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GIOI THIEU CAC MO HINH
KINH TE LUGNG BPONG

\_

M0 hinh ty hoi qui
Y, =a+ (X, +)Y_ +u,

Mo hinh phan phoi tré

Y, =a+ X, +LX,_ ,+6.X,.,+u,




4 A

Vai tro cuia do tré trong kinh té hoc

Y =a+ X, + X,  +.+ X, ; +u,
By la s6 nhan ngan han (short-run/impact multiplier)
(Bo+ B1) (Bo+ By +B,)... 12 50 nhan tirc thoi sau 1 ndm, 2 nim, ...

Zk b= ,BO + B +..+ B, = B 1as0 nhan dai han hay s6 nhan tong,

,B duoc goi 1a B; chuan hoa.

B = Zﬂ 5

\_ /




4 A

Vai trd cta do tré (tt)

Y,=a+04X +03X_,+0.2X,,+u,

S6 nhan ngan han = 0.4

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

Khi X tang 1 don vi 44% (0.4/0.9) ctia tong tac dong xay ra
tuc thoi, 77% (0.4+0.3/0.9) xay ra sau 1 nam, va 100% vao

cuO1l nam thu 2.
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Ly do cua do tré

Ly do tam ly
Ly do cong nghé

Ly do thé ché
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U6c luong cac mo hinh phan phoi tré

~

Y=o+ By X +P Xy + By Xp +on ot ﬁp Xip T4
Do tré toi vu p 1a bao nhiéu?
Thém bién = 1am giam béc tu do va van dé da cong tuyén.
Nguyén tac kinh nghiém doi véi mé hinh tot:
Dau ky vong
Kiém dinh F-stat va t-stat

D¢ thich hop ciia mo hinh Radj2

Str dung cac tiéu chuan AIC va SIC

/




/ Cach tiép can Koyck ciia md hinh \
phan phoi tré

Y=a+L,X,+LX, ,+..+X,, +u
Giasu B, =Pk voik=0,1,2,..,va0<AiA<I (tyl¢ giam)
Thay B, vao (1) ta dugc
DY, =at+ Lo X, t P A X, By X L+t
DAY =rat Ay X+ By iiX, + Bo i Xs + o+ Ay

DY Y =a(l=2) * fy X+ (u,— Augy)

\ DY, =a(l-2)+By X, +AY,  +v, (v =, '1”1-1)/




/ Mo hinh diéu chinh ky vong \
(Adaptive Expectation Model)

Y, =S+ B X" +u,
trong d6 Y = cau tién (s6 du tién thuc)
X*=13i suat dai han ky vong (khong quan sat dugc)

Giast X, —X _ =y(X_—X_) 0<y<Ihésbky vong

X: = )X, +(1_7/)X:—1
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/ M& hinh diéu chinh ky vong (tt)

Y, =Pyt B, [¥X (1 —pPX* ]+ u,
DY, =Byt By X, T Bi(1-pX* Ty

Y, =yt yvB X, +(1-9Y., +u—(1-pu,

DY, =ypyt v X+ A-pY,, +v,
trong dov, = u,— (I — pYu,_,.
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/ Mo hinh diéu chinh riéng phan \
(Partial Adjustment Model)

Y =8, +BX, +u,
trong d6 Y* = trir lugng von mong ude (khong quan sat dugc)
X = gia tr1 san luong

Giast ¥ =Y =0 —Y_)=1 0<5<1 (h¢ sb didu chinh)

4

Y=o +(1-8)Y,
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Mo hinh diéu chinh riéng phan(tt)

™

Y, =0+ b X, Tu)+(1-9Y,
2 Y,=0pyt op; X, + (1-9)Y,, +ou,
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U6c lugng cac mod hinh tu hdi qui

™

Koyck:
Yt = a(] —ﬂ) +IBO)(t + ﬂ,Yt_] + (ut—iut_])
Ky vong diéu chinh:
AE Yt = wO_i' WJAXH T (1 o 7/)Yt-] T [ut_ (] — 7/)ut-1]

RE Y, =+, X, +A—-pY, ;+[u—(1-pu.,]

