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Chuong trinh Giang day Kinh té Fulbright
Hoc ky Xuan, 2012
PHUONG PHAP NGHIEN CUU II: KINH TE LUQNG UNG DUNG

BAI THI CUOI MON HQC

»  Thoi gian lam bai: dén 13h20 ngay 11 théng 6 nam 2012,
= Pé thi gom 3 trang véi 3 cdu hoi.
= Hoc vién phai thuc hién ca 3 cdu hoi.

®  Bai lam phai dwoc thuc hién trén mdy tinh. Ban in nop tai hop dung bai lam o
phong may tinh. Ban mém tdi lén http://intranet.fetp.edu.vn:81/

= Anh/chi leu ¥ thoi gian ndp bai. Bai nép tré, dii la ban in hay ban mém, déu bi xir
Iy theo quy dinh ciia truong vé bai np tré.

Cau 1: (30 diém)

Anh/chi hay chon ra hai chudi thoi gian (it nhat ¢6 20 quan sat) biéu thi cho hai bién
s6 kinh té nao d6 va thyc hién kiém dinh tinh nhan qua (Granger) song phuong giita
hai chudi nay theo cé4c goi y sau day:

a) Kiém dinh tinh dung caa hai chudi nay?
b) Xay dung md hinh kiém dinh tinh nhan qua song phwong véi cac do tré thich hop?

¢) Kiém dinh tinh nhan qua song phuong giita hai chudi thoi gian?

Cau 2: (40 diém)

Céc anh/chi hdy xem mé hinh kinh té lugng duéi day:
Yit = fo + B1 Xiit + B2 Xait +...+ B Xiit + Uit

trong do:
i biéu thi ca thé i (vi dy nhu qudc gia, tinh, ...) (i = 1-5)
t biéu thi cho thoi gian (t = 1-20)
k 1a s6 cac bién doc lap trong mé hinh (k tiy chon)

a) Céac anh/chi hdy chon bién phu thudc va cac bién doc lap theo méi quan tam cua
minh va cho biét co so Iy thuyét cia mo hinh da chon 12 gi? (t6i da 500 tir)
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b) Thu thap céc sé liéu thich hop cho cac bién trong mé hinh va wdc lwgng mé hinh
da chon vai toan bo cac quan séat?

¢) Udc lwong md hinh cac anh hudng cb dinh (FEM)?

d) Ubéc lugng mo hinh cac anh huéng ngau nhién (REM)?

e) M@ hinh nao tét hon, FEM hay REM? Giai thich cau tra 1oi caa anh/ch.
f) Dién giai ngan gon két qua hoi qui ciia anh/chi? (t6i da 500 tir)

Cau 3: (30 diém)

Dang cdu triac ctia md hinh hé phuong trinh dong thdi dugce trinh bay nhu sau:

Yy = Bio+ BuYo + 711Xy + 712X 5 + Uy
th = ﬂzo + ﬂZlYlt + Uy

trong do Y1 = Thu nhép (ti USD)

Y, = Cung tién (ti USD)
X1 = Chi tiéu cho dau tu (ti USD)

X, = Chi tiéu cta chinh phu cho tiéu dung va dich vu (ti USD)

Y1va Y, la cac bién ndi sinh; X1 va X, 13 cac bién ngoai sinh.

a.

Theo Anh/Chi bién Y c6 twong quan vdi sai so uy hay khong va bién Y; ¢ tuong
quan voi sai s0 up hay khong. Hay chirng minh va giai thich cau tra 161 cia Anh/Chj ?

Diéu gi s& xay ra néu phép udc lugng theo OLS duoc sir dung dé ude luong cac hé sb
B1o, P11, Y11, V12, P20, VA P21 cho hé phuong trinh trén ?

Hay tim hé phuong trinh thu gon ctia hé phuong trinh déng thoi trén ?

Hay nhéan dang cac phuong trinh (nhén dang dudi mtc, ding mirc hay qué mic) cia
hé phuong trinh trén ?

Theo Anh/Chi cac hé s6 Bio P, Y11, va 12 cia phuong trinh (1) c6 thé dugc ude lugng
bang phuong phap binh phuong t6i thiéu gian tiép (ILS - Indirect Least Squares) hay
khong. Néu co thé hay tim cac udc lwong d6. Twong tu, Anh/Chi hiy tra 10i cac cau
hoi ndy ddi v6i cac hé s6 Poo, Va B2 ciia phuong trinh (2)?

Anh/Chi hiy mé ta cac budc thyc hién phuong phap binh phuong tdi thiéu hai giai
doan (TSLS - Two Stages Least Square) dé udc luong cac hé sO Poo, va B cua
phuong trinh (2) ?
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0. Anh/Chi hdy st dung bo dir licu dudi day dé wdc luong cac hé s cua phuong trinh

cua cung tién theo phuong phap TSLS ?

Nam Y1 Y2 X1 X2
1970 3578 626.4 436.2 198.6
1971 3697.7 710.1 485.8 216.6
1972 3998.4 802.1 543 240
1973 4123.4 855.2 606.5 259.7
1974 4099 901.9 561.7 291.2
1975 4084.4 1015.9 462.2 345.4
1976 4311.7 1151.7 555.5 371.9
1977 4511.8 1269.9 639.4 405
1978 4760.6 1365.5 713 4442
1979 4912.1 1473.1 735.4 489.6
1980 4900.9 1599.1 655.3 576.6
1981 5021 1754.6 715.6 659.3
1982 4913.3 1909.5 615.2 732.1
1983 5132.3 2126 673.7 797.8
1984 5505.2 2309.7 871.5 856.1
1985 5717.1 2495.4 863.4 924.6
1986 5912.4 2732.1 857.7 978.5
1987 6113.3 2831.1 879.3 1018.4
1988 6368.4 2994.3 902.8 1066.2
1989 6591.9 3158.4 936.5 1140.3
1990 6707.9 3277.6 907.3 1228.7
1991 6676.4 3376.8 829.5 1287.6
1992 6880 3430.7 899.8 1418.9
1993 7062.6 3484.4 977.9 1471.5
1994 7347.7 3499 1107 1506
1995 7343.8 3641.9 1140.6 1575.7
1996 7813.2 3813.3 1242.7 1635.9
1997 8159.5 4028.9 1393.3 1678.8
1998 8515.7 4380.6 1566.8 1705
1999 8875.8 4643.7 1669.7 1750.2




