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NGHIA VU VA QUYEN LOI CUA HOC VIEN

- Tham gia trén 80% s0 tiét quy dinh cia mén hoc (dwo'c tham gia thi)
- Khong anh hwéng dén méi trwérng hoc tap

- Dworc yéu cau giang vién diéu chinh phwong phap giang

CAU TRUC PIEM

- 10 % chuyén can (diém danh)
- 20 % kiém tra (KT may — chinh quy, kiém tra viét (hét chwong 3) — hé khac)

- 70 % thi viét cudi hoc phan

KIEN THU'C BO SUNG

- Kinh té hoc vi mé & vi md, Lich st hoc thuyét kinh té, chuyén nganh hep
- Tin hoc dai cwro'ng (EXCEL)

- TCC 1 & 2, Mb hinh Toan kinh t&, Xac suat thong ké
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Gio’i thieu moén hoc
KINH TE LUONG
(Econometrics)
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1. TAILIEU HOC TAP VA THAM KHAO

- Introduction to Econometrics, Madala (2000)

- Basic Econometrics — Gujarati (2004)
- Bai giang Kinh té lworng — GS. TS. Nguyén Quang Dong (2005)

- Kinh té lwong tpng dung — Ths. Pham Tri Cao, Ths. Vii Minh Chau
(2009)

- Kinh té lwong — Hwéng dan tra I&i ly thuyét va bai tap -
PGS.TS .Nguyén Cao Vin, Ths Bui Dworng Hai (2009)
- Gido trinh Kinh té lwong - GS. TS. Nguyén Quang Dong

TS. Nguyén Thi Minh (2011)
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2. MUC DiCH NGHIEN cU’U

Toan Cao cap 1

- Toan Cao cap 2
- Ly thuyét Xac suat va Thong ké Toan
- M0 hinh Toan Kinh té
- Kinh té lwong
(1) Uéc lwvong céc quan hé kinh té
(2) Kiém chirng ly thuyét kinh té bang di liéu thuc té va
kiém dinh gia thuyét cua kinh té hoc vé hanh vi

(3) Dwrbéo hanh vi ctda bién sé kinh té

ongThanCong.com https://fb.com/tailieudientucntt
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(1) U’O’c Itrong quan hé kinh té
Do Iwong miee d6 tac ddng cua viéc ha i suat |én tang trwéng kinh té
Uérc Iwong lwong cadu ctia mét mat hang cu thé: lwong cau xe hoi tai thi trieoong VN
Uérc Iwvong tac dong cua quang céo va khuyén mai 1én doanh sé cta mét cong ty
(2) Kiém dinh gia thuyét
Kiém djnh gia thuyét chwong trinh khuyén ndng lam tang nang suat lia
Kiém chirng nhan dinh vé hé sé co dan cua cau theo gia véi ca basa dang fillet & thi
triro'ng néi dia |a thwe sw co dan
C6 sw phan biét doéi xir vé mire Iwong giika nam va n@ hay khéng?
(3) Dw bdo
Doanh nghiép dw béo doanh thu, chi phi san xuat, Ioi nhuédn, nhu cau tén kho,...
Chinh phd dw bao mirc tham hut ngan séach, ti Ié that nghiép, lam phat,...

Dw bao chi sé VN Index hodc gia mét loai c6 phiéu cu thé nhw STB
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3. CO' SO HINH THANH VA SO LU'O’C PHAT

- Hoat dong nghién clru kinh té > Quy luat kinh té khach

quan

- Loai hinh nghién ctru kinh té

> Nghién clru kinh té DINH TiNH

> Nghién clru kinh té DINH LWO'NG

M6 hinh Toan Kinh té
Kinh té Iwong

Kinh té bao hiém
Thong ké kinh té

V¢ -
Ki nlhngtw&)n@ﬁ u t w https://fb.com/tailieudientucntt
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3. CO' SO HINH THANH VA SO LUO'C PHAT T

Luat cau (Law of Demand): d

Gid mOt hang héa thong thwong Q

ting, lwong cau vé hang héa dé

giam va ngworc lai

(ceteris paribus)

M hinh Toan kinh té: (1)

(1) Q9=a+b.P(a>0, b<0) (3)
2

(2) Q9 = a.PP (b<0) @)
P

Mo hinh Toéan kinh té = M® hinh Kinh té lwong
3) @%=a+bP+U


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

) M&dau - GIOI THIEU MON H

3. CO'SO’ HINH THANH VA SO LUO'C PHAT
1699, Ham cau thwc nghi€m dau tién (Charles Davenant)

1907, M hinh thong ké dau tién vé ham cau (Rodulfo Enini)

1930, Econometrics, Econometrica, Econometrics Society, ... (nguyén
nhan: The Great Crisis 1929 — 1933)

Thap nién 50 - 60, phat trién manh tai My va Chau Au
Thap nién 70 — 80, lan rdng trén thé gi&i

Giai Kinh té hoc twéng nh& NOBEL (giai NOBEL kinh té) nam 1969,
1980, 2000, 2003, 2009

Pau nhirng ndm 90, xuat hién & Viét Nam
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4. DINH NGHIA MON HOC

- Kinh té lwong la do Iwdng kinh té

- Phan tich vé mat lwong v&i cac hién twong kinh té dwa trén sw
phat trién m&i nhat vé ly thuyét va cic quan sat thwc te, théng qua
cac phwong phap suy doan thong ké thich hop (P. A. Samuelson, T.
C. Koopmans — 1954)

- Kinh té lwong = Kinh té hoc + Toan + Thong ké v&i muc dich phan
tich kinh té. (Arthur S. Goldberger - 1964)

- Kinh té lwong 12 viéc ap dung thong ké toan véi so liéu kinh té dé
kiém chirng vé thuc nghi€ém cac mé hinh kinh té dworc cic nha
kinh té hoc dé xuat va tim ra |&i gidi bang so cu thé. (Gerhard
Tintner — 1968)

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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5. PHUONG PHAP LUAN
5.1 . Xuat phat véi gia thuyét kinh té

= ) M&zdau - GIO1 THIEU MON HOE, “7-’\‘4.

