Céc véu td téc dong dén quan
né& thuong mai Vit Nam vai
cac nude Chau A: Tiép can
bang mé Ninh lue hap dan

ThS. NGUYEN PHUC CANH - NGUYEN CONG THANH

Hoc vién Ngéan hang

Nghién citu nay vin dung mé hinh lec hap dan (Gravity
model) kiém tra cdc yéu t6 tac ddng dén quan hé thirong mai
cia Viét Nam véi cic mede Chau A. Thong qua ky thudt wéc
lwong cho dir lieu bang giai doan 2000 - 2011, nghién ciru
phat hién thdy khodng cdch dia Iy, ty gid héi dodi, san lwong
quoc gia (GDP), dén sé ciia Viét Nam va cdc quoc gia khu
viee chdu A ¢6 téc dong dén hoat dong thwong mai quéc té ciia
Viét Nam va tac déng ciia cdc yéu té nay manh hon sau khi
Viet Nam gia nhdp WTO. Pac biét, hoat dong xudt nhap khdu
cia Viét Nam véi cac quoc gia khu viee Déng Nam A va Déong
A bi tac dong manh hon boi cac yéu 16 trén.

T khoa: M6 hinh hec hdp dan, xudt
nhdp khéu, Viét Nam.
1. Giéi thiéu
hitng nam dau tién sau khi gia nhap
WTO, do Viét Nam can ¢6 thoi gian
dé thich nghi v6i méi truong canh
tranh cao, dong thoi chiu anh hudng

(Hinh 1 va 2).

Trong céc chau luc, téng kim ngach xuét
nhép khéu cua Viét Nam vé6i khu vue chau
A chiém ty trong 16n nhat so v6i cac khu
vuc khac (Hinh 1), tuy nhién téc do ting
truong cua tong kim ngach xuat nhap khau
khu vuc chau A dang c6 xu huéng cham
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t U khung hoang tai chinh ndm 2008 1am
cho tong kim ngach xuit nhap khau suy
giam trong ndm 2009. Tuy nhién, sau ndm
2009, tong kim ngach xuét nhap khau ting
manh gan nhu ngang ngira so véi trudc
nam 2007, diéu nay cho thay thuong mai
Viét Nam di ldy lai da ting truong rat
nhanh sau khung hoang tai chinh 2008

lai (Hinh 2) do Viét Nam chua khai thac
hét co hoi thuong mai qudc té ddi véi cac
qudc gia khu vyuc chau A, 13 noi ma tong
kim ngach xuét nhap khau chiém ty trong
16n, do d6 nhom tac gia thuc hién nghién
ctru nay nham kiém tra mé rong cac yéu
td tac dong dén xuét nhép khéu cua Viét
Nam v6i cac qudc gia khu vuc chau A.

P CHi KHOA HOC & DAO TAO NGAN HA
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Hinh 1. Thwong mai Viét Nam déi v6i cac chau luc

2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013

mChau A mChauAu mChau My

Hinh 2. Tang truéng thuwong mai cia Viét Nam so véi cac chau luc

& thi truong Tai chinh -

X

Tiént

AY rd

(D

Chau Phi

(108,55 ty USD), chiém
50,48% trong tong kim
ngach xuit nhap khau
va tong kim ngach nhap
khau 1a 121,47 ty USD
tang 11,5% so vdi cung
ki nam 2013 (108,95
ty USD). Piéu nay lam
cho can can thuong
mai dén thang 10/2014
dat muc thing du 2,36
ty USD. Riéng trong
thang 10/2014, tong kim
ngach xuit nhap khau
dat gan 25,85 ty USD,
trong d6 xuat khau dat
12,63 ty USD va nhap

don vi: ty USD

140 donvi: %y hu dat 13,22 ty USD,
190 tang 1,49% so voi thang
9/2014.

100 Vi vay trong bai bao
80 nay, ching t6i nghién
‘o /\ clru cac yéu t6 tac dong

dén hoat dong thuong

40 mai qubc té cua Viét
20 ?\ f&\ﬁd Nam véi céc quoc gia
0 khu vuc chau A ,th61~1g
2000 2002 2004 2006 2008 2010 2012 2014 quamd hinh lyc hap dan

20 trong thwong mai qudc
-40 té bang ky thuat udc

—e—ChauA —e—ChauAu —e—Chau My Chau Phi lugng dung cho dir licu

Nguon: Tong cuc Hai quan

Nghién ctru gitp cac nha hoach dinh chinh sach
¢6 cai nhin 16 nét hon vé xu hudéng phat trién
cua hoat dong thuong mai quéc té Viét Nam va
go1 y nhitng chinh sach phu hop khai thac hi¢u
qua hoat dong thuong mai qudc té, gop phan dua
tong kim ngach xuat nhap khiu Viét Nam véi
cac qubc gia khu vue chau A dat muc tiém ning.

Theo s6 liéu tir Téng cuc Hai quan, muoi thang
dau nim 2014, tong kim ngach xuit nhap khau
hang hoa nudc ta dat hon 245,3 ty USD tang
12,8% so vai cung ki nam 2013 (217,5 ty USD).
Trong d6 tong kim ngach xuat khau 1a 123,83
ty USD tang 14,1% so véi cung ki nam 2013

\P CHi KHOA HOC & PAO TAO NGAN HAN

bang vo6i hai muc tiéu
chinh: 1) Xem xét tac
dong cua cac yéu t6 nay dén thwong mai quic
té Viét Nam trudc va sau khi gia nhap WTO, 2)
kiém dinh tinh bén viing cia mé hinh khi xem
xét tic dong cla cac yéu to nay dén cac nhom
qudc gia khu vuc Pong A va Pong Nam A, Tay
A va Trung Nam A.

2. M6 hinh Iyc hip din trong thwong mai
quéc té

Mo hinh luc hip dan (Gravity model) dugc
sir dung rong rdi dé giai thich hoat dong trao
d6i thwong mai cua cac qubc gia. M6 hinh nay
Xuét phat tr dinh luat van vat hép dan cua Isaac
Newton, luc hép dan gitra hai vat c6 d6 lon ty 1€
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Hinh 3. Thwong mai Viét Nam 10 thang dau nim 2014
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thuan v6i khdi lugng hai vét va ty 1¢ nghich voi
binh phuong khoang céach hai vat theo phuong
trinh: Fij =G(m lmj/ Dijz) (1)

Trong do:

F, 1a lyc hap dan glua hai vat

G 13 hing s6 hap dan

mm, 1a khéi lwong cua hai vat

D la khoang cach gitra hai vat

Jan Tinbergan (1962) lan dau tién ap dung
mo hinh nay nghién ctru tdc dong ctia GDP va
khoang cach dia 1y cua cac qudc gia tac dong
dén tong kim ngach xuat nhap khiu. Jan phat
hién thdy GDP c¢6 anh huéng tich cuc va khoang
cach dia 1y ¢6 anh huong tiéu cyc dén tong kim
ngach xuit nhap khau cua hai qudc gia. Tir d6
ong két luan rang néu quy mé hai qudc gia (duoc
do ludong bang GDP) cang 16n va khoang cach
dia 1y cang nho thi hai qudc gia nay c6 trao d6i
thuong mai nhidu hon. Tir 6 mé hinh lyc hép
dan duoc diéu chinh trong thwong mai quéc té
c6 dang: T,=A(YY/D,) (2)

Trong do:

T’ij 1a tong luong trao ddi thwong mai cua hai
quoc gia

Y, va Y la quy mo cua 2 quoc gia

D, la khoang cach dia ly giita hai qudc gia

Ala hang sb hap dan

Lay log hai vé mé hinh (2) ta cé:

logT,;=p,+ plogY, +plogY + plogD, (3)
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Aug-14 Sep-14 Oct-14
Nguon: Tong cuc Hai quan

OSSP

Sau nghién ctru dau

donvi: ty USD . .

