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o Ynghia ctia bién t& 1a cho biét lugng thay ddi tuyét
ddi ctia bi€n phu thudc Y khi bi€n doc 1ap X thay dbi
1 don vi. Khi AX rit nhd (AX — 0), gid tri bién t&
dudgc tinh xap xi 1a dao ham clia Y theo X, tic la:

. My, ~ dYldX = f (X) (3.3)

Ynghia ca hé s6 co gidn 1a cho biét thay ddi tuong
d6i (%) ctia Y khi X thay doi 1%. Khi AX rit nho
(AX-0), ta co:

Epc~ M_f(X)— =(dY/dX)(X/Y) (3.6
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3.1 NHAC LAI KHAI NIEM VE BIEN TE
HE SO CO GIAN
3.1.1 Kh4i niém bién t&
Gia st ta ¢c6 Y=A(X). Gia tri bién t& clia Y
theo X dugc tinh bing:
Myy = AY/ AX 3.1)
trong d6 ky hiéu AY chi lugng thay ddi tuyét
ddi clia Y, AX chi lugng thay ddi tuyét ddi
ctia X. Do d6 lugng thay ddi tuyét ddi ctia ¥
c6 thé dugc tinh bing:
AY =Myy AX (3.2)
\9 15/01/2007 /
4 , N
3.1.2 Khai niém hé s0 co gian
AYIY
B = axrx (3.4)
Do dé thay doi tuong doi ctia ¥ ¢6 thé dugc tinh bing:
1005Y EYX(IO(F) (3.5)
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Cau hoi:
e 1)bién t&€ c6 phu thudc don vi do clia bién ?
* 2)hé s8 co gidn c6 phu thudc don vi do clia bién ?

e Cdc dang ham 2 bién thong dung:

CAu hoi:

e Cin ctf vao yé&u t§ gi, cdt ndo (trong bang & trén) dé
ta bi€t khi ndo ding %, khi nao dung don vi?

4 N
Thgi | Dowghin | Binid | Dinvarnebiénsé |y { ngi i
o glin I mlgéf
Toyéntinh | F=asfil | NEY BNy | Khi Xthng 1 den v i T thay
fidn v,
Tuyénrinhlg | lF=uefind| BEVK) | 100AT/F=R100, AVY) | B K X vl 1% thi I thay i B
(log kép) (%),
Lopln | it |7 | IODAT=(O)AN | Y K X ting 1 den v i T thay i
1005 ).
Livlog | TsusfboX | BLE) | AISUAODN(O0ARY) | ) | Kb X dhog 1% o ' iy i
(B100) dan v,
Nahich déo - 1 U1E) | (ATT=iUATYAR) | -pL)
@ I
" N

32 MO HINH HOI QUY QUA GOC TOA
b0

Ham hoi quy qua goc toa do c6 the viét
dudi1 dang:

PRF:{EW )=B% . SRF {H“ 6
Y=+ Y=+
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Theo ndi dung clia phuong phip OLS, ta
can tim 4 sao cho :

J(B)=Z @ =30 -px)* —> min
Diéu kién can:

7 (4)=320v - )% =0

- ﬂzz (3.8)
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I ~
Cau héi:
e Ham hdi quy qua gdc toa dd va khong qua goc toa do
khdc nhau bdi thanh phin gi?
o )
I ~
Ngoai ra, ta cling chirng minh dugc:
varf) =ZXz (3.9)
/ 2 / .
Trong d6 o° dudc udc lugng boi
12
DL (3.10)
n-1 n-1
[ e

P3di v6i md hinh hdi quy gdc toa do, néu 4p

dung cong thic tinh hé s8 xdc dinh r =1-FS
TSS

thi R* c¢6 th€ 4m, ma R* am thi khong c6 y
nghia. Do d6 ngudi ta ¢c6 gidng dua ra cdc hé
s0 mdi thay th€ R> ma vin thda tinh chat 1a
gid tri clla n6 ludn nim trong khodng [0,1].
Mot s6 hé s méi la:
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a) - BRI (3.11)

b) R;:l—zRsz (3.12)

) R=(R) (3.13)
\6 15/01/2007 /
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Luu § ring ta khong so sdnh truc ti€p gr,, &,
r vOi R* dugc do cong thic tinh khic nhau.

