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TOM TAT
Quavviéc ting &t ng phwong phap thdng ké mo ta va phuong phap Box-Jenkins trong dé cé th ¢ hién
ki mdnhtinhd ng, ki’ m d nh nhan qua cho md hinh hdi quy logarit kép va ARIMA, bai viét da dé xuat
mo hinh phu " p chod béo vé s&n Iun ng ca traxuatkh ut Viét Nam vao th truong Hoa Ky. VGi s6
lieu chudi thoi gian dun ¢ thu th- pt  UN-Comtrade va NOAA, két qua cho thdy trong m™t ndm sau san
Iun ng ca tra xuat kh u vao th truong Hoa Ky sé tang tuy nhién s6 U™ ng nay sé gidm sau do6, mic d
gidm khong nhiéu va van cao hon so voi hién trang (tinh dén dau nam 2017). Sau khi phan tich nhiéu
mé hinh, nghién cttu nay dé xuat md hinh ARIMA & d béo s&n Iun ng cé tra xudtkh u. M ¢ dii can c6
nh ng nghién cttu thém & xem xét mé hinh d bao & nhiéu khia canh khac nhau, tuy nhién két qua nay
van la tai liu tham khao cho nh ng nha quan ly, nha kinh doanh va ngudi san xuét ca tra.
Tir khéa: Arima, catra, d bao, mo hinh ham cau, xuat kh u, Box-Jenkins

ABSTRACT
Forecasting exported volume of catfish from Vietnam to the USA market

Based on the application of descriptive statistics and Box-Jenkins method, in this paper, unit root
test and Granger causality test have been conducted for double logarithm and ARIMA models. This
paper tries to ¢gure out suitable models to forecast cat¢,sh exported volume from Vietnam to the USA
market. With the time series data of UN-Comtrade and NOAA, the results reveal that the export quantity
of Vietnam to the US will increase for one year followed by a little bit decrease but still higher than the
recent quantity. Moreover, analyzing the di erent models, this paper suggests that ARIMA is the suit-
able model for forcasting the exported quantity of Vietnam to the US market. Even though there is need
for further research to have a more multi-perspective view of the forecast model, the result is a reference

for policy makers, businessmen in case of export cat¢sh.
Keywords: Arima, cat¢sh, demand model, export, forcast, Box-Jenkins

1. Giéi thiéu

La mot trong nhitng qudc gia xudt khau ndng
s&n hang dau trén thé gidi, Viét Nam da c6 quan
hé thwong mai véi hon 200 qudc gia (Tong cuc
Hai quan, 2017) va do d6 nén kinh té Viét Nam
ngay cang phu thudc nhiéu hon vao nén kinh té
thé gidi. Trong ndm 2015, xudt khau néng-lam-
thuy-hai san da dat 30 ty USD chiém 14% trong
tong gia tri xuat khau cla tat ca cac mat hang
ngoai trlr xang dau va khoang san (Tong cuc
Thong ké, 2016). Hién nay céac nghién ctru trong
nwdc (’ng dung cac mé hinh dy bao cho ndng san
va thuy san chua nhiéu, mot s6 nghién ctru trong
nwdc nhw nghién ctru ctia V} Van Tai (2012) van
dung mo hinh hdi quy tuyén tinh don gian, phan
tich chudi qua mé hinh ARIMA va mot s6 mo
hinh toan hoc khac va tac gia chd yéu van dung

md hinh hoi quy don nén cac md hinh chua c6
thé hién céac yéu to bén ngoai tac dong dén két
qua dv bdo. Ngoai ra, két qua ciing cho thdy mo
hinh ARIMA thé hién kha nang vuot trdi so voi
nhitng m6 hinh khac. Nhiéu tac gia nghién ctu
& nwéc ngoai cling cho két qua twong ty nhu
nghién ctru cta Choudhury va cong sv (2014),
tac gia st dung nhiéu mé hinh chudi thoi gian
hon cadc md hinh san mii nhung két qua vyn thé
hién rung mé hinh ARIMA vugt trdi hon; Bong
y kién, Sankar (2011) khang dinh rung mé hinh
ARIMA phu hgp nhét véi dy bao thiy san xuat
khau tai Tamilnadu; két qua nay cling tvong tw
trong nghién ctru ctia Mendelssohn (1981), Wa-
rangkhana (2015) cho truong hop tdm cla Thai
Lan.

