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Xac suat - Théng ké chuong 8: Hoi quy tuong quan

- 30 phtt - 20 cau - 10 diém

hoéi quy tuong quan

Cau 1.
Hé sé tuong quan mau Pearson \(r\), khi hai bién cé phuong sai mau duaong, luén thudc khoang
A \([-1;1]N)
B. \([0;1]\)
C. \(( -\infty; +\infty)\)
D. \([-2;2]\)
Cau 2.

M6t mau cho hé sé tuang quan \(r=-0{,}9\). Dién giai phu hgp nhat la

A. Lién hé tuyén tinh duong manh
B. Lién hé tuyén tinh &m manh
C. Khéng c6 bat ky lién hé nao

D. Quan hé nhan qua am da dugc chiing minh

Cau 3.

Pudng hoi quy udc lugng caa \(Y\) theo \(X\) 1a \(\widehat y=5+2x\). Du bao di€m tai \(x=3\) bang

A.\(6\)

B. \(10\)
C.\(11\)
D. \(16))

Cau 4.
Vi mét quan sat cé \(y=14\) va gia tri du bdo \(\widehat y=11\), quy udc phan du \(e=y-\widehat y\). Phan du bang

A.\(-3\)

B. \(11/14\)
C. \(25))

D. \(3\)
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Cau 5.

Trong héi quy tuyén tinh don \(Y\) theo \(X\) cé hé s6 chan, biét \(S_{xx}=\sum(x_i-\overline x)~2=8\),
\(S_{xy}=\sum(x_i-\overline x)(y_i-\overline y)=12\). Hé s6 g6c OLS \(b_1\) bang

A.\(1{,}5\)
B. \(2/3\)
C.\(4)

D. \(20\)

Cau 6.

Trong héi quy \(Y\) theo \(X\) c6 hé sé chan, biét \(\overline x=3\), \(\overline y=10\) va hé s6 géc \(b_1=2\). Hé s6 chan
\(b_0\) bang

A.\(2))
B. \(4\)
C. \(6\)
D. \(16\)

Cau 7.

Trong héi quy tuyén tinh don c6 hé s6 chan, hé sé tuong quan mau la \(r=-0{,}8\). Hé sé xac dinh \(R~2\) bang

A.\(-0{,}8\)
B. \(0{,}8\)
C. \(0{,}64\)

D. \(-0{,}64\)

Cau 8.

Mot mo hinh hoi quy cé téng binh phuong phan du \(SSE=40\) va téng binh phuong toan phan \(55T=100\). Hé s6 xac
dinh \(R~2\) bang

A.\(0{,}4\)
B. \(1{,}4\)
C.\(2{,}5V
D. \(0{,}6\)

Cau 9.
Trong héi quy OLS c6 hé sé chan, téng cac phan du trong mau bang

A.\(QV)
B. \(1\)
C.\(n\)
D. \(SSE\)
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Cau 10.

Né&u \(Y\) do bang triéu déng va \(X\) do bang nadm kinh nghiém, don vi clia hé sé gdéc trong héi quy \(Y\) theo \(X\) |a

A. Nam trén triéu déng
B. Triéu dong trén mét nam kinh nghiém
C. Triéu dong binh phuong

D. Khéng c6 don vi

Cau 11.
Chudn hda ca \(X,Y\) vé trung binh \(0\), d6 Iéch chuan \(1\), réi héi quy tuyén tinh don \(Y\) theo \(X\) c6 hé s6 chan. Hé

s8 g6c bang

A. \(R™2\)
B. \(1-r\)
C. Hé s6 tuong quan \(r\)

D. Lubn bang \(1\)

Cau 12.

