Nghién Ctru & Trao Doi

Cac yéu t6 anh hudng dén
xuat khau thuy san cua Viét Nam
sang thi truong Nhat

THS. MAI THI CAM TU
Truong Pai hoc Kinh té - Lugt

Yéu té anh huong dén xudt khau thity san (cu thé: mdt hang cd

Nghién cueu nham phat hién va danh gia mire do tdac dong cua cac

va tom) cua VN sang thi truong Nhdt ca trong dai han va trong
ngdn han. Pong thoi, dya trén ket quda nghlen cuu, nghién curu goi y cdc
nhom giai phdp nham phat trién xudt khau thiy san VN sang thi trieong
Nhdt trong thoi gian toi.

Tir khéa: Xudt khdu thiiy sin, thi trwong Nhit, xudt khdu tom, xudt

khau ca.

1. GiGi thiéu

Thuy san la mét trong muoi
mit hang xuit khiu quan trong
cta VN. Nam 2013, kim ngach
xuat khau thiy san dat 6,7 ty USD,
ding thtr 5, chiém hon 5% trong
tong kim ngach xuit khiu cia VN
va dong gop 4% cho GDP VN.
Nhat 1a thi truong xuat khau 16n
thtr ba cia VN sau EU va My va
chiém 16,7% trong tong kim ngach
Xuat khéu thily san ciia VN. Nhat [a
qudc gia co muc tiéu thy thuy san
binh quan dau ngudi cao va la qudc
gia xuat nhap khau thity san 16n thir
hai ciia thé gidi. Do do, tiém ning
ddy manh xuét khau thiy san cia
VN sang thi truong nay 1a rat 16n.
Tuy nhién, trong thoi glan qua tbc
do tang trudng xuat khau cua VN
sang thi truong Nhat con bat 6n va
dang lo ngai. Dién hinh, toc d6 ting
truong xuat khiu nim 2004 ting
khoang 24% vé gia tri xuat khau

o v6&i ndam 2003; nam 2007, toc
do ting truong xuét khau lai giam
khoang 12% vé gié tri xuét khau so
vai 2006; nam 2009, téc do ting
trudng xuat khau lai giam khoang
10% vé gié tri xuat khau so v6i ndm
2008; nam 2013 tdc do ting truong
khoang 3,5% gia tri xudt khau so
voi nam 2012. Phat hién va danh
gia muc do tac dong cua cac yéu to
anh huong dén xuét khau thity san
cta VN sang thi truong Nhat 1a can
thiét va c6 y nghia thuc tién cao.
2. Co sé ly thuyét va phuong
phap nghién ciru
2.1. Ly thuyét cung, ciu, thuong
mai mgt nganh hang cia Raul
Rubin Krugman va Obstfed
2.1.1. Cdu nhdp khau mot
nganh hang cua mot quéc gia
Gia dinh thé gidi c6 hai quéc
gia: mot quoc gia khan hiém lua mi
(Home) va mot qudc gia du thira

lta mi (Forelgn) Gia dmh chi phi
van chuyén gura hai quéc gla nay
la khong dang ke ca hai quoc gia
co chung loai tién t¢, gia lia mi tai
moi quoc gla do cung va cau laa mi
cua moi quoc g1a quyét dinh. Tai
qudc gia khan hiém lia mi Home,
luong cau trong nue D1 16n hon
lugng cung trong nudc S1 tai mic
gia can bang trong nude 1a P1. Do
d6, qudc gia Home s& nhap khau lta
mi tir quoc gia Foreign mot luong
laID1= DI- S1.Khi gia tang tr P1
— P2, thi lugng cung trong nudc sé
tang tir S1— S2 va luong cau trong
nude giam tir D1— D2, lugng cau
nhép khau bay gio 1a s& giam tir ID1
xubng ID2 = D2 - S2. Khi gia tiép
tuc tang cao hon tr P2— Pa lugng
cung trong nudc dap ung lugng
cau trong nudc, qudc gia Home
s& khong nhap khau. Nhu vay, khi
gia ting thi luong cau trong nudc
giam, lugng cung trong nude tang
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va lugng nhap khau tir nude ngoai giam.

Goi Q@ Q14 khdi lwong cau trong nude; QHQH
14 khéi luong cung trong nudc; Q,,@,, 12 khdi luong
nhap khéu; Eg Eg : d6 co gidn clia cau trong nudc theo
gia; e¥ el 1a d6 co gian cua cung trong nudc theo gia;
entem: d6 co gidn cua cau nhap khau theo gid.

Do co gian cua cau nhap khau theo gia dugc tinh
nhu sau:

Q4 Q!
em = Ly 5 g1
Qm Qm

Theo cong thirc (1), dd co gidn cdu nhap khau theo
gid cua cua quoc gia Home cho biét su bién dong cua
luong cau nhap khau trude sy thay doi cua gia nhap
khau.

Ngoai yeu 6 gla nhap khau, Krugman va Obstfed
con cho rang cac yéu t6 khac ciing c6 anh huong dén
cau nhap khau ciia mot qudc gia dbi voi mot nganh
hang d6 la: ty gia héi doai; thu nhap ctia nudc nhap
khéu, cac chinh sach thuong mai cua nude nhéap khau
va chinh sach pha gid cia nudc xuét khau.

