BO GIAO DUC VA PAO TAO CONG HOA XA HOI CHU NGHIA VIET NAM
TRUONG DAI HQC KINH TE QUOC DAN Déc 1ap — Tu do — Hanh phuc

PE CUONG CHI TIET HQC PHAN

CHUONG TRINH CU NHAN QUAN LY CONG VA CHINH SACH
BANG TIENG ANH
(E-PMP)

TRINH PO PAO TAO: PAIHQOC LOAI HINH PAO TAO: CHINH QUY

1. THONG TIN CHUNG
- Tén hoc phan (Tiéng Viét): Kinh té lwong
- Tén hoc phin (Tiéng Anh): Econometrics

- Ma hoc phan: EPMPI1133

- Thuc khéi kién thirc: Kién thirc co sé
- 86 tin chi: 3

+ 86 tiét Iy thuyét:

+ 86 tiét thuwe hanh:

- Cdc hoc phan tién quyét: ~ Todn cho cdc nha kinh té

Xdc sudt va thong ké
2. BO MON PHU TRACH: B$ mén Quan Iy Kinh té

3. MO TA HQC PHAN
Hoc phan kinh té lwong 13 4p dung céc ky thuat thong ké vao cac mé hinh kinh
té nham hién thi cac két qua dinh luong va dé xac minh cac 1y thuyét kinh té. Hoc
phan ciing gidi thiéu cho sinh vién vé Iy thuyét va img dung cac phuong phép kinh té
luong. N6 bao gdm cac cong cu co ban cua ude lwong va suy luan trong bdi canh cua
m6 hinh hdi quy tuyén tinh, phuong trinh don, va chu yéu dé cap dén cac phuong
phép udc luong binh phuwong nhé nhat. Hoc phan nhin manh sy hiéu biét truc quan

va tmg dung thue té cta cac cong cu phan tich hdi quy co ban nay.

4. TAI LIEU THAM KHAO

Basic Econometrics, 5th edition by Damodar Gujarati and Porter

5. MUC TIEU HQC PHAN:



Trinh
Muc tiéu . . CHR dé
Mo ta muc tieu ciia :
(Gx) nang
CTPT
luc
1] 2] 3] 4]
Gl (Ki én thi o) Nim va van dung duoc kién thuc kinh té KT2 3
lugng vao mo ta, giai thich, phan tich va
danh gia cac van dé kinh té- xa hoi.
G2 (K§ ning) C(’)\k}N/ n?'mg van dung phan tich héi quy, cac KN3 3
phan mém chuyén dung Eview, Excel trong
phén tich, dw bdo céc vin dé kinh té - xa hoi | 3
va k¥ nang viét bao cao phén tich sd liéu bang
tiéng Anh
G3 (Miic tu Nghiém ttc hoc hoi, co tiry1h than tr,éch NLTC2 4
chil va trach nhiém, tich cuc hop tac tiép can kién thirc
nhiém) mai, tu chu, ty chiu trdch nhiém trong cong
viéc.
6. CHUAN PAU RA HQC PHAN
Muc tiéu CDR . 2 Trinh do
5 Mo ta chuan dau ra
hoc phan (CLOx.x) nang luc
1] 2] 3] [4]
Gl CLO1.1 Nam dugc kién thirc co ban vé kinh té 2
(Kién thirc) lugng.
CLO1.2 Vian dung duoc kién thirc kinh té luong 3
vao mo ta, giai thich, phan tich va danh
gi4 cac van dé kinh té- xa hoi.
G2 CLO2.1 C6 k¥ nang van dung phan tich hoi quy dé 3
(K¥ nang) dé phan tich, du bao duoc cac van dé kinh
t€ - x4 hoi
CLO2.2 C6 k¥ ning str dung cac phan mém 3
chuyén dung Eview, Excel trong phan
tich cc van d¢ kinh té - xa hoi




CLO23 C6 k¥ ning viét bao cdo phan tich sb liéu 3
bang tiéng Anh
G3 CLO3.1 Nghiém tic hoc hoi va tiép can kién 4
(Mtrc tu chu thirc ma1 phuc vu cho cong vige
va trach CLO3.2 Co tinh than trach nhiém va tich cuc hop 4
nhiém) tac trong cong vi¢c
CLO3.3 Tu chu trong cong viée, san sang chiu 4
trach nhiém vé két qua cong viéc ctia ban
than

7. PANH GIA HQC PHAN

Hinh . N

thic | | Thoi : Ty

i dung 2 CDR hgc phan Tiéu chi danh gia 1€
danh diém
.. danh gia (%)
gia
[1] 2] 3] 4] [S] 6]

banh Tx | CLOL.1, CLO1.2, | - Mtic 6 tham gia l6p | 10%
gia qua tudn 1 | CLO2.1, CLO2.2, | hoc ddy du.

