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On tap ly thuyét

Gid sir chiing ta mudn uéc luong tac dong clia chinh sich tin dung
ho gia dinh |&n thu nhap cta hd bing mdt md hinh don gian sau:

Yi=aXi+ B T;+¢;

v

X; 1a cic dic tinh nhan khau hoc
T 13 bién sb chinh sich, nhan gia tri 0 va 1 d&i véi gia dinh
khéng va cé tham gia,

v

T_ 1 With participation
~]o Without participation

ei 13 phan du

v

v

Néu bién chinh sich c6 tuong quan vdéi phan du,
cov(T,e) # 0, udc lugng cha [ sé bi chéch.
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On tap ly thuyét (2)

Céac cich xir ly van dé lya chon mau da hoc:

» Ngiu nhién ho4 viéc chon tham gia chuong trinh (random
treatment assignment) = cov(T,e) =0 va 3 la tdc dong
nhan qua cia chinh sich |én thu nhap.

» N&u xac sult tham gia chinh sdch chi dua vao cic yéu td cé
thé quan sat ducc Y,-O, Y,-1 L T;i|X; (conditional independence
condition) thi c¢6 thé st dung phuong phap diém xu huéng
PSM.

» N&u nhan té khéng quan sat dugc cé thé dnh hudng dén viéc
tham gia chuong trinh khong thay déi theo thai gian (time
invariant unobserved heterogeneity) thi c6 thé dung phuong
phap khac biét kép.
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Lua chon khéng quan sat dugc - Selection on
unobservables using IV

» Né&u viéc tham gia chinh sich 13 khéng ngu nhién, hodc tic
déng cha nhan t& khéng quan sit dudc thay déi theo thsi
gian, hodc chi ¢é dif liéu chéo = T4t ca cac phuong phap da
hoc déu khéng sir dung ducsc = sir dung phuong phép bién
cong cu (IV).

» |V ciing thudng dugc st dung trong cic trudng hdp bién glal
thich ndi sinh (endogenous variables), hodc cé vin dé sai s&
do ludng (measurement errors).
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Khung phan tich sit dung bién cdng cu

Gia st tdn tai mét bién Z sao cho:
» cov(T,Z)#0
» cov(Z,e) = 0 (exclusion restriction)
= bién Z anh hudng dén viéc lya chon tham gia chinh sach nhung
khéng anh hudng dén két qua cha chinh sach. Khi d6 c6 thé dung
bién Z dé uéc luong tac dong ciia chinh sach bing hdi quy 2 budc:
» Budc 1: Hoi quy T; = vZi + ¢X; + uj, udc luong T;
» Budc 2: Hoi quy Y; = aX; + B7A',- + &

cov(Y,Z2)

P = cov(T,Z)

6
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Khung Iy thuyét phan tich

Hiéu thé n3o vé phuong phép bién cong cu?

» Budc 1: Tach bién déng clia viéc tham gia chinh sach (T) ra
khdi anh hudng truc tiép dén thu nhép (Y) théng qua tucng
quan gitta T va Z = T; duoc coi 13 ngoai sinh dbi véi thu
nhap.

» Budc 2: Dung bién déng T; d3 tach tir buéc 1 dé wéc luong
tdc déng cha chinh sich [én thu nhip.

Khac biét gitra IV véi reduced-form regression (h6i quy rut

gon):
Tai sao khéng thay Z; thay cho bién chinh sich va uéc luong

phuong trinh:

Yi=aXi+[xZi+e

ma phai ding hdi quy 2SLS?
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Lua chon bién cong cu nhu thé ndo?

Dic tinh v& dia Iy nhu khodng céch, hay cac thay déi c6 yéu
to bat ngd nhu cac hién tugng thai tiét cuc doan, chién tranh,
hay thay déi chinh sdch vi mé chi dnh hudng dén mét so ca
nhan trong x3 hoi (RD).

Mét sb vi du dién hinh: tac déng cha chuong trinh dao tao dé
gilip ngudi that nghiép. Viéc tham gia chuong trinh Ia khong
ngau nhién. Can bién cbéng cu tuong quan véi viéc tham gia,
nhung khong truc tiép tuong quan vdi xac suat xin viéc. Dung
khodng cadch quan sit dugc giita nha véi trung tAm dao tao
|lam bién cdng cu.

Nghién cttu v& thu nhap va néi chién (Miguel et al 2005, JPE)
Nghién ctru vé tic déng lau dai clia bom My dén ting trudng
kinh té & VN.

Nghién citu vé ty sut thu nhap ctia sb nam di hoc.
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IV-LATE (Local Average Treatment Effect): Bién cong cu
uéc lugng tac dong tham gia trung binh ndi tai

» Day I3 trudng hop dic biét dbi véi bién nbi sinh 13 nhi phan
(binary) nhu cé hay khéng tham gia chinh sich. Thay déi cha
bién cdng cu Z anh hudng dén viéc tham gia chinh sach, vi du
Z ting 1am cho bién chinh séch chuyén tir 0 (khéng tham gia)
thanh 1 (c6 tham gia).

» IV-LATE sé danh gid tadc dong ctia viéc tham gia chinh sach
dbi v6i nhitng ngudi ma trang thai tham gia chinh sach thay
dsi do thay dsi ctia bién cong cu (khai niém “néi tai"). Nhiing
ngudi khdng thay déi trang thai tham gia chinh sich (nhiing
ngudi lubn tham gia, hodc khéng tham gia) khdng bi anh
hudng.
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Thuc hanh phuong phép bién cong cu

» STATA file hh _98.dta va iv.do
» STATA code: ivregress, xtivreg, treatreg (st dung khi bién néi
sinh 13 bién trang thai chinh sach)
Cac kiém dinh trong phuong phap bién céng cu:
» Kiém dinh Wu-Hausman kigm dinh tinh ndi sinh cla bién
chinh séch T

» Bién c6ng cu yéu (weak instruments): 1st-stage F-stat > 10
(Stock and Yogo, 2005)

» Exclusion restriction untestable

10/18



Hbi quy gidn doan - Regression Discontinuity Design

» La trudng hop dic biét cha IV-LATE: viéc tham gia chinh
sach phu thudc vao mét bién khac, nhung véi tiéu chi tham
gia quan sit dugc (selection on observables).

» Tiéu chi lua chon dugc thiét lap khong phu thudc vao y mudn
chi quan cda cd nhan hay hd gia dinh = viéc tham gia
chuong trinh 1a mét tinh huéng ban thuc nghiém. Vi du:

» Sinh vién tbt nghiép [oai gidi néu diém trung binh 16n hon
75%, Ihay hoc,sinh tiéu hoc dL[qc mién hoc phi néu thu nhap
clia bé me thap hon 2 triéu dong mét thing.

» Nhiing hé gia d‘mh\c’j hai bén can bién cla tiéu chi dugc ky
vong giong nha}u vé moi mat, ngoai t[Er viéc tham gia chinh
sdch = C6 thé so sdnh cic hd nay dé tinh ra tac dong cla
viéc tham gia chinh sach.
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Khung Iy thuyét phan tich

Gia st viéc cép hoc bcA;ng cho hoc sinh chi dua vao diém trung binh
S. Hoc sinh dat dugc diém s6 cao han S* sé dugc nhan hoc bong.

Trudng hop thi nhit: hdi quy cit véi tiéu chuan tham gia rd
rang (Sharp RD)

D&i véi trudng hop ndy midn 13 hoc sinh dat dugc diém trung binh
I6n hon hosc bang S* thi dugc nhan hoc béng.

T = 0 I'f Si<S (1)
1 if S; > §*

X4c xult nhan hoc b8ng ting tir 0 dé&n 1 sau khi diém trung binh
cham va vuot qua moc S*.
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Khung Iy thuyét phan tich

Trudng hdp thd hai: hdi quy cit véi tiéu chuin tham gia
khdng r6 rang (Fuzzy RD)

» Trudng hgp nay tiéu chi khdng dugc dp dung mot cach
nghiém tic, do dé c6 thé x3y ra trudng hop hoc sinh diém
thip hon $* mét chiit c6 thé dudc nhan hoc bdng, hodc hoc
sinh diém cao hon S* mot chat khdng dugc nhdn hoc béng.

» Vidu: Néu ngudng thu nhap dé nhan hd trg 13 1 triéu
ddng/thang, thi hé gia dinh thu nhap trén 1 triéu dong mot
chiit s& c6 xu hudng khai thip d& dugc nhan h tro.
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Xac sut tham gia chuong trinh va udc luong tic dong dbi
véi Sharp-RD va Fuzzy-RD

Sharp and Fuzzy RD Designs

Propensity score Pr[D=1|S]

g Sharp Design
P R ettt Fuzzy design

Selection variable S

D&i v6i Sharp-RD, ATT duoc uéc lugng phi tham sb:
ATTspp = limy_,c+ E[YT|X] = lim,_, - E[Y€|X]

limy_c+ E[YT|X] = lim,_,c- E[Y€|X]

AT Terp =
FRD = iy c+ P[T = 1]X] — limy_,c— P[T = 0|X]
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Vi du hdi quy gidn doan

Outcome
(student scores)

Outcome
(student scores)

Control

In the Absence of Treatment

Treatment

Control

Cut-point

In the Presence of Treatment

Treatment

Cut-point
Rating (student poverty)

NOTE: Dots represent individual schools. The vertical line in the center of each graph designates a cut-point. above
which candidates are assigned to the treatment and below which they are not assigned to the treatment. The boxes
represent the proportion of the distribution proximal enough to the cut-point to be used in regression discontinuity

analysis when the

is viewed as local
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Céc budc phan tich hdi quy gidn doan
Hbi quy gian doan dua vao db thi thay vi udc luong ra cic tham sb
(dic tinh clia phuong phap phi tham s - nonparametric):
> Thay déi vé trang thai tham gia chuong trinh tai ngudng
chinh séch, db thi c6 bj dit gdy hay khéng?
» Thay d6i vé& k&t qua tai ngudng thuc hién chinh sich, cé khac
biét ro rét khong?
» Kiém tra diu kién can bing: db thi cic bién gidi thich ¢4 lién
tuc hay bi dit gay?

Log fed expenditure in district
Bandwidth .2928777592534943

Repub 0 Democ
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Thuc hanh hdi quy gidn doan

» Tai chuong trinh Ipoly (findit Ipo[y) cho STATA (bai cap nhat
cho chuong trinh locpoly dung dé udc lugng héi quy ndi tai -
local polynomial regression)

» File dir liéu hh_98.dta

» STATA dofile rd.do, chinh sira "locpoly" thanh "Ipoly"

» Hoc vién c6 thé dung chuong trinh rd ctia STATA ("findit
rd") dé thuc hién tht c3 cac budc tu déng
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So sanh IV va RD

IV-LATE

RD

Gia dinh

D lidu

Tac
dong

Uu diém

Nhuoc
diém
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