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TOM TAT

Trong nhiing ndm géan day, ca phé [a lubn mot trong 10 nganh hang xuét khdu hang dau cla Viét
Nam vdi ty trong cao trong téng kim ngach xuat khdu néng sén clia cd nudc. Nam 2020, nén kinh
té clia ca thé gidi phai hiing chiu anh hudng ndng né cutia dai dich Covid-19. Nhu la mét két qua
tat yéu, hoat déng xudt khdu ca phé clia Viet Nam ciing khéng tranh khéi nhiing tén that do su sut
gidm vé nhu cau trén thi trudng thé gidi. Vi vay, viéc tim ra cac giai phap dé day manh hoat dong
xudt khdu ca phé co thé dugc xem nhu nhiing quan tdm hang dau clia cac nha chinh séch. Nghién
clu nay dugc thuc hién véi muc tiéu la tim ra cac yéu to dnh hudng dén xuat khau ca phé Viet Nam
giai doan 2008 — 2020. Qua d6, c6 thé tim dugc dinh hudng ding dan, ndm bat ducc co hdi, nang
cao dugc nang luc canh tranh cho doanh nghiép trong nudc va tan dung dugc thé manh thic ddy
xuét khau ca phé Viét Nam. Bang cach két hop phuong phép tinh va dong trong cadc mé hinh héi
quy cho di liéu bang nhu mé hinh héi quy gop (Pooled OLS), mé hinh tac dong ¢é dinh (FEM),
mo hinh tadc dong ngdu nhién (REM), mo hinh binh phuong téi thi€u téng quét kha thi (FGLS) va
moé hinh mé men téng quét hé théng (SGMM), nghién clu da chiing té dugc moé hinh mé men
téng quat hé théng (SGMM) c6 két qua tot nhat trong viéc tim ra cac nhan td chinh, cling nhu dnh
hudng ctia chiing dén xuét khdu ca phé ctia Viét Nam. Bén canh viéc phat hién dugc tac dong tich
cuc clia bién tré [én san luang xudt khau ca phé hién tai ctia Viét Nam, cac két qua nghién ctu con
cho thay cac gid thuyét vé anh hudng ky vong clia cac bién trong mé hinh nhu khodng cach vé dia
ly, ti gia héi dodi, dan s6 gop hau nhu déu thoa man. Tu do dua ra nhimg khuyén nghi cho cac t6
chuc quén ly, doanh nghiép cuing ngudi néng dan nham thic ddy luang ca phé xuat khau, nang
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GIGI THIEU

Viét Nam la nudc diing hai trén thé gii vé xudt khiu
ca phé chi sau Brazil. Trong thoi ky phat trién, qua
trinh trao ddi gitia cdc quéc gia ngay cang dugc ddy
manh, ca phé 1a mit hang xuit khdu c6 gid tri cao dugc
coi 1a mot thé manh cua Viét Nam. Hoat dong sin
xudt di kém véi xudt khdu ca phé dap ting dugc nhu
cdu cao tii trong nudc, tao cong an viéc lam, ndng cao
chitlugng doi s6ng cho ngudi nong dan. Xudtkhiu ca
phé la nguon dong luc gitp Viét Nam khai thac t6i da
nhiing loi thé vé diéu kién khi hiu, tai nguyén, ngudén
nhén lyc.

V6i nhiéu co hoi d€ phat huy 191 thé so sanh, mé rong
thi phin quéc té nhung nhiing ndm gan déy, hoat
dong xudt khdu mat hang ndéng san tai Viét Nam lai
gap nhiéu kho khin. Ly do cht yéu vi trinh d¢ sdn
xuit clia ngudi dan chua cao dan dén chit lugng cling
chua du dép ung, kinh nghiém trong qua trinh xuit
khéu sang cdc quoc gia d6i tac con 1é thudc khd nhiéu
vao thi truong thé gidi cht yéu thién vé mang ca phé

tho. Véy van dé€ cdn quan tdm hién nay la cach thic
d€ d4y manh xudt khéu san phidm trong thdi gian tdi,
dac biét la xuat kh&u nhiing mat hang néng san cht
luc nhu ca phé.

Bai viét nay tap trung nghién ctiu hoat dong xuat khiu
ca phé ctia Viét Nam véi cac d6i tac chinh la 25 nuGe
nhép khiu ca phé ma HS 0901, gom cdc nudc: Al-
geria, Ue, B, Trung Qudc, Ecuador, Ai Cap, Phap,
Puc, An Do, Indonesia, Y, Nhat Ban, Malaysia, Mex-
ico, Ha Lan, Philippines, Ba Lan, B6 Pao Nha, Han
Qudc, Nga, Nam Phi, Tay Ban Nha, Thai Lan, Anh,
My trong giai doan 2008 - 2020 va xac dinh cac yéu td
anh hudng.

Nghién ctiu dugc tién hanh dya trén ca hai phuong
phép 1a: phuong phdp nghién ctiu dinh tinh va
phuong phdp nghién ctiu dinh lugng. Nghién ctiu
dinh tinh: st dung trén co s& ké thita cac nghién
ctiu thyc nghiém trong va ngoai nudc. Nghién ctiu
dinh lugng: st dung phuong phap théng ké mo ta,
phuong phép so sanh va phuong phap héi quy dii liéu
bang trén phan mém STATA dé xac dinh miic d¢ dnh

Trich ddn bai bdo nay: Uyén VT L, Duyén N T, Giang TN T, Nguyén V N T, Tudn N L, Y&n P N. Cac yéu té
anh huéng dén xuat khau ca phé Viét Nam giai doan 2008 - 2020. Sci. Tech. Dev. J. - Eco. Law Manag.;
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hudng cta tiing yéu t6 dén kim ngach xuét khiu ca
phé & Viét Nam, bao gém ca m6 hinh tinh va mo hinh
dong.

KHUNG LY THUYET

Khung ly thuyét

Ly thuyét lgi thé so sdnh

Theo ly thuyét 1gi thé ctia tac gid D. Ricardo 6ng cho
rdng méi qudc gia sé c6 nhiing 1gi thé riéng khi tham
gia thuong mai, bat ké n6 co lgi thé tuyét déi c6 hiéu
qua hon hay néng sudt cao hon hodc bi kém 1¢i thé so
v6i cdc nuGe khac trong san xudt moi san phdm?”

Mo hinh Heckscher-Ohlin“dugc ra mét vao nam 1933
trong tdc phdm ctia 2 6ng “Méu dich lién viing va miu
dich qudc t& két luan rang thuong mai quc t€ dugc
quyét dinh bdi su khac biét gitia cdc yéu t6 nguon luc.
Gidng nhu ly thuyét cta Ricardo, ly thuyét H-O cho
ring thuong mai tu do sé mang lai l¢i ich, va cho ring
nguyén nhin cla thuong mai chinh la canh tranh vé

1»

gid ca hang héa

Ly thuyét chi phi co héi ciia G. Haberler

Ly thuyét chi phi co hoi ctia téc gia Gottfried Haberler
cho rang dé tao ra san phdm hang héa, bén canh lao
dong con 6 rit nhiéu yéu t§ sén xudt khac chdng han
nhu von, dat dai, cong nghé... Va ban than lao dong
la khong dong nhét, gitia cac lao dong v6i nhau co sy
khéc biét 16n vé kinh nghiém, trinh d6 chuyén mon
roi sau d6 méi la nang sudt lao dong”

Ly thuyét loi thé canh tranh quéc gia Michael
Porter

Ly thuyét khai thaclgi thé canh tranh quéc gia dua vao
su tuong tc cac yéu to trong moi trudng kinh doanh.
Kha nang canh tranh phu thudc vao ning luc sing tao
dé nang cao nang sut. Ly thuyét chi ra rang cdc qudc
gia khac nhau sé c¢6 ning lyc canh tranh khac nhau.
Lgi thé canh tranh quéc gia dugc thé hién & 4 nhém
yéu td: diéu kién cac yéu t6 san xudt; diéu kién vé clu;
cdc nganh céng nghiép ho trg va cé lién quan; chién
lugc, co cdu va miic do canh tranh ctia nganh”

M6 hinh luc hdp dan trong thuong mai quéc
té (Ly thuyét vé luc hdp dan trong TMQT ciia
J. Tinbergen)

Trong ly thuyét lyc hdp dan da dua ra gid dinh ring
lu6ng thuong mai gitia hai nudc phu thudc vao quy
mo ctia hai nén kinh t€ tinh theo GDP, d6 giau c6 tinh
theo GDP/ngudi va khoang cach dia ly gitta hai quoc
gia - thudng dugc tinh theo khoang cach giia 2 thu
do ctia 2 quéc gia. N6i cach khac, ly thuyét trong luc
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vé thuong mai dya trén ba nhom yéu t6: (i) nhom cac
nhén t6 anh hudng dén cung ctia nudc xudt khiu bao
gbém quy mo6 dén s6 va quy mo nén kinh té€ (GDP);
(ii) nhém nhan 6 dnh hudng dén cdu ctia nudc nhép
kh&u bao gdbm quy mo nén kinh té (GDP), quy mo dan
s6; (iii) nhom cac nhén t6 khac bao gébm khoang cach
gitia hai qudc gia, cac chinh sich quan Iy hodc khuyén
khich xuft khdu/nh4p khdu. Ca ba nhém nhén t6 déu
6 vai tro rdt quan trong trong hoat dong trao déi, luu
thong hang hoa gitia cac qudc gia, viia ¢6 hut (nude
nhép khiu) vita ddy (nude xudt khiu) gitip qud trinh
luu thong hang héa dién ra nhanh chéng va hiéu qua
hon. Mo hinh dugc ra mat 1an dau ndm 1962 bdi Jan
Tinbergen. M6 hinh Iy thuyét co ban ctia hai nén kinh
t€ A va B dugc biéu dién theo cong thiic sau:

MA*MB
= — %

G
Dig @

Fap
Trong do:
F: Trao d6i thuong mai gitia 2 nudc
G: Hé 56 hdp dan
M: Quy mo6 thuong mai ctia nuéc do
D: Khoang cich gitta 2 nuéc A va B
Léy logarit co s6 tu nhién hai vé ctia phuong trinh (1),
ta co:
In(F)= B1 + B2In(My) + B3In(Mp) - B4In(Dap)
=B1 + B2In(GDPy,) + B3In(GDP3) - B4ln(Dy4p) (2)
V6i m6 hinh nghién ctGu (2), nhiéu yéu t6 khac
thudng dugc dua vao mo hinh dé1am ting tinh toan
dién ctia mé hinh ly thuyét.

