KINH NGHIEM - THUC TIEN

TiCH TAC DONG CUR GIA TRI KUAT KHAU VA GIA TRI NHAP KHAU
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1. Khai niém va co s& ly thuyét
1.1. GDP, gid tri xudt khdu va gid tri nhdp khdu
+ GDP (Gross domestic product): téng san phdm
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Tém tdt: GDP la mdt bién s& kinh té ddc trung cho su gidu ¢d clia mét qudc gia, gid tri xudt khdu va gid tri nhdp khdu la hai
thanh phén cda bién sd nay. Théng qua dang ham Cobb - Douglas va sé liéu thu thap tir Téng cuc théng ké, bai viét tiép tuc
khdng dinh mdi tuong quan cing chiéu giia gid tri xudt khdu va GDP, méi tuong quan ngugc chiéu giia gid tri nhdp khdu va
GDP nhur ly thuyét kinh té; dong thoi tim dugc hé sd co gidn ctia GDP Viét Nam theo hai thanh phdn nay trong giai doan tir 2012
dén nam 2023.

Tir khéa: GDP; kim ngach xudt khdu; kim ngach nhap khdu; hé sé co gidn.

ANALYSING EFFECT OF EXPORT AND IMPORT ON GDP OF VIETNAM BY USING COBB - DOUGLAS FUNCTION FORM

Abstract: GDP is an important economic variable which characterize the wealth of a country, export and import are two parts of
it. By using Cobb-Douglas function form and data collected from the GSO, the article continues asserting the positive correlation
between export and GDP, the negative correlation between import and GDP as economic theory; spontaneously derives elasticity
coefficents of Vietnam GDP by these parts in 2012 - 2023 period.

Keywords: GDP; export; import; elasticity.

Biéu db6 1 cho biét GDP cla Viét Nam giai doan
2012 - 2023 (s8 liéu dugc téng hop tir Téng cuc
Théng ké va tinh theo gia 1994). T biéu d6 1 chung

trong nudc - téng san pham quéc noéi la gia tri thi
trudng clia tat ca cac hang héa va dich vu cudi ciing
dugc san xuat trong mét nudc trong mot thai ki
nhat dinh'.

Thdai ki tinh GDP thudng theo quy hoac theo ndm.
Trong bai viét nay tac gia st dung sé liéu téng hap
theo ndm cho cac bién s6 GDP, kim ngach xudat khau
va kim ngach nhap kh4u.

(Pon vi: ti USD. Tinh theo gid 1994)
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Bi€u dé 1. GDP cua Viét Nam giai doan
2012-2023
(Nguén: Téng cuc Théng ké)
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ta thay dugc xu thé tang theo thdi gian ciia GDP qua
moi nam.

+ Gia tri xuat khiu - Export (X): 1a khodn chi tiéu
clia ngudi nuéc ngoai cho viéc mua hang hoéa va dich
vu dugc san xuat ra & trong nudc. Noi cach khac, gia
tri xudt khiu chinh 1a khodn thu nhap ctia quéc gia
qua viéc ban hang hoéa va dich vu cho ngudi nuéc
ngoai. Do vy, gia tri xuat khu X lam tang téng chi
tiéu trong nudc.

+ Gia tri nhap khau - Import (M): [a khodn chi tiéu
clia ngudi dan trong nudc cho viéc mua hang hoa va
dich vu dugc san xuat ra & nudc ngoai. Noi cach khac,
gia tri nhap khau chinh |a khodan chi tiéu clia quéc gia
qua viéc mua hang héa va dich vu dugc san xuat ra &
nudc ngoai. Do vay, gia tri nhap khiu X lam gidm
téng chi tiéu trong nudc.

