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Gio truc van phong

Lé Viét Phu: Tht Nam 15:30 - 17:00
Lé Thai Ha: Tht Tu: 16:00 — 17:30
Huynh Nhat Nam: Thtr Ba 15:30 — 17:00
Lé Khanh Hung: Thur Ba 13:30 — 15:00

Thir Sau 13:30 — 15:00

hodc guri email hen.

Muc tiéu ctia mon hoc

Mon hoc nay dugc thiét ké nham cung cap cho hoc vién céac kién thirc cao cip vé cac mo hinh
dinh luong va phuong phéap diéu tra phong van nham phuc vu cho viéc nghién ciru c6 sir dung s6
liéu diéu tra. Sau khoa hoc, hoc vién dugc ky vong c6 kha nang:

e Doc hiéu va phan bién cac nghién ctru thuc nghi¢m duogc thyc hién bdi cac nha nghién
ctru kinh té va phan tich chinh sach.

e Nhan dién hiéu lyc cua cac nghién ctru sir dung mo hinh hdi quy trong cac bai toan thuc
té, khi céac gia dinh can ban trong mé hinh CLRM lan luot bi vi pham.

e Hiéu cach thiét ké khung dénh gi4 tac dong chinh sach nham thiét 1ap quan hé nhan qua
gitra can thi¢p va két qué, va nhan dién dugc nhiing sai lAm phé bién dan dén két luan
khong chinh xéc.

e Sir dung thanh thao cac ngudn dif liéu diéu tra thir cip cho cac nghién ctru thuc nghiém.

o Tu thiét ké va xay dung mo hinh nghién ctru st dung cac cong cu dinh lugng viing chéc,
dic biét tap trung vao phat trién k¥ thudt danh gia chinh sach nham phuc vu cho viéc xay
dung cac cong cu can thiép cu thé ciia chinh phu.
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e Hiéu cac nguyén 1y va c6 kha ning Gmg dung cac phuong phap giup danh gia mirc do
bién thién ciia mot mo hinh hoi quy.

e Hiéu cac nguyén 1y va c6 kha ning tmg dung cac phuong phap gitp lya chon bién (doc
1ap) khi xay dung mé hinh héi quy.

Mo ta mon hoc

Trong phdn diu, hoc vién s& dugc gi6i thiéu vé phan tich kinh té luong co ban véi dir liéu chudi
thoi gian. Du hoc vién da hoc vé phuong phap binh phuong nho nhét théng thuong (OLS) ¢ mén
hoc Céc phuong phap dinh luong 1, dit liéu chudi thoi gian c6 mot sé ddc diém nhat dinh ma dir
lidu chéo khong c6 va nhimg dic diém nay co thé can dugc chu ¥ dic biét khi ap dung OLS.
Trong pham vi mén hoc, chung ta s& thao ludn vé cac phan tich hdi quy co ban va nhitng diém
can luu y dic trung cua dir liéu chudi thoi gian. Cu thé, chung ta s& xem xét tip hop céc gia thiét
Gauss-Markov va mé hinh tuyén tinh c6 dién cho cac tmg dung chudi thoi gian. Cac van dé vé
dang ham, bién gid, xu hudng va tinh thoi vu cling s€ dugc thdo ludn. Boi vi mot s6 mé hinh
chudi thoi gian nhét dinh vi pham cac gia dinh Gauss-Markov, chiing ta s&¢ mo ta ban chét cua
nhitng vi pham nay va trinh bay c4c thudc tinh mau Ién cia OLS.

Hoc vién ciing s& dugc gidi thidu mot s6 ki thuat resampling dé danh gia mutc d6 bién thién (hay
murc d§ dang tin cdy) cua mot mo hinh hoi quy déc biét khi sir dung trong cac phan tich du bao.
Céc phuong phép niy bao gdm bootstraping va k-fold cross-validation, dugc xdy dung dua trén
mot mau khao sat va gitip nang cao hiéu qua str dung dit liéu. Hoc vién ciing s& duoc gidi thiéu
cac phuong phap lya chon cac bién doc 1ap dé cai thién nang luc dién giai va nang luc phan tich
du bao ctia mot mo hinh hdi quy.

