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TOM TAT

Du doan gia vang la mét chu dé trong yéu trong tai chinh, ddc biét trong boi canh
bién dong toan cau, va ngay cang dugc hd tro boi cac md hinh hoc may va hoc sau
nhdm nang cao d6 chinh xac. Tuy nhién, chira cé nhiéu nghién ctru hé thdng héa tri
thtic trong linh vize nay. Nghién cttu nay stt dung phuong phép phan tich trac luong
thu muc trén 182 an phdm duoc thu thap tir co so di liéu Scopus giai doan 1985—
2025 dé phan tich xu hudng, xac dinh cac tac gia, t6 chitc va mo hinh dw bao ¢ anh
hudng. Két qua cho thdy cac mo hinh deep learning nhuw CNN-LSTM dang thay thé
dan cc phuong phép truyén thong nhu ARIMA va GARCH, véi muc trich dan cao
trong cac cong trinh tiéu biéu. Ngoai ra, mang ludi tir khoa va hop tac nghién ctu
cho thdy st chuyén dich manh mé vé chu dé va su tap trung vao cac qudc gia nhu
Trung Qudc, Hoa Ky va Malaysia. Nhitng phat hién nay khong chi phan anh sy phat
trién nhanh chéng ctia linh vige ma con déng vai tro xay dung ban d tri thite, ho tro

dinh hudéng ting dung du béo gia vang trong thuyec tién tai chinh.

Tit khéa: Dy doan gia vang, Phan tich tric lwong thie muc, Hop téc nghién ctru, Xu

huwéng nghién ctru.

1. MO PAU

Vang ttr 1au da duoc coi la mét tai san quan trong trong hé thong tai chinh toan
cau, déng vai tro la kénh dau tw an toan trong bdi canh bién dong kinh t€ va chinh tri
[1]. Gi4 vang chiu anh hwong boi nhiéu yéu t6 vi mo nhu lam phat, ty giad hoi doai, gia
dau va su bat 6n dia chinh tri, khién viéc dy doan gia vang trd thanh mot thach thiec 16n
ddi véi cac nha dau tu va cac td chiee tai chinh [2]. V6i sy phat trién ctia khoa hoc d@ liéu
va tri tué nhan tao, cac phuong phép truyén thong nhw mo hinh kinh t& luong (ARIMA,
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GARCH) ngay cang duoc b6 sung va thay thé€ boi cac mo hinh hoc may va hoc sau [3].
Nhiing phuong phép nay cé kha nang khai théc cdc mau dit liéu phtc tap, tir 46 nang
cao do chinh xac trong du bao.

Maéc du linh viee du doan gia vang dang phat trién nhanh chong véi nhiéu hudng
ti€p can moi, cac nghién citu hién nay cha yéu tap trung vao dé xuat moé hinh ma thiéu
cac tong quan hé thong vé cdu tric hoc thuat, xu hudng phat trién va mc d6 anh huong
cua ting phuong phap. Diéu nay khién viéc xac dinh cac hudng nghién ctru ndi bat,
nhitng hoc gia c6 anh hudéng hay mttc d6 lan téa ctia cdc mo hinh tién tién tro nén kho
khan, dong thoi gay han ch€ trong viéc ting dung thuc t€. Do d6, can c6 mot cach tiép
can toan dién dé€ hé thong hoa tri thitc trong linh vuc nay va lam néi bat cac hudng di
tiém ning trong nghién ctru cling nhw ting dung thuc tién.

