nghia vé mat thong ké hay khong, ta can dya vao loai kiém dinh thdng ké thich hop.

' Log tu nhién dugc ky hi¢u 14 In, nhung toan tir trong Eviews 1 log
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Cac kiém dinh cho thong ké mé ta'

e Kiém dinh gia thiét don gian

Khi chon View/Tests for Descriptive Stats/Simple Hypothesis Tests thi s& xuat hién
mot hop thoai nhu sau:

Trong hdp thoai nay co6 ba loai kiém dinh [N |

co ban 13 kiém dinh trung binh, kiém dinh

; = . i Test value——————  — kean test assumption
phuong sai, va kiém dinh trung vi. Mean || Meantestuillusea
W2 . N - krawn standard
Kiém dinh trung binh Hariame] deviation if supplisd.
e 9 X r .7 . 3 X _ Erter §|j
Gia st chuoi X c6 gia tri trung binh mau | edisr: | i

a X va gia tri trung binh tong thé 1a p.

Gia st ta c6 cac gia thiét sau day: oK I Cancel |
Hp: p=m
Hi:p#m

Néu ta khong biét gia tri d6 1éch chudn cta X, Eviews sé& cho két qua gia tri thong ké t

*tinh toan nhu sau:

X-m
s//N

Trong d6, s 1a do 1éch chuan cua mau va N 13 sé quan sat trong mau. Néu X ¢6 phan
phoi chuan, thi vaoi gia thiét Hy, thong ké t s€ theo phan phoi t véi bac tu do 1a N-1.

t

2.2)

Néu ta biét gia tri do Iéch chuan cua X, Eviews s& cho két qua gia tri théng ké 7° tinh
toan nhu sau:

X-m
G/\/ﬁ

Trong d6, o 1a d6 1éch chuan tong thé cua X. Néu X c6 phan phdi chuan véi do 1éch
chuan 1a o, thi vdi gia thiét Hy, thong ké z c6 phan phoi chuan hoa.

v4 (2.3)

Néu gia tri t (z) tinh toan 16n hon gia trj t (z) phé phan & mot mirc ¥ nghia xac dinh
(o), ta bac bo gia thieét Hy va nguoc lai.

Kiém dinh phwong sai

Thuc hién kiém dinh gia thiét Hy cho rﬁng phuong sai ciia chudi X béng mot gia tri o
nhat dinh, ta c6 cac gia thiét nhu sau:

Hy: var(X) = 6°
H,: var(X) #£o°

Eviews s& cho két qua théng ké chi binh phuong tinh toan nhu sau:

' C6 thé tham khao thém trong Hoang Trong, 2007.
2 S& duogc giai thich ¢ chuong 5
3 Khac biét gitra thdng ké z va thong ké t s& dugc giai thich & chuong 5
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N -1)s?
X2=( )

62

(2.4)

Véi gia thiét Hy va gia dinh rang X c6 phan phi chuén, thi thong ké chi binh phuong
s€ theo phan phdi chi binh phuong véi N-1 bac tu do.

e Kiém dinh ngang bang theo nhém

Pay 1a cac kiém dinh xem céac gid tri trung binh, phuong sai va trung vi & cac phin
nhém trong cing mdt chudi c6 bang nhau hay khong. Khi chon View/Tests for
Descriptive Stats/Equality Tests by Classification ... s& thay xuat hién mot hop
thoai nhu hinh bén. Trudc tién ta phai chon loai kiém dinh: trung binh, phuong sai,
hay trung vi, sau do chon cac phan

nhém mudn so sanh. Tests By Clazsification I

— Senes/Group for classifpy  — M handling
I [ Treat M&s a3 categon

Xéc dinh gia thiét:

Déi véi kiém dinh trung binh -
— Group into bing il

. ) , , N — Test equaliy af
Hy: Trung binh ctia cdc nhém bang nhau & Moan ¥ # of values » [10C
H,: Trung binh ctia cdc nhém khac nhay | ¢ Median IV g, count < [2
" "arance M ax # of binz: |5

Doi véi kiém dinh phwong sai

H,: Phuong sai ctia cac nhom bang nhau Cancsl |
H;: Phuong sai cia cac nhom khac nhau

Pé quyét dinh, ta so sanh gia tri théng ké F' tinh toan véi gia tri théng ké F quan sat
(phé phan). Néu gia tri thong ké F tinh toan 16n hon gia tri thong ké F quan sat tai mot
muc ¥ nghia nhat dinh, ta bac bo gia thiét Hy va nguogc lai.

Lap bang tin suit mét chiéu

Pé lap bang tan suat mot chidu ta chon View/One-Way Tabulation ... va s& xuit
hién mdt hop thoai nhu sau.

Tabulate Senes E |
—Ouput————————— [~ Group into binz il
I¥ Show Count W #afvaues s [100
I+ Show Parcantage: I Avg, count < |z
¥ Show Cumulatives Max B of ke |5
— M handling
[ Treat Mo: as categomy oK I Cancel

Biéu do ty twong quan

Muc dich cta bi¢u d6 ty twong quan la gitp ta kiém dinh xem mot chudi thoi gian
dimg hay khong dimg’. Trong cac m6 hinh du bao chudi thoi gian va dy bao bang
phuong phap hoi qui cac chuoi thoi gian, thi viée cac chudi thoi gian dung hay khong

! S& dugc giai thich & chuong 4 va 5

? Pay la mot ndi dung rat quan trong khi phan tich chudi thoi gian va dic biét c6 y nghia rat 16n trong viée lwa
chon mé hinh duy béo thich hgp trong cac phuong phap du bao dinh lwong véi dit lidu chudi thoi gian. Noi dung
nay s& dugc trinh bay chi tiét & chuong 14.
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dimg c6 ¥ nghia rat quan trong trong viéc chon mé hinh dy béo thich hop. Hai phuong
phép kiém dinh tinh dimg thuong duoc st dung 13 biéu dd tu twong quan (dwa vao
théng ké t va thong ké Q) va kiém dinh nghiém don vi' (dua vao thdng ké tau cia
Dickey-Fuller).

Biéu dd tu tuong quan la mot dd thj biéu dién mdi quan h¢ gitra hé sb tu tuong
quan bac k véi do tré k twong tmg. Hé sé tu twong quan bac k (ky hiéu 13 ) dugc xac
dinh theo cong thirc sau day:

S (Y -Y)(Yoy -Y)
= t=k+1 . — (2.5)
(Y, -Y)?
t=

Trong do, Y Ia gia tri trung binh mau ctia chudi Yy, k 1a d6 tré, n 1a ) quan sat cua
mau. Co hai phuong phap kiém dinh xem h¢ s6 tu twong quan c6 y nghia thong ké hay
khong: Théng ké t, va Thong ké Q.
e Thongké t
Goi pkrlé hé sb tu tuong quan téng thé (r 12 uwoc lugng khong chéch cua py), ta cod cac
gia thict sau day:

Hoy: px=0

Hy: pc#0
Néu mét chudi thoi gian ngau nhién thi cac hé sd ty trong quan 1a mot bién ngiu
nhién c6 phan phdi chuan véi trung binh la 0 va phuong sai 1a 1/N. Nhu vay, voi sai
sd chudn cua hé sb tu twong quan se(ry) 1a JI/N , ta co thé xay dung khoang tin cay
cho py hodc tim dugc gia tri thong ké t tinh todn & mot mirc ¥ nghia xac dinh. Néu py
nam ngoai khoang tin cdy do6 hodc gia tri t tinh toédn 16n hon gia tri t quan sat ta bac bo
gia thiet H,.
e Théongké Q
Hai cot cudi trong biéu d6 tu twong quan 13 thdng ké Q cua Ljung-Box va gia tri xac
suat trong trng. Thong ké Q kiém dinh gia thiét dong thoi 1a tat ca cac hé so py cho toi
mot dJ tré dong thoi bang khong. Gia tri thong ké Q tinh todn theo cong thirc sau day:

I 2
Q=n XYpg (2.6)
k=1
Véi ¢& mau 16n, Q c6 phan phdi theo Chi binh phuong véi bac ty do bang sb do tré.

Néu gia tri théng ké Q tinh toan 16n hon gia tri théng ké Q quan sat & mot mirc y
nghia x4c dinh, ta bac bé gia thiét H,,.

! Unit root test 1a mot loai kiém dinh rat manh va dugc sir dung phd bién. Noi dung nay s& dugc trinh bay chi
tiet & chuong 14.
2 C6 thé tham khao thém trong John E.Hanke & Dean W.Wichern, (2005), Business Forecasting, 8th Edition.
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Trong Eviews, ta lap biéu d6 tu twong quan bang cich chon View/Correlogram ...
xac dinh bi€u do tu tuong quan cua chuoi gdc hay chuoi sai phan bac mot va bac hai,
va cuoi cung la xac dinh do tré k. Vi dy, chuoi GDP trong Chapter2.3.xls c6 biéu do
tu twong quan nhu sau:

Date: 02/12/08 Time: 2251

Sample: 195201 199504
Included obsersations: 180

Autocaorrelation Partial Caorrelation AL FPAC Q-Stat Prob
[ I ) 1 0882 0982 17645 0.000
[ — Lt 2 0964 -0005 347 46 0.000
[ — L] 3 0945 -0.012 513.05 0.000
[ I— Lt 4 0928 0000 B73.40 0.000
[ I L] 2 0.910 -0.009 82856 0.000
[ I L] B 0.893 -0.009 97359 0.000
[ I Lt 7 0875 -0.003 11236 0.000
[ — L] 8 0.857 -0.017 1263.5 0.000

Duya vao biéu do tur twong quan dé xac dinh mot chudi thot gian dung hay khong nhu
sau. Co thé tom tit y tuong chinh nhu sau. Néu hé sb ty twong quan dau tién khac
khong nhung céc hé sd tu tuong quan tlep theo bang khéng mot cach co y nghia thong
ké, thi d6 12 mot chudi dimg. Néu mot s6 hé sb tir tuong quan khac khong mot cach co
y nghia thong ké thi d6 1a mot chudi khong dimg.

Kiém dinh nghiém don vi

Kiém dinh nghiém don vi 1a mét kiém dinh duoc sir dung kha pho bién dé kiém dinh
mot chudi thoi gian dimg hay khong dung. Noi dung chi tiét phan kiém dinh nghiém
don vi s& duoc trinh bay & chuong 14 vé cac md hinh hodi qui chudi thoi gian. Tuy
nhién, dé hiéu qui trinh kiém dinh nghiém don vi trén Eviews, ta nén xem qua mét so
¥ tudng co ban vé mat 1y thuyét. Trude hét, can luu ¥ ring c6 nhidu khai niém chua
dugc hoc nén ngudi doc khong nhét thiét phai hiéu ngay noi dung kiém dinh nghiém
don vi 6 chuong nay.

Gia sir ta c6 phuong trinh hdi qui ty twong quan nhu sau:

Yi=pYu +tu (-1<p<l) (2.7)
Ta c6 céac gia thiét:

Ho: p =1 (Y, 1a chudi khéng dung)

H;: p <1 (Y, la chudi ding)
Phuong trinh (2.7) twuong duong véi phuong trinh (2.8) sau day:

Yi-Yer = pYer- Yer Hug

= (P-DYutu

AY, = 0Yy (2.8)
Nhu vay cac gia thiét & trén c6 thé duoc viét lai nhu sau:

Ho: 8 =0 (Y, 1a chudi khong ding)
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H;: 8 <0 (Y, 1a chudi dimg)
Dickey va Fuller cho rﬁng gia tri ¢t udc luong cua hé S(A’)’ Y. s€ :[heo phan phéi X4c suét
T (tau statistic, T = gia tri  woc lugng/sai s6 cua hé s6 8). Kiém dinh thong ké t con
duoc goi 1a kiém dinh Dickey — Fuller (DF). Kiém dinh DF duogc udc lugng véi 3
hinh thuc:
e Khi Y, 1a mot budc ngdu nhién khong c6 hang sb:
AYt = 0Yy +u, (2.9)
e Khi Y, 1a mot budc ngiu nhién c6 hang so:
Yo = Bi+6Ye +u (2.10)
e Khi Y, 12 mot budc ngau nhién véi hing sd xoay quanh mot duong xu thé ngiu
nhién:
Yt = Bl + BQTIME + 8Yt_1 + Uy (21 1)
Pé kiém dinh HO ta so sanh gié tri théng ké 1 tinh toan voi gia tri thong ké t tra bang
DF (cac phan mém kinh té luong déu cung cp gia tri thong ké 1). Tuy nhién, do co
thé c6 hién tugng twong quan chudi giita cac u, do thiéu bién, nén nguoi ta thuong st
dung kiém dinh DF m¢ rong 13 ADF (Augmented Dickey — Fuller Test). Kiém dinh
nay dugc thuc hién bang cach dua thém vao phuong trinh (2.11) cdc bién tré cia sai
phan bién phuy thugc AY:

AYt = Bl + BzTIME + 6Yt_1 + ai ZAYt_i + & (212)

Pé tién hanh kiém dinh nghiém don vi trén Eviews ta chon View/Unit Root Test ...,
s€ xuat hi¢n hop thoai Unit Root Test.

O lua chon Test for . ' '
. va g 4l Unit Root Test ?
unit root in, chon level néu -
muon kiém dinh chudi goc Test type
co phéi la mot chudi du’ng Augmented Dickey-Fuller
hay  khong, chon 1%
difference néu mudn kiém Test for unit root in Lag length
dinh chudi sai phan bac @ Level . -
: . . . (%) Automatic zelection:
mot ¢d phai la mot chuodi O 1t difference —
dirng hay khéng O lua () 2nd difference Schwarz Info Criterioh |
chon Include in test _ _ Mawimumn lags: |13
i h int t Include in test equation
ncu ung  phuong tri ) Trend and intercept

(2.10), chon trend and ) None
intercept néu dung phuong
trinh (2.11), chon None néu (
dung phuong trinh (2.9),
chon trend and intercept va
xac dinh @6 tré ¢ lya chon Lag length néu dung phuong trinh (2.12).

k. ] [ Cancel
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PHAN TiCH NHOM

Khi m& mét nhom, néu chon View ta théy xuét hién
thuc don dang drop-down nhu hinh bén canh. Block
thi nhit cung cip cac cach khac nhau dé mo ta di
liéu trong nhom. Block thir hai trinh bay cac thong
ké co ban. Block thtr ba chuyén vé cac thong ké cua
chudi thoi gian. Block thi tu 14 tén nhan nham cung
cip cac thong tin vé nhom. Trong phin ndy ta chi
xem xét mot s6 ndi dung quan trong thudng duoc
str dung trong kinh té luong.

Théong ké mé ta

Group Members
Spreadshest
Dated Data Table
Graph

Multiple Graphs

Crescriptive Stats
Tests of Equality. ..
M-ay Tabulation...

Correlations »
Covariances b
Principal Components. ..

Trong thdng ké mo ta ta thiy c6 ba loai nhu sau:
Common Sample, Individual Sample, va Boxplots.
Common Sample chi tinh cic théng ké cac quan
sat co ddy du gid tri ¢ tit ca cac chudi dir liéu trong
nhém. Individual Sample tinh cic thong ké cua
cac quan sat c6 day du gia tri & mdi chudi dir lidu.
Kiém dinh dong lién két'

Chung ta s& duogc biét & chuong 14 rang khi hoi qui
cac chudi thoi gian khong dimg thuong dan dén
“két qua hdi qui gid mao™. Tuy nhién, Engle va Label
Granger® (1987) cho rang néu két hop tuyén tinh
ctia cac chudi thoi gian khong dimng c6 thé 13 mot chudi ding va cac chudi thoi gian
khong dimg d6 dugc cho 1a dong lién két. Két hop tuyén tinh dimg duoc goi 1a
phuong trinh dong lién két va c6 thé dugc giai hich nhu mébi quan hé can bang dai han
giita cac bién. No6i cach khac, néu phan du trong mo hinh hdi qui giita cac chudi thoi
gian khong dimg 1a mot chudi dimg, thi két qua hoi qui 1a thyc va thé hién mdi quan
hé can bang dai han gitta cac bién trong mé hinh. Muc dich ctia kiém dinh dong lién
két 1a xac dinh xem mot nhom cac chudi khong dimg c6 dong lién két hay khong. Co
hai cach kiém dinh.

