Tac dong ciia sé hitu nwée ngoai dén rii ro thanh khoan ciia cac ngin hang thwong mai Viét Nam
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Tém tit: Nghién ciru nay dénh gid tic dong ctia s& hiru nudc ngoai dén rui ro thanh khoan (RRTK) cia
cac ngan hang thuong mai (NHTM) Viét Nam thong qua sb liéu ctia 31 ngan hang giai doan 2009—2018.
Két qua nghién ctru cho théy, muc d§ s¢ hiru nudc ngoai, ty suét loi nhuan trén von chi s& hitu, hé sd tu
tai tro co tac dong nguoc chidu véi RRTR cia NHTM va lam phét c¢6 tac dong cung chiéu véi RRTK
cua NHTM.

Twr khoa: Ngan hang thuong mai, rai ro thanh khoan, s¢ hiru nuéc ngoai.
Ma phén loai JEL: D12, D19, E42, G21.

Tai liéu tham khao

Arellano, M. & Bover, O. (1995). Another Look at the Instrumental Variable Estimation of Error-
Component Models. Journal of Econometrics, 68, 29-52.

Basel (2008). Basel IlI: International framework for liquidity risk measurements, standards and
monitoring. Basel Committee on banking Supervision, 1-48.

Berger, A. N. (1995). The Relationship between Capital and Earnings in Banking. Journal of Money,
Credit and Banking, Blackwell Publishing, 27(2), 432-456.

Briggs, W. M. (2019). Reality-Based Probility & Statistics: Solving the Evidential Crisis. Asian Journal
of Economics and Banking, 3(1), 40-87.

Chinh phu (2014). Ngh; dinh sé 01/2014/NP-CP vé viéc nha dau tu nudc ngodi mua co phan caa T6
chuc tin dung Viét Nam.

Deléchat, C., Henao, C., Muthoora, P. & Vtyurina, S. (2012). The Determinants of Banks’ Liquidity
Buffers in Central America. IMF Working Paper, 12(301), 1-42.

Demirgl¢ Kunt, A. & Huizinga, H. (1998). Determinants of commercial bank interest margins and
profitability: Some international evidence. The World Bank Economic Review 13, 379.

Detragiache, E. & Gupta, P. (2004). Foreign banks in emerging market crises: Evidence from Malaysia.
IMF Working Paper 129.

Fadare, S. O. (2011). Banking sector liquidity and financial crisis in Nigeria. International Journal of
Economics and Finance, 3(5), 3-11.

Fisher, R. A. (1993). The genetical theory of natural selection, Clarendon Press, Oxford.

Freixas, X. & Holthausen, C. (2005). Interbank market integration under asymmetric information.
Review of Financial Studies, 18, 459.

Goodhart, C. & Schoenmaker, D. (2006). Burden sharing in a banking crisis in Europe. Sveriges
Riksbank Economic Review, 2, 34.

Guglielmo, M. R. (2007). Managing Liquidity Risk, Bank Accouting & Finance, 3.

Laeven, L. (1999). Risk and efficiency in East Asian banks. World Bank Policy Research Working
Paper 2255.

Lee, S. W. (2008). Ownership structure, regulation, and bank risk-taking: Evidence from Korean
banking industry. Investment Management and Financial Innovations 5, 70.

Chi, L. H. D. & Chau, N. T. M. (2019). Overinvestment and Free Cash Flow: Empirical Evidence from
Vietnamese Enterprises. Asian Journal of Economics and Banking, 3(2), 40-87.

Micco, A., Panizza, U. & Yanez, M. (2007). Bank ownership and performance: Does politics matter?
Journal of Banking & Finance 31, 219.

Moore, W. (2010). How do financial crises affect commercial bank liquidity? Evidence from Latin
America and the Caribbean. MPRA Paper, 21473.

Repullo, R. (2004). Liquidity shortages and banking crises. The Journal of finance, 60(2), 615.

Saunders, A., Strock, E. & Travlos, N.G (1990). Ownership structure, deregulation, and bank risk
taking. The Journal of Finance, 45, 643.


https://ideas.repec.org/a/mcb/jmoncb/v27y1995i2p432-56.html
https://ideas.repec.org/s/mcb/jmoncb.html
https://ideas.repec.org/s/mcb/jmoncb.html

Schinasi, G. J. & Teixeira, P. G. (2006). The lender of last resort in the European single financial
market. International Monetary Fund.

Schoenmaker, D. & Oosterloo, S. (2007). Crossborder Issues in European Financial Supervision. The
Structure of Financial Regulation, Routledge, London, 264.

Str Binh Thanh & Vit Thi Minh Hang (2008). Nhdp mén Tai chinh - Tién té. Nha xuat ban Lao dong X4
hoi.

Vodova, P. (2013). Determinants of commercial bank liquidity in Hungary. Financial Internet
Quarterly, e-Finanse, 9(3), 64-71.

Wilbert, C. (2014). Zimbabwean Commercial Banks Liquidity and Its Determinants. International
Journal of Empirical Finance, 2(2), 52-64.



