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Chwong trinhthoc = ——+

" Chwong mé diu: Tong quan vé Kinh t& lwong

" Chwong 1: Nhitng van dé co ban trong m6 hinh hoéi qui don

" Chwong 2: M6 hinh héi quy hai bién, wdc lwgng va kiém dinh gia thuyét
® Chuwong 3: M6 hinh héi qui boi

" Chuwong 4: Hoi qui theo bién gia

* Chuwong 5: Pa cong tuyén

® Chwong 6: Phwrong sai sai s6 thay doi

" Chuwong 7: Ty twong quan

" Chuwong 8: Lwa chgn mo hinh va chi dinh mo hinh
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1. TS.Pham Thi Thing chi bién: Gido trinh kinh t& lwong, NXB Tai chinh, 2009.

2. TS. Pham Thi Thang: Kinh t&€ lugng, cau héi, bai tip va thuc hanh, NXB Tai
chinh, 2010.

3. TS. Nguyen Thi Thay Quynh: Bai tap kinh t& liwrong, NXB Tai chinh 2017.

4. Slide bai giang Kinh t& lwgng, Hoc vién Tai chinh.
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Tai lid khao
" Nguyen Quang Dong, Bai giang Kinh té& lwgng, HN 2012.

" Vii Thiéu, Nguyén Quang Dong, Nguyén Khac Minh: Kinh té lwong, NXB
Khoa hoc ky thuat, 2001.

" Nguyén Khac Minh: Cac phuong phap phan tich va du bao trong kinh té,
NXB Khoa hoc ky thuat, 2002.

" Nguyen Cao Vin, Bui Dwong Hai: Kinh té lwong (Huwéng dan 1y thuyét va
giai bai tap), NXB Tai chinh, 2009.

" Basic Econometrics, Damodar N. Gujarati, 1995.
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AN me An tich'Kinh tée |
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" Lich st ra doi ctia Kinh té lwong

N\

® Kinh té lwong 1a gi

——

" Phuwong phap luan
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. Lich str ra d&i cia Kinh té lwong——

~ @ Vao khoang nhitng nim 1930

® Cudc khiing hoang kinh té 1929-1933 da lam tan ra tu twdéng “tw do kinh t&”.

® Cac nha kinh t& hoc no luc dé€ ly gidi nguyén nhan ctia cudc dai khing
hoang va tim cach khac phuc né.

® Cac nha kinh té tim cach st dung cac phuwong phap thong ké dé do lwong va

kiém dinh cac hién twgng kinh té€ mang tinh quy luat.
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% Il Kinh te lwgnglagi —
|

2.1. Khai niem:

Thuat ngtr tieng Anh: Econometrics = Econo + Metrics
= “DPo luong kinh t&”

= “Kinh t€ luvong”

U \A

“Kinh t€ lrong la mén khoa hoc st dung cac cong cu toan hoc dé cang cd v
mat thwe nghiém cho cac ly thuyét kinh té”.
® Thuat ngt® Kinh té€ lwong dwoc Ragnar Frisch st dung lan dau tién vao

khoang nhitng nam 1930.
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II. Kinh-te lwonglagi ——

® Ban chat: thwc chitng cho cac ly thuyét kinh t€ va qua d6 chiing minh hodc
bac bo cac ly thuyeét kinh té nay.
® Muc dich: tim ra cac két luan vé mat dinh lwong cho cac ly thuyét kinh té

trong diéu kién, hoan canh cu thé dé phuc vu cho viéc phéan tich, dw bao va

hoach dinh chinh sach.
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| Il. Kinh-té lwonglagi  —
|

2.2. Phan biét Kinh té lwgng va cac mon khoa hoc
e KTL va Ly thuyét kinh té (economic theory)
e KTL va Toan kinh té (mathematical economics)

e KTL va Thong ké kinh té€ (economic statistics)

® KTL va Tin hoc (computing)
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Il Kinh te lwgnglagi —
mai Kinh t€ lugng
* Kinh t€ lwgng ly thuyét (theoretical econometrics): Dé cap dén cac phwong
phap d€ do luong moi quan hé kinh t& bang mo hinh kinh t& liwong. N6 cha
yéu dwa vao Thong ké toan.
* Kinh té lwong ting dung (applied econometrics): St dung cac cong cu cua

Kinh té lwong ly thuyét dé nghién cttu vé cac van dé ddc thu khac nhau

trong Iinh v kinh té va kinh doanh.
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1. Phwwong phap luan caa kinh té lweng
g

" Bwdc 1: Néu ra gia thuyét vé cac van dé kinh té

" Budc 2: Xay dung mo hinh toan hoc

" Budc 3: Xay deng mo hinh kinh té luwgng

" Budc 4: Thu thap so liéu

" Budc 5: Udc lwgng cac tham s6 caa mé hinh Kinh té lwgng

" Buwdce 6: Kiém dinh cac gia thuyét cia mé hinh

" Budc 7: Du bao trén co s mo hinh di dwoc kiém dinh

" Budc 8: Str dung mo hinh dé dé xuat hoac ra cac quyét dinh kinh té
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Il. Phwong phap luan'ctakinh té lwong
g |

" Buwdc 1: Néu ra gia thuyét vé cac van dé Kinh té

® Luan thuyét vé tiéu dung ctia John Maynard Keynes: “Mot ca nhan sé tang
tieu dung khi thu nhap tang len tuy nhién mtrc tang caa tiéu dung sé nho
hon mtc tang cua thu nhap”.