Phan tich trac luong thu muc 1a mot phuong phép hiéu qua giup khdm pha cau
triic va sy phat trién ciia mot linh vieee nghién ctu dya trén di liéu khoa hoc da cong bé.
Thong qua viéc phan tich s6 luong an pham, chi s trich dan, méi quan hé hop tac gitta
cac nha nghién cttu va sy phat trién ctia cac chu dé nghién cttu, phuwong phap nay giup
xac dinh cac xu hudng chinh va céc cong trinh ¢6 tadc ddng 16n nhat trong linh vuc dy
doén gid vang. Do d6, nghién cttu nay ap dung phwong phép phan tich trac luong thuw
muc dé€ danh gia mic d¢ phat trién ctia linh vie, xac dinh cac tac gia va to chirc c6 anh
huong, dong thoi kham phé cac xu huwdng nghién cru noi bat. Muc tiéu chinh cua nghién
cttu nay la xac dinh cac xu huwdéng nghién cttu quan trong trong Iinh virc nay, danh gia
muc d¢ anh hudng ctia cac nha nghién cttu va t6 chirc, cing nhw phan tich mang lwdi
hop tac.

2. DU LIEU VA PHUONG PHAP NGHIEN CUU
2.1 Nguon dit liéu

Nghién cttu phan tich trac lugng thu muc nay tap trung vao cac &n phdm trong
linh viec dw dodn gid vang, vdi dit liéu dwoc thu thap tit Scopus, mot co s dix liéu co
pham vi bao quat rong va hé thong trich dan dang tin cay. Dt liéu dwoc truy van dua

aa

trén cac thudt ng lién quan dén du dodn gia vang (“gold price forecasting”, “gold price
prediction”, “gold volatility forecasting”) trong tiéu dé, tém tat va tit khoa (TITLE-ABS-
KEY). B dit liéu thu thap bao gdm cac an pham ttr 1985 dén 2025, véi ngay truy xuat d
liéu la 10/3/2025, cung cap cai nhin toan dién vé xu hudéng nghién cttu trong linh vuc
nay.

2.2 Sang loc dit liéu

Sau khi truy xudt cac &n phdm ban dau, mét quy trinh sang loc nhiéu budc da
duoc thyc hién nham dam bao bo di liéu chi bao gom cac &n pham o lién quan va chat
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luong cao. Cu thé, qua trinh sang loc gdm cac budc sau: (i) Truy xudt ban diu: Tim kiém
trén Scopus tra vé 195 an pham. (ii) Loc ngon ngir: Cac an pham khong phai tiéng Anh bj
loai bo (1 tiéng Trung, 1 tiéng Tay Ban Nha), con 193 an pham. (ii) Loai trir logi tai li¢u:
Céc tai liéu phi nghién cttu (bai xa luan, danh gia hoi nghi, ghi cha) bi loai bo, con 182
&n pham. (iv) Xdc thuec siéu dit ligu: Kiém tra cac 18i thidu siéu dit liéu, nhung khong c6
an pham nao bi loai thém. Sau qua trinh sang loc, 182 an pham dwoc gitr lai d€ phan tich.
Trude khi xtr ly, tap dir liéu duoc kiém tra tht cong nham stra 16i chinh ta va bs sung
thong tin thi€u hut, ddm bao tinh chinh xac cua két qua phan tich.

2.3 Céc cong cu va quy trinh phan tich dit liéu

Phan tich tric lrong thi muc trong nghién ctru nay dwoc thuc hién chti yéu bang
Python?, két hop vdi cac thu vién manh mé dé xit ly, triec quan hoa di liéu va dam bao
tinh chinh xac, hiéu qua. Cu thé:

- Pandas: Dung d€ lam sach, xt ly va thao tac dix liéu, gitip dam bao tap d@ liéu
day du va chinh xac.

- Matplotlib: Puoc st dung d€ tao truc quan hda, bao gom xu hudng xudt ban,
phan bd trich dan va cac chi s6 lién quan, cung cap cai nhin tdng quan vé dit liéu.

