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PHAN TiCH NHAN TO NONG NGHIEP, NHAP KHAU
TAC DPONG DEN LAM PHAT (CP1) VIET NAM
TU NAM 1990 PEN 2010

PHAN THANH TAM*

Chi sé CPI VN cho biét ty le lam phat that su dang xay ra trong cac thang dau
ndam 2011. Anh huéng ciia lam phat khé cé thé la mt diéu tot lanh cho nén kinh t&
trit truong hop & miic do nhe va trong tam kiém soat ciia Chinh phi. Tac hai dé thdy
nhat la lam phat anh huéng truc tiép doi séng cua nhitng nguovi dan cé6 thu nhap
thap, tham chi cudc song ho rdit khé khan. Ly do cho vdan dé nghién ciu la VN cé dan
86 gan 70% lam néng nghiép va la nuéc luén nhap siéu trong nhiéu nam lién.

Bai viét nay st dung mé hinh hoi quy tuyén tinh dé phan tich cac nhan té néong
nghiép, nhap khdu tac dong nhu thé nao dén chi so gia tieu dung tic nam 1990 dén
ndam 2010. Két qua nghién citu cho thay hai nhan té néong nghiép va nhap khdu that
sw anh huéng dén lam phat VN. Ngoai ra, két qua nghién ctiu ciing duoc kiém dinh
cac vi pham gia thiét mé hinh véi mitc y nghia la 5%. Dong thoi, két qua nghién citu
ciing la co sé khoa hoc cho cac nha chinh sach tham khao dé dé ra cac chinh sach

kém ché lam phat trong tuong lai.

1. D4t vdn dé

Kinh t&€ VN dang timng buéc phuc hdi sau
khing hodng, nhung nhiing diém y&u va kho
khan mang tinh co ciu clia nén kinh t& ngay
cang thé hién rd. Cac chuyén gia kinh t& nhan
dinh ring nam 2011 sé tiép tuc 1la mot nim
nhiéu thi thach cho kinh t& VN. Du bdo clia cac
chuyén gia kinh t& lam phat VN nam 2011 1a
khodng 17% va thu nhap binh quan dau ngudi
tinh theo gi4 hién tai khoang 1.160
USD/nguti/mnam.

Tuy nhién, VN van can mot ty 1&é dau tu cao,
chiém khoang 40% téng san phidm qudc ndi
(GDP), nham duy tri mic tang truéng. P€ nang
cao chat lugng tang truéng kinh t&, VN can day
manh qua trinh tai co cdu nén kinh t& va nang
cao hidu qua dau tu. Bén canh d6, lam phat tiép
tuc chiu ap luc. Tinh trang lam phét cao tiép tuc
de doa su 6n dinh cGa nén kinh t& vi md trong
nam 2011. Do lam phéat ctia VN c6 tinh co cau
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nén viéc kiém soat khong phai 1a cong viéc dé
dang. Dac biét 1a gia ca luong thuc, thuc phim
tang lién tuc trong nhimng thang dau nam va
nhap kh4u chua c6 xu huéng gidm manh trong
céc thang cudi nam 2011. V6i nhiing van dé phan
tich ¢ trén va theo du bdo nam 2011 14 niam kho
khan cho nén kinh t& th& giéi néi chung va nén
kinh t& VN néi riéng. Véi nhiing yéu cau thuc
tién cong tac dat ra, tac gid da manh dan chon
chii d&: “Phan tich nhan t6 néng nghiép, nhap
khiu tac dong dén lam phat VN tir nam 1990
dén 2010” 1am bai nghién ciu.
2. Két qua nghién cifu

Trong bai nghién ctu nay, tac gia da xay dung
md hinh hdi quy tuyén tinh ba bién d€ phan tich.
Trén co s6 két qua md hinh, tc gia kiém tra cac
vi pham gid thiét cia md hinh nhu: Hién tuong
phuong sai thay d6i, hién tugng da cong tuyén,
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hién tugng tu tuong quan va sai s theo phan
phoi chuén.

Mb hinh héi quy tuyén tinh c6 dang ham nhu
sau:

Mb hinh toan hoc:

Y = Bo + PiX1 + PeLin(Xs) + Bs Lin(Xp)?

