CONG CU THUC NGHIEM

TAI CHINH CONG




Dan nhap

Cong cu thuwc nghién cua tai chinh cong la
stt dung céac so liéu va phuong phap thong
ké do ludng anh hudng chinh sach dén thi
troeong va hanh vi ca nhan .
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Van dé then chot trong nghién ctru tai chinh
cong thuc nghiém 1a tach nguyén nhan tir moi
twong quan va loai bo cac nhan dinh sai léch.
Twong quan la hai bién so kinh té thay doi
cung voi nhau.
Nguyén nhdn nghia la mot trong cdc bién so
gdy ra thay doi bién sé con lai .
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PHAN BIET GIUA SU TUONG QUAN
VA NGUYEN NHAN

Thuc thé rat nham lan giira sy phan
bi¢t nguyeén nhan va mo1 twong quan.
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Mobi tuong quan giita hai ’tham sO A va B,
cO 3 kha nang giai thich mo1 twong quan:

A => B.

B => A.

Mot vai y€u to khac => ca hai .
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Nghién ciru tinh huong:
Mot vung nong thon & Nga Xqéiy ra bénh
dich. Chinh phu go61 bac si dén dé giup do.
Nong dan quan sat thay nhiéu bac si => co
nhiéu dich bénh.

Ho két luan 1a nguyén nhan giy ra bénh dich
1a do bac si .
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Nham 1an sai 1éch

Mot tinh huong khdc:

Nam 1988, PH Harvard phong van nhiing
sinh vien nh3p hoc va phat hi€n ra nhiing
nguo1 tham gia khoa hoc SAT chi dat di€ém
63 thap hon nhiéu nhirng nguo1 khong tham
gia khoa hoc .

PH Harvard két ludn khoéa hoc SAT la
khong hitu ich .
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Nham 1an sai 1éch

Trd lai vi du & ving nong thén & Nga, cd thé xay
ra cac kha nang:
Bac si gay ra dich bénh do chira tr1 khong hi¢u qua.
Dich bénh cang cao dan dén cang nhiéu bac si .
Cac ngu’(‘)’i noéng dan nghi rang kha ning tht nhat
1a ding

- e e vr
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Nham 1an sai 1éch

Trong vi glu khoa hoc SAT Harvard, kha
nang co the:
Khoa hoc SAT chat lugng kém .
Nhitng nguoi tham gia khoa hoc trinh dd
kém.

Harvard cho rang kha ning thir nhat xay ra .
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PHEP THU NGAU NHIEN
(RANDOMIZED TRIALS)

Pé khic phuc cac bias, trong nghién ciru cac phép
thtr phai thuc hién hét strc ngau nhién.

Pay 1a nguyén tac vang dé do luong quan hé nhan
qua (causality) 1a phép tha ngau nhién
(randomized trial)

Phép tha duoc tién hanh béng vi€c chon ra mot
nhom nghién ctru va phan dinh ngau nhién thanh
hai nhom: (1) nhom xu ly “treatment” group — can
thi€p va nhom ki€m soat “control” group — khong
can thi€p .
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PHEP THU NGAU NHIEN
(RANDOMIZED TRIALS)

V6i phuong phap phan dinh ngau nhién => su
phan dinh can thi€p khong dugc quyét boi bat ky
cac chu theé khac (khach quan).
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PHEP THU NGAU NHIEN
(RANDOMIZED TRIALS)

Trong vi du SAT, nhom xu ly la nhirng
thanh vién/ca nhan tham gia khoa hoc SAT
va nhom kiém soat 1a nhitng c4 nhan khong
tham gia khoa hoc .

Trong vi du dich bénh ¢ Nga: nhom xu 1y 1a
cOng dong xay ra dich bénh va nhém kiém
sqét la cong dong khong phan cong bac si
dén .
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Van dé sai 1éch
(The Problem of Bias)

Nghia 13 nhom xt 1y va nhom kiém soat
khong giong nhau.
=> Khong xac dinh ngau nhién => dan dén
thién vi/thanh kién => khong khach quan.
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Van dé sai 1éch
(The Problem of Bias)

Sai léch phan anh bat ky su khac biét gitta nhom
xtr 1y va nhom kiém soat 1a quan hé véi nhom xir
1y, nhung thuc ra khong do b1 nhom xir 1y.
Trong vi du SAT, anh huong cua khoa hoc SAT bi
thién vi/thanh kién boi thuc té: ai tham gia khoa
hoc SAT thi 1am bai khéng dat két qua cao.
Trong vi du vung ndong thon & Nga, su phong don
bi thanh kién boi su kién: chinh phtl phan cong bac
si dén 1am cho cong d@)ng b1 dich bénh.
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Van dé sai 1éch
(The Problem of Bias)

Lwa chon ngau nhién nhu vay cho phép loai
trur cac sal léch .