Bén canh d6, Gephi®, m¢t phan mém ma nguén mé chuyén phan tich va tryc
quan héa mang ludi, dugc stt dung dé bidu dién mang ludi dong tac gia va mang ludi
ttr khoa. Gephi gitup 1am r6 sy két noi gitra cdc nha nghién ctru va xu hudéng chu dé chinh
trong linh viec du doan gia vang. Quy trinh phan tich gom ba giai doan chinh:

a. Phdn tich mo ta: Xac dinh cac ddc diém tong quan cta tap di liéu, bao gom tong
s6 an pham, loai tai liéu, s& lwong trich dan va xu huéng nghién ctru. Giai doan nay cung
cap btic tranh tong thé vé sy phat trién cua nghién ctru du doan gia vang,.

b. Phan tich trich din va dong tic gia: Xac dinh cac tap chi, hoi nghi, to chirc va ca
nhan c6 anh hudng 16n nhat trong linh vuc. Dong thoi, phan tich mang ludi dong tac gia
giup kham pha cac mo hinh hop tac gitta cac hoc gia va to chic, tit d6 nhéan dién cdc nha
nghién cttu hang dau va cdc nhém nghién ctru chinh.

c. Phdn tich tir khoa: Xay dung mang ludi dong xudt hién tir khoa dé kham pha cac
chu dé nghién cttu chinh va xu hudéng méi noi trong du doan gia vang. Phan tich nay
giup hiéu ro sy lién két gitta cac chu dé va lam ndi bat nhitng hudng nghién ctru mai.

2 https://www.python.org/
® https://gephi.org/
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3.KET QUA PHAN TiCH TRAC LUONG THU MUC
3.1 Thong tin thong ké chung va xu huéng xuat ban

Bang 1 cung cdp tong quan vé tap dit liéu nghién ctru trong giai doan tir nam
1985 dén 2025, bao gom thdng tin vé ngudn dit liéu, s6 luong an pham, s6 trich dan, t
khoa, tac gia va miec d hop tac gitra cac tac gia. Tap dit liéu dugc thu thap tir 136 nguon
khéc nhau (tap chi, ky y&u hdi thao, v.v.), véi tong cong 182 an pham. Trung binh, mdi

dn pham c6 khoang 18.3 trich dan, tong s trich dan dat 3,330.

Bang 1: Tong quan vé tap di liéu

Noi dung Két qua
Thong tin chung
Giai doan 1985 - 2025
SO lwong nguon dit liéu (tap chi, ky yéu, ...) 136
Tong s6 an phdm 182
S8 lwgng trich dan trung binh trén moi dn phdm 18.3
Tong s0 trich dan 3,330
Thong tin vé ni dung dn phim
Tong sd tir khoa 808
Tong sO tir khoa riéng biét 162
Thong tin vé tdc gid
Tong s6 tac gia 539
SO luong tac gia voi an pham mot tac gia 18
SO luong tac gia voi an pham nhiéu tac gia 522
SO luong tac gia voi an pham mot va nhiéu tac gia 1
Thong tin vé sy hop tdc cuia cdc tic gid
SO lwong an phdm cé mot tac gia 18
S8 lwong &n pham trén mdi tac gia 0.3
S6 lwong tac gia trén mdi &n pham 3.0

Vé ndi dung an pham, tap dix liéu bao gom 808 tir khoa, trong do6 c6 162 tir khda
riéng biét, phan anh sy da dang ctia chti dé nghién cttu. Lién quan dén tac gia, c6 tong
cOng 539 tac gia tham gia, trong d6 chi co 18 tac gia xuat ban mot minh, trong khi phan
16n (522 tac gia) tham gia vao cac cong trinh ¢ nhiéu tac gia. Chi c6 1 tac gia c6 ca hai
loai hinh xudt ban. Xét vé mtc do hop tac, mdi tac gia c6 sd lwong an pham khé thap
(0.3). Trung binh, mdi 4n phdm cé khoang 3.0 tac gia, cho thay xu hudng hop tac khd
cao.
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Hinh 1: Sy gia tang cta cac &n phdm hang nam
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Nham phan tich xu huéng xuat ban trong linh viec du doan gia vang, Hinh 1

minh hoa xu huéng xuat ban trong linh vic nay qua s luong an phdm hang nam va

trich dan tich lay. Trwde nam 2011, sd lwong cong bd con han ché; tir 2012 tro di, s6 an

pham ting déu va dat dinh vao nam 2024. Trich dan tich lily ting manh sau ndm 2019,

cho thdy mtc d quan tam ngay cang l6n. Xu hudéng nay phan anh rd tdm quan trong

va sy phat trién nhanh chéng cua nghién ctru vé du doan gia vang.

