MOI QUAN HE PHI TUYEN GIU'A THU NHAP VA THAM NHUNG
TAI CAC NEN KINH TE CHUYEN DOI

Ding Vin Cuiug*

Negdy nhén. 9412015
Ngay nhin ban sia. 2/6/2015
Ngay duyét ding' 30/8/2015

Tom tit:

Bai wet nay khio sat méi quaan hé phi tyyén giika thu nhip v tham nhwzg tat cde quoc gia cd nén
kink 1 chuyén doi. Vi myc tiéu ndy, nghién ciru dua vao mo hinh bidn bink phlmng cika bién thy
nhdp ciing véi viée Kiém sodt cdc bién kiuk t€ x@ hoi va khung thé ché céc quie gia. Dé danh gia
hé 58 kéi quy ciia cic bién trong mé hink, tic gid si dung mé hink hidu img 6 dink cho di ligu
bang Bén canh 46, dé ddm bdo tink viing cho cdc wéc luong, phirong phdp GLS vi ZSLS ciing
dugc sut dung trong cde ket qua w6 heong Két qua nghién ciiu ehimg minh c6 su xudt hidn cia
hiéu wngpht 1uyén trong moi guan hé nay. Nghia ld, tku nhdp mng {én sé lam tang tham nhtmg g
gmz dogn ddu ciia théi ky chuyen a1, nhimg sau @6 nén kinh té chuyén sang giai dogn phat trién
On dinh, ting thu nhdp sé gitlp gidm thiéu nan tham nhiing.

Tir khéa: Tham nhilng; thu nhdp; FEM; GLS; 2SI.5.

The nonlinear relationship between income and corruption in transitional economies
Abstract

The paper examines the noniinear relationship between income and corvuption wn the context of
wransitional economies. Therefore, the study adds squared income variable 1o the model and con-
trols socio-economic and institutional factors. The author addresses the fixed effect model for
panel to obtain the coefficients of these regressors. Additional, GLS and 2SLS methods are also
used for robustness analysis of the estimation resulis. The findings demonstrate the existence of
the nonlinear relationship. This implies that an increase in income will enhance corruption in the
early stages of the transition period, but then the economy develops prosperously, rising income
will reduce corruption.

Keywords® Corruption; income, FEM; GLS; 2SLS

1. Din nhip

Do syr anh huéng tiéu cue dénxa hoi, tir 1du tham
nhiing d4 trd thanh chil dé trong tAm trong céc linh
vuc khoa hoc chinh tn va kinh ¢ hoc, dic biét 1a
trong bi canh cac quic gia dang chuyén déi. Trong
nhimg nim gn ddy, cic nghidn ciu vé cie yéu td
tc dong dén tham nhiing 14 rit da dang va phong
ph. Trong do, yéu t6 thu nhip tic dong dén tham
nhiing duge quan tam nhigu nhét trong cc nghién
ciru thue nghiém!. Nghién ciru caa Graf Lambsdorff
(2005) da phat hién ra ¢ic nguyén nhan va anh

huéng cia tham nhiing & cac quéc gia. Két qué
nghién ciru ndy 43 nhan duge mét vai sy déng thuén
nhung ciing tdn tai khong it cac § kién tréi chién.
Két qua ndi bat cia céc nghién ciru nay cho thiy
tham nhiing chiu sy tac ddng héu cyc tir ting trirdng
kinh t & céc quée gia, do dé cac qudc gia giu (th
nhdp binh quin diu ngudi cao) thuémg duvoc cim
nhén 13 it tham nhiing hon & céc quéc gia ngheo (thu
nhép binh quan diu ngudi thip). Tuy nhién, vin &
quan tam 14 tai mét quéc gia dang chuyén ddi (quic
gia ngheo) tinh trang tham nhilng c6 thé dang & mic
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¢ae, vay viée cai thién thu nhap c6 lam giam tham
nhiing déng ké hay khang thi vin chua c6 ¢4 ua i
chac chan.

Mot han ché quan trong ca céc nghién cim mrde
déy la chi tip trung vao viéc danh gid higu dmg
tuyén tinh cia thu nhdp 1én tham nhing. Trong khi
d6, khung 1y thuyét vé méi quan hé gilta tham
nhiing va tang truéng kinh té cia Dzhumashev
(2014) cho thiy ring mbi quan hé nay I3 khong
ddng nhit va phitc tap. Mi quan hé phi ruyén nay
ciing da dwoc khing dinh trong mé hinh 1y thuyét va
két qua thuc nghiém cda Saha & Gounder (2613),
tuy nhién, nghién ciru ndy chi sir dung phwong phip
uéc lwong PLS (Pooled Least Square) cho dir ligu
bang va chia xir 1y vn dé né: sinh c6 thé tén tai
trong mé hinh nén két qui ciia nghién ciru chua tht
s dang tin cay®. Vi vdy, nghién ciru ndy ca tic gia
nhim kiém dinh sw tn tai cia hiéu \mg phi tuyén
cua thu nhap dén tham nhiing & cic quéc gia dang
chuyén aéi bang viéc sir d\mg k¥ thuat phan tich hdi
quy véi dir liéu bang nhim xdc dinh d5 16n cia cac
hé sé mét cach dang tin cay.

