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Tém tit:

Bai viét nay sir dung mé hinh hdp dan dé xem xét moi quan hé mdt thiét gitta can can thiwong mai
ciia Bangladesh va cdc quéc gia trong khoi BRICS. Cu thé la cdc yéu 16 lién quan quyét dinh dén
mé hinh hdp dan phé bién cé nhitng tic dong nhir thé nao doi véi can can thiwong mai. Can cdn
thwong mai phu thuéc vao GDP twong doi, thu nhdp quéc dan binh qudn dau ngwoi GNI, ty gid
héi dodi va mirc phi vin chuyén dwa trén ty trong nhdp khdu tir cdc nwée doi tac ciia Bangladesh.
Bang cach sir dung ky thudt bang dit liéu tiéu chudn trong khodng thoi gian 1991-2013, mé hinh
hdp dan dwoc kiém dinh thic nghiém va két qua cho thdy tdt ca cdc yéu t6 lién quan déu cé tac
déng 16m dén can can thirong mai song phwong giita Bangladesh va cdc nwée khoi BRICS. Viée
kiém dinh tinh chdc chdn ciia mé hinh dam bdo tinh hop 1é ciia cdc thong sé. Phicong phdp phdn
tich bang dit liéu tinh sé tim ra cdc bién xuyén quoc gia ciing nhw cdc anh hieong cu thé cia tirng
quéc gia dén can can thirong mai ciia Bangladesh véi cac quoc gia khdc nhau theo diéu kién thoi
gian bat bién, dong thoi chi ra dnh hwéng ciia cac yéu 16 lién quan dén can can thwong mai cia
Bangladesh.

Tir khoa: Thuong mai song phuong; cic qudc gia trong khéi BRICS; mé hinh dit liéu bang

Bilateral Trade Balance of Bangladesh with BRICS Countries: A Static Panel Data Analysis

Abstract:

This paper explores the phenomenon of gravity modeling to examine the crucial relationships
between the trade balances of Bangladesh with BRICS countries. Specifically, the relative factors
determining trade in the popular gravity model have effects on the trade balance model. The
trade balance depends on the relative GDP, relative per capita GNI, real exchange rate and
import-weighted distance proxies for transportation cost of the partner countries to the home
country. Using standard panel data techniques during the 1991-2013 period, the model is empir-
ically tested and the results show significant effects of all the relative factors on the bilateral trade
balance of Bangladesh in trading with BRICS countries. The robustness check of the model
ensures the validity of the specification. The static panel data analysis explores the cross-country
variations as well as the time-invariant country-specific effects on trade balance with heteroge-
neous economies and finds significant effects of all relative factors on the trade balance of
Bangladesh.

Keywords: Bilateral trade; BRICS, panel data model.
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1. Mé dau

Céc qubc gia BRICS! dugc Iya chon trong nghién
ctru boi cac qudc gia trong khéi 1a nhitng dbi tac
thuong mai quan trong cua Bangladesh. Cac nudc
BRICS di c6 mdt su ting truéng manh mé vé tong
thu nhap qudc noéi GDP, dong gop cao trong GDP
cling nhu thwong mai cta thé gidi. Khéi dau chi véi
khoang hon 10% GDP thé gi6i va 4% thuong mai
thé gi¢i vao nam 1990, hién cac nudc BRICS dang
dong gop khoang 21% GDP, 15% mau dich, 46%
luc lugng lao dong va 19% GDP danh nghia ctia thé
gidi. Trong d6, Trung Qudc 1a dbi tac thuong mai
16n nhét ctia mdi qudc gia BRICS véi thi phan
thwong mai dao dong tir 72% - 85%, tiép dén 1a An
Do khoang tir 8% - 26% (BRICS, 2014). Xu hudng
gia tang toc do ting trudng cia cac nudec BRICS
trong bang 1 ching to vai tro quan trong ciia khoi
nay d6i véi nén kinh té va thwong mai qubc té (IMF,
2014; World Bank, 2014).

Cén can thwong mai téng thé cia mot qudc gia co
thé 1a can bang, song qudc gia d6 ¢ thé c6 nhiéu
tham huyt song phuong véi cac ddi tac nay (ciing nhu
nhiéu thing du dbi véi nhitng dbi tac khac). Méi
quan hé giita can can thuong mai tong thé va céc tac
nhan c6 thé khong nhat thiét phai gidng nhu voi cac
can can thuong mai song phuong (Theo Khan va
Hossain, 2010). Hon nita, linh vuc xuét khau nhan
duoc su hd tro to 16n cua rat nhiéu nganh san Xuét
trong nudc va nay xuat khau dong mot vai trd quan
trong trong nén kinh té ctua Bangladesh. Mic du
xudt khau ciia Bangladesh di co sy ting truong 4n
tuong, tuy nhién murc nhap khau ciing di ting manh
hon song song vdi sy hién dién cua mot gio xuét
khau thu hep (Rahman, 2006 va 2009). Ciing can
lwu y rang xuat khau cua Bangladesh da gia ting
khoang 5 1an trong vong mét thap ky qua (Khan va
cong su, 2013). Cac nuéc BRICS ciing thé hién rd
tham vong trong cac chinh sach thuong mai quéc té.
BRICS dudng nhu dang thach thic cac vi tri thé

