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1. Thé nao |3 dénh gia tac déng chinh sich

» Céc chinh sach kinh t& x3 hdi cAn phai danh gis hiéu qua va
diéu chinh néu can thiét. Vi du:

» Chinh sach thué bao v& méi trudng (1) dbi véi xsng dau c6
l[am gidm lugng ngudi st dung phuong tién ca nhan hay
khéng? N&u c6 thi gidm bao nhiéu phan trim (quang dudng,
sb lugng xe c6 mua mdéi)?

» Chinh séch bdo hiém (néng nghiép, y t&) c6 tac dong nhu thé
nao doi véi hoat dong sin xuat néng nghiép va ty 1€ di kham
chita bénh ho3c chi tiéu danh cho y té clia ngudi dan?

» Cac chuong trinh tin dung vu d3i dbi véi hd ngheo tai cic
vung mién nui va dan tbc thiéu s6 cé gitp tang thu nhap cla
ngudi dan hay khéng?

)
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Cac hinh thic danh giad tac dong chinh sach

» Danh gia cé thé dugc thuc hién trudc khi c6 chuong trinh
(danh gia tién nghiém), hodc sau khi c6 chuong trinh (hau
nghiém hoc hdi cdu).

» Ddanh gia tién nghiém dya trén cic kich ban va du bdo thay
doi (dong tién, chi pht, loi ich). Vi du bdo cdo kha thi cta du
an, hay phan tich CBA.

» Danh gid hdu nghiém thuc hién trong qua trinh van hanh du
an, hay sau khi du dn d3 hoan thanh. Danh gid hdu nghiém
dua trén dit liéu thu thip dugc trong qua trinh thuc hién du
an, va dir liéu trudc khi ¢6 du an.
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2. Muc dich cla danh gid tac dong chinh sach

Tinh hinh thé gi¢i

Céc chinh sach kinh
& xa hoi khac

Chinh sach
can thiép

Thay d3i digu kién

kinht&
Thay di nhén khiu
hoc

» Xac lap dugc quan hé nhan quad giita chinh sich can thiép va
két qua. Quan hé nhan qua dugc xac lap khi ching ta cé thé
két luan chinh sach X gly ra tic dong Y.

» Thach thiic: cic nhan t& khic thay d&i c6 thé dnh hudng dén
két qua. Chn thiét phai tach duoc tic déng cha chinh sach ra
khdi cac nhan té khac.
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Thé n3o 13 quan hé nhan qua trong danh gis tic dong
chinh sach?

» La so sdnh giita két qua d3 thuc hién dudi tic déng cha chinh
sach véi két qua ddng I& di x3y ra néu nhu khéng c6 chinh
sach.

» Két qua dang & di xady ra goi 1a phan thuc (phan chitng) -
counterfactual.

» Khéng bao gio quan sat dugc phan chitng. Mot gia dinh chi
c6 thé dugc hudng Igi tr mét chinh sich nao d6, tai mét thai
diém nhit dinh, hodc khéng. Khong thé cé sb lidu dbi véi ca
hai trudng hgp 6 va khéng cé chinh sach dbi véi cling mét
quan sat trong mot thai diém nhit dinh.

— R&t khé xac 1ap dudc quan hé nhan qua do yéu ciu phai
biét diéu gi sé xay ra néu khdng c6 chinh sach. Diéu nay doi
héi phai cé céc thiét ké nghién cifu (research design) hap ly.
Céc md hinh hdi quy théng thudng chi xac dinh dugc quan
hé tudng quan ma khdng xac dinh dugc quan hé nhan qua
virng chic.
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Tuong quan hay nhan qua (Correlation vs Causation)

» Ngudi trong db tudi lao déng thudng cé thu nhap ting ciing
vGi d6 tudi. Day la quan hé tuong quan hay quan hé nhan
qua?

» Sb lidu cho thiy nam gi6i c6 ty I& gy tai nan xe cd nhiéu hon
phu nii. Quan hé giira giéi tinh va hanh vi |3i xe nguy hiém I3
tuong quan hay nhan qua?