Do 1a 1y do giai thich tai sao phép thir ngau
nhién 1a chuan muc vang cho su uwoc lugng
anh hudng nguyén nhan va két qua .
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Phép thir ngau nhién trong boi canh
chwong trinh hé trg TANF

Khi chinh pha cat giam tro cap, cac nha
kinh té tién doan sé gia ting cung lao dong,
nhung quy mo anh huong khong r0 rang .
C6 thé thiét ké phép thtr ngau nhién dé nhan
biét d6 co dan lao dong lién quan dén loi ich
cua TANF.
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Phép thir ngau nhién trong boi canh
chwong trinh hé trg TANF

Co6 thé chia nhom ba me don 1& thanh hai
nhom: (Say, 2000):

Nhom kiém soat tiép tuc nhan tro cép
$5,000.
Nhom xur 1y 1a nhém co 1gi ich cat giam 1oi
ich dén $3,000.
C6 thé do luong nd luc 1am viée cua cac ba
me theo thol gian.
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Nhirng han ché ciia phwong phap
phép thir ngau nhién

Tuy nhlen phep thir ngan nhién ciing ton tai
mot s van dé:

Ton kém chi phi.

Mat thoi gian.

Suy luan t1‘1; nl}ém nghién ctru khong khai
quat toan thé do1 tuong nghién ctru.
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Nhirng han ché ciia phwong phap
phép thir ngau nhién

Vi 1y do nay ma mot so nha kinh té st dung
cach ti€p can khac dé danh gia mo1 quan he
nhan qua trong nghién ctru thuc nghiém .
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PHUONG PHAP
THU THAP DU LIEU QUAN SAT

Phuong phap thu thap dir li€u quan sat tu
cac hoat dong thuc tién.

Chang han, dir liéu tir khéa hoc SAT bao
oom du liéu nhitng sinh vién tham gia kho
hoc SAT, cung véi s diém SAT.
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PHUONG PHAP
THU THAP DU LIEU QUAN SAT

Co 4 cach tiép can thu thap du liéu quan sat:
Phan tich chuoi thoi gian.
Phan tich hoi quy da bién (Cross-sectional
regression analysis).

Van dé c6 tinh chat thuc nghiém (Quasi-
experiments).

M5 hinh cau trac (Structural modeling).
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Phan tich chuéi thoi gian: dan chung tai liéu moi
trong quan gitra cac tham so 1o1 ich theo thot gian.
Vi duy, co thé thu thap dir 1i€u theo tho1 gian vé
dam bao thu nhap va so sanh cung lao dong ba me¢
don I¢ theo thot gian.
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Hinh 1 cho thay loi ich thuc giam dang ké
theo tho1 gian, trong khi g16 lao dong trung
binh gia ting dang ké.

Hinh vé& cho thay cat giam loi ich TANF
lam gia tang cung lao dong.
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Tuy nhién, c6 van dé:

Hai khoang thor gian (1968-1976 va 1978-
1983) cho thay anh hudng nghich (-) dén
cung lao dong hoac khong anh huong
(zero).

Khé khin nay sinh d6 1a khi c6 khuynh
hudng di chuyén cham (loi ich giam), thi
kho khan trong viéc suy luan anh huong
nhan qua dén cac bién so6 khac.
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C6 qué nhicu giai thich cho nhitng thay doi,
chang han nhu:

Chép nhan 16n hon luc lugng phu nir lam
viéc .

Vao.
Ting trudng kinh té.
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Vi thé, trong nhiéu truong phuong phép tiép
can chuod1 thor gian to ra han ché trong su
phan tich mo1 quan h¢ tuong quan.
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Phan tich hoi quy da bién

Phén tich héi quy da bién ( Cross-sectional
regresswn analyszs) 1a pthO’ng phap thong ké dung
dé danh g1a mo1 quan hé gitta hai bién s6 trong khi
g1l nguyen cac yéu to khac.

Pa bién/“Cross-sectional” nghia 1a so sanh nhiéu ca
nhan cung mot luc trong cung thot gian .
Hoéi quy hai bién (Bivariate regresszon) la mot

phu:()’ng phap dinh lugng mirc d6 cua hai chudi bién
SO .