3.2 Nhitng nhin t6 dong gop chinh: T6 chixc va hoc gia tiéu biéu

Cic t6 chirc dan ddu

Bang 2 trinh bay danh séch 5 t6 chitc hang dau trén thé gidi c6 dong gdp ndi bat

trong linh virc dw doan gia vang, dwgc déanh gia dua trén s& lwong an pham va trich dan.

Dit liéu bao gom tong sd an pham, ty 1& phan tram déng gop, cung voi s6 luong trich

dan va thit hang cta timng t& chiec theo mitc d6 anh huéng.

Bang 2: Nam t0 chiic vdi s6 lwong an pham va trich dan ndi bat trong nghién ctru duw

dodn gid vang

. .. An pham Trich dan
Hang T6 chitc Quoc gia ~ ~
Solugng | % | S6lugng | %
1 Dai hoc Malaysia Pahang Malaysia 7 3.85 | 54 (#27) | 1.62
2 | Pai hoc Thanh phd Hong Kéng | Hong Kong 3 1.65 | 141 (#9) |4.23
3 | Dai hoc Su pham Thiém Tay Trung Qudc 3 1.65 | 108 (#11) | 3.24
4 Dai hoc Khoa hoc Ky thuat Trung Qudc 3 1.65| 71 (#19) | 2.13
Dién tr Tay An
5 | Pai hoc Tt Xuyén Trung Qudc 3 1.65 | 29 (#60) | 0.87
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Dai hoc Malaysia Pahang dan dau véi 7 an pham, chiém 3.85% tong sd nghién
ctru, cling véi 54 trich dan. Cac t6 chirc con lai, gom Dai hoc Thanh phd Hong Kéng, Dai
hoc Su pham Thiém Tay, Pai hoc Khoa hoc Ky thuat Dién t& Tay An, va Dai hoc Tt
Xuyén, déu c6 3 &n pham nhung khac biét vé s6 lugng trich dan, trong &6 Dai hoc Thanh
phd Hoéng Kéng c6 trich dan cao nhat (141), cho thay tac dong hoc thuat ddng ké trong
linh vuc nay.

Cdc hoc gia hang diu

Bang 3 liét ké 5 tac gia hang dau trong nghién cttu du doan gia vang. Mustaffa,
Zuriani (Dai hoc Malaysia Pahang) dan dau véi 4 &n phdm va 56 trich dan. Lai, Kin
Keung (Pai hoc Hong Kong) c6 s8 trich dan cao nhat (141), véi ty 18 trich dan an twong
1a 47.0, cho thdy mttc d6 anh hudng 16n trong linh viee. Cac tac gia khac nhu Yaziz, Siti
Roslindar, Zakaria, Roslinazairimah, va Ahmad, Maizah Hura cling c6 dong gop dang
ké, véi s6 lwgng an pham dao dong tir 3 dén 4. Giai doan hoat dong nghién ctru ctia cac
tac gia trai dai tir ndim 2011 dén 2024, phan 4nh sy phat trién lién tuc cta cac tac gia dan

dau nay.
Bang 3: Nam tac gia hang dau trong nghién cru dy doan gia vang
NaT Nam ctra
ciaan | . o
Hang | Téntacgia | Diachilienhé | phdm ""“Cll’la,i AP| TD | TL
diu cung
tién
1 Mustaffa, Dai hoc Malaysia 2011 2017 4 56 14.0
Zuriani Pahang (#38) | (#137)
2 Yaziz, Siti Dai hoc Malaysia 2013 2024 4 20 5.0
Roslindar Pahang (#117) | (#214)
3 Zakaria, Dai hoc Malaysia 2013 2024 4 20 5.0
Roslinazairimah | Pahang (#117) | (#214)
4 Lai, Kin Keung | Dai hoc HBng 2012 2017 3 141 47.0
Kong (#14) | (#41)
5 Ahmad, Maizah | Dai hoc Cong 2013 2015 3 24 8.0
Hura nghé Malaysia (#97) | (#175)

AP: S6'lwgng dn phiim cong bé: TD: S6'lwot trich dan; TL: Ti 1¢ trich dan (s6lwot trich dan trén
mbi dn phim).