Bang 1: Bang so sanh cac chi so kinh té va xi hdi ciia cac nwée BRICS nim 2013

2 Ty
Tong trong
cia cic £ cia
Cic chi sb Brazil Nga Anpp | Trung | Nam nuée The | pRrics
Quoc Phi Ze Gioi .
khoi so voi
BRICS The
gioi
Thunhdp | Thunhdp | Thunhap Thu Thu
trung binh trung trung nhap nhap
Nhom thu nhap* cao binh cao | binh thap trung trung
bir}h binh cao
thap
Dién tich (km?) 8459.42 16377,74 | 2973,19 9569.,9 1214,47 | 38594,72 | 148940 | 2591%
Din s6 (triéu nguoi) 201 144 1224 1357 52 2978 7124 41,80%
Ty 1& thit nghiép (%) 6.1 55 53 4,1 25,1 9,2 597
g’i};y()gla hignhanh/tydd | 5046 | 2096 | 1871 | 9185 | 382 | 15780 | 75592 | 2087%
Thu nhép binh quan dau
nguoi (gia hién hanh/do 11171 14 604 1518 6768 7810 83742 10610,2
la M¥)
(T,,Z‘; d9 tang truong GDP 25 13 12,3 77 35 546 | 225
Chi s gié tidu diing (%) 59 6.8 11,1 26 5.7 6.42 22,74
Xuat khau hang héa va N
dich vu (ty d6 la M) 282 590 446 2248 97 3663 23432 | 15,63%
Nhap khau hang hoa va N
dich v (19 d0 1a M) 304 444 571 2016 100 3435 | 22722 | 15,12%
Tong thuong mai cla
hang hoa va dich vu (ty 586 1034 1017 4264 197 7098 46154 | 15,37%
do6 la My)
ﬁ‘; tri¥ ngoai hoi (ty do la 373 473 292 3311 50 4499

Lueu y: * Cde nhém thu nhdp dwoc phén loai theo tiéu chi cia Ngdn hang Thé Gidi. ]
Nguon: Tinh toan cua tac gia dva trén tai ligu thong ké chung cua khoi BRICS, va cac chi so phat trién the gioi
tir co' so dir ligu cua Ngan hang Thé Gioi nam 2014.
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gidi vé linh vuc can can thwong mai qudc té.

Muc tiéu cta nghién ciru nay, trude hét 1a 1am thé
nao dé xac dinh khoang cach thuwong mai giira
Bangladesh va cic nudc BRICS tir @6 nham giam
tham hut thuong mai. Tht hai 1a xem xét viéc st
dung bang dir liéu tinh dé hiéu chinh mé hinh hap
dan giira thuong mai song phuong ciia Bangladesh
voi cac nude BRICS nhu thé ndo nham tao ra su
thiic day thuong mai quéc té.

Ngoai phan mé dau, phan 2 cia bai viét s& trinh
bay cac hoat dong thuong mai song phuong tiéu
biéu ctia Bangladesh. Phan 3 trinh bay mé hinh va
dit liéu, co so 1y thuyét, phwong phap thyc nghiém
cia mo hinh can cin thuong mai. Phan 4 trinh bay
cac kiém dinh cdc md hinh can cén thuong mai.
Phan 5 trinh bay céc két qua thuc nghiém. Phan 6
dua ra cac két luan va téng quat cac két qua cua
nghién curu.

2. Thuwong mai song phwong ciia Bangladesh

2.1. Hoat déng xudt khiu song phwong

Bangladesh da ting theo dudi chinh sach thuong
mai hudéng ndi va c6 xu hudng chdng lai xuat khau
ngay sau giai doan giai phong. Vao cubi nhitng nim
1970, Bangladesh da dan dan thay d6i chinh sach
chdng xudt khau cia minh va vao giita nhitng nim
1980 Bangladesh da thuc hién cac chinh sach,
chuong trinh méi hudng xuat khau. Dén nhimng nim
1990, Bangladesh di trg thanh mot qudc gia co xu
hudng xudt khau va dat dugc nhitng cai thién déng
ké trong chinh sach xuét khau.

Céc ddi tac xuat khau chinh cua Bangladesh 1a
My¥, cac nude Chau Au (Ptic, Anh, Phap, Bi, Y, va

Ha Lan ), Trung Quéc, An Do, Canada va Nhat Ban.
Hinh 1 cho thdy mic du thuong mai qudc té cia cac
nudc trong khdi BRICS ¢6 khac nhau, song An Do
van la qubc gia c6 kim ngach xuat khau cao nhat véi
Bangladesh. Pimg thtr hai 1a Trung Qudc, con sb
nay ting manh sau nam 2002. Cac qubc gia con lai
trong nhém BRICS thi mai dén nam 2010, kim
ngach xudt khau méi dan tang 1én (WDI, 2014). Ké
tir ddu nhitng nam 1990, ting trudng chung ctia xuat
khéiu kha cao ngoai trir nam 1996, 2002 va 2008,
nhitng nim chimg kién sy suy giam manh trong
xuat khau.
2.2. Hoat déng nhip khiu song phwong

Trong dau nhimg nim 1970, Bangladesh di ap
dung cac chinh sach han ché nhép khau nham bao
ho cic nganh cong nghiép thay thé nhap khau. Vao
dau nhitng nam 1980, Bangladesh da bat dau thuc
hién co ché tu do hoa nhap khiu ctia minh theo
Chinh sach diéu chinh co cau (SAP) va sau do 1a
Chinh sdach diéu chinh co cdu tang cwong vao nira
sau nhiing nam 1980. Tuy nhién viéc ty do hoa nay
khong dat duoc nhiéu thanh tyu. ThAm hut thuong
mai ngay cang md rong & hau hét cac nude dang
phat trién ké tir dau nhitng nim 1990 nguyén do 1a
vi tu do hoa thuong mai qué nhanh chong da lam gia
tang mirc nhap khiu dic biét 1a & cac qudc gia ma
trudc day da tung ap dung cac chinh sach bao ho
quéa mirc hay thyc hién cac chién lugc thay thé hang
nhap khau khong thanh céng. Dicu nay xay ra ciing
mot phﬁn do céc nudc dang phat trién thuc hién tu
do hoa thuong mai da khong di kém voi cac thay doi
chinh sach hay co cdu phu hop trong qua trinh thich
ung véi nhitng thach thire moi.