2.1.2. Cung xudt khau mot nganh hang ciia mot
quoc gia

Gia dinh thé gidi c6 hai qudc gia: Mot qudc gia khan
hiém lua mi (Home) va mot quoc gia du thtra lta mi
(Foreign). Gia dinh chi ph1 van chuyen gilta hai quoc
gla nay 1a khong dang ke ca ha1 quoc gia co chung loai
tién 1, gla lia mi tai mdi quoc gia do cung va cau lua
mi ctia mdi qudc gia quyét dinh. Tai quéc gia du thira
lta mi (Foreign), lugng cung trong nude S1 16n hon
lugng cau trong nude S1, gia can bang P1, lwong cung
du thura dé xuat khau 1a ES1 = S1-D1. Khi gia tang tir
P1— P2, lugng cung trong nudc tang 1én tr S1 —S2,
cau trong nude gidm tr D1— D2, lugng cung du thira
dé xuat khau tang tr ESI— ES2 = S2 - D2. Do do,
khi gid tang, lugng cung trong nudc tang va lugng cau
trong nudc giam, va luong cung du thira d¢ xuat khau
tang.

Goi QEQEkhéi luong cung tmg trong nude; Q5Q%
14 khéi Iugng cau trong nuéc; Q, Q, 1a khdi luong
xuét khau; 8585 : d6 co gidn cta cau trong nudc theo
gia; £fef: 36 co gian clia cung trong nudc theo gia; €%
£%: d0 co gian cia cung xuat khau theo gia.
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Do co gian cua cung xuat khau theo gia dugc tinh
nhu sau:

F
9 x &f +&><€d

& =
Q. Qx

(2)

Theo cong thuc (2), do co gian cung xuét khau
theo gla cua quoc gia Foreign cho biét lucmg cung
xuét khau thay d01 truge thay d6i vé gia xuat khau.

Ngoal yéu tb gla xuét khau, Krugman va Obstfed
con cho rang cac yéu to khéc c¢6 anh huong dén cung
xuét khau ctia mot qudc gia do 1a: gia trong nudc, ty
gla héi doai, kha nang san Xuét trong nudc, mire von
dAu tu cho san xuat va xuat khau, gi4 lao dong trong
nudc, gid nguyén vat liu dau vao va chinh sach
thuong mai ctia nude xuat khau.

2.2. Cac nghién ciru thyc nghiém lién quan dén
cdu nhdp khdu, cung xuat khdu mét nganh hang
giita hai hodc nhiéu quoc gia

2.2.1. Cdc nghién cuu thuc nghiém lién quan
deén cau nhap khau

Két qua nghién ctru cia cac tac gia Goldstien
va Khan (1978), Peter G Warr va Frances Wollmer
(1996), Karn va Gunawardana (1998), Everen
Erdogan Cosar (2002), Gunawardana va cong su
(2008), Djoni va cong sur (2013) d4 cho thay mic thu
nhép ctia nuéc nhap khau tic dong dwong 1én khdi
lugng nhéap khau va ty 18 giita gia nhap khau chia cho
gia thé gi6i hodc gia nhap khau trung binh ciia cac
ddi thu canh tranh ctia nudc xuét khau tic dong am
1én cau nhap khau.

Abdelhak S Senhadji va Claudio E.Montenegro
(1999), Mehrdad Zarenejad (2012), Wasif Siddiqgi va
cong su (2012), James O Bukenya va cong sur (2012),
Djoni va cong su (2013) da cho thdy gia nhap khau
tac dong 4m 1én cau nhap khau.

Everen Erdogan Cosar (2002), Gunawardana va
cong su (2008), Mehrdad Zarenejad (2012), Wasif
Siddigi va cong sy (2012), Saijd Gul va cong su
(2013) da cho thay ty gia hbi doal danh nghla ty gia
héi doai thuc tic dong am 1én cAu nhap khau.

2.2.2. Cac nghién cuu thuc nghiém lién quan
dén cung xuat khau

Két qua nghién cua cac tac gia Goldstien va Khan
(1978), Karn va Gunawardana (1998), Inka Harila
va unawardana (2006), Wong Swee Kiong va cong
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su (2010) da cho thdy khéi lugng
san xuét trong nudc va ty 1& gia
xuét khau chia cho gi4 ban trong
nudc tic dong duong 16n cung xudt
khau.

Prasad (2000), M.Faruk Aydin
(2004), Usman Haleem va cong su
(2005), Wong Swee Kiong va cong
su (2010), Safdari Mehdi va Motiee
Reza (2011), MD. Moniruzzaman
(2011) da cho thy gia xuat khau,
GDP ctia nudc xuat khau, GDP cia
nudce nhap khau co tic dong duong
1én cung xuat khau.

Ngoai ra, M.Faruk Aydin
(2004), R Rustam (2009), Safdari
Mehdi va Motiee Reza (2011) con
cho ring ty gid héi doai tac dong
am, chi phi lao dong trong nudc
tac dong Am va von dau tur cho phat
trién san xuét trong nudc tic dong
duong 1én cung xuit khau.

