Ung dung mo hinh ARIMA du
bdo von FDI vao tinh Tra Vinh

NGUYEN HONG HA"

Tém tit

Brm g .fmq dung mé hinh ARIMA vdi dit liéu thu thap tie ndm 2000 dén 2014, bai v iet du bao lugng
von dau i trice tiép mede ngoai (FDI) vao tinh Tra Vinh trong thoi gian tdi. Két quda du bdo cho
thdy, von FDI vao Tinh sé tdng nhe méi nam va trung binh khodng gdn 10.000 ty déng/nam.
Song dé dat duge két qué dé va tham chi cao hon, Tinh khéng nhitng phdi duy tri méi truomg dau
n hign nay ma con can tiép tuc cdi thién hon nita, phai cé nhiéu gidi phdap manh mé hon dé thu
hiit nguén vén nay.

Tt khéa: ARIMA, dau tw nude ngoai, Tra Vinh

Summary

By approaching ARIMA model with data collected from 2000 to 2014, the article is to forecast
FDI into Tra Vinh province in the coming time. The fruit indicates that amount of FDI will
register a slight increase each year and an average of nearly 10,000 billion VND per yvear.
To achieve this target and even higher, however, the province does not only maintain but also
enhances its current investment environment so as to draw much more capital.
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GIOI THIEU

(‘ung véi cic ngudn von khdc, FDI
la ngudn von quan trong dé phdt tri€n
kmh t¢€ cdc dia phuong. Tuy nhién
thdi gian qua, nguon von FDI thu hit
ctia Tra Vinh vin con rit khiém tdon.
Nguyén nhén ¢6 nhiéu, song nhin chung
do Tinh & vi tri ¢6 nhiéu khé khin, din
tri thip, cd sd vit chi't ha ting phuc vu
phdt tri€n kinh t&€ con lac hiu, thu nhidp
binh quin diu ngudi chua cao... Theo
s6 liéu cia Cuc Pdu tr nuGe ngoai (BO
Ké& hoach va Pidu ), tdng von FDI con
hiéu lwc cia Tra Vinh tinh dén nim
2015 1a 2.684 ty USD, chi chi€m 0,95%
so vdi cd nude. Viéc thu hit nhiéu von
FDI hon cho phdt trién kinh t&€ ctia Tinh
trong hién tai ciing nhu tudng lai 1a rdt
cip bdch. Nhung, dé c6 chién luge phi
hgp. thi viée dy bdo lugng von FDI
trong thdoi gian tdi dua trén di licu cdc
niam trude 12 rat cin thiét,
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COSOLY THUYET o
VA PHUONG PHAP NGHIEN c(U

Mo hinh du bio ARIMA (Autoregressive Integrated
Moving Average — Ti hoi quy tich hgp trung binh trugt)
la phuong phdp dy bdo yéu td nghién ctu mot cich
doc lap (dv bdo theo chudi thdti gian). George Box va
Gwilym Jenkins (1976) da nghién ciru mo6 hinh ARIMA
va tén clia ho Box-Jenkins thudng duge ding d€ goi tén
cdc qud trinh ARIMA t6ng qudt, 4p dung vao viéc phan
tich va du bdo cdc chudi thdi gian. C6 nhiéu phuong
phéip du bdo, nhung moé hinh ARIMA sé gitip du bdo véi
dd tin cdy cao hon vdi du bdo ngin han.

Mo hinh v twdng quan tich hgp véi trung binh trugt
c6 dang ARIMA (p,d,q) dugc xiy dung dua trén 2 qud
trinh dudc tich hop tir:

(1) Mb hinh tu tuong quan bac p (viét tit 12 AR(p))
12 qua trinh phu thudc tuy€n tinh cla cdc gid tri tré va
sai sO ngdu nhién;

