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Chuong 1: TONG QUAN

1. Ly do chon dé tai:

Tong san pham quéc ndi (GDP) 14 mot chi tidu cé tinh co so phan anh sy ting trudng kinh té,
quy md kinh té, trinh do phat trién kinh té binh quan dau nguoi, co cau kinh té va sy thay doi mirc
gia ca cua mot quéc gia. Boi vy, GDP 1a mot cong cu quan trong, thich hop duoc dung phd bién
trén thé gioi dé khao sat sy phat trién va sy thay doi trong nén kinh té qudc dan. Nhan thirc chinh xéc
va sir dung hop 1y chi tiéu nay c6 y nghia quan trong trong viéc khao sat va danh gia tinh trang phat
trién bén virng, nhip nhang, toan dién nén kinh té. B4t cir mot gia qudc gia ndo ciing mudn duy tri
mot nén kinh té ting trudng cling véi sy 6n dinh tién té va cong an viéc lam cho dan cu ma GDP la
mot trong nhitng tin hiéu cu thé cho nhing né luc cua chinh phii. Vi thé viéc nghién ctru khuynh
huéng cua sy ting truéng GDP, cac yéu té anh hudng dén GDP giup chinh phu ¢ thé thay dbi cac
chinh sach dé dat dwoc nhitng myc tiéu dé ra nham thuc day tang truong kinh té. Day 14 nhitng vin
dé vi md ma ai hoat dong trong linh vuc kinh t& déu quan tam. o 1a ly do nhém ching toi quyét
dinh nghién ciru dé tai: “ Mot s6 yéu t6 anh huong dén Tong san pham qubc ndi (GDP) Viét Nam
trong giai doan 1995-2011”

2. Muc tiéu nghién cvu:
Nghién ciru sy anh huong cia cac yéu t6: Dau tu (I), Tong gia tri Xuat khau, Tong gia tri nhap

khau dén Tong san pham qubc ndi (GDP) Viét Nam trong giai doan 1995-2011.

3. Pham vi nghién ciu:
Téng gia tri von dau tu (1), Tong gia tri Xuat khau, Tong gi4 tri nhap khau va Tong san pham
qudc ndi (GDP) cua Viét Nam trong giai doan 1995-2011.

4. Két cAu ciia bai tiéu luan:
Chuwong 1: Tong quan
Chuong 2: Co s¢ 1y luan
Chwong 3: Tong quan vé phwong phap nghién ctru.
Chwong 4: Két qua nghién ciru
Chwong 5: Két ludn

Trang 1



GVHD : Truong Bich Phuong

Chuong 2: CO SO LY LUAN

O hau hét cac qudc gia trén thé gioi, déu khong phan biét khuynh hudng chinh tri, mbi quic gia
déu tu xac dinh riéng cho minh mot chién lugc riéng dé phét trién kinh té - x4 hoi. Tang truong va
phét trién kinh té 14 muc tiéu dau tién cta tat ca cac nudc trén thé gidi, 1a thudc do chu yéu vé sy tién
bo trong mdi giai doan cua cac qubc gia. Khong riéng mot dat nude nao ca, ¢ Viét Nam ciing vay
lubn xem viéc phat trién kinh t& 18 mot nhiém vu rat bic thiét. Viét Nam sau hon 20 nim d6i méi,
d4 c6 nhirng budc phat trién dang ké, dat nudce ta tir nén kinh té thoi bao cip tri tré d4 chuyén sang
nén kinh té thi truong theo dinh huéng XHCN. Tong thu nhap qubc dan hing nim d4 tang 1én. Hon
thé nira dat nuéc chung ta hién nay gia nhap vao nén kinh té toan cau WTO, hai nhap kinh té qubc
té. Pay 1a mot budc tién rat quan trong vd mé ra cho nén kinh té nude nha nhiéu hira hen. Ting
truong kinh té dién ra né biéu hién ¢ téc do ting truéng GDP ngdy cang cao va 6n dinh trong thoi
gian dai, nén kinh té s& c6 nhiéu thanh tyu to Ién. Nhu vay thu nhap va mirc song ciia ngudi dan
cang on dinh thi dat nuéc cang phat trién. Chinh vi viy ma viéc ting truong kinh té dugc xem nhu 1a
van dé hap din trong nghién ciru kinh té, n6 chinh 1 tiéu diém dé phan anh sy thay d6i bo mit nén
kinh té qudc gia. Dé danh gia nén kinh té cia mot qudc gia, cic nha kinh té danh gia qua tong san
pham qudc ndi GDP.

