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TAC PONG CUA GIA XUAT KHAU VA GIA BAN
TAI THI TRUONG NOI PIA POI VOI GIA BAN TAI AO -
MOT PHAN TiCH KINH TE LUQNG CHO TOM SU

TS. Nguyén Minh Dirc’

TOM TAT

Véi 56 liéu tiv thang 1/2007 dén thang 12/2010, mét phdn tich kinh té lwong véi
kiém dinh déng lién két va mé hinh hiéu chinh sai s6 da xdc dinh moi lién hé gid gitta cac
thi truong khdc nhau trong chudi gid tri ciia tom su. Khi gia bdn si ciia tém sii tang 10%
gid ban tai ao duoc dir dodn sé ting 5,5% trong ngan han va 4% trong dai han trong
diéu kién tac dong cua cdc yéu 16 khdc la khong dang ké (c.p.). Nghién civu ciing chi ra
rang, tac dong cua gid xudt khau doi véi gid ban tai ao ciia tom s la khong co y nghia
trong ngan han nhung lai coy nghia trong dai han. Khi gic xudt khau tang 10%, c.p., gid
bén tai ao cia tém sii cé thé tang 1%. Gia tom su ban tai ao cting dwoc dw dodan khong
bi tdc déng bdi gid ban 1é tai cac cho ciing nhuw khong thay doi theo mia. Két qua nghién
cibu S€ givip néng ddan nudi tém c6 thém nhitng co so cho viéc tinh todn ldp ké hoach sdn
xudt dwa trén nhitng tin hiéu vé gid tom sii & thi truong bdn si va thi truong xudt khdu.

Twr khoa: Tom su, phan tich gia, xuat khau, chudi gia tri, mo hinh hi¢u chinh sai $6.

ABSTRACT

From historical data from Jan 2007 to Dec 2010, an econometric analysis with
cointegration test and error correction modeling has confirmed a positive price linkages
between prices at different levels in value chain of black tiger shrimp (Panaeus monodon).
As wholesale price of the shrimp increased by 10%, farm price is estimated to increase
by 5.5% in short run and 4% in long run, ceteris parabus. Export price of tiger shrimp
seems not to give a significant short run effect on its farm price. In long run, a c.p. 10%
increase in export price would raise farm price of tiger shrimp by 1%. The farm price
is also estimated not to be affected neither by retail price at traditional markets nor by
seasonal factors. The findings are expect to equip shrimp farmers with knowledge on
price signals from wholesale and export markets to help them in production planning.

Keywords: Black tiger shrimp, price analysis, export, value chain, error
correction model.

PAT VAN DE
Do6i v6i bat ky mot loai hang hoa

cho doanh nghiép nhan biét va danh gia
cac co hoi kinh doanh. Gia cd hang hoa

nao, gia ca luén la mot trong nhung yéu
t6 quyét dinh dén su phat trién cua hang
hoa do trén thi treong, va ludn 13 mdi quan
tam hang dau cia ngudi san xuat 1an nguoi
tiéu dung. Gia ca 1a can ctr quan trong dé
giup cho doanh nghi¢p c6 phuong &n kinh
doanh va lIa mot tai hién quan trong giup

! Truong Pai hoc Nong Lam TP.HCM.

dugc hinh thanh trén thi truong khong chi
dua vao chi phi cia mét don vi san phém
ma con phai dya vao nhu cau déi véi ting
loai san pham d6 trén ting thi trudng cu
thé. Gia la biéu hién bang tién cua gia tri
hang hoa, dong thoi ciing 1a két qua su
tuong tac ctia nhiéu mdi quan hé 16n trong
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nén kinh té, trong d6 c6 méi quan hé vé gia
giita cac giai doan trong chudi gia tri cua
mot san pham.

