SU DUNG PHUDNG PHAP MO PHONG BE XU LY CAC VAN BE
TRONG NGHIEN CUU PHAN TICH HOI QUI NHAM DU BAO
TONG KIM NGACH XUAT KHAU CUA VIET NAM GIAI BOAN 2013-2020

Nguyén Thé Hoa'

Tom tat: M6 phong [a qué trinh xay dieng md hinh toan hoc ciia hé thong thuc va sau dé tién
hanh tinh toan thuc nghiém tén mé hinh dé mé ta, giai thich va dy dodn hanh vi ciia hé thong thuec.

MGt trong nhitng phuong phdp di bdo cdc dai lwong kinh té thay doi theo thoi gian rat hiéu qua
va kha phé bién 1a sir dung phdn tich hoi qui béi va sir dung ham héi qui im duwoc dé diw bdo cho
dai leong kinh té 13 bién phu thudc véi gid tri cac bién gidi thich cho truée. Tuy nhién, trong phan
tich hoi qui béi giita tong kim ngach xudt khau véi cdc bién gidi thich gom ti gid hoi dodi, ting
trucng kinh té, va xu thé héi nhdp theo thoi gian ndy sinh nhiéu van dé nhw: chi dinh dang ham
khong hop Iy, ti gid héi dodi thuong 6n dinh trong mét thoi gian dai; hién tuwong da cong tuyén khd

Manh gitra tang trudng kinh té va xu thé héi nhdp theo thoi gian.

Trong nghién cizu ndy tac gia sir dung phwong phdp mé phong dé xir Iy cdc van dé trén nham
dua ra nhitng két qua dy bdo cé dé tin cdy cao vé tong kim ngach xudt khdu cia Viét Nam cho cdc
nam 2013-2020 phl hop véi cdc chinh sdch phdt trién kinh té thiee té cia chinh phi.

Tir khoa: Xudt khdu, tong sin pham quéc noi, ti gia hoi dodi, mé phong, phén tich héi qui

béi, kiém dinh, dw bdo, dang ham, da céng tuyén

1. it van dé

Hoat dong xuit nhap khau da tro thanh chd
dwa viing chic dé nén kinh té Viét Nam ting
trudng manh trong nhidu nim qua ké tir khi Viét
Nam chuyén dbi nén kinh té sang co ché thi
truong va hoi nhap qubc té. Viée du bao tong
kim ngach xuat khau cua Viét Nam trong nhitng
nam t6i 14 hét stc can thiét nham giup cac co
quan quan ly Nha nuéc c6 dugce nhitng thong tin
c6 gia tri trong viéc hoach dinh cac chinh sach
quan 1y vi mo dé nén kinh té tiép tuc phat trién
bén virng va hién thuc hoa chién luoc phat trién
dat nuéc cua Pang va Nha nudc.

Khi phan tich hoi qui bdi nham dy béo tong
kim ngach xuat khau nay sinh cac van dé nhu ti
gia héi doai thuong 6n dinh trong mot thoi gian
dai; hién tuong da cong tuyén khd manh giita
tang truong kinh té va xu thé hoi nhap theo thoi
gian; viéc chi dinh dang ham khéng hop 1y. Dé
khic phuc nhitng van dé ndy tac gia st dung
phuong phdp md phong nhim dua ra nhiing két
qua dyg bao c6 do tin cdy cao vé téng kim ngach

! Truong Pai hoc Thuy loi
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xuat khau ctia Viét Nam cho cic nim tdi phi
hop véi tinh hinh phat trién kinh té thyc té cua
dat nudc.

Két qua thu dugc tir nghién ciru ndy ciing 1a
tai liéu quy bau phuc vu cho cong tac nghién
ctru va giang day Kinh té, Kinh té quan ly va
nganh Quan tri kinh doanh.

2. Phwong phap mé phéng

Ban chat ctia phuong phap md phong 1a xay
dung mét mo hinh sé tic 1a md hinh duoc thé
hién bang cac chuong trinh may tinh. Ta mé hinh
hoa ban than h¢ thong S véi cac mdi quan hé ndi
tai dong thoi mé hinh hda ca moi truong E xung
quanh, noi hé théng S 1am viéc vé6i cac quan hé
tac dong qua lai giita S va E. Khi c6 mé hinh s6
ngudi ta tién hanh céc “ thuc nghiém” trén mo
hinh. Cac “thuc nghiém” d6 dugc lap di lap lai
nhiéu 1an va két qua duoc danh gia sao cho phl
hop nhat véi thuc té moi truong. Két qua cang
chinh x&c néu sb lan thuc nghiém cang 16n. Ba
diém co ban ma md phong phai dat duoc:

1.Phai ¢c6 m6 hinh toan hoc tét tirc 1a md hinh
c6 tinh dong nhat cao véi hién thuc dong thoi
mé hinh duwgc mé ta r6 rang thuan tién cho
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nguoi su dung.

