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Chuong trinh Giang day Kinh té Fulbright
Nién khoa 2012-2013

Hoc ky Thu
(01/10/2012 - 18/01/2013)

Cac Phuong Phap Phan Tich Dinh Luwgng

Nhém gidng vién

Giang vién: Cao Hao Thi, Binh Cong Khai
Dong giang vién: Mai Hoang Chuong
Trg giang: bang Anh Van
Gio 1én lop
Thu Hai, Tu 10:15 dén 11:45
Thtr Sau 13:30 dén 15:00

Gio tiép hoc vién

Cao Hao Thi: Tha Nam 14:00 dén 16:30;

Dinh Cong Khai: Thir Hai 14:00 dén 17:00;

Mai Hoang Chuong: Thr Hai, Tu 8:30 dén 10:00;

Ding Anh Van: Thir Ba, Thi Tu, Thir Sau tir 14:00 dén 17:00.

Gio tiép hoc vién danh cho cac nhém hodc ca nhan c6 nhu clu thao ludn m¢& rong hoac can thém
su tro gitip, huéng dan, giai dap cac thic méc. Gid tiép hoc vién d6i khi s& thay doi dé dam bao
hd trg ddy dii cho cac hoc vién trude khi thi va trudce thoi diém ndp bai tap.

Ngoai ra, khi can hoc vién c6 thé ding ky trude v6i nhom giang vién dé co thé gip vao cac thoi
gian phu hop khac, hoic lién lac v6i cac giang vién qua e-mail, theo dia chi c6 sén trong hop thur
cua truong.

Téng quan mén hoc

Moén Cac Phuong phap Phan tich Dinh luong dugc thiét ké v6i hai muc tiéu chinh. Thtr nhét,
mon hoc nay cung cip cho hoc vién kha nang phan tich ¢6 tinh phé phan ddi véi cac nghién ctru
phan tich dinh luqng, va ,thl_IC nghi¢m dugc thuc hién boi cac tac gia lghac va st dung cac phan
tich nay vao vi€c thiét ké chinh sach cong. Muc tiu thir hai 1a cung cap cho hoc vién nhiing ky
nang can thiét dé ty minh thuc hién cac phan tich dinh lugng chinh sach.

Man hoc gdm 2 phan chinh:

e Théng ké ing dung

e Kinh té lugng

Phan thong ké tmg dung s& 6n tap lai cac khai niém théng ké co ban nhu thong ké mo ta, qui luat
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x4c suat, phan bo xéc suat, lay mau va phan phoi mau, udc lugng va kiém dinh gia thuyét. Phan
nay cung cap kién thtrc co s¢ d€ sinh vién c6 thé van dung vao phan tich kinh té luong.

Phan thir hai cua mon hoc duge danh cho viéc giang day cac cong cu co ban cia phén tich kinh
té luong. Phan nay s€ gioi thiéu cac phuong phap chuén dé udc luong cac m01 quan h¢ gitta quan
sat thuc va cac bién kinh té, va kiém dinh cac gia thuyét thong ké vé cac mdi quan hé cua chung,
Hoc vién s& duoc hoc cach sir dung cac mé hinh, dit liéu, va phép phan tich phu hop dé mé ta thé
gi6i thuc va gop phan vao nhitng cudc thao luan chinh sach. Hoc vién s& duoc gi6i thiu vé sirc
manh ctia cac phuong phap phén tich dinh lwong ciing nhu cac luu ¥ vé nhitng han ché cua céac
phuong phéap nay. Trong tim s& 1a dinh dang, wéc lugng, kiém dinh cic mé hinh kinh té lugng va
thao luan chinh sach tir cac két qua phan tich dinh lugng. Thém vao do, hoc vién cling s€ dugc
hoc cach tién hanh cac nghién ciru thuc nghiém théng qua dé an mén hoc. Mén hoc yéu ciu sir
dung cic phan mém chuyén dung nhu Eviews, SPSS, va Stata.

Mon Céc phuong phap phan tich dinh luwong 1a mot chi dé day thach thirc cho hoc vién. Piéu
tuyét d6i quan trong 13 anh/chi phai duy tri nhip d6 hoc tép déu dan. Chi don thuan ghi nhd va
hoc vao phiit chét s& khong ich loi gi. Vi thé, néu anh/chi gip phai bat ky van dé kho khan nao
hay c6 cau hoi gi, thi hdy nho ban giang huén gitip d& cang sém cang tot. Piéu quan trong 13 phai
hiéu cac khai niém va phat trién kha ning ap dung chung vao viéc giai nhiéu bai tap khac nhau.
Diéu nay doi hoi phai luyén tap. Cac bai giang, sach gido khoa, bai phat thém, bai tap va dé an
mén hoc déu duge thiét ké nham gitup anh/chi phat trién duoc k¥ nang noi trén.

