
Ten hQc phAn: 	Thu4t toin tôi tru 

 

Ma HP: TTH703 

   

   

Thai gian lam bai:  90  phat 	Ngay thi:  15/6/2018  

Ghi chit: Sinh vien [ LE:1 duvc phep / 0 khong Ave phep] sti• dyng tai lieu  ai lam bai. 

ocKH0 ,,  
‘, 	0 , 	,0 	TRLYO'NG DAI HOC KHOA HOC 1-1)' NHIEN, DHQG-HCM Q 	A 

z 	z 	 -DE THI KET THOC HQC PHAN 0 	c 
. 	. , Hoc kji 2 — N6m h9c 2017-2018 

MA LU'U TRU' 
(do phOng KT-DBCL ghi) 

(>C4 -4Y,1T D-c 03 TP HOCH! MINN 

119 ten sinh   STT: 

Ciiti 1 (2dierm). 

a. Trinh bay sly hieu biet cita ban ye that twin htio.ng  giam (descent method) de giai bi 
toan ti uu khong rang bu9c. 

b. So sanh thuat toan steepest descent va thuat toan Newton. 

Cau 2 (3 diem). Xet bai toan sau (P): Min f (x, y) = 5x 2  +y 2  +2xy —4x +1 s.t. (x, y) c 

a. Tim nghiem ciia bai toan ten ? 

b. Xet x0  = (0;0). Tinh huang giam Newton dm f tai x0? 

c. XuAt phat voi xo  = (0;0), bang thuat toan Newton vai liming sok chinh xac (exact 

linesearch), hay thiyc hien nit btrov lap de tim ? 

d. Em eó nhan xet gi ye x1  ? Co the cho mOt 	giai thIch cho nhan xet do? 

Can 3 (4 clict/i). Xet bai toan ti tru có rang buOc sau 

(P): Min f(x,y)= + y2  .r.t. 2x —y I 

a. Ch6.ng minh (P) la bai loan 16'i? Bang dinh 19 Karush-Kuhn-Tucker hay tim nghiem 
x.  cua (P) ? 

b. Xay dung bai toan ham ehtin logarit cho (P), tim nghi9m x *(t) cüa bai toan ham 
cha'n? 

c. Khi t ----> 0+ , hay cho bit x*(t) có hi tu v" x* hay khong ? 

Cali 4 (1 diem). Sinh vien ch9n mOt trong hai cau sou 4a hoeic 4b d thvc hien 

* 
a. Xe,q bai ton 	

dx (t)  
can 3, tinh 	 ( nglfia li dao ham cilia ham x 5(i) lai the.i diem 

(/t 

t=0). Em có nhan xet gi v gia tri nay? Cho mOt sir lY giai '%/* nhan xet cüa minh? 

b. Xet bài toan sau (P): Min f(x)= V.7 s.t. x E R. 

BAng thuat toan Newton voi huong sok co' dinh 1=1 (pure Newton method), xuAt 
Oat ved xo  = a. Hay xay dung met day lap {x„}, day so nay co hi tii v ditm c‘xc 

tieu cua bai toan (P) hay khong? Vi sao? 

Irk 

1=0 

(D'e thi 	1 trang) 
	[Trang 1/1] 
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KH04 4  c, 0 TRU'O'NG DAI HOC KHOA HOC TV' NHIEN, OHQG-HCM 

fE THI KET THOC HOC PHAN 
Hoc kj, 2 — Nam hoc 2017-2018 

MA LU'U TRCY 
(do phOng KT-DBCL ghi) 

XI=  17)-11-4. 

Ten h9c phAn: Dilti kin ti tru killing tarn 	 Ma HP: TTH468 

    

Thai gian lam bai: 60 plitit 	 Ngay thi: 20/6/2018 

Ghi chu: Sinh viên [EA duvc phep / 0 khong duvc pilaf)] sCr dung tai lieu  khi lam bal. 

