BO GIAO DUC VA PAO TAO
TRUONG PAI HQC KINH TE TP.HCM

NGUYEN HOANG THUY BICH TRAM

TRUYEN DAN CHINH SACH TAI KHOA TU CAC QUOC
GIA CO QUAN HE THUONG MAI PEN VIET NAM: UNG
DUNG MO HINH GVAR

LUAN AN TIEN SY KINH TE

TP. H6 Chi Minh, nim 2020




BO GIAO DUC VA PAO TAO
TRUONG PAI HQC KINH TE TP.HCM

TRUYEN DAN CHINH SACH TAI KHOA TU CAC QUOC
GIA CO QUAN HE THUONG MAI PEN VIET NAM: UNG
DUNG MO HINH GVAR

Chuyén nganh: Tai Chinh — Ngan Hang
M4 sé chuyén nganh: 9340201

LUAN AN TIEN SI KINH TE

NGUOI HUONG DAN KHOA HOC
PGS.TS NGUYEN THI LIEN HOA

TP.HO Chi Minh, nam 2020




LOI CAM POAN
To6i xin cam doan day la cong trinh nghién ctru khoa hoc doc lap cua riéng toi.
Cac sb liéu sir dung phan tich trong luan an c6 nguén gbc rd rang, di cong b theo
dung quy dinh. Cac két qua nghién ctu trong luan &n do tdi ty tim hiéu, phan tich mét
cach trung thuc, khach quan va phu hop voi thuc tién cua Viét Nam. Cac két qua nay

chua timg duogc cdng b trong bat ky nghién ciru nao khac.

Nghién ciru sinh

Nguyén Hoang Thuy Bich Tram



LOI CAM ON
T6i xin chan thanh cam on dén PGS.TS Nguyén Thi Lién Hoa di huéng dan
dong vién toi va khuyén khich tdi trong qué trinh thyc hién luan &n. Nho nhitng 10i

khuyén hitu ich va gop y caa cd ma luan an c6 thé duoc hoan thanh tét.

Ngoai ra, toi ciing nhan duoc nhiéu sy dong vién va gitp d& tir cc giang vién
Khoa Tai Chinh, dic biét I3, nhitng dong gop chuyén mén quy bau tir cac thay o bo
moén Tai Chinh Quéc T&. Tbi ciing xin bay to long biét on ctia minh véi nhitng dong

gop nay cua cac thay co.

Bén canh do, toi cling xin cam on nhiing hd tro vé tinh than tir gia dinh va dong

nghiép cua toi, dd gop phan cho su thanh cng cua luan an nay.
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DANH MUC CAC KY HIEU, CAC CHU VIET TAT

Chir viét tit

Dién giai

GVAR Phuong phap tu hoi quy vector toan cau
VAR M6 hinh vector ty hoi quy

VARX* M6 hinh vector tu hdi quy c6 bién nudc ngoai
VECMX* | M6 hinh vector hiéu chinh sai s c6 bién nudc ngoai
PP Ham dic tinh dai dang

GIRFs Ham phan &ng xung tong quat

GFEVD Phén rd phuong sai sai s6 dy bao tong quat
ADF Kiém dinh nghiém don vi Dicky Fuller
WS Dicky Fuller can dbi c6 trong s6

AlC Tiéu chuan thdng tin Akaike

OLS Phuong phap binh phuong bé nhat
CUSUM Tong tich liy

PK Théng ké tong tich lity

QLR Théong ké cua Quandt

MW Théng ké Wald

APW Thong ké Wald theo ham mil

CSTK Chinh séch tai khoa

CTHGD Chi tiéu h¢ gia dinh

3SLS M6 hinh hoi quy ba buéc

NOEM M® hinh can bang tong quat chuan

REER Ty gia thuc da phuong

CTCP Chi tiéu chinh phu

CTHGD Chi tiéu h¢ gia dinh
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