3.3 Céc tap chi ndi bat va nghién ctru c6 sttc anh hudng lon
Tap chi ndi bit

Bang 4 liét ké nam tap chi hang dau thé gidi c6 déng gop dang ké trong nghién
ctru dy dodn gia vang. Resources Policy (Elsevier) dan dau véi 14 an pham va 720 trich
dan, phan anh mttc d0 quan tdm cao d&i véi linh vuc nay. Expert Systems with

30




TAP CHI KHOA HOC VA CONG NGHE, Truong Dai hoc Khoa hoc, DH Hué
Tap 27, S6 1B (2024)

SO chuyén san Cong nghé thong tin

Applications (Elsevier) c6 s8 trich dan trung binh cao nhat (101.4), cho thay sitc anh

huong 16n cua cac nghién ctru duoc cong bo trén tap chi nay. Céc tap chi khac nhu

Journal of Forecasting, Physica A: Statistical Mechanics and its Applications, va

Computational Intelligence and Neuroscience cting c6 nhitng dong gop quan trong, voi

bac phan vi chu yéu thuéc nhém Q1, khrfmg dinh chat luong va tac dong hoc thuat cua

cac nghién cttu trong linh viee dir doan gia vang.

Bang 4: Nam tap chi hang dau thé gidi trong nghién cttu du doan gia vang

Hang Tén tap chi Nhaxuat | Bac | ,, D TL
ban phan vi

1 Resources Policy Elsevier Q1 14 720 (#1) | 51.43 (#8)
Expert Systems with Elsevier Q1 5 507 (#3) | 101.4 (#4)
Applications

3 Journal of Forecasting John Wiley Q1 3 49 (#10) | 16.33 (#20)

and Sons

4 Physica A: Statistical Elsevier Q2 2 88 (#6) 44.0 (#9)
Mechanics and its
Applications

5 Computational Hindawi Q1 2 48 (#11) | 24.0 (#13)
Intelligence and
Neuroscience

Bdc phén vi dwegc phin logi theo SCImago Journal & Country Rank (https://www.scimagojr.com/ ),
truy cdp ngay 15 thing 3 nam 2025. AP: S6'lwong dn phim cong bo: TD: SO lwot trich dan; TL: Ti
1¢ trich dan (s0'lwot trich dan trén mdi dn phim).

Cdc nghién citu cé siec anh hwong lon
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Bang 5 trinh bay ndm nghién ctru dwoc trich dan nhiéu nhat trong linh vic dw
doan gia vang, cho thady mtc d6 anh hudng cua cac cong trinh nay d6i véi cong dong
hoc thuat. Dan dau la nghién cttu ctia Livieris va c.s. (2020) [3] v6i md hinh CNN-LSTM,
dat 563 trich dan, cho thdy hiéu qua vuot trdi cua hoc sau trong dw bao chudi thoi gian
gia vang. Cac nghién cttu ctua Shafiee va c.s. (2010) [1] va Liu va c.s. (2013) [2] cling dat
mtc trich dan cao (235 va 178), nhan manh vai trd ctia phan tich thi treong va yéu t&
kinh t€ vi mo trong nghién ctru gia vang. Dang chu y, ba trong s6 ndm nghién ctru hang
dau ap dung cac mo hinh hoc may va mang no-ron nhan tao, bao gom CNN-LSTM va
ANN-GARCH, cho thdy su dich chuyén hoc thudt r6 rét tir cac phuwong phap truyén
thong sang ky thuat dua trén di liéu. Cac két qua nay phan anh sy phat trién manh mé
cua cac phuong phap hién dai va mé ra nhiéu tiém nang cho nghién cttu trong tuwong
lai.
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Bang 5: Nam nghién cttu hang dau thé€ gidi trong nghién cttu dw doan gia vang