Trong co cdu cia nganh thay san
Viét Nam, tom 14 ludn 1a ddi twong quan
trong bac nhét trong ca san xuét, tiéu thu
va xuat khau. Theo sb luong thong ké, tir
nim 2000 dén nam 2010, san luong tom
tang tir 93,5 nghin tin 1én 470 nghin tin
va gia tri xuat khau tang tir 1,2 ty USD Ién
2,08 ty USD. Chi trong vong 10 nam, san
lu:ong tom & mmc ta da gia tang gap hon 5
lan, va gia tri xuat khau tang gan gap doi.
V6i xu hudng phét trién manh mé cing
v6i thi truong xuat khau ciia mat hang tom
kha 6n dinh va ngay cang duoc mo rong
(nam 2010 da c6 92 quéc gia va ving lanh
thd nhép tom tir Viét Nam), nganh san Xuét
tom luon gitr mot vai tro chu lyc trong toan
nganh thiy san va di gop phan quan trong
vao co cau xuat khau lam gia tang thu nhap
dang ké cho nén kinh té Viét Nam.

Dbi voi nong dan nudi tom, nhfrng
nguoi ludn phai d6i mit v01 nhimg rui
ro vé moi truong va thoi tiét dé truc tiép
tao ra san pham tom dé hinh thanh nén ca
chudi gia tri trong nén kinh té Viét Nam,
mdi quan tdm 16n nhat caa ho ludn 1a gia
ban tom ngay sau khi thu hoach duogc
thanh qué. Tuy nhién, cho du c6 rat nhicu
nhiing nghién ctru phan tich vé vai trd cua
tom, vé chudi gla tri cia tom va phan tich
hiéu qua kinh té ciia nudi tom & Viét Nam,
nhing nghién ctru vé gia ca, vé sy tuong
tac gitra cic thi truong trong chudi gia
tr1 va dac biét 1a nhitng phan tich du bao
gia 13 rat hiém hoi. Céc ban tin gia cé thi
truong dugce cong bod (thuong 1a gia xuat
khau hay gia ban tai cho ban si, ban 18) chi
1a nhitng s6 liéu phan 4nh mit bang gia cua
tom, va chi ¢6 y nghia du bdo gia tom theo
dinh tinh va dai khai, khong phai 1a dinh
luong. Trong co cau san xuat tom nuoc lo
¢ Viét Nam, san lugng tom su 16n gap ba
lan so véi san lugng tom th¢ chan trang
(Tuong Phi Lai, 2011). Vi s6 lidu vé gia
t6m st thu thap duoc tir thuc té thi truong,

nghién cru nay mong muén xéac dinh tac
dong cua gia xuit khau cling nhu gia ban
tai thi truong noi dia d6i véi gia ban tai ao
nudi, gop phan gitp ngudi san xuat tom co
thé dy bao duoc khuynh huéng thay doi
cua gia tom su dugc san xuét ra dya trén
gi4 tom st xudt khau hay gia tom su ban
tai thi truong thuong dugc cong bd thuong
xuyén trén cac ban tin kinh té. Nghién ciru
nay bo sung cho cac nghién ctru con han
ché vé phan tich thi trudong trong nganh
thuy san Viét Nam va c6 thé 1a co so dé
mo rong dé nghién ctru cho cac ddi tugng
thuy san khac.

Trong nghiéu ctru ndy, 1y thuyét thong
ké vé dong lién két (Cointegration theory)
va mo hinh hiéu chinh sai s6 (ECM — Error
Correction Model) duoc sir dung dé kiém
dinh cac tac dong ngfm han va dai han cua
gi4 tom su xuat khau va gia tom su tai thi
truong nodi dia (ban si, ban 1¢) dén gia tom
st dugce ban tai ao. Ly thuyét dong lién
két duoc phat trién boi Granger (1981) va
hoan thién béi Engle va Granger (1987). Ly
thuyét nay, tir d6, duoc ap dung phd bién
trong phan tich quan hé giira cic bién sb
kinh té sir dung dir liéu theo day s6 thoi gian.

PHUONG PHAP NGHIEN CUU
Co s6 1y thuyét

Trong chudi gi tri thuy san dugc thé
hién qua so do 1, mdi quan hé giita gia thuy
san ¢ cac thi truong ban budn, ban 1¢ va
xuat khau c6 mdi twong tac qua lai va chic
chan c6 anh huong nhat dinh dén gia ban
cua tom dugc ban ngay tai nong trai. Theo
chiéu cung, khi gia ¢ co so, trai nu6i thuy
san thay doi co thé gay anh huong dén gia
thuong 1ai ban cho cac tiéu thuong & cho
si, cho 1é va cho céc co s& ché bién tir d6
tac dong dén gia xuat khau.... Tuy nhién,
tac dong theo chiéu cung nay du:érng nhu
khong xay ra trong nganh san xuat tom cua
Viét Nam do s6 lugng ngudi nudi tom rat
nhiéu, khong tap trung va qui mo clia mdi
trai khong di 16n dé quyét dinh gia cho ca
chudi gia tri. Nguogc lai, cling theo chudi
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gié tri trong so d6 1 nhung theo hudng tac
dong cua cau thi truong, gid tom st xuat
khau, gid ban tai cho si, chg 1, hay tai cac

