Chuong trinh giang day kinh té Fulbright Kinh t& vi mo M6 hinh IS-LM va téng cdu AD

M6 hinh IS-LM va Téng cau AD

1. Tom tat mo hinh IS-LM

2. Tiép theo, chiing ta can:
e Céch thirc m6 hinh IS-LM duoc ding dé giai thich bién dong cua Y (chi
tiéu thuc)
e S dung IS-LM thiét ké duong AD
e Xem xét chuyén d6i tir ngdn han sang dai han
e Ung dung md hinh dé giai thich Pai khiing hoang 1929-33

3. Cach thirc mé hinh IS-LM dwoc ding dé giai thich bién déng ciia Y (chi tiéu
thuc) véi P hang s0? Nhirng bieén doi cia Y 1a ket qua tir sw dich chuyén cia

cac duwong IS va LM

e Chinh sich tai khoa: Xem xét tang G:

LM

Iz

i

1S5(G2)

1S(Gy)

Y Y, Y
Vivay, TG=TY+Tr

Chinh sach tai khoa van hanh nhu thé nao?
TG=TY =T L=Tr=4 1 ={Y...(hién trong l4n 4t mot phén)
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e Chinh sich tién t&: Xem xét ting M:

r

r

r2

Y1 Y, Y
Vivay, TM =TY+dr

Chinh sach tién té van hanh nhu thé nao?
™™ =T (M/P) =4 r=T1 =TY (co ché truyén din tién)

e Cac cu soc doi voi IS: cac bién ngoai sinh thay d6i cau hang hoa va dich
vu. Vi du: gia tang sy lac quan trong gidi kinh doanh kéo theo dich IS
sang phai =TY+Tr

e Céc cii sbc dbi voi LM: cac bién ngoai sinh 1am thay doi cau tién. Vi du:
tang cau tién ngoai sinh kéo theo dich LM 1én trén (sang trai) =4 Y+ Tr

4. Tir IS-LM thiét ké dwong AD
e Do dbc: ting gia anh hwéng nhw thé nao véi Y?

Gia sir P tang tir P, 1€n P,
TP ={(M/P): LM dich Ién trén (sang trai)

Kinh té hoc vé 49 déc 4m ciia AD:
TPl (M/IP) =Tr=l =iy,
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LM’ (M/P,)
r
LM(M/P,)
4—
P,
P
' AD
Y; Y1 Y Y; Y1 Y
e Dich chuyén AD? Céc yéu t6 (trir AP)1am dich IS va LM s¢ lam dich
dwong AD. Vi du: chinh sich tai kho4, chinh sach tién t¢...
Xem xét tang G:
r P
LM(M/Py)
\
—>
IS(G P
(G2) 1 \ AD'(Gy)
IS(G
(Ga) —— AD(G)
Yl Y2 Y Y1 Yz Y
e DPuong AD tir phin tich dai s6: Giai phwong trinh IS va LM tim Y
theo P
C=C(Y-T) =a+b(Y-T)
l=c—dr=1r)
G=0G
T=T
M* M
P P
L(r,Y)=eY —fr
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. (1), = =
IS: Y_[l—bj [(@+c+G —bT) —dr]

o ({7

Tinh r bang cach thay phuong trinh LM vao phuong trinh IS. Giai tim Y
theo P:

AD: Y ={;}(a+c+§ —b'f)J{#}[EJ
f(l—b)~ de f(l—b)+de | P

Tur phuong trinh AD, rut ra:
e DPudng AD c6 dd déc am: TP =1 Y
e Chinh sach tai khoa mé rong (T G, { T ) hay chinh sach tién té
mo rong (T M ) dich chuyén dudng AD sang phai (ting Y Véi P
cho trudc)

5. Chung ta da phat trién 1y thuyét vé tong cau AD. Ly thuyet can bang kinh té vi mo
yéu cau ching ta két hop 1y thuyét tong cung. Ly thuyét tong cung tir mo hinh cb
dién nhu sau:

Y=F (R L )= Y = ASla duong dbc dimg trén toa do (Y, P)
e Céin bing trong dai han (md hinh ¢ dién): AD =Y (hinh 5.1)
e Chung ta s€ thao luén ve ly thuyét tong cung ngén han sau nay. Bay gio, .
gia st P ¢b dinh trong ngin han SRAS 1a duong nam ngang tai muc gia co

dinh P = P;. Trong dai han , P diéu chinh dé can bang téng cung tong cau

Can bing ngin han: AD = SRAS (hinh 5.2)

P LRAS P
Y, c6 thé khac Y
P1 SRAS
P1
\
AD AD
_ Y Y1 Y
Y
Hinh 5.1 Hinh 5.2
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6. Cac dieéu chinh ngan han va dai han ing véi su ting 1én ctiia AD:

I3

Iz

1

LM’(M/P,) P
(1) LS
—
C LM(M/P;)
(1)
C
B Ps SRAS’
\ T (2) .
2) IS(G,) P, A SRAS
AD’(Gy)
1S(G,) AD(Gy)
Y Y, Y \7 Y, Y

Bét dAu bing mot su cAn bang dai han tai A: (Y, 1), (Y, Py)
e Giasu tang G:’IS dich sang IS’; chuyén dén diém B: (Y2, 1), (Y2, P1). Bay
la can bang ngan han
e Trong dai han, P s¢ diéu chinh. Khi P tang, di chuyén doc theo AD’, LM
dich sang LM’; chuyén dén diém C: (Y , r3), (Y, P3). Py la cin bang dai

han
Ghi chu:
e Trong ngén han c6 hién tugng lan 4t mot phan; trong dai han hién tudng lan at
la hoan toan

e (6 3 bién s can quan tam: Y, r, P. Mo hinh IS-LM tap trung vao Y var dé lai
P. M6 hinh AS-AD tap trung vao Y va P dé lai r

e Trong ng'fm han, chung ta xem xét P ¢d dinh, vi vayY var diéu chinh dé thoa
IS = LM. Trong dai han, Y = Y ,vivayrvaP diéu chinh dé thoa IS = LM

\{é todn hoc: chiing ta ¢ 2 phuong trinh véi 3 bién sb chua biét (Y, r, P); nhu vay
can mdt phuong trinh thtr ba. Trong ngan han, ching ta ¢6 P = Py; trong dai han ta
coY=Y

Pai khiing hoang: Mot cau chuyén lich sir rit quan trong vé kinh té ciia My va
chdu Au. Gido trinh chon céch giai thich dya vao mé hinh IS-LM (doc tai liéu de
hiéu day du hon)

a. Dir kién:

Y giam 30% gitra 1929 va 1933

u tr 3,2% 1929 1én 25,2% 1933

M giam tur 25% gitra 1929 va 1933
P giam 22% gitta 1929 va 1933
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e igiam tir 5,9% 1929 con 1,7% 1933
Theo anh chi, diéu gi thuc su di xay ra? IS dich, LM dich hay thay d6i nao khac?

Ghi cha:

e Giam Y c6 nghia la chiing ta ham ¥ ngan han ngoai trir trudng hop
chung ta 1ap luan ring Y giam (khong chic chan). Do vdy, AD phai
giam (dich trai)

e Dijch trai ciia AD (nhu 1a giam Y trong ngén han) yéu cau dich tréi cia
hodc 1a IS hay LM

e Khong thé co suy luan tryc tiép vé thay d6i cua r tir thay ddi cta i

b. Mot vai cach giai thich dwoc dé nghi nhu sau: (c6 thé dung mot phan)

(1) Kiém dinh vé chi tiéu: duong IS dich trai tir syt giam chi tiéu mang tinh
ngoai sinh [giam niém tin ctia ngudi tiéu ding tir su sup d6 cua thi trudng
ching khoan 1929. Chinh phu thyc hién chinh sach that chit tai khoa .
Tam 1y bay dan va sut giam nghiém trong ciu nha ¢ vao dau nhitng nim
1930. Cung v6i cac ngan hang that bai kéo theo phan bd tin dung]

(2) M giam dich LM sang tréai. Tryc tréc cua cach giai thich nay (it nhat 1a cho
dén 1931) 1a can bang tién thuc da khong gidm. Do vay, LM khong dich
sang trai. [M/P da giam gitta 1931 va 1933]

(3) M giam 1am Y giam théng qua giam P. Hai 1y do c6 thé 1a:

e Ly thuyét Giam phat-No: P giam khong mong doi kéo theo phan
phdi lai thu nhap tir ngudi di vay dén ngudi cho vay. Néu nguoi
cho vay c6 MPC thap hon nguoi di vay, chi tiéu rong s& giam. IS
dich trai.

e Hiéu wrng Fisher: (tic dong cia P giam khong mong doi): Nhé lai
i =r+n°. Khin® #0, i#r. Vi vay, m6 hinh IS-LM don gian s&
dugc giai thich khac di khi I phu thude r con L phu thudc i

Mot cach phtrc tap hon, mo hinh IS-LM co6 thé duoc viét lai nhu

sau:
IS: S(Y)=1(r)

M e
LM: F:L(“L” ,Y)

Tiép theo, duong LM dich khi c¢6 su thay ddi cua 7. Khi n° giam,
cau tién tang kéo theo LM dich lén trén
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[Ghi chu: cach tiép can nay khac voi tai ligu, néu giit r trén tryc
tung, duong LM s€ dich, khong phai IS. Mankiw viét lai mo hinh
IS-LM theo i, 13i suat danh nghia]

1S: S(Y)=1(-7°)

M .
LM: — =LY
5 (i,Y)

Theo d6, khi n° giam, dudng IS dich trai thay vi LM

Chung ta sir dung mo hinh IS-LM véi r trén tryc tung: trong sudt
giai doan Pai khiing hoang, n° giam, dich LM 1én trén

r LM’ (n°=m,)
\ LM(n°=0)

B

r

? 7'[2<O
il = J A

" IS

Y, Y. Y

Bit dau tir A v6i n°=0: (Yq, 1), i=r

Bay gio, n° giam dén m, < 0. LM dich sang LM’, nén kinh té
chuyén dén diém B: (Yo, 12), r>i

AM=d 2=y, Trdi
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