2.Md hinh can phai c6 kha ning lam thyc
nghiém trén mod hinh tiac 1a cd kha nang thyuc
hién cac chuong trinh may tinh dé xac dinh cac
thong tin vé hé théng thuc.

3.Kha niang dy doan hanh vi cta hé thong
thuc tic 1 cO thé mo ta sy phat trién cia hé
thdng thyc theo thoi gian.

Nghién ctru m6é phong thong thuong phai
thuc hién qua 10 budc: Budce 1: Xay dung muc
tiéu md phong va ké hoach nghién ctru; Budc 2:
Thu thap dir liéu va xac dinh m6 hinh nguyén
ly; Budce 3: Hop thitc hdéa mé hinh nguyén ly;
Bude 4: Xay dung mod hinh md phong trén may
tinh; Budc 5: Chay thir; Bude 6: Kiém chimng
md hinh; Budc 7: Lap ké hoach thir nghiém;
Bude 8: Thir nghiém mé phong; Bude 9: Xir ly
két qua; Bude 10: Str dung va luu triv két qua

3. Cac van dé nay sinh khi phan tich hoi
qui bdi giira tong kim ngach xuit khau véi
cac bién giai thich

Tong kim ngach xuét khau phy thudc vao rat
nhiéu yéu td, trong d6 cac bién giai thich quan
trong nhat 1a ti gia hdi doai, ting truong kinh té
va xu thé hoi nhap kinh té qudc té, va chinh
sach quan Iy nha nuéc vé hoat dong ngoai
thuong.

Vé ti gia hdi doai: Nhin chung, khi gia tri
ddng VND thap di twong ddi so v6i dong ngoai
té manh ndo thi nhu cau nhap khiau hang hoa
cta Viét Nam & nudc do s€ tang 1én vi khi d6
nguoi dan nudc nhap khdu mua dugc nhiéu
hang héa cua Viét Nam hon. Tuy nhién, dé 6n
dinh kinh té vi mé chinh pht nudc ta thuong giir
twong dbi 6n dinh ti gia ddng VND so véi dong
USD trong nhitng khoang thoi gian nhat dinh
tuy thudc vao chinh sach vi mé caa chinh phua.
Chinh sach wu tién hang dau cua chinh phu Viét
nam hién nay nhim 6n dinh kinh t& vi mo 1a
chdng lam phat, nim 2013 chinh phu c6 ging
duy tri chi s6 CPI quanh 6%, va gia tri VND
khong giam qua 2%. Viéc duy tri twong dbi 6n
dinh ti gia 1am cho bién nay lam cho né khéng
con y nghia thong ké trong md hinh hdi qui boi.

V& chinh sach quan Iy nha nudc vé hoat dong
ngoai thuong. Pay 1a bién tac dong rat lon dén

KHOA HOC KY THUAT THUY LOT VA MOI TRUONG - SO 41 (6/2013)

kim ngach xuat khau. Tuy nhién, viéc luong hda
né 1a khong thé. Va viéc dung bién do lam bién
gia trong md hinh hdi qui cling gap rat nhiéu
kho khan.

V& ting truong kinh té. Pay 1a bién tac dong
rat manh dén xuat khau. Vi trong nudc san xuat
cang nhiéu thi nhu cau xuat khau cang Ién.

Vé xu thé hoi nhap kinh té qudc té theo thoi
gian. Nhin lai 26 nam qua khi tirng budc tham
gia hoi nhap kinh té qubc té. Tong kim ngach
xuit khau ctia Viét Nam tang lién tuc, ndm sau
luén cao hon nam trudc. Pay 1a mot bién tac
dong manh dén tong kim ngach xuat khau. Tuy
nhién, khi n6 xuat hién dong thoi voi bién tang
truong trong mo hinh hdi qui boi thi lai xdy ra
hién tuong da cong tuyén vi mdi quan hé tuong
quan tuyén tinh kha chat giira tang truéng kinh
té va xu thé hoi nhap kinh té qudc té theo thoi
gian; diéu 1am cho phuong sai cia sai s6 ngiu
nhién tang 1én rat 16n 1am cho mod hinh hoi qui
né khong con y nghia thong ke.

