Luong héa tdc déng cua cac nhén 18 san xudt
dén téng trudng céng nghiép ving Tay Nguyén

BUI PUC Hg‘JNG
HOANG HONG HIEP

i viét sz dung mé hinh tdng trudng néi sinh lam céng cu, thong qua khdo sdt két qud

déng gép ciia vén, lao dong, tong cdc yéu té" ndng sudt (TFP: total factor productivity)
vdo tdang trudng gid tri sén xudt (GO) cia cong nghiép trén dia ban Tay Nguyén dé nhdn dinh
vé hiéu qud cia nganh nay trong qud trinh phdt trién, trén cd sd dé, dé ra cdc khuyén nghj
dinh hudng phdt trién cong nghiép ving Tay Nguyén trong giai doan tdi.

1. Tém luge dac diém kinh té&-xa héi
Tay Nguyén

Tay Nguyén gém 5 tinh Pak Lak, Dak
Néng, Gia Lai, Kon Tum va Lam Déng, véi
dién tich tu nhién 54.460 km?, din s6 nim
2008 1a trén 5 triéu ngudi, chiém 16,37%
dién tich va 5,3% dan s8 cua ca nudc. Véi
dic thu ty nhién 12 mét son nguyén bao gom
nhiéu day nii trung binh, nhiéu cao nguyén,
¢6 tai nguyén thién nhién phong phd va da
dang, c6 tAm anh hudng 16n vé méi trudng
sinh thai, TAy Nguyén dugc danh gia 1a
vang c6 vi tri chién luge hét stic quan trong
vé kinh t&, chinh tri, an ninh - quéc phong.

M#c dit trong nhilng ndm gan day, Tay
Nguyén di c6 nhitng chuyén bién rd rét vé
kinh t€ x& héi. Ndm 2008, GDP toan ving
ting 14% so véi nadm 2007, thu nhap binh
quan ddu ngudi dat 11,34 triéu ddng (vugt
muc tiéu dit ra cho nam 2010 tdi 1,34 triéu
dong). Song quy mé kinh t€ cua ving con
nhd bé, trong co cau kinh té, ty trong nganh
néng - 1am nghiép con chiém ty 1é 16n (45%),
ty trong nganh céng nghiép xiy dung va
dich vu 12 kha thip (tuong dng la 26% va
29%).

Cé thé thdy, dé tao budc d6t pha trong
tang trudng kinh té vung Tay Nguyén, mot
mét, cac dia phuong trong viung cdn tap
trung khai théac ¢6 hiéu qua nhitng thuan lgi
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vé diéu kién ty nhién!, ngudn tai nguyén
phong phd; mit khac, Nha nuéc cin cb cd
ché&, chinh sach, giai phap hitu hiéu nham
thic ddy céng nghiép? va dich vu phat trién
véi nhip d6 cao va bén vilng.

N6i1 dung dudi day, ching téi trinh bay
mdt s6 k& qua budc ddu danh gia dinh
lugng, do ludng tac déng clia cAc nhéan t§ dau
vao dén quéa trinh ting trudng céng nghiép
ctia Tay Nguyén. Day 1a cd s6 quan trong dé

Bii bic Hing, TS. Vién Ph4t trién bén vimg ving
Trung Bo; Hodng Hoéng Hi¢p, Trudmg Dai hoc
AUVERGNE, CH Phép

1. Tay Nguyén c6 quan he lau d&i va bén chit vé
kinh t&€ - x3 hoi va méi trudmg sinh th4i véi Duyeén hai
Nam Trung b6 va Pong Nam B6 thong qua mot hé
th6ng song 16n va cic truc giao thong dudng bd quan
trong 14, 19, 20, 21, 25, 26. Phia tdy ¢6 quan h¢ véi
céc tinh Nam Lao va béng bic Campuchia, Th4i Lan,
Myanma théng qua hanh lang kinh t&€ Dong - Tay, vi
tri dia 1y d6 gidp Tay Nguyén ddy manh sin xudt hing
héa va giao liu kinh t€ lién viang va quéc t& Tay
Nguyén ciing 12 ving ¢6 trit luong khodng san rét lon:
quing boxit, trir lugng quing nguyén 3,05 ty tdn vao
loai 16n trén thé gidi, du bdo quang tinh dat 1,5 ty t4n;
ving sa khodng c6 trir lugng khoang 8,82 t4n; thiéc
20.000 - 30.000 t4n; sit 447 triéu t4n; d4 voi 239 tri¢u
tdn;..