2.3. M6 hinh dé xudt nghién citu
xudt khdu thiiy sin ciia VN sang
thi truong Nhit

Dé tim ra cac cac yéu té anh
huong dén xuat khau thay san cua
VN sang thi truong Nhat, tac gia
két hop cac yéu t6 anh huong dén
cau nhap khau va cung khau nham
dam béo loi ich can bang cho ca
nudc xuat khdu va nudc nhap
khau. Cac yéu t6 ké thira lién quan
dén cau nhap khau 1a ty 1& gid nhap
khau chia cho gia nhap khau cua
thé gi6i hodc gia nhap khau trung
binh cua cac quoc gia la dbi thu
ctia nude xuat khau; mirc thu nhap
ctia nude nhap khau va ty gia hdi
dodi. Céc yéu 6 ké thira lién quan
dén cung xuat khau 1a: khéi luong
san xuét trong nudc; gia ban trong
nudce. Bén canh do, tac gia gid dinh
ba yéu t6 khac co anh huong dén
xuat khau thily san ciia VN sang
thi truong Nhat; do 1a: khdi lugng
san xuét thuy san ctia Nhat; dau tu
v6n cho phat trién co so ha tang (cu

thé: van tai, kho bai va thong tin
lién lac) va hiép dinh dbi tac kinh
t¢ VN — Nhat (VIEPA).

Mb hinh nghién ctru dé xuét viét
dudi dang log nham giam bét bién
do bién dong. Mo hinh nhu sau:

In QVJ, = a,+ o, InINCJ + a,
InQJ + o, InP + o, INREX + o,
InQV +a, InPV +a InCSHT + o,
VIEPA+ ¢, &)

QVJ QVJ ,QVI Khéi 1uong
xuét khau thuy san, kh01 lufong Xuat
khau ca, khéi luong xuat khau tom
cia VN sang thi truong Nhat tai
thoi diém t. INCJ: Mtrc thu nhap
binh quin diu nguodi cia ngudi
Nhit tai thoi diém t. QJ, QJ,, QJ
Khdi lugng san xuat thuy san, kh01
luong danh bt c, khdi luong nudi
t6m ctiia Nhat tai thoi diém t. P,P,
P Tyl¢ glua gla Xuét khau thuy
san gia xuét khau c4, gia xuét khau
tom tir VN chia cho gia xuit khau
trung binh thuy san, gia xuat khau
trung binh c4, gia xuat khau trung
binh tom ctia cac ddi thu canh tranh
cia VN trén thi truong Nhat tai
thoi diém t. REX: Ty gia héi doai
thuc JPY/VND tal thoi diém t. Ty
gia hdi doai thuc JPY/VND dugc
tinh bang ty gia hbi doai JPY/VND
danh nghia nhan véi ty 16 chi s gia
tieu dung (CPI)ctia Nhat chia cho
chi sb gia tiéu ding (CPI) cua VN
tai thoi diém t. QV QVﬂ, QV
Khdi lugng san xuat thuy san, kh01
luong danh bt c4, khdi luong nudi
tom ctia VN tai thoi diém t. PV,
PV,, PV_: Gia ban thuy san trong
nudc, gid ban mat hang cé trong
nudc, gid ban mat hang tom trong
nu’orc tai thoi diém t. HT; Pau tu
vén cho phat trién co sé ha tang
(cu thé: van tai, kho bai va hé thong
théng tin lién lac) tai thoi diém t.
VIEPA: Hiép dinh dbi tac thuong
mai VN — Nhat. VIEPA 1a bién gia,
nhan gia tri 0 tr nam 1988-2008;

va giatn' 1 tir nam 2009-2013.

g: phan nhidu tring.

Dau ky vong a,, a, o, > 0; o,
o, o, <0; vao,a,<>0

2.4. Phwong phdp nghién ciru

Nghién ctu st dung phuong
phap phan tich dinh lugng. Nghién
ctru st dung sb liéu thir cip theo
nam tr 1988 -2013. Dit li¢u nghién
ctru dugce thu thap tir Cuc Hai quan
Nhat, Nién giam thong ké VN,
Tdng cuc Thong ké VN, Tong cuc
Hai quan VN, Ngan hang Thé gi6i,
Bo Nong nghi¢p, Lam nghi¢p va
Thay san Nhat, Ngan hang Thé
gioi.

Véi dir ligu chudi thoi gian,
nghién ctru st dung phuong phap
kiém dinh ADF (Augemented
Dickey — Fuller test) dé xac dinh
tinh dung va xéac dinh trat tu tich
hop ciia cic bién (intergration
order). Sau khi kiém dinh tinh
dung va xac dinh trat tu tich hop,
nghién ctru st dung phuong phép
dong lién két ciia Engle-Granger
dé do luong mdi quan hé trong
dai han gitra cac bién va st dung
phuong phap mo6 hinh hi¢u chinh
sai s& (Error Correction Model —
ECM) dé do luong mdi quan hé
trong ngdn han giita cac bién.

Pham vi nghién ctru: Nghién
ctru giéi han & hai mat hang xuét
khau thity san chinh ctia VN sang
thi truong Nhat do 1a mat hang ca
va tom.

