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Nghién civu nay sé sir dung dir liéu bang vé tham nhiing cia 146 quoc gia, tir @6 gop phan xdy
dung kho tai liéu chuyén nganh théng qua viéc phdn tich méi quan hé gitra kiéu hoi va tham
nhiing ma trong dé trong tam la phan tich sw phdn phoi ciia bién sé phu thudc (tham nhiing).
Trong cdc dir liéu bang, ching t6i nhdn thdy rang do léch chudn cia bién kiéu hoi ting so véi
do tang cia tham nhiing la 0.33 diém, hodc 25% do léch chudn trong chi sé tham nhiing. Chiing
16i ciing diéu tra liéu viéc tang mirc kiéu hoi lién tuc c6 lam tang tinh trang tham nhiing & cdc
quoc gia cé 1y 1¢ tham nhiing nhiéu nhat va it nhdt hay khéng. Két quad ciia chiing t6i chi ra rang
trong sé cdc quoc gia c6 tinh hinh tham nhiing it nhat, thi kiéu hoi cé vé nhw khéng lam ting mirc
tham nhiing, nhung ¢ cdc quoc gia tham nhiing cao nhdt thi lai gia tang déang ké. Phat hién ciia
chiing t6i rdt hitu ich cho cdc théng sé mau khdc nhau, cdc tée dong khu vue va cdc kj thudt kinh
té lwong khdc.

Tir khoéa: tham nhiing; kiéu héi; dir liéu bang: hdi quy phan vi

Corruption and Remittances: Evidence from around the World

Abstract

This study revisits the sources of corruption using panel data for 146 countries and contributes
to the literature by analyzing the relationship between remittances and corruption with a partic-
ular focus on the analysis of the distribution of the dependent variable (corruption). In cross sec-
tional and panel settings we find that a standard deviation increase in the remittances variable
is associated with an increase in corruption of 0.33 points, or 25 percent of a standard deviation
in the corruption index. We also investigate whether greater remittances consistently increase
corruption among the most and least corrupt countries. Our results show that among the least
corrupt countries, remittances do not appear to increase corruption but significantly promote
corruption among most corrupt countries. Our findings are robust for different sample specifi-
cations, for regional effects and for alternative econometrics techniques.

Keywords: Corruption; remittances,; panel data; quantile regression.

1. Gi6i thi¢u

Tham nhiing trén thé giGi dugc coi 1a dic hitu va
phd bién, né 1a mot tic nhan chinh lam cham téc d6
phat trién kinh té, bép nghet dau tu, can trd viéc
cung tng céc dich vu cong va gia tang tinh trang bat
cong dén mirc ma cac t6 chic qubc té nhu Ngan
hang Thé gidi dd nhan dinh rang tham nhiing 13 mot
can tro 16n nhat dbi v6i su phat trién cua kinh té xa
hoi’. Mac du tham nhiing da tré thanh mot hién

tugng binh thuong & rat nhiéu cac qudc gia nhung
ngudi dan ludn phan ddi nhing tac dong tiéu cuc
cua nd d6i véi su phat trién. Viéc x6a bo hién tuong
tham nhiing trén pham vi rong va thiic day su cong
bang trén thi truong 1a mdi quan ngai 16n nhét trong
viéc phét trién va ciing 1a muyc tiéu cho chinh sach
cot 15i cua tat ca cac quic gia.

Nghién ctru vé cac tac nhan va tac dong ctia tham
nhiing dd phd bién trong cic nim gan day (nhu
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nghién cuu cua Lambsdorff vao nam 2006 duoc
xem nhu mot danh gia xuét sic vé van dé tuong tu).
Nhitng nghién ciru thuc nghiém xuyén qudc gia vé
nguyén nhan cta tham nhiing da phat hién ra rat
nhiéu cac nhan t6 nhu 1a cac nhan t6 vé kinh té, van
hoa thé ché va chinh sach. Theo sau nghién ctru nay,
mot nghién ciru vé cac tac nhan gy ra tham nhiing
cling dang dugc bat dau, mac du mot vai khia canh
van con chua cu thé. Vi du nhu, vai trd cua chinh
pht va sy mé& cira cua thi truong trong viée quyét
dinh van dé tham nhiing van chua dugc giai quyét.

Trong nhitng nim gan day, c6 nhiéu nghién ctru
quan tdm dén mdi quan hé gitra kiéu hdi va cac bién
sO kinh t& vi md khac. Trong khi kiéu hdi tao ra
dugc cac tac dong tich cuc dén nén kinh t& vi mo
thong qua viéc giam nghéo, ting tiét kiém va dau tu,
no ciing bi xem 1a tao ra céc tac dong tiéu cuc thong
qua viéc tang ty gia hdi dodi, ting lam phat va cac
tac dong ti€u cuc Ién cac thanh td cua thi truong lao
dong (Chami & cong su, 2003; Barajas & cdng su,
2008).

Du vay, diéu dang ngac nhién 1a nguoi ta rat it
quan tdm dén viéc kiéu hdi anh huong dén tham
nhiing nhu thé ndo. Céc tai liéu phan 16n déu lang
tranh cac tac dong cuia kidu hbi dbi v6i tham nhiing.
Gan day, Abdih & cong su (2012) da chi ra ring
kiéu hdi c6 tac dong tiéu cuc 1én chét luong cua cac
thé ché. Tuy nhién, nghién ciru ciia ho 1o di tim
quan trong ciia cac mirc do tham nhiing ma kidu hbi
gdy ra hién nay. Nghién ctru hién tai dang cb ging
lap day khuyét diém nay bang cach tim hiéu tac
dong kiéu héi dén tham nhiing trén rat nhidu nudc
trong mot thoi gian dai déng thoi tap trung dic biét
vao vai trd phan phdi cta tham nhiing.

Nghién ciru nay bd sung vao kho tai liéu dang
dugc xay dyng vé tham nhiing bang cach tiép can
cac cau hoi sau: (1) Kiéu hdi cé gia ting tham
nhiing? (2) Tac dong cua kiéu hdi dén tham nhiing
¢6 phu thudc vao sy phan phdi ctia bién phy thudc
khong? (3) Vai tro cua chinh phu 1a gi?

