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Chuong 1. M& dau

Chuong 1. M& dau

Kinh t& luong 13 kinh t& hoc thuc ching.
Econometrics — Pragmatic Economics

Trong chuong ndy, ta s& nghién ctu khai niém kinh t& luong,
phuong phédp luin nghién citu va cic khai niém cia moén hoc kinh
té lugng.
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Chuong 1. M& dau
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Chuong 1. M& dau

1. Khai niém Kinh t& luong

KTL nghién ctu nhitng méi quan hé Kinh té& - X3 hoi théng qua
viéc xay dung, phan tich, danh gid cdc md hinh dé cho ra IGi gidi
bing sb, hd tro viéc ra quyét dinh
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Chuong 1. M& dau

KTL str dung két qua cta

o Ly thuyét kinh t&
e M6 hinh to4n kinh té
e Thbng ké, xac subt
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Chuong 1. M& dau

2. Phuong phap luan

2.1. D3t luan thuyét vé vin dé nghién ctu

e Xac dinh pham vi, ban chit, tinh chAt cla cic dbi tugng va mbi
quan hé giira ching.
e X4c dinh mé hinh Iy thuyét kinh t& hop ly.
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Chuong 1. M& dau

2.2. Xay dung mé hinh kinh t& toan

o M3i dbi tuong dai dién bdi mdt hodc mét sb bién sb.

e M&i mdi quan hé: Phuong trinh, ham s6, bat phuong trinh. ..
e Gi3 tri cic tham s6: cho biét ban chat moi quan hé.
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Chuong 1. M& dau

2.3 Xay dung mé hinh kinh t& lugng tuong iing

e M5 hinh kinh t& todn: phu thudc ham sb.
e Mb hinh kinh t& luong: phu thudc tuong quan va hdi quy.
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Chuong 1. M& dau

2.4. Thu thap sb liéu

e Sb lidu duoc ding : tir théng ke.

| A\

2.5. Uéc lugng cac tham sb clia md hinh

e V6i bd sb lieu x4c dinh v3 phuong phdp cu thé, két qua uéc
lugng la nhitng con s6 cu thé.

\
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Chuong 1. M& dau

2.6. Kiém dinh mé hinh.

e Bing phuong phap kiém dinh théng ké: kiém dinh gia tri cac
tham sb, ban chit méi quan hé

o Kiém dinh tinh chinh xac ctia md hinh.

e Néu khéng phi hop: quay lai cic buédc trén.

e Bién d8i, xay dung mé hinh méi d& c6 két qua tbt nhit.
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Chuong 1. M& dau

2.7. Du bdo

e Dua trén k&t qua duoc cho 13 tbt: du bdo v& mbi quan hé, vé cic
doi tugng trong nhitng diéu kién xac dinh.

2.8 Didu khién va dé& xuit chinh sich

e Dua vao két qua phan tich cia md hinh ma dé xult chinh séich
kinh t&.
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Chuong 1. M& dau

3. Vi du: Nghién ciiu tinh quy ludt cida tiéu dung

3.1. Xay dung luan thuyét kinh t& vé tiéu diing

Tiéu dung sé tang khi thu nhdp tang lén nhung khong thé tang
nhiéu b3ng miic ting cla thu nhap.
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Chuong 1. M& dau

3.2. Xay dung mé hinh kinh t& todn tuong tng
Ky hiéu:

Y: tiéu dung, X: thu nhap

Gia thiét Y phu thubc tuyén tinh theo X:

Y = p1+ BX

0<pr<1
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Chuong 1. M& dau

3.3. Xay dung md hinh kinh t& lugng tuong tng

Y: = 51+ B2 X; + u;

trong dé u; |a sai s6 ngau nhién.

Phain’' Van'Khanh KINH TE LUONG - ECONOMETRICS


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

Chuong 1. M& dau

Téng mic tiéu dung ca nhan (Y ) va t8ng mic thu nhap gop
GDP ( X ) clia My gia doan 1980 — 1991 ( don vi : ty USD ) tinh
theo gid cb dinh n3m 1987.
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Chuong 1. M& dau

3.4. Thu thap sb lidu

Nam Y X

1980 | 2447.1 | 3776.3
1981 | 2476.9 | 3843.1
1982 | 2503.7 | 3760.3
1983 | 2619.4 | 3906.6
1984 | 2746.1 | 41485
1985 | 2865.8 | 4279.8
1986 | 2969.1 | 4404.5
1987 | 3052.2 | 4539.9
1988 | 3162.4 | 4718.6
1989 | 3223.3 | 4838.0
1990 | 3260.4 | 4877.5
1991 | 3240.8 | 4821.0