Han ché cla cac nghién ctiu trén la chi| phan
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tich xoay quanh cac md hinh chubi thoi gian.
Thém nita, dva trén nghién ctu vé du béo, két
qua thwong la dy bao diém va diéu nay co thé
dyn dén két qua sai léch do trén thuc tién con
c6 rat nhiéu yéu t6 tac dong dén két qua du bao.
Theo Lawer (2016), diéu quan trong, cac tac gia
da nhan manh viéc cac nha nghién ctu ti€p can
chudi di¥ liéu dé dyn dén quyét dinh viéc st dung
mo hinh hodc phwong phéap du bao phu hgp. Bén
canh do6, theo nghién ctru cia Amrit va cong su
(2015), tac gid ap dung cac phuwong phap phéan
tich chudi thoi gian nhu phurong phap san mii
gi&n don, san ml Holt, san m{ Winters hay du
bao trung binh va két qua cho thdy cac mé hinh
san m cho két qua t6t hon nhung tac gia cling
két luan két qua nay chll mang tinh tvong doi
cling nhu dé xuat thém cac mod hinh khac dé cé
két qua dv bao t6t hon.

Mot s6 nghién ctu dién hinh vé (rng dung mo
hinh héi quy nhw nghién ctu cta Yang va Koo
(1994) da st dung md hinh ham cau AIDS dé
wdc lvgng nhu cau nhap khau thit ctia Nhat Ban;
Hug va cong su (2010) cling chlf st dung mot
dang ham cu thé, d6 la mé hinh ham cau LA/
AIDS dé wéc lwvgng ham cau cho cac mat hang
thuc phdm khac nhau & Bangladesh. Mé rong
thém Ia nghién clru cla cac tac gia so sanh nhiéu
mo hinh hoi quy nhu Asche va Wessells (1997)
tlr cdc md hinh ham cau AIDS va LA/AIDS tac
gid wéc lvgng va thdo luan céc két qua phan tich
hoi quy; Kastens va Brester (1996) phan tich, so
sanh va uéc lwgng cac mod hinh tuyén tinh Loga-
rit, mé hinh FDLA/ALIDS, mé hinh Rotterdam
vGi nhau; Yeong-Sheng va cong s (2008) da
st dung dong thoi bdn mé hinh dé wéc luong
va so sanh do la: moé hinh Working — Leser, md
hinh LEM, md hinh QEM va md hinh LA/AIDS.
Trwong hop nghién ctru cho Viét Nam, tac gia
Pham Thanh Thai (2013) d& phén tich, so sanh
két qua gitta cac md hinh Working - Leser, mo
hinh LA/AIDS va mé hinh LA/QUAIDS cho
mét hang ca hoi nhap khau tir Na-uy.

Vi tinh chét quan trong clia mat hang xuat
khau doi véi Viét Nam dac biét la mat hang ca tra
nén bai viét nay kiém chirng cac phwrong phap du
béo vé san lvgng xudt khdu nhum gitp cho cac
bén lién quan nhw ngudi san xuét, doanh nghiép
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va chinh phl c6 sy chudn bi va ho tro t6t hon
trong hoat déng xuat khau mat hang nay qua thi
trwong Hoa ky.

2. Co s& Iy thuyét

2.1. Ly thuyét vé phwong phap Box-Jenkins

M®& hinh tw hoi quy, ky hiéu AR(p), c6 nghia
la co ché tw hoi quy c6 dang nhu sau:

Y q) q)l t-1 ¢2 t2 '+¢th—p+ut
hoac

e by =51

Piéu kién:

Yr .u'|'”-r+2] =1 }uf—j

M® hinh trung binh tregt, ky hiéu MA(q), cé
dang nhu sau:
Y=uy+u+6u, +6u, +..
hoéc
Vi =pn+u, +Zj 1 Giue_j
M& hinh ARMA la két hgp mo hinh AR(p) va
MA(q). Ta c6 m6 hinh ARMA(p,q) nhu sau:

+
equt'q

Y ¢ ¢1 t-1 ¢2 t-2 "+¢th-p+ut+elut-l
+eu_ +..+0u,
hodc

¢0+2, 1¢th 1+2] 1 ]ut j+ut

M hinh ARIMA chinh ma mé hinh ARMA
khi I8y sai phan béc 1 cla chudi di liéu. Ky hiéu:
ARIMA(p,d,q).

