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TOM TAT 
Tinh hinh biEin dQng kinh tl!i ella thj tnr&ng n(li dja ngily ding dien bil!in ph!Ic ~p. Bil!in d(mg gi<'t n6ng san 
luOn Ia v~ M dUQ'C quan tam ella nguOi s:ln xu~t. nhi~u nha kinh ti.f cfing nhu nhfrng nha ho<:~-ch djnh chinh 
s<ich. Nh~ thlrc dlti;1C tAm quan trong cU.a d!! biw gii, nghiCn cUu nay si'r dl).ng phtrong ph<'tp Box-jenkins 
(1970) de l~p m6 hinh dl,l' bao. M1,1c ueu ella nghien ctru. ta dl! bao gi<l him t6m sU t::.J.i c6ng tr:;ti trong ng~n 
h<:~-n dw;rc u&c lu911g tU m6 hinh ARIMA Nghien ct!u si'r dt,mg chuOi sO li¢u thOi gian ti:r thang 1/2013 dl!in 
thang 12/2016 &vU.ng DBSCL Kift qu:i nghien cUu kh.ing djnh m6 hinh ARIMA (1, 0, O) phil h9P va da gii'li 
thich dltQ'C SIJ bil!in dQng ella chuOi s6 li(!u gi3 ban t6m sll t;J.i c6ng tr<;~i t!;li vting DBSCL. HOng th&i, m6 hlnh 
dt.r bao rUt d<i.ng tin c~y, gi<i trj thi,I'C ella 1 tlu'mg trong nam 2017 niim trong khoing tin c?y 95% va g~n bti.ng 
v&i gi<i tri di! b<io v&i dif!m sai s6 di! b<io nhO (1,58%). Cac ket quii. tir nghil:n cUu niy duqc hy vong se giUp 
n6ng dan nu6i 16m them nhung hii!u biEt vi!: dt.r b<io gi<l. dt.rn tren Sl! bien dQng gi<i tir thi truOng, tir d6, giUp 
ngrr6i nu6i tOm nang cao kha nang l?p ke ho<~.ch sin xu&t kinh doanh. Hon nfra, nghien ct'ru. cling ph~n mlo 
cung dp th6ng tin thiet thiJC cho de nh<'t dAu tu cilng nhu cac nhit litm chinh sitch trong vi~c tim kiem 
nhl1ng giiii phap thich hqp di! quii.n lY chinh s<ich. 
Tlr khoa: M6 hinh ARIMA, d1,1 bao, t6m sti. 

1, D~T VArHii' 

Dong bang song Ctiu Long (llBSCL) co lqi th~ 
trong vi~c nuOi, ch~ bitfn va xuilt khiu thlly siin. 
Trong dO, tOm sU Ia mQt trong nhting siin phim xuilt 
kbau chU lt,re ella vU.ng. Trong xu the toan dtu hOa 
vi~c dt! bao thi tn.rCmg, d~c bi~t Ia gi;i ci h'i. dt quan 
tn;mg va cO Y nghia dt !On d6i v(ri c;ic thanh phan 
kinh t~ trong vi~c ho;;tch dinh va di~u chinh cic 
chien Iuqc phat tnen siin xuflt va kinh doanh. Trong 
siin xuilt tOm dlJ bao gi;i ban t;Li c6ng tri.li Ia thOng tin 
rilt quan tr(;mg dOi v(ri ngtrOi nuOi tOm sti, hQift ngu(ri 
Iu6n ph<li dOi m;;it v&i nhOng nli ro v~ gi;i ca, dm tht 
tn.rCmg, thOi ti€t (B¢ N6ng nghi~p va PTNT, 2015) va 
13 tac nhfm de t6n thuong nhflt (yo Tht Thanh L¢c, 
2014). Trong mUa V\1 nuOi trOng m6i quan tam 16n 
nhilt ella ho Iu6n Iii gill bim t6m ngay sau khi thu 
hoi_lch (gi;i ti_li c6ng ti"i_ii). 