Céac nghién cttu lién quan

Co rét nhiéu nghién ctiu vé cac van dé lién quan dén
xuit khiu ndi chung, xuit khiu ca phé néi riéng da
dugc thuc hién ¢ nhiéu qudc gia trén thé gisi. Uysal,
0., & Mohamoud, A. S. (2018)2 da xic dinh va do
ludng yéu t6 tic dong dén gid hang héa xuit khau 7
quéc gia Dong Phi va dé xult cac giai phap kha thi
dé cai thién hoat dong xuét khiu & Dong Phi. Két
qué cho théy luc lugng lao dong, cong nghiép hda,
dau tu truc tiép nudc ngoai va ty gid hdi dodi ¢ tac
dong tich cyc dén gia tri xust khdu. Mat khéc, lam
phit c6 tac dong khong tot dén hoat dong xuit khiu
trong khi GDP ting trudng la bién s6 duy nhat khong
anh hudng ctia cic nudc Pong Phi. Ghebreyesus, T.
(2015)3 d3 nghién ctu nhiing yéu t6 anh huéng téi
lugng ca phé xuit khiu cta Ethiopia giai doan 1981
- 2011. St dung m6 hinh VAR, ECM va kiém dinh
quan hé nhin qua Granger d€ xac dinh tic dong cua
cdc bién doc 1ap t6i lugng ca phé xudt khiu. Yéu t6
nhu gid xuft khau thuc té, san lugng trong nudc, co
s& ha tdng hé trg, san lugng thé giGi ¢é anh hudng
t6i san lugng xudt khiu va 6 ma& nén kinh té chi dnh
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hudng t6i san lugng xudt khiu cta Ethiopia trong dai
han, yéu t6 ty gid héi dodi khong c6 y nghia théng ké
trong nghién ctiu. Tuy nhién, khi sii dung mé hinh
stia 161, nghién ctu ctia Hussein, H. B. (2015 )4 cling
vé san lugng ca phé xuat khiu cta Ethiopia nhung di
liéu dugc m& rong hon giai doan 1965 - 2005 cho thay
ngudn cung ca phé Ethiopia trong ngdn han dugc xac
dinh bdi ty gid hoi dodi thuc té, dong vn nudc ngoai
vao, thu nhép thuc té va thdi han thuong mai. V€ lau
dai, gid c6 do co gian cao nhung trong ngin han gia
c6 do co gian thdp. Nghién ctu cta Inayah, 1., Ok-
taviani, R., & Daryanto, H. K. (2015)° vé cac yéu té
anh hudng xuét khéu tiéu ctia Indonesia ra thi trudng
qudc té véi phuong phép nghién ctiu héi quy di liéu
bang, két hgp: PLS, FEM, REM thong qua nguén di
liéu thu cip 2002 - 2014 cho th&y GDP binh quéin diu
ngudi ctia quéc gia nhép khiu, khoang cich kinh té,
gid xudt khiu, ty gid héi dodi thyc va viéc tham gia
FTA déu c6 dnh hudng t6i san lugng xudt khiu. Ad-
hikari, A., Sekhon, M. K., ¢ Kaur, M. (2016)° da
nghién ctiu yéu t6 tac dong dén xudt khiu gao ctia An
Do giai doan 1980 - 1981 dén 2012 - 2013 di cic ddi
tac. Thong qua di liéu chubi thoi gian thi cdp va mo
hinh héi quy boi bang OLS trén EViews tim ra dugc
su dnh hudng cua gia xuit khiu, lugng gao tiéu thu
trong nudc, gia xudt khiu gao trung binh thé gidi va
ty gia hoi dodi. Theo d6 nghién ctiu ctia Feng, L. X., &
Fei, X. L. (2019)7 tim ra mtc d6 anh huéng clia cic
yéu t6 dén miic xudt khdu gao Trung Qudc sang cic
d6i tac thuong mai sau khi gia nhip WTO bing mé
hinh héi quy dii liéu bang thong qua di liéu thi cdp
ti 2001 - 2014 b6 sung thém cac yéu t6 tdc dong khac
t6i lugng xudt khéu 13 téng sin phdm quéc noi cua
quéc gia nhép khéu, thu nhép binh quan dau ngusi ¢
Trung Qudc, san lugng san xudt, téng san phdm qudc
ndi ¢ Trung Qudc, dan s6 Trung Qudc va thu nhap
binh quan diu ngudi ctia qudc gia nhép khiu.

& Viét Nam, Tho, N. H. (2013)% da thong qua mod
hinh trong luc do ludng va xdc dinh cac yéu t6 tac
dong dén xuit khdu ctia Viét Nam sang thi trudng 40
qudc gia trong giai doan 1995 - 2011. Két qua nghién
ctiu da chi ra raing GDP Viét Nam, GDP quéc gia nhap
kh&u, chi phi vin chuyén thong qua khoang cach dia
ly, FDI ctia Viét Nam c6 tdc dong dén ludng xudt khiu
Viét Nam, tti d6 d€ xudt nhiing hudng di, cai thién
cho xudt kh&u ctia Viét Nam. Tiép ndi viéc nghién
ctiu vé gia xuat kh&u ca phé,Thinh, P. T. N. (2020)°
theo mo hinh trong luc hip dan da tim ra nhiing yéu
t6 anh hudng dén xuét khiu ca phé tai Viét Nam giai
doan 2008 - 2018. Két qua nghién ctiu chi ra PGDP
g0p ctia VN va nudc nhap khiu, dan s6 gop ctia VN va
nudc nhap khiu, dién tich ddt ndong nghiép ctia VN, ty
gid hoi dodi ctia VND véi dong tién nudc nhap khiu,

FTA, khoang cich dia ly 13 nhiing yéu t6 tdc dong dén
xudt khiu ca phé tai Viét Nam. Cung chung viéc st
dung mo hinh trong lyc hip din lam nén tang, m&
réong hon vé nguédn dit liéu thi cép giai doan 2000 -
2018 va 1 vai dit liéu thd cép giai doan 2019 dén 6
thang dau ndm 2020 cho 1 bién khéc Thu, V. T. C.
(2020) 1% @ tim hiéu vé cac yéu t6 anh hudng va hoat
dong xudt khiu ca phé nudc ta sang thi trudng bao
gom 30 qudc gia nhép khiu ca phé Viét Nam két hop
mo hinh héi quy ¢6 dinh FEM vao viéc gidi thich cac
yéu t6 dnh hudng dén kim ngach xudt khiu ca phé
ctia Viét Nam. Két qué thu 13 GDP ctia quéc gia nhép
khéu, san lugng san xudt ctia Viét Nam, san lugng
nhap khiu ctia cdc qudc gia nhép khiu, gid trung binh
xuit khiu ca phé thé gidi, ty gia hoi dodi thyc gitta
VND so vé6i dong tién qudc gia nhap khiu c6 dnh
hudng, tuy nhién khoang cach dialy hay tham gia FTA
theo m6 hinh déu khong c6 y nghia. Nguyén, T. L. G.,
Vii, D. L., Cam, T. H., & Lé, N. T. (2020)'! di dung
mo hinh trong lyc hdp dan dé xdc dinh va phan tich
céc yéu t6 anh hudng dén kim ngach xudt khiu gao
ctia Viét Nam sang cac nuéc ASEAN + 3 (ASEAN -
Nhat Ban - Han Qudc - Trung Qudc). Két qua nghién
ctiu cho thdy ring GDP ctia Viét Nam; dién tich thu
hoach lta & Viét Nam; khoang cach dia ly gitia hai
qudc gia; GDP cua cac nude nhap khiu; dan s6 nude
nhép khiu; ty gid hoi dodi ciia nude nhép khiu; va
WTO la nhiing yéu t6 dinh lugng c6 anh hudng dén
téng gid tri xudt khiu gao Viét Nam. Ngoai cic yéu
t6 dinh lugng, cic tac gid con chi ra cac yéu t6 dinh
tinh thé hién tuong quan gitia kim ngach xudt khiu
gao va chinh sich ctia Chinh pht; chit lugng, gid ctia
gao xudt khiu, co s& ha tang, cong nghé, ngudn lao
dong cung céc yéu t6 phi thué quan va thué quan ctia
cac nudc nhép khiu.

Nhu vay, cac nghién ctiu di trudc da phén nao giai
dap dugc cau hoi la cic yéu t6 anh hudng dén kim
ngach xufit khau ca phé tai Viét Nam va cdc nuéc bing
cac phuong phap nhu: sii dung mé hinh VAR, ECM,
hoi quy boi bang OLS dua trén moé hinh trong Iuc hip
dan... Tuy nhién, véi miic do hiéu biét ctia nhom tac
gia thi van chua c6 nghién ctiu nao xac dinh ro rang va
toan dién (do mot s6 han ché cia mo hinh) vé sy anh
hudng ctia cac yéu t6 anh hudng dén kim ngach xuét
kh#u ca phé tai Viét Nam. Véi muc tiéu xdc dinh day
du va chi tiét hon cac tic dong, nghién cttu nay van
dugc tién hanh bang cach van dung ly thuyét mo hinh

trong luc hip din nhu trong*1°

vao viéc gidi thich sy
anh hudng cta cc bién trong m6 hinh. Tuy nhién,
viéc u6c lugng cdc mo hinh dugce thyc hién theo ca
hai phuong phép tinh va dong d€ dem lai btic tranh
toan dién hon vé cac yéu t6. Tl d6 tim ra dugc dinh
hudéng dung din, dua ra nhiing khuyén nghi phu hgp.

3869



Tap chi Phdt trién Khoa hoc va Céng nghé - Phat trién Khoa hoc va Céng nghé 2022, 6(4):3867-3886

PHUGONG PHAP NGHIEN CUU

Nghién citu dinh tinh

Bai nghién ctiu sti dung ngudn di liéu thit cdp cta
Viét Nam va 25 nudc déi tac trong giai doan tit 2008 -
2020 it cac nguén dang tin cay nhu World Bank, UN
Comtrade, Téng cuc thong ké Viét Nam. Tu d6 tién
hanh phan tich va xac dinh mo hinh dya trén ly thuyét
tit mo hinh trong luc hdp dan dugc néu ¢ muc 2.1 céc
bién dugc lya chon phai thoa 3 yéu té:

+ Céc yéu t6 tic ddong dén cung (nudc xuit khiu - Viét
Nam): GDP va PO. Su doi dao tu ban dugc thé hién
qua GDP va quy mo lao dong, quy mo san xudt dugc
thé€ hién qua PO.

+ Céc yéu t6 tdc dong dén clu (nudc nhap khiu):
GDP, ER va PO. Su doi dao tu ban dugc thé hién qua
GDP va quy mo thi trudng va kha nang tiéu thu san
phdm dugc thé hién qua PO, ty gid héi doai dai dién
gid ban san phdm t6i qudc gia dé.

+ Cac yéu t6 can trd, hip dan: DI, FTA. Khoang cach
chinh la yéu t6 can trd trong giao thuong thuong mai,
chi phi van chuyén cang 16n véi khoang céch cang xa.
FTA 1a mét bién gia, 1a yéu t6 hdp dan vu dai vdi ca 2
bén xudt khu va nhép khiu.

K¢ thita nhiing nghién ctiu di trudc, nhom tac gia da
st dung phuong phap phén tich hoi quy don bién véi
dit liéu mot chiéu d€ c6 thé kiém dinh tit ca cac gia
thuyét da cong tuyén va phuong sai sai s6 thay déi c6
thé c6 trong md hinh gitia cac thanh t6 ctia moé hinh
v6i nhau va gitta cac gia tri xudt khau t6i cdc quoc gia
v6i Viét Nam.