Ho ten sinh view 	 MSSV. 	STT: 

MI 1 (3dietn). Xet ham sO f : R --> R dt.rov xac dinh bôi f (x) = 	Nth X = 0 Xet tinh 

ding, sai cua cac menh 6 sau va có lY giai chi tik 

a. A: "f  co dao ham tai x = 0 ". 

b. B: "f la ham lOi tren R". 

c. C: " f  la ham Lipschitz dia phuang tai x = 0 ". 

 

 

Can 2 (3 didm). Xet ham s6 sau f R 2  —> R, dugc xac clinh bai f(x,y) = 

 

a. Trinh bay dinh nghia dao ham theo huang Hadamard theo nghia da tri? 

b. Bang dinh nghia tren, cm hay tinh tcan chi 	 ,T:= (0;0) va trong 2 

twang hgp u=(0;1) va u=(0,0)? 

Can 3 (4 cliej.m). Xet bai toan tC;i uu có rang buOc sau 

(P): Miii f(x, y)= — 1y1 	g(x, y) = x — y — 1 0 

a. 	Tinh Df (x,u), Dg 	vai X = (0;0) \fa u=(1;0)? 

b. Bing dinh Karush-Kuhn-Tucker em hay cho bi6t x = (0;0) có phai la nghiem cua 

bai toan tren hay Idiong? VI sao? 

th. 

(De thi gm 1 trang) 
[Trang 1/1] 
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00.04 4  	TRUONG DAI HOC KHOA HOC TV NHIEN, DHQG-HCM 

DE THI KET THUC HQC PHAN 
Hoc kj, 2 — Nam hoc 2017-2018 c):7,14 	___Trff 4 66 

MA LIPU TRO' 
(do phong KT-DBCL 

gin) 

Ten hoc 	Kinh T Luvng Ma 1111: TTI14166 

  

    

Thai gian lam bai:  60 phtit 	Ngay thi:  27/06/2018 

Ghi chit: Sinh vien [ 	Ayr phep / 0 khOng dirve phep] ,s•ir. cling tài lic)u khi lam bal. 

119 ten sinh vien: 	 MSSV. 	 STT: 	 

Cau 1(1,0 diem). 

Trong cac ma hinh sau, ma hinh nao la mo hinh hi guy tuyo'n tinh? 

MO hinh nao chua phai la hii guy tuye'n tinh? Anti (chi) hay bin cle)i ma 

hinh chua phai 116i guy tuy6n tinh va mo hinh hi quy tuyen tinh. 

1 
a) Y1 = efl1+132x1 	 b) 	= 	+ 132 

Can 2 (7,0 diem). 

Tr sO1iu khao sat ve mOi quan hegiüa Y: chi tieu mat hang A (tram ngan dOng /thang), X: 

thu nhap cüa ngirai lieu (Ring (trieu dOng/thAng), DUM bin già giói tinh (DUM =1: 

nam, DUM = 0: nir) sir cli,ing EVIEWS in thu dirge 

Bang 1:  

Dependent Variable: Y 
Method: Least Squares 
Date: 05/21/18 	Time: 20:22 
Sample: 110 
Included observations: 10 

Variable Coefficient Std. Error 	t-Statistic Prob. 

X 
3.916564 
0.803681 

	

0.815368 	4.803433 

	

0.152130 	5.282843 
0.0013 
0.0007 

R-squared 0.777211 Mean dependent var 8.160000 
Adjusted R-squared 0.749362 S.D. dependent var 0.884685 
S.E. of regression 0.4429013 Akaike into criterion 1.385938 
Sum squared resid 1.569325 Schwarz criterion 1.446455 
Log likelihood -4.929688 Hann311--LI,1111 Cri, n 	i 	it er. 1.319551 
F-statistic 27.90843 Durbin-Watson slat 2.859102 
Prob(F-statistic) 0.000744 

(06 thi gm 3 trang) 
- [Trang 1/3] 