Nghien clru nay dt! bio gii bin t6m sti ti_li c6ng 
tr;;ti (P J trong ngiln h;;tn bAng m6 hinh dv bao chuOi 
thOi gian (ARIMA), trong dO, gi;i tri dl,t" bao se phQ. 
thu¢c vao gii t:ti qua khtr va t6ng trong s6 cic nhieu 
ngiiu nhien hi~n hB.nh cO d¢ tre. Mvc dich ella 
nghien clru nMm c-ung c3p thOng tin cho ngu(ri san 
xuilt nang cao kh<l nang l~p k~ hoi_lch san xuat kinh 
doanh, cilng nhu cic nha di~u hiinh, nha hoi_ich djnh 
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chinh sitch, qu<ln IY san xui:lt va nha d3u tu trong tien 
trinh quy~t djnh phuong an san xmlt kinh doanh. 

2. SO IJ!U VA PIIIONG PIIAP IVGHtN COil 
2.1. 56 lieu nghi~n ctiu 

Nghien ctru si'r dvng chuOi sO li~u gii g6m 48 
quan sat tir th<ing 1 mlm 2013 den th<ing 12 nam 2016 
~i hai tinh ca Mau va Bi_ic Lieu tir nguOn 
AgroMonitor. ChuOi sO li~u phan tich 13 gii ban t6m 
sU ti_li c6ng tri_li binh quful v&i. cO' tOm 30 con/kg. 

2.2. Plurong phap nghi~n ctiu 

ARIMA (Autoregressive Integrated Moving 
Average - 13 m6 hinh dt,r bio v&i sO lieu chuOi thOi 
gian duqc sfr d1,1ng ph6 bi~n tir khi duqc nhOm t:ac giil. 
Box vii Jenkins (1970) ph<i.t tnen phuong ph<ip Iu~n 
cOn duqc goi Iii phuong phip Box~Jenkins. Trong m6 
hinh niiy S\l' v~n dQng ella bi~n sO nghi~n cUu (vJ 
duqc xem nhu ph1,1 thu¢c viio die gi;i bi qui kht'r ella 
chinh nO (tv hOi quy - Autoregressive) va vao cac 
phiin nhieu qui khtr trong m6 hinh h6i quy (trung 
binh di dQng- Moving Average). Cv the Iii: 

(1) 
' ' 

Y, = fPi1 + L'AY,_, +ul + Lejul-j 
Trong d6, .V:1k gi;i trj ella bi€"ri s6 dn dl,t" bao i'J Icy 

~ Yt., Ia cic dQ tre i ci'la Yt> Ut va Uu Um 1uqt Ia ph&n 
nhieu td.ng i:J Icy tva cac dO tre ella nO; rp,. va ¢;· Ia cite 
tham s6 cin u&c luqng. Cac tham s6 nay cO the duqc 
u&c luqng bAng phUO'Ilg phip thich hqp cl,t"c di_li 
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(M.aximum likelihood estimation - MLE) (Box etal, 
1970). 

Be m6 hinh (1) c6 gift tri trong dt,r bao, Yi phfu 
c6 tinh dirng (stationary). Do vi)_y, bu&c d<lu tii~n 
trong phuong phap Box-Jenkins la X<ic djnh tinh 

dUng va tinh mlla V\,1 (seasonality) ella chuOi Yt Neu 
chuOi kh6ng c6 tinh dlrng, vi~c Jay sai phan b$c d de 
bil::n d6i th<lnh chuOi tich hQP (Integration) dU'Q'C 
tht,rc bien. Neu chuOi c6 tinh mlla Vl,l, de dQ tre mlla 
VQ dtrQ'C bao g6m vio m6 hinh. MQt khi da ~o duqc 
chu8i dlmg, bu&c tlep theo li xac dinh b$c p v:'t q 
thich hgp d1Ja vao gi<in d6 tt,r tuong quan. Viec x<k 
djnh bi).c p va q cUng gillp xac djnh c:k tham sO dn 
u&c lw:;mg trong m6 hinh (1). 

Tinh mila V\1 ella chu&i s6 Ii¢u thOi gian hl tinh 
chu kY ella chuOi tren ca s& nam ijch. Tinh mlla V\,1 

dUQ'C nh$n biet dva vao d6 thi SAC=f(t). D~u hieu ella 

tinh mlla V\1 duqc xac dinh neu clr sau i thOi do<;m thi 
SAC l:P c6 gi<i bi cao (nghia Ia d6 thj SAC cO dinh 
cao) - chuOi thOi gian cO t6n t;ti tinh mila VlJ. se kh6ng 
c6 tinh dtmg. Tinh mila Vl.l duqc khfr Mng each My 

sai phiin thlr i v&i chuOi y 1 cO tinh mlla VlJ. v&i chu kY i 
thOi. do<;m thi r 1= Yt - y i-, duqc slr dt,mg de kh<lo sat 
thay cho chuOi J'i. 

