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VAN PE HOA HOP THI TRUONG LUA GAO PBSCL
KET QUA CUA CHINH SACH TU DO HOA
THI TRUONG LUONG THUC O VIET NAM
Luru Thanh Pirc Hai*

ABSTRACT

This article analyses the spatial price differences in the rice market of the Mekong Delta to assess
the impact of the liberalisation policies on its functioning. The results of these policies carried
out during the last two decades are impressive. The rice market system in the Delta is
competitive. Price patterns strongly cohere and are integrated with the regulated export prices.
However, price patterns in other regions and in particular in the North, are only weakly
integrated with price patterns in the South. Private traders in the South satisfy local demand and
deal with State Owned Enterprises (SOES) involved in exports and transactions with the North.
In the framework of the national food security policy, the state owned food companies subsidise
transactions between the South and the North. Therefore, no profitable long distance trade can
be established. Moreover, the state owned food companies acquire nearly all licences to export
(quota). We conclude that, despite all the dramatic changes, the liberalisation process still faces
major challenges.

Title: Rice market integration in the Mekong Delta the successful liberalisation of the domestic food
market in Viet Nam

1 GIOI THIEU

Trong sudt cac thap nién qua hé théng to chirc thi truong lta gao Viét nam da c6 nhing
thay ddi tich cuc. Theo Minot and Goletti, 2000 - su thay doi vé thé ché chinh sach d6i
v6i hoat dong kinh doanh lta gao ¢ Viét Nam trong thoi gian qua da tao nén dong luc
thac day sy phat trién linh vuc kinh doanh nay. Hién tai Viét Nam 1a qudc gia xuat khau
gao thu 2 trén thé gidi, dac biét 1a vua lta PBSCL da tao ra mot khéi lugng lua hang hoa
dat tiéu chuan xuat khau. Mic du viéc xuat khau gao van con phu thudc rat 16n vao cac
Cong ty luong thuc nha nudc nhung céc hoat dong giao dich, mua ban lua gao & thi
truong nodi dia da duoc tu do hda hoan toan. Thuong nhan buon si, budn 1€ lua gao va cac
nha may xay xat tu nhan dong vai tro chu dao tai thi truong ndi dia.

CAu trac thi trudng lta gao PBSCL c6 dic tinh 12 thi truong canh tranh: khong ton tai cac
rao can quan trong, muc do tap trung hang hoa (doc quyén) trong tay mot sd  thuong nhan
16n 1a khong dang ke, san pham lta gao luu thong trén thi trudng co tinh dong nhat cao,
thong tin giao dich mua ban trén thi truong rat dé dang. Céc két qua nay chung té chinh
sach tu do hoa thi trudng lta gao rat thanh cong va tao kha ning phat trién thi trudong
canh tranh va hoa hop hiéu qua. Tuy nhién qua nghién ctru, Minot and Goletti, 2000 nhén
dinh rang mic d6 hoa hop thi truong van con yéu. Vi thé van dé dat ra 1a thuc chat sy
hoa hop thi truong lta gao Viét Nam dién ra nhu thé nao? Hién chua c6 mot nghién ctru
toan dién vé tién trinh hoa hop thi trudng nodi dia va tinh hiéu qua cua né. Chuyén dé nay
nham hudng dén giai quyét van dé néu trén.

Mot thi truong c6 tinh hoa hop cao thi viée dau co tich trit kiém 10i thong qua hoat dong
mua béan, van chuyén lia gao tir viing nay sang ving khac s& khong ¢ y nghia. Noi cach
khac, thi trudng hoa hop cao thi gia ca & cac thi truong khac nhau 13 dong nhat, khong c6
su khac biét 16n. Murc chénh léch gia s& bang véi chi phi marketing. Thi truong khong
hoa hop ¢ thé do hé thdng thong tin gia ca khong thong thoang, rd rang. Cac quyét dinh
marketing ctia nha kinh doanh lta gao bi thién 1éch bdi thong tin khong chinh xac va ro
rang s€ gay ra tinh kém hi¢u qua trong viéc giao dich mua ban gifra cac vung (Tomek va
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Robinson, 1990). Sexton (1991) dua ra 3 1y do co ban cua thi truong it hoa hop: (1) gidi
han cta chi phi giao dich, (2) ton tai cac rao can kinh doanh, (3) thi truong canh tranh
khong hoan toan. Mot s6 nha nghién ctru khac xay duyng mé hinh phan tich su khac biét
gia theo khu vuc va kiém dinh tinh hoa hop cua thi truong trong ngin han va dai han
(Ravallion, 1986; Alexander and Wyeth, 1994; Kuiper, 1999).