2, Téng quan Iy thuyét méi quan hé giira thu
nhdp va tham nhiing

Cac mé hinh 1y thuyée vé nguyén nhin cia tham
nhiing thuong xoay quanh vin d& vé& méi quan hé
dai dién gitra gidi cdng chitc va x3 hoi (Becker &
Stigler, 1974, Klitgaard, 1988). Bén canh do, mic
do cua hanh vi tham nhiing cling thudmg dugc xem
xét gin voi mbi quan hé clia chat lu'cmg thé ché ciing
nhu mire d9 phét trién kinh té cia quéc gia 46, Két
qua nghién cim cia Treisman (2000) va Graeff &
Mehlkop (2003) cho thiy tham nhiing chiu sy tic
dong nghich cua mirc 46 phat tnén kinh té, do &6
céc québc gia ¢o thu nhip binh quin diu ngudi cao
duge cam nhin 13 it tham nhiing bon céc quéc gia
¢6 thu nhdp binh quin diu ngudi thip. Tuy nhién,
nghién ciru caa Saha & Gounder (2013) sur dung dir
liéu cia cic quic gia phin theo thu nhip 14 theo
ving dé dénh gia cic yéu b tac dung dén tham
nhiing. Két qua thye nghiém cho thiy médi quan he
cung chidu giira thu nhap va tham n.hﬂng & cac quéc
gia c6 thu nhap lhap, trong khi & cdc qudc gia cd thu
nhap trung binh va cao, sir tang ién trong thu nhap
sé lam giam tham nhiing.

Dudn gée dd kinh té hoc vi mé, su khac biét trong
thu nhap giira cac quic gia tic dong khong gidng
nhau dén chi phi cia tham nhiing va qua dé né ciing
lam cho mirc 46 tham nhiing khéc nhau. Vi viy, viée

13m gidu cia khu virc tr théng qua céc giao dich phi
phép phy thude vao chi phi va loi ich ma ho nhin
duge tir hogt déng tham nhiing. Gidi céng chie
ciing s& suy doén chi phi cia viéc nhan hbi 16 (chi
phi vé mat dao dirc, xa hoi, kih té) véi lgi ich mong
doi ciia ho. Két qua ctia sw suy dosn nay cé thé phu
thudc vao hé thong chinh trj, phap 1y va sur phat tridn
kinh té cia quéc gia. Nghién ciru ciia Becker (1974)
cho thdy mirc lrong cao bow cia céng chirc s& lam
tang ehi phi cia viéc nhin héi 1§ (giam tham
nhiing).

Dya theo quan diém cho ring thu nhap cao ciia
cdng chirc sé lam ting chi phi co hdi cua hoat d6ng
tham nhiing, nghia 12 quéc gia nghéo ducvc ky vong
1a tham nhiing nhiéu hon so véi cac quoc gia giau,
aghién ctru cua Sandholtz & Koetzle (2000) chi ra
ring do gis tri bién cia thu nhdp ¢ cic qubc gia
nghéo 14 16n nén thu nhép ting thém s& anh hudng
déng k& dén chi phi ciia c ngudi dira va nhan héi
16. Nguéi dua hés 16 s& duoc loi kbi ma khodn dat
i6t nay tao ra co hdi cho ho hudng lgi nhidu hon.
Tuong t, ngusi nhin hdi 16 cim thdy ximg dang
cho i ro ¢ha viée nhan héi 16 khi ma gid tri thu
dirge 12 16m hon so vén tién lwong chinh thirc ciia ho.
Két qua nghién cinu Leys {1965) cho thdy tién lrong
ctia ¢ong chire & céc qubc gia nghéo khéng dép ing
nhu cdu cude séng cho nén cic khoan dut 16t cia
khu vir tir trd nén rat hép dan dbi vér ho.

Miit khic, cdc nghién ciru tranh luan vé gia thuyét
tham nhiing gly can tré hay thic dy fang trudng
kinh € ciing cho ra céc két qui tra1 chidu. Cac
nghién ciru ing hd quan diém tham nhiing 13 “chit
bdi tran” xem tham nhiing nhvr 14 thiét bi tiét kiém
trd ngai 48 thic déy dAu tr va ting truéng kinh té
gbm c6 Samuel (1968), Lui (1986), Beck & Maher
(1986) va Lien (1990). Cic nghién cilru ndy cho ring
& céc qudc gia c6 thu nhip thip s& khéng tao ra di
thu nhap d& diit 16t cho eac giot chire. Niumg khi thu
nhip ting 1én ngudi din c6 di kha nang dé héi 1§
cho giéi chirc vi vy s lam mirc d$ tham nhiing tr&
nén trim trong hon. Do d6, cac nghién ciru niay két
Tuin mitc d6 tham nhiing c6 thé ting trong giai doan
dAu coa nén kinh té chuyén ddi.

T théo lun trén cho thiy cac nén kinh € chuyén
déi (quéc gia c6 thu nhap thip) khéng tao ra du thy
nhdp dé thyc hién tham nhiing nhim tim kiém co
hdi gia ting loi ich ciia khu vire tr nhin. Tuy nhién,
budc vao giai doan du cita théi ky chuyén ddi, thu
nhip ngutn dén ting 1én d3 tao diu kién cho hoat
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dong tham nhiing ngdy cang trd nén nghiém trong
hon khi ma cé bén dua va nhn tham nhiing déu cé
duoc loi ich tir hoat dong nay 1én hon chi phi co hdi
cia n6. Nhung diéu nay s& khong thé dgc duy tri
Khi sy phit trién cita nén kinh té di vao céc giai doan
ting troong &n dinh (thu nhap cao) vi khi do chi phl
cia tham nhung tr& nen qua lom. Pigu nay cho thay
khi ning ton tai méi quan hé phi tuyén gitta tl}u
tihap vi tham nhing tai céc nén kinh té chuyén di.