Su chénh léch gilra gia tri xuat khdu X va gia tri
nhap khdu M tai méi thai ki duge goi la xuat khiu

rong NX (Net exports). Qua biéu dé 2, giai doan 2012

*Truong Dai hoc Cong doan
" Gido trinh Nguyén ly kinh té vi md, Bo mon kinh té vi mé, Truong Dai
hoc Kinh té qudc dan, Nxb Lao ddng, 2008.
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- 2023 gid tri xuat khdu va gia tri nhap khau cua Viét
Nam tang trudng an tugng qua tung nam va cling tur
biéu d6 nay co thé thay xuat khdu rong clia Viét Nam
da dat gia tri duong (thang du can can thuong mai)
ké ti nam 2017.
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Biéu d6 2, Gid tri xudt khdu va gid tri nhép khédu
cua Viét Nam giai doan 2012 - 2023
{Nguén: Téng cuc Théng ké)

Khi tinh GDP clla mdt qudc gia theo phuong

phap chi tiéu thi:
GDP=C+I+G+X-M

véi C: chi tiéu cho tiéu dung cha ho gia dinh; I: chi
cho dau tu; G: chi tiéu chinh phd; X: gia tri xuat khau
va M: gia tri nhap khau, 13 hai thanh phan cta GDP
nén khi mot trong hai thanh phan nay thay déi hoac
¢ hai thay ddi sé anh hudng truc tiép dén GDP -
Téng thu clia quéc gia. Phan dudi day, tac gia sé
trinh bay ca s& ly thuyét va xay dung md hinh phan
tich tdc dong cla hai bién sd nay (X, M) dé&n GDP
thong qua dang ham Cobb - Douglas.

1.2. Ham sdn xudt Cobb - Douglas

Trong kinh t&€, ham san xuat Cobb - Douglas® la
mot dang ham s6 dac biét cla ham san xuat biéu
dién moi quan hé gilta lugng cla hai hoac nhiéu cac
yé€u td dau vao (thudng la hai yéu to tu ban vat chat
va lao dong) va lugng dau ra co thé dugc san xudt bdi
luong dau vao d6. Ham sén xuat Cobb - Douglas dugc
phat hién va kiém chiing lai bang sd liéu thdng ké béi
Charles Cobb va Paul Douglas trong khoang thgi gian
1927 - 1947, Dang chudn cho ham san xuat Cobb -
Douglas ctia mot san pham vai hai yéu té dau vao la:

Y=AK~L#

vGi Y: téhg sén pham dau ra (gia tri thuc ca tat ¢
cac san pham duoc san xuat trong mot nam); L: Dau
vao lao ddng (s6 gid lam viée/ngudi trong mot nam);
K: Dau vao tu ban; A: Tdng nang suat nhan t; o la
hé s6 co gidn cla Y d6i vdi tu ban (o 1a phan tram
tang thém cda Y khi tu ban tang thém 1%), B 1a hé s
co gian cla Y doi véi lao dong (B 1a phan tram ting
thém cua Y khi lao dong tang thém 1%).

Dang téng quat cda ham san xuat Cobb -
Douglas clia mot sadn pham vai nhiéu hon hai yéu to
dau vao la:

n
= Ai o _
fx)=A Xt x =

} A
=il

(xl, Xohluasy xn)

vGi A: tham s8 hiéu qu; n la téng s6 cac yéu té dau
vao; x: la cdc yéu td dau vao; A 1a hé sd co gian cla
fx) ddivai bién x:.

Dang ham Cobb - Douglas khéng chi dugc ap
dung cho ham san xudt véi céc yéu t6 dau vao va yéu
t6 dau ra ma con dugc dung dé phan tich anh hudng
cla mot hay nhiéu bién sé 1én mot bién s6 khac. Tiép
theo ching ta sé xay dung md hinh biéu dién tac
dong clia gia tri xuat khau va gia tri nhap khau lén
GDP cua Viét Nam giai doan 2012 - 2023 thong qua
dang ham nay.