GDP binh quin dau ngusi gop chia Viét Nam va
qudc gia nhap khdu (GDP;;) dai dién cho ca thu nhép
ctia ngudi tiéu dung (tac dong dén cdu) va sy doi dao
ctia nuGe xudt khiu (tdc ddong dén cung). Su gia ting
ctia GDP ¢6 thé sé lam gia ting ca cung va cdu cua
quéc gia. GDP ctia qudc gia nhédp khéu 16n cho thiy
nhu cdu mua sam va nhép hang héa ting. St dung
ngudn dii liéu tit Worldbank theo don vi ngan USD,
bién GDP binh quén d4u ngudi gop da dugc tinh toan
bang tich cia GDP binh quan diu ngudi gitta Viét
Nam va nudc xudt khdu. Véiky vong GDP gop c6 tac
dong cung chiéu t6i xudt khdu ctia ca phé Viét Nam
nhu két qu ctia cic nghién ctiu>1>13, gia thuyét thi
nhét cia nghién ctiu nay la:

H;: GDP ¢6 tic dong cung chiéu dén xuit khiu ca
phé ctia Viét Nam (+)

Dan s6 gop giiia Viét Nam va qudc gia nhap khiu
(PO;j;) dai dién cho quy md thi trudng va luc lugng
lao dong. Su gia ting d4n s6 c6 thé lam gia ting ca
cung va ciu. Viét Nam c6 lgi thé vé ngudén nhén cong
ré va luc lugng lao dong doi dao nén khi dén s6 ting
thilugng cung ting dan dén xudt khiu ting. Cling véi
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ngudn di liéu tit Worldbank theo don vi triéu nguoi,
bién dan s6 gop da dugc tinh todn bang tich ctia dan
s6 gitia Viét Nam va nudc xuét khiu. Véiky vong dan
$6 gop c6 tdc dong cung chiéu vé6i xudt khdu ca phé
clia Viét Nam nhu két qua ctia cac nghién ctiu>1213,
gia thuyét thi hai cia nghién ctiu nay la:

Hj: PO c6 tac dong cling chiéu dén xuét khiu ca phé
ctia Viét Nam (+)

Khoang cach dia ly giiia Viét Nam va cic qudc gia
nhép khiu (D];) anh hudng dén thoi gian, cudce phi
van chuyén va chit lugng ctia hang héa, dic biét cac
mat hang ndéng san. Cudc phi van chuyén cao khi
khodng cach xa lam gidm tinh canh tranh cta hang
hoéa xuit khiu so véi cic nudc xuit khau canh tranh
khac. St dung nguén di liéu ti Timaanddate.com
theo don vi km, v6i ky vong khoang cach dia ly anh
hudng ngugc chiéu véi xuit khiu ca phé ctia Viét Nam
nhu két qua ctia cic nghién ctiu>8%14-17
nghién ctiu thi ba la:

H;: DI ¢6 tac dong ngugc chiéu dén xuét khdu ca phé
ctia Viét Nam (-)

Dién tich dit trong ca phé cta Viét Nam (LA;) dai
dién kha ning san xuit ctia qudc gia. Dién tich dét

, gia thuyét

ndng nghiép tang dan dén dién tich dat trong ca phé
tang, chiing t6 kha ning san xuét hang hoa xudt khiu
ciing ting. Tu nguon di liéu ti Tong cuc thong ké
Viét Nam theo don vi nghin ha, véi ky vong dién tich
dat nong nghiép ctia Viét Nam ¢ tac dong ciing chiéu
dén xudt khiu ca phé ctia Viét Nam nhu két qua ctia
céc nghién ctu >4, gia thiét nghién ctu thi tu la:
Hy: LA ¢6 tac dong cung chiéu dén xuét khiu ca phé
cuia Viét Nam (+)

Ty gia hdi dodi cia VND véi dong ti€n qudc gia
nhap khdu (ER;;) c6 téc dong tich cuc t6i xudt khdu va
tiéu cuc t6i nhép khiu khi ty gia hoi dodi ting, dong
tién Viét Nam bi mdt gia. Nguogc lai, khi ty gid hoi
dodi gidam, dong tién Viét Nam 1én gia, tdc dong tich
cyc dén nhép khiu va tiéu cyc dén xudt khiu. Tu
ngudn di liéu ttt IMF theo don vi VND/dongtien, vé6i
ky vong bién ty gia hoi dodi ¢ tac dong cung chiéu
véi xudt khiu ca phé ctia Viét Nam nhu két qua cta
cdc nghién cu?-4>131718 g3 thiét thd nim trong
nghién ciu:

Hs: ER c6 téc dong cung chiéu dén xuét khiu ca phé
cuia Viét Nam (+)

Bién gia FTA bao gom viéc gidm thué sudt hodc loai
bod cdc rao can thuong mai, din dén gidm gid hang
nhép khdu. Mé rong thuong mai ciing dan dén thay
d6i gia trong nudc bang cach xudt khiu san phdm dua
trén 1¢i thé so sdnh. St dung nguén di liéu tii trung-
tamwto.vn, voi ky vong bién gia FTA c6 tic dong cung
chiéu dén v6i xuét khiu ca phé cta Viét Nam nhu
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két qu ctia cac nghién ctiu®-1%13, gia thiét cudi cling
trong nghién ctiu:
Hg: FTA 6 téc ddng cung chiéu dén xudt khiu ca phé

ctia Viét Nam (+)

Nghién ctru dinh luong

Nghién ctiu stt dung cic md hinh héi quy gop (Pooled
OLS), m6 hinh tac dong c6 dinh (FEM), mé hinh téc
dong ngiu nhién (REM), m6 hinh binh phuong t8i
thiéu t6ng quat kha thi (FGLS) va m6 hinh mémen
téng quat hé thong (SGMM) dé thuc hién héi quy déi
véi bo di liéu di kém 13 céc kiém dinh d€ xem xét
thudc tinh dii liéu nhu: Kiém dinh nghiém don vi cho
di liéu bang (PURT), kiém dinh lya chon moé hinh
phu hop, kiém dinh hé s6 tuong quan, tu tuong quan,
da cong tuyén va phuong sai sai s6 thay d6i dé€ xac
dinh mo hinh véi két qua t6i uu nhét.

Phuong phdp uéc luogng héi quy gép Pooled
OLS

Pooled OLS 1a mé hinh dii liéu chéo hay con dugc goi
la mo hinh héi quy di liéu gop, day la phuong phap
dugc st dung rong rii nhét d€ u6c lugng cic tham s6
trong phuong trinh héi quy, do ludng vai tro ctia cac
bién gidi thich, bo qua sy thay d6i vé mit thoi gian,
phén tt. D€ t8i thiéu hda tdng binh phuong phén du
(RSS).

Tham s6 ¢ trong mo6 hinh cho tét ¢ don vi chéo déu
nhu nhau. M6 hinh OLS cho thdy mtic tic dong ctia
bién doc lap dén bién phu thudc bo qua bién déc trung
theo don vi chéo. Tuy nhién, viéc dii liéu chéo va dit
liéu chudi thoi gian dong nhit 1a hiém xay ra trong
thuc té, anh huéng dén két qua lam cho mo hinh bi
chéch, khong hiéu qua. Do d6 can phai sti dung thém
cong cu khéac 1a md hinh FEM va REM.

M6 hinh Pooled OLS cho dit liéu tinh:

In(EX;) = Bo + B1In(GDP;) + B2In(PO;) +
B3In(LA;) + B4In(DL;) + BsIn(ERy) + BeFTA + &;
M6 hinh Pooled OLS cho dii liéu dong:

In(EX;;) = Bo + Biln(EXj;—1) + B2In(GDP;) +
B3In(PO;) + Baln(LA;) + BsIn(DI;) + Bsln(ER;) +
ﬁ7FTA + &t

Trong do sai s6 €;; dai dién cho cac yéu t6 khong quan
sat dugc khdc nhau gitia cac déi tugng va thay déi theo
thoi gian.

Mé hinh tdc déng cé dinh (FEM)

Mo6“hinh FEM khédc phuc nhugc diém ctia OLS, két
hop su khdc nhau gitta cic cip quan sat chéo bing
viéc cho hé s6 chin thay d6i. Khi cac don vi chéo
dugc quan sat khong dong nhat, FEM dugc st dung
dé phan anh tac dong ctia bién giai thich dén bién phu

thudc c6 tinh ddc trung riéng cta tting don vi chéo,
giup gidm thiéu sai sot ki thudt néu bo sét nhiing bién
doc lap trong mo hinh. Tuy nhién, cic bién khong
thay d6i theo thoi gian sé bi loai bo khoi mo hinh
FEM. M6 hinh ctia nghién ctiu dugc trinh bay nhu
sau:”

In(EX;) = a9 + PB(In(GDP;) + BIn(PO;) +
B3In(LA;) + B4In(DI) + BsIn(ER;) + BFTA + a
+ €

Trong “do sai s6 ctia cac d6i tugng dugc chia lam hai
thanh phan:”

o;: “dai dién cho cac yéu t6 khong quan sat dugc, khac
nhau gitia cic d6i tugng va khong thay d6i theo thoi
gian”

gjr: “dai dién cho cic yéu t6 khong quan sit dugc,
khéc nhau gitta cic d6i tugng va thay déi theo thoi
gian”

Va trong mo6 hinh ¢6 Cov(a;, x;) # 0

M6 hinh FEM c6 su phdi hgp khic nhau trong cac
quan séat chéo nhdm t6i thiéu nhiing sai s6t ky thuét
néu bo s6t nhiing bién doc 14p can thiét trong md
hinh. Ngoai ra, khi stt dung FEM c6 thé xdy ra hién
tugng da cong tuyén, dong thoi khoang cach dialy la
nhiing bién khong thay ddi theo thoi gian sé dugc loai
bo.

M6 hinh tdc déng ngdu nhién (REM)

Mo hinh REM tuong td mo6 hinh FEM, nhiing tic
dong khong thé xac dinh khi quan sét dit liéu chéo
hodc dii liéu chudi thdi gian sé duge xac dinh va do
ludng. Gid tri hé s6 chin la ngau nhién. REM dic biét
thich hgp khi cac quan sat chéo dugc lua chon mot
cdch ngiu nhién tit moét quin thé 16n hon. Véi REM,
céc hé s6 goc khong dai theo thoi gian va déi tugng
chéo sé tao thanh sy khac biét gitta cdc hé s6 chidn ctia
tiing don vi chéo. M6 hinh REM cuia nghién ctiu dugc
trinh bay nhu sau:

In(EX;r) = B1In(GDPy) + B2In(PO;;) + B3In(LA;) +
B4In(DI;) + BsIn(ER;;) + BFTA + o + €

vl € = o + Uy

Trong do:

ou: Hé s6 chin chung cho tit ca cac don vi chéo, khong
thay ddi theo thoi gian

€2 Sai s0 phiic hgp

o;: Phan anh anh huéng cta phén ti thd i, khong
thay ddi theo thoi gian

ujr: Sai s6 khong tuong quan 14n nhau gitia cac déi
tugng va khong tuong quan véi gia tri o;

Va trong mo6 hinh cé Cov(a;, x;;) =0

REM la cho phép xdc dinh, do luong nhiing tic dong
khong thé dugc xdc dinh va do ludng khi stt dung di
liéu chéo hodc dii liéu theo thdoi gian.
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M6 hinh binh phuong téi thiéu téng qudt kha
thi (FGLS)

Feasible generalized least squares hay con goi 1a mo
hinh udc lugng binh phuong t6i thiéu tdng quat kha
thi 1a mo6 hinh dé€ cai thién tinh trang phuong sai sai
s6 thay d6i. Trong FGLS, viéc lap mo hinh tién hanh
theo hai giai doan: moé hinh dugc udc tinh béi OLS
hodc mot cong cu udc lugng nhat quan (nhung khong
hiéu qua) khéc va phan con lai dugce st dung dé xay
dung mot cong cu ubc lugng nhit quan clia ma tran
hiép phuong sai.

Trong nhiéu b dii liéu chéo, phuong sai cho mdi bang
la khac nhau. Thong thudng cic di liéu vé qudc gia
sé co sy thay d6i vé ty 1é. Mo hinh phuong sai dugc
chi dinh béng cdch bao gdm tuy chon bang diéu khién
(phuong sai thay d6i), dugc gia dinh

ol 0 ... 0
0 o3 ... 0
o=|.
0 0 o2l
Mé hinh SGMM

Déi voi mot vai vin dé kinh té khong dugc gidi quyét
mot cach thoa ddng trong cac nghién ciu di trudc boi
hién tugng néi sinh. Nam 1991, Arellano va Bond da
dé nghi st dung m6 hinh GMM sai phan (DGMM)
ttic la tit mo hinh géc sang mo hinh sai phan bac nhét
di kém cac bién gidi thich la bién tré cta bién phu
thudc . Hinh thiic l4y sai phan nhim loai bé tuong
quan ctia bién giai thich v6i phan du, giai quyét van dé
ndi sinh. Pén nam 1998 Blundell va Bond da chiing
minh viéc bién tré Y, _; hodc Y;_, véi t khong qué 16n
c6 mdi tuong quan cao vdi bién phu thudc Y, lam cho
DGMM khoéng dt manh d€ mo6 hinh ¢6 d6 tin cay 16n.
Nhim khic phuc van dé do ca 2 dé xudt 1 hé hai mo
hinh: GMM co ban va DGMM %°.

