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Tém tit

Bai viét nay phan tich dnh huéng ciia tri tué thong minh con nguoi, dugc do luong bang chi sé

1Q, dén quy mo nén kinh & ngam é 10 \quéc gia ASEAN trong giai doan 2002- 2017. Két qud
phan tich dit liéu bdng phiong phdp hoi quy theo truong phal Bayes da cung cap bang chbmg
manh mé cho thady, tri tué thong minh con ngudi sé lam giam quy mo nén kinh té ngam ciia cdc
quoc gza ASEAN. Cu thé, su gla tang trung binh trong chi s6'1Q sé lam gidm gan 2 diém phan
trdm ciia quy mé nén kinh te ngdam. Két qua ctia bai viét ham ¥ rdng, cdc qudc gla ASEAN cé
thé kiém sodt quy mé ciia nén kinh té ngdm bdng cdc chinh sdch ndng cao chi sé'1Q.

T khéa: kinh t& ngdm, tri tué¢ théng minh, ASEAN, hoi quy Bayes

Summary

This paper analyzes the influence of human intelligence, measured by 1Q, on the size of the
shadow economy in ten ASEAN countries over the period 2002-2017. The results of Bayesian
analysis provide strong evidence that human intelligence will reduce the size of the shadow
economy in ASEAN countries. In particular, the average increase in 1Q will reduce the size
of the shadow economy by nearly two percentage points. Those findings imply that ASEAN
countries can formulate policies on raising 1Q so as to control the size of the shadow economy.

Keywords: shadow economy, human intelligence, ASEAN, Bayesian regression

GIOI THIEU

Quy md nén kinh t€ ngim trung
binh & cdc quoc gia ASEAN trong giai
doan 2002-2017 1a 31,22% (Medina va
Schneider, 2019), cao hon mdc trung binh
th& gidi. Pong thdi, c6 sy khac biét rit 16n
v€é quy md kinh t€ ngdm giita cdc qudc
gia nay. Ching han, theo tinh todn cla
nhém tic gid, cdc hoat dong kinh t& ngdm
& Singapore chi chi€m khoang 11% GDP,
nhung ty 1& nay & Campuchia va Thdi Lan
la trén 47% GDP. Su khéc bi€¢t nay cho
tha'y, mdi quoc gia c6 cdch quan Iy riéng
ddi v6i cdc hoat dong kinh t€ ngdm. Mot
cau hdi ditra 1 liéu von con ngudi, dugc
dic trung bdi tri tué thong minh, ¢6 gitp
lam gidm c4c hoat dong kinh t€ ngdm clia
cdc qudc gia ASEAN hay khong? D€ tra
16i cAu hdi nay, nhém tac thuc hién hoi
quy tuy€n tinh theo trudng phai Bayes cho
" Trusng Cao dang Kinh t&€ Déi ngoai
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" Ban Quén ly Khu Thd Thiém

10 quoc gia ASEAN trong giai doan 2002-2017, nhim
ddnh gid tdc dong clia tri tué thong minh con ngudi dén
quy md clia nén kinh t€ ngim. Bén canh d6, nhém tic
gia cling kiém tra tic dong clia cac bién kiém sodt, nhu:
ting tru6ng kinh t€, do m& thuong mai, génh nng thué,
khu vuc nong nghlep, quy mo chinh pht va d6 thi héa
dén quy md nén kinh t& ngam.

CO_SG LY THUYET VA PHUONG PHAP
NGHIEN CcUU

Co s 1y thuyét

Kinh té ngam

Kinh t&€ ngdm dudc dinh nghia 13 hoat dong kinh t& bi
che gidu khdi céc cd quan cong quyén vi cic 1y do, nhu:
tién té, phip luat hoic thé ch€ (Schneider, Buehn va
Montenegro, 2010). Trong dé, céc 1§ do tién t& bao gdm
viéc tranh thu€ va cac khoan déng g(’)p an sinh xa h@i; cac
1y do phdp luat bao gdm: tranh bd may quan liéu cta chinh
phu hodc ganh ning phép 1y; con cac 1y do thé ché bao
gdm: tham nhiing, thutng lién quan d&n chit lugng thé ché
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chinh tri va phép quyén y&u kém. Nhitng y€u t& nay dnh
hudng d&€n quyét dinh tham gia vao khu vuic phi chinh thic
ctia doanh nghi€p va ngudi lao dong (Ulyssea, 2020).