Yéu cau cu thé ciia mon hoc

Hoc vién dugc yéu cau doc cac bai giang va tai li€u trude khi dén 16p. Trong mon hoc nay, hoc
vién phai hoan tat cac bai tdp, mot d€ an mon hoc, va 2 bai thi moi phan ctia mon hoc.

Pé 4an mén hoc s& dugc thuc hién theo tung nhém 5 dén 6 hoc vién. Dé cuong so bg cua dé 4n
dugc trinh bay trén 1 trang gidy A4 va phai ndp cho ban giang vién duyét vao ngay 31/11/2012.
Nhém hoc vién phai ndp bao cio so bd vao ngay 14/12/2012 va ndp bao cdo cudi cing vao ngay
04/01/2013. Sau khi sinh vién ndp ban bao cao cudi ciing Ban giang huin s& gip tirng nhom vao
thtr tu ngay 09/01/2013 va thtr sau ngay 11/01/2013 dé danh gia dé an va sy dong gop cua mdi
thanh vién vao dé an ctia nhom.

Hoc vién ludn duoc khuyén khich ty thanh 1ap cdc nhém hoc tip dé thao luan vé bai giang, bai

tap, On tdp cung nhau. Tuy nhién, mdi hoc vién phai ty tay minh hoan thanh céc bai tap mdt cach
doc lap tuyéet doi.

Co cau diem mon hoc

Thdng ké tng dung; 40%
Bai tap: 15%
Thi: 25%

Kinh té luong: 60%
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Bai tap: 15%
Pé an mon hoc: 20%
Thi: 25%
Tai liéu doc
Phin Théng ké

1. Mendenhall, Beaver, va Beaver, A Brief Course in Business Statistics, 4n ban thr 2,
Thompson South-Western, 2001. (Ky hiéu: MBB2)

2. Cao Hao Thi, Théng Ké Ung Dung trong Kinh Doanh (Applied Statistics in Business),
1998.

Phan Kinh té lrong

e Tai liéu doc bit budc

Sach gido khoa chinh: Cac bai giang s& duoc rat ra hau hét tir hai cuén sach giao khoa, ca hai
cubn nay déu co ban tiéng Anh va ban tiéng Viét. Cac chuong cu thé dé tham khao dugc ghi
trong dé cuong khoa hoc. Hoc vién s& duoc phat tai liéu bd sung vao nhitng thoi diém thich
hop. Tai liéu nay ciing 13 mot phan bai doc bat budc.

3. Nhdp mon kinh té lwong voi cdc ung dung, 4n ban tha nim, cia Ramu Ramanathan, Nha
Xuat ban Harcourt College, 2002. Cudn sach gido khoa nay dwoc chon vi nd ¢o dinh
huéng tmg dung manh mé va thé hién rd rang thuc tién kinh té lugng hién dai. Cudn sach
nay ¢ website rat hay 1a: http://econ.ucsd.edu/~rramanat/embook5.htm. Ky hiéu: RR5

4. Kinh té lwong co s6, in ban thi ba, cia Damodar Gujarati, Nha Xuét ban McGraw-Hill,
1995. Cubén sach nay ciing c¢6 mdt  website hiru ich &
http://www.mhhe.com/econometrics/gujarati4 (Xin luu y website nay gan két v6i 4n ban
thi bdn cta cudn sach nay. Ky hiéu: DG3

Cic trudong hop ing dung: Nhiéu trudng hop tmg dung va thi du minh hoa s& dugc chi dinh
va/hodc thao luan trong 16p vao nhitng thoi diém thich hgp. Muc dich 1 dé gitp anh/chi lam
quen véi nhimg cach khac nhau ma cac k¥ thuat kinh té lugng da dugc sir dung dé diéu
nghién nhitng van dé kho khin cua "thé gidi thuc" va cac van dé vé chinh sach. Céc truong
hop tmg dung nay s& dugc rat ra tir hai cudn sach giao khoa chinh cong véi cac tinh hudng
nghién ctru tir thuc tién ciia Viét Nam

e Tai liéu doc khong bit budc
Nhing tai liéu doc khong bat budc sau day c6 san trong thu vién ciia Chuong trinh Giang day
Kinh te¢ Fulbright (FETP)

Kinh té lwong va Phdn tich Dir liéu danh cho Cdac Nuoc dang Phat trién ctia Chandan
Mukherjee, Howard White va Marc Wuyts, rat co ban va mang tinh ing dung.

