Chuong trinh giang day kinh t& Fulbright Kinh t& vi mé MO hinh IS-LM
Nién khoa: 2008-2010

Mo hinh IS-LM

1. M0 hinh IS-LM: cung cip co sé Iy thuyét tong cau
a. Gia sir: P co dinh, Kinh té déng
b. IS - can bang thi trwong hang hoa: I(r) = S(Y)
¢. LM - cin bang thi truwdng tién t&: L(i, Y) = M/P

2. Puwong IS: Cac két hop (Y, r) © thi truong hang hoa cin bing
Ba cach thiét lap IS:
a. Thi truong von vay:
Can bang thi truong hang hoa =>1=§
Puodng IS: nhitng két hop Y va r thoa I(r) = S(Y)
e MO0 hinh c6 dién: trong dai han (P linh hoat), I(r) =S(Y). Y ¢b
dinh, diéu kién can bang cho phép xac dinh véi r duy nhét thoa
e NéuP cb dinh trong ngan hanva'Y = ¥ : S=S(Y),
= I(r) = S(Y) > mdi gia tri Y s& tng voi gia tri cin bang khac
nhau ciiar. TY yéu cau I r dé tai lap can bang. Do véy, duong
IS ¢6 d¢ doc am

Mbi diém trén duong IS 1a
mot ket hop gitta Y var thoa
1=8

IS

b. Giao diém Keynes:
e Thi trwong hang ho4 trong ngin han (Y khong ¢ dinh)

E=C+I1+G ; E = chi tiéu du kién (ké hoach)
C=C(Y-T) : nhé lai MPC = [AC/A(Y-T)]<1
I=1( 1:) =1 ; lac nay, gid st r cho trude
G=G

Can bing: Y = E; ) )
chi ti€u thuce té (GDP thuc) = chi tiéu du kién (ké hoach)
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E 45 (Y =E)

E=C+I+G
_—

Té_li Y]

e Tai Ya: Y >E; ton tai tinh trang tang tdn kho ngoai du dinh ; .. doanh

nghiép giam san luong (vi vay Y )

Tai Yb: Y <E; ton tai tinh trang giam ton kho ngoai dy dinh ;
. doanh nghiép tang san luong (vi vay YT)

- Y, lacan bfmg on dinh
e Hinh thanh va di chuyén doc theo IS:

Diéu gi xay ra néu r tang (r, dén ,)?
1), . E dich xubng duéi, > 4 Y

E

Y=E
A =C+],+G
1
\ / _— E, = C+ L+ G
1
I
I I Y> Y, Y
Véi hai diém (Y1, 1)) va (Ya, 12) trén duong IS (Hinh v&)
Khir =1y, chi ¢6 Y, can bang thi truong hang hoa
Khi r =1, chi ¢6 Y, can bang thi truong hang hoa
> duong IS ¢6 do déc 4m
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r
I
I
IS
Y Y, Y

e Dich chuyén IS:
Cho trude r, cac yéu t6 1am thay doi gid tri can bang Y (thi truong
hang hod). Vi du, AG hay AT.
Téang G dich IS (Ién trén) sang phai; lam tang Y véi r cho trudc

E Y=E r
/Ez:C+I+ Gz
—
E1:C+I+ G]
I
- N\IS'(Gy)
| 1S°(Gy)
Y, Y, Y Y Y, Y

e D6 16n dich chuyén IS do luong nhu thé nao? .
Ghi chi: AG (hay Al c6 tac dong s6 nhén vao Y can bang img voi sy
dich chuyén theo phuong ngang cua IS.

Xét truong hop tang G: ‘ ,
> tang thu nhap (Y) mét lugng bang lugng tang G, nhung ti€p theo s&
la tang C mdt lugng bang MPC x AG. Roi1 tang Y va lai tang C mdt

luogng MPC(MPCxAG). ..
Cudi clng, tong ting Y 1a AY duogc xac dinh nhu sau:
AY = AG + MPCxAG + MPC(MPCxAG) + ... = — |
1-MPC
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S6 nhan chi mua hang ho va dich vu ciia chinh phu: A _ !
AG 1-MPC
Tuong tu, ta c6 s nhan thué: AY _ —MPC
AT 1-MPC

c. Phwong phap dai s6:
I(r) = S(Y) 1a phwong trinh dwong IS

e Gia st chiing ta c6 md hinh tuyén tinh va giai tim Y:

C=a+b(Y-T) :b=MPC<1
I=c—dr
. phuong trinh IS:c—dr=Y —-[a+b(Y-T)]- G; giditim Y:
Y=[a+c+ 1 G- b f]f(i)r
1-b 1-b 1-b 1-b

o K&t luan rit ra tir phuong trinh trén:
(1) IS ¢6 do doc am va phu thudc vao bva d (thuc chat 1a phu
thudc vao MPC va do nhay cua cau dau tu theo 13i suét): [kinh
té hoc cua do déc: Tr »> LI - 1Y]

v' bcanglén — thay ddi r c6 tic dong 16n hon dbi voi Y:
IS cang ngang

v' dcanglén — thay ddir c6 tic dong 16n hon dbi voi Y:
IS cang ngang
(2) Thay d6i G hay T s& dich IS mot khoang tmg véi s6 nhan thich
hop. [T G (4 T) s& dich IS sang phai; va két qua 1a TY tng
voi r cho trudc]

Ghi chu: chung ta c6 thé giai va tim r:
a+G-bT 1-b

= Y
d ( d )
3. Puwong LM . .
Cac ket hop (Y, r) > thi trudng tién t¢ cin bang
Hai céch thiet lap LM:

a. Tinh wa thich thanh khoén:

Can bang thi truong tién té: =L(1Y)

N

Gia str P khong d6i hay 14 hang s6, 7 =0, vivay 7°=0vai=r. .. ching ta
c6 the viét lai di€u kién can bang trong thi truong tién té nhu sau:

M
—=L(r, Y
2 (r,Y)
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e Thé hién bang hinh v& (Gia dinh P 13 hing sb; L(r, Y) v& tmg v6i Y
cho trudc)

r (M/P)®

Cho truéc Y =Yy, chi co 1
thoa can bang trén thi truong
tién té.

Do vy, (Y1, r1) 1a mét diém

I 8
\ nam trén dudng LM

L(YD)

M M/P
P

e Y ting > Dich chuyén L sang phai = tiang r = thé hién su di chuyén
doc theo duwong LM

r (M/P)® r
LM
) 1
/ LM co do
I L(Y2) I doc duong
L(Y1)

_ M/P Y, Y, Y

M

P

e Dich chuyén LM
Cho trude Y, cac yéu t6 1am thay ddi gia tri cAn bang r (thi trudng tién
t8). Vi du, AM. TM - dich LM xubng duéi (sang phai); két qua la
ung voi Y cho trude sé lam giam r.
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(M/P)’ _
f f LM(M,)
’ _
/. LM(M,)
I I§|
1 1
L(Y1)
. _ M/P Y, Y
MM
P P

b. Phwong phap dai so:
% = L(r, Y): phuong trinh dudong LM
e Gia sir ching ta c6 mé hinh tuyén tinh va giai tim r:
L(r,Y)=eY —fr

.. phuong trinh LM la:

=eY —fr ; gldi tim r

N

1 M e
= (=)= +(2)Y
= () )

e Chiing ta riit ra vai két luan tir phuong trinh nay:
(1) Puong LM c6 d6 déc duong va phu thudc vao e va f (cu thé 1a
phu thudc vao d¢ nhay cua cAu tién theo thu nhép va dj nhay
ctia cau tién theo 13i suét): [kinh té hoc vé do ddc: TY > TL

- Tr]

v e cang 16n (L dich 16n hon) — thay d6i Y co tac dong
16n hon do1 vé1 r: LM doc hon

v fcang 16n (L ngang hon) — thay d6i Y c6 tac dong nho
hon doi véi r: LM cang ngang
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(2) Thay d6i M/P s& dich LM. T (M/P) s& dich LM xudng dudi
(sang phai)

4. Can bang ngin han: IS = LM
e (Can bang dong thoi ca hai thi truong, hang hoé va tién té
e Giai hé phuong trinh dong thoi tim hé nghiém (Y, r)

T
LM(M)
T
IS(G,T)
Y Y
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