Hang Tiéu dé Loai 4n Nguon (tap chi, | Trich | Sé lwot
phim héi nghi) dan | trich dan

A CNN-LSTM model for gold | Bai viét Neural [3] 563
price time-series forecasting dang tap Computing and

chi Applications
An overview of global gold Bai viét Resources [1] 235
market and gold price dang tap Policy
forecasting chi
How does oil market Bai viét Energy [2] 178
uncertainty interact with other | dang tap
markets? An empirical chi
analysis of implied volatility
index
Gold volatility prediction Bai viét Expert Systems | [4] 176
using a CNN-LSTM approach | dang tap with

chi Applications
Gold price volatility: A Bai viét Expert Systems | [5] 153
forecasting approach using dang tap with
the Artificial Neural Network- | chi Applications
GARCH model

3.4 Phan tich mang lw6i hop tac

Hop tdc quéc té’giira cdc quoc gia

Hinh 2 minh hoa mang lwdi hop tac nghién ctru qudc t€ trong linh vic dee doan

gia vang, trong do kich thudc ctia moi quoc gia phan anh mitc d6 tham gia vao nghién

cttu, va cac duong ndi bi€u thi quan hé hop tac gitra cac qudc gia.
Taiwan Vietdhlam

SaudiArabia . i
ﬁ\adand

Japan

1 United Arab Emirates
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Hinh 2: Mang ludi hop tac nghién cttu qudc t€ trong linh vieec du doan gia vang
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Phan tich hop tac qudc t€ cho thdy Trung Qudc, Hoa Ky, Malaysia va Théi Lan
la nhitng qudc gia gitt vai tro trung tam trong mang lwdi nghién cttu vé duy doan gia
vang. Trung Qudc dan dau véi mikc do tham gia va két ndi ndi bat, trong khi Hoa Ky va
Malaysia c6 nhiéu méi quan hé hop tac véi cac quéc gia chau A nhw Théi Lan, An D6 va
Pakistan. Mot s6 nudc Trung Dong nhu UAE, Jordan va Kuwait c6 mang ludi hop tac
han ché nhung van duy tri lién két qudc t&. Nhin chung, chau A va Hoa Ky 1a cac trung
tam nghién cttu chinh, trong khi sy hién dién ctia chau Au va chau Phi con twong doi
khiém ton.

Hop tdc giira cdc hoc gid

Hinh 3 cho thdy mang lwdi hop tac gitta cac hoc gia trong linh vuce nay, chi gitr
lai cac mdi quan hé hop tac xudt hién tir hai [an trd lén. Cac nut biéu thi tac gia, kich
thudc phan anh mire d6 anh hudng, con cac duong ndi thé hién s Ian hop tac gitta ho.

mus@iifa z.

" yaZiZ)s..
bac@n . /*'

Hinh 3: Mang lwdi hop tac gitta cac hoc gia

Azizan N.A. va Yaziz S.R. la hai hoc gia c6 anh huong 16n, gitt vai tro trung tam
trong cong dong nghién ctru du doan gia vang thong qua cac moi quan hé hgp tac chat
ché véi nhiing tac gia nhw Zakaria R. va Ahmad M.H.. M6t s6 nhém hop tac nhd hon
nhu Zivkovic M. — Bacanin N. va Yang J.-H. - Dou W. cling xudt hién, phan anh sy phan
tan cua mang ludi. Mang ludi da loai bo phén 16n cac hop tac don 1€, cho thdy da s6 hoc
gia chi hop tac trong mot nghién ctu, dan dén ciu tric mang roi rac va chi mot s6 cum
nghién cttu duy tri hop tac 6n dinh.

3.5 Phan tich mang lwéi tir khoa
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Hinh 4: Mang lu6i dong xudt hién tix khda

Hinh 4 thé hién mang lwéi dong xuat hién tir khoa trong tap dit liéu. Pang chu
y, cac cap tir khoa dong xuat hién dwdi hai lan da bi loai bo, gitp tap trung vao cac mai
quan hé¢ quan trong hon trong linh virc nghién cttu.

