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Tom tat

Tir khi Nha mdy Loc ddu Dung Qudt duoc da vao vdn hanh, nguén cung xing ddu tai Viét Nam duoc bo sung khodng 6,5 triéu tin/
ndm, ddp iing khodng 30% nhu cdu thi truéng trong nudc; con Igi Viét Nam van phdi nhdp khéu tir cdc nuée nhu Singapore, Han Quéc,
Trung Quéc... Tir cudi ndm 2014, thi truéng ddu thé ciing nhu cdc sén phdm xdng ddu bién déng manh, vi vdy viéc du bdo chinh xdc nhu
cdu xdng ddu sé la ca s¢ quan trong dé cdc don vi nhdp khdu, kinh doanh xdng ddu cé ké hoach phén phéi va du trit, ndng cao hiéu qud
sdn xudt kinh doanh va dam bdo su 6n dinh cia nén kinh té.

Nhom tdc gid dd xdy dung mé hinh héi quy da bién duoc udc lugng trén sé liéu chudi thai gian bdang phuang phdp binh phuong
nhé nhdt (OLS) d@é ddnh gid dnh huéng cia cdc yéu té dén nhu cdu xdng ddu cia thi trudng Viét Nam tir cdc dii liéu théng ké ciia Ngdn
hang Thé giai (WB), Quy tién té Quac té (IMF)... Két qud uéc lugng tir mé hinh dugc nghién ciru si dung dé du bdo nhu cdu xdng ddu

Viét Nam trong giai doan 2017 - 2025.

Tirkhéa: Du bdo, nhu cau xdng ddu, mé hinh kinh té lugng.
1. Co'sé ly thuyét

C6 nhiéu phuong phédp du bdo dang dugc phat
trién va st dung nhu phuang phap trung binh truat,
phuong phap san m(, phuong phap ARIMA... Dya trén
nén tang ly luan vé mé hinh va ca sé dit liéu thu dugc,
nhom tac giad sé két hop st dung phuang phéap phan
tich dinh tinh va dinh lugng dé tién hanh du bdo. Dua
trén co s& ly thuyét téng hop dugc, st dung phuong
phap OLS dé danh gia anh hudng cla cac yéu t6 kinh té
I&n nhu ciu xang dau Viét Nam giai doan 1985 - 2015.
Day la co s§ dé nghién clu du bao nhu cau thi trudng
giai doan 2017 - 2025 va diéu chinh két qua phu hop véi
nhu cau du béo.

Nhu cau xang dau bi anh hudng chiu yéu bai cac
yéu t6: quy mo nén kinh té€, dan sé va gia xang dau. Nén
kinh té c6 quy mo6 cang 16n thi lugng hang hoa va dich
vu san xuat cang nhiéu, do vay nhu cau vé st dung cac
nhién liéu dau vao noi chung va xang dau néi riéng sé
tang cao. Dan sé phan anh stc mua va tiéu thu hang
héa. Do nguén cung xang dau nhap khiu dang chiém
ty l& I6n nén gia phu thudc vao gia dau tho thé gidi va
ty gia héi dodi. Su bién dong trong ty gia héi doai anh
hudng dén hoat déng xuat nhap khiu va lién quan truc
tiép dén khdi lugng va gia thanh nhap khiu xang dau.
Ngoai ra, gia dau thé trén thi trudng thé gisi anh hudng
téi giad xang dau trong nudc, tac dong truc tiép [én nhu
cau xang dau.

2. Phuong phap va két qua du bao

2.1. Ditliéu

Dir liéu vé nhu cau xang dau trén thi trudng cling nhu
cac yéu to6 lién quan dugc xay dung dudi dang chudi thoi
gian (time-series), thu thap tir nguén sé liéu cia WB, IMF va
nhom tac gid tdng hop trong giai doan 1985 - 2015, cu thé:

- Bién s6 phu thudc la nhu cau vé xang dau cda thi
trudng Viét Nam dugc tinh toan dua trén nhu cau tiéu thu
cé4c san phadm xang dau qua tiing ndm, bao gém: xang cac
loai, dau diesel (DO), nhién liéu dét 16 (FO), dau hda, nhién
liéu tiéu thu nha may loc dau tinh bang don vi tan.

- GDP dugc strdung dé do ludng quy mé ctia nén kinh
té. Tang trudng GDP co y nghia quan trong trong viéc thiic
day san xudt hang héa, dich vu ctia mét quéc gia. Do do,
bién s6 nay dugc ky vong sé tac déng tich cuc téi nhu cau
xang dau trén thi trudng. Sé liéu vé GDP trung binh hang
nam cda Viét Nam dugc thu thap tU co s dir liéu cia WB.

- Dan s6 dugc dung dé udc lugng quy mo cla thi
trudng Viét Nam. Thi trudng cang I6n thi nhu cau tiéu dung
cang dugc thuc day, vi vay quy moé thi trudng dugc ky vong
sé tao anh hudng tich cuc 1én nhu cdu xang dau cua thi
truang. S6 liéu vé dan s6 clia Viét Nam dugc 1y tirthéng ké
hang nam ctia WB.