Bén canh thu nhap thi khung thé ché cung 1& mdt
frong nhu'ng yéu 16 duoc nghién ciu nhidu v& sy tc
dong dén tham nhing Viéc gism tham nhiing phu
thugc rit 16n vao viéc thiét ké kimng thé ché ciia mét
qudc gia, né dugc xem la yéu té co thé chéng tham
nhiing mét cach hifu qua. Saha & Gounder (2013)
vi Heckelman & Powell (2010) cho ring khung thé
ché bao gbm thé ché chinh tri va thé ché kinh
Trong d6, thé ché chinh trj duge dai dién bing nén
dan chiz cua quéc gia va thé ché kinh t& duoc dai dién
bang tu do kinh té. Céc tac gia nay da sit dung bién
tr do kinh té (Economic Freedom) ciia EFW (the
economic freedom of the world) dai dién cho thé ché
kinh t& va két qua cho thiy mic do tw do kmh € tac
ddng lam giam tham nhiing cho tt ca céc truomg
fhop Kotera et al (2012) véi di liu trén 82 quéc gia
trong giai doan tir nam 1995 dén 2008, sir dung
phuong phap udc lugng OLS di cing cb mdi quan
hé gita quy md chinh phu va tham nhiing dudi s tac
dong cua nén déin chu. Ong cho réng o cac quéc pia
mé mirc d6 din cha wira da, sy ting quy md chinh
pho s& gidm tham nhiing boi vi chinh ph duge bé
nhiém biing viéc bau cw tw do va hop phap bodic tir
quyét dinh ciia 54 déng cong ching. Trai lai, & cac
quéc gia mic 46 ddn cha qua thip, co cdu chinh pha
khéng hoat déng 16t, va két qua 1a quy mé chinh pha
Iém 1am cho tham nhiing nhiéu hon. Qua d6, tic gia
két luan ring 48 tdn dung vai 6 can thigp cia chinh
phi ma khéng lam téing tham nhiing, sy phat huy dan
ohii 13 rét can thiét, vi sy tién bd ciia nén dan chi s
1am qué trinh Kiém tra va can bing hoat déng tdt, it
45, mét sy gia ting trong quy md chinh phii s& din
161 sy gidm dr mirc d6 tham nhing. Két qua nay phi
hyp véi nghién ciu cba Montinola & Jackman
{2002) va Kotera et al. {2012),

3. Phuong phép wéc lwgng va dir lifu nghiga ciru

Muyc fiéu ciia nghién ciu ndy 1a kham phé méi
quan hé¢ phi myen gifta thu nhip va tham nhiing, Vi
viy, téc gia tién hanh kiém dinh hai mé hinh cha
phuong trinh tuyen tinh va phwong trinh bc hai cia

bién thu nhap. M3 hinh tuyén tinh duoc dur bio ¢ ©
tdn tai md1 quan hé tidu cyc giira thu nhip va tham
nhiing. Mé hinh phi tuyén gia thuyét ring tién trink
phat trién kinh t& & cde quéc gia chuyén dbi sé lam
tang tham nhiing trong giai doan dAu nhung tham
nhiing s& giam & giai doan phat trién dn dinh sau ds,
Ngodi ra, sy vimg chiic ciia khung thé ché tién tidn
cling gitp han ché va bdy trir nan tham nhiing & dg,
qubc gia.

3.1. M) hink va dir ligu

M& hinh nghién ciru dai dién cho mdi quan hé phi
tuyén gitra thu nhép va tham nhilng duge dua trég
bii nghién ciru cia Treisman (2000), Saha &
Gounder (2013) va Kotera et al. (2012). Tac gia nen
hinh phan tich dua trén méi quan hé tuyén tinh co
dién bang viée sir dung cac bién dai dién cho nén
kinh 1 x3 h6i (thu nhdp binh quén dhu ngudi, chi
t16u chinh pho, 1y 1& thét nghiép va ty 1€ hoc sinh diu
vio bic tiéu hoc) va cic bién dai dién cho khung thé
ché (nén din chu va ty do kinh t8). M5 hinh tuyén
tinh ¢6 dang:

corit B, + Byedppc, + PB,govsize, +
B;unemployment,+ B,schoolenroll, + Bseconomicfree,
+ p6demoit + ¢, (1)