Kinh t€ ngdm da dugc xdc nhin 13 rao cdn chinh d6i
vdi chinh phi & nhiéu nudc, dic biétla & cic nuéc dang
phat trién vi né pha hiy céc thé ch& da dugc thiét lap,
thic ddy viéc st dung khong hiéu qua cic ngudn luc
khan hi€m, 1am suy y&u khd niing clia cdc chinh pht
trong viéc thu cdc khodn cin thi€t @€ cung cip hang
héa cong cong va tic dong tiéu cyc dén ting trudng
kinh t&€ (Nguyen va Duong, 2021).

Tri tug thong minh

Tri tué thong minh 12 nhitng kh4 ning tinh than cin
thi€t clia con ngudi d€ thich tng, ciing nhu dinh hinh
va lya chon bat ky bdi cdnh moi trudng nao (Sternberg,
1997). Nhitng khia canh quan trong clia tri tu¢ thong minh
con ngudi 1a 1y ludn, gidi quyét van dé va hoc tap. C6
su khac biét giita cic c4 nhin vé kha ning suy lun, giai
quyét vin dé va hoc héi, din d&n sy khic biét clia con
ngudi vé kha ning chung d€ d6i phé véi cac tinh huéng
khé khan. Nhitng khdc biétnay: (i) trd nén rd rang hon khi
mifc d phiic tap vé& nhan thifc clia tinh hudng trd nén 16n
hon; (ii) n dinh theo thoi gian (iii) dudc gidn ti€p mot
phan bdi céc yeu t6 di truyén (Colom va cong sy, 2010)

Anh hudng ctia tri tu¢ thong minh dén kinh té ngam

Theo nghién ctiu clia nhém téc gid, cho dén nay, chi
c6 Salahodjaev (2015) xem xét dnh hudng cta tri tué
thong minh d&n kinh t€ ngdm clia c4c nudc trén the gii.
Bing phuong phdp OLS va hdi quy véi bién cong cu (IV),
Salahodjaev (2015) da cho thay, tri tué thong minh c6
anh huéng tiéu cuc d€n quy md nén kinh t&€ ngam ctia 158
quoc gia trén th& gidi trong giai doan 1999-2007. Theo
Salahodjaev (2015), ¢6 3 1y do giai thich tai sao tri tué
thdng minh c6 mdi quan hé tiéu cuc v6i nén kinh t€ ngam:

Thit nhdt 1a van dé cha't lugng thé ché. Nhitng quoc
gia c6 mirc do tham nhung cao, hé tho’ng ludtphdp yéu
kem s& c¢6 nén kinh t€ ngim 16n hon va ngu’dc lai, cac
qudc gia c6 thé ché hoat dong hiéu qua sé cung cap
dong luc d€ cong dan va doanh nghiép hanh xi hgp
phdp va cling lam ting chi phi ca cdc hoat dong ngdm
(Duong va cong su, 2021; Luong va cdng su, 2020).
That vay, Kanyama (2014) cho thdy, tri tué thong minh
con ngudi dudng nhu 1a yé&u td gidp ting cudng chat
lugng moi trudng thé ché qudc gia.

Thit haila von xa hodi. Céc tai liéu chuyén siu x4c dinh,
mtic dd von xa hdi thap va hanh vi phi dao dic 12 nguyén
nhan chinh ctia nén kinh t&€ ngdm. Vi du, thi€u niém tin
x4 hoi ¢6 lién quan d&n cac nén kinh t& ngdm (Duong va
cong sy, 2021) va hanh vi truc 1¢i (Crudeli, 2006), vi nd
mang lai 1gi ich cho c4c c4 nhan trong ngén han.