trinh dé:n CLO2.3, CLO3.L, | |\ rac do chudn bi bai

hoc tuan | CLO3.2, CLO3.3 hoc tir nha (ddy dd, k§

12 ludng)

- Mtic d6 tham gia tra
101 cau héi cua giang
vién (sb 1an va chat
lwong ¥ kién tra 10i)
- Mtic d6 tham gia dat
cau hdi vdi bai giang
clia giang vién (s6 lan
va chit luong cau hoi)

DPénh Ch“‘fng Ta | CLOI.1, CLO2.1, | - Mitc d6 hoan thanh | 20%
gia bai > dén tudn 5 | CLO2.2, CLO3.1, | bai tap c4 nhan (dung
gitaky | “HUONE | &y | CLO3.2, CLO3.3 | thoi gian, chit luong

13 tudn bai tap gn v6i mic do




10 dat duoc kién thirc, k§y
nang va nang luc tu
chu tu chiu trach

nhiém cua chuan dau

ra hoc phén)
panh | CMOM8 | Tyin | CLO1.2, CLO2.3, | - Mite do hoan thanh | 20%
giatheo | 1960 | 11 | CLO3.1,CLO3.2, | bai tip nhom, thuydt
bai chuong CLO3.3 trinh (dung han, chét
thuyét 13 luong ndi dung va
trinh thuyét trinh, tra 10 cau
nhom hoi cua giang vién va
16p gin v6i mirc d6 dat
duoc kién thue, ky
nang va nang luc tu
chu tu chiu trach
nhiém cua chuén dau
ra hoc phan).
DPénh Ch“‘fng CLO1.1, CLO1.2, | - Muc d6 hoan thanh | 50%
giabai | ldén CLO2.1, CLO2.2, | bai thi tw ludn c4 nhan
cudi ky Ch‘lfé’ng CLO2.3, CLO3.1, | cubi k¥ (chét luong bai

CLO03.2, CLO3.3 | thi gin v6i mirc do dat
duoc kién thuec, ky
nang va nang luc tu
chu tu chiu trach

nhiém cua chuan dau

ra hoc phan)
*Hoc phan sir dung phan mém turnitin dé danh gia tinh liém chinh trong hoc thuat.
8. KE HOACH GIANG DAY
N Bai
Tuén/ . R i
2. Noi dung N Hoat dong danh
Buoi CDR hgc phan . .,
day va hoc gia
hoc
1] 2] 3] 4] [S]




Giéi thiéu vé khéa hoc,
huéng dan EVIEWS,
Excel, va huéng dan trinh
bay bai thuyét trinh theo
nhém, kiém tra giira ky va

kiém tra cudi ky

Hoc ¢ nha:
Nghién ctru
trudc tai liéu
Day va hoc
trén 16p:
Thuyét
giang: 3 tiét

Thao luan
(thdo  luén
nhom va

thao luan ca
16p): 1 tiét

Part 1: Single-Equation
Regresssion Models-M6
hinh hoi quy don

Chapter 1: The Nature of
Regression Analysis-Ban
chat ctia phan tich hdi quy
- Ban chét cta phan tich
hdi quy

- Thuat ngtt va ky hi¢u

- So sanh cac loai s6 liéu

CLOl1.1, CLO2.1,
CLO3.1, CLO3.2,

Hoc ¢ nha:
Nghién ctru
trude tai liéu
Day va hoc
trén lop:
Thuyét
giang: 3 tiét

Thao luan
(thao  luén
nhom va

thao luan ca
16p): 1 tiét

Chapter 2: Two-Variable
Regression Model: Some
Basic Ideas-M6 hinh héi
quy hai bién: M6t s6 ¥
tudng co ban

- Nhiéu ngau nhién

- Ham héi quy miu (SRF)
Chapter 3: Two-Variable
Regression Model: The

Problem of Estimation -

CLOI.1, CLO2.1,
CLO2.2, CLO3.1,
CLO3.2

Hoc ¢ nha:
Nghién ctru
trudc tai liu
Day va hoc
trén l6p:
Thuyét
giang: 3 tiét
Thao
(thao

nhom va

luan

luan

banh
gia qua
trinh,
thai do
hoc tap,
muc do
chu
dong va
tich cuc
trong
hoc tap
10%




Mo hinh hoi quy hai bién:
Udc lugng mé hinh.