3. Két qua va thao luan
3.1 Két qua nghién ciru

3.1.1. Kiém dinh tinh dirng va
xac dinh trat tu tich hop

T két qua nghién ctru bang
la, chudi dit liéu ban dau (at level)
¢6 bién LREX va LHTV dimg &
muc ¥ nghia 1%; cac bién LINCJ,
LQVfvaLQJf dirng & murc y nghia
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Bang 1a. Két qua kiém dinh tinh dirng va xac dinh trat tw tich hop (mét hang ca)

Dt liéu ban dau

Sai phan bac 1

(at level) (at first difference) Béac
Bién - s tich  Ghichu
ong Xu hwéng ong Xu hwéng hop
Xxu hwéng xu huwéng
LQVJf -1.577206 -0.558813 -4.798815***  -5.161016 *** 1(1)
LINCJ  -3.114319*  -3231373  -3.334720*  -3.419857*  1(0) o+ "
coy
LQJf -2.493614 -3.834199* -5.450313*** -5.59097*** 1(0) nghta
LPf -2.226984 -7.488459** -3.663714* -7.341071*** 1(1) thl?pg
é
LREX  -1243701**  -3567901*  -3.689123*  -3578413*  100)  &muc
LQVf  -3.282237* 2186153  -3.774587**  -5026541**  1(0) 1/%,
5% va
LPVFf 0.286826 -2.523860 -3.921701*** -9.309254*** 1(1) 100%.
LHTV -8.387549***  -6.367093***  -4.514200*** -5.048987*** 1(0)

Ngubén: Téc gi tinh toan ttr Eview 7.0

Bang 1b . Két qua kiém dinh tinh dirng va xac dinh trat tw tich hop (mat hang tém)

Di liéu ban dau

Sai phan bac 1

5%. O sai phan bac 1 (at first
difference) tit ca cac bién déu
ding & muc y nghia 1% va
5%.

Tir két qua nghién ctu
Bang 1b, chudi dir liéu ban
dau (at level) co bién LINCJ
dimg & muc y nghia 5%; bién
LREX va LHTV dung ¢ muc
¥ nghia 1% va cac bién con lai
khong dimg. O sai phan bac 1
(at first difference) tat ca cac
bién déu dimg ¢ mirc y nghia
1% va 5%.

3.1.2. Phén tich méi quan
hé trong dai han

a. Doi voi mdt hang ca

Tir két qua udc luong md
hinh héi quy ban dau ctia mo
hinh (3), tac gia lan luot loai
bo cac bién khong co ¥ nghia
thong ké va két qua ude luong
hdi quy t6i uu nhur Bang 2a,
2b.

Sau khi chon mo6 hinh
hoi quy t6i wu, tac gia thuc
hién kiém dinh dong lién két
Johanansen  Cointegration
Test. Theo két qua Bang 2c, ca
hai kiém dinh ma Johansen va
Juselius (1990) dua ra 13 kiém

Bang 2b. Két qua kiém dinh chuan doan mé hinh

Jarque-Bera =
1.580981
Prob =0.453622

Chi square = 0.3305
Prob =0.2393

Chi square = 0.1181
Prob =0.1726

) (at level) (at first difference) Bac
Bién tich Ghi chu
. 5 hop
Khor?g Xu hwéng Khor?g Xu hwéng
xu hwéng xu huwéng
LQWJs  -2.219590 -1.624456 -5.802779**  -6.613558*** (1)
LINCJ  -3.114319**  -3.231373 -3.334720~  -3.419857*  10) "
coy
LQJs 0.289762 -2.327672 -4.333180**  -4.241779**  I(1) nghia
LPs -0.883423 -0.965650  -5.1736156**  -5.104773**  |(1) thlfflg
e
LREX  -12.43701**  -3.567901* -3.689123* -3.578413  10) & muc
LQVs -1.425889 -1.675349 -4.635471**  -4.748143***  |(1) 1/%,
5% va
LPVs 0.286826 -2.523860 -3.921701**  -9.309254*** (1) 10°% .
LHTV ~ -8.387549***  -6.367093**  -4.514200***  -5.048987***  1(0)
Ngubn: Téac gi tinh toan ttr Eview 7.0
Bang 2a. Két qua wéc lwgng mé hinh hdi quy
Dependent Variable: LQVJf
Variable Coefficient Std. Error t-Statistic Prob. Kiém dinh phan phdi
chuén
LQVf 2.394364 0.507722 4715894 0.0001
LPVf -0.697110 0.332811 -2.094609  0.0491 Kiém dinh tw twong
LHTV 0.495623 0.200115 2476694 0.0223 quan Breush — Godfrey
LREX  -0421361 0109578  -3.845297  0.0010 LM
VJEPA  -0317766  0.158159  -2.009158  0.0582 o
C 7.939829 2714473 -2.924998  0.0084 Kiém dinh phuong
sai thay doi -
. Heteroskedasticity
R-squared  0.985013 Adjusted 0.981267
R-squared
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Bang 2c. Két qua kiém dinh ddng lién két gitra Johansen Cointegration Test

Unrestricted Cointegration Rank Test (Trace)

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Trace 0.05 Hypothesized Max-Eigen 0.05
No. of CE(s)  Eigenvalue Statistic ?/I’:IIS:I Prob.** No. of CE(s)  Eigenvalue Statistic  Critical Value ~ Prob.**

None * 0.982558 97.17286 40.07757 0.0000
None * 0.982558 207.0226 95.75366 0.0000

Atmost 1* 0.826940 42.09877 33.87687 0.0042
Atmost 1* 0.826940 109.8497 69.81889 0.0000

At most 2 * 0.730327 31.45304 27.58434 0.0151
Atmost 2 * 0.730327 67.75093 47.85613 0.0003