Trong d6:

Y: Chi s§ lam phat (CPI) tif nam 1990 dén
nam 2010.

Xi: Nhan t6 nong nghiép (thé hién bang chi
tidu toc do tang trudng nong nghiép, bao gom:
nong nghiép, lam nghiép va thay san) tir nam
1990 dén nam 2010.

Ln(X2): Log cha gid tri nhap khau, Ln(Xs)%:
Log ctia gia tri nhap kh&u binh phuong tif nam
1990 dén nam 2010.

Bo, B1, Bz, Bs.: La cac thong s6 ude luong.

Pay 14 ham hdi quy tuyén tinh giiia lam phat
véi toe do tang trudng nong nghiép va nhap khiu
tif naAm 1990 dén nam 2010.

Véi su trg gitp cta phan mém Eviews, tac gia
c6 k&t qua hdi quy ba bién nhu sau:

Nhin vao két qua ta nhan thay phan lén cac

thong s6 udc lugng c6 ¥ nghia thong ké va phan
anh dugc y nghia kinh t&. Ngoai ra, he¢ s6 xac
dinh (R-squared = 0,7574) tuong ddi cao; chi tiéu
khac nhu F-statistic = 17,69 rat 16n; con Akaike
info Criterion = 7,61, Schwarz Criterion = 7,81;
hai chi tiéu nay thi tuong déi thap. Ngoai ra, dé
xem md hinh c6 vi pham cac gia thiét da dé cap
& trén khong, tac gid 1an luot thuc hién céc phép
kiém dinh nhu sau:

- Kiém tra hién tuong phuong sai thay doi.

Dit gia thuyét:

Ho: Phuong sai khong thay ddi

H;i: Phuong sai thay déi

Véi su trg gitp cia phadn mém Eviews ta cb
két qua kiém dinh nhu sau:

Nhin vao két qua ta thay F-statistic = 1,788
nhoé hon F bang = 3,284 v6i mic y nghia 1a 5%,
nhéan Ho. Nghia la khong ¢6 hién tugng phuong
sai thay dai.

- Kiém tra hién tuong tu tuong quan (Durbin -
Watson stat).”

Dit gia thiét:

Bang 1. Két qua héi quy cia mé hinh lam phat theo nhan té néng nghiép

va nhap khau cia VN tif nam 1990 dén 2010

Dependent Variable: Y

Method: Least Squares

Date: 08/16/11 Time: 10:02

Sample: 1990 2010

Included observations: 21

Variable Coefficient Std. Error t-Statistic Prob.

C 1.467,738 216,5945 6,776432 0,0000
X4 -5,655813 1,911997 -2,958065 0,0088
LnXz -153,8292 36,56139 -4,207421 0,0006
(LnX2)? 7,600255 1,909594 3,980038 0,0010
R-squared 0,757424 | Mean dependent var 113,5790
Adjusted R-squared 0,714617 | S.D. dependent var 18,75483
S.E. of regression 10,01907 | Akaike info criterion 7,616501
Sum squared resid 1706,491 | Schwarz criterion 7,815458
Log likelihood -75,97326 | F-statistic 17,69372
Durbin-Watson stat 1,362054 | Prob(F-statistic) 0,000018

Nguén: Téng cuc Théng ké va xd ly t& phan mém Eviews.
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Bang 2. Két qua hdi quy mé hinh phu

White Heteroskedasticity Test:

F-statistic 1,788506 Probability 0,175786
Obs*R-squared 7,843497 Probability 0,165074
Test Equation:
Dependent Variable: RESIDA2
Method: Least Squares
Date: 08/16/11 Time: 14:28
Sample: 1990 2010
Included observations: 21
Variable Coefficient Std. Error t-Statistic Prob.
C -243.911,3 189.391,3 -1,287870 0,2173
X4 4.653,289 3.756,115 1,238857 0,2344
(X1)? -22,53633 18,06336 -1,247627 0,2313
LnXs 1.589,082 5.879,271 0,270286 0,7906
Ln(Xs)? -161,3872 461,9688 -0,349346 0,7317
(Ln(Xs)?)? 0,397918 0,828263 0,480425 0,6379
R-squared 0,373500 | Mean dependent var 81,26145
Adjusted R-squared 0,164666 | S.D. dependent var 148,9935
S.E. of regression 136,1749 | Akaike info criterion 12,90071
Sum squared resid 278154,2 | Schwarz criterion 13,19915
Log likelihood -129,4575 | F-statistic 1,788506
Durbin-Watson stat 2,342603 | Prob(F-statistic) 0,175786
Nguén: Téng cuc Thang ké va x{ ly tif phan mém Eviews.
Bang 3. K&t qua héi quy méd hinh lam phat
Dependent Variable: Y
Method: Least Squares
Date: 08/16/11 Time: 14:28
Sample: 1990 2010
Included observations: 21
Variable Coefficient Std. Error t-Statistic Prob.
C 1.467,738 216,5945 6,776432 0,0000
X4 -5,655813 1,911997 -2,958065 0,0088
LnX2 -153,8292 36,56139 -4,207421 0,0006
(LnX2)? 7,600255 1,909594 3,980038 0,0010
R-squared 0,757424 Mean dependent var 113,5790
Adjusted R-squared 0,714617 S.D. dependent var 18,75483
S.E. of regression 10,01907 Akaike info criterion 7,616501
Sum squared resid 1.706,491 Schwarz criterion 7,815458
Log likelihood -75,97326 F-statistic 17,69372
Durbin-Watson stat 1,362054 Prob(F-statistic) 0,000018

Nguén: Téng cuc Thang ké va x{ ly tf phan mém Eviews.
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Ho: Khong c6 tu tuong quan

Hi: C6 tu tuong quan

Vé6i su tro gitp cia phan mém Eviews ta co
két qua kiém dinh nhu sau:

Véi két qua hdi quy clia md hinh phu ta thu
dugc sai s6 (Residuals). Trén co s& so lidu sai s6
cong véi su tro gitp cia phan mém Eviews, tac
gia tién hanh kiém dinh sai s6 c6 theo phan phéi

Bang 4. Két qua hdi quy mé hinh phu

Dependent Variable: X4

Method: Least Squares

Date: 08/16/11 Time: 14:44

Sample: 1990 2010

Included observations: 21

Variable Coefficient Std. Error t-Statistic Prob.

C 104,3762 2,434693 42,87035 0,0000
LnX2 -0,064093 0,250626 -0,255732 0,8009
R-squared 0,003430| Mean dependent var 103,7576
Adjusted R-squared -0,049021 | S.D. dependent var 1,245544
S.E. of regression 1,275707 | Akaike info criterion 3,415271
Sum squared resid 30,92115| Schwarz criterion 3,514749
Log likelihood -33,86035 | F-statistic 0,065399
Durbin-Watson stat 1,738066 | Prob(F-statistic) 0,800906

Nguén: Téna cuc Théng ké va x{ IV ti phan mém Eviews.

Nhin vao két qua chi s6 Durbin - Watson stat
= 1,362 cho biét khong c6 hién tuong tu tuong
quan. Theo kinh nghiém thi chi tiéu Durbin -
Waston stat ¢6 gia tri trong khoang tir 1 dén 3 1a
khong c6 hién tugng tu tuong quan.

- Kiém tra hién tuong da cong tuyén

St dung md hinh hdi quy phu, hdi quy mot
bién giai thich X; theo cac bién con lai.

Tinh R? va F cho md hinh.

Kiém dinh gid thuyét Hop: R? = 0, tdc gia
thuyét bién X; tuong tng khong tuong quan
tuyén tinh véi cac bién con lai. Néu gia thuyét Hy
dugc chap nhan, thi khong c6 da cong tuyén.

Véi su trg gitp ctia phan mém Eviews, ta c6
két qua kiém dinh nhu sau:

Nhin vao két qua ta thay F-statistic = 0,0653
nhé hon F bang = 4,43742 v6i mic y nghia la
5%, nhan Hy. Nghia 14 hién tugng da cong tuyén
khong xay ra. Ngoai ra, R-squared = 0,003 <
0,88. Néu R-squared 16n hon 0,88 thi mic do da
cong tuyén méi nghiém trong. Ngoai ra, nhin vao
bang két qua ta thay chi tiéu t-Statistic khong c6
¥ nghia thong ke.