(2) M6 hinh trung binh trugt bic g (vi€t tat1a MA(q))
la qué trinh duge md 4 holdn todn biing phuong trinh
tuyén tinh ¢6 trong 8 clia cdc sai s6 ngdu nhién hién
hanh va céc gid tri tré clia no.
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Trén thé gidi da c6 nhiéu nghién cifu sit dung mé  ctu cho thiy md hinh ARIMA(0,1,1) la
hinh ARIMA d& dy bdo va nghién citu vé ngudn vén md hinh 5t d€ dy bdo FDI dau tr vao
FDI. Al-Abdulrazag Bashier, Bataineh Talal (2004) Jordan. Céc két qui thyc nghiém ctia md
di ding mo hinh ARIMA don bi€n du bdo lugng von  hinh ARIMA da chi ra xu huéng FDI ting
FDI vio Jordan trong giai doan tif nim 2004 dén 2025.  dén qua cdc thdi ky du bdo (2004-2025).
Nghién citu sit dung phuong phap Box-Jenkins dé xdy R. Anitha (2012) khi nghién cttu dau tr
dung mo hinh ARIMA phii hgp. K&t qua cua nghién  truc ti;‘é’p nudc ngoai va ting truGng kinh

t€ G An D) cling ding md hinh ARIMA

HINH 1: BIEN DONG LUGNG VON BAU TU VAO TINH TRA dé dy bdo ludng FDI chiy vao An Do

VINH GIAI POAN 2000-2014 trong 5 nam tir 2010-2015. Nghién ctru

wsss R nay ¢d ging phin tich cdc cdc yéu t6 dnh

huéng dén ludbng FDI, xdc dinh nguyén

nhén cho dong FDI thip va dé xudt mot

s0 gidi phdp dé ting ludng FDI chdy vao

i & An B0 vai cde quic gia dang phat trién
khéc trén thé gidi.

Pé du bdo lugng von FDI vao tinh Tra

L Vinh, trong nghién cifu ndy tic gid cling

ttng dung mo hinh ARIMA. S& liéu FDI

1 cdc ndm trude duge 18y tir Cuc Thong ké

f

Von dag fu vao tinh Tra Vish
i
1

Sequence number tinh Tra Vinh cdc niam 2000 dén 2014. S8
lidu dugc tong hgp theo nim va duge xir
HINH 2: CHUO!I DUNG SAU KHI LAY SAl PHAN BAC 1 Iy trén phian SPSS 18.0.

‘ KET QUA NGHIEN CUU
""""" Kiém dinh tinh ditng
Chudi so liéu sir dung trong mo hinh

o ARIMA dudgc gid dinh 12 chudi dirng. Vi
/\/ \N viy, dé du bdo lugng von diu tr vao tinh
Tra Vinh biing md hinh ARIMA, cin phéi
A xem xét liéu cdc chudi d6 c6 phdi 1a chudi
e dirng hay khong.

. Hinh 1 cho thiy, von FDI vao tinh Tra
HINH 3: DO THI TU TUONG QUAN RIENG TUNG PHAN Vinh trung binh ciia né ¢6 xu hudng ting
(PARTIAL AUTOCORRELATION FUNCTION) theo timg thdi ky. Nhu viy, c6 thé suy
S o A S dodn riing chudi sd von diu tv vao tinh
' Tra Vinh la khong dirng. Tuy vay, khi
14y sai phin béc nhat ca chudi nay thi
ta duge chudi mdi, bi€n dong khong ro
g - =T £l — | xu hudng va xoay quanh mot gid tri trung
binh nao d6 (Hinh 2). Pay dudc xem nhu

Ia bi€u hién clia mdt chudi dimg.

Xay dung mo hinh ARIMA
S T T T Chubi dir liéu von diu tr dig & sai
Lag Number a 22
phinbic I, néntacéd=1.
HINH 4: PO TH] TU TUONG QUAN Pé xdc dinh p, Box &Jenkins (1976)
(AUTOCORRELATION FUNCTION) dua ra phudng phiap nhin dang. nhu sau:
i e T mot chudi dimg wr tidng quan bic p néu
S EIEwnaes cle h@ sO o tuong quan gidm i tr theo
dang mii, hodc hinh sin va cdc hé sd twong
T, quan riéng phan gidm ddt ngdt xudng bing
G ool ] 0 ¢6 ¥ nghia ngay sau do tré p. Hinh 3 cho
=TT YTE thily, do thi tr twong quan riéng timg phéin
R Ity

Von daw tu vao tish Tra Vish

— clia chudi von ddu wr cho thdy céc thanh
déu niim trong duding gidi han nén p = 0.

-SRI w el M - L VIRCRTS Tuong ty nhu cdch xdc dinh p, quan sat
T T gtumser T dd thi ty twong quan cia chudi vén dau
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tu ta nhdn thd'y q mang gid tri O (Hinh 4).
Nhu viy, m6 hinh ARIMA (0.1.0) 1a phu
hgp nhat.