3. TiiNG QUAN CAc NGHiiN CliU lHIJC NGHiiM 

Ngay c<'mg nhi~u nghien clru thvc nghi~m v~ dv 
b<'to duqc tien h3.nh nhieu ncri tren the gi&i. Paul et. 
al. (2009) slr dt,mg m6 hinh ARIMA v&i phu011g phap 

Box-Jenkins (1970) duoc Paul va Das (2010) slr 

dt,mg de xay dtmg m6 hinh va dv b<io siin hrQ'Ilg ca. 
nQi dia & An DQ. C<ic tac gi.i da kh&ng djnh m6 hinh 
ARIMA cO ket qua dl! bao phll hqp nh3t. D6ng thOi, 
phuong ph<ip nay dtrQC Alnaa va Ahiakpor (2011) si'r 
dt.mg de xay dvng mo hinh va dl! bao tY 1~ I~m phat & 
Ghana. Trong khi dO VO Van Till (2012) slr d1,lllg c<ic 
m6 hinh kh<ic nhau ella h6i quy va chuOi thOi gian 

ARIMA de dl! bc'to s.in lm;mg hia ella Vi~t Nam dua 
tren s6 Mu chuOi thOi gian. TUO'Ilg tv, Le Van Gia 
Nho (2016) cilng sfr d~ng mo hinh ARIMA (1, 0, O) 
cO ket hqp ham xu the theo thOi. gian de dl! bao gift 
h6 tieu xu&t kh3u ella Vi~t Nam theo thftng. 

Phu011g ph<ip Box-Jenkins cO tinh lmg dt,mg cao 
va hi~u qua v&i m6 hinh ARIMA trong llnh VIJC dl,f 
bao ng3.n h~n. Trong nghien clffi nay tac giil. slr d1Jng 
phUO'Ilg phftp Box - Jenkins de thiet l<}p m6 hinh 

ARIMA dl.f bao gi<i ban t6m sll b;l.i cCing tr~i vllng 
DBSCL. 

4. MD HiNH D~ BJ\D Glli 

4.1. Chulli gill ban tlim su 1<ti c6ng ~qua thOi 
gian 
ChuOi s6 Mu theo thOi. gian ella gift b<'m tOm sti t;ti 
cOng tr~i duoc d~t ten Ia P tw Hinh 1 m6 til. SlJ bien 
dQng ella gi<i t;ti c6ng tr~i ella t6m sll tir thftng 1/2013 

den th<ing 12/2016. Nhin chung. chuOi s6 li~u gi8. c6 
tinh xu the tang theo thOi. gian. Gift trung binh vao 

thang 1/2013 vao khoimg 183.000 VND/kg va tang 
dfut den 205.000 VND/kg vao thftng 12/2016. Trong 
giai do~n khilo sat, c6 nhfmg khm'mg thOi. gian gift 
gi<lm sau nhu th<ing 5/2013 vi th3.ng 9/2015. Trong 
nam gi<i th&p nh&t vao thc'mg 5 va giil cao nh3t thing 

2 va thing 3. Dieu d6 cho th&y, SlJ" bien dQng gi<i t;:ti 

cOng tr;:ti c6 bieu hi~n tinh mlla V1J ro rang. 
PTA 
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Hinh 1. Gia ban tlim su 1<ti c6ng ~qua thOi gian 

Ngu6n: Klt qua phfm dch st/ li¢u tir Eview 8 

4.2. XAy dqng mO hinh d1,r bao 

4.2.1. Kilm djnh tinh dimg va f{JO chu6i dimg 
Bang 1. Ki~m djnh nghiem dan vi chuili s6lieu gia 

ban tOm sU tai c6ng trai 

cac chu&i s6 Mu Kh6ngxu the 

Gi8. t;ti cOng tr~i (Pta) 1,924 
Gift t;li cOng tr<;1i duqc lay -5.378*** 

sai phan b<}c 1 (DPta) 
~ .. ' . .. Nguon: Tong hi)'JJ ket qua kiem d.mh 

Ghi chU: a l:i gia tri lieu clmin 10%. 5%, va 1%, *. 
H *** lfin llf(Jf tuvng tfng v6i mdr f nghia tho'ng ke 
10%,5%1%. 