2 Quy hoach tng thé phét trién kinh t€ xa hoi
vang Tay Nguyén dén nam 2010: “Timg buéc chuyén
dich co cfu kinh t&, dén nam 2010: cong nghi¢p xay
dung dat t 35 dén 40%, nong 1am nghiép dat tir 25
dén 30%, du lich dich vu dat tr 30 dén 35%".
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Lugng hoa tac dong ...

dé xudt nhiing chinh sach phat trién céng
nghiép, phat trién kinh t€ T4y Nguyén phu
hdp véi xu th€ van déng ctia nén kinh t&€ md
dang trong thdoi ky ti€n hanh cdng nghiép
héa.

2. Khung 1y thuyét co sd

Cac mé hinh ting trudng kinh t& tan c8
dién cho ring, vé dai han ting trudng cua
nén kinh t&€ dugc quyét dinh tit phfa cung.
Hay néi cach khac, nguén géc cla sy ting
trudng dudc quyét dinh bdi cac y&u t§ ddu
vao cua san xudt.

TU cd sd 1y thuyét va mét s6 nghién ciu
thuc nghiém, dang ham dé xudt cho nghién
cttu nay 12 mé hinh ham san xuédt Cobb
Douglas:

Y=TK*LP Q)

Trong d6: o: hé s6 déng gbp cta vdén

B: hé s6 déng gbp cua lao dong

Véi gia dinh nganh cdng nghiép c6 hiéu
qua khong déi theo quy mé, ta c6: a+p =1°,

Ham s8 nay néu lén méi quan hé gilta sy
gia tang cla ddu ra (Y) véi sy gia tang cua
cac y&u t& ddu vao: trit lugng vén (K), lao
dong (L), va cac nhén t8 cong nghé (T).

8. M6 hinh udc lugng va md ta dit li¢u

T md hinh (1) ta dugc md hinh udc lugng
sau:

Ln(GO,/Ly) = LnT + a (LnKy/Ly) + & (2)

Trong d6:

GO: gia tri sdn xuft cong nghiép ving
Tay Nguyén, day 1a bién dinh lugng phén
&nh quy mé ddu ra nganh céng nghi¢p, don
vi tfnh: triéu ddng (gia cd dinh 1994).

K: gia trj tai san ¢d dinh va ddu tu tai
chinh dai han (TSCD) nganh cong nghiép
ving Tay Nguyén. Ky vong ty lé dong gép
ctia K trong GDP mang d&u dudng (ky vong
a >0), don vi tinh: triéu dong (gia ¢§ dinh
1994)%,

L: thé hién qua chi tidu tong 85 lao dong
l1am viéc trong nganh cong nghiép vang Tay
Nguyén, don vi tinh: ngudi.
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BANG 1: M6 ta théng ké

LNGO/L LNK/L
Mean 3.464848 3.784569
Median 3.396997 3.705875
Maximum 4232433 5.104311
Minimum 3.012683 2.110867
Std. Dev. 0.337657 0.656726
Skewness 0.747264 0.011506
Kurtosis 2.423934 2.830333
Jarque-Bera 6.413672 0.073291
Probability 0.040485 0.964018
Sum 207.8909 227.0741
Sum Sq. Dev. 6.726711 25.44608
Observations 60 60

Nghién cttu st dung dit liéu bang (panel
data) vdi miu gdm céc gia tri théng ké vé:
GO, K va L thudc nganh cong nghiép cua 4
tinh ving Tay Nguyén (4 don vi chéo, v6ii=
4: Gia Lai, Kon Tum, D#c Lak (ct), Ladm
Déng)® trong giai doan 1996-2009 (15 don vi
thoi gian, véi t = 15), méu véi 60 quan sat,
d0 16n dé thuc hién uéc lugng.

4. K&t qua udc lugng va phan tich

Véi b dit liéu da duge xit ly, ching tdi
tién hanh cac thi tuc udc lugng d6i véi dit
lidu bang cho md hinh (2) véi sy trg gitp cua
phdn mém STATA 11. R6 rang, v6i théng ké
F(3,55) = 3,03 ciia md hinh FEM ta c6 thé
ké&t lun rdng md hinh luén ton tai nhing
tac dong ca biét  mic ¥ nghia 5%, diéu ds,
cho phép chiing tbi loai bé phudng phap udc
lugng OLS thdng thuong.

