E-TEST CHO MON PHAN TiCH CHUOI THOI GIAN TRONG TAI CHINH
1. Piéu nao sau ddy khong phai la thanh phan cua mot chudi thoi gian?

A. tinh mua vu

B. phan cum

C. xu thé

D. chu ky

ANSWER: B

2. Biét nhu cau vé mot mat hang tai thoi diém thuc té 12 61 va gia tri du béo cho
thoi diém thuc té 12 12 58. Sir dung hé sé san mit @ = 0.3, gié tri du béo cho giai
doan tiép theo bang cach str dung phwong phap san mii gian don 1a?

A. 571
B. 58.9
C.61.0
D. 65.5
ANSWER: B

3. Hé sb san mii ndo sau ddy s& lam cho mot dy bao san mii gian don twong duong
véi mot du bao thé gian don?

A.0
B.% véi K 13 58 thoi doan
C.05

D. 1

ANSWER: D

4. Thanh phan chudi thoi gian nao phan anh mot quy luat kinh té thuong dién ra
trong nhiéu nim va thuong duoc xem nhu mot phan caa xu thé

A. xu thé

B. mua vu

C. chu ky

D. ngau nhién

ANSWER: C



5. Thanh phan chudi thoi gian phan anh sy thay déi trong mét nim dwoc goi 1a
A. xu thé

B. mua vu

C. chu ky

D. ngau nhién

ANSWER: B

6. Thanh phan chudi thoi gian phan anh sy thay doi do thién tai, dich bénh duoc goi
la

A. xu thé

B. mua vu

C. chu ky

D. ngau nhién
ANSWER: D

7. Thanh phan chudi thoi gian phan anh sy thay doi dan dan trong mot khoang thoi
gian dai duoc goi la

A. xu thé

B. mua vu

C. chu ky

D. ngau nhién
ANSWER: A

8. Thanh phan xu thé duoc xac dinh mot cach dé dang bang cach st dung phuong
phap

A. trung binh truot

B. san mii gian don

C. hoi quy

D. phuong phéap Delphi
ANSWER: C

9. Phuong phéap du b4o phi hop khi chudi thoi gian khdng c6 xu huéng dang ké
hoac khdng c6 hiéu rng theo mua la



A. trung binh truot

B. trung binh cua binh phuong sai $6
C. d6 léch chuén trung binh

D. phuong phap du bao dinh tinh
ANSWER: A

10. Néu dir liéu cho phan tich chudi thoi gian chi duoc thu thap theo nidm, thanh
phan nao co thé bi bo qua?

A. xu thé

B. mua vu

C. chu ky

D. ngau nhién
ANSWER: B

11. Néu két qua udc luong cia thanh phan xu thé 1a 158.2, ciia thanh phan mua vy
la 94%, cua thanh phan chu ky 1a 105% va cua thanh phan ngau nhién 13 98%, thi
md& hinh nhén tinh s¢ tao ra gia tri du bao la

A. 153

B. 1.53%

C. 153.02

D. 153,020,532
ANSWER: C

12. Mot tap hop gom céac quan sat dugc thu thap tai cac khoang thoi gian lién tiép
duoc goi la

A. thanh phan xu thé

B. mot chudi thai gian

C. mot du béao

D. mot md hinh chudi thoi gian cong tinh
ANSWER: B

13. M hinh ma trong d6 ¢6 gia dinh rang gia tri chudi thoi gian thyc té 14 tich cua
cac thanh phan caa nd l1a



A. md hinh chudi thoi gian dy béo

B. mo hinh chudi thoi gian nhan tinh

C. mb hinh chudi thoi gian cong tinh

D. Khéng c6 lya chon nao trong sb nay la chinh xéc.
ANSWER: B

14. Phuong phap 1am min chudi thoi gian c6 thé duoc stir dung dé xac dinh thanh
phan xu thé 1a

A. trung binh truot

B. ty & phan tram cua xu thé
C. thé gian don

D. chi sé xu huéng/chu ky
ANSWER: A

15. Phuong phap st dung trung binh c6 trong s6 cua cac gia tri trong qué kha dé du
bao cé4c gia tri tiép theo cua chudi thoi gian duoc goi la