M6 hinh System GMM (SGMM) véi bién cong cu 1a
cdc bién ndi sinh va sai phan cta cic bién tré ctia bién
ndi sinh, cac bién ngoai sinh sé dugc dua vao phan
khong dugc cong cu (IV OLS).

Bién cong cu thudng dugc dung nhu mot giai phap
cho vin dé bién ndi sinh hoi quy, phuong phap nay c6
thé gitp ta dat dugc cac tham s6 hoi quy hop ly. Tuy
nhién, v6i nhiing moé hinh kinh t€ nhu cac mo6 hinh
c6 tinh Cung - Cau sé luon chifa cac hé phuong trinh
dong thaoi, thuong ludn cé ndi sinh — endogeneity.

Vi thé viéc xéc dinh dugc cac bién cong cu dugc coi la
bai todn t6i uu ciia mod hinh GMM. V6i mdt ma tran X
(N x k) vamot ma tran Z (N x 1), 1bién cong cu ta xdc
dinh dugc moét b | cac moment, phuong phap nay sé
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xem moi phuong trinh moment 13 m¢t moment mau
va dugc ubc lugng biang cach 14y trung binh trén N.
Udc lugng cho phuong phép GMM c6 bién cong cu
sé phai thoa diéu kién hé s6 udc lugng ctia mod hinh
GMM st dung bién cong cu ¢ gid tri trung binh theo
N béng khong.

KET QUA VA THAO LUAN

Két qua

Théng ké mé ta cta cdc bién

T6ng s6 bién ctia m6 hinh 13 7 bién (1 bién phu thudc
va 6 bién doc lap), téng s6 quan sat 1a 325 (nghién ctiu
dugc thuc hién véi 25 nude x 13 ndm = 325 bién quan
sat) thé hién chi tiét thong qua Bang 1.

Bién InER c6 d¢ léch chudn cao la 2,529034. Diéu nay
cho thdy bién nay c6 bién dong kha manh, cé nghia
rdng sy chénh léch cdc bién quan sit trong bién InER
s0 v6i trung binh ctia bién la kha cao.

Ngoai ra cac bién InEX, InDI, InLA, FTA c6é d¢ léch
chuén rét thip, c6 nghia ring sy chénh léch cic bién
quan sét trong cac bién InEX, InDI, InLA, FTA so véi
trung binh clia cac bién nay la rat thap.

Theo Bang 2 ta thiy dugc muc y nghia tuong quan
ctia kiém dinh Pearson duy nhét & vi tri FTA 1a 16n
hon 10% vay FTA khong c6 tuong quan véi san lugng
xudt khdu ca phé dugc xét dén. Nhiing bién con lai
déu c6 tuong quan véi bién phu thudc thdéa man diéu
kién.

Kiém dinh nghiém don vi ditliéu bang (PURT)
Kiém dinh tinh diing LLC cho phép théi gian T nho
hon khi ma s6 lugng N ngay cang gia tang va sé xac
dinh tiém can khi /N/T—0 tuong ing vdi di liéu cha
bai nghién ctiu, khi ma Viét Nam dang ngay cang m&
rong thuong mai véi thé gisi cung v6i d6 chu ky kinh
t€ lai luon ludn bién dong. Két qué kiém dinh tinh
duing (tai Phu luc ban ddy du) ddi véi cac bién duge
téng hgp nhu sau:

Xem xét gia tri pvalue dugc trinh bay trong Bang 3, ta
nhén théy céc gid trji déu nho hon 0.05. Vay tit két qua
trén ta dua ra két ludn di liéu sau khi ldy In da thoa
man diéu kién diing.

M6 hinh dir liéu bang tinh

a. Mo hinh hoéi quy vé6i Pooled OLS, FEM, REM

Sau khi phén tich di liéu véi cdc md hinh hoi quy
Pooled OLS, FEM, REM (1an lugt tai Phu luc ban day
du), két qua chi tiét dugc trinh bay trong Bang 4.
Thong qua két qué kiém dinh tai m6 hinh FEM (tai
Phu luc ban ddy dua) va mé hinh REM (tai Phu luc
ban ddy du) ta nhan théy ca 2 m6 hinh déu c6 y nghia
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Bang 1: Théng ké mé ta cac bién

Céc bién S8 quan sat Trung binh D9 léch chuin Gia trinho nhdt  Gid tri 16n nhét
cong
InEX 325 17,77442 1,016274 14,66765 20,03411
InPGDP 325 3,288086 1,157415 0,1377826 5,177572
InDI 325 8.,13547 0,7342068 6,898412 9,779763
InER 325 7,914401 2,529034 0,4317824 10,45707
InPO 325 8,776493 1,220552 6,814075 11,8302
InLA 325 6,426157 0,1060051 6,215008 6,544775
FTA 325 0,2030769 0,4029096 0 1
Bang 2: Théng ké mé ta cac bién
InEX InPGDP InDI InER InPO InLA FTA
InEX 1,0000
InPGDP 0,4899 1,0000
(0,0000)
InDI 0,0999 0,3861 1,0000
(0,0721) (0.0000)
InER 0,2136 0,5246 0,5572 1,0000
(0,0001) (0,0000) (0,0000)
InPO 0,1147 -0,3666 -0,3809 -0,4032 1,0000
(0,0388) (0,0000) (0,0000) (0,0000)
InLA 0,1553 0,2976 0,0000 0,0025 0,0524 1,0000
(0,0050) (0,0000) (1,0000) (0,9647) (0,3460)
FTA 0,0618 0,0429 -0,3546 -0,3305 0,4147 0,0916 1,0000
(0,2667) (0,4411) (0,0000) (0,0000) (0,0000) (0,0992)

Trong ddu () la gid tri xdc sudt (p-value). Nguon: Két qud nghién ciiu

Bang 3: Tong hgp gia tri kiém dinh tinh diting ctia cac bién

Bién
InEX
InPGDP
InER
InPO

InLA

Gi4 tri kiém dinh

-5,8120

-13,8269
-12,8735
-21,0658

-32,3045

P value
0,000
0,000
0,000
0,000

0,000

Nguon: Két qud nghién ciiu
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Bang 4: Tong hgp két qua héi quy Pooled OLS, FEM, REM cho mé hinh tinh

BIEN POC LAP POOLED OLS

InPGDP 0,5446292
(0,000)

InPO 0,2932458
(0,000)

InLA -0,4586156
(0,328)

InDI -0,0450306
(0,562)

InER 0,0193885
(0,43)

Hé s6 chin 16,59605
(0,000)

Hé s6 R? 0,3438

FEM REM
0,6088334 0,3130289
(0,002) (0,015)
-4,49168 0,1225063
(0,000) (0,410)
2,255945 0,3957391
(0,001) (0,419)
} -0,0499861
(0,852)
-0,6395432 0,0391758
(0,003) (0,615)
45,7578 13,25241
(0,000) (0,001)
0,1934 0,3718

Trong ddu () la gid tri xdc sudt (p-value).
Nguoén: Két qud nghién ciiu

Bang 5: Kiém dinh Hausman test véi mé hinh tinh

Kiém dinh Hausman: HO: Khéc biét gitia cic hé s6
khong c6 tinh hé thong

Chi2(4) = (b - B)’[(Vb - VB)A(-1)] (b - B) = 30,46

Prob > chi2 = 0,0000 (Vb - VB khong xic dinh duong)

Nguén: Két qud nghién citu

thong ké véi pvalue=0 hay n6i cich khéc ¢a 2 mé hinh
déu t6t hon Pooled OLS.

Két qua & Bang 5 cho thdy moé hinh FEM 14 t6t hon
so v6i mo hinh REM. Véy khi phén tich vé cac yéu t6
dnh hudng dén xudt khiu ca phé cta Viét Nam ching
ta nén tiép cin theo phuong phdp FEM.

Bang 6: Kiém dinh da cdng tuyén véi dit liéu

Bién VIF 1/VIF

InER 1,81 0,552736
InPGDP 1,68 0,596111
InDI 1,53 0,653918
InPO 1,31 0,763361
InLA 1,16 0,861260

Trung binh VIF 1,50

Nguoén: Két qud nghién ciiu

Két qua kiém dinh da cong tuyén dugc trinh bay chi
tiét trong Bang 6 cho thdy cac hé s6 VIF déu < 2. Do
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d6, mo hinh khong c6 da cong tuyén. Tiép tuc tién
hanh kiém dinh ty tuong quan, két qua dugc trinh
bay chi tiét trong Bang 7.

Bang 7: Kiém dinh Wooldridge véi dii liéu

Kiém dinh Wooldridge cho tu tuong quan trong dii liéu
bang
Hy: Khong c6 tu tuong quan béc 1

F(1,24)=4,687
Prob > F = 0,0405

Nguodn: Két qud nghién citu

V6i gid tri pvalue < 5% ta nhén thdy mo hinh c¢6 hién
tugng tu tuong quan. Tiép tuc thyc hién kiém dinh
phuong sai sai s6 thay d6i c6 dugc két nhu trong
Bang 8.

Bang 8: Kiém dinh Breusch - Pagan / Cook - Weisberg
véidirliéu

Kiém dinh Breusch — Pagan/ Cook - Weisberg cho
phuong sai sai s6 thay d6i

Hy: Phuong sai khong d6i

Bién: céc gia tri udc lugng cta InEX

chi2(1) = 0,04
Prob > chi2 = 0,8470

Ngudn: Két qua nghién ciiu

V6i kiém dinh ta két luan moé hinh OLS khong c6 hién
tugng phuong sai sai s6 thay d6i.
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Bang 9: Kiém dinh Breusch and Pagan Lagrangian véi
dit liéu

Kiém dinh nhan ti Lagrange Breusch - Pangan cho céc
tac dong ngau nhién

InEX[QG, t] = Xb + u[QG] + e[QG,t]
Két qué udc lugng :

Var sd = sqrt(Var)
InEX1,0328121,016274
E 0,17738560,421171
U 0,6052280,777964

Kiém dinh: Var(u) = 0
chibar2(01) = 984,87
Prob > chibar2 = 0,0000

Nguon: Két qud nghién ciiu

V6i gid tri kiém dinh & Bang 9, ta két ludn mo hinh
REM c6 hién tugng phuong sai sai s6 thay d6i.

Béang 10: Kiém dinh Wald

Kiém dinh Wald hiéu chinh cho phuong sai sai s6 thay
d6i theo nhom trong mo6 hinh FEM

Hp: sigma(i)2 = sigma2 véi moi i
chi2(25) = 2039,07
Prob > chi2 = 0,0000

Nguon: Két qud nghién ciiu

Vé6i gid tri ki€ém dinh ¢ Bang 10, ta cling két ludn mo
hinh FEM c6 hién tugng phuong sai sai s6 thay déi.
V6i muc tiéu khic phuc khuyét tat cia mo hinh nhim
thu dugc két qua 6n dinh hon, hai mé hinh: FGLS va
SGMM tiép tuc dugc tién hanh trong nghién ctiu nay.
b. M6 hinh FGLS va m6 hinh SGMM

Két qua udc lugng ctia cdc m6 hinh FGLS va SGMM
cho thdy m6 hinh FGLS khong c6 hién tugng tu tuong
quan cung véi két qua khd tét tuy nhién con 1 bién
khéng c6 y nghia 1a InLA. Trong khi d6, mé hinh
SGMM ciing cho két qua tdt véi tit ca cac bién déu
c6 y nghia thong ké 6 mtic 5%. Bang 11 trinh bay két
qua so sanh ctia 2 mo hinh trén.

