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Tom tat

Chi tiéu ciia chinh phii cho gido duc da thu hit nhiéu sy chii y vi né déng mét vai tro quan
trong trong phat trién kinh té. Céu héi ddt ra la chi tiéu cia chinh phd cho gido duc Ziéu
c6 tdc dong nhu thé ndo dén luc lu'ong lao dong, 1y 1é that nghzep va tong thu nhdp quéc
ddn. Nghién ciru nay nham cung cdp cac uo‘c tinh dang tin cdy vé moi quan hé gma chi tiéu
chinh phii cho gido duc va tong thu nhdp quéc dan, tong hec heong lao dong va that nghiép
VoI bc%ng chung thuc nghiém ¢ Viét Nam giai doan 1996 — 2022. Dir liéu dwoc Zcfy tir 56 liéu
thong ké chinh thirc ciia Tong cuc Thong ké Viét Nam. Nghién ciru si dung mé hinh VAR va
mé hinh nhdn qua Granger dé xdc dinh méi quan hé giita chi tiéu cho gido duc cia chinh
phii, tong thu nhdp quéc dan, tong lwc heong lao dong va lwong that nghiép.

Tw khoéa: Gido duc, téng thu nhap quéc dan, chi tiéu chinh phu, lyc lugng lao dong, that
nghiép.

Ma JEL: H52, A13, E61, 125

The relationship between government spending on education, gross national income,
and unemployment in Vietnam

Abstract

Government spending on education has attracted much attention because it is essential to
economic development. The question is what impact government spending on education
will have on the labor force, unemployment rate, and gross national income. This study
aims to provide reliable estimates of the relationship between government spending on
education and gross national income, total labor force, and unemployment with empirical
evidence in Vietnam from 1996 — 2022. The data is taken from the official statistics of the
General Statistics Office of Vietnam. The study uses VAR and Granger causality models
to determine the relationship between government spending on education, gross national
income, total labor force, and unemployment.

Keywords: Education, gross national income, government spending, labor force,
unemployment.
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1. Giéi thiéu

Méi quan hé giita chi tiéu cho gido duc ctia chinh phu va tong thu nhip qudc dan van la chi dé tranh luan
rong rii gita nhiéu hoc gia trén toan thé gidi, ca vé 1y thuyét va thuc nghiém. Mot s6 chinh phu trén thé gidi
da cb ging kich thich tang truong kinh té bang cach tang chi tiéu chinh phu. Trong khi d6, mot s6 nudce nhur
cac nude EU lai phan dbi cach thiic day nén kinh té bang cach tang chi tiéu chinh phi. Nghién ctru 1y thuyét
va thuc nghiém vé mdi quan hé giita chi tidu chinh phu va phat trién kinh té c6 thé tra 1oi cac cau hoi lién
quan dén 6n dinh tai chinh céng. Hon nita, danh gia mdi quan hé giira phat trién kinh té va chi tiéu chinh
phi ¢6 thé xac dinh cic yéu td 1am thay ddi co cu ting truong. Chi tiéu chinh phu 1a mot thanh phan thiét
yéu cua thu nhap quéc dan (Chu & cdng sy, 2020). Nhung chi ti€u chinh phu luén cé hai mat, tich cuc va
tiéu cyc. Mot mat, chi tiéu chinh phu c6 thé 1am ting dang ké san lugng kinh té va gy ra nhitng bat loi nhu
thu hep dau tu tu nhan va can tré hoat dong kinh té tong thé. Lee & cong su (2013) di ching minh rang mot
su gia tang trong chi tiéu cua chinh phi c6 thé 1am ting gia trj hién tai rong cua thué. Viéc ting gia tri rong
ctia thué 6 thé lam giam thu nhap thudng xuyén va giam tiéu ding ca nhin va cung tng lao dong. D3 c6 rat
nhiéu cudc tranh luan vé viéc lidu chi tiéu chinh phu c6 thiic ddy ting truéng kinh té hay khong. Nhung cho
dén nay, c6 rat nhiu bang chung thuc nghiém cho thay ca hai két qua: ting chi tiéu chinh phu c6 thé lam
tang hodc khong 1am ting ting trudng kinh té. Vi vay, c6 mot cau hoi co ban trong 1y thuyét ting trudng 1a
liéu tang chi tiéu chinh phii c6 thuc day tang truong kinh té hay khong. Rat nhiéu nghién ciru thye nghiém da
khong thé dwa ra két luan cu thé. Sangkuhl (2015) 1y thuyét kinh t& vi mé d chi ra rang tang chi tiéu chinh
phu c6 thé dan dén tong ciu cao va co thé 1a phat trién kinh té. Wijeweera va Webb (2012) bang ching thuc
nghiém c6 két qua nguoc lai: ting thu nhap qudc dan co thé 1am ting phat trién kinh té. Trong cac nghién
ctru cta Keynes, chi tiéu chinh phii ¢6 mdi quan hé nhan qua véi ting truong kinh té. Theo 1y thuyét ctua
Wagnerian, ty 1& chi tiéu ctia chinh phii trong tong san phdm qudc dan c6 mdi quan hé tich cuc véi phat trién
kinh té (Rajeshkumar & Nalraj, 2014).

