JMST

TAP CHi KHOA HQC CONG NGHE HANG HAI S6 - 62 (04/2020)
JOURNAL OF MARINE SCIENCE AND TECHNOLOGY (ISSN: 1859-316X)

) UNG DUNG MO HINH VECTOR TU HOI QUY (VAR)

DPE PINH LUQNG MOI LIEN HE CUA HAI BIEN SO TANG TRUONG
VA XUAT KHAU TAI VIET NAM GIAI POAN 2000-2018
APPLYING THE VECTOR AUTOREGRESSION (VAR) MODEL TO
QUANTIFY THE RELATIONSHIP BETWEEN GROWTH AND EXPORT
VARIABLES IN VIETNAM DURING THE PERIOD FROM 2000 TO 2018

TRAN NGOQC HUNG
Khoa Kinh té, Truong Pai hoc Hang hdi Viét Nam
Email lién h¢: hungtn.ktcb@vimaru.edu.vn

Tom tit

Bai viét nham tién hanh xdc dinh mai lién hé giza
2 bién so kinh té quan trong 1a xudt khau (EX) va
tang truong (GROWTH) tai Viét Nam trén co so
diz liéu ma tac gid thu thdp tir quy I nam 2000 dén
quy 4 nam 2018. Tac gia vwng dung mo hinh VAR
dé phan tich va két qua cho thdy cé sir ton tai moi
quan hé nhan qua cia EX dén GROWTH nhung
tac ddng nguot lai tir bién GROWTH d@én EX thi
chira thuc sy ré rang. Pong thoi, xudt khdu va
ting treeng kinh té con by tde déng boi chinh cac
¢l soc cua ban than nhing bién so nay trong qua
khiz. Két qua cua bai viét la co s gop phan gitp
nha quan ly, nhitng nguwoi lam chinh sdch ciing
nhiw nha nghién ciu thdy ré dioc moi quan hé
giira hai bién so trén va tir dé ¢é cdc chinh sach
thich hop ddy manh nén kinh té ting truong ciing
nhir mé ra cac nghién cizu tiép theo.

T khoa: Vector ty hoi quy, ting triong, xudt
khdu.

Abstract

The paper aims to determine the relationship
between two important economic variables,
exports (EX) and growth (GROWTH) in Vietnam,
based on data collected by the author from the 1st
quarter of 2000 to the 4th quarter of 2018. The
author applied the VAR model for analysis and the
results showed that there is a causal relationship
of EX to GROWTH but the opposite effect from
GROWTH to EX variables is not really clear. At
the same time, exports and economic growth are
also affected by the shocks themselves in the past.
The result of the paper is a basis to help managers,
policy makers and researchers to have clear
outlook the relationship between the two variables
and thereby have appropriate policies to boost the
economy growth as well as opening up further
research.
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1. Pit van dé

Dung true bdi canh cac nudc trén toan thé gidi
déu tham gia vao céac hoat dong hop tac kinh té sau va
rong nhu hién nay thi méi quan hé gitra EX va
GROWTH la cha dé thudng xuyén duoc thao luan.
Xuét khau thuc dy cac doanh nghiép trong nuéc su
dung cac ngudn lyc tdi wu, dem lai thu nhap ngoai héi
va tir d6 kich thich nén kinh té ting truong. Bén canh
do6 khi qudc gia c6 toc do tang truong hop Iy va bén
viing sé tao diéu kién, co so vitng chic dé cac tac nhan
trong nén kinh t& nhu nha san xuét, nguoi tiéu dang,
nha ddu tu,... tin twéng va thuc hién cac hoat dong san
xuét kinh doanh déu tu tai Viét Nam tir d6 tao nén tang
gia tang gia tri EX. Hién nay c6 nhiéu cai nhin rat khac
nhau trén thé gi¢i vé mdi quan hé gitra hai bién sé kinh
té trén. Mot s6 nghién ctiu chi ra rang chi ton tai mbi
quan h¢ don chiéu tr GROWTH dén EX (Ahdi 2013,
Tahir & Khan 2015), mét s6 lai cho rang chi ton tai anh
huong ciia EX dén GROWTH (Kalaitzi 2013, Nguyén
Thanh Hai 2016) va ciing c6 quan diém cho rang ton tai
mdi quan hé nhan qua hai chiéu giita hai bién sé trén,
ciing c6 két luan 1a khong hé c6 bat ky mdi quan hé nao
gitra hai bién sb. O Viét Nam viéc nghién ctru vé van dé
nay chu yéu l1a nghién ctu mang nang dinh tinh ma
thiéu di nhitng nghién ctru mang tinh lugng hda. Nhan
thay day 1a mot van dé cap thiét nén tac gia thuc hién
bai nghién cttu nham kiém dinh méi quan hé giira hai
bién s6 kinh té do & Viét Nam, day 1a bang ching thyc
nghiém tai Viét Nam nén mang gié tri hét sic thiét thuc
va c6 ¥ nghia gitp cac bén lién quan cé cai nhin téng
quét nhat v& méi quan hé giira 2 bién sb kinh té trén va
tlr d6 6 chinh sach phu hgp ciing nhu mé ra cdc ly luan
va huéng nghién ctu tiép theo.
2. N§i dung nghién ctru
2.1. Tong quan vé phwong phdp