Muc tiéu nghién ctru:

Chuyén dé nay tap trung vao viéc phan tich sy chénh léch gia lua gao gitra cac vung ¢

Viét Nam. Piém trong tim ma chuyén dé nay mudn giai quyét 1a kiém dinh mdi lién he

vé gia lta gao gilta cac dia ban khac nhau trén ca nu6e. Sy chénh 1éch gia trong ngin han

va dai han duoc kiém dinh va so sanh. C6 2 cau hoi lién quan dén van dé nghién ctru can
duoc giai dap:

- Muc do hoa hop thi truong ¢ cac tinh phia Nam c6 sy khac bié€t 16n so voi cac thi
truong mién Trung va phia Bic khéng‘? Vi theo 1y thuyét thi quang duong van chuyén
cang xa thi mirc d§ hoa hop cang giam. Theo Minot and Goletti (2000) thi chénh léch
giad gao g1u’a thi trudng mién Bic va mién Nam thudng cao hon chi phi marketing
dung cho giao dich mua ban gitra 2 khu vuc nay.

~  Cau hoi thtr hai ma chuyén dé muén giai dap d6 1a tim ra chtng ctr dé chimg minh gia
thuyét 1a gi4 gao xuét khau s& anh hudng truc tiép va diéu tiét gia lta gao mua ban noi
dia.

2 PHAN TIiCH MUC PQ DAO PONG GIA LUA GAO THEO KHU VU'C 1998 —
2001

O Viét Nam, tinh hinh thyc té vé gia lua gao hang ngay chi dugc cép nhat ¢ mot s thi
truong 1on, do vay trong chuyén dé nay chung toi sir dung s6 liéu thir cdp vé gia gao blen
dong hang tuan & céc thi truong trong diém trén ca nuéc. Noi dung phén tich dya trén sd
liu vé gia ban 1¢ gao 25% tam (loai gao pho bién ¢ thi truong ndi dia) trong giai doan tur
nam 1998 —2001. Chin thi truong trong diém dugc chon dé phan tich, trong d6 co 4 dia
diém ¢ DBSCL (An Giang, Can Tho, Séc Trang va Tién Giang), 2 dia diém dai dién cho
khu vye mién Trung Ty nguyén la Lam Pong va Da Nang, 2 thi truong béan 1¢ quan
trong nhat TP. HCM va Ha Noi, cudi cing gia gao xuat khau ctia Viét Nam ciing duogc
dua vao md hinh dé so sanh. Hé thong gia hang tuan sir ~dung trong phan phan tich nay
dugc Trung tAm thong tin thuoc B Nong nghiép Phat trién nong thon va Bo thuong mai
cung cip vao thang 4 nam 2002.
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Biéu d6 2: Tinh hinh bién ddng gia gao & TP. HCM, Pa Niing va Séc tring qua cac nim
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Biéu d6 3: Tinh hinh bién d§ng gia gao & TP. HCM, Tién giang va LAm dong qua cic nim
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Biéu d6 4: Tinh hinh bién ddng gia gao & TP. HCM, gi xuit khiu ciia Viét nam
va Cin tho qua cic nim

Céc biéu @6 trén nham khai quat hoa tinh hinh dao dong gia gao & cac thi truong trong
yéu cua Viét Nam. Dién bién ting giam gia gao qua cac nam khong bi anh hudng 1on cua
lam phat (vi trong giai doan nay gan nhu ti 1¢ lam phat qua cac nam la khong dao dong
l6n: 5,2%, 5,2%, 5.1%, 5.3% - Nguon Vitranet 2002). Gia gao & cac ving san xuit trong
yéu thuéc DPBSCL ludn dao dong thap hon gia ban 1¢ ¢ TP. HCM. Ngay ca gia gao & Ha
noi ciing c6 khi thap hon gia & TP.HCM mic du chi phi van chuyén gao tir PBSCL ra Ha
Noi thi cao hon chi phi van chuyén gao dén TP.HCM, day la diém dang luu ¥ dé phan
tich nguyén nhan.
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Bang 1: So sanh mirc chénh léch gia gao giira cac thi truomg trong diém

Thi truong cung ung TP HCM Ha noi Ls'?lm Panang Viét nam Can  An Séc Tién
(HCM) (HN) dong (DN) XK(VN) tho giang traing giang
(LD) (CT) (AG) (ST) (TG)
1. Can Tho
S6 mau quan sat (1) 191 191 191 191 191 191 191 191
Chénh 1éch gia trung binh 511 429 315 366 399 163 100 121
()
H¢ s0 bién dong - CV (3) 0.39 054 0.75 0.65 0.60 0.86 1.03 0.87
Chénh I¢ch gia thap nhat 0 -400 -400  -500 -1274.9 -600  -500  -500
Chénh I¢ch gia cao nhat 950 1200 1250 1000 392 500 210 450
Chénh I¢ch co gia triam  0.0% 47% 6.3% 11.0% 84.3% 65.4% 58.1% 40.3%
4
g.)An Giang
S6 mau quan sat 191 191 191 191 191 191 191 191
Chénh 1éch gia trung binh 615 524 406 450 336 163 123 164
Hé s6 bién dong - CV 0.37 0.48 0.60 0.59 0.66 0.86 0.89 0.90
Chénh léch gi4 thap nhat 100 -200 -50 -350 -1135.4 -500 -650  -400
Chénh I¢ch gia cao nhat 1250 1300 1050 1000 484.6 600 500 700
Chénh Iéch co gia triam  0.0% 26% 05% 73% 728% 21.5% 33.0% 27.2%
3. Séc Trang
S6 mau quan sat 191 191 191 191 191 191 191 191
Chénh 1éch gia trung binh 585 492 377 428 345 100 123 58
Hé s6 bién dong - CV 0.38 0.50 0.69 0.58 0.66 1.03 0.89 2.03
Chénh I¢ch gia thap nhat 0 -200 -50 -400 -1324.9 -210 -500 -350
Chénh I¢ch gia cao nhat 1250 1300 1450 1050 508.5 500 650 650
Chénh Iéch co gia triam  0.0% 26% 26% 99% 80.1% 16.8% 51.3% 33.0%
4. Tién Giang
S6 mau quan sat 191 191 191 191 191 191 191 191