Do chuOi gi<i t;ti cOng ~i cO the vira mang tinh 
xu the vUa mang tinh mlla v1,1 nen ket qua kiem djnh 
tinh dim.g bang kiem dinh Dickey-Fuller da cho th&y 

chuOi kh6ng dUng v&i th6ng ke t = -1,924, c6 gift trj 

tuy¢t d6i nhO hOTI gi3. lii t"t6i h;;m ( -r= -2,925 & mtrc y 
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nghia 5%). D~ 4to ra chuOi dUng, chuOi giil t,J.i c6ng 
tr3i drn;rc My sai pharr b~c 1 (DPJ. Bing 1 cho th<ly 
giil qti cOng tr~i thl!C S\f c6 tinh dirng. Ket quit kiem 
dinh Dickey-Fuller da cho th;ly chuOi dimg v&i th6ng 
ke t= -5,378, c6 gi<i bi tuy~t d6i l&n hem gi<i tJi rb'ri 
h;;m ( T-= -2,927 a mlic y nghia 5%) 

Bu&c tiep theo trong phuong ph<ip Box-Jenkins 

1a di!a vao cac giin dO ella h~ sO t1! tuong quan (ACF) 

va tv tuong quan rieng (PACF) t;ti hinh 2 de xac dtnh 

C<iC dQ tr~ p Vil Q ella St,r t1,r h6i QUY v3 trung binh di 

dOng trong m6 hinh ARIMA 

Ti! tuong quan 
(AC) 

Tv tuong quan rieng 
phan (PAC) 