Nghién ctru nay khac véi cac nghién ctru tham
nhiing hién hanh & mot sé diém sau: Pau tién, day
1a mot dir liéu bang phan tich dé tim ra tac dong cua
kiéu hdi dbi v6i van dé tham nhiing. Thir hai, nghién
clhru nay gitp bd sung cac tai liéu di co vé cac
nguyén nhan gy ra tham nhiing bang cach nghién
ctru sy phan phdi cta bién phu thudc (tham nhiing)
d6i voi kiéu héi. Thir ba, thong qua viée sir dung bd
bang dif liéu gan day, nghién ctru di dua ra cach giai
thich tot hon cac nguyén nhan gy ra tham nhiing

chua xac thuc (vi du nhu chi ti€u chinh phu). Thi
tu, nghién ctiru st dung bo dir li¢u bang va phuong
phap nghién ctru cit ngang trong thoi gian dai hon
s0 v0&i cac nghién curu trude do6 chi st dung dir liéu
trong vong mot vai nam. Thi ndm, nghién ctu su
dung cac k¥ thuat kinh té lwong khac dé tiép can tot
v6i cac két qua va giai quyét van dé bién noi sinh.

Phan con lai cua bai ¢ ciu trac nhu sau: Phéan 2
1a ban so luoc cac nghién cru ¢6 lién quan. Phan 3
mo ti ngin ngon cac van dé dir liéu va phan 4 dua
ra khung phan tich ctia nghién ctru. Phan 5 1a bao
cdo cac két qua va thao luan. Cudi cung, phan 6 1a
két luan.

2. Tong quan cic nghién ciru 6 lién quan

Kiéu héi anh huong tiéu cuc hay tich cuc dbi voi
nén kinh té vi mé cua mét qudc gia 1a mot van dé
gdy tranh cdi ca trén khia canh 1y thuyét 13n thuc
nghiém. C6 rat nhiéu nhimg nghién ctu thuc
nghiém da nghién ctru tac dong cua kidu hdi 1én su
phat trién ctia mot qudc gia va ciing da dua ra dugc
céc két luan khac nhau mic du déu sir dung chung
cac ngudn dit liéu (vi du nhu Barajas, 2008).

Cac tac dong tiéu cuc lén nén kinh t& vi mé cua
kiéu hdi duoc phén tach kha rd théng qua thi truong
lao dong. Cac bién lai kiéu hbi dugc dy kién 1a co
anh huong ti€u cuc ddi véi luc lugng lao dong tham
gia vi nhitng 1y do sau day. Pau tién, cac ho gia dinh
¢6 kha nang thay thé cic khoan thu nhap chuyén
khoan chua dugc huong bang thu nhap lao dong boi
vi cac dong kiéu héi chi 1a nhitng chuyén khoan thu
nhép don gian. Thu hai, Chami & cdng su (2003) da
lap luan rang khong ké dén muc dich sir dung ciia
kiéu hdi, co nhitng van dé rii ro dao dirc khac nhau
lién quan t6i bién lai chuyén tién. Thit ba, viéc giam
sat va quan 1y dong kidu hdi 1a vo cing kho khan vi
nguoi gui va nguoi nhan ¢6 mot khoang cach dia ly
kha xa va kiéu héi duoc giri theo dang thong tin bat
d6i xtng. Nhu vy, cac van dé rui ro dao dirc ¢6 thé
lam cho mot ¢4 nhan sir dung cic ngudn luc nay dé
gidi tri va n6 lam giam viéc lao dong.

Barajas & cong su (2008) da tranh luan réng sur
¢6 sin ciia dong kiéu hdi lam giam dong lyc ciia cac
c4 nhan trong viée theo ddi va danh gia két qua thuc
hién chinh sach cua chinh pht. Dong kiéu hdi tao ra
van d¢ rui ro dao dirc ddi vai chinh phi, boi chi phi
do viéc didu hanh khong t6t ciia mot qudc gia it nhét
cling dugc chuyén mot phan sang ngudi giri kiéu
héi boi vi bat cir khi nao c6 chuyén tai qué nha, thi
dong kiéu hdi déu co xu huéng ting. Van dé chinh
cua 1ap luan nay la dong kiéu hdi cao c6 thé lam
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giam hiéu qua quan 1y trong ciia mot qudc gia hay
khong. Chung t6i chi tap trung phan tich 1ap luan
nay ¢ mot khia canh, cu thé 1a vé chét luong thé ché
hay chinh 1a tham nhiing.

Trong mdt nghién ciru gan day, Abdih & cong su
(2012) da tim hiéu mdi quan hé giita kicu héi va
chit lugng ciia thé ché. Phén tich ciia ho chi ra rang
dong kiéu héi c6 thé tao ra cac tac dong tiéu cuc ddi
v6i chat lugng cua cac thé ché. Cac ca nhan c6 dong
kiéu héi cao khong quan tdm dén chét luong cuia thé
ché trong nudc va thich giai quyét cac van dé kinh
té thong qua ngudi giri kidu hdi hon va co thé su
dung tién chua kiém dugc dé “boi tron” cho cong
viéc trong cac nganh cong cdng.

Kiéu héi gitp cac hd gia dinh ¢6 thé mua dugc
cac dich vu hang hoéa ca nhan hon la phu thudc hoan
toan vao su cung cip ciia chinh phii (Abdih & cong
sw, 2012). Vi du, cac ca nhan c6 kiéu héi co thé si
dung dugc cac dichvuy té, gido duc tu nhan. Do do,
ho it dong luc dé theo ddi viéc cung cép dich vu
cong cong cua nha nudc. Do d6, Abdih & cong su
(2012) 1ap luan rang “chinh phu co thé tuy ¥ su
dung nhiéu ngudn lyc thich hop cho muc dich riéng
ctia minh, chir khong phai 1a sir dung cac ngudn luc
nay dé cung cip cac dich vu cong cong” (Abdih &
cong su, 2012, 8). Berdiev & cong su (2013) lap
luan ré'lng viéc tiép can v6i kidu héi 1lam cho cac ho
gia dinh phai chiu dyng hanh vi tim kiém loi tc.

Ahmed (2013) sit dung mot thi nghiém tu nhién
vé anh huong cac dong kiéu hdi chi phdi gia dau mo
t6i cac quoc gia Hoi Giao nghéo khong san xuat dau
mo dé phén tich mdi quan hé gitra kiéu hbi va chat
luong cia cic thé ché. Ong ching minh rang kiéu
héi 1am suy giam chéat lugng quan 1y nha nudc, dic
biét 1a ¢ cac nudc c6 thé ché dan chu yéu.