Chénh I¢ch gia trung binh 528 442 330 395 377 121 164 149

H¢ s6 bien dong - CV 0.42 058 063 0.72 0.64 0.87 0.90 0.79

Chénh l¢ch gia thap nhat -50 -400 -350 -600 -1374.9 -450 -700  -650

Chénh l¢ch gid cao nhat 1100 1200 1050 1200 3255 500 400 350

Chénh I¢ch co gia triam  1.0% 42% 3.7% 12.6% 822% 36.1% 56.5% 53.9%

Ghi chii: (1) S6 cdp gid so sanh (loai gao 25% tam, giai doan 1998-2001)
(2) Dua trén gia tri chénh léch tuyét doi

JE (x -02(n-1)

(4) Ti I¢ phan tram nham dién ta sé quan sat cé gid chénh 1éch ¢6 gid tri am. )
Nguon: So thwong mai Can tho, Trung tam thong tin thugc B¢ Nong nghiép va phat trién néng thon va bg Thwong mai Viét nam.

(3) Hé s6 bién dong duwoc tinh theo cong thirc:

Két qua Bang 1 cho thdy murc chénh léch gia ban gao gitra cac thi truong thuge khu vuc
PBSCL la rat thap Mirc chénh léch gia cao nhat xay ra d6i voi truong hop cac tinh
DPBSCL trao d6i mua ban véi TP.HCM. Muc chénh léch gia gao giira cac tinh PBSCL
va thi trudng cac tinh mién Trung tdy nguyén nhu Lam dong, Pa ning va phia Bic: Ha
noi khong hap dan thuong 1ai gao tu nhan. Bang s lidu ciing cho biét thém 14 ¢ nhiéu
s6 liéu thé hién gia gao xuét khau co gia tri chénh 1é€ch am so véi ban 1¢ gao trong nudc.
Nguyén nhén 14 do gia gao xuat khau co sy can thiép va diéu tiét cta chinh phi, hon nita
day 1a gia ban si ctia 16 hang giao dich 16n nén c6 thé thap hon gia ban 1é trong nudc.

Chi phi marketing lién quan tryc tiép dén hoat dong mua ban gao duogc ude lugng va tong
hop ¢ Bang 2 dudi day. Cac khoan chi phi chinh ¢6 lién quan dén quang duong van
chuyén xa hay gan va loai hinh t6 chire kénh phan ph01 qua nhiéu trung gian hay it trung
gian mua ban. Cac khoan chi phi gin nhu rat thip dbi v6i cac giao dich mua ban laa gao
trong ndi bo thi truong DPBSCL, chi phi tang cao khi giao dich mua ban voi TP. HCM va
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chi phi cao nhit trong truong hop giao dich mua ban voi Ha n6i. Chi tiéu ti 1¢ phan trim
trong Bang 2 nham cho biét s6 1an ma gia mua ban gao chénh léch tuyét dbi cao hon chi
phi marketing. Két qua cho thiy cic giao dich mua ban & cac diém thi trudong thudc
DBSCL thi déu c6 ti 1 phan tram thap, ching to viéc giao dich mua ban ndi ving khong
thu hat cac thuong nhan (chénh léch gia thip hon chi phi marketing). Riéng thi truong
gao & Tién Giang dugc xem 1a thi truong gao trung tim, nén giao dich giita Can Tho, An
Giang, Soc Trang v6i Tién Giang mang lai hiéu qua cao cho thuong nhan (ti 1¢ dao dong
tr 10% - 15% - xem Béang 2).

Qua két qua & Bang 2 ciing cho thiy 15 1a TP. HCM la thi truong thu hit giao dich mua
ban gao manh nhét (ti 1¢ dao dong tir 69% - 77%) vi gia gao chénh léch da sb cao hon chi
phi marketing. Thanh phé HCM la trung tim xuat khau quan trong, thu hit hon 40%
luong gao hang héa. Van dé 1y thu khac 1a viéc mua ban giao dich véi Ha noi va cac
ving khéc ngoai PBSCL thi it hap dan thuong nhan. Day la ly do chinh dé c6 thé giai
thich tai sao thuong lai gao tu nhan thuong khong quan tam dén viéc cung cap gao cho
cac thi trudng nay trong giai doan khan hiém ngudn hang. Cong viéc nay dugc cac Cong
ty luong thuc nha nudec ddm nhiém, ho khong giao dich mua ban vi muc dich chénh 1éch
gia cao ma thuc hién nhiém vu diéu hoa luong thuc dam bao muc tiéu an toan luong thuc
qudc gia (Nguyén Trung Vin, 1998).

