MO HINH KINH TE LUQNG DQNG:
MO HINH TU HOI QUI VA MO HINH
PHAN PHOI TRE

Pinh Cong Khai
Théang 05/2012

/ GIGI THIEU CAC MO HINH \
KINH TE LUONG BONG

Mo hinh tu hdi qui

Y, =a+ X, +¥, , +U,
MBS hinh phan phéi tré

Yi=a+ X + B X+ 65X 5+
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/ Vai trd cua do tré trong kinh té hoc

~

B, 14 s6 nhan ngan han (short-run multiplier)

,B ,Bi duogc goi 1a B; chuin hoa.

S V]

-

Yy=a+ X+ B X 1+ + L X +U,

Bo+ Byt ... 12 s6 nhén tirc thoi (intermediate multiplier)

Z:(:O'Bi =f,+ B, +..+ B, =B 1as6 nhan dai han hay s6 nhén tong.

/

-

Vai tro cua do tré (tt)

\

Bing 17.1 Uéc lrong phwrong trinh tién—gia’: mé tia phwong trinh gfu:
Thé doan miu: Qui I ndm 1955 dén qui IV nim 19659 may = 0

. 20 _
P =-0,146+§ oM
=

(0.395)
He s& [t] Hé sb [t] He sd [t]

mg 0.041 1.276 ms 0.048 3.249  mug 0.069 3.943
m; 0.034 1538 mo 0.054 3783  myo 0.062 3712
ms 0.030 1.903 mae 0.059 4305 s 0.053 3.511
ms 0.029 2171 mn 0.065 4673 mue 0.039 3.338
ms 0.030 2235 mys 0.069 4.795 myg 0.022 3.191
ms 0.033 2294 mys 0.072 4.694  Yom 1.031 7 870
ms 0.037 2475 maas 0.073 4468  Dowe 10.959 5.634
ms 0.042 2.798  mus 0.072 4202 omebil

R 0.525

se 1.0646

D.W. 2.00

Ky higu: P =ty 1€ thay do1 hé 56 giam phat GNP hang nam kép.
M =t 1 thay 45i M1B hang nam kép.

thang 10-1980, bang 1. trang 4.

Mzudn: Keith Smith Carlson, ‘The Lag from Money to Prices,” Review, Ngéin hang Dy trit lién bang St. Louis,
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Ly do cta do tré

Ly do tam ly
Ly do cong nghé

Ly do thé ché

- /

/ Cach tiép can Koyck ctia mo hinh \
phan phoi tré

Y, =a+ B, X+ X +..+ B X  +U,
Gia st B, =PBoA< v6ik=0,1,2,...,va0 <L <1 (ty I¢ giam)
Thay B, vao (1) ta dugc
DY, =a+ By X+ Bod KXoy T BoAKin o Ty
DAY,y = Ao+ A By Xy + PoA Ky + PoiKg oo F Aty
DY, Y =a(l 1) + B X + (U — Auyy)

k PYi=a(l -2+ X +A¥, +V, (v = U~ Zut—ly
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4 Mo hinh diéu chinh ky vong I
(Adaptive Expectation Model)

Y, =L, + Xt +U,
trong d6 Y = cau tién (s6 du tién thuc)
X*=13i suat dai han ky vong (khong quan sat dugc)

Giasit X, — X, =y(X,=X;,)  0<y<l hé s6 ky vong

X{ =X +@=p) X

- /

/ Mo hinh diéu chinh ky vong (tt) \

Y= Bo+ B [2X + (1 — NX* ]+ 4,
Y=ot By X + Bl —7) X* + U,
2V =yhotyf X+ L=V U — (11— Uy,

=Bt vB Xt (1 =PtV
trong do v, = u,— (1 — YUy,.
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Mo hinh diéu chinh riéng phan
(Partial Adjustment Model)

~N

-

Y =B, +B.X, +U,
trong d6 Y* = trir luong vén mong udc (khong quan sat duoc)

X = gid tri san lugng

Giasit Y, =Y, =Y t1=Y,_,) =1, 0<3<I (hé 6 didu chinh)