Khi xay ra hién tuong da cong tuyén cling
v6i nhitng kho khan ciia cac bién giai thich khac
nhu phan tich & trén, tac gia tiép can bang cach
tach md hinh hoi qui boi thanh hai mé hinh hoi
qui va str dung phuong phap mo phong dé dua
ra cac kich ban vé tong kim ngach xuét khiu
cho nhirng nam toi.

Viéc chi dinh dang ham hdi qui thich hop
cling gop phan quan trong trong viéc ning cao
d6 chinh xac cta du bao. Sau khi mé phong mét
s6 dang ham hdi qui tuyén tinh, tuyén tinh loga,
ham mi va ham liy thira v6i phdm mém
EVIEW 6, ta c6 thé giai quyét dugc van dé nay.

4. Str dung phwong phap mé phéng dé xir
ly van dé nay sinh khi nghién ciru phén tich
héi qui nham du bdo tong kim ngach xuit
khau ciia Viét Nam giai doan 2013-2020

4.1 M6 phéng d@é chon mé hinh nguyén ly

M6 hinh nguyén Iy ban dau 1a md hinh hoi
qui boi gira tong kim ngach xuat khau va ting
truong kinh té va 1a md hinh hoi qui giita tong
kim ngach xuat khau va xu thé hoi nhap kinh té
qudc té theo thoi gian.

Thu thap sé liéu cho céac bién trong mé hinh
& bang sau:
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Bang 1: So lieu kim ngach xudt khau va GDP cuia Viét Nam giai doan 1986-2012

Nam XK GDP Nam XK GDP Nam XK GDP
1986 0.79 1.412 1995 5.45 20.807 2004 26.00 45.687
1987 0.85 2.283 1996 7.26 24.727 2005 32.23 52.897
1988 1.04 5.473 1997 9.19 26.825 2006 39.60 60.818
1989 1.95 7.123 1998 9.36 26.938 2007 48.40 70.998
1990 2.40 7.79 1999 11.54 28.647 2008 62.90 89.549
1991 2.09 7.935 2000 14.48 31.208 2009 56.60 91.53
1992 2.58 9.925 2001 15.03 32.706 2010 71.60 101.58
1993 2.99 13.232 2002 16.71 35.077 2011 96.30 | 122.799
1994 4.05 16.36 2003 20.15 39.59 2012 114.60 | 141.669
Chay chuong trinh hdi qui boi véi phan mém EVIEW 6 cho két qua rat kém nhu sau:

Bang 2: Két qua chay mé hinh hai qui béi tuyén tinh

Dependent Variable: XK

Method: Least Squares

Date: 04/13/13 Time: 16:16

Sample: 1986 2012
Included observations: 27
Coefficient Std. Error t-Statistic Prob.

GDP 1.020216 0.034502 29.56967 0.0000
T -1.155590 0.166837 -6.926472 0.0000
C -0.858063 1.279163 -0.670800 0.5088
R-squared 0.993167 Mean dependent var 25.11694
Adjusted R-squared 0.992597 S.D. dependent var 31.05310
S.E. of regression 2.671754 F-statistic 1744.145
Sum squared resid 171.3185 Prob(F-statistic) 0.000000
Durbin-Watson stat 0.767833

O day, gia tri t cua hé sd hdi quy caa bién T
rat thap, dau cua bién T lai am trai vai ky vong
ban dau dit ra la gia tri xuat khau c6 xu hudng
tang theo thoi gian. Kiém tra mdi quan hé tuyén
tinh gitta GDP va t cho thdy ching c6 quan hé
tuyén tinh rat chat (hé sb twong quan bang
0.918387); tirc md hinh hdi qui boi trén cé hién
tugng da cong tuyén, do d6 nd khong co ¥ nghia
thdng ke.

Pé xir Iy van dé ndy, ta md phong cac mdi
quan hé hdi qui don gitra téng kim ngach xuét
khau vé6i tong san pham qudc ndi va xu thé hoi
nhap theo thoi gian véi mot sé dang ham hoi qui
tuyén tinh, tuyén tinh loga, ham mii va ham liy
thira.
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Két qua cho thiy dang ham tuyén tinh 13 phu
hop nhat cho mdi quan hé hdi qui don giita tong
kim ngach xuat khau véi tong san pham qudc
nodi. Do d6 ta chon mé hinh:

XK = -7.968095 + 0.800742.GDP (1)

R? = 0.979507; gi4 tri t = 34.56807;

P-value = 0,0000

lam mo hinh nguyén Iy dung dé mé phong duy
bao tong kim ngach xuat khau. Nhung can phai
luu y khi mé phong 1a gia tri du bao s€ hoi bj
thip hon gia tri thuc c6 thé xdy ra.