Correlogram (1) ...
Cross Correlation (2] ...
Cointegration Test, ..
it Root Test. ..
Granger Causality...

e Kiém dinh nghiém don vi phin dw
Gia sit GDP va M1 14 hai chudi thoi gian khong dimg va ta ¢c6 mo hinh hdi qui nhur
sau:

GDPt: B] + B2M1t+ut (213)
Néu phan dur u, 1a mot chudi dimg thi két qua hoi qui gitra GDP va M1 1a “thyc” va ta
van st dung mot cach binh thuong. Noi cach khac, GDP va M1 ¢6 quan hé dong lién
két va B, dugc goi 1a h¢ s6 hoi qui dong lién két. Cac budce thuc hién trén Eviews nhu
sau:

1) Uéc luong mod hinh GDP, = B, + B,M1, + u,

! Cointegration test
2 Spurious regression
3 Poat giai Nobel kinh té nim 2003
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2) Kiém dinh nghiém don vi chudi u,
e Kiém dinh ddng lién két dwa trén phwong phap VAR ciia Johasen

Eviews thuc hién kiém dinh ddong lién két trén co s& phuwong phap luin VAR cuia
Johasen (1991, 1995a). Luu y, kiém dinh nay chi c6 hiéu luc khi ta dang xét cac chudi
thoi gian khong dimg. Gia sir ta mudn kiém dinh dong lién két giita GDP va M1 trong
Chapter2.3.xIs theo phuong phép luan cia Johasen, ta chon View/Cointegration
Test ... s¢ théy xuét hién mot hop thoai nhu sau:

Johansen Cointegration Test @

Cointeqgration Test Specification

Determiniztic frend assumption of test Ewog waniables”

Agzzurme nio deterministic trend in data;
#11] Mo intercept or trend in CE or test V&R
{3 2] Intercept [no trend] in CE - no intercept in 4R

) e . Lag interval
Allow for linear deterministic frend in data: et ki

3] Intercept [no trend] in CE and test VAR 14

(4] Intercept and trend in CE - no trend in YWAR Lag spec for differenced

Allows for quadratic deterministic trend in data: endogenous

(18] Intercept and trend in CE - linear tend in'Y4R
Critical Walues

Summary: @ MHM
(B Summarize all § sets of azsumptions
Size (0.05
* Critical walues may not be valid with exogenous ) Dzervald-Lenum
varnablez: do not include C or Trend.
[ (] l [ Cancel ]

O lya chon Deterministic trend in data c6 nam gia dinh vé cac chudi thoi gian dang
xem xét. Nhu s& duoc trinh bay & chuong 14, mot chudi thoi gian c6 thé dimg sai
phan hodc dimg xu thé, trong do6 c6 thé co xu thé xac dinh va xu thé ngau nhién.
Tuong tu, cac phuong trinh dong lién két co thé co hé sé cat va xu thé xéac dinh. Trén
thyc té, truong hop 1 va 5 it khi dugc sir dung. Néu ta khong chic chan vé cac gia

dinh xi thé, ta nén
chon truong hop 6.
Néu mé hinh c¢6 cac
bién ngoai sinh thi ta
dua vao O exog
variables. Ngoai ra,
ta c6 thé xac dinh do
tré cia bién phu thudc

Date: 0241308 Time: 13:14

Sample (adjusted): 1953002 199604
Included observations: 175 after adjustments
Trend assumption: Linear deterministic trend
Series: GOP M1

Lags interval (in first differences): 1 to 4

Unrestricted Cointegration Rank Test (Trace)

A 1x » A Hypothesized Trace 0.05
trong. mo hmh‘ o ,0 Mo. of CE(s])  Eigenvalue Statistic Critical “alue  Prob™
Lag intervals va murc
v nghla 6 6 MHM. More 0174244 41.87126 15.49471 0.0000
At most 17 0.046634 8.366545 3.841466 0.0035

Két qua kiém dinh
mbi quan h¢ dong
lién két giita GDP va
M1 nhu bang bén

Trace test indicates 2 cointegrating egnis) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
Mackinnon-Haug-Michelis (1999 p-values
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canh. O déy c6 hai gi thiét Hy: (i) “None”, nghia 1a khong ¢6 déng lién két (day 1a gia
thiét ta quan tam nhat) (i1) “At most 17, nghla 1a c6 mot moi quan hé dong lién két.
Luu y, tuy vao sd bién trong mo hinh (vi dy k blen) ma ta c6 k-1 s6 phuong trinh dong
lién két. Khi @0, ta c6 thém sb gia thiét vé sb phu:cmg trinh dong lién két. Dé quyet
dinh bac bo hay chap nhan gia thiét Hy, ta so sanh gia tri “Trace Statistic” véi gia tri
phé phan (critical value) & mirc y nghia xac dinh & 6 MHM (& day ta chon 1a 5%).

= Néu Trace Statistic < Critical Value, ta chéip nhén gia thiét H,

= Néu Trace Statistic > Critical Value, ta bac bd gia thiét H,
Nhén qua Granger
Dé kiém dinh liéu co t6n tai mdi quan hé nhan qua Granger' giira hai chudi thoi gian
Y va X trén Eviews, ta xay dung hai phuong trinh sau:

Yi=opt o Yo+ ... oYy + B X + ..+ BiXy + g (2.14)

Xi=opt o X+t ouXg +Bi Yo+ B Yt g (2.15)
Pé xem cac bién trén cta X co giai thich cho Y (X tac dong nhan qua Granger 1én Y)
va cac bien tre cua Y co6 giai thich cho X (Y tac dong nhan qua Granger 1én X) hay
khong ta kiém dinh gia thiét sau ddy cho moi phuong trinh:

H()Z Bl=Bz=...=Bl=0 (216)
Pé kiém dinh gia thiét ddng thoi nay, ta sir dung théng ké F cuia kiém dinh Wald® va
cach quyét dinh nhu sau: Néu gia tri thong ké F tinh toan 16n hon gié tri thong ké F

phé phan & mot mic ¥ nghia xac dinh ta bac bo gia thiét Hy va nguoc lai. Cé bon kha
nang nhu sau:
= Nhén qua Granger mot chiéu tir X sang Y néu cac bién tré cia X cé tac
dong 1én Y, nhung cac bién tré ctia Y khong co tac dong 1én X.
= Nhan qua Granger mot chidu tir Y sang X néu cac bién tré ciia Y c6 tac
dong 1én X, nhung céc bién tré ciia X khong c6 tdc dong lén Y.
= Nhén qua Granger hai chiéu gitta X va Y néu cac bién tré ciia X c6 tac dong
1én Y va cac bién tré ctia Y ¢o tac dong 1én X.
= Khéng co quan hé nhan qua Granger giita X va Y néu céac bién tré ciia X
khong co6 tac dong 1€én Y va cac bién tré cua Y khong co6 tac dong 1én X.
Pé kiém dinh nhin qua Granger trén Eviews ta chon View/Granger Causality ... s&
xuat hién mdt hop thoai vé dd tré té1 wu. Khi xac dinh do tré t61 uvu va chon OK, ta c6
két qua nhu sau:

! Granger causality )
2 Kiém dinh tap hop rang budc tuyén tinh s& dwoc trinh bay & chuong 7
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Fairwize Granger Causality Tests
Diate: 02/13/08 Time: 14:36
Sample: 195201 199604

Lags: 2
Mull Hypothesis: Obs  F-Statistic Probability
M1 does not Granger Cause GDP 178 0.47794 0.620585
GOP does not Granger Cause M1 480380 0.00932

Luu ¥, cac do tré cua X va Y c6 thé khac nhau va cé thé dugc xac dinh bang mot s
tiéu chi thong ké khac nhau.

XAY DUNG HAM KINH TE LUQNG TREN EVIEWS

Trong tai liéu ndy ta chi xét phan tich hdi qui don phuong trinh. Phan nay trinh bay
cac k¥ thuat phan tich hé1 qui co ban nhu xac dinh va udc luong mdt mo hinh hoi qui,
kiém dinh gia thiét, va st dung két qua udc lugng cho cac muc dich du bao.

POI TUQONG PHUONG TRINH

Uéc lugng hoi qui don phuong trinh trén Eviews dugc thyc hién bang cach str dung
dbi twong phuong trinh. Dé tao ra mot ddi twong phuong trinh ta chon Object/New
Object ... /Equation hay Quick/Estimate Equation ... tir thyc don chinh, hay don
gian chi can danh equation trong cira s6 1énh. Ké tiép, ta s& xac dinh dang phuong
trinh trong hdp soan thao Specification cua hdp thoai Equation Estimation va chon
phuong phap uéc luong & 6 Method. Cac két qua ude luong duoc luu trir nhu mot
phan cua dbi twong phuong trinh.

Xic dinh phwong trinh héi qui
Khi tao ra mét déi tugng phuong trinh s& théy xuat hién mot hop thoai Equation
Estimation va ta cin xic dinh ba - oy ——

viéc sau: dang phuong trinh, Epmmhmlnpm|

phuong phip wéc luong, va miu .

dll’Q’C SfI dung dé UéC hl’OTlg EQMHmQSEE::E:::umb falorazd Bu sl of regressoes inc uding ARRA,
Trong hdp soan thao dang phuong and POL tmwrs, OR an explick squalian bke Y=cf1 (27 -
trinh ta nhdp cac bién phu thudc

va gidi thich theo thar tu tir trai qua

phai va luu y xac dinh dang ham. o
Cé hai cach xac dinh dang phuong

trinh udc lwong: liét ké cac bién Estmatin eting:

va cong thire. Phuong phap liét ké B Lo S DS cnd P B
dé hon nhung chi c6 thé st dung i =

gi6i han & cac dang mo hinh tuyén
tinh. Phuong phéap cong thirc tong [ox ]_cored |
quat hon va phai dugc sir dung dé
xac dinh cdc dang mé hinh phi tuyén va cac mé hinh c6 rang budc tham sb.

Xac dinh phuwong trinh theo phwong phap liét ké

Cach don gian nhat dé xac dinh mot phuong trinh tuyén tinh 13 liét ké cac bién trong
phuong trinh. Trudc hét, nhap tén bién phu thudc hay cong thirc ctiia bién phu thude,
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sau do nhap tén cac bién giai thich. Yi du, st dung Chapter2.3.xls dé x4c dinh
phuong trinh héi qui GDP theo cung tién M1, ta nhap vao hdp thoai soan thao dang
phuong trinh nhu sau:

GDP ¢ M1 (2.17)

Luu y c¢6 hién dién ctia chudi C trong danh sich cac bién giai thich. Pay 1a mot chudi
mic dinh sin trong Eviews duoc dung dé xac dinh hing sé trong phuong trinh hoi qui.
Eviews khong tu dong dua hing s6 vao phuong trinh hoi qui vi tily thudc vao mé hinh
c6 hé s6 cit hay khong nén ta phai dua vao khi xac dinh phuong trinh hdi qui. C 1a
mot ddi tuong di duoc xac dinh trude trong bat ky mot tap tin Eview ndo. Pay 1a mot
vecto hé s mic dinh — khi ta xac dinh phuong trinh bang cach liét ké tén cac bién,
Eviews s€ luu gitr cac h¢ sd udc lugng trong vecto nay theo thir tu Xudt hién trong
danh sach cac bién. Trong vi du trén, hang s s& duoc luu trong C(1) va hé sd ciia M1
s€ dugc luu trong C(2).

Néu m6 hinh c6 bién tré mot giai doan cua bién phu thudc thi ta liét ké cac biét
trong hop thoai soan thao nay nhu sau:

GDP GDP(-1) c M1 (2.18)
Nhu vay hé sb cua bién tré bién GDP 1a C(1), hé sb cua hang s6 13 C(2), va hé sb cua
M1 la C(3).

, }\Iéu mo hinh ¢6 nhién bién tré lién tuc ctia bién GDP thi thay vi phai nhap timg

bién tré GDP(-1) GDP(-2) GDP(-3) GDP(-4), Eviews cho phép thuc hién nhu sau:

GDP GDP(1 to 4) c M1 (2.19)
Tuy nhién, néu ta khong dua s6 1 va dau ngodc don thi Eviews s& hiéu d6 13 s6 0. Vi
du:

GDP ¢ MI(to 2) M1(-4) (2.20)

Thi Eviews s& hiéu ta hdi qui GDP theo hang s6 C, M1, MI1(-1), MI(-2), va M1(-4).
Ngoai ra, ta cling co thé dua cac chudi diéu chinh vao nhom cac bién giai thich. Vi du
ta hdi qui GDP theo hang sd, bién tré cia GDP, va bién trung binh di dong hai giai
doan ctia M1 nhu sau:

GDP GDP(-1) ¢ (M1+M1(-1))/2) (2.21)
Xac dinh phuwong trinh theo phwong phap cong thirc

Mot cong thire phuong trinh trong Eviews la mot biéu thuc toan vé cac bién va hé sb.
bé xac dinh mot phuong trinh bang cong thire, don gian la ta nhap bi€u thic vao hop
thoai soan thao. Vi du, hoi qui mo6 hinh dang log tu nhién nhu sau:

log(GDP) c log(GDP(-1)) log(M1) (2.22)

Hai 1y do chu yéu ta phai su dung phuong phap cong thirc nay 1a uwoc lugng cac mé
hinh rang budc va phi tuyén.
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U'6c lwgng mot phwong hdi qui
Phuwong phap wéc lugng

Sau khi da xac dinh  Estimation settings

phuong trinh, ta can chon  wethod| 5 . | east Squares (NLS and ARMA) v
phuong phap udc luong L5 - Least Squares [NLS and ARMA]

bang cach nhap vao T5LS - Two-Stage Least Squares [TSMLS and ARMA]

Method va s€ thay xuat GMM - Generalized Method of Maments

< A Ay 1A . ARCH - Autoregressive Conditional Heterosk edasticity
hién mot h(_)p. AthoalA dar}g BINARY - Binary choice (logit, probit, extreme value] i
drop-down liét ké cac ORDERED - Ordered choice :

phu’ong phép udc luong. CEMSORED - Censored ar truncated data [tobit
i COUMNT - Integer count data

Phuong phap su
dung phd bién nhat d6i voi hoi qui don phuong trinh la phuong phap binh phuong be
nhat'. Trong chuong trinh kinh té lusong can ban cua cudn sach nay, ta chi st dung hai
phuong phap 1a LS - Least Squares” va BINARY — Binary choice’. Hai phuong phap
nay s& dugc trinh bay chi tiét vao cac chuong sau.

Miu wéc leong

Ta nén x4c dinh mau sir dung cho viéc udc lugng mo hinh. Theo mic dinh, Eviews
dua ra mau cua tip tin Eviews hién hanh, nhung ta c6 thé thay déi mau theo muc dich
udc luong bang cach nhép vao hop thoai Sample. Thay d6i miu o day khong anh
hudng gi dén mau cua tap tin Eviews hién hanh. Néu c6 quan sat khong cé gia tr1
Eviews tam thoi diéu chinh mau udc luong dé loai bo cac quan sat d6 ra khoi miu
phan tich.

Dependent Vanable: Y

Method: Least Squares

Date: 08/19/97 Time: 10:24

Sample(adjusted): 1959:01 198912

Included observations: 340

Excluded observations: 32 after adjusting endpoints

Ngoai ra, néu trong moé hinh cé céac bién tré hay bién diéu chinh thi Eviews cling di€u
chinh s6 mau udc lugng.

! Least squares/Ordinary least squares

2 Ké ca phuong phap WLS (Weighted least squares) va GLS (Generalized least squares)
? Hai loai m6 hinh s& duoc trinh bay & chuong 15 1a Logit va Probit

* Missing value



Cac lya chon wéc lwgng

Khi chon Options ta s& thdy
xuét hién hop thoai Equation
Estimation. Cac ndi dung
trong phan lya chon udc
luong nhu
Heteroskedastiscity consistent
coefficient covariance va
Weighted LS/TSLS sé& dugc
trinh bay chi tiét & chuong 11
va 12.

