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/ GIGI THIEU CAC MO HINH \
KINH TE LUONG BONG

M0 hinh tu hdi qui

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

Yi=a+ X + B X+ X 5+
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Vai trd ctia do tré trong kinh té hoc

Yy=a+ X + X+ + L X +U
B, 1a s6 nhan ngan han (short-run/impact multiplier)
(Bo+ By), (By + By +By)... 14 s6 nhén tire thoi sau 1 ndm, 2 nam, ...
Z:(:O'Bi =p+pB+.+B =L la s6 nhan dai han hay s6 nhan tong.
* B, B duogc goila B chuén hoa.
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Vai tro cua do tré (tt)

Y, =a+0.4 X +0.3 X, +0.2 X, + U,

S6 nhan ngan han = 0.4

S6 nhan dai han = 0.9 (= 0.4+0.3+0.2)

Khi X ting 1 don vi 44% (0.4/0.9) ctia tong tic dong xay ra
tuc thot, 77% (0.4+0.3/0.9) x4y ra sau 1 nam, va 100% vao

cuoi nam thr 2.
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Ly do cta do tré

Ly do tam ly
Ly do cong nghé
Ly do thé ché
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Uéc luong cac md hinh phéan phoi tré

Yi=a+ By X+ By Xy + By Xip Tt By Xip + Uy

Do tré t6i uu p 1a bao nhiéu?

Thém bién = lam giam bac ty do va van dé da cong tuyén.
Nguyén tic kinh nghiém déi v6i mé hinh tét:

Dau ky vong

Kiém dinh F-stat va t-stat
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D4 thich hop cua m6 hinh R,
Str dung cac tiéu chuan AIC va SIC /




k DPYi=a(l-2) + X +A¥, +V, (Vy =Uy— }“ut-ly

/" Cach tiép can Koyck cia md hinh )

phan phoi tré

Y, =a+ X, + X 4 +..+ X +U
Gid sit B =Pk voik=0,1,2,.,va0<2<1 (ty ¢ giam)
Thay B, vao (1) ta dugc
DY =at Xt BohXa + BoAXip F o oy
DYy = A+ APy Xy + BoAPXip + PoAKig + o Ay
DY Y=ol =2) + B X + (U — Auyy)

-

4 Mo hinh diéu chinh ky vong I

(Adaptive Expectation Model)

Y =L+ Xt + 4
trong 6 Y = cau tién (sé du tién thuc)
X*=1ai suat dai han ky vong (khong quan sat dugc)

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

Xt* =X+ (1= 7)Xt*—1
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/ Mo hinh diéu chinh ky vong (tt) \

Ye=Bo+ B [Xeq + (1= )X* ]+ 4
DY =Bot By X + 1L - ) X+ 4,
DY =yhot rhi X+ L=)Yer + U — (1= MUy

DY =rhot yh Xt 1 -NY + v,
trong do v, = u,— (1 — P)Uy,.

- /

/ Mo hinh diéu chinh riéng phan \
(Partial Adjustment Model)

Yo=L0+ X+
trong d6 Y* = trit lwong von mong wdc (khong quan sat dugc)
X = gié tr1 san lugng

Giasit Y, —Y_, =0 1=Y,_) =1 0<5<I (hé s6 didu chinh)

Y =6, +(1-S)Y,
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M0 hinh diéu chinh riéng phan(tt)

Yi=0 (Bot fu X+t u) + (1-0)Y,
DY =0fy+p X+ (1-0)Y, +ouy
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Uéc luong cac mé hinh tu hoi qui

Koyck:
Yi=a(l =2) + Bo X+ AYq + (U — Augy)
Ky vong diéu chinh:
Y=o+ B Xea ¥ (L= )Y + [U— (1 - puy,]

Piéu chinh riéng phan:

Yy = 0fo+ 0p  Xi + (L= 0)Yy, + ouy




4 N

U'dc luong cac mo hinh tu hoi qui

Cac van d& u6c lugng can xem xét

C6 kha ning sai sb c6 trong quan chudi (Koyck: E(v, v,,) = -Ao? # 0)
Twong quan giita bién giai thich I cac bién tré ciia Y, véi sai sb:
Néu sai s6 la nhiéu tring (m6 hinh diéu chinh riéng phan): Udc lugng bi
chéch trong mau nho, nhung van nhat quan va hiéu qua.

Néu sai s6 6 trong quan chudi (mé hinh Koyck va diéu chinh ky vong): Udc

luong bi chéch, khong nhat quan va khong hiéu qua ké ca trong mau 16n.

K M6 hinh Koyck: Cov (Y, U;— Auy ;) = -Ao? # 0 /
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Phuong phép bién cong cu (IV)

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

Liviantan d€ xuat sir dung X, ; lam bién cong cu
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Kiém dinh tinh tu twong quan
trong md hinh tu hoi qui

Kiém dinh Durbin h (dung trong mau 16n)

HO: Khong c6 twong quan chudi

h— 5 N
_p\/l—n[var(o}z)]
p=1—5

h~N(0,1)

h| > 1,96 & Bac bo HO

k Kiém dinh Breusche-Godfrey (c6 thé ding cho mau nho) /
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Phan phdi tré Almon (da thirc)

\

B

B =a,+ai+a,i’

\//\ B =a,+ai+a,i’+a,’

)
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Phan phdi tré Almon (tt)

Yi=a+ X+ X +.+ L X+,
Yt - a+Z:‘=0,8iXt_i + U,

New B =a, +aji+a,’
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Phan phdi tré Almon (tt)

Y, =a+ Z:(:O (a, +a,i +a,i’) X, +U,

Yo=a+a, Y Xe+ad X 43> 02X,
Zo =Y Xy

Zy =D X,

ko .2
Ly, :Zi:ol Xy
Yy=a+a,l, +aZ,+a,Z, +U,

K Chu y: Xac dinh do tré k va bac m dua trén AIC va SIC /
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Kiém dinh nhan qua Granger

~

GDP — M hay M — GDP?

U6c luong cap phuong trinh

GDR =" aM_ +>  B,GDR  +u,
M, =37 AM, + 31, 5GDR. +uy

Xac dinh d6 tré dya trén AIC va SIC

K Kiém dinh tinh dirng cta cic chudi thoi gian

/
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Kiém dinh nhan qua Granger

\

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

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

C6 tinh nhan qua song phuong néu o; va &, # 0 va c6 ¥ nghia
thng ké.

GDP va M doc 1ap néu cac hé sb woc luong trén khong c6 ¥

K nghia théng ké

/
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Kiém dinh nhan qua Granger

~

Céc bude thyc hién kiém dinh M — GDP
Hoi qui GDP theo céc s6 hang tré ciia né, thu dugc RSS.

Hoi qui GDP bao gdm ca céc sb hang tré ciia M, thu RSS,.

Dung kiém dinh F kiém dinh gia thuyét Hy: o, =...= o, = 0.

Néu chiing ta bac bo H, thi M — GDP.

Lip lai cac budc twong tyr dé kiém dinh GDP — M?
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