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TOM TAT

Nhdt Ban la quoc gia nhdp khdu thiy sdn hang dau thé gidi trong suot nhitng nam 1980 dén
nam 2012. Nam 2013, Nhat Ban la thi trwong nhap khau thiy san dimg thir hai trén thé giéi (sau My)
V6i gid tri nhdp khau la 15,3 ty USD, chiém gan 12% tong gid tri nhdp khdu cua thé gici. Nhdt Ban luén
duwge xem la thi trirong quan trong Ciia cdc nudc xudt khau thay san trén thé gidi, dac biét la cde nwéc
Chéu A (trong dé c6 Viét Nam). Viée tim hiéu va danh gid mirc dé tdc dong cia cdc yéu té anh hurong
dén heong cau nhap khau thuy san cia Nhdt Ban tir Viét Nam cé y nghia quan trong, givip cho Viét Nam
dir bdo dirge xu hirong nhdp khdu thiy san cia Nhdt Ban trong thoi gian téi, tir @6 Viét Nam sé chu
déng nguon cung xudt khdu dé dap vmg tot nhu cau nhdp khau thay san cia Nhdt Ban va dong thoi
mang vé nguon ngogi té cho quéc gia. Téc gid gi6i han & hai nhém mdt hang dé la cd va tém. Bang sé
ligu thiz cap tir nam 1988 — 2013, tac gia sir dung phwong phdp phan tich dong lién két cua Engle —
Granger dé do lwong cdc moi quan hé dai han giita cdc bién va mé hinh diéu chinh sai sé ECM (Error
Correction Model) dé do lrong méi quan hé ngan han giita cdc bién. Két qua nghién citu cho thdy cdc
yéu to dnh hwong dén hrong cau nhdp khau thiy san cua Nhdt Ban tir thy trieong Viét Nam ¢é sw khdc
nhau gia mdt hang cd va tém. Cdc yéu té anh hirong dén cau nhap khau mdt hang ca dé la: khoi heong
ddnh bdt ca ciia Nhat Ban; ty 1é gid nhap khdu cd ciia Nhat Ban tir Viét Nam chia cho gid nhdp Khdu cd
binh quén tir cdc doi thi canh tranh cua Viét Nam trén thi trwong Nhdt Ban; ty gid hoi dodi thuc giira
JPY/VND. Céc yéu té anh hirong d@én cau nhap khdau mdt hang tém dé la: khéi lwong nudi tém ciia Nhat
Ban; ty gid hoi dodi thuc Qista JPY/VND; hiép dinh doi tac thwong mai Viét Nam — Nhdt Ban.

Tir khéa: xudt khau, thiy san, cau nhdp khau.

ABTRACT

Japan was the largest aquaculture importer during the period of 1980-2012 and the second largest
in 2013 (after the United States) with an import volume of 15.3 billion USD, accounting for about 12%
total world’s import volume. Japan has always been an important market to aquaculture exporters,
especially Asian countries including Vietnam. The research and evaluation of factors affecting Japan’s
import demand for Vietnamese aquaculture is of importance. This helps to forecast the import demand
for Vietnamese aquaculture of Japan, thereby enhancing the activeness of Vietnam in the provision of
aquaculture source of supply to better meet Japan’s demand and increasing the foreign currency flow.
This research is confined in two products, namely shrimp and fish. Using secondary data from 1988 to
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2013, the author utilized Engle — Granger cointegration approach to measure the long-term
relationship and error correction model (ECM) to measure the short-term relationship between
variables. Results indicate that factors affecting Japan’s aquaculture demand for Vietnamese shrimp
and fish are different. In particular, factors determining the import demand for fish are fishing volume
of Japan, the ratio of Vietnamese fish’s export price to Japan to that of Vietnam’s competitors and the
real JPY/VND exchange rate. On the other hand, factors influencing the import demand for shrimp are
Japan’s shrimp production volume, the real JPY/VND exchange rate and the Vietnam — Japan

Economic Partnership Agreement.

Key words: export, aquaculture, import demand.