A. trung binh gian don

B. trung binh truot

C. trung binh theo c4p s6 nhan

D. san mi

ANSWER: D

16. Trong du béo bang mé hinh xu thé tuyén tinh, T = bo + bat, ba dai dién cho
A. gia tri cua xu thé tai thoi diém t

B. hé s6 chan cua duong xu thé

C. d6 déc cua duong xu thé

D. mot thoi diém

ANSWER: C

17. Trong du b&o bang mé hinh xu thé tuyén tinh, T = bo + bst, bo dai dién cho
A. thoi gian

B. d6 déc cua duong xu thé



C. gia tri ciia ham xu thé tai giai doan 1

D. hé s6 chan cua dudng xu thé

ANSWER: D

18. Mot thude do d@d chinh xac cua mé hinh du bao la
A. hé sb san mil

B. mot sai s6 du béo tai thoi diém bat ky

C. Trung binh cta binh phuong sai s6 du béo

D. Khéng c6 lra chon nao trong sb nay la chinh xéc.
ANSWER: C

19. M6t md hinh cong tinh caa chudi thoi gian véi cac thanh phan T, S, Cva | a:
AY=T+S+C+I

B.Y=T+S+CxlI

C.Y=T+SxCxlI

D.Y=T+SxC+I

ANSWER: A

20. Mot mé hinh nhan tinh ctia chudi thoi gian véi cac thanh phén T,S,Cvalla:
AY=T+S+C+]I

B.T=Y/(SxCxI)

C.Y=T+SxCxI

D.Y=T+SxC+I

ANSWER: B

21. Xét chudi thoi gian sau:

t 1 2 3 4

Yi 4 7 9 0

Do doc cua phuong trinh xu hudng tuyen tinh, by, 12
A.25

B. 2.0

C.1.0



D.1.25
ANSWER: B

22. Xét chudi thoi gian sau:

t 1 2 3 4
Yi 4 7 9 10
Hé s6 chan, bo, 1a

A.25

B. 2.0

C.1.0

D.1.25

ANSWER: A

23. Xét chudi thoi gian sau:

t 1 2 3 4
Yi 4 7 9 10
Du bao cho giai doan 5 la

A.10.0

B.25

C.125

D.45

ANSWER: C

24. Xét chudi thoi gian sau:

t 1 2 3 4
Yi 4 7 9 10

Du bao cho giai doan 10 la



A. 10.0

B. 25.0

C. 30.0

D. 225

ANSWER: D

25. Xét chudi thoi gian sau:
Nam (t) Y,

7

5

4

2
1

Do dbc cua phuong trinh xu huéng tuyén tinh, by, 12
A.-15

B.+1.5

C.83

D.-8.3

ANSWER: A
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26. Xét chudi thoi gian sau:

Nim (t) Yi

1

m
2
3
4
5

PN Oo

Hé s6 chan, bo, 1a

A.-15

B.+1.5

C.83

D.-8.3

ANSWER: C

27. Xét chudi thoi gian sau:

Nam (t) Yi
1 7



apr~rownN
PN PO

Trong khoang thoi gian ndo gia tri cua Yi dat dén 0?
A. 0.000

B.0.181

C.5.53

D.4.21

ANSWER: C

28. Xét chudi thoi gian sau:

Nam (t) Y

1 7
2 5
3 4
4 2
5 1

Du bao cho giai doan 10 la

A. 6.7

B.-6.7

C.23.3

D. 15

ANSWER: B

29. Bé xét xem mé hinh hdi quy tuyén tinh gc c6 thoa mét trong cac gia thuyét OLS

khong, nguoi ta thuc hién wée lwgng mo hinh nhu sau:

F-statistic 5.446892 Prob. F(2,148) 0.0052
Obs*R-squared 10.42115 Prob. Chi-Square(2) 0.0055

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Sample: 1983M01 1995M08

Included observations: 152

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.

