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Cau 1: (60d)

Anh/chi dang xem xét tac dong ciia téc do ting truong dau tu 1én tdc do ting truong GDP ciia
Hoa Ky tir nam 1975 dén 2015. Hay su dung dit liéu Caul.xlIs dugc cung cép dé thuc hién cac
yéu cau dudi day. Trong dé:
year: ky quan sat
gdpr:  tdc do tang truong gdp trong ky quan sat (%)
invr:  tdc do ting truong dau tu trong ky quan sat (%)
a. Ubc luong mo hinh trong d6 bién gdpr, 1a bién phu thudc voi cac do tré thich hop cia bién
invr,. Hay kiém tra hién tugng twong quan chudi, néu cé hay xac dinh lai cac udc luong. Hay
xac dinh tac dong s6 nhan dai han cho mé hinh va phat biéu y nghia?

b. Bay gio anh/chi muén xem xét tac dong cia toc do tang truong dau tu ky vong (invr*) 1én
gdpr,. Gia sir rang mo hinh diéu chinh ky vong (Adaptive Expectation Model) duogc st
dung, anh/chi s€ c6 2 mo hinh sau day:

gdpr¢= By + By invr* Q)]
invre =y invre; + (1-y) invr*yy 2)

Anh/chi hiy xay dung mé hinh kinh té lugng phu hop. Hay kiém dinh hién tuong tuong quan
chudi va sira chita mo hinh trong trudng hop ¢ twong quan chudi. Tir két qua udc luong hiy tinh
cac wdc lugng cia cac tham sd chua biét. Hay tinh tic dong ctia s6 nhan dai han trong vi du nay.
Hay binh luan két qua ctia mo hinh.

c¢. Dé xem anh hudng phan phdi tré ctia invr, 1én gdpr,, gia sir anh/chi quyét dinh sir dung k¥
thuat tré Almon. Trinh bay mé hinh uéc luong sau khi cha ¥ thoa dang dén d6 dai thoi gian
tré ciing nhu bac cuia da thuc.

d. Kiém dinh tinh nhan qua song phuong giita gdpr, va invr,, chii y dén d6 dai cua thoi gian tré?
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Cau 2: (40d)

Dir liéu Cau2.xls trinh bay dit liéu vé ting téc do ting trudng GDP va chi sé chi s6 lam phat cua
mot sb6 nude tir ndm 1993 dén 2014, trong do:

year: ky quan sat

country: qudc gia quan sat

growth: tbc do tang trudng gdp ky quan st

inf: lam phat ky quan sat
. Hay xem md hinh sau:

growth;, = ay + aq *infy, + ay *inf; + u,

a. Udc lwong md hinh trén bang viéc két hop toan bd cac quan sat?
b. Udc luong md hinh cac anh hudng cb dinh (FEM)?
¢. Udc lwong md hinh cac thanh phan sai s6 (ECM)?
d. M5 hinh nao t6t hon, FEM hay ECM? Giai thich vi sao?

e. Hay thuc hién kiém dinh cac vi pham gia thiét ciia phwong trinh hdi quy tuyén tinh c6 dién
(CLRM)?
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