» Tré em tiép xdc véi cic trd choi bao luc thudng ¢ xu hudng
(rng xt bao luc do6i véi cadc ban dong mdn. Day la quan hé
tuong quan hay quan hé& nhan qua?
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Luu y d6i véi danh gis tic dong chinh sach

A Mubn xac 1ap quan hé nguyén nhan - két qua, nguyén nhan
(causes) phai thay déi chi phéi dugc dusi tac déng cua chinh
sach. Vi du chinh sich c6 thé tac déng dén chd 8, di hoc &
dau, c6 tham gia vay mugn hay khéng, qua dé dnh hudng nhu
thé ndo dén sinh ké.

B Thudc tinh (attributes) chi c6 thé cé quan hé tuong quan dén
két qua. Vi du gii tinh, d6 tudi, dan tdc khdng thé bi chi
phéi hay thay d8i bdi chinh sich can thiép, do dé khéng thé
thiét 14p dugc quan hé nhan qua giita thudc tinh véi két qua.

» Ly do: chi c6 thé xay dung dudc phan ching déi véi [A].
Khéng ton tai phan ching véi [B].
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"No causation without manipulation"

"Two identical/similar units of study, one exposed to one experience and
the other exposed to another experience, are subsequently compared on
an identical/similar outcome criterion. In this basic setting, the
attribution of cause refers to the different experiences (to which either
unit could have been exposed) and not to some other characteristic of
the units of study because the units are identical /similar. We can
manipulate these experiences and thus attribute to them causation of any
subsequent observed differences without necessarily suggesting a
mechanism to explain the resulting difference. Thus, we return to my
insistence that causes are experiences that units undergo and not
attributes that they possess: No causation without manipulation!"

— Paul Holland (2013). Causation and Race. Research Report, ETS.
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2. Tong quan khung ly thuyét danh gid tdc dong chinh sich
Danh gid tadc dong chinh sich xoay quanh viéc xay dung phan
chiing - con goi 13 nhém dbi ching.

BT tham gia
0

2
Tacdong =17,

Y
Daiichiing

mmm) (hiong tiinh

Trwée Thai gian

Chuong trinh nghién cttu gdm c6 hai budc: Quan sat dugc hai
nhém (hudng Igi va doi ching) tai hai thoi diém trudc va sau khi

thuc hién chinh sach.
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Danh gi4 thir nghiém ngiu nhién (RCT)

» Né&u nhém dbi ching hoan toan tuong thich véi nhém hudng
lgi thi khac biét vé két qua gilta 2 nhém sau khi thuc hién
chinh sich la tdc déng cha chinh sach can thiép.

> Thiét k& nghién citu d& dam bao mAu didu tra thda man diéu
kién nhém hudng Igi va nhém doi chitng hoan toan tuang
dong ducc goi 13 danh gia thir nghiém ngu nhién (RCT).

» Thiét k& mau ngiu nhién 13 tiéu chuin vang trong danh gia
tac dong chinh sich véi két qua vitng chic nhit. Tuy nhién
RCT rat ton kém va khé thuc hién.
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Khi khéng c6 kha ning thiét ké nghién ctu RCT

Dai da sb cac dit lieu diéu tra thu thap thit cAp khéng dam bao
diéu kién cic nhém hudng Igi va déi chitng hoan toan tucng déng
vé tat ca cac phuong dién.

» Khong tuong déng vé cac diéu kién quan sat dugc (vi du
nhém hudng Igi va nhém doi chiing c6 cac thudc tinh nhan
khau hoc, kinh t& x3 hdi, diéu kién dia ly khong gibng nhau.)

» Khéng tuong dong vé cac diéu kién khéng quan sat duoc:

"...as we know, there are known knowns; there are things we
know we know. We also know there are known unknowns; that
is to say we know there are some things we do not know. But
there are also unknown unknowns—the ones we don’t know we
don't know."

Donald Rumsfeld - US Secretary of Defense, 2002.
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Uéc lugng tac dong véi dit liéu ban thir nghiém

Khi xdy ra mét su kién hay mét can thiép chinh sdch ma & dé6 c6
su phan dinh ngiu nhién nhém dbi chiéing va nhém hudng Igi, mic
di khdng dam b3o tit cd cac thudc tinh clia hai nhém hoan toan
tuong dong.
> Cc’>7 thé st dung phuong phap ghép cap (con goi la PhUOng phap
diém xu huéng - propensity score matching, PSM); hoi quy khéc
biét trong khac biét (diff-in-diff regressions, DiD); héi quy diéu

chinh mau (Heckman correction) dé uéc lugng tic dong chinh sich.