St dung khao sat Gallup Balkan Monitor & 6 tiéu
bang cia Nam Tu cii vao nam 2010 va 2011, Ivlevs
va King (2014) dua ra gia thuyét rang di cu co thé
vira tac dong tich cuc (thong qua chuyén giao gia tri
di cu) vira tiéu cyc (thdng qua viée sir dung sai kiéu
héi tién t€) dbi v6i tham nhiing. Két qua thuc
nghiém ctia ho cho thay cac ho di cu c6 nhiéu kha
nang phai d6i mat v6i tinh hudng hdi 16 va bi yéu
cau héi 1 boi cac quan chirc nha nude.

Nghién ctru gan day ciing chi tap trung vao phan
tich cét ngang (Abdih & cong su, 2012) va di liu
tr Mexico (Tyburski, 2012) dé diéu tra cac mdi
quan hé giita kiéu hdi va chat luong thé ché. Hon
nira, cac tai li€u hién c6 khong tinh dén thm quan
trong ctia su phan phdi tham nhiing thong qua viéc

chi ra mdi quan hé gitra tham nhiing v6i chat luong
clia to chirc. Trong nghién ctru nay, ching toi sir
dung mdt bang dir li€u 16n trong mot khoang thoi
gian dai dé xac dinh méi quan hé cua kiéu hdi véi
tham nhiing. Pdc biét, chung t6i kiém tra thuc
nghiém vai trd phan phdi tham nhiing thong qua
viéc xac dinh mdi quan hé giita kiéu hdi va tham
nhiing.

3. Khung phén tich va Ky thuit wéc lwgng

3.1. Khung phdn tich

Dé xac dinh cac bién sb giy ra tham nhiing,
chung t6i da duc két tir rit nhiéu cac tai lidu ly
thuyét va thuc nghiém ciia chi dé nay. Chung toi bat
dau tir cac 1y thuyét vé ngudn gdc ctia tham nhiing
dugc dé cép trong Treisman (2000) va La Porta &
cong sy (1999) boi vi nhitng nghién ciru nay dugc
coi 1a mot chuan muc trong cac tai li¢u va ho da
cung cip mot ngudn cac bai kiém tra thuc nghiém
rat manh mé&. Poi lai chung t6i bd sung thém nhiing
phat hién gan ddy nhat cia tai liéu thyc nghiém dé
kiém tra va xdy dung thém cac phat hién cta ho.
Theo sau cac 1ap luan 1y thuyét va nghién ciru thuc
nghiém khac, mo6 hinh tham nhiing duoc cu thé nhu
sau:

C=o+ B Rem,+ B Y, + B X +u+v+e, ()

Trong d6 (i=1...N; t=1...T)

Trong do: C, 1a chi sO nhan thirc tham nhiing,
Rem, 1a ty 1¢ cua ki€u hoi so voi GDP, X, 1a bo cac
bién so diéu khién dya trén cac tai li€éu tham nhiing
hi¢n hanh, u, la tac dong khong thé quan sat duoc,
v, thé hi¢n yeu t0 thoi gian cu the va ¢, la mot sai
s0 i.i.d. Dau cua céac bién s0 chinh ma ching toi
quan tam dy kién 13 nhu sau: S >0, B,<0.

3.2. Ky thudt woc lwong

Phwong phap binh phwong nho nhéit thong
thuong (OLS) c6 mot van dé 1a sai 1éch bién bi bo
qua. Néu céac yéu tb cu thé cta timg khu vuc, quc
gia hodc mot s6 nhoém anh huéng dén mirc 4o tham
nhiing, thi cic bién giai thich s& thé hién duoc
nhitng anh hudng cua cac yéu td ndy va cac udc
lugng s€ khong phan anh dugc tac dong thuc sy ctia
bién giai thich. Phan tich nay dugc dua trén k¥ thuat
woc lugng 2SLS. K§ thuat nay giai quyét cac van dé
noi sinh 1a hiép phuong sai giira cac bién doc 1ap va
hang nhiu ngau nhién khong phai 1 bang khong va
cling giai quyét duoc cac van dé sai léch bién bi bo
qua. Chiing t6i ciing sir dung cac ki thuat kinh té
lugng khac nhu mé hinh tac dong ngau nhién va hé
théng GMM.
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Bing 1: M0 ta cic bién so

Cac bien

Pinh nghia

Sources

GDP binh quén thuc
té

GDP binh quén tinh theo gia tri hang héa co dinh tai nam 2000

[1]

Ty 1€ tin dung/ GDP

Ty 1€ tin dung/ GDP thé hién yéu cau cta khu vuc tu nhan phi tai chinh 1én
GDP Credit as % of GDP represents Claims on thenon-financial private
sector/GDP

[3]

Mo ctra thuong mai

La mot phan ciia GDP thuc t€, bang tong kim ngach xuat khau va nhép khau

[1]

Tham nhiing Chi s6 ICRG c¢6 thang diém 0-6; trong d6 mirc 6 thé hién mirc d6 tham nhiing | [2]
cao nhat va muc 0 thé hién khong c6 tham nhiing
Ché d6 dan chu Chi s6 ICRG c6 thang diém 0-6; trong d6 murc 6 thé hién mic dd dan chi cao | [2]

nhét.

Su tham gia cua quan
d6i vao chinh tri

Chi s6 ICRG c6 thang diém 0-6; trong d6 mirc 6 thé hién mic anh huong cao
hon cua quan d6i 1én chinh tri va nguy co rui ro chinh tri cao hon.

[2]

Su tham gia cua ton
gi40 vao chinh tri

Chi s6 ICRG c¢6 thang diém 0-6; trong d6 mirc di€ém cao hon dugc dua ra cho
cac quoc gia co it xung d6t ton gido.

(2]

Xung dot sac toc

Chi s6 ICRG c6 thang diém 0-6; trong d6 muc di€m cao hon dugc dua ra
cho cac quoc gia c6 it xung dot sac toc

[2]

Phap luat Chi s6 ICRG c6 thang diém 0-6; trong d6 murc 6 th€ hién phap luat va trat ty | [2]
¢ muc cao

Chat Iugng thé ché Chi s6 ICRG c6 thang diém 0-4; trong d6 murc 4 thé hién phép luat va trat ty | [2]
¢ mirc cao.

