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Tém tiit

Muc dich ciia nghién civu la phan tich cdc yéu té
kinh té tac dong dén tong hrong hang héa théng
qua cdang Viét Nam va chi ra cdc nhdn t6 nay tdc
dong dén luwong hang hoa nhuw thé ndo, dac biét
nhdn t6 nao tic dong nhiéu nhat bang cach sir
dung mé hinh véc to hiéu chinh sai sé6 (VECM). S6
liéu vé cdc bién sé nay dwoe thu thip hang quy tir
nam 1991 d@én nam 2021. Trong d6 cé 5 nhan to
chinh la tong san phdam quoc ndi, tong gid tri xudt
nhdp khau, tong gid tri cong nghiép, tong gid tri
néng nghiép, lam nghiép, thity san va vén dau tir.
Két qua cho thdy cdc nhén t6 tac dong khdc nhau
dén tong lwong hang héa théng qua cang. Trong
5 nhdn t6 thi tong kim ngach xudt nhdp khdu c6
tac dong 16m nhat dén tong heong hang héa thong
qua cang Viét Nam.

Tir khéa: Nhdn t6 kinh té, tong lwong hang héa
thong qua cdng,’ca’ng Viét Nam, mo hinh véc to
hiéu chinh sai so.

Abstract

The purpose of this research is to analyze the
affecting  total
throughput in Vietnam's ports and to show how

economic  factors cargo
these factors affect cargo, especially which
factor influences most by using vector error
correction model (VECM). The data of
economics factors and total cargo throughput in
Vietham's ports have been collected quarterly
from 1991 to 2021. The five main factors are:
Gross Domestic Product, the total value of
exports and imports, industry production value,
agriculture, forestry and fishing production
value, and capital investment. The results show
that the different economic factors affect the

cargo throughput dissimilarly. Among the 5
economic factors, the total value of exports and
import has the greatest influence on the total
cargo throughput in Vietnam's ports.

Keywords: Economic factors, total cargo

throughput in port, Vietnam's ports, vector error
correction model (VECM).

1. Giéi thiéu

Duy bao tong lwong hang théng qua cang Viét Nam
dong vai trod thiét yéu trong viée xay dung chién luoc
phat trién hé thong cang bién Viét Nam. Dé du bao
dugc thi phai ¢6 cac mé hinh, trong d6 chi ra cac nhan
td tac dong dén tong lugng hang hoa thong qua cang.

Theo nghién ctru ciia Nguyén Huy Hoang (2019)
d3 sir dung mé hinh VECM dé chi ra mdi quan hé cac
chi tiéu kinh té nhu GDP, VDT, FDI dén chi ngan sach
Nha nude. Nghién ciru dd khang dinh nhimng wu diém
ctia mod hinh VECM cho phép cac bién doc lap co tac
dong qua lai 1an nhau ciing nhu day 1a phuwong phap
thanh c6ng nhat trong phén tich thyc nghiém vi mé.