co s¢ ché bién thay doi s€ anh hudng dén
gia tom do thuong 141 mua tir ao nuoi cua
nong dan.

So dd 1: Chudi gia tri trong thiy san

Thuong lai,
> co sO thu
Nong ho, mua
CO SO
san xuét
thuy san

\ 4

I
> Cho ban si >
Nguoi tiéu
Y dung
> Cho ban 1¢
A
Ché bién > Xuat khau

(Nguon: Engle and Quagrainie, 2009)

MOi giai doan trong chudi gia tri san
pham noéng san dugc xem nhu nhimng thi
truong riéng bi¢t. Do do, ta s€ co thi truong
(tdm su) ban tai ao, thi truong ban si, thi
truong ban 16 va thi truong xuat khau. Trén
thé gidi, dd c6 mot sd nghién ctru vé tac
dong gia giira cac thi trudng trong chudi
gia tri cia mot san pham néng nghiép. Vi
cong cu phan tich thong ké dong lién két
(co-integration) va vi du tir san pham c4
tuyét tai Na-uy, Asche va ctv (2002) cho
rang gia & cac giai doan (thi truong) khac
nhau trong chudi gia tri s& c6 khuynh
huéng thay doi cing véi nhau theo mot ty
1¢ nao d6. Cac tac gia ciing phat hién rang
gidca tuyet khai thac dugc ban ngay tai tau
s& thay doi cing xu hudng véi gia ca tuyet
& thi truong noi dia va gia ca tuyét xuat
khau. Von Cramon-Taubadel (1998) ciing
str dung mo hinh hiéu chinh sai s6 dé xac
dinh sy lién két gia giita cac thi truong thit
heo tai nudc Ptic; hay Giap (2010) va Duc
(2010) ciing str dung cac cong cu théng ké
nay dé kiém tra mdi lién két vé gid giira hai
thi truong cd nheo nudi ao va ca nheo da
ché bién & Hoa Ky. Mot s6 nghién ctru vé

tac dong lan truyén gia trong chudi gia tri
ca da tron tir nong trai dén cac chg ban si
cling da dugc nhi€u tac gid nghién ctru nhu
Kinnucan and Wineholt, 1988; Nyankori,
1991; Zidack et al, 1992; Hudson and
Hanson, 1999; Buguk, Hudson and Hanson
2003; Kinnucan and Miao, 1999.

Phwong phap phan tich hdi quy
tuyen tinh

Véi cac co so 1y thuyét trén, mo

hinh 1 x&c dinh sy tuong tac gifra gia tom
su O cac thi truong khac nhau véi céc gia
thiét la gié tai cac thi tru(mg bén 1& (cho
truyén thong, gia tai cho dau mdi ban si va
gia xuat khau sé& tic dong tich cuc (thuan
chiéu) voi gia tom st ban tai ao (trai nuoi).

P =1f(P, P, P, res)

(M6 hinh 1)
Vi P: gid ban tom su ngay tai ao

P . gia ban si cua tom su tai chg
dau moi

P.: gia ban 1é cua tom su tai chg
truyén thong

P,: gia xuét khau.

res: sai sO cua moO hinh
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Do dang ham sé double logarithm
duoc sir dung pho bién trong nghién ctru
kinh té vi nhiing tién lgi khi dién giai cac
tham sb cia mé hinh, mé hinh double
logarithm cling dugc su dung trong
nghién ctru nay. Gi ciia san pham thay
san thuong thay doi theo qui hang nam
(Kinnucan and Miao, 1999), do d6, cac

bién gia Q2, Q3, Q4, dai dién cho cac quy
1, quy 2, quy 3 hang niam, ciing dugc bod
sung vao mo hinh dé xac dinh tac dong
ciia mua vy doi véi gia tom trong chudi
s6 lidu. M6 hinh 1 dugc diéu chinh thanh
M6 hinh 2 1 mé hinh kiém dinh dong
lién két gia tom su & cac thi trudng trong
chudi gia tri.