3. Thuc t€, gia dinh ndy di dugc tic gia kiém dinh
v6i bo dir lieu gbc, két qua: khong du co s& bac bo gid
thi€t o+p =1, v6i mic ¥ nghia 5% (sir dung kiém dinh
Wald cho mo hinh LnGo, = LnT + oaLnK, + pLnL; +
e,). Hay cong nghi¢p ving Tay Nguyén c6 hiéu qui
kinh t& khong déi theo quy mo.

4. Tinh toan diéu chinh khir lam phét cla téc gia t
s6 lieu tinh bing gié hi¢én hanh ciia Téng cuc Thong ke.

5 Pak Lak cii: 8 dim béo tinh th6ng nhdt vé mat s6
liu, ching toi nhap s6 liéu cia hai tinh Dak Lik va Dak
Nong thanh tinh Dak Lik ci. '
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BANG 2: K&t qua cac mé hinh wéc lugng®

STT Céc phuong phap ué6c luong Bién Heé s6 P.VALUE R?
1 INTERCEPT 1,7825 0,000 0,7475
Phuong phap PURE POOLED

LN(K/L) 0,4445 0,000

0.7337
2 Puong phap FEM INTERCEPT 1,7529 0,000
LN(K/L) 0,4524 0,002

0.8118
> Phuong phap REM véi AR(1) INTERCEPT 2,5583 0,000
LN(K/L) 0.2488 0,000
4 | Hausman Test 0.835
5 Breush Pagan Test 0,425
6 | Serial Test 0.035

REM (Random Effects Model): M6 hinh c4c tdc d6ng ngiu nhién

Sau d6, ching téi thuc hién kiém dinh
Hausman &€ Iua chon giita mé hinh FEM va
REM. Két qua thu dugc gié tri théng ké Chi
(1) = 0,04, diéu d6, c6 nghia khéng bac bd
duge gia thiét H,, két qua nay cung véi su so
sanh gia tri R? cho phép chuing téi chon
phuong phap REM lam phuong phap uéc
lugng cho mé hinh.

Tié€p tuc tién hanh cac kiém dinh vé
phuong sai sai s§ thay d8i va tu tuong quan
cho mé hinh REM, két qua 134 mé hinh tén
tai hién tugng tuong quan chudi bac 1,
khong ton tai hién tugng phuong sai sai s§
thay d6i. Thyc hién hdi quy mé hinh REM
véi AR(1) chiing t6i thu dugce két qua bang 2.

Tit két qua udc lugng trén ching téi rit
ra nhitng nhan dinh sau:

Déng gép cua nhan t& von tai san vao
ting trudng nganh céng nghiép viung Tay
Nguyén 1a kha thap, thdp hon rit nhiéu so
véi mic binh quin cua nganh céng nghiép
Viét Nam, trong khi d6 ty 1&é déng gép ciaa
lao déng thi lai cao hon rat nhiéu so véi mic
binh quan chung ca nuéc’ Nhu vay, nguén
luc lao dong c6 tac dong rat 16n d6i véi ting
trudng céng nghiép cia vung, didu d6 da
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thay qua phén tich d6 co gidn cla gia tri san
xudt theo cac nhéan t6 ddu vao:

+ Giit nguyén nhap lugng TSCD, néu gia
tang 1% nhap lugng lao ddng sé dén dén gia
tang 0,7512 % gia tri san xudt cua nganh
cong nghiép.

+ Trong khi 46, git nguyén nhap lugng
lao dong khéong d6i, néu gia ting 1% nhap
lugng TSCD sé chi lam gia ting 0,2488% gia
tri san xu#t cia nganh céng nghiép ving.