- Phuong phép binh
phuong tbi thiéu (OLS)

- M6 hinh héi quy cb dién:
Gia dinh phuong phéap
OLS

- M6 hinh héi quy tuyén

tinh don gian

thao luan ca
16p): 1 tiét

Chapter 4: Classical
Normal Linear Regression
Model (CNLRM)- Mo
hinh hoi quy tuyén tinh
chuén c6 dién (CNLRM)

- Phan phdi x4c suit cla
udc luong binh phuong
nho nhét

CLO1.2, CLO2.2,
CLO2.3, CLO3.1,
CLO3.2, CLO3.3

Hoc ¢ nha:
Nghién ctru
trude tai liéu
Day va hoc
trén lop:
Thuyét
giang: 3 tiét

Thao luan
(thdo  luén
nhom va

thao luan ca

16p): 1 tiét
Chapter 5: Two-Variable CLO1.2,CLO2.2, | Lam bai
Regression: Interval CLO2.3, CLO3.1, | kiém tra
Estimation and Hypothesis | CLO3.2, CLO3.3 | gitta ky 60
testing- Hoi quy hai bién: phut
U6c khoang tin cdy va Huéng dan
kiém tra gia thuyét lam bai
- Cac tinh chét cia udc thuyét trinh
luong OLS Thuyét

- Kiém dinh gia thuyét va
khoang tin cay
- Xay dung khoang tin cay

cho tham s0 cua mo hinh

giang: 2 tiét

Lam cac
bai gifra
ky 20%




Chapter 6: Extensions of
Two-Variable Linear
Regression Model - M&
rong mo hinh hdi quy
tuyén tinh hai bién

- St dung EVIEWS u6c
luong va kiém dinh

- Banh gid dg tin cay

- Khoang tin cay va du bao
choY

- Pham vi dir liu

CLOl.1, CLO1.2,
CLO2.1, CLO2.2,
CLO2.3, CLO3.1,
CLO3.2, CLO3.3

Hoc ¢ nha:
Nghién ctru
trudc tai li€u
Day va hoc
trén 16p:
Thuyét
giang: 3 tiét
Thao
(thao

nhom va

luan

luan

thao luan ca
16p): 1 tiét

Chapter 7: Multiple
Regression Analysis: The
Problem of Estimation -
Phén tich hdi quy boi: Udc
luong mo hinh

- Giai thich cho cac hé sb
hdi quy riéng

- Udc lugng OLS cuia ham
hoi quy

- Tinh chat cta cac uéc
lugng OLS

- Hé s6 x4c dinh boi R? va
h¢ s6 x4c dinh boi diéu
chinh

CLO1.2, CLO2.1,
CLO2.2, CLO2.3,
CLO3.1, CLO3.2,
CLO3.3

Hoc ¢ nha:
Nghién ctru
trude tai liéu
Day va hoc
trén lop:
Thuyét
giang: 3 tiét

Thao luan
(thao  luén
nhom va

thao luan ca
16p): 1 tiét

Chapter 8: Multiple
Regression Analysis: The
Problem of Inference-
Phén tich hdi quy boi: Van
dé suy dién théng ké

- Kiém dinh gia thuyét
trong hoi quy boi

CLO1.2, CLO2.1,

CLO2.2, CLO2.3,

CLO3.1, CLO3.2,
CLO3.3

Hoc ¢ nha:
Nghién ctru
trudc tai liu
Day va hoc
trén l6p:
Thuyét
giang: 3 tiét

Thao luan




- Kiém tra ¥ nghia ham hoi
quy boi

- Phan tich phuong sai

- Phan tich mdi quan hé
gitta R2 and F

- Xay dyng bang ANOVA
- Kiém dinh céc rang budc
trong ham hoi quy boi

- Kiém dinh ham hdi quy
- Kiém dinh Chow - Kiém
dinh su 6n dinh cia mbi

quan hé

(thdo  luén
nhom va
thao luan ca

16p): 1 tiét

Chapter 9: Dummy
Variable Regression
Models - M6 hinh hoi quy
bién gia

- Ban chat cua bién gia

CLO1.2, CLO2.2,
CLO2.3, CLO3.1,
CLO3.2, CLO3.3

Hoc ¢ nha:
Nghién ctru
trude tai liéu

Day va hoc

) trén lop:

- bo luong két qua udce Thuyét

luong cia cac nhom khéc giang: 3 tiét
9 nhau . ) Thao luén

- Cac loai hoi quy bién gia (thio  luan

khac nhau nhom va

- Anh hudng tuong tac thao ludn cé

gitra hai bién, dinh tir}h 16p): 1 tiét

- Str dung bién gia dé xac

dinh thay di ciu trc

- Kiém dinh Chow vé ty 1¢

that nghiép

Part 2: Relaxing the CLO1.2,CLO2.2, Hoc & nha:

Assumptions of the , CLO2.3, CLO3.1, Nghién ctru

Classical Model - Gia thiét | CLO3.2, CLO3.3 trude tai lidu
10 | ctia mo hinh c6 dién Day va hoc

Chapter 10: trén 16p:

Multicollinearity — Pa Thuyét

cong tuyén




- Ban chét ciia da cong
tuyén

- Hau qua cua da cong
tuyén

- Phat hién da cong tuyén

- Khéc phuc da cong tuyén

giang: 3 tiét

Thao luan
(thdo  luén
nhom va

thao luan ca
16p): 1 tiét

11

Chapter 11:
Heteroscedasticity —
Phuong sai sai s thay doi
- Ban chét ciia Phuong sai
sai sO thay d6i

- Hau qua ctua Phuong sai
sai s6 thay doi

- Phat hi¢n Phuong sai sai
s6 thay doi

- Khic phuc phuong sai sai
s6 thay doi

CLO1.2, CLO2.2,
CLO2.3, CLO3.1,
CLO3.2, CLO3.3

Thuyét trinh

nhom: 4 tiét

12

Chapter 12:
Autocorrelation Or Serial
Correlation — hién tugng tu
tuong quan hay tuong quan
chudi

- Chubi dir liéu theo thoi
gian

- Ban chéat cua hién tuong
tu trong quan

- Hau qua cua tu tuong
quan

- Phat hi¢n ty tuong quan

- Khéc phuc tir twong quan
Chapter 13:Model
Specification and
Diagnostic Testing- dinh
dang mo hinh va kiém dinh

kiém tra khuyét tat ctia mo

CLO1.2,CLO2.2,
CLO2.3, CLO3.1,
CLO3.2, CLO3.3

Hoc ¢ nha:
Nghién ctru
trude tai liéu
Day va hoc
trén lop:
Thuyét
giang: 4 tiét

Bai

nhoém,

tap

thuyét
trinh
20%




hinh Bai
Kiém tra danh gia cudiky | CLOL.1, CLO1.2, | Kiém tra: 90 | kiém tra
CLO2.1, CLO2.2, | phiit tric
CLO2.3, CLO3.1, nghiém
CL03.2, CLO3.3 va  tu
luan:
50%

9. QUY PINH CUA HQC PHAN
9.1. Quy dinh vé tham du 16p hoc

- Sinh vién c¢6 trach nhiém tham dy day du cac budi hoc. Trong truong hop nghi
hoc do 1y do bat kha khang thi phai c6 gidy to chimg minh day du va hop 1y.

- Sinh vién c6 trach nhi€ém chu dong nghién ctru tai li€u, chu dong chuan bi bai

hoc trude khi dén 16p theo hudng dan va yéu cau cua giang vién

- Sinh vién ving qua 2 budi hoc du ¢6 1y do hay khong c6 1y do déu bi coi nhur
khong hoan thanh khoa hoc va phai dang ky hoc lai.

- Sinh vién ndp bai tap ca nhan va bai tdp nhoém mudn so véi thoi gian quy dinh
clia giang vién s& nhin diém 0 cta bai tip do.

- V& trao ddi giita giang vién va sinh vién: Khuyén khich sinh vién tham gia
thao luan, phan hoi truc tiép v6i giang vién vé ndi dung hoc phan, phuong phéap day
va hoc, tai liéu giang day va doc. Giang vién ciing khuyén khich sinh vién phan hi
vé hinh thirc, phuong phap va ndi dung kiém tra, danh gia két qua hoc tap cta sinh
vién. Sinh vién c6 thé giao trao ddi v6i giang vién trén 16p, trong gio hanh chinh hozc
qua email. Nhitng thong tin phan hoi cua sinh vién ¢ gia tri gop phan nang cao chat
lugng day va hoc cua hoc phﬁn.

9.2. Quy dinh vé hanh vi 16p hoc

- Hoc phéan duogc thuc hién trén nguyén tic tén trong nguoi hoc va ngudi day.
Moi hanh vi lam anh hudng dén qua trinh day va hoc déu bi nghiém cam.

- Sinh vién cin chi dong tham gia bai giang trén 16p thong qua trao ddi voi
giang vién (trd 101 va dat cau hoi), thao ludn véi sinh vién khéc trén 16p, thao luan
nhom, nghién ciru tinh huéng, thuyét trinh.

- Sinh vién phai di hoc ding gi quy dinh. Sinh vién di tré qua 10 phat sau khi
gi0 hoc bat dau sé khong dugc tham du budi hoc.
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- Tuyét d6i khong 1am On, gdy anh hudng dén ngudi khac trong qué trinh hoc.

- Tuyét dbi khong dugc an uéng, nhai keo cao su, st dung céc thiét bi nhu dién

thoai, may nghe nhac trong gid hoc.

- May tinh xach tay, may tinh bang chi dugc thuc hi¢n vao muc dich ghi chép
bai giang, tinh todn phuc vu bai giang, bai tap, tuyét dbi khong dung vao viéc khac.

Ha Noi, ngay thang nam 20
TRUONG KHOA HIEU TRUONG
TRUONG BAN PIEU HANH CHUONG TRINH
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