Trong 46 i va t 1 chi s& vé quéc gia va thoi gian.
Bién phu thude cor 12 chi 56 vé tham nhiing duge do
lwémg béng chi sb cam nhin tham nhiing (CPI) vi
duge thu thap tir ngudn ciia T§ chirc Minh bach
Quéc té (Transparency International). Bai vi vige do
lwémg mitc d6 tham nhiing thye 1 rét khé cho nén
héu hét cac nghién ciru thyc nghiém déu sir dung chi
$6 cam nhén tham nhiing — CPI dé thay thé cho méc
d¢ tham nhiing. Chi sb nay dugce do hmng theo diém
tir 0 dén 10, theo d6 quéc gia nao c6 diém cang nho
cang it tham nhiing va nguoc lai. Vi vay, khi dua
vao mé hinh thuc nghiém tic gia didu chinh lai sa0
cho gid tri cang 16n cang it tham nhiing bang cich
1y 10 trir di diém ctia CPL Bién gdppc a thu nhip
binh quan dAu ngudi va duge 1y tr WDI. Trong mé
hinh tuyén tinh, hé sb B, 1a duge quan tim nhit va
ky vong diu coa B, 12 mang déu am. Govsize I3 quy
md chinh phit dwee dai dién bang chi tigu ding cudi
cing cla chinh phi va duge liy t WDI. Vé Iy
thuyét, chi tiéu chinh phii cang tang cang tao diéu
kién cho ¢dng chire truc lgi (tham nhiing), do 45,
duge ky vong mang déu duong (Kotera etal., 2012)
Nguoc lai, hé sé B, cua bién ty 1¢ thét nghiép duoc
ky vong mang dau du:cmg do ty 18 thét nghiép & cic
quéc gia c6 nén kinh 1 chuyen dbi thudmg & mix
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cao {Kristansen & Ramii, 2006).

Nguoc lai, 1 1¢ dén s cé trinh dd hoc vén s& gitip
ho dé& dang nhin ra quyén Joi, trach nhiém va nghia
vu cha minh trong mét quic gia. Vi vy din sb co
trinh 46 hoc vén cang cao cang it chip nhan cic
truémg hop tham nhiing eiia gioi chire. Ky vong déu
cua B, 1a &m (Ali & Isse, 2002). Bién demo 1 nén
dan chi duge xdy dyung bing cach iy trung binh
cia chi sé quyén chinh trj va tu do dén chu dugc
cung cép bai t6 chirc Freedom House. Bién nay
cling dwoc mi hoa lai sao cho gia tri cing l6n 12
cang dan chii (lay 10 tror di gid tuf tung binh clia
quyen chinh tri va ty do din ¢ hiy) Mét quoc gia din
chis s& thiic ddy co ché gism sat ciing nhu sir ty do
ngdn lugn clia bao gidi va didu ndy s& ddy I nan
tham nhiing mét cich hiéu qua. Vi vay, hé sb By
ciing dugc ky vong mang dau am (Kotera et al.,
2012). Bén canh d6, cic quéc gia mubn gia ting
ning lyc canh tranh cia minh 4& thu hut dhu tr
trong va ngoi nwéc thi chi sb tir do kinh té s& dwgc
céi thign. Chi s§ nay dugc x8y dung dwa trén 37 tigu
chi danh gi4 va dugc cAu thanh 5 thanh phin- Quy
md cia chinh phi; cdu triic phap 1¢ va quyén s&
hitw; sy 1anh manh cua tidn t&; sy tr do giao dich v
ngudi awdc ngoai; va, quy dinh vé tin dung, lao
dong va kinh doanh. Vi véy cac québc gia cb chi sb
ty do kinh t& cang cao dwoc ky vong cang gidm
tham nhiing, nghia 1 B, dugc ky vong mang déu am
(Ades & Di Tella, 1995).

Sau d6, md hinh tuyén tinh dwoc mé rong dé
Kkhao st sy tdn tal cia higu ting phi tuyén gitra thu
nhip va tham nhiing bing cach thém vao mé hinh
bién gdppe2. Khi @6, phrong trinh (1) trd thanh-

corit = o, + @, gdppe, + utz(gdpp(:“)2 + a;govsizeit
+ oqunemployment, + agschoolenroll, +
azeconomicfies, + a,demo, + 8, (2)

Trong phuong trinh (2), hiéu ing phi tuyén ciia
thu nhap duoc thé hién théng qua hé s6 héi quy e,
vd a,. Higu img phi tuyén tbn tai khi ma dau ky
vong cia o, 13 duong va o la am?. Déu ky vong cia
oy va o, thé hién mbi quan hé parabol (chit U
nguoc) giita thu nhﬁp va tham nhiing. Trén dudmg
parabol néy s& tdn tai mt gid tri xéc dinh cna thu
ahép lam cho tac ddng ¢va né 1én tham nhiing bang
0. Gia tri x4c dinh nay duoe xem 13 ngudng cda thu
nhép trong higu Gng phi tuyén phuong teinh (2). Do
46, thu nhap trude gia iri ngudng sé tac déng deong
1én tham nhiing va tac ddng 4m sau gia tri ngudng.
Nghia 13, trong giai doan ddu thei ky chuyén déi,

mdt sir gia tang frong thu nhap s& 1am ting tham
nhiing va s& tiép tue ting cho dén khi dat mirc cye
dai (mirc ngudng). Nhung sau do, khi nén kinh t
bude vio giai doan phat trién n dinh, sy ting 1én
trong thu nhap s& lim gidm tham ohing.