Theo nghién cuu cia Hao Sun and Xiaosheng
(2009) di chi ra c¢6 6 nhan t6 kinh té tic dong dén tong
lwong hang hoa thong qua 3 cang chinh ctia Trung Quéc
la téng gia tri cong nghiép ning, tong gia tri cong
nghiép nhe, gia tri xuat khau, gia trj nhap khau, téng
san phdm quéc dan (GDP) va vén ddu tu. Trong 6 nhan
t6 d6 thi tong gié tri cong nghiép nhe va tong gia tri xuét
nhép khau c6 tic dong nhiéu nhat dén tong lugng hang
thong qua 3 cang Thién Tan, Quang Chau va Thuong
Hai. Theo nghién ctru cua Pham Thi Thu Héng (2016)
chi ra thém mot nhan té nita tic dong dén téng luong
hang container thong qua cang d6 1a tong gié tri nong,
lam va thay san. Tuy nhién nghién cliru nay maéi s dung
mo hinh hdi quy da nhan t5 véi s6 liéu theo ndm (sd
quan sat chua du 16n). Ma hdi quy da nhan t& con ¢
mot nhuge diém d6 1a d& vi pham hdi quy gia mao, vi
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ban than cac bién doc 1ap lai c6 mdi quan hé véi nhau.
Hon thé nira cac nghién ciru nay chwa dé cap dén
su tic dong ciia cac nhéan t6 kinh té dén tong lugng
hang néi chung thong qua cang Vi¢t Nam. Do d6
nghién ctru nay dugc thyc hién dé phén tich chi ra cac
nhan té kinh té tic dong dén tong lugng hang thong
qua cang bién Viét Nam biang mot phuong phap
nghién ctru khac d6 1a mé hinh VECM. M6 hinh nay
khic phuc dugc nhuge diém cua hdi quy gia mao
trong hdi quy da nhan t5. Tir ba nghién ctru trén, c6
thé nhan sy bién dong cua lugng hang thong qua cang
Q co lién quan mét thiét cac nhan t6 kinh t& vi mo,
trong d6 c6 5 yéu t6 kinh té co ban, d6 1a: Tong gia tri
kim ngach xudt nhap khau (XNK), GDP (Gross
Domestic Product), tong gia tri néng nghiép, 1am
nghiép va thily san (NN), téng gia tri cong nghiép
(CN) va tong vén dau tu (DT). Ta ¢6 thé biéu didn mdi
quan hé bang khung 1y thuyét thé hién ¢ Hinh 1.

Tf‘)ng lugng
hang thing
qua cing Q

Hinh 1. Khung Iy thuyét

2. Phuong phap nghién ciru

Phuong phéap nghién ctru dwoc sir dung 1a diéu tra
thdng ké, tong hop thong ké, phan tich théng ké véi
su hd tro cia pham mém Eviews. Trong d6, phuong
phép phan tich st dung trong nghién ctu la Vector
Error Correction Model (VECM). M6 hinh VECM la
mot dang cia mé hinh VAR tong quat, duoc sir dung
trong truong hop chudi dit lidu 1a khong dimg va chia
dyung mdi quan hé dong két hop. Uu diém ctia mé hinh
1a thém tinh ning sira 16i vao mé hinh da yéu t6 duoc
goi 1a ty dong hoi phuc vec to (VAR).

Trong nghién curu nay thi:

Bién phy thugc chinh: La tong lugng hang thong
qua cang bién Viét Nam (Q).

Céc bién doc 1ap: La cac yéu t6 kinh té XNK, GDP,
CN, NN va DT.

Céc budc tién hanh hdi quy theo VECM nghién
ctru sy tac dong cua cac bién s6 kinh té dén luong hang
thong qua cang Q bao gom:

Budc 1: Xay dung moé hinh

M hinh dugc xay dung dé nghién ctiu tac dong ciia cac

LJOURNAL OF MARINE SCIENCE AND TECHNOLOGY-

bién sb kinh t& dén luong hang théng qua cang Q do 1a:

Qr = a+ X, BiGDP_+¥]_  BiXNK,_j+ ... +e

(M

Buoce 2: Thu thdp so liéu

S liéu duoc thu thap bao gdom lugng hang thong
qua cang Q va 5 bién so tac dong deén tong lugng hang
thong qua cang, d6 la: XNK, GDP, CN, NN va VDT.

Thoi gian thu thap theo quy tir ndam 1991 dén
nam 2021.

Bude 3: Kiém dinh tinh dirng va dong lién két

Kiém dinh Agumented Dickey-Fuller Unit Root
Test dé xac dinh tinh dung cua céc so li€u sur dung
trong mo hinh.

Kiém dinh dong lién két dé xem céc bién mdi quan
hé dai han hay khong?

Buéc 4: Ubc lwong véi VECM

Néu ton tai mdi quan hé ddng lién két thi ta tién
hanh xac dinh d9 tre t6i wu va uéc lugng voi VECM.

Bude 5: Kiém dinh mé hinh

Kiém dinh nhan qua Granger dé thdy mdi quan hé
gitta cac bién s0 anh hudng véi bién phu thudc Q.

Kiém dinh mé hinh c6 tinh 6n dinh hay khong?

Céc kiém dinh sau khi udc lugng VECM.