CCT™ tién cua Jan Tinbergan
, (1962), rit nhiéu

nghién cuou khéc trén

15 thé gidi cling lﬁ:ng dung

md hinh lyc hap dan

h 1 dé phén tich dong chay
thwong mai quéc té,

05 cho két qua dang ngac

nhién: Mo hinh nay
0 bén vitng va 6n dinh
qua thoi gian véi nhiéu
mau qudc gia khac
nhau. Nhiing nghién
clru tiéu biu gan day
nhu:

- Ranajoy va
Tathagata (2006) phan tich xu huéng thuong
mai thi trudng An Do voi 177 qubc gia tir 1950-
2000, dugc chia thanh nhiéu giai doan voi nhiéu
nhoém qudc gia khac nhau, ciing chi ra tac dong
tich hop ciia GDP An B¢ va GDP cua cac qudc
gia khac anh hudng tich cuc dén tong kim ngach
xuit nhap khau An D6 va khoang cach dia 1y c6
tac dong nguoc lai.

- Nghién ctru cia Mahmudul, Gazi va Khan
(2009) nghién ctru dong chay nhap khau cua 8
qudc gia ¢ trao ddi thwong mai 16n nhat véi
Banglades giai doan 1985- 2003 véi hai bién
dan sb cua Banglades va dan sb cua cac qubc
gia trong mau nghién ciru, mé rong hon so véi
md hinh Iyc hap dan truyén thdng, nghién ctru
nay di dén két ludn rang san luong nhap khau
ctia Banglades véi cac qudc gia c6 khoang cach
dia 1y xa, c6 xu hudng tang cao trong giai doan
nghién ctru 1985 - 2003, dac biét la Trung Qudc
va An P9, GDP c6 anh huong tich cyc dén hoat
dong nhap khau cua Banglades. Dleu nay cho
thdy tai mot s6 thi truong méi ndi mdi quan hé
gitra khoan céch dia 1y va hoat dong thuong mai
giita cac qudc gia ¢6 thé co sy khac biét so voi
cac nghién ctu trude day.

- Nghién cuu cta Chan-Hyun Sohn (2010)
phan tich cAu tric thuong mai ctia Han Quéc,
két qua nghién ciru cho thiy su ton tai cia moi
quan hé gifra téc do ting truong GDP voi xuét
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nhap khau cua Han Qudc véi 66 qubc gia giai
doan 1991- 2001.

- Nghién ctru cia Nguyen Xuan Bac (2010)
dugc dang tai trén tap chi International Journal
of Economic and Finance, nghién ctru dong chay
xudt khiu ciia Viét Nam vé6i 24 qudc gia khac
giai doan 1986- 2006, nghién cru nay m¢ rong
hon véi bién ty gié clia cac qudc gia trong mau
véi Viét Nam, dong thoi két hop véi bién gia khi
xem xét cac quoc gla trong khdi ASEAN. Két
qua chi ra ring blen ty gid c6 tac dong duong
dén hoat dong xuat khau Vlet Nam trong giai
doan nghién ctru, ca trong ngan han 1an dai han.
Dbi voi cac qudc gia chau A, cic tac dong nay
it hon thé hién ¢ hé s cuia bién gia mang gia tri
am, khoang cach dia ly cling mang tdc dong am
va thu nhép ciia Viét Nam va cac qudc gia khac
déu tac dong tich cuc dén hoat dong xuét khau.

- Gan day nhat 1a nghién ctu ciia Hafiz va
Fakhrul (2014) nghién ctru hoat dong xuat nhap
khau ctia Banglades véi cac qubc gia thudc lién
minh chau Au giai doan 1980- 2010 véi bién ty
gid mé rong hon so voi mé hinh lyc hap dan
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truyén thong. Hé s bién ty gia mang diu am c6
y nghia thong ké cho thy ty gia tac dong tidu cuc
dén hoat dong xuat nhap khau ctia Banglades voi
cac nude lien minh EU, tir d6 nghién clru nay
di dén két luan rang tong gia tri xuat khau cta
Banglades trong giai doan nghién ciru ¢ ton
tai hidu Gmg duong cong J lam cho xuat khau
Banglades dén cic qudc gia lién minh EU giam
trong ngan han khi dong tién Banglades c6 dau
hi¢u giam gia.

3. Phuong phap nghién ciru va dir li¢u

3.1. Phwong phap nghién ciru

Nghién ctru ndy dya theo mé hinh Iyc hip dan
ctia Jan Timbergan (1962), dong thoi bo sung
vao mo hinh bién dan sb cua Viét Nam va cac
qudc gia trong mau nghién ciru theo Mahmudul,
Gazi va Khan (2009) két hop v6i bién ty gia cua
cac qudc gia trong mau so v6i Viét Nam dong
(VND) dé kiém tra dong thoi tat ca téc dong cua
nhiing bién nay dén hoat dong xuat nhap khau
Viét Nam. Diém méi ciia nghién ctru 1a xem xet
cu thé hon tac dong ciia nhitng bién nay dén xuét
khau va nhap khiu riéng biét. Dau tién, nhom

Bang 1. Cac bién trong Mo hinh (4) va mdi twong quan mong doi

Twong quan

== mong doi

Giai thich

Iog(GDPj)

log(GDP,)

log(POP,)

log(POP,)

Iog(Dist,.)

log(Exc,

+/-

Khi GDP nuwéc dbi tac tang dong nghia véi thu nhap ngudi dan clia qubc gia d6
tang theo lam cho nhu cau vé cac san phdm ma ban than quéc gia d6 khéng co6
ho&c thiéu hut so v&i nhu cau, khi d6 qubc gia nay sé phai nhap hang héa, dich
vu tir cac qudc gia khac, diéu nay gép phan lam tang san lwong xuat khau cda
quéc gia dang cung cap hang hoa va dich vu cho quéc gia nay.

Khi GDP nuéc xuét khau tang tirc téng san pham quédc ndi tang lam cho nhu
cau xuét khau hang héa va dich vu cua quoc gia do tang theo.

