NG DUNG PHUONG PHAP MAXIMUM ENTROPY TRONG UO'C LWONG CAC THAM SO CES VA CET

ESTIMATING CES AND CET PARAMETERS FOR VIETNAM ECONOMY USING MAXIMUM ENTROPY
APPROACH
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Tém tét bang tiéng Viét:

Trong diéu kién khong c6 day di thong tin phuc vu viéc phan tich, dé dwa ra két luan “t6t nhat” ma khong can bb
sung thém cac gia dinh, Jaynes (1957) déa dé xuat van dung khai niém Entropy de xt ly. Bai bao trinh bay co s¢
ly thuyét dung dé woc lwong cac hé so co gian thay thé (CES) va hé so co gian chuyen doi (CET) trong cac
nganh kinh té. 'ng dung phwong phap Maximum Entropy, nghién ctru nay tién hanh wéc lwong cac tham sé CES
va CET cho nén kinh té Viét Nam. Théng thwdng, cac tham sé CES va CET dwoc gié dinh cé s8n hodc st dung
céc tham sb clia cac nudc. Day 1a 1an dau tién cac tham sbé CES va CET dugc wéc lwong riéng cho nén kinh té
Viét Nam dwa trén bang Ma tran hach toan xa hgi nam 2007. D6 chinh xac ctia mé hinh CGE phu thudc vao db
I&n cac tham s& CES va CET, do d6 cac két qua wéc lwong sé gilp tang tinh chinh xac khi mé phdng nén kinh
té theo md hinh CGE.

Tir khéa: CES; CET: M6 hinh cén bang téng thé; Maximim Entrophy; Cross Entropy

Tém tét bang tiéng Anh:

Faced with this limited information, in order to give the “best” conclusions based on the data at hand and without
assumptions about something we do not know, Jaynes (1957) proposed making use of the entropy concept. This
paper presents the theoretical concept used to estimate the Constant Elasticity of Substitution (CES) and
Constant Elasticity of Transformation (CET) parameters. Applying the maximum entropy method, the study tries
to estimate trade parameters, i.e. CES and CET, the value of which are just assumed in many CGE models. We
use the static CGE model to find Cross Entropy estimates of parameters. It is the first time that these parameters
have been estimated for Vietnam based on the Viethamese SAM 2007. Because CGE results are sensitive to the
value of CES and CETparameters, it is believed that when they are used for simulating in the CGE model, the
results will reflect the Vietnamese actual situation more precisely.
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