1. Giéi thigu

Nhat Ban 1a mét trong nhirng quéc gia xuat
nhap khiu thity san 16n cua thé giéi va 1a mot
trong nhiing thi truong xuat khau thay san quan
trong cua Viét Nam. Nam 2013, gia tri nhap
khau thay san cua Nhat Ban tir Viét Nam la
89.479,76 tricu Yén, ting 23% so vOi nam
2012 vé gia tri nhap khau. Tuy nhién, thi phan
vé cac mat hang thuy san cua Viét Nam trén thi
truong Nhat Ban con kha khiém ton. Nam
2013, thi phan vé cac mat hang thuy san noi
chung cua Viét Nam trén thi truong Nhat Ban
chiém ty 1é khoang 6,1%; d6i véi cac mat hang
ca chiém khoang 10%, va cic mit hang tom
chiém khoang 21%.

Muc tiéu cua tac gia 1a do ludong muic d6 tac
dong cua cac yéu té anh huong dén nhu cau
nhap khau thary san cua Nhat Ban tir thi truong
Viét Nam. Tac gia gioi han ¢ hai nhom mat
hang, do6 la: mat hang ca va mat hang tom.

2. Co so Iy thuyét

Quéc gia A s& nhap khau hang hoa khi nhu
cdu hang hoa d6 trong nudc l6n hon ngudn
cung trong nuéc. Khdi luong nhap khau hang
hoéa cia qudc gia A phu thude vao sy bién dong
giita luong cung va luong cau trong nudc tai
cac mirc gia hang hoa d6 trén thi truong thé
gioi. Q¥ 1a tong cau nhap khau hang héa cua
quéc gia A tir thé gioi. QF 1a lugng cau nhap
khau hang hoa tir cac qubc gia khac (trir qudc
gia B) cua qudc gia A. Luong cau nhap khiu
hang hoa cua qudc gia A tr quéc gia B

QY — Q% , & 14 dd co gian cua cau nhap khau
theo gia cua qudc gia A tir thi truong thé gioi.
£%5 12 d6 co gidn cta cau nhap khau theo gia ctia
quéc gia A tir quéc gia B. £7 do co gian cua
cau nhap khau theo gia ciia quéc gia A tir cac
qudc gia khac (trir qudc gia B). Do co gidn cua
cau nhap khiu theo gia ciia qudc gia A tir qudc
gia B duoc biéu dién nhu sau:
W I
£y = _Ga X £ + Lx £l

Q- 0% -

Nhu véy, d6 co gian ciia cau nhap khau theo
gi4 cuia qudc gia A tir quéc gia B quan hé ty Ié
nghich véi khéi lwgng nhap khau hang hoa cua
qudc gia A tir quc gia B va quan hé ty Ié thuan
VGi d6 co gidn cua cau nhap khau theo gia cua
qudc gia A tir thi truong thé gidi va do co gidn
cta cau nhap khau theo gia ciia qudc gia A tir
cac nude khac (trir qudc gia B). M6 hinh (1)
kho ude lugng duge vi kho biét dugc &5 va 7.
Bing cac cong trinh nghién ciru thuc nghiém
cia Khan (1978, 1985), Bond (1985),
Gunawardana and Karn (1998, 2002) vé cau
nhap khau hang hoa cua qudc gia A tir qudc gia
B, luong cau nhap khau hang hoa cua quéc gia
A tir qudc gia B duoc biéu dién lai nhu sau:

InxX{ = Bo+ B ln(Pijpxw)r + B; InYW,

2)
Inx3: Luong cau nhap khau hang hoéa cua
qudc gia A tir qudc gia B; PX: Gia hang hoa
nhap khau cua quéc gia A tir quic gia B; PXW:
gia hang hoa nhap khau binh quan cta qubc gia
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A tir cac nudc trén thé gioi (trir quic gia B);
YW: mtc thu nhap cia nudc nhap khau A. Dau
ky vong 1 < 0, B2 > 0. Luong cau nhap khau
cua qudc gia A tir quéc gia B c6 quan hé ty 18
nghich véi ty 1¢ giita gia nhap khau tir qudc gia
B va gia nhap khau binh quén tir cac qudc gia
khac (trir qudc gia B); quan hé ty 1 thuan véi
muc thu nhap cua quéc gia A.

3. Dir liéu va phwong phap nghién ctru

Nghién ctru st dung sb liéu thir cap theo
nam tir 1988 - 2013. D liéu nghién ctru duoc
thu thap tir Cuc Hai quan Nhat Ban, Niém giam
thong ké Viét Nam, Ngan hang thé gisi, Bo
Nong nghiép, Lam nghiép va Thuy san Nhat
Ban, Ngan hang thé gidi.

