MO HIN \KINH TE LUONG DONG:
MO HINH TU HOI QUI VA
MO HINH PHAN PHOI TRE
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o Gidi thiéu
» Bién ddc 1ap tre

» Bién phu thudc tré




GIOT THIEU CAC MO HINH
KINH TE LUQNG PONG

MO hinh tu’ hoi qui

M6 hinh phan phdi tré

- cac tac dong dugc phan phoi theo thai gian

Yt — +/80Xt +181Xt—1 +182Xt—2 + U,




Vai tro cta do tré trong kinh té hoc
Yo =a+ X+ X+ + L X+

B, la nhan t&r ngan han (short-run/impact multiplier)

(By + By), (By+ By +B,)... la nhan tu tirc thdi sau 1 nam, 2

nam, ...

Z:(:oﬁi :/60 +ﬁ1+..+ﬂk :ﬂ

la nhan tr dai han hay nhan tir tong.

On dinh hay can bang dai han

dudc goi la B, chuan hoa.




Vai tro ctia do tre (tt)

Yi=a+ 0.4 X + 0.3 X.; +0.2 X, + U;
Nhéan tr ngan han = 0.4
Nhan ti dai han = 0.9 (= 0.4+0.3+0.2)

Khi X tdng 1 dan vi 44% (0.4/0.9) cuia tong tac dong
Xay ra tuc thdi, 77% (0.4+0.3/0.9) xay ra sau 1 nam,

va 100% vao cudi nam thu 2.



Udc lugng cac mo hinh phan phoi tré
Yo =0+ By X; + By Xpg + By Xip +.+ By Xip + Uy
PO tré tdi uu p 1a bao nhiéu?
Thém bi€n = lam giam bac tu’ do va van dé da cong tuyén.
Nguyén tac kinh nghiém doi véi mo hinh tot:
v D&u ky vong
v Kiém dinh F-stat va t-stat

v DO thich hgp cia m6 hinh R,
v SUr dung cac tiéu chudn AIC va SIC



Cach tiép can Koyck cua

mo hinh phan phoi tré

Giasl B, =BoA¢ VvGik=0,1,2 .,va 0<A<1(tylégiam)

Thay B, vao (1) ta dugc
DY, =0+ BoX + BoA Xey + Bo AKXz + - + U
DAY, =Aa + ALy X, + By X, + Ly X5 + ... + AUy,
VYAV =all =A) + B X + (Up— AUyy)
DY, =a(l—-A)+By,X;+AY, ;+Vv, VOi vV, =u,— Au,,
Chi can udoc luong 3 tham so thay vi k+2 tham so
Nhan tu' dai han = B,/ (1-1)



Phan phdoi tré Almon (da thirc)

MO hinh goc
Y,=a+ [, X, +..+ X, . +..+ L. X, +U

Phai udc lugng k+2 tham so
Gia dinh da thdc bac m

L =Ff@{)=a,+ai+a,i*+..+a_i"




Phan phdoi tré Almon (tt)

2

Néu m

: 2
L =a,+al+al




Phan phoi tré Almon (tt)

Yo=a+> " (8, +ayi+a,i?) X, +u,

K

k . k .o
Yo=a+ay ) X +a ) X +a,)  iTX

k

ZOt — ><t—i

0
Lot = Zi:O-

Yy=a+a,L, +a,Z,+a,Z,, +U,




Phan phdoi tré Almon (da thirc)

MO hinh goc
Y,=a+ [, X, +..+ X, . +..+ [ X, +U,

i= 1 dén k > Phai udc lugng (k+2) tham s6
M6 hinh bién doi

Yt =T aOZOt + aizlt + aZZZt + U,

Chi can udc lugng (m+2) tham s6

SO bién Z = m+1

EVIEWS: LS Y c PDL(X, k, m)



MO hinh diéu chinh riéng phan
(Partial Adjustment Model)

Y=L+ B X, +U,

trong do6 Y* = MUt ton kho mong muodn (khong quan sat:ducc)

X = Doanh s0O ban

0<d<1: hé so dieu chinh
1/0: toc do diéu chinh
Y=o +(1-9)Y,_,




Mo hinh dieu chinh rieng phan(tt)

Yo =0 (Bp+ B Xe + U) + (1 =0)Y:,

2 Y, =0By+ 0B X + (1 —0)Y,,



Mo hinh dieu chinh ky vong
(Adaptive Expectation Model)

trong d0 Y = cau tién (so du tién thu)
X*= [ai suat dai han ky vong (khong quan sat dugdc)
Gia suf Xt — Xt—l — 7/(Xt—1 — Xt—l)
0<y<1 hé so ky vong




Mo hinh diéu chinh ky vong (tt)

Ye = B+ B [vXes + (1 = y)XF 1]+
-)Yt=,80+,817/)(t_1 + Bi(1—y) X*, + Uy
rhay X*t-1= (Y1 = Bo-Upz1) / By

DY =vbBy+yBi Xy (L —y)Vey + U — (1 -

Y. =vBot v BiXes + (1 =y)Yeq + V;
trong do v, = u,— (1 —y)u,,.



Udc lurgng cac mo hinh tu hoi qui

o Koyck:
Ye=a(1=A) + BpXe + AVey + (Up — AUy,
o Ky vong diéu chinh:
Ye = ¥Bp+ 161 Xe + (1 = 7)Yy + [Up = (1 = YUy
o Djéu chinh riéng phan:

Ye = 0By + OB Xe.y + (1 —0)Yy s + 0OU;



m A?

Kiem dinh nhan qua Granger

GDP — M hay M — GDP?
Udc lugng cdp phucong trinh

GDH — Zirilailvlt—i +Z?:lﬂjGDH—j + Uy,

M, = f’:lz,,Mt_i+ ! 5.GDP_; +u,,

J=1

Xac dinh do tré dua trén AIC va SIC

Kiém dinh tinh dirng clia cac chudi thdi gian



m A?

Kiem dinh nhan qua Granger

Co6 tinh nhan qua mot chiéu M — GDP khicaca, # 0 co y
nghia thong k&, nhung cac &, khong co y nghia thong keé.
Co6 tinh nhan qua mot chiéu GDP — M khi cac a; khong cé
y nghia thong k&, nhung cac &, # 0 co y nghia thang ke.
Co6 tinh nhan qua song phucdng néua,va d # O vacoy
nghia thong ke.

GDP va M doc lap néu cac hé so6 udc lugng trén khong'co

y nghia thong ké



m A?

Kiem dinh nhan qua Granger

Céc budc thuc hién kiém dinh M — GDP

H6i qui GDP theo cac s6 hang tré ctia nd, thu dugc.RSS,.
H6i qui GDP bao gdm ca céc s hang tré ctia M, thu RSSy:
Dung ki€ém dinh F ki€m dinh gia thuyét Hy: a; =...= @, = 0.
NEéu chung ta bac bo H, thi M — GDP.

L3p lai cac budc tuong tu dé kiém dinh GDP — M?