Bing 2: Uéc lwgng chi phi marketing trye tiép cho cac giao dich mua ban giira cac thi truong trén

dia ban nghién ctru. (Pong/Tan) va so lan mirc chénh l¢ch gia mua ban vuwgt cao hon chi phi

marketing
Thi truong TP. HCM Handi  Lam Paning Cantho Angiang Soc tring Tién giang
dong

Can Tho 419,000 661,000 374,000 509,000 161,500 161,500 175,000
69% 15% 36% 25% 6% 8% 15%

An Giang 466,000 675,000 388,000 523,000 161,500 169,000 189,000
76% 18% 44% 35% 6% 5% 13%

Soc Trang 445,000 675,000 388,000 523,000 161,500 169,000 189,000
76% 14% 38% 28% 8% 5% 10%

Tién Giang 355,000 601,000 314,000 449,000 175,000 189,000 189,000
77% 25% 46% 33% 15% 13% 10%

Nguén: Luu Thanh Pirc Hai, 2003

Chung ta c6 thé két luan rang muc chénh léch gia gao ¢ cac thi truong thuoc DPBSCL
khong du thu hat thuong nhan tham gia van chuyén gao sang cac ving khac dé kiém 1.
Riéng truong hop van chuyén gao tir cac Tinh DPBSCL 1én TPHCM 1a c6 loi nhat cho
thuong 14i, vi day 1a thi trudng xuat khau trong diém. Két luan nay dua ra mot cau hoi 1y
thi khac d6 1a gia lta gao giita cac thi truong c6 mdi lién hé nhau nhu thé nao? Mirc
chénh 1éch gia d6 dugc diéu chinh 1énh xudng nhu thé nao va do cac yéu té nao tac dong?

3 MO HINH PHAN TiCH SU HOA HQP GIA CA THI TRUONG

Trong hé thdng thi trudng van hanh hiéu qua thi gia ca ctua hang hoa s& dao dong cing
nhau ¢ nghia 1a: “gia ca & thi trudng mua s& bang gia & thi trudng ban cong chi phi van
chuyén hang hoa giita 2 thi truong d6” (theo Ravallion, 1986). Két qua cua giao dich
mua béan va hoat dong dau co hiéu qua khi gia ca ¢ cac thi truong khac nhau c6 sy lién hé
mat thiét voi nhau. Mo hinh phan tich su hoa hop gia ca thi truong s& giup chung ta
chimg minh van d& nay. Mo hinh kiém dinh céc chi tiéu udc lugng Johansen maximum
likelihood s& cho thiy su hién dién cua véc to multiple co-integrating. Van dé nay sé
duogc giai thich béng mé hinh kiém dinh su hoa hop thi truong trong dai han. Hon nira,
chung ta ciing c6 thé quan tim dén pham vi gidi han cua véc to multiple co-integrating va
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cac hé sb diéu chinh toc do truyen dan gia ca gitra cdc thi truong. Cac chi tiéu nay cho
phép chung ta két luan vé tién trinh thay d6i gia ca trong ngin han.

Mo hinh kiém dinh sy hoa hop gia ca thi truong dua trén co s& véc to multiple co-
integrating nhu sau:

X =AX 3 +AX ,+ A X T AX T E (1)
Trong do:
U=1,2,..... biéu thi s6 tht tu c4c tudn 1 tir nam 1998 dén 2001
N 1a s thi trudng trong pham vi nghién ctru
Plaana priori unknown integer, gia tri cua n6 phai dugc xac dinh

(%,

< . X £ R ! . LR . \
Xt 1a vée to Nx1 bidn sé V2t o) : [gi4 cua n diém thi truong]

A A s 1A X
i1a ma tran cac hé so N*xN

Eiq1n s P4
t]a véc to sai s6 Nx1

AX, =X

Néu chiing ta xac dinh ¢t “X1 | khi d6 phuong trinh (1) c6 thé viét lai dudi dang

thich hop bang viéc thay thé X pgi X M k=P,

p-1
AX, _ZH AX,_, +TIX, +&,
=1 )

Trong d6: I1va I, duoc xac dinh nhu sau:

, X . . . AX ,...,AX R ~ £ .
Xem xét hoi qui A gi vai et ptyy X1 g3 cho két qua udce lugng 1. Theo

cach nay, kiém dinh Johansen c6 thé dugc xem nhu kiém dinh bdi s6 bién dong theo mé
hinh kiém dinh Augmented Dickey-Fuller cho sy hién dién ctia Unit root. Néu ma tran

IT ¢6 hang day du, khi d6 tit ca cic phan tir clia X 1a stationary, néu Il bang 0, tit ca
cac phan tir hoa hop nhau. Trong trudng hop trung gian: ma tran Il c¢6 hang biét lap,
hang cua nd gitp xac dinh so bién doc lap trong mo hinh hoa hop. Johansen xac dinh 2

ma tran ¢ va B , theo 2 chiéu "*T trong d6 I 1a hang cta ma tran I, sao cho:
I1=ap’