C 7.93E-05 0.013471 0.005887 0.9953
T -1.53E-06 0.000153 -0.010004 0.9920



RESID(-1) 0.092480 0.079608 1.161689 0.2472

RESID(-2) -0.252102 0.079608 -3.166781 0.0019
R-squared 0.068560 Mean dependent var -1.45E-15
Adjusted R-squared 0.049680 S.D. dependent var 0.084761
S.E. of regression 0.082629 Akaike info criterion -2.122950
Sum squared resid 1.010476 Schwarz criterion -2.043374
Log likelihood 165.3442 Hannan-Quinn criter. -2.090623
F-statistic 3.631262 Durbin-Watson stat 1.984451
Prob(F-statistic) 0.014447

M0 hinh nay ding dé phét hién vi pham gia thuyét OLS nao cua md hinh goc?

A. Phuong sai sai s6 thay doi

B. Tu tuong quan

C. Pa cong tuyén

D. Sai s khdng theo phan phéi chuan

ANSWER: B

30. Dé xét xem md hinh hdi quy tuyén tinh gc c6 thoa mét trong cac gia thuyét OLS

khong, nguoi ta thuc hién wée lwgng mé hinh nhu sau:

F-statistic 5.446892 Prob. F(2,148) 0.0052
Obs*R-squared 10.42115 Prob. Chi-Square(2) 0.0055

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Sample: 1983M01 1995M08

Included observations: 152

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.
C 7.93E-05 0.013471 0.005887 0.9953
T -1.53E-06 0.000153 -0.010004 0.9920
RESID(-1) 0.092480 0.079608 1.161689 0.2472
RESID(-2) -0.252102 0.079608 -3.166781 0.0019
R-squared 0.068560 Mean dependent var -1.45E-15
Adjusted R-squared 0.049680 S.D. dependent var 0.084761
S.E. of regression 0.082629 Akaike info criterion -2.122950
Sum squared resid 1.010476 Schwarz criterion -2.043374
Log likelihood 165.3442 Hannan-Quinn criter. -2.090623
F-statistic 3.631262 Durbin-Watson stat 1.984451
Prob(F-statistic) 0.014447

Vé6i mirc y nghia 0.05, mé hinh gdc:
A. C6 phuong sai sai s6 thay doi
B. Khong c6 phuong sai sai sb thay doi

C. C0 ty tuong quan



D. Khéng ¢6 tu trong quan
ANSWER: C
31. Két qua hiéu chinh tinh mua cia mét chudi thoi gian duoc cho trong bang sau:

Sample: 2010Q1 2017Q2
Included observations: 30
Difference from Moving Average
Original Series: Y

Adjusted Series: YSA

Scaling Factors:

0.088616
-0.096801
-0.000372

0.008557

A WONPRP

Gia tri bi thiéu la:

A. 0.088616

B. 0.102573

C. 3245306.2363

D. M6t gia tri khac

ANSWER: A

32. Pé xét xem md hinh héi quy tuyén gdc cd thoa mot trong céc gia thuyét OLS khong,

nguoi ta thuc hién wéc lwong mo hinh nhu sau:

F-statistic 1.734345 Prob. F(6,23) 0.1580
Obs*R-squared 9.345073 Prob. Chi-Square(6) 0.1551
Scaled explained SS 4.873416 Prob. Chi-Square(6) 0.5601

Test Equation:

Dependent Variable: RESID*2

Method: Least Squares

Date: 12/14/18 Time: 08:20

Sample: 2010Q1 2017Q2

Included observations: 30

Collinear test regressors dropped from specification

Variable Coefficient Std. Error t-Statistic Prob.
C 1.037130 0.522535 1.984804 0.0592
T2 0.120199 0.112645 1.067063 0.2970
T*T"2 -0.012879 0.013214 -0.974633 0.3399
T*T"3 0.000746 0.000763 0.976843 0.3388
T -0.560075 0.426475 -1.313265 0.2020
TA2*TA3 -2.18E-05 2.13E-05 -1.024574 0.3162
TA3M2 2.49E-07 2.28E-07 1.090986 0.2866