M6 hinh ARIMA theo mua hay con goi la mo
hinh SARIMA cho phép giai quyét van deé sai biét
lién quan dén bién doi mua. Sy bién doi duwoc
dinh nghia nhw sau: (1 - D).y, =y, - y,,. Trong
d6 vai s biéu thi tinh chu ky clia so liéu (s=4 cho
mat chudi bién déi theo quy, s=12 cho chudi bién
ddi theo thang).

2.2. Ly thuyét vé mé hinh ham céu

Theo ly thuyét vé su lya chon clia ngui tiéu
dung, voi diéu kién ngan sach cta nguoi tiéu
dung bi gi¢i han, gid dinh ruyng cach don gian
nhat dé tao ra cac phuong trinh ham cau la t6i da
hoa ham thaa dung. Véi gia dinh, do thda dung
la mot ham dong bién cla lvong hang héa tiéu
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dung, nhung do thaa dung bién dugc gia dinh la
giam khi tiéu dung tang 1én. Khung ly thuyét vé
ham thaa dung la nén tang cho ly thuyét s6 chl|
s6, bao gom do lvong thu nhap thyc té, do lvong
anh hudng cla viéc phan chia thanh cac nhém
hang hoa c6 lién quan chat ché véi nhau, su bop
méo chang han nhu thué hang hoa (Pham Thanh
Thai, 2013).

Cau cla thitrvong dugc dinh nghtalaso lvong
san pham ma nguoi tiéu dung mudn mua va cé
kh& nang mua & cac mic gia khac nhau trong
diéu kién cac yéu to khac gitr nguyén khong doi.
Vi gia dinh cac yéu to khac khong dai, duong
cau cho biét lvgng hang héa ma nguoi tiéu dung
mubn mua tai cac mic gia cac khac nhau. Cau
clia mgt hang héa (Q,) phu thudc véo cac yéu t6
chinh: gia cta hang héa do (P,), thu nhap (1), gia
ca hang hoa lién quan (P,) bao gdbm gié ctia cac
nudc xuat khau manh vé mat hang nay, dan so
(P). MGi quan hé nay dugc khai quat qua ham
s0 sau:

Qi =+ &P, + a1 +f, 2 Py + P,

Dé dam bdo tinh bén vitng vé mat ly thuyét
cho mé hinh, Varian (1978) da nghién ctru va
dua ra cac rang budéc cho mé hinh nhu sau:

Céc cong ty phéi tuan theo mic gid dugc
dinh s&n; Cac cong ty ca nhan khong co6 bét ky
quyén lyc nao tac dong dén gia thi truvong; Tat
ca cac san pham déu mang tinh déng nhat; Tat
ca cac cong ty co6 thé dwoc minh hoa bing mot
do thi don Ié va cé kha nang canh tranh cong
byng, binh déng v& ngudn luc va thong tin; Dé
dang tham gia va rut khai thi trvdng; Cac doanh
nghiép t6i da héa lgi nhuan khi MR=MC.

Trong bai nghién ctru nay, duéi goc do thwong
mai, yéu t6 cac gia hang hda lién quan (P)), gia
clia cac doi tha canh tranh trong thi trvong duogc
xem xét (P,). Bén canh do, thu nhap (1), yéu t6
ty gia hoi doai (EX), dan s6 (P ) cling dwoc xem
xét. Ham so dwoc viét lai nhu sau:

- J
Mo hinh ham cau:

M©& hinh ham cau tuyén tinh:

InQy; = @y + aylnP, + aylnl + B, Z InPgj + ayloP; + a,InEX
j=1

Cac gia thuyét trong bai nghién ctiu:

Gia thuyét 1. Ty gia hoi doai ky vong tac
dong nguoc chiéu dén xuat khau

Gia thuyét 2. Gia cla cac qudc gia canh tranh
tac dong dén lwgng cau xuat khau cé tra clia Viét
Nam

Gia thuyét 3. Thong tin vé viéc cong ty For-
mosa xa thai c6 tdc dong ngugc chiéu dén san
lwvong ca tra xudt khau cta Viét Nam vao thi
truong MY.