LnP =b, + b InP, +b.InP, +b,InP, + Q2 + Q3 + Q4 + res
(MO hinh 2)

Thu thap sb liéu

Sb liéu dd duge thu thap theo tung
thang tir thang 1 nam 2007 dén thang 12
nam 2010. San pham tom dugc nghién
ctru la tom su co6 kich ¢& 30-40con/kg. Do
san lwong tom su tai Pong bang song Ciru
Long (PBSCL) chiém 93% san lugng tom
s cua cd nudc (Tuong Phi Lai, 2011), gid
tom su ban tai ao dugc thu thap tir hai tinh
thudc khu vuc nay la Bén Tre va Soc Trang
1a hai tinh c6 san lugng va dién tich nudi
t6m hang dau cua DPBSCL. Tai thi truong
noi dia, do Thanh phd H6 Chi Minh la
trung tdm thuong mai dich vu 16n nhét ca
nudc voi gﬁn 10 tri€u dan sinh séng va dia
ban tiép giap v6i khu vuc san xuat tom st
trong diém, gia ban si duoc thu tir chor Binh
Dién, mot trong nhirng cho dau mdi néng
thity san 16n nhat TP.HCM va ca nuée. Gia
ban 1& duoc thu thap tir chg Ba Chiéu va
chg GO Vap 1a hai cho ban 1¢ 1au doi va
mang tinh chat truyén thong ciia TP.HCM
trong khi gid tom st xuat khau dugc ghi
nhan tr cac bao cdo va ban tin thuong mai
hang thang cua VASEP.

X4y dung mo hinh phéan tich dinh

lwgng

Granger and Newbold (1974)
da ching minh rang phuong phap OLS
thuong dung trong hdi qui tuyén tinh véi
cac bién s6 kinh té theo chudi thoi gian va
khong dam bao thudc tinh tinh (stationary)
thuong khong cho két qua chinh xac do mo
hinh hdi qui dugc du doan s€ bi hién tugng
tu twong quan trong sai s ciia mo hinh.
Do céc chudi s6 liéu kinh té theo thoi gian,
nhu s liéu vé gia trong nghién ctru nay,
thuong khong dam bao thudc tinh tinh,
Von Cramon-Taubadel and Loy (1999) da
phat trién nhitng phuong phéap khic phuc
sai soOt trén dua trén khai ni€ém dé)ng lién
két dugc phat trién boi Engle and Granger
(1987) va Johansen (1988).

Dua vao 1y thuyét vé dong lién két,
tac dong cua gia tom st xudt khau va gia
ban tai thi truong noi dia ddi véi gia tom
su ban tai ao nudi duoc du doan thong qua
viéc xay dung va mé hinh hiéu chinh sai s6
(M6 hinh 3).

dIn(P,)=a,+a,dIn(P,)+ pres, | +u,
(M6 hinh 3)

Trong d6, d thé hién sy sai biét gia
(theo dang logarithm) gitra hai giai doan
(thang) tha ¢ va ¢-1, i =2,3,4 dai dién cho
cac thi trudong ban si, ban 1€ va thi truong
xuat khau; o la hé sb co gian thé hién

moéi lién két giira gia xuét khau, gia ban
tai thi truong ndi dia ddi véi gia tom su
bén tai ao, B 1a hé sb cua bién diéu chinh
sai s6 thé hién toc d6 mo hinh tiép can
dén trang thai can bang dai han.
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KET QUA - THAO LUAN