Ngoai ra, nén kinh t€ ngam ciing dudc dic trung bdi
hoat dong tdi pham, day 12 hanh vi c6 lién quan dén céc
k¥ ning nhan thic. Cdc nghién cttu da ghi nhan ring, cic
k¥ ning nhan thifc c6 mdi twong quan tiéu cuc vdi hanh
vi chéng d6i xa hoi (Mattus va cdng sy, 2012) va hanh
vi tAn cong nghiém trong (Rushton va Templer, 2009).

Phuong phap nghién citu

Nhoém tac gia sit dung phuong phap hdi quy Bayes dé
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phan tich dit liéu. Trong mo hinh Bayes,
thong tin tién nghiém s& két hdp véi md
hinh hgp 1y @& tao ra phan ph6i hau nghiém
clia cic tham s& quan tam (Kelter, 2020).
Sau d6, ki€ém dinh gi3 thuyét Bayes dugc
thuc hién b?mg he s6 Bayes (BF ). Trong
do, BF, 1a ty 1é cta dif ligu hdp ly véi gid
thuyet thay th& (H,) chia cho dir heu hop Iy
cua gia thuyét khong (H). Luu 'y rang, hé
s06 Bayes phu thudc vao cic phan phai tién
nghiém dudc gdn cho c4c tham s6 trong mdi
mo hinh. Uéc lugng Bayes ctia mot tham s6
chua bi€t 6 véi dit liéu quan sat x nhu sau:

p(O) = p(é’lx)p(ﬁ)

Trong do: p(OIx) la phin phdi hau
nghiém, p(x10) 1a ham hgp ly, p(8) 1a phan
phdi tién nghiém va p(x) 1a hdp Iy bién.

Dé ti€n hanh thyc hién hdi quy Bayes,
nhém tdc gid st dung tién nghiém khong
thong tin uniform(0,1) theo dé xuit clia
Nguyen va Duong (2021). Trong khi do,
thuat todn Markov Chain Monte Carlo
(MCMC) dudc st dung d€ tao ra cic
phan ph6i hau nghiém (Kelter, 2020).

M6 hinh nghién ciu

D€ phan tich dnh hudng cla tri tué
thong minh d&€n quy mo6 nén kinh t&
ngim, mo hinh nghién cifu clia bai viét
¢6 dang nhu sau:

SSE, = a, +ﬁIQ +BX +e¢

Trong do b1en phu thuoc SSE 1a quy
md ctia nén kinh t& ngdm. Bi€n quan tAim
chinh ctia bai vi€t 1a Tri tué thong minh
10). X 12 ma tran ctia cdc bi€n ki€m so4t,
bao gom Téang tru’o’ng kinh t&€ (GDPg),
P06 md thuong mai (OPEN), Gdnh ning
thu€ (TAXB), Khu vuc ndng nghiép
(AGRI), Quy m6 chinh phi (GSIZE), B6
thi héa (URBA) va ¢, 1a sai s0.

Dt liéu nghién ciru

Dir liéu dugc thu thdp hang ndm tir 10
quoc gia ASEAN trong giai doan 2002-
2017. Trong d6, bién phu thudc SSE dugc
dobing phantrimclianénkinht€ ngdmso
v6i GDP va 14y tir cong trinh clia Medina
va Schneider (2019). Dit liéu vé 1Q dudgc
cung cap b&i Lynn va Vanhanen (2012).
Dir liéu cdc bién ki€m soat dugc thu thap
tif Chi s6 Phat trién Thé gidi (WDI) clia
Ngan hang Thé& giéi (World Bank) va
Quy Di san (Heritage Foundation).