Ma tran B 12 ma tran ciia mdi quan hé hoa hop, va ma tran @ 1a ma trén trong s6 thé hién
hé s6 diéu chinh tdc d6 truyén dan gia ca giita cac thi trudng (dugc ude lugng cho mdi
véc to lién hé theo n phuong trinh cua véc to Error Correction Model - VECM). Do gidi
han ciia cic mbi quan hé chéo trong phuong trinh nén cac bién sé dua vao mo hinh duéi

dang phi tuyé'q. Do vdy, ching ta khong thé udc luong ¢ va B bang phuong phap binh
phuong bé nhat (OLS). Tuy nhién, v&i phuong phap udc luong Maximum Likelihood,
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chung ta c6 thé (i) udc lwong (1) dudi dang Error-Correction Model; (ii) x4c dinh hang
I cia ma tran I1; (iii) str dung ' va véc to co-integrating dé xac dinh B ; va (iv) chon &

sao cho 1=28" mp hinh Johansen gitip uéc lugng hang cua ma tran IT bang qua trinh
hoa hop, so sanh hang goc I', voi kha nang chon lya hang 16n hon I (xem chi tiét Luu
Thanh Buc Hai, 2003)

Phuong trinh phén tir don bay gior c6 thé viét lai dudi dang
AXjy =+ @ Zﬁkj Xt T Eiy
K

4 KET QUA KIEM PINH MO HINH HOA HOQP GIA CA TREN THI TRUONG
4.1 Budec 1: Kiém dinh Stationarity

Quan st cac sb lidu gia ca bién dong, 1d rang khong xuét hién diy bién dong gia nao theo
stationary. Chung ta tién hanh kiém tra lai tat ca cac bién dé danh gia thtr bac cuia mo
hinh hoa hop bang viéc kiém dinh Unit root theo Aumented Dickey Fuller (ADF).

Két qua kiém dinh ADF thé hién & Bang 3. Két qua cho thiy diy bién dong gia cta 9 thi
tm(rng trong dia ban nghién ctru c6 mdi hoa hop bac mot — I(1). Déi voi toan bd mirc gia
viéc kiém dinh Unit root cho thiy céc hé sb cua xt-1 khong ¥ nghia khac khong va do vay
khong c6 day bién dong gia nao stationary ca. Hon nia, kiém dinh Unit root trong truong
hop khac biét 1an dau thi cho két qua nguoc lai. Két qua nay gitip ta két luan 1a tat ca day
bién dong gia ¢ 9 thi trudng trong dia ban nghién ciru c6 sy hoa hop nhau & bac 1.

Bang 3: Kiém dinh Unit root vé diy bién dong gia gao & cac thi trwong khic nhau ¢ Viét nam

Thi truong SO Kiém dinh Unit root & cac mirc gia Kiérq dinh Unit root & mirc khac biét
quan lan dau
sat ADF (1) & t-value (2) ADF (1) ) t-value (2)
An Giang 188 ADF(1) -0.057 -1.992 ADF (1) - 1517 -13.064
(AG)
Can Tho 187 ADF (1) -0.032 -1.489 ADF (0) -1.264 -17.944
(CT)
Pa Nang 188 ADF(1) -0.081 -2.81 ADF (0) -1.109 -15.308
(DN)
TP. HCM 188 ADF (0) -0.064 -2.48 ADF (1) -1.383 -12.519
Ha N6i (HN) 188  ADF (0) -0.058 - 2.357 ADF (0) -1.208 -16.961
Lam bong 185  ADF(0) -0.025 -2.232 ADF (0) -1.103 -15.213
(LD)
Séc Trang 188  ADF(2) -0.036 -1.551 ADF (1) -1.339 -12.417
(ST)
Tién Giang 188  ADF(2) -0.023 -1.025 ADF (1) -1.560 -13.603
(TG)
VN Export 186  ADF (1) -0.029 -1.431 ADF (0) -1.315 -18.827

Ghi chii:(1) O ¢ét ADF s6 lags dwoc cho phe"‘p dsi 1fo"i kiém dinh unit root dwogc thé hién bd'ng $6 trong ngodc, dira theo tiéu chudn
Schwartz. Phan tich ADF dwoc thuc hién bang phan mém EVIEWS © 4.1

(2) Cac gia tri so sanh dwoc dya theo Maddala 1992: t = - 2.88, ¢ mirc y nghia 5%.

Nguon: Day bién dong gid liia gao tir nam 1998 dén 2001. S¢ thwong mai Can tho, Trung tam théng tin thugc B6 Nong nghiép va
phat trién néng thon va bé Thuong mai Viét nam.