Buoce 6: Phan rda phwong sai

Phan rd phuong sai cua bién phy thuoc Q dé thay
anh hudng cla cac bién so kinh t€ dén lugng hang
thong qua cang bién Q.
3. Két qua nghién ctru
3.1. Thu thép sé liéu

T mo hinh x4y dung, can thu thap cac s6 liéu, do
1a lvgng hang thong qua cang Q, cac nhén td kinh té
anh huong GDP, XNK, CN, NN va DT theo quy tur
nam 1991 dén nam 2021. Cac s6 liéu nay duoc thu
thap theo ngudn sd liéu ciia Tong cuc Thong ké va Cuc
Hang hai Viét Nam. C6 thé mo ta thong ké cac bién
qua Bang 1.

3.2. Kiém dinh tinh dirng va dong lién két

Tién hanh kiém dinh nghiém don vi Augumented
Dickey-Fuller c6 bang két qua dugc thé hién trén Bang 2.

Két qua kiém dinh cho thiy cac bién déu c6 tinh
dung & sai phan bac 2 véi muc y nghia 1%.

Tién hanh kiém dinh dong lién két thong qua kiém
dinh Johansan. Két qua kiém dinh cho thiy sé luong
mdi quan hé ddng lién két gitra cac bién trong mé hinh
1a 3 véi d6 tin cdy 95% (Bang 3). Nhu vay cac bién s6
trong mo hinh ¢6 mdi twong quan dai han hay thoa
min diéu kién ciia md hinh VECM.
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e Q GDP XNK CN NN DT
ia tri p ] ] ] g
) (tan) (ti dong) (triéu USD) (ti dong) (ti dong) (ti dong)
Gia tri trung binh 52866662 111213.9 35477.72 148554.0 37304.85 74425.08
Trung vi 34759521 98243.70 17264.85 104082.7 34267.26 53445.54
Gia trj 16n nhét 1.70E+08 243844.9 131943.3 440493.3 66309.21 238744.2
Gi4 tri nho nhat 7668438. 33775.80 1093.031 14001.01 18939.60 6323.625
D6 léch chuén 44767626 59334.94 38398.32 126157.8 12080.98 64146.91
S6 quan st 124 124 124 124 124 124
Nguon: Két qua chay Eviews
Bing 2. Kiém dinh nghiém don vi
Bién Gia trip Bién Gia trip Bién Gia trip
Q 0.9934 D(Q) 0.4497 D(Q,2) 0.0004
GDP 0.9918 D(GDP) 0.2356 D(GDP,2) 0.0001
XNK 0.8372 D(XNK) 0.1160 D(XNK,2) 0.0000
CN 0.9389 D(CN) 0.2513 D(CN,2) 0.0002
NN 0.8852 D(NN) 0.1271 D(NN,2) 0.0000
DT 0.8653 D(DT) 0.1238 D(DT,2) 0.0000
Nguon: Két qua chay Eviews
Bing 3. Kiém dinh Johansan
Kiém dinh Johansan
Gia thuyét Trace 0.05
S6 lwong CE Gia tri riéng Théng ké Gia tri Critical Gia tri p
Khong co * 0.580466 182.5211 95.75366 0.0000
Nhiéu nhat 1 * 0.290585 86.10544 69.81889 0.0015
Nhiéu nhat 2 * 0.176018 47.99751 47.85613 0.0485
Kiém tra déu vét chi ra c6 3 ddng lién két & mirc y nghia 5%
Nguén: Két qua chay Eviews
Bing 4. Két qua wéc lwong véi VECM
P Hé sb wéc Théng P Hé s woc Théng " Hé s6 wéc | Théng
Bién Bién Bién
lwgng ké ¢ lwong ké ¢ lwgng ké ¢
D(Q(-1),3) | -0.022892 -0.1782 | D(Q(-2),3) 0.18540 1.39988 | D(Q(-3),3) | 0.414057 | 4.24275
D(GDP(- D(GDP(- D(GDP(-
1666.627 2.55367 1982.735 2.45059 2382.023 | 3.72953
1),3) 2),3) 3).3)
D(XNK(- D(XNK(- D(XNK(-
-426.4328 | -3.37496 -459.8313 | -3.20717 -502.7385 | -4.5594
1),3) 2),3) 3).3)
D(CN(- D(CN(- D(CN(-
-670.7047 | -4.80839 -471.6564 -3.4987 -266.3455 | -2.7508
1),3) 2),3) 3).3)
D(NN(- D(NN(- D(NN(-
-941.9243 | -2.35047 -563.0419 | -1.69652 -169.4010 | -0.7866
1),3) 2),3) 3).3)
D(DT(- D(DT(- D(DT(-
58.91431 0.95917 45.68085 0.59665 27.7959 0.59665
1),3) 2),3) 3).3)
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Bing 5. Kiém dinh nhéin qui Granger véi VECM