Két qua wéc lwong

Sau khi da hoan thanh cac
bude trén ta chon OK trong
hop thoai Equation
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Specification | Dptions

LS & T5LS options

0 Heterozkedasticity consistent

coefficient covariance

[]weighted LS/TSLS
[tiok available with ARMA]

ARMA options
Starting coefficient values

OLS/TSLS

Backast M bermns

Iteration contral

ax Iterations: | 8O0

Corvergence: | 0.0007

[ Display zettings

Derivatives
Select method to favar:
(%) Accuracy

() Speed

1 Use numeric only

Equation Estimation @

[ oK

l[ Cancel ]

Estimation, Eviews s€ hién thi cira s6 phuong trinh vé hién thi két qua udc luong.
Trong két qua udc luong cua Eviews gom ba phan chinh: Tém tat cdc dac diém cua

mo hinh hoi qui
(bién phu thudc,
phuong phap udc
luong, thoi diém

Dependent Variable: GDOP

Method: Least Squares

Date: 07/24/08 Time: 11:50
sample (adjusted): 1952012 199604

thue hién woc |0iyded observations: 179 after adjustments

lugng, mﬁl} udc

lugng, va s6 quan Yariable Coefficient  Std. Eror t-Statistic Prab.

sat dugc su dung

cho udc luong 3375294 1.081021 3122321 0.0021

két qua); Két qua GDP(-1) 1023484 0008443  121.2196  0.0000

hé sb (tén céc M1 0017148 0013636 -1.257562 02102

bién giai thich,

gid tri u6e luong H-gquared 0999566 Mean dependent var b35 4611

cac hé sb hoi qui, Adjusted H-squ_ared 0.999565 S.D.. de_pendem var HB4. 3446

sai  sb chuin =.E. of regression b.026304  Akaike |nfn_cr|ter|nn b 456634

théng ké t, va gié; Sum_sql._lared resid B455 471 Schwgrz_ criterion B.510114

i xac su)ét)' vl Log likelihood A74.8741  F-statistic f72705.5
y 0 Durbin-WYatsaon stat 1321357 Prob{F-statistic) 0.000000

Tom tat théng ké
(h¢ s0 xac dinh

R% R’ diéu chinh, sai s6 chuan cta hdi qui, tong binh phuong phan du (RSS), thong
ké d Durbin-Watson, AIC, SIC, théng ké F, ...). Sau khi hoc xong chuong trinh kinh
té lwong can ban it nhét ta s& hiéu mot cach hé thong tit ca cac thong tin trong bang
két qua udc lugng nay.
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Phén tich két qua hdi qui

Cic hién thi cia phuwong trinh hoi qui Representations
Cic hinh thirc biéu dién phwong trinh héi qui'.  Estimation Output
Biéu dién phuong trinh hoi qui dudi ba hinh Achual Fitted Residual >

thirc: hinh thuc 1énh udc luong trong man hinh ARMA, Struchre.
1énh cua Eviews, hinh thirc phuong trinh dai s6
dudi dang cac ky hi¢u, va hinh thirc phuong trinh
V01 cac gia tri udc luong cac hé¢ $0.

-

Gradients and Derivatives
Covariance Matrix

Estimati _ Coefficient Tests »
stimation Command:

=== Residual Tests ’
Estimation Equation:

=== Labwel

GDP = C(1)*GDP(-1) + C(2) + C(3)*M1
Substituted Coefficients:

GDP = 1.02348388*GDP(-1) + 3.375294154 - 0.0171476024*M1
Két qua wéc lwong. Nhu d trinh bay & trén.

Gid tri thwc 18, gid tri wéc lwong, va phdan dw. Co cac cach trinh bay nhu sau:

Actual Fitted Residual Actual Fitted Residual Table

ARMA Structure. . Actual Fitted Residual Graph
Gradients and Derivatives » | Residual Graph

Covariance Matrix Standardized Residual Graph

Cic kiém dinh vé hé sé hoi qui, phan du, va sw éon dinh. Day la cac nd1 dung rat
quan trong trong phan tich hdi qui va s& duoc trinh bay ¢ cic phan sau.

Cic thii tuc ciia phwong trinh hoi qui

C6 nhiéu thi tuc lién quan dén két qua udc luong  Specify/Estimate. ..
phuong trinh hdi qui, nhung hai tha tuc hay st dung  Forecast. .,

la Specify/Estimate ... nghia la giup quay lai h0p  pake Residual Series.
thoai Equation Estimation mot cach nhanh chéng

néu ta c6 bit ky didu chinh ndo vé mo hinh hdi qui, ke Rearessor Broup
va Forecast ... nghia 1a néu mé hinh udc luong tot ta L Gratlj|er"l|t Siete

¢6 the ding cho myc dich d bao va thi tuc nay giap Make Derivative Group

ta xac dinh duoc gia tri dy bao diém, xdy dung do thi Make Model

khoang du bao, va cac tiéu chinh théng ké vé d6 Update Coefs from Equation
chinh xac cua du bao.

Phan du tir phwong trinh hdi qui

Phéan du tir phuong trinh héi qui duoc luu gilr trong mot dbi tugng chudi cd tén méc
dinh 1a RESID. RESID la mét chudi thong thuong chi duge tao ra do két qua cua
phuong trinh hoi qui vira méi duge thuc hién. Cho nén, néu mudn phéan tich phan du

! Representation



CHUONG 2: HUONG DAN SU DUNG EVIEWS 36

ta nén luu phﬁn du véi mot tén goi khéac. Khi vira udc luong mdé hinh, néu ta chon
Resids ¢ Equation ta s€ c6 d6 thi h¢ truc kép nhu sau:

2000
- 1500
- 1000

304

20 - 500

104 w A M Il |11

0 R TYPWATA A AT R,

SN W "MW

-10- V | 'Vv V

-20 4

-30

55 60 65 70 75 80 85 90 95

—— Residual —— Actual —— Fitted

Bién gia trong Eviews
Pé dua bién~ gia vao mo hinh hoi qui, thay vi phai tao ra cac bién nay, Eviews dua ra
cong thure ho tro rat hiru ich nhu sau:

@EXPAND(D1, D2, ...) (2.23)

Vi du sir dung Chapter2.4.wfl hoi qui bién wage theo cac bién gido duc, nim kinh
nghi€ém, gidi thich, nganh x4y dung, va nganh dich vu nhu sau:
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Equation Estimation

Specification | Options

Equation specification

E ztimation zettingz

wage educ exper (@expand(female, construc, semvices]

Phung Thanh Binh

Dependent variable followed by list of regreszors including AR MA
and POL terms, OR an explicit equatian like v'=cl11+c[2]5.

Method:| |5 - Least Squares [NLS and ARMA) b
Sample:| 1 526
OF. ] [ Caticel

Két qua uéc luong nhu sau:
Dependent “ariable: WAGE
Method: Least Squares
Date: 02116/05 Time: 11:13
Sample: 1 526
Included observations: 526

“ariahle Coefficient  Std. Error t-Statistic Frob.

EDLIC 0.60ERES 0.051740 11.72564 0.00aa

EXPER 0.065625 0.010451 6.279253 0.0000
FEMALE=0 CONSTRUC=0 SERYICES=0 -1.737054 0773135 -2 246767 0.0251
FEMALE=0 COMNSTRUC=0 SERYICES=1 -3.396637 1.031271  -3.2936M1 0.0011
FEMALE=0 COMNSTRLUC=1 SERYICES=0 -1.075353 0963035 -1.113960 0.2658
FEMALE=1 COMSTRELIC=0 SERYICES=0 -3.865%657 0745000  -5.194174 0.00aa
FEMALE=1 COMSTRELIC=0 SERYICES=1 -4.569305 0858127  -5.325444 0.0000
FEMALE=1 CONSTRUC=1 SERYICES=0 -3.53913% 1.370391 -2.801492 0.0053
H-squared 0318426 Mean dependent var 5 855103
Adjusted R-squared 0310229 5.0 dependent var 3.693086
=.E. of regression 3.067198  Akaike info criterion 5.094495
Sum sguared resid 4573.190  Schwarz criterion 5155370
Log likelihood -1331.853  Durbin-YYatson stat 1.819375

Mot s6 kiém dinh hoi qui co béan

MBbi thu tuc kiém dinh dugc trinh bay dudi day lién quan dén mot gia thiét khong (Ho)
nhét dinh. Trong mdi két qua kiém dinh thuong gém c6 mot hodc mot s6 thong ké
kiém dinh va gia tri xac suét, p- -value (cang thap thi kha nang bac bo Hy cang cao).
Tuy nhién, dé hiéu cac kiém dinh ta can hiéu cac phan phdi xac suat co ban ciing nhu
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nd1 dung cua kiém dinh. Cho nén, cac kiém dinh nay s€ dugc ap dung ngay sau ndi
dung bai giang lién quan & cac chuong sau.

Cac kiém dinh hé so
e Kiém dinh Wald

Pay 1a mot kiém dinh rat quan trong trong phén tich hdi qui boi bang cach tinh mot
thong ké kiém dinh dua trén hdi qui khong bi rang budc. Thong ké Wald cho biét mirc
d6 cac ude luong khong bi rang budc thoa min cac rang budc nhu thé nao dudi gia
thiét khong. Néu cac rang budc thuc sy 1a ding, thi cac ude luong khong bi rang bude
s€ thoa man cac rang budc.

Dé thyc hién kiém dinh Wald (vé rang budc hé sé) trén Eviews ta xem vi du
sau day (tap tin Chapter2.5.wfl). Gia str ta c6 ham san xuat Cobb-Dougle c6 dang:

Y = AKPLPe™ (2.24)
Trong do6:

Y Ia san luong, K 1a von ¢b dinh, L 14 lao dong, B, va [B; lan luot 14 hé sd co gian cua
san lugng theo von va lao dong, va B, + B 1a tinh (lgi th€) kinh té theo/nhd qui mo
(return to scale). Theo ly thuyét kinh té ta biét:

e Loi thé kinh té ting theo qui mo khi B, + B3> 1
e Loi thé kinh té khong d6i theo qui mé khi B, + B; = 1
e Loi thé kinh té giam theo qui mé khi B, + p5 < 1

Néu 14y log tu nhién hai vé cta phuong trinh (2.24) ta co:

log(Y) = log(A) + B1log(K) + Pslog(L) + u; (2.25)
Dit B, = log(A) va A = P!, vay ta c6 phuong trinh trong duong sau day:
log(Y) = B + Polog(K) + Bslog(L) + uj (2.26)

Két qua uéc luong phuong trinh (2.25) nhu trong bang sau:

Dependent “ariable: LOGY
hethod: Least Squares
Date: 0271508 Time: 22:12
Sample: 1955 1974

Included observations: 20

“ariable Coefficient  Std. Error t-Statistic Prab.
C -1 B52419  DEOR1SE 2725873 00144
LOGK) 0845097 0093352 9082488 0.0000
LOGIL) 0339732 [0.185E92 1829548 0.0349
R-squared 0.995080  Mean dependent var 1222605

Adjusted R-squared 0.994501  5.0. dependent var 0.3814597
o.E. of regression 0.028283  Akaike info criterion -4 185221
sum squared resid 0.013604  Schwarz criterion -4.005861
Log likelihood 4485221 F-statistic 1719231
Durbin-YYatson stat 0426667 Prob(F-statistic) 0.000000
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Téng cac hé s6 hdi qui cua log(K) va log(L) duong nhu 16n hon 1, nhung dé c6 két
luan tin cdy ta can kiém dinh gia thiét Hy: B, + B3 = 1. Dé thuc hién kiém dinh Wald ta
chon View/Coefficient Tests/Wald — Coefficient Restrictions ... va nhap diéu kién
rang budc vao hop thoai soan thao nhu sau:

Omitted-Redundant... @

One or more test series

c[2+cl3=1]

[ ak. l [ Cancel ]

Liru y, néu c6 nhiéu rang budc khac nhau, thi moéi rang budc cach nhau bang mot dau
phay. Eviews s€ cho két qua ki€ém dinh nhu sau:

Wald Test:

Equation: Untitled

Test Statistic Yalue df  Probability
F-statistic 3779440 (1,17 0.0686
Chi-sgquare 3779440 1 0.0519

Mull Hypathesis Summary:

Mormalized Restriction (= 0) Yalue otd. Err.

1+ )+ CE) 0.185730 0.095536

FRestrictions are linear in coefficients.

Céc gié tri théng ké s& duoc giai thich & chwong mé hinh hoi qui boi. Ngoai ra, ta c6
thé dua ra cac di€u kién rang budc khac tuy vao phat biéu gia thiét.

Dé quyét dinh bac bo hay chap nhan Hy, néu 1a mé hinh hdi qui tuyén tinh ta so
sanh gia tri F tinh toan voi gia tri F phé phan ¢ mot muc y nghia xac dinh. Ngu:()‘c lai,
néu mod hinh hdi qui phi tuyén ta so sanh gia tri chi binh phuong tinh toan voi gia tri
chi binh phuong phé phan véi sb bac tu do bang sé rang budc.

e Kiém dinh bé s6t bién

Day la mot nd1 dung quan trong trong kiém dinh sai dang mo hinh. Y tudng cua kiém
dinh nay 1a khi ta dua thém bién vao mo hinh va mudn biét cac bién nay c6 dong gop
c6 y nghia vao viéc giai thich sy thay d6i cua bién phy thudc hay khong. Gia thiét

khong cua kiém dinh nay 14 cac bién moi dua thém vao mo hinh ddng thoi khong c6 ¥
nghia. Gia su, véi Chapter2.3.xls, luc dau ta chi udc lugng moé hinh nhu sau:

log(GDP,) = B| + B,log(M1,) + Bslog(RS;) + u; (2.27)

Hai diém luu y vé1 kiém dinh nay:
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- S quan sat trong hai m6 hinh phai bang nhau.
- Ap dung cho moi phuong phap udc lugng mién 1a phuong trinh hoi qui duge
xac dinh bang cach 1iét ké cac bién chir khong phai bang cong thirc.
D¢ thyc hién kiém dinh bo st biét ta chon View/Coefficient Tests/Omitted
Vz}riables — Likelihood Ratio ... va nhdp tén céac bién nghi 1a bi bd so’t’cén duoc
kiém dinh (gia st do la TIME va PR) vao hop thoai soan thdao va dugc két qua sau
day:
Omitted %ariables: @TREMD{195104) PR

F-statistic 6201102  Prob. Fi2,179) 0.0000a00
Log likelihood ratio 895.43163  Prob. Chi-Square(?) 0.000000

Test Equation:

Dependent Yariable: LOG(GDP)
Method: Least Squares

Date: I2A6/08 Time: 00:14
Sample: 195201 199504
Included observations: 180

“ariahle Coefficient  Std. Error  t-Statistic Praob.
C 0376707 0310172 1.214511 0.2262
LOGT) 0.828530  0.0BB526 1209079 0.0000
LOGIRS) 0.155011 0.010031 16.45254 0.0000
@TREMND(19510) 0006215 0000830 9889122 0.0000
PR 0001373 0.095133  -0.014435 0.9535
R-squared 0997850  hean dependent war 59914505

Adjusted RE-squared 0997800 =.0. dependent war 1.002533
=.E. of regression 0047019 Akaike info criterion -3.249158

sum sgquared resid 0356853  Schwarz criterion -3.160464
Log likelihood 297 4247 F-statistic 20300.83
Durbin-Watson stat 0211741 Prob(F-statistic) 0.0000a0

Pé quyét dinh bac bo hay chip nhan Hy, néu 1a mé hinh héi qui tuyén tinh ta so sanh
gia tri F tinh toan vai gia tri F phé phan ¢ mot muc ¥ nghia xac dinh. Nguoc lai, néu
mo6 hinh héi qui phi tuyen ta so sanh gia tr1 LR vé1 gid tri chi binh phuong phé phan
v6i s6 bac tu do bang sb rang budc.

e Kiém dinh thira bién

bay cing la mot ndi dung trong kiém dinh sai dang mé hinh. Kiém dinh nay cho phép
ta kiém dinh xem mot nhoém bién dwa vao m6 hinh ¢6 y nghia thong ké hay khong.
N6i cach khéc, day 13 kiém dinh xem cac hé sd cia mot nhom bién dwa vao mo hinh
c6 dong thoi bang khoéng hay khong dé quyét dinh c6 nén loai chiing ra khoi mé hinh

hay khong. Cac diéu kién 4p dung kiém dinh nay ciing twong tu nhu kiém dinh bo sot
bién. Gia sir lic dau ta c6 moé hinh nhu sau:

log(GDP,) = B; + B,log(M1) + Bslog(RS,) + B4PR; + BsTIME + u, (2.28)
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D¢ thyc hién kiém dinh thira bién ta chon View/Coefficient Tests/Redundant
Variables — Likelihood Ratio ... va nhép cac bién cho rang khong cén thiét (vi du PR
va TIME) vao hdp thoai soan thdo va dugc két qua sau:

F-statistic G62.01102  Prob. F(2,175) 0.000000
Log likelihood ratio 96.43163  Prob. Chi-Sguare2) 0.000000

Test Equation:

Dependent Yariable: LOG{GDF)
Method: Least Squares

Date: 0241608 Time: 00:50
Sarmple: 195201 199504
Included observations: 180

“ariable Coeficient  Std. Error t-Statistic Praob.
C 1448653 0036617 -3955Z72 0.0000
LOGAT) 1.219805 0007296 167.1909  0.0000
LOGIRS) 0228400 0009487 2407574 0.0000
R-squared 0996326  Mean dependent var 5991505

Adjusted R-squared 0.996284  5.D. dependent var 1.002533
o.E. of regression 0.061113  Akaike info criterion -2.735649

Sum sguared resid 0.6E106E  Schwarz criterion -2.682443
Log likelihood 2492084 F-statistic 2399662
Durbin-Watson stat 0.2582393 Prob(F-statistic) 0.000000

Pé quyét dinh bac bo hay chdp nhan Hy, néu 1a mé hinh hdi qui tuyén tinh ta so sanh
gia tri F tinh toan vai gia tri F phé phan ¢ mot muc ¥ nghia xac dinh. Nguoc lai, néu
mo hinh hoi qui phi tuyén ta so sanh gia tri chi binh phuong tinh toan véi gia tri chi
binh phuong phé phan véi bac tu do bang s6 rang budc.