Hé s6 co dan cua lao d6ng quéa cao cho
thdy céng nghiép cia viing Tay Nguyén chu
yéu gbm nhitng nganh thu céng, nganh céng
nghiép st dung nhiéu céng nghé & trinh d%
trung binh so véi khu vue, tham dung lao
dong qua mic, phan anh trinh 6 lac hau va
ton tai nhiéu bat hgp ly trong nganh céng
nghiép cta ving. C6é thé thdy ring, ting
trudng céng nghiép cia vang chu yéu la do

6. Pure Pooled: phuong phip OLS (binh phuong bé
nhat) thong thudng
FEM (Fix Effects Model): mo hinh c4c tdc dong c6 dinh
7. PGS.TS Tang Van Khién (2004), Nganh cong
nghi¢p Viét Nam giai doan 1996-2003: ty trong d6ng
g6p cia vén binh quan 13 0,521; ty trong déng g6p ctia
lao dong 12 0,479.
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su gia tang s§ lugng lao ddng chua qua dao
tao nén téng trudng do “va mé hdi” cua luc
lugng lao dong hon la do sy gia tang quy mé
von ddu tu. Diéu nay ciing giai thich sy tut
hau dang ké cia cdng nghiép vang Tay
Nguyén so véi mic binh quén chung cta ca

nudc.
5. Panh gia tac dong cua cac nhéan té
san xudt dén tdng trudéng coéng

nghiép vung Tay Nguyén, giai doan
1996 - 2009
Tu két qua udc lugng clia mé hinh duge

chon, ta c6:

Hé s6 d6ng gbp chia vén trong nganh
cong nghiép 1a: 0,2488 (o).

Hé s8 déng gbép cha lao dong trong
nganh cong nghiép 1a: 0,7512 (1-0,2488=p).

BANG 3: Tinh toan t&c d§ ting cac nhan t8 san xudt nganh céng nghiép ving Tay
Nguyén giai doan 1995-2009

Téc do tang (%) Hes6dong gop cia | 10¢40tAD6GO |
do tang :
tang TFP®
GO TSCD LD TSCD LD TSCD | LD
Dia Iy Iy I a B a*ly B*I, S
phuong 1 2 3 4 5 6=4x2 | 7=5x3 | 8=1-(6+7)
Kon Tum 9,73 24,82 7,55 0,249 0751 | 6,18% | 567% | -2,12%
Gia Lai 15,41 26,06 821 0,249 0,751 | 6.48% | 6,17% | 2,76%
Dak Lak 13,99 26,60° 8,21 0,249 0751 | 6.62% | 6.17% | 1,20%
LamDPéng | 11,15 15,14 4,22 0,249 0751 | 371% | 317% | 422%

BANG 4: Ty phan déng gép ctia cac nhan t& san xuat dén téc dd tang gia tri san
xuét cong nghiép giai doan 1995-2009

Déng gop trong téc do tang cua GO
Téc do tang Doéng gop cua TSCD va lao dong
GO Chia ra Péng gop coa TFP
Téng s6
TSCD Lb
Dia phuong o 2=3+4 3 4 5=12
Kon Tum 100% 121,76% 63,45% 58,31% -21,76%
Gia Lai 100% 82,09% 42,06% 40,03% 17,91%
bak Liak ) 100% 91,39% 47,30% 44,09% 8,61%
LAm Déng 100% 62,18% 33,77% 28,41% 37,82%

Tu két qua udc lugng va tinh toan trén
diy cho phép ching téi danh gid ting
trudng cong nghiép vang Tady Nguyén trong
giai doan vita qua v4i nhiing diém déang
quan tam sau:

C6 mot sy chénh léch dang ké vé quy mo
nganh coéng nghiép gita cac dia phuong
trong ving. LAm Déng ndi 1én nhu mot trung

Nghién civ Kinh td s& 395 - Thdng 4/2011

8. Ning sufft c4c nhan (6 t6ng hop (viét tht ti€ng Anh
12 TFP) xét cho cing 1 két qua san xuft mang lai do
nang cao hiéu qua sir dung v6n va lao d9ng, tic dong
ctia c4c nhan 6 vo hinh nhu d6i méi cong ngh¢, hop 1y
héa san xuft, cdi tién quan 1y, nang cao trinh d¢ lao
dong cla cong nhan,v,v.... (goi chung 1a cic nhan 16

t6ng hop).
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tdm cbéng nghiép cua ving véi gia tri san
xui't cong nghiép dat 2.523 ty dong vao nim
2009, chiém gin 40% tOng gia tri san xudt
nganh cong nghiép toan viung. Cac dia
phuong con lai c6 quy mdé san xudt coéng
nghiép kha thdp, Gia Lai: 1.800 ty ddng;
D#c Lak: 1.900 ty dong; Kon Tum: 365 ty
ddng. Toéc dd ting trudng céng nghiép cua
vung tuong d6i thdp, binh quin giai doan
1996-2009 chi vao khoang xdp xi 13%.