Kiém dinh nhin qua
Bién phu thudc: D(Q,3)

Bién Théng ké Chi df Gia tri p
D(GDP,3) 16.33601 3 0.0010
D(XNK,3) 24.61734 3 0.0000
D(CN,3) 23.88681 3 0.0000
D(NN,3) 6.116614 3 0.1061
D(DT.3) 0.962001 3 0.8104
All 96.54930 15 0.0000

Nguédn: Két qua chay Eviews
Inverse Roots of AR Characteristic Polynomial
1.5
1.0 -
0-5 | . .. . LY
0.0 | . . . .
-0.5 | . .
-1.0 |
-15 T T T T T

-1.5 -1.0 -0.5

0.0 0.5 1.0 15

Hinh 2. Kiém nghiém da thivc diic trung AR

3.3. Uéc lwogng mé hinh VECM

Xéc dinh d¢ tré tdi uu cia mé hinh: Kiém dinh
Wald cho thiy & muc d tré 3 (p = 0,000424) chinh 1a
mirc d9 tré tdi uu véi mic y nghia 1%.

Tién hanh u6c lugng VECM, két qua dugc thé
hién trén Bang 4.

Két qua ude lugng mé hinh cho thay cac bién

D(GDP(-1),3), D(GDP(-2),3), D((GDP(-3),3),
D(XNK(-1),3), D(XNK(-2),3), D(XNK(-3),3),
D(CN(-1),3), D(CN(-2),3) va D(CN(-3),3) c6 y nghia
vé mit thong ké v6i muc ¥ nghia 5%.
3.4. Kiém dinh mé hinh

- Kiém dinh nhin qui Granger

Dé lam rd hon méi quan hé tac dong cua XNK,
GDP, CN, NN va VT dén tong luong hang thong qua
cang Viét Nam (Q) tién hanh kiém dinh nhan qua
Granger.

Nguon: Két qua chay Eviews

Két qua kiém dinh Granger nhan thy trong dai
han cac nhan t6 GDP thong qua D(GDP,3), XNK
thong qua bién D(XNK,3), CN théng qua bién
D(CN,3) c6 tac dong dén lwong hang thong qua cang
Q théng qua bién D(Q,3) v6i mirc y nghia 1%. Con
cac nhan t6 NN va DT thi khong tac dong dén luong
hang qua cang Q (Bang 5).

- Kiém dinh tinh 6n dinh ciia mé hinh

Kiém dinh AR nhim dam béo tinh 6n dinh cua
VECM. Tir Hinh 2 cho thay vong tron don vi déu chira
tat ca cac nghiém cia da thirc ddc trung. Diéu nay cho
thiy VECM dam bao tinh 6n dinh va bén vimg.