Hinh 1: Hoat dgng xuit khiu song phwong ciia Bangladesh va cac nwéc BRICS

120

5 /h“\ A

75 I
60

W

W

45 MJ
30

/

P

15
0 _\_.=.=u

1990 1992 1994

1996 1998 2000 2002 2004 2006 2008 2010 2012 2014

=== Thuong mai rong cua Bangladesh so v4i BRICS (%)

86 215(11) thang 5/2015

99

Kinh tePha trien




Hinh 2: Hoat dong nhip khiu song phwong ciia Bangladesh va cic nwéc BRICS
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Phén tich cic khoan thanh toan nhap khiu cua
Bangladesh v6i cac nuée BRICS tir hinh 2 cho thay
trong giai doan 1991-2000, An D6 c¢6 kim ngach
nhap khau cao nhét, tuy nhién con sé nay van tuong
d6i khiém ton v6i khoang 1 ty d6 la My vao nam
2000. Sau d6, cic khoan thanh toan nhap khau cua
Bangladesh véi An Do giai doan 2000-2005 ting
manh, dat khoang 2 ty d6 la My trong nam 2005.
Pung thir hai 1a Trung Qudc, tir nim 1991 dén 2005
con s nay ting rat nhanh va da dat khoang 2 ty d6
la My vao nam 2005. Sau d6, vao nam 2013 thi con
s6 nay da dat dén 7 ty d6 la My. Diéu tha vi 1a vao
nam 2005 va 2008, cac khoan thanh toan nhap khéu
ciia Bangladesh voi Trung Qubc va An Do kha
tuong dong nhau. Con véi cac qubc gia khac trong
nhém BRICS, tir nam 1991 dén 2000, cac khoan
thanh toan nhap khiu twong ddi nho va sau nim

2001 con sb nay méi cham chap ting 1én (WDI,
2014).

2.3. Thwong mai rong

Tham hut throng mai ngay cang mé rong ¢ hau
hét cac nude dang phat trién ké tir ddu nhiing nim
1990, con tang trudng xuat khau ciing kha cao ngoai
trir nim 1996, 2002 va 2008, nhitng nam chimg kién
sy sut giam manh vé xuét khau. Su tdng trudng
manh mé& cia xuat khau da dua Bangladesh lot vao
top 20 qudc gia hang dau c6 xuat khau mé rong
nhanh nhat (Bhattacharya, 2005). Pong thoi,
Bangladesh ciing d4 budc vao giai doan phat trién tir
mot nén kinh té chu yéu phu thudc vao vién trg
thanh mot nén kinh té thuong mai.

Chung ta hay phan tich can can thuong mai song
phuong vé hang héa ctia Bangladesh véi tat ca cac

Hinh 3: Can cian thwong mai song phwong ciia Bangladesh véi cac nwéec BRICS
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nude BRICS nhu Hinh 3. Tir ndm 1991 dén 1994,
can can thuong mai rong cua Bangladesh véi céac
nuéc BRICS kha thap, sau d6 né c6 xu hudng ting
manh vao nam 1999, lai giam manh tor nam 2000
dén 2013 va lai ting trong nim 2004-2005. Nguyén
nhan mot phan vi cac nudc dang phat trién thyuc hién
tu do hoa thuong mai da khong di kém véi cac thay
d6i co cau phi hgp trong qua trinh thich tng véi
nhimng thach thirc méi. Cudi cing, tham hut thuong
mai rong ctia hang hoa di giam dan va can can tai
khoan vang lai ctia cic mit hang thuong mai da dan
dat dugc mot mirc d6 6n dinh trong ntra dau nhiing
nam 2010.

3. Dit liéu va céac bién s6 ciia mé hinh

3.1. Co 56 Iy ludn

Mé6 hinh hdp dan thuong mai duoc Tinbergen
(1962), Poyhonen (1963), Linneman (1966) va
Anderson (1979) khoi xudng va phat trién. M6 hinh
nay trinh bay mot cong thirc rat gon cia mo hinh
can bang timg phin gitta cung xuit khau va ciu
nhap khau nhu trong cac phuong phép tiép can cil.
Mo hinh hép dan 12 mot mé hinh thuong mai song
phuong va dang so khai nhit cia né lién quan dén
thuong mai giita hai qudc gia véi do 16n cua quoc
gia d6 (dugc do bang thu nhap qudc dan va dan s6)
va véi khoang cach dia 1y gitra hai qudc gia do.

Tac gia dd sir dung mo hinh hip dan duoc cu thé
boi Deardorff (1997), Matyas (1997), va Anderson
& Wincoop (2003) nhim tinh toan ham sb can can
thwong mai cua Bangladesh. Khéi luong thwong
mai 1a mot ham sé gitra thu nhap cia qubc gia (GNP
hay GDP), dan sd va khoang cach (chi phi van
chuyén). M6 hinh hap dan ban ddu duoc hinh thanh
theo hinh thirc phép tinh nhan va gia dinh rang gia
ca tuong dbi 1a cb dinh2. N6 biéu thi gia ca tuong
dbi - 1a gia xuat khau cia mot qudc gia trong quan
v6i gia cia mat hang d6 ¢ nude ngoai dugc quy doi
bang mot dong tién chung. Lam phét hay viéc ting
murc gia da 1am tang ty gia hdi doai thuc, do vay tac
dong dén thuong mai (Roy & Rayhan, 2011).