Trd Lam Déng va Gia Lai, cac dia
phudng con lai déu c6 hiéu qua sit dung vén
trong nganh coéng nghiép rit thap. Binh
quin giai doan 1996-2009, cac tinh nay cé
téc d6 ting von ddu tu cho nganh céng
nghiép binh quéin trén 25%, song déng gép
cia nhin t§ vén vao tang trudng cong
nghiép chi xap xi 50%.

Tac d6ng cua cdc nhan td san xudt lén
tang trudng céng nghiép cua cac dia phudng
trong ving c¢6 su khac biét dang ké. Lam
Déng la dia phuong c¢6 ting trudng cong
nghiép didn di vao chiéu sdu, hiéu qua san
xudt cong nghiép dat kha, diéu d6, thé hign
qua déng gép cua tdng nhan td ning sudt
(TFP) trong ting trudng céng nghiép (d6ng
goép 37,82% ting trudng gia tri san xudt
cong nghiép giai doan 1996-2009). Ting
trudng cdng nghiép cua cac dia phuong cén
lai chd yéu 1a ting trudng theo chiéu rong,
sy ting trudng dua chi yéu vao gia ting vén
va lao ddng chua qua dao tao, chua c6 su
déng gép dang ké cia TFP. Diéu nay cho
thay, cong nghiép cua cac tinh nay con kha
lac hau. Nguyén nhan cia sy khac biét nay
phu thudc vao nhiéu yéu t8, song, then chét
nhét van 1A trinh d6 chuyén mén cia ngudn
nhan lyc, hiéu qua ddu tu ma dic biét la
diu tu cong (chla yéu 1a dau tu cta doanh
nghiép nha nudc), ing dung thanh tyu khoa
hoc, d6i mdi cong nghé, va su phat trién cla
thanh phan kinh t& ngoai nha nudc.

Dé dang nhan thay, Lam Déng 1a trung
tam dao tao ngudn nhan lyc chat lugng cao
cua ca Tay Nguyén, nguén nhan luc, dic
biét, 1a dd1 ngi cong nhan lanh nghé chiém
ty trong 16n, viéc {ing dung cong nghé vao
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san xudt dugc ddy manh, dic biét, sy lén
manh cta hé théng doanh nghiép tu nhan
va sy tham gia cla cac dy 4n ddu tu nudc
ngoai 1a nhiing dfng luc quan trong gép
phdn ning cao chét lugng téng trudng cong
nghiép® (lam tang TFP).

Nguge lai, ngudn nhén Iyc cta cac dia
phuong con lai cé chat lugng thédp, chu yéu
la lao ddng chua qua dao tao. Hoat dong
cong nghiép chu y&u dua trén hé théng
doanh nghiép nha nudc, song phin 16n hoat
déng khong hiéu qua, t6c do déi méi cong
nghé thdp, sudt sinh 18i trén vén ddu tu
khong cao. Hé théng doanh nghiép tu nhén
gquy md va ning lyc sdn xuét nho bé, hdu
hét 12 cac cd sd san xuft thu céng nhé 1é.
Hoat dong dau tu tu ngan sach dia phuong
va trung uong cho phat trién céng nghiép
(d4u tu co sé ha tdng chdng han) ho#c con
mang tinh dan trii va khéng hiéu qua, hnjc
chu yéu tap trung vao muc tiéu x4 hoi va an
ninh hon 13 phat trién kinh té&, phat trién
cong nghiép. Do d6 tinh “lan téa” khong
duge phat huy day da. Néi cach khac, su
hudng lgi cua cac doanh nghiép cong nghiép
tU cac coéng trinh diu tu nay ft cé tac dung
thiét thyc thic ddy ning cao hidu qua san
Xudt.

6. M6t s6 khuyé&n nghi vé mit chinh

sach
Cdn nhanh chéng cé cac giai phap néng
cao hiéu qua st dung von diu tu toan ving,
dac biét, 1a cac tinh Gia Lai, Dak Lak, Dak

9. Nam 2007, s6 lao dong c6 trinh d¢ dai hoc, cao
déng cia LAm Déng 1a 42,3 nghin ngudi, cao hon rft
nhiéu so v6i cdc dia phuong con lai, Kon Tum: 11,5
nghin nzudi; Gia Lai: 30,6 nghin ngudi; Dak Lik: 35,6
nghin nzudi.

