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Tém tit: Trong khi xu hwéng toan cau héa va lién két kinh té quoc té khu viec ngay mét manh mé
thi Hiép héi cdc quoc gia Dong Nam A (ASEAN) Véi toc dg tang trucng kinh té cao nhat khu viee, 0
CAC hoat déng hop tdc kinh té va thwong mai Xudt nhdp khdu hang hoa ngay mot nang dong hon khong
chi trong pham vi ngi viing ASEAN ma con vdi cdc nudc lang giéng Péng A. Pé tim hiéu quy ludt va xu
hiéng cia dong hang héa van chuyén giira hai khoz kinh té trén gitra giai doan 1992-2016, trong bai
nay tdc gid sé sir dung phwong phap toan kinh té lweong- moé hlnh tur hoi quy két hop trung binh di dong
(ARIMA) dé phan tich b¢ dit li¢u tong hop va chi tiét giita 13 nén kinh té ciia Dong A va ASEAN. Muyc
tiéu ciia bai viét la tim ra cdc moi quan hé giiva cac dong hang héa thwong mai quoc té, dinh lwong mé
hinh do, va dw bdo gid tri twong lai.

Tir khéa: Dit liéu chudi thoi gian, mé hinh t hoi quy két hop trung binh di dong, Péng A, ASEAN,
dong hang hoa.

Chi sé phan logi: 3.2

Abstract: As globalization and regional economic integration becomes stronger and closer
worldwide, along with the fast growth rate of ASEAN economies, their international trade has not only
increased in the intra-region scale but also with their East Asian neighbors. In this paper, we use time
series analysis to study trading patterns between ten ASEAN countries and three neighbor countries
during 1992- 2016. By using Autoregressive Integrated Moving Average Model (ARIMA) for aggregated
data and the disaggregated data of trade value and volume among 13 economies. We aim to identify the
commaodity trade flows relationship among trading partner, propose the best fit econometrics model and
forecast the trade volume.
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Classification number: 3.2

1. Giéi thiéu

Ba muoi nim vira qua nén kinh té va
thuong mai cua khu vuc chau A chung kién
nhiéu thay doi vé chinh séch hop téc kinh té,
vé quy mo, sb lugng va chung loai hang héa
thuong mai qudc té. Cong dong kinh té
ASEAN ngay mot I6n manh trg thanh trung
tam san xuat cha yéu cho thi trudng tiéu thy
thé gidi, trong khi ba nén kinh té Pong A
khong 16 Han Quéc, Nhat Ban, Trung Qudc,
lai nam & vi tri rat gan voi ASEAN. Khi nén
kinh té Trung Qudc chuyén sang hudng tiéu

khu vuc kinh té c6 tdc do tang truong kinh té
rat cao trong thoi gian qua. Vi loi thé vé lao
dong, vi tri dia ly thuan loi, cac nuéc ASEAN
dugc cac cong ty da qudc gia (phan 16n dén tur
bong A) xay dung nha may san xuat c4c san
pham cong nghiép, may moc, dién tir, phuong
tién van tai cho toan cau [2]. Su gan giii vé
khoang cach dia 1y, vin hoa chau A tir 1au da
thuc ddy mdi quan hé hop tac kinh té qubc té
gitta Pong A va ASEAN. Ngoai ra khong thé
khong ké dén céc nd luc ngoai giao cua Chinh
phu khi ki két Hiép dinh Tu do thuong mai
gitta ASEAN va Nhat Ban (1977), Trung

thu hon 12 san xuit thi quy luat van tai hang
héa ciing thay ddi. Cu thé 13, Tran va
Takebayashi da chirng minh cho thay sb luong
dich vu tau container tuyén két néi Viét Nam
v6i Noi A tang 1én tir 27 chuyén/ tuan (1992)
Ién 58 chuyén/ tuan (2014) [1].

Cong ddng kinh t&¢ ASEAN vai tong dan
s6 khoang 600 triéu dan duoc biét dén 1a mot

Quéc (2003), Han Quéc (2005).

Céac chinh phu qudc gia trén rat nd lyc
thac day tu do, tao thuan loi thwong mai va két
ndi thong sudt voi ASEAN, noi bat la sang
kién Mot con dudng mot vanh dai caa chinh
pht Trung Quéc. Gan day c6 nhiéu nhu cau
tim hiéu vé tinh thuc tién, trién vong thuong
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mai, két néi ASEAN va Trung Quéc. Tuy
nhién, cac théng tin, nghién ciru chiéu sau tim
hiéu vé ASEAN hién nay kha mgi mé va han
ché. Viét Nam nim & nga ba két ndi ca duong
b6, sat hang hai, liéu chiing ta c6 thé tan dung
lgi thé V& dia Iy nay dé nam bét nhing co hoi
phat trién thuong mai, giao thong, co so ha
tang trong thoi gian téi hay khdng?