Khi x4c dinh twong quan vé mdi lién hé giita EX
va GROWTH duoc nhiéu tac gia thuc hién tai cac nén
kinh té khac nhau va da sé déu cho rang ton tai mi
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quan hé nhan qua c6 tac dong cung chiéu. Piéu nay
cho thay khi thuc day xuat khau gidp sir dung c6 hiéu
qua triét dé cac ngudn luc, thuc day tinh chuyén mén
hoa,... dan toi viéc sir dung cac ngudn lyc mot cach
¢6 hiéu qua, dem lai nguon ngoai héi va tir d6 tao tang
truong kinh té. Bén canh d6 khi quéc gia c6 téc do
tang truong on dinh 1a diéu kién thuan loi cho céc
chuong trinh hop tac song phwong, da phuong dé huy
dong cac ngudn luc trong va ngoai nudc mé ra nhidu
co hoi gia tang gid tri xuat khau.

Dé xét su tac dong qua lai cia mdi quan hé hai bién
s6 EX va GROWTH, tac gia 4p dung md hinh VAR
v6i phuong trinh nhu sau:

GROWTH = 0o+ Y™, c;i. GROWTHyi +
Yig o2 EXei+ i

EXi=ao+ X, a1.EXei+ Yt 02i. GDPLi+ Wi

Trong d6, GROWTH; laty I¢ tang trudng lién hoan
GDP Viét Nam trong thoi diém t, EX 14 gia tri hang
Xuit khau, w1 sai s6 ngau nhién.
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Nguén s lidu dugc téc gia tién hanh thu thap va xu ly
theo quy ndm 2000 dén nam 2018, trong d6 gia tri tong
san pham quéc nodi (GDP) dugc thu thap tir Tong cuc
thong ké, gia tri hang xuit khau thu thap tir nguon
Tong cuc Hai Quan Viét Nam.

2.2. Tong quan vé xudt khdu va ting truéng
GDP tai Viégt Nam

Yéu té rit quan trong dugc xem la dong lyc dé
gilp nén kinh té tang truong do6 1a xuat khau. Viét Nam
dd co budc chuyén bién manh mé khi thuc hién mo
hinh kinh té mé ctra tang cuong giao luu, thic day hop
tac qudc té va ting cuong xuat khau. Gia tri hang xuit
khau c6 xu huéng tang trong thoi gian qua thé hién ¢
biéu ¢ Hinh 1.

Khi xét vé dong gop cuia cac thanh phan kinh té thi
c6 trén 60% tong gié tri hang xuat khau do khéi khu
vuc kinh té ¢6 yéu té nude ngoai, phan con lai do phan
dong gop cua cac doanh nghiép trong nurdc.

Khi xét ty trong xuat khau theo co ciu caa nhom
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Khi xét vé bién dong GDP cuaa Viét Nam trong sudt
giai doan tir 2000Q1 dén 2018Q4 thi nhin chung gia
tri c6 xu hudng tang (Hinh 3).

Néu xét toc do tang truong lién hoan thi nhin
chung Viét Nam déu c6 xu huéng ting truong duong
qua mdi ky, sb lieu két qua ting truong s& dugc sir
dung dé xem xét tac dong cua gia tri xuit khau dén
tang truong kinh té (Hinh 4).