Tinh dé€n thoi di€m cudi nam 2004, Lam Déng ¢6 1
khu cong nghiép va 13 cum, diém cong nghiép. Dén
2007, toan tinh d3 thu hit dugc 51 dy 4n ddu tu phét
trién cong nghiép c6 quy moé trung binh tr& lén, thanh
1ap dugc 150 doanh nghiép thudc céc Iinh vuc ché bién
nong 1am san véi téng v6n dau tu dat hon 3210 ty ddng.
Giai doan 1988-2009, Lam Déng thu hiit dugc 142 dv
4n FDI vé6i t6ng v6n dang ky dat 1341,3 trieu USD,
chiém 90% téng v6n ddu tr truc ti€p nuc ngodi Vao
vang Tay Nguyeén.
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Néng, Kon Tum. Diéu chinh co c&u ddu tu
nhdm hinh thanh c¢g c&u nganh céng
nghiép khai thac lgi thé& riéng c6 cia Tay
Nguyén va néng cao hiéu qua diu tu, dic
biét 1a ddu tu cong, ma trude hét 1a ddu tu
tU ngén sach nha nude. PAu tu tit ngin
sach nha nudc cdn tap trung nhiéu hon
theo hudng gia ting quy mé ddu tu vao cac
cong trinh cd s& ha tdng phat trién cong
nghiép mang tinh lién ving, ddu tu vao
nhitng cong trinh c¢6 tic dong “dot pha”
mang tinh phan ing day chuyén, lan tda,
anh hudng toan vang. Cac chinh sach phat
trién cd 84 ha tdng cin huéng dén viéc khai
thac 1gi fch tit hanh lang kinh t& Déng Tay,
tic ludn d3t sy phat trién caa vung trong
méi quan hé kinh t& véi cac viing khac va
véi cac qudc gia ¢6 1¢i ich gdn véi hanh lang
kinh t& Déng Tay. Céac chinh sach phat
trién céng nghiép mang tinh lién ving cln
huéng dén viéc k€ thita va thic ddy manh
mé hon higu ng lan tod cla céc dy an cong
nghiép trong diém c6 stc bat cho toan viung
(nhu céc dy an khai thac quing, cac du an
cdng nghiép ché bién quy mé 16n...). T d6,
g6p phdn mé rong tac déng tich cuc cla cac
dy 4n nay déi véi qua trinh phat trién kinh
t& viing.

D4y manh nd luc cai thién méi trudng
diu tu, méi trudng kinh doanh, hoan thién
¢o ch€ mang tinh khuyé&n khich cao, tit dé6
dfy manh thu hit cdc ngudn vén FDI, cac
ngudn vén tu nhan vao nhitng nganh céng

hausman eql

nghiép khai thac th& manh cGa Tay
Nguyén nhu céng nghiép thiy dién, cong
nghiép ché& bién, c6ng nghiép tinh ché va
san xudt céc san ph&m cong nghiép tit
ngudn nguyén liéu quéing thé, céng nghiép
phy trg lién quan, tit d6, gép phan néng cao
hiéu qua ddu tu chung cia toan vang.

Chu trong phat trién va nang cao chét
lugng gido duc & cac cdp. Trung uong nén
tdng cudng hon nita ngan sach danh cho
hoat déng dao tao nghé cho cac tinh Gia
Lai, Pak Lik, Dk Néng, Kon Tum. Thay
vi phai loay hoay véi bai toan xay dyng dai
hoc cong cho titng tinh. Huéng di chign luge
cho céc tinh nay 12 nén tap trung ngudn luc
xay dung mdt hé théng dao tao cong nhan
lanh nghé véi néi dung hoc tap va phuong
tién thyc hanh hién dai, véi cac nganh nghé
phi hgp véi xu hudng phat trién nganh
cong nghiép cla ving.