On dinh cta chinh Chi s6 ICRG c6 thang diém 0-12, trong 6 murc 0 thé hién tinh trang rat bat | [2]

phu én va mirc 12 thé hién trinh trang én dinh

biéu kién kinh té xa Chi so0 ICRG c6 thang di€m 0-12, trong d6 murc 0 thé hién tinh trang rti ro | [2]

hoi cao va mitc 12 thé hién trinh trang it rdi ro

Co cau dau tu

Chi s0 ICRG c¢6 thang di€ém 0-12, trong d6 muc 0 thé hién tinh trang rui ro
cao va muc 12 thé hién trinh trang it rii ro

[2]

Xung dot ndi bd Chi 6 ICRG c¢6 thang di€m 0-12, trong d6 mirc 0 the hién tinh trang rui ro | [2]
cao va muc 12 thé hién trinh trang it rui ro
Xung dot bén ngoai Chi so0 ICRG c6 thang di€m 0-12, trong d6 murc 0 thé hién tinh trang rii ro | [2]

cao va mtrc 12 thé hién trinh trang it rdi ro

Ty do thuong mai

Chi s0 ICRG c6 thang diém 0-7

[4]

Chi tiéu chinh phu Tong qu¥ chi tiéu cia Chinh Phu (tinh trén % GDP) [1]
Kiéu hoi Kiéu hoi va tién lvong ciia cong nhan vién (tinh trén % GDP) [1]
Chi tiéu Quan Boi Chi tiéu cho Quéan Dai (tinh trén % GDP) [1]
D6 thi hoa Dan s6 ¢ cac khu vuc do thi [1]
Internet SO lugng nguoi s dung Internet [1]

Nguon: [1] World Bank, Co so dit liéu truc tuyén cua Cdc chi tiéu phat trien The Gioi, 2009; [2]
International Country Risk Guide, PRS group; [3] International Financial Statistics (IFS) databases.
(2008), [4] Fraser Institute

Nghién ciru nay tip trung chi yéu vao phuong
phap tong quat hoa thoi diém (GMM), ki thuat da
dugc phat trién cho phén tich dong dir liéu bang. K¥
thuat nay da duoc gidi thi€u trong Holtz-Eakin &
cong su (1990), Arellano & Bond (1991), Arellano
& Bover (1995), va Blundell & Bond (1997). Kiém
soat GMM dbi véi cc bién ndi sinh trong tat ca cac
bién giai thich, cho phép bao gdém céac bién phu
thudc tré ciing nhu bién hoi quy khi cac tic dong
qudc gia riéng biét khong thé quan sat dugc. Dbi véi
phuong phap GMM, bit budc phai co cac cong cu
wéc lugng can thiét. Theo quy wéc tiéu chuéan trong
tai liéu, cac phwong trinh dugc ude tinh bang cach

sir dung cong cu sai phén tré cap 1.

3.3. Dir liéu

Céc tap dir liéu cho nghién ciru nay duoc lay tir
cac ngudn khac nhau. M6 ta chi tiét ctia cac bién va
cac nguén duoc thé hién trong bang 1 (Phu luc). béi
v6i tham nhiing, chung toi sir dung chi sd tham
nhiing ciia Hudng dan Qudc té vé Rii ro Qudc gia;
chi s6 nay da duoc sir dung phd bién hon trong cac
nghién ctru tham nhiing. Chi s6 nay ghi lai kha ning
cac quan chirc chinh phu c6 thé yéu ciu cac thanh
toan dic biét. Khac v6i su nhat quan trong cac
nghién ctru truée d6 va bang viée tién hanh trong
mot thoi gian dai, chi sé nay cho phép chung t6i toi
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Bang 2: Tham nhiing va Kiéu héi: Uoc lwong CS véi cac kiém soat khu vuc

Céc bieén doc lap Bién phy thudc: Tham nhiing
Kiéu hdi 0.025 0.025 0.023 0.023 0.02 0.024
(178yk%*  (1.78)%**  (1.75)%** (1.68)%** (1.67)** (1.60)%**
PCY -0.000 -0.000 -0.000 -0.000 -0.000 -0.000
(-523)* (-5.23)* (-4.72)* (-4.62)* (-4.85)* (-4.34)*
Ché d¢ dan chu -0.19 -0.19 023 -0.18 -0.23 -0.24
(-2.84) (-2.84) (-3.36) (-3.49)* (-3.13)* (-3.17)*
Chét luong thé ché  -0.27 -027 021 -0.25 -0.28 -0.24
(-237)* (-2.37)* (-1.97)* (-2.28)* (-2.61)* (-2.16)%*
Chi tiéu chinh phii -0.017 -0.02
(-1.6)%** (-1.41)*
Pong A va Théi 0.20 0.24 0.68
Binh Duong (0.90) (1.09) (2.08)**
Chau Au va Trung 043 0.41 0.82
A (2.46)* (2.36)* (2.61)*
My La Tinh va 0.18 021 0.65
Caribe (1.18) (1.35) (2.07)**
Trung Péng va Bic -0.33 0.35
Phi (-1.38) (1.04)
Nam A 0.21 0.88
(0.78) (2.28)*
Can Sahara — Chau -0.25 041
Phi (-1.80)y%**  (1.33)
Chau Au -0.17 0.34
(-0.95) (122)
R-Squared 0.74 0.74 0.76 0.75 0.76 0.77
Adj. R-Squared 0.73 0.73 0.74 0.74 0.74 0.75
F-Test 67.71 67.71 44 .42 50.34 43.64 33.49
(0.000) (0.000) (0.000) (0.000) (0.000) (0.000)
S6 mau 121 121 121 122 122 122

Luu y: Kiém dinh gia thuyét thong ké dwoc dua ra trong (*), (**), and (***) cho thay y nghia thong ké tai

cac mirc do twong ung la 1%, 5% va 10%.

da hoéa kich thudc mau téi 146 qudc gia.