Sw thay doi gia ciia tom st trén cac
thi trudng tir nim 2007 dén nim 2010

Trong khoang thoi gian tir nam 2007
dén nam 2010, gia ca cua tom su tai Viét
Nam c6 xu huéng ting. Tuy nhién, tdc
do tang gia gitra 4 thi trudng (tai ao nuoi,
ban si, ban 1&, xuat khau) lai khac nhau.
Nhin chung, trong khi gia tom xuat khau
c6 xu hudng tang rd rang va tang manh tu
nam 2009, gia tom trong nudc (gdm gia
bén tai ao, gia ban si va gia ban 1¢) lai on
dinh trong hai nam 2007-2008 va chi tdng
nhe trong hai nim 2009-2010. Cu thé 13 tir
thang 1/2007 dén thang 12/2010 gia tom
xuat khau ting 124,68% so v4i gia ban tai
ao chi tang 50%, gia ban si tang 30,54% va
gia ban 1¢ tang 30,23%. Mac du mat hang
tom su cua nudc ta duogc san xuat dung cho
xuat khau 1a chu yeu tuy nhién trong 2 nam
2007 — 2008 gia xuat khau ciing khong cao
1im so véi nhoém gia trong nudc, dac biét
trong 10 thang dau nim 2007 gia gia xuat
khau con thap hon gia ban 1¢ trong nudc.
Trong giai doan 2009 - 2010 tinh trang nay
da duoc thay doi, nhu cau tém cua thé giéi
tang cao da lam cho gia c4 cua mat hang
nay gia ting dang ké trén thi truong thé
gid1 va dac biét 1a c6 su chénh 1éch rat cao
dbi v6i nhom gia trong nudc (ngoai trir tir
thang 1 dén thang 5 nim 2010).

D41 voi gia tom xuét khau, trong
khoang thoi gian thang 1/2007 dén thang
12/2010, sy gia ting gia xuat khau c6 thé
chia thanh 2 giai doan, giai doan 2007 —
2008 gia xuit khau tom ting kha 6n dinh
va ¢6 gia binh quan 1a 109.000 VNb/
kg. Trong giai doan 2009 - 2010 thi muc
gia xuat khiu c6 binh quan cao hon véi
161.770 VND/kg dac biét 1a tur gitra nam

2010. Hién tuwong nay 1a do sy hdi phuc
dan trd lai cua nhu cau tdm & cac nuéde
nhap khau tom chu yéu ciia Viét Nam nén
déy manh nhu cdu vé tdm va dic biét 1a
tom co kich ¢ 16n, bén canh do6 su tang
gia ctia dong USD ciing gdp phan truc tiép
vao viéc ting gia xuat khau khi duoc qui
ddi ra VND. Mic du vay, tinh hinh tiéu thu
tom trén thé gidi trong giai doan nay lai
chua 6n dinh nén di lam cho su thay doi
gia tom xuat khau ctia Viét Nam qua ting
thang c6 nhiéu bién doi, cu thé co nhiing
thang gia tang rat manh so voi thang trudc
nhu: thang 1/2009 (21,96%), thang 6/2010
(27,5%) nhung cling c6 nhiing thang gia
lai gidm nhanh nhu: thang 3/2009 (20,1%
so voi 1/2009), thang 1/2010 (18,3% so
voi thang 11/2009). Trong nhiing thang
dau nam 2010, gia xuat khau tom trén thi
truong thé giéi kha 6n dinh nhung tir thang
4/2010, sau su c6 tran dau vinh Mexico da
gy anh huong x4u dén tinh hinh danh bat
tom tai khu vuc nay, lam cho nguf)n cung
tom trén thi trudng glam dang ké dan dén
gia tom tai thi truong qudc té ting cao.

Pbi voi thi truong trong nudc, tir
thang 1/2007 dén thang 12/2008 nhom
gi4 ndy c6 su gia ting khong on dinh, co
nhirng thoi diém gid ban 1& va gia ban si
tang cao (nhu thang 4/2007, thang 5/2007
thang 1/2008 thang 9/2008) nhung lai c6
thoi diém gia xudng kha thip (nhu thang
10/2007, thang 4/2008), tham chi nhiing
thang ddu nim 2007, gia ban tai ao lai c6
su sut giam. Pén giai doan tir thang 1/2009
dén thang 12/2010, do tic dong ting gia
manh cta gia xuit khau dan dén nhu cu
tom nguyén li¢u tang cao, gid tom su ¢ thi
truong trong nudc co sy gia ting kha déu
qua céc thang.