3. Dir liéu va phwong phap nghién ctru

3.1. Dit liéu

DU liéu chinh dwoc str dung trong phan tich
Ia dir liéu thr cdp bao gom di liéu dinh tinh va
dinh lvgng. Di liéu dinh lvong dang chudi thoi
gian thé hién tlr thang 1 nam 1998 dén thang 2
nam 2017 va dugc thu thdp tir UN-Comtrade,
Cuc Quan ly hai dwong va khi quyén Hoa Ky
(NOAA).

3.2. Phuwong phap nghién ciru

V6i dir liéu chubi thoi gian, bai viét dw bao
lvong cau ca tra nhap khau sang thi truong Hoa
Ky cla Viét Nam théng qua hai phwong phap:
xdy dung va phan tich m6é hinh ham cau va
phuong phap Box-Jenkins.

M6 hinh ham cau dwoc xay dung duwa trén
ly thuyét ham cau va phuong phap dinh lvong
nhum xac dinh nhitng bi€én quan trong trong mo
hinh. Cén ctr vao céc tiéu chuan théng ké nhuw
hé s6 xac dinh R?, chlf s6 Akaiken (AIC), sai s6
phan tram tuyét d6i (MAPE), can bac hai sai s6
binh phweng trung binh (RMSE), do 1éch tuyét
ddi trung binh (MAD), hé s6 khéng ngang btung
(Theil” U), chl| s6 Durbin-Watson (D.W) dé danh
gia sv phu hop ctia mo hinh. Bén canh do, dé han
ché hién twong tw twong quan trong sai s6 cla
md hinh nén quy trinh phan tich hoan chijnh bao
gom céc buwdc: Kiém dinh nghiém don vi doi voi
tinh dirng, kiém dinh ddng lién két, kiém dinh
nhan qua va xay dwng mé hinh logarit.

Phuong phap Box-Jenkins: Str dung mé hinh
tw hoi quy tich hgp trung binh tregt (ARIMA).
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Du béo lwgng cau ca tra xuat khau va can clr vao
céc tiéu chudn thong ké dé danh gia sv phu hop
ctia mé hinh.

Viéc phén tich va xay dyng c&c mé hinh ham
cau va phrong phap Box-Jenkins dwgc thuc hién
trén phan mém Eview 9.0 va Crystal ball 11.0.

4. Két qua va thdo ludn

4.1.Nhin xét vé san lrgng ca tra xuit khiu
cia Viét Nam

Luong ca tra xuat khau tir Viét Nam sang thi
trvong Hoa Ky tir ndm 1998 dén nam 2016 co
nhiéu bién dong.

.....

Biéu do 1. Bién dong san luong cé tra xudt
khau cla Viét Nam

(Nguén: T hghnpt d liéu ciia UN-Comtrade)

Tl nam 1998 dén nam 2004 bién dong nhe,
murc gidm thap nhat dwoc ghi nhan vao nam 2010
va cao nhat vao nam 2003. Tlr nam 2004 dén gilta
nam 2011, bién dong bat dau tang cao. Mirc ting
cao nhat dat dugc vao ndm 2006 va thap nhat
vao ndm 2010. Tl ndm 2011 dén ndm 2016, day
la khodng thoi gian lvgng xuat khau ca tra bién
dong rat manh. Muc gidm thap nhat dugc ghi
nhan vao dau ndm 2014, thap nhét trong 15 nam
tré lai day. Nhung vao cudi nam 2014 thi lvgng
xudt khau lai dot ngot taing manh va dat mirc cao
nhét 1a vao nam 2016. Nam 2013, tinh hinh xuat
khau cé tra Viét Nam chuwa cé nhiéu khéi sac, thi
trong nhap khau truyén théng dang c¢é mikc tang
trudng cham lai (VASEP, 2014). Theo dd, so voi
cung ky nam truéc thi méc thué chdng ban pha
gia clia My ap dung lén ca tra nhap khau tir Viét
Nam tang rét cao, gay rat nhiéu khé khan cho céc
doanh nghiép khi xuét khau sang thi truong nay.
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4.2. Két qua phan tich mé hinh ham céu

K&t qua ki’ m d nh théng ké tinh ~n d_nh (tinh
d ng) cac bién dun ¢ quan sat: s dung kiém
dinh Augmented Dickey-Fuller.