H~ sO AC H~ S6 (PAC) Q-ThOng ke Xilc su8t 

I .I I. I I. I 
I .I I. I I. I 

1 0,226 0,226 2,5589 0,110 

~~~2~-0~,1~4~4-+--~-0~,2~06~~~3.~62~5~2~~0~,1~63~ 

I ' I 
I ~ I I. I 
I ~ I 

I ~ I I. I 
I • I I. 
I I I 

: ~ : 

: ~ : I. I 
:f 

: I : 
I • I 

I • I 

I J I I. I I. I I .I I .I 
I J I I. I 
I ~ I I .I 
I ~ I I. I I. I 
I • I 

3 -0,216 -0,143 6,0616 0,109 
4 0,000 0,069 6,0616 0,195 

' 0,005 -0,076 60627 0,300 
E -0,112 -0,137 6,7699 0,343 

-0,100 -O,Q38 7,3461 0,394 

' 0,035 0,026 7,4200 0,492 
£ -0,128 -0,246 8,4091 0,493 

1 -0,152 -0,100 9,8514 0,454 
11 0,211 0,299 12,706 0,313 

1 0,240 -0,008 16,510 0,169 
1 0,028 -0,090 16,563 0,220 

-1 -0,227 -0,077 20,147 0,126 
1 -0,071 0,043 20,509 0,153 
1 0,137 0,024 21,913 0,146 
1 -0,046 -0,166 22,072 0,182 

1 -0,164 -0,024 24,221 0,148 
1 -0,123 -0,123 25,461 0,146 
2 -0,078 -0,169 25,980 0,166 

Hinh 2. Gian d6 b,r tuung quan C1ia chuoi sai phan giB ban tom su 

4.2.2. Xay dl/llg m6 hinh ARIMA 

Tru&c tien c.in tim tat ca cac m6 hinh ARIMA de 

ch;;ty thtrva c~n xac djnh p, d va q. 

Chu6i dU li~u dlmg & chuOi sai phan b~c 1; do 

du li~u c6 tinh mila Vl,l, ta x<i.c djnh d = 0 v6i thOi 

do;;tn i= 12 de khtr tinh mila VJ,l. 

Dva v<lo giiln d6 tv tuong quan ta thay ACF =0 

ngay sau dQ tre 1; do d6 gift bi q km nhat Ia 1. V~y 

hl.c nay MA (Moving Average-tt-ung binh di d(>ng) 

nh~ gi3 trj 0, 1. 

Tuong tv qua gifm dO tv tuong quan ta thay 

PAC =0 ngay sau dQ tre 1; do d6 gi3 trj p l6n nhat Ia 

1. V~y hie n3_y AR (Autoregressive - tv h6i quy) 

nh~m gift trt 0, 1. 

Tir day c6 3 m6 hinh ARIMA (1, 0, 1), (1, 0 ,0), 

va (0, 0, 1) v6i thOi do;;tn I "' 12 de khU tinh mila Vl,l; 

dn ph<li ch;;ty thtr d~ tim ra mo hinh dv btw tOt nhflt 

theo tieu chuM Iva chon kiem djnh Akaike Info 

Criterion (AIC), Kiem djnh Schwarz (SIC) va Kiem 

djnh Hannan - Quinn (HQ) C<ic gi<i bi kiem dinh 

cimg nhO ket qua danh gi3 c<lng tOt trong dO, sO cac 

tieu chuall l1,ta chon thi tieu chuin SIC la khAt khe 

nhflt. Bang 2 m6 hinh ARIMA (1, 0, 0) c6 dtc chi tieu 

AIC, HQ SIC I.a nh6 nh<'it va thOng ke Durbin-Watson 

g.in Mng 2. Ket qua cho thay day Ia m6 hinh phil hQP 

nhflt v6i bQ dtr li~u nghien clru. 
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Ban• 2. Tdrur hoo k~t ami 3 mO hinh dl/ bao ARIMA 
Mo hinhARIMA 

cacchi tieu (1. 0, 0) (0, 0, 1) (!, 0, 1) 

A!C 21,400 22,563 21,453 

SIC 21,534 22,695 21,631 

HQ 21,447 22,689 21,514 
Th6ngke 2,103 1,347 1,964 
Durbin-Watson 

Nguo'n: Tdng h9P ket quii lt'6r: lu(Jllg 
Bang 3 the hi~n ket qua h6i quy ella mo hinh 

ARIMA (1, 0, 0) da chon cftc h~ s6 u&c lm;mg d~u 
d~t mtlc y nghra thOng ke 5% va R2 =0,915. De 
kiem chtmg sv phtl hgp ella m6 hinh ARIMA (1, 

0, O) tic gi<l th\l'C hi~n them kiem dinh Dickey­
Fuller da cho th&y sai s6 ella m6 hinh ARIMA (1, 
0, 0) la chuOi dUng duqc goi Ia sai s6 nhieu triing 
v&i thOng ke t = -5,544, c6 gi<'t tri tuy~t d6i IOn bon 
gift tri r t6i h<;tn ( t= -2,948 (y mtlc Y nghia 5%). Vi 
v~y, c6 the ket lu~n m6 hinh (1, 0, 0) thich hgp 
cho vi~c dv b<io. 

Barur 3. K.!t aua mO hinh ARIMA {1, 0 Ol 

Bi~n s6 H~s6 Th6n•kH 
AR(1) 0,988*** 3,102 

SAR(2) 0,240** ·1,772 
SMA(12) -0,912*** 19,177 

R' 0,915 

ThOng ke Durbin-Watson 2,103 

Ghi chd: "; *"; *** Mn lm;t tzrong ting v6i mtir: f 
nghia thong ke 10%, 5%, 1% 

NguO'n: Tdng h9P ket quii utk lllo/}g 
4.3. D11 bao ngmli mAu 

Bang 4. K~t qua d11 ban gia tOm su I<U c6ng 1r(U tir 