At most 3 * 0.621041 23.28787 21.13162 0.0245
At most 3 * 0.621041 36.29789 29.79707 0.0077

At most 4 0.373841 11.23564 14.26460 0.1428
At most 4 0.373841 13.01003 15.49471 0.1144

At most 5 0.071266 1.774392 3.841466 0.1828
At most 5 0.071266  1.774392 3.841466 0.1828

Trace test indicates 4 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level

**MacKinnon-Haug-Michelis (1999) p-values

dinh vét ma tran (trace) va kiém dinh gi tri riéng cuc
dai cia ma tran (Max-Eigenvalue) déu khang dinh
tOn tai it nhat bn vécto dong tich hop ¢ mirc ¥ nghia
5%. Piéu nay chimg minh rang c6 méi quan hé dai
han manh (ddng tich hop) giita cac bién nghién ctru.

Tur két qua uéc luong Bang 2a, R-squared =
0.981267, cho biét mé hinh giai thich dugc 98,12 %
su phu thudc cta khéi luong xuit khau ca cia VN
sang thi truong Nhat do 1la LQVf, LPVf, LHTV,
LREX va VIEPA.

Bién LQVf = 2.394364, c6 ¥ nghia thong ké &
miic 1%, cho thay khéi luong dénh bt ca trong nude
cta VN tang thém 1,000 tan thi khoi luong xut khiu
ca cia VN sang thi truong Nhat ting 2,39 tan.

Bién LPVf = -0.697110, c6 y nghia théng ké &
miic 5%, cho thay gi4 ban trong nudc cé trong nudc
giam 1% thi khdi lugng xuét khau ca cia VN sang thi
truong Nhét ting 0,69 tan.

Bién LHTV = 0.495623, ¢6 y nghia thong ké &
murc 5%, cho théy dau tu von vao co so ha tﬁng, cu
thé 1a van tai, kho bai va thong tin lién lac phuc vu
cho san xuét va xuat khau trong nude cua VN ting 1
ty dong thi khdi lugng xuat khau ca cia VN sang thi
truong Nhét ting 0,49 tan.

Bién LREX = -0.421361, c6 y nghia thng ké &
mirc 1%, cho thay sy ty gia thuc JPY/VND ting mot
dong s& lam giam khdi lugng xuét khau ca cia VN
sang thi truong Nhat ting 0,42 tin.

Bién VIEPA = -0.317766, c6 ¥ nghia thong ké &

Max-eigenvalue test indicates 4 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level

**MacKinnon-Haug-Michelis (1999) p-values

murc 10%, cho théy Hiép dinh dbi tac thuong mai VN —
Nhét ké tir khi c6 hiéu luc chua c6 tac dong tich cuc dén
xuat khdu c4 cia VN sang thi truong Nhat va lam giam
khdi luvong lugng xuat khau c4 ciia VN sang thi truong
Nhat 1a 0,31 tan/nam. Diéu nay ciing dé hiéu, khi Hiép
dinh ¢6 hiéu Iyc, thué suat nhap khau ddi véi mat hang
ca sang thi truong Nhat giam nhung san phim ca VN
khé dap tmg cac tiéu chuan k¥ thuat theo yéu cau cta
Nhét hodc cac doanh nghiép xuét khau VN chua biét
cach khai thac 1o ich tir hi€p dinh.

Nhu vay trong dai han, cac yéu t6 anh hudng dén
khdi Iugng xut khiu ca cia VN sang thi trudng Nhat
lan Iuot 1a : LQVS, LPVS, LHTV, LREX va VIEPA.

Hinh 1. Cac yéu té anh hwéng dén khéi lwong xuét khau ca
cua VN sang thi trweong Nhat trong dai han

Khoilweng danh bit ca

G1a ban trongmréce

Paun tevon cho vin tai, kho biiva thong tin
lienlac

Ty gid hoi doai thuc JPY/VIND

Hiép dinh VIEPA
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Bang 3a. Két qua wéc lwgng mé hinh héi quy

Dependent Variable: LQVJs

Bang 3b.Két qua kiém dinh chuin doan mé hinh

Kiém dinh phan phdi

Jarque-Bera = 1.420168
Prob =0.491603

Chi square = 0.2716
Prob =0.1733

Chi square = 0.1925
Prob =0.1799

Variable Coefficient Std. Error t-Statistic Prob. chuan

LQVs 0225583  0.064046  3.522221  0.0021 Kiém dinh tw tuong quan
Breush — Godfrey LM

LHTV 0.238071  0.123272  1.931273  0.0677

LINCJ 0.650404  0.344936  1.885576  0.0740 Kiém dinh phuong

LPVs 0522591  0.288861  -1.809144  0.0855 sai thay doi—
Heteroskedasticity

VJEPA -0.327178  0.112648  -2.904424  0.0088

C -8.247120  8.295781  -0.994134  0.3320 Nguén: Tac gié tinh toan tir Eview 7.0

R-squared 0884557  dusted 0.855696

R-squared

b. Déi v6i mdt hang tém

Tir két qua wée luong mo hinh
hdi quy ban dau ctia mé hinh (3),
tac gia lan luot loai bo cac bién
khéng co v nghia thong ké va két
qua udc luong hdi quy i wu nhu
sau.