TAP CHI KHOA HOC TRUSNG BAI HOC M3 TP.HCM - SO 7 (3) 2012

75
Biéu d6 4.1: Gia tém st VN theo thang tir nim 2007 dén nim 2010 (VND/kg)
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Kiém dinh nghiém don vi va dong
lién két giira gia & cac thi trwomg

Augmented Dickey-Fuller Unit Root
Tests dugc sir dung dé kiém dinh nghi¢m
don vi (unit-root test) cho cac chudi dir
liéu vé& gia dang dugc nghién ctru. Viéc
kiém dinh nghiém don vi nham chic chin
rang cac chudi dit liéu c6 khuynh hudng
tién dén mot diém can béng dai han; tur
d6, thoa man diéu kién dé str dung phuong
phap OLS cho cic phan tich dinh lugng

tiép theo. Két qua kiém dinh nghiém don
vi cho cic chudi dir lidu gid & cac thi
truong trong chudi gia tri (bang 1) cho
thiy gia ban 1¢ tom st khong thoa man tinh
dung (hay tinh tinh) ¢ mirc 46 nghiém don
vi. Do d6, cong cu thong ké dong lién két
(cointegration) dugc sir dung dé xac dinh
muc do lién quan va phu thudc 1an nhau
gilra gia ¢ cac thi truong khac nhau trong
chudi gia tri tom su.

Bang 1: Kiém dinh nghiém don vi ciia gia tdm su & cac thi truong (Gia tri 1)

Gia tai ao

Gia ban si

Giabanlé  Gia xuit khiu

Zero mean

0.39 0.2 0.36 0.93
Single mean -1.59 -3.22%* -2.53 -1.62
Trend -3.48* -4.01* -3.05 -3.20*

Ghi chi: * c6 y nghia thong ké &
muc 5%

Két qua kiém dinh dong lién két (bang
2) cho thiy gia tom st ¢ cac thi truong
khac nhau trong chudi gia tri thay d6i theo
cung mot xu huéng. Tir 6 mé hinh dong

lién két dudi dang double logarithm (Bang
3) duoc hoi qui dé xac dinh mdi lién két
gitta gia cuia cac thi truong trong chudi gia
tri tom st. Két qua cho théy c6 mot su tac
dong thudn chiéu cua gia ¢ céac thi truong
ndi dia va xudt khau dbi v6i gia tom su
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ban tai ao ding nhu gia thiét da datra. Tuy  gia ban 1é khong théa man thudc tinh tinh
nhién, tic dong cla gia tom st ban 1é d6i  (qua kiém dinh nghiém don vi). Tac dong
v4i gia ban tai ao 1a khong du y nghia vé ctia mua vu (dai dién boi cic qui trong
mait thong ké. D6 c6 thé do chudi dir liu nam) la khong du y nghia thong ké.

Bang 2: Kiém dinh dong lién két ciia gia tom su & cac thi truong

H: H: Critical Drift Drift in
Rank=r Rank>r Eigenvalue Trace Value InECM  Process
0 0 0.5603 164.75 123.04  Constant  Linear

1 1 0.5534 126.95 93.92

2 2 0.5187 89.87 68.68

3 3 0.4430 56.23 47.21

4 4 0.4138 29.31 29.38

5 5 0.0891 4.74 15.34

6 6 0.0096 0.44 3.84

Bang 3: Két qua hoi qui tuyén tinh dong lién két giira gia tdm si & cac thi trudong

Variable Estimate S.E t — value P-value
Intercept -1.431 0.60753 -2.36 0.0234
Gié ban si 0.87794 0.16948 5.18 <.0001
Gi4 ban 1é 0.26056 0.15589 1.67 0.1023
Gi4 xuét khau 0.2256 0.09313 2.42 0.0199
Qui 2 -0.04828 0.03783 -1.28 0.2091
Qui 3 0.01427 0.03908 0.37 0.7169
Qui 4 0.00969 0.03914 0.25 0.8058
R-Square 0.7390

D.W. =1.375

Loai bo cac bién s6 khong co tac dong ¥ nghia dén gia tom su ban tai a0, m6 hinh
dong lién két c6 thé viét lai nhu sau:
InP =-1.431 + 0.878InP, + 0.226InP, + resinP,
(MG hinh 4)
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Ding nhu Granger and Newbold
(1974) da ching minh, khi dung phuong
phap OLS dé hoi qui, mo hinh trén da gip
phai hién tuong tu trong quan giita sai so.
Str dung Engle- Granger test cho sai s6 cua
mo hinh trén khang dinh gia tom su & cac
thi trudng trong chudi gia tri ¢ mdi quan
hé dong lién két v6i nhau. Nghia 14 khi gia
& mot thi truong (Vi du: xuat khau) tang,
gia ¢ céc thi truong khac cling tang.