Trong tong chi tidu chinh phii, chi tiéu cho gido duc nham phat trién ngudn luc chat lugng cao va cd y
nghia quyét dinh dbi v6i phat trién kinh té. Cac nha kinh té ciing da thé hién sy quan tim 16n dén vai tro cia
chi tiéu chinh phu déi véi vén con ngudi (Nguyen, 2019). Cac nghién ciru trude day chi yéu coi gido duc 1a
thudc do von con ngudi va ¢ ging kiém tra tac dong cua gido duc dbi v6i tang truong kinh té. Nhiu nghién
ctru thuc nghiém cho rang vén con ngudi 13 quan trong nhat d6i v6i sy phat trién bén vimg ¢ mdi qubc gia.
Tuy nhién, mot s6 nha nghién ciru nhan thdy méi quan hé yéu giita vén con ngudi va ting truéng. Nguyén
nhan ctia méi quan hé mong manh nay 14 do thiéu sy lién két chit ch& giita von con ngudi va phat trién.
Méi quan hé yéu nay c6 thé 1a do phuong phap nghién ciru ciing nhu viéc khong co hodc loai trir cac bién
kiém soat giai thich cho sy khac biét trong cac udc tinh cua bai bao. Gido duc va dao tao 1a hoat dong khong
thé thiéu dbi v6i sy phat trién ctia mdi qudc gia. San pham cua gido duc 1a con ngudi, 1a nhan té ¢6 ¥ nghia
quan trong trong san xuat va tao ra cta cai vat chat cho xa hoi. Lao dong c6 ky nang va trinh do tic dong
truc tiép dén nang suét trong tang trudng kinh té bén vimg (Marimuthu & cong sy, 2021). Vi vay, viéc hinh
thanh k¥ ning lao dong nhat thiét phai thong qua gido duc va dao tao. Viét Nam 1a mot trong nhitng nudc
dang phat trién, ngan sach dau tu cho gido duc da co su ting truong dang ké trong giai doan 2006 — 2020
(Nguyen & cong su, 2021). Do d6, ching t6i dua trén tap hop cac phat hién tir cac nghién ctru khac nhau
diéu tra thyc nghiém tac dong cua chi tiéu chinh phu cho gido duc va tong thu nhap qudc dan, luc luong lao
dong va luong that nghiép dé udc tinh chinh xac hon mirc do tac dong va udce tinh thu duoc tir nghién ctru
thyc nghi€ém ¢ Viét Nam.

2. Tong quan nghién ctru

Di c6 nhidu nghién ctru thuc nghiém tap trung vao mbi quan hé giita chi tiéu chinh phii va ting truong
kinh té & cac nudc phét trién va dang phat trién. Tuy nhién, c6 su khac biét 16n trong két qua nghién ctru do
trinh d6 phat trién kinh té ciia mdi nudce va thé ché chinh tri cia mdi nude 1a khac nhau. Ngoai ra, su khac
biét gifra cac nghién cuu la do phuong phap nghién ctru va giai doan phﬁn tich khac nhau. Landau (1983) da
chi ra rang su g1a tang chi tiéu chinh phu lam giam ting trudng kinh té trong mot thoi glan nghién ctru tuong
dbi dai. M01 moi quan hé nghich dao gitta chi tleu chmh phu va GDP thuc binh quin dau nguoi trong ngin
han cang yéu. Nghién ctru nay ciing phat hién ra rang mdi quan hé gitta chi tiéu chinh phii va GDP thuc trén
d4u nguoi khong chimg t6 su gia ting phuc loi kinh té. Barro (1991) mét 14n nita chimg minh mdi quan hé
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tich cyc giita chi tiéu ctia chinh phu cho cac dich vu phi san xut va ting truong kinh té binh quan dau nguoi.
Ong ciing d3 mo rong nghién ctru ciia minh ra hon 100 qudc gia khac nhau trong khoang thoi gian tir 1960
dén 1990. Nghién ciru ctia Barro dé chi ra ring trong cac yéu to quyét dinh dén viéc ting GDP, GDP binh
quan dau ngudi co thé ting bang cach kiém soat lam phat, giam chi tiéu chinh phu.

Trong khi do, chi tiéu chinh phu, khong bao gdm chi tiéu cho gido duc va quén sy, cho thiy tic dong
tiéu cuc dén tang truong kinh té. Nhu vay, trong nghién ctru ctia Barro, néu chi tiéu chinh phu cao hon,
tang truong kinh té giam (co thé do thué cao hon). Devarajan & cong su (1996) dua ra cac két qua khac
nhau trong khi khiang dinh rang tac dong cia chi tiéu chinh phu ddi véi ting truong GDP c6 thé phu
thudc vao thanh phan chi tiéu hodc ty 1¢ chi tiéu cho ting thanh phan. Nghién ciru cho thy ty 1é phan
tram chi tiéu chinh phu c6 tac dong tich cuc dén ting truong dbi voi cac nudc dang phat trién, nhung
mdi quan hé giita chi tiéu cong va GDP binh quan dau ngudi van nghich ddo.

Ly thuyét Musgrave-Rostow cho rang nén khuyén khich chi tiéu cong trong giai doan dau cua ting
truong kinh t& (Adewara & cong su, 2012). Ly do chinh 1a cin c6 sy tham gia cta chinh phu khi thi
truong thuong xuyén co van dé. Mat khac, gia thuyét vé hiéu ung dich chuyén ciia Peacock cho thiy
chi tiéu cua chinh phu cé xu huéng thay dbi theo bién dong xa hoi, dic biét 1a trong thoi chién. Nhing
ly thuyét nay da duoc hd trg boi mot sd nghién ciru thuc nghiém nhu Egbetunde & Fasanya (2013),
Ifarajimi & Ola (2017), Onuka & Odinakachukwu (2020).

Abu-Bader & Abu-Qarn (2003) di thyc hién mot nghién ctru vé mdi quan hé giira chi tiéu chinh phu
va tang truong kinh té ¢ ba qubc gia Ai Cap, Israel va Syria. Nghién ciru di chimg minh mdi quan hé
nhan qua giira chi tiéu chinh phu ddi véi ting trudng kinh té. Tuy nhién, vé lau dai, mdi quan hé nay la
tiéu cyc gitra hai bién. Hon nita, chi tiéu quan su ciing c6 tac dong tiéu cuc dén ting trudng kinh té ¢
ca ba nudc.