 



OC K H (3.4 
TRU'O'NG DAI HOC KHOA HOC TV' NHIEN, DIAQG-HCM 

DE TH1 KET THUC HOC PHAN 
H9c kjt 2 - Nam hpc 2017-2018 

MA LU'U TRU' 
(do phOng KT-DE3CL 

gin) 

13ang 2:  

Dependent Variable: Y 
Method: Least Squares 
Date: 05121/18 	Time: 20:41 
Sample: 110 
Included observations: 10 

Variable Coefficient Std. Error 	t-Statistic Prob. 

1.963368 0.987139 	1.988947 0.0939 
X 1.152880 0.192311 	5.994869 0.0010 

DUM 3.463830 1.246893 	2.777957 0.0391 
X*DUly1 -0.592150 0.235083 	-2.510356 0.0459 

R-squared 0.914692 Mean dependent var 8.160000 
Adjusted R-squared 0.872038 S.D. dependent var 0.884685 
S.E. of regression 0.316467 Akaike info criterion 0.825981 
Sum squared resid 0.600909 Schwarz criterion 0.947015 
Log likelihood -0.129905 Hannan-Quinn criter. 0.693207 
F-statistic 21.4.4446 Durbin-Watson stat 1.509266 
Prob(F-statistic) 0.001314 

1. Tx bang 1 viet mo hinh hi guy milli (1) the hien m6i guan he giaa chi fiat cho m4t 

hang A vã thu nl* dia ngubi tieu ding 

2. Thu ni# cüa nguai tieu dOng có anh huong den chi tieu cüa mEsit hang A hay khong 

c16 tin c4y 95%? 

3. Dv bac, mire chi tieu trung binh cüa WIt. hang A khi thu nhCjp 530.000 Alg/ th.Ang 

vi d6 tin c4y 95%. 

4. Tinh h s6 co cran ca chi tieu theo thu nNip tii (X, c) va, neu nghTa. 

5. Tir bang 2 viet ham hi guy mu (2) the hien moi lien he gift chi tieu vac) thu nh4p 

va giâi tinh va neu nghTa cia cac he s6 h6i guy. 

6. Chi tieu ciia nOt hang A gift nam va nti CO gi6ng nhau 1:1161 1? Vo'i mac nuhia 5%. 

7. Hay cho Net nwc dich va ket qua cita kiem dinh sau ( a = 5%) 

H ete ros kedasti city Test: White 

F-statistic 0.297237 Prob. F(1,8) 0.6005 
Obs*R-squared 0.358237 Prob. Chi-Square(1) 0.5495 
Scaled explained SS 0.160592 Prob. Chi-Square(1) 0.6886 

De thi Om 3 trang) 
[Trang 2/3] 

 



C O  KI40,1 
6,0o TRLYO'NG DAI HOC KHOA HOC TV NHIEN, DHQG-HCM 41  

0 DE THI KET THUC HQC PHAN „ 
Hoc kjr 2 — Nam hoc 2017-2018 TP.HOCHIMINH 

MA WU TRO' 
(do phong KT-OBCL 

ghi) 

8. Hay cho bit myc dich yak& qua cua kiem dinh sau ( a = 5%) 

Breusch-Godfrey Serial Correlation Lid Test: 

F-statistic 	 2.038492 Prob. F(1,7) 	 0.1964 
Obs*R-squared 	 2.255346 Prob. Chi-Square(1) 	0.1332 

9. Theo anh (chi) nen cliing me) hinh (1) hay (2)? VI sao? 

Cau 3 (2,0 dim). 

Anh (chi) hay a xuilt mOt mo hinh hi quy g6m,m0t bin phy thuOc, it nhilt ba bin CIO'c lap N/A 
phan tich anh luseyng cua tirng bib doe 10 da bi6n phii thuOc. 

(De thi Om 3 trang) 

 
[Trang 3/3] 
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