Cac tir khoa “gold price”, “gold price forecasting”, “machine learning”, va
“prediction” c6 tan suat xuat hién cao nhat, cho thay rang phan 16n nghién ctu tap trung
vao du bao gia vang bang cac phuong phap hoc may. Cac md hinh du bao phd bién bao
gom ARIMA, LSTM, GARCH, va neural networks, phan anh s két hop gitta cac phwong
phép thong ké truyén thong va ky thuat hoc sau hién dai. Ngoai ra, sw xudt hién cua cac
thuat todn nhu support vector regression (SVR), decision tree, random forest regression,
va deep learning cho thay vai tro ngay cang quan trong ctia cic mo hinh hoc may trong
linh viye nay. Mot s6 tir khoa khac nhu “oil price volatility”, “cryptocurrency”, va
“financial data analysis” chi ra rang nghién ctru vé du doén gia vang khong chi giéi han
trong cac mo hinh toan hoc ma con lién quan dén cac yéu td kinh t€ vi mo va tai chinh.

4. THAO LUAN VA KET LUAN

Nghién ctru nay st dung phuong phap phan tich trac luong thue muc d€ danh
gia sy phat trién cta linh vuc dy doan gid vang dua trén dit liéu tir co s6 di liéu Scopus.
Két qua cho thdy s6 lwgng an pham trong linh vuc nay tang manh trong hai thap ky gan
day, dac biét tir nam 2010, cung vdi su gia tang nhanh chéng cta s6 legng trich dan tich
lty, phan anh mtc d6 quan tam ngay cang 16n ctia cong dong khoa hoc. Phan tich trich
dan va déng tac gia da xac dinh dwoc nhitng hoc gia, t6 chitc va tap chi c6 anh huong
ndi bat, trong d6 Dai hoc Malaysia Pahang dan dau vé s6 lwong an pham, con Resources
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Policy va Expert Systems with Applications 1a hai tap chi c6 s6 trich dan cao nhat. Mang
ludi dong tac gia cling cho thay sy hinh thanh ctia cdc cum nghién cttu quan trong voi
mot s hoc gia gitt vai tro trung tam trong két noi cong dong hoc thuat.

Bén canh d6, phan tich tir khda gitup lam n6i bat cac chu dé nghién ctru chinh va
cac xu hudéng mdi ndi trong linh vuc. Cac tir khéa nhu “gold price forecasting”,
“machine learning”, “ARIMA”, “GARCH”, “neural networks” va “CNN-LSTM” cho
thay suw chuyén dich ro rét tir cic phuong phap thong ké truyén thdng sang cac md hinh
hoc sau hién dai. Ngoai ra, st xudt hién ctia cac tir khoa lién quan dén kinh t€ vi m6 nhu

“oil price volatility”, “cryptocurrency” va “financial data analysis” cho thay s¢ mo rong
pham vi nghién cttu sang phan tich cac yéu td tdc ddong dén gia vang.

Mot s8 nghién cttu dugc trich dan nhiéu nhu cta Livieris va c.s. (2020) [3] va
Vidal va c.s. (2020) [4] da chitng minh hiéu qua vwot trdi cua cdc mo6 hinh hoc sau nhue
CNN-LSTM trong du bao gia vang. Chang han, mé hinh CNN-LSTM dat d6 chinh xac
cao vdi sai s6 trung binh tuyét d6i (MAE) thap hon dang ké so voi ARIMA hoac GARCH
trong cung tap dit liéu. Cac yéu t6 anh hwong chinh dén két qua du bao duoc dé cap
trong cac nghién ctru bao gdm bién ddng dir liéu dau vao, yéu t6 dia chinh tri va sy lua
chon dac trung dau vao. Mac du nhiéu nghién cttu dat duwoc do chinh xac cao trong moi
treong mo phéng, van con thidu cac nghién ctru trién khai thir nghiém trong thuc t&
hodc tich hop vao hé thdng giao dich tai chinh hién hanh. Do d¢, tinh kha thi trong tng
dung thuc t€ tuy c6 tiém nang nhung doi hdi thém cac nghién ctru thit nghiém, ddc biét
trong moi trueong dit liéu thoi gian thuec.