Sau khi chon mé hinh hdi quy
t6i wu, tac gia thuc hién kiém
dinh dong lién két Johanansen
Cointegration Test. Theo két qua
bang 3c, ca hai kiém dinh ma
Johansen va Juselius (1990) dua
ra 12 kiém dinh vét ma tran (trace)
khang dinh c6 it nhat hai vécto
dong tich hop ¢ miic y nghia 5%
va kiém dinh gi4 tri riéng cyc dai

cta ma trn (Max-Eigenvalue) déu
khing dinh ton tai it nhat mot vécto
ddng tich hop & murc § nghia 5%.
Diéu nay chimg minh rang c6 mbi
quan hé dai han manh (ddng tich
hop) gitra cac bién nghién ciru.

Tir két qua udc luong bang 3a,
R-squared = 0.856375, cho biét
mo hinh giai thich dugc 85,63%
su phu thudc cua khéi lugng Xuét
khéu t6m ctia VN sang thi truong
Nhat d6 la LINCJ, LPVs, VIEPA,
LHTV vaLQVs.

Bién LINCJ = 0.650404, c6 y
nghia théng ké ¢ mic 10%, cho
thdy mirc thu nhap binh quin dau
nguoi cua Nhat tdng thém 1 USD

thi khdi luong xuit khau tom cua
VN sang thi truong Nhat tang 0,65
thn.

Bién LPVs = - 0.522591, ¢
nghia théng ké ¢ mic 10%, cho
thay gia ban trong nudc tom trong
nude giam 1% thi khéi lugng xuat
khiu c4 ciia VN sang thi truong
Nhit tiang 0,52 tin.

Bién VIEPA =- 0.327178, ¢ ¥
nghia thong ké & mirc 1%, cho thiy
Hiép dinh ddi tac thuong mai VN
— Nhat ké tir khi ¢6 hiéu luc chua
¢ tac dong tich cuc dén xuét khau
tom ctua VN sang thi truong Nhat
va lam giam khdi luong luong xudt
khéu t6m ctia VN sang thi truong

Bang 3c. Két qua kidm dinh déng lién két Johansen

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Trace 0.05 Hypothesized Max-Eigen 0.05

No. of CE(s) Eigenvalue Statistic Critical Prob.** No. of CE(s) Eigenvalue Statistic Critical Prob.**
Value Value

None * 0.887692 130.8558 95.75366 0.0000 None * 0.887692 52.47628 40.07757 0.0013

Atmost 1 * 0.739617 78.37951 69.81889 0.0088 At most 1 0.739617 32.29446 33.87687 0.0763

At most 2 0.599760 46.08505 47.85613 0.0727 At most 2 0.599760 21.97656 27.58434 0.2216

At most 3 0.560869 24.10849 29.79707 0.1959 At most 3 0.560869 19.75096 21.13162 0.0771

At most 4 0.164410 4.357526 15.49471 0.8727 At most 4 0.164410 4.310822 14.26460 0.8252

At most 5 0.001944  0.046704 3.841466 0.8289 At most 5 0.001944 0.046704 3.841466 0.8289

Trace test indicates 2 cointegrating egn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level

**MacKinnon-Haug-Michelis (1999) p-values

level

Max-eigenvalue test indicates 1 cointegrating eqn(s) at the 0.05

Nguédn: Tac gia tinh toan tir Eview 7.0
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Hinh 2. Cac yéu t6 anh hwéng dén khéi lwgng xuat khdu tém
cua VN sang thi trwéng Nhat trong dai han

Mic thu nhap binh quan daunguoi cia Nhat
Ban

M oss
A o516
A o 220

I o .2:7

A o224

Gid ban trong mrée

Hiép dinh VIEPA

Dau twvon cho van tai, kho bii va théng tin
lienlac

Khoi lvong nudi tom

0 01 02 03 04 05 06 0.7

Nhat 14 0,32 tAn/ndm. Diéu nay ciing dé hiéu, khi Hiép
dinh c6 hiéu lyc, thué suat nhap khau dbi véi mat hang
tom sang thi truong Nhat giam nhung san pham tom
VN kho dap g céc tiéu chuan k¥ thuat theo yéu cau
cta Nhat hodc cac doanh nghiép VN chua biét cach
khai thac cac loi ich tir hi¢p dinh.

Bién LHTV = 0.238071, c6 y nghia thong ké &
mirc 10%, cho thdy mirc dau tu von ctiia Nha nudc vao
hé théng kho vén tai, kho bai va thong tin lién lac phuc
vu cho san xuét va xuat khau trong nudc cia VN ting
1 ty dong thi khéi lugng xuét khau c4 ctia VN sang thi
truong Nhat ting 0,238071 tan.

Bién LQVs =0.225583, c6 y nghia théng ké & miic
1%, cho thay khéi lwong nudi tom cia VN ting 1 tan
thi khéi lwong xut khau tom ctua VN sang thi truong
Nhat ting 0,22 tan.

Nhur vay trong dai han, cac yéu t6 anh huong dén
khéi lugng xudt khau tom ciua VN sang thi truong
Nhit lan Iuot 1a : LINCJ, LPVs, VIEPA, LHTV va
LQVs.