Mé hinh dir liéu bang déng

Sau khi uéc lugng va thyc hién nhiing kiém dinh danh
cho mé hinh bang dong nhu cho trudng hgp dii liéu
bang dang tinh da dugc trinh bay & phan trén, cac két
qua cling cho théy c6 hién tugng phuong sai sai s6
thay ddi va tu tuong quan trong cic mé hinh FEM va
REM. Tuong tu nhu tridng hgp mo hinh bang tinh,
dé khac phuc khuyét tit ctia cic moé hinh nay, hai mé6
hinh FGLS va SGMM ciing dugc thuyc hién cho mo
hinh bang dong.

Két qua udc lugng cta cdc moé hinh FGLS va SGMM
cho mé hinh bang dong (1an lugt tai Phu luc ban day

du) cho thdy m6 hinh FGLS khong c¢6 hién tugng tu
tuong quan cung véi két qua kha tét tuy nhién ca 5
bién déu khong cé y nghia la InPGDP, InDI, InER,
InPO va InLA. Ngugc lai, mé hinh SGMM lai cho két
qua rat tot véi hau hét bién déu cd y nghia thong ké.
Dong thoi tat ca cdc kiém dinh can thiét déu dép ting
diéu kién 6n dinh ctia mo6 hinh. Két qua so sanh ctia
2 mo6 hinh nay dugc tém tit trong Bang 12.

Thao luan

Nghién citiu vé cic yéu t6 tic dong dén xudt khiu ca
phé ctia Viét Nam da dat dugc cac két qua dap ting véi
cdc muc tiéu dé ra:

Mot 14, bai viét ciing da phan tich dugc tinh hinh xuat
khéu ca phé ctia Viét Nam giai doan 2008 - 2020, tu
d6 cho thdy dugc buic tranh xuit khau ca phé ctia Viét
Nam giai doan nay.

Hai 1a dé xuét dugc mo hinh ly thuyét vé cac yéu té
tac dong dén xudt khiu ca phé ctia Viét Nam dya trén
nén ting mo hinh trong luc hdp dan trong thuong mai
qudc té.

Ba la lugng héa dugc tac dong ctia cac yéu t6 t6i xudt
kh#u ca phé ctia Viét Nam thong qua 2 moé hinh tinh
va dong. Hon niia, cac gid thuyét vé ky vong ddu
clia cac bién trong md hinh dugc dua ra dya trén co
s ly thuyét va cac nghién ctiu thuc nghiém trong va
ngoai nudc gan day hau nhu déu théa man. Bién DI
vé khodng cach dia ly cho d4u 4m thé hién méi quan
hé tiéu cyc & ca 2 mo hinh. Két qua nay phu hgp véi
nghién ctiu clia cac tac gia '*!>, v.v. Khi khoang cach
cang xa thi cu6e phi van chuyén cang cao, chit lugng
ciing bi anh hudng, ti d6 gidm tinh canh tranh so véi
cac nudc xudt khdu khac. Ty gid h6i dodi ER pht hop
v6i két qua nghién ciu ctia>! 131517 khi ca 2 mo
hinh tinh va dong déu cho thiy mdéi quan hé tich cuc.
Viéc ty gia hoi doai tang, cd tac dong tich cuc dén hoat
dong xuit khiu nhung tiéu cyc d6i véi nhap khiu va
ctinglam cho d6ng tién Viét Nam mat gia, va ngugc lai
khi ty gid giam. Bién PO vé déan s6 gOp gitia Viét Nam
va quéc gia nhép khéu cho két qua tich cyc phu hgp
véi cic nghién ctu di trude clia cac téc gid nhu®1>13,
khi ma dan s6 cang cao thi ¢ thé lam ting ca cung va
cdu, ngudn nhén luc tang thi lugng cung ting va dan
dén xudt khiu ting.

V6i mo6 hinh tinh, mé hinh SGMM dugc st dung dé
khéc phuc khuyét tat ciia mo6 hinh FEM va c6 dugc cac
két qua khd t6t, mo hinh c6 ¥ nghia thdng ké ¢ muc
thong ké 5%. Trong diéu kién cac yéu t6 khac khong
d6i, hé s6 cta In(LA) = 1.797 cho thdy rang cua dién
tich dat trong c6 tdc ddng 16n dén xuidt khiu so véi cac
bién khac, dién tich dét trong ca phé tang 1% thi xuét
khéu ca phé Viét Nam ting 1.797%. Ngoai ra, bién
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Bang 11: So sanh mé hinh FGLS va SGMM véi di liéu bang tinh

FGLS tinh SGMM tinh
InEX InEX
InPGDP 0,545%%* -0,228%*
(0,000) (0,000)
InDI -0,149*%* -1,3010%*
(0,006) (0,000)
InER 0,032** 0,982++*
(0,023) (0,000)
InPO 0,321+ 0,587***
(0,000) (0,000)
InLA -0,487 1,797***
(0,132) (0,000)
cons 17,374** 5,399**
(0,000) (0,032)
n 325 325

Trong déu () la gia tri xac xudt v6i *p < 0,1 ; **p < 0,05 ; ***p < 0,01

Nguon: Két qud nghién ciiu

Bang 12: So sanh mo hinh FGLS va SGMM véi dit liéu bang dong

FGLS dong SGMM dong
InEX InEX
L.InEX 0,933*** 0,285%**
(0,000) (0,000)
InPGDP 0,0195 0,766***
(0,416) (0,000)
InDI -0,0131 -4,633%%*
(0,748) (0,000)
InER 0,00562 0,820%**
(0,584) (0,000)
InPO 0,0404* 0,936%**
(0,056) (0,001)
InLA -0,0786 -2,232%%*
(0,706) (0,000)
cons 1,367 50,17**
(0,330) (0,000)
n 300 300

Trong déu () la gia tri xac xudt v6i *p < 0,1 ; **p < 0,05 ; ***p < 0,01

Nguoén: Két qud nghién ciiu
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GDP gbp c6 téc dong thip hon so cac bién khac, khi
ma GDP gop ting 1% thi lugng xudt khdu ca phé giam
0,228%. Tuy nhién, bién GDP goép (PGDP) ctia hai
nudc la trdi v6i ky vong dat ra trude d6. Tac gid Zhen-
hui Xu (1996) st dung kiém dinh nhan qua Granger
da dua ra kétludn, trong ngan han, GDP ¢6 thé ¢6 anh
hudng mang ddu am lén san lugng xudt khu ca phé
ctia VN 21, B&i 16, hién tai VN van 12 mét nén kinh té
“nhd”, néu co sy thay ddi trong ngan han, dac biét 1a
nhiing ting trudng bat ngd trong nén kinh té, cé thé
kich ciu néi dia va gidm xudt khdu. Hodc trong 22,
theo cdc téc gid thi GDP nudc nhédp khiu va GDP Ai
Cép c6 anh hudng trdi ddu nhau 1én xuit khiu cua
Ai Cép. Mic du GDP véi tdc dong mang ddu ctia cac
nudc nhép khdu khong cé y nghia thong ké trong mé
hinh ctia tac gia trén nhung GDP cta Ai Cép la nu6e
xuét khdu mang ddu 4m. Do nghién ctiu nay st dung
bién gop 1a tich ctia GDP nudc nhap khdu va GDP cta
VN nén c6 kha nang bién PGDP da bi anh hudng bsi
diéu nay. Ngoai ra Imai, Katsushi S.; Cheng, Wenya;
Gaiha, Raghav (2016) ciing dua ra két ludn vé sy anh
huéng mang ddu am cta viéc tang trudng vé kinh t&
(phi nong nghiép) 1én nganh nong nghiép tai cac nude
6 thu nhép trung binh - thap, theo d6 thi &nh hudng
tiéu cuc 1én nong nghiép c6 thé 1a tryc tiép tit cac
nhém nganh xiy dyng, cdu dudng?®. Diéu nay 1a hop
ly khi hé thong logistic ctia Viét Nam con chua ddy du
va ty gia héi dodi VN/USD thudng cao va khong 6n
dinh dan t6i 6 rat nhiéu chi phi phét sinh khi xuét
khéu dén céc nudce trén thé gidi.

V6i mo hinh dong, stt dung phuong phap udc lugng
FEM hay REM thi c6 két qua udc lugng bi chéch.
Tuy nhién, véi phuong phap SGMM nham khic phuc
khuyét tat mo hinh thi két qua thu dugc tét hon nhung
dién tich d4t trong ca phé (LA) ting 1% thi lugng xuit
khéu ca phé giam 2,232% (céc yéu t6 khac khong déi)
lai ¢6 ddu khac véi ky vong. K&t qua nay tuong tu
nhu trong??, va trong d6, téc gia trinh bay nguyén
nhan cta sy ngugc ddu ky vong nay 1a do dién tich
dat nong nghiép khong thé dai dién chinh xéc cho dit
trong ca phé hay nguén cung ca phé (va hon hét thoi
gian thu hoach ca phé rét lau trong khi thoi gian thu
hoach nong san thuong la trong nam). Mot nghién
ctiu khac ctia?® ciing cho két qua tuong tu véi dit tai
ThS Nhi Ky. Ngoai ra, trong m6 hinh dong, phuong
phép SGMM cho thdy miic d6 téc ddng cta khoang
cach dialy tii Viét Nam dén cac nu6c nhap khiulalén
nhiét so v6i cac bién doc lap khac, khi khoang cach dia
ly ting 1% thi lugng ca phé xuét khau giam 4,633%.
Vabién d¢ tré ctia lugng xudt khiu cé it tac dong nhit
khi bién tré ting % thi lugng xudt khiu ting 0,285%.

KET LUAN

Nghién ctiu da thanh cong trong viéc vin dung mo
hinh trong lyc hip dan vao viéc giai thich cac yéu t6
anh hudéng dén kim ngach xuit khiu ca phé cta Viét
Nam. Ngoai ra, viéc stt dung ca hai mé hinh tinh va
dong da giup cho viéc xem xét su anh hudng cua cac
yéu t6 toan dién hon.

V6i md hinh bang tinh, mé hinh dugc chon la mo
hinh SGMM véi cac két qua kha tét va cd y nghia
thong ké & muic 5%. Véi cac hé s tuong quan dugc
xac dinh nhu sau: bién gop PGDP cuia Viét Nam va
nudc nhip khdu (PGDP) (-0,228), dan s gop cuia Viét
Nam va nuéc nhép khiu (PO) (0,587), khoang cach
(DI) (-1,301), dién tich d4t ndong nghiép ctia Viét Nam
(LA) (1,797), ty gia hoi dodi gitia dong VND va dong
tién nudc nhap khiu (ER) (0,982).

V6i mo6 hinh dong, mé hinh SGMM ciing la m6 hinh
dugc chon véi cac gid tri dugc xdc dinh nhu sau:
bién tré cé tac dong tich cuc t6i san lugng xuét khiu
(0,285), bién gop PGDP ctia Viét Nam va nudc nhép
kh4u (PGDP) (0,766), dan s gop cua Viét Nam va
nudc nhép khiu (PO) (0,936), dién tich dit nong
nghiép ctia Viét Nam (LA) (-2,232), khoang cach (DI)
(-4,633), ty gid héi dodi (0,820). Két qua udc lugng
ctia cdc mo6 hinh nay cho théy: bién tré InEX c6 y nghia
thong ké, nghia 13 xuit khdu ca phé & cac thoi diém
trong qua khi cé anh huéng t6i san lugng xudt khiu
ca phé hién tai ctia Viét Nam.