Vi du, hinh 2 cho thay cat giam lgi ich TANF va
cung lao dong.
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Cung lao P& déc di xudng cho thdy méi
dong twong quan am gitra loi ich va
1,000 Do dbc clia dwdng thang nay la -

0.2, nghia la giam trir $1 trong
chwong trinh TANF dan dén +0.2
gio lam viéc .
viéc 90 gi¢ khi nhan duweoc

$4,550 lgi ich .

e

Ca nhan lam viéc khi nhan tro cap
Q) —tresrsnanannsnanrsnannnnannsnannnns : $5,000

4,550 5,000 Loiich
TANF

m HoOi quy hai bién
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Phén tich hoi quy (Regression analysis):
phan tich moi tuwong quan bang viéc xac
dinh duong thang ma né phu hop véi dir
l1éu .

N6 miéu td moi twong quan giita bién ddc
lap (trong truong hop nay: cung lao dong),
va bién phu thudc (trong truong hop nay 1a
lo1 ich TANF).
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Hinh bén phac hoa nhirng gi6 lam viéc/nam
d6i voi tat ca ba me don 1 trong dit liéu
CPS (Current Population Survey) trong
khuon kho phan tich ctia TANF.

Hinh 3 cho thay két qua héi quy .
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Puong thang c¢6 do doc -110.
Chting ta c6 thé bién d6i diéu nay thanh do co dan
nhu sau:
Trung binh lam viéc 748 gio/nam .
Gia tang 100% trong chuong trinh TANF dan dén
giam 15% gio lam viéc ( 110/748).

Nhu vay, do co dan gio lam viéc tuong trng vdi 191
ich 1a -0.15 — khong co dan.
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Puong thang nay tuong ing vdi phuong trinh hoi
quy:

HOURS, = a + fTANF; + &,
Trong do: cd bi€n quan sat la cac ba me 7.
Trong phuong trinh hoéi quy, « 1a hiang so, 8 1a hé
sO trong quan, va e 13 sai so.
¢ phan anh su chénh 1éch d6i vdi mdi bién quan
sat gilra gia tr1 thuc té va o014 tr1 du doan trén
duong hoi quy .
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Phan tich hoi quy da bién

Tuy nhién, cach giai thich két qua hoi quy
cling c6 nhiéu van dé can xem xét:
Co thé giai thich: lgi ich TANF cang cao
cang lam giam thap cung lao dong .
Cach giai thich khac: vi danh thué, cac ba
me don 1€ “nhan r6i” nhan dugc lgi ich cang
cao. Nhitng ba me lam vi€c thi nhan lo1 ich
thap hon.

S Dinh Thanh - Khoa Tai chinh Nha nwéc



Phan tich hoi quy da bién

Mot trong diém manh cta phan tich hoi quy
[a dua vao tham s6 kiém soat. Nghia 1a bién
phu thudc co thé anh huong dén bién doc
1ap (thém vao lo1 ich cua TANF).

Chang han, chiing ta c6 thé dua vao bién
kiém sodt doi voi s thich nhan roi.
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Phan tich hoi quy da bién

Pua vao cac bién kiém soat cho phép ching
ta giam duogc nhitng khac biét c6 tinh hé
thong gitra cac nhom khac nhau.
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Thém vao cac bién lam thay do6i hoi quy:

HOURS, = o+ PTANF, + 0CONTROL. + ¢;

Trong d6 bién kiém soat quan tdm dén gidi tinh, gido
duc tuo1 tac va tinh trang gia dinh.
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Phan tich hoi quy da bién

Viéc dua vao cac bién kiém soat khong hop
Iy s& khong giai quyét triét dé van dé nghién
ctru va dan dén nhitng thanh kién trong
nghién cuu.
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Nghién ctru ¢6 tinh thuc nghiém
(Quasi-Experiments)

Trong nhiéu trudng hop cac nha kinh té khong

thé st dung cac tiép can thir nghiém ngau nhién,

chudi thoi gian va hoi quy da bién .

Nghién ciru c6 tinh thwe nghiém: 13 thay doi

moi truong kinh té tao ra nhing nhom kiém soat

va nhom xu 1y phuc vu cho viéc nghi€n ctru tac

—  d0ng/anh hudng trong mdi truong thay doi do.

Diéu nay cho phép cac nha nghién ciru dua ra cac
lua chon ngau nhién tir cdc nhém bén ngoai .
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Nghién ctru ¢0 tinh thuc nghiém
(Quasi-Experiments)

Gia st, dia phuong A cat giam loi ich
TANF vao khoang 20% vao nam 1997, va
chung ta thu thap thong tin mau cidc ba me
O vung A tur 1996 - 1998.

Cung tho1 gian d6 ¢ vung L chinh quyén
dia phuong khong thay do1 chinh sach.
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Nghién ctru ¢0 tinh thuc nghiém
(Quasi-Experiments)

Vé nguyén tic, su thay doi chinh sach cia cac
vung duoc thuc hién mot cach ngau nhién.
Cac ba me ¢ vung A duogc chon la nhom xur ly (cét
giam lo1 ich)
Cac ba me vung L dugc chon 1a nhom kiém soat .