Y tudng co ban ciia phuong phap tiép can moi
nay la trong thuong mai song phuong “kich thuoc
tuyét déi” ctia qubc gia vé khia canh thu nhap va
dan s6 khong quéa quan trong, ma “kich thude twong
doi” cla cac dbi tac thwong mai méi quyét dinh
cung xuét khau va cau nhap khau. M6 hinh mé rong
ciia Khan va Hossain (2010) thé hién can can
thuong mai song phuo*ng cua quéc gia-i va nudc dbi
tac- ] (TB, ) 1a mot ty sb cua xuat khau trén nhap
khau (X, /M ), ma theo Bahmani-Oskooee (1991),

Bahmani-Oskooee (2001), Thapa (2002), Hussain,
Sen & Keong (2003), va Shepherd (2012) ty s6 nay
khong c6 don vi va c¢6 thé duoc hiéu nhu 1a can can
thuong mai thyc hodc danh nghia, va no cling cho
phép viée tap trung vao cac nguyén nhan cu thé cua
viéc mét can bang thuong mai giita mot qudc gia va
cac dbi tac thuvong mai chinh cua nd. M6 hinh mo
rong duoc trinh bay nhu sau:

l_]’

Y.
TBU:TBU[ o, 2 RER, MWDJ

Y’ V,

J J

TB; = TB; (RGDP;;, RPGNI;, RER;, MWD;; (1)
Trong do, RGDP; = GDP tuong d6i =
GDP,/GDP,
RPGNIij = Thu nhap dau nguoi twong doi = yl/y/.
RER; = Ty gia hoi doai thuc gitta quoc gia-i va
quoc gia-j, va

Yy, -

M WD, = théng cach ty trong nhap khau giira
quoc gia-i va quoc gia-j

3.2. Phuwong phadp thuc nghiém

Nhin chung, can can thuong mai song phuong cua
Bangladesh véi cac nudc BRICS dugc xem xét
thong qua cac tinh toan thyc nghiém dya trén cac k¥
thuat danh gid khac nhau vé phan tich tinh dir liéu
bang. Pé kiém dinh thyc nghiém, mé hinh Binh
phuwong nho nhét (OLS) dugc ap dung cho logarit
tuyén tinh, cong thém thoi gian (7) va do sai léch (u,)
dé can bang céan can thuong mai theo cong thirc sau:

ln(TBl.j) =p,+ ,len(RGDPl.f) + ﬁzln(RPGNIif)t +
,83(RER])t + ﬂ4ln(MWD S, Tu, (2)

Ta thy RGDP,, RPGNI,;, va MWD, & dang thuce
logarit tg nhién (ln) nhu’ng dbi voi RER can can
thuorng mai chi c6 nira do co glan (TB, ) Dleu do co
thé giam thiéu duoc cac van dé cua phucmg sai thay
d6i boi vi nod do luong duoc tat ca cac bién sb, do
vay giam duoc su khac biét gitra hai gia tri tir 10 lan
xudng con 2 lan.

Déu hé sb cua cac bién trong phép du toan mo
hinh duoc ky vong 1a giéng 1y thuyét truyén thong.
Trong do, f, s€ co6 gia tri am. Noi cach khac, néu
GDP ctia nudc doi tac —j tang twong do6i so vdi GDP
cta nudc chu nha-i (RGDP; = GDP, /GDP].) thi can
can thuong mai cua nudc chu nha s€ bi suy giam.
Néu nude-j (nudc ddi tic) co cau vé san pham nodi
dia cao hon do thu nhap binh quan dau ngudi (RPG-
NI lj) cao hon thi cau hang h’c’)a cua nudc -i ’ cling s€
tang do mirc thu nhép (d¢ hap thu) ting, Dau cua S,
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s& 1a dwong. Do vay néu ty gia hdi doai thuc (RER y)
co tac d()ng duong 1én can can thuong mai thi dau
ctia hé sb f; cling s€ duong Ty gia hdi doai thuc
cang tang (RER }) thi dong tién cta nudc xuat khau
(nude-i) so vai ddi tac (nudc /) cang mat gia, do vay
can can thuong mai (TB,) s& gitp nang cao céc loi
thé xuat khau (phuong phap d6 co gian). Trong mo
hinh nay, tac gia coi khoang cach ty trong nhap khau
song phuong (MWD 1) 1a chi phi van chuyén (Khan
va Kalirajan, 2011). Cac tac dong cta khoang cach
(MWD l) ty 1€ nghlch v6i can can thuong mai va déu
cua he s6 B ,1a mot s6 am.

3.3. Dit liéu

Dé phan tich kinh té lugng can can thuong mai
song phuong gitra Bangladesh véi cac nudc dbi tac
BRICS, tac gia da thu thép dir liéu giai doan 1991-
2013 tir rat nhiéu ngudn khac nhau. Cac dir liéu
hang nam cia timg qudc gia duoc phén tich cung
v6i tong thu nhap qudc ndi (GDP theo gia cd dinh
nam 2005), thu nhap qudc dan trén ddu ngudi (GNI
theo gia ¢6 dinh nam 2005), chi sé gia tiéu dung
(CPI theo gia ¢b dinh ndm 2005) va cac ty gia hdi
doai chinh thure (cac don vi ngoai t¢/BDT) cua cac
nude xuat nhap khau. Cac dit liu vé GDP, GNI/dau
nguoi, ty gia hdi doai va CPI dugc thu thap tir Chi
s6 Phat trién Thé giéi (WDI) trong co s& dit liéu cta
Ngan hang Thé giéi nam 2014. Con khoang cach
dia ly gitra Dhaka (thu d6 cia Bangladesh) va thu do
clia cac nudc ddi tac-j dugc thu thap tir trang web
ctia Ngan hang Thé giéi (www.econ.worldbank.org).