2. M hinh nghién citu va két qua nghién ciu

2.1. Mé hinh nghién ciu

Téac gia xay dung mo hinh phan tich tac dong cua
gia tri xuat khdu va gia tri nhap khau 1én GDP dang:

GDP = A.X¢@® M¢®

Tién hanh ldy Logarit ¢o s6 tu nhién (Ln) hai vé
mo hinh trén thi thu duge md hinh hoi quy tuyén
tinh dang log - log:

LnGDP = C(1) + C(2)*LnX + C(3)*LnM + ¢

Trong do X: Gia tri xudt khau; M: Gia tri xuat
khau; GDP: Tong san pham qudc ndi cla Viét Nam;
A: dai dién cho céc thanh phan khac ctia GDP khong
dua vao md hinh; Lnd= C(¢1) + e, e la nhiéu ngau
nhién; va C(2), C(3) lan lugt la hé s& co gian ciia GDP
theo X va M.

Cdc budc tién hanh nhu sau:

Budc 1: SU dung phan mém Eviews8 chay md
hinh véi dir liéu tha cap thu thap duoc.

Budc 2: Ki€ém tra y nghia thdng ké cla cac hé so
héi quy Ung véi cac bién gidi thich va y nghia théng
ké ciia m6 hinh hdi quy véi muc y nghia 5%.

+ Mét hé s6 hodi quy dugc goi la ¢d y nghia théng
ké néu:

- Prob < 0.05

+ Mot mé hinh héi quy dugc goi la ¢ y nghia
thong ké néu:

- Prob{F-statistic) < 0.05

Budc 3: Kiém tra tinh giai thich cia mo hinh
thong qua hé sé R-squared va Adjusted R-squared.

* https://en.wikipedia.org/wiki/Cobb%E2%80%93Douglas_produc-
tion_function
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+ Mot mo hinh dugc goi la cé tinh gidi thich (c6
su phu hgp) néu:

- R-squared > 0.6

Budc 4: Kiém tra cac khuyét tat cia mé hinh.

Mét mé hinh dugc coi la tét (c6 thé dung dé phan
tich) thi bén canh viéc cac hé s6 héi quy, mé hinh cé
y nghia théng ké, diéu kién clia cac hé sé R-squared,
con phai théa man khong mac cac khuyét trat tu
tuong quan; phuong sai sai s6 thay déi; déng thdi
phéan du ctia mé hinh phai tuan theo quy luat phan
phdi chuan.

Trong bai viét, tac gid sit dung cac test sau dé
kiém tra cac khuyét tat nay. Cu thé:

- Test Breusch-Godfrey dé ki€ém tra khuyét tat tu
tuong quan. M6 hinh khong mac khuyét tat tu tuong
quan tai bac p nao d6 néu Prob (F-statistic) va Prob
(Obs *R-squared) > 0.05.

- Test Breusch-Pagan-Godfrey dé ki€ém tra khuyét
tat phuong sai sai s6 thay déi. Mé hinh khong mac
phuong sai sai s6 thay d8i néu Prob (F-statistic) va
Prob (Obs*Chi-squared) > 0.05.

- Test Jarque - Bera d€ kiém tra xem phan du clia
mé hinh c6 tuan theo phan phéi chuan hay khéng.
Phan du clia md hinh tuan theo phan phéi chudn
néu Prob (Jarque - Bera) > 0.05.

Khi cac diéu kién trén théa man, sé tién hanh udéc
luong va phan tich két qua mo hinh.