Kiém dinh ph?m dw

Eviews cung cap cac kiém dinh cac gia thiét rat quan trong lién quan dén phan du nhu
phan du c6 phan phdi chuan, khong ¢ twong quan chudi, va phuong sai dong nhat.

e Kiém dinh phan phdi chuin cia phan dw

Nhu ta sé piét 0 chuong 6 Véoph@n tich hoi qui don, mot gia dinh quan trong trong cac
mo hinh héi qui tuyén tinh ¢6 dién 1a cac han nhi€u ngau nhién trong mé hinh hoi qui
tong thé (va vi thé phan du - dai dién ciia han nhidu ngiu nhién trong mé hinh hdi qui
mau) theo phan phdi chuan.

Gia thiét Hy: Phan du ciia mé hinh hdi qui ¢6 phan phéi chuan

Phuong phap: Théng ké Jarque — Bera. Nhu di trinh bay théng ké JB c6 phan phdi
Chi binh phuong véi s6 bac tw do 14 2 (%)

Thuc hién trén E\{iews: Tur két qua udc lugng chon View/Residual tesgs/Histogram -
Normality test, ro1 so sanh gié tri JB vé1 gid tri1 Chi binh phuwong véi so béc tu do 1a 2
e Biéu dd t twong quan - thong ké Q

Trong mo hinh hdi qui tuyén tinh o dién c6 gia dinh rang cac han nhiéu khong c6
tuong quan voi nhau. Ngoai thong ké d Durbin-Watson, ta ¢6 thé st dung biéu do tu
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twong quan va thong ké Q dé kiém dinh “chudi” phan du ctia mé hinh hdi qui c6
turong quan véi nhau khong. Biéu d6 tir twong quan di duoc trinh bay ¢ phan xir 1y dir
liéu chudi. Bé thuc hién kiém dinh phén du cé tu tuong quan hay khong ta chon
View/Residual Tests/Correlogram — Q Statistics ...

e Kiém dinh nhan tir Lagrange

Pay 1a mot cach kiém dinh khac véi kiém dinh Q dé kiém dinh tuwong quan chudi.
Kiém dinh nay s€ duogc trinh bay & chuong 13 vé lua chon dang mo hinh. Trén Eviews
ta thuc hiém kiém dinh ndy bing cach chon Views/Residual Tests/Serial
Correlation LM Test ...

e Kiém dinh White vé phwong sai thay doi

Tu’O’ng t, m6 hinh hdi qui tuyén tinh c¢o dién clng gia dinh cac han nhiéu c6 phuong

sai dong nhit. Dé xem phuong sai cua nhiu c6 dong nhat hay khong ta co thé sir dung
cac kiém dinh Park, kiém dinh Glejser, kiém dinh White, ... N6i dung cac kiém dinh
nay sé& duoc trinh bay & chuong 11 vé phuong sai thay d6i. Trén Eviews ta thuc hién
kiém dinh  White bang cach chon hodc View/Residual Tests/White
Heteroskedasticity (no cross terms) hoac View/Residual Tests/White
Heteroskedasticity (cross terms).

Kiém dinh su on dinh
e Kiém dinh Chow

Muc dich cta kiém dinh Chow la xem liéu co !
sy thay doi vé mit ciu triic cia mo hinh hoi Chow Tests @
qui (d6i v6i hoi qui chudi thoi gian) giita cac
giai doan khac nhau (do thay d6i chinh sach
hodc cu sbc kinh té) hay khong. Noi dung cua
kiém dinh nay s& dugc trinh bay & chuong 8 vé
phan tich hoi qui boi. Ta xét vi du trong
Chapter2.6.txt. Sau khi ta hdi qui tiét kiém
theo thu nhap va thyuc hién kiém dinh nhu sau
View/Stability Tests/Chow Breakpoint Test

.. va tanhap mbc thoi gian vao hop thoai soan
thao dé co két qua nhu sau:

Enter ane date [ohsemation] far Farecast Test
ar ohe of mare dates far Breakpaint T est:

1951

[ ]S l [Eancel]

Chow Breakpoint Test: 1981

F-statistic 1189335  Prob. F(2,22) 0.000315
Log likelihoad ratio 19.05673  Prob. Chi-Sguare(?) 0000073

e Kiém dinh RESET ciia Ramsay

Muc dich ciia kiém dinh nay 1 xem c6 bo sot bién quan trong trong mo hinh hdi qui
hay khong (nhat 1a khi khong c6 s6 liéu vé bién bo s6t do). Noi dung cua kiém dinh
nay s€ dugc trinh bay & chuong 8 vé lua chon dang mo6 hinh. Sau khi uéc luong, dé
kiém dinh xem liéu mo hinh c6 sot bién hay khong ta chon View/Stability
Tests/Ramsay RESET Test ...
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N N
X1 ly va phan tich dir liéu nghién
curu voi SPSS

Poi twong st dung:
tat ca sinh vién rng dung thong ké trong nghién ciru

Pai hoc Ton Birc Thang

Khoa Khoa hoc xa hoi va Nhan van



SPSS (Statistical Package for Social Scienes) [a mdt phan
mém quan Iy cd s6 di lieu va cho phép thuc hién nhiéu
phép phan tich thong ké chuyén nghiép, da nidng, dung:

- Trinh bay di ligu: bang tan suat, phan tram, tri trung
binh, do 1&ch chudn, trinh bay biéu do

- Kiém dinh thong ké: xem xét moi lién hé, sy tuong quan
cua dir liéu

SPSS ¢6 kha nang xu Iy va phén tich cac dif kign nghién clu
co dung lugng mau tu vai chuc cho dén vai chuc ngan mau
hay nhiéu hon nifa tuy theo kha nang cla bd nhG may vi
tinh.




Cau tric mén hoc:

A. Nguyén tac tao khuén nhap liéu

B. Thong k& mé ta (Trinh bay di liéu)

C. Thong ké suy dién (Kiém dinh d liéu)

Tai liéu tham khao:

1. Thong k& &ng dung trong kinh té xa héi. Hoang
Trong (2007)

2. Phan tich dir liéu nghién ctru v&i SPSS. Hoang
Trong (2005)

]



Download tap tin data thuchanh.sav dé thwc hanh
Pia chi: -
- phantichdulieu@yahoo.com.vn



mailto:taxuanhoai@gmail.com
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XU ly va phan tich di liéu
nghién cuu vGi SPSS

Chuwong 1:
Phan loai dir lieu, ma hoa
va tao khuon nhap lieu




Chuan bi

thu thap dir lieu

Tién hanh |

Pé cwong chi tiét

Bo6 cong cu thu thap théng tin

R

Bao cao tong hop

Xw ly, phan tich

thoéng tin




Xac dinh van dé nghién cifu

Ly thuyét tiép can va xay dung
md hinh ly thuyét

Thiét ké nghién ctiu (dé cudng)

Thu thap dif ligu

Xt ly va phan tich dif liéu

}
Bao cao két qua




Mcc d6 chinh xac

cdia md hinh thdng ké o
4 Tri thire

Sw kién

Thoéng tin

D liéu

>
Murc d6 cai thién cac quyét dinh




+ D@ liéu dinh tinh: La loai dir liéu phan anh tinh
chat, thudc tinh cua doéi twong nghién ctru. Chi mé ta
s hon kem khong tinh dwoc tri trung binh.

Thu thap bang thang do dinh danh va thang do th
bac.

Vi du: D¥ liéu vé
. thanh phan dan tdc
. giol tinh
. Mau sac
. Loai hinh phwong tién giao thong




+ Dir liéu dinh lwong: La loai di¥ li€éu phan anh murc
dé hay murc Ao hon kém va tinh duwoec tri trung binh.
Thu thap bang thang do khodng céach va thang do ti
[}

Vi du: D& liéu vé

. tudi

. thu nhap trung binh thang
. s0 sinh vién vang mat

. trong lwong co thé




S0 pO PHAN LOAI DU LIEU

>

DU LIEU
DINH TINH PINH LUONG
thang do thang do thang do thang do
DINH DANH | | THU BAC KHOANG TILE




+ Danh nghia (Nominal): La loai thang do dung cho
cac dac diém thudc tinh, dung dé phan loai doi
twong. Khi thong ké nguoi ta thuo’ng st dung cac
ma sb6 dé qui wdc, gitra cac con sb nay khdng cé
quan hé hon kem va khong y nghia toan hoc.

Vi du: Tinh trang hén nhan cua anh/chi hién nay:
1. DOc than
2. Co gia dinh
3. Ly di
4. Trirong hop khac




+ Thir bac (Ordinal): La loai thang do dung cho cac
dac diém thudc tinh, cac gia tri dwoc sap xép theo
trat tw tdng hodc gidm dan va cé modi quan hé th
bac hon kem.

Thuwc chat thang do thw bac la thang do dinh danh
cac gia tri dwoc sap xép theo thw bac.
Vidu: Hoc luc
1. Yéu, kém
2. Trung binh
3. Kha
4. Gioi
5. Xuat sac




+ Khoang cach (Interval): La loai thang do dung cho
cac dac diém sb lwong, la thang do thtr bac co cac
khodng cach déu nhau va lién tuc. Day sb nay cé hai
cwc & hai dau day sb thé hién hai trang thai doi
nghich nhau.

D@ lieu tinh toan coOng trir c6 y nghia
Vi du: Van dé quan tdm (khong quan tam: 1 ... quan tam nhét: 5)

Khong quan tam Rat quan tam
Dao duc 1 2 3 4
Trinh d6 van hoa 1 2 3 4
Trinh d0 chuyén mon 1 2 3 4




+ Ti Ié (Ratio): La loai thang do dung cho dac tinh s
lwong. Thang do ti 1&8 cé day da dac tinh cua thang
do khodng cach. Ngoai ra né con c6 mét tri sd “0”
that, cho phép lay ti 1&8 so sanh giltra hai gia tri cla
bién s
D liéu tinh todn tat cd déu cé y nghia.

Vi du:




Chuy:
Sw khac nhau gitra thang do khoang va thang do ti lé:
. Diém 0 trong thang do ti 1& 1a mot tri so that

. Trong thang do khoang sw so sanh vé mat ti 1&
gilra cac gia tri khndng c6 y nghia

Trong xt&r ly SPSS thuwdng gbép chung thang do khoang
cach va thang do ti Ié thanh thang do dinh lwgng
(Scale). 2 dinh danh (Nominal); thwr bac (Ordinal)
va dinh lwong (Scale).




2.1. Khéi dong SPSS - Két thiic SPSS
+ Khaoi dong:
- Menu | Progr@ms * SPSS for Windows 11.5 man
hinh SPSS sé xuat hién.
+ K&t thic SPSS:
- Menu LJFile = Exit
- Sii dung t0 hgp phim: ALt + F4

- Nh3p n{t trai trd vao biéu tugng chii thap tring nén do
gdc phai trén man hinh.




2.2. Thuc don, cong cu va mot so thuat ngii trong SPSS

+ Noi dung chi yéu ciia Menu:
File: khdi tao file mdi, dong md, luu file, in &n, thoat
Edit: undo, cat dan, chon, tim kiém, thay thé, xac lap
cac mac dinh (options)
View: cho hign dong trang thai, thanh cong cu, chon font
chu
Data: dinh nghia bién, thém bién, di dén quan sat, x€p
th(r tu, ghép file, chia file chon quan sat.




Transform: tinh toan, ma hoa lai cac bién ...

Analyze: thuc hién cac thl tuc thong k& nhu: tom tat di
lidu, 1ap bang tong hgp, so sanh trung binh clia hai ddm
dong, phan tich phudng sali, tuong quan va hoi quy, va
cac phuong phap phan tich da bién.

Graphs: tao cac biéu do va do thi

Utilities: tim hiéu thdng tin vé cac bién, file

Windows: sdp xép céc clia s0 lam viéc trong SPSS, di
chuy&n gilfa cac clia sO lam viéc




+ Yung ndi dung:
Variable View: la man hinh khudén nhép liéu
Data View: Ia man hinh di liéu
D& chuyén doi hai clia sO lam viéc trén, chi can nhap

vao Data View hay Variable View ndm & goc trdi man
hinh.




2.3. Truy xuat mot tap tin di ligu (Data) - mt két qua
(Output) co san

(1) Menu = File = Open = Data (dii liéu)/Output (két
qud).. clia sO Open Data/Open Output xudt hién.

(2) Nhap trén biéu tugng chon 0 dia can dén, sau d6 nhap
dip nat trai con trd chon tip tin Data/Output cin chon,
tAp tin cAn dung xuat hién.




2.4. Cac thudc tinh ctia Bién:

Name: té&n bién

Type: ki€u bién

Decimals: s0 thap phan

Label: nhan bién

Values: gid tri bién (ma3 hoa)
Missing: gia tri khuyét
Measure: thang do (loai du ligu)




+ Nguyén tic tao khudn:

- Name: 8 ky tu, khdng co ky tu ddc biét, khong co khoang
trang, khong bat dau bang chir s6 va khong dat trung tén.

- Type: Numberic (kiu s6) dung cho bqié'n dinh lugng va bié:n
dinh tinh da dugc ma hoa; String (kiéu chubi) dung cho bién
dinh tinh khéng c6 ma hoa.

- Label: 255 ky tu, dung d& dinh nghfa bién.

- Values: Chi md hod thang do dinh tinh, khong can phai ma
hoa thang do dinh lugng.

- Missing: nhdp gia tri ma bién khong x{ ly.

- Measure: thang do dinh danh: nominal, thang do thiic bac:
ordinal ; thang khoang va thang do ti Ié: scale




+ Nguyén tic tao bhién (Variables View):

Mot cau hdi co thé tao ra mot bi€n va cling co thé tao ra
nhiéu bién.

Chi y cau hdi nhiéu lya chon (Multiple Answer - MA), tao
ra nhiéu bién. C6 hai cach tao bién:

. Kigu Dichotomies: bi€n ¢ hai trang thai (co/khong; yéu/
ghét; dong y/khong dong V)

. Kiéu Categories: bi&n c6 nhiéu trang thai




+ Nguyén tic nhip liéu (Data View):

- Thong tin ciia moi doi tugng trd 16i tudng Gng vGi 1 dong
(1 case).