Céc dir liéu miu nghién ctru vé xuat nhap khiu
song phuong ciia Bangladesh va cac ddi tac thuong
mai trong giai doan nghién ctru dugc 1ay tir co s& dit
lidu cua Chi dan Thong ké Thirong mai (DOT) trén
trang web ctia Quy Tién té Qudc t& (IMF). Mot s6 dir
liéu con khuyét, thi dugc bd sung tir 4n pham cua

Ngan hang Bangladesh (Thanh todn nhdp khiu va
héa don xudt khdu). Phin mém kinh té luong Eviews
7 dwoc s dung trong phan tich nay. Mot sb wdc
lwong cac k¥ thuat duoc chinh sira bang MS Excel.

4. Kiém dinh mé hinh c4n cin thwong mai

Dé kiém dinh sy hién dién cia cic tic dong riéng
1¢, dAu tién tac gia du doan cac yéu td doc 1ap cta
mo hinh trong phuong trinh (2), d6 chinh la cac tac
dong cua 1i sudt. Cac két qua tim dugc nhd phan
mém duogc thé hién trong Bang 2. C6 3 tap kiém
dinh — tap dau bao gém 2 kiém dinh (F-test va Chi-
square test) (Wooldridge, 2006) dé danh gia mirc
nghia chung cua cac tic dong chéo. Hai gia tri théng
ké (7.78) va (43.14) va gia tri p da loai bo dugc cac
tac dong du thira. No thé hién dugce do manh cua cac
tac dong riéng 1é (cac tic dong cua timg qudc gia).

Tap kiém dinh tht 2 bao gom 2 kiém dinh nham
danh gid muc ¥ nghia chung cta cac tac dong trong
ting thoi ky bang cach sir dung kiém dinh (F-test va
Chi-square test). Hai gia tri thong ké nay va gia tri
p cling da loai bd dugc céc tdc dong thoi ky du thira.
No6 d@)ng nghia véi viéc c6 su hién dién cla cac tac
dong thoi ky. Ciing bang cach sir dung 2 kiém dinh
thong ké trén, két qua tap kiém dinh thtr 3 da dénh
gia dugc muc ¥ nghia chung cua tit ca cac tac dong.
Két qua nay cho thiy nhimg tac déng tuong g déu
c6 y nghia thong ké. Do do, kiém dinh tac dong cu
thé voi timg quoc gia da dugc thyc hién va dugc xac
nhan boi cac két qua kiém dinh.

Dé thuc hién kiém dinh Hausman, dau tién can du
doan mot mo hinh vdi cac tac dong ngau nhién. Két
qua Eviews trong Bang 3 thé hién gia tri binh
phwong Chi-square cao (diéu d6 c6 nghia 1a gia tri p-
thap), két qua nay thién vé mé hinh ¢ dinh céc tac
dong; va néu gia tri binh phuong Chi-square thap
(diéu nay c6 nghia gia tri p-cao), két qua nay thién

Bang 2: Kiém dinh cac tic dong riéng 1é

Redundant Fixed Effects Tests

Test Cross-Section and Period Fixed Effects
Dependent Variable: LNTB

Sample: 1991 2013; Periods: 23; Cross-sections: 6
Total panel (balanced) observations: 138

Effects Test Statistic d.f. Prob.
Cross-section F 7.78 (5,106) 0.00
Cross-section Chi-square 43.14 5 0.00
Period F 3.70 (22,106) 0.00
Period Chi-square 78.75 22 0.00
Cross-Section/Period F 433 (27,106) 0.00
Cross-Section/Period Chi-square 102.63 27 0.00
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Bang 3: Kiém dinh Hausman

Correlated Random Effects - Hausman Test

Test Cross-Section Random Effects

Sample: 1991 2013; Periods: 23; Cross-sections: 6
Total panel (balanced) observations: 138

Test Summary Chi-Sq. Stat. Chi-Sq. d.f. Prob.
Cross-section random 22.87 4 0.00
Cross-section random effects test comparisons:

Variable Fixed Random Var(Diff)) Prob.
LNRGDP 0.99 -8.56 14.724 0.01

LNRPGNI -1.81 8.17 13.655 0.00
LNMWD -0.68 -0.79 0.0018 0.00
RER -0.01 0.02 0.0003 0.04

vé mo hinh céc tac dong ngau nhién. Cac két qua chi
ra rang c6 sy khac biét giira hai phép dy toan, chi
ngoai trir RER. Chung ciing goi ¥ rang mo hinh anh
huong ¢b dinh (FEM) 1a mot phép du toan phu hop
cho nghién ciru nay bdi vi cac con s6 thong ké khong
cung cap dugc bat ctr bang chimg nao chong lai gia
thuyét rang khong c6 cac diém sai 1éch.

Tat ca cac bién s6 trong mod hinh déu duoc kiém
dinh da cong tuyén. D¢ kiém dinh xem c6 sy da
cong tuyén trong mo hinh hay khong, ching ta thuc
hién céc budc sau. Dau tién, xem cot 1 cua Bang 4,
day 1a d6 tuong quan cta bién LNTB véi cac bién
LNRGDP, LNRPGNI, RER va LNMWD.