3.2, Phuong phdp wéc lugng

Trong nghién ciru ndy, tic gia sir dung dir lidu thu
duge cita 46 qubc gia ¢d nén kinh t& chuyén déi
trong giai doan 2002— 2012 {(dit liéu bang c4n bing).
Trurée hét, dé khao sat sy tac dong ciia cic yéu tb
chua chra vio md hinb I tic ddng cd dnh hay tdc
dong ngiu nhién, tic gid sir dung kaém dinh
Hausman va két qua cho thiy higu fmg cé dinh giai
thich t6t hon cho mé hinh thuc nghiém. Do dé,
nghién clru nay sir dung mé hinh higu img c6 dinh
(FEM) dé uéc lugng d [om hé sé céc bién gia thich
trong md hinh tuyén tinh va md hinh phi tuyén.
Ngoai ra, Moulton (1986) va Moulton (1990) cho
rang khi sir dung dit ligu bang dé phan tich gifta cic
quéc gia cd thé gip phai sy hién dién cda higu g
nhém din to1 vén 48 sai sb trong cdc két lusin théng
keé. Vi viy, tac gid sit dung phuong phép wée lwgng
binh phueng t8i thidu téng quat (generalized least
square) dé xir 1y hign tuong ty trong quan clia cic
quan sat trong pham vi quoc gia va phuong sai thay
ddi giita céc qubc gla Cubi cing, nhu tic gia da dé
cap md hinh co thé xay ra hién tweng ndi sinh do
méi quan h¢ trong hd gifta tham nhiing va thu nhip,
va do dé tic gia sir dung phuong php 2SLS (two
stage least square) héi quy véi bién cong cu d& kiém
tra tinh viing ctia cac wdce lwgng (Mauro, 1995; Saha
& Goungder, 2613).

Két qua théng k& mb ta cac hién Lmng méu khio
sat cho thay gid tr1 trung binh chi s6 tham nhiing &
céc quoc gia ¢6 nén kinh té chuyén déi 11 7, 2/10
Chi 56 nay cho (hay mue ¢4 tham nhiing & cac quoc
gia ndy 13 twong déi cao, trong d6 co mot s quéc
gia mirc tham nhiing 1én té1 8 4 chang han Cambo—
dia, Chad, Burundi... Tuy n.‘men trong céc quic gia
kho sat thi ciing c6 mét sb quée gm ty 1€ tham
nhiing thip hon mire trung binh ciia t§ chirc Minh
bach Quéc té gdm co Georgia va Rwanda & mirc 4,7
vads

Thu nhap binh quén trén dau nguoi clia cic quéc
gia khae st c6 mirc 49 chénh léch khé 16m, qudc gia
cd thu nhap cao nhét lén dén 3.891 USD trong khi
a6 quoc gia c6 thu nhp thip nhilt chi ¢b 108 USD.
Cic quoc gia cb thu nhip cao trong miu gbm co
Ukraine, Indonesia, El Slavado. Gié tri trung binh
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Béng 1: Théng ké md ta cdc bién trong mé hinh

Bién Quan sat Trung binh
cor 506 7279
gdppe 506 1138433
schoolenrollment 506 103373
economic_freedom 506 6,348
democracy 506 5926
gov_size 508 13,509
unemployment 506 7,600

P§ lgch chudn Nhé nbat Lén nhit
0,589 a7 Y
90122 108,014 3.891,038
17,902 41,048 149,951
0,663 453 7,73
1322 35 85
5878 3460 39,645
6,314 0,6 387

Nguén: Tink toin cia téc gid

cia gdppe cho thiy cae qudc gia khio sit c6 thu
nhip & mic trung binh thip theo tiéu chudn cla
World Bank.

Cubi cing, gia tri trung binh cua chi 56 ty do kinh
té 13 6,3/10 va ty do dan chu 1 5,9/10. Gia tri nay
cho théy chit hrgng khung thé ché & cac qudc gia c6
nén kinh té chuyén déi & muc trung binh kha. Tuy
vay, vin c6 mot s6 qubc gia co chét lugng thé ché
rét thép khi ma gia tri nhé nhat cda chi b ndy chi &
mirc 4,5 va 3,5.

4. Thao luin két qué thyc nghiém

Kiém dinh quan hé nhén qua Granger

Dé xéc dinh mbi quan hé nhan qua hai chiéu giira
hai bién thu nhip va tham nhiing, bai viét sit dung mé
hinh kiém dinh nhan qua Granger. Y nghifa ciia mdi
quan hé duge xéc lap théng qua mirc ¥ nghia cua
kiém dinh Wald (kiém dinh F) va cic hé s héi quy.

Bang 2 thé hién mdi quan hé nhan qua hai chiéu
giita bién cor, gdppc va gdppc" K&t qua che thiy
giira cac bién déu thn tai mdi quan hé hai chiéu véi
mic § nghia 1%. Diéu nay cho théy tham nhiing
chiu sy tac déng nghich chiéu tir thy nhap va nguoc
lai thu nhap ciing bi giam khi tham nhiing tang 1én.

Méi quan hé tuyén tinh

Bai viét sit dyng kiém dinh Hausman (1978) dé
tia chon gitra mb hinh hiu img ¢b dinh vi hidu img
ngiu nhién cia cic yéu tb khong quan st du'qc
Thue chat kiém dinh Hausman 1a xem xét ¢o ton tai
sy tuong quan gitia thanh phan sai s6 va cdc bién
giai thich hay khdng. Néu kiém dinh Hausman cho
mét két qui ¢ ¥ nghia thi mo hinh FEM phit hop
hon so véi md hinh REM. Két qué cét 1 va cbt 2 cha
théy xéc suét bac bé gia lhuyel HO vm muc y nghia
5%, ughla la céc thanh phan sai sb co trong quan
v bin giai thich. Do d6 md hinh FEM la thich hop
dé phén tich cho nghién ciu nay.