Két qua hdi qui ndy cho thiy muac déng gop
bién cua tiang truong vao kim ngach xuat khiu
1a 0,8; tirc 12 néu nhu nén kinh té Viét Nam c6
tang truong GDP thém 1 ti USD thi tong kim
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ngach xuat khau cta Viét nam s& tang 1én 0,8 ti
USD.

Két qua mdé phong ciing cho thdy dang ham
liiy thira 1 phU hop nhat cho mbi quan hé hoi
qui don gitra tong kim ngach xuat khau véi xu
thé hoi nhap theo thoi gian, ciing luu y khi md
phong 1a gia tri du bdo cao hon gia tri thuc cé
thé xay ra. Cu thé 1a:

Va XK = 0.745449416 x 1.207164233 (2)

R? = 0.991564; gi4 tri t = 54.20736;

P-value = 0,0000

Kiém chiang mé hinh cho thay mé hinh (1)
sat véi cac gia tri du bao hon so vdi md hinh
(2); do d6 ta c6 thé dung md hinh (2) lam dbi
chang (chan trén) khi dang md hinh (1) lam mo
hinh nguyén Iy khi mé phong du bao tong kim
ngach xuat khau.

4.2 M0 phéng dw bdo tong kim ngach xudt
khdu ciia Viét Nam nim 2013 va 2014 chwa
diéu chinh ty gid

Dua trén 3 kich ban vé toc do ting trudng
GDP nam 2013 (5%; 5,68% va 6,34%) va nam
2014 (5%; 5,7% va 6,5%), két hop véi cac kich
ban vé téc do ting CPI & 3 muc thap (6%),
trung binh (8%) va cao (10%) cua Trung tam
Théng tin va Dy bao Kinh té - xa hoi qudc gia
(NCEIF), tac gia mé phong cac kich ban vé tinh
hinh kinh té Viét Nam nam 2013, 2014. Trén co
s md hinh nguyén ly két hop véi 9 kich ban
GDP nam 2013, 2014 tac gia dua ra du bao
diém va khoang gia tri tong kim ngach xuat
khau Viét Nam nam 2013, 2014 trong bang 3 va
4 sau day.

Bang 3: Du b&o kim ngach xudt khau cia Viét Nam ndam 2013 chwa diéu chinh ty gid

Don vi: ty USD

2013- 2013- 2013- 2013- 2013- 2013- 2013- 2013- 2013-

KB1 KB2 KB3 KB4 KB5S KB6 KB7 KB8 KB9
Toc do tang truéng GDP 5% 5% 5% 5.68% 5.68% | 568% | 634% | 6.34% | 6.34%
Toc do tang CPI 6 % 8% 10 % 6 % 8% 10 % 6 % 8% 10%
GDP 157.678 | 160.653 | 163.628 | 158.699 | 161.693 | 164.687 | 159.690 | 162.703 | 165.716
Tong gid tri kim ngach XK | 118.291 | 120.673 | 123.055 | 119.109 | 121.506 | 123.904 | 119.902 | 122.315 | 124.728
Gidi han dudi 112.455 | 114.702 | 116.949 | 113.226 | 115.488 | 117.749 | 113.975 | 116.250 | 118.525
Gidi han trén 124.127 | 126.645 | 129.162 | 124.991 | 127.525 | 130.059 | 125.830 | 128.380 | 130.930

Bang 4: Dur bao kim ngach xudt khau cia Viét Nam nam 2014 chua diéu chinh ty gid
Don vi : ty USD

2014- 2014- 2014- 2014- 2014- 2014- 2014- 2014- 2014-

KB1 KB2 KB3 KB4 KB5S KB6 KB7 KB8 KB9
Toc do tang truéng GDP 5% 5% 5% 5.7% 5.7% 5.7% 6.5% 6.5% 6.5%
Toc do tang CPI 6 % 8% 10% 6 % 8% 10% 6 % 8% 10%
GDP 179.953 | 183.348 | 186.744 | 181.153 | 184.571 | 187.989 | 182.524 | 185.968 | 189.411
Tong gid tri kim ngach XK 136.128 | 138.847 | 141.565 | 137.088 | 139.825 | 142.562 | 138.186 | 140.944 | 143.702
Gidi han dudi 129.273 | 131.835 | 134.397 | 130.178 | 132.757 | 135.336 | 131.213 | 133.811 | 136.410
Gidi han trén 142.983 | 145.858 | 148.734 | 143.999 | 146.894 | 149.788 | 145.160 | 148.077 | 150.993

