GIOI THIEU
TE LUONG

Ki



KINH TE LUONG LA Gi ?

Ap dung cac phuong phap théng
ké trong kinh té

Su hop nhat
+ Ly thuyét kinh té
+ Cong cu toan hoc
+ Phuong phap luan thong ké



KINH TE LUONG LA Gi ?

UdSc lugng cac moi quan hé kinh té

Kiém dinh gia thuyét vé cac hanh vi
kinh té

Du bao



MO HINH KINH TE LUGNG
Mo hinh nhan qua
Y = f(X,, Xy ey Xy oy X))
M® hinh chudi thé&i gian
Y = f(t)
Tinh bat dinh
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DU LIEU

DU lieu chéo
D{ liéu chudi thai gian

Dir liéu bang



NGHIEN CUU THUC NGHIEM

LY THUYET KINH TE, KINH NGHIEM, NGHIEN cUU KHAC

l

THIET LAP MO HiNH

UGC LUGNG MO HIiNH
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KIEM DINH GIA THUYET

A 4 A 4

THIET LAP LAI MO HiN DIEN DICH KET QUA
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CAC QUYET DPINH VE v—
CHINH SACH DY BAO

A




Vi DU MO HINH KINH TE LUONG

= BUStravl = f (Fare, GasPrice, Income, Pop,
Density, Landarea)

= Ngheo = f (Dan toc, Gidi tinh chu ho, Trinh do
hoc van chu ho, Chinh sach tin
dung, S6 ngudi trong ho, Dién tich
dat nong nghiép, Nghé nghiép ...)

= Employment = f (GDP)
= S6 bang sang ché = f (R&D;, R&D;....R&D )



VI DU MO HINH KINH TE LUONG

Mo hinh ARIMA
(Cao Hao Thi, 2002)

—— REE _PRICE ----- REE_ PRICEF



CAC NOI DUNG PA HOC

Thong ké co ban

Hoi qui don bién

Hdi qui da bién

Sai lam trong xac dinh mé hinh
Dang ham so

Bién doc lap dinh tinh

Bién phu thudc dinh tinh

Chién lugc xay dung mo hinh



MO HINH HOI QUI TUYEN TiNH

PRF: Y. =Bo+ B X+ B Xy + ...+ B X, + ¢
SRF: YI — b0+ b1X1 + b1X2+ e kak+ el

Y va X c6 thé l1a bién dinh luong hay dinh
tinh
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CAC GIATHIETCUA =
MO HINH HOI QUI TUYEN TiNH

— Tuyén tinh theo cac tham sé uéc lugng
— E(Si) = O

— Cov (X&) =0 (DHé PT ddng thoi)
—-Var () = hangsé (2HET)

- Cov (g, ¢)=0 (= AR)

— Sai s6 ¢ tuan theo phan phéi chuan
_d; = (n-k-1) > 0

— Dang ham dung
— Khdéng c6 da cdng tuyén
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THE NAO LA MO HINH HOI QUI
TUYEN TINH TOT?
Mo hinh tét 1a mo hinh chua c¢é dau hiéu cua
mod hinh khdng tét
M6 hinh khéng tét
— Khdng dua trén co sé ly thuyét
— Khéng dam bdao cac gia thiét ciia mé hinh héi qui
— C6 da cdng tuyén
— Khéng dam bao kiém dinhtva F
— R? khéng cao
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CAC NOI DUNG SE HOC

Pa Cong Tuyén

Phudng sai thay doi

Tuong quan chuoi

Chubi thdi gian va Mé hinh ARIMA
Hoi qui gia

M hinh kinh t& lugng déng va Kiém dinh Granger
D@ liéu bang

banh gia tac dong chinh sach

M hinh so sanh bang diém xu hudéng
Phan tich khac biét trong khac biét
Bién cong cu va hoi qui gian doan
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PANH GIA M

o Thao Luan trong I6p
o Bai Tap
» Bai thi cudi moén