» Mot phuong phap khé dp dung hon 13 st dung bién cong cu hoic
hoi quy gian doan (instrumental variables (1V), regression
discountinuity (RD)).

Tuy bdi cinh can thiép chinh sach, su sin cé cia dif liéu, phuong
phdp va tic dong udc lugng dugc rat da dang.
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Dit liéu ban th nghiém hay thir nghiém tu nhién
(quasi/natural experiments) la gi?
L3 tinh hubng cac hd gia dinh khéng dugc tu lua chon tham gia
chinh sach hay khoéng. Vi du tac déng cha cic chinh sich vi m§,
hay cac hién tuong thdi tiét bat thudng, bat kha khing thudng 13
cac tinh hubng thir nghiém tu nhién:

o Chinh quyén quyét dinh 4p thué 1&n s hitu xe c6 & ndi thanh
cao hon khu vuc ngoai 6 dé han ch& xe cb. Chinh sich nay la
thir nghiém tu nhién bdi ngudi dan khéng dugc quyén lua
chon miic thué khi di mua xe.

o Téic déng cGa han hén I&n ning sut Ida & DBSCL 13 thi
nghiém tu nhién bdi vung bi anh hudng va khong bj anh
hudng hoan toan n3m ngoai kha ning chi phdi cta cic hd san
xuAt.

o Céc tinh hudng 4p dung chinh sach theo céc tiéu chi doc lap,
khong phu thudc vao y chi chi quan cta ngudgi tham gia, vi du
ngudng thu nhap trung binh dudi 2 triéu/ngudi 1a hd ngheéo.
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3. Xay dung md hinh hdi quy danh gia tac déng chinh sach
Gid st chiing ta mudn uéc luong tic déng cla viéc tham gia chinh
sach tin dung ho gia dinh |&én thu nhp cla hé b3ng mdt md hinh
don gidn sau:

Yi=0Bo+ B8 Ti+0X; + u

» Y; |13 thu nhap cha hé.

» X; 13 cic dic tinh nhan ,kh§u hoc hay kinh t& x3 héi nhu tudi,
giGi tinh, trinh dé hoc van cta chd hd.

» T 13 bién chinh sich, nhan gia tri 1 va 0 dbi véi gia dinh ¢
va khéng tham gia chinh sach.

T— 1 Tham gia
o Khong tham gia

» Tham sb /3 13 tic déng clia chinh sich dén thu nhap clia hd
gia dinh.
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Mot sb thuat ngit can luu

» Treatment/intervention: chinh sich can thiép, tham gia, tac
déng.

» Treatment group: nhém x ly, nhém hudng Igi, nhém tham
gia, nhém bi dnh hudng bdi chinh sich.

» Control: kiém soat, déi ching.

» Control group: nhém kiém so4t, nhém dbi chitng, nhém
khéng tham gia.

» Counterfactual: phan ching/phan thuc.

» Policy variable: bién chinh sach/tinh trang tham gia chinh
sach (T).

» Covariates/control variables: cic bién giai thich/bién kiém
soat khac trong mé hinh (khdng bao gobm bién chinh sich) X.
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Uéc luong tham sb /3 phu thudc vao ham hdi quy c6 dam
bdo théa cic didu kién md hinh CLRM
» Né&u viéc tham gia chinh sich 13 hoan toan ngiu nhién,
cov(T,u)=0

thi ¢6 thé st dung hdi quy OLS d& udc luong 8.
» Né&u viéc tham gia chinh sich 13 néi sinh vi bat ky Iy do gi thi
udc lugng OLS sé khéng cé hiéu luc ndi tai,

cov(T,u)#0

o Chinh sach luén cé muc tidu cu thé, vi du hudng vao dbi tugng
uu tién thay vi cho toan bd dan sb (purposive placement).

o Tu lya chon m3u (self selection or selection bias): nhitng hd
thuc su can thiét tham gia chua chic d3 13 nhiing hé duoc
tham gia chinh séch, hodc ngudc lai, do nhitng nguyén nhén
nao dé.

o Ngoai ra, thiéu bién quan trong trong mé hinh (omitted
variable bias-OVB). Vi du mdc dé nd luc lam viéc, hay yéu tb
may m3n, anh hudng dé&n kh3 ning thanh céng clia chinh sich
thi khéng thé quan sat dugc. 1
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Hau qua cla viéc uéc luong bang OLS néu viéc tham gia
chinh sach 13 khong ngdu nhién

A Cov(T,u)
li = _—

plim 3 =3 + Var(T)

» Néu Cov(T,u) # 0 thi uéc lugng clia 8 sé bi chéch va khéng
nh4t quan.