Phan mém Eviews tinh R* theo cong thitc
R’=1~(RSS/TSS).

° 15/01/2007
\S /

4 N
Khi ndo dung hdi quy qua gc toa d¢:

1y thuy€t: phai dya trén co s& Iy thuyét kinh t€ hodc c6
mot sy tién nghiém rdt manh.

-thuc t&: phdi ding mo hinh ¢6 tung do goc (hdi quy
khong qua goc toa do). Roi ki€m dinh gid thiét hé s ho
quy tng vdi hé s0 chin bing 0 hay khdc 0. Néu ta chap

nhin gi4 thiét hé s0 chin bing khong thi s& diing hoi quy
qua goc toa do.

@ 15/01/2007
\S /

Mot vi du cia mo hinh hdi quy qua goc toa do 13 ¢ng dung md
hinh dinh gid tai sdn vdn (CAPM-Capital Asset Pricing Model)
clia ly thuyé&t danh muc dau tu hién dai, trong d6 phan bu dip
rii ro dugc biéu dién dudi dang cong thic sau:

(ER -1/ )=B(ER,-T/)
véi:Er 12 suat sinh 1gi ky vong cla chitng khodn i,er, 12 suat
sinh 1¢i cta danh muc diu tu thi trudng, r, 12 sudt sinh Igi clia
diu tu khong rii ro, g goi 12 hé sd Beta, mdt cong cu do ludng
cho nhitng i ro c6 tinh hé théng — nghia 13 nhitng rii ro khong
th€ loai trlr bing cach da dang héa dau tu. Pay ciing 1a cong cu
thé€ hién sy lién hé giffa suat sinh Igi cia mot loai chitng khodn
véi thi trudng.
(ER -r,) : phan b trif rdi ro mong dgi cla ching khodn i .

ER —r.) : phAn bul triy rdi ro mong dgi cla thi trudngom
©® ()i g d¢ | rudnga

" 3.3 MO HINH TUYEN TINH LOG h
Xét md hinh hdi quy mii:
Y, =yxFe
mo hinh nay khong tuyén tinh theo tham s& va bi€n s6.
Ta c6 thé chuyén vé dang sau:
InY, =lny + BInX; +U,
bit a=Ilny, m6 hinh trd thanh
InY, =a + BInX; +U, (3.14)
Ta thu dugc md hinh tuyé&n tinh theo tham s& a, B. Néu
céc gia thi€t cia md hinh hdi quy tuyén tinh dudc thda
min, ta c6 thé wdc lugng cic tham s ctia mod hinh sit
dung phuong phdp OLS bang cdch dit :
@ Y =InY, ; X =InX, s
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4 R N
Khi d6 ta vi€t lai ham hdi quy & dang quen

thudc:
Y et 4

Mo hinh nay goi la mo hinh log-log, log kép hay
tuyén tinh log. Pdc di€ém clia mo hinh tuyén tinh
log 13 hé s géc P biéu thi hé s6 co gidn cla Y
ddi v6i X, nghia 13 cho bi€t phin trim thay doi
ctia Y du6i 4nh hudng phin trim thay ddi (nhd)
clia X. MO hinh ndy con goi 1a mé hinh hé s6 co

o~ A A
@glan khong doi. s

s ~
3.4 MO HINH BAN LOGARIT (SEMI LOG)

la md hinh c6 mot bi€n xudt hién dudi dang
logarithme.

