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LOT CAM POAN
Téc gia cam doan danh du vé cong trinh khoa hoc nay cua minh, cu thé:
Toi tén 1a: Nguyén Duy Siru
Sinh ngay 12 thang 10 nim 1981 — Tai: Thira Thién Hué
Qué quén: Quang Thanh, Quang Dién, Thura Thién Hué

Hién cong tac tai: Khoa Tai chinh ngan hang — Trudng Pai hoc Tén Puc Thing, 19
Nguyén Hitu Tho, Quan 7, TP. HCM.

La nghién cuiru sinh khoa 17 cua Truong Pai hoc Ngan hang TP.HCM
M4 sb hoc vién: 010117120012

Cam doan luan an: Truyén dan chinh sach tién té tai Viét Nam
Chuyén nganh: Tai chinh — Ngan hang; Ma sb: 62 34 02 01

Ngudi huéng dan khoa hoc: PGS.,TS. Ngé Huéng

Luan an nay la két qua nghién ctu cua tac gia, chua timg duoc trinh nop dé lay hoc vi
tién sy tai bat cr mot truong dai hoc ndo. Luan &n nay 1a cong trinh nghién ctu riéng cua
tac gia, két qua nghién ciru 1a trung thuce, 6 tinh doc lap riéng, trong d6 khong cé cac noi
dung da duogc cdng bd trude day, cac ndi dung tham khao, s liéu di co ngudn trich dan
16 rang va day du.

Toi xin hoan toan chiju trach nhiém vé 16i cam doan danh dy cua toi.

TP.HCM, ngay 5 thang 4 nam 2017

Tac gia

Nguyén Duy Situ
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LOI CAM ON

Trudc hét, t6i xin bay t6 su cam on dén cac QUi Thay Co Truong Pai hoc Ngan hang
TP.HCM. Pic biét cam on Qui Thay C6 Khoa tai chinh-Truong Pai Hoc Ngan Hang -
TP.HCM. Sy huéng dan nhiét tinh, tan tinh caa QUi Thay Co da gitp t6i hoan thanh luan &n
tién si nay.

Dong thoi, toi ciing xin giri 161 cam on sdu sic dén PGS.,TS. Ngd Hudng ngudi di tan tinh
huéng dan, chi bao va dong vién tdi trong sudt thai gian toi hoan thanh luan an.

Cudbi ciing, t6i guri 101 cam on chan thanh nhit dén gia dinh, nhitng nguoi than, dong nghiép,
ban be va cac sinh vién cua t6i. Chinh sy quan tdm va nhirg gép y, dong vién ma moi nguoi
danh cho t6i da giup t6i hoan thanh luan an nay.

Trong qué trinh thuc hién luan an, mot phan caa luan an da duoc st dung dé cong bé trén cac
tap chi va hoi thao qudc té chuyén nganh vé linh vuc tai chinh ngan hang gitp gia ting do tin
cay cuaa luan an khi nhan dugc cac phan bién cta Qui chuyén gia va Qui doc gia uy tin. Cac
bai viét ding trén cac tap chi va hoi thao qudc té chuyén nganh cé sir dung noi dung cua luan
&n bao géom:

1. Chinh sach lai suat trong truyén dan chinh séach tién té tai Viét Nam, Tap chi quan ly kinh
té (CIEM), 65, 2015.

2. Interest rate policy in Transmission of Monetary policy prior to and since the WTO joining
in Viet Nam, 2nd international conference on finance and economics (ICFE 2015), 2015

3. The interest rate channel in the transmission of monetary policy in in Vietnam, Finance
and performance of firms in science, education and practice International Scientific
Conference, Tomas Bata University Zlin, Czech Republic, 7", 2015.
4. Credit channel in monetary policy transmission in Vietnam, Finance and performance of
firms in science, education and practice, International Scientific Conference, Tomas Bata
University Zlin, Czech Republic, 7" 2015.
5. The Exchange rate channel of monetary policy transmission, 2nd international conference
on finance and economics (ICFE 2015), 2015.
6. Kénh [ai suét trong truyen dan chinh sach tién t¢ tai Viét Nam truéc va sau WTO, Tap chi
Kinh té Chau A- Thai Binh Duong (Thang 3/2016), 41,63-65.
7. Kénh tin dung trong truyén dan chinh sach tién t¢ tai Vigt Nam, tap chi kinh té va du béo,
S0 22 (630) thang 9/2016.
8. Kénh tai san trong truyén dan chinh séch tién t¢ tai Viét Nam, tap chi kinh té va dy bo,
chap nhan dang so 10 (650) thang 4/2017

TP.HCM, ngay 5 thang 04 nam 2017

Téac gia
Nguyén Duy Situ



DANH MUC TU VIET TAT

TU VIET TAT TIENG VIET TIENG ANH
ADB Ngéan hang phat trien Chau A Asia Developed Bank
ADF Augmented Dickey-Fuller
AIC Akaike information criterion
CPI Chi s6 gia tiéu dung Customer Price Index
CPS Tin dung khu vuc tu nhan Claims Private Sector
CSTT Chinh sach tién té Monetary Policy
DNNN Doanh nghiép nha nuéc
DTBB Du tri bat buoc
ECM Error Correction Models
EXU Ty gia h6i doai USD/VND Exchange Rate USD
FDI Voén dau tu tryc tiép
FED Cuc du trir lién bang Federal Reserve Bank
FOMC Federal Open Market Committee
GDP Tong san pham québc noi Gross Domestic Product
GNP Tong san pham quoc dan Gross National Product
IMF Quy tién té quoc té International Monetary Fund
IPG Tang trudng gia tri san lugng cong | Industry Product Growth

nghiép

IRB Lai suat co ban
IRD LA&i suat tai cap von Refinancing Interest Rate
IRL L4i suat cho vay binh quan
IRU L4i suat cua FED
M2 Cung tién mg rong M2 Broad money M2
MIG Tang truong nhap khau Mechanise Import Growth
MXG Tang truéng xuat khau Mechanise Export Growth
NH Ngan hang Bank
NHNN Ngan hang nha nuéc
NHTM Ngan hang thuong mai




NHTW Ngan hang trung uong

OLS Phuong phap binh phurong bé nhat | Ordinary least squares
POI Gia dau thé gioi Price Oil

SVAR M@ hinh VAR cau trdc Structural VAR

TCTD To6 chue tin dung

TTTC Thi truong tai chinh

TTTT Thi trudng tién té

VAR M6 hinh tu hoi quy véc to Vecto auto regression
VNI Chi s6 gia chung khoan VN-Index

WTO Hiép dinh thuong mai quoc té World Trade Organization
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