- Ty giad héi doai dugc khai thac dudi dang ty gid danh
nghia trung binh hang nam gida Viét Nam déng so véi USD

Ngay nhdn bai: 24/10/2016. Ngay phan bién ddnh gid va stia chifa: 25/10 - 26/12/2016. Ngay bai bdo duoc duyét dang: 5/7/2017.
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theo hinh thurc yét gia truc ti€p: sé don vi tién té Viét Nam Nhu cau xéng du Viét Nam
trén 1USD. S6 liéu vé ty gia hoi doai dugc thu thap tir WB. 20000

- Gia dau tho trén thé gidi c6 tac dong manh dén liggg
cung - cau. Gia dau thé gidi tang sé cé Igi cho hoat dong E 12000
xuat khdu dau thé cua Viét Nam nhung gay bat Igi cho %i 13888
hoat ddng nhap khau xang dau. Vi vay, bién sé vé gia dau = 6000
tho thé gisi dugc ky vong gdy anh hudng tiéu cuc 1én nhu gggg

cau tiéu thu xang dau cia Viét Nam. S6 liéu vé gia dau tho - oo
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> 10 nén c6 sy ton tai clia da cong tuyén. Hinh 1. Cdc yéu t6 dnh hudng dén nhu cdu xdng ddu ctia Viét Nam giai doan 1985 - 2015
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Bding 1. Gid tri nhdn tir phdng dai phuong sai VIF cda cdc bién doc Idp

Bién M6 ta VIF
gdp; 20,73
pop, Dan s6 43,55
ex, Ty giad héi doai 18,31
price, Gia dau tho thé gidi 4,92
VIF trung binh 21,88
Bding 2. Hé sG'tuong quan giiia cdc bién dc Idp
Bién gdp, ex, price,
gdp, 1
pop, 0,9566
ex, 0,8871 0,9643 1
price, 0,8805 0,8053 0,7133 1
Bding 3. Bdng gid tri VIF trong cdc truong hap ba bién
Bé bién gdp, Bé bién gdp, Bé bién ex,
Bién VIF Bién VIF Bién VIF
pop, 23,81 pop, 11,34 pop, 19,30
ex, 17,05 ex, 59 pop, 12,34
price, 3,40 price, 4,92 price, 4,77
Trung binh 14,75 Trung binh 7,15 Trung binh 12,14
Bdng 4. Bang kiém dinh cho mé hinh (1)
Kiém dinh Chi-square P-value
Breusch-Pagan test for heteroscedasticity 10,68 0,0011
White test for heteroscedasticity 9,89 0,3594
Breusch-Godfrey LM test for autocorrelation 11,96 0,0005
Durbin's alternative test for autocorrelation 16,33 0,0001

Hé s6 tuang quan gilia cac bién doc 1ap duoc thé hién
trong Bang 2. Nguyén nhan tén tai da cong tuyén la do
muic tuong quan cao cuia 2 cap bién GDP - dan s6 (0,9566)
va dan s0 - ty gia (0,9643). D& khac phuc cong tuyén co6
thé dung mét trong cac phuong phép: st dung sai phan,
b6 sung s6 liéu hodc bd bién. St dung sai phan sé lam
bién d6i mé hinh, do d6 gay khé khan cho viéc du béo sau
nay. Viéc b6 sung s6 liéu khéng kha thi do dt liéu da dugc
khai thac triét dé ti bao cao théng ké hang nam. Vi vay,
bd bét bién ra khoi mé hinh la phuong phép t6i uu dugc
Iya chon. Nhan thdy trong 3 bién s6 vé GDP, dan s6, ty gia
thi tuong quan trong cap bién GDP - ty gia la thap nhat
(0,8871) va it co kha nang gay da cdng tuyén néu cling c6
trong mé hinh. Nghién cru quyét dinh loai bo bién dan
s8 ra khoi mé hinh. K&t qué kiém dinh cho thay viéc bo
bién la hiéu qua khi mé hinh khéng con dau hiéu da cdng
tuyén (Bang 3).

K&t qua cuia cac kiém dinh chi ra mé hinh (1) ¢6 hién
tugng phuong sai sai s6 thay d&i (Bang 4). D& khic phuc,
nghién ctu st dung phuong phép logarit hda di liéu va
udc lugng lai theo mé hinh héi quy sau:
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log(demand )= a,+ a, x log (gdp) + a,x log(ex, )
+a,x log(price ) +u, (2)

K&t qua udc lugng dugc thé hién trong Bang 5. Cac
bién sé vé GDP va gia dau tho c6 y nghia théng ké &
mUic cao, ngoai ra bién sé vé ty gia héi dodi cling co y
nghia théng ké & muc xap xi 10%. Dau cla cac hé s6
déu phan anh duang ky vong khi xay dung mé hinh.
Theo d6, GDP thé hién tac dong tich cuc l1én nhu cau
xang dau. Cu 1% tang trudng GDP sé lam cau xang dau
trén thj trudng tang trung binh 1,42%. Ngugc lai, su gia
tang trong ty gia héi doai va gia dau tho thé gisi gép
phan lam gidm nhu cau vé xang dau cua Viét Nam. Khi
ty gid va gia dau thé giGi tang thém 1% sé lam cau xang
dau trén thi trudng gidm tuong Ung trung binh 0,018%
va 0,132%.