- Kiém dinh sai s6 theo phan phoi chudn

chuén khong.
Dit gia thuyét:

Ho: Sai s6 c6 phan phdi chuin

H;: Sai s6 khong c6 phan phoi chudn

Véi két qua két xuat tir phAn mém Eviews ta
c6 d0 thi va cac chi tiéu danh gia sai s6 nhu sau:

6

Series: Residuals

Sarrple 1990 2010
54 Obsenvations 21
4 Mean -2.86E-14|
Median 0.091877
3 Maximum 3.006337
7 Mnimum -2.868535|
Std. Dev. 1.243406|
24 Skewness -0.087611)
Kurtosis 3.879457|
14 JarqueBera 0.703629|
l l Probability 0.703411
= "
-3 -2 -1 0 1 2 3

Hinh 1. P4 thi thé hién gia tri sai s6 lam phat cla
VN tif ndm 1990 dén nam 2010

Nguén: T8ng cuc Théng ké va xU Iy tif phan mém Eviews.

Nhin vao két qua Hinh 1 cho biét JB = 0,7036
v6i miic xac sudt tuong Ung 1a 0,703411. Gia tri
x4c sudt nay lén hon nhiéu so véi 0,05 (Mic y
nghia 1& 5%). Vay ta chdp nhan gia thiét Ho: Sai
s6 c6 phan phdi chuin.

Tém lai, m6é hinh hoi quy tuyén tinh lam phat
theo nhan t6 néng nghiép va nhap khiu la mo
hinh khong vi pham céc gia thuy&t nhu: Phuong
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Bang 5. Bang thé hién ty 1&é lam phat, ting trudng ndng nghiép

va nhap khau VN tif nim 1990 d&€n nam 2010

Tyle Tang truéng Tang G|Aa b Gia tri nhap e Log gia
. lam N 2 trudng néng 2 Log gia tri L
Nam phat nhap: khau néng nghiép .l(hau nong nghiép trl "E"-‘p
(%) (%) nghiep (%) | (tj ddng) (triéu USD) khau

1990 67,40 -13,55 1,00 42.003 2.752,4 10,6455 7,9202
1991 67,60 -15,10 2,18 42.917 2.338,1 10,6670 7,7571
1992 17,60 8,70 6,88 45.869 2.540,8 10,7335 7,8402
1993 5,20 54,40 3,28 47.373 3.923,9 10,7658 8,2748
1994 14,40 48,50 3,37 48.968 5.825,8 10,7989 8,6701
1995 12,70 40,00 4,80 51.319 8.155,4 10,8458 9,0064
1996 4,50 36,60 4,40 53.577 11.143,6 10,8889 9,3186
1997 3,60 4,00 4,33 55.895 11.592,3 10,9312 9,3581
1998 9,20 -0,80 3,53 57.866 11.499,6 10,9659 9,3501
1999 0,10 2,10 5,23 60.895 11.742,1 11,0169 9,3709
2000 -0,60 33,20 4,63 63.717 15.636,5 11,0622 9,6574
2001 0,80 3,70 2,98 65.618 16.217,9 11,0916 9,6939
2002 4,00 21,80 4,17 68.352 19.745,6 11,1324 9,8907
2003 3,00 27,90 3,62 70.827 25.255,8 11,1680 10,1368
2004 9,50 26,60 4,36 73.917 31.968,8 11,2107 10,3725
2005 8,40 15,00 4,02 76.888 36.761,1 11,2501 10,5122
2006 6,60 22,10 3,69 79.723 44.891,1 11,2863 10,7120
2007 12,60 39,80 3,76 82.717 62.764,7 11,3232 11,0471
2008 19,90 28,60 4,07 86.082 80.713,8 11,3631 11,2987
2009 6,88 -14,70 1,83 87.653 68.830,0 11,3811 11,1394
2010 11,78 20,10 2,78 90.613 84.004,0 11,4144 11,3386

Nguén: Téng cuc Théng ké va x{ ly t& phan mém Eviews.

sai thay d6i, hién tuong tu tuong quan, hién
tugng da cong tuyén va sai so theo phan phoi
chuén. Vay, tat ca cic bién s6 ma tac gid dua vao
md hinh c¢6 y nghia thong ké v6i mic y nghia 1a
5% va thuc su anh hudng dén lam phat. Ngoai ra,
con rat nhiéu yéu t0 khéc ciing anh huéng dén
lam phat nhung tac gia chua dua vao mo6 hinh
nhu: 1ai suit ngan hang, ty gi4, tinh hinh kinh t&
thé giéi...

