NghiénCru& TraoDoi

Tac dong cua dau tu tryc ti€ép nudc ngoati,
chi ti€u cua chinh phu, mat do dan so va ty gia
do1 voi xuat khau Viét Nam

LE HOANG PHONG
Truong Dai hoc Luat TR.HCM
PANG THI BACH VAN
Trudng Pai hoc Kinh té TR.HCM
Nhdn bai: 24103/2017 — Duyét dang: 25/07/2017

Tom tit
uc dich cia nghién ciru nay la nham phdn tich tic déng ciia mét s6 nhan
M 16 dén xudt khau ciia VN trong giai doan 19862015 nhu: dau tir truc tiép
nuwrée ngoai, chi tiéu cua Chinh phu, mdt do dan $6 Va ty gid. Trén co so
m0 hinh da bién, bang cach tiép cdan md hinh phan phoz dé tré tw hoi quy (Autoregresswe
Distributed Lag: ARDL) nhém tac gid kiém dinh moi quan hé dong lién két (LK) giita
Cac bién véi kiém dinh bound test va tinh toan tac dong dai han cua cac bién. Bén canh,
md hinh UECM-ARDL dugc sir dung dé danh gié Cac tac dong ngan han. Két qua thuec
nghlem cho thdy trong dai han, su bién dong cua xudt khau ciia N duwoc giai thich boi
su bién dong cua Cac bién: 1y gia, dau tw trirc tzep nude ngoai, mdt do dan so va chi tiéu
tiéu ding cudi cing ciia chinh phii. Chiing déu cé tic dong mét céach tich cuwe va ¢é y
nghia thong ké dén xudt khau ciia VN. Thong qua két qua nghién ciru, bai viét dé xudt
mét vai khuyén nghi chinh sach xudt khdu ciia VN trong thoi gian tdi.
Tir khéa: Xudt khdu, bound test, mé hinh ARDL, UECM-ARDL.

Abstract

The main purpose of this paper is to evaluate impacts of some variables such as foreign
direct investment, government final consumption, population density, and exchange
rate on the export of Vietnam over the period of 1986-2015. Based on the utilization of
Autoregressive Distributed Lag (ARDL) approach, using multivariate model, the authors
test the cointegrations among the variables by the bound test method in order to measure
long-term effects of the determinants. Besides, the Unrestricted Error Correction Model
based on ARDL approach is used for assessing short-term effects. Empirical evidence
indicates that the volatility of Vietnams exportation is explained by the variables: the
exchange rate, foreign direct investment, population density and government final
consumption in the long term. They all have statistically significant positive impacts on
Vietnam § exportation. From the study findings, the paper also suggest few solutions to
enhance the export policies of Vietham.
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