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Tom tit:
ghién cieu nay tién hanh kiém dinh suw ton tai ngang gid sirc mua giita VN
N dong va doé la My, véi dir liéu chudi thoi gian vé ty gid hoi dodi, chi sé gid
tiéu dung ciia VN va My trong giai doan tir thang 01/2000 dén thang 08/2016
ciia IMF. Dya trén iing dung gidi Nobel kinh té nam 2003 ciia Clive W. J. Granger va
Robert F. Engle vé mé hinh kinh té chudi thoi gian: Cac bién sé dong lién két va di
phiong sai phu thuée tw hoi quy (md hinh ARCH). Két qud nghién ciru cho thdy ngang
gid sikc mua khéng ton tai trong thoi ky nghién ciru va ngodi yéu t6 lam phdt con nhiéu
Yéu té khdc tac dong dén ty gia USD/VND. Qua dé tac gia dwa ra mot sé6 ham y chinh
sach huong toi ndang cao nang lwc canh tranh hang hoa trong nuoc.
Tir khoa: Ngang gid sirc mua PPP, diém gay cdu triic, neo ty gid.

Abstract:

This research tests on the purchasing power parity exists between Vietnam dong and
US dollar, with time series data on the exchange rate, consumer price index of Vietnam
and the US in the period from 01/2000 to 08/2016 of IMF. Based on the application of
the Nobel Prize in economics, 2003, W. J. Clive Granger and Robert F. Engle economic
model time series: the co-linked variable and dependent allergic variance autoregression
(ARCH model). Research results show that purchasing power parity does not exist
during the research and external inflation factors are many factors affecting the USD/
VND. Through which the author gives some policy implications towards enhancing the
competitiveness of domestic goods.
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