Dua trén céc két qua thu dugc, mét s6 gidi phap nén
dugc thyc hién nham ddy manh hoat dong xuét khiu
ca phé ctia Viét Nam, cu thé:

o Xét vé din sO cta Viét Nam, theo quan diém
kinh té, d4n s6 gin lién véi lyc lugng lao dong,
va két qua ti hai m6 hinh ciing cho thiy dugc
muc anh hudng tich cuc ctia d4n s6 dén lugng
xuit khdu. Do d6, Viét Nam cin tdn dung luc
lugng lao dong. Chinh pha cin d4y manh dinh
huéng chuyén moén héa lyc lugnglao dong, ting
ty 1é lao dong cé chuyén mon cao va ty 1é luc
lugng lao dong phu hop cho tit ca cac nganh
nghé cu thé. Bén canh do, Chinh phu cin ddy
manh trién khai céc chinh séch thu hut nguén
nhén luc chit lugng cao nhu quy dinh cu thé
tién luong t6i thiéu, mic d¢ dai ngd cho ngudi
lao dong c6 trinh d6 cao.

 Theo két quéd thu dugc tit cic mo hinh tinh va
dong khoang cach dia ly c6 dnh hudng tiéu cuc
dén san lugng xuét khiu ca phé Viét Nam. Do
d6, dé ting cudng xuit khiu, cdc doanh nghiép
trong nudc trong nén danh sy uu tién cho cac
thi trudng lan can véi Viét Nam dic biét 1a thi
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trudng Chau A, cdn nhin manh vao cic diém
trong tdm sau: am hiéu ky cdc thi trudng nuée
ngoai d€ xay dung chién lugc xuét khdu quéc
té€ cho phu hgp, x4y dung quan hé hgp téc chit
ché v6i cac nha cung cdp trén thi truong ndi dia
dé dam bao 6n dinh ngudn hang xuét khéu, chu
dong dé xuit voi cac co quan quan ly nha nude
xt Iy nhiing vin dé bat cap vé mit thé ché dé
hé trg cho hoat dong xudt khiu. Nhin chung,
khi nha quan ly & cac doanh nghiép c6 trinh
d0, kinh nghiép vé xuit khiu qudc té€ dong thoi
c6 dugc nhiing d6i méi sang tao két hop cung
quy trinh marketing t6t sé gitip cho hoat dong
xudt khdu dugc dién ra dé dang hon. Ngoai ra,
cac doanh nghiép xudt ca phé tai Viét Nam ciing
can tao mdi quan hé tdt v6i nha nhép khéu, chd
trong trong viéc m& rong tim kiém thi truong
xudt khiu pht hgp ¢6 ép luc canh tranh thip, c6
tuong dong vé€ van hoa véi Viét Nam, c6 co's6 ha
tang thich hop tit 46 gidm chi phi va ngay cang
néng cao nang luc canh tranh ctia minh.

o Thuc hién cic bién phdp thdm canh, tdi canh,
chinh séch chuyén déi giong ciy trong ca phé
trén co s6 khai thac ddt dai mot cach bén viing.
Nhiing dién tich trong ca phé gia cbi cin dugc
trong thay thé hodc chuyén d6i nham nang cao
ndng sudt, cdi tién chat lugng, ting tinh canh
tranh ctia cdc sdn phdm ca phé trén thi truong
thé gidi.

o Déi v6i cac doanh nghiép xuét khiu, can lya
chon dong tién thanh toan hop ly. Lua chon
nhiing ngoai té c6 gid tri 6n dinh, tranh stt dung
nhiing d6ng tién co gid tri bién dong thit thuong
va kho6 dy dodn, déng tién clia nhiing quéc gia
¢6 tinh trang bét 6n vé chinh tri. Hon nita, cdc
doanh nghiép cin x4y dung mét chién lugc quan
1y rti ro ngoai hdi, cung véi chién lugc nhu san
xudt, marketing, quan ly tai chinh phtt hgp nhat
v6i nhiing bién dong cua ty gid hoi doai.

« V& phia nha nudc, cdn gia ting quy du trii ngoai
héi quéc gia v6i nhiéu loai ngoai té manh khac
nhau nhu: dong do la My, dong Euro, Yén Nhét.
Qua d6, khong chi gitip cho ngan hang nha nuée
can thiép trong ngin han khi ty gid hdi dodi
bién dong manh ma con giup ty gid héi dodi ctia
ngoai té 6n dinh hon. Ngoai ra, Chinh phu va
ngan hang can c¢6 chinh sach gidn ng cho ngudi
noéng dan ¢ mua vu ci, tao diéu kién cho doanh
nghiép vay vdn (véi lai sudt thép) toi da trong 6
thang dé€ tam trd ca phé trong thoi gian d4u thu
hoach.
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 Bén canh d6, véiloi thé1a quéc gia xudt khiu ca
phé thi 2 trén thé gidi, Viét Nam cén chu trong
hon vé nhiing yéu t6 6 thé kiém sodt ning cao
chét lugng san phdm, nang cao co s ha ting
nhim ting san lugng va m& rong thi trudng,
néng cao chit lugng déi ngti quan ly dé tich lay
kinh nghiém xuft khéu; tich cyc nghién ctiu thi
truong xudt khiu dé€ chu dong thich tng vao
chudi cung ting sén ph&m toan ciu, hoan thién
quan hé thj trudng trong nudc d€ hé trg manh
mé cho hoat dong xuét khéu, cic co quan quin
1y nganh va hiép hoéi nganh hang cén cai tién dé
dam bdo giam su can thiép truc tiép ctia Nha
nude vao thi trudng, tao co ché quan ly minh
bach sé tao diéu kién canh tranh lanh manh
gitia cac nha xudt khiu ctia Viét Nam trong xuét
khéu.

Tuy nhién, vi s6 lugng bién va d¢ dai di liéu ctia cac
bién con giGi han nén c6 thé c6 mot s6 han ché trong
két qua udc lugng clia caic mo hinh. DE tai chi diing
lai & phan tich anh hudng ctia mét vai yéu t6 cia mod
hinh trong luc va chua tim thdy dugc tic dong cua
FTA 1én xudt khiu ca phé cua Viét Nam. Déng thdoi,
vi nguodn dit liéu thi cdp ma nhom tac gia c6 thé tiép
cén dugc chua nhiéu nén nghién ctiu chi dugc thuc
hién vé6i 25 qudc gia nhap khdu ca phé cta Viét Nam
ma bo qua cac qudc gia c6 tiém ning trong tuong lai,
day cang c6 thé 1a mot huéng méi d€ phat trién hon
cta dé tai.

LO1 CAM ON

Nghién ctiu dugc tai trg boi Pai hoc Qudc gia Thanh
phd H6 Chi Minh (PHQG-HCM) trong khudn khé
Dé tai ma s6 C2022-34-02.

DANH MUC TU VIET TAT

Pooled OLS Mé hinh héi quy gop

FEM M9 hinh tdc dong c6 dinh

REM M0 hinh tac dong ngiu nhién

FGLS M6 hinh binh phuong t6i thiéu tong quat kha
thi

SGMM M5 hinh mémen téng quét hé thong

PURT Kiém dinh nghiém don vi cho di liéu bang
FTA Hiép dinh thuong mai tu do

GDP Téng san phdm qudc ndi

XUNG POT LOI iCH

Nhoém tac gia xin cam doan rang khong c6 bat ki xung

dot lgi ich nao trong cong bé bai bao nay.
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PONG GOP CUA CACTACGIA

Tac gid 1, Vo Thi Lé Uyén: Dinh hudng cho viéc xay
dung co s& 1y ludn, phuong phap nghién ctiu va nguén
di liéu.

Tac gia 2, Nguyén Thi Duyén: Tim nguén di liéu,
khéixuéng y tudng ban dau cho nghién ciiu, téng hgp
két quéa nghién ctu.

Tac giad 3, Ton Nguyén Tra Giang: Déng gop cac y
tudng vé khung ly thuyét, xay dung khung ly thuyét
cho nghién ctiu, chinh stia ndi dung bai.

Tac gid 4, V6 Ngoc Thao Nguyén: Udc lugng mo hinh,
thuc hanh 14y dit liéu ti cidc ngudn, thuc hién cic
thong ké trong nghién cuiu.

Tac gid 5, Nguyén Ly Tudn: Nghién ctiu cdc mo hinh
phu hop véi di liéu va tinh hinh thuc t€ ctia nghién
cuu.

Tac gia 6, Phan Ngoc Yén: Ly dit liéu tii cac ngudn,
nghién ctu cac nghién ctu di trudc, udc lugng mod
hinh di liéu.

PHU LUC
Hinh 1 - Hinh 11
TAI LIEU THAM KHAO

1. Feenstra RC, Romalis J. International prices and endogenous
quality. Q J Econ. 2014;129(2):477-527;Available from: https:
//doi.org/10.1093/gje/qju001.

2. Uysal O, Mohamoud AS. Determinants of export perfor-
mance in East Africa countries. Chin Bus Rev. 2018;17(4):168-
78;Available from: https://doi.org/10.17265/1537-1506/2018.
04.002.

3. Gebreyesus T. Determinants of coffee export performance in
Ethiopia. J Econ Sustain Dev. 2015;6(5):147-58;.

4. Hussien HB. Determinants of coffee export supply in Ethiopia:
error correction modeling approach. J Econ Sustain Dev.
2015;6(5):21-38;.

5. Inayah I, Oktaviani R, Daryanto HK. The analysis of export de-
terminant of Indonesian pepper in the international market.
Int J Sci Res (1JSR). 2015;5(11):1856-60;.

6. Adhikari A, Sekhon MK, Kaur M. Export of rice from India: per-
formance and determinants §. Agric Econ Res Rev. 2016;29(1),
no.347-2016-17225:135-50;Available from: https://doi.org/10.
5958/0974-0279.2016.00026.4.

7. Feng LX, Fei XL. Determinants of China’s rice export after WTO
accession: A gravity model analysis. Asian J Adv Agric Res.
2019:1-12;Available from: https://doi.org/10.9734/ajaar/2019/
v9i330008.

8. Tho NH. Determinants of Vietnam'’s exports: A gravity model
approach; 2013 ([doctoral dissertation]. Bangkok, Thailand:
Assumption University);.

20.

21.

22.

23.

24,

25.

. Thinh BTN. Nghién ctu cac yéu té dnh hudng dén xuat khau

ca phé cla Viét Nam; 2020;.

. Thu VTC. Phan tich cac yéu t6 &nh hudng dén xuat khiu ca

phé chia Viét Nam; 2020;.

. Nguyén LNT. An analysis of factors influencing Vietnam'’s rice

export to the Asian+ 3 countries. T.L. G. 2020;V(D). L. C. T. H;.

. Thai DT. A gravity model for trade between Vietnam and

twenty-three European countries. Dalarma Univ Sch Technol
Bus Stud Econ. 2006;.

. Tran Nhuan Kién va Ngé Thi My, Cac yéu t8 anh hudng dén

kim ngach néng san Viét Nam: phan tich bang mé hinh
trong luc Tap chi nhiing van dé kinh té va Chinh trj thé gigi,.
2015;3(227):47-52;.

. Wondesen TB, Fekadu GM. A dynamic panel gravity model ap-

plication on the determinant factors of Ethiopia’s coffee ex-
port performance Dire Dawa, Ethiopia. Ann Data Sci. 2019;.

. Nguyen TMC, Tournois N. 'An Analysis of Free Trade Agree-

ment and other Determinants of Agro-industrial Export: Ap-
plication of Gravity Model, no; 2020. p. hal-03127658;.

. Nguyén TLG. VG, D.L,, cam, TH., & L&, N.T. An analysis of fac-

tors influencing Vietnam'’s rice export to the Asian+ 3 coun-
tries 2020;.

. Abdullah M, Li J, Ghazanfar S, Ahmed J, Khan |, Ishag MN.

Where Pakistan stands among top rice exporting countries,
an analysis of competitiveness. J Northeast Agric Univ (Engl
Ed). 2015;22(2):80-6;Available from: https://doi.org/10.1016/
$1006-8104(15)30036-2.

. Feng LX, Fei XL. Determinants of China’s rice export after WTO

accession: A gravity model analysis. Asian J Adv Agric Res.
2019:1-12;Available from: https://doi.org/10.9734/ajaar/2019/
v9i330008.