Trong khi 0.62 la do tuong quan gitra TB va
RGDP, 0.63 1a d6 twong quan giita bién LNTB va

LNRPGNL,... diéu nay chimg to6 khong ¢ van dé vé
da cong tuyén. Nhu ching ta thiy, mot vai mdi
twong quan timg doi 1a kha cao, ching to co thé co
van dé da cong tuyén. Chi c6 hé sb twong quan gitra
LNTB va LNRPGNI cao hon mdt chut, mac du nho
hon 0.80 (r = 0.63). Do d6 co thé két luan ring,
khong c6 sy da cong tuyén nghiém trong ndo trong
mo hinh nay. Chung ta cling do duoc hi€p phuong
sai - mot van dé da cong tuyén - giita mdi quan hé
cua LNTB v6i LNRGDP, LNRPGNI, RER va
LNMWD. Nhu ky vong, cac gié tri cia hi€p phuong
sai thé hién rang gia tri p dugc trinh bay trong Bang
5 rat co ¥ nghia vé& mat théng ké.

Trong phan tich bang di li€u trén, phuong sai co6
diéu kién khong d6i 1a mot gia dinh co ban. Dé kiém

Biang 4: Cac hé s6 ciia ma trin twong quan

LNTB LNRGDP LNRPGNI LNMWD RER
LNTB 1.00
LNRGDP 0.62 1.00
LNRPGNI 0.63 0.99 1.00
LNMWD -0.80 -0.89 -0.89 1.00
RER -0.01 -0.31 -0.30 0.30 1.00
Béang 5: Phian tich ma tran hi¢p phwong sai
LNTB LNRGDP LNPRGNI LNMWD RER
LNTB 2.20
LNRGDP 1.06 1.32
(0.00)
LNRPGNI 1.05 1.29 1.28
(0.00) (0.00)
LNMWD -2.63 -2.26 -2.22 487
(0.00) (0.00) (0.00)
RER -0.15 -3.55 -3.44 6.64 100.42
(0.00) (0.00) (0.00) (0.00)
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Bang 6: M6 hinh nhirng anh hwéng cé dinh sai s tw twong quan

Dependent Variable: LNTB

Method: Panel Least Squares

Sample: 1991 2013; Periods: 23; Cross-sections: 6
Total panel (balanced) observations: 138
Convergence achieved after 6 iterations

Variable Coefficient Std. Error t-Statistic Prob.
LNRGDP -15.46 3.33 -4.64 0.00
LNRPGNI 15.25 3.43 4.45 0.00
LNMWD -0.83 0.09 -8.94 0.00
RER 0.03 0.02 2.01 0.04
C -0.41 0.12 -3.38 0.00
AR(1) 0.71 0.06 1241 0.00
R-squared 091 Mean dependent var -1.74
Adjusted R-squared 0.90 S.D. dependent var 146
S.E. of regression 0.45 Akaike info criterion 1.29
Sum squared resid 25.70 Schwarz criterion 142
Log likelihood -79.31 Hannan-Quinn criter. 1.34
F-statistic 248.49 Durbin-Watson stat 1.88
Prob(F-statistic) 0.00

Inverted AR Roots 0.71

dinh d6 phuong sai thay d6i trong mé hinh nay, tic
gia ap dung kiém dinh Park, kiém dinh nay rét hiru
ich d¢ phat hién ra cac phuong sai thay doi cua cac
cong thirc chua rd rang (Gujarati va cong su, 2009).
Kiém dinh Park mé hinh (2) da phat hién ra sy ton
tai ctia phuong sai thay doi khi quan sét trong tong
thé nhom va trong timg quan st riéng 1é. Do vy,
cac bién phap khic phuc phd bién nhat cho cac
phuong sai thay d6i dugc goi 1a d6 1éch chuén sira
chita phuong sai thay d6i - né duoc dung dé udc
lwong cac tac dong cd dinh trong mé hinh & Bang 6.
No tap trung vao viéc cai thién udc lugng cac do
léch chuan ma khong thay ddi udc tinh cua cac hé
sb6 do déc.

Két qua uéc lugng Eview ctia mé hinh anh huéng
c¢b dinh da cung cip cho kiém dinh thong ké Durbin-
Watson (DW). Két qua théng ké DW la khoang
0.71, thé hién su c6 mit ciia mdi tuong quan ndi tiép
trong cac s du. Dé khic phuc cac bac ndi tiép
twrong quan dau tién — phuong phap wéc lwong binh
phuong nho nhit tong quat (GLS)— dugc sir dung dé
tao ra su cong béng va cac udc lugng tham sb hiéu
qua. Két qua Eviews cia mo hinh nhitng anh huong

c¢b dinh sai s tu twong quan duoc thé hién trong
Bang 6.

V6i 132 quan sat bang voi 4 bién s6 phu thudc,
gia tri thong ké DW D, =1.679 va D;;= 1.788. Tinh
toan theo DW, d =1.884, 16n hon D= 1.788. Do do,
khong cé bang ching nao ching té ¢c6 moi tuong
quan chudi. M6 hinh ty sira sai s6 nay AR(1) c6 do
léch chuén tt hon va cac udc luong cua cac hé )
d6 dbc co xu hudng gidng nhau va cing dau gia tri
tuy thudc theo cac dac tinh hoi tu.

5. Can can thwong mai ciia Bangladesh - cac
két qua thwe nghi¢m

Trong mé hinh nay, tac gid da sir dung céc tinh
toan thuyc nghiém dya trén cac ky thuat phan tich
bang dir li¢u tinh dé du doan can can thuong mai
song phuongcta Bangladesh véi cac nude BRICS.
D¢ kiém dinh thuc nghiém, hé s6 chin B, dugc coi
la khac nhau d6i voi ting nudce va cac h¢ s6 do doc
dugc coi 1a nhu nhau déi véi tit ca cac qubc gia.
Céc tac dong cu thé cua timg nude duge thé hién
trong Bang 7.