Muc tiéu cua bai bao 1a tim hiéu méi quan
hé gitra cac chudi thoi gian (CTG) gia tri va
khdi lwong xuit nhap khau giita hai khi kinh
té 16n Pong A va ASEAN, dé xuit va wdc
lugng md hinh kinh té lwong phi hop va du
bao gié tri- quy mé xuat nhap khau.

Noi dung bai bao gom c6 bdn phan chinh
nhu sau: 1) gidi thiéu nén kinh té hop tac giira
Pong A va ASEAN, muc dich y nghia bai bao
2) giai thich phuong phap Box-Jenkins md
hinh ARIMA, 3) két qua thuc nghiém, 4) phan
tich két qua va dinh huéng tiép theo.

2. Phwong phap Box Jenkins cho mé
hinh tu hdi quy két hop trung binh trwgt
(ARIMA)

2.1. Phwong phap Box-Jenkins cho Mo
hinh ARIMA

Mot phuong phap rat phd bién trong viéc
lap md hinh chudi thoi gian (CTG) la phuong
phap trung binh truot két hop tu hdi quy
(autoregressive integrated moving average-
ARIMA) thuong duoc goi la phuong phap
luan Box Jenkins [3]. Phuong phap nay gom
¢6 bon bude nhu sau: Budc 1) Nhan dang mo
hinh; budc 2) Uéc luong tham sd; budc 3)
Chan doan sy phi hop cua mé hinh; budc 4)
Du bao.

Nhu vay, md hinh ARIMA (p,d,q) cho
dong hang héa luu chuyén giita cac qudc gia
dugc mo ta nhu sau:

D(p)VIEXPV,"™* =0 +6(q)s, (1)

Trong d6: @(p) 1a qué trinh tu hdi quy cho
da thirc bac p; &(q) la qua trinh trung binh
truot cho da thic bac g; I 1a sb lan lay sai
phan CTG; EXPV:st la gia tri xuat khau giira
qudc gia r va quéc gia s vao nam thir t; 6o 1a
hang sd.

Tuong ty nhu vay, ta c6 thé viét phuong
trinh ARIMA cho khéi lwong hang héa xuét
khau (EXPW), nhap khau (IMPW), gié tri hang
hoa nhap khau (IMPV) gitra qudc gia r va s
vao nam t.

D(P)VEXPW,"™ =6 +6(q)e,
D(P)VIIMPV,"* =6 +6(0q)z, (2)
O(p)VIIMPW,"* =6 +6(q)e,

2.2. Dir ligu

Téc gia sir dung dit liéu thong ké caa UN-
Comtrade thong ké theo gia tri (USD) va khi
lwong (kg) theo ma hang 6 s6 hoa thdng ké
theo Hé thong Hai hoa ((HS) cua Hai quan
qudc té. He thong mé HS thuong dugc thong
ké theo hai, bon, sau s, dwa vao hai ma sé
dau, tac gia phan loai 1am tdm nhém hang héa
khac nhau.

Mot CTG & day duoc hiéu la chudi dix
lieu théng ké theo gia tri hay khéi luong trén
khoang thoi gian gilta nam 1992 va 2016 cho
tirng qubc gia Piém di - Piém dén (con goi Ia
cap OD - Origin - Destmatlon) Piém di la t6
hop cia ba nudc Pong A (Han Quoc Nhat
Ban, Trung Qudc), diém dén 1a to hop
(Brunei, Indonesia, Malaysia, Phillipines,
Singapore, Thailand, Cambodia, Lao,
Myanmar, Viét Nam). Tinh ca dong hang xuét
va nhap khau, nhu vay lan luot ching ta s& cé
tat ca 120 CTG dong hang hda cho hudng
Pong A-ASEAN.
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Hinh 1. Gia trj xuat khdu (a) va nhap khau (b) Péng A-ASEAN (ty USD).
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Hinh 2. Khéi lwong xudt khdu (a) va nhdp khau (b) Péng A-ASEAN 1992-2016 (triéu tan).

Nhin chung, hoat dong thuong mai gitra
Pong A vé6i cac nuéc ASEAN phat trién (con
goi la ASEAN-6)va Viét Nam dién ra so6i dong
hon nhiéu so véi nhém ASEAN dang phat
trién (con goi 1a CLM gém Cambodia, Lao,
Myanmar). Biéu do hinh 1 va 2 mé ta gia tri
khéi lugng xuat va nhap khau giita Pong A-
ASEAN khéac biét rd theo tung giai doan.
Trude 2006, ba nude Pong A xuat khau luong
gia tri déu nhau va Nhat Ban chiém wu thé hon
hai nuréc con lai. Sau 2006, xuat hién mirc tang
manh cua dong hang Xuat khau Trung Quéc-
ASEAN, gia tri cao gap ba lan hai nuéc con
lai. V& gia tri xuat khau giai doan 2007-20186,
nhém hang dién tor may moc (sd 7) chiém
khoang 50% tong gia tri chiéu Trung Québc
(TQ) dén Singapore, Indonesia, Thai Lan.
Riéng Viét Nam, nhém hang sé 6,7 chiém
78% tong gia tri.