Jiranyakul (2013) da thyc hién nghién ciru thyc nghiém vé chi tiéu chinh phu d6i véi ting trudong
kinh té ¢ Thai Lan giai doan 1993 - 2006. Két qua nghién ctru cho thdy mbi quan hé nhan qua mét chiéu
gitra chinh phu va ting truong kinh té. Phuong phap udc lugng binh phuong tdi thiéu da chi ra tac dong
tich cuc cua chi tiéu chinh phu ddi véi ting truong kinh té trong giai doan nghién ctru. Twong tw, mot
s6 hoc gia khac nhu Loizides & Vamvoukas (2005) ciing dd danh gia méi quan hé nhan qua gitra chi
tiéu chinh phu va phat trién kinh té & Hy Lap, Vuong qudc Anh va Ireland. Két qua cho thiy quy mo
chi tiéu chinh phu tao ra ting truong kinh té & ca ba qudc gia. Dilrukshini (2009) di st dung kiém dinh
Johansen dé danh gia tac dong cua chi tiéu chinh phu ddi voi ting truong kinh t& & Sri Lanka tir nim
1932 dén nam 2002. Két qua ciing cho thay muc d6 ting truong chi tiéu cong quyét dinh ting truong
kinh té ctia Sri Lanka.

Murphy (2015) da chirmg minh rang nhiing ct sdc trong chi tiéu ctia chinh phii s& lam ting tong tiéu
dung. Cac cudc khao sat da goi ¥ rang, trong mot s6 trudng hop, mirc chi tiéu cua chinh phi thip hon
s& thiic ddy tang trudng kinh té. Tuy nhién, chi tiéu chinh phu thudng 1am ting no chinh phu. Bose &
cong sy (2007) dua ra bang chimg manh mé rang tham hut chi tiéu chinh phii & cac nuéc dang phat trién
(mau 30 qudc gia cta chung t6i) c6 thé dan dén nhirng tac dong tiéu cuc dén ting trudong. Trong trudng
hop ctia Hy Lap, mdi quan hé nhan qua Granger cho thay mdi quan hé dong bién giita ting truong kinh
té va ng chinh phu trong dai han. Spilioti & Vamvoukas (2015) nghién ciru trong hon 40 nam va chiing
minh riang no chinh phi ¢6 méi quan hé tich cuc véi ting trudng GDP trén téng ty 1& no nhat dinh (¢
Hy Lap, ty 1¢ nay la khoang 110%).

Bose & cong su (2007) thay rang tham hut cao trong chi tiéu chinh phu c6 thé din dén bét loi trong
viéc thuc day ting truong khi 6ng phan tich mdi quan hé giira chi tiéu chinh phu va phat trién kinh té.
O Hy Lap, Dritsaki (2013) ciing tim thdy mdi quan hé nhan qué gitta ting truong kinh té va no chinh
phu nhung trong dai han. Sy gia ting chi tiéu ctia chinh phu c6 thé gdy ra mtc d6 tham nhiing cao hon
& mot quoc gia. Tham nhiing ciing c6 tic dong gian tiép dén ting truong GDP. Chi tiéu cua chinh phu
gitp nén kinh té ting truong, nhung chi tidu cua chinh phii cho quan doi 1a ddng ké, va tham nhiing gian
tiép lam giam GDP (Alptekin & Levine, 2012). Trong khi d6, mdi quan hé tiéu cuc giira chinh phu va
ting truong kinh té thuong dugc tim thiy & cac qudc gia co chinh pha hoat dong kém hiéu qua. Mot
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nghién ctru vé mdi quan hé gitra chi tiéu chinh phu va hiéu qua tai chinh & cic nude EU ciing cho thiy
d6 co gidn dai han cta cic bién s. Tuy nhién, kha nang phuc hoi trong dai han khong bén virng theo
thoi gian va c6 xu hudng giam dang ké & cac qudc gia c6 tde do gia hoa nhanh, cac qudc gia c6 ng thip
va cac qubc gia kiém soat chi tiéu kém. Cac qudc gia c¢6 d co gidn ngan 1a do tdc do diéu chinh chi tiéu
ctia chinh phu theo san lugng tiém ning (Arpaia & Turrini, 2012)

Tang (2009) xem xét mdi quan hé gitta ting trudng va chi tiéu chinh phu ¢ Malaysia trong giai doan
1960-2007. Nghién cuu nay cho thay chi tidu cta chinh phu cho gido duc va quan su ¢6 mdi tuong quan
thuan vai thu nhap qudc gia. Nguoc lai, chi tiéu ciia chinh phu cho y té khong c6 bang ching cho thay
tac dong tich cyc dén thu nhap qudc gia. Tac gia da tién hanh kiém dinh nhan qua va chi ra mdi quan hé
mot chiéu giira thu nhap qudc din va chi tiéu cta chinh phu cho y té. Mot nghién ctru khac da kiém tra
182 qudc gia tir nam 1950 dén 2004 va xac nhan moi quan hé tich cyc giita chi tidu cuia chinh phu cho y
té voi thu nhap quéc gia va ting truong kinh t& (Wu & cong su, 2010). Wahab (2004) ciing kiém tra lai
chi tiéu ciia chinh phu trong thoi ky suy thoai va thay ring chi tiéu cta chinh phu giam trong qua trinh
tang truong va mé rong kinh té. Nho do, toc do ting truong GDP bang hodc cao hon xu thé phat trién.
Quy tic tuong ty nay ap dung cho mot sé nude OECD, ngay ca ¢ cac nudc dang phét trién.

Dbi v6i cac nén kinh té thudc cac nudc phat trién nhu EU, d9 co gidn noi trén 1a khong dang ké. Vi
du, & Malaysia, mot quéc gia dang phat trién c6 thu nhap trung binh tuong ddi cao, kiém dinh d3 chi ra
rang su gia ting tong chi tiéu cua chinh phi c6 mdi quan hé nguoc chidu vé6i ting trudng kinh té. Tuy
nhién, khéng c6 mdi quan hé nao giira chi tiéu chinh phii cho cac dich vu xa hoi va phat trién kinh té.
Ngoai ra, két qua cua nghién ctru nay ciing chi ra mdi lién hé giita chi tiéu chinh phu cho céc dich vu
xa hoi va tang trudng kinh té. Tuy nhién, mét sb linh vue nhu chdm séc strc khoe, giao thong van tai va
tién ich cong cong co lién quan tich cuc dén ting truong kinh té (Hasnul, 2016).