KET QUA NGHIEN cUU
K&t qua thuc nghiém

Bang 1 trinh bay ma trin tuong quan
Bayes vdi thong tin clia h¢ s6 tuong quan
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Pearson va hé s§ Bayes (BF o) tu'o‘ng u’ng
Nhom téc gid nhan thay, blen IQ va SSE ¢6
hé s6 tu’dng quan la -0,574 va BF,, > 100,
diéu nay ngu y ring, c6 bing chu’ng manh
mé vé moi tu’dng quan nghich giita 1Q va
SSE. Hay n6i cach khic, sy gia ting cia
IQ din dén sy suy gidm ctia SSE. Bén canh
d6, c6 moi tuong quan nghich gitta OPEN,
TAXB, URBA v6i SSE. Ngugc lai, GDPg
va AGRI c6 tuong quan thudn vGi SSE.

Bing 2 trinh bay két qui hdi quy
tuy€n tinh Bayes vdi cac thong sd, nhu:
gid tri trung binh, hé s6 Bayes (BF ) va
khodng hdu nghiém 95% cho cdc tham
s6 mo6 hinh. Bén canh dé, Bing 2 ciing
trinh bay cdc thong sd dé ddnh gia mic
do phfl hgp ctia m6 hinh. Theo d6, md
hinh ¢6 BF,, = 4,315e+18, nén c6 bing
chu’ng rat manh mé ung ho sy phu ho‘p
clia md hinh hdi quy. Pong thdi, gid tri
R2=0,574 cho thdy, cdc bi€n ddc 1ap gidi
thich dudc 57,4% phuong sai clia bi€n
SSE trong md hinh.

D6i v6i bién Tri tué thong minh (1Q),
k&t qui hdi quy Bayes cho thdy, hé s6
trung binh ciia IQ1a -1,984 va BF > 100.
Nhu vay, tri tu¢ thong minh con ngudi
c6 4nh hudng tiéu cyc d€n quy mo nén
kinh t&€ ngdm cda cdc qudc gia ASEAN.
Hé 56 ndy chi ra ring, né€u chi s6 IQ cla
quoc gia ting 1én 10 diém, thi Quy mo
nén kinh t&€ ngim sé& glam khoang 19,8
di€m phin trim. K&t qui nay tuong tu
nhu phdt hién cta Salahodjaev (2015).
Dua trén nhitng phat hién nay, c6 thé 1ap
luan riing, c6 it hoat dong ngdm hon &
céc qubc gia c6 dan s6 thong minh nhu
Singapore, bdi vi cdc cong din thong
minh cé su kién nhdn cao hon va sin
sang hgp tiac hon d€ tao ra hiéu qua cho
cong dong. Hon nita, viéc Singapore c6
chi't lugng thé ché cao nhit va quy mo
kinh t&€ ngdm thdp nhi't khu vuc ASEAN
nghia 13, cic qudc gia c6 chit lugng thé
ché& cang cao, thi quy mo kinh t& ngdm
cang nhd. Ngudc lai, mot quic gia ¢
chit lugng thé ché kém, tham nhiing
tran lan, thi ngudi dan sé€ it tin tudng vao
chinh quyén va do d6, dong cd hop tic
thap khié€n ho sin sang tham gia c4c hoat
dong trong nén kinh t& ngam.

D6i v6i cdc bi€én kiém sodt, hé sO
trung binh ctia bi€n Ting trudng kinh t&
(GDPg) la am. Tuy nhién, h¢ s§ Bayes
(BF,) cia GDPg chi gan bing 1, nén
chu’a c6 bing chu’ng vé 4nh hu’dng tiéu
cyc clia ting trudng kinh t€ dén quy
md nén kinh t&€ ngdm clia cdc qudc gia
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BANG 1: MA TRAN TUGNG QUAN BAYES
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Ghi chii: trong ngodc don la hé s6 Bayes (BF ) vdi * BF, > 10, ** BF, > 30, *%*