tM.nu1/2017 Mn 5/2017 

Dl! bao kho<'mg P 1a 

Th!mg 
DtJbaO (khoiing tin c$y 95%) 

di€m Pta Gi<i tri Gi3 trj 
nhO nh&t l6n nh&t 

1/2017 208.246,2 173.196,4 243.296,1 

2/2017 218.507,8 165.980,9 271.034,7 

3/2017 219.156,1 155.647,2 282.665,0 

4/2017 214.985,9 141.805,6 288.166,2 

5/2017 210.028,0 129.107,7 290.948,3 

Ngu6'n: T6flg h(JJJ ke't qua u0t: Jurmg 

Dl! bclo ngoii m3u tlr m6 hinh ARIMA (1, 0, 0) 
v6i thOi do;:tn j, 12 d€ khlr tinh mUa V\1 duqc str d~ng 

d€ dv bao cac gi<i tli tuang lai. Tir du lieu gi<i t6m sti 

t;:ti c6ng tr;:ti tir th3ng 1/2013 d{fn th3ng 12/2016 dt,r 
bao duqc gi<i tOm sti t;:ti c6ng tr;:ti cho tht'mg 1/2017. 

Sau d6, dUng gi<i bi dt,r bao gi<i tOm sti t;:ti c6ng tn;li & 
th<ing 1/2017 va nOi v6i ngu6n du lieu tir th<ing 
1/2013 den th<ing 12/2016 va xem day Ia dfr lieu gi<i 

thi!C t{f dl! b3o cho gi3 tOm sti t;:ti c6ng tr;:ti thB.ng 
2/2017 va ti{fp we dl! bao cho gi<i t6m sti t;u c6ng tr<:ti 

th<ing 3/2017. Tuang tt,r, dl! b<io gi3 tOm sti t:q.i c6ng 
tr;:ti th<ing 4 va 5. Ket qua d!J b<io chi ti{ft dU'Q'C tOng 
hQP trong b<'mg 4. 

Tlr ke't qui dt,r bao ngo<li m3u ella m6 hinh ta 
th&y gi<i ban tOm sti t(;li c6ng tr;:ti ill 1/2017 de'n th<ing 

5/2017 dao d<)ng tir 208.246,2 VND/kg den 219.156,1 
VND/kg Iuong ling thang 1/2017 vit 5/2017lit cite 
th<ing c6 mlrc gi<i th&p nh&t va th<ing 3/2017 hl th<ing 

c6 mlrc gi<i t:q.i ding tr;:ti cao nh&t. Hinh 3 cho th&y gi<i 

d11 bao gin b<lng v6i gi<i t1i thvc k€ ca khi sO lieu gi<i 
trong qua khtf g~p nhi~u ell sOc. 

320,000~----------------., 

280,000 

240,000 

200,000 

160,000 

120.000 -1-cc~,...,.,.,."T'"r"T"'CC"'"T~ .. c• -rccr;n-c, ·"'T""r""C 
II Ill IV I II Ill IV I II Ill IV II Ill IV I II 

2013 2014 ~15 ~16 2017 

!~PTA ~PTA DBI 

Hinh 3. D6 thi gill thl/C ~ va d11 bao rua tOm su 1;1i 
c6ng tr<U theo tMng 

Sau khi c6 ke't qua dl! bao, so s<inh v6i gi<i ban 

t6m sti thvc te vito th<ing 1/201713 205.000 VND/kg. 
Gia trj nay nfun trong khoang tin c$y 95% va g~n 
Mng v6i gi3 trj_ dl! bao di€m. Sai sO dl! bao 13 1,58%, 
ClJ th€ dt!'Q'C tinh toan nhu sau: 

(y, ~ y,) X lOO ~ 208.246,2-205.000 ~ 1•58% 

Y 205.000 
' 
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5. Kfi LU#N 

Ket qua nghien elm tir vi¢c ph<in tich thOng ke va 

phU'Ollg philp Box-Jenkins (1970) de l$p mO hinh va 

3. B(i Nong nghi\>p va PTNT (2015). Quy hoiJch 

phat men nu6i trdng tlnly san vUng dOng bting sOng 
CUu Long dell mlm 2024 djnh hm5ng de'n nam 2030. 

dv b:io gi<'t tOm sti 41-i cOng trlP ella vUng £>BSCL theo Vi~m Kinh te va Quy ho:;tch thtly si'm (2015). 

s6 Mu chuOi th&i gian tir th<ing 1 mlm 2013 den 4. Brockwell, P. ]. & Davis, R. A 
th3ng 12 nam 2016 cho thcly chuOi s61i¢u giil tOm sti 

qti c6ng tr(:li c6 bU~u hi¢n tinh mlla V\l· Vi v$y, trong 

nghien ctru da si':r dt,mg m6 hinh ARIMA (1, 0, 0) v&i 

thOi do:;tn i= 12 de khlr tinh mlla V\1· Ket qua dt,r bao 

cho thcly d6 tht ella m6 hinh dv bao PTA_DB him sat 

v&i dO th! chuOi s6 li¢u g6c PTA Bii!u nay cht.'mg tO 

m6 hinh dv bio m6 hinh ARIMA (1, 0, 0) v&i thOi 

do;;m i= 12 de khtr tinh mtla V\l da gii'ti thich dll'(YC S\l' 

bien di)ng ella chuOi s6 M~u gi<i tOm stl 4\i c6ng tr;:ti 

t:;ti vUng DBSCL. D6ng thOi, gi<'l trl dv bio gfln bing 

v&i gi3 tii tht,re tff (sai s6 dv bio nhO 1,58%) va d\1' bio 

kholing (khoing tin c~y 95%) ding chUa gi<l tri tht,re. 

Di~u nay khilng dfnh m6 hinh dv b<lo ding tin c~y. 