Hon nita, n6 c6 mirc twong quan tuong ddi cao
dbi v6i cac chi s6 tham nhiing di duoc s dung
trong cac tai liéu khac, vi du nhu cac chi sé tham
nhiing boi t6 chirc Minh bach Qudc t& va Kinh
doanh qudc té (xem chi tiét trong Treisman, 2000;
Majeed & MacDonald, 2010). Su tuong quan cao
giita cac chi s6 khac nhau cho thiy chung phu hop
v6i nhau mdc du no chi 1a mgt danh gia chu quan.
Thong tin vé sy thay dbi tir nam nay sang niam cua
chi s6 tham nhiing khong duoc chi tiét vi cac sai s6
phép do. Pé tranh van dé nay, chung toi da sap xép
céc dir li¢u vao mot bang dir li€u trung binh 5 nam.

4. Cac két qua va thao luin

Céch thtic udc luong cua nghién ciru nay nhu
sau: Pau tién, chung t6i udc luong bién chinh ma
chung t6i quan tdm nhét d6 1a kidu héi. Tht hai,
chung t6i tién hanh wéc lugng mit cit ngang dé tinh
toan cac bién thé cit ngang va sau d6 nhan rong udc
luong cho dir liu bang. Thir ba, chung t6i st dung
bién gia dé kiém soat cac tac dong & bay khu vuc
sau: Pong A & Thai Binh Duong, Chau Au &

Trung A, My Latinh & Caribbean, Trung Pong &
Bic Phi, Nam A, chau Phi can Sahara, chiu Au &
vung con lai. Thur tu, chung t61 st dung cac ky thuat
kinh té lugng khic dé danh gia do tin cdy ciia cac
két qua va giai quyét cac van dé co thé xay ra cua
bién ndi sinh. Thir nam, chung t6i dua ra mot danh
sach nhimg yéu to quyét dinh tham nhiing trong khi
thuc hién phan tich d nhay. Tuy nhién, vi nhiing 1y
do khong gian, chung t6i chi giai thich mot sd cac
bién duogc chon. Thir sau, chung t6i sit dung phan
tich hdi quy phan vi dé tim hiéu su phan phdi cua
bién phu thugc (tham nhiing).

Bang 2 thé hién két qua cia mdi quan hé giira
tham nhiing va kiéu hdi ctia 122 qudc gia trong giai
doan 1984-2008. Chung t6i thiy rang kiéu hdi ty 18
thuén voi tham nhiing va muc ¥ nghia cta tham sb
woc lugng kicu hdi 1a 10%. Hé sb kiéu hoi trong tat
ca cac hoi quy 1 0,025 ngu y rang néu ting do 1éch
chuan cua kiéu héi 1én mot thi tham nhiing s& ting
0,33, twong duong 25% d6 1éch chuan trong chi sé
tham nhiing.

Két qua hdi quy lién quan dén mdi quan hé giira
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tham nhiing va phat trién kinh t& 13 mot mbi lién hé
mat thiét va ty 1& nghich v&i nhau. O cac nudc cd
thu nhap tuong ddi thép, nén kinh té s& tao ra su
gidu c6 tdi thiéu cho cac cong dan trung binh. Thu
nhap trung binh thip tao ra dong luc cho cac hanh
vi tham nhiing. Cac mdi quan hé nghich dao giira
phat trién kinh té va tham nhiing 1a mot quy tic thuc
nghiém (vi du nhu trong Treisman, 2000; Serra,
2006; MacDonald va Majeed, 2011, Majeed, 2014).
Tac dong cua luat phap va chi tiéu chinh phu co tac
dong dang ké theo hudng nghich dao.

Trong bang 3, chiing toi tién hanh phén tich do
nhay bang cach kiém soat cac yéu t6 tham nhiing
khac. Két qua cho thay rat nhiéu kiém soat 1am thay
ddi nhe d6 ddc cua cac moi quan h¢ va khong anh
huéng dén mirc ¥ nghia cua né. Chi s6 dan chu ty 18
nghich véi tham nhiing, n6 chi ra réng mdt cudc bau
clr mo rong va mién phi co thé gitip kiém soat duoc
su tham nhiing. Trong bang 2, chung t6i kiém soat
van dé ndi sinh bang cach st dung k¥ thuét bién
cong cu va gio day, hé sb dan chu c¢6 y nghia cao dbi
v6i dau du kién. Cac hé s6 ciia kidu hi mang gia tri
dwong va c6 y nghia & mirc 5%. Hé sé chi tiéu chinh
phu lam tang gia tri va mic y nghia cua no.

Pé kiém tra tinh hop 1¢ cua cac bién cong cu,
kiém dinh Sargan va Hannsen da dugc 4p dung. Cac
gid tri p ctia cac kiém dinh nay khong bac bo gia
thuyét khong rang cac bién cong cu la ngoai sinh, do
d6 ching c¢6 hiéu luc va cac két qua cia chung toi

khong bi can tré boi van dé bién néi sinh. Hon nira,
tir cac gia tri - p ctia kiém dinh AR (2), 15 rang 1a cac
s6 du ctia phwong trinh du toan chénh 1éch bac nhat
khong phai 1a twong quan bac 2.

Boi vi cac ude luong xuyén qudc gia thudong
dugc cho 1a cac mdi twong quan gia do cac yéu td
lién quan khong quan sat dugc, nén diéu quan trong
1a phai phu thudc vao két qua dé kiém tra thém do
tin cdy. Pé 1am nhu vay, ching toi tién hanh mot
phan tich do nhay rat day du trong co cdu bang.
Chung t6i str dung thém mudi tic nhan thay thé bo
sung cta tham nhiing dé danh gia d¢ tin cdy cua
nhitng phat hién chuan. Tir Bang 4, ching t6i d&
dang thdy rang cac hé s vé kiéu héi c6 do tin cay
dang ké va dao dong trong khoang 0,019 va 0,025 &
muc y nghia 1%.

Vai tro cta chinh pht ddi v6i tham nhiing 13 rat
quan trong. Tuy nhién, cic nghién ctru ca vé ly
thuyét va thyc nghiém déu thé hién mdi quan hé
mau thuan giita chi tiéu chinh phu va tham nhiing.
Mot mit, Rose-Ackerman (1999) lap luan ring mot
chinh phu cang 16n thi s€ cang quan liéu hon va do
d6 tham nhiing xuat hién. Mt khac, La Porta &
cong su (1999) 1ap luan ring mot chinh phu cang
16n s& phai chi tiéu nhiéu hon nhung ciing bi kiém
soat manh hon vé tham nhiing, do d6 lam giam tham
nhiing. Két qua cta ching t6i xac nhan sy ty 18
nghich gitra chi tiéu chinh phu va tham nhiing.

