Truong Chinh sach Coéng va Quan ly
Fulbright

Hoc ky Xuan 2018
Kinh té luong ting dung

BAI TAP 5
Hé phuong trinh héi quy

Ngay Phat: Thit nam 3/05/2018
Ngay Nop: Thi hai 7/05/2018
Ban in nop trudc 8h20 tai Hop nop bai tap trong phong Lab
Ban dién t1 nop trude 8h20 tai dia chi:
https://www.fsppm.fuv.edu.vn/vn/dang-nhap/

Cau hoéi 1 (Ly thuyét)

Gia st ching ta c6 h¢ phuong trinh cau tric vé gia cd va lugng san xuat/tieu dung ctia

mot loai hang héa nhu sau:

Demand : Q = o+ f1P +u
Supply : P = ag+ a1Q + aoM + v

trong d6 M la gia vat lieu san xuat, uw va v 1a sai s6, gia dinh phan phdi chuan va
khong tuong quan v6i nhau.

Cau hoi:
1. Viét lai he phuong trinh cau tric dudi dang hé phuong trinh rat gon.

2. Giai hé phuong trinh rit gon, dién giai cac tham s6 rit gon bang ham sb clia cac

tham sb cau tric.
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3. V6i cac thong tin da cung cap thi uéc lugng duge tham s6 cau tric ndo? Dién giai

cac tham s6 cau tric dé bang ham s6 clia cac tham s6 rit gon.

4. V6i cac thong tin da cung cap thi khong ude lugng dudge tham sb cau tric ndo? Giai
thich.

Cau héi 2 (Thuc hanh)

Hoc vién sé u6c lugng ham san xuat clia nén kinh té M§. Hoc vién duge cap bo di lieu
f141.dta, bao gom thong tin lién quan dén ty phan chi phi sdn xuat va chi s6 gia clia bon
nhém dau vao (von, lao dong, nang lugng, va dau vao khéc.) Hoc vién sé wde lugng ham
san xuat translog, tit d6 tinh hé s6 co dan rieng phan va hé s6 co dan chéo clia cac dau
Vao.

Dé hiéu phuong phép tiép can uéc luong ham san suat, hoc vien duge khuyén khich
doc toan bo 1y thuyét trong phan 14.3. Tuy nhién, noi dung chinh ctia bai tap bat dau ti
phuong trinh 14.37. Hoc vién dugc yéu cau mo phong lai két qua trinh bay trong bang
14.6 va 14.7 trong phan 14.3.2. Két qua mo6 phong duge ky vong gan gidng véi cac con sb
trinh bay trong hai bang trén. Giai thich mo hinh uéc lugng, két qua va ¥ nghia kinh té
cia mo hinh.

Dinh keém: bo dit lieu f141.dta v chuong 14 ctia cuén Econometric Analysis (William
Greene, 5th edition).
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Year Date,

Cost  Cost index,

K Capital cost share,
L Labor cost share,

E Energy cost share,
M Materials cost share,

Pk Capital price,
Pl Labor price,

Pe Energy price,
Pm Materials price.