- M0i loai thong tin thu thdp tuong Gng vGi 1 cot (1
variable).

- Nhap liéu ti trdi qua phai theo tling dong; xong 1 phiéu
(1 dong) thi chuyén sang phiéu khac (sang dong mdi).




+ Hién thi t8n hodc nhin bién trong 6 chda bién ngudn khi
thic hign cac thu tuc xu Iy:

- Menu = Edit * Option hop thoai xuat hién

- Chon General = Display Name (hién thi t&n) hodc
Display Lable (hién thi nhan) = Apply = OK.

+ Diéu chinh do rong va so 1é bién kieu Numberic:
Menu = Edit = Option hop thoai xudt hién

- Chon Data * With (thay doi do rong) hodc Decimal (s6
thap phan) = Apply = OK.




+ Hién thi s6 hodc chif trong Data View:

- Menu * View = Valug Lable (hién thi chi) hodc
khdng chon Value Lable (hién thi s6) = Apply = OK.

+ Hién thj tiéng Viét trong Data View:

- Menu * View * Font (hé& chii); Font Style (ki€u chi)
va Size (Muc do chir) = Apply = OK.

+ Hién thj ti€éng Viét trong Output:
- Menu * Edit * Option hop thoai xudt hién
- Chon Pivot Tables = Tablelook

- Chon tap tin tiéng Viét Boxed VNI Helve condense.tlo
= Set Tablelook Directory = Apply = OK.




1. CGai chudng trinh SPSS 13.0 vao may
2. Tao khudn nhap liu cho mot bang héi mau
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XU ly va phan tich di liéu
nghién cuu vGi SPSS

Chuwong 2:
Trinh bay dir lieu
(Thong ké mé ta)




+ Muc dich: dung bang tan s6 dé thdng k& mau nghién
cliu theo tling bién va loc dii liéu.

+ DOi twgng: co thé dugc thuc hién v6i cac bién sd (kitu
dinh tinh va dinh lugng). Trong trudng hgp bigén dinh
lugng lién tuc ¢d qua nhiéu gia tri

+ Thao tac: Menu = Analyze = Descriptive Statistics
Frequencies hOp thoai xudt hién = Chon bién can lap
badng tan sO trong O bién ngudn dua vao 6 Variables -
OK. K&t qua bang tan s xuat hién.




+ Céc thong so trong bang Statistics:
* Dong Valid: sd quan sat hgp & (sO nguGi tra 16i)
* Dong Missing: sO quan sat bi thiéu di liéu (s0 ngudi
khong tra 106i)
+ Céc thong so trong bang Frequencies:
* Cot Frequencies: tan so
* Cot Percent: tan suat/phan tram
* Cot Valid Percent: phan tram hgp &

* COt Cumulative Percent: Phan tram cdng don cac phan
tram hgp 1é




+ Muc dich: Tinh céc dai lugng thong ké cho tiing bién.

+ Doi twogng: Chi dudc tinh cho cic bién dinh lugng. Néu
dung cac dai lugng thong ké mo ta doi v6i cac bién dinh
tinh, thi két qua sé khdng co y nghia.

+ Thao tac: Menu = Analyze " Descriptive Statistics
Descriptive hdp thoai xuat hién
Chon bién dinh lugng can tinh trong 6 bién ngudn dua
vao 06 Variables




- Chon céac dai lugng thong ké can tinh trong Options:
. Mean: trung binh cong . Sum: tong cdng
. Std. Deviation: do I&ch chuan . SE. mean: sai s0 chuan
. Range: khoang gilia gia tri cao nhat va gia tri thdp nhat
. Minimum: gia tri nho nhat . Maximum: gid tri I6n nhat
- Chon cach sdp xép thi ty két qua trong Options:
. Ascending mean: trat tu ting dan
. Descending mean: trat ty giam dan
- Chon Continue * OK. K&t qua xuat hién




+ Muc dich: thong k& mau theo nhiéu bién va dung lam

sach du liéu.
+ Doi tugng: két hgp cac bién dinh tinh va bién dinh lugng
vGi nhau.

+ Cac dang bang chéo:
- Bang 1 dinh tinh — 1 dinh tinh
- Bang 1 dinh tinh — 2 dinh tinh (hay nhiéu dinh tinh)
- Bang 1 dinh lugng — 1 dinh tinh
- Bang 1 dinh lugng — 2 dinh tinh (hay nhiéu dinh tinh)
(chd y: trong mot bang khdng thé xid Iy 2 bién dinh luigng)




+ Kiéu bang Basic:

- Tu Menu = Analyze = Tables = Basic Tables hop
thoai xuat hién:

. Down: & chifa bién dong

. Across: 0 chifa bién cOt

. Statistics: chon ham tinh cac dai lugng thong ké

. Layout: sap x&p cac dit liéu trong bang so lidu
. Total:  tinh tong dong va tong cot

Luu y: Thong thuong bién phu thudc dit trong 0 dong va
bién bién ddc lap dat trong 0 cOt. Nhung thuc té, bién
it gid tri dugc dat trong 6 cdt.




- Chon ham thong ké trong Statistics. VGi bién dinh tinh

cac ham thuong dung la:

. Count: tan sd

. Row%: phan trdm theo dong

. Col%: phan trdm theo cot

- Sap x&p so liéu trong bang dung hép thoai Layout:

. Across the top: sap x&p theo cOt (chon ham Col%)

E)/[))own the left side: sap x€p theo dong (chon ham Row
In separate, table: sap x&p theo cac bang riéng, theo

tu’ng ham thong ké.




+ Kiéu bang General:

- Tt Menu = Analyze = Table = General Tables hop
thoai xuat hién:

. Rows: 0 chira bién dong
. Columns: 6 chtia bién cot

Edit Statistics: chon ham thong k& va diéu chinh dinh
dang s0 lidu tinh ra

. Statistics Labels Appear: sip x&p cac dai lugng thong
ké tinh ra

. Omit Label: bd nhan bién dang chon
. Total: tinh tong dong, tong cot




+ Kiéu bang Basic:

Thao tac giong 1ap bang 2 bién dinh tinh, nhung cha y:
. Across: chtia hai bién dinh tinh
. All Combination: hai bién trong cung 0 long ghép nhau.
. Each Separately: hai bién doc 1ap khong cung 6.

+ Kiéu bang General:

Thao tac giong 1ap bang 2 bién dinh tinh, nhung cha y:
. Statistics Lables Appear: két hgp hodc tach thanh céac
bang rgi nhau
. UnNets: hai bién cOt khong ngang cip, chon bién Ui
vao trong
. Omit Label: bd nhan bién khi can thiét




Thao tac:

- Menu = Analyze = Tables = Basic Tables hop
thoai xudt hién:

. Down hodc Across: dung dua bién dinh tinh vao x{ ly.

Summaries; 6 chifa bién dinh lugng can tinh (co the
dua nhiéu bién dinh lugng cd lién quan vao dé xu ly cung
mot lic, néu can thiét)

. Statistics: chon ham thong ke.
- Chon Continue * OK. K&t qua xuit hién




Thao tac: P
- Ti Menu = Analyze = Tables = Basic Tables hdp
thoal xuat hiéen.

- Thao tac nhu bang 1 bien dinh lugng — 1 bién dinh tinh,
nhung can xac dinh bién dmh tinh nao dua vao dong
(Across) va bién dinh tinh nao dua vao cot (Down).




Pie (Bieu do tron): st dung doi voi dir ligu mot bien dinh
tinh duGi dang tan so hay %, co6 it nhom thong tin va cé
SU so sanh han.

Bar (Biéu dd thanh ngang): st dung doi véi dir ligu mot
hodc nhiéu bién dinh tinh du6i dang tan s6 hay %, khi c6
rat nhiéu nhom théng tin.

Column (Bleu do cot): st dung doi véi di ligu mot hodc
nhiéu bién dinh tinh duGi dang tan so hay %, khi co it
nhom thdng tin.

Line (D0 thi dudng gap khic): st dung doi véi dit lieu dinh
lugng ¢ su bién thién theo thai gian.

Area (D0 thi dién t|ch?] st dung doi v6i dif ligu dinh lugng,
dung dé nhdn manh sy thay doi theo thai gian.




Thao tac:
- Menu = Graphs = chon mdt trong cac dang:
. Pie
. Bar
. Golumn
. Line
. Area

Nguyén tdc chung dé thic hién biéu do, do thi:
+ D& vé biéu do, do thj thudng s dung Excel
+ Chuyén k&t qua xUr Iy tr SPSS sang Excel
+ DUng céc 1&nh vé& do thj trong Excel dé& thuc hién




XU ly cau hoi MA can ghep cac bién tao bdi cau hoi nay
lai vGi nhau thanh mot bién dai dién. Sau do x{ ly trén
bién dai dién.

+ Tao hién dai dién (ghép cau hdi MA):

- Menu = Analyze = Tables = General Tables hop
thoai xudt hién

- Chon Mult Response Set (lénh ghép cac bien trong
cung mot cau hoi MA) hop thoai ghép bién xuat hién:

Luu y :

- Cdc bién dai dién da tao khéng ton tai trong tap tin dif liéu
nguoén (data).

- (Cac b/en dai dién chi khai bdo mét lan va st dung mai
cho tit ¢4 cdc lan xa ly.




" Set Definition: 0 chdia bién ngudn

" Variables in Set: 0 dua cac bi€n trong cung mot cau
hoi MA vao dé ghép bién

* Variables Are Coded As: khai bdo cach m3 hod bién
cac ciu hoi MA
. Dichotomies: bién c6 hai trang thai
. Categories: bién cd nhiéu trang thai
* Name: dat tén bién dai dién
" Lable: dat nhan bién dai dién
= Add: xac nhan bién dai dién
" Mult Response Set: 6 cdp nhat bién dai dién vao
danh sach
" Save, trg vé hQp thoai ban dau




+ Lap bang tong hgp véi cau hoi MA:

- Menu = Analyze = Tables * General Tables hop
thoai xuat hién

" Reset, chon, cac bign can x{ Iy chuy&n vao 0 tucng
ing, udn ca bign dai dién.

- Rows: 0 tao dong

- Columns: 6 tao cot

- Layers: tao bang két qua tach biét
" OK: két thic

Chon ham thdng ke, cach hién thi ham thdng k& va ho
ghan t|)|en dang chon thao tac gidong nhu 14p bang
enera




+ Tinh toan trén bién (Compute)

- Muc dich: Dung dé chuyen doi di ligu dinh lugng, dua
trén nhiing thong tin chiia trong mot vai bién nguon

- Vi du: Tao bién nam sinh tu thong tin vé tudi; tao bién
%réuTaTn & nguGi xem quang cdo trén sO ngu’dl doc bao

- Thao tac: tif Menu = Transform * Compute hgp thoai
xuat hién:

" Target Variable: dat t&én (Name) cho bién méi

* Numeric Expression: nhap biéu thic tinh

* 0K, bién méi dugc tao ra

* Khai bdo nhdn (Lable) va kiéu bién (Type) cho bién
maGi trong Variables View




+ Ma hoa lai bién (Recode):

- Muc dich: Khi céc bién c6 qua nhiéu gid tri (nhat I
bién dinh lugng), bang tan so it ¢co y nghia, trong VieC
tom tat va trinh bay. Can phdi ma hoa lai dé chi con it
nhom hodc it gia tr| dé dang trong viéc phan tich va
trinh bay rd rang hon.

- Vi du: Tao bi€n do tudi tir bi€n tudi, tir bién thu nhap ca
nhan (du’ lieu dinh Iu’dng?I chuyén sang bi€n nhom thu
nhap cd nhan (dt liéu dinh tinh).

- Thao tac: Tu Menu = Transform = Recode *= Into
Different Variable hop thoai xuat hién:




Numeric Variable -> Qutput Variable: dua bién can ma hoa
lai vao

= Name: dat tén bién méi

" Lable: ddt nhan cho bién méi_

* Change * Old And New Value hdp thoai xuat hién:

. Value: tung gia tri ct rGi rac ung v6i mot gia tri mai

. Range: mot khoang gia tri cli Ging v6i mot giad tri mai

. Range Lowest through: khoang gia tri cli thap nhat

. Range through highest: khodng gia tri cli cao nhat

. New Value: gia tri maéi tuong tng

. Add: xac dinh xong mot cap gia tri vao 0 Old -> New

* Continue * OK, bién méi dugc tao ra

- Khai bdo nhan (Lable) va kiéu bi&n (Type) cho bi€n mdi




1. Truy xuat tap tin Data thuchanh.sav

2. Chon bién va trinh bay dir lieu phu hgp vai tling cong cu
trinh bay dii liéu cg ban.




— —

XU ly va phan tich di liéu
nghién cuu vGi SPSS

Chuwong 3:

Kiém dinh thong ké
(Thong ké suy dién)




+ Muc dich va van dung:

K|em dinh Chi — Square dugc st dung dé kiem dinh xem

co ton tai mdj quan hé gitta hai yéu t6 dang nghién ciu
trong tong thé hay khong.

+ Doi tugng kiém dinh:

SU dung kiém dinh Chi — Square khi hai yéu t6 dang

nghién clu la bien dinh tinh hay bién dinh iugng rgi rac
co it gia tri:

. Bién phu thudc: di liéu dinh tinh
. Bién doc lap: du lieu dinh tinh




+ Co sG ly thuyét:
Giad thuyét:
. Ho: hai bién nghién ctu doc lap (khong lién hé)
. H1: hai bién co lién hé véi nhau

(1) De kiem dinh gia thuyét He truGc hét can tinh céc tan
s Iy thuyet Eij tai ting 0 trong bang phén to két hgp
trén co SO, gia thuyét, rang gia thuyet Ho ding. Céac tan
sO Iy thuyét nay dudgc tinh theo cdng thiic sau:

R.LIC . Ri:  tong s6 quan sat clia dong thi i

Ez‘j — J Ci: tong sO quan sat clia cot thi j
n




(2) Sau do tinh chénh léch giira tan so thuc té vGi tan so ly
thuyet trong tuing 0, bmh phuong [én r0i chia cho tan sc“)
ly thuyet Cong tat ca cac két qua tinh todn & ting 6 nay
lai v6i nhau, thé hién bang cong thuc:

Pai lugng dung dé kiém dinh 1a:

X2 _ O 0 U Y
Trong do: ==l £y
X2 :dai lugng Chi - Squares dung dé kiém dinh
Oij  :tan sO quan sat thuc t& trong cic 6 clla bang chéo
Eij  :tan s quan sat Iy thuy&t trong cic 6 clia bang chéo
C : 30 cOt clia bang

r : 30 dong cla bang




Xé_l)(c_l)a | trj sO tra bAng phan phéi Chi - Square.

VGi sO bac tu do (df) bang (r-1)x(c-1) va miic y nghia O.
Tiéu chuan quy&t dinh 1a:

, 2 a7 2 2
+ Bac bo Ho néu: x X(r—1)(c-1) .

[1Sig. < 00 = 0,05

+ Chdp nhan Hingu: 22 (22, y o

= Sig < O =0,05




+ Thao tac kiém dinh;

- T Menu © Analyze = Descriptive Statistics
Crosstabs hop thoai xudt hién:

. Row: 0 dua bién phu thudc vao
. Column: 6 dua bién tac dong vao
. Statistics: chon cong cu kiém dinh Chi - Square
. Cell: chon ham, chon cach thé hién ham théng ké

Sau khi chon xong nhdn OK, k&t qud kiém dinh Chi —
Square xuat hién.




Luu vy:
- Cac 06 ¢o tan sO Iy thuyet nhé hon 5 chiém khong I6n
hdn ti 18 20% trong tong 's6 0 trong_bang, viéc kiém dinh
Chi binh phudng sé mang lai két qua chap nhan dugc.

- Kiém dinh Chi - Square dung kiém dinh xem c6 ton tai
moi quan hé gilta hal yéu t0 dinh tinh v6i thang do dinh
danh hodc thang do thii bac. Nhu’ng néu hai yéu to dinh
tinh v6i thang do th(t bac thi can st dung thém cac dai
ugng kiém " dinh: Kendall s tau-b; Kendall's tau-c;
Somers’d hoic Gamma, cic dai Iu’dng nay giup phat
nién ra moi lién hé tot hon Chi - Square.