Dan sb cac nwédc déi tac tang lam cho nhu ciu vé hang héa va dich vu cla
quéc gia nay tang va gop phan gia tang san lwong xuét khau cta qubc gia dang
cung cap hang héa va dich vu cho quéc gia nay.

Dan s6 clia nwéc xuat khau tang 1am nhu cau s dung hang hoa trong nwéc
tang theo, trén ly thuyét s& lam gidm san lwong xuét khau. Tuy nhién déi vai thi
trwong Viét Nam thi mat hang xuét khau chd yéu la néng san nén trong truong
hop tdc dd tdng nhu cau trong nwéc vé ndng san thap hon tbe dé tang cla san
lwong ndng san tao ra thi viéc ting dan sb cling khdng lam anh hwéng dén san
lwong xuéat khau.

Khoang céach dia ly cac qudc gia cang I&n thi sé cang kho khan trong viéc xuét
khau hang héa. Tuy nhién diéu nay con phu thudc vao tinh hinh kinh t&, chinh
tri clia quéc gia xuat khau va cac québc gia déi tac.

Ty gia dong tién cac nwédc dbi tac so véi VND cang 16n tie gia tri déng tién cac
nwéc dbi tac tang, didu nay sé khuyén khich xuat khau dé thu vé ngoai té. Tuy
nhién, trong ngan han c6 thé xay ra hiéu (rng dwérng cong J, khi déng noi té
maét gia thi trong ngén han xuét khau sé giam.

P CHi KHOA HOC & DAO TAO NGAN HA
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Bang 2. Cac bién trong Mé hinh (5) va médi twong quan mong doi

Twong quan

Giai thich

Khi GDP céc qudc gia dbi tac tang tire tdng san pham quéc ndi cac qudc gia

nay tdng dan dén san luvong xuat khau cac quéc gia do tang, dong thoi san
lwong tang sé& gép phan gidm gia thanh, dan dén nhu cau nhap khau trong

Khi GDP Viét Nam tang diéu nay déng nghia véi thu nhap méi nguwdi dan tang,

Dan s6 céc qubc gia doi tac tang sé lam tang nhu cau st dung hang hoa va

dich vu clia ban than quéc gla do, diéu nay gop phan lam gidm san lwong xuét
khau clia cac qubc gia nay dan den san lwong nhap khau Viét Nam tlr nhirng

Dan sb cha quéc gia nhap khau ting lam cho nhu cau nhap khau hang héa va

Khodang céach dia ly cac qubc gia déi tac va qudc gia nhap khau cang 16n thi sé

Ty gia dong tién cac nwéc dbi tac so véi VND cang Ién tire gia tri VND gidm,

diéu nay sé& anh hudng tiéu cwc dén hoat ddng nhap khau cta Viét Nam. Tuy

e mong doi

log(GDP)) +

nuwéc Viet Nam tang.
log(GDP,) " tir d6 gop phan lam tang nhu cAu nhap khau.
log(POP,) -

quéc gla do cung gidm do it nguén cung.
log(POP,) * dich vu trong nwéc tang theo.
log(Dist,) - cang khé khan trong viéc nhap khau hang hoéa.
log(Exc;) -/+

nhién, trong ngan han cé thé xuét hién hiéu trng dwdrng cong J, khi ddng ndi té

maét gia thi trong ngén han nhap khau sé tang.

tac gia tién hanh kiém tra tac dong ctia nhiing
yéu t6 nay dén xudt khau cua Viét Nam véi cac
qudc gia khu vuc chau A. M6 hinh (3) cu thé c6
dang nhu sau:

log(Expol.j )=p,+ B log( GDPj ) +p2log(GDP,)
+ /)’3log(P0Pﬂ) + B log(POP,) + /)’5log(Disti) +
p 6log(Excij ) (4)

Trong do:

Expo,, la lfim ngach xuat khiu ctia Viét Nam
sang cac quoc gia j

GDP, 1a GDP ciia quéc gia j nam t

GDP la GDP cua Vlet Nam nam t

POP, la dan so ctia qudc gia j nam t

POP 1a dan s6 cua Viét Nam nim t

Dlst la khoang cach dia 1y tinh bang km giita
Viét Nam va quoc gia _]

Exc, la ty gia cia dong tién qudc gia j so voi
VND nam t.

Mo hinh (4) dugc nhém tic gia sir dung dé
kiém tra tac dong clia cac bién giai thich 1én kim
ngach xuét khau cta Viét Nam. Nhom tac gia du
b4o twong quan cua cac bién giai thich véi kim
ngach xuét khau Viét Nam tai bang 1.

Tiép theo nhém tac gia tién hanh kiém tra tac
dong cua nhitng yéu t6 nay dén nhap khau cua
Viét Nam véi cac qubc gia khu vuc chau A. M6
hinh (3) ¢6 dang nhu sau:
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log(Impoij )=p,+p log( GDP], ) +p2log(GDP,)
+ B log(POP )+ p log(POP,) + ﬂSIog(Disti) +
B log(Exc, i/ (%)

Vi Impo la k1m ngach nhap khau cta Viét
Nam véi céc qudc gia j tai nam t, nhom tac gia
du bdo twong quan céc bién v6i kim ngach nhap
khéu cua Viét Nam tai bang 2.

Sau cling nhom tac gia s& kiém tra tac dong
clia céc bién giai thich t6i tong gia tri xuit khau
nhép khéu cta Viét Nam theo mé hinh luc hép
dan trong thuong mai qudc té véi bién phu thudc
lic nay 1a log(ExImijt). Lic nay mo hinh (3) c6
dang:

log(ExIml.j )=B,+p log( GDPJ. ) +p2log(GDP,)
+ ﬂ3log(POPj) + B log(POP,) + ﬂSIog(Disti) +
/] 6log(Excij) (6)

3.2. Dir liéu nghién ciru

Nhom tac gia thu thap dir li¢u cua 48 quoc gia
khu vuc chau A bao gom tri gia xuat khau va
nhap khiu ctia Viét Nam véi timg qudc gia trong
khu vuc tir B9 Tai chinh giai doan tir nam 2000
dén nam 2011. Cac dir liéu bién giai thich duoc
nhom téc gia thu thap tor Worldbank (WB), trong
d6 bién ty gia clia dong tién timg qudc gia trong
khu vyc chau A véi VND dugc nhém tac gia
tinh toan trung gian qua dong USD bang cach
liy ty gia cua dong USD véi VND chia cho ty

P CHi KHOA HOC & DAO TAO NGAN HA
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Bang 3. Thong ké mé ta dir liéu
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gia gilra dong tien