Véi k&t qua nghién ctu trén, tac gid dua ra
mot s6 dé xudt gop phan gidm lam phat cia VN
trong nhiing nam ti€p theo.
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3. Mot s6 dé xuat gop phan kém ché lam
phéat ciia VN trong nhiing nam tiép theo

Dé xuat 1: Chinh phl ti€p tuc thuc hién
chinh sach nong nghiép, nong dan va nong thon
(Tam ndng) d& nang cao gia tri sdn xuat ndng
nghiép, ti€p tuc lién k&t hon nita bén nha dé 1a
Nha nuégc, nha khoa hoc, nha nong va nha doanh
nghiép. Qua phan tich ¢ trén, ta thady nhan to
nong nghiép ting 1én thi lam phéat gidam xubng.
Nghia 14 lugng cung luong thuc, thuc phdm tang
g6p phan cai thién lam phat.

DPé xudt 2: Chinh phl tiép tuc thuc hién
chinh sach thu hat dau tu ca trong nudc va ngoai
nude, dac biét la trong linh vuc ndong nghiép.
Chinh phii nén xem kinh t& tu nhan 1a hat nhan
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ctia nén kinh t&, ti€p tuc thuc hién cai cach tha
tuc hanh chinh, tao diéu kién tot nhat cho doanh
nghiép nong nghiép phat trién. Chinh phi tiép
tuc hd trg nong dan vé von dé gia tang san xuit
hang héa ndng nghiép gop phan tang cung hang
héa cho thi trudng dé binh &n gia ca trong dai
han.

Dé xuat 3: Chinh phl ti€p tuc thuc hién
chinh séach chuyén dich co ciu kinh t&, tao diéu
kién tot nhat phat trién cic khu néng nghiép
theo huéng san xuat nén cong nghiép hién dai.
Quy hoach nhiing viing sidn xuat néng nghiép
hién dai tuy theo lgi thé so sanh cla tling ving
mién trong ca nude.

Dé xuat 4: Chinh pht tiép tuc thuc hién
chinh sach khuyén khich xuat khiu, dic biét la
nhiing mat hang nong nghiép nhu: gao, ca phé,
cao su, tom, ca tra va thuc hién chuong trinh
“Nguoi Viet uu tién dung hang Viét” sau rong hon
va bén viing hon. Pay cling 14 mot co hoi tot cho
cac doanh nghiép trong nuéc khéng dinh thuong
higu Viét va ciing giam ap luc nhap siéu trong
giai doan hién nay.

Dé xudt 5: Chinh phi tiép tuc thuc hién

chinh sach kém ché& nhap siéu bang cong cu ty
gia hop ly. V6i két qua phan tich trong md hinh
lam phét, ta thay nhap khau ciing 14 nhan té gép
phan gia tang lam phéat trong tuong lai. Ngodi ra,
Chinh phit hd trg nhap kh&u cac trang thiét bi
hién dai dé phuc vu cho san xuat nong nghiép 1a
viéc lam can thiét trong giai doan hién nay.

4. Két luan

Tém lai, k&t qua nghién ciu & trén cho thay
lam phat phu thudc rat nhidu yéu t6 nhu: nong
nghiép, cong nghiép, dich vu, xuat kh&u, nhap
khiu, ty gia, chinh sich tién té, chinh sach tai
khoéa, kinh t& thé gidi.. Ngoai ra, cac kiém dinh
thong ké trong bai nghién clu nay véi mic y
nghia 1a 5% cho hai nhan t6 d6 1a nong nghiép
va nhap khau.

Véi nhing dé xuat trén chua dd, trong pham
vi bai viét nay t4c gid dé nghi can thuc hién
nhidu gidi phap khac nita d€ gidm lam phat
xudng mic mdt con s6 trong nhilng nam tiép
theo. Tang truéng kinh t& khong chua dt ma con
phdi quan tidm hon dén moi trudng, vén hoa,
chinh tri va xa hoim
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