Vé khéi lugng xuat khau, xem hinh 2a),
ban dau nam 1992 trung binh mdi nuéc chi
Xuat 19 triéu tAn hang hoa vao ASEAN. Trong
dong hang xuat khau TQ, TQ-Singapore c6
78% la san pham dau (nhém 3), 70% hang dén
Théai Lan la hang san xuit va thuc pham
(nhém 1 va 6). Han Qudc xuat khau sang

Indonesia, Malaysia san pham cong nghiép
(nhém 6). Khoang 70-80% khéi lwong hang
hoa xuat khau dén Singapore va Viét Nam la
san pham dau. C6 thé thay 25 nim trudc, cac
nuéc ASEAN chi yéu nhap khau san pham
dau tir Trung Québc va Han Qudc, trai lai Nhat
Ban trudce kia chi xuat khau hang san xuat, hoa
chat va nguyén vat liéu.

DPén nam 2016, TQ da xuét khau gan 137
triéu tan hang, trong d6: Chiéu TQ-Indonesia
c6 47% la hang san xuat céng nghiép; TQ-
Singapore ¢ 47% la san pham dau (dau mo,
xang) ; Thai Lan, Viét Nam c6 lan luot 76%,
73% la hang san xuat, hoa chat. Trong giai
doan 2009-2016, gan 60% khdi lwong hang
hoa nhap khau tir Viét Nam, Indonesia,
Singapore ctua Trung Qudc 1a san pham dau.

3. Két qua thwe nghiém

3.1. Kiém dinh tinh dirng, twong quan,
va nhén dang sé hang tham sé

Pé dam bao tinh ding cua CTG, tac gia
thue hién phép kiém dinh nghiém don vi bang
phép thu Augmented Dickey-Fuller (ADF)
[3]. Tac gia st dung phian mém théng ké
STATA phién ban 14.2 dé thyc hién céc phép
tinh toan. Bé kiém tra mdi tuong quan giira
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cac CTG gitra cac qudc gia, tac gia tinh h¢ sb
tuong quan dé nhan dang mdi quan h¢ nay.
Két qua 1a trong 120 CTG c¢d hé s6 tuong quan
duoc xem xét, ¢6 87 CTG dat yéu cau dé wdc
lwong bang phuong phap Box Jenkins, tic 1a
hé s6 bé hon 0.5 thé hién méi twong quan
trung binh thap vai cac CTG khac.

Trit nhdm CTG IMPW, ba nhom dix liéu
CTG khac déu khéng ding va on dinh nén
phai thyuc hién phép sai phan bac maét, hai, ba
(d=1,2,3) dé dam bao CTG c6 tinh dung. Cu
thé, d6i voi CTG EXPV, phuong an (1,2,0)
dem lai két qua t6i wu. Quy luat nay cling
tvong tuy ddi véi CTG IMPV DPong A-
ASEAN.

D6i voi nhém CTG EXPW, phuong an
(1,1,1) va (1,2,0) dem lai két qua tdi wu. Trong
khi d6 nhom CTG IMPW viéc nhan dang
(p,d,q) da dang hon va bién dbi tly theo ting
dbi tac thwong mai. DU vy, (2,1,2) va (1,2,0)
la két qua thuong xuat hién.

3.2. Chan doan sw phu hgp cia md
hinh

Tiéu chuan kiém tra su pha hop gém c6:
1) cac tham sé c6 muc ¥ nghia thong ké toi
thiéu trén 90%; 2) so sanh phuong an dem lai
gia tri AIC, BIC cao hon; 3) kiém dinh xem
xem céc phan du ude lugng tir mé hinh nay c6
tinh ngau nhién thuan tdy hay khong (thdng
qua phép thir Barlett) [3].
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Nhu vay, két qua tinh toan thuc nghiém
cho biét 87 CTG duoc chon dé udc lugng md
hinh dép tmg du ba tiéu chuan pht hop trén,
vay nén md hinh c6 thé sir dung dé du bao gia
tri va khéi lugng dong hang hoa xuét nhap
khau Dong A-ASEAN.