4.2 Buéc 2: Kiém dinh Lag length

Chung ta t1ep tuc kiém dinh lag length, boi vi két qua kiém dinh su hoa hop thi trudong vé
gia ca c6 thé rat nhay cam dbi v6i kiém dinh lag length. Qui trinh kiém dinh dugc thyc
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hién dua trén wéc lwong vector auto-regression (VAR) ddi voi cac ddy sb liéu khac nhau.
Chung ta s& khoi dau véi lag length dai nhat va kiém dinh xem lag length c¢6 thé rat ngan
xudng dén bao nhiéu la phu hop. Chung ta sir Akaike information criterion (AIC) and
Schwarz criterion (SC) dé chon lag length thich hgp. Phan tich VAR dbi voi cac khac
biét 1an dau cho thay gi4 tri nho nhit cho ca AIC va SC déu xac dinh lag length bang 1
(Xem phu luc 4). Két qua phan tich VAR duoc trinh bay ¢ Bang 4 duéi day.

Bang 4: Phin tich VAR dbi véi day bién dong gia gao & cac thi truong khic nhau

AVN(-1) AHCM(-1) ACT(-1) ALD(-1) ATG(-1) AHN(-1) AST(-1) AAG(-1) ADN(-1)

AVN -0.304 - - - - - - - -
[-4.327]

AHCM 0.169  -0.173  0.247 - ; ] . ] ]
[2.820] [-2.295]  [2.744]

ACT 0087 -0.148  -0298 0.106 - - ; ) ]
[1.870] [-2.257] [-3.846] [1.873]

ALD 0145 -0.188 - -0.196 - -0.159 - - -
[2.012] [2.074] [-2.481] [1.792]
ATG 0107 - 0157 0138 -0.267 - - - -
[1.820] [1.813] [2.154] [-3.644]
AHN - 0.158 - - - 0299 - - -
[2.067] [-3.068]
AST - - - - - 0.126  -0.158 - -
[1.761] [-1.763]
AAG - - - - - 0148 - 2208 -
[1.805] [-3.698]
ADN - - - 0129 - - - - -0.178
[2.070] [-2.406]

Ghi chii: Két qud phan tich VAR duwoc can cir trén 1 lag (AIC va SC I nhé nhat).

S0 liéu trong ngodc [...] la t-values, cdc gia tri khong cé y nghia da dwoc bo qua
Nhin chung, Bang 4 chi ra rang cac thay doi gia & thoi diém hién tai di véi cac thi truong
thi c6 quan hé cao véi su thay doi gid ¢ thoi diém trude d6 cia chinh cac thi truong nay.
Két qua thé hién & cot thir nhét trong bang cho thay sy thay doi gia ctia hau hét thi trudong
trong diém ¢ PBSCL va TP.HCM thi c6 lién hé mat thiét v6i su thay ddi cua gia gao Xuat
khau.

4.3 Buéc 3: Xac dinh s6 phwong trinh hoa hop

Nhiém vy cha yéu ciia budc nay 1a xac dinh hang ctia ma tran I1 trong phuong trinh (2)
va udc luong sd phuong trinh hoa hop. ‘Két qua Atrace va Amax, su dung mo hinh kiém
dinh su hoa hop Johansen bang phan mém EVIEWS (Bang 5) da cho thay hang ctia ma
tran IT 1 3 (cho ca 2 truong hop kiém dinh Atrace va Amax & do tin cay 95%) 1.

1 Boi vi néu ching ta chon r >4 thi gia tri Atrace VA Amax s& nhé hon gia tri chudn ¢ mirc ¥ nghia 95% (54.09<59.46 d6i
VO Atrace va 34.82<36.36 dél voi imax) — Xem Luu Thanh Bure Hal, 2003
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Bang 5: Két qua kiém dinh s6 phwong trinh hoa hop

Gia thuyét gbc  Gia thuyét chon lya 95% Critical value 99% Critical value
Kiém dinh Atrace Gia trj Atrace

r=0 r>0 249.80 175.77 187.31
r<i r>1 184.10 141.20 152.32
r<? r>2 134.04 109.99 119.80
r<3 r>3 88.91 82.49 90.45
r<a r>4 54.09 59.46 66.52
Kiém dinh Amax Gia tri Amax

r=0 r=1 65.70 53.69 59.78
r=1 r=2 50.05 47.99 53.90
r=2 r=3 45.12 4151 47.15
r=3 r=4 34.82 36.36 41.00
r=4 r=>5 23.55 30.04 35.17

Ghi chii: Néu gid tri Atrace va/ hodc Amax vuwot qud gid tri tiéu chudn, ching ta sé tir chéi gid thuyét géc va chdp nhén gid thuyét
chon lya co nhiéu véc to hoa hop thi truong hon.