BF,,> 100

BANG 2: TOM TAT HAU NGHIEM CUA CAC THAM SO cdA HOI QUY BAYES

Ghi chii: trong ngodc don la hé s6 Bayes (BF ) vdi * BF,, > 10,

BF,,> 100

ASEAN. Nhém tdc gid ciing nhan thdy, D6 md thuong
mai (OPEN) c6 hé s6 trung binh 12 duong va BF,, >
100, chiing t6 @0 md thuong mai cé dnh hudng tich cuc
dén quy mo kinh t€ ngdm. K&t qua nay tuong tu vdi
nghién ciu cia Ghosh va Paul (2008). Mat khdc, Ginh
niing thu€ (TAXB) ¢6 4nh hudng tich cyc va manh mé
dé&n SSE. Viéc chinh phd ting céc loai thu€ s& khi€n
mot bd phan xa hoi chuyén sang mua hang héa ré hon
trén thi trudng chd den, do d6 1am gia ting quy mo6 nén
kinh t& ngdm. K&t qud nay phit hgp v6i cdc nghién cttu
cta Salahodjaev (2015), Navickas va cong su (2019),
Duong va cdng sy (2021). Bi€n Khu vuc nong nghiép
(AGRI) 1a duong, nhung hé s6 Bayes ctia bi€n nay nhé
hon 1, nén khdng c6 bing chitng vé d4nh hudng tich cuc
clia ty trong khu virc nong nghiép d&€n quy mo nén kinh
t&€ ngam clia cdc qudc gia ASEAN. Mot két qua dang
chi y khéc 1a tdc ddng manh mé va tich cuc ciia Quy
md cuda chinh phi (GSIZE) d6i v6i SSE. K&t qua nay
tuong tu véi két luan cia Luong va cdng su (2020).
Cudi ciing, nhém téc gid tim thdy tdc dong tiéu cuc clia
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Tham s6 Hé s6 trung binh Khoang hiu nghiém 95%

He s6 chan (31?66()%6) 29,282; 32,037
1Q (1325‘;*91) 2,834;-1,085
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bi€n P6 thi héa (URBA) d&€n SSE. Cu thé, téc do do
thi hda & cdc quoc gia ASEAN cang cao, thi cang lam
gidm do 16n clia quy mo nén kinh t&€ ngim. K&t qué
nay trdi ngugc véi cong bo ctia Ghosh va Paul (2008).

KET LUAN VA HAM Y

Trong nghién cifu nay, nhém tdc gid phan tich m&i
lién hé clia tri tué thong minh con ngudi dé€n quy mo
nén kinh t&€ ngdm & cdc quoc gia ASEAN. Két qua
phin tich biing phuong phdp hdi quy Bayes trén bd dir
liéu c6 sidn tir nim 2002 d€n nim 2017 cho thay, tri tué
thong minh con ngudi c6 4nh hudng bat1gi dé€n quy md
nén kinh t&€ ngdm clia cdac qudc gia ASEAN. Hay néi
cdach khdc, tri tué thong minh lam gidm quy md cta
nén kinh t&€ ngdm. Ngoai ra, bai vi€t ciing cho thdy,
qud trinh dd thi héa gitp 1am gidm quy md cta nén
kinh t€ ngdm. Hon nifa, nghién cifu nay dng ho quan

TAI LIEU THAM KHAO

diém cho ring, dd md thuong mai, gdnh
niing thu€ va quy mo chinh phii cang I6n,
thi s€ lam gia ting xu hudng tham gia
vao cdc hoat dong clia nén kinh t€ ngam.
Duya vao k&t qué trén, theo chiing ti,
cdc quoc gia ASEAN c6 thé kiém sodt
quy md nén kinh t& ngdm biing c4c chinh
sdch nang cao von con ngudi, trong dé
bao gdbm c4 tri tué thong minh. Bén canh
dé, can c6 cdc chinh siach phu hop cho
hoat dong thuong mai qudc t&€ va trirng
phat ning d6i v6i tdi pham thu€. Cic
qudc gia ASEAN ciing can gidm sdt hiéu
qua chi tiéu ctia chinh pht d€ gidm thi€u
quy mo kinh t&€ ngdm. Cudi clung, cic
qudc gia ASEAN can tip trung diy manh
qud trinh d6 thi héa vi né s& gép phan
han ch& cdc hoat dong kinh t& ngam.O
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