Pé do luong tac dong cua cac yéu té anh
huéng dén nhu cau nhap khau thuy cia Nhat
Ban tir thi trudng Viét Nam, trén co so ké thira
céc yéu t6 & mo hinh (2) d6 1a: muc thu nhap
ctia nuéc nhap khau va ty 18 gia nhap khau, tac
gia gia dinh c6 3 yéu t6 mai c6 anh huong dén
cau nhap khau do la: khéi lwong san xuét thiy
san cia Nhat Ban; ty gia hdéi doai thuc
JPY/VND va hiép dinh dbi tac thuong mai Viét
Nam — Nhat Ban (VJEPA).

M6 hinh nghién ciu va cac gia thuyét
nghién ctru nhu sau.

Bién phu thudc. Khéi luong thay san nhap
khau cua Nhat Ban tir Viét Nam. Ky hiéu QVJ.

Céc bién doc lap va cac gia thuyét nghién
cuu.

+ Gia thuyét 1: Ty Ié gitra gia nhap khau
thuy san cua Nhat Ban tor Viét Nam chia cho
gia nhap khau thily san binh quan tir cac ddi
thu canh tranh cua Viét Nam trén thi truong
Nhat Ban (sau diy goi tit 1a ty 1¢ gia nhap
khau). Ty 1¢ gia nhap khau tac dong am 1én cau
nhap khau thuy san caa Nhat Ban tir Viét Nam.
Ky hiéu 1a P.

+ Gia thuyét 2: Muc thu nhap binh quan dau
nguoi cia nguoi Nhat Ban tic dong duong 1én
cau nhap khau thuy san cua Nhat Ban tir Viét
Nam. Ky hi¢u 1a INC]J.

+ Gia thuyét 3: Ty gia hdi dodi thuc
JPY/VND tac dong duwong 1én cau nhap khau
thuy san cta Nhat Ban tur Viét Nam. Ky hiéu 1a
REX.

+ Gia thuyét 4: Khéi lwong san xuét thiy
san cua Nhat Ban tac dong 4m cau nhap khau
thuy san cta Nhat Ban tur Viét Nam. Ky hiéu 1a
QJ.

+ Giai thuyét 5: Hiép dinh dbi tac kinh té
Viét Nam — Nhat Ban (VIEPA) c6 thé tac dong
am hodc c6 thé tac dong duong 1én cau nhap
khau thiy san cia Nhat Ban tir Viét Nam. Ky
hiéu 1a VIEPA.

Mo hinh nghién ctru dwoc biéu dién dudi
dang cong thirc sau:

InQVJ, = fo+ ByInP, + B, ININC], + B3 INREX, + f, InQJ+ fs VIEPA + €, (3)

QVJ; : 1a khéi lwgng thity san nhap khau cua
Nhat Ban tir thi truong Viét Nam thoi diém t;
(tin)

P : 1a ty 1& gitra gi4 nhap khau thiy san tir Viét
Nam chia cho gia binh quéin cia cac dbi thu
canh tranh cua Viét Nam trén thi truong Nhat
Ban tai thoi diém t;

INCJ; : mirc thu nhap binh quan dau ngudi cua
Nhat Ban tai thoi diém t; (USD)

REX; : ty gi4 hdi doai thuc gitra JPY/VND tai
thoi diém t;

QJ: : khéi lugng san xuat thuy san cua Nhat
Ban tai thoi diém t; (tan)

VJEPA : hiép dinh dbi tac kinh té Viét Nam —
Nhat Ban; VIEPA la bién gia nhan gia trj O tir
nam 1988 dén 2008, va nhan gia tri 1 tir 2009
dén nam 2013

Trang 119



Science &Technology Development, Vol 17, No.Q3-2014

& phan nhidu tring.
Dau ky vong: 1, Ba<0; B2, Bs>0; s> <0.

Mé hinh (3) nay dugc dung dé do luong tac
dong coa cac yéu té anh huong dén nhu cau
nhap khau mat hang ca va tom ciia Nhat Ban tir
thi truong Viét Nam.

