CHUONG V

Mot s6 dang
MmO hinh KTL co ban




NOi dung chinh

e |. Nguyén tac xay dwng MH
e II. M6t s6 dang MH KTL co ban
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. Nguyén tac xay dwng MH

e Don gian

e Tham sd UL 14 duy nhat
e PO chat ché cao

e Phu hop li thuyét kinh té
e Kha nang dv bao cao
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II. Mot so6 dang MH KTL co’ ban

N tuyén tinh
N log-log

N semi-log

n nghich dao
n da thuc
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1. M6 hinh tuyén tinh

e Néu chung ta cho rang moi quan hé giva X va 'Y c6 dang
tuyén tinh:Y,= 3, + B, X, + u,
v ot

Bz

B

e dodéc: 4,
e Hésoco gian: E .= B, *( X/Y)
e (rng dung: ham cau, ham.cung..chi tiéu-thu nhap...



Y(sb cbc ca phé

Nam /nguoi/ngay) Gia (cent)
1970 2.57 0.77
1971 2.5 0.74
1972 2.35 0.72
1973 2.3 0.73
1974 2.25 0.76
1975 2.2 0.75
1976 2.11 1.08
1977 1.94 1.81
1978 1.97 1.39
1979 2.06 1.2
1980 2.02 1.17
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2. MO hinh log-log

o Y = AX”elUv(ie=2.718

e Ava f,la cac tham sb ciia mo hinh
anh hwdng cia X t&i Y : phi tuyén?
In(Y;) = InA +f,In( X;) + u,

dat In(Y) = Y*, In(X) = X*, InA= B,

e M6 hinh dwoc viét lai la:

Yi*= By +6, X;* + u;
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2. MO hinh log-log

e Hé sb co gidn cua Y theo X: S,
(Chirng minh?)
e Dung trong cac trwong hop ham cau, cung,
ham san xuat Cobb-Douglas
e Vidu

1. Ham cau
2. Ham san xuat Cobb-Douglas
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000

Y(s6 coo
coc/ngudi b
Nam /ngay)  Gia (cent) Ln(Y) Ln(X)
1970 2.57 0.77 0.944 -0.261
1971 2.5 0.74 0.916 -0.301
1972 2.35 0.72 0.854 -0.329
1973 2.3 0.73 0.833 -0.315
1974 2.25 0.76 0.811 -0.274
1975 2.2 0.75 0.788 -0.288
1976 2.11 1.08 0.747 0.077
1977 1.94 1.81 0.663 0.593
1978 1.97 1.39 0.678 0.329
1979 2.06 1.2 0.723 0.182
1980 2.02 1.17 0.703 0.157
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3. M0 hinh ban logarit (semi-
l0g)

a. MO hinh log-lin
Dung dé wéce lwong toc dé tang trwdng

Dwong Nam Ha (VNUA)




Nam GDP GDP nong nghiep
1990 131968 42003
1991 139634 42917
1992 151782 45869
1993 164043 47373
1994 178534 48968
1995 195567 51319
1996 213833 93577
1997 231264 55895
1998 244596 57866
1999 256272 60895
2000 273666 63717
2001 292535 65618
2002 313247 68352
2003 336242 70827
2004 362435 73917
2005 392989 76905
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3. MO hinh ban logarit

a. Mo hinh log-lin

dat Yt la gia tri caa Y tai thoi diém t

Yo la gia tri ban dau (VD nam 0, 1990)

Yt =Yo (1+ )

r1a toc dé tang trwdng cda Y theo thdi gian
INY, = In Yy + tin(1+r) + u..

dat In(1+r) =3,

InYo= By

Dwong Nam Ha (VNUA)



e Chung ta co mo hinh sau
InY, = B,;+B,t +u..
e ynghiacua f3,?

e B, :toc do tang trwdng tirc thevi clia Y
e Két qua ciia md hinh hoi quy?
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3. MO hinh ban logarit

b. MO hinh lin-log
Y.= B, +6,In( X;) + u,

y nghia cda B, : cho biét khi X thay ddi 1% thi Y
thay doi g, don vi? (vi sao)
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Nam GNP(ty Dollars) M-cung tién oo
1973 1359.3 861 ~
1974 1472.8 908.5

1975 1598.4 1023.2

1976 1782.8 1163.7

1977 1990.5 1286.7

1978 2249.7 1389

1979 2508.2 1500.2

1980 2723 1633.1

1981 3052.6 1795.5

1982 3166 1954

1983 3405.7 2185.2

1984 3772.2 2363.6

1985 4014.9 2562.6

1986 4240.3 2807.7

1987 4526.7 2901  DuongNam Ha (VNUA)



4. M6 hinh nghich dao

Y:= B+ B, (1/X;) +u;
e X thay ddi 1 don vi, Y thay doi

e (- B,(1/X?) ) don vi
e M0t sb trworng hop s dung
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d.

Trwong hop dwong chi phi
cO dinh binh quan (AFC)

Y: Chi phi c6 dinh BQ 0
X: san lwong Ei>o

Y
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b.

Trwong hop dwong
dwong cong

Phi
Y: ty
X: ty

lips
€ lam phat
é that nghiép

B,>0
B,<0

B1
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C.

e dwong cong chi tieu Engel
e Y: chitieu cho 1 loai hang hoa

e X: tdng chi tiéu .

B,<0
B,>0

B1
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5. M6 hinh da thirc i3

e MO hinh da thtrc c6 dang nhw sau:
Viz o+ By Xi# B X2+ 4 S X +u,

e M0 hinh nay c6 thé ap dung trong mét s
trrong hop
Ham tong chi phi (bac 3)
Ham chi phi bién
e Lwuy: chon dang mo6 hinh nao?
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