4.3 M0 phéng dw bdo tong kim ngach xudt
khdu ciia Vigt Nam giai doan 2015-2020 chwa

doan 2015-2020, trén co s6 md hinh nguyén ly
tac gia dua ra du bao diém va khoang gié tri

diéu chinh ty gid
Dua vao cac dy bao vé kinh té Viét Nam giai

tong kim ngach xuit khau Viét Nam cac nim
giai doan 2015-2020

Bang 5 : Dy béao kim ngach XK cua viét nam giai doan 2015-2020 chira diéu chinh ty gid

Don vi : ty USD

2015 2016 2017 2018 2019 2020
Tdc do tang truong GDP 6 % 6.5 % 71% 8 % 8.4 % 8.5 %
Tdc do tang CPI 8 % 8 % 8 % 8 % 8 % 8 %
GDP 211.363 | 243.110 | 281.200 | 327.992 383.987 449.956
Tdng gia tri kim ngach XK 161.279 | 186.700 | 217.201 | 254.669 299.506 352.330
Gi6i han duéi 152.968 | 176.905 | 205.614 | 240.872 283.056 332.748
Gi6i han trén 169.590 | 196.496 | 228.788 | 268.466 315.957 371.913
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4.4 M0 phéng dw bdo tong kim ngach xudt
khdu ciia Viét Nam giai doan 2013-2020 c6
diéu chinh ty gid

Cudi cuing ta ding md phong dé xir Iy van dé ti
gia. Nam 2012 ty gi& binh quén lién ngan hang
duoc NHNN cha dong gitr 6n dinh & mac 20.828
VND/USD. Nhiing lo ngai ciia gioi phan tich dau
nam 2012 rang dong VND giam gia tri khoang
8% - 10% so v&i USD d4 khong xay ra. Ty gia on
dinh trong thoi gian kha dai giip doanh nghiép
phét trién 6n dinh theo ké hoach va chién luoc san
xuét kinh doanh cua ho, déng thoi tao 1ong tin cua
ngudi dan vao dong tién Viét Nam. Do do, chinh
sach diéu hanh vé ty gia cia NHNN trong nim
2012 1a twong dbi phu hop.

Sang nam 2013, viéc giam gia tri ddng VND
6 lgi cho xuat khau nhung lai gay 4p luc 1én
lam phat va tao sy bat 6n vé tam ly, lam giam
long tin trong dan chdng. Nhiéu nha kinh té dé
Xuat nén giam gia tri dong VND tir 3% dén 5%
trong vai nim t6i dé gidp duy tri gia tang toc do
Xuit khau dong thoi gia tang du trir qudc gia
bang dong USD. Tuy nhién nén kinh té nim
2013 con chua on dinh, nhiéu vin dé nhu thi

truong bat dong san dong bang, hang ton kho
cao, nhiéu doanh nghiép dong ctra ngirng hoat
dong, nén NHNN Viét Nam quyét dinh khong
dé dong VND mit gia téi 2%.

Trén co s& do, tac gia dua ra 3 kich ban cho
su bién dong ty gia VNB/USD nam 2013 ¢ 3
muc 1a: cao (4%), trung binh (2.5%) va thap
(1.5%) va tuong ty nhu vay cho nam 2014.
Sang cac ndm giai doan 2015-2020, khi nén
kinh té thé gi¢i d hoi phuc va nén kinh té Viét
nam 6n dinh tro lai, dé duy tri va khuyén khich
xuat khau va tang duy trir qudc gia theo tac gia
viéc giam gia tri dong VND do véi USD nén
duy tri & muc 2.5%/nam.

Ty gia hdi doai 1a mot trong nhiing nhan t6
rat quan trong tac dong dén tong kim ngach xuat
khau, nhung do khong thé dwa né vao mé hinh
hoi qui nhu tac gia néu ¢ trén khi xay dyng md
hinh nguyén ly. Pé danh gia tac dong nay, tac
gia dua ra cac kich ban vé sy bién dong ty gia
VND/USD cho cac nam 2013, 2014 va doan
2015-2020 d¢& md phong du bdo vé tong gia tri
kim ngach xuat khau Viét Nam cac nim giai
doan 2013-2020 c6 diéu chinh ty gia.