+ Muc dich va van dung:

Can so sanh tri trung binh vé mot chi tiéu nghién ciu
nao do gitta hai doi tugng ta quan tdm (Nghia la so sanh
trung binh gitra hai gia tri)

+ Ddi tugng kiém dinh:
. Bién phu thudc: dif ligu dinh lugng (tinh trung binh)
. Bi&én doc lap: di liu dinh tinh (so sanh 2 gia tri)
+ Cac dang kiém dinh Trung binh:
. Kiém dinh trong trudng hgp hai mau doc 1ap
. Kiém dinh trong trudng hgp hai mau phu thudc




+ Ca s6 ly thuyét:

(1) Gid sl cdc mau dugc chon ngau nhign doc Iap tir hai
tong thé co:

- phan phéi chuan: XY

- trung binh: L., U,
- phuong sai: c.,0;
- trung binh mu:  X.Y

Ta can kiém dinh gia thuyét:
Ho  u.—u, =0 (0 cho trutc)
Hi: M.—4, O




Dya vao mau ta dua ra quy tic chdp nhin hay bac bd gia
thuy&t trén v6i mic y nghia O va gia tri ki€m dinh:

x_
= 24 :
2
Gx GJ/
\n n

Biét O = 0,05 (dd tin cdy 95%), ta tra bang t — test (sach
Ly thuy€t thong ké) tim dugc 7,

+ Bac b0 gia thuyét Ho khi: t|>1,,,

+ Chdp nhan gia thuyét Ho khi: 1| €1,




Luw §: Trudng hop chua biét phuong sai tong thé kich thudc
mau phai I6n han 30, ta van c6 thé dung cong thiic nhu
trén va thay thé:

Cong thic sé Ia:
x 1 trung binh miu nhém x
Y :1a trung binh mau nhom y
S22 S s? - |a phuong sai miu nhom x
Si . 1a phudng sai mau nhom y
Nx :1a ¢ mau cda nhom x

Ny 13 ¢ mau cla nhom vy




(2) Kiém dinh trung binh duya trén gid thuy&t [a phudng sai
cla hai tong thé bang nhau:
Giad thuyét:
. Ho: Gi =G§
.H1: o] Xo,
Can c(f vao hai mau nx, ny dudc chon ngau nhién doc
lap ti hai tbng thé vGi phuong sai mau tudng Ung S2..S?
ta dua ra quy tic dé quyé&t dinh chap nhan hodc bac bo
gid thuyét Ho vGi miic y nghia O




\4
X

S\‘

Y

VGi gia thuyét: S’ >SS’ OS]

Tinh gia tri kifm dinh:

Tra bang Fisher — Snedecor: 7, —Y,n, —)

Tim gid tri: £, .\, v




Néu:

S? , » .
Sx \ F,,x_l,ny_l,a/z Chap nhan gia thuyét Ho

2
y

2

Sx >k, im-te2 BaAc bd gid thuyét Hi

2
Y

(SPSS Kiém dinh trung binh dya trén gid thuyét Ia phuong
sai cua hai tdng thé bang nhau nay)




Luu y: Kiém dinh bang SPSS gid tri kiém dinh t vdi muc
y nghia kiém dinh O = 0,05 (d6 tin cdy 95%). Néu:

+ Bdc bo gia thuyét Ho khi: Sig. < O = 0,05

+ Chap nhén gid thuyét He khi: Sig.[ |0 = 0,05




Thao tac:

- Menu Analyze * Compare Means * Independent
Samples t-Test hop thoai xuat hién

. Test Variable(s): 6 dua bién dinh lugng
. Grouping Variable: 6 dua bién dinh tinh (2 gia tri vao)

. Define Groups: 6 dua bi&n dinh tinh c6 thé nhiéu hon 2
gia tri vao (can xac dinh nhom so sanh véi nhau)

. Options: thay doi do tin cdy (mic dinh 1a 95%)
OK, k&t qua kiém dinh xuat hién




+ Co sG ly thuyét:

I\/I,aﬁu phu thudc 1 mau chon tling cdp tuong dong Vvé Géc
yéu 10 tac dong. Moi doi tudng 6 nhom quan sat nay co6
mot doi tugng tuong xiing 6 nhom quan sat kia.

Gia sli ta c0 mau n cdp quan sat ldy ngdu nhién ti hai
t(“)ng théqX va Y: (y1, X1), (y2, x2), , (yn, Xn), cO phan
phoi chuan. Goi:

AL . AL, 13 trung binh cla 2 tong thé
D - 12 trung binh dd Iéch clia 2 tong thé
Sd - [a do I&ch chuan




Ta can kiém dinh gia thuyét:
Hoo t,—4,=0 (0 cho trutc)
Hi u,.—u, O
Dya vao mau vGi mic y nghia tra tU bang phan phoi
student vai tn_l%

N D
Qui tac quyét dinh: t:S_
Pd

2 v n n
+ Bac bo gia t\égyet Ho: \t\ >tn_1’%
+ Chdp nhan gid thuyét Hi: [ 7.,




+ Luu y:
Kiém dinh bang SPSS, SPSS tinh ra gia trj kiém dinh t:

Mean

[ =
Sdt.Deviation

VGi mic y nghta O = 0,05 (do tin cay 95%):

- Néu Sig. < 0O = 0,05 . bac bo giad thuyét He
- Néu Sig. = O 0,05: . ¢chap nhan gia thyét Ho




Thao tac:

- Menu Analyze * Compare Means = Paired
Samples t-Test hop thoai xuat hién

. Current Selection: khi chon bién dinh lugng hai mau
phdi hgp tling cip tinh trung binh vao sé hién bién I&n.

. Paired Variables: 6 dua hai bién dinh lugng hai mau
phdi hgp tling cidp vao.

. Options: thay doi do tin cay (mdc dinh do tin cay 95%)
OK, k&t qua kiém dinh xudt hién




+ Muc dich; [a phén tich anh huGng cua mot yeu t0 nguyen
nhan (b|en dinh tinh, nhiéu gia tri) dén mot yéu t0 két
qua (bign dinh Iu’dng)

That ra kiem dinh phuong sai (ANOVA) 13 kiém dinh
trung binh (T-Test) Ian lugt so sanh céac cap gid tri.

+ Ddi tugng:
. Bién phu thudc: dii liu dinh lugng (tinh trung binh)

. I?ié'n doc lap: di liéu dinh tinh (so sanh nhiéu han 2 gia
tri




+ Co sG Iy thuyé’t'

Gia sw rang ching ta mudn so sanh trung binh cua k
tong thé co6 phwong sal bang nhau dwa trén nhirng mau

ngau nhién doc Iap gom X1, X2 , ... , Xk quan sat tw k tong
thé khac nhau c6 phan ph0| chuan Néu trung binh cua
cac tong thé dwoc ki hiéu 1a [ 1  H25 . Kok thi mo

hinh phan tich phwo’ng sai mét chiéu dwoc mé ta duwdi
dang kiém dinh gia thuyét nhw sau:

Hoo Ll 1=l 2=...= U k
Nghia la gia thuyet Ho cho rang trung binh cua k tong thé
khac nhau thi bang nhau. Bé kiém dinh gid thuyét nay
can thuc hién céac buéc sau:




(1) Téng dd léch binh phwong ndi bd nhom (SSW):

SSI = @PKx, —x)’

=l j=1

(2) Tdng d0 l&ch binh gitra ca nhom (SSG):
k
SSG = (X, - x)’
i=1
(3) Tdng d0 léch binh phwong toan bd (SST):

ko 7y
SST = ny —X)’

i=1 j=1




Bang céac bién doi todn hoc ta co: SST = SSW + SSG

+ Phwong sai n0i b0 nhom: MSW =

SSG

+ Phwong sai gitra cac nhom: MSG = PR




MSG>F

Bac bd Ho néu: vy > Ptk

Trongdod £, s .«
la gid trisao cho P(F_, > L, 14) =

£4—1.—x €6 phan phoi F véi bac tw do cha tl sO 1a (k-1)
va bac tw do ctia mau so la (n-k)

* Néu kiém dinh bac bd Ho thi phai tiép tuc phan tich sau
ANOVA (thu tuc Post Hoc) dé xac dinh sw khac nhau.




+ Thao tac:

- Menu Analyze = Compare Means * One Way
ANOVA hop thoai xuat hién

. Dependent List: & dua bién dinh lugng vao
. Factor: 0 xac dinh gia tri so sanh

* Options hdp thoai xudt hién
. Descriptive: tinh cac dai lugng thong k& mo ta chi tiét
cho tting nhom phan tich
. Homogeneity-of-variance: kiém dinh sy bang nhau cla
cac phudng sai nhom

* Continue * OK. k&t qua xuat ANOVA xuat hién




+ Phan tich sdu ANOVA:

(1) Kiém dinh truéc: 12 kiem dinh céc gia dinh vé su khac
nhau cta cac trung binh nhom tru6c khi thuc hién phan
tich ANOVA.

Chon Contrasts = Priori Contrasts.

(2) Kieém dinh sau: 1a kifm dinh cac gid dinh vé su khac
nhau cua cac trung binh nhém sau khi thuc hién phan
tich ANOVA.

Chon Post Hoc * chon mot trong cac cc“)dng cu kiém
dinh: LSD; Bonferroni; Tukey; Scheffe; Dunnett




(2) Kiem dinh sau:
. LSD: 1a kiem dinh t 1an lugt tling cdp trung binh nhoém

. Bonferroni: 1a kiém dinh giong LSD, nhung diéu chinh
dugc muc y nghia kiem dinh

. Tukey: 1a kiém dinh rat higu qud khi so sénh trung binh
nhiéu cac cap gia tri.

. Dunnett: 12 kiém dinh cho pheép chon so sanh cac tri

trung binh cla cdc nhém mau con lai v6i mot nhdm mau
cu thé dugc chon (SPSS mic dinh nhdm cudi cung)




Mot sO gia dinh doi v6i phan tich phuong sai mot yéu to:
- cac nhom so sanh phai doc 1ap va ngau nhién.

- ¢ac nhom so sanh phai c6 phan phéi chuin hoic ¢
mau phai du I6n, xem nhu tiém cin phan phoi chuan.

- phuong sai cac nhom phai dong nhat




Kiém dinh va binh ludn thong so kiém dinh:
1. Thu nhdp cd nhan [tncn] c6 tdc dong dén cach doc bdo
SGTT [C15] khong?

2. Muc do thuong xuyén doc bao [C1] cO phu thubc vao trinh do
hoc van [hocvan] khong?

3. S0 sanh_trung binh so nhan khau [sonk] trong moi hQ gia
dinh & TP. Ha Noi va TP. HO Chi Minh [tp] nhu thé nao?

4. So sanh trung binh sd ngudi xem quang cdo [24b] gilla nam
va nit [gtinh] nhu thé nao?

5. So sanh trung binh tudi [tuoi] cua nhiing ngudi lam nghé
khac nhau [nghe] nhu thé nao?

6. So sanh trung binh mdc do danh gia quan nigm “co nhiéu
tién” [c36.1] gilia nhiing ngudi co trinh do hoc van khac
nhau [hocvan] nhu thé nao?
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tan”
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GiOI THIEU PHAN MEM EVIEWS /IR

= La phan mém thong ké phod bién véi diém
manh 13 xay dung cic mo6 hinh Kinh T¢€ Lugng
R
t;l"h“rrﬁ%
ERETEEE
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Insevetion
Dttwrernoran
Reliabiliry

TAO DATABASE

= Khoi dong: _ ooty
1. Start/Programs/Eviews EdliTm

2. Double click viao biéu tuong Ereme

T2 EViews |Z| |§| |z|
dit  ©Object  Wiew Proc Quick Options  Window Help

Vung nhap 1énh

Vung céc cira so xu li dix
liéu

] welcome ko Eviews

Nguyén Duy Tam - IDR - Never say never 4
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uu-;nu
[
Reliabiliry

TAO DATABASE

= Taomot file Eviews:

= Phan loai dir liéu:

= Dit liéu chudi thoi gian (annual, quarterly, monthly, daily,...)
= Chon Dated regular frequency (cht y thoi gian bat dau,
thoi gian két thic

= Dit liéu chéo Unstructured / Undated (Chu v

Workfile Create

Nguyén Duy Tam - IDR - Never say never 5

rsay never ‘
TAO DATABASE /R

Dir lidu chubi thoi gian

Theo thang (monthly) Thiét ké trén Eviews
Thoi gian bét dau: 1-1-1989
Thoi gian két thuc 1-12-1998

A\

defe  men |women |jewel S ——
19891 35791657898 1077638 100 | oo e 0 <
1-760-1989110.600.95(18.230.13 1082197 200 | vepseomenmpune vt s |

Workfile Create

Urehaeg woklies ot
mxw«m ]
1-Nov-1998/24,289.32/54 6173523715323 119.0 WE: [dohsoqenso ]

TDec- 098 0966/80 2607 o 800e tmn| | o Cee=d T

* Néu dit lidu bit dau vao thang 6 -1989 dén thang 5-1998, Ta lam sao?

Nguyén Duy Tam - IDR - Never say never 6
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Insevetion
Dttwrerncran

Generate Series by Equation

= Cac cach tao bién trén Eviews
1. Quick/Generate series...

Enter equation

wena

Sample

‘wswm 1998M12 ‘

Range: 13839 - 120
Sample: 1969M01 199812 - 120 obs

[Blc =
Grosid Click
= Genr

2. Tai vung nhap 1énh g6 cau lénh:

a. Genr [space] [tenbien]=na
VD: genr x=na

b. Series [space] [tenbien]=na

VD: series x=na
Y nghia céu Iénh: tao bién X (chua c6 dit lidu)

Lan lugc tao tat
ca nhirng bien can

Nguyén Duy Tam - IDR - Never say never 7

Insevetion
Dttwrernoran

| Workfile: DOANH SO QUAN AO - (c:\documents and s... - |[0][X]

= Sau khi da tao xong (o) Procfobjct) Prin)Save et [shon Fesh) Gorelete)fGen | anpi)
I3 (94 A \ Range: 1989001 1998M12 - 120 obs Display Filter.
cac blel’l, tién hanh Sample: 1939M01 1998M12_ - 120 obs
5 ’ r - A Blc
mé nhoém céac bién ra B jewe
2 2 men
mot cia so6 dé nhap Brec
WOITIEN
liéu. _
* |31, Untitled £ Hew Page /'

= Mo bién: chon khéi
bién <> Right
click/open

=« Chii y: Bién ndo

EBE®
[Detete )[Genr JSample)
Display Filter: *

Range: 1989M01 1998M12 -- 120 obs
Sample: 1989M01 1998M12 -- 120 obs

) 5 cO y as Equation..
chon truoc sé co thir - cor v
r . a5 Mukiple series
tw truoc
: Update from DB...
Store to DB...
Object copy ...
Rename...
_ Nelata
Nguyén Duy Tam - IDR - Never say never 8
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TAO DATABASE — Nhip li¢u /"R
i

= Cac cach nhap liu:
1. Dir liéu trén phiéu: Nhap
truc ti€p bang tay

B Group: UNTITLED Waorkfile: DOANH 50 QUAN AQ::... g g|

2. Dit ligu trén cac phin mém o] ik v s
. A obs MEN]  WOMEN]  JEWEL] |
khac (excel,‘ text,.. ) co thé T m m m a
copy/past vao cho timg 1SN NA NA m =
bién. 1989M03 NA NA NA
= Chu y. truoc khi nhap liéu, Eggmgg m m m
click chon Edit+/-, sau khi MG |
nhdp xong, chon lgi Edit+/- 8 ] L
Nguyén Duy Tam - IDR - Never say never 9

on
Reliabiliry

= Trong truong hop ban da co W

mot file dir lidu trén excel o ————
By 9 I3 e Foresgn Data 25 Workfe...
hoan chinh, ta c6 tao nhanh %, i
file eviews nhu sau: b -
. i . o :
= Mg truc tiép eviews trén o i
excel F = 7 %]
Losk irc | ) Thug hanh excel - eviews ¥ Q@ ¥ £ m-