Bang 1.1. Dit liéu vé tiéu ding va thu nhap
Ngudn: Bdo cdo kinh té clia téng thong My nam 1993.
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Chuong 1. M& dau

3.5. Uéc lugng méd hinh

Dung phuong phap BPNN ta c6 két qua uéc lugng nhu sau:
b1 =—-231,8 [, =0,7194

Uéc lugng cla ham tiéu dung:

Y; = —231,8 + 0,7194X;
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Chuong 1. M& dau

3.6. Kiém dinh mé hinh

Ho:B2=0
H1:5, >0
Ho: =1
H1: B8, <1

Ho: M6 hinh c6 dang tuyén tinh
Hi: Mb hinh c6 dang phi tuyén
Kiém dinh: kiém ching lai mdé hinh hodc ly thuyét kinh té.

_— v
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Chuong 1. M& dau

3.7. Du bao

Ching han c6 co s dé cho ring GDP cia M§ vao n3m 2015 I3
10000 ty USD. Liic d6 c6 thé tim dusc mét du bdo diém cho Téng
miuc tiéu dung cd nhan cia My vao nam dé la:

Y5015 = —231,8 4+ 0, 7194 x 10000 = 6962.2 ty USD.

Tu dé c6 thé xay dung tiép cic du bdo bing khodng tin cay.
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Chuong 1. M& dau

3.8. Diéu khién hosic dé& xuit chinh sich.

Ch3ng han chinh phi My tin ring néu c6 dugc tng mic tiéu diing
ca nhan 13 4000 ty USD thi s& duy tri duoc ty 18 thit nghiép &
mic 6,5%. Tir dé dé duy tri dugc ty 18 thit nghiép néi trén can
phdi cé dugc GDP la:

GDP = (4000 + 231,8)/0, 7194 = 5882 ty USD.
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Chuong 1. M& dau

4. S6 lieu dung trong KTL

4.1. Phan loai

e S6 liéu theo thai gian.
e SO liéu theo khong gian.
e SO liéu chéo.
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Chuong 1. M& dau

4.2. Ngudn gbc

e Diéu tra
e Mua
e Tir ngudn dugc phat hanh : Nién gidm théng ké
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Chuong 1. M& dau

4.3. Tinh chit cla sb liéu

e S6 liéu ngAu nhién phi thuc nghiém.
e Phu hgp muc dich nghién ciiu.
Cha y: Dac diém chung cla cac sb liu kinh t& x3 hoi 13 kém tin cly
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Chuong 1. M& dau

Bai 2. CAC KHAI NIEM CO BAN
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Chuong 1. M& dau

1. Phan tich hdi qui — Regression Analysis

1.1. Dinh nghia
Phan tich hdi qui 13 phan tich mbi lién hé phu thubc giita:

- mdt bién goi 13 bién phu thudc (bién dugc gidi thich, bién néi
sinh)

- mdt hodc mét sb bién khic goi I3 (céc) bién giai thich (bién doc
|ap, bién ngoai sinh, bién hdi qui).
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Chuong 1. M& dau

1.2. Vi du: Tiéu dung va Thu nhap.

- Bién phu thudc (dependent variable) ky hiéu 13 Y: Tiéu dung

- Bién giai thich( Explaine variable(s)) / hoi qui (regressor(s)) ky
hiéu 13 X: Thu nhap, hodc X, X3-

- Bién gidi thich nhan nhitng gia tri xac dinh, trong diéu kién dé
bién phu thudc la mét bién nggu nhién.
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Chuong 1. M& dau

Phan tich hdi qui nghién ctu mbi lién hé phu thudc giita bién phu
thudéc Y ma thuc chat Ia mét bién nggu nhién, phu thudc vao cic
gia tri xac dinh cta (c4c) bién giai thich.

X = X,' — (Y|X,)
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Chuong 1. M& dau

1.3. Muc dich hdi qui

e Udc lugng trung binh bién phu thudc trong nhiing diéu kién xac
dinh clia bién giai thich.

e Uédc luong cac tham sb.

o Kiém dinh vé& mbi quan hé.

e Du b3o gié tri bién phu thudc khi bién gii thich thay déi.
(*)H&i qui : qui v& trung binh
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Chuong 1. M& dau

1.4. So sanh véi cac quan hé todn khac

e Quan hé ham sb: y =f(x)
e Quan hé tuong quan: p(x,y)
e Quan hé nhanqua X — Y — X
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Chuong 1. M& dau

2.Mb hinh hdi qui t8ng thé (PRM: Population Regression
Model).