Trong héi quy tuyén tinh don c6 hé sé chan véi \(n=20\), udc lugng hé s6 goc la \(b_1=2\), sai s6 chudn

\(SE(b_1)=04{,}5\). Kiém dinh hai phia \(H_0:\beta_1=0\). Gia trj thong ké \(t\), c6 \(18\) bac ty do, bang

A.\(1\)
B. \(2\)
C.\(2{,}5Y)
D. \(4\)

Cau 13.
Uéc lugng hé s6 goc la \(b_1=1{,}2\), sai s6 chudn \(0{,}3\). Dung phan vi téi han hai phia \(t~*=2\). Khoang tin cay

tuong Ung cho \(\beta_1\) la

A.\((0{,}6;14,}8)\)
B. \((0{,}9;1{,}5)\)
C.\((-0{,}6;1{,}8)\)
D. \((0;2{,}4)\)

Cau 14.

Tai cing mot gia tri \(x_0\) trong hoi quy tuyén tinh, véi cing muc tin cdy, so sanh khoang tin cady cho trung binh

\(E(Y\mid X=x_0)\) va khodng du b&o cho mot quan sat méi \(Y_{new}\mid X=x_0\). K&t luan dung la

A. Khoang tin cay trung binh luén réong hon

B. Khoang du b&o réng han vi chita thém bién thién ca thé
C. Hai khoang luén bang nhau

D. Khong khodng nao phu thudc vao \(x_0\)
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Cau 15.
Quan sat dugc tuang quan manh gifra chi tiéu quang cdo va doanh thu. Két luadn nao phu hgp nhat chi tlr théng tin nay?

A. Quang cdo chac chan gay ra toan bé muc tdng doanh thu
B. Doanh thu chac chan gay ra quang céo
C. Cé lién hé thong k& manh, nhung chua du dé két luan nhan qua

D. Hai bién déc lap

Cau 16.

Trong md hinh tuyén tinh cé hé sé chan, gia s \(E(\varepsilon\mid X)=0\) nhung \(\operatorname{Var}(\varepsilon\mid

X)\) thay dé&i theo \(X\). Néu dung OLS va sai s6 chudn déng nhat phuong sai thong thudng, phat bi€u dung la

A. Uéc lugng OLS nhat thiét bi chéch
B. Hé s6 OLS khéng thé tinh
C. Phuong sai thay déi lam moi hé sé bang \(0\)

D. Hé sd OLS van khéng chéch dudi ngoai sinh, nhung sai s6 chudn théng thudng cé thé khéng dung

Cau 17.
Trong héi quy bdi \(Y=\beta_O+\beta_1X_1+\beta 2X 2+\varepsilon\), cadch dién giadi ding clta \(\beta_1\) la

A. MUc thay d6i ky vong cta \(Y\) khi \(X_1\) tdng mot don vi, gilr \(X_2\) khéng déi
B. Hé s6 tuong quan gitra \(Y\) va \(X_1\)

C. MUc thay déi cta \(X_2\) khi \(Y\) tdng

D. Gi4 tri du b&o cta \(Y\) khi moi bién bang \(0\)

Cau 18.

Ma tran mi \(H\) ctia mot hoi quy OLS c6 \(n=50\) quan sat va \(p=5\) hé s6 udc lugng, ké ca hé sé chan. Biét

\(\operatorname{tr}(H)=p\). Gid tri trung binh cta cac leverage \(h_{ii}\) bang

A. \(0{,}05\)
B. \(0{,}10\)
C. \(0{,}20V)
D. \(5\)

Cau 19.

Mét héi quy c6 téng binh phuong do héi quy \(SSR=150\) va téng binh phuong phan du \(SSE=50\). V4i
\(SST=SSR+SSE\), hé s6 xac dinh \(R"~2\) bang

A.\(0{,}25))
B. \(0{,}50\)
C.\(0{,}75\)
D. \(3\)
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Cau 20.

M6t md hinh chudi thai gian cé cac phan du theo thé tu \(e=(1,-1,1,-1)\). Théng ké Durbin-Watson dugc dinh nghia
\(DW=\dfrac{\sum_{t=2}"n(e_t-e_{t-1})"2}{\sum_{t=1}"ne_t"~2}\). Gid tri \(DW\) bang

A.\(1)
B. \(2\)
C.\(4\)
D. \(3\)
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