. Arellano M, Bond S. Some tests of specification for panel data:

Monte Carlo evidence and an application to employment
equations. Rev Econ Stud. 1991;58(2):277-97;Available from:
https://doi.org/10.2307/2297968.

Blundell R, Bond S. Initial conditions and moment restrictions
in dynamic panel data models. J Econ. 1998;87(1):115-
43;Available from: https://doi.org/10.1016/S0304-4076(98)
00009-8.

Xu Z. On the causality between export growth and GDP
growth:  an empirical reinvestigation. Rev Int Econ.
1996;4(2):172-84;Available from:  https://doi.org/10.1111/
j.1467-9396.1996.tb00094.x.

Hatab AA, Romstad E, Huo X. Determinants of Egyptian
agricultural exports: A gravity model approach. Mod Econ.
2010;01(3):134-43;Available from: https://doi.org/10.4236/me.
2010.13015.

Imai KS, Cheng W, Gaiha R. Dynamic and long-term link-
ages among agricultural and non-agricultural growth, in-
equality and poverty in developing countries. Int Rev Appl
Econ. 2017;31(3):318-38;Available from: https://doi.org/10.
1080/02692171.2016.1249833.

My NT. Phan tich cac yéu t6 anh hudng dén xuit khdu néng
san clia Viét Nam qua cach ti€p can cia mé hinh trong luc Kinh
té€ & Phat trién, vol. 233, pp. 106-12, 2016;.

Erdem E, Nazlioglu S. Gravity Model of Turkish agricultural ex-
ports to the European Union. International Trade and Finance
Association conference papers; 2008, August. p. 21;.

3879


https://doi.org/10.1093/qje/qju001
https://doi.org/10.1093/qje/qju001
https://doi.org/10.17265/1537-1506/2018.04.002
https://doi.org/10.17265/1537-1506/2018.04.002
https://doi.org/10.5958/0974-0279.2016.00026.4
https://doi.org/10.5958/0974-0279.2016.00026.4
https://doi.org/10.9734/ajaar/2019/v9i330008
https://doi.org/10.9734/ajaar/2019/v9i330008
https://doi.org/10.1016/S1006-8104(15)30036-2
https://doi.org/10.1016/S1006-8104(15)30036-2
https://doi.org/10.9734/ajaar/2019/v9i330008
https://doi.org/10.9734/ajaar/2019/v9i330008
https://doi.org/10.2307/2297968
https://doi.org/10.1016/S0304-4076(98)00009-8
https://doi.org/10.1016/S0304-4076(98)00009-8
https://doi.org/10.1111/j.1467-9396.1996.tb00094.x
https://doi.org/10.1111/j.1467-9396.1996.tb00094.x
https://doi.org/10.4236/me.2010.13015
https://doi.org/10.4236/me.2010.13015
https://doi.org/10.1080/02692171.2016.1249833
https://doi.org/10.1080/02692171.2016.1249833

Tap chi Phdt trién Khoa hoc va Céng nghé - Phdt trién Khoa hoc va Céng nghé 2022, 6(4):3867-3886

. summarize 1nEX 1nPGDP 1nDI 1lnER 1nPO 1lnLA FTA, separator(7)

Variable Obs Mean Std. Dev. Min Max
1nEX 325 17.77442 1.916274 14.66765 20.03411
1nPGDP 325 3.288086 1.157415 .1377826 5.177572
1nDI 325 8.713547 .7342068 6.898412 9.779763
1nER 325 7.914401 2.529034 .4317824 10.45707
1nPO 325 8.77639 1.218677 6.814075 11.8302
InLA 325 6.426157 .1068051 6.215008 6.544775

FTA 325 .2030769 .4029096 %] 1

Hinh 1: PHU LUC 1: Théng ké mé ta cac bién

. wtenitroot 1l 1nPO - wtumitrost lle InPGDE

Lewlm-Lin-Chs wnit-reot test for loPo Levin-Lin-Chu unit-root test for LnPGDR

Ho: Panels comtain unit roots Humber of panels = 25 Ha: Pamels contaldm unit roots Nusber of panels = 5

Har Fanels are statiomary Kusber of periods = 13 Ha: Pamels are stationary Musber of periods = 13

AR paraseter: Comson Asymprotics: MST -» @ AR paraseter: Commsn AnyEptatics: MAT -» @

Panel means:  Ineluded Panel means:  Included

Time trend: Mot dncluded Time trend: Mot incleded

ADF regressioms: 1 lag ADF regressions: 1 lag

LR wariance: Bartlett kermel, 7.8@ lags average {chosen by LLC} LE variance: Bartlett kernel, 7.00 lags swverage {chosen by LLC)
Statistic pewalus Statistic p-valug

Urad fusted © -19. 6245 Unadjusted t -14.5118

Adjusted t* -F1. 8658 LR Adjusted t* «13. 8369 B DeDBE

.+ ¥tunitroot llc 1nER
. ®tunitroat 1lc lnEX

Levin-Lim-Chu unit-root test For 1nER i Lin-Chis il #-pook. Bast For InEX

Ho; Panels contaln unit roots Rusher of panels = ]

Ho: Parels contadn undit roois Husber of panels = 5
1 1] -
Ha: Panels are stationary Musher: of’ pardoch, 13 ba: Pamels are stationary Husker of periods = 13
AR parameter: Cosson Asymprotics: N/T -» @ AR parameter: €omson Asymprotics: /T -» @

Panel mesea:  Included

#, :
gl i Mok dae anel means:  Included

Time trend: Mot inclwded

ADF regressions: 1 lag BADF ragressions: 1 lag

LR varissce: Bartlett kernel, T.08 lags average {chosen by LLC) LR varlance: Bartlett kernel, 7.00 lags awerage {chosen by LLC)
R povalue Statistic pewalue
Unadfjusted T -16.1178
Unadjusted t -11.1798
Adjusted t* -12.8705 L] ,Qd]ns‘tcd £ =5.B128 B.0a08
« xtunitroot 1lc lnlA
Lawin-Lin-Chu unit-root tést for 1nLA
He: Panels contaln wmit roots husber of parels = 5
Ha: Panels sre statlonary Husber of periods = 13

AR paraseter: Common asymptotics: NT -2 @
Fanel means:  Included
Time trend: Mot included

ADF rogrossions: 1 lag

LR warlance: Bartlett kermel, 7.00 lags average (chosen by LLC)
Statistic powialue

Unadjusted t -33,1342

Adjusted t* - 32, 3845 B e

Hinh 2: PHU LUC 2: Két qua kiém dinh PURT
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. reg 1nEX 1nPGDP 1nDI 1nER 1nP0O 1nLA
Source SS df Ms Number of obs = 325
F(5, 319) = 33.42
Model 115.041742 5 23.0083484 Prob > F = 0.0000
Residual 219.58931 319 .688367743 R-squared = 9.3438
Adj R-squared = 9.3335
Total 334.631652 324 1.03281189 Root MSE = .82968
1nEX Coef. Std. Err. t P>|t| [95% Conf. Interval]
1nPGDP .5446292 8515884 10.56 0.000 .4431484 .64611
1nDI -.0450306 .077635 -8.58 ©.562 -.197772 .1077108
1nER .0193885 .8245146 0.79 ©.430 -.0288421 .9676192
1nPO .2932458 .0432897 6.77 ©.000 .2880764 .3784151
InLA -.4586156 .4685369 -0.98 ©.328 -1.380428 .4631973
_cons 16.59685 3.049612 5.44 ©.000 10.59616 22.59595

Hinh 3: PHU LUC 3: Két qua udc lugng Pooled OLS cho mé hinh tinh

. xtreg 1nEX 1lnPGDP 1nDI 1nER 1nPO 1lnLA, fe
note: 1nDI omitted because of collinearity

Fixed-effects (within) regression Number of obs = 325
Group variable: QG Number of groups = 25
R-sq: Obs per group:
within = ©.1934 min = 13
between = 8.0178 avg = 13.8
overall = @.8127 max = 13
F(4,296) = 17.74
corr(u_i, Xb) = -8.9854 Prab > F = 0.0000
1nEX Coef. Std. Err. t Pt [95% Conf. Interval]
1nPGDP .6B8B334 .197584 3.88 e.8e82 . 2199859 9976889
1nDI @ (omitted)
InER -.6395432  .216@586 -2.96 @.603 -1.064749  -.2143376
1nPO -4.49168  .9043783 -4.97 ©.000 -6.271506  -2.711854
InLA 2.255945 .6488196 3.48 8.881 . 980635 3.531254
_caons 45.7578 8.189463 5.64 ©.888 29.79829 61.71731
sigma_u 5.5498309
sigma e .42117164
rho .99427382 (fraction of variance due to u_ i)
F test that all u_i=6: F(24, 296) = 39.30@ Prob > F = ©.0000

Hinh 4: PHU LUC 4: Két qua udc lugng FEM cho mé hinh tinh
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. Xtreg 1nEX 1nPGDP 1nDI 1nER 1nPO 1nLA, re

Random-effects GLS regression Number of obs = 325
Group variable: QG Number of groups = 25
R-sqg: Obs per group:
within = ©.1194 min = 13
between = ©.3718 avg = 13.0
overall = ©.3141 max = 13
Wald chi2(5) = 50.21
corr(u_1i, X) = @ (assumed) Prob » chi2 = 0.0000
1nEX Coef. Std. Err. z P>|z| [95% Conf. Interval]
1nPGDP .31308289 .1282625 2.44 0.015 .061639 .5644188
1nDI -.8499861 .2686904 -0.19 ©9.852 -.5766095 .4766374
1nER .0391758 8778687 8.58 ©8.615 -.113444 .1917955
1nPO .1225863 .1487986 e.82 8.418 -.1691337 .4141463
1nLA .3957391 .4900493 0.81 ©.419 -.5647399 1.356218
_cons 13.25241 3.859911 3.43 ©8.001 5.687123 20.8177
sigma_u . 77796404
sigma_e .42117164
rho .7733421  (fraction of variance due to u_i)

Hinh 5: PHU LUC 5: Két qua udc lugng REM cho mé hinh tinh

3882

chi2(4)

Prob>chi2 =
(V_b-V B is

(b-B)"[(V_b-V_B)*(-1)](b-B)

30.46
0.0000

not positive definite)

Hinh 6: PHU LUC 6: Kiém dinh Hausman cho mé hinh tinh

. hausman fe re
—— Coefficients
(b) (B) (b-B) sqrt(diag(V_b-V_B))
fe re Difference S.E.
1nPGDP .6088334 .3130289 .2958045 .1502936
1nER -.6395432 .0391758 -.678719 .2015385
1nPO -4.49168 .1225063 -4.614186 .8920533
1nLA 2.255945 .3957391 1.860205 .424006
b = consistent under Ho and Ha; obtained from xtreg
B = inconsistent under Ha, efficient under Ho; obtained from xtreg
Test: Ho: difference in coefficients not systematic
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. Xtgls 1nEX 1nPGDP 1nDI 1nER 1nPO 1lnLA, panels (hetero)

Cross-sectional time-series FGLS regression

Coefficients:

Panels:
Correlation:

heteroskedastic

no autocorrelation

Estimated covariances

Estimated autocorrelations

Estimated coefficients

generalized least squares

25

Number of obs =
Number of groups =
Time periods =

325
25
13

Wald chi2(5) = 297.47

Prob > chi2 = 0.0000

1nEX Coef. Std. Err. z Py |z| [95% Conf. Interval]
1nPGDP .5451936 .0362684 15.83 ©.000 .4741088 .6162784
1nDI -.1490239 .0542274 -2.75 ©.906 -.2553076 -.8427401
1InER .0320265 .0141144 2.27 ©.023 .0043628 .0596902
1nPO .3287401 .0324846 9.87 ©.000 .2578714 .3844088
InLA -.4870871 .3230881 -1.51 ©.132 -1.120328 .1461539
_cons 17.36728  2.889736 8.31 ©.000 13.27148 21.46389

. xtabond2 1nEX 1nPGDP 1nDI lnER 1nPO 1lnLA, gem( 1nDI 1lnlA , lag(3 .) collapse)

Hinh 7: PHU LUC 7: Két qua udc lugng FGLS cho mé hinh tinh

» iv(1nDI 1nPGDP 1nPO) twostep

Favoring space over speed. To switch, type or click on mata: mata set matafavor sp

> eed, perm.