Phuong phap duoc st dung 1a nghién ctu
dinh lugng. Budc 1, tac gia kiém dinh tinh
ding cua chudi dir liéu bang phuong phap
kiém dinh ADF (Augmented Dickey — Fuller);
xac dinh bac tich hop gitra cac bién; Budc 2,

kiém dinh ddng tich hop (Cointegrated Test)
bang phuong phap Johansen Cointegrated Test
dé xem xét ¢6 ton tai mdi twong quan trong dai
han gitra cac bién dang nghién ctu; do luong
mbi quan hé dai han giita cac bién va mé hinh
diéu chinh sai s6 ECM (Error Correction
Model) dé do ludng mdi quan hé ngan han giira
cac bién.
4. Két qua nghién ciru

4.1. Kiém dinh tinh dirng va bac tich
hep

Bang 1a: Két qua kiém dinh tinh dirng va bac tich hop cua cac bién (ddi véi mat hang ca)

Bién ADF test statistic ADF test statistic Béc tich hop Ghi chu
at level at
first difference

LQVJ -0.558813 -5.161016 *** I(1) Rk, HE % oy

o . nghia thong ké &
LQJ -3.834199 -5.590970 1(0) micc 1%, 5% va
LREX -3.567901** -3.578413** 1(0) 10%.
LINCJ -3.232049 -3.410299* I(1)
LP -3.663714** -7.341071%** 1(0)

Nguon: tdc gia tinh todn tir Eview 7.0

Tur két qua bang 1a, chudi dir liéu ban dau (¢
muc level) chi c6 bién LQJ, LREX va LP dung
& muc v nghia 5%, cic bién con lai khong

dirng. O murc sai phan bac 1 (first difference)
tat ca cac bién déu dung.

Bang 1b: Két qua kiém dinh tinh ding va bac tich hop cua céac bién (ddi voi mat hang tom)

Bién ADF test statistic | ADF test statistic Bac tich hop Ghi chu
at level at
first difference

LQVJ -1.624456 -6.613558*** 1(1) KAk KX Koy
LQJ -2.327672 -4.241779** 1(1) nghia thong ké
LREX -3.567901** -3.578413** 1(0) o muc 1%, 5%
LINCJ -3.232049 -3.410299* 1(1) va 10%.

LP -0.965650 -5.104773** 1(1)

Nguon: tdc gid tinh todn tir Eview 7.0

nghia 5%. O mirc sai phan bac 1 (first difference),
tat ca cac bién déu dung.

Tir két qua bang 1b, chudi dir liéu ban dau (¢
muc level) chi c6 bién LREX ding & muc ¥
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4.2. Kiém dinh dong tich hop

Bang 2a: Két qua kiém dinh dong lién két
Johansen Cointegration Test (d6i v&i mat hang ca)

Unrestricted Cointegration Rank Test (Trace)

Béng 2b: Két qua kiém dinh dong lién ket
Johansen Cointegration Test (d6i v&i mat hang tom)

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05 Hypothesized Trace 0.05
Critical Critical

No. of CE(s) Eigenvalue  Statistic Value Prob.** No. of CE(s) Eigenvalue  Statistic Value Prob.**
None * 0.954520  174.6207 95.75366  0.0000 None * 0.880810 147.7366 95.75366 0.0000
Atmost1* 0.858180 100.4491 69.81889 0.0000 Atmost 1 * 0.834900 96.68773 69.81889 0.0001
Atmost2* 0.685408 53.57228 47.85613 0.0132 At most 2 * 0.685010 53.45880 47.85613 0.0136
Atmost3  0.551807 25.81681 29.79707 0.1343 At most 3 0.546718  25.73363 29.79707 0.1369
At most 4 0.198421  6.556075 15.49471  0.6298 At most 4 0.240580  6.743864 15.49471 0.6076
Atmost5  0.050669 1.247940  3.841466 0.2639 At most 5 0.005778  0.139065 3.841466 0.7092

Trace test indicates 3 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon - Haug - Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Trace test indicates 3 cointegrating eqn(s) at the 0.05 level

* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon - Haug - Michelis (1999) p-values
Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05 Hypothesized Max-Eigen  0.05
Critical Critical

No. of CE(s) Eigenvalue  Statistic Value  Prob.** No. of CE(s) Eigenvalue  Statistic ~ Value  Prob.**
None * 0.954520 74.17160  40.07757 0.0000 None * 0.880810  51.04884 40.07757 0.0020
Atmost1* 0.858180 46.87679  33.87687 0.0008 Atmost 1 * 0.834900 43.22893 33.87687 0.0029
Atmost2* 0.685408  27.75547  27.58434 0.0475 At most 2 * 0.685010  27.72517 27.58434 0.0480
Atmost3 0551807 19.26073  21.13162 0.0895 At most 3 0.546718  18.98976 21.13162 0.0971
Atmost4 0198421 5308135  14.26460 0.7025 At most 4 0.240580  6.604799 14.26460 0.5369
Atmost5  0.050669 1.247940  3.841466 0.2639 At most 5 0.005778  0.139065 3.841466 0.7092