V&i bién san lvgng ca tra xudt khau tir Viét
Nam vao thi treong My (g_vnm); gié ca tra xuat
khau twong (rng (p_vnm); gia ca tra xuét khau
tlr Trung Qudc vao thi truong MY (p_china); gia
ca tra xuét khau tlr Thai Lan vao thi truong My
(p_thai); thu nhap (1); ty gia (EX); bién gia cho
thay khi c6 thong tin vé viéc cong ty Formosa
(Ha Tinh) xa thai gay 6 nhiém méi trwong (D),
voi thudc tinh co s& la khdng cé thong tin vé
Formosa.

Bang 1: Két qua kiém dinh thong keé tinh
dirng cla cac bién

Gia tri ,

Tén bién - gi¢i han Sai
Statistis value *"  phan

5%

Lnb a4 47171 00008 -342966 O

vhm

Lnbp_ 379314 00186 -342975 0

vhm

Lnb_P_ 368023 00257 -34368 0

china

Lnbp_ 11504 00000 -342858 O

thai

Ln |  -368984 0,239 -341896 O

Ln EX -12,057 0,0000 -342625 1

Xét & mic do tin cdy 95%, cac bién dugc
phan tich c6 tinh dirng (Bang 1). Biéu nay cho
biét md hinh phan tich dang logarit kép khong bi
hién tuong hdi quy gid mao. Két qua kiém dinh
dong lién két cling cho thdy ton tai dong lién két
gifra cac bién.

Ki' m d_nh nhan qua gi a cac bién (Pairwise
Granger test) cho thdy: lvgng xuat khau Viét
Nam anh hwéng dén gia ca tra cla Thai Lan (p
value 0,0012) nhung & chiéu nguoc lai, lvgng
cau xudt khau Viét Nam khong anh hwdng dén
gidcatra Thai Lan. Ty gia tdc dong mot chiéu Ién
lvong cau xuat khau Viét Nam (p value 0,0008).
Thu nhép tac ddng mot chiéu Ién lvgng cau xudt
khau Viét Nam (p value = 0,0000).
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Xét murc tin cdy 95%, do cac bién co tinh
dirng va cén byng trong dai han nén mé hinh log-
arit kép duoc thuc hién dé do luvong tac dong dai
han cla cac bién dén lvgng ca tra xuéat khau. Két
qua dugc thé hién qua mé hinh hoi quy nhu sau:

Sau khi xtr ly cac sai pham trong mé hinh
bung cach thém — bét cac bién trong mo hinh dén
khi dat dugc dau ky vong. Xét tac dong gilra gia
riéng Ién lvong cau, cd thé thay gia riéng cé tac
dong tré 1én lwong cau, tng dung phwong phép
cla Nerlove (1958) dé xac dinh tac dong tré nay.
Sau khi loai ba nhitng bién thira trong mé hinh,
md hinh rat gon nhuw sau:

LN B Q VNM =
VNM - 043**D + 10,858***LN_I +
2,055**LN_EX - 0,23*LN_B_P_CHINA
- 0,108*LN_B P_THAI + 0,237*LN B P_
VNM_LAG1 -  0,777*LN_B_P_VNM_
LAG2 +  0,705*LN_B_P_VNM_LAG3
+ 1,333**LN_B_P_VNM_LAG4 +
1,921***LN_ B _P_VNM_LAGS5 - 99,063*** +
e