Mot nghién ctru khac xem xét mbi quan hé giira chi tiéu cua chinh phu trong cac linh vuc khac nhau
va ting truong kinh té & Nigeria tir nam 1980 dén 2008. Céc linh vuc chinh bao gdm an ninh, y té, gido
duc, giao thong, lién lac va néng nghiép, dan xen vdi cac mbi quan h¢ tich cuc va ti€u cuc véi ting
truong kinh té. Trong ngan han, chi tiéu cho quén sy, giao thong van tai va thong tin lién lac c6 tuwong
quan thuan vdi ting truong kinh té, trong khi chi tiéu cho nong nghiép anh huong tiéu cuc dén ting
truong kinh té. Mit khéc, tac dong cua chi tidu cho gido duc co tic dong tiéu cuc nhung khong dang ké
dén tang truong kinh té (Loto, 2011).

Bosma & cong sy (2018) ciing da tién hanh kiém tra chi tiéu chung cua chinh phu cho ting trudong
kinh té ¢ 23 qudc gia OECD. Két qua kiém dinh cho thdy mdi quan hé ddng bién giita chi tiéu chinh phu
va phat trién kinh té. Trong dai han, 6 co gidn dang ké hon cho thay chi tiéu chinh phu ty 1& thuan voi
hiéu qua kinh té. Tac gia ciing nhan thiy mdi twong quan giita cac bién & cac nudc c6 GDP binh quan
dau ngudi nhin chung thip hon so voi cac nudc cé6 GDP binh quan dau ngudi cao. Nghién ciru nay cho
thay moi quan hé gitra chi tiéu chinh phu va GDP c6 thé duoc dic trung boi hanh dong manh mé cua
chinh phi1 & cac nude phat trién. Bateman & Jones (2003) nghién ciru mdi quan hé giita chi tiéu cong
ctia chinh pha va GDP & Jordan giai doan 1990 - 2010 ciing cho thay tac dong tich cuc cua chi tiéu chinh
phu dén ting truéng GDP.

Mot s6 nghién ctru vé mdi quan hé giita ting truong kinh té va chi tidu chinh phu & cac nudc dang
phat trién ciing cho thiy nhiéu két qua khac nhau. Chude & Chude (2013) u6c tinh tac dong cua chi tidu
gido duc d6i véi ting truong kinh té & Nigeria. Két qua kiém dinh cho thay chi tiéu cho gido duc tac
dong tich cuc dén ting truong kinh té & Nigeria trong thoi gian dai, tir 1977 dén 2012. Két qua nghién
ctru cling ¢ ham ¥ chinh sach quan trong ddi véi chi tiéu cho gido duc ¢ Nigeria.

Easterly & Rebelo (1993) ciing thuc hién mot nghién ctru danh gia mbi quan hé giira chinh sach tai
khoa va tang trudng kinh té. Tac gia dd xem xét tac dong cua co ciu ngan sach dbi voi tang trudng kinh
té & 9 qudc gia trong giai doan 1990 - 2010. Tac gia di két luan rang chi tiéu cong lam giam dang ké toc
d6 tang truong - kinh té & cac qubc gia trong khu vuc CFA. Olulu & cong su (2014) chi ra rang chi tiéu
ctia chinh phu ¢ Nigeria, khi dugc chia thanh tong chi tiéu cho y té, gido duc va no cong, cho thiy mbi
quan hé nghich dao giita chi tiéu ciia chinh phu cho y té va ting truong kinh té. Chi tiéu ctia chinh pha
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Nigeria cho giao duc khong du dé phuc vu cho linh vyc gido duc dang md rong cua dat nuge. Afonso
& Jalles (2014) da danh gia chi tiéu cong va tang truong kinh té tai 14 qudc gia chau Au va chi ra ring
ham chi tiéu chinh phu ctia mot sé qudc gia nhu Ao, Phap, Ha Lan va B Dao Nha di dan dén thu nhap
quéc dan 1am tang chi tiéu chinh phu.

Tuy nhién, khoang tréng nghién ctru trén con thiéu céc nghién ctru vé chi tiéu chinh phu cho gido
duc trong mdi lién hé voi tang truong kinh t& & mot quoc gla dang phat trién nhanh chéng nhu Viét
Nam. Hau hét cac nghién ciru méi tap trung vao mot s qudc gia cu thé nhu Tang (2009), Szarowské
(2011), Chude & Chude (2013), Dudzevic¢ituté & cong su (2018), Olulu & cong sy (2014). Nhung chua
c6 nghién ctlru cu thé nao vé Viét Nam, dic biét 1a vé mdi quan h¢ gitra chi tiéu chinh phu cho giao duc
voi tong thu nhap qudc dan va luong that nghiép tai Viét Nam. Vi vay, nghién ctru nay s& tap trung vao
mbi quan hé trén ¢ Viét Nam giai doan 1996 — 2022.

3. Phwong phap nghién ctru

Bai viét nay dénh gia mdi quan hé giira chi tiéu chinh phii cho gido duc, tong thu nhap qudc dan, tong sb
lugng lao dong va sb lugng ngudi that nghiép ¢ Viét Nam dua trén dit liéu giai doan 1996-2022 cua Ngan
hang Thé gi¢i va Tong cuc Thong ké Viét Nam. Cac bién sé déu duoc thé hién duéi dang logarit. Trong do:

° GDP: Téng san pham trong nudc

° GEE: Chi tiéu cua chinh phii cho gido duc tinh trén tong san pham trong nudc GDP

° Laf: Tong luc lwong lao dong trong nude

e Unem: Tong sb luong nguoi that nghiép ¢ Viét Nam trong giai doan 1996-2022

Sau khi téng hop cac nghién ctru lién quan va phan tich dir liéu vé chi tiéu chinh phu cho gido duc & Viét
Nam, tong san pham trong nude va luc lugng lao dong, sb luong that nghiép, tac gia sé sir dung mé hinh sau:

Yo =R + T BiYe i + e

Trong do:

° Y, =n *1 vecto cua bién noi sinh

. B = Vecto ciia hang sb

e Y, = s0 hang tré tuong tmg cho timg bién e, = vecto cua s6 hang sai s6

Phuong phéap phan tich nghién ctru dwogc sir dung 13 hdi quy VAR va kiém dinh nhan qua Granger, nhim
xem xét mdi twong tac gitra chi tiéu cho giao duc ctia chinh phu, tong thu nhap qudc dan, tong luc luong lao
dong va luong that nghiép ¢ Viét Nam.