Bang 4a. Két qua wéc lwgng mé hinh héi quy

Dependent Variable: DLQVJf

Phdn tich cdc yéu té anh hwéng trong ngdn han

a. Doi véi mdt hang cd

Trong ngén han, két qua nghién ctru cho thiy cac hé
s0 hoi quy ¢ y nghia théng ké & mirc 5% dugc chon la
DLREX va ECT(-1).

DLREX: bién thién cua ty gia héi dodi thuc co quan
hé nguoc chiéu véi bién thién ciia khdi luong xuat
khéu c4 cua VN sang thi truong Nhat. Bién thién cua
ty gia héi doai thyc JPY/VND tang 1% thi bién thién
khdi luong xudt khiu ca ciia VN sang thi trudng Nhat
giam 0,26%.

ECT(-1) = - 0.411734: ¢6 nghia 1a gia tri bién
thién ciia khi lugng xuat khau c4 ciia VN sang thi
truong Nhat bi khur di khoang 0,411734; day cling la
murc chénh léch giita bién thién ngén han va dai han.
ECT(-1) 4m ciing cho thay su diéu chinh khdi lugng
xuét khau ca caa VN sang thi truong Nhat la do hé )
nay diéu chinh sai s.

Nhu vay, trong ngén han, khi luong xuét khiu
ca cua VN sang thi truong Nhat s€ bi tac dong boi xu
huéng bién dong ctia khdi Iuong xuét khau cé cia VN
sang thi truong Nhat ndm trude d6 va ty gia héi dodi
thuc JPY/VND.

b. Déi véi mt hang tom

Trong ngén han, két qua nghién ctru cho thay cac hé
s6 hdi quy c¢6 y nghia théng ké & mirc 10% duoc chon
la DLINCJ, DLQVs, DLHTV, murc y nghia 5% dugc
chon l1a DLPVs va mtrc y nghia 1% la ECT(-1).

Bién DLPVs = -0.747896: véi mirc y nghia 5%,
bién thién cta gia ban trong nudc tom c6 mdi quan hé
nguoc chidu véi bién thién cta khdi lugng xuat khau
tom ciia VN sang thi truong Nhat. Bién thién cua gia
ban trong nudc tom ting 1% thi bién thién khdi luong
xudt khau tom ciua VN sang thi truong Nhét giam

Bang 4b. Két qua kiém dinh chudn doan mé hinh

Variable Coefficient Std. Error t-Statistic Prob. Kidm dinh phan ohéi chua Jarque-Bera = 0.274217
iém dinh phan phdi chuan Prob =0 871876
DLQVf 0.422450 0.284056 1.487206 0.1534 " -
Kiém dinh tw twong quan . _
DLREX -0.002640 0.001113 -2.373026 0.0283 Breush — Godfrey LM ghl sqtaaé?2—40-7116
rob =0.
DLPVf 0.114748 0.281472 0.407672 0.6881
VJEPA -0.122820 0.085833 -1.430916 0.1687
Kiém dinh phuwong sai thay )
ECT(-1 -0.411734 1742 -2.3634 .02 z =
CTen 0 3 0 06 363493 0.0289 dbi — Heteroskedasticity Chi scluare 04135
c -0.208340 0179996  -1.157471 0.2614 Prob =0.3463
Adjusted A e iz PRI
R-squared 0.485948 R-squared 0.350671 Nguon: Téac gia tinh toan tir Eview 7.0
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Bang 5a. Két qua wéc lwgng mé hinh héi quy

Dependent Variable: DLQVJs

Variable Coefficient Std. Error t-Statistic Prob.
DLQVs 0.299875 0.164767 1.819993 0.0854
DLPVs -0.747896 0.345279 -2.166062  0.0440
DLHTV 0.280089 0.156261 1.792439 0.0899
DLINCJ 0.656398 0.354234 1.853010 0.0803
VJEPA -0.041268 0.075720 -0.545002  0.5924
ECT(-1) -0.713949 0.245474 -2.908457  0.0094
C 0.004562 0.053664 0.085014 0.9332
R-squared 0.506028 RAdJ“S‘ed 0.341371
-squared
74,7%.

Bién DLINCJ = 0.656398: V6i mirc y nghia 10%,
bién thién cua muc thu nhap binh quan dau nguoi cua
Nhat c6 mdi quan hé ddng chiéu vé6i bién thién cua khdi
lugng xuét khau tom ciia VN sang thi trudng Nhat. Bién
thién ctia mirc thu nhap binh quan dau ngudi ciia Nhat
tang 1% thi khi lwong xuét khau thity san ciia VN sang
thi truong Nhat tang 65,6%.

Bién DLQVs = 0.299875: Vi mirc ¥ nghia 10%,
bién thién cua khdi lugng nudi tom cia VN ¢ mbi quan
h¢ ddng chiéu vai bién thién ciia khdi lugng xuat khau
tom cua VN sang thi truong Nhat. Bién thién cta khdi
lugng nudi tom cta VN ting 1% thi khi luong xuét
khau tom ctia VN sang thi truong Nhat ting 29,9%.

Bién DLHTV = 0.280089: Vi mitc y nghia 10%,
bién thién cua mirc d6 dau tu von vao hé théng van
tai, kho bai va thong tin lién lac c6 mdi quan hé dong
chiéu véi bién thién cia khdi lugng xuét khau tom cia
VN sang thi truong Nhat. Bién thién ciia mic dau tu
von vao hé théng van tai, kho bai va thong tin lién lac
tang 1% thi khéi luong xuat khau tém ctia VN sang thi
truong Nhat tang 0,28%.

