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LOI CAM DOAN

Téc gia luan an co 101 cam doan danh du vé cong trinh khoa hoc ndy cua minh, cu
thé:
T6i tén la: Bui Diéu Anh
Sinh ngay 17 thang 03 nam 1962 — Tai: Ha Noi
Qué quan: Ha Noi
Hién cong tac tai: Khoa Tin dung Truong DPai hoc Ngan hang TP. HCM — 36 Ton
Théat Pam — Quéan 1 — TP. HCM
La Nghién ctru sinh khoa 10 cta Truong Pai hoc Ngan hang TP.HCM
M4 s6 hoc vién: 010110050001
Cam doan dé tai:
QUAN TRI DANH MUC CHO VAY TAI CAC NGAN HANG
THUONG MAI CO PHAN VIET NAM

Ngudi huéng dan khoa hoc:

- Hudng dén 1: TS. H6 Diéu

- Huéng dan 2: TS. Lé Thi Hi¢p Thuong
Luan an duoc thyuc hién tai Truong Pai hoc Ngan hang TP.HCM.
Pé tai nay la cong trinh nghién ctu cua riéng t6i, cac két qua nghién ciu cé tinh
doc lap riéng, khdng sao chép bat ky tai liéu nao va chua dugce cong bd toan bo
noi dung nay bat ky ¢ dau (hodc d céng bd phai noi rd rang cac thong tin cua tai
licu da cong bd); cac sb liéu, cac ngudn trich dan trong luan an dugc chd thich
ngudn gdc 1d rang, minh bach.
Toi xin hoan toan chiu trach nhiém vé 101 cam doan danh du cua toi.

TP.HCM, ngay 31/12/2010
Tac gia
Bui Diéu Anh
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+ TIENG VIET

ACB:

CSH:

DONG A BANK:
EXIMBANK:
GTVT:

HDQT:

HSBC:

MB:

NHNN:

OCB:
SACOMBANK:
SCB:

SOUTHERNBANK:

SHB:

SHNN:
SAIGONBANK:
TECHCOMBANK:
TNHH:

TMCP:

TMNN:

TCTC:

Ngén hang thuong mai c6 phan A Chau

Chu s¢ hiru

Ngan hang thwong mai c6 phan Pong A

Ngén hang thuong mai c6 phan xuit nhap khau
Giao thong van tai

Hoi dong quan tri

Ngan hang Hong kong- Thuong Hai

Ngén hang thuong mai c6 phan Quan doi

Ngan hang Nha nudc

Ngan hang thwong mai c6 phan Phuong Dong

Ngan hang thwong mai ¢6 phan Sai gon Thuong Tin
Ngén hang thuong mai c6 phan Sai Gon

Ngén hang thuong mai ¢6 phin Phuong Nam

Ngén hang thuong mai c6 phan Sai gon — Ha noi

S& hitu Nha nudce

Ngén hang thuong mai c6 phan Sai Gon Cong thuong
Ngan hang thuong mai ¢ phan K§ Thuong

Trach nhiém hiru han

Thwong mai ¢b phan

Thuong mai Nha nudc

T6 chirc tai chinh



ii
VND: Viét Nam dong
XHTD: Xép hang tin dung
XHTN: Xép hang tin nhiém

+ TIENG NUOC NGOAI

ATTF: Agence de Transfert de Technologie Financiére
ALCO: Asset Liability

BIS: Bank for International Settlements
CDS: Credit Default Swaps

CDOs: Collateralized Debt Obligations
CLOs: Collateralized Loan Obligations
CLOs: Collateralized Loan Obligations
CMOs: Collateralized Mortgage Obligations
CIC: Credit Information Center

EL: Expected Loss

EAD: Exposure at Deafault

GDP: Gross Domestic Product

IMF: International Monetary Fund

LGD: Loss given at Deafaut

PD: Possibility of Deafault

ROA: Return on Assets

ROE: Return on Equity

SPV: The Special Purpose Vehicle

USD: United State Dollar

UL: Unexpected Loss



VaR: Value at Risk
WTO: World Trade Organization
WB: World Bank
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