2.3. Kiém dinh tinh dirng

Vi viée sir dung kiém dinh bang Dickey-Fuller
dé xac dinh tinh dirng cua bién kinh té, véi gia thiét Ho
la chudi dir liéu khdng co tinh dung.

Bang 1 cho thay chudi sb liéu EX vd GROWTH
déu khong c6 tinh ding, véi viéc thyc hién lay gié tri
sai phan bac 1 chubi sb liéu thi déu c6 tinh ding & d6
tin cay 95%.
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2.4. Két qua mo hinh VAR

Qua qué trinh kiéu dinh d¢ tré caa md hinh VAR,
tac gia quyét dinh st dung md hinh & d6 tré 4 (Lag)
Vi cac tiéu chi st dung dua trén két qua Bang 2.

Két qua thu dugc tir kiém dinh sy 6n dinh caa md
hinh cho thdy c4c nghiém déu nam phia trong caa vong
tron don vi nén ta c6 thé noi viéc 4p dung md hinh VAR
Voi d9 tré 4 (Lag) c6 tinh 6n dinh va pha hop.

2.5. Kiém dinh Granger

Vi viéc str dung Granger nham muc dich xéac dinh
xem c4c bién s6 c6 mbi quan hé nhan qua hay khéng
va tac gia co thu duoc lai két qua Bang 4.

Nhin vao céc théng sb két qua ¢ Bang 4, ta ¢6 co
s dé noi rang véi mic y nghia 5% thi EX co anh
huéng nhan qua dén GROWTH nhung GROWTH lai
khéng c6 anh huong dén EX.
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Nguén: Téng cuc thong ké

Hinh 3. Gia trj téng sdn phdm quéc ngi GDP giai doan 2000Q1-2018Q4
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Bdng 1. Kiém dinh tinh dirng

Bién Chudi dir ligu géc Chuédi dir li¢u sai phan bac 1
GROWTH 0,4939 0,0000
EX 1,0000 0,0373

Nguén: Téng hop tir phan mém Eviews 10.
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Bdng 2. Kiém dinh dg tré cho md hinh VAR

Lag LogL LR FPE AIC SC HQ
0 -1731,956 NA 1,12e+19 49,54160 49,60584 49,56712
1 -1728,519 6,578642 1,14e+19 49,55770 49,75042 49,63425
2 -1722,809 10,60517 1,09e+19 49,50882 49,83004 49,63641
3 -1720,415 4,309375 1,14e+19 49,55471 50,00441 49,73333
4 -1690,049 | 52,92281* | 5,38e+18* | 48,80141* | 49,37959* | 49,03107*
Nguon: Tang hop tir phan mém Eviews 10
Bdng 3. Két qua md hinh VAR
Bién Dgrowth DEX
C 0,0838749392126 587112736,385
Dgrowth(-1) - 0,210066782613 88369218,186
Dgrowth(-2) -0,0138422185414 341027432,582
Dgrowth(-3) 0,0505602805014 13593504,9546
Dgrowth(-4) - 0,459706407515 232364251,298
DEX(-1) 5,67716601173e-12 - 0,0611755873961
DEX(-2) - 3,29776287935e-12 - 0,233988091722
DEX(-3) - 2,56228415925e-11 - 0,0917222712649
DEX(-4) - 5,43115461917e-11 0,696800365131

Nguon: Tang hop tir phan mém Eviews 10

Bdng 4. Két qud granger

Ho: DGROWTH khéng c6 méi quan hé
Granger voi DEX

Ho: DEX khéng c6 méi quan hé
Granger vé6i DGROWTH

Gia tri Granger 0,9773

0,0145

2.5. Thdo lugn két qud nghién ciu

Két qua thu duoc tir md hinh VAR va phan tich
ham phan g day cho ta thay:

- Téac déng cia GROWTH trong qué khir dén
GROWTH hién tai

Tur d6 thi Response of DGROWTH to
DGROWTH chiing ta c6 thé quan sat thiy GROWTH
& hién tai bi tac dong cuing chiéu véi cl séc caa chinh
yéu té nay trong qua khtr véi do tré sau 4 quy. Diéu
nay ciing cho chung ta thiy ting truong kinh té tot
trong qué khir s& gitp nén kinh té tang trueong theo &
hién tai va tac dong rd rét nhit sau 4 quy va nguoc lai.

