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NOI DUNG

Q/ Khai niém bién t&, hé s6 co gian

Q/ Gidi thiéu cac mé hinh




| 4.1 BIEN TE

“*Gia s c6 ham Y=f(X)

< Gia tri bién té M,, =AY/AX

JAY= M, * AX

Y nghia cla bién té: Cho biét lugng thay doi

tuyét doi cla bién phu thudc Y khi bién
dbc lap X thay doi 1 don vi

Khi AX->0, M., = f'(X)




] 4.1 HE sO CO GIAN

“*Hé sb co gidn cla Y theo X la

JANY
-

Y
M x

“*Luogng thay doi tuong doi caa Y

1002Y = Ew (100 g)
Y X




I 41HESO COGIAN

“*Y nghia cla hé so co gian: cho biét su
thay doi tuang doi (%) cla Y khi X thay
doi 1%

“*Khi AX->0

dY
pae Y f'(X)%

~ X

“*Hé s6 co gian khong phu thubc don vi do

N\



[ 4.2 M6 hinh hoi quy qua g5c tOa dd

M6 hinh ho6i quy tong thé
EY/X)=8X,
Yi :gxl +ui

M®& hinh hoi quy mau ngau nhién:

:@Xl +ei

B =220 var(p,)=

S X! ZXZ’




[ 4.3 M6 hinh tuyén tinh logarit (log-log) ]

M5 hinh héi quy mi Y, =B X Pe"
Hay
IDYI- :lnﬁl +ﬁ2 IIle +Uu.

dlnY ,@ d% _
dX

dX

d% . _dY X
= dXx Y

& x dX 'Y




. 4.3 Mb hinh tuyén tinh logarit (log-log) |

Vidu: InY, =0,7774 —0,253In X, +u,

Khi gia tang 1% thi luong cau cula loai hang
hoa nay sé giam 0,25%.




i 4.4 . M hinh ban logarit

4.4.1. MO hinh log-lin
Cong thuec tinh 1ai gop
Y, =Y,(1+r)
V&i r: toc do tang trudng gop theo thoi gian
cuayY
t: thoi gian (thang, quy, nam)
t =1, n




[ 4.4.1. Mo hinh log-lin
Lay logarit hai vé
INY, = InY, + t*In(1+r)
Hay InY,=[3, + [,
vGi InY,= 3, va In(1+r) = 3,
M6 hinh ban logarit cé yéu té ngau nhién

InY, =B, + B,.t + U,




[ 4.4.1. Mo hinh log-lin ]

_d(nY) _(@/Y)dY _dY/Y
dt dt dt

5

Thay do6i tuong doi clia bién phu thudc (Y)

B, = ] , ,
° Thay d6i tuyét d6i cda bién doc 1ap (t)

Nhan thay doi tuang doi cdia Y 1én 100.

thay doi tuyét doi cla t

»Néu B,>0: toc do tang trudng (%) cua Y doi véi

>»Néu B, < 0: tbc d6 giam sut

>\



[ 4.4.1. Mo hinh log-lin ]
QU'ng dung: Nghién clu khdo sat téc do
tang trudng (gidm sut) cua cac bién kinh
t€ vi mdé nhu GDP, dan so, lao dong,
nang suat.
dMb6 hinh tuyén tinh Y, = B, + B,.t +U,
thich hop véi udc luong thay doi tuyét
doi clia Y theo thoi gian

M5 hinh log-lin thich hgp véi udce luong
thay doi tuong doi clia Y theo thoi gian




[ 4.4.1. Mo hinh log-lin ]
Vi du: Cho két qua hoi quy tong SP noOi
dia (RGDP) tinh theo gia nam 1987 cua
My trong khoang thoi gian 1972-1991
NEéu Y = In(RGDP) Y; =8,0139 +0,0247t

GDP thuc tang véi toc do 2,47%/nam tu 1972-
1991.