Y =8 +(1-3)Y,,

/

-

Mo hinh diéu chinh riéng phan(tt)

-

Yi=0 (Bot+ B X+ U) +(1-)Yy,
DY, =fy+ P X+ (L-09)Y; + ouy
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4 N

Uéc luong cac mé hinh tu hoi qui

Koyck:

Yi=a(l=2) + B Xy + AYiq+ (U — Auyy)
Ky vong diéu chinh:

Y=o+ B X+ (L= 9)Yeq + [u— (1= Puq]
Diéu chinh riéng phan:

Yy = 0By + 0B Xy + (L —0) Yy + Ouy

- /

4 N

U6c luong cac mo hinh ty hoi qui

C6 2 van dé uéc luong can xem xét

Su hién dién bién giai thich ngau nhién = udc lugng bi chéch va
khong nhat quan.

M& hinh Koyck: Cov (Y, U, — Au,,) = -1d°.

C6 kha ning c6 twong quan chudi

M& hinh Koyck: E(v; ,V;,) = -10?
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4 N

Phuong phép bién cong cu (IV)

IV nham khéc phuc van dé bién giai thich ngiu nhién (Y, ,)
Tim mot bién dai dién Z ¢ tuong quan chat voi Y, ; nhung
khong c6 tuong quan voi v,.

Liviantan d€ xuat sir dung X, ; lam bién cong cu

- /

/ Kiém dinh tinh ty twong quan \
trong md hinh tu hoi qui

Kiém dinh Durbin h (HO: Khong c6 twong quan chudi)

s n
~ \1_n[var(a,)]

. d
—1-2
- >

h~N(0,1)

Kiém dinh Breusche-Godfrey (kiém dinh nén tir Lagrance)
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4 N

Phan phdi tré Almon (da thirc)

Bi B:

B =a,+ai+a,i’

S \//!\ B =a,+ai+a,i’+a,i’

4 N

Phan phdi tré Almon (tt)

Yi=a+ X+ B X+ o+ B X+
Y = a+z:(:018ixt—i + Uy

Neu g =a,+ai+a,i’
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Phan phdi tré Almon (tt)

~

Y =a+ Z:(:o (a, +a,i +a,i°) X, +U,
K k . k .
Yo=a+a,y, X +a )y iX 42,y iPX
L=,
th = Z
ZZt = Z

Yi=a+a,L, +a, 2, +a,Z, +U,

K Chui y: Xéac dinh d6 tré k va bac m dya trén AIC va SIC

/

-

Kiém dinh nhan qua Granger

\

-

GDP — M hay M — GDP?

U6ce luwgng cap phuong trinh

GDR =>" M +> " B,GDR_; +u,

M, =D AM_ + ijlajGDPt_j + Uy,

Xac dinh d tré dua trén AIC va SIC
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Kiém dinh nhan qua Granger

~

C6 tinh nhan qua mot chiéu M — GDP khi cac a;#0coy
nghia thong ké, nhung cac d; khong c6 y nghia théng ké.

C6 tinh nhan qua mot chidu GDP — M khi cac o; khdng co ¥
nghia thong ké, nhung cac §; # 0 c6 y nghia thong ké.

C6 tinh nhan qua song phuong néu «; Va §; # 0 va co y nghia

thong ke.

GDP va M ddc lap néu céac hé sé ude lugng trén khong co y

1.2

/

Lia—tlaA
115111(1 LllUlls )\ W]

-

Kiém dinh nhan qua Granger

\

Céc budc thuc hién kiém dinh M — GDP

Hoi qui GDP theo céc sb hang tré ctia no, thu dugc RSSk.
Hbi qui GDP bao gom ca cac s6 hang tré ciia M, thu RSS,.
Dung kiém dinh F kiém dinh gia thuyét Hy: o, =...= 0, = 0.
Néu chiing ta bac bé H, thi M — GDP.

Liap lai cac bude twong tu dé kiém dinh GDP — M?

-
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