Két qua kiém dinh sau wéc lugng VECM cho thay
céc gié tri p-value déu rat nho va 1on hon muc y nghia
1%, nhu vay cac gia thiét cia mé hinh déu thoa man.
Nhu vay dir li¢u cia m6 hinh wéc lugng c6 do tin cdy
cao duoc thé hién trén Bang 6.
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Kiém dinh twong quan chudi
Gia thuyét Ho: Khong c¢6 twong quan chudi
Do tré Théng ké LRE* df Giatrip Théng ké Rao F- df Giatrip
1 24.16810 36 0.9338 0.661532 (36, 340.9) 0.9341
2 14.98420 36 0.9992 0.404873 (36, 340.9) 0.9992
3 35.72433 36 0.4816 0.993990 (36, 340.9) 0.4830
Kiém dinh phwong sai sai s6 thay ddi Kiém dinh phin dw
Kiém tra: Gié thuyét Ho: Phan du theo phan phdi chuén
Théng ké Chi df Gia tri p Thanh phin Skewness Théngké Chi |df| Giatrip
1017.730 882 0.3010 1 0.333951 2.044597 1 0.1527
2 -0.04355 0.034764 1 0.8521
3 -0.29019 1.543919 1 0.2140
Joint 4.762979 6 0.5746
Nguon: Két qua tinh todn tir dir liéu
Bdng 7. Phan rda phuong sai
Giai doan | P9 léch chuin | D(Q,2) | D(GDP,2) | D(XNK,2) | D(CN,2) | D(NN,2) | D(DT,2)
1 739879.6 100.0000 | 0.000000 0.000000 | 0.000000 | 0.000000 | 0.000000
2 746085.7 99.16749 | 0.016582 0.441189 | 0.122970 | 0.005074 | 0.246699
3 807746.7 96.39873 | 5.080752 11.70045 | 0.450774 | 0.283128 | 1.086161
4 903328.8 93.16258 | 10.14165 1327742 | 0.927913 | 0.475274 | 2.015158
5 1062543. 68.68820 | 10.28359 3439944 | 2.860966 | 1.632085 | 2.135720
6 1122103. 70.53892 | 10.44115 32.39037 | 3.139507 | 1.493031 | 1.997009
7 1168312. 69.26434 | 10.52343 32.65046 | 4.021957 | 1.689905 | 1.849918
8 1208943. 67.41986 | 10.78421 32.94240 | 4.936181 | 2.171627 | 1.745714
9 1306103. 66.97796 | 12.75365 31.20849 | 4.237848 | 3.130740 | 1.691305
10 1346406. 65.29747 | 12.94336 3240517 | 4.415122 | 3.232807 | 1.706071
11 1373162. 65.24135 | 12.84969 3251314 | 4.332297 | 3.169994 | 1.893520
12 1401851. 64.84568 | 12.90994 32.56634 | 4.168411 | 3.266689 | 2.242939
13 1501007. 58.83576 | 15.93392 3445102 | 4.801465 | 4.018674 | 1.959156
Nguén: Két qua chay Eviews
3.5. Phdn ra phwong sai - GDP diing thi hai vé mirc do tac dong dén luong

Két qua tién hanh phan rd phuong sai cua lugng
hang théng qua cang Q cho thiy trén Bang 7.

- M&i mot nhan t6 kinh té c6 sy tic dong khac nhau
dén luong hang thong qua cang Q.

- Tong kim ngach xuat nhép tac dong nhiéu nhét
dén lugng hang thong qua cang Q. Trong giai doan
ther 13, XNK giai thich 34,45102% su thay ddi cua
téng lwong hang thong qua cang Q.
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hang thong qua cang Q. Trong giai doan thua 13, GDP
giai thich 15,93392% su thay dbi cia lugng hang
thong qua cang Q.

- Pung tht 3 13 tdng gié tri cong nghiép. Trong giai
doan thu 13 thi CN giai thich 4,801465% su thay déi
cua luong hang thong qua cang Q.
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4. Két luan

Két qua phan tich VECM nghién ctru sy tac dong
clia cac nhan t6 kinh té dén tong lugng hang théng qua
cang trong giai doan doan 1991-2021 cho thiy trong
5 nhan t6 kinh té thi 6 3 nhan t6 XNK, GDP va CN
¢6 anh huong dén tong luong hang théng qua cang Q.
Trong d6, tong gia tri xuat nhap khau tac dong nhiéu
nhat d¢én luong hang thong qua cang Q (né giai thich
34,451% su thay dbi cua tong lwong hang thong qua
cang). Cac kiém dinh déu cho thy déu thoa mén diéu
kién cia VECM. Tir d6 ta c6 thé st dung mo hinh
VECM dé du bao tong lwong hang thong qua cang
bién Viét Nam trong tuong lai.
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