Trudc tién, tac gia tip trung phan tich méi quan
hé tuyén tinh grita thu nhap va tham rhiing & cic
quéc giaco nén kinh té chuyén d8i coa phurong trinh
(1). Két qua udc lrong hé sé hdi quy cia phuong
trinh tuyén tinh duoc trinh bay & ¢6t (1) cua Bang 3.
Tuy nhién, khi thuc hién kiém dinh phuong sai thay
dbi gifra cac dom vi chéo va tu tuong quan giira cic
quan sit trong cing don vi cho thdy mé hinh higu
(mg cb dinh xdy ra cic hién twong ndy. Vi viy, tac
gid st dung phuong phap GLS dé woc luong
phuong trinh (1) va két qua thé hién & ¢dt (3).

H¢ 56 1di quy cia bién gdppe mang diu 4m vaco
¥ nghia théng ké & mre 1%. Két qua nay hé trg cho

Bing 2: Kiém dinh quan h¢ nhin qui Granger

Bién phy thuge Bién djclap HE 56 hdi quy Constant Wald test
wor wdppe 00502+ 1,007%#» 0,0000%**
cor adppe”2 -0,0086%* * 09356+++ 0,0000==*
gdppe cor -2,5320%** 5,1041%*= 0,0000%**
edppc’2 cor -154130%++ 21,9384>*> 0,0000%**

Ghi chi: *** biéu thi cho misc y nghiu 1%
Ngudn. Tinh toan cia téc gid
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Bang 3: Méi quan h¢ giira thu nhap va tham nhiing

Bika a @ <] @ 5) ®
FEM FEM GLS GLS 28LS 2918
gdppe 0,0430%** 0,1480%  0,0133**> 0,1054%  D,0637%+* 45979+
gdppc™2 0,032007% 0,0231% £0,8128%+++
democracy 0,0151 00186 009170 0480%*e 00122 0,0698
economic_freedom 024067+ 02519%FF  .0,12d5%%* 00303 D,1858%* 02129
unemployment -0.0143 -0.0206 0,0093%+ 0,0151++ -0.0294% 0,3598+*+
schoolenrollment 00217 0,0084 20,0009 20,0016 0,0492 0.3455
gov_size 40,0208 00227 00629 00334+ 40,0203 £0,0439
constant 1,1575%*= 0,9498%%* 1,1359%+= 0,8446%+ 1,1320%%  4,4037%%+
R2 0,1600 0,1748 0,1454 0,1487
Hausman (p-vakiey 0,0188 0,0335
Wald test (p-value) ©0,0000 0,0000 0,0000 0,0600
z": “t:;"M“K“"“’" 00231 00370
Sargan-Hansen (p-value) 0,5540 03120
Quan sit 506 506 506 506 506 506
Qubc gia 46 46 46 46 46 46

Ghi chit: *, *% *** biéy thi cho mirc y nghia 10%, 5% vé 1%.

Nguén: Tinh todn ctia tdc gic

gis thuyét kinh t qudc gia tang 1én s& lam gigm
tham nhiing, do dé thu nhap tang én ciing kiém him
mite 49 tham nhing. S8 ligu thye té cho thiy tong
giai doan khdo sat mot 6 quéc gia co thu nhip ting
1én rét nhanh vi tinh trang tham nhiing giam xudng
ding ké. Ghana 12 minh chimg dién hinh cho két qua
ndy. Thu nthép binh quan & Ghana vio nim 2002 chi
& mirc 312 USD trong khi d6 chi s§ tham nhiing 12
6,1. Nhung dén nam 2012, thu nhip binh quén ciia
quéc gia ndy ting Ién 1.646 USD vi chi sé tham
nhiing giém xudng chi con 5,5. Tuong ty, thu nhip
binh quén & An DJ trong giai doan nghién ctru ting
gin 210% (tir 486 USD lén 1.503 USD) va chi s6
tham nhilng gidm tx 7,3 xudng cdn 6,4.

Nén din cht va t do Kinh t€ phan anh vai trd clia
khung thé ché trong viéc kiém soat tham nhiing. Hé
56 héi quy cila bién ty do kinh t& mang ddu 4m & tit
cé céc cot clia Bang 3 cho thiy mitc d6 tham nhiing
s& giam khi ty do kinh té ngy cng dugc cii thign
dé huong dén nén kinh # thong thoing va minh
bach. Két qua niy ciing phi hop véi cic nghién clru
trrde day cia (Saha & Gounder, 2013; Saha & cdng
s, 2009), Emerson (2006) va Sandholtz & Koetzle
(2000). Tuy nhién, két qud thye nghiém cho thiy sy
thc dong ciia bién democracy 1i khong viing. Hé sé
héi quy cia bién nén dan chu (democracy) lai khong
¥ nghia théng ké va mang déu duong & c5t (1) (2)
va (5) nhung lai ¢6 § nghia thong ké va mang diu

4m & cot (3) va (4), nghia la kin nén dén cha duge
mé rdng s& gidm duge nan tham nhiing. O céc qubc
giacd nén kinh té chuyén 4éi, khi ma chit lirong thé
ché dugc cai thign s& giop [am gidm tham nhiing
dang ké, Nguoi dan duge séng trong didu kign tr do
ngdn lun, ché d6 bau cir cong bing va ty do, moi
treomg kinh doanh théng thoang va minh bach s&
gilp tao ra mot co ché giam sat va chéng tham
nhiing cd higu qua (Mauro, 1995).

Hé sé hdi quy ciia bién govsize cho thiy khi
chinh phu gia ting chi tiéu cdng s& gilip gram tham
nhiing. K&t qua ndy cling phi hop véi nghién cim
cila Kotera & cfng su (2012). Didu niy cho thiy
mét quc gia c6 quy md chinh phit kém hon s& thic
iy mdt hé théng kiém tra, cn bing va ting cudmg
trach nhiém tir 46 gidm bt dugc tham nhiing.