4.4 Bude 4: Kiém dinh sw hoa hop gia ca trén thi truong trong dai han

Trong budc ndy chung ta tap trung vao viéc kiém dinh sy hoa hop gia ca thi trudng trong
dai han bang viéc phan tich cac hé sé chuan co-integrating (ﬁ ). bé udc luong cac hé s6
nay ching ta sir dung kiém dinh Johansen co-integration bang phan mém EVIEWS. O
Bude 2, hé s6 B duoc xac dinh 1a F =3. Néu chung ta qhuan hoéa theo gia gao xuét khau
cua Viét nam (VN), gia gao 6 TP. HCM (HCM), va ¢ Can Tho (CT), 3 phuong trinh hoa
hop thi truong sau khi chuan héa dugce xac dinh dudi day:

VN =+ 3598AG - 3243ST + 4250TG - 3568LD — 0.265 DN +

0497 HN (1)
[-4.387]**  [3.804]**  [5.751]**  [6.557]*** [0.727]  ns
[-1.084] ns
HCM = — 1879 AG + 0.069ST+ 1266TG + 0.420LD + 0.324 DN +
0.734HN  (2)
[5.425]**  [0.193]ns  [-4.057]** [-1.829]*  [-2.099]
[3.787]*
CT =- 0766 AG + 1.136ST + 0.231TG + 0.306LD + 0.115 DN -
0.055HN  (3)
[6.501]***  [-9.276]*** [-2.175]*  [-3.911]** [-2.187]*
[0.846] ns
Ghi cha: S6 liéu trong ngodc [...] la t-values;

**E = mure y nghia 1%,

** = purc y nghia 5%,

* = murc y nghia 10%,

ns = khong co y nghia.
Céc hé s6 dat muc y nghia cao trong phuong trinh (1) va (2) cho thy trong dai han hau
hét cac thi truong gao @ BPBSCL c6 su hoa hop cao do dbi v6i TPHCM va dic biét la gia
gao xuét khau cta Viét Nam. Gao la san phém xuét khau chu luc cia PBSCL cho nén
viéc hinh thanh gi4 cd & khu vuc nay s€ phu thudce cao do vao gia xuét khau qua su tac
dong cuia VINAFOOD. Hon nira, TP. HCM la trung tdm d6 thi 16n ¢ phia Nam cho nén
ciing s& ¢6 sy lién hé mat thiét véi thi truong PBSCL. Hai thi truong khac ¢ mién Trung
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va mién Béac gdm DPa Néing va Ha Noi thi khong co ¥ nghia trong phuong trinh (1). Két
qua nay co6 thé duoc giai thich do cac thi trudng ndy khong phai 1a thi trudng cung tng
gao ma 1a thi truong tiéu thu gao. Cubi cung, két qua ¢ phuong trinh (3) cho thiy cac thi
truong thudc PBSCL ¢6 su hoa hop vé gia ca véi nhau rat cao trong dai han.

4.5 Buéc 5: Kiém dinh sy hoa hop gia ca thi trwdng trong ngin han

Sau khi danh gia sy hoa hop gia ca thi trudng trong dai han, ching ta c6 thé st dung két
qua k1em dinh nay két hop v6i m6 hinh Vector Error Correction (VECM) dé u6c luong

d6 truyén dan gia ca trong ngan han giira cac thi truong.

Bang 6:U'éc lwgng d9 truyén din gia ca trong ngin han giira cac thi trueomg sir dung mé hinh VECM

Er. D(VN) D(HCM) D(CT) D(AG) D(ST) D(TG) D(LD) D(DN)  D(HN)

Correction

CointEgl  -0.019593 -0.029363 -0.028046 0.012855 0.008991 0.065214 -0.055013 -0.013811 -0.018373
(0.01899) (0.01610) (0.01378) (0.01723) (0.01497) (0.01483) (0.01840) (0.01530) (0.01593)
[- [-1.82387] [-2.03566] [ 0.74624] [ 0.60044] [ 4.39619] [-2.99045] [-0.90256] [-1.15367]
1.03156]

CointEqg2 0.015752 -0.004872 0.076943 -0.165163 -0.078770 0.036218 -0.018738 0.046136 0.118912
(0.04449) (0.03771) (0.03227) (0.04035) (0.03507) (0.03474) (0.04309) (0.03584) (0.03730)
[ 0.35409][-0.12921] [ 2.38446] [-4.09353] [-2.24607] [ 1.04241] [-0.43488] [ 1.28725] [ 3.18788]

CointEg3  -0.154306 -0.000200 -0.266788 0.101853 0.415107 0.317987 0.181434 0.048756 -0.067354
(0.13002) (0.11021) (0.09431) (0.11793) (0.10250) (0.10155) (0.12593) (0.10475) (0.10902)
[- [-0.00182] [-2.82872] [ 0.86370] [ 4.04976] [ 3.13133] [ 1.44071] [ 0.46543] [-0.61780]
1.18677]

Ghi chii: 86 liéu trong ngodc [...] la t-values

Bang 6 cho thay 4 thi truong san xuit lua gao trong yéu & PBSCL 13 Can Tho (CT), An
Giang (AG), Séc Trang (ST) va Tién Giang (TG) c6 sy twong tac manh dbi véi cac
phuong trinh hoa hop gia ca trong dai han gitta cac thi truong. Tién Giang dugc xem la
thi truong c6 muc do tuong tadc cao trong phuong trinh hoa hop (1), An Giang la thi
truong c¢6 muc do tuong tac cao trong phuong trinh (2), cac hé sé do dugc 1a: 0.065214
d6i v6i Tién Giang va 0.165163 d6i véi An Giang. Trong phuong trinh hoa hop (3) Tién
Giang va Soc Trang 1a 2 thi truong c6 mirc 6 twong tac manh hon cac diém thi truong
khéc (0.415107 va 0.317987). Ddac biét 1a thi truong lua gao Can Tho co su tuong tac ddi
vOi ca 3 phuong trinh hoa hop gié ca thi truong.