Max-eigenvalue test indicates 3 cointegrating eqn(s) at the
0.05 level

* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

Max-eigenvalue test indicates 3 cointegrating eqn(s) at the 0.05
level

* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

Trang 121




Science &Technology Development, Vol 17, No.Q4-2014

Tir két qua trong bang 2a va 2b, ca hai kiém
dinh ma Johansen va Juselius (1990) dua ra la
kiém dinh vét ma tran (trace) va kiém dinh gia
tri riéng cuc dai cua ma tran (Max-Eigenvalue)
déu khang dinh ton tai it nhat ba vecto dong
tich hgp & muc y nghia 5%. Piéu nay chimng
minh rang c6 mdi quan hé dai han manh (dong
tich hop) giita cac bién nghién cu.

4.3. M6 hinh hdi quy ddng tich hop

4.3.1. P6i véi mit hang ca

Tir két qua hoi quy ban dau theo md hinh
(3), tac gia lan Iuot loai bo cac bién khong c6 y
nghia thng ké va mo hinh hodi quy dong tich
hop t6i wu va cac kiém dinh chuan doan mé
hinh nhu sau:

Bing 3a: Két qua wéc lugng mo hinh hdi quy tich hop (d6i voi mat hang ca)

Dependent Variable: LQVJ

Variable Coefficient Std. Error t-Statistic Prob.
LQJ -4.507472 1.931374 -2.333817 0.0291
LP -4.233298 0.978015 -4.328460 0.0003
LREX 0.808223 0.288280 2.803604 0.0104
C 70.22145 27.06896 2.594169 0.0166
R-squared 0.666558 Adjusted R-squared 0.621089

Cic két qud kiém dinh chudn dodn mé hinh

Kiém dinh phan phéi chuan

Jarque-Bera = 1.634200 | Prob =0.441711

Kiém dinh tu twong quan Breush — Godfrey LM

Chi square = 0.966820 | Prob =0.3452

Kiém dinh phuong sai thay d6i — Heteroskedasticity

Prob =0.346

Chi square = 0.7635

Nguon: tdc gia tinh todn tir Eview 7.0

R-squared = 0.666557, cho biét mo hinh giai
thich duoc 66,65% su phu thudc cua khdi
lwong nhap khau ca ciia Nhat Ban tir Viét Nam
vao cac yéu td nhu: khdi lugng dénh bt ca cua
Nhat Ban; ty Ié giira gi4 nhap khau tir Viét
Nam va gia nhap khiu tir cac ddi thu canh
tranh va ty gia héi doai thuc gita Nhat Ban va
Viét Nam.

Trudce hét, bién LQJ = -4.507472, c6 y nghia
thong ké & mirc dudi 5%, phu hop Véi gia
thuyét 4, cho thiy khéi lugng danh bét ca cua
Nhat Ban ting s€ lam lugng cung ca trong
nudc tang va cau nhap khau ca giam va nguoc

lai. Vi cac yéu té khac khong ddi, khdi luong
danh bét ca cua Nhat Ban ting mot tan thi khdi
lwong nhap khau ca ciia Nhat Ban tir Viét Nam
giam di 4,507472 tan.

Ké tiép, bién LP = -4.233298, c6 y nghia
théng ké & muirc 0%, phu hop véi gia thuyét 1,
cho thiy ty I¢ giira gia nhap khau ca tir Viét
Nam chia cho gia nhap khau cua cac ddi thu
Viét Nam trén thi truong Nhat Ban tang (nghia
1a gia nhap khau ca cta Viét Nam cao hon gia
nhap khiu cta cac ddi thu canh tranh) thi khdi
lwong nhap khau ca cia Nhat Ban tir Viét Nam
giam va nguoc lai. V&i cac yéu t khac khong
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dbi, ty lé giita gia nhap khiu ca tir Viét Nam
chia cho gia nhap khau tir cac dbi thu cua Viét
Nam trén thi trudng Nhat Ban ting mot lan thi
khéi luong nhap khiu ca cia Nhat Ban tir Viét
Nam giam 4,233298 tan.