- T(“;ng thé : toan bd nhitng ca thé mang diu hiéu nghién ctu.
- Phan tich hoi qui dua trén toan bo tdng thé.
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Chuong 1. M& dau

2.1. Ham hdi qui t8ng thé (PRF: Population Regression Function).
E(Y[X) = £(Xi)
Ham hdi qui téng thé c6 dang tuyén tinh
E(Y/Xi) = b1+ BX;

Ham hdi qui téng thé cho biét mbi quan hé giita bién phu thudc va
bién gidi thich vé mit trung binh trong tong thé.
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Chuong 1. M& dau

2.2. Phan loai

Ham hdi qui téng thé duoc goi 13 tuyén tinh néu né tuyén tinh véi
tham so.
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Chuong 1. M& dau

2.3. Sai sb ngAu nhién.

- Xét gid tri cu thé Y; € (Y|X;), théng thudng Y; # E(Y/X;)

- D3t u; = Y; — E(Y|X;) : 1a sai sb ng3u nhién (nhiéu, yéu t& ngiu
nhién: random errors)

- Tinh chit ciia SSNN:

+ Nhén nhitng gid tri duong va am.

+ Ki vong bang 0: E(u;) = OVi
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Chuong 1. M& dau

Ban chit clia SSNN

SSNN dai dién cho tit ca nhiing yéu t6 khong phai bién gii thich
nhung ciing tac déng t6i bién phu thudc:

+ Nhing yeu t6 khéng biét.

+ Nhiing yeu td khdng c6 sb liéu.

+ Nhitng yéu t6 khéng anh hudng nhiéu dén bién phu thubc.

+ Sai sb clia sb lidu théng ke.

+ Sai léch do chon dang ham sb.

+ Nhitng yéu t&6 ma tic déng cha né khdng mang tinh hé théng.
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Chuong 1. M& dau

2.4. M5 hinh hdi quy téng thé

Gia st bién phu thudc Y chi phu thuéc mét bién gidi thich X.
Y = f(X,) +u;p Vi= ].,_N

Trong trudng hop tuyén tinh

Y=+ BXi+u Vi=1,N
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Chuong 1. M& dau

3. M6 hinh hdi quy m3u

- Khéng biét toan bd Tc“;ng thé, nén dang ctia PRF cé thé biét
nhung gié tri §; thi khong biét.

- M3u : mét bd phan mang théng tin clia tdng thé.

- W = {(X;,Y;),i = 1,n} dugc goi 13 mdt mau kich thuéc n, cé n
quan sat (observation).
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Chuong 1. M& dau

3.1. Ham hdi qui mau (SRF : Sample Regression Function)

- Trong m3u W, ton tai mdt ham s6 md t3 xu thé bién déng cua
bién phu thudc theo bién gidi thich v& mit trung binh, ¥ = £(X)
goi 13 ham hdi qui m3u (SRF).

- Ham hdi qui m3u c6 dang gibng ham hdi qui téng thé

Néu PRF c6 dang E(Yi| X)) = B1 + BoXi

Thi SRF 6 dang Vi = 1 + 5aX;
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Chuong 1. M& dau

Vi ¢6 vd s6 mau ngau nhién, nén c6 vd so gia tri cha 51 va B2 nén
B; la bién ngau nhién.
- V6i mot mau cu thé W kich thuéc n, §3; s€ la con s6 cu thé.
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Chuong 1. M& dau

- Théng thuong Y; # V., dite, =Y, — Y va goi |3 phan du
(residual).

- Ban chit cha phan du e; gibng sai sb ngdu nhién u;

Yi, 1, B2, ei 13 udc luong diém tuong ing ctia E(Y|X;), A1, B2, uj.
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Chuong 1. M& dau

3.3. M5 hinh hdi quy mAu

SRM: Sample regression model ,

Yi = P14+ B2Xi + €

V6i m8i m3u cu thé s& tim dusc mdt SRF tuong ting nén phai tim
mot uéc lugng tot nhat.
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Chuong 2. Udc lugng va kiém dinh mé hinh héi quy don

Chucng 2. Udc luong va kiém dinh md hinh hdi quy don
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Chuong 3. Mb hinh héi quy bai

Chuong 3. M6 hinh hdi quy bbi
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Chuong 4. Da céng tuyén

Chuong 4. Da cdng tuyén
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Chuong 5. Phuong sai cia sai sb thay déi

Chuong 5. Phuong sai cla sai sb thay déi
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Chuong 6. Tu tuong quan

ng 6. Tu tuong quan
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Chuong 7. Chi dinh md hinh

Chuong 7. Chi dinh md hinh
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