Bang 8 thé hién két qua hdi quy. Hé sé cua GDP

Bang 7: Céc tac dong cu thé tirng nuée

Quéc gia Téac dong
Bangladesh 1.70
Brazil -0.80
China -1.64
India -0.22
Russia 0.06
South Africa 0.90
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Bang 8: M6 hinh dnh hwéng c6 dinh sira chira khong dong nhat

Dependent Variable: LNTB

Method: Panel Least Squares

Sample: 1991 2013; Periods: 23; Cross-sections: 6
Total panel (balanced) observations: 138

White cross-section standard errors & covariance (no d.f. correction)

Variable Coefficient Std. Error t-Statistic Prob.
LNRGDP -8.14 3.57 227 0.02
LNRPGNI 7.01 2.59 271 0.01
LNMWD -0.73 0.04 -16.07 0.00
RER 0.04 0.02 2.10 0.03

C -2.27 0.77 -2.93 0.00
Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.82 Mean dependent var -1.68
Adjusted R-squared 0.81 S.D. dependent var 149
S.E. of regression 0.65 Akaike info criterion 2.05
Sum squared resid 54.46 Schwarz criterion 226
Log likelihood -131.66 Hannan-Quinn criter. 2.14
F-statistic 65.08 Durbin-Watson stat 0.59
Prob(F-statistic) 0.00

twong d6i (RGDP) 1a mot sé 4m (-8.14) va mirc xac
suit (p-value 1a 0.02). Piéu nay thé hién rang can
can thuong mai ciia Bangladesh di xudng trong khi
GDP cua cac ddi tac ting 1én dang ké so véi GDP
ctia Bangladesh. Diéu nay xay ra khi GDP cuia nudc
dbi tac tang v6i ty 16 cao hon ctia Bangladesh. N6
cling déng nghia rang ning luc san xut va xuit
khau ctia nude ddi tac ting véi tbe do cao hon cia
Bangladesh. Trong thuong mai song phuong, diéu
nay thuong duoc hiéu 1a Bangladesh s& nhap nhiéu
hon hodc xudt it di, do vay n6 c6 anh hudng tiéu cuc
dén can can thwong mai ciia Bangladesh.

Hé s6 cua thu nhép binh quan GNI/dau nguoi 1a
mot s6 duong (7.01) con sb nay c6 mirc y nghia cao
nhu mong doi. Do thu nhép binh quﬁn GNI/dau
ngu'(n 1a yéu t6 quyét dinh kha ning hip thu ciia mot
qudc gia, nén binh quan thu nhap twong 601
(RPGNI) cang cao, thi kha ning hap thu ciia qudc
gia d6 cang 1on. Kéo theo d6, qudc gia s& ¢ xu
huéng nhap khau nhidu hon. Céac dbi tac thwong mai
cua Bangladesh c6 mitc RPGNI cang cao, thi kha
ning nhap khau tir Bangladesh s& cang nhiéu, con
s6 nay s& gitp cai thién can can thwong mai cua
Bangladesh. Binh quan thu nhap/dau ngudi twong
d6i ciing thé hién sy khac biét vé thu nhap giira va
cac yéu t6 vu dai cta timg cap qudc gia. Vi vay, tir
goc do thuong mai, hé s6 nay duong ciing sé chi ra
rang hiéu tmg Heckcher-Ohlin* chiém uu thé hon so
voi hiéu ung Linder’ trong truong hop cua
Bangladesh.

Hé s6 duong cua ty gia hdi doai thuc (RER)
tuong tmg v4i cac ki vong wu tién. Cac hé sb co mirc

y nghTa cao, mac du gié tri ctia nd thap chi 0.04. Hé
so duong cua ty gia héi doai thuc (RER ) c6 nghia
rang chi s6 nay cang cao thi dong tién Bangladeshl
Taka (ddng tién cta nude xudt khiu) cang mat gia
so v&i dong tién cua cac nudc ddi tac. Dicu nay s&
gitip gia tang loi thé xudt khau va cai thién can can
thuong mai (77 Bl.].) cua Bangladesh.

Trai lai, cac hé sd cua khoang céch ty trong nhép
khau (MWD) 4m ciing c6 mic y nghia cao, mic du
gié tri chi 1a -0.73. Khoang cach ty trong nhip khau
M WD ) 1a thay thé cta chi phi van chuyén, dai dlen
cho nhung tro ngal thuong mai. Gia tri 4m ctia hé s6
M WD chi ra rang Bangladesh c6 xu hudéng nhap
khau nhleu hon 14 xuat khau; va diéu nay ciing giy
ra anh huong tiéu cuc cho can can thuong mai cua
Bangladesh. Nhung d9 co gian cua chi phi vén
chuyén (M WD) khong cao, chi (-0.73), cho thay can
can thuong mai cua Bangladesh khong thyc sy nhay
cam voi chi phi van chuyén. Gia tri ctia hé s6 -0.73
thé hién rang khi khoang cach giita Bangladesh
(qudc gia-i) va nudc dbi tac (qudc gia-j) ting 1én 1%,
thi can can thuong mai song phuong (Ia ty sb cua
xut khau trén nhap khau), s& giam di 0.73%.

Bang 7 thé hién cac tac dong riéng 1¢ cua timg
nudc ciia mo hinh chinh stra phuong sai thay doi cua
White. Udc luong ciia tac dong nay khong thé hién
céc do 1éch chuén, bai vi phén mém Eviews déu coi
chung nhu 13 cic tham sb nhidu trong udc lugng.
Théng ké F va R? caa két qua hoi quy trong Bang 8
duoc dua trén sy khac biét gitra téng cac s du tir
moé hinh wéc lwong va téng cac binh phuong cua
mot dic tich duy nhat khong bién d6i. Tom lai, cac
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thong ké nay giai thich cac dic trung tong thé, bao
gdm cac tac dong cd dinh duoc wéc luong trong
Béang 7. R = 0.82 va théng ké F c6 muc y nghia
cao, trong do gia tri xac Xuat p-140.00. Pong nghla
rang ké ca cac tac dong cb dinh nay, md hinh téng
quét giai thich duoc 82% cac bién doi trong can can
thuong mai.