Mo hinh Vector Autoregression (VAR), duoc d& xuat boi gido su Christopher Sims ctia Pai hoc Princeton
vao nam 1980 (Stock & Watson, 2001) , da tré thanh mot trong nhitng phuong phap thanh cong nhat trong
phan tich thyc nghi€ém vi mo, dic biét 1a trong linh vyc kinh té tién té thyc nghiém vi mé. Mo hinh xem
xét dong thoi nhiéu chudi thoi gian dugc goi 1a mé hinh VAR(p) (p 1a do6 tré tdi da): ddy 1a mot hé phuong
trinh. Hon nita, md hinh VAR cho phép xem xét cac bién twong tic voi nhau (tit ca déu co thé 1a bién noi
sinh). M6 hinh c6 dang:

Y =0+toy, t+....+t 0y, 1ty
Trong do [Ylt]

Yt = | . |

[YmtJ
Mo hinh VAR s& cho phép xem xét tac dong dong ctia mot ¢t sdc ddi voi cac bién sb khac. Ngoai ra, mo
hinh VAR con cung cip co sé dé thuc hién kiém dinh nhan qua Granger va xem xét mdi twong quan giira
cac bién. Mo hinh VAR ¢6 (p) 1a d6 tré t6i uru ctia bat ky bién nao. Trong mé hinh VAR khong c6 rang bude
trén, mdi bién xuat hién véi mdi do tré trong tat ca cac phuong trinh. Trong mé hinh VAR(p) ¢6 m bién thi
mdi do tré s& co m2 hé s6; md hinh VAR c6 nhiéu hé sb. Cac 16i ngiu nhién (nhidu loan) cua VAR 1a cac
vecto nhiéu tring. Moi mbi quan hé dong s& duoc thé hién thong qua cac hé s6 ciia VAR. Mdi 16i ngau nhién
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khong thé duge dy doan tir qua khit - tir qua khir ctia n6 hodc tir mot 161 khac. M6 hinh nay ting kha ning
uéc lugng cac tham sb trong hé thdng VAR. Do tré cua (p) phai dwoc chon sao cho khong c6 hién tuong tu
twong quan giita cac sai sd udc luong.

Tuy nhién, diéu kién cua VAR 1a chudi thoi gian phai ding. Trong thuc té, chudi dir lidu gbc thuong
khéng c6 dinh. Do dé, chung ta nén chuyén sang xét chudi sai phan cap mot, chudi sb liéu da 13y logarit tu
nhién hodc chudi s6 lidu co hiéu s6 di 1ay logarit tyr nhién. Trong trudng hop nay, chudi thoi gian dugc goi
la dong lién két. M6 hinh nay giup chung ta xem xét mdi quan hé dai han ciia cac bién (chudi thoi gian).
Céc két qua ctia m6 hinh dugc doc thong qua kiém dinh nhan qua Granger, Phan tich phuong sai va Dong
lién két.

4. Két qua nghién ciru va thio luin

Bang 1: Cac thdng ké co ban

Bién S6 quan sat  Trung binh Sai s0 chuén Gia tri nhé nhat  Gi4 tri 16n nhat

Unem 27 877.971,2 189.761,2 512.334,8 1.309.831
Laf 27 4781 07 6.808.699 3.691

GDP 27 1.851 11 8.771 10

GEE 27 108.052,4 90.170,21 22.546 265.564

Nguon: Tinh toan cia nhom tdc gia

Dé dam bao cac diéu kién thuc hién mé hinh, nghién ctru da tién hanh kiém dinh nghiém don vi Augmented
Dickey-Fuller dé xac dinh tinh dung cua dir liéu sir dung trong mé hinh. Két qua kiém dinh cho thiy ca 4
bién GDP, GEE, Laf va Unem déu c6 y nghia & muc 1%, chiing t6 ca hai bién déu co nghi€m don vi va dung
O sai phan bac 1 (Bang 2).

Bang 2: Két qua kiém tra géc don vi Augmented Dickey-Fuller (ADF)

Tén bién Giatrit Critical value (5%) Béc sai phian
D (InGDP) -3.939 -3.000 I(1)
D(InGEE) -3.274 -3.000 I(1)
D(InUnem) -6.036 -3.000 I(1)
D(InLaf,2) -3.267 -3.000 I(1)

Nguon: Tinh toan cua nhom tac gia

Dé thyc hién cac budc kiém dinh tiép theo, nghién ctru nay tién hanh mot sé kiém dinh diéu kién co ban
ctia md hinh. Pau tién, chung t6i tién hanh kiém dinh tinh 6n dinh ctia mé hinh.

Két qua kiém dinh nghiém dic trung AR cho thay cac nghiém cua da thirc déu nam trong duong tron don
vi dam bao tinh 6n dinh va bén viing. Vi viy, nghién ctru tiép tuc kiém dinh mbi quan hé dong lién két dé
chtmg minh méi quan hé dai han giita cac bién trong mé hinh. Kiém dinh dong lién két duoc thuc hién thong
qua kiém dinh Trace va kiém dinh Max-Eigen.

Két qua kiém dinh Trace thé hién 0 mdi quan hé dong lién két gitra cac bién trong mé hinh véi muc y
nghia 5%. Do cac bién khong c6 dong lién két nén nghién ctru sir dung mé hinh VAR dé kiém dinh mdi lién
h¢ giita cac bién trong mo hinh.