— N&u bién phu thudc xuat hién dudi dang logarithme
thi goi 12 mo hinh log-lin. Lin 12 vi€t tit cla o linear

— N&u bién doc 1ap xuat hién dudi dang logarithme thi
goi la mo hinh lin-log.

Tém lai : bén nao c6 log thi goi 14 log, hdng c6 log thi
goila lin !

@ 15/01/2007
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/3.4.1 Mé hinh log-lin
Nghién cttu cdng thitc tinh 13i sua't gop:
Y, =Y, (1+r)
Vé6i r 1a toc do ting trudng gdp theo thdi gian cta Y.
Chu y ring khi st dung ky hiéu ¢ thay cho i, ngudi ta
dic biét quan tAim dén y&u t6 thdi gian (c6 thé 1a theo
nim, qui hay thiang). Y, chi gia tri cia bi€n phu thudc
tai thoi di€m =0, Y, 1a gi4 tri cia Y tai thdi diém 7 nao
deo.
Né&u 14y logarit hai v&, ta dudc:
InY, =InY, +tin(1+r)
bit: o = nYy; B = In(1+r), va dua thém yé&u t6 ngiu
nhién, ta dua dudc vé dang hdi quy tuyé&n tinh:
() InY,=a+ Bt + U, (3016))

7 S
Chii § : Chiing ta can hi€u rd suf khdc biét
gita md hinh log-lin vd m0 hinh xu hudng

tuyén tinh.
Mb hinh xu hugng tuyén tinh duge bicu dién
dud1 dang:

Y =a+pt+U (3.17)
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3.4.2 Mo hinh lin-log
Trong trudng hop ta quan tAm dén lugng
thay doi tuyét doi cda bien phu thude khi
bién doc 13p thay ddi 1%, thi st dung mo
hinh lin-log nhu sau;

Y =a+inX +U (3.13)

o 15/01/2007
\S /

/3.5 MO HINH NGHICH PAO )

Bié&n phu thudc c6 quan hé véi nghich ddo cla
bi€n doc 1ap bi€u dién dusi dang md hinh nhu
sau:
Y‘=a+ﬁ[xilj+u‘ (3.19)

Pic di€ém ctia mo6 hinh nghich d3o 1a khi bi€n
doc lap X ting vo han thi 4 ti€n vé 0, khi d6
bi€n phu thudc Y sé& ti€n vé gid tri o, gid tri nay
duoc goi 1a gid tri tiém can ngang. N&u B > O thi
Y 1a ham gidm theo X, trong khi néu B < O thi Y

15/01/2007

3h€1m ting theo X, khi Y bing O thi x=-g/a.
.

AT (AFC)

a>0,p>0
0 » X (San lugng)

Hinh 3.1: D thi biéu dién quan hé gitfa AFC vi sin ludng.
@ 15/01/2007 /

%
" N
ty 16 thay ddi
tién uong (1)
f>0,0<0
N
0 . >
chﬁt nghiép (X)
o

Hinh 3.2: Budng cong Phillips.
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& Y (chitiéu cia mét loai hing)

Bio hoa
ol
Ngudng X (thu nhip)
0 —pia "

Hinh 3.3: Bu@ng cong Engel.
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(" 3.6S0 SANH R? GIUA CAC MO HINH R

Ta da bi€t riing hé s6 xdc dinh R” thé hién mitc do phi
hop clia ham hdi quy, do d6 trong trudng hdp c6 nhiéu
ham hoi quy khic nhau thi vin dé ditra 12 ta nén chon
ham hdi quy nao, néu dya trén tiéu chuidn R* 16n nhat.
P& so sdnh R? ctia nhitng md hinh hdi quy khdc nhau,
can thda cac diéu kién sau:

— Cling ¢& mau n.

— Cung s6 bi€n doc 1ap. N&u cic ham hdi quy khong
cung sd bién doc 1ap thi ta dung hé s& xdc dinh hiéu
chinh R?, dudc trinh bay trong chuong 4.