Bién N  Trungbinh B léch chudn  Nho nhat Lén nhét céc qubc gia khu
expo 527 472894 1243752 3 11600000 1 chau A so v6i
impo 500 976499 2594544 1 24900000  yND o6 the thc
exim 538 1370752 3624054 1 36500000 4ano duong hodic
gdpi 566 291000000000 872000000000 350000000 7320000000000 4 4én hoat dong
gdpi 576 71400000000 33500000000 33600000000 136000000000 x '\ 1a oovna
popj 576 79900000 243000000 272745 1340000000 N
. Nam, diéu nay tuy
popi 576 82800000 3202162 77600000 87800000 A ”
_ thuoc vao vigc
dist 576 4258 2206 393 7758 e g
excji 563 6828 12881 1 74316 ' £ cuons
cong J cO ton tai
log_expo | 527 10 3 1 16 & thi truon xué ¢
log_impo | 500 10 4 0 17 i uong
) khau Viét Nam
log_exim | 538 11 3 0 17 hav khéne. Theo
log_gdpj | 566 24 2 20 30 kéi] o 1%51 N
log_gdpi | 576 25 0 24 26 dBé‘rll Pt ];qiéill
log_popj | 576 16 2 13 21 7 iég A o the
log_popi | 576 18 0 18 18 d}é f i
log_dist | 576 8 1 6 9 "tgkh‘ = \/%t
log_excji | 563 6 3 0 91 ~ Xuatkhaucua vig

Nguon: Tinh toan cua nhom tdc gia

gia dong USD voi dong tién ting qudc gia trong
khu vuc. Bang 3 mé ta thong ké dit liéu.

4. Két qua nghién ciru va thio luin

Trudc tién nhom tac gia tién hanh hdi quy dix
liéu bang v41 mo hinh Pooled Least Square, mo
hinh FEM (Fixed Effect Model) va mo6 hinh
REM (Random Effect Model) xem xét tdc dong
cac bién giai thich dén hoat dong xuét khau.

Két qua tir Bang 4 cho thiy hau hét cac bién dua
vao md hinh déu c6 tac dong dén hoat dong Xuét
khéu cta Viét Nam trong giai doan 2000- 2011,
nhit 1a d6i véi moé hinh REM. Céac mbi twong
quan hdi quy dugc déu phit hop véi 1y thuyét nén
va tuong quan mong dgi nhom tac gia dua ra.
Trong bang twrong quan mong doi cua Mo hinh 4
v6i bién phu thudc 1a téng gia tri xuat khau ctia
Viét Nam thi hé s ciia bién log(POP,) c6 thé
duong hodc am nhu gidi thich ma nhom tac gia
da du:a ra trong Bang 1, két qua hoi quy cho thiy
hé sb bién log(POP ) la d4u 4m & ca ba mo hinh,
hai trong s6 ba mo hmh nay co y nghla thong ké
0 muc 5%. Tur d6é nhom tac g1a khang dinh dan
5O gay tac dong ti€u cuyc dén tong tri gia Xudt
khau Viét Nam trong giai doan nghién ctru. Nhu
nhom tac gia phan tich trong Bang 1 thi bién ty

P CHi KHOA HOC & DAO TAO NGAN HA

Nam trong ca ba
mo hinh, tuy nhién
bién nay mang dau 4m trong mé hinh Pooled va
mang d4u duong d6i véi md hinh FEM va REM.
Qua két qua kiém dinh hién tuong phuong sai
thay d6i d6i voi mé hinh Pooled thi mé hinh nay
bi phuong sai thay d6i, do d6 mé hinh FEM va
REM giai thich t5t hon m6 hinh Pooled dong
thoi hé s6 Chibar-squared kiém dinh Breusch va
Pagan LM c6 y nghia thong ké & muc 1% cho
thidy mo hinh REM t6t hon md hinh Pooled. Do
d6, nhidu kha ning hiéu tmg duong cong J khong
ton tai trén thi truong xuét khau Viét Nam trong
giai doan nghién ctru. Dé kiém tra chinh xac
hon, nhom tac gia tiép tuc kiém dinh Hausman
dé so sanh gitra mo6 hinh FEM va REM. Két qua
kiém dinh Hausman cho thiy mé hinh FEM giai
thich tét hon REM, tuy nhién hé s Rho kha 16n
(0.95415538) ddng thoi twong quan giita phan
du va cac bién tuong dbi 16n (-0.657) cho thay
mé hinh c6 thé xdy ra hién tuong ndi sinh, do do
nhém téc gia s& sir dung mo hinh GMM ddi voi
dir liéu bang dé xir Iy. Con lai twong quan ctia
cac bién giai thich khac déu phu hop voi khung
Iy thuyét va bang twong quan mong doi nhom
tac gid dua ra, va moi tuong quan nay khong dbi
qua ba mo hinh cho thidy mé hinh c6 tinh bén
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Chinh séach & thi trudng Tai chinh - Tién té

CELLETTA.
=

Bang 4. Két qua hdi quy mé hinh Pooled, md hinh FEM va mé hinh REM véi bién xuit khau

Iog(Expom) B, * B1Iog(GDP ) + B,log(GDP,) + B3, Iog(POP ) + B,log(POP,) + leog(Distij) + Belog(Excm)

XuAt khau Pooled Model FEM Model REM Model
Beta P-value Beta P-value Beta P-value
log_gdpj 0.9841594***  0.000 0.6402999*** 0.000  0.793963***  0.000
log_gdpi 2.447946** 0.021 2.126032***  0.000  2.199217***  0.000
log_popj 0.0300572 0.565 1.513146**  0.000 0.4438568*** 0.001
log_popi -15.72242 0.220 -14.00262**  0.012  -13.81777**  0.015
log_dist -1.649881***  0.000 -1.756186***  0.000
log_excji -0.0491196* 0.054  0.451962***  0.000 0.2105057*** 0.000
Constant 224.9736 0.279 169.1678* 0.061 193.4087** 0.037
R-squared 0.7743
R-squared hiéu chinh 0.7716
R2-within 0.7039 0.6926
R2-between 0.4653 0.7433
R2-overall 0.4460 0.7234
Théng ké F 285.38 215.36
P-value théng ké F 0.000*** 0.000***
Chi-squared kiém dinh Wald 1156.37
P-value kiém dinh Wald 0.000***
S6 quan sat 506 506 506
Rho 0.95415538 0.82554326
Corr(u_i, Xb) -0.657 0 (assumed)
Kiém dinh Breusch-Pagan / Cook-Weisberg for Heteroskedasticity
Chi-squared 93.97
P-value 0.000***
Kiém dinh Breusch and Pagan Lagrangian multiplier
Chibar-squared 1449.34
P-value 0.000***
Kiém dinh Hausman

Chi-squared 31.42
P-value 0.000***

* Rk KR frome iing véi mike y nghia thong ké 10%,

vimng nhat dinh, két hop véi gid tri thong ké F &
mo hinh Pooled va mé hinh FEM, chi-squared
kiém dinh Wald mé hinh REM déu c6 ¥ nghia
thong ké mirc y nghla 1% cho thiy ca ba mo
hinh déu phu hop véi tong thé.