Warning: Two-step estimated covariance matrix of mements is singular.
Using a gemeralized inverse to calculate optimal weighting matrix for two-step e

> stimation.

Difference-in-Sargan statistics may be negative.

Dynamic panel-data estimation, two-step system GMM

Group variable: Q6
Time variable :
Number of instruments = 25

Wald chi2(a)
Prob > chi2

1nEX

1nPGOP
InDI
1nER
LnPO
1nLa
cons

NAM

635.13
8.000

Coef.

-.2281732
-1.300829
9815634
587368
1.797031
5.399114

Std. Err.

8647008
201844
-B66I08E
8762023
280889
2.513081

Number of obs
Number of groups

Obs per group: min =
avg =
max =

z  Pz|
-3.53  0.008
-6.44  0.000
14.67 0.008

7.71  0.e00
6.40  0.000
2.15  0.e32

[95% Conf.

-. 3549844
-1.696435
8584245
4380153
1.246499
AT3I5669

Marning: Uncorrected two-step standard errors are unreliable.

13.90
13

Interval]

-.1013621
-. 9952217
1.112702
7367228
2.347564
10.32466

|Instruments for first differences equation
Standard
D.{1nDI 1nPGDP 1nPO)

GM-type (missing=8, separate instruments for each period unless collapsed)

L(3/.).(1nBI InlA} collapsed
Instruments for levels equation
Standard
_cons.
10DI 1nPGDP 10RO

GM-type (missing=8, separate instruments for each period unless collapsed)

DL2.(1nDI 1nLA) collapsed

|arel1ano-Bond test for AR(1) in first differences: z = -2.32 Pr> 7 =
|Arellano-Bond test for AR(2) in first differences: z = 2.85 Pr >z =

|sargan test of overid. restrictions: chi2(19) = 151.39 Prob > chi2 =

| (Mot robust, but not weakened by many instruments.)
Hansen test of overid. restrictions: chi2(19) = 23.88 FProb
(Robust, but can be weakened by many instruments.)

Difference-in-Hansen tests of exogeneity of instrument subsets:

GMM instruments for levels

Hansen test excluding group: chi2(18) = 22.68 Prob
Difference (null H = exogenous): chi2(1) = 1.12 Prob
Av(1ADI 1nPGDP 1nPO)
Hansen test excluding group: chi2(16) = 23.65 Prob
Difference (null W = exogenous): chi2(3) = .15 Prob

Hinh 8: PHU LUC 8: Két qua udc lugng SGMM cho mé hinh tinh

0.020

a.008

0.000
> chi2 = 0.204
> chi2 = ©.203
> chi2 = 8.298
» chi2 = 0.098
» chi2 - 0,985
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. xtreg 1nEX 1.1nEX 1nPGDP 1nDI 1nER 1nPO 1nLA, fe
note: InDI omitted because of collinearity

Fixed-effects (within) regression Number of obs - 380
Group variable: QG Number of groups = 25

R-sq: Obs per group:
within = @.2900 min = 12
between = @.0085 avg = 12.@
overall = 8.8051 max = 12
F(5,278) - 22.85
corr(u_i, Xb) = -8.9811 Prob > F - ©.0080
1nEX Coef.  sStd. Err. t Pt [95% conf. Interval]

InEx

L1. +3646987  .0607874 6.00 0.000 .2450212 4843763

1nPGOP
1np1
1nER
1nPO
InLA
_cons

sigma_u
sigma_e
rho

. 2174653 .2182324 1.8 e.320
o (omitted)

-.312781  .2311169
-4.825689  .9388749
2.645341  .736352
31.38  9.076381

4.9443303
«38569432

-1.35  e.177
-4.28  ©.008
3.59  0.000
3.46  e.001

-.2121883  .6A71188

-.7678015  .1422394
-5.878674  -2.173385
1.195619  4.095062
13.51052  49.24948

99395165  (fraction of variance due to u_i)

F test that all u_i-6: F(24, 270) - 4.98

. xtgls 1nEX 1.1lnEX 1lnPGDP 1nDI 1nER 1nP0O 1nLA, panels (hetero)

Prob > F - ©.0000

. xtreg 1nEX 1.1nEX 1nPGDP 1nDI 1nER

Random-effects GLS regression

Group variable: QG

R-sq:
within

= 8.1977

between = @.9927
overall = @.8105

corr(u_i, X)

= @ (assumed)

1nPO 1nLA, re

Humber of obs = 300
Number of groups = 25
Obs per group:
min = 12
avg = 12.8
max = 12
Wald chiz(6) = 1253.48
Prob > chi2 = 9.0000

1nEX Coef. Std. Err. z Prlz| [95% Conf. Interval]
1nEX
L1. -8831669  .9324173 27.24 9.000 -8196362 .9467036
1nPGDP -855986  .8339849 1.65 0.100 -. 0167832 +1225151
1aDI -.0358373 8431632 -8.83  08.486 -.1204357 .8487611
1nER « 0030667 8136652 8.22 0.822 -.8237165 82985
1nPO +8304277  .8259671 1.52 08.129 -.0114669 -8903223
InlA | -.4642981  .3034974  -1.53 ©.126  -1.859138  .1305499
_cans. 4.8262  2.815657 2.39  8.017 8755843  8.776816
sigma_u )
sigma_e | .38569432
rho @ (fraction of variance due to u_i)

Hinh 9: PHU LUC 9: Két qua udc lugng FEM, REM cho mé hinh déng

Cross-sectional time-series FGLS regression

Coefficients:

Panels:
Correlation:

generalized least squares
heteroskedastic
no autocorrelation

Estimated covariances

Estimated autocorrelations

Estimated coefficients

3884

1nEX

1nEX
L1.

1nPGDP
1nDI
InER
1nPO
1nLA
_cons

Coef.

.9327347

. 8195291
-.8130634
.80856246
.840369
-.87858e1
1.366651

Hinh 10: PHU LUC 10: Két qua udc luong FGLS cho mé hinh dong

25

5td. Err.

.0237e4

8240871
. 8406687
.0102734
.8211175
.2080867
1.48293

~ @

39.35

8.81
-8.32
8.55
1.91
-8.38
8.97

Number of obs

Mumber of groups

Time periods
Wald chi2(e)

Prob > chi2 =
P>|z]| [95% Conf.
0.000 BB62T757
0.416 -.8275239
2.748 -.8927569
8.584 -.814511
9,856 -.6010204
8,786 -.4864225
8,338 =1.383841

30e

25

12
2843.93
0.0000

Interval]

.9791938

8665821
.B666302
.B257602
0817585
.3292623
4.116343
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. xtabond2 1nEX 1.1nEX 1nPGDP 1nDI 1nER 1nPO nLA, gmm(1nEX 1.1nEX lnlA, lag(2 .)

Al i s i e e nstruments for first differences equation

Favoring space over speed. To switch, type or click on mata: mata set matafavor sp Standard
5 aad’ pars: D.(L.1nEX 1nLA 1nER)
Warning: Number of instruments may be large relative to number of observations. GMM-type (missing=@, separate instruments for each period unless collapsed)
Warning: Two-step estimated covariance matrix of moments is singular. L(2/.).(1nEX L.1nEX 1nLA) collapsed
Using a generalized inverse to calculate optimal weighting matrix for two-step e nstruments for levels equation
> stimation. Standard
Difference-in-Sargan statistics may be negative. _cons

L.1nEX 1nLA 1nER
GMM-type (missing=0, separate instruments for each period unless collapsed)
DL.(1nEX L.1nEX 1nLA) collapsed

Dynamic panel-data estimation, two-step system GMM

Group variable: QG Number of obs = 300
Time variable : NiM Number of groups 25 T -
Mimbar ot et umaEl Obs per group: min 12  wrellano-Bond test for AR(1) in first differences: z = -3.81 Pr > z = ©.003
Wald chi2(6) =  286.31 avi 12.06  rellano-Bond test for AR(2) in first differences: z = 2.9 Pr > z = ©.004
Prob > chi2 = 0.000 max = 12
:argan test of overid. restrictions: chi2(2e) = 148.52 Prob > chi2 = @.000
1nEX Coef. std. Err. 2 Pzl [95% Conf. Interval] (Not robust, but not weakened by many instruments.)
T lansen test of owerid. restrictiens: chi2(2e) = 23.41 Prob > chi2 = @.269
1nEx (Robust, but can be weakened by many instruments.)
L1. .2845494 0363489 7.83  e.000 2133069 3557919
) ey Jeaseme e s i ey iifference-in-Hansen tests of exogeneity of instrument subsets:
InDI | -4.632582 .8438875  -5.49 ©.800  -6.286572  -2.978593 ©W instrumants for levals
Tene| ommiE  eMGis. nBied oo Pt G i Hansen test excluding group: chi2(18) = 23.24 Prob » chi2 - @.182
1nPO .9361212  .2985114 3.22 0.001 .3667294 1.505513 Difference (null H = exogenous): chi2(2) = ©8.18 Prob » chi2z = 8.915
Inla | -2.231993  .4548448  -4.91 ©0.000  -3.123472  -1.340514 iv(L.1nEX 1nLA 1nER)
_cons 50.17463  9.63559 5.21  ©.000 31.28922  69.06084 Hansen test excluding group: chi2(17) = 23.24 Prob > chi2 = ©.141

Difference (null H = exogenous): chi2(3) = ©8.17 Prob > chi2 = ©.982
Warning: Uncorrected two-step standard errors are unreliable.

Hinh 11: PHU LUC 11: K&t qua uéc lugng SGMM cho mo hinh déng.
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Factors affecting Viethnam'’s coffee export in the period of 2008 -
2020

Vo Thi Le Uyen”, Nguyen Thi Duyen, Ton Nguyen Tra Giang, Vo Ngoc Thao Nguyen, Nguyen Ly Tuan,
Phan Ngoc Yen

ABSTRACT

In recent years, coffee export has always been one of the top 10 export industries of Vietnam with a
high share of the country's total agricultural export turnover. In 2020, the world's economy will be
Use your smartphone to scan this severely affected by the Covid-19 pandemic. As an obvious consequence, Vietnam's coffee exports
QR code and download this article are also not immune to damage due to a drop in demand in the world market. Therefore, solutions
to promote coffee export activities can be considered as the top concerns of policymakers. This arti-
cle aims to find out the factors affecting Vietnam's coffee exports in the period 2008-2020. Thereby,
it is possible to find the right direction, seize opportunities, improve competitiveness for domestic
enterprises and take advantage of the strength to promote Vietnam's coffee exports. By combining
static and dynamic methods in regression models for panel data such as pooled regression model
(Pooled OLS), fixed effects model (FEM), random effects model (REM), feasible general least squares
model (FGLS) and system generalized moment model (SGMM), this study has demonstrated that
the SGMM model has the best results in finding the main factors, as well as the influence of them
to Vietnam's coffee exports. Besides the positive effect of the lagged variable on Vietnam's current
coffee exports has been detected, the research results have shown that hypotheses about the ex-
pected impact of variables in the model such as distance in terms of geography, exchange rates,
and aggregate population are mostly satisfied. From the results obtained, recommendations have
been proposed for management organizations, businesses and farmers to promote coffee exports
and raise Vietnam's position in the international market.
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