Bang 4 cho thiy rang Tiéu chi thong tin Akaike (AIC) va tit ca cac tiéu chi thong tin khac déu c6 y nghia
& d6 tré bon (4) ngu ¥ rang do tré tdi uu cho nghién ciru nay 1a bon.

Két qua VAR cho thiy cac bién trong mo hinh déu c6 mdi quan hé tac dong qua lai 1an nhau & cac do tré
1 dén 4 nam. Chi tiéu cua chinh phu cho gido duc c6 mdi quan hé ngugc chidu véi tong thu nhap qubc dan.
Két qua nay ciing phu hop véi két qua nghién ctru cta Landau (1983) cho thay chi tiéu cua chinh phu lam
giam tong thu nhap. Trong md hinh nay thu nhap qudc dan dugc tinh theo mirc tong cau nén viée chi tiéu cho
gido dyc cua chinh phu dwong nhién 1am giam tong GDP theo nim v&i cac yéu td khac khong dbi.

Tuy nhién, chi tiéu cho gido duc lai c6 ty 18 nghich vé6i tong sb thit nghiép, nghia 1a khi chi tiéu cho gido
duc tang 1 don vi thi ty & that nghiép giam 0,08% ¢ do tré 1 nam.
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Chi tiéu cua chinh phi cho gido duc ddng thoi ciing lam gia ting luc luong lao dong ¢ d6 tré nam thw 1 va
nam thir 2 & mirc 0,61%, nghia 1a ctr gia ting 1 don vi cho chi tidu gido duc thi gop phan lam gia ting thém
lyc lugng lao dong & murc 0,61%.

Hinh 1: Nghiém nghich dao cia da thirc dac trung AR

I.n. -
1©
0 |
-1 -5 0 5 1
Real

Nguon: Tinh toan cua nhom tac gida

Bang 3: Két qua kiém dinh dong lién két

Thir hang t6i da Théng s6 LL ”l:hong ke Thong ké Trace  Gia tri P 5%
Eigenvalue
0 20 189.020,29 . 40.295,7* 47,21
1 27 200.728,18 0.608,05 16.879,9 29,68
2 32 205.699,36 0.328,13 6.937,5 15,41
3 35 209.135,53 0.240,35 0.065,2 3,76
4 36 209.168,12 0.002,60

Nguon: Tinh toan cua nhom tac gia

Bang 4: Xac dinh d¢ tré t6i wu cho mé hinh ,
S6 quan sat: 23

PO tré LogL LR Df P FPE AIC SC HQ
0 52.460,2 1.71-07  -4.21393 -4.16427 -4.01645
1 184.373 263,83 16 0.000 7.5 12 -14.2933 -14.045
2 198.758 28.771 16 0.026 1.01-11 -14.1529 -13.7059 -12.3756
3 242.526 87.534 16 0.000 1.41 12 -16.5674 -15.9218
4 289.661 94.271% 16 0.000 2.71-13%  -19.2749%  -18.4306*  -15.9178*

* bidu thi tht tu do tr& duoc chon theo tiéu chi

LR: théng ké kiém tra LR dwoc stra ddi tuln ty (mdi kiém tra ¢ mirc 5%)
FPE: Ldi du dodn cudi cung; AIC: Tiéu chi thong tin Akaike;

SC: tiéu chi thong tin Schwarz; HQ: Tiéu chi thong tin Hannan-Quinn

Nguon: Tinh todn ciia nhém tac gia tir Stata
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5. Két luan va ham ¥ chinh sich

Két qua phén tich dir liéu thong ké cho thay, mirc d6 chi tiéu ctia chinh phu cho gido duc c6 thé anh huong
dén cac yéu t6 nhu GDP, tong luc luong lao dong, that nghiép.

Két qua phan tich mo hinh VAR giai doan 1996-2022 cho thay mbi quan hé dai han giita ting trudng kinh
té va chi tiéu cia chinh phi cho gido duc. Bang phén tich phuong sai ciing chi ra ring su gia ting trong tong
GDP giai thich cho sy thay doi trong chi tiéu gido duc va lam giam ty 1& that nghiép va gia tang luc luong
lao dong. Dua trén két qua phan tich dir lidu, c6 thé dé xuat mot sé giai phap vé chi ngén sach cho gido duc
& Viét Nam.

Thi nhét, chinh phu Viét Nam can tang thém chi tiéu cho gido duc ¢ tAt ca céc cép hoc, bai dau tu cho
gio duc dugc coi 1a yéu t6 then chdt chit xuc tac thic day sy phat trién kinh té nhanh chéng va theo huéng
bén vitng, ngoai ra gido duc cua viét Nam trong nhitng nim gan ddy duoc danh gia 1a mot qudc gia co chi
tiéu cho giao duc va dao tao thudc vao nhoém cao trén thé gibi, diéu nay s€ giup dao tao ra mot thé hé nguoi
lao dong trinh do cao, nhim dap tmg dwoc nhitng yéu cau vé chit lvong ngudn nhan lyc trong bdi canh Toan
cau hoa ngay cang manh m& nhu hién nay. Chi tiéu cho gido duc khong chi ¢ tap trung vao khu vuc cong
ma can ca khu vuc giao duc tu thong qua chinh sach tin dung.