-0,105*LN_B_P_

R?=0,848; }?:=0,838; n=170; D,W=0,507

W thang thi 5, gid xuat khau trong qua khi
(t-5) c6 tac dong dén lvong xuét khau trong giai
doan hién tai. Mat hang cé tra la sdn phdm xuéat
khau tlr lau doi do d6 cac anh hudng cla yéu td
vi mo thé hién r} Ién lwgng xuat khau. Theo két
qua md hinh, gia tri cla bién ty gia tang (dong
ndi té mat gia) thi gia xuét khau tinh theo ngoai
té sé giam (gia xuat khau tinh theo ngoai té la ty
sO gilra gia noi té va ty gia) tir do day lvong cau
xudt khau tang lén trong diéu kién chi phi dau
vao khong tang Ién twong (rng d6i v&i mat hang
ca tra; diéu nay bac ba gia thuyét 1. Bén canh do,
néu gia xuat khau cla Thai Lan va Trung Qudc
giam sé lam lvong cau xuét khau ca tra cla Viét
Nam tang Ién, diéu nay chap nhan gia thuyét 2,
dong thoi két qua nay cling cho thdy cac mét
hang clia 2 qudc gia nay la mat hang thay thé
cho mat hang c4 tra Viét Nam tai thi truong M.
Tac dong cua s kién Formosa c6 anh hudng am
dén mat hang ca tra c6 y nghia thong ké; diéu
nay chap nhan gia thuyét 3. C6 thé thdy duorc,
tlr sau khi sy kién Formosa xdy ra, Hoa Ky da
can than hon khi nhap khau céac san pham thay
san cla Viét Nam cung v&i viec DOC cong bd

Bing 2: K&t qua md hinh ARIMA

M0 hinh MAPE RMSE

MAD Theil’sU D.W AIC

S.ARIMA (1,1,1) (1,0,1) 2,13% 0,48

0,30 0,9058 1,95 -1,41

danh thué twong doi cao ddi voi san pham ca
tra nhap khau tir Viét Nam. Yéu t thu nhap co
tdc dong duong (Zheng va cdng su, 2012) va
anh huéng rat manh so véi nhiing yéu t6 khac,

diéu nay phu hgp véi nhan dinh cla Senhadji va
Montenegro (1999).

4.3. Két qua phan tich tir phwong phap

Béng 3: Do lvong do chinh xac cua du bao

M hinh MAPE RMSE Theil’s U AIC
S.ARIMA (1,1,1) (1,0,1) 2,13% 0,48 0,9058 -1,42
M6 hinh 1 3,24% 0,619 0,021 2,02

Box-Jenkins

VG6i két qua thdng ké tinh dirng cla bién
lvong ca tra xudt khau cho thdy bién nay dirng
& sai phan bac 0. Theo d6, két qua phan tich mé
hinh chudi thoi gian nhu Bang 2 sau:

Duva vao cac chl| s6 MAPE, RMSE, MAD,
Theil's U, D.W c¢6 thé thdy md hinh ARIMA mua
vu la mé hinh phu hop déi véi trudng hop xuat
khau ca tra clia Viét Nam sang thi truong Hoa Ky
trong ngén han.

So sanh mé hinh

Xét cac phuong phap do luong mic do chinh
Xac cla dy bao gilta cac mo hinh (Bang 3):

Dua trén bang so sanh céac chl| s6 danh gia
dd chinh xac cla dy béo ta cé thé thay cac chl|
s6 MAPE, RMSE va AIC déu bé nhat (Asteriou,
2007) ching td md hinh ARIMA phu hgp d6i voi
chudi dit liéu phan tich hon cac md hinh con lai.
Diéu nay dong két qua v&i cac nghién ctu truéc
do6 nhv V} Van Tai (2012), Choudhury (2014),
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Sankar (2011), Mendelssohn (1981), Warang-
khana (2015).
Dwa vao cac tiéu chi Iva chon md hinh dwoc

dé cap & trén, xét vé tong thé, mo hinh ARIMA
vuot trdi hon han so véi md hinh hdi quy dua trén