Méi quan hé dong lién két cua sai s6
cua mod hinh trén cling cho phép su dung

mé hinh hiéu chinh sai s6 (ECM) dé du
doan moi quan hé ngan han cua gia tom
st & cac thi truong khac nhau. Két qua hoi
qui cho thiy trong ngin han, chi c6 gia ban
si tao tac dong co ¥ nghia thong ké vai gia
tom st ban tai ao (Bang 4). Néu gia ban
si tang 10%, gid tom su ban tai ao dugc
du doan sé ting 5,5% trong ngan han khi
khong c6 tac dong bai cac yéu td khac.
Trong mé hinh ECM nay, tac dong cua
mua vu (dai di€én bdi cac qui trong nam)
cling khong c6 y nghia thong ké.

Bang 4: M6 hinh hi¢u chinh sai s6

Variable Estimate S.E T-value P-value
Intercept 0.00634 0.02287 0.28 0.783
Gié ban si 0.55127 0.11828 4.66 <.0001
Gi4 ban 1é -0.00591 0.13021 -0.05 0.964
Gia xuat khau -0.14667 0.16327 -0.9 0.3745
Qui 2 -0.01893 0.03239 -0.58 0.5623
Qui 3 0.02722 0.03124 0.87 0.3888
Qui 4 -0.01148 0.03218 -0.36 0.7231
Lag(resinp ) -0.46093 0.14257 -3.23 0.0025
=0.53
D.W.=2.28

Tac dong cua bién hiéu chinh sai s6
& do tré 1‘ giai doe,}n (lag(resinP))) la co
vy nghia vé mat thong ké & muc y nghia
99%. Tac dong c6 y nghia nay cho phép
thay thé bién tré ctia sai s6 hiéu chinh tir

InP, =0.539 InP,

- 0.660 + 0.5511InP, - 0.146 InP

két qua ciia mé hinh 4 vao mé hinh ECM.
Tu do, anh hudng dai han cta gia tom st
ban tai thi truong ndi dia va gia xuat khau
ddi véi gid ban tai ao nudi dugc thé hién
trong Mo hinh 5.

2oy T 0.104InP,

(Mb hinh 5)

Két qua tir md hinh 5 cho thiy mdi
lién két thuan chiéu trong dai han cua gia
tom su & céc thi truong ban si va thi truong
xuat khau dbi voi gia ban tai ao nudi. Két
qua nay pht hop véi nhiing 1y thuyét vé

chudi gi tri va cling twong dong voi nhu’ng
nghién ciru trén thé gidi vé mdi lién két gia
O cac thi truong nong san nhu Asche va
ctv. (2002) ddi véi ca tuyét tai Na-uy, Giap
(2010) dbi v6i ca nheo tai thi trudng M,



78 TAP CHI KHOA HOC TRUSNG BAI HOC M3 TRHCM - SO 7 (3) 2012

cling nhu ¢ Kinnucan and Forke (1986),
Liu va ctv. (1990) hay Kaiser (1997) ddi
v6i san pham tir sira bo.

Két qua tir mé hinh 5 cho thiy trong
giai doan 2007-2010, gid tom su ban tai ao
ty 1€ thuan voi gid ban ¢ thang trude do.
Gia ban tom su tai ao c6 khuynh hudéng
taing 5.3% néu thang trudc do, gia ban
da ting 10%, trong diéu kién cac yéu tb
khac tac dong dén gia tom su ban tai ao
1a khong ddi (c.p.). Gia tom st ban tai ao
cling bi tdc dong boi gia tom su ban si tai
cho Binh Dién TP.HCM. Trong ca hai giai
doan hién tai va trudc d6 mot thang va khi
khong co tac dong bai cac yéu t khac, khi
gi4 tom su ban si tai cho Binh Dién ting
10%, gia tom su ban tai ao s€ tang khoang
4%. Qua trinh phan tich dinh lugng cling
cho thiy gia tom st & cic cho ban 1é khong
c6 tac dong co ¥ nghia d6i vai gia tom su
ban tai ao du trong ngan han hay dai han.
Diéu nay co thé 1a do tom st nudi tai Viét
Nam chu yéu 1a danh cho xuét khau. Theo
Tuong Phi Lai (2011), 95,6% san lugong
t6m su dugc xut khau sang céc thi truong
nudc ngoai, chu yéu 1a Hoa Ky, chau Au
va Nhat Ban.