Thir hai, viéc quan 1y ngan sach nha nudc cho gido duc ciing 1a van dé can quan tim. Cong tic quan Iy
chi cho gi4o duc & Viét Nam con nhiéu yéu kém. Nhing két qua dat duogc trong viée duy tri cac hoat dong
gido duc, timg budc khic phuc nhitng yéu kém vé chét lugng va hiéu qua trong didu kién co s vat chat va
tai chinh con han ché 1a rat de’mg ghi nhan. Tuy nhién, nhimng han ché vé diéu kién kinh té - x4 hoi, néng luc
do6i ngii gido vién, co s¢ vat chat ciia nganh gido duc, thu nhép va chat lugng cudc sdng cua cac tang 16p
nhan dan da tdc dong khong nhd, tao ra khoang cach va chat luong giao duc giita cac ving mién, gitra cac
loai hinh, giita cac phuong thic giao duc. Chat lwong va hidu qua gido duc ctia Viét Nam c6 phan chwa dap
ung yéu cau cia sy nghi¢p cong nghiép hoa, hién dai hda dat nuée va vai trinh do gido duc dao tao cua céac
nude c6 nén kinh té phat trién trong khu vuc va trén thé giéi. Nang cao chat luong, hiéu qua van 1a yéu cau
cAp bach, thach thirc cha yéu ma nganh gido duc phai vugt qua. Vi quan diém gido duc 13 quéc sach hang
dau, Bo Ké hoach va Pau tu, Bo Tai chinh da gitp Chinh phu ting ngan sach cho gido duc, dam bao chi
tiéu Nghi quyét dé ra. Nam 1996 ngan sach nha nudc chi cho gido duc chiém 11%, dén nam 2000 1a 15%.
Ngan sach nha nuéce danh cho gido duc nim 2000 gp 1,6 1an so v6i nim 1996. Tuy nhién, ngén sach nha
nude chi dap ung dugc khoang 70% nhu cau tdi thiéu ciia gido duc. Phan 16n ngan sach dugc dung dé tra
lwong va cac khoan phuy cap theo lwong (c6 noi 1én téi 90%). Véi ngudn ngan sach danh cho gido duc va
dao tao con han ché, Viét Nam phai d6i méi quan 1y ngan sach 1a khau then chdt dé sir dung ngan sach hiéu
qua hon. D6i méi quan 1y ngan sach gido duc can duoc thuc hién déng bo dé ddi mai quy trinh lap ké hoach
ngan sach cho gido duc. Can phan tich cac can cr méi dé 1ap duy toan chi ngén sach cho gido duc, cai cach,
thim tra va phé duyét du toan chi.

Tai liéu tham khao

Abu-Bader, S., & Abu-Qarn, A. S. (2003), ‘Government expenditures, military spending and economic growth:
Causality evidence from Egypt, Israel, and Syria’, Journal of Policy Modeling, 25(6-7), 567-583. DOI: https://
doi.org/10.1016/S0161-8938(03)00057-7.

Adewara, Sunday Olabisi & Oloni, E. F. (2012), ‘Composition of Public Expenditure and Economic Growth in
Nigeria’, Journal of Emerging Trends in Economics and Management Sciences, 3(4), 403-407.

Afonso, A., & Jalles, J. T. (2014), ‘Fiscal composition and long-term growth’, Applied Economics, 46(3), 349-358.
DOI: https://doi.org/10.1080/00036846.2013.848030.

Alptekin, A., & Levine, P. (2012), ‘Military expenditure and economic growth: A meta-analysis’, European Journal of
Political Economy, 28(4), 636-650. DOI: https://doi.org/10.1016/j.ejpoleco.2012.07.002.

S6 319(2) thang 01/2024 81 Kinh téPhit trién




Arpaia, A., & Turrini, A. (2012), ‘Government Expenditure and Economic Growth in the EU: Long-Run Tendencies
and Short-Term Adjustment’, SSRN Electronic Journal. DOI: https://doi.org/10.2139/ssrn.2004461.

Awaworyi Churchill, S., & Yew, S. L. (2017), ‘Are government transfers harmful to economic growth? A meta-
analysis’, Economic Modelling, 64, 270-287. DOI: https://doi.org/10.1016/j.econmod.2017.03.030.

Barro, R. J. (1991), ‘Economic growth in a cross section of countries’, Quarterly Journal of Economics, 106(2), 407-
443. DOL: https://doi.org/10.2307/2937943.

Bateman, I. J., & Jones, A. P. (2003), ‘Contrasting conventional with multi-level modeling approaches to meta-analysis:
Expectation consistency in U.K. woodland recreation values’, Land Economics, 79(2), 235-258. DOI.: https://doi.
org/10.2307/3146869.

Bose, N., Haque, M. E., & Osborn, D. R. (2007), ‘Public expenditure and economic growth: A disaggregated
analysis for developing countries’, Manchester School, 75(5), 533-556. DOI: https://doi.org/10.1111/j.1467-
9957.2007.01028.x.

Bosma, N., Content, J., Sanders, M., & Stam, E. (2018), ‘Institutions, entreprencurship, and economic growth in
Europe’, Small Business Economics, 51(2), 483-499. DOI: https://doi.org/10.1007/s11187-018-0012-x.

Chu, T. T., Holscher, J., & McCarthy, D. (2020), ‘The impact of productive and non-productive government expenditure
on economic growth: an empirical analysis in high-income versus low- to middle-income economies’, Empirical
Economics, 58(5), 2403-2430. DOI: https://doi.org/10.1007/s00181-018-1616-3.

Chude, P. N., & Chude, I. D. (2013), ‘Impact of government expenditure on economic growth in Nigeria’, International
Journal of Business and Management Review, 1(4), 64-71. DOLI: https://doi.org/10.1007/s13398-014-0173-7.2.

Devarajan, S., Swaroop, V., & Zou, H. F. (1996), ‘The composition of public expenditure and economic growth’,
Journal of Monetary Economics, 37(2), 313-344. DOI: https://doi.org/10.1016/S0304-3932(96)90039-2.

Dilrukshini, W. (2009), ‘Public Expenditure and Economic Growth in Sri Lanka: Cointegration Analysis and Causality
Testing’, Staff Studies, 34(1). DOI: https://doi.org/10.4038/ss.v3411.1239.

Dudzevigiiité, G., Simelyté, A., & Liugvaitiené, A. (2018), ‘Government expenditure and economic growth in the
European Union countries’, International Journal of Social Economics, 45(2), 372-386.

Dritsaki, C. (2013), ‘Causal Nexus between Economic Growth, Exports and Government Debt: The case of Greece’,
Procedia Economics and Finance, 5. DOI: https://doi.org/10.1016/s2212-5671(13)00031-2.