] thuc hanh excel xls

Chon file excel chua data  FoivgelOl

| doanh so quan ao.ds | [ open ]

Péi tir (*.wfl) D (*.xls) focrne o [Ccoa ]

[[] Update default directory

Nguyén Duy Tam - IDR - Never say never 10



rsay never

O data
dau tién

Excel Spreadsheet Import

Data order

(%) By Observation - sefies in columns

() By Series - series in 1ows

Mames for series or Humber if named in file

Nhip s6 bién
import hodc tén b
ien can import

Import sample

Fieset sample to:
1983m01 1938m12

| Cunent sample
_| ‘Warkiils range
_| Toend of rangs

Nguyén Duy Tam - IDR - Never say never 11

rsay never

TAO DATABASE- (méich nwdrc) il

Reliabiliry

u Chon NeXt/ﬁniSh Spreadsheet Read - Step 1 of 2
) Cel Range
(%) Predefined 1ange Sheet | doanh s quan a0
= Chu y: File eviews moi tao o B o
S€ it hiéu chinh néu nhu file O :

p T
‘oanh o quan aol $A4T4E$121 fdeel [ESTT e

Lo

excel da dwoc chung ta hiéu

2 2 2
chinh ky (thong thuong chi G el ] evel cind 3
1989-01-01f 1135792 16578 93| 10776 38| 1 —
4 ~ 14 A 1993-02-01] 10605. 95| 18236.13) 10821.97 2
CO ] sheet + dl/t‘ ll.eu, khong 1989-03-01f 1699857 43393 55| 22845 79| 3|
, ~ ye 2 , K. 1993-04-01| 6563 75| 30908.49| 11102.62 4
CO nhu’ng van de khac ngoal 1989-05-01f 660769 ZB70L. 58| 16066. 57| 5
, 19g3-06-01]  9839| 29647.57) L1061.28 €
d ~ l A N A b . A 1983-07-01f 339832 31141 51 11328.97 7
wlieu va ten len) 1993-08-01] 10395, 53| 31177.31) 16788.87 8
1993-08-01f 11663 13| 30672.37) 14452.61 9 v
[ Cancel J ¢ Back [ Next > ] [ Firish ]
Nguyén Duy Tam - IDR - Never say never 12
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TAO DATABASE- (mach nwéc)

LUU FILE

File/Save As... hoac File/Save
Chon Folder chira workfile tai Save
in

bat tén cho workfile tai File name
Chon kiéu cho workfile tai Save as
type (théng thuong ta chon kiéu
*.wfl)

Nhép nut Save dé luu workfile

Edit Object View Proc Quick Opti
Heve

Open
Save

Close

Thuc hanh tao Database

TAO CAC FILE SAU

Tao cac file eviews tir
ngudn dir liéu san co:

File doanh so quan ao.xls
File Tinh trang cong viec
File c1p3

File C1p5

File cl1i2

File c1t4_quy

8/18/2010

MO FILE

Vao thuc don
File/Open/Workfile...

Tim thu muc chira workfile tai
Look in

Chon tén workfile cdn m&
Nhép nat Open dé mé workfile

B (ke Yo Prc Qi Cprs Wodon

New )

Saie Firegn Data s Worf...
Sait B Dibss..

(st Progan...

et | Tt .
x . Exet }
Nguyén Duy Tam - IDR - Never say never 3

Innevetion
Dttwernoren

Rellabiliry

CHUY

Tao theo 2 cach
Cl: tao bién va copy
C2: Import

Nguyén Duy Tam - IDR - Never say never 14


Tao file/doanh so quan ao.xls
Tao file/tinh trang cong viec.xls
Tao file/c1p3.xls
Tao file/c1p5.xls
Tao file/c1t2.xls
Tao file/C1t4_quy.xls

NHUNG THAO TAC XU' LY CO BAN

MO NHOM DU LIEU (C1) MONHOM DU LIEU (C2)

Sellect bién can m& (c6 thé Quick/show va gd tén bién
chon ciing lic nhiéu bien) can mo vao hop thoai sau
Ec

% price = Show ]

B resid

a5 Equation... Obijects to display in a singls window
Copy VAR, sqft price
) a5 Multiple series
Update from D8...
Stote to DB...
Chject copy ...

Enter ans o the follawing
— - & Object or Objsct View
Dekte - & Seriss Fomula liks LOGR) or %e(1)

- 3 st of Seies, Groups, and Formulss
- alst o Graphs

Nguyén Duy Tam - IDR - Never say never 15

Rellabiliry

NHUNG THAO TAC XU LY CO BAN
1

VE PO THI PHAN TAN (C1) VE PO THI PHAN TAN (C2)

Trén ctra Group chon Quick/graph/scatter
View/Graph/Scatter/simple e

Series List lﬁ\
Scatter List of series, groups, and/or semies expressions
M Group; UNTITLED. Workfile; DOANH SO QUAN A01::Untitled1y [Z|[B][X] saft prics
(e feroc)Obiect] [Print Jusme [Freeze) Dsfouk v [sort Transpose]
Group Members
Spreadsheet.
Dated Data Table
Graph »
Multiple Graphs »
Desiriptive Stats » o ] [ o
Ancel
ity Singe St
i a:* ation... ¥ line P|  Scatter with Regression. .
;"h"” Ervor Bar Scatter with Nearest Neighbor Fi...
ovarlances High-Low {Open-Clase) Scatter with Kernel Fit...
Principal Companents. .. Pie
Correlogram (1) ... E05,0000 W paks
Nguyén Duy Tam - IDR - Never say nev 16
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VE CAC LOAI PO THI
KHAC
Trén ctra Group chon
View/Graph/[tén d0 thi can
vE]

M Group: UNTITLED Workfile: DOANH S0 QUAN

[reverocfobjec) oo Joome Jresze) oeronk v fsox
Group Members PRICE
Spreadsheet 199.9000
Dated Data Table 228.0000
Graph » T
Mutiple: Graphs » avea
[ e ]
Descriptive Stats »
Tests of Equalty... Splke
H-way Tabulation... Scatter .
Correlations » o ne: '
. Error Bar
Covariances *| High-Low (Open-Close)
Principal Components. . Pio

Nguy&n Duy Tam - IDR - Ne% 17

NHUNG THAO TAC XU LY CO BAN

NHUNG THAO TAC XU LY CO BAN

VE CAC LOAI PO THI
KHAC

Quick/graph/[loai d6 thi can
vE]

Series List E‘
List of zeries. groups, and/or series expiessions
aqft price
[ 118 ] [ Cancel ]

Innevetion
Dttwernoren

Rellabiliry

PAT TEN CHO PO THI

Tir cira s6 Graph, chon Name sau
do6 dat tén vao hop thoai Object
Name

= Graph: UNTITLED Workfile: DOANH SO QUAN AO1::Unt... (- |O][X]

PAT TEN CHO GROUP

Tix cira s6 Group, chon Name sau
do6 dat tén vao hdp thoai Object
Name

= Group: UNTITLED Workfile: DOANH SO QUAN AO1::Untitled1\ |~ | 31]/X]

[view [Froc(Object) [Frint [ame JFreeze) Defautt v [Sort)Transpose] [Edit-+/-[5mpt+s-]ing
550 PRICET [ |
Object Name
Name to identify object Name to identify object
" 24 or ar
| Fldcmo, : e s
E
w
O | Display name for lsbeling lables and graphe: [optionai] z Display name for labeling tables and graphs [optional)
&
g ] s ]
0
Cancel
Juu)
] 3000.000 415.0000
150+ T T T T T y
800 1200 1600 2000 2400 2800 3200
SQFT
~
< ¥ .:
Nguyén Duy Tam - IDR - Never say never 18
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NHUNG THAO TAC XU LY CO BAN '/IR

Reliability

PO THI HISTOGRAM g(s)'rT AI:-IFI HISTOGRAM
&STAT
Quick/series R e
statistics/histogram and ] proc)Obtec]rprties) [in s sz [Ssnple Gene fshee o) e Lne e
stats //

Maxirmum 3000.000
es Mame

Series name: sqf?

Minimum 1065000
Std. Dev. 577.7871
Skewmess  0.485158
Kurtosis 2.327875

Jargue-Bera  0.812964
Probahility 0.665989

000 1300 2000 2500 3000

Nguyén Duy Tam - IDR - Never say never 19

NHUNG THAO TAC XU LY CO BAN %-—:‘IR

o . UNG DUNG CHO BIEN
MOT SO LENH CO BAN SQFT, PRICE
Trung binh: @mean(tén l?ién) Genr xtb=@mean(sqft)
Trung vi: @media(tén bién) Genr Xme=@median(sqft)

Phuong sai: @var(tén bién)

Do Ichuan: @stdev(tén bién) Genr Xps=@var(sqft)

Béch phanvi: @quantile(tén Genr Xstd=@stdev(sqft)
bién) Genr X50=@quantile(sqft)
HE 56 tuong quan:@cor(tén Genr Xcor=@cor(sqft)
bién) Genr Xcov=@cov(sqft)

Tuong quan: @cov(tén bién)

S6 quan sat: @obs(tén bién) Genr Xobs=@obs(sqft)

Nguyén Duy Tam - IDR - Never say never 20
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NHUNG THAO TAC XU' LY CO BAN '/R

TINH NHANH CAC GIA
TRI THONG KE MO TA

TiNH NHANH CAC GIA
TRI THONG KE MO TA

Tur cira s6 group:
View/descriptive stats/common

Quick/group statistics/descriptive
statistics/common sample.

< X
A in <X A ‘
samle Nhép tén bién can tinh
rouy e: ntitled1) [ [B1]]
ean 510628 | 3174929 - M
ledian 1§35.000 | 2915000 List of series, groups, and/'or series expressions
aximum 3000000 | 5050000
irirnurn 1065.000 | 199.9000 st price
Std. Dev. 5777571 | B3.49916
Skewness 0485258 | (0.653457
Kurtosis 2327875 | 2470167
Jarque-Bera 0612954 | 1.160102
Probahili 0.6EE983 | 0669570
Sum 2675300 | 4444.900
Sum Su Dev | 4339443, | 1018150
]
< i
Nguyén Duy Tam - IDR - Never say never 21

LAP MA TRAN HE SO LAP MA TRAN HE SO
TUONG QUAN TUONG QUAN

B1: M¢ nhiing bién can tinh h¢
s0 twong quan

Quick/group
B2: Tir oita 86 statistics/correlations

: Ttr ctra s6 group: A A ~ A A
View/correlation/common Nhap Ateni nhirng bién can
sample tinh hé so twong quan

Series List @
SOFT | PRICE |

SOFT | 1000000 0506827 e
PRICE | 0505627 1000000

[ ]

Nguyén Duy Tam - IDR - Never say never 22
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LAP MO HINH HOI QUY LAP MO HINH HOI QUY
PON BIEN PON BIEN
. Chonlan lugc bién phu thudc, 1 Quick/estimate equation

bién doc 1ap 2 Nhap lan luge [bién phu thudc]

[space] [C] [space] [bién doc

A
Equation Es on %]
Spesiication | Optons|

Equation specification
Dependent variable followed by list of regressors including ARM.
and FDL teims. OR: an explicit equation ke Y=cl1jc{2

2. Right click/open/as equation...

Equation Estimation

piice saft © /

saft ¢ price

Estimation seftings

Method L5 - Least Squares [NLS and ARa) v Estimation settings

Metho| LS - Least Squares [NLS and ARMA) ~|
Sample: |1 14, |

Sample: ‘1 14 |

Nguyén Duy Tam - IDR - Never say never 23

NHUNG THAO TAC

XU LY COBAN

1. Dependent Variable: Bién phu
thudc

2 Method: Phuong phélp udec luang Wiew ||Proc | Object | [Print |Mame ||Freeze | |Estimate ||Forecast || Stats|(Resids
3. Sample: S6 quan sat ciia miu Dependent Variable: PRICE
4. Included observation: S6 quan Method: Least Squares
satude luong g::bEIHIEB Tirne: 10:29
5 V‘ariabrle: Cot bien doc lap va Included observations: 14
hang so
6 Coefficient: Cot hé sé hdi quy “ariable Coeficient  Std. Erar  t-Statistic Prab.
7. Std.Error: Cot sai s0 chuan C 5235091 3728549 1404055 0.1857
8. T_Statistics: Cot thong ké t SAFT 0138750  0.018733  7.406785  0.0000
9. Prob: Cot gia trj Prob
C (A 4 b R-squared 0.820822 Mean dependent var 3174929
10. R- :
R-square ,Gl‘f tri R binh phuong Adjusted F-squared  DLA05565 S0 dependentvar 6849816
11 F-statistic: Cot thong ké F SE of regimssion 3902304 Akaike info criterion  10.29774
12. Prob(f-statistic): Cot prob cua F Sum squared resid 18273.57  Schwarz criterion 10.35904
Log likelihood -70.08421  F-statistic 5486051
Durbin-YWatson stat 1.975057  ProbiF-statistic) 0.000008
Nguyén Duy Tam - IDR - Never say never 24
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NHUNG THAO TAC XU LY CO BAN

Reliability

PO THI PHAN DU (RESID) PO THI PHAN DU (RESID)

1. Saukhi danh gid m6 hinh, ta c6 1 Tir cira s6 Equation
thé vé do thi phan du: 2. View/Actual fitted/residual/resid
2. Quick/graph/line graph ual graph.

== Equation: UNTITLED Workfile: DOANH SO QUAN AQ1::... [= O[]

seriesList— ‘il 120

List of series. groups. and/or series expressions

504
resid
40
o
—a0 \

— T T T T T T T T T T T
1 2 3 4 5 & 7 8 9 10 11 12 13 14

—— PRICE Residuals

Nguyén Duy Tam - IDR - Never say never 25

NHUNG THAO TAC XU LY CO BAN

Reliabiliry

= Equation: UNTITLED Workilie: DOANH 50 QUAN AO1::... = ||C1][3<)

Tir cira s0 workfile E—

1. View/Actual,
Fitted,residual/residual /\

graph. -

_ao0d

-80

1 2 & 4 & & F & & 10 11 12 13 14

2. View/Actual,

Fitted,residual/Actual, = Eotion: UNIULD workive DATAS iumoen
Fitted,residual graph

Tao md hinh theo cach “Pro” theo Iénh
Equantion [ténphwongtrinh].ls B9 100

<A A <A PR TS -40
[bienphuthudc] ¢ [biendoclap] Y
1 2 3 4 o ) 7 o8 9 10 11 12 13 14
[ Residual Actual Fitted
Nguyén Duy Tam - IDR - Never say never 26
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NHUNG THAO TAC XU LY CO BAN

TAO MO HINH LOG - LOG

Dung bai tap thidu3_3.wfl
dung mod hinh sau:

LOG(Y) = 0 + B1*LOG(X).
Cach 1: Tai hop thoai
Equation Estimation.

Log(y) ¢ Log(x)
Cach 2: dung lénh
Equation log_log.lIs log(y) c
log(x)
Cich 3: Tao cdc bién
log(y), Log(x)

TAO MO HINH LOG - LIN

Equation Estimation @

Specification | Dptions |

Equation specification
Dependent variable follawed by list of regieszors including ARMA
and POL terms, OR an explicit equation like Y=c[1 pc(2%.

Ioalyl ¢ loalx)

Estimation settings
MEWDdlLS - Least Squares [NLS and ARMA] v‘

Sample 1970 1360 |

Nguyén Duy Tam - IDR - Never say never 27

KIEM PINH WALD

Kiém dinh dong thoi su
bang 0 cta cac hé sd hoi
quy.

Bi=Pj=0
T ctra s6 Equation, thuc
hién theo dudng link bén

KIEM PINH WALD

™ Equation: GIBDS Workfile: DATA31:Untitledtt  [</[B]

Representations
Estimation Output

Actual Fitted Residual ~— » |

ARMA Structure...
Gradients and Derivatives

Covariance Matrix

Confidence Elipse...