Diéu chinh rieng phan:

\_ Y= 0B+ 0B X, + (1Y, + o




4 A

U6c lugng cac mé hinh tu hoi qui

Cac van dé udc luong can xem xét

C6 kha ning sai s6 co tuong quan chudi (Koyck: E(v, v, ,) = -Aa’ % 0)
Tuong quan gitta bién giai thich 1a cac bién tré ctia Y, véi sai so:
M hinh diéu chinh riéng phﬁn: Uéc luong co thé bi chéch trong mau nho,
nhung van nhat quan va hiéu qua (c6 thé khic phuc bang mau 16n).

Mo hinh Koyck va diéu chinh ky vong: Uédc lugng bi chéch, khong nhat quan

va khong hiéu qua ké ca trong mau 16n.

\ M6 hinh Koyck: Cov (Y, ;, u,— Au, ;) = -Ao” £ 0 /




4 A

Phuong phap bién cong cu (IV)

IV nham khac phuc van dé bién giai thich ngau nhién (Y,
Tim mot bién dai dién Z c6 twong quan chit v6i Y, nhung
khong co twong quan voi v,.

Liviantan dé xuat sir dung cac bién giai thich X, lam bién

cong cu
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/ Kiém dinh tinh tu twong quan
trong mo hinh tu ho1 qui

™

Kiém dinh Durbin h (dung trong mau 16n)

HO: Khong c6 twong quan chudi

~ 72
/2= p\/l — n[var( &5 )]

~ d
— 11— =
2 >

h ~ N(0,1)

h| > 1,96 = Bac b HO

\ Kiém dinh Breusche-Godfrey (c6 thé dung cho mau nhd) /
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Phan phoi tré Almon (da thtrc)

B;

(a)

s _ : .2
/\ B.=a,+ai+a,

(B

B;

. . ) .3
\4/\ B =a,+ai+ai +ai

i
3 8
Lag
(d)
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Phan phoi tré Almon (tt)

™

Y=a+[,X,+pX,_+.+ X, +u,

k
Y, = o+ Zi:O pX, . +u,

Néu

\_

_ . 9
B =a,+ai+a,l
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Phan phoi tré Almon (tt)

~

k S
Y=o+ Zz‘:O (a,+ai+ai )X,  +u,

k

ZOI — i=0 Xt—i
k.
th — i=0 lXt—i

k .y
Z2t = Zi:Ol Xf—i
Y =a+a,l, +al, +a, /L, +u,

t

\ Chu y: Xac dinh d6 tré k va bac m dua trén AIC va SIC

k ko, k.2
Y :0""“02,-:er—1'+“12- X, +azz X, U,

/




4 A

Kiém dinh nhan qua Granger

GDP — M hay M — GDP?

Uéc lugng cap phuong trinh

GDF,=» " aM,  +3  fB,GDF_, +u,

P q
M=) AM_ +>  5GDP_ +u,
Xac dinh d6 tré dua trén AIC va SIC

\ Kiém dinh tinh dimng ctia cac chudi thoi gian /




4 h

Kiém dinh nhan qua Granger

C6 tinh nhan qua mot chiéu M — GDP khi cac o, #0 Oy
nghia thong ké, nhung cac &; khong co ¥ nghia thong ké.

C6 tinh nhan qua mot chiéu GDP — M khi cac o, khong co y
nghia thong ké, nhung cac & # 0 co ¥ nghia thong ké.

C6 tinh nhan qua song phuong néu o, va 8, # 0 va co ¥ nghia

thong ké.

GDP va M doc 1ap néu cac hé s6 udc luong trén khong co ¥ /

k nehia thong ké
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Kiém dinh nhan qua Granger

™

Céc budc thuc hién kiém dinh M — GDP

Hoi qui GDP theo cac so hang tré cua nd, thu duogc RSS,.

Hoi qui GDP bao gom ca cac s6 hang tré ciia M, thu RSS.

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

Néu chung ta bac bo H, thi M — GDP.

Lap lai cac budc tuong tu dé kiém dinh GDP — M?
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