Néu Y =RGDP Y, =2933,054 +97,6806t

1

GDP thuc tang véi toc do tuyét doi 97,68 ty
USD/nam tur 1972-1991.




[ 4.4.2. Mo hinh lin-log ]

Y= B+ B,InX, +u

dy
dXx P;

1

X

5 - dY
hay 2 dx
%

Néu X thay doi 0,01 (hay 1%) thay doi
tuyét déi ctia Y la 0,01,
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[ 4.4.2. Mo hinh lin-log
Vi du
Y: GNP (ty USD)
X: lugng cung tién (ty USD)
Véi sO liéu trong khodng thdi gian 1970-83

Y =-16329,21+2584,785*In X

Y nghta 3,=2584,785: trong khodng thoi gian
1970-83, lugng cung tién tang I1én 1%, kéo
theo su gia tang binh quan cua GNP 25,84 ty
USD.




I 4.5 Mo hinh nghich dao
1
Y = + — +u.
1 Bl @ X 1

dPac diém: Khi X tién téi o, sO han
B,(1/X) ti€én dan t6i 0 va Y tién tdi gia tri
t6i han B,.

QUng dung: dudng chi phi don vi,
duong tiéu dung theo thu nhap Engel
hoac duong cong Philip.




[ Puong chi phi don vi ]

Y (AFC)

B, >0

B, >0
By b
0

Chi phi san xuat c6
dinh trung binh
(AFC) giam lién tuc
khi san lugng tang
va cudi cung tiém
can vdi truc san
luong G B,

X (san luong)
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[ Puong cong Phillips

>

Y (Ty Ié thay B, <0
doi tién luong) !
3, >0
0 >
\ X (T I& that
T nghiép)

Khi ty 1€ that nghiép tang vo han, ty |é giam
sut cla tién luong sé khong vuot qua B,




[ Puong cong Engel

Y (Chitiéu 4
cua mot
loai hang)
S —
B, >0
B, <O
0 >
B, 1B, X (Téng thu
nhap/ Tong chi
tiéu)
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[ Puong cong Engel ]

» Chi tiéu hang héa tang khi tong thu nhap (hoac
tong chi tiéu) tdng nhung doi véi mot so loai
hang héa thi thu nhap cua nguoi tiéu ding phai
dat & muec t6i thiéu -B, / B, (hay con goi la
ngudng thu nhap) thi ngudi ti€éu dung mai su
dung loai hang nay.

»Mat khac, nhu cau cla loai hang nay la hiu
han, nghta la du thu nhap cé tang vo han thi
nguadi tiéu dung cling khéng tiéu thu thém mat
hang nay nlra. MUc tiéu dung bao hoa cua loai
hang nay la 3,




[ 4.6 Mo hinh da thUc ]

Y, =B +BX +BX>+LX>+u,

Vi

Y  TOng chi phi

X SO luong san pham

QUng dung: t& ham nay, suy ra dudc
chi phi trung binh (AC) va chi phi bién
(MC)




4.7 M6 hinh c6 do tre phan phoi |
Y=L +L6X, +LBX , +.+6X , +u,
Vb
Y. Tiéu dung namt
X, Thu nhap nam t
X., Thunhap nam t-1
X
K

. Thu nhap nam t-k
Chiéu dai do tré




[ ‘So sanh R? gitra cac mé hinh
»Cung cO mau n
»Cung sO bién doc lap. Néu cac ham hoi quy khéng
cung s6 blen ddc lap thi dung hé sb6 xac dinh hiéu
chinh R
»Bién phu thubc xuat hién trong ham hoi quy c6 cling
dang. Bién doc lap co thé & cac dang khac nhau.
VD: Cac ham hoi quy c6 thé so sanh R2 vdi nhau
Y=B, +B.X+U
Y=, +pB.InX +U
Cac ham hoi quy khong thé so sanh R2vdéi nhau
Y=B, +B.X+U
nY=B, +B.X +U
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