2.2. Két qud nghién ciu

Bdng 1. Két qud uéc luong tdc déng cia gid tri
xudt khdu va gid tri nhap khdu lén GDP
ctia Viét Nam giai doan 2012 - 2023

Dependent Variable: LnGDP
Method: Least Squares
Sample: 2012 2023
Included observations: 12
Variable Coefficient | Std. Error | t-Statistic Prob.
C 1.781388 | 0.107131 | 16.62817 0.0000
LnX 1.325239 | 0.278327 | 4.761443 0.0010
LnM -0.853900 | 0.291662 | -2.927707 0.0168
R-squared 0.991871 | Mean dependentvar | 4.339104
Adjusted 0.990064 | S.D.dependent var 0.206488
R-squared
F-statistic 549.0528 | Durbin-Watson stat 1.742785
Prob(F-statistic) 0.000000

(Nguén: Két qua udc lugng mé hinh)

Dua vao két quad chay, mé hinh biéu dién anh
hudng cla gia tri xuat khiu va gia tri nhap khau 1én
GDP c6 dang:

LnGDP =
0.853900*LnM + e

Truéc khi phan tich cac két qua trén mé hinh,
ching can kiém tra cac diéu kién cia mé hinh nay.

SIS G 325239 LnX -
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2.2.1. Kiém tra cdc diéu kién cia mé hinh

Két qua tai bang 1 cho thay cac hé sé hoi quy déu
c6y nghia théng ké vi hé s6 Prob (LnX) =0.0010 < 0.05;
Prob (LnM) =0.0168 < 0.05. M6 hinh héi quy phu hop
do hé sé Prob(F-statistic) = 0.000000 < 0.05

Hé s6 xac dinh ctia mé hinh R- squared =0.991871
> 0.6; Adjusted R- squared = 0.990064 > 0.6.

Kiém dinh tu tuong quan

Bdng 2. Breusch- Godfrey Serial Correlation LM
Test (lags = 2)

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2.107502| Prob. F(2,7) 0.1921

Obs*R-squared 4.510034| Prob. Chi-Square(2) 0.1049

(Nguén: Két qua kiém dinh mé hinh)
Theo két qua bdng 2, hé sé Prob. F(2.7) = 0.1921 >
0.05; Prob. Chi-Square(2) = 0.1049 > 0.05. M6 hinh
khong mac khuyét tat tu tuong quan.
Kiém dinh phuong sai sai s6 thay doi
Bdng 3. Heteroskedasticity Test: Breusch-Pagan

Heteroskedasticity Test: Breusch-Pagan-Godfrey
0.580514| Prob. F(2,9)
1.371155| Prob. Chi-Square(2)

0.5793
0.5038

F-statistic
Obs*R-squared

(Nguén: Két qua kiém dinh mé hinh)

Két qua tai bang 3 cho thay, hé s6 Prob. F(2,9) =
0.5793 > 0.05; Prob. Chi-Square(2) = 0.5038 > 0.05.
M6 hinh khéng mac khuyét tat phuong sai sai s6
thay déi.

Kiém dinh phdn du phén phéi chudn

Phan du ctia mé hinh tuan theo phan phéi chuin
Prob (Jarque - Bera) =0.610804 > 0.05 (biéu dé6 3)

Bi€u dé 3. Phdan du phdn phéi chudn

Series: Residuals
Sample 2012 2023
Observations 12

Mean -6.66e-16
Median -0.003665
Maximum 0.030447
24 . Minimum -0.024904
Std. Dev. 0.018618
Skewness  0.315294
. Kurtosis 1.745299
Jarque-Bera  0.985958
Probability ~ 0.610804

003 002 001 000 001 002 003 004
(Nguén: Két qua kiem dinh mé hinh)

2.2.2. Phén tich cdc két qua thu dugc
Céc budc kiém tra & phan 2.2.1 cho thdy mé hinh

(Xem tiép trang 89)
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Th hai, can c6 céac bién phap cu thé dé bdo vé va
hé trg sinh vién bi anh hudng bai bao luc mang, bao
g6ém ca ho trg tam ly va phap ly.

Thi ba, cung cdp cac khoa dao tao chuyén sau
cho nhan vién cong tac xa hoi, giang vién va cac
nhan vién trudng hoc vé bao luc mang va cach hé trg
sinh vién.