Bang 6: Du b&o kim ngach XK cia Viét Nam giai doan 2013-2014 ¢6 diéu chinh ty gia

Don vi : ty USD

2013 KB1 | 2013 KB2 | 2013 KB3 | 2014 KB1 | 2014 KB2 | 2014 KB3
Toc d¢ tang ty gia VNB/USD 1.5% 2.5% 4% 1.5% 2.5% 4%
Tdc d¢ tang truéng GDP 5.68% 5.68% 5.68% 5.7% 5.7% 5.7%
Tdc db tang CPI 8% 8% 8% 8% 8% 8%
Tong gia tri kim ngach XK chua dieu 121.506 121.506 121.506 139.825 139.825 139.825
chinh ty gia
Tong gia tri kim ngach XK dé diéu chinh 123.329 124.544 126.367 141.923 143.321 145.418
ty gia
Gidi han dudi chua dicu chinh ty gia 115.488 115.488 115.488 132.757 132.757 132.757
Gidi han trén chua diéu chinh ty giad 127.525 127.525 127.525 146.894 146.894 146.894
Gidi han dudi dé dieu chinh ty gid 117.220 118.375 120.107 134.749 136.076 138.068
Gidi han trén dé diéu chinh ty gia 129.438 130.713 132.626 149.097 150.566 152.769

Bang 7: Du b&o kim ngach XK cia Viét Nam giai doan 2015-2020 ¢é diéu chinh ty gia

Don vi: ty USD

2015 2016 2017 2018 2019 2020
Tdc db ting ty gia VND/USD 25% 25% 2.5% 2.5% 2.5% 2.5%
Téng gia tri kim ngach XK chwa didu chinh ty gia | 161.279 186.700 217.201 254.669 299.506 352.330
Tdng gia tri kim ngach XK d4 diéu chinh ty gia 165.311 191.368 222.631 261.036 306.994 | 361.139
Gii han dudi chua didu chinh ty gid 152.968 176.905 205.614 240.872 283.056 | 332.748
Gi6i han trén chua diéu chinh ty gia 169.590 196.496 228.788 268.466 315.957 | 371.913
Gii han dudi dé diéu chinh ty gia 156.792 181.327 210.754 246.893 290.133 | 341.067
Gidi han trén da didu chinh ty gid 173.830 201.408 234.508 275.178 323.855 | 381.211
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5. Két luin

Qua nghién ctu nay ta co thé s dung
phuong phap mo phong dé dua ra cac kich ban
du bao vé tong kim ngach XK cua Viét Nam
cho cac nam tGi kha chinh xac tuy thudc vao cac
chinh séch 6n dinh kinh té vi mé cua chinh phu.
Niam 2013, dé 6n dinh nén kinh té vi mé chinh
phu dua ra cac chinh sach nham dat duoc muc
tang truong 5,68%, néu nhu duy tri chi s CPl &
mtic 8% va déng VND mat gia dudi 2% nhu dy
tinh caa NHNN Viét Nam thi tong kim ngach

Tai ligu tham khao

xuat khau cua Viét Nam dugc du béo xap xi 124
ti USD. Nam 2014, khi nén kinh té Viét Nam d4
6n dinh véi murc ting truong 5,7% va CPI duy
tri & mac 8%, dong VND giam gia tri khoang
2,5% dé khuyén khich xuat khau va tang du trir
qudc gia, thi tong kim ngach xuat khau cua Viét
Nam duoc du bao sé dat khoang 143 ti USD.
Véi cac nam tiép theo tly thudc vao bdi canh
nén kinh té va céac chinh sach cu thé cua chinh
phut ta cd cac kich ban du bao twong tng.
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Abstract
USING SIMULATION TECHNIQUE TO DEAL WITH PROBLEMS ARISED
BY REGRESSION ANALYSIS IN ORDER TO FORECAST EXPORT TURN-OVER
IN THE PERIOD 2013-2020

Simulation is the process of contructing a mathematical model of a real system, and then
experimentally calculating on the model to describe, to explain and to forecast the behavior of the

system.

In this study, I have used the simutation technique to deal problems arised by regression analysis
in order to forecast the total export turn-over of Viet Nam in the period 2013-2020.
Keywords: Export, GDP, Exchange Rate, Simulation, Multiple Regression Analysis, Test,

Forecast, Functional Form, Multicollinearity
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