Mauro (1995) goi ¥ rang nhiing qudc gia co cang

Bang 3: Tham nhiing va Kiéu hdi: wéc lwong bing (IVE)

Bién 1\Y% LIML v LIML GMM Sys-GMM Sys-SGMM
Kiéu hoi 0.018 0.018 0.019 0.019 0.017 0.023 0.026

(1.90)** (1.91)** (2.00)** (2.00)** (1.70)** | (2.20)* (2.50)*
PCY -0.000 -0.000 -0.000 -0.000 -0.000 -0.000 -0.000

(-5.75)* (-5.75)* (-4.81)* (-4.82)* (-2.32)* (-2.91)** (-3.59)**
Ché d6 dan chu | -0.13 -0.13 -0.11 -0.11 -0.11 -0.007 -0.058

(-2.34)* (-2.34)* (-2.03)* (-2.04)* (-2.32)* (-0.13) (-0.97)
Chat luong thé | -0.38 -0.38 -0.23 -0.29 -0.27 -0.50 -047
ché (-4.77)* (-4.77)* (-3.43)* (-3.42)* (-3.61)* (-5.96)* (-597)*
Phép luat -0.07 -0.07 -0.08 -0.22

(-1.02) (-0.98) (-1.18) (4.20)*

Chi tiéu Chinh -0.03 -0.03 -0.03 -0.027
Phu (-2.28) (-2.29) (-2.55) (-2.35)**
R-Squared 0.58 0.58 0.60 0.60 0.60
Sargan- Test 2.54 2.56 2.05 2.06

(0.11) (0.11) (0.15) (0.15)
Basmann-Test | 2.52 2.53 2.02 2.03

(0.11) (0.11) (0.15) (0.16)
Hansen-Test 2.02 2.05

(0.22) (0.23)

AR-2 0.46 0.42
S6 mau 383 383 376 376 376 519 519

Luu y: Kiém dinh gia thuyét thong ké dugc dua ra trong (*), (¥*), and (¥**) cho thay y nghia thong ké tai
cac mirc d6 twong ung 1a 1%, 5% va 10%.
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Bang 4: Tham nhiing va Kiéu héi: wéc lwong bang: Phan tich d§ nhay

Céc bién doc  Bién phu thudc: Tham nhiing

1ap
Kiéu hoi 0.020 0.025 0.023 0.020 0.025 0.021 0.019 0.024 0.023

(2.58)* (3.10)* (2.86)* (2.15)** (3.15)* (2.64)* 237  (296)* (2.75*
PCY -0.000 -0.000 -0.000 -0.000 -0.000 -0.000 -0.000 -0.000 -0.000

(-4.39)* (-6.30)* (-627)* (-8.54)* (-545)* (-6.17)* (-6.58)* (-626)* (-6.21)*
Ché d6 dan -0.06 -0.08 -0.061 -0.12 -0.08 -0.06 -0.09 -0.01 -0.12
chu (-171)***  (2241)* (-133)  (-349)* (-2.33)* (-1.69)*** (2.64)* (-2.86)* (-2.79)*
Chat lugng -0.34 -0.50 -0.50 -0.42 -0.46 -0.07 -0.48 -0.47 -0.47
thé ché (-6.18)* (-9.36)* (-93D)* (-732)* (-8.70)**  (220)** (-8.92)* (-890)* (-8.52)*
Phép luat -0.21

(-5.62)*
Chi tiéu -0.023
Chinh Phu (-3.07)*
b6 thi hoa 2.59¢-09

(3.72)*
Tu do 0.02
thuong mai (0.56)
Internet 0.02
(6.19)*
Pa dan toc -0.13
(-4.45)*
Tham gia cu 0.07
quan doi vao (2.20)**
chinh tri
Mo clra 0.002
thuong mai (2.28)**
Tin dung -0.00
(-2.66)*

Chi tiéu cho 0.049
Quéan Boi (3.15)*
R-Squared 0.61 0.59 0.59 0.59 0.60 0.58 0.58 0.59 0.60
Adj. R-Sq 0.605 0.58 0.58 0.58 0.598 0.576 0.575 0.58 0.59
F-Test 128.87 143.68 118.38 122.93 146.50 139.43 138.06 141.90 137.40

(0.000) (0.000) (0.000)  (0.000)  (0.000) (0.000) (0.000)  (0.000)  (0.000)
S6 mau 509 509 505 436 509 509 506 506 468

Luu y: Kiém dinh gia thuyét thdng ké duoc dua ra trong (*), (**), and (***) cho thdy ¥ nghia thong ké tai

cac muc d9 twong ung la 1%, 5% va 10%.

nhiéu déan toc thi xu huéng tham nhiing ciing cao
hon. Méau chdt ciia mbi lién két giita ngon ngit dan
tdc thiéu sb va tham nhiing c6 thé 1a do sy ton tai
cua cac dang phai khac nhau va sy tuan thu nha
nude. Vi vy, trong cac xa hoi c¢o nhiéu dén toc, thi
cac sy quan dan sy va cac chinh tri gia s€ loi dung
vi tri cia minh dé thién vi cho céac thanh vién trong
nhom dan tdc minh. Hon nira, nhitng xa hoi bi chia
r& ¢6 xu hudng cung cip thiéu hang hoa cong cong
va diéu nay s& 1am ting thém su phu thudc dé co
duogc dich vu thiét yéu tir nha nuéc. Phat hién cua
nghién ctru khéng dinh r?mg hé sé vé dan toc mang
gia tri dwong va c6 muc y nghia la 1%.

Két qua trong bang (5-7) thé hién ca phuong phap
binh phuwong nho nhat (OLS) va uéc lugng hdi quy
phan vi. Cac udc lugng tham s6 thu duoc tr viée su
dung OLS Ia mdt co so cua hi¢u Gng trung binh va
chung t6i tién hanh mot phan tich so sanh ching véi
cac phan vi riéng biét trong phan phdi c6 diéu kién

ctia bién phy thudc (tham nhiing). Ching t6i st dung
100 phuong phap bootstrap va phuong sai thay doi
dé uéc lugng d6 manh ciia phuong sai thay doi.