Easterly, W., & Rebelo, S. (1994), Fiscal policy and economic growth: an empirical investigation, No. 885, CEPR
Discussion Papers.

Egbetunde, T., & Fasanya, 1. O. (2013), ‘Public Expenditure and Economic Growth in Nigeria: Evidence from Auto-
Regressive Distributed Lag Specification’, Zagreb International Review of Economics & Business, 16(1), 79-92.

Hasnul, A. G. (2015), The effects of government expenditure on economic growth: the case of Malaysia, MPRA Paper
71254, University Library of Munich, Germany.

Ifarajimi, G. D., & Ola, K. O. (2017), ‘Government Expenditure and Economic Growth in Nigeria: An Analysis with
Dynamic Ordinary Least Squares’, International Journal of Academic Research in Business and Social Sciences,
7(5), 8-26. DOL: https://doi.org/10.6007/ijarbss/v7-15/2869.

Jiranyakul, K. (2013), The relation between government expenditures and economic growth in Thailand, National
Institute of Development Administration, Bangkok. DOI: https://doi.org/10.2139/ssrn.2260035.

Landau, D. (1983), ‘Government Expenditure and Economic Growth: A Cross-Country Study’, Southern Economic
Journal, 49(3), 783-792. DOI: https://doi.org/10.2307/1058716.

Lee, D., Kim, D., & Borcherding, T. E. (2013), ‘Tax structure and government spending: Does the value-added
tax increase the size of government?’, National Tax Journal, 66(3), 541-569. DOI: https://doi.org/10.17310/
ntj.2013.3.02.

Loizides, J., & Vamvoukas, G. (2005), ‘Government expenditure and economic growth: Evidence from trivariate
causality testing’, Journal of Applied Economics, 8(1), 125-152.

Loto, M. A. (2011), ‘Impact of government sectoral expenditure on economic growth’, Journal of Economics and
International Finance, 3(11), 82-92.

S6 319(2) thang 01/2024 82 Kinh téPhit trién




Marimuthu, M., Khan, H., & Bangash, R. (2021), ‘Fiscal Causal Hypotheses and Panel Cointegration Analysis for
Sustainable Economic Growth in ASEAN’, Journal of Asian Finance, Economics and Business, 8(2), 99-109.
DOI: https://doi.org/10.13106/jafeb.2021.vol8.n02.0099.

Murphy, D. P. (2015), ‘How can government spending stimulate consumption?’, Review of Economic Dynamics, 18(3).
551-574. DOI: https://doi.org/10.1016/j.red.2014.09.006.

Nguyen, H. D., HO, K. H., & Can, T. T. H. (2021), ‘The Role of Education in Young Household Income in Rural
Vietnam’, Journal of Asian Finance, Economics and Business, 8(2), 1237-1246. DOLI: https://doi.org/10.13106/
jafeb.2021.vol8.n02.1237.

Nguyen, H. H. (2019), ‘The role of state budget expenditure on economic growth: Empirical study in Vietnam’, Journal
of Asian Finance, Economics and Business, 6(3), 81-89. DOI: https://doi.org/10.13106/jateb.2019.v0l6.n03.81.

Olulu, R. M., Erhieyovwe, E. K., & Andrew, U. (2014), ‘Government expenditures and economic growth: The Nigerian
experience’, Mediterranean Journal of Social Sciences, 5(10 SPEC. ISSUE). DOI: https://doi.org/10.5901/
mjss.2014.v5n10p89.

Onuka, O. 1., & Odinakachukwu, N. A. (2020), ‘Does Financial Liberalization Lead to Poverty Alleviation? New
Evidence from Nigeria’, Journal of Business Theory and Practice, 8(3). DOI: https://doi.org/10.22158/jbtp.
v8n3p22.

Rajeshkumar, N., & Nalraj, P. (2014), ‘Public Expenditure on Health and Economic Growth in Selected Indian States’,
International Journal, 3(3), 468-472.

Sangkuhl, E. (2015), ‘How the Macroeconomic Theories of Keynes influenced the Development of Government
Economic Finance Policy after the Great Depression of the 1930’s: Using Australia as the Example’, Athens
Journal of Law, 1(1), 32-52. DOL: https://doi.org/10.30958/aj1.1.1.3.

Spilioti, S., & Vamvoukas, G. (2015), ‘The impact of government debt on economic growth: An empirical investigation
of the Greek market’, Journal of Economic Asymmetries, 12(1), 34-40. DOI: https://doi.org/10.1016/j.
jeca.2014.10.001.

Stock, J. H., & Watson, M. W. (2001), ‘Vector autoregressions’, Journal of Economic Perspectives, 15(4), 101-115.

Szarowska, 1. (2011), ‘Relationship between government spending and economic growth in the Czech Republic’, Acta
Universitatis Agriculturae Et Silviculturae Mendelianae Brunensis, 59(44), 415-421.

Tang, C. F. (2009), ‘An examination of the government spending and economic growth Nexus for Malaysia using
the leveraged bootstrap simulation approach’, Global Economic Review, 38(2), 215-227. DOI: https://doi.
org/10.1080/12265080902903266.

Wahab, M. (2004), ‘Economic growth and government expenditure: Evidence from a new test specification’, Applied
Economics, 36(19), 2125-2135. DOL: https://doi.org/10.1080/0003684042000306923.

Wijeweera, A., & Webb, M. J. (2012), ‘Using the Feder-Ram and military Keynesian models to examine the link
between defence spending and economic growth in Sri Lanka’, Defence and Peace Economics, 23(3), 303-311.
DOIL: https://doi.org/10.1080/10242694.2011.593352.

Wu, S. Y., Tang, J. H., & Lin, E. S. (2010), ‘The impact of government expenditure on economic growth: How sensitive
to the level of development?’, Journal of Policy Modeling, 32(6), 804-817. DOI: https://doi.org/10.1016/].
jpolmod.2010.05.011.

S6 319(2) thang 01/2024 83 Kinh téPhit trién