2.1. Khéi niém:

Tong san phdm qudc ndi hay GDP (viét tit cua Gross Domestic Product) 1a gié tri tinh bang
tién cla tt ca san phém va dich vu cudi cung dugc san xut ra trong pham vi mot 1&nh thd trong mot
khoang thoi gian nhat dinh, thuong 1a mot nam. GDP 1a s6 do vé gia tri ciia hoat dong kinh té quéc
gia.

Piu tu: trong kinh té hoc vi md, chi viéc gia tang tu ban nhim ting cudng ning lyc san xuét
tuong lai.

Xuat khau: 1a nhitng hang hoa dugc san xuit ra & trong nudc dugc ban ra nude ngoai (lwong
tién thu duoc do ban hang héa va dich vy ra nude ngodi — lam ting GDP).

Nhap khau: |2 nhitng hang dwoc san xuét ra & nude ngoai, nhung duge mua dé phuc vu nhu cau

noi dia (lwong tién tra cho nudc ngodi do mua hang héa va dich vu — lam giam GDP)

2.2. Ngudn gbc ciia md hinh tir ly thuyét:
C6 phuong phap tinh tong san pham qubc ndi (GDP): ¢ 3 phuwong phap
2.2.1. Phwong phap tinh theo luéng san phim:
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Hang nim dén cu ciia méi nude tidu thu rat nhiéu loai hang hda va dich vu cudi cling
nhu: gao, thit, cam, tdo, xodi...;C ham soc y té, thuong mai va du lich... nhitng hang hda va dich
vu do nguoi tiéu ding mua va sir dung. Toan b cac khoan chi tiéu tinh bing tién dé mua cac san
pham cudi cling, & co duogc todn bd GDP ciia nén kinh té hang hoa don gian nay.

Nhu vy, trong nén kinh té gian don, ta c6 thé dé dang tinh dugc thu nhap hay san
pham qudc din bao gdm téng sb hang hda cudi ciing cong voi dich vu.

Vay, Tong san phim qudc ndi (GDP) 14 téng gia tri tinh bang tién cta ludng san pham
cudi cling ma mot qudc gia tao ra. GDP bao gdm todn bo gia tri thi truong cia cac hang hda va
dich vu cudi cing ma cac ho gia dinh, cac doanh nghiép, chinh phi mua va khoan xuét khiu
rong dugc thyc hién trong thoi gian mot nam. Pugc thé hién nhu sau:

GDP=C+1+X-Z-Te=C+I1+G+NX-T,
Trong d6: GDP: Téng san pham quoc ndi
C: Tiéu dung cua hé gia dinh
I: Pdu tw ciia cdc nha san xudt
X: Xudt khau
Z: Nhdp khau
Te: Thué gidn thu
NX: Xudt khdu rong
G: Chi tiéu cua Chinh phu
2.2.2. Phwong phap tinh theo tién thu nhip hoic chi phi:

Day la phuong phap thi hai trong tu dé tinh GDP trong mot nén kinh té gian don. Cac
nganh kinh doanh thanh toan tién cong, tién 14i, tién thué nha va loi nhuan. D6 1a cac khoan thu
nhap tir cac yéu td san xuat nhu dat dai, lao dong, vbn va k¥ thuat dung dé san xuét ra luéng san
pham.

GDP duoc tinh dya vao tong thu nhap ciia cac yéu té san xuét trong nén kinh té duoc huy
dong cho qua trinh san xuit. GDP ciing bao gdm nhiéu thué gian thu va khau hao ma chiing
khong phai 1a thu nhap ciia cac yéu td. Tong thu nhap tir cac yéu td san Xuat bao gom:

Tién luong va cic khoan tién thuong ma nguoi lao dong duoce hudng: (W)

Thu nhap ctia ngudi cho vay: Tién 14i (i)

Thu nhap ctia chu dat, chi nha va cha cac tai san cho thué khac: Tién thué (R)

Thu nhap cta cac doanh nghiép: Loi nhuén (r)
- Thué gian thu (Te)
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- Khéu hao (D)

