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Noi dung

« Gidi thiéu
- Bién ddc 1ap tré

- Bién phu thudc tré



GIOT THIEU CAC MO HINH
KINH TE LUONG PONG

« MO hinh tu hoi qui

Y, =a+ (X, + Y, +U

» M6 hinh phan phdi tré
- cac tac dong dudc phan phoi theo thdi gian

Yt — +/30Xt +181Xt—1 +/82Xt—2 + U,



Vai tro ctia do tré trong kinh té hoc
Yi=a+ X+ X+ + L X+,

=B, la nhan t& ngan han (short-run/impact multiplier)

=(By + By), (By+ By +B,)... la nhan tu tuc thdi sau 1 nam, 2
nam, ...

k
Zfzoﬁf =po+tbi+. . +0 =P
=|a nhan t&r dai han hay nhén ti tong.
= On dinh hay can béng dai han

ﬂ-* _ ﬂz’ _ ﬂz‘ i
" Y B, B dudcgoila B,chudn hoa.




Vai tro cua do tré (tt)

Y=a+ 04X, + 0.3 X, +0.2 X, + U,
=Nhan tr ngan han = 0.4
«Nhan tir dai han = 0.9 (= 0.4+0.3+0.2)

= Khi X tdng 1 don vi 44% (0.4/0.9) cua tdng tac dong
xay ra tuc thadi, 77% (0.4+0.3/0.9) xay ra sau 1 nam, va

100% vao cudi ham thir 2.



Udc Iurgng cac mo hinh phan phoi tré
Yo =0+ By X + By Xpg + By Xpp +.0.4 By Xip + Uy
- DO tré tdi uu p 1a bao nhiéu?
« Thém bién =» lam giam bac tu do va van dé da cong tuyén.
« Nguyén tac kinh nghiém doi véi mo hinh tot:
v'Dau ky vong
vKiém dinh F-stat va t-stat

v'D0 thich hgp cia moé hinh R, 2
v'SUr dung céc tiéu chudn AIC va SIC



Cach tiép can Koyck cua
moO hinh phan phoi tré

Yo =a+ X + X+ + L X T4,
Gia s’ B, = B,A¢ vdik=0,1,2,.,va 0<A<1(tylé giam)
Thay B, vao (1) ta dugc
DY, =0+ Bk + Byd Koy # BoAKez # o + 4
PN =AG+ A By Xy + Bo AKXz + Bo WXz + .. + Al
V=AY = a(l =A) + BoXe + (U — AUpy)
DY, =a(l—A)+ L, X, +AY, ,+ Vv, VOV, =u,— Au,.,
- Chi can uoc luong 3 tham so thay vi k+2 tham s6
> Nhan tu’ dai han = B,/ (1-1)



Phan phdi tré Almon (da thirc)

« M6 hinh goc
Y,=a+ X, +..+ X, . +..+ [ X, +U
->Phai udc lugng k+2 tham so

* Gia dinh da thuc bac m
B =Ff@{)=a,+ai+ai‘+..+a_i"



Phan phdi tré Almon (tt)
Yt = "'/Boxt +181Xt—1 +"+18kxt—k + U,

Y, =a+ Z:(:O LB X, +U,

Néu m=2

: 2
L =a,+al+al



Phan phdi tré Almon (tt)

k . .2
Y =a+ Zi:O (a, +a,i+a,i")X,  +u,
k k. k.o
Y, =a+ aozi:o X,  + alzi:Oer_i +a22izoz X, ., +u,

k

Zo: — Xr—'

i=0 L

AN Zf:o X,

k )
ZZf - Zi:Ol Xf—i
Y =a+a,l, +al, +a, L, +u,



Phan phdi tré Almon (da thirc)

« M6 hinh goc
Y,=a+ [, X, +..+ X, . +..+ [ X, +U,
i= 1 dén k = Phai udc lugng (k+2) tham so

« M hinh bién doi
Y, =a+a,L, +a 2, +a,Z,, +U,

- Chi can udc lugng (m+2) tham s6

—>S0 bién Z = m+1

« EVIEWS: LS Y ¢ PDL(X, k, m)



MO hinh diéu chinh riéng phan
(Partial Adjustment Model)
Y ¢ Z,BO +,81Xt + U,
trong do Y* = MUc ton kho mong muon (khong quan sat dugc)
X = Doanh s6 ban
Gia sur
0<d<1: hé sb diéu chinh

1/0: toc do diéu chinh

Yt =Yt_1—l—5(Y*t — t—1)

Y=, +(1-9)Y,_,



MO hinh diéu chinh riéng phan (tt)

Ve =0 (By+ B X + Up) + (1 -0)Y,,

> Y, = 0B, + 0B X; + (1 —0)Y,., + Ou,



MO hinh dieu chinh ky vong
(Adaptive Expectation Model)

x
trong d0 Y = cau tién (sO du tién thu)
X*= |ai suat dai han ky vong (khéng quan sat dugc)

Gia su

Xt* — Xt*—l =y(Xiy — Xt*—l)

Xt* =X, +(1- 7/)Xt*—l



MO hinh diéu chinh ky vong (tt)

Yt = Bo+ B [1Xes + (1 = p)X70 1]+ Uy
Y =,30+,517/Xt-1 + Bi(1 —y) X*ey + Uy
rhay X*t-1= (Ye-1 = Bo-Up.1) / By

> yt=7/:30+7//81)(t-1 + (1 =y)Yey + U — (1 — Uy,

Y =rBotyBiXes + (L —y)Veqs + V;
trong d6 v, = u, — (1 — y)u,.,.



Udc luregng cac mo hinh tu hoi qui

« Koyck:
Ye=a(l—=A)+ BpXe + AYey + (Up = AUpy)
« Ky vong diéu chinh:
Yi=wBy+ vB:i Xe + (1 = y)Yey + [Up— (1 — p)Up,]
« Diéu chinh riéng phan.

Ye = 0By + OB Xey + (1 =0)Yey +0U;



a A?

Kiém dinh nhan qua Granger

QGDP — M hay M — GDP?
QUGc lugng cap phuong trinh

GDR=> " aM_ +> . BGDR +u,

M =>" AM +> 1 5,GDR_ +u,

QXAac dinh do tré dua trén AIC va SIC



a A?

Kiém dinh nhan qua Granger

AC6 tinh nhan qua mot chiéu M — GDP khi cac a. # 0 ¢ y nghia thGng
ké, nhung cac 9, khong cd y nghia thdng keé.

QCS tinh nhan qua mot chiéu GDP — M khi cac a; khong c6 y nghia
thong k&, nhung cac &, # 0 cd y nghia thong keé.

QCS tinh nhan qua song phuang néu a,va o, # 0 va cd y nghia thong ké.

QAGDP va M doc lap néu cac hé s udc lugng trén khong co y nghia
thong ké



a A?

Kiém dinh nhan qua Granger

QCac budc thuc hién kiém dinh M — GDP

= H6i qui GDP theo cac s6 hang tré clia nd, thu dugc RSS,.
= H3i qui GDP bao gém ca cac s6 hang tré ctia M, thu RSS,,.
= Dung kiém dinh F kiém dinh gia thuyét H,: a, =...= a, = 0.
= Néu chung ta bac b6 H, thi M — GDP.

QL3p lai cic budc tuong tu’ dé kiEm dinh GDP — M?