» Hudng chéch (1én hay xuéng) phu thudc vao tuong quan giira
phan du véi bién chinh sich. K&t luin chinh sich c6 tic déng
tich cuc hay tiéu cuc cé thé bi phéng dai so véi thuc té.
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Cach thic xdy dung uéc lugng tac dong cia chinh sich

Dinh nghia tac dong can thiép trung binh (average treatment
effects - ATE) |3 khac biét vé& két qua giita hai nhém hudng loi va
déi chiing,
ATE = E(Y|T=1) — E(Y|T =0)
S—— S——
Expected income with participation  Expected income without participation
Ky hiéu Y|T =1 13 thu nh&p trung binh clia hé c6 tham gia

chuong trinh. Y|T = 0 13 thu nh3p trung binh cia hé gia dinh i
khéng tham gia vao chuong trinh.

» Vi du vé6i chuong trinh 135 thi ATE 13 khac biét vé& thu nhap
trung binh cia nhém tham gia so véi nhém khéng tham gia.

» ATE khéng phai |13 tdc dong cla chinh sich.
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Dinh nghia phan ching va tadc dong cta chinh sich

DE uéc lugng tic déng clia chinh sich thi ching ta phai xay dung
dugc phan chitng/phan thuc (counterfactual). Phan ching Ia

thu nhap clia hd gia dinh néu khéng tham gia nhung trén thuc té
thi cé tham gia. Ky hiéu:

> Y,-0|T = 1: Thu nhap cta hd gia dinh i néu nhu ho khéng
tham gia chinh sich, nhung trén thuc t& 13 c6 tham gia. Phan
chiing Y,-0| T =1 khoéng quan sit dugc trén thuc té.

> Yl-l\T = 1: Thu nhip thuc té cha hd gia dinh J sau khi ho
tham gia chinh sach.

TOT = (YT =1) - (Y?IT =1)

la tac dong caa chinh sach 1én nhém hudng Igi (treatment
effect on the treated-TOT).
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Tac déng can thiép trung binh va van dé lya chon miu

ATE=E(YHT =1)—-E(Y’|T=1)+E(Y?|T=1)—E(Y|T =0)

ATT Bias

» E(Y;|T =1) — E(Y?|T = 1) |3 tac ddng can thiép trung
binh 1én nhém hudng Igi (average treatment effect on
the treated-ATT, hodc ATOT), la muc tiéu nghién citu
cta viéc danh gia tac déng chinh sach.

» E(Y?|T =1)— E(Y;|T = 0) I3 tic dong cla luya chon miu
(selection bias) Ién tac dong trung binh ATE. Dé la su khiac
biét giita thu nhap clia nhitng hd néu nhu ho khéng tham gia,
nhung trén thuc t& 13 c6 tham gia (Y| T = 1), so véi thu
nhép cla nhitng hd khéng tham gia (Y;|T = 0).
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ATE v ATT khic nhau nhu thé ndo?

ATE = ATT + Bias

» ATE uélc tinh tir toan bé mAu bao gdm ca nhém hudng lgi va
nhém doi ching.

» ATT chi 4p dung cho nhém hudng Igi.

» Néu Bias = 0 thi ATE trung véi ATT.
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Van dé luya chon mau va tic déng cla chinh sach

» Thiét k& m3u ngiu nhién d& dam bao nhém dbi chimg tuong
déng v6i nhém hudng loi = Bias = 0 = ATE = ATT. Khi
nay chi can so sanh két qua giita nhém hudng Igi va khong
hudng Igi 13 biét tac déng cha viéc tham gia chuong trinh.