Do v~y. m6 hinh c6 the dt!Q'C dUng de dv b<io gi<i cho 

c<ic kY tiffp theo khi dU li~u dm;rc c~p nh~t Ket qua 

nghien clru cling cung cap thOng tin tham khiio cho 

de nha d3.u tu cfing nhu de nha lam chinh sckh 

trong vi~c tim kiffm nhfrng giiii phip thich hqp de 

phat men ngilnh himg t6m st.i.. 

Trong tht,re te, gi<l t6m sU t;:ti c6ng tr;:ti cOn chtu 

nhi~u nli ro khac chua xem xet trong m6 hinh 

ARIMA Do dO, day chua phai 1a phuong phap dv b<io 

t6i tru. Chinh vi v~y. dn c~p nh~t du Mu thubng 

xuyen de kiem chtmg m6 hinh va cO the di~u chinh 

m6 hinh nay khi nghien cUu xem xet sv tic dQng qua 

l;:ti 18.n nhau & mQt dQ tr~ nhclt dinh ella chuOi gi<i him 

t6m sU theo thing. 
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KHOA HoC CONG NGH. 

MODEUNG AND FORECASTING TilE FARM-GATE PRICE OFTIGERSHRIMP IN TilE 
MEKONG DELTA 

Le Nhi Bao Ngoc, Le Quang Thong, Thai Aoh Hoa 

Summary 
The domestic economic upheaval has become more and more complications. Price fluctuation of 
agricultural commodities is always an issue of concern for producers, economists, and policy-makers. Being 
aware of the importance of forecasting price, this paper uses the Box-Jenkins method (1970) to forecasting 
model. The aim of this reserch is forecasting £ann-gate price of tiger shrimp in short-run in the Mekong 
delta based on Autoregressive Integrated Moving Average Model (ARIMA). Time series data price of tiger 
shrimp from JanuaJY of 2013 to December of 2016 used for the forecasl The study results confinn that the 
ARlMA (1, 0, 0) model is most suitable to explain the fluctuation of black tiger shrimp prices for the above­
mentioned period. Moreover, the forecasting price from the model is rather reliable with minimal forecast 
error. The forecasting price value of tiger shrimp in January 2017 is close to the real price one within the 
95% confidence interval with a forecast error of 1.58%. The findings are expecled to equip shrimp fanners 
with knowledge on price signals from markets to help them in production planning. Despite, this research 
also partly provide practical information for investors as well as for the policy- makers in finding appropriate 
solutions manages public policy. 
Keywords: AR!lv!A model, forecasting, tiger shrimp. 
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PHULUC 

STT Tiui.ng 
Gift tOm sU lo;;ti 30 
con/kg t;li DBSCL 

1 2013m1 182.000 

2 2013m2 192.500 

3 2013m3 216.375 

4 2013m4 220.438 

5 2013m5 189.167 

6 2013m6 167.813 

7 2013m7 171.556 

8 2013m8 180.857 

9 2013m9 193.750 

10 2013m10 209.588 

11 2013mll 229.281 

12 2013m12 252.813 

13 2014m1 250.209 

14 2014m2 256.417 

15 2014m3 314.712 

16 2014m4 297.616 

17 2014m5 267.909 

18 2014m6 220.809 

19 2014m7 224.637 

20 2014m8 233.005 

21 2014m9 231.657 

22 2014m10 219.215 

23 2014mll 224.916 

24 2014m12 215.556 

25 2015m1 220.834 

26 2015m2 220.000 

27 2015m3 210.057 

2R 201."im4 20R.945 

29 2015m5 168.250 

30 2015m6 174.342 

31 2015m7 185.769 

32 2015m8 186.439 

33 2015m9 172.500 

34 2015m10 158.750 

35 2015mll 159.250 

36 2015m12 175.500 

37 2016m1 184.875 

38 2016m2 194.375 

39 2016m3 215.084 

40 2016m4 220.000 

41 2016m5 197.500 

42 2016m6 191.693 

43 2016m7 175.471 

44 2016m8 177.625 

45 2016m9 183.750 

46 2016m10 203.785 

47 2016mll 205.000 

48 2016m12 205.000 

49 2017m1 205.000 
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