Cudi cung, bién LREX = 0.808223, c¢6 ¥
nghia théng k& & muac 1%, phu hop véi gia
thuyét 3, cho thay ty gia héi doai thuc giira
JPY/VND tang thi khéi luong nhap khau ca
cua Nhat Ban tir Viét Nam tang va nguoc lai.
V6i cac yéu té khac khong doi, ty gia hdi doai
thuc gitta JPY/VND ting mot dong thi khi
lwong nhap khau ca cua Nhat Ban tir Viét Nam
tang 0,808223 tan.

Nhu viy, trong dai han, cic yéu té anh
huong dén khdi lwong nhap khau ca ciia Nhat
Ban tir Viét Nam d6 1a: khéi lugng danh bét ca
cua Nhat Ban; ty Ié giita gia nhap khau ca tir
Viét Nam chia cho gia nhap khau cua cac ddi
thu Viét Nam trén thi truong Nhat Ban.

4.3.2. P6i véi mit hang tom

Sau khi loai bo cac bién khong co y nghia
thong ké tir két qua udc luong md hinh hdi quy
dong tich hop ban déu, mé hinh héi quy dong
tich hop tdi wu va cac kiém dinh chuin doan
mo hinh nhu sau:

Bang 3b: Két qua wdc lwong mo hinh hoi quy tich hop (d6i voi mat hang tom)

Dependent Variable: LQVJ

Variable Coefficient Std. Error t-Statistic Prob.
LREX 0.141197 0.053108 2.658686 0.0143
LQJ -0.905725 0.104911 -8.633292 0.0000
VJEPA -0.352503 0.091919 -3.834917 0.0009
C 19.72028 1.271692 15.50712 0.0000
R-squared 0.838034 Adjusted R-squared 0.815948

Cic két qud kiém dinh chudn dodn mé hinh

Kiém dinh phan phdi chuan

Jarque-Bera = 1.944816

Prob = 0.37811

Kiém dinh tu trong quan Breush — Godfrey LM

Chi square = 0.6165

Prob = 0.6844

Kiém dinh phuong sai thay d6i - Heteroskedasticity

Chi square = 0.4190

Prob = 0.4902

Nguon: tdc gid tinh todn tir Eview 7.0
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R-squared = 0.815948, cho biét mé hinh giai
thich dwoc 81,15% sy phu thudoc cua khoi
luong nhap khau tom cia Nhat Ban tir Viét
Nam vao cac yéu té nhu: khdi lugng nudi tom
ciia Nhat Ban; hiép dinh d6i tac kinh t& Viét
Nam — Nhat Ban va ty gia hbi doai thuc giira
Nhat Ban va Viét Nam.

Trudéc hét, bién LQJ = -0.905725, ¢ y nghia
thdng ké & mirc 0%, phi hop Véi gia thuyét 4,
cho thiy khéi lugng nuéi tom ciia Nhat Ban
tang s€ lam lugng cung tom trong nudc tang va
cau nhap khau tém giam va nguoc lai. Véi cac
yéu té khac khong d6i, khdi lwong nudi tom
ciia Nhat Ban ting mot tan thi khdi luong nhap
khau tom cua Nhat Ban tir Viét Nam giam di
0,905725tan.

Ké tiép, bién VIEPA = -0.352503, c6 ¥
nghia thng k& & mirc 0%, phu hop vdi gia
thuyét 5, cho thay hiép dinh dbi tac thuong mai
Viét Nam - Nhat Ban lam giam khéi luong
nhap khau tom cua Nhat Ban tir Viét Nam.
Diéu nay c6 thé d& dang nhan thay, do nhiing
rang budc Vé cac quy dinh an toan thuyc pham,
quy dinh nhidn mac va quy trinh nhap khau theo
VJEPA qua khac nghiét va kho cho cac doanh

nghiép Viét Nam trong giai doan dau khi ap
dung VJEPA. Véi cac yéu té khac khong doi,
khi hiép dinh ddi tic thuong mai Viét Nam —
Nhat Ban c6 hiéu luc thi khéi lwgng nhap khau
tom cua Nhat Ban tir Viét Nam giam 0,352503
tAn/nam.

Cubi cung, bién LREX = 0.141197, ¢6 ¥
nghia thong ké & mirc dudi 5%, phu hop Véi
gia thuyét 3, cho thay ty gia hdi doai thyuc giira
JPY/VND tang thi khéi luong nhap khau tom
cua Nhat Ban tir Viét Nam tang va nguoc lai.
V6i cac yéu té khac khong doi, ty gia hoi doai
thuc gitta JPY/VND ting mot dong thi khdi
lugng nhap khiu tom cua Nhat Ban tir Viét
Nam ting 0,141197 tan.