» N&u khdng c6 dit lieu nglu nhién thi phai dua trén cic thiét
ké nghién cttu st dung DiD, PSM, IV, RD... d&i véi di liéu
ban thuc nghiém, va udc luong khi ndy c6 thé khdng phai I3
ATE hay ATT.



Phuong phap thiét k& m3u ngiu nhién

> Cac tén khac: randomization, randomized experiments, randomized

control trials (RCT).

> Viéc 14y m3u ngau nhién yéu cAu phai dam bao nhém di ching va nhém
hu’dng lgi tuong ddng v& moi mit = Khac biét v& két qua 13 do khac biét

vé chinh séch.

Tacdong=Y,-Y;

Phan thuc

YZ
=
o Nhom Xit Iy
oy,

Nhém Kiém soat
Yo
- Chuong trinh
Trwde Thoigian Sau

> RCT thudng tén kém, khé thuc hién. Vi du thi nghiém thubc méi trén co

th& bénh nhan - drug trials.

> Mot trudng hop khéng can thiét k& m3u ngiu nhién 13 st dung sb lidu
clia c3p sinh dbi (con g0| la ghep c3p hoan hdo, exact matching): Cac
cap sinh ddi c6 cling yeu tb v& ning Iuc hay céc d3c tinh sinh hoc nhung
bi dnh hudng bdi cic didu kién kinh t&, x3 hai, gia dinh khac nhau.

23 /41



4. Thuc hanh danh gid tac dong chinh sach véi dir liéu
diéu tra ngiu nhién

St dung bd dif liéu clia World Bank (microfinance.dta) va Stata
dofile randomization.do. D3y 13 bd dif liéu ngiu nhién md phdng
chuong trinh cho vay vén. Bién phu thudc 13 chi tiéu clia hd.
Chuong trinh can thiép dugc ngiu nhién héa & cip d6 lang (cac hd
trong lang c6 dugc vay vén hay khéng).
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Kiém tra tinh hop 1€ cha viéc chon mau ngau nhién

Céac dic tinh cla lang c6 va khdng tham gia vao chuong trinh 13
giong nhau. S dung thong k& md t3, t-test, va biéu dé phan phai

4 . ,
dé so sdnh hai nhém.

.03 .04

Density
0z

01
,

60
Age of Househould Head

— — — Treatment
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Tinh tadc dong can thiép trung binh - ATE

ATE = E(Y/|T =1) - E(Y;|T =0)

» Cach 1: Dung t-test.

» Céch 2: Hai quy don gian.

» Céch 3: Hoi quy md rcf)rlg vGi ham cor)trol function dé kiém
soat cac dic tinh c6 thé dnh hudng dén chi tiéu.

log(exptot) = Bo + Bitreat 4 $2X + u
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Danh gi4 Tac dong bing Diém Xu hudng
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Céc phuong phap danh gid tac dong chinh sach

Ban chit cta danh gia chinh sach 13 tim cich udc luong phan thuc
dé so sanh véi két qud cla nhém tham gia chinh sach.

» Thiét k& m3u nglu nhién (randomization) dé dam bao nhém
tham gia va khong tham gia chinh sdch hoan toan tuong
dong. Nhém khéng tham gia sé duoc st dung dé 1am phan
thuc.

» D&i véi dit lieu quan sat dugc (observational data) hay thir
nghiém tu nhién (natural experiment), khé c6 thé& dam bao
nhém tham gia v nhém khéng tham gia tuong ddng vé& moi
mit, va vin dé chéch do lua chon miu (selection bias) ludn
ton tai.

o Khéc biét kép - DiD
o So sanh bang diém xu hudng/ghép cap - PSM
o Bién cbng cu/Hbi quy gidn doan (IV, RD)
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Phuong phép so sanh bing diém xu hudng (propensity
score matching-PSM)

Thamgia

Khéng tham gia

Truéce

> Ban chit clia PSM I3 tim nhém huéng lgi (treatment group)

v
chitg (control group) cé tuong déng véi nhau trong tdng thé
liéu bing mb hinh théng ké.

3 nhém déi

mau dir

» Chiing ta xay dung mdt chi sb goi 13 diém xu hudng - propensity score.
Diém xu hudng 1a x4c suat quan sit dugc mét hd cé tham gia chinh sich
hay khéng.

