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%’ W :f 3E THI KET THUC HOC PHAN

O R oc ky 2 -~ Nam hoc 2017-2018 s TTHF05
Tén hoc phén: Thuit toan t6i wu Ma HP: TTH703

Thoi gian lam bai: 90 phut Ngay thi: 15/6/2018

Ghi chu: Sinh vién [ R duoc phép / O khdng dwoce phép) st dung tai liéu khi lam bai.

Ho tén sinh vién: ... MSSV: ... STT: ...

Cau 1 (2diém).
a. Trinh bay sy hiéu biét clia ban vé thudt toan hudng giam (descent method) dé gidi bai
toan toi wu khong rang bude.

b. So sanh thuit toan steepest descent va thuét toan Newton.
Ciau2 (3 diém). Xét bai toan sau (P): Min [(x,y)=5x"+y*+2xy—dx+1 st (x,y)eR’
a. Tim nghiém cua bai toédn trén ?
b. Xét x, =(0;0). Tinh huéng giam Newton cha f tai x,?
c. Xuht phat véi x, = (0;0), bing thuat toan Newton véi huéng soat chinh xac (exact
linesearch), hdy thuc hién mdt budce 13p dé tim x, ?
d. Em c6 nhin xét gi vé x, 7 Co thé cho mot sy gidi thich cho nhin xét do?
Ciu 3 (4 diém). Xét bai toan t8i wu ¢b rang bude sau
(Py: Min f(x,y)=x"+v si 2x—vy2]

a. Chirng minh (P) la bai toan 161? Bang dinh Iy Karush-Kuhn-Tucker hily tim nghiém
% el 7

b. Xay dyng bai toan ham chin logarit cho (P), tim nghiém x' () cta bai todn ham
chin?

c. Khi t— 0%, hiy cho biét x"(r) co hoi tu v& x* hay khong ?
CAu 4 (1 diém). Sinh vién chon mét trong hai cau sau 4a hodc 4b dé thuc hién
d,\"(t) _ 2 i \ x —
( nghia 1a dao ham cua ham x (1) tai thoi diém

1=0
t=0). Em c6 nhén xét gi vé gia tri ndy? Cho mot sy 1y giai vé nhén xét cia minh?

a. Xét bai todn ¢ e¢du 3, tinh

b. Xétbaitodn sau (P): Min f(x)= I stxer.
Béng thust toan Newton véi huéng soat ¢d dinh t=1 (pure Newton method), xuét
phat v6ix, = a . Hay xdy dung mét ddy lip {x,}, ddy s0 nay c6 héi tu vé diém cuc
tiéu ctia bai toan (P) hay khéng? Vi sao?
Hét.

'(-D=é thi gém 1 trang_)
[Trang 1/1]
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Tén hoc phdn:  Didu kién t6i vu khong tron Ma HP: TTH468

Thoi gian lam bai: 60 phut Ngay thi: 20/6/2018

Ghi cha: Sinh vién [ & duwoc phép /0 khéng dwrge phép) sw dung tai liéu khi lam bai.

Ho tén sinh vién: ..o MSSV: ... STT: ...

Céu 1 (3diém). Xétham s /: R — R duoc xac dinh boi f(x) = —lx! ,va x=0.Xét tinh
dting, sai ciia cac ménh d& sau va c6 1y giai chi tiét.

a. A:© f codaohamtai x=0"".

b. B:“ f laham 1di trén R”".

c. C:“ f la ham Lipschitz dia phuong tai x=0"".
x=|y|, x>y

Cau 2 (3 diém). Xét ham sé sau /:R® > R, dwoc xéc dinh boi f(x, y) ={ ,
X , XSy

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

b. Bfmg dinh nghia trén, em hy tinh tedavehi tiét Df(;c,zc), v&i x=(0;0) va trong 2
truong hop u=(0;1) va u=(0,0)?
Cau 3 (4 diém). Xét bai toan téi vu ¢6 rang bude sau
(P): Min f(x,y)=x" —|y| st g(x,y)=x-y-1<0
a. Tinh Df(},u), Dg(},u) véi x =(0;0) va u=(1:0)?

b. Bing dinh 1y Karush-Kuhn-Tucker em hiy cho biét x=(0;0) c6 phai la nghiém cua

bai toan trén hay khéng? Vi sao?

'Dé thi gdm 1 trang)
[Trang 1/1]



KHQ, . " - -
Qv‘“oc o, TRUONG DAl HOC KHOA HOC TU NHIEN, BPHQG-HCM (“(’"Ahl-m}g_rgzg
® A - 2 ’ x o on g
z g z DPE THI KET THUC HOC PHAN )
< g v 2 — N3 .
TP.HO CHIMINK H(_)C ky 2 Nam h(_)C 2017 2018 i) 4;’4?02/ Tﬁzl GG
Tén hoc phin: Kinh Té Lugng Mi HP:  TTII466
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Ghi chu: Sink vién [ | dirge phép / O khong dirge phép) sir dyung tai li¢u khi lam bai.