Két qua md hinh GMM xur 1y hién tuong noi
sinh cho thay, bién ty gi4 tic dong dwong dén
tri gia xuit khau cua Viét Nam trong giai doan
nghién ctru, két qua hoan toan phu hop véi mo
hinh FEM va REM vén duoc danh gia cao hon
md hinh Pooled bang cic kiém dinh ma nhom
tac gia dd phan tich. Qua d6 nhom tac gia di dén

THANG 6.2015 - 50 157

5%, 1%

Nguén: Tinh todn ciia nhém tic gid

két luan rang hiéu Gmg duong cong J khong ton
tai dbi v6i xuat khau trong giai doan nghién ctru.
Doi voi bién log(Dist,) 1a bién khoang cach dia
ly da bi tac gia loai bd khi chay m6 hinh FEM
do dic tinh cua bién nay khong pht hop véi mo
hinh FEM ma md hinh FEM dugc nhom tac gia
kiém dinh 12 m6 hinh tét nhat trong ba mé hinh
Pooled, FEM va REM ddi v6i xuat khau nén khi
nhém tac gia sir dung GMM dé xir Iy hién tuong
noi sinh ciing da loai bién nay ra khoi mo hinh.
Cac hé s6 con lai co twong quan phu hop voi ly
thuyét va phit hop v6i mé hinh FEM. Céc gia tri

P CHi KHOA HOC & DAO TAO NGAN HA

15



/X

{ X

(<

Bang 5. Két qua Mé hinh GMM dbi v6i xuét khau

M6 hinh GMM

d6i v&i xuét khau L1. L2. L3 L4.
log_expo

L1. 0.2890723*** 0.2704339*** 0.368558*** (.3222222***
L2. -0.059503  0.1028557* 0.1718013***
L3. -0.0727804* -0.0615233
L4. 0.0118629
I

log_gdpj 1.35583**  1.447502*** 0.8457608*** 0.7305838***
log_gdpi 0.487936 0.366622  1.845613** 2.271975***
log_popj 0.0180054  0.4186391 0.25632 -0.2741547
log_popi -4.20909 -2.557281  -23.87173** -31.11788***
log_excji -0.1558643 -0.2241182 0.6817769* 1.029762***
constant 39.33491 4.622379  366.2539** 496.7514***
Chi-squared

Kiém ginh Wald 1034.92 990.06 733.71 520.46
P-value kiém
dinh Wald 0.000 0.000 0.000 0.000

Sé quan sat 401 357 313 270

* KX KX firong ung voi mire y nghia théng ké 10%, 5%, 1%.
Nguon: Tinh todan cua nhom tac gia

chi-squared cua kiém dinh Wald déu c6 ¥ nghia
thong ké voi mirc y nghia 1% cho thay mo hinh

GMM phu hop véi tong thé.

Tiép theo nhom tac gia tién hanh hoi quy dir

Chinh sach & thi trudng Tai chinh - Tién té

liéu bang vdi md hinh
Pooled, m6 hinh FEM
va md hinh REM xem
xét tac dong cac bién
gii thich dén hoat dong
nhap khau trong giai
doan nghién cuu.

Két qua kiém tra tac
dong cua cac bién giai
thich d6i voi nhap khiu
trong ca ba mo hinh cho
thy bién log(GDPjt) tac
dong duong cod y nghia
t6i nhap khau trong mo
hinh Pooled va m6 hinh
REM v6i mirc y nghia
1%, nhu vay GDP cua
nuéc xudt khau ting
s€ lam cho tri gid nhap
khau cua Viét Nam ting
trong giai doan 2000-

2011. Bién log(Dist,) tac dong am dén nhap
khau trong mo6 hinh Pooled va md hinh REM

v6i mire y nghia 1% cho thiy khoang cach dia Iy

Bang 7. Két qua md hinh GMM déi véi nhap khau

M hinh GMM déi

w61 nhp khau L1. L2. L3. L4.
log_impo

L1. 0.4752299*** 0.5785394** 0.6004744*** 0.5243922***
L2. 0.1823036*** 0.172458*  0.205894***
L3. 0.1434605** 0.1939728***
L4. -0.0773768
|

log_gdpj 0.4095107  0.5037397  0.5173217  0.073424
log_gdpi -0.1058074  0.05793  0.3534172  0.9686239
log_popj -0.6751557 -0.6083773 -0.0238878 -0.0854686
log_popi 7.646145  -3.677556  -12.51018  -14.67215
log_exciji 0.2251175  1.112816*  1.177266*  1.333082*
constant -131.6301 58.5359 200.2273  236.1058
Chi-squared kiém

dini \?Val | 370.73 285.39 208.48 173.24
\'7\;;’%“3 kiem dinh 5 55w 0.000*** 0.000*** 0.000***
S6 quan sat 368 325 282 240

* Rk REE fromo g véi mike Y nghia thong ké 10%, 5%, 1%.
Nguon: Tinh todan cia nhom tac gia

16

P CHi KHOA HOC & DAO TAO NGAN HA

cang 16n lam cho hoat dong nhap khéu Viét Nam

cang giam, tat ca nhiing
didu nay déu phu hop
v6i 1y thuyét nén va
bang twong quan mong
doi nhém tac gia dua
ra. Bién ty gia tac dong
tich cuc dén nhap khau
trong ca ba mo, hinh tuy
nhién chi c¢6 y nghia dbi
v6i md hinh Pooled ma
md hinh Pooled trong
truong hop nay khong
t6t bang mo hinh FEM
va mo6 hinh REM do
gia tri chi-squared cua
kiém dinh hién tuong
phuong sai thay doi va
gia tri chibar-squared
cua kiém dinh Breusch
and Pagan LM déu c6 y
nghia thong ké voi mirc
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CELLETTA.
=

Bang 6.
Két qua hoi quy M6 hinh Pooled, M6 hinh FEM va Mé hinh REM véi bién nhap khau

log(Impo,) = B, + B,log(GDP,) + B,log(GDP,) + B,log(POP,) + B,log(POP,) + B,log(Dist,) + B log(Exc,)

Nhap khau Pooled Model FE Model RE Model
: Beta P-value Beta P-value Beta P-value
log_gdpj 1.316851*** 0.000 -0.0086063 0.968  0.9327319***  0.000
log_gdpi 0.7975641 0.534 0.8185968 0.221 -0.0428253 0.950
log_popj -0.0593189 0.346 -0.3994172 0.385 0.1930532 0.245
log_popi -1.322809 0.932 11.78672 0.130 10.17224 0.207
log_dist -1.88851*** 0.000 -1.835088*** 0.000
log_excji 0.0695509** 0.028 0.009434 0.921 0.0497928 0.475
constant -2.113858 0.993 -218.2492* 0.083 -186.0648 0.154
R-squared 0.7655
R-squared hiéu chinh 0.7626
R2-within 0.4806 0.4512
R2-between 0.1632 0.7785
R2-overall 0.0209 0.746
Théng ké F 257.39 79.01
P-value théng ké F 0.000*** 0.000***
Chi-squared Wald 510.00
P-value Wald 0.000***
S6 quan sat 480 480 480
Rho 0.95843108 0.77784424
Corr(u_i, Xb) -0.4232 0 (assumed)
Kiém dinh Breusch-Pagan / Cook-Weisberg for Heteroskedasticity
Chi-squared 47.88
P-value 0.000***
Kiém dinh Breusch and Pagan Lagrangian multiplier
Chibar-squared 966.32
P-value 0.000***
Kiém dinh Hausman
Chi-squared 38.77
P-value 0.000***