Trong phdn hai, hoc vién sé& 6n lai cac khai niém lién quan dén mé hinh hdi quy tuyén tinh c6
dién CLRM va tim hiéu cac van dé xay ra khi vi pham cac gia dinh CLRM. Viéc ap dit cac diéu
kién khat khe trong mo hinh hdi quy cb dién din dén kha ning ap dung trong cac nghién ciru
thuc té bi han ché. Do d6, ndi dung ctia moén hoc chu yéu xoay quanh cac mo hinh va k¥ thuat xu
Iy dé cho phép phan tich va mg dung vao cac bai toan xuat phat tir thuc té. Hoc vién s& nhan
dién dugc tinh wu viét cua viéc sir dung céc cau tric dir liéu 1ap va céc thiét ké nghién ctu phuc
tap nham cai thién d6 vimg cua két qua so voi phuong phép binh phuong téi thiéu thong thuong,
dic biét trong viéc thiét 1ap quan hé nhan qua véi ing dung vao danh gia tic dong ctia mot chinh
sach can thiép 1én két qua xay ra. Phuong phap hoi quy hai giai doan va mé hinh hé phuong trinh
cho phép xir 1y vin dé ndi sinh hay hién tuong dong thoi thuong gip d6i véi cac su kién hay
hanh vi kinh té, véi ing dung trong nghién ctru hé¢ phuong trinh ham cau dé danh gia tac dong
ctia chinh sach thué 1én cac nhom ddi twong bi anh hudng.

Cac yéu cau cia mon hoc

Hoc vién duoc yéu cau tham gia 16p day du, doc cac bai giang va tai lidu trude khi dén 16p.
Trong mon hoc nay, hoc vién phai hoan tat cac bai tap, mot bai thi gitra ky, va bai thi thyc hanh
cudi ky. Hoc vién ludn dugce khuyén khich ty thanh 14p cac nhém dé thao luan vé bai giang, cac
tinh hudng, va hoc tap cing nhau. Tuy nhién, mdi hoc vién phai ty minh hoan thanh cac bai tap
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mot cach doc lap tuyét ddi. Mén hoc s& yéu cau hoc vién st dung céc phén mém Stata, R hodc
Python dé thyc hanh lai cac vi du trong sach va cac bai nghién ctru.

Mbén Kinh té luong tng dung 1a mét chu dé déy thach thac cho hoc vién. Vi thé, néu anh/chi gap
phai bét ky van dé kho khin nao hay c6 cau hoi gi, thi hiy nhd ban giang vién gitp d& cang sém
cang tot.

Pi¢m danh gia

Bai tap 40%
Danh gia trén 16p 20%
Bai thi giita ky 20%
Bai thi cudi ky 20%

T4t ca bai tap va bai thi déu c6 han ndp 1a 08:20, ap dung cho ca ban in 13n ban dién tu, trir khi
¢6 hudng dan khac. Cdc quy dinh vé ngp bai, khiéu nai, dao vin, gian lin trong lam bai va thi
cit, hay cdc truwong hop dic bigt dwoc quy dinh trong Sé tay hoc vién di phit.

Tai liéu doc bit budc

Sdch gido khoa chinh: Cac bai giang s& duoc rat ra hau hét tir hai cudn sach gido khoa, ca hai
cudn nay déu co ban tiéng Anh va ban tiéng Viét. Cac chuong cu thé dé tham khao dugc ghi
trong dé cuong mon hoc. Hoc vién s& duoc phat tai liéu bd sung vao nhiing thdi diém thich hop.
Tai liéu nay ciing 1a mot phan bai doc bat budc.