Coefficient Tests

Residual Tests | Wald - Coefficient Restrictions. . %
Stability Tests b Omitted Variables - Likelhood Ratio. .. 0w

Redundant Variables - Lkelhood Ratio,.. %
Label

Lo 28152 27093 079670 04430

Nguyén Duy Tam - IDR - Never say never 28
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Rellabiliry

NHUNG THAO TAC XU LY CO BAN

KIEM PINH WALD

Wald Test X|

KIEM PINH WALD

Wald Test
Coefficiert restictions separated by commeas Equation: Untitled
Test Statistic Walue df  Probability
CLAC[4)0
F-statistic 0471106 2,100 06375
Chi-sguare 0942211 2 06243

Mull Hypothesis Summary

Mormalized Restriction (= 0) Walue Std. Err

)] -12.19276  43.25000

Ci; -21.88752  27.02933
Examples “

Restrictions are linear in coeflicients

ClED, G320

Nguyén Duy Tam - IDR - Never say never 29

NHUNG THAO TAC XU LY CO BAN

KIEM PINH THUA BIEN

Nguyén Duy Tam - IDR - Never say never 30
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CHUONG 5

PHAN TICH DU LIEU VOI
MICROSOFT EXCEL



TONG QUAN

% Phan tich thong ké

% Kiém dinh gia thiét thong ké
s Cong cu Add-in Analysis

% Quy hoach tuyén tinh

¢ Kiém soat chat luong



PHAN TICH THONG KE

< D6 thi Box Plot

Do thi 1a mot phuong phap rat pho bién trong thong ké mo ta
dung deé rut ra cac nhan xét truc quan ban dau vé phan bo dir lidu.

IV -----ﬂ-ﬂ_
-
-
-




PHAN TICH THONG KL

Do thi Box Plot (tt)

Ngudi1 phan tich thuc hi€n cac budc nhu sau:

e Nhap dir licu gia vao 6 B3:AS3 cua bang tinh.

~ *» Nhap cong thirc vao cac 6 B9:B13 nhu trong bang sau

0 | Vanghia

B9

B10
B1l
B12
B13

Tim diém t& phan vi Q1
Tim gia tri nhd nhat
Tim diém trung vi

Tim gi4 tri 16n nhat

Tim diém t&r phan vi Q3



PHAN TICH THONG KL

< P06 thi Box Plot (tt)

Chon menu Insert/ Chart.... Trong hdp thoai Chart Type chon Line.

Trong hdp thoai Chart Source Data nhap A8:B13 vao muc Data range
(hay bam nat dé chon truc tiép 6 chira dir liéu).

Trong hop thoai Chart Options nhap dong chit “Do6 thi box plot” vao
muc Chart Title.

Trong hop thoai Chart Location chon muc As object in néu mudn chén
d6 thi vao cung bang tinh dit liéu hay chon muc As new sheet néu muon
tao bang tinh mdi cho dd thi. Nhan nat Finish dé Excel hoan thanh d6
thi.

Trong dd thi do Excel tao ra, nhan chuot phai I1én chubi dir liéu (Data
series) dé hién thi popup menu, chon Format Data Series. Trong hop
thoai chon thé Options, danh dau muc High-low lines va Up-down bar.



PHAN TICH THONG KL

¢ Cong cu Add-in Data Analysis
cu Data Analysis cua Excerl cho phép ngud1 su dung
thuc hién cac phan tich thong ’ké dit licu thugc‘)’ng gap.
Viec st dung Data Apalysis rat don gian, bang cach
chon phan tich ma can thuc hién trong hop thpai Data
Ar}alysis. Dudi day 1a 1iét k€ cac phan tich thong ke co
thé thuc hién:

 ANOVA: phan tich phuong sai.

 Correlation: phan tich twrong quan.

» Covariance: phan tich hiép bién.

« Descriptive Statistic: phan tich thong ke mé ta.



PHAN TICH THONG KL

Exponential Smoothing: du bao bang phuong phap lam
tron ham mi.

F-test Two samples for Variances: kiém dinh F, gia
thiét v€ hai phuong sai.

Fourier Analysis: phan tich Fourier.

Histogram: 1ap biéu d6 histogram.

Moving Average: du bao bang phuong phap trung binh
dich chuyén.

Random Number Generation: tao cac so6 ngau nhién.
Rank and Percentile: thuc hién xép hang dit liéu.
Regression: phan tich hoi quy.




PHAN TICH THONG KE

Sampling: 1ay mau tr mot tap hop.

t-Test Paired Two Sample For Means: thuc hién kiém
dinh gia thiét vé tri trung binh cia 2 phan bo, lay mau
theo cap.

t-Test Two Samples Assuming Equal Variances: kiém
dinh t gia thiét vé tri trung binh cta 2 phan bo co
phuong sai (chua biét) bang nhau.

t-Test Two Samples Assuming Uequal Variances: kiém
dinh gia thiét vé tri trung binh, ctia 2 phan bo c6 phuong
sai (chua biét) khac nhau.

z-Test Two Sample For Means: kiém dinh gia thiét vé
tri trung binh 2 phan b6 véi phuong sai cho trudc.



PHAN TICH THONG KL

> Vi du: Hai phuong phap san xuat vo xe dugc thir
nghiém dé xac dinh tinh ning. 10 vé xe theo phuong

p!
pJ

hap 1 va 8 vo theo phuong phap 2. V6 xe ché tao theo
huwong phap 1 dugce thuc nghiém tai dia diém A va theo

p)

hrong phap 2 dugc thuc nghiém tai dia diém B. S6 liéu

qua khtr cho thay rang tudi tho vo xe c6 phan bo normal
va d6 léch chuan thay doi tuy theo dia diém thuc
nghiém. Biét do 1éch chuan cho dja diém A 1a 4000 km
va dia diem B 1a 6000 km. Nha san xuat muon kiém
dinh gia thiét 1a 2 phuong phap déu cho vo xe co tudi
tho nhu nhau v&i mic ¥ nghia 5%. S6 liéu tudi tho vo xe
trong bang sau:



PHAN TICH THONG KL

Dia

p N

Tudi tho, x 100km

01,1

58,2

62,3

64,0

09,7

66,2

o/,8

61,4

62,2

63,6

62,2

56,0

66,4

56,2

o/,4

58,4

5/,06

65,4




PHAN TICH THONG KL

Nhap dir li¢u nhu bang vao cac 6 A1:K3 cua bang tinh.
Chon menu Tools/ Data Analysis. Trong hop thoai Data
Analysis chon muc z-Test: Two Sample for Means.

Trong hdp thoai z-Test, nhap B2:K2 vao muc Variable
1Range, va B3:13 vao muc Variable 2Range. Nhap gia tri
0 vao muc Hypothesized Mean Difference (kiém dinh gia
thiét ]| . Nhap gid tri phuong sai 1600 cho dia diém A
vao muc Variable 1Variance (d6 1éch chuan dugc chia
100 dé don gian dix liéu). Nhap gia tri phuong sai 3600
cho dia diém B vao muc Variable 2Variance.

Nhap gia tri mic y nghia 0.05 vao muc Alpha, nhan OK dé
hoan thanh.



TOI UU

¢ Solver Options

Excel co thé giai cac bai toan quy hoach tbi wu tuyén tinh,

guy hoach nguyén va quy hoach phi tuyén bang cach si

dung céng cu Solver. Cong cu Solver cung cap cac tuy

chon nhu sau:

 Max time: giéi han thoi gian ma Solver chay dé giai cac
bai todn. Gia tri 100s la du cho hau hét cac bai toan.

e Iterations: gidi han so6 vong lip ctia Solver. Gia tri 100
|a ¢t cho hau hét cac bai toan.

» Precision: thiét 1ap sai s6 cho rang budc. Gia tri trong
khoang O...1.



TOI UU

Tolerance: thiét 1ap sai so cho 6 ham muc tiéu trong bai
toan quy hoach nguyén.

Convergence: thiét 1ap sai s6 cho 6 muc tiéu trong bai
toan quy hoa hoach phi tuyén. Gia tr1 tur 0..1

Assume Linear Model: chon khi giai bai toan quy hoach
tuyén tinh.

Assume Non-Negative: chon khi cac bién co gia tri
khong am

Use Automatic Scaling: chon khi khac biét gitra gia tri
cua k€t qua va du licu 1a rat lon.

Show Iteration Results: Solver dimg sau moi vong lip
va hién th1 két qua cua vong lap.



TOI UU

« Estimates: chon phuong phap ma Solver dung uwoéc
lwong cac gia tri ban dau ctia 1oi giai. Chon Quadratic
khi gidi bai toan phi tuyén.

 Derivatives: chon phuong phap tinh dao ham ma Solver
dung dé giai toan. Chon Forward trong hau hét cac bai
toan. Chon Central khi cac gia tri ham rang budc thay
doi rat 16n.

« Search: chon thuét toan ma Solver dung dé tim 101 giai.
Newton doi hoi nhiéu bé nhd nhu chay it vong lap.
Phuong phap Conjugate can it bd nhd nhu chay nhiéu
vong lap.



TOI UU

> Vi du:

Mot nha may co thé san xuat 3 san pham khac nhau
A,B,C. Mdi san pham Yéu cau phai duoc gia cong trén cac
may 1,2,3 theo bang dudi. Moi may chay 8 gid. Gia ban
cia A,B,C I1a 5000,4000,5000 dong. Chi phi vat tu cho
A,B,C la 4000,1000,3000 dong. Chi phi chay may 1,2,3 Ia
1000,2000,1000 dong/ gio. Tim s6 lwong san pham A,B, C
san xuat moi ngay sao cho lgi nhuén thu duoc 13 toi da



TOIUU

San pham May , phut/don vi

1 2 3
A 10 8 5
B 7 9 10
C 5 / 0




Néu ky hiéu A, B, C 14 s6 luong san pham A, B, C san
xuat trong mot ngay; X,Y,Z la s gio chay may 1,2,3 trong
mot ngay. Ta c6 mo hinh toan sau:

Ham muc tiéu:

MAX 1000 A + 3000 B + 2000 C - 1000 X - 2000 Y - 1000 Z
Rang budc:

10A+ 7B+5C-60X = 0

A+ 9B+7C-60Y = O

5A+10B+6C-60Z = 0

X< 8

Y< 8

/< 8



> 1

A | 8|l c|o|E|]F]| G|

"1 |Bai todn k& hogeh sin xust

2 |Dit liéu
3 |Bi€nsé Hé s&”

4 A B C X Y Z
5 |Ham mye tiéu| 1000| 3000| 2000|1000 -2000| - 1000
b |Rang bude 1 10 7 5 -60 0 0
7 |Rang bude 2 g 9 7 o -60] ©
3 |Rang bude 3 s/ | 6 o o -60
9 |Rang bude 4 o, o o 1 o o
10 |Rang bude 5 0 0 0 0 1 0
11 |Rang bude 6 0 0 0 0 0 1
[ [4]» [pi]sSheet1 { sheetz fsheets / | 4| |

VLS




>l

A | B | ¢ |

14 M6 hmh toan

15 Tén LHS Yéucdu| RHS
16 |Ham mye tiéu 0MAX

17 |Rang bude 1 0|= 0
18 |Rang bude 2 0f= 0
19 |Rang bude 3 0|= 0
20 |Rang budc 4 0]<= 8
21 [Rang bude 5 0l<= 8
22 |Rang bude 6 0f<= 8
4] [¥]\sheett { sheetz /sheets /| 4] |

1y



A

24

25

Két qud

26

Bién s&

27

Gia tri




Cong thirc

B16 |=$B$27*B5+$C$27*C5+$D$27*D5+$E$27*E5+$F$27*F5+$G$27*G5
Bl17 |=$B$27*B6+$C3$27*C6+$D$27*D6+$ES27*E6+S$F$27*F6+$G$27*G6
B18 |=$B$27*B7+$C$27*C7+$D$27*D7+$ES27*E7+$F$27*F7+$G$27*G7
B19 |=$B$27*B8+$C$27*C8+$D$27*D8+$E$27*E8+$F$27*F8+$G$27*G8
B20 |=$B$27*B8+$C$27*C8+$D$27*D8+$ES27*E8+PF$27*F8+$G$27*G9
B21 [(=$B$27*B10+$C$27*C10+$D$27*D10+$E$27*E10+$F$27*F10+$G$27
*G10
B22 |=$B$27*B11+$C$27*C11+$D$27*D11+$ES27*E11+$F$27*F11+$G$27

*G11




Solver Parameters 21 %

Set Target Cel:  [4Bg16 )
EqualTo: @ max ¢ Min € Yalue of: IU Close I

By Changing Cells:
|$B$27:4G427 % Guess |

~5ubject to the Constraints: Options I

$B$17 = 40§17 N Add

$B$18 = 40§18 e

46419 = $D$19 Change

$B$20 <= §D$20 == Reset Al

§B521 <= §D421 Delete =

$B$22 <= §D$22 :-l e Help

Add Constraint 7]
Cell Reference: Constraint;

[ A= o i
o | el | ad | e |




CAC HAM PIEU KIEN

IF(Logic,"True Value","False Value")

IF(AND(Condition 1,Condition 2),"True Value","False
Value")

IF(OR(Condition 1,Condition 2),"True Value","False
Value")

IF(Logicl,"True Valuel", IF(Logic2,"True Value2",
IF(Logic3,"True Value3",...,"False Value")...)

COUNTIF(Range,Criteria)



TIM DIEM HOA VON

*Tong chi phi (TC)TC = cf + vecv

Tong doanh thu (TR) TR =v.p

Loinhuan (Z) Z=TR-TC=v.p— (cf+ vcv)
otrong d6:  cf - chi phi co dinh

V - 56 lwong SP da dugc ban

ecV - chi phi bién d6i cho ting don vi SP

p - don gia ban cua SP

*Diém diém hoa von duoc xac dinh béi cong thirc:
*TR=TC = vp = (cf + vcv)

. > V.Ci

P,




TIM DIEM HOA VON

« Vidu:
1| Chi phi bién dbi 1 sp (Cv) 2700
Chi phi ¢o dinh (Cf) 650000
Gia ban 1 sp (p) 3400

San lwong san xuat trong thang (v)

Doanh thu trong thang (TR)

Téng chi phi trong thang (TC)

~N| O]l Bl OO

Loi nhuan (Z)

& Ham muc ti€u GoalSeek




KINH TE KY THUAT

o Danh gia hiéu qua kinh té cua dy 4n 12 mot phan viée
quan trong cua k¥ su k¥ thuat hé thong cong nghiép.
Viéc tinh toan cac gia tri tuong duong ctia dong tién té,
hé s6 chiét khau hay 13i suat noi suy thuong don diéu va
dé sai sot. Pé tranh sai sot va tiét kiém thoi gian ap dung
cong cu bang tinh 1a diéu bat budc. Excel cung cap cho
ngudi st dung mot s6 cong thire tai chanh rat hitu dung
trong danh gia hiéu qua kinh té cta du an k¥ thuat.



KINH TE KY THUAT

% Xac dinh NPV va IRR dé danh gia hiéu qua dau tu:

« Pé xac dinh hiél} qua dau tu, ngudi ta thuong sir dung hai chi ti€u
NPV va IRR. Néu NPV duong va IRR 16n bO’n 1a1 xuat ngan hang tai
thot diém 1ap du an thi du an c6 hiéu qua v€ mat tai chinh

* Vidu: Du an dau tu X, sau khi phan tich tinh toan, cac thong s6
duoc xay dung sau day:

S6 von dau tu ban dau = 15000, vong doi du 4n 1a 6 nim
Chi phi str dung von 1a 12%/nam (14i suat tién giri Ngan hang)
Khoang thu hoi qua cac nim nhu sau:

Nam 0O [Nam 1 |[Nam2 [Nam 3 [Nam4 |Nam 5
Von dau | 15000

tu

Dong 2000 4000 |5500 |6500 |4500

t1én




KINH TE KY THUAT

« NPV dugc tinh theo cong thirc = Von dau tu (Nam 0) +
Ham NPV

* Trong ham NPV thi cac gia tr1 Value dugc tinh bat dau
tir nim 1 12 ndm bat dau di vao hoat dong

e Khi tinh IRR, thi cac gia tr1 Value dugc tinh luon ca
nam 0 13 nam dau tu.