R-squared 0.311502 Mean dependent var 0.232309



Adjusted R-squared 0.131894 S.D. dependent var 0.278430

S.E. of regression 0.259419 Akaike info criterion 0.340219
Sum squared resid 1.547858 Schwarz criterion 0.667165
Log likelihood 1.896722 Hannan-Quinn criter. 0.444811
F-statistic 1.734345 Durbin-Watson stat 1.295805
Prob(F-statistic) 0.158018

M6 hinh nay dimg dé phat hién vi pham gia thuyét OLS nao cia md hinh goc?
A. Phuong sai sai so thay doi

B. Tu tuong quan

C. Pa cong tuyén

D. Sai s6 khong theo phan phéi chuan

ANSWER: A

33. Bé xét xem md hinh hdi quy tuyén gbc c6 théa mot trong cac gia thuyét OLS khong,

nguoi ta thuc hién wéc lwong mo hinh nhu sau:

F-statistic 1.734345 Prob. F(6,23) 0.1580
Obs*R-squared 9.345073 Prob. Chi-Square(6) 0.1551
Scaled explained SS 4.873416 Prob. Chi-Square(6) 0.5601

Test Equation:

Dependent Variable: RESID*2

Method: Least Squares

Date: 12/14/18 Time: 08:20

Sample: 2010Q1 2017Q2

Included observations: 30

Collinear test regressors dropped from specification

Variable Coefficient Std. Error t-Statistic Prob.
C 1.037130 0.522535 1.984804 0.0592
T2 0.120199 0.112645 1.067063 0.2970
T*T"2 -0.012879 0.013214 -0.974633 0.3399
T*T"3 0.000746 0.000763 0.976843 0.3388
T -0.560075 0.426475 -1.313265 0.2020
TA2*TA3 -2.18E-05 2.13E-05 -1.024574 0.3162
TA3"2 2.49E-07 2.28E-07 1.090986 0.2866
R-squared 0.311502 Mean dependent var 0.232309
Adjusted R-squared 0.131894 S.D. dependent var 0.278430
S.E. of regression 0.259419 Akaike info criterion 0.340219
Sum squared resid 1.547858 Schwarz criterion 0.667165
Log likelihood 1.896722 Hannan-Quinn criter. 0.444811
F-statistic 1.734345 Durbin-Watson stat 1.295805

Prob(F-statistic) 0.158018

Vi mie ¥ nghia 0.05, mé hinh géc:
A. C6 phuong sai sai s6 thay doi



B. Khong c6 phuong sai sai s6 thay doi

C. C0 ty tuong quan

D. Khong ¢ tu trong quan

ANSWER: B

34. Dé xét xem md hinh hdi quy tuyén gdc cd thoa mot trong céc gia thuyét OLS khong,
nguoi ta thuc hién wéc lwong mo hinh nhu sau:

Dependent Variable: RESID"2
Method: Least Squares
Sample: 2002Q1 2017Q4
Included observations: 64

Variable Coefficient Std. Error t-Statistic Prob.

C 8.85E-05 0.000269 0.328782 0.7434

T 2.86E-05 1.91E-05 1.495705 0.1399

T2 -3.04E-07 2.85E-07 -1.068624 0.2894

R-squared 0.070556 Mean dependent var 0.000592

Adjusted R-squared 0.040082 S.D. dependent var 0.000710

S.E. of regression 0.000695 Akaike info criterion -11.65836

Sum squared resid 2.95E-05 Schwarz criterion -11.55716

Log likelihood 376.0675 Hannan-Quinn criter. -11.61849

F-statistic 2.315316 Durbin-Watson stat 0.520199
Prob(F-statistic) 0.107352

M6 hinh nay ding dé phat hién vi pham gia thuyét OLS nao cia md hinh goc?
A. Phuong sai sai so thay doi