> Cac hd gia dinh c6 cling diém xu hudng gin nhau dugc ghép cip va lam
doi ching cho nhau.
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Co ché cha phuong phap ghép cip
Céc hd gia dinh c6 x4c subt tham gia gibng nhau thi cé d3c tinh
tuong ddng nhau. Do d6 thay vi viéc yéu cdu nhém tham gia va
hudng lgi phai tuong déng nhau vé& moi mit (trong RCT), thi c6
thé diing x4c sut tham gia d&€ tim nhém hudng Igi va dbi ching.

Nhém tham gia Nhoém khong tham gia

HHid prob. HHid prob.
A .90 M 10
B .20 N .75
C .70 0] 15
D .30 P .90

» C6 thé ghép hd A (c6 tham gia) véi hé P (khong tham gia),
nhung khéng thé ghép A véi M, N, O.

» Ghép B véi O, C véi N.

» Khéng tim dugc nhém dbi ching véi D va loai bd hd nay.

» Phuong phdp Matching udc lugng duge ATT chit khdng phai
la ATE.
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Cac budc thuc hién phucong phap PSM

1. Udc luong md hinh xac xult tham gia hay khdng tham gia
chinh sdch b3ng hdi quy logit hay probit, véi cic bién giai
thich 13 cic dic tinh c6 dnh hudng dén kha ning tham gia
chuong trinh:

. oXB

P(T=1X)=——=

(T=10) = =

2. Xac dinh viing hd trg chung - common support va thuc
hién cac kiém dinh ddm bao cac diéu kién can bang dugc
théa man. Cac nhém cé cling mot gia tri diém xu hudng (hay
khodng gid tri) can cé cac thudc tinh khéng qua khac biét
nhau.

3. So sanh nhém hudng Igi véi nhém dbi chimg trong viing hd
trg chung.
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Ving hd trg chung - Common support

Viung hd trg chung (con goi 13 diéu kién tring 13p - overlapping
condition) 13 viing c6 uéc lugng diém xu huéng (hodc xic subt

tham gia) clia ¢ nhém tham gia va nhém kiém soat. Hai nhém
phai c6 mét sb luong quan sit c6 cling diém xu hudng thi méi

ghép cdp dugc véi nhau.

~ 7z ~
N X A N X 7
Vung ho trg chung tot Vung ho tr¢ chung kém
Density of scores Density of scores
for nonparticipants for participants
Density of scores Density of scores
for nonparticipants for participants

Density

Density

X Propensity score i Propensity score

Region of common support

0 Region of common support
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Diéu kién c6 viing hd tro chung

» Diéu kién nay ddm bdo cé thé tim dudc cac quan sit dbi
ching dbi véi mét sb dbi tuong tham gia. Néu cic quan sat
6 diém xu hudng khic biét nhau qua thi khéng thé so sdnh
dugc véi nhau.

» C6 cang nhiéu dbi tuong tham gia va kiém soat trong viing hd
trg chung cang tot.

» Quan st khdng n3m trong ving h8 tro chung sé bi loai do
khong tim dugc nhém doi ching.

3 vi du phia trén, D va M nim ngoai vung hd trg chung va bi loai
bé.
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Tinh téc dong can thiép trung binh 1&n ddi tuong tham gia

trong m6 hinh PSM

Né&u cac diéu kién trén ducc thda man, thi tac dong can thiép
trung binh d&i véi nhiing ngudi tham gia (ATT hay ATOT) dugc
tinh nhu sau:

1 ..
AT Tpsy = F[Z Y= w(i )Y
Tier jec

» AT Tpsy 1a khac biét,: trung binh (c6 quy§n s8) giita nhém
tham gia va nhém doi chiing c6 cung diém xu hudng.

» w(i,j) 1a quyén sb, tliy thubc vao phuong phap ghép cip.

» Do tdn tai vin dé lya chon m3u nén ATE =% ATT trong
phuong phap PSM.
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Cac hinh thic xac dinh nhém doéi chiing va quyén so
w(i, /) dua vao diém xu hudng
1. Phuong phép lua chon n lang giéng gan nhit (n nearest
neighbor matching): Véi mdi dbi tugng tham gia, lua chon n

quan sit khdng tham gia c6 chi s6 xu hudng gan nhit lam
nhém doi ching.