Mo hinh wéc lugng cho OLS va 5 phan vi riéng
biét trong bang (5-7) c6 su phu hop lién tuc. Bao
cdo F-stastics dua ra bang ching cho gia thuyét vé
cac thong s6 do dbc 1a cuing bang 0 ludn ludn bi loai
b6 & mirc 1%. Cac két qua cho thiy tac dong cua su
phat trién kinh té pht hop véi cac thong sb ky thuat
va cac phan vi; kinh té phat trién cang manh thi
tham nhiling cang giam. Phat hién nay phu hop véi
rat nhidu cac nghién ctru khac (xem Serra, 2006;
Majeed va MacDonald, 2010; 2011). Ngoai ra, su tu
do kinh té va ty do chinh tri ciing giam tham nhiing.
Mot chinh pht 16n hon s€ c6 tac dong lam giam
tham nhiing.

Tac dong cua kiéu hdi gan nhu ludén mang gia tri
duong, diéu nay 1am giam cac chi sb; tirc 13, kiéu

86 220(I1) thang 10/2015

16

Kinh té<Phat trién




Bing 5: Tham nhiing va Kiéu héi: wéc lwong CS:

OLS vs. hdi quy phén vi: thong sb 1

Bién OLS Q0.1 Q0.25 Q0.50 Q0.75 Q0.9
Kiéu hdi 0.02 0.013 0.013 0.044 0.03 0.03
(1.70y%**  (0.61) (0.64) (1.43) (2.20)* (2.00)**
PCY -0.000 -0.000 -0.000 -0.000 -0.000 -0.000
(-5.15)* (-2.24)** (-329)%  (-4.23)* (-4.82)* (-2.84)*
Ché do danchu  -0.20 -0.29 -0.19 -0.11 -0.29 -0.15
(-2.97)* (-2.08)** (-1.68) (-0.97) (-0.36) (-143)
Chat lugng thé -0.30 -0.28 -039 -0.35 -0.36 -0.35
ché (-2.94)* (-0.95) (-225)%  (-2.44) (-3.43)* (-2.08)**
R-Squared 0.74 0.60 0.60 0.46 0.44 0.41
Adj. R-Square 0.73
F-Test 83.96 37.94 37.40 78.66 43 87 22.62
(0.000) (0.000) (0.000) (0.000) (0.000) (0.000)
S6 mau 122 122 122 122 122 122

Luu y: Bien phu thugc la chi s0 nhdn thirc tham nhiing ldy nguon tir ICRG

Ham hoi quy bao gom 120-122 mau dir liéu cdp quoc gia
Két qua hoi quy phdn vi diea trén 100 lan ldp lai ciia phwong phap bootstrap.
Phan vi thdp hon (nhu Q 0.1) thé hién cdc quoc gia it tham nhiing

Tét ca cac ham hoi quy déu bao gom trang thdi dimg nhing két qua khong dwoc bao cao ] .
Thong ké F-statistics and gid tri p-values di kém dwoc sit dung trong Kiém dinh gia thuyét thong ké déu

c6 ciing thong sé dé doc = 0.

Kiém dinh gia thuyét thong ké dwoc dwa ra trong (¥), (¥*), and (¥**) cho thdy y nghia thong ké tai cdc

miure do twong ung la 1%, 5% va 10%.

Bing 6: Tham nhiing va Kiéu héi: wéc lwgng CS: OLS vs. hoi quy phin vi: thong s6 2

Céc bién OLS Q0.1 Q0.25 Q0.50 Q0.75 Q0.9
Kiéu hoi 0.034 0.01 0.023 0.05 0.038 0.032
(2.47)* (0.72) (1.01) (1.55) (2.09)** (1.92)**
PCY -0.000 -0.000 -0.000 -0.000 -0.000 -0.000
(-7.78)* (-3.23)* (-4.28)* (-5.07)* (-5.82)* (-4.36)*
Ché d6 dan chu -0.28 -0.40 -0.31 -0.23 -0.19 -0.20
(-4.95)* (-4.28)* (-3.18)* (-2.49)* (-2.88)* (-1.96)**
Chi tiéu Chinh -0.022 -0.002 -0.03 -0.0 -0.21 -041
Phu (-2.07)** (-0.10) (-1.54) (-0.85) (-1.86)*** (-3.21)*
R-Squared 0.73 0.60 0.56 0.56 0.42 0.38
Adj. R- Square 0.72
F-Test 79.15 32.56 59.96 37.07 38.12 (0.000) 26.47
(0.000) (0.000) (0.000) (0.000) (0.000)
S6 mau 121 121 121 121 121 121

Lueu y: Bién phu thugc la chi so nhan thicc tham nhiing lay nguon tir ICRG

Ham hoi quy bao gom 120-122 mau dit liéu cap quoc gia

Két qua hoi quy phdn vi diea trén 100 lan lgp lai cua phirong phap bootstrap.

Phan vi thap hon (nhu Q 0.1) thé hién cac quoc gia it tham nhiing

Tét ca cac ham hoi quy déu bao gom trang thadi dimg nhieng két qua khong dwoc bao cdo

Théng ké F-statistics and gid tri p-values di kém dwoc sir dung trong Kiém dinh gia thuyét thong ké déu

c6 ciing théng sé dé doc = 0.

Kiém dinh gia thuyét thong ké dwoc dwa ra trong (*), (¥*), and (¥**) cho thdy y nghia thong ké tai cac

murc do twong ung la 1%, 5% va 10%.

héi lam giam tham nhiing. Tuy nhién, tac dong cua
kiéu héi 1a khong c6 mirc ¥ nghia nhat quan. Udc
luong OLS cho thay kiéu hdi c6 lién quan rat nhiéu
dén viéc gia ting tham nhiing, nhung cac két qua hoi
quy phan vi khong ddng thoi xac nhan diéu d6. Cu
thé nhu trong viéc kiém soat chi tiéu chinh phu, kiéu
héi gia ting dang ké sy tham nhiing, nhung chi &
nira dau cua phan phdi co didu kién (tir khoang tham

nhiing nhiéu hon dén nhiéu nhét). Boi vi dong kiéu
héi gia ting tai cac qudc gia tham nhiing nhiéu nhat,
nén néu cac yéu t6 khac khong thay doi, thi tham
nhiing s& gia ting & cac qudc gia nay.