Nhu vay, Tong san phim qudc ndi ciing co nghia 12 tong tién thu nhap vé cac yéu tb san
xuat (lwong, tién 14i cho vay, thué nha va loi nhuan), dung lam chi phi san xuét ra nhitng san
pham cudi cling cua x4 hoi. GDP theo tién thu nhap duogc thé hién nhu sau:

GDP=W+i+R+r+Te+De

T6m lai, viée tinh toan bang nhiéu phwong phép déu cho nhiing két qua giong nhau. Tuy

nhién trén thyc té c6 nhitng chénh léch nhat dinh do nhirng sai sot tir nhitng con sd, thong ké

hoac tinh toan.
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2.2.3. M6 hinh nghién ciru :

XUt khau

GDP

> Nhap khau

Piu tu
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Thiét bi

Co s6 ha tang

Cong nghé

Trinh do

Ngudn lao dong

Gidi tinh

Von chu s& hitu

Von vay

Gia

Nhu ciu tiéu dung

Thu nhap ca nhan

Chinh sach nha nuéc

Tin dung

Kinh té nha nuéc

Tai khoa

y

Tien té

Thu nhap dan cu

Kinh té ngoai nha nuéc

Lam phat

K.Vuc ¢6 von dau tu
nude ngoai

Ty gia
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2.3. Ly thuyét dwa cac bién phu thudc vao md hinh:

Theo PGS — TS Nguyén Vin Cong, GDP chinh 13 tong gia tri thi trudng cua tit ca cac hang
héa va dich vu cudi ciing dugc san xuit ra trong mot nudc trong thoi ky nhét dinh. Cac yéu té co ban
anh huong dén sy ting truong ciia GDP gdm cac nhan té chu chdt sau:

Thir nhét, ngudn nhan lyc. Mot sb quan diém cho rang con nguoi 1a ¢t 16i cia ting truong kinh
té. Con ngudi co strc khoe, tri tug, tay nghé cao, c6 nhiét huyét, dong lrc, nhiét tinh, duge t6 chirc
chat ché s& 1a nhan td co ban ciia ting trudng kinh té.

Thir hai, von dau tu. Dé san xudt hang hoa, dé mua may moc thiét bi, d& mé rong quy mé san
XU4t, nang cao tay nghé cho cong nhan vién, chiing ta can c6 vén dau tu. Harod Domar d4 néu Ién
mdi quan hé giita dAu tu va ting truong kinh té véi cong thire ICOR, d6 1a ty 1¢ tang dau tu chia cho
ty 1& tang GDP. Thu ba, tai nguyén thién nhién. Cac nudce c6 tai nguyén thién nhién phong phu sé la
diu kién thun lgi cho su phat trién kinh té. Khong nhitng c6 thé khai thac dwa vao san xuit ma con
c6 thé phuc vu xuét khiu, mua vé nhirng hang hoa can thiét.

Thir tu, tri thire cong nghé. Khoa hoc k¥ thuat ludn 1a chia khoa than ky mé canh cong budc vao
tang truong kinh té vuot bac. Khoa hoc k¥ thudt giup ting ning suit va hiéu sudt san xuit, c6 thé
khién san luong tang dot bién.

Thir ndm, d6 1a xuat khau rong. Chang ta dang song trong mot nén kinh té mo, tham gia vao nén
kinh té thé gi6i va c6 quan hé voi cac nudc khac thdng qua thuong mai va tai chinh.Chlng ta xuat
khau hang hoa, dich vu duoc san xuét ré nhit trong nudc va nhap khau nhitng hang héa ma cac nudce
khéc c6 lgi thé vé chi phi. Khoan chénh léch giita xuat khau va nhap khau 1a xuat khau rong. Xuat
khau rong tac dong truc tiép lén tang truong kinh té, vi nd 1a mot phan ctia hang hda dich vu san xut
ra. Xuat khau rong tang sé thiic ddy san xuat san phim nhiéu hon.

Tuy nhién, trong tat ca cac yéu to trén, dwoc quan tdm nhic dén nhiéu nhét, van 1a von dau tu va
xuat khau rong (xuit khau va nhap khau). Vi hai yéu t6 trén chiu anh hudéng tac dong nhiéu nhét cua
céc chinh sach kinh té, va ciing do hai nhan t6 trén dé thong ké véi s6 liéu chinh xac hon nén thudng
Xay ra ban cai xoay quanh cac chinh sach vé& hai nhan t6 ndy. Do tinh thoi sy ctia hai nhan té nay,
ching tdi quyét dinh dwa dau tu, xuat khiu va nhap khau vao mé hinh, nghién ctru mbi quan hé cia
chiing véi ting truéng kinh té ciia nhom. Qua do s& thiy duoc mdi tuong quan, d6 anh huong cu thé

Clia cac nhan té ndy tang truong kinh té.
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Chuong 3: TONG QUAN VE PHUONG PHAP NGHIEN CU'U.