® N6i dung cta luan thuyét: Ham tiéu dung C = C, + MPC.Y;.

trong do: 0 < MPC <1, MPC la mtrc tieu dung can bién.

e Ly thuyet kinh t€ xac 1ap quan hé vé mat dinh tinh gitta tiéu dung va thu
nhap. Pong thoi xac dinh chiéu tac dong gitra hai bién.
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Il. Phwong phap-luan cta kinh te lwong
et

= Bu6c 2: Xay dung mo hinh toan hoc

Goi: Y = chi tieu cho tieu dung(consumption expenditure)
X = thu nhap (income)
Ham tieu dung cua Keynes (Keynesian comsumption function):
Y=+ B,X
Trong d6: B, B, 1a cac tham sO (parameters)
B, 1a hé s6 chan (intercept coefficent)
B, 1a hé s0 goc (slope coefficent)
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Il. Phwong phap-ludn cuakinh té lwong
el

" Buw6c 3: Xay dung mo hinh kinh té lwong

M0&i quan hé gitta mttc tiéu diing va thu nhap véi gid dinh dwoc biéu dién
dwdi dang ham tuyén tinh, khi d6 mo6 hinh kinh té€ lvong twong tng:
Y =By + B X+U;

U. goi la sai s6 ngau nhién (disturbance).
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Il. Phwong phap luan cuakinh té lweng
g U

" Budc 4: Thu thip s6 liéu

SO liéu cua nudc My, thoi ky 1960 — 2005 vé cac bién so:
X = GDP (ty USD)
Y = tong chi cho tiéu dung ca nhan (ty USD)

Nguon s0 liéu: N.Gujarati - C. Porter, Basic econometrics, 2009, bang 1.1, trang

6.
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Il. Phwong phap luan caa kinh té lwong
el

" Budc 5: Udc lwgng cac tham s6 caa mé hinh Kinh té lwgng;

® St dung cac phuwong phap wéc lvong dwa trén ky thuat phan tich hoi quy dé
wdc lwong cac tham sd trong mo hinh.

® D& c6 thé thiee hién cac wdc luong véi khdi lugng mau 16n can ¢b su tro
gitip ctla may tinh vdi cdc chuong trinh phdn mém ho tro nhu Excel, Stata,

SPSS, Eviews...
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Il. Phwong phap luan'ctakinh té lwong
g |

" Budc 6: Kiém dinh cac gia thuyét ctia mo6 hinh

* Kiém dinh cac gia thuyét do6i vdi cac tham s6 trong mo hinh
e Kiem dinh sy phu hop cia mo6 hinh dé xem xét mo hinh ¢6 phtu hop véi
thuee tién hodc c6 phit hop véi ly thuyét kinh t& hay khong.
¢ Kiém dinh viéc lwa chon mo hinh tra 1oi hai cau hoi sau:
« Néu ly thuyét kinh té la dung thi viéc kiém dinh cho biét m6 hinh la dung hay sai? Néu mo
hinh 1a sai quay tré lai bude 2 dé stra.
e Néu md hinh la dung thi viéc kiém dinh cho biét ly thuyét kinh t€ la dting hay sai? Néu sai

quay trd lai budc 1 xem xét lai ly thuyét kinh té€.
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I1l. Phuwong phWkinhW
|

" Budc 7: Du bao trén co s mo hinh da dwoc kiém dinh

® Néu nhi mo hinh phu hop véi ly thuyeét kinh té€ thi cé thé st dung mo hinh
dé du bao.

* Vi du: stt dung md hinh biéu dién m&i quan hé gitta tiéu dung va thu nhap
da duogc kiém dinh. C6 thé dwa vao cac phuwong an tang thu nhap khac nhau
dé dy doan cac mirc gia tang tiéu dung twong ting. Hoac tit khuynh huéng

tieu dung can bién dé du bao vé dau tw va cac du bao kinh té khac.
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. Phuong phap ludn'cua kinh té lwgng-——
|

" Bu6c 8: St dung mo hinh dé dé xuat, hoac ra cac quyét dinh kinh té

Dwa vao cac md hinh kinh t€ lwong thé hién quy luat vé moi quan hé gitra cac
bién kinh té va dwa trén két qua dw bao, cé thé dé xuat cac chinh sach co lién

quan.
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Cac thuatngircoban

Tiéng Anh Tiéng Viét
Econometrics Kinh té lwong
Theoretical econometrics Kinh té lwong ly thuyét
Mathematical econometrics Kinh t€ lvong ting dung
Parameters Cac tham s&
Intercept coefficent Hé sd chan hoac hé s6 tw do
Slope coefficent Hé s0 gbc
PRF - Population Regression Ham hoi quy tong thé
Function
PRM - Population Regression Mo hinh hoi quy tong thé
Model
Disturbance Sai s6 ngau nhién

SRF - Sample Regression Function Ham hdi quy mau
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