Tac dong cua dan chu gan nhu ludn ty 1& nghich,
lam giam céc chi sb; tirc 13, cang dan chu thi cang
giam tham nhiing. Tuy nhién, tic dong cua nén dan
cht ¢6 mirc y nghia hon tai cac phan vi thap hon va
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Bing 7: Tham nhiing va Kiéu hdi: :

wéc lwong CS: OLS vs. hdi quy phin vi: thong s6 3

Céc bien OLS Q0.1 Q0.25 Q0.50 Q0.75 Q0.9
Kiéu hoi 0.035 0.02 0.033 0.030 0.047 0.047
(2.44)* 0.77) (148) (1.06) 2.71)* (2.21)*
PCY -0.000 -0.000 -0.000 -0.000 -0.000 -0.000
(-7.22)*  (-3.94)* (-4.40)* (-4.00)* (-5.32)* (-3.99)*
Ché d6 dan cha -0.44 -0.67 -0.50 -048 -0.28 -0.39
(-4.51)*  (-3.67)* (-3.49)* (-4.21)* (-2.64)* (-2.25)*
Tu do thwongmai  0.01 0.16 0.14 0.16 0.03 0.14
(1.37) (1.26) (1.51) (1.90)** (0.39) (0.86)
R-Squared 0.73 0.61 0.56 0.44 0.40 0.40
Adj. R- Square 0.72
F-Test 76.97 35.57 37.73 31.96 29.07 20.87
(0.000) (0.000) (0.000) (0.000) (0.000)
S6 miu 120 120 120 120 120 120

Luru y: Bien phu thugc la chi so nhén thirc tham nhiing lay nguon tir ICRG

Ham hoi quy bao gom 120-122 mau di¥ liéu cdp quéc gia

Két qua hoi quy phén vi diea trén 100 lan Igp lai cua phwong phdp bootstrap.

Phdn vi thap hon (nhu Q 0.1) thé hién cac quoc gia it tham nhiing

Tdt ca cdc ham hoi quy déu bao gom trang thdi dimg nhung két qua khong duoc bao cdo

Thong ké F-statistics and gid tri p-values di kém dwoc sir dung trong Kiém dinh gia thuyét thong ké déu cé cing

théng s6 do doc = 0.

Kiém dinh gid thuyét thong ké dwoc dira ra trong (*), (**), and (¥**) cho thdy ¥ nghia thong ké tai cdc mirc do

twong ung la 1%, 5% va 10%.

phat hién nay van phu hop ngay ca véi viéc kiém
soat chi tiéu chinh phu va ty do kinh té. Anh hudng
cua muc chi ti€u chinh phu c¢6 y nghia trong cac
phan vi tim trén, diéu nay cho thiy & cac qubc gia
tham nhiing nhiéu nhat, ting mic chi tiéu chinh phu
s€ giam bdt tham nhiing.

5. Két luan

Céc tai liéu vé nguyén nhan cua tham nhiing da
thé hién rat nhiéu yéu t giup giai thich sy ton tai
ciia van dé& tham nhiing trén toan thé giéi. Tuy
nhién, vai trd cia kidu héi déi véi tham nhiing hau
nhu déu bi bo qua. Bac biét, cac tai liéu van chua
kiém tra duoc vai tro cta sy phan phdi tham nhiing
giita cac qudc gia dé giai thich sy lién két ctia kiéu
héi va tham nhiing. Trong nghién ciru nay, chung toi
tién hanh mot phan tich toan dién dé giai thich mdi
quan hé c6 thé ton tai giita kiéu hdi qubc té va tham
nhiing; dac biét tap trung vao su phan phéi cua bién
phu thudc dé giai thich mbi quan hé nay. Ching toi
sir dung ca phuong phap mit cit ngang va b bang
dir liéu cuia mot thoi gian dai. Pong thoi, chung toi
cling sir dung ca cac ky thuat kinh té lugng khéac
nhau dé kiém tra va giai quyét van dé noi sinh.

Két qua cia ching t6i cho thiy kiéu hdi c6 anh
huéng tich cuc va dang ké dén muc do tham nhiing.
Anh huong nay phat sinh do kiéu hdi gitip mé rong
nén tang doanh thu va chinh phu thay né it ton kém
hon khi sir dung cac ngudn lyc phit hop cho cac muc
dich riéng cua minh. Diéu nay dic biét ding khi cac

ho gia dinh c6 quyén sir dung cac ngudn tai chinh
ngoai sinh khong chiu thué dé mua cac hang hoa la
san pham thay thé cho cac dich vu cong cong. No6i
céch khac, viéc tiép can véi thu nhap chuyén khoan
giup cho cac hd gia dinh it phai chiu dung hon tu
tinh trang tham nhiing cua chinh phu, va do dé tham
nhiling nhu vay c6 kha nang tang.

Két qua ciia ching t6i ciing ¢b cac phat hién trude
d6 trong tai liéu vé cac nguyén do ctia tham nhiing,
bén canh d6 cung cip nhitng hiéu biét méi. Viéc
phan tich sy phan phdi cta bién tham nhiing cho
thay rang trong sb cac nudc it tham nhiing nhat, kiéu
héi khong lam ting tham nhiing, nhung kiéu hdi lai
thiic ddy manh m@ tinh trang tham nhiing & cac qudc
gia nhiéu tham nhiing nhét.

Tra 101 cho cac cau héi dugc néu ra trong nghién
clru ndy, ching toi tim ra rang kiéu hdi lam gia tang
tham nhiing. Tuy nhién, nghién ciru nay khong tim
thiy bang ching diy di dé chap nhan gia thuyét
rang tang kiéu hdi s& lam ting tham nhiing giéng
nhu v6i sy phan phéi. Tac dong cia kiéu héi co vé
13 hon & cac qudc gia c6 nhidu tham nhiing nhat,
trong khi tac dong nay c6 vé khong rd rang so véi
cac qudc gia it tham nhiing nhat. Trong nghién ciru
nay, chi tiéu chinh phu duong nhu ty 1¢ nghich véi
tham nhiing. Tuy nhién, chi tiéu chinh phu lai tac
dong manh mé& & cac qudc gia c6 nhiéu tham nhiing.
Phat hién ciia chang t6i rat hitu ich d6i voi cac k¥
thuat kinh t& luong khéac, nhitng anh huéng trong
khu vuc va véi cac thong sé miu khac nhau.(J
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