B. Ty tuong quan

C. Pa cong tuyén

D. Sai s khdng theo phan phdi chuan

ANSWER: A

35. Pé xét xem md hinh hoi quy tuyén goc cd thoa mot trong céc gia thuyét OLS khong,
nguoi ta thuc hién wdc lwong mo hinh nhu sau:

Dependent Variable: RESID*2
Method: Least Squares
Sample: 2002Q1 2017Q4
Included observations: 64

Variable Coefficient Std. Error t-Statistic Prob.
C 8.85E-05 0.000269 0.328782 0.7434
T 2.86E-05 1.91E-05 1.495705 0.1399
T"2 -3.04E-07 2.85E-07 -1.068624 0.2894
R-squared 0.070556 Mean dependent var 0.000592
Adjusted R-squared 0.040082 S.D. dependent var 0.000710
S.E. of regression 0.000695 Akaike info criterion -11.65836

Sum squared resid 2.95E-05 Schwarz criterion -11.55716



Log likelihood 376.0675 Hannan-Quinn criter. -11.61849
F-statistic 2.315316 Durbin-Watson stat 0.520199
Prob(F-statistic) 0.107352

Véi mire ¥ nghia 0.05, mé hinh gbc:
A. C6 phuong sai sai s6 thay doi
B. Khong c6 phuong sai sai s6 thay doi
C. C0 ty tuong quan
D. Khong co tu trong quan
ANSWER: B
35. Néu Yt la chudi 1(2), thi
A. Chudi A2Yt la chudi dung.
B. Chudi Yt khong c6 nghiém don vi don vi.
C. Chudi AYt la chudi dung.
D. Chudi A?Yt ¢6 nghiém don vi.
ANSWER: A
36. Cho Y 1a chudi thoi gian c6 gia tri trung binh = 0; phuong sai khong doi theo thoi gian
va c6 Cov(Yi:Y)) = 0, V i #. Khi d6 chudi Y: 1a:
A. Mbt chudi nhiéu triang
B. Mot budc ngau nhién
C. Mot qué trinh tu hdi quy
D. M6t qud trinh trung binh truot.
ANSWER: A
37. Xét biéu dd chudi thoi gian dudi day, trong cac khang dinh sau c6 bao nhiéu khang
dinh dang:
(i). Chudi dir liéu nay c6 tinh xu thé
(ii).Chudi dir liéu nay c6 tinh mua vy nhan tinh

(iii).Chudi dit liéu nay c6 tinh dimg



5004

4004

3004

2004

1950 1952 1954 1956 1958
A.0 B.1 C.2 D.3
ANSWER: C

38. Cho dit liéu vé doanh thu theo ndm ctia mot cong ty nho, don vi ty d@)ng, nhu sau:

Ném 000 2000 2002 2003 2004 2005 2006 2007 2008 2009 200 011 002 03
Doamhthy 139 130 B W W W m B e U W 1w’
Gia sir str dung gia tri ngay trudc d6 dé du béo .4, = y;, hdy tinh cac sai sd: trung binh

cac sai s6 ME, trung binh cua trj tuyét ddi cac sai s6 MAE lan luot la:

A. 4.1538 va 15.8462

B. 15.8462 va 4.1538

C. 144.9692 va 140.6154

D. 140.6154 va 144.7692

ANSWER: A

39. Xét mo hinh AR (2) sau day:

Y, =-0,1+0,75Y,_, —0,125Y_,

Biét Y, =-0,3Y,, =0,4;Y,,=-0.1. Tinh Y_,?

A.-0,375

B. 0,2125.

C. 0,523

D. Mot dap an khac.

ANSWER: A

40. Cho Y la mét budc ngau nhién, gia tri du bao cho Y la:
A. Khéng.

B. Gia tri hién tai cua Y.

C. Trung binh cua tit ca cac gia trj trong qua khir cua Y.



D. Trung binh c6 trong sé cua tat ca cac gié tri trong qué khir cua Y.
ANSWER: B