— Bién phu thudc xuit hién trong ham hdi quy cé ciing
@dgng, nhung bién doc 1ap c6 thé & cac dang khdcmhau. )
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4 N
e Luu y: hdi & chuong 1: thi du 60 ho gia dinh, ta c6
dd thi 1a dudng thing.
e Trong thi du nay (dudng cong Engel), dd thi 1a
dudng cong.
e Vay sy khac nhau gifta hai thi du Ia gi?
\\e 15/01/2007 /
4 N
e Y=a+bX (1)
* Y=a+bX? (2)
e InY=a+bX (3)
e InY=a+beX (4)
e Cdac md hinh nao so sianh R? tryc ti€p v6i nhau
dudc, cdic md hinh ndo mudn so sdnh dugc phdi
ti€n hanh quy ddi?
@ 15/01/2007 /
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Néu bi€n phu thudc xuat hién dudi dang khic nhau thi\
ta phai ti€n hanh bi€n ddi dua vé& dang c6 thé so sanh
dudc. Xét tinh huéng cu thé sau:
Gi4 st cn so sainh R* ctia md hinh tuyén tinh theo bi€n
va md hinh tuyé&n tinh log:
Y=0+BX +U 2.1)
InY=o"+B"InX +V (3.14)
Ta c6 thé van dung két qui da dudc chiing minh sau
day (cong thic 2.22) d€ quy ddi R* ctia mo hinh vé
dang tuong duong:

— Cdch I: quy d6i vé logarit.

Y=0+BX +U (2.1)

InY=o'+B InX +V (3.14)

a) Bu6c 1: thuc hién hdi quy mo hinh (2.1), tinh dudgc

Y,InY, [nY.

b) Budc 2: thyc hién hdi quy md hinh (3.14), tinh
R(23.14) .

&) Bude 3: tinh &, - L2009
) RInY.InY Z(In Y, )2 Z (In g’i )2

va so sanh vdéi

R(23.14) .

Trong do: Iny, =InY, —InY, ; Ing, =InY, —InY, .

4 N

@ 15/01/2007
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N N (Z Yi 9i)2
R™=(ry) =W (222)

@Cé ba cdch d€ thyc hién quy ddi: s
4 R N

— Cdch 2: quy doi vé antilog.

Y=0+pX +U (2.1)

InY=0'+B InX +V (3.14)

a) Budc 1: thuc hién hdi quy md hinh (2.1), tinh

Rey-
b) Budc 2: thyc hién hdi quy md hinh (3.14),
tinh nv, y=¢™,
c¢) Budc 3: tinh R, va so sanh vii R,.
@ 15/01/2007 /

-
— Cdch 3: tuong t nhu cdch 2, chi

khdc & cong thic tinh v duge dicu
chinh dé thu dudc udc lugng vitng clia
E(Y/X)).

@ 15/01/2007
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va
Chuén bi chuong 4:

e Chuong 4 dudc trinh bay dudi dang ma tran.

 Yéu cau sinh vién phai tu doc on tru6e ki€n thitc vé
ma trin § nha (trang 221-230, huéng dan rat chi ti€t)

» N&u doc c6 phan niao khdng nhd, khong hi€u thi héi
mdy em ndm nhdt, cac em sé& chi cho! (Trong viéc hoc
khong c6 su tu 4i chen vao!)

e N&u ai hdng nim vitng ki€n thic vé ma trin (hong
them doc 6n) thi s& hdong bi€t gi hé&t khi gidng vién
gidng! C6 khi con “tdu hda nhip ma” nita! Pdi véi
nhitng ngudi “ludi bi€ng” thi chi ¢6 trdi mdi ciu

dugc!
o

<http://kinhteluong.ungdung.googlepages.com
<http://xacsuatthongke.googlepages.com
“http://phamtricao.googlepages.com
swww37.websamba.com/phamtricao
“www.phamtricao.web1000.com
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