Mo hinh 5 ciing dy doan duogc tac
dong cua gia tom su xuat khau ddi véi gia
ban tai ao. Khi gia tom xuat khau ¢ thang
trude tang 10%, gid tom st ban tai ao dugc
du doan tang 1%, c.p.. Két qua nay khang
dinh méi twong quan chit ché ciia gia tom
st xuat khau dén gia tom su tai ao. Tuy
nhién, tac dong cta gia xuat khau dbi véi
gia ban tai ao 1a kha nho, va it hon tac
dong cta gia ban si. D6 1a do trong chudi
gid tri ctia tom su tir a0 nudi dén xuat khau,
san pham tom su phai trai qua nhiéu giai
doan trung gian khac nhau nhu thuong lai
céc cap, nha may ché bién, nha kinh doanh
moi gidi xuat khau,... dan dén viéc gia tom
st xuat khau con phu thudc vao nhiéu chi
phi khac nhu chi phi phan loai, ché bién,
chi phi ban hang, chi phi giao dich, va co
thé 1a ty gia.

KET LUAN VA PE XUAT

Phan tich dinh luong voi cac cong cu
ddng lién két va mo hinh hiéu chinh sai
s6 di khang dinh moéi lién két thuan chiéu
cuia gia tom su ¢ cac thi truong ban si va
thi truong xuat khau dbi véi gia ban tai
ao nudi. Khi khong c6 tac dong bdi cac
yéu to khac, néu gia tom st ban si tai cho
Binh Dién ting 10%, gi4 tom st ban tai ao
dugc du doan sé tang khoang 5,5% trong
ngan han va tang 4% trong dai han. Trong
ngan han, gia tom st xuat khau khong co
tac dong dang ké ddi voi gia tom su ban tai
ao. Tuy nhién, trong dai han, néu gia tom
xudt khiu & thang trude ting 10%, gia tom
su ban tai ao dugc du doan tang 1%. Gia
tom su ban tai ao khong b1 d&nh hudng boi
gi4 ban 18 tai thi truong ndi dia hay bai yéu
t6 mua vy trong nam.

Trong diéu kién thong tin & Viét Nam
khi gia tom ban si tai cho Binh Dién va
gia tom su xuat khau dugc cong bod hang
thang trén cac ban tin thuwong mai, ngu:(n
nudi tom cé thé sir dung nhiing chi sé gia
nay nhu nhing chi bao (signal) dé dy doan
gia tom ban tai ao. Tt do, ngudi nudi tom
s& c6 nhiéu thong tin va ting kha nang lap
ké hoach san xuét, kinh doanh t6t hon. Cac
nha hoach dinh chinh sach thuy sén cling
c6 thé dya vao nhiing chi bao gia ca xuat
khau cua tom sa dé co thé 1ap ké hoach
phat trién nudi thily san n6i chung, va nudi
tom s noi riéng, mot cach phu hop va
khéch quan hon.

Chudi gia tri ctia tdom su tir ao nudi
dén xuat khau phai trai qua nhiéu giai doan
trung gian khac nhau nhu thuong lai cac
cap, nha may ché bién, nha kinh doanh
moi gidi xuat khau,... Cac yéu té khac nhu
su bién dong ty gia, chinh sach hay cac
chi phi cong thém c6 thé tac dong dén gia
tom st & cac thi truong khac nhau. Do do,
cac nghién ciru vé cac tic dong bén ngoai
nganh vao gid tom st nén dugc nghién
ctru sau hon dé gitp dua ra nhitng du doan
chinh x4c hon.
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