¥ k¥ RRE romg g voi mike y nghia thong ké 10%, 5%, 1%

¥y nghia 1%. Kiém dinh Hausman cho thdy mo
hinh FEM duogc danh gia cao hon mo6 hinh REM,
tuy nhién lai c6 hé s6 Rho kha 16n (0.95843108)
va tuong quan gitra phan du va cac bién ciing
trong dbi 16n (-0.4232) cho thiy mé hinh c6
thé xay ra hién tugng ndi sinh. Do d6 nhom tac
gia s& str dung mo hinh GMM dbi véi dir liéu
bang dé xir Iy. Cac gié tri thong ké F ddi voi mo
hinh Pooled va mé hinh FEM, gia tri chi-squared
kiém dinh Wald mé hinh REM déu c6 ¥ nghia
thong ké v6i mic y nghia 1% nén ca ba mo hinh

THANG 6.2015 - 50 157

Nguon: Tinh toan cua nhom tac gia

nay déu phil hop voi téng thé.

Mo hinh GMM xtr 1y hién tuong ndi sinh cho
thdy bién ty gia co tac dong duong dén tri gia
xut khau ctia Viét Nam trong giai doan nghién
ctru, hé s6 ctia bién nay ¢ y nghia dbi voi 3 trong
4 mo hinh d6 tré cia GMM véi muc y nghia 1%.
Nhu vay, twong quan cua bién ty gia van khong
d6i qua cac mo hinh, didu nay cho thiy khi gia
dong tién cac qudc gia dbi tac ting s& anh huong
tich cuc dén trj gia nhap khéu cua Viét Nam, do
doé nhap khau & Viét Nam c6 ton tai hiéu ung
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Chinh sach & thi trudng Tai chinh - Tién té

Bang 8. Két qua hdi quy méd hinh Pooled, mé hinh FEM va mé hinh REM véi tong trij gia
xuat nhap khau

log(ExIm,) = B, + B,log(GDP,) + B log(GDP,) + B,log(POP,) + B,log(POP,) + B log(Dist,) + B log(Exc,)

A " Pooled Model FE Model RE Model
MR i Beta P-value Beta P-value Beta P-value
log_gdpj 1.13233*** 0.000 -0.1057106 0.481 0.703619*** 0.000
log_gdpi 0.9573352 0.337 1.669673*** 0.000 0.9157138* 0.059
log_popj -0.0486871 0.325 0.0529681 0.874 0.298089** 0.019
log_popi -1.723335 0.887 0.9430409 0.863 0.5029732 0.931
log_dist -1.615062***  0.000 -1.576607***  0.000
log_excji -0.004094 0.865 0.1178695*** 0.08 0.0580703 0.265
constant 4.838728 0.98 -46.69747 0.599 -30.77999 0.743
R-squared 0.797
R-squared hiéu chinh 0.7946
R2-within 0.6253 0.6005
R2-between 0.016 0.7776
R2-overall 0.0167 0.7664
Théng ké F 332.42 154.19
P-value théng ké F 0.000*** 0.000***

Chi-squared Wald 865.5
P-value kiém dinh Wald 0.000***
S6 quan sat 515 515 515
Rho 0.96396212 0.79417339
Corr(u_i, Xb) -0.1474 0 (assumed)
Kiém dinh Breusch-Pagan / Cook-Weisberg for Heteroskedasticity
Chi-squared 75.4
P-value 0.000***
Kiém dinh Breusch and Pagan Lagrangian multiplier
Chibar-squared 1252.96
P-value 0.000***
Kiém dinh Hausman
Chi-squared 55.53
P-value 0.000***

* k¥ KK frome iing voi mike Y nghia thong ké 10%, 5%, 1%.

duong cong J, 1am cho nhap khau trong nudc
tang lén trong ngan han khi déng noi t¢ mat gia.
Hé sé bién log(GDP,) tac dong du:ong tri gia
nhap khau Viét Nam c6 ¥ nghia thong ké trong
mo hinh Pooled va mé hinh REM vén khong ddi
mic di mic y nghia thong ké khac nhau giita mo
hinh GMM véi m6 hinh Pooled va REM. Gia
tri chi-squared kiém dinh Wald déu c6 y nghia
thong ké voi mirc ¥ nghia 1% cho thay mé hinh
GMM phu hop véi tong thé.

Tiép theo tac gia tién hanh hdi quy kiém tra tac

P CHi KHOA HOC & DAO TAO NGAN HA

Nguon: Tinh todn ciia nhom tdc gia

dong cua cac bién giai thich dén tong tri gia xuét
nhép khau Viét Nam. Luc nay bién phu thudc
la tong tri gia xuat nhau khau cta Viét Nam véi
cac quoc gia khu vuc chau A, dung véi phuong
trinh gdc ctia mé hinh lyc hap dan trong thuong
mai qudc té.

Két qua hdi quy cac bién giai thich v6i tong tri
gia xuat nhap khau cho thdy GDP cac nudc ddi
tac ¢6 anh huong tich cyc dén tong tri gia xuét
nhap khiu trong mo hinh Pooled va mo hinh
REM v6i muc y nghia 1%. GDP Viét Nam c6
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CELLETTA.
=

Bang 9. Két qua hdi quy mé hinh Pooled, mé hinh FEM va md hinh REM véi tong tri gia
xuit nhap khau trude va sau khi gia nhap WTO

Xuét Nhap khau

Trwére khi gia nhap WTO

Sau khi gia nhap WTO

Pooled Model FE Model RE Model Pooled Model FE Model RE Model
log_gdpj 1.168764*** -0.5876081 0.846107*** 1.069675*** 0.1002417 1.023808***
log_gdpi 1.503222  3.430443*** 1.589995*  -0.4301704  1.087041 0.3319254
log_popj -0.038447 1.101568  0.2381786  -0.0748402 -0.2721863 0.0220973
log_popi -8.277121 -12.58347  -6.958919 24.86477 10.39882 11.38177
log_dist -1.54209*** -1.513724*** -1.710587*** -1.632464***
log_excji -0.0212979 0.0861557 0.0258626 0.0143856  0.2156605 0.0257681
constant 109.2378 150.971 85.79576 -443.0639  -204.8128  -217.3462
R-squared 0.7703 0.8046
Sr;ianh“ared hicu 0.7659 0.7985
R2-within 0.3921 0.3335 0.3741 0.3549
R2-between 0.0198 0.7662 0.0334 0.8254
R2-overall 0.0377 0.7521 0.0203 0.8016
Théng ké F 171.64 33.67 133.12 17.93
P-value théng ké F 0.000*** 0.000*** 0.000*** 0.000***
Chi-squared kiém
dinn Wald 274.09 302.74
P-value kiem dinh xk xx
Wald : 0.000 0.000
Sé quan sat 314 314 314 201 201 201
Rho 0.96914926 0.86001379 0.97041805 0.79430256
Corr(u_i, Xb) -0.3102 0 (assumed) -0.4624 0 (assumed)

