Chuong 1: NHAP MON KINH
TE LUGNG

1.1 CAC QUAN PIEM VE KINH TE LUGNG
¢6 nhitng quan di€m chinh nao vé KTL?
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Tém lai, kinh t€ lugng 1a sy k&t hop chiit ché
gifta s§ liéu thuc t€, Iy thuyét kinh t€ va
thong ké todn. Kinh t€ lugng khong chi dudc
van dung trong linh vuc kinh t€ ma con dudc
st dung trong cdc linh vyc xa hdi khdc nhu
gido duc, dan s&, mdi trudng,...
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Tai sao kinh t€ lugng 12 1 linh vuc
nghi€n cttu riéng?
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Bdi vi:
*ly thuy&t kinh t€ xét cdc mdi quan hé kinh
t€ dudi géc do dinh tinh
*nha todn hoc md hinh héa ly thuyé&t kinh t&
bing mo6 hinh todn, nhung kdhng kiém chitng
mo hinh bing thyc nghiém
*nha thong ké& khong quan tim dén viéc su
dung so liéu thdng ké thu thap dugc d€ kiém
dinh cdc Iy thuy€t kinh t€.
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12 PHUONG PHAP LUAN
NGHIEN cUU CUA KINH TR
LUQNG

Pugc trinh bay trong so do sau:
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Ly thuy€tkinh &, kinh
nghi€ém, cdc nghién oifu

l

4>| Thi€t 1p m& hnh kinh & }—1'
. Thu thip, xit 15 58 ]ié_u|
¥

Ude higng cdc tham 5 |

l

Ki€m dinh gid thi€t |

ME hinh wdc
Irgng of w5t
khéng?

Khéng

L2

51f dung md hinh: dir bio,
dé ra chinh sich

1. Ly thuyét kinh té, kinh nghi¢m, cdc nghién citu khdc:
* tir thuc t€ hoac dua trén co so 1y thuyét kinh te.

* xdc dinh dugc cdc bi€n kinh t&€ vd m6i quan hé giita
céc bién dé.

Thi du: khdo sdt ly thuyet vé thu nhap tiéu dung cua
Keynes v6i phat biéu tém tdt: "chi tiéu tiéu ding tang khi
thu nhdp tang nhung sy gia tang trong tiéu ding khong
nhiéu nhu sw gia tang trong thu nhap Trén cd s6 ly
thuyet nay, chiing ta xdc dinh dugc c6 hai bi&n so kinh t&
can khdo sit, d6 1a thu nhip va tiéu dung, v4i gia thuyét
kinh t&€ 1a ti€u dang s€ phu thudc vao thu nhap Khi thu
nhap thay ddi 1 don vi thi chung ta muon xdc dinh (hay
udc lugng) xem tiéu diing sé thay ddi nhu thé nao (cu
thé 12 bao nhiéu don vi)
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2. Thiét lgp mé hinh kinh té"lu‘o’ng

*chi ra dang ham cila moi quan he Theo thi
du ly thuyet thu nhap — tiéu dung cla Keynes,
nha todn kinh t& ¢ thé dé xua't dang ham don
gian nhu sau:

bit Y bleu dién cho bi€n chi tiéu tiéu dung
va X bi€u dién cho bi&n thu nhap. Gid st moi
quan hé nay c6 dang tuy€n tinh:

Y=a+pBX
*tal sao nha kinh t€ lugng dé xuit mo hinh
kinh t& lugng nhu sau:

Y=a+ pX+U
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3. Thu thép, xit Iy 56 lieu:

*pan dé lam sao tinh dugc hé sé a, B phdn
dnh diing moi quan hé giita thu nhdp va tiéu
dung?

*Dé udc lugng moé hinh kinh té lugng, chiing
ta cdn tdi so'liéu.

Thi du: bing s6 liéu trang 6

GDP (X) va chi ti€u ti€u dung cd nhan (Y),
don vi: ty dong
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4. Udc lugng cdc tham so:

*Céc tham s& cia md hinh kinh t€ lugng, xét
vé bdn chat, 12 nhitng gid tri s6 c6 dinh nhung
chua biét ciia toéng thé. Ta c6 th€ wdc lugng
ching dva trén s6 liéu miu da dudc thu thap.