Nhu viy, trong dai han, cic yéu t6 anh
huong dén khéi lwong nhap khau tom ciia Nhat
Ban tir Viét Nam d6 1a: khdi lwong nudi tom
cia Nhat Ban; hiép dinh di tac kinh t& Viét
Nam — Nhat Ban va ty gia hdi doai thuc gitra
JPY/VND.

4.4. Phan tich can bang ngan han - Mé
hinh ECM

4.4.1. P6i véi mit hang ca

Bing 4a: Két qua wdc lugng md hinh hiéu chinh sai s6 (d6i véi mat hang cé)

Dependent Variable: DLQVJ

Variable Coefficient Std. Error t-Statistic Prob.
DLREX -0.034407 0.118874 -0.289439 0.7752
DLQJ -5.09E-07 3.45E-07 -1.472466 0.1565
DLP -0.694955 0.313982 -2.213358 0.0387
ECT(-1) -0.091768 0.046431 -1.976413 0.0621
C -0.478835 0.421376 -1.136361 0.2692
R-squared 0.446978 Adjusted R-squared 0.336373
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Cdc két qua Kiém dinh chudn dodn mé hinh

Kiém dinh phan phdi chuan

Jarque-Bera = 2.8559837

Prob =0.239328

Heteroskedasticity

Kiém dinh tu twong quan Breush - Prob =0.2376
Godfrey LM Chi square = 0.2457
Kiém dinh phuong sai thay doi — Prob =0.9914

Chi square = 0.9333

Nguon: tac gid tinh todn tir Eview 7.0Trong ngan han, két qua nghién ciru cho thdy cdc hé s6 hoi quy c6
¥ nghia thong ké ¢ mirc 5% duwoc chon la DLP va ECT(-1) ¢é ¥ nghia thong ké ¢ mirc 10%.

DLP: véi mirc ¥ nghia 5%, bién thién cta ty
I giita gia nhap khau ca cua Nhat Ban tir Viét
Nam chia cho gi4 nhap khau c4 cia cac ddi thu
canh tranh cta Viét Nam trén thi truong Nhat
Ban c6 quan hé nguoc chidu véi bién thién cua
khéi luong nhap khiu ca cia Nhat Ban tir Viét
Nam. Bién thién cua ty ¢ giita gia nhap khau
céa cua Nhat Ban tir Viét Nam chia cho gia nhap
khau c4 cua cac ddi thu canh tranh cua Viét
Nam trén thi truong Nhat Ban tang 1% thi bién
thién khéi lugng nhap khau ca caa Nhat Ban tir
Viét Nam giam 0.69%.

ECT(-1) = -0.091768: c6 nghia 1a gia tri
bién thién cua khdi lwong nhap khiu ca cua
Nhat Ban tr Viét Nam bi kht di khoang

0,091768; day cling la muc chénh 1éch gitra
bién thién ngan han va dai han. ECT(-1) am
cling cho thay su diéu chinh khdi luong nhap
khau ca ciia Nhat Ban tir Viét Nam 1a do hé sb
nay diéu chinh sai sd.

Nhu vay, trong ngian han, khéi lugng nhap
khau ca cia Nhat Ban tir Viét Nam s& bi tac
dong boi xu huéng bién dong cua khdi lwong
nhap khau ca cia Nhat Ban tir Viét Nam nim
trude do va ty 1é gitra gia nhap khau ca cua
Nhat Ban tir Viét Nam chia cho gia nhap khau
c4 cua cac déi thu canh tranh cua Viét Nam
trén thi trrong Nhat Ban.