1. Introductory Econometrics: A Modern Approach, 5th edition cua Jeffrey M. Wooldridge,
Nha xuit ban South-Western. Hoc vién c6 thé tham khao dir liéu va ma chuong trinh
STATA dé mo phong lai cac két qua thuc hién trong séch tai:
http://fmwww.bc.edu/gstat/examples/wooldridge/wooldridge.html. [Ky hi¢u: JW]

2. Handbook on Impact Evaluation: Quantitative Methods and Practices, cia Khandker,
Shahidur R., Gayatri B. Koolwal, and Hussain A. Samad. The International Bank for
Reconstruction and Development, The World Bank. eISBN: 978-0-8213-8029-1. Sach c6
kém dir liéu va ma chuong trinh dé thuc hanh, c6 ban dich tiéng Viét. [KY hiéu: KKS]

3. An Introduction to Statistical Learning - with Applications in R, James, G., Witten, D.,
Hastie, T., Tibshirani, R., 2013. Springer. [Ky hi¢u: JWHT]

Cic trwong hop ung dung: Nhiéu trudng hop tmg dung va thi du minh hoa s& duogc chi dinh
va/hodc thao luan trong 16p vao nhitng thoi diém thich hop. Muc dich 1a dé giup anh/chi lam
quen véi ky thuat kinh té luong da duoc sir dung dé nghién ctru nhitng van dé kho khin cta thé
gidi thuc va cc van dé vé chinh sach. Cac trudng hop tng dung nay chu yéu dua trén cac nghién
ctru cong bd trén thé gisi vai tiém ning tng dung vao Viét Nam.
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Lich hoc

PHAN I

Tuin 1

U Thwr Ba 15/02/2022 Lé Thai Ha
Phin tich hdi quy co ban véi dir liéu chudi thoi gian — 1
(Basic Regression Analysis with Time Series Data)
Tai liéu doc: JW Chuong 10

Phit Bai tip 1

U Thw Nam 17/02/2022 Lé Thai Ha

Phén tich hdi quy co ban véi dir liéu chudi thoi gian — 2

U Thi Sau 18/02/2022 Lé Thai Ha
On tap

Tudn 2

U Thwr Ba 22/02/2022 Lé Thai Ha

Phin tich hdi quy co ban véi dir liéu chudi thoi gian — 3

O Thir Nam 24/02/2022 Lé Thai Ha
Mét s6 van dé mé rong khi sir dung OLS véi chudi thoi gian — 1
(Further Issues Using OLS with Time Series Data)

Tai liéu doc: JW Chuong 11

O Thar Sau 25/02/2022 Lé Thai Ha

On tap
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Tuin 3

U Thir Ba 01/03/2022 Lé Thai Ha

Mot s6 vin dé mé rong khi sir dung OLS v6i chudi thoi gian — 2

O Tha Nam 03/03/2022 Lé Thai Ha

Mot s6 van dé mé rong khi sir dung OLS véi chudi thoi gian — 3

O Thir Sau 04/03/2022 Lé Thai Ha
On tap

Tuin 4

U Thir Ba 08/03/2022 Huynh Nhat Nam

Cic phuwong phap tii tao miu — 1

(Resampling methods — 1)
Tai liéu doc: JWHT Chuong 5

Nép Bai tip 1/Pht Bai tip 2

U Thi Nam 10/03/2022 Huynh Nhat Nam
Cac phuwong phap tai tao miu — 2

(Resampling methods — 2)

Tai liéu doc: JWHT Chuong 5

U Thir Sau 11/03/2022 Huynh Nhat Nam
On tap

Tuén 5

U Thir Ba 15/03/2022 Huynh Nhat Nam

Cic phuong phap lya chon bién dc 1ap trong mé hinh héi quy tuyén tinh
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Tai liéu doc: JWHT Chuong 6

U Tho Nam 17/03/2022 Huynh Nhat Nam
Céac phuwong phap thu gon mé hinh hoi quy tuyén tinh - 1

