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Phu luc 1. Bao c4o tom tit cac bai nghién ctru

Tic gid Thitrwimg  Giai doan  Quéc gia ;L‘;‘;mg Két qua

Phuan va cong Ching 1986-1997 1D, MY, PH, Granger va  Cac thi truong co mbi tuong

su (2009) khoan SG, TH Anova quan véi nhau

Arifin va Ching 1997-2010 ID, MY, PH, VAR, Ty gia co6 tac dong manh mé 1én

syahruddin khoan va ty SG, TH GARCH, thi truong chirng khoan

(2011) gia BEKK

Karim bakri Chtng 1997 ID, MY,PH, ARDL Céc thi truong c6 mdi twong

abdul va zulkifli ~ khoan SG, TH quan véi nhau

abdul karim

(2012)

Jakpar va Chung 2000-2009 ID,MY,PH, GARCH Céc thi truong c6 mdi twong

shaharudin khoan SG, TH, CN quan véi nhau

(2013)

Liang va cong sy Ching 2000-2013 ID,MY,PH, Granger C6 mdi lién hé giira gia ¢ phiéu

(2013) khoan va SG, TH vaty gia

ngoai hdi

Nikmanesh Chung 1990-2013 ID, MY, PH, GARCH Do méd thuong mai anh huong

(2016) khoan SG, TH dén sy bién dong cua thi truong

Canh va cong sy Chiing 2005-2015 ID,MY,PH, VECM, Thi truong chiing khoan Trung

(2016) khoan SG, TH, VN Granger, Qudc ¢6 tac dong lan toa dén cac

ANOVA thi truong 6 nudc ASEAN

Jaroenwiriyakul ~ Chiing 1997-2015 ID,MY,PH, GARCH Ty gia thi trudng ¢ muc rui ro

va cong su khoan SG, TH 16n hon ty gia trén loi nhudn cd

(2017) phiéu ngan hang

Bui quang va Chimg 2012-2017 ID,MY,PH, GARCH Sau qudc gia ¢ sy dong nhét vé

cong su (2018) khoan SG, TH, VN thi trudong nhung sy bién dong
ctia chi s6 bi thay ddi béi cac yéu
t6 khac nhau.

Panjaitan va Chung 2016-2017 1D, MY, PH, GARCH Thi truong ching khoén

saadah (2018) khoan SG, TH Singapore moéi c6 tac dong dang
ké dén thi truong chimg khoan
Indonesia

Robiyanto Chung 2003-2015 ID,PH,MY, DCC- MJbi tuong quan giita gia dau thé

(2018) khoan SG, TH GARCH gidi va thi truong ching khoan
khong cb dinh

Boonyakunakorn  Ching 2007-2017 ID,MY,PH, MSGARCH C6 phiéu cua Philippines ¢ rui

va cong su khoan SG, TH ro cao nhét, cb phiéu cua Thai

(2019) Lan mang lai rti ro va loi nhuén
trung binh

Kang va cong sy Chung 2012 ID,MY,PH, DECO C6 su khong dong nhét giita cac

(2019) khoén SG, TH thi truong chimg khoan vé mirc




Phuwong

Téac gia Thi trwong  Giai doan  Quéc gia phép Két qua
d6 lan toa ra thi truong thé giéi
theo thoi gian
Darinda va Co phiduva 2006-2020 ID,MY,PH, BEKK- Khéng co su bién dong nao &
permana (2019)  trai phiéu SG, TH GARCH Singapore va Malaysia. Bién
dong mot chiéu gitra Philippine
va Thai Lan. B1en dong  hai
chiéu tir thi truong ¢6 phiéu sang
thi truong trai phiéu ¢ Indonesia
Purbasari (2019)  Chung 2004-2013  GB, JP, ID, GARCH Cac quoc gia co mdi quan hé
khoan MY, PH, SG, thuong mai va von dau tu cang
TH cao thi sy phu thudc ctia quoc
gia d6 véi cac quéc gia ddi tac
cang cao
Yousef (2020) Chung 2019-2020 US, JP, DE, GARCH Covid-19 di lam ting sy bién
khoan GB, IT, FR, VAF GJR-  ddng cua thi truong
CA GARCH
Topcu va cong Ching 2020 AR, BR,CL, IPS,OLS C6 mbi quan h¢ ti€u cuc giita
su (2020) khoan CN, CO, CZ, cac thi truong
EG, GR, HU,
IN, ID, KR,
MY, MX, PK,
PE, PH, PL,
QA, RU, SA,
ZA, TW, TH,
TR, AE
He va cong su Chiing 2019-2020 CN, JP, KR, Mann- Covid-19 c6 tac dong tiéu cuc
(2020) khoan GB Whitney U dén thi truong ching khoan va
c6 tac dong lan toa hai chiéu
giita cac nudc Chau A, Chau Au
va cac nudc Chau My
Dias va cong sy Chiing 2015-2019 1D, PH, MY, ADF, PPva Thi truong ASEAN-5 va Trung
(2020) khoan SG,TH,CN  KPSS Qudc ¢6 thé khong hoat dong
hiéu qua ¢ dang yéu
Narayan va cong  Ching 2010-2020 JP GARCH-M  Ddng Yén giam gia so v6i Do la
su (2020) khoan va ty My dan dén lgi nhudn chimg
gia khoan Nhat Ban tang
Sharma (2020)  Chimg 2000-2020 JP,RU,HK, GARCH Su bién dong vé kinh té cua
khoan SG, KR Singapore cao hon so véi bén
nudc con lai trong giai doan
Covid-19
Silva rita va Chung 2019-2020 ID,PH, MY, DFA, Cac thi truong ASEAN-5 cho
cong su (2020)  khoan SG, TH DCCA thdy loi nhuan bén vimng, ngoai
trir thi truong Singapore (SGX)
Panjaitan va Chung 2020 CN, SG,KR, GARCH Khong c6 sy lan téoa vé bién
cong su (2021) khoan JP,ID (EGARCH) dogng tir cac thi truong chung
khoan
Mat yusoff Chimg 2020 ID, PH,MY, LLC Céc chi s6 chudi c6 anh huong
(2021) khoan SG, TH dén thi truong chung khoan
trong ngan han
Urakhma va Ching 2016-2020 ID,PH, MY, GARCH EPU cua My anh hudng tich cuc
muharram khoan SG, TH dén sy bién dong cac chi s thi
(2021) truong chung khoan, va khéng
c6 tac dong tich cuc trong giai
doan trudce va trong Covid-19
Yong va cong su  Chung 2019-2020 MY, SG GARCH Loi nhuén cua ca hai thi truong
(2021) khoan chung khoan déu kha 6n dinh

trudce dai dich Covid-19, nhung




Phuwong

Tac gia Thi trwong  Giai doan  Quéc gia phép Két qua
hai thi truong nay lai bi giam
murc 6n dinh trong sudt mua dich
xdy ra
Yurastika va Co phiduva 2006-2020 ID,PH,MY, BEKK- Sy bién dong mot chiéu xay ra &
wibowo (2021) trai phiéu SG, TH GARCH Philippines, Thai Lan va sy bién
dong hai chiéu ¢ Indonesia
Li va cong su Chtng 2010-2020 CN, ID, PH, Granger Ton tai mbi quan hé yéu giira
(2021) khoan MY, SG, TH Trung Qudc va cac nude
ASEAN-5
Sadiq va cong sy Chung 2020 VN, TH, PH, ST-HAR Indones1a va