Cubi cing, hé sb hdi quy cia bién unemployment
vi bién schoolenrollment d&u khéng c6 ¥ nghia
lhong k& Tuy nhién, két qué uéc lwgng GLS cho
thay khi thit nghiép tang s& lam tang tham ohiing,
Két qua ndy ciing phii hop véi ky vong va tring véi
két qua thyre nghiém cia (Saha & Gounder, 2013).

M&i quan hé phi tuyén

Két qui wdc luong cila mé hinh FEM (c6t 2) ghi
nhan s tn ta1 ciia mdi quan hé phi tuyén giita thu
nhip binh quin va tham nhiing dudi dang hinh chit
Unguoc. Ly thuyét hinh chit U nguoc ngu ¥ mirc 46
tham nhiing ting lén trong giai doan ddu nhung sau

S5 222 théng 122015

67

Kinhiehat trién




do gmm khi thu nhdp binh quin ddu nguoi ¢ cac
qudc gla ting &n. He 56 hdi quy cia bién gdppc
mang diu duong, bién gdppe binh phuong mang déu
am va déu 6 y nghia théng ké trong md hinh FEM
va GLS (c6t 2 va cdt 4) cho thiy ton tai hiéu img phi
fuyén gifta thu nhdp va tham nhing. Két qua ndy
eiing phit hyp v két qui thee nghiém cia Saha &
Gounder (2013). Didu nay cho biét tham nhiing ting
trong giai doan thu nhap binh quén thap va giam khi
thu nhip binh quin & cde qube gia chuyén ddi ting
1én. Két qua thue nghiém mét lan nita khéng dinh 1y
thuyét v& higu fmg phi tuyén gira thu nhap va tham
nhiing 13 thét su 10p tai (Dzhumashev, 2014),

Kiém tra tinh viing

Pé kiém tra md hinh ¢6 bi ni sioh va (hat s cdn
ding 2SLS, tac gia dya vio 8 xudt ctia Davidson &
MacKinnon (1993) cho dir lidu bang. Kiém dinh
Davidsen & MacKinnon véi gia thayét HO md hinh
khong xdy ra hién twong noi sinh. Két qui kiém
dinh (c8t 5 va 6) cho thdy gi4 trj p-value bang
0.0231 va 0,0370 nén ta bic bo gia hiét HO (mic ¢
nghia 5%}, nghia 14 md hinh c6 xay ra hign tugng
ndi sinh. Vi vy, st dung phuong phap 2818 vai cac
bién cdng cu 1 phi hop.

Treisman (2000) va Callup et al. (1999) cho rdng
khodng cach dia 1y clia qudc gia vt duong xich dao
¢d tuomg quan vol mire d§ phat trién kinh té (duec
do lueng bing thy nhip) do vin dé khi haa vi bénh
tdt, trong khi d6 khodng cach dia 1y khong fwong
quan dén tinh trang tham nhiing cia quéc gld Do
6, khodng cach dia Iy duge sir dung 1am bién cong
cy |4 phdt hep. Bién nay duge thu thip dua wén két
qué tinh todn cia La Porta et al. (1999). Bén canh
&6, Sachs & Warner (1997) ciing cho ring tudi tho
trung binh phédn dnh tinh trang strc khoe cong déng
Trong khi @6, tudi tho trung binh twong quan chit
ché véi mic d9 phat trién kinh té qube gia (thu nhap
binh quan) nhung ty 18 nay khing anh budng dén
mirc d tham nhing ciia quic gia. Bién nay dwoc
thu thap tir WD, Vi vdy. nghién ciu sic dung mén
khoang cach vii dudmg xich dao coa cac quéc gia
vi bién tudi tho trung binh 1am cdng cu cho bién thu
nhip dé xit Iy hién frong ndi sinh bang phuremg
phap 2SLS.

Tinh hop li ciia cac bién cong cu sit dyng trong
phuong phép 2SLS duge danh gia (héng qua thing
ké Sargan - Hansen. Kiém dinh Sargan - Hansen xdc
dinh tinh chét phi hop cia bién cong cy ding trong
mo hinh. Day la kiém dinh gi¢i han né1 sinh cua mé

hinh (overidentifying restrictions) véi gia thuyée HY
bién céng cu ld bién ngoai sinh, nghia K khong
frong quan voi sai & ciia md hinh. Vi thé, gia tri
Sargan cang lén cang tét. Kiém dinh Sargan-Hansen
cho thiy céc bién cong cu du bio 5t cho bién tn
ohap trong md hinh (p-value bing 0,5540 vi
0,3120).

Két qué uéc luong 2SLS ta1 cot (5) khéng dinh fai
vai trd cita thu nhip rong vige kiém sodt tham nhiing
trong md hinh myén tinh 14 thét su ¢ ¥ nghfa. Vi cét
(6) ciing cho thdy mdr quan hé phi tuyén gitta thy
nhap va tham nhiing 14 vimg. Két qua phan tich tinh
ving clia vdc huong cung cap bing chimg manh mé
réng thu nhdp ting 1én s& gip gidm tham nhing tai
cic quéc gia ¢6 nén kinh 1é chuyén ddi.