Tai liéu doc: JWHT Chuong 6

O Thir Sau 18/03/2022 Huynh Nhit Nam
On tap

Tuin 6

U Thir Ba 22/03/2022 Huynh Nhat Nam

Cic phuong phap thu gon mé hinh hdi quy tuyén tinh - 2

Tai liéu doc: JWHT Chuong 6

U Thi Nam 24/03/2022 Huynh Nhit Nam
Cic can nhic khi xdy dung mé hinh héi quy c6 s bién dc lap l6m

Tai li¢u doc: JWHT Chuong 6

O Thar Sau 25/03/2022 Huynh Nhiat Nam
On tap

Nép Bii tip 2

Tudn 7 (28/3 - 01/4/2022)

Q On thi giira ky
Phit dé thi: 31/3/2022

Nép bii thi giita ky:  8.20am 02/4/2022
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PHAN II

Tuén 8

U Thi Ba 05/4/2022 Lé Viét Phu
Mo hinh hdi quy x4c suit - 1
(Probability Model/Maximum Likelihood Estimation)
Tai liéu doc: JW Chuong 17

Phat Bai tip 3

O Thi Nam 07/4/2022 Lé Viét Phu

M6 hinh héi quy xdc sudt - 2

O Th Sau 08/4/2022 Lé Viét Phua
On tap

Tuin 9

O Thr Ba 12/4/2022 Lé Viét Phu

Hiéu lyc ndi tai va hiéu lwc ngoai vi cia moé hinh hoi quy — 1

(Internal and External Validity)

Nop Bai tap 3/Phat Bai tip 4

U Thir Nam 14/4/2022 Le Viét Pha

Hiéu lwe ngi tai va hi¢u luc ngoai vi cia moé hinh hoéi quy — 2

U Thar Sau 15/4/2022 Lé Viét Pha

On tap
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Tudn 10

U Thir Ba 19/4/2022 Lé Viét Phu
Phan tich dir liéu gop va dir li€éu bang — 1
(Model of Pooled Cross-sectional and Panel Data)

Tai liéu doc: JW Chuong 13-14; KKS Chuong 5

O Thir Nam 21/4/2022 Lé Viét Phu

Phén tich dir liéu gép va dir liéu bang — 2

O Thir Sdu 22/4/2022 Lé Viét Phu
On tap

Tuén 11

O Thir Ba 26/4/2022 Lé Viét Phu

Ung dung ciia phén tich dir liéu bang trong danh gia tic dong chinh sach — 1
(Policy Evaluation with Panel Data)

Tai liéu doc: KKS Chuong 5

U Thw Nam 28/4/2022 Lé Viét Pha

Ung dung ciia phan tich dir li¢u bang trong danh gia tic dong chinh sach - 2

O Thir Sau 29/4/2022 Le Viét Pha

On tap
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Tudn 12

U Thir Ba 03/5/2022 Leé Viét Pha
No Class

U Th Nam 05/5/2022 Lé Viét Pha

Hoi quy hai giai doan - 1
(Two-staged Least Squares Model - 2SLS)
Tai liéu doc: JW Chuong 15; KKS Chuong 6

Nép Bai tip 4/Phdt Bai tip 5

QO Thar Sau 06/5/2022 Lé Viét Phu

Hoi quy hai giai doan - 2

Tuén 13

U Thi Ba 10/5/2022 Lé Viét Phu
Hoi quy ba giai doan/H¢é phwong trinh hoi quy — 1
(Three-staged Least Squares/System of Equations Model — 3SLS/SEM)

Tai liéu doc: JW Chuong 16

U Tht Nam 12/5/2022 Lé Viét Phu
Hoi quy ba giai doan/H¢ phuong trinh hoi quy —2
(Three-staged Least Squares/System of Equations Model — 3SLS/SEM)

Tai liéu doc: JW Chuong 16

O Thar Sau 13/5/2022 Lé Viét Pha

On tap
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Tuén 14 (Thi cudi ky)

O Thi nim 19/5/2022
Nép Bai tip 5/Phdt dé thi cudi ky

Nép bii thi cudi ky:  8.20am 04/6/2022
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