2. Chon theo ban kinh (caliper or radius matching): Ghép quan
s&t c6 chi sb xu hudng n3m trong khodng +r cho truéc.

3. Chon phan ting va so sénh trong tig khoang gia tri cho
trudc (stratification or interval matching).

4. Chon bang hi quy ndi tai st dung phucng phap phi tham sb
(kernel and local linear matching).
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Luu y d6i véi phuong phap PSM

» Chi sb6 xu huéng hoan toan dugc xdy dung dua trén md hinh
logit/probit clia cadc dac tinh quan sat dugc, do d6 phuong
phdp PSM dua trén gid dinh viéc tham gia chinh sach chi phu
thubc vao cic dic tinh cé thé quan sat dugc (selection on
observables). C4c dic tinh khdng quan sat dugc khéng anh
huéng dé&n qua trinh tham gia hay khéng tham gia chinh séch.
Day goi 13 gid dinh déc 1ap c6 diéu kién (conditional
independence hay unconfoundedness).

» Day 13 mét gia dinh khd manh v khé cé thé dam bao trong
hau hét cac trusng hgp.
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Thuyc hanh

» Cai dat chuong trinh cho STATA (“net install st0026 1.pkg")
» Si dung dir liéu mé phéng tin dung cia WB
microfinance2.dta va matching.do
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Budc 1: Udc luong diém xu huéng

Chay \chu’dng trinh pscore dé tinh diém xu hudng va kiém tra tinh
cin bang giita nhém d6i chiing va nhém xir ly:
pscore T X1 X2... [pw=weight], pscore(myscore)
blockid(myblock) numblo(k) comsup
» T 13 bién chinh sich, c6 tham gia hay khéng
» X1 X2 ... 1a cac bién gidi thich cho viéc tham gia chinh sach
> We\ight la biénlquyén s6, thudng st dung trong cic bd dit lidu
diéu tra dan so
» myscore |3 tén bién diém xu huéng
> blockid I3 tén khodng diém xu huéng
» numblo 13 sb lugng block, tuy chon
» comsup |3 bién trang thai chi din sb liéu c6 n3m trong ving
ho trg chung hay khéng
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» Chuong trinh pscore sé tinh xac xuit tham gia chuong trinh
dua vao cic bién gidi thich [X1, X2,...] st dung ham logit hay
probit. M3c dinh cha pscore |3 probit.

» Kiém tra diu kién cin bing: cic bién giai thich phai can
bang (gia tri trung binh bing nhau) trong m&i khoang gi4 tri
ctia diém xu huéng. Diéu kién nay ddm bao nhém dbi chiing
tuong ddng véi nhém hudng loi.

o Chuong trinh pscore sé kiém tra viing h& trg chung, phan
khodng chi s& xu huéng thanh cac block, va kiém tra diéu kién
can bing trong mdi block. N&u théa min chuyén sang buéc 2,
néu khdéng thi hodc 13 phan lai block, ho3c 13 sita ham uéc
luong & budc 1. L3p lai cho dén khi diéu kién can bing dugc
dam bdo.
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Buéc 2: Udc luong tdc dong can thiép

Sau khi d3 uéc lugng diém xu hudng va didu kién can bing d3
duoc dam bao, tinh tic dong can thiép trung binh dbi véi ngudi
tham gia (ATT) theo céc hinh thic ghép cip khac nhau:

Command

Method

attnd
atts
attr
attk

nearest-neighbor matching
stratification matching
radius matching

kernel matching

» attnd Y T [pw=weight], pscore(myscore) comsup

» atts Y T, pscore(myscore) blockid(myblock) comsup

» attr Y T, pscore(myscore) radius(xxxx) comsup

» attk Y T, pscore(myscore) comsup bootstrap reps(50)
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Kiém tra diu kién overlapping/common support

PN
A
© o / \
i 3
2 il 3
2 i \
8 / .
y; N
Y // \_—_\\\\_5—\
SO ~
0 1 2 3 4

Propensity Score

| — — — Treatment

» Dit liéu nay cho thiy ving hd trg chung khé tbt va udc luong
ATT gan véi ATE.

» Néu viing h8 trg chung kém thi ATT c6 thé rit khic véi ATE
va hiéu lyc ngoai vi (external validity) clia uéc lugng yéu.
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