3.3. Du bdo CTG Péng A-Viét Nam

Trong s6 12 CTG md ta dong hang hoa
xuat nhap khau tir BPong A dén Viét Nam, chi
c6 5 CTG dat yéu cau vé tinh dung va do
trong quan thap dé wéc luong tham sb theo
mod hinh ARIMA, d6 la: EXPV Nhat Ban
(2,1,2), EXPW Han Quéc (3,2,1) va IMPW
Han Quéc (3,1,2), Nhat Ban (2,2,0) va Trung
Quéc (1,2,1).

Két qua du bao md hinh ARIMA dong
cho 3-5 nam giita Pong A va Viét Nam nhu
sau: EXPV Nhat Ban-Viét Nam (Hinh 3a) sé
tang lién tuc dat 13.7 — 15.7 ty USD. EXPW
Han Quédc s& ting manh trong khoang 9.2-
15.1 triéu tAn (Hinh 4a). Khéi luong hang cua
ca ba nuéc Pong A nhap khau tir Viét Nam
trong thoi gian toi c6 xu hudng cham lai hodc
giam manh. Tir Han Quéc, chi ting 100-200
nghin tdn/nam, tir Trung Quédc s& giam trung
binh 1 triéu tin/nam, tir Nhat Ban tir 6.8 xung
2.4 triéu tan trong ba nam tiép (xem hinh 3b,
4a,b).
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Hinh 3. So sanh két qua thuc té va dir b4do CTG EXPV Nhdt Ban (a) va IMPW Trung Quac (b).
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Hinh 4 . So sanh két qua thyc té va du bdo CTG EXPW Han Quéc (a) va IMPW Han Quadc (b)
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4. Pé xuit phuong phap dy bio cho
CTG c6 do twong quan cao

Véi nhitng cap O-D ¢6 mic do tuong
quan cao (trén 0.7), tic gia nhan thay c6 mdi
trong quan cung ting cung giam (hé s
dwong). Vi vay, chlng ta co thé dy bao gi4 tri
Xuit nhap khau cua nhitng cap O-D con lai khi
c6 théng tin vé mot cap O-D. Cu thé 1a (xem
bang 5) EXPV Han Quéc-Indonesia c6 thé
dung dé du b4o cho EXPV nam 2017 cua Han
Quéc-Singapore, Han Quéc - Théai Lan va
Trung Qudc-Indonesia.

Bdng 5. Nhitng cap OD ¢ méi tuwong quan manh.

EXPV | KRIND (krsin, krtha, cnind);
CNTHA(jpcam, jpmal, jpphi, jpsin, jptha);
KRPHI(cnmya,cnvn); KRVN(cnphi,jpvn);
KRTHA(jpind, jptha);

CNIND(cntha, jpmal);
EXPW | CNCAM (cnmya, cnphi, cnvn, jpvn)
IMPV | KRCAM (krvn, cncam, cnmya, cnvn, cnvn,

jpcam);

KRBRU (krind, krmal, krphi, krtha, cnind,
cnmal, cnsin, cntha, jpbru, jpind, jptha);
KRMAL (krsin, krtha);

JPBRU (jptha); JPIND (jpsin)

Bang 5 cting chi ra nhom CTG gia tri cd
mdi twong quan manh hon CTG khéi luong.
Noi cach khac, phuong phap udc Iugng ham
ARIMA pht hop cho CTG don bién theo khéi
luong phu hop hon.

Déi voi cac CTG gia tri xuat nhap khau
con lai, nén str dung céng cu udc luong ham
da bién (nhu Vector Autoregressive, 3SLS)
xét dén céc yéu t6 phu thudc vé dan sé quéc
gia, suc mua thi truong, khoang cach van tai,
chi phi logistics dé van chuyén. Hon thé nira
quy luat CTG xuét nhap khau con chiu tac

dong cua yéu té bat thuong khi chinh sach
qudc gia, khu vire thay doi.

5. Két luan va huwéng nghién ciru tiép

Trong bai bao tac gia da ung dung
phuong phap Box-Jenkins dé phan tich quy
luat va méi lién hé giita 120 CTG hang héa
Xuat va nhap gitra Pong A-ASEAN. Mot s6
két qua thu duoc nhu sau:

Mo hinh ARIMA don bién c6 thé ding dé
du bao gia tri va khéi luong hang hda xuat
nhap khau gitta cac nén kinh té véi do chinh
Xac cao. Binh thudng, cac CTG vé khdi luong
s& c6 do 6n dinh cao nén hoan toan c6 thé ap
dung ARIMA

Bai bao van chua dua ra mé hinh phu hop
cho nhitng CTG xay ra hién tuong twong quan
manh, tac gia dé xuat nén sir dung cac mo hinh
udc luong da bién nhu VAR, 3SLS trong
huéng nghién cau tiép.
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