3.1. Xay dung mé hinh kinh té hrgng
M6 hinh gom 4 bién:
- Bién phu thudc : Tong san phadm qudc néi GDP (Pon vi tinh: ty dong )
- Bién doc lap :
+ Pau tu I (Pon vi tinh : ty dong)
+ Xuat khau NX (Pon vi tinh : ty dong)
+ Nhap khau NX (Pon vi tinh : ty dong )

GDP= l}]_ + l}zl +l}3XK+ l}4NK +V

3.2. Dy do4n ky vong giira cac bién:
- P2 duong : Khi Dau tu ting thi s& dan dén tong san pham qudc ndi GDP ting.
- B3 duong : Khi gia trj xuit khau tang thi s& dan dén tong san pham qudc ndi GDP tang.
- P4 am: Khi gié tri nhap khau ting thi s& din dén tong san pham qudc néi GDP giam,

3.3. M0 ta s6 liéu
-S4 liéu bao gdm: Tong gi4 tri von dau tu (I), Tong gia tri Xuat khau, Téng gia tri nhap khau
va Tong san pham quéc ndi (GDP) cua Viét Nam trong giai doan 1995-2011.
-S4 liéu tim duoc tir téng cuc théng ké Viét Nam.

- Bang so li¢u :

STT | Nim GDP Piau tir I Xuat khau NX Nhap khau NX
1 1995 228677 | 72447.0 5448.9 8155.4

2 1996 269654 | 87394.0 7255.9 11143.6

3 1997 308600 | 108370.0 9185.0 11592.3

4 1998 352836 | 117134.0 9360.3 11499.6

5 1999 392693 | 131171.0 11541.4 11742.1

6 2000 435319 | 151183.0 14482.7 15636.5

7 2001 474855 | 170496.0 15029.2 16218.0

8 2002 527056 | 200145.0 16706.1 19745.6
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9 2003 603688 | 239246.0 20149.3 25255.8
10 2004 701006 | 290927.0 26485.0 31968.8
11 2005 822432 | 343135.0 324471 36761.1
12 2006 051456 | 404712.0 30826.2 448011
13 2007 1108752 | 532093.0 48561.4 62764.7
14 2008 1436955 | 616735.0 62685.1 80713.8
15 2009 1580461 | 708826.0 57096.3 69948.8
16 2010 1898664 | 830278.0 72236.7 84338.6
17 Sobo 2011 | 5415204 | 877850.0 96905.7 106749.9

(Pon vi tinh : ty dong)
3.4. M6 hinh hdi quy
- M6 hinh hdi quy tong thé :
(PRF) GDP = 1+, 1+ 3 XK+ BNK +V;

- M6 hinh hdi quy mau:

(SRF) GDP= 3, + 8, I+ 3 XK + B,NK+e; (e;1a wée lwgng ciia V)
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Chuong 4: KET QUA NGHIEN CUU

4.1. Xac dinh mé hinh hdi quy va doc y nghia cac hé s6 :

Két qua chay mé hinh tir phin mém Eviews

Dependent Variable: GDP
Method: Least Squares
Date: 06/07113 Time: 21:11
Sample: 117

Included observations: 17

Variable Coefficient  Std. Error  t-Statistic Prab.