Mo hinh sai s tu sira & Bang 6 ciing gop phan
khéng dinh phan tich trén mac du gia tri cia cac hé
sb ¢o su sai khac nhe dbi véi cac bién sb giai thich.
Ly do c6 thé 1a khi thyc hién diéu chinh tuong quan
tu dong AR(1), woc lugng da lam giam mot quan sat
trong mdi cap qudc gia. PO 16n va diu cua cac hé sb
1a rat giéng nhau.

6. Tong két va két luin

Céc phan tich di chi ra rang trong nhitng nim gan
day mac du vi tri thwong mai khong dugc thuan loi
nhung nén kinh té ctia Bangladesh da c6 nhiing budc
tang truong tot hon, ciu tric kinh t& vi mo ciing
dugc cung cb. Cac yéu té quyét dinh thwong mai
trong md hinh hap dan phd bién c6 tac dung dbi véi
mo hinh can can thuong mai. Can can thuong mai
phu thudc vao kich thudc twong ddi ciia mot qudc
gia dugce do bang GDP twong ddi, va kha nang hap
thy tuong ddi cua mot quic gia duoc do bing thu
nhap quéc dan binh quan dau ngudi twrong ddi cua
cac nude ddi tac so véi nudce chit nha. N6 ciing phu
thudc vao cac bién thong thuong nhu ty gia hdi doai
thyc va khoang céach ty trong nhap khau cua cac ddi
tac. Khoang cach ty trong nhap khau danh cho chi
phi van chuyén pht hop hon so véi khoang cach
tuyét ddi trong mo hinh hap dan. Cac phan tich tinh
bang dir liéu can can thuong mai song phuong cua
Bangladesh la ndi dung chinh cta nghién ctru nay.

Trong mo hinh dir li€u bang tinh st dung cac
Ghi chi:

phép du toan ¢6 dinh tac dong. Thuong mai cua
Bangladesh véi cic nudc dobi tac trong BRICS tir
nam 1991 dén 2013 da duoc 4p dung phuong phap
phan tich tinh bang dir liéu. Cac kiém dinh riéng 1¢
xac nhan sy ton tai cua cac tac dong riéng 1& va két
quéa kiém dinh Hausman chi ra rang mé hinh nhiing
anh huong cb dinh tac dong cua ude luong bang 1a
mét mo hinh phit hop cho nghién ciru nay. Cac hé s6
trong quan va ma tran bién sé khong phat hién ra su
ton tai da cong tuyén ciia bién sd giai thich trong mo
hinh. Kiém dinh White phat hién ra phuong sai thay
d6i trong cac nhom va trong mdi quan sat. Theo do,
phép udc lwong ma tran bién sb chinh stra phuong
sai thay d6i ciia White dugc coi 1a mot phwong thirc
t6t dé udc luong cac mod hinh anh hudng cb dinh.

Két qué thuc nghiém chi ra rang hé sé cuia GDP
tuong d6i (RGDP ) mang gia tri am va c6 muc y
nghia cao, tirc néu GDP twong d6i ciia nudc ddi tac
tang thi can can thuong mai cua Bangladesh s€ suy
giam. Tac dong duong cua binh quﬁn thu nhap
GNI/dau ngudi (RPGNI ) ngu ¥ rang néu thu nhap/
dau nguoi cua nudc dbi tac tang so vdi Bangladesh
thi can can thuwong mai cua Bangladesh cling duoc
cai thién, boi né gia ting kha niang hip thy so véi
cac nudc déi tac, budc ho s& phai nhap khau nhidu
hon. Hé sb cua ty gia h01 doar (RER, ) mang dau
duong thé hién rang néu chi s6 RERJ tang so voi
tién t& cua nude ddi tac, thi loi thé xuat khau cua
Bangladesh cling tang va can can thuong mai (7B, )
cling dugc cai thién. Dau am cua khoang cach ty
trong nhap khau (MWD ) chi ra rang M WD . cang
cao thi thuorng mai cang thap Céc két qua nay da
mang dén mot cai nhin sau sic hon ddi voi can can
thuong mai cia Bangladesh va tac dong cua cac
thay d6i co ché thwong mai 1én cin cin thuong
mai.(J

1. BRICS - do Jim O’Neill (Goldman Sachs) khéi xudng vao nam 2001, quy tu cac quoc gia Brazil, Nga, An Do,
Trung Qubc va Nam Phi thanh 1dp mot lién minh kinh té cta cac qubc gia mdi noi.

2. Pay la mot gia dinh hop 1y cho Bangladesh & mtc tinh tong gop boi cac diéu khoan thwong mai da 1én t6i khoang
100 trong mot thoi gian dai va mot sd didu khoan dang mat dan di trong nhimg nim gan day.

3. Sau khi thyc hién phan tich bang phin mém EViews 7, tac gia da tim ra cac két qua c6 ¥ nghia, quan sat cac két
qua thu duogc, tac gia c6 thé minh hoa dugc cac bicn so6 kinh t€ vi moé ¢ Bangladesh.

4. Hi¢u rng Heckscher-Ohlm phat biéu rang moét qubc gia c6 “loi thé twong d6i” trong san xudt cac mat hang thim

dung nhiéu cac yéu t6 du thira cua qudc gia dé.

5. Gia thuyét Linder cho ring Ciu trong 2 nudc sé ty 1& thudn theo thu nhap binh quéin dau ngudi & mdi qudc gia.
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