*dé€ cAp dén phuong phdp udc lugng dudc sit
dung nhi€u nhit, d6 1a phuong phdp binh
phuong bé nhdt thong thudng (OLS -
Ordinary Least Squares).
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5. Kiém dinh gid thiét:

Ki€m dinh gi4 thi€t nhim t&i hai van dé sau:

— X4c dinh mic do phu hgp vé mit 1y thuyét cia mo
hinh.

— Xéc dinh dang MH va chin do4n diu hiéu c6 thé vi
pham cdc gt cd di€n cia MH KTL.

Trong thi du Ve thu nhap-tiéu dung dya trén ly thuyét
ctia Keynes dé phdn 4nh quan hé ddng bién glu’a thu
nhip va tiéu dung doi hdi hé s§ B>0 Mit khac vi g1a
ting trong tiéu ding khong nhiéu bang sU gia tang ctia
thu nhap nén B<1. Viéc danh gla hé s6 hdi quy c6 thuc
st thda di€u kién nim trong khoang (0,1) hay khong doi
héi phdi thong qua viéc ki€m dinh gid thlet nghia la
ddnh gid mic d6 y nghia thong ké clia con so
(0.519794) trong md hinh.
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6. Du bdo:
Cong viéc du bdo chi c¢6 y nghia mdt khi mé hinh
dugc ddanh gid la 161. K€t qua du bdo chinh xdc gép
phan hoach dinh chinh sdch mdt cach ding din cho
cdc nha quén ly.
*Gid st mo hinh dugc ddnh gid 1a t6t. NEu chiing
ta udc tinh GDP cta Viét Nam nim 2006 la
425000 ti ddng thi chi tiéu tiéu ding c4 nhin cia
ndm 2006 udc tinh xap xi binh quan dat:
Yi =43.08986 + 0.519794.(425000)

=220955.54 (ti ddng)
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6. Du bao (t):

*Ngoai muc dich udc lu’dng tac dong ctia
chinh sach, md hinh kinh t€ lugng con dugc
st dung dé klem sodt chinh sdch. Thi du nhu
chinh phu cho rang tiéu dung cd nhan § mic
250000 ti dong sé g1up Jduy tri d 1€ that
ngh1ep 4.5%/ndm, Vay dé dat mdc chi tiéu
nhu vay thi GDP cta Viét Nam phai dat dugc
la:

250000=43.08986 + 0.519794X,

— X, =(250000-43.08986)/0.519794

= 480876.87 (ti dong).
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1.3 KHAI NIEM VE PHAN TiCH
HOI QUY

Thuit ngit hdi quy dudc Francis Galton st dung
vio nim 1886 béng cum 0 “regression to
mediocrity” — nghia 1a_“quy vé gid tri trung binh”,
khi 6ng nghlen ciu Ve chiéu cao ctlia con cai véi
chiéu cao ctia bd me. Ong nhén thiy rang maic du
c6 xu hudéng b6 me cao dé con cao, bd me thip dé
con thdp, nhung chiéu cao trung binh clia nhitng
ngudi con (c6 bo me cung chiéu cao) c¢6 xu huéng
ti€n t6i (hdi quy) Ve chiéu cao trung binh chung
clia toan bo din s&, va dng goi xu hudng d6 1a hdi

quy.
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Bén chat clia phan tich hdi quy 1a nghién citu mdi lién
hé phu thudc clia mot bi€n (goi 1a l}ié'n phu thudc hay
bi€n dn’o’c gidi thich) Véi, mot hay nhi€u bi€n khéc (goi la
cdc bién doc 14p hay bién giai thich).

Phan tich HQ tAp trung gidi quy&t cdc van dé sau:

*Udc lugng gid tri trung binh cda bi€n phu thudc vdi cdc
gid tri da cho clia cdc bi€n doc lap.

*Ki€m dinh gia thi€t vé ban chat clia su phu thudc d6.
*Dy bdo gid tri trung binh cda bi€n phu thudc khi biét
gid tri clia cdc bi€n doc lap.