Tié'E d6. sir dung phin meém SPSS
18.0 dé udc lugng cac hé sd ciia md hinh
ARIMA (0,1,0) nhv di nhéin dang G trén.

Pé kiém tra tinh phi hgp cla cic
md hinh, ching ta dya trén tiéu chuin
Schwarz (BIC) va sai s6 binh phuong
trung binh (RMSE) cang nhd cang tot.
Theo k&t qué tinh todn biing phin mém,
md hinh ARIMA (0,1,0) la md hinh phu
hgp nhét vi ¢é gid tri BIC va RMSE nhd.

Cudi cling, nhitng du bdo dai han vé
lugng von dau tr viio tinh Trd Vinh dya
trén md hinh ARIMA (0,1,0) dugc trinh
bay trong Bing.

Hinh 5 cho thiy, s0 li¢u du bdo lugng
von ddu tu vao tinh Trd Vinh cho dén
nam 2020 kh4 bam sdt véi thuc t€ va c6
xu hudng ting. M6 hinh ARIMA (0,1,0)
ndy da gidi thich duge sy bi€n dong cla
lugng von dau tr vao tinh Tra Vinh. Theo
sO liéu ciia Cuc Piu t nude ngoii, tinh
dén thang 08/2016, tinh Tra Vinh da thu
hat duge 256,5 triéu USD (hon 5.643 ty
ddng) va véi con s6 du bdo clia nim 2016
qua k&t qui nghién citu nay, thi khi sat
thue (€.

KET LUAN VA MOT 80 GO Y
CHINH SACH

Qua viéc ting dung ARIMA dé du béo
ngudn von FDI tai tinh Trd Vinh dén nim
2020 cho thay, dong vén nay ¢6 xu hudng
ting, nhung khong nhiéu, Mat khdc, so
vdi cd nude, thi con s6 d6é vin con khiém
ton. D& ¢6 thé huy dong ngudn von ndy
nhiéu hon va bén vitng, Tinh cin thyc
hién mot s6 gidi phdp sau:

Thit nhdt, ting cudng doi thoai, diy
manh hoat dong hé trg, thido gd kho khin,

TAI LIEU THAM KHAO

BANG: KET QUA D BAO LUGNG VON PAU TU
VAO TINH TRA VINH

Bdn vi: Ty dong
Nam | Dubdo | Gid tri thip nhit | Gid trj cao nhit
2016 8.804,2 | 7.189.5 10.418.8
[ 2017 | 9.305.5 | 7.441,1 | 11.169.9
2018 9.806,9 | 7.722,5 11.891,4
2019 | 10.308,3 - 8.024.9 12.591.7
2020 10.809,7 8.3433 13.276,1
Nguon: Két qua tinh tif phan mem SPSS
HINH 5: KET QUA DU BAO QUA BIEU O

| |opof-Uop

vuéng mic cho nha diu w, doanh nghiép mot cich
nhanh chéng, kip thisi, dé thong qua d6 tiép tuc cdi thién
hinh dnh, tao mdi truding thu hit diu w.

Thit hai, chti ddng ndm bit nhu cau ti€p cdn cdc nha
ddu tu 16n, cong nghé cao it 4nh hudng dén moi truding
dé c6 chinh sdch tao diéu kién thuin Igi nhdt moi ve
diu tu, sin xudt, kinh doanh tai Tra Vinh.

Thit ba, ddy manh thyc hién cong khai minh bach
diy du kip thdi cdc wu ddi vé thu€, hai quan, dit dai,
von tin dung vu dii dau tu, ho trg dén bu gidi phong mat
bing...; rd sodt, xdy duyng bd sung cong khai cdc quy
dinh vé trinh ty, thii tuc, thdi gian, gidi quy€t tat ci cdc
cong viéc lién quan dén nha diu wr; xiy dung va thuc
hién t6t md hinh mot cita lién thdng tai cic s, nganh
va dia phudng.

Thit tue, chii trong dio tao ngudn nhén lyc chat lugng
cao, d6i mdi ciin bin cong tic dio tao nghé, phdi hgp
vdi nha diu i, doanh nghiép d€ dio tao ngudn nhin
lyc theo “don hang”, ddp ting diing nhu ciu thyc tién.0
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