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HOm nay

= VE giang vién

= Kinh té lugng la gi?

= Hoc kinh t€ lugng va kinh té hoc
= SO liéu

= GiGi thiéu vé hoi quy tuyen tinh
= Doc bai cho bubi ti€p theo



Chuang 1. Mo hinh hoi quy 2 bién,
mot vai tu tong co ban
1.1. Kinh t€ lugng la gi?

The method of econometric research
aims, essentially, at a conjunction of
economic theory and actual
measurements, using the theory and
technigue of statistical inference as a
bridge pier.

(T. Haavelmo, 1944.)



Kinh té lugng la gi?

s KTL cd thé dinh nghia nhu su’ phéan tich vé
dinh lugng cac van dé kinh té hién thaGi bang
cac cong cu ly thuyét kinh t€, toan hoc va
suy doan thdng ké dugdc ap dung dé phan
tich cac van deé kinh teé.



Phucong phap KTL

Gia thuyét kinh té L

Very important.

But not covered in this course

Lap mo hinh toan

MO hinh kinh té€ lugng

DU lieu

—— T

Udc lugng va phéﬁ tich mo6 hinh KTL

=

(i€m dinh gié thuyé‘t

DU bao

Panh gié chinh sécl+




MOt vi du cua Viét nam

Van dé: T/d cung tién tdi gia tang gia ca khong 16n (ly
thuyét) (Tr. Q. Hung, V. H. Bao)

MO hinh: A In DDGP = 0,01 + 0,141 Aln M/Q
Se 096 2,85
R —square = 0,23, F = 8,11, D-W = 2,74

Aln P=0,0058 + 0,018 Aln M/Q
Se 2,22 1,47
R —-square =0,07,F=2,1/7, D-W = 1,15
A/h cung tién tGi lam phat I6n hon t/d tdi gia ca



Viéc hoc Kinh t€ hoc va Kinh té lugng

= Trong Kinh té€ hoc, ching ta thuGng lam viéc
vOi cac gia thiét va cac mo hinh:
= Xét hang canh tranh hoan hao ma ban san
pham y vdi gia p > 0 va c6 ham tong chi phi kha
vi 7T Y).
. V/d:myax 7(y)=TR(y)-TC(y)=py -TC(y)

= Giai phap

p=MC(y*)



Ng/c Kinh t€ lugng

= Cach KTL trong cudc song
= Xet MH Y =B, + B, X +u
= Gia thiét Ia

2.

3

= V/d: Tim ra uGc lugng tot nhat cua cac tham
sO dugc dua ra bai cac gt (Tudc [a mo ta su’ van
dong cua so lieu theo gia thi€t)

= V/d phu: Xac dinh tiéu chuan cho UL t6t nhat



SO liéu

= SO liéu tu’ nhiéu dang
= SO liéu dang vi m6 — Vi mo

= Nhung trong KTL, can quan tam
= SO liéu cheo

= S0 liéu chuoi thai gian
= S6 liéu hon hgp ca hai loai trén
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Growth In private consumption in Vietnam

1991-2003
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Inflation rates in US, Japan and Germany
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Source: Gujarati, Table 1.2 and own calculations



Nhuoe diém cda so liéu

= Hau hét cac so lieu khoa hoc XH la phi thuc nghiém nén
Co sai sO quanat hoac bo sot quan sat.

= SO liéu thuc nghiém ciing co sai so0 phép do.

= Mau thu dugc trong cac cudc diéu tra rat hac nhau vé
kich cG.

= Cac s6 liéu kt cd mirc tong hop cao, ko chop phép di sau

Vao dan vi nho.

= CA nhitng sb liéu thudc bi mat QD ko dé Iay dudc.



1.2. M6 hinh HQ tong thé

= TONg thé la gi?
= Cac ho gd Viét nam 2004 (ngay nao do)
= COng nhan Viét nam 2004 (ngay nao do)
= Cac sinh vién FTU

= Mau: mot nhdm tir tdng thé



Tong thé va mau

= Hau hét tong the chira nhiéu thuc thé, nén
ta can biéu dién

= Trung binh
= Phuong sai, dd Iéch chuan,
= Cac tong thé déu cé mau rut ra.

= Con ngudi thudng quén rang trung binh mau
khdng phai trung binh tong thé



Vi du

= TONg thé cd 60 gd.

= SO liéu co:

Y: chi ti€u cho tiéu dung trong tuan ($)

X: Thu nhap sau khi da tru thué ciia mot ho
gd ($)



Chi tiéu cho tiéu dung clia tong thé trong mot

tuan
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Bang gom:

= 10 nhom co thu nhap 80 — 260

= MOi cOt Ia phan bd chi tiéu trong tuan Y vdi
muc thu nhap da cho X, do la phan bo co
diéu kién cua Y vdi X da cho.

= Bang da cho Ia tdng thé nén dé dang tim
P(Y=85/X=100) = 1/6. Ta c6 bang XS cod dk:



P(Y|x)
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= NOi cac diém co toa dd (x, E(v/x))
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= NGi cac diém cd toa do (X, E(Y/X))
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E(YX)=f(X) goi la ham HQ tong thé (PRF),
cho biét gia tri trung binh cua Y thay
doi thé nao theo X.

Dana tuvén tinh la:

O Hé sO v do

= HE sO goc

= (HE sO chan)

= Ham hgtt dugc hiéu la tt d/v tham s6

cO thé khong tt d/v bién so



1.3. Sai s6 ngau nhién va ban chét ctia nd
» Gia tri ca biét cua Y khong phai bao gio cling
trung vdi E(Y|X), ma chung xoay quanh.
= Chénh |éch gilra gia tri ca biét va gia tri
trung binh Ia
u =Y —EY | X))
or

Y =E(Y | X)+u,



MO hinh hoi quy tuyén tinh
= Gt ki vong cd dk la tt, ta co

e

_ A\
= Thanh phan hé = Thanh phan
thong ngau nhién

= Thanh phan ngau nhién 13 chia khda trong
kinh té lugng.