Bang 4: K&t qua dv bao buyng mo hinh ARIMA

Nam Thang Can duéi D liéu Puwong can trén
2017 1 12232154
2017 2 6924239

D liéu dv béo
2017 3 2955113 7625274,151 19676000
2017 4 2474483 7898224,627 25210100
2017 5 2323684 8460223,967 30802543
2017 6 2193899 8871253,875 35871815
2017 7 1997681 8863569,015 39327031
2017 8 1803014 8716237,209 42136560
2017 9 1729182 9062588,47 47496743
2017 10 1609985 9111675,716 51567338
2017 11 1503776 9159631,77 55792111
2017 12 1347904 8810757,711 57592717
2018 1 1342584 9393771,821 65726183
2018 2 1135536 8484834,702 63399503
2022 2 129025,6479 8781326,602 597646267,7

chlf s6 AIC nhung két qua chll mang tinh twong
doi (Amrit, 2015). M6 hinh ARIMA [a m6 hinh
phu hgp nhét so vgi cac mo hinh dugc st dung
trong nghién cru nay, truwdng hop ca tra nhép
khau vao thi treong Hoa Ky clia Viét Nam.

4.3. Du bao lugng ciu ca tra xuit khiu
sang thi truong Hoa Ky

Tl cac phan tich trén, két qua cho thdy mo
hinh ARIMA la phu hgp nhét déi véi treong hop
cla Viét nam. Két qua dv bao bung mé hinh nay
cho giai doan 2017 — 2018 va 05 nam sau nhuw
Bang 4:

Theo VASEP, doanh nghiép vyn ndm vai tro
kiém soat ngudn nguyén liéu xudt khau trong
nam 2017 va nhitng ndm t¢i. Cling trong thoi
gian t6i, cac doanh nghiép Ién sé tap trung xuat
khau vao thi truong Hoa Ky; Cac doanh nghiép
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khac sé tap trung nhiéu vao cac thi truong Trung
Qudc, EU, ASEAN va day manh sang Nga. Dva
vao két qua phan tich va tinh toan gia tri dy béo,
trong thang tiép theo lwvgng cau xuét khau sé
tang nhe khoang 7,6 triéu tan ca tra xudt khau,
& murc tin cdy 95%, du bao dao dong tir 2,9 triéu
tan dén 19 triéu tn so vai thang trvde d6. Nhirng
thang tiép theo sé tiép tuc gitr mc tang 6n dinh
dén thang 7 sau d6 bién dong nhe cho dén hét hai
thang dau nam 2018. V¢i két qua du bao trong 5
nam, lvong cau xuat khau cé tra cé chiéu hwéng
tang dat 8,7 triéu tan voi do tin cay 95%.

5. Két luan

Trong cac phwong phap dugc tht nghiém,
nghién ctru nay xac dinh phuong phap Box-
Jenkins la phrong phap phu hgp nhat dé dy bao
lvong cau ca tra Viét Nam xudt khau sang thi
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treong Hoa Ky, dic biét phii hgp trong ngan han.
KEt qua phan tich anh hwéng cla cac yéu t6 tac
dong cho thay: gia riéng co tac dong tré déi voi
lvong cau xuat khau; ty gia hoi doai va thu nhap
c6 tac dong manh d6i véi lvong cau; cdc mat hang
cé tra cla Trung Quéc va Thai Lan la mat hang
thay thé cho cac san pham ca tra Viét Nam; tac
dong cla su kién Formosa c6 y nghta vé thong ké
qua dé co thé thdy dugc Hoa Ky da cén than hon
ddi voi cac san pham ca tra ctia Viét Nam.

Dé nang cao nang luc canh tranh ctia Viét Nam
cling nhu lvgng cau xudt khau cac mat hang thay
san cla Viét Nam sang thi trudng Hoa Ky thi cac
nha xuat khau, doanh nghiép, nha hoach dinh
chinh sach nén xay dung mét 16 trinh thyc hién
trong d6 wu tién quan tam dén s dv bao san lvgng
ca duoc xuat khau. Theo két qua dv bao thi trong
nam t&i san lvong xuét khau sé tang tuy nhién vé
lau dai thi san lvgng nay sé giam quay Ve gia tri &
thoi diém hién tai. Do do, dé on dinh vé tinh hinh
xudt khau, Viét nam can dam bao cac quy dinh,
tiéu chudn lién quan, bén canh can co s can thiép
clia chinh phu trong viéc bdo ddm quyén lgi doi
vGi san pham va nha xuét khéu Viét Nam.
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