Kiém dinh Breusch-Pagan / Cook-Weisberg for Heteroskedasticity
Chi-squared 37.83 23.88
P-value 0.000*** 0.000***
Kiém dinh Breusch and Pagan Lagrangian multiplier
Chibar-squared 544.06 163.63
P-value 0.000*** 0.000***
Kiém dinh Hausman

Chi-squared 35.19 5.06
P-value 0.000*** 0.4092

* Rk KX grome g vGi mike Y nghia thong ké 10%, 5%, 1%.

tac dong dwong dén tri gia xuat nhap khau Viét
Nam v6i muc y nghia 1% véi mo hinh FEM va
10% v6i md hinh REM. Dan s6 qudc gia ddi tac
c6 tac dong duong dén xuat nhat khau trong mo
hinh REM véi mtrc y nghia 5%. Khoang cach
dia ly tdc dong am dén hoat dong xuét nhap khéu
trong md hinh Pooled va mo hinh REM, bién ty
gia tac dong duong dén tong tri gia xuat nhép
khau trong mé hinh FEM véi muc ¥ nghia cua
hai bién nay 1a 1%. Dé kiém dinh xem mé hinh

THANG 6.2015 - 50 157

Nguon: Tinh todn ciia nhém tic gid

nao phii hop véi dir liéu hon, nhom tac gia tién
hanh st dung kiém dinh Breusch-Pagan/Cook-
Weisberg cho thdy mé hinh Pooled bi phuong
sai thay doi, do d6 mo6 hinh FEM va mé hinh
REM t6t hon. Nhom tac gia kiém tra tiép bang
kiém dinh Breusch and Pagan LM, voi gia tri
chibar-squared c6 y nghia théng ké cho thay mo
hinh REM t5t hon mé hinh Pooled. Cudi cuing,
gia tri chi-squared kiém dinh Hausman c6 ¥
nghia théng ké v6i mic y nghia 1% nén mo hinh

P CHi KHOA HOC & DAO TAO NGAN HA
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Chinh sach & thi trudng Tai chinh - Tién té

Bing 10. M6 hinh GMM véi toan dir liéu miu, trwéc va sau khi gia nhap WTO

Mé hinh GMM déi véi  Toan div liéu mau

Trwée khi gia nhap  Sau khi gia nhap

; A 2 WTO WTO
Xuat Nhap khau Beta P-value Beta P-value Beta P-value
log_exim
L1. 0.2600591*** 0.001 0.3139194** 0.02 0.5195856™* 0.039
I
log_gdpj 0.7763308*** 0.001 0.2047223 0.608 1.033687* 0.082
log_gdpi -0.2739859 0.602 -0.5772944  0.69 2507914  0.247
log_popj -0.358344  0.251 -0.284739 0.794 -0.8103043 0.628
log_popi 10.80975* 0.083 20.61112  0.148 -21.39362 0.24
log_excji -0.114379  0.636 -0.2788273 0.483 0.2918857 0.64
constant -194.3984* 0.056 -352.3733 0.12 318.7116  0.264
Chi-squared Wald 1013.21 211.89 57.96
P-value kiém dinh Wald 0.000*** 0.000*** 0.000***
Sé quan sat 409 215 111

¥ Hk KRR ome lng voi mike y nghia thong ké 10%, 5%, 1%.

FEM t6t hon mé hinh REM. Tr md hinh FEM,
nhom tac gia phat hién hé s6 thong ké Rho c6 gia
tri 16m (0.96396212), do d6 mé hinh FEM c6 thé
¢6 hién tuong ndi sinh. Pé xu 1y hién tuong ndi
sinh, chiing t6i str dung tiép mé hinh GMM. Két
qua mo hinh GMM cua cac bién giai thich tac
dong dén tri gia xuat nhap khau Viét Nam trong
giai doan nghién ctru (Bang 10) dong thdi xem
xét thc dong ciia nhimg bién nay dén tri tong gia
xuit nhap khau trudc va sau khi gia nhap WTO

Nguon: Tinh toan cua nhom tac gia

(Bang 9).

Trong két qua hdi quy ba md hinh cho hai
nhém trude va sau khi gia nhap WTO, ddi voi
cac hé s6 co6 ¥ nghia thong ké thi twong quan
clia cac bién giai thich véi tong tri gia xuat nhap
khau khong thay dbi qua cac mé hinh, cac tuong
quan nay phit hop véi co sd 1y thuyét va phi hop
v6i két qua hodi quy tir Bang 8. Qua cac kiém
dinh phuong sai thay d6i, kiém dinh Breusch va
Pagan LM, kiém dinh Hausman chung t6i1 dua

Bing 11. M6 hinh GMM véi toan dir liéu miu va cac nhém khu vue

M6 hinh GMM déi véi  Toan dir liéu mau

Cac quéc gia khu Cac quéc gia khu

< . 2 vwec Dong A va DNA vwc Tay A va TNA
Xuat Nhap khau Beta P-value Beta P-value Beta P-value
log_exim
L1. 0.2600591*** 0.001 0.3281934*** 0.003 0.1773014** 0.047
|
log_gdpj 0.7763308*** 0.001 0.6875651*** 0.001 -0.0674538 0.83
log_gdpi -0.2739859 0.602 0.1902855 0.756 -0.0877194  0.91
log_popj -0.358344  0.251 -2.049453  0.224 -0.4071733 0.249
log_popi 10.80975*  0.083 6.853697 0.367 21.01443* 0.019
log_excji -0.114379 0.636 -0.3825176 0.281  0.3361738  0.289
constant -194.3984* 0.056 -101.5278 0.404 -366.8841** 0.012
Chi-squared Wald 1013.21 709.14 517.39
P-value kiém dinh Wald 0.000*** 0.000*** 0.000***
S6 quan sat 409 163 246

* k¥ RRE frome g voi mike Y nghia thong ké 10%, 5%, 1%.
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Nguon: Tinh toan cua nhom tac gia
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ra két luan, dbi voi nhém mo hinh hoi quy giai
doan trudc khi gia nhap WTO, mo6 hinh FEM
phu hgp hon m6 hinh REM va md hinh Pooled,
d6i v6i nhoém mo hinh hdi quy giai doan sau khi
gia nhap WTO, mo hinh REM t6t hon hai mo
hinh con lai. Tuy nhién xem xét ki hon hai mé
hinh nay ¢ hai nhém chiing toi phat hién, hé s6
thdng ké Rho co6 gia tri 16n (0.96914926) trong
mo hinh FEM nhom truéce khi gia nhap WTO va
(0.79430256) trong mo6 hinh REM nhém sau khi
gia nhdp WTO. Do do, tac gid sir dung mo hinh
GMM xu 1y hién tugng ndi sinh.