Ho tén sinh vién: ... MSSV: ... STT: ...

Cau 1 (1,0 diém).

Trong cac md hinh sau, md hinh ndo 1a mo6 hinh hoi quy tuy¢n tinh?

M5 hinh nao chua phai 1a héi quy tuyén tinh? Anh (chi) hay bién ddi md

hinh chua phai hdi quy tuyén tinh vé moé hinh hdi quy tuyén tinh.

a) Yl —_ eﬁ1+ﬁ2Xl'

Cau 2 (7,0 diém).

i
b) Y= [ '*‘[)’2)_{;
l

Tir s6 lidu khao sat vé moi quan hé gitta Y: chi tiéu mat hang A (trdim ngan dong /thang), X:

thu nhdp cta ngudi tiéu dung (triéu dong/thang), DUM bién gia gi6i tinh (DUM =1:
nam, DUM = 0: nit) st dung EVIEWS ta thu dugc

Bang 1:

| Dependent Variable: Y

| Method: Least Squares
Date: 05/21/18 Time: 20:22
Sample: 1 10
Included observations: 10

Variable Coefficient Std. Error t-Statistic Prob.

C 3.916564 0.815368 4.803433 0.0013

X 0.203681 0.152130 5.282843 0.0007
R-squared 0777211 Ildean dependentvar 8.160000
Adjusted R-squared 0.749362 S.D. dependentvar 0.834G685
S.E. of regression 0.442906  Akaike info criterion 1.385028
Sum squared resid 1.569325 Schwarz criterian 1.445455
Log likelihood -4.928588 Hannan-Quinn criter. 1.3195851
F-statistic 27.90843 Durbin-Watson stat 2.859102
Prob(F-statistic) 0.000744

(Dé thi gém 3 trang)
— [Trang 1/3]
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Bang 2:

Dependent Variable: Y
Method: Least Squares
Date: 05/21/18 Time: 20:41
Sample: 110

Included observations: 10

]

> TRUONG DAl HOC KHOA HOC T NHIEN, PHQG-HCM| MA LUU TRG |

(do phong KT-DBCL

PE THI KET THUC HOC PHAN o)
Hoc ky 2 — Nam hoc 2017-2018

Variable Coefficient Std. Error t-Statistic Prob.
C 1.963368 0.987139 1.988947 0.09329
X 1.152880 0.192311 5.004859 0.0010

DUM 3.453830 1.246598 2777957 0.0321
X*DUI -0.592150 0.235833  -2.510356 0.0459
R-squared 0.914692 M=an dependentvar 8.160000
Adjusted R-squarad 0.872038 S.D. dependentvar 0.834685
S.E.cfregrassion 0.315467 Akaike info criterion 0.825981
Sum squared resid 0.500909 Schwarz criterion 0.947015
Log likelihood -0.129905 Hannan-Quinn criter. 0.693207
F-statistic 21.44445 Durbin-Watson stat 1.509265

Prop(F-statistic) 0.001314

1. Tirbang 1 viét md hinh hdi quy mau (1) thé hién méi quan hé gitta chi tiéu cho mat

hang A va thu nhép ctia ngudi tiéu ding

2. Thu nhép cua nguoi tiéu dung ¢é anh hudng dén chi tiu chia mat hang A hay khong

voi dd tin cdy 95%?

(O8]

voi do tin cdy 95%.

Du béo muire chi tiéu trung binh clia mét hang A khi thu nhap 530.000 déng/ thing

4. Tinh hé sé co dén cta chi tidu theo thu nhap tai (X,Y) va néu y nghta.

S. Tu bang 2 viét ham hdi quy mau (2) thé hién mdi lién hé gitra chi tiéu vao thu nhép

va gioi tinh va néu y nghia cua cdc hé s6 hoi quy.

6. Chi tiéu clia mét hang A gifta nam va nlr c6 giong nhau khong? V&i mde v nghia 5%.

7. Hay cho biét muc dich va két qua cia kiém dinh sau ( @ = 5%)

Heteroskedasticity 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) 0.6885

[Trang 2/3]
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8. Hay cho biét muc dich va két qua cia kiém dinh sau (@ = 5%)

Breusch-Godfrey Serial Correlation LI Test:

F-statistic 2.038492 Prob. F(1,7) 0.196
Obs*R-squared 2.255345  Prot. Chi-Squara(1) 0.133

9. Theo anh (chi) nén dong m6 hinh (1) hay (2)? Vi sao?

Céu 3 (2,0 diém).

Anh (chj) haly d& xudt mdt mé hinh hdi quy gdm maét bién phy thudc, it nhit ba bién doc lap va
phan tich anh huong cua timg bién doc 1p dén bicn phu thude.

'Dé thi gbm 3 trang)
. [Trang 3/3]
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