Tong thé, két qua nghién ctru cung cap cai nhin toan dién vé cau truc, xu hudng
va mtc d¢ anh huwong trong linh viee due bao gia vang, tir d6 xay dung ban do tri thirc
co gia tri tham khao cho cong dong hoc thuat. Dua trén nhiing phat hién nay, hudng
nghién ctru tiép theo c6 thé tap trung vao viec ing dung thuc tién cac md hinh du bao
c6 hiéu qua cao, chéng han nhu CNN-LSTM, trong hé thong phan tich tai chinh. Ngoai
ra, viéc tich hop cac hé thong goi y mo hinh (model recommendation systems), dua trén
dac diém dir liéu dau vao va muc tiéu du bao, cling la mét hudng di tiém nang nhdm hd
tro ra quyét dinh trong dau tu va quan ly rui ro.

LOI CAM ON

Nghién cttu nay duoc tai tro boi Dai hoc Hué, tén dé tai ing dung mo hinh hoc
mdy trong du doédn gia vang, ma s6 DHH2025-01-225.
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ABSTRACT

Gold price forecasting is a crucial topic in finance, especially in global volatility, and
is increasingly supported by machine learning and deep learning models to enhance
predictive accuracy. However, there remains a lack of systematic knowledge
mapping in this area. This study employs bibliometric analysis on a dataset of 182
publications retrieved from Scopus (1985-2025) to uncover research trends and
identify influential authors, institutions, and dominant forecasting methods. The
results reveal a clear transition from traditional models such as ARIMA and GARCH
to deep learning models like CNN-LSTM, which appear in highly cited studies.
Keyword co-occurrence and collaboration networks highlight emerging themes and
strong research hubs in countries such as China, the United States, and Malaysia.
These findings provide a comprehensive knowledge map of the domain and offer
valuable insights for guiding future research and practical applications of gold price

forecasting in financial decision-making.

Keywords: Gold price forecasting, Bibliometric analysis, Research collaboration,

Research trends.
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Nguyén Hoang Ha sinh nim 1976 tai Quang Nam. Ong t5t nghiép dai
hoc nganh Cong nghé thong tin nam 1999; Thac si nganh Khoa hoc may
tinh nam 2005 va tién si nganh Khoa hoc mdy tinh ndm 2017 tai Truong
Dai hoc Khoa hoc, Dai hoc Hué. Hién nay, 6ng dang cong tac tai Khoa
Coéng nghé Thong tin, Truong Dai hoc Khoa hoc, Dai hoc Hué.

Linh vyec nghién cieu: Dién toan dam may, xt¢ ly song song, xt ly phan tan
va hoc may..

Nguyén Pinh Hoa Cwong nhan bang Thac si Khoa hoc va Tién si chuyén
nganh Khoa hoc May tinh tai Truong Pai hoc Khoa hoc, Pai hoc Hué va
tai Pai hoc Khon Kaen, Thai Lan [an lwot vao cac ndam 2005 va 2016. Hién

nay, 6ng la giang vién tai Truong Dai hoc Phu Xuan, Hué.

Linh viec nghién ciru: khai pha dit liéu, khai pha van ban, quan ly tri thic

va hé théng hd tro ra quyét dinh

Nguyén Minh Ptrc nhan bang Thac si Ky thuat va Tién si chuyén nganh
Hé thong Thong tin tai Dai hoc Inje, Han Qudc [an lwgt vao cac ndm 2017
va 2021. Hién nay, dng la giang vién tai Khoa H¢ thong Thong tin Kinh
t&, Truong Pai hoc Kinh t€, Dai hoc Hué

Linh viec nghién ciru: Khai phé dit liéu, cong nghé chudi khdi, quan ly tri

thitc va hé thong ho tro ra quyét dinh
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