- Tac dong ciia EX dén GROWTH

Theo db thi Response of DEX to DGROWTH cho
két qua rang gia tri xuat khau ting trong qua khir truc
d6 sé tac dong dén tang truong o giai doan hién tai sau
do tré 3 quy.

- Téc déng clia GROWTH dén EX

Theo d6 thi Response of DGROWTH to DEX cho
két qua rang, sb liéu da dugc thu thap trong giai doan
2000Q1-2018Q4 & Viét Nam thi ting truong kinh té

Nguon: Téng hop tir phan mém Eviews 10
hdu nhu khong co tac dong rd rét gi dén gia tri xuat
khau, két qua nay ciing phu hop véi két qua nhan duoc
trong kiém dinh Granger.
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Nguén: Téng hop tir phan mém Eviews 10

Hinh 5. Kiém dinh don vi
- Tdac dong cua EX trong qua khit @én EX hién tai
Theo d6 thi thu duoc Response of DEX to DEX,
chiing ta c6 thé ndi rang gia tri xuat khau ¢ hién tai
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Response of DGROWTH to DEX
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Nguén: Tang hop tir phan mém Eviews 10

Hinh 6. Impulse response to Cholesky One S.D. Innovations

chiu chi phéi boi xuat khau trong qua khi va thé hién
rd rét sau khoang thoi gian tir 2 dén 3 quy s& tac dong
nguoc chiéu nhung lai clng chiéu sau khoang thoi
gian 5 quy. Piéu nay ddng nghia véi viéc hoat dong
xuét khau cuia Viét Nam bién dong rat kho luong va
gap nhiéu khé khin do tac dong bat thuong cua nén
kinh té trong nudc ciing nhu cua thé gioi.

3. Két luan tir nghién ciru

Dé dam bao thyc hién muyc tiéu kiém dinh mdi lién
hé qua lai hai chiéu gitta EX vd GROWTH & Viét Nam
giai doan 2000Q1 dén 2018Q4, tac gia (g dung md hinh
VAR dé 1am sang t6 van dé. Qua két qua thu dwoc chira
trong giai doan khao st ton tai mi lién hé nhan qua mat
thiét cua xuat khau dén tang truong kinh té, con chiéu
nguoc lai ting truong kinh té ¢ quan hé nhan qua rat mo
nhat dén xuat khau. Tac dong cua gié tri xuat khau dén
tang truong kinh té thé hién rd rét nhat sau khoang thoi
gian 3 quy, ngoai ra mdi bién sb kinh té déu chiu tac dong
cua chinh ban than bién sé kinh té d6 trong qua khir nhur
tang truong kinh té& & hién tai cing chiéu véi tang truong
kinh té trong qué khir véi do tré 4 quy va xuit khau trong
qué khir c6 anh hudng dén xuat khiu trong giai doan hién
tai sau 3 quy.

Diéu nay ciing thé hién chién luge day manh cong
tac xuit khau caa chinh phu Viét Nam Ia hoan toan
dung dan nhim day manh téc do tang truong kinh té.
Mirc d6 dong gbp vao ting truéng GDP cua xuat khau
|4 rat 16n doi hoi chinh phu can cé bién phap ddy manh
xuit khau. Tuy nhién, gié tri xuat khiu cua Viét Nam
con tap trung vao chiéu rong ma chua chi trong phét
trién chidu sau, qua nhiéu hang héa tham dung sic lao
déng va ching ta tham gia vao khau gia céng cé gia
tri gia tdng khong cao.

Thiét nghi dé day manh xuat khau ca chiéu rong

va chiéu sau, chinh phu Viét Nam cin ting cuong
tham gia cac mdi quan hé quc té dé tang thi phan xut
khau ciing nhu ting cudng dau tu vao cac nganh co
ham luong chat xam nhu nganh cong nghiép ché bién,
ché tao, nhom hang céng nghiép nang,... Bén canh do6
cling can c6 chinh sach phu hop dé tao nén tang cho
tang truong bén ving, tao thuan loi cho cac nha dau
tu tir d6 tac dong tich cyc dén xuat khau.

Bai bao la cong b cua dé tai nghién ciru khoa hoc
cép Truong nam hoc 2019-2020: “Ung dung phirong
phdp phan tich dinh hrong theo md hinh véc-to' fir hoi
quy (VAR) dé kiém dinh moi quan hé giira xudt khdu
va tang treéng kinh té Viét Nam”.
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