John Maynard Keynes (nam 1936): Theo luat tam ly co’ ban, con
ngw®i c6 hanh vi, nhw 1 qui tac va dwdi géc do trung binh, ting
tiéu dung cua ho khi thu nhap cuia ho tang lén, nhwng khong
nhiéu bang murc gia ting trong thu nhap (ceteris paribus)

5.2. Xay dwng mé hinh Toan kinh té

C.=a+b.Y;, (a>0, 0<b = MPC<1)

5.3. Xay dwng mo hinh KTL

C=a+b.Y; +u,

ongThanCong.com
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5. PHUONG PHAP LUAN
5.4. Thu thap sO liéu (nguon World Bank — 2000)
2> ‘ ‘
Nim | CONS -Tiéu dung (ty ddng), 1989 GNP (tj ddng), 1989
1986 22868,9603 24026,99916
1987 23611,90334 24888,00098
1988 2425597217 26165,99917
1989 26849,89997 28092,9994
1990 27760,77523 29526,00061
1991 26118,36511 31285,99888
1992 27123,60912 33990,99991
1993 30853,19581 36735,00169
1994 32834,66078 39982,00319
1995 36638,75438 43797,0026
1996 41190,21746 47888,00207
1997 41349,56719 51790,87313
1998 43126,1449 54794,74618
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5. PHUONG PHAP LUAN

5.4. Thu thap soO liéu (ngudn World Bank — 20
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Vi du: Caenganh céng nghiép An D6, 1958 (Basic Econometrics — Gurajati)

Nganh cong nghiép (Industry)

Niing suat lao dong

Tién lwong thue té

(VA/L) (W)
L.da mi (Wheat flour) 40.33824 19.33081
Pwong (Sugar) 32.4435 17.34319
Son (Paints and varnishes) 54.61999 22.55146
Xi mang (Cement) 38.89633 20.84471
Kinh va Thiy tinh (Glass/glassware) 25.3328 17.6847
Po gom (Ceramics) 28.26997 19.57983
G6 dan (Plywood) 30.90135 16.92345
Dét bong (Cotton textiles) 27.54442 21.95072
Dét len (Woolen textiles) 33.32141 20.25902
Hoéa chat (Chemicals) 48.53572 21.99687
Nhom (Aluminum) 41.71664 21.93536
Sit thép (Iron and Steel) 43.44953 25.16867
Xe dap (Bicycles) 38.86523 = | = 22.25352
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5. PHUONG PHAP LUAN
5.5. Uéc lwong cac tham s cua mo hinh

Str dung phwo'ng phap binh phwrong nhé nhat thong thwdng
(Ordinary Least Squares) v&i sw ho tro’ clla cac phan mém, thu
dworc ket qua wére lwong:

RN
CONS =6375,008 + 0,680.GNP

W&c lwong (tiéu ding toi thiéu) a = 6375,008
U'éc lwong (xu hurdng tiéu diung bién) b = 0,68

Xu hwérng tiéu dung bién ciia nén kinh té Viét Nam trong giai doan
1986 dén 1998 1a MPC (Marginal Propensity to Consume) =
0,68. H& sO nay cho biét GNP ting 1 nghin ty thi tiéu dung dan
cw VN ting 0,68 nghin ty va ngworc lai (diéu kién cac yéu to

g.CoNy m/taili eudientucntt
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5. PHUONG PHAP LUAN
5.6. Danh gia két qua wéc lwong

- M® hinh dworc Iwa chon d3 thich hop chwa? Dang ham tuyén tinh
dworc st dung c6 thich hop khéng? Kiém dinh va diéu chinh mé
hinh

- Két qua wéc lwong phu hop hay khéng phu hop véi ly thuyét kinh
té? Kiém dinh gia thuyét vé hanh vi tiéu dung ctia ngw®i dan VN

Three golden rules of econometrics are test, test and test

- P. A. Samuelson -

All models are wrong but some are useful

com/tailieudientucntt r E D D ~w
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PHUO'NG PHAP LUAN

5.7. Dw bao va dé xuat chinh sach

Dw bao hanh vi tiéu dung cua ngw®i dan VN khi cé thong tin cua
GNP.

Nhan tr thu nhap (income multiplier) M = 1 = 3125

1 MPC
cho biét khi dau tw 1 nghin ty c6 thé dat dwo'c mipc thu nhap I3
3,125 nghin ty

Str dung bién tiéu dung dé diéu khién phat trién kinh té: kich cau
tidu dung trong nwéc 1én 10 nghin ty, ta c6 thé dat dwo'c GNP =

5329,3658 ty NS - 6375 008

0

0,68

y'

nm——v 4


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

%

i\

(o)

\ oA
y.

‘-
9

O,

¥
-

B

: Médau-GIOI THIEU MON H

Ly thuyét hodc gia thuyét kinh té

I

Lap md hinh toan kinh té

Lap mé hinh kinh té lwong

Thu thap sé liéu

I

Uéc lwong tham sb

A 4

Kiém dinh gia thuyét

} !

Xay dwng lai mé hinh Giai thich két qua
+
v v

Quyeét dinh chinh sach Dw bao
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Thank for your attention
Q&A


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