Két qua kiém dinh cho thdy mé hinh (2) khéng méc
cac khuyét tat vé da cdng tuyén, phuong sai sai s6 thay
déi va tu tuong quan (Bang 6). Hé s6 R? hiéu chinh & muc
rat cao (98,36%) cho thdy mé hinh cé d6 phu hgp tét dé
du bao cho giai doan tiép theo. Két qua chay mé hinh (2)
du bdo nhu cau xang dau nam 2016 dat 17.427 nghin tan,
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Bdng 5. Két qud udc lugng mé hinh

Bién phu thuéc: demand,

Bién doc lap Hé sé
gdp, 1,265%**
ex, 0,0063
price, -0,0934***
constant 4,4215%**
R? 0,9836
Adjusted R? 0,9818

**%: théng ké & murc 1%

Bdng 6. Bdng kiém dinh cho mé hinh (2)

Kiém dinh
Breusch-Pagan test for heteroscedasticity
White test for heteroscedasticity
Breusch-Godfrey LM test for autocorrelation
Durbin's alternative test for autocorrelation

Théng ké t P-value

15,19 0,000

0,47 0,644

-1,64 0,112

39,64 0,000

Chi-square P-value
4,42 0,0356
21,82 0,6826
11,06 0,0009
14,42 0,0001

Bding 7. Két qud du bdo ty gid héi dodi giai doan 2017 - 2025 bdng phuong phdp san mi Holt-Winter

Ty gia (VND/USD)
22.599,8
23.050,2
23.500,6
23.951,0
24.401,4
24.851,8
25.302,3
25.752,7
26.203,1

Bding 8. Dur bdo nhu cdu thi truong xdng ddu Viét Nam giai doan 2017 - 2025

Nam

2017

2018

2019

2020

2021

2022

2023

2024

2025
Nam Nhu cau du bao (nghin tan)
2017 19.315
2018 19.686
2019 20.120
2020 20.568
2021 21.106
2022 21.765
2023 22.550
2024 23.386
2025 24.296

chénh léch 8,2% so véi nhu cau xang dau cua Viét Nam
thuc té (18.850 nghin tan).

Chénh léch gilra cau du doan va cau thuc té khong
vuot qua sai s6 cho phép (10%). Do d6, mé hinh (2) dugc
chap nhan dé du bao nhu cau xang dau cda thi trudng Viét
Nam trong giai doan 2017 - 2025.

2.4. Du bdo nhu cdu xdng ddu Viét Nam giai doan 2017
-2025

Ap dung mé hinh (2) dé tién hanh du bao nhu cau
xang dau cua thi trudng cho giai doan 2017 - 2025. Su

Tang truéng du bao (%)
1,8
1,9
2,2
2,2
2,6
3,1
3,6
3,7
3,9

dung cac hé s6 uéc lugng ctia mé hinh (2) cho 3 chubi s6
lieu dau vao, gbm GDP, ty gia héi doai va gia dau thé thé
gidi giai doan 2017 - 2025 dé du bao chuéi gia tri nay.

Nhom tac gia sirdung s6 liéu du bao GDP, gia dau thé
thé& gidi cia Wood Mackenzie giai doan 2017 - 2025. Chudi
du bao vé ty gia sé dugc udc luong bang phuong phéap san
mu Holt-Winter (Bang 7). S6 liéu vé ty gia hoi doai dugc lay
tU co s6 dir liéu ctia World Bank giai doan 1985 - 2014,

Trén co s& dir liéu nay, nhom tac gid s dung moé hinh
(2) d€ du bao nhu cau xang dau cla thi trudng Viét Nam
giai doan 2017 - 2025 (Bang 8).
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Két ludn

Bai bao da xac dinh anh hudng cla cac yéu t6 kinh té
[én nhu ciu xdng dau Viét Nam, dong thai du bao nhu cau
xang dau cua thi trudng trong giai doan 2017 - 2025. Két
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Forecasting Vietnamese market’s petroleum products demand
during 2017 - 2025 using econometric model
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Summary

Since the commencement of its operation, Dung Quat refinery has been producing approximately 6.5 million tons of petroleum prod-
ucts per year and meeting around 30% of domestic demand. The shortfall is compensated with imports from countries such as Singapore,
South Korea, and China. However, since late 2014, the crude oil and petroleum product markets have been volatile, thus accurate forecast
of demand will be an important reference for oil and petroleum product importers in designing distribution and stockpiling plans to
improve production and business efficiency and contribute to ensuring the stability of the economy.

The authors have developed a multivariate regression model based on time series data using ordinary least squares (OLS) method
to evaluate the influence of different factors on the Vietnamese market’s petroleum products demand on the basis of the statistics of
the World Bank and the International Monetary Fund. Estimates from the research model will be used to forecast demands for Vietnam
during the 2016 - 2025 period.

Key words: Forecasting, petroleum products demand, econometric model.
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