M6 hinh Kinh té lwong va Du bdo Kinh #é, 4n ban thtt ba, cua Robert S. Pindyck va Daniel L.
Rubinfed. Cudn sach nay hoi cii nhung & trinh d6 c6 thé tiép thu duogc, co san ca tiéng Anh
1an tiéng Viét.

Cdc Phwong phdp Kinh té lrong cta J. Johnston, 4n ban thir ba. Day 1a mot trong nhitng cudn
sach gido khoa ¢ dién danh cho sinh vién dai hoc trinh do cao va cac sinh vién cao hoc méi
bét dau chuong trinh.


http://econ.ucsd.edu/~rramanat/embook5.htm
http://www.mhhe.com/econometrics/gujarati4
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Phan mém

EVIEWS thudc cac Hé théng vi md dinh lugng, tai liéu nghién ctru EViews.

Phdn tich dit liéu nghién ciru véi SPSS, Hoang Trong & Chu Nguyén Mong Ngoc, NXB Hong
brtrc, nam 2008.

Lich Ién l6p

THONG KE UNG DUNG

Tuin 1

U Thi hai 01/10/2012 Cao Hao Thi
Thong ké md ta
Do luong su dinh tdm: Trung binh, Trung vi, Yéu vi
o MBB2, Chuong 2
Phat bai rdp 1
O Thw tw 03/10/2012 Cao Hao Thi
Théng ké mé ta

Do ludong sy bién thién va twong quan: phuong sai, do 1éch chuan, dong phuong sai va
tuong quan

o MBB2, Chuong 2

Tuin 2

U Tha hai 8/10/2012 Cao Hao Thi
Xac suiit co ban
Céac khai niém xéac suét )
Cac dac tinh cua xac suat
o MBB2, Chuong 3, Phan 3.1-3.3
Nop bai tap 1, phat bai tap 2

O Thi tw 10/10/2012 Cao Hao Thi
Xac suit cé diéu kién
Xac suit co diéu kién
Cong thuc Bayes

o MBB?2, Chuong 3, Phin 3.4-3.5
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QO Thi sau 12/10/2012 Mai Hoang Chwong
On tap

Tuan 3

O Tha hai 15/10/2012 Cao Hao Thi

Phén phéi xac suit: phan phoi roi rac
Phan phdi nhi thire
Phan phoi Poisson

o MBB2, Chuong 3, Phan 3.6
o MBB2, Chuong 4

Nop bai tap 2, phat bai tdp 3
O Thir tw 17/10/2012 Cao Hao Thi
Phan phdi xac suit: phan phdi lién tuc
Phén phdi déu

Phan phdi chuan

o MBB2, Chuong 5

O Thir sau 19/10/2012 Mai Hoang Chuong
On tap

Tuin 4

O Tha hai 22/10/2012 Cao Hao Thi

LAy miu
Phan phdi mau
Dinh 1y gidi han trung tam
o MBB2, Chuong 6

Nop bai tap 3, phat bai tap 4
O Thir tw 24/10/2012 Pinh Céng Khai
U'éc lwgng thong ké
Udc luong diém

Khoang tin cdy

o MBB2, Chuong 7
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U Thi sau 26/10/2012 Mai Hoang Chwong
On tap

Tuan 5

U Thi hai 29/10/2012 Pinh Cong Khai

Kiém dinh gia thuyét thong ké
Kiém dinh gia thuyét thong ké vé trung binh tong thé q
Kiém dinh gia thuyét thong ké vé sy khac biét cta hai trung binh tong thé
o MBB2, Chuong 8, Phan 8.1-8.5

Nop bai tdp 4, phat bai tap 5
U Thw tw 31/10/2012 Pinh Cong Khai
Kiém dinh gia thuyét thong ké
Kiém dinh gia thuyét thong ké vé ty 1¢ tong thé 7 7
Kiém dinh gia thuyét thong ké ve su khac biét gitra hai ty I¢ tong thé

o MBB2, Chuong 8, Phan 8.7-8.8

U Thw sau 02/11/2012 Mai Hoang Chwong
On tap

Tuin 6

O Thi hai 05/11/2012 Mai Hoang Chuong

Thue hanh: Giéi thiéu cic phan mén phan tich théng ké
Nop bai tap 5

Q Thi tuw 07/11/2012 Cao Hao Thi
Gi6i thidu dé 4n mén hoc

Q Thir sau 9/11/2012 Cao Hao Thi
On tap thi giira ky

KINH TE LUQNG
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Tuin 7

U Thw hai 12/11/2012 Dinh Cong Khai

Gioi thiu kinh’té' lwgng
Hoi quy don bién: M6 hinh co ban va OLS

o RR5 Chuong 3, Phan 3.1va3.2;3.A.3
o DG3 Chuong 2 va Chuong 3, Phan 3.1 va 3.2

Phat bai tp 6

U Thw tw 14/11/2012 Pinh Cong Khai

Hoi quy don bién: Cac tinh chit ciia ham wéc lwong va Cac gia tri thich hop

o RR5 Chuong 3, Phan 3.3va 3.4; 3.A4, 3.A6

U Thir sau 16/11/2012 Mai Hoang Chuong
On tap

Tuin 8

Q Thi hai 19/11/2012
Thi giira ky (budi sang 8:30am)
Thi chuyén d6i (budi chiéu 1:30pm)