C 80485.27 2002276 4.019689 0.0015

I 1.147315 0.284716 4 (29686 0.0014

XK 31.03140 4489872 6911423 0.0000

MK -16.21289 4258885 -3.806839 0.0022

R-squared 0.995305 Mean dependent var 8534828

Adjusted R-squared 0994221 S.D.dependent var 6362633

S.E. of regression 48368.33  Akaike info criterion 24 61340

Sum squared resid 3.04E+10 Schwarz criterion 24 80945

Log likelihood -205.2139  Hannan-Quinn criter. 24 63289

F-statistic 9185575 Durbin-\Watson stat 0.835498
Prob(F-statistic) 0.000000

Tir két qua trén ta c6 mé hinh hdi quy nhu sau:
(SRF) GDP =80485,27 + 1,1473151 +31,03140XK - 16,21289NK + ¢;

Y nghia ctia cac hé s hdi quy:

o Ddi voi ﬁl = 80485,27 ¢6 y nghia 1a tong gia tri Pau tu, Xuat khau, Nhap khau dong thoi
bang 0 thi GDP dat gi4 tri trung binh 1a 80485,27 ty dong/ nim.

o Ddi voi ,BAZ =1,147315¢6 y nghia 1a khi Xuat khau, Nhap khau NX khong ddi, tong gia tri
Dau tu ting (giam) 1 ty dong /nam thi GDP ting (giam) 1,147315 ty dong /nam.

o Dbivéi ﬁg = 31,03140 c6 y nghia 1a khi tong gia tri Dau tw, Nhap khau khong d6i va néu
Xuét khau tang (giam) 1 ty dong /ndm thi GDP ting (giam) 31,03140 ty dong /nam.

o Ddi voi 34 = - 16,21289 c6 nghia 1a khi tong gi4 tri Dau tu , Xuat khau khong d6i, Nhap
khau ting (giam) 1 ty dong /ndm thi GDP giam (ting) 16,21289 ty dong /nim.
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4.2. Kiém dinh gia thiét va danh gia mirc d9 phQ hop ciia mé hinh
4.2.1. H¢ s6 thu dwge tir ham héi quy c6 phu hgp véi Iy thuyét kinh té khong ?

.2 . vo 1 oK Ho:ﬁlzo pe ~

- Kiém dinh gia thiét : V61 mtrc y nghia 0=0,05
H,:B,#0

Ta thdy B1 c6 gia tri kiém dinh t = 4,01689 c6 mirc x4c suat tuong tng & Pyaue= 0,0015<

0=0,05

- Bacbo H, — B1# 0 — Khi I=XK=NK=0 thi GDP #0.

.2 . Y Ho:B,=0 . | ~
- Kiém dinh gia thiét: véi mire y nghia a=0,05
H,:B,#0

Ta thay P2 c6 gia tri kiém dinh t = 4,029686 c6 mirc xac sudt trong ung I3 Pyaue= 0,0014<
0=0,05

> Bac bo H, — P2# 0 — Pau tu dnh huong dén tong thu nhap GDP — Phu hop véi 1y
thuyét kinh té.

- Kiém dinh gia thiét: {H 0P =0\ i mie § nghia a=0.05
H :B,#0

Ta thay B3 c6 gia tri kiém dinh t = 6,911423 c¢6 mic xac sudt tuong ung I3 Pyae= 0,0000<
0=0,05

> Bacbo H, — B3#0 — Xuat khau anh huong dén tong thu nhap GDP — Phil hop véi 1y

thuyét kinh té

- Kiém dinh gia thiét v6i mirc ¥ nghia 0=0,05

{HO B, =0
H,:B,#0
Ta thiy P4 co gia tri kiém dinh t = -3,806839 mirc xac suat tuong tmg 1a Pyaye= 0,0022<
0=0,05

> Bacbo H, — Ps# 0 — Nhap khau anh hudéng dén tong thu nhap GDP — Phu hop voi

ly thuyét kinh té
4.2.2 Kiém dinh sy phd hep ciia mé hinh
.2 . ., L H 0 : RZ =0 , - , ~
- Kiém dinh gia thiét : ) véi1 mie y nghia 0=0,05
H,:R*#0

( Hy: M0 hinh khdng phu hgp ; H, : M6 hinh phu hop )
Tir két qua trén ta thdy R?= 0,995305 c6 X4C SUAt Pyae = 0,000000 < 0=0,05
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— Bac bo H,, tirc 1a md hinh héi quy 1a phu hop

4.3. Kiém dinh va khic phuc cac hién twong trong mé hinh hdi quy

4.3.1. Kiém dinh sy ton tai cia da cong tuyén:

4.3.1.1. Nhin biét da cong tuyén

a. Xét h¢ s6 twong quan giira cac bién I, XK, NK: v6i mirc ¥ nghia a=0,05

Ta dugc két qua nhu sau:

Correlation

[ | XK | NK |

|
XK
MNK

1.000000 0.884396 0.887254
0.884396 1.000000 0.894846
0.887254 0.894846 1.000000

Tir két qua trén cho thay:

- Heé sb twong quan giira I va XK 13 0,984396 > 0,8

- Heé sb twong quan giira I va NK 12 0,987254 > 0,8
- Heé sb twong quan giira XK va NK 12 0,994846 > 0,8

- Vay mé hinh GDP theo I, XK, NK ¢6 xay ra hién twong da cong tuyén.

b. Héi quy phu | theo XK va NK:
M® hinh hdi quy phu:
li= a1+ asXKj+asNKi+V;
-Kiém dinh gia thiét: Ho: R*=0

H1: R?# 0, voi mirc ¥ nghia 0=0,05

Ta dugc két qua nhu sau:

Dependent Variable: |
Method: Least Squares
Date: 06/07/13 Time: 22:14
Sample: 1 17

Included observations: 17

Variable Coefficient Std. Error t-Statistic Prob.

C 21989.07 17852.87 1.231683 0.2384

KK 2179212 4174183 0.522069 0.6098

NK 6649645 3.581054 1.856896 0.0845
R-squared 0.975154 Mean dependent wvar 346008 4
Adjusted R-squared 0971605 5.D. dependent var 2694417
S.E. of regression 4540311 Akaike info criterion 24 44333
Sum squared resid 2.89E+10 Schwarz criterion 24 59037
Log likelihood -204 7683  Hannan-Quinn criter. 24 45795
F-statistic 2747400 Durbin-Watson stat 2.060751
Prob(F-statistic) 0.000000
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- Tir két qua trén ta thay F= 274,74 c6 xéac suit Pyaue= 0,000000 nén ta béac bo gia thiét Ho:
R?= 0. Ttc md hinh hdi quy phu phl hgp. Vay mé hinh GDP theo I, XK, NK c6 xay ra hién
tugng da cong tuyén.
4.3.1.2. Bién phap khic phuc:
a. Str dung sai phan cép 1:
- Hbi quy D(GDP) theo D(I), D(NK) va D(XK), ta duoc két qua nhu sau:

Dependent Variable: D(GDP)

Method: Least Squares

Date: 06/07/13 Time: 21:25

Sample (adjusted): 2 17
Included observations: 16 after adjustments

Variable Coefficient  Std. Error  t-Statistic Prob.
D(l) 1.093065 0242815 4 501640 0.0006
D(XK) 28.51455 4012030 7107263 0.0000
D(NK) -13.04338 36561692  -3571970 0.0034
R-squared 0916563 Mean dependent var 1366579
Adjusted R-squared 0.903727 5.0. dependent var 137077.3
S.E. of regression 4253222  Akaike info criterion 24 32127
Sum squared resid 2.35E+10  Schwarz criterion 24 46613
Log likelihood -191.5702 Hannan-Quinn criter. 24 32869

Durhin-Watson stat 1.850568

- Tur két qua trén ta thdy R?= 0,916563, C4c Pyaye Umg voi cac hé sb hdi quy cua 3 bién
D(1), D(XK), D(NK) rat thap (<0,05). Do d6, cach khic phuc nay Ia hop ly.

b. Loai b6 bién | hodce XK hodc NK khéi mé hinh ban dau.
eHbi quy lai md hinh trong d6 loai bo bién I:

Dependent Variable: GDP
Method: Least Squares
Date: 06/08/13 Time: 14:55
Sample: 1 17

Included observations: 17

Variable Coefficient  Std. Error  t-Statistic Prob.

C 1057137 27485.02 3.846228 0.0018

XK 33.563164 6.426279 5217894 0.0001

MK -8.583651 5513138 -1.556945 0.1418
R-squared 0.989440 Mean dependent var 8534828
Adjusted R-squared 0987931 5.D. dependent var 6362633
S.E. of regression 6989943  Akaike info criterion 25.30629
Sum squared resid 6.84E+10 Schwarz criterion 2545333
Log likelihood -212.1034  Hannan-Quinn criter. 25.32080
F-statistic 6558519  Durbin-Watson stat 1.286398
Prob(F-statistic) 0.000000
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eM0 hinh hdi quy d4 loai bo XK :

Dependent Variable: GDP
Method: Least Squares
Date: 06/07/13 Time: 21:37
Sample: 117

Included observations: 17

Variable Coefficient  Std. Error  t-Statistic Prob.