M6 hinh GMM ddi v6i xuat nhap khau cho
thdy dan s Viét Nam va GDP cua cac qudc gia
d6i tac c6 anh huong tich cuc dén tong tri gia
xuat nhap khau Viét Nam giai doan 2000- 2011,
dic biét voi bién log(GDP ) €6 y nghia thong ké
d6i voi toan dir liéu mau va nhom sau gla nhap
WTO, méi twong quan nay van khong ddi qua
ba nhom, phit hop véi cdc mé hinh chung t6i hdi
quy trude dé, cho thay mdi trong quan nay ctia
GDP cic qubc gia dbi tac véi tong tri gia xuét
nhap khéu cua Viét Nam giai doan nghién ctru
1a kha viing chic, dong thoi d6 tré mot ndm ctia
ban than tong tri gia xuit nhap khau twong quan
dwong c6 ¥ nghia v6i chinh né va khong ddi qua
ba nhom. Céc gia tri chi-squared kiém dinh Wald
ca ba nhom déu c6 ¥ nghia thong ké voi mic

y nghia l% cho thay md hinh ca ba nhoém phu
hop v6i tong thé. Dé kiém tra mot lan nira tinh
bén vimng cta mo hinh, ching t6i phan mé hinh
GMM véi toan dit liéu mAu thanh hai nhom, xem
xét trong quan ciia cac bién giai thich véi tong
tri gia xuat nhap khau di v6i nhom cac qubc
gia khu vuc Pong A, Pong Nam A va nhom céc
qudc gia khu vuc Tay A va Trung Nam A.

Két qua ctia nhiéu phwong phap kiém dinh cho
thdy rang, ddi v6i nhitng bién hé s6 ¢6 y nghia
thdng ké thi méi twong quan phu hop véi co s6
Iy thuyét va mdi twong quan nay khong thay doi
qua cac nhém qudc gia, qua thoi gian (trudc va
sau khi gia nhdp WTO) va qua nhiéu mé hinh
héi quy khac nhau, chimg to cac md hinh hoi
quy c6 tinh bén viing nhat dinh. Hon nita, cac
gia tri chi-squared cuia kiém dinh Wald déu c6
y nghia thong ké v6i mirc ¥ nghia 1% cho thiy
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cac md hinh hdi quy duoc phi hop véi tong thé.

5. Két luan va nhirng goi y chinh sach

Str dung cac md hinh héi quy voi dit liéu bang,
chung t61 xac dinh dugc su tdc dong ctia cac bién
giai thich dén hoat dong Xuét, nhap khéu néi
riéng va hoat dong thwong mai quéc té ciia Viét
Nam noi chung trong giai doan 2000- 2011. Cu
thé, nghién ctru da phat hién nhimng van dé cép
nhat hd tro cac nha hoach dinh chinh sach gop
phan phat trién hoat dong thuong mai qudc té
ctia Viét Nam véi cac qudc gia khu vuc chau A:

- GDP cua cac qudc gia dbi tac va GDP cﬁa
Viét Nam c6 tac dong duong manh dén xuat,
nhap khau noi riéng va tong tri gla thuong mai
qudc té Viét Nam no6i chung, thé hién 15 trong
hau hét céc mo hinh.

- Dén s6 cta Viét Nam va dan so cac quoc gla
d6i tac co tac dong duong dén tong tri gia xuat
nhdp khéu Viét Nam. Pic biét dbi véi cac quoc
gia khu vue Tay A va Tdy Nam A thi tac dong
dwong ctia ddn sb cac qudc gia ddi tic 15 rét hon
d6i voi cac qudc gia khu vuc Dong A va Pong
Nam A.

- Khoang céach dia ly gitra Viét Nam va céac
qudc gia khu vyc chau A tac dong tiéu cuc véi
hoat dong xuét nhap khéu, tac dong nay thé hién
kha manh, thiy 5 trong nhitng mé hinh bién nay
¢o su hién dién.

- Tac dong duong cua ty gia dén hoat dong
ngoai thuong cua Viét Nam véi cac quic gia
trong khu vuc chdu A thé hién 16 d6i voi timg
truong hop xuit khau va nhap khau riéng biét.
Qua cac md hinh va cac kiém dinh c6 sy hién
dién ciia bién ty gia, chiing t6i két luan rang khi
pha gia tién t& xay ra lam cho dong ndi t¢ mat
gi4 thi trong ngan han nhap khau cua Viét Nam
tang 1én lam cho can can thwong mai c¢6 chiéu
huéng giam, day la anh hudng cia hi€u ung
duong cong J.

- Cac md hinh hdi quy véi dir liéu bang va xur
Iy hién tuong ndi sinh bang md hinh GMM cho
thay tinh bén viing va thich hop voi tong thé. m
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tiép theo trang 8

hop ciia cac bién sé trong mo hinh. R? kha cao
(>80%), ty 1& nay cho thiy dwong hdi quy mau
rat phit hop véi bo s6 lidu sir dung. Dau ciia cac
hé sé trong md hinh w6c luong duge déu phu
hop v6i ky vong cua tac gia va cac bién déu co ¥
nghia, ngoai trir bién ty 16 VDT/GDP.
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Két qua uéc lugng & Bang 8 cho thay, ty trong
lao dong ctia nhom nganh NLTS c6 quan hé
nghich chiéu dén tang truong GDP (hé s6 p<0),
con ty trong lao dong ctia nhém nganh CNXD
va DV ¢6 tac dong thuan chidu dén ting truong
GDP (h¢ s6 p>0). Mudn day manh ting truong
GDP can giam ty trong lao dong ctia nhom nganh
NTLS va tang ty trong lao dong cua nhém nganh
CNXD va DV.

Tém lai, sy CDCCLD giita cac nhém nganh
kinh té di c6 tac dung kha tich cuc dén chuyén
dich co cu va tang trudng kinh té ciia Viét Nam.
Do d6, dé dat dugc muc tiéu phat trién kinh té
xa hoi dén nam 2020, Viét Nam can xay dung
cac giai phap ddy manh CDCCLD ving chic,
hudng toi sy phat trién bén virng. Cu thé, tiép tuc
uu tién phat trién hai nhém nganh CNXD va DV
hudéng vé xuét khau, st dung nhiéu lao dong,
dac biét 1 lao dong nong thon; dau tu thich dang
vao dao tao, nang cao chat lwong ngudn nhan
luc; xd hoi hoa cong tac dao tao nghé, gin két
v&i cac doanh nghiép va co so sir dung lao dong,
tang cuong ung dung khoa hoc cong ngh¢ hi¢n
dai dé nang cao NSLD; giai phong sirc lao dong,
tao dong lyc CDCCLD gitta cac nhém nganh va
trong ndi bd nganh. m
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