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Cau héi 1 (Ly thuyet)

Gia stt mo hinh hoi quy khi xay ra van dé lga chon mau dugc trinh bay nhu sau:
y=XB+u (1)
s=1[Zy+v >0 (2)

v6i phuong trinh (1) 1 phuong trinh cau tric ciia thu nhap, va phuong trinh (2) 1 phuong

trinh ti Iga chon mau. Chitng minh ham hoi quy c¢6 diéu chinh van dé ty lya chon mau

c6 cong thic sau:

ElylZ, s =1] = X3+ pA(Z7)

Vi M(Z7) = 523 (t§ s6 Mills nghich déo).

~

Gai y:
Hoc vien can hiéu cach lap luan ti phuong trinh 17.46-17.48 trong sach giao trinh.
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Dong thai, trong phan mo hinh Tobit, hoc vien duge cung cip them mot déng thic tinh
gia tri trung binh ctia bién ngau nhién c6 phan phdi chuan (phuong trinh 17.23-17.24) la

néu z ~ N(0,1) thi E[z]z > ¢ = (2.

Cau héi 2 (Thuc hanh)

Trong mon hoc nhap mon kinh té lugng, hoc vién da uéc lugng mo hinh ty suat thu nhap
bing phuong phap OLS, thic hién cac kiém dinh, lya chon mo hinh, chuan doan va xit
Iy khi cac diéu kien chuan ctia mdé hinh CLRM bi vi pham. Trong bai tap trude, hoc vien
da st dung phuong phéap hdi quy hai giai doan dé uéc lugng ty suat thu nhap ciia viéc di
hoc véi bién cong cu. Trong bai tap nay, hoc vién sé uéc luong lai mo hinh ty suat thu
nhap, véi gid dinh chi quan sat dugc thu nhap ctia nhéom ngudi di lam va c6 tién luong.
Hoc vién sit dung mot trong céc bo dut lieu VHLSS (khong dung bo dit lieu nam 2010)
trong bai tap nay. Gia st mo6 hinh ty suat thu nhap cia viéc di hoc dude xay dung nhu

sau:
log(income) = By + Biyoeduc + Pyyoexper + Bsyoexper® + Bysex + BsjobType
+ BegschoolType + B;OTHERS + u
trong do:
income: tong thu nhap ca nam tit tat ca cac hoat dong
yoeduc: s6 nam di hoc
yoexper: s6 nam kinh nghiém lam viéc
sex: gidi tinh
jobType: loai hinh céng viéc

schoolType: loai hinh dao tao
OTHERS:  céc bién gidi thich khac c6 thé dua vao mo hinh néu hop 1y (tity chon)

Cau hoi:
1. Ué6c lugng mo hinh trén bang phuong phap OLS.

2. Uéc lugng mo hinh bang hoi quy Tobit. Gia dinh nhitng ngusi trong do tudi lao
dong nhung khong di lam c6 thu nhap bang 0.

3. Uéc lugng mo hinh bang phuong phap hoi quy c6 dieu chinh van dé tu Iya chon
mau (Heckman selection model). Hoc vién can giai thich nguyén nhan, dong thoi

can dé xuat cic bién giai thich cho mo hinh tu Iita chon.
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4. So sanh két qua thu duge tit cau 1-3, va v6i két qua thu duge tit bai tap st dung
phuong phap bién cong cu.

5. Nhan xét tong quat vé bai tap udc luong ty suat thu nhap ciia di hoc tit tat ca céc

bai tap da lam, va phan tich ngin gon diém manh diém yéu clia titng phuong phap.

Tham khao thém bai nghién citu ctia Tinh Doan and Gibson John (2010), Return to
schooling in Vietnam during economic transition: Does return to schooling in Vietnam
reach its peak? http://mpra.ub.uni-muenchen.de/24986/