Thi tu, can tang cudng tuyén truyén, giao duc vé
bao luc mang tdi tat cd moi ngudi. Noi dung tuyén
truyén, gido duc phai thuc su toan dién, tor biéu hién
cho dén cach phong tranh, d6i pho, cach thic ho trg,
gilp d6 cac nan nhan.

Tha ndm, can dau tu nhiéu nguén luc hon vao
viéc xay dung hé théng cac co sa diéu trji tam ly, dam
bao cho cac nan nhan cta bao luc mang dé dang
han trong viéc tiép can dich vu.

Thi sdu, tao cac kénh lién lac an toan, dé ti€p can
cho sinh vién dé bao cdo cac su ¢6 bao luc mang va
cung cap dich vu tu van va hé trg truc tuyén dé dam

béo sinh vién cé thé nhan dugc su hé trg kip thai va
bao mat.

Thirbay, lam viéc cling cac té chic phi chinh phu,
céng déng mang va cac céng ty cong nghé dé cung
cdp nguén luc va kinh nghiém trong viéc phong
chéng bao luc mang.

Thu tdm, tién hanh cac nghién ctu dinh ky dé
danh gia tinh trang bao luc mang va hiéu qua cua
céac bién phap can thiép dé diéu chinh va cai tién mo
hinh dua trén phén héi va két qua thuc té dé n6 ngay
cang phu hgp va hiéu qua hon. Q
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PHAN TiCH TAC DGNG CUA..

(Tiép theo trang 82)

biéu dién dnh hudng cua gia tri xuat khau va gia tri
nhap khau Ién GDP:

LnGDP = 1.781388+
0.853900*LnM + e
la hoan toan phu hgp. Ching ta tién hanh phan tich

1.325239*LnX -

cac két qua ctia mo hinh.

+ Hé s6 C(2)= 1.325239 - hé s6 co gian cta GDP
theo xuét khau X. Hé s6 nay duong (>0) phan anh
mai tuong quan thuan chiéu gitta GDP va xuat khiu
X, cu thé khi gia tri xuat khau tang sé lam cho GDP
tang (trong diéu kién cac yéu t6 khac khéng thay
ddi). Khi gia tri xuat khau ting 1%, GDP tang
1.325239 %.

+ Hé s6 C(3)=-0.853900 - hé s6 co gidn ctia GDP
theo nhap khiu M. Hé s6 nay am (<0) phan anh méi
tuong quan ngugc chiéu gitta GDP va nhap khiu M,
cu thé khi gia tri nhap khau tang sé lam cho GDP
gidam (trong diéu kién cac yéu t6 khac khéng thay
déi). Khi gia tri nhap khau tang 1%, GDP gidm
0.853900 %.

+ Hé s6 xac dinh cta mé hinh R-squared
=0.991871 cho thdy m6 hinh gidi thich dugc khoang
99,19% su bién déng ctia GDP. Gia tri nay phan anh

su anh hudng I6n clia gia tri xuat khau va gia tri nhap
khau I&én GDP trong nén kinh té Viét Nam.

3. Két luan

GDP la thudc do san lugng va thu nhap cltia mét
nén kinh té, trong khi X va M lai la hai thanh phan cta
no. Do vay anh hudng ctia X va M [én GDP la truc tiép
va ré rang. Bai viét da tim dugc hé s6 co gian cla
GDP theo X va M tuong ting la 1.325239 va -0.853900
thé hién ré chiéu tac dong cda X va M Ién GDP vdéi
luong anh hudng tuong Gng. Bai viét cling tim dugc
md hinh biéu dién rang budc cla ba bién s6 nay tu
két qua chay uéc lugng. Mac dui sé quan sat dugc thu
thap con ngan (giai doan 2012 - 2023) nhung tac
dong dinh tinh va dac biét la dinh lugng ctda X va M
Ién GDP la hoan toan thuyét phuc. Hy vong két qua
nay la moét tham khdo hiu ich cho cac ban doc, cac
nha khoa hoc va cac nha lam chinh sach.Q
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