5. Két lugn v ham ¥ chinh sach

5.1, Két lugn

V& mue tiéu nghién cuu sy ton tal mdi quan hg
phi tuyén gifra thu nhap va mic ¢ tham nhiing, tic
gid tién hanh phan tich hé1 quy sy tic dong cla thu
nhdp binh quén dAu ngurdi clng vai khung thé ché
va yéu té kinh (& x& hoi dén tham nhitng ciia 46 quéc
gia chuyén dbi trong giai doan 2002-2012. Phat hién
thi vi céia nghién clu ndy la tdn tai hinh chit U
nguoc gitta lhu nhdp va than phiing. Phat hién ndy
khac voi cac nghién ciru trude day. Cac nghign ciu
trrde ddy cho thdy mdi quan ha tuyén tinh nghich
pitra thu nhap va tham nhiing, nghia 14 cai thién thu
nhép s& gitp han ché tham nhiing mét cich tich cue.
Tuy nhitn, két qua thue nghidm cho thiy piai dean
du eda su phat trién, thu nhip nguos dan ting lén
lai thuc diy hoat dong tham nhing nhidu hon tai cic
quéc gia chuyén d8i. Sau d6, khi nén kinh té di vio
giai doan phat tridn dn dinh thu nhip tang lén lam
gidm tham nhiing ddng ké.

5.2. G f chink sich

Dua vao két qué thue nghiém, téc g1a 44 xubt mdt
s6 giai phap gop phin kiém soat vi ham ché tinh
trang tham nhiing tai cic quéc gia co nén kinh
chuyén ¢di nhu sau:

Thir nhét, cai thién thu nhap cia gisi cong chix
uén duge xem 1 giat phap wu tién hang du. Trong
méu khdo sit cho thiy tj 1 tham nhiing luén & mite
cao taL cic quéc g1a c6 thu nhap thip. O cac quéc
gia nhy Burundi, Chad, Guinea va Tajikistan, thu
nhdp binh quan ¢hi ¢ mic dud 300 USD nhung chi
s6 tharm nhiing 14 rét cao (1ir 7,7 r& 1én). Két qua hoi
quy di cho thay thu nhdp gifp han ché tinh trang
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tham nhiing mét cach c6 ¥ nghia théng ké. Nhr vay,
bén canh viée ddy manh cac gial phap dé thiic ddy
ting trudng kinh té, vigc wu tién ngan sach thue hién
chinh sach ¢di cach luong trong khu vire cong sé la
gidi phap thiét thye trong viée chng tham nhiing.
Vi suy cho ciing, nan tham ohiing xuft phat 1) thu
hip thip trong khu vie céng, vi nhat 1 khi tién
lrong khu vuc eng cém thip hon so v&i thu nhip
khu vie tr thi vin nan tham nhiing s& con Iiép fuc
tai dién.

Thit hai, cac quéc gia cling nén xéc dinh myc tiéu
trong tam cho chuén e cl\fmg tham nhiing nhung
vin ¢im bao phat trién kinh t& d6 1a cin thi lap
mot thé ché kinh té thong thodng va minh bach.
Thiét nghi chink phi cic quéc gia nén tmg bude
hoén thién 37 tidu chi cia bdo cdo thudng nidn thé
gi61. Khi chi s6 tr do kinh 1€ dugs cai thign déng
nghfa vén viée mot qubc gia co dép tmg dirge tidu
chi vé hé théng phép ludt vi quyen s& hitu, xdy
dung duge déng tién lanh manh, thé huén sy ty do
thwong mai quéc té va cac quy dinh 13 rang s& gitp
thu hit dAu tr, tao vigc lam cho nén kinh 1. Tt do,
thu nhdp cha ngirsi din va gidi chire ting 1&n s&

Ch thich:

giam thiéu dugc tinh trang tham nhiing.

Cudi ciing, khi nén kinh té & chc quéc gia budc
vao giai dogn diu cita thod k¥ chuyén doi, tham
nhiing 6 xu huéng gia ting do khu vue tr cb xu
hurdmg dut 1ot nhim tim kiém co h6i kinh doanh cho
minh. Khi d6, mot quéc gia duwge thidt 1ap véi khun(Y
thé ché chinh try huémg dén viéc md rong nén dan
chui §& gifip ngén chin va loan trir tham nhiing hig¢u
qué hon. Dan chi & day khéng chi & bdu it tr do
va cong bfing ma con 14 van d& ty do bio chi, ty do
ngdn ludn. Pigu nay cho phep gidi truyén théng co
nhiéu co hdi hon dé cdng khai, lén 4n nhiing sai sot
cta cic @ién chirc nhim ki luat va ngin chan sy tai
difn vé& sau. Du biét ré.ng vide cal cach mot hé
Théng chinh tr nham mang lai mot nén dan ¢hd tosn
dién hon khong phai 13 didu di dang va nhanh
chong, nhung rd rang 14 06 rét cin thiét va cfip bach
wong vide giam théu va bai trir vin nan tham
nhiing. Téc gia cho ring didu niy dic bidt quan
trong 41 v&i cdc nudc dang rong gia doan chuyén
461 vi logi b6 tham nhiing khang chi 12 dé duy i
dao e x4 héi ma con mé ra nhidu co hdi phat trién
dit nuée.0
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2. Dua theo kinh t& luong ciia Wooldridge (2012); Arellano (2003)

3. Xem Wooldndge (2012) vé uéc lugng phi tuyén va diu k¥ vong cda hé sb trong méi quan hé parabol
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