C 58315.01 41176.60 1.416217 0.1786

I 1.419244 0.587486 2415794 0.0299

MK 7.957899 5063791 1571530  0.1384

R-squared 0.978052 Mean dependent var 8534828

Adjusted R-squared 0974916 S.D. dependent var 6362633

S.E. of regression 1007706  Akaike info criterion 26.03787

Sum squared resid 1.42E+11  Schwarz criterion 26.18490

Log likelihood -218.3219  Hannan-Quinn criter. 26.05248

F-statistic 3119307 Durbin-Watson stat 0.855499
Prob(F-statistic) 0.000000

eM® hinh héi quy d4 loai NK :

Dependent Variable: GDP
Method: Least Squares
Date: 06/07/13 Time: 21:36
Sample: 117

Included observations: 17

\ariable Coefficient  Std. Error  t-Statistic Prob.

C 775944 96 28042 84 2. 779496 0.0148

I 0.665489 0.357389 1.862087 0.0837

XK 16.99597 3.590711 4733316 0.0003

R-squared 0990070 Mean dependent var 853482 8

Adjusted R-squared 0.988652 S.D. dependent var 636263.3

S.E. of regression 6777982 Akaike info criterion 2524470

Sum squared resid 6.43E+10 Schwarz criterion 25.39174

Log likelihood -211.5800 Hannan-Quinn criter. 2525932

F-statistic 697.9576  Durbin-Watson stat 0.755837
Prob(F-statistic) 0.000000

- So sanh R? & 3 md hinh hdi quy lai ta thiy R% o xk < Ri0ai 1< R%0qi nk. VAy ta 6 thé loai
bo bién NK ra khoi md hinh.

4.3.2. Kiém dinh phwong sai thay ddi: (Dung kiém dinh White)
Kiém dinh gia thiét: Ho: Phuong sai khong thay doi, voi mirc ¥ nghia a=0,05.
4.3.2.1. Kiém dinh phwong sai thay d6i md hinh ban dau:

Ta dugc két qua nhu sau:
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Heteroskedasticity Test: White

F-statistic 1.939652 Prob. F(9,7) 0.1973
Obs*R-squared 12.13429 Prob. Chi-Square({9) 0.2058
Scaled explained SS 7.356531 Prob. Chi-Square(9) 0.6001

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 068/07/M13 Time: 21:40
Sample: 1 17

Included observations: 17

Variable Coefficient Std. Error t-Statistic Prob.
C -2.41E+09 346E+09  -0.696810 0.5084
| -165361 .1 1239808  -1.333763 0.2240
2 0.238021 0.556187 0.427951 06815
[*XK 0.427921 16.63029 0.025731 0.9802
I*MK -1.956160 18.50191 -0.105727 0.9188
KK 7675853 1452100. 0.528604 06134
KEN2 431.0907 368 5922 1.169560 0.2805
HKEFMNK -T27 5634 717.8914  -1.013473 0.3446
MK 1161468, 872874 6 1.330624 0.2250
NEK*2 2978041 358 2641 0.831242 0.4333
R-squared 0713782 WMean dependent var 1.79E+09
Adjusted R-squared 0345787 S.D. dependent var 2.66E+09
S.E. of regression 2.15E+09 Akaike info criterion 46.10245
Sum squared resid 3.23E+19 Schwarz criterion 46 59257
Log likelihood -381.8708 Hannan-Quinn criter. 4615117
F-statistic 1.939652 Durbin-VWatson stat 1.931739

Prob(F-statistic) 0197282

Tir két qua trén ta thiy nR? = 12,13429 c6 X4c Suat Pyae= 0,2058 > 0,05 nén ta chdp nhan
gia thiét Ho: Phuong sai khong thay d6i. Tic mo hinh hdi quy cia GDP theo I, XK, NK

khong xay ra hién tugng huong sai thay doi.
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4.3.2.2 Kiém dinh phwong sai thay d6i md hinh sau khi d loai b6 bién

Ta dugc két qua nhu sau:

Heteroskedasticity Test: White

F-statistic 3.246333 Prob. F(5,11) 0.0482
Obs*R-squared 10.13299  Prob. Chi-Square(5) 0.0716
Scaled explained SS 8588564 Prob. Chi-Square(5) 01266

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 06/07/13 Time: 23:08
Sample: 117

Included observations: 17

Variable Coefficient Std. Error t-Statistic Prob.