4.4.2. PHi véi mit hang tom

Bang 4b: Két qua wéc leong mé hinh hiéu chinh sai sé (doi véi mat hang tom)

Dependent Variable: DLQVJ

Variable Coefficient Std. Error t-Statistic Prob.
DLREX 0.058823 0.067413 0.872570 0.3933
DLQJ -1.646773 0.646329 -2.547886 0.0192
ECT(-1) -0.669028 0.193956 -3.449374 0.0025
VJEPA -0.082369 0.062297 -1.322201 0.2010
C -0.030089 0.042488 -0.708171 0.4870
R-squared 0.502454 Adjusted R-squared 0.402944
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Cic két qud kiém dinh chudn dodn mé hinh

Kiém dinh phan phdi chuan Jarque-Bera = 1.344742 Prob = 0.510497
Kiém dinh ty twong quan Breush - Prob = 0.6561
Godfrey LM Chi square = 0.5645

Kiém dinh phuong sai thay d6i —

Heteroskedasticity Chi square = 0.4837 Prob =0.6131

Nguon: tac gia tinh todn tir Eview 7.0

Trong ngin han, két qua nghién ciu cho
thiy cac hé sb hdi quy co ¥ nghia thong ké &
muc 5% duoc chon 1a DLQJ va ECT(-1) ¢6 ¥
nghia théng ké & muc 1%.

DLQJ: véi mirc ¥ nghia 5%, bién thién cua
khdi lugng nudi tom cua Nhat Ban c6 quan hé
nguoc chidu voi bién thién cia khdi lwong
nhap khau tom cua Nhat Ban tir Viét Nam.
Bién thién cua khdi luong nudi tom cua Nhat
Ban ting 1% thi bién thién khdi lugng nhap
khau tom cta Nhat Ban tir Viét Nam giam
1.64%.

ECT(-1) = -0.669028: c6 nghia la gia tri
bién thién cua khdi lwong nhap khau tom cua
Nhat Ban tr Viét Nam bi kht di khoang
0,669028; day cing la mirc chénh léch gitra
bién thién ngin han va dai han. ECT(-1) am
ciing cho thay su diéu chinh khéi luong nhap
khau tom ctia Nhat Ban tir Viét Nam 1a do hé
s6 nay diéu chinh sai sd.

Nhu vay, trong ngin han, khéi lugng nhap
khau tom cua Nhat Ban tir Viét Nam sé& bi tac
dong boi xu huéng bién dong cua khdi lwong
nhap khiu tom caa Nhat Ban tir Viét Nam nim
trude d6 va khdi lugng nudi tom cia Nhat Ban.

5. Két luan

Nhat Ban 1a mot trong ba thi truong xuit
khau thay san cha luc cia Viét Nam. Tim hiéu
cac yéu td anh huong dén cau nhap khau thuy
san caa Nhat Ban tir thi truong Viét Nam 1a can

thiét, gop phan du bao dwoc nhu cau nhap khau
thuy san cia Nhat Ban trong nhitng ndm tgi va
gitip Viét Nam chii dong dugc nguon cung xuat
khau thily san nhim dép ng tét nhat nhu cu
nhap khau thay san caa Nhat Ban va gép phan
phat trién xuat khau thiy san Viét Nam. Bang
phuong phép dinh lugng véi cac sé liéu théng
ké tho Cép tor nam 1988-2013, tac gia da do
luong dugc muc do tac dong cua cac yéu td
anh huong dén nhu cau nhap khiu ca va tom
cta Nhat Ban tir thi truong Viét Nam trong dai
han va ngan han
Poi véi mit hang ca

- Khéi lugng danh bat ca cua Nhat Ban tac
dong am 1én khéi luong nhap khiu ca cia Nhat
Ban tir Viét Nam trong dai han (-4,507472).

- Ty 1¢ gitra gi4 nhap khau c4 ciia Nhat Ban tir
Viét Nam chia cho gia nhap khiu ca cua cac
ddi thu canh tranh cua Viét Nam trén thi trudng
Nhat Ban c6 tac dong am 1én khéi luong nhap
khau ca ciia Nhat Ban tir Viét Nam ca trong dai
han (-4,233298) va ngin han (-0,694955).

- Ty gi4 héi doai thuc gitra JPY/VND tac dong
duong 18n khéi lugng nhap khau ca cua Nhat
Ban tir Viét Nam trong dai han (0,808223).

- Khoang 9,1% sai biét giita gia tri thuc té va
gi4 tri dai han cua khéi lugng nhap khau cé cua
Nhat Ban tir Viét Nam duoc loai trir sau mdi

nam.
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Poi véi mit hang tém
- Khéi lwong nudi tom cua Nhat Ban tac dong
am 1én khdi lugng nhap khau tom cua Nhat
Ban tir Viét Nam trong dai han (-0,905725) va
ngan han (-1,646773).

- Ty gia h6i doai thuc gitra JPY/VND tic dong
duong 1én khdi luong nhap khau tom cua Nhat
Ban tir Viét Nam trong dai han (0,141197).
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