T&ng cuong ddu tu cho khoa hoc va
cdong nghé nhung phai gin véi nang cao
hig¢u qua va chét lugng ddu tu. Trung wong
cdn cho cac tinh ving Ty Nguyén, dic biét
12 Gia Lai, Dak Lik, Dik Néng, Kon Tum
duge xdy dung co ch& uu dai dic biét nhim
khuyén khfch manh mé qua trinh d6i méi
cdng nghé cua cac doanh nghiép (chinh sach
giam thué, trg gia, tin dung phat trién,...).

7. Sao in cac ké&t qua kiém djnh va
udc lugng
7.1. Kiém dinh Hausman:

—— Coefficients —
(b) (8) (b-8) sqrt(diag(v_b-v_8))
eql Difference S.E.
1nk1 .4523521 .4502135 .0021386 .0102449

b = consistent under Ho and Ha; obtained from xtreg
B = inconsistent under Ha, efficient under Ho; obtained from xtreg

Test: Ho:

difference in coefficients not systematic

chi2(1) = (b-8)'[(v_b-v_B)A(-1)](b-B)
0.04

Prob>chi2 =

énd of do-file
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7.2. Hoi quy FEM

Fixed-effects (within) regression Number of obs = 60
Group variable: id Number of groups = 4
R-sq: within = 0,7337 obs per group: min = 15
between = 0,.8118 avg = 15.0
overall = 0,7475 max = 15
F(1,55) = 151.57
corr(u_i, xb) = -0.0802 prob > F = 0.0000
Tngol Coef. std. Err. t P>|t] [95% conf. Interval]
Tnk1 .4523521  .0367431 12.31  0.000 .3787172 5259869
-cons 1.752891 .140636 12.46 0.000 1.47105 2.034731
sigma_u .07342839
sigma_e .16278647
rho .16906654 (fraction of variance due to u_i)
F test that all u_i=0: F(3, 55) = 3.03 Prob > F = 0.0368
end of do-file
7.3. H6i quy REM
Random-effects GLS regression Number of obs = 60
Group variable: id Number of groups = 4
R-sq: within = 0.7337 obs per group: min = 15
between = 0.8118 avg = 15.0
overall = 0,7475 max = 15
Random effects u_i ~ Gaussian wald chi2(1) = 162.79
corr(u_i, X) = 0 (assumed) Prob > chi2 - 0.0000
Tngol Coef. std. Err. z P>|z| [95% conf. Interval]
Tnk1 .4502135 .035286 12.76 0.000 .3810543 . 5193727
_cons 1.760984  .1405935 12.53 0.000 1.485426 2.036542
sigma_u .07806147
sigma_e .16278647
rho .18696 (fraction of variance due to u_1)
7.4. H6i quy phdn du
reg residubhat Tnkl
source SS df MS Number of obs = 60
F(C 1, 58) = 0.62
Model .000901694 1 .000901694 Prob > F = 0.4333
Residual .084014298 58 .001448522 R-squared = 0.0106
Adj R-squared = -0.0064
Total .084915992 59 .001439254 ROOt MSE = .03806
residuhat Coef. std. Err t P>|t| [95% conf. Interval]l
Tnkl -.0059528 .0075449 -0.79 0.433 -.0210555 .0091499
_cons .0470249  .0289738 1.62 0.110 -.0109724 .1050222

end of do-file
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7.5. Kiém dinh tw tuong quan

xtserial Ingo Ink

wooldridge test for autocorrelation in panel data

HO: no first-order autocorrelation
F( 1, = 13.600
Prob > F = 0.0346

end of do-file

7.6. Hoi quy REM véi AR(1)

RE GLS regression with AR(1) disturbances Number of obs = 60
Group variable: id Number of groups = 4
R-sq: within = 0.7337 Obs per group: min = 15
between = 0.8118 avg = 15.0
overall = 0.7475 max = 15
. wald chi2(2) = 22,68
corr(u_i, xb) = 0 (assumed) Prob > chi2 - 0.0000
Tngol Coef, std. Err. z P>|z] [95% conf. Interval]
1nk1 .2487645 0522351 4,76 0.000 .1463855 .3511435
_cons 2,558281 .2102471 12,17  0.000 2.146204 2.970358
rho_ar .83395861 (estimated autocorrelation coefficient)
sigma_u 0
sigma_e .11806707
rho_fov 0 (fraction of variance due to u_1)
theta 0

modified Bhargava et al. Durbin-watson = .74012851

Baltagi-wu LBI = 1.0878579

end of do-file
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