Bang viéc tinh toan thay d6i mirc cung lao dong
glu’a cac nhom va kiém tra su khac biét glua nhom
xtr 1y va nhom kiém soat, chung ta cod thé udc
luong anh hudng tir chinh sach cat glam lg1 ich tac
dong dén cung lao dong ma khong co nhiing dinh
kién .
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Nghién ctru ¢0 tinh thuc nghiém
(Quasi-Experiments)

Hay hinh dung, ching ta don gian chi nghién
ctru rieng cac ba me ¢ vung A.

Khi @6 nhat dinh phai thuc hién thuc nghiém:
nhom ba me trong nim 1996 — nhom kiém soat
va nhom ba me¢ trong nam 1998 1a nhom xur ly.

T]’\IP(‘ fn ~arch f.A ~AN Navs av c1inh viina AAt
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voi phuong phap chuoi thoi gian.

Chang han, kinh té quoc gia ting trudng nhanh
trong khoang tho1 gian nay.
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Nghién ctru ¢0 tinh thuc nghiém
(Quasi-Experiments)

Do phai quan tdm dén cac nhan to kinh té
khac, nén nghi€én ctru thuc nghiém nén dua
thém vao budc so sanh nhom xu 1y — nhom
nguo1 b1 tdc dong bo1 chinh sach vé1 nhom
kiém soat — nhom nguoi khong bi tic dong
b1 chinh sach .

Nhom ba me ¢ ving L khong bi cat giam
TANF, nhung tac dong boi 1o1 ich tir tang
truong kinh té .
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Nghién ctru ¢0 tinh thuc nghiém
(Quasi-Experiments)

Bang viéc kiém tra so gid lam viéc trong
vung A, chung ta co :
H(,)URSAR,1998_HOURSAR,1996
Két qua ne‘ly vura chira dung /tdc dong anh

huong xur ly vua anh huong tang truong
kinh té .

Nguoc lai, bang viéc kiém tra nhitng gio
lam vi€éc ¢ vung L, chuing ta co :

HOURSLA 19905" HOURS, 1996

Piéu nay chi chua dung anh huong tang

S Digh Thanh - Khoa Tai chinh Nha
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Nghién ctru ¢0 tinh thuc nghiém
(Quasi-Experiments)

Bing viéc trir di nhitng gid lam viéc & L tur
nhting g10 lam viéc ¢ vung A, chung ta
kiém soat dugc dinh kién dugc giy ra boi
ting trudng kinh té.

Xem bang 1
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St dung cac bién

co tinh thuc nghiém ¢ vung A

bam bao lo1 ich
SO g1o lam
vi€c/nam

1996
$5,000
1,000

1998
$4,000
1,200

Chénh léch
-$1,000
200




Nghién ctru ¢0 tinh thuc nghiém
(Quasi-Experiments)

Két qua do luong: khi loi ich giam xudng
20%, g10 lao dong tang 20%; d0 co dan
cung lao dong so vo1 lo1 ich -1.

Gia st: néu nhu ¢ vung khac cé két qua -
0.67 .
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Nghién ctru ¢0 tinh thuc nghiém
(Quasi-Experiments)

Trudng hop nay co thé xay ra dinh kién:

trong giai doan nay tang trudng kinh té cao.
Vi thé nhom ba me & ving A gia ting lao
dong mac du dua vao cat giam chuong trinh
tro cép lo1 ich

Chung ta c6 thé kiém tra cac ba me & vung

L, bang 2.
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Sir dung thay déi thue nghiém

Vung A

1996 1998 Chénh léch
Loi ich dam bao $5,000 $4,000 -$1,000
S6 gid lam viée/ndm 1,000 1,200 200

1996 1998 Chénh léch
Loi ich dam bao $5,000 $5,000 $0

S6 gior 1am viéc/nam 1,050 1,100 50




Nghién ctru ¢0 tinh thuc nghiém
(Quasi-Experiments)

Uéc luong chénh 1éch:

(H 0URSAK,1998 ~i 0URSAK,1996) - (H 0URSLA,1998 - 0URSLA,1996)
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Mot so van dé kho khan cua phuwong phap nghién
ctru cO tinh thuc nghi€ém

Su khac biét vé ting trudng kinh té
Su khac bi€t s¢ thich cac ba me gitra cac
vung
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MO hinh hoa cau truc

Uéc Ilwong ciau tric  (Structural
estimation): la phuong phap uwoc lugng cac
tham sO co ban cua ham so thoa dung .

S Dinh Thanh - Khoa Tai chinh Nha nwéc