C -7T.96E+09 4 54E+09  -1.753209 0.1074

| 2538315 211719.8 1.198903 0.2558

12 -1.189056 0.820289  -1.449558 0.1751

XK 2097069 15.23004 1.376929 0.1959

XK -2150446. 2160603. -0.995299 0.3410

K2 -91.82933 69.23251 -1.326390 02116

R-squared 0596058 Mean dependent var 3.7T8E+09

Adjusted R-squared 0412449 S D. dependent var 6 17E+09

S.E. of regression 4 73E+09  Akaike info criterion 47.66114

Sum squared resid 24BE+20 Schwarz criterion 4795521

Log likelihood -399.1196 Hannan-Quinn criter. 47 69037

F-statistic 3246333  Durbin-Watson stat 1.288605
Prob(F-statistic) 0.048185

Tir két qua trén ta thiy nR? = 10,13299 ¢ X4C SUt Pyae= 0,0716 > 0,05 nén ta chip nhan gia
thiét Ho: Phuong sai khong thay d6i. Ttrc mo hinh héi quy ciia GDP theo I, XK, NK khong xay

ra hién twong phuong sai thay doi.
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5.1.

Chuong 5: KET LUAN

Két luin:

Tong gia tri vén dau tu, xuét khau, nhap khau anh huong dén tong san pham qudc nodi cia
Viét Nam trong giai doan 1995 — 2011.

M0 hinh lya chon phil hop véi 1y thuyét kinh té

I, XK, NK giai thich dwoc 99,5 % sy bién dong cia GDP, con 0,5% la cac yéu té khac chua
biét, chua dua vao md hinh.

M hinh ban dau c¢6 hién tuong da cong tuyén va d6 1a hién tuong da cong tuyén khong hoan
héo, khic phuc bang cach loai bo bién NK ra khoi mé hinh.

M® hinh khdng c6 hién tuong phuong sai thay doi

C6 thé bo bién NK ra khoi mé hinh trong trudng hop can thiét.

. Kién nghi:

Pé tang GDP trong mot nude thi phai ting cudng thyc hién cac chinh sach thu hat von dau
tu, ting cudng xut khau va han ché nhap khau.

Chu trong thu hit cac tip doan da qudc gia dau tu cac dy an 16m, cong nghé cao, két cu ha
tang, tao budc chuyén bién trong tai co cau, thuc day cong nghiép hd tro va tao diéu kién cho
DN trong nudc phat trién.

Dé tang cudng xuat khiu va han ché nhap khau:

O cép d6 nha nude d6 12 sy dn dinh vé chinh tri- xa hoi, quan h¢ quéc té tdt dep, hanh lang
phép 1y hoan chinh rd rang, minh bach va theo phuong huéng 6n dinh; bd may diéu hanh
nhanh nhay, co ché chinh sach, cac cong cu diéu hanh vi mé hop 1y, trong d6 c6 14i suat ngan
hang, ty gia hdi doai co tac dung thuc diy xuat khau, han ché nhap khau.

Nang cao kha ning canh tranh & cip do doanh nghiép 1a kha ning khong ngimng ning cao
hiéu qua san xuat kinh doanh, nhanh nhdy nim bat tinh hinh cung - cau (ca luong 1an chét)
trén thi truong thé gisi ca san xudt va kinh doanh. Cac mat hang va loai hinh dich vy thi kha
ning canh tranh duoc thé hién trudce hét ¢ gia thanh ha, chit lwong cao, mau mé, bao bi phu

hop vai thi hiéu ctia nguoi tiéu ding duoc tiép thi rong réi.

5.3. Han ché ciia bai

C6 thé dua thém mot sb bién nita vao mo hinh dé do phi hop ctia mé hinh tang 1én, tuy nhién
lam nhu vy mé hinh s& phtrc tap hon, c6 thé s& c6 nhiéu khuyét tat hon gay kho khan trong

viéc kiém dinh .
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- Do ning luyc ban than cia mdi thanh vién trong nhém con han ché, nén dé tai khéng tranh
khoi nhitng thiéu sot. Nhém rit mong nhdn dugc nhitng déng gop ¥ kién va phé binh cua

thdy c6 va cac ban dé ching t6i kip thoi ndm bét va cing ¢ kién thic.
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