ECT(-1) = - 0.713949: c6 nghia la gia tri bién thién
cta khéi luong xuat khau tom ciia VN sang thi trudng
Nhat bi khtr di 0,713949; day cling 1a mtrc chénh 1¢ch
gitra bién thién ngan han va dai han. ECT(-1) 4m ciing
cho thay sy diéu chinh khi lugng xuét khau tom ctia
VN sang thi truong Nhat 1a do hé s6 nay didu chinh sai
6.

Nhu vay, trong ngin han, khdi luong xuét khau tom

PHAT TRIEN & HQI NHAP S6 20 (30) - Thang 01-02/2015

Bang 5b. Kiém dinh chuin doan mé hinh

Kiém dinh phan phéi
chuan

Jarque-Bera = 1.875394
Prob =0.391528

Kiém dinh tu twong
quan Breush Godfrey
LM

Chi square = 0.8845
Prob =0.8268

Kiém dinh phuong
sai thay ddi
Heteroskedasticity

Chi square = 0.9752
Prob =0.9595

cua VN sang thi truong Nhat s€ bi tac dong bdi xu
hudng bién dong cua khdi luong xuét khau tom cta
VN sang thi truong Nhat nam trudce do, gia ban trong
nudc tom, mic thu nhap binh quan dau nguoi cia
Nhat, khdi lugng nudi tom va mirc du tur von vao hé
thong vén tai, kho bai va hé thong thong tin lién lac.
4. Két luan va ggi y chinh sach

4.1. Két lugn

Bai viét da phat hién va danh gia mirc do tac dong
cta cac yéu t anh huong dén xuét khau thay san
(mat hang ca va tom) cua VN sang thi truong Nhat
trong thoi gian qua. Mo hinh gidi thich dugc 98,12%
ddi voi mat hang ca va 85, 63% ddi voi mat hang tom
su phu thudc cua khéi luong xut khau ca, tom cua
VN sang thi trudng Nhat vao cac yéu to sau:

Mt la, khéi luong danh bt ca va khdi luong nuéi
tom cua VN tac dong duwong 1én khdi lugng xuét
khau ca, tom c4 trong ngin han va dai han. Mirc do
tac dong cta khdi luong danh bit ca cua VN trong
dai han 1a 2,94; khdi luong nuoi tom ctia VN trong
dai han 1a 0,22 va trong ngén han 1a 0,29.

Hai la, gia ban trong nudc ca, tom cua VN tac
dong am 1én khéi luong xuét khau cé, tom ca trong
dai han va ngan han. Mirc do tic dong clia gia ban
trong nudc ca trong dai han 1a 0,69; mirc d6 tac dong
cua gia ban trong nudc tom trong dai han l1a 0,52 va
trong ngan han 13 0,74.

Ba la, mitrc &6 dau tu von vao co so ha tang cho san
xuét va xuit khau (cu thé van tai, kho bai va thong tin
lién lac) tac dong duong 1én khdi lwong xuat khau c4,
tom ca trong dai han va ngén han. Muc d6 tac dong
ctia dau tu von vao co so ha ting cho san xut va xuét
khau d6i v6i mat hang ca trong dai han 1a 0,49; Muc
do6 tac dong cua d4u tu von vao co sé ha téng cho san
xuét va xuat khau d6i voi mat hang tom trong dai han
140,23 va trong ngén han 13 0,28.
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Bon la, ty gia hdi doai thuc JPY/
VND tac dong 4m 1én khéi luong
xuét khau ca ca trong dai han 1a
0,31 va trong ngan han 13 0,0026.

Ném I, hiép dinh déi tac kinh
t& VN — Nhat tic dong am lén khdi
luong xuét khau ca, tom trong dai
han. Murc d6 tac dong ciia hi¢p dinh
dbi tac kinh t& VN — Nhat ddi véi
mat hang ca trong dai han la 0,31
va dbi voi mat hang tom 14 0,32.

Sau la, mic thu nhap binh quan
dAu ngudi ciia Nhat tac dong duong
1én khoi lugng xuat khau tom trong
dai han la 6,9 va trong ngén han la
0,65.

4.2. Goi y chinh sach

Dé phat trién xuat khau thuy san
(ca, tom) cua VN sang thi truong
Nhat trong thoi gian toi nham duy
tri 6n dinh va gia ting thi phan cia
VN trén thi truong Nhat, VN can
tap trung vao cac nhom giai phap
chinh nhu sau:

Thir nhat, phét trién danh bét,
nudi trong thily san phuc vu xudt
khau theo hudng bén vimg.

Thir hai, nang cao nang luc
canh tranh vé gia

Thit ba, ting cudng dau tw von
vao co s ha tﬁng dac biét 1a van
tai, kho bai va thong tin lién lac dé
hd trg cho phat trién san xuat va
xuét khau.

Thit tw, chinh sach 6n dinh ty
gia hdi doai

Thit ndm, nang cao chit lugng
thay san xudt khau dép tmg cac
tiéu chuan vé an toan thyc pham
va céac quy dinh khéc cta hi€p dinh
dbi tac kinh t& VN — Nhat.

Thir sdu, ddy manh xuc tién
thuong mai vao thi truong Nhat@®
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