*K&t hgp cd ba van dé trén.
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1.3.1 Khadi niém vé ham héi quy téng thé
PRF

Ham hdi quy tong thé 12 ham hdi quy dudc
xdy dung dua trén k&t qud nghién cttu khdo
sat tong thé. Vi du sau minh hoa khdi niém
nay.

Khao sdt chi tiéu va thu nhiap cia 60 ho gia
dinh trong mdt khu vuc nhd & nuéec M§, véi
gi4 thi€t khu vuc nay Ia tong thé nghién citu,
ta c6 bang s6 liéu sau:
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Cau hoi:
*chi ti€u trung binh cla cdc ho gia dinh c¢6 clung
muc thu nhap X=80USD?
*chi ti€u trung binh cla cdc ho gia dinh c¢6 clung
mitc thu nhap X=100USD?
* chon ngiu nhién 1 ho gia dinh trong nhém ho c6

thu nhap 80USD, tinh x4c sudt hd nady c6 chi tiéu 1a
55USD?
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v ’ 80 | 100|120 140|160 | 180|200 |220 |240|260
55 |65 |79 |80 |102 110 (120|135 |137]150

60 |70 |84 |93 | 107 |115]136|137 |145|152

65 |74 |90 |95 | 110|120 140|140 |155|175

70 180 |94 [103 116|130 (144|152 [165]|178

75 |85 |98 | 108|118 135|145 157 | 175|180

88 113125 | 140 160 | 189185

115 162 191

Téng |325]462 445|707 678|750 685 | 1043 | 966 | 1211
v X180 | 100|120 | 140 | 160 | 180 | 200 | 220 | 240 | 260
55165 [79 |80 |102|110|120 | 135|137 150
15|16 | 1/5 | 1/7 | 1/6 | 1/6 | 1/5 | 1/7 | 1/6 | 1/7

60 |70 |84 |93 |107 115|136 | 137 |145|152
1/51/6 | 1/5 | 1/7 | 1/6 | 1/6 | 1/5 | 1/7 | 1/6 | 1/7

65 |74 [90 |95 | 110|120 140|140 155|175

s\ 1/6 | 1/5 | 1/7 | 1/6 | 1/6 | 1/5 | 1/7 | 1/6 | 1/7

70 |80 [94 |103 116|130 | 144|152 |165|178

s\ 16 | 1/5 | 1/7 | 1/6 | 1/6 | 1/5 | 1/7 | 1/6 | 1/7

75 |85 |98 |108 118|135 145|157 [ 175|180
1/51/6 | 1/5 | 1/7 | 1/6 | 1/6 | 1/5 | 1/7 | 1/6 | 1/7

88 113 | 125 | 140 160 | 189 | 185

1/6 1/7 | 1/6 | 1/6 17 11/6 | 1/7

115 162 191

1/7 /7 1/7

E(Y/X) |65 |77 |89 |101|113|125]|137 (149161173
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Cong thitc ky vong c6 diéu kién:
E(Y/X=X)=E(Y/X)) =3 yj.P Y = yj X = Xi
J

Nhu vay:

_ _ 1 1 1 1 1
E(Y/X=80) = 55 §+60§+65§+70§+75§

=% (55+60+65+70+75) = 65 =Yg, .
Tuong tu,

— — 1 1 1 1 1
E(Y/X=100)=65. 6+70' 6+74' 6+80' 6+85' 6

1 _1 —77—_
+88.€ =6 (65+70+74+80+85+88)_77_YlOO .

Do d6 ta c6 k&t quid tdng quat:
E(Y/Xi):Y_x.
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Nhan xét: dd thi nao “tot” hon?
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Viy c6 thé xem E(Y/Xi) 12 mot ham nao d6 clia
bién gidi thich Xi , bi€u dién nhu sau:
E(Y/Xi) = f(Xi)

va dudc goi 12 “ham héi quy tong thé xdc dinh —
PRF”. PRF (Population Regression Function) cho
bi€t gid tri trung binh ctia Y s& thay d6i nhu thé nao
khi X nhén cédc gia tri khdc nhau. Néu PRF c¢6 mot
bi€n doc lap thi goi 12 héi quy don (hoi quy hai
bién), PRF c6 tf hai bi€n doc 1ap trd 1én goi la hoi
quy boi (hoi quy nhiéu bién).
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Ngoai ra, né€u xem xét mic chi tiéu cu thé cda tiing
ho gia dinh thi thdy ring ¢ su sai léch so v6i mifc chi
tiéu trung binh cia nhém cdc hd gia dinh cé cung thu
nhip. Cu thé nhu nhém ho cé mic thu nhap 80
USD/tuan, thi ho thit nhat c6 mic chi tiéu diing cu thé
la:

Y1=55=E(Y/X1=80)+U1=65+U1 , v6i Ul=—10
HO gia dinh thi tw ¢6 mdc chi ti€u dung sai 1€ch so v§i
muc chi ti€u trung binh ctia nhém la:

Y4=70=E(Y/X1=80)+U4=65+U4 — U4 = +5
Uj 1a dd sai léch gitta gid tri quan sat thyc t&€ Yj va
E(Y/Xi), goi 1a nhiéu (sai s& ngiu nhién):

Uj = Yj -E(YIXi) > Yj = EQY/Xi)+ Uj :

ham PRF ngau nhién.
16/12/2006 R 24
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tai sao ludn ton tai Uj?

-khong bi€t hét cdc y&u t6 dnh hudng dén Y
-khong ¢6 ta't cd cdc s6 liéu mong mudn?

-khong thé dua hét tit cd cdc y&u t& vao mo hinh
vi s€ lam mo hinh phuc tap.

-nhiéu c6 thé 13 sai sd trong qud trinh thu thap so
li€u, va 1a ngau nhién
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Ham hdi quy tuyé&n tinh

Ham hoi quy tuyén tinh ludn dugc hiéu la hoi
quy tuyén tinh déi véi cdc tham so, né cé thé
hodc khong phdi 12 tuyén tinh d6i véi bi€n,
va trong pham vi cia quyén sdch nay, ching
ta chi dé cap d&€n hoi quy tuyén tinh ma thoi.

16/12/2006 26

Hiéu chit tuyé&n tinh nhu thé nio?
Trong cdc phudng trinh sau, pt trinh nao dugc goi
1a pt tuy€n tinh:

X+y2=-3
1_
—x+y_2
JX+3y=0
2X+3y=-5
JX+y=3
eX+y=7
X+lny=-2
tgx+y=6

16/12/2006 2

CuuDuongThanCong.com

M5 hinh nao 1a hdi quy tuyén tinh?
_ 1
NP Py Y
Inﬁ:a+ﬁhwg+ui
y. 2
Yi =Py tPX+PXe U,
_1
Yi=at P,

1 +U.
o
1+ 1P
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C6 thé bi€n ddi 1 s6 MH khong tuyé&n tinh thanh

tuy&n tinh

Yi

Yi

1
§+ﬁxi +Ui

1 +U.
T
1+ eﬁlJrﬁZXI

Bién d6i nhu sau:
Yi =o'+ ﬁXi +Ui

|n(\}i—1)= Bt By% Y]

16/12/2006
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1.3.2 Ham héi quy miu SRF

Trong thuc t€, thudng ta khong c6 diéu kién dé
khdo sdt toan bd tdng thé. Khi dé ta chi c6 thé udc
lugng gid tri trung binh clia bi€n phu thudc tir s6
liéu clia miu. Ham hdi quy dudc xay dung trén co
s§ mot mau goi 1a him hdi quy miu (SRF - Sample
Regression Function).
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Xét 2 miu 14y tr 60 hod gia dinh (trang 15)

16/12/2006
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Pudng hdi quy miu nao “tdt” hon?
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Ham héi quy miu dugc bi€u dién theo
ham hdi quy t8ng th€ tuong Gng, nghia la
cing dudc trinh bay theo hai dang xac dinh
va ngiu nhién. Thi du PRF xac dinh va
ngiu nhién c6 dang:

E(Y/X{|=a+pX,

Y, = E[Y/Xi}+Ui =a + X, +U,

thi ham hdi quy miu SRF c6 thé€ trinh bay
3 dang tu’dng u’ng nhu sau:
Yi =a + ﬁX

Yi—Yi+Ui—02+ﬁAXi+UAi
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vdi YAI la wdc lugng cha E(Y/X); a, /3’ la
udc lugng cua a, f3; Ui
U, dude goi 1a phan du (thing du -
residuals).

la u6c lugng cia U,
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1.4 PHAN BIET CAC LOAI QUAN HE

1.4.1 Quan hé théng ké va quan hé ham so

Phan tich hoi quy nghién citu sy phu thudc thong ké
clia mot bién phu thudc vao mot hay nhiéu bi€n doc
lap theo nghla Lrng vOi mot gid m ctia bién djc ldp cé
thé c6 nhiéu gid tri khdc nhau ctia bién phu thudc, do
dé bi&n phu thudc 1a dai lugng ngiu nhién.

Trong quan hé ham s6 cdc bi€n khong pha1 la ngau
nhién, ng VO'l méi gid tri ciia bién djc ldp cé duy nhat
mot gid tri ciia bién phu thudc.

Pic diém clia quan hé thong ké 1a n6 phan dnh m01
quan hé khong chinh xdc, trong khi quan hé¢ ham s6
thé hién m&i quan hé chinh xdc gitta bi€n phu thudc
véi cdc bién doc 1ap. Phan tich hdi quy chi quan tAm

dén quan hé thdng ké.
16/12/2006 35

1.4.2 Ham héi quy va quan hé nhan qua

Hai bién X, Y goi 12 c¢6 quan hé nhan qud néu bién X
dugc xem 13 nguyén nhan mang lai k&t qud 1 bién Y va
ngudc lai, n€u c¢é két qui Y thi c6 thé suy luin 1a do
nguyén nhan X. Thi du nhv khi ta cham vao vat rit néng
khié&n ta bi bdng, vay khi thA'y modt ngudi bi bdng, ta c6
thé cho ring nguyén nhin vi ngudi d6 ti€p xic véi vat
rat néng. Trong quan hé nhan qud, bi€n Y déng vai trd
1a bi€n phu thudc, bi€n X 1a bi€n doc 1ap. Tuy nhién
trong thuc t& c6 nhitng bi€n ma ta khong thé x4c dinh 16
rang bi€n nao quy dinh bi€n ndo, thi du nhu khi ta
nghién cttu vé€ chiéu dai ban chin (X) va chiéu cao ()
clia con ngudi.

Phan tich hdi quy khong nhat thi€t bao hAm quan hé
nhanwgua 36
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1.4.3 Héi quy va tuong quan

Muc dich clia phan tich twong quan 13 do ludng mdi
lién két tuyén tinh giita hai bi€n, thi du nhu mdi
twong quan cao giita viéc hit thudc va bénh ung thu
phdi. Muc dich ctia phan tich hdi quy 1a udc lugng
hodc du dodn gia tri trung binh clia bi€n phu thudc
dua trén gid tri xdc dinh cla bi€n doc 1ap. Giita hdi
quy va tuong quan c¢6 su khdac nhau cd ban, d6 la
trong phan tich tuong quan hai bi€n cé vai tro doi
xitng, con trong phan tich hdi quy can x4c dinh 16 vai
trd clia bi€n phu thudc va bi€n ddc 1ap.
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1.5 SO LIEU

S& liéu st dung trong phan tich hdi quy c6 thé dudc
thu thap tif hai ngudn: s6' liéu diéu tra thuc t& va sé
liéu thit nghiém.

Cau hdi: th€ nao 1a s6 liéu thi nghiém, so liéu
diéu tra thuc t&?

Cé bao nhiéu loai s6 liéu?
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1.5.1 S6'liéu chudi thoi gian:
1.5.2 So liéu chéo:
1.5.3 So'liéu hdn hgp (s6 liéu bang):
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MGdi ghé thim trang web:

sshttp://kinhteluong.ungdung.googlepages.com
sshttp://xacsuatthongke.googlepages.com
sshttp://phamtricao.googlepages.com
swww37.websamba.com/phamtricao

ss*www.phamtricao.web1000.com
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