Su thay d6i gia ca ¢ thi truong gao trong nudc khong co bat ky anh huong nao dén gié
xuat khau: cac hé sb quan h¢ trong ca 3 phuong trinh hoa hop thi truong déu khéng co y
nghia. Diéu nay thé hién rat 1o rang cac thuong nhan kinh doanh lua gao ¢ Viét Nam
phai tudn theo murc gia xuat khau duoc sy diéu hanh tip trung cia VINA FOOD. Thi
truong Lam Pong Lamdong (LD) ¢6 twong tac voi phuong trinh (1) mic di mic y nghia
rit thap. Gia gao & Ha Noi c6 su twong tac cao trong phuong trinh (2). Thi trudng Pa
Néng thi gan nhu khdng c¢6 twong tac nhiéu vai cac thi truong khac trong nude.

5 KET LUAN

Két qua phén tich sy hoa hop gia ca trén thi truong cho thay céc thi truong trong diém
trong nghién ctru nay déu c6 sy hoa hop nhau vé gia ca trong dai han. Tuy nhién mirc do
hoa hop thi khac nhau theo ting thi truong. Gid lua gao & thi truong TP. HCM c6 quan
hé mat thiét véi gia laa gao 6 thi truong DBSCL ca trong dai han va ngdn han. Cac thi
truong ¢ khu vyre mién Trung va phia Bic ciing ¢6 su hoa hop gia ca trong dai han, nhung
khong quan hé nhiéu trong ngan han. Khoang cach xa, t6n kém nhiéu chi phi van chuyen
va chi phi marketing 12 1y do chui yéu c6 thé giai thich cho trudng hop nay. Chinh sach hd
trg ctia chinh phu théng qua chuong trinh an toan lwong thuc qudc gia va chuong trinh du
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trir dém luong thuc dé diéu hoa lvong thuc tir mién Nam cho thi trudng mién Trung va
phia Bac cling 1a nguyén nhan chu yéu lam cho sy hoa hop thi truong mién Trung va phia
Bac véi céc tinh PBSCL khong cao lam.

Su thay d6i gia ca ¢ thi truong gao trong nude khong cé bat ky anh huong nao dén gia
xudt khau, mic di Viét Nam 1a qudc gia xuit khdu gao dung thtr hai trén thé giéi. Diéu
nay cho thiy gia lta gao trén thi truong thé gidi c6 tic dong rat 16n dén viéc hinh thanh
gid trong nude. Tir d6 dit ra mot cau hoi kha 1y tha cho mot nghién ciru khac 1a mdi quan
hé gitta chinh sach diéu hanh gia gao xuat khau cua chinh phu thong qua VINAFOOD va
gid ca thi truong thé gidi s& dién ra nhu thé nao? Ai sé& tao ra anh huéng tich cuc hon ddi
v6i viée diéu hanh thi truong gao trong nude va xuat khau trong twong lai?

Thi truong lua gao trong nudc mang tinh canh tranh cao d¢. Tuy nhién, thuong nhan

kinh doanh lGa gao gitra thi truong phia Nam va phia Bac van con chiu tac dong kha 16n

cua chinh sach can thi€p tur phia chinh phu (qua hinh thitc quota xuat khau, dicu tiét gia
mua ban trén thi truong). Phan 16n luong lta gao hang hoéa do cac Cong ty lwong thuc
cac tinh nam quyén kiém soat, mua ban. Do vay, tién trinh tu nhan hoa thi trudong lua gao

Viét Nam dé nang cao hi¢u qua kinh doanh trong nudc va xuat khau van con nhiéu thach

thirc trong tuong lai.

Hudng giai quyét cac ton tai néu trén:

- Tang cuong quan hé hop tac voi cac qudc gia Xuat khau gao dé xay dung mang ludi
thong tin v€ gia ca, du bao chinh xac lugng cung cau gao trén thé gidi qua do co chién
lugc xuit khau can dbi hop 1y. Tién dén thuc hién chia phan thi truong xuat khau,
tranh tinh trang canh tranh 1an nhau.

~  Chinh phi1 nén ¢6 chinh sach diéu hanh gia gao xuat khau thong qua VINAFOOD va
gia cd thi truong the gidi dé tao ra anh hudng tich cuc hon doi vai viée diéu hanh thi
truong gao trong nudc.

- Nhanh chéng xdy dung va phat trién thuong hiéu gao Viét nam, tiéu chuan héa bao bi
gao xuat khau dé khang dinh vi thé gao chat lugng cao cua Viét nam trén thi truong
the gidi.

- PAy manh tién trinh tw nhan hoa trong kinh doanh mua ban gao ndi dia nham nang
cao hiéu qua ti€u thy, str dung hiéu qua tiém luc kinh doanh cua cac thuong nhan mua
ban gao trong nudc.
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