Tuéin 9

U Thi hai 26/11/2012 Pinh Céng Khai
Hbi quy don bién: Kiém dinh gia thuyét va khoang tin ciy

o RR5Chuong3, Phan35,36,38,39,3.10;
o DG3 Chuong 3, Phén 3.5. Phan 3.6 - 3.8 khong bat bugc.
o DG3 Chwong5, Phan 5.1 - 5.8

Nop bai tap 6, phat bai tap 7
QO Th tw 28/11/2012 Mai Hoang Chwong
Cic bai hoc vé Eview/Stata/SPSS (Thue hanh tai 16p)

U Thir sau 30/11/2012 Mai Hoang Chuong
On tap

NoOp dé cwong so' bo ciia dé 4an moén hoc
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Tuan 10

U Thw hai 03/12/2012 Dinh Cong Khai

Hbi quy da bién: Gi6i thi¢u va Uéc hrgng

o RR5 Chuong 4, Phan 4.1 va 4.2
o DG3 Chuong 7, Phan 7.1 - 7.5

Nop bai tap 7, phat bai tap 8

U Thw tw 05/12/2012 Pinh Cong Khai
Hoi quy da bién: Uéc lwong (tiép theo)

o RR5 Chuong 4, Phan 4.1 va 4.2
o DGS3 Chuong 7,Phan 7.1 - 7.5

O Thi sau 07/12/2012 Mai Hoang Chuong
On tap

Tudn 11

U Thi hai 10/12/2012 Pinh Céng Khai

Hoi quy da bién: Lwa chon mé hinh va Kiém dinh gia thuyét

o RR5 Chuong 4, Phan 4.3 va 4.4
o DG3 Chuong 8, Phan 8.1 - 8.5

Nop bai tdp 8, phat bai tap 9

U Thi tw 12/12/2012 Pinh Céng Khai
Hdi quy da bién: Lya chon mé hinh va Kiém dinh gia thuyét (tiép theo)

o RRS5 Chuong 4, Phé‘m 43vadl
o DG3 Chuong 8, Phan 8.1 - 8.5

U Thir sau 14/12/2012 Mai Hoang Chuong
On tap

Nop bao cido so bd ctiia do Aan mon hoc

Tuan 12

O Thw hai 17/12/2012 Pinh Cong Khai
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Sai IAm trong xac dinh mé hinh: Bé s6t cac bién phit hop va Pwa vao cic bién khong
phu hop

o RRS5, Phan 4.5
o DG3, Chuong 13

Nop bai tdp 9, phat bai tap 10

U Th tw 19/12/2012 Pinh Cong Khai

Dang ham so

o RR5,Phan6.1-6.12
o DGS3, Phan6.3,7.10, 7.11

O Thir sau 21/12/2012 Cao Hao Thi

Nghién ctru thwe nghiém & chién hrge xdy dung mé hinh

Tudn 13

U Thr hai 24/12/2012
Nghi

U Thw tw 26/12/2012 Pinh Cong Khai
Cic bién ddc lap dinh tinh (bién gia)

o RR5, Chuong 7
o DG3, Chuong 15

Nop bai tdp 10, phat bai tip 11

U Thw sau 28/12/2012 Dinh Cong Khai

Cic bién phu thudc c6 giéi han

o DGS3, Chuong 16

Tuan 14

U Thir hai 31/12/2012
Nghi
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U Thir sau 04/01/2013 TBA
Nghién ciru thue nghiém
Nop bai tap 11
Nop dé 4an mén hoc

Tuéin 15

QO Thir hai 07/01/2013 Cao Hao Thi

On tap cubi ky

U Thw tw 09/01/2013 Cao Hao Thi & DPinh Cong Khai

B4o cao tiéu luan

U Thir sau 11/01/2013 Cao Hao Thi & Pinh Cong Khai
B4o cao tiéu luan

Tuan 16

O Tha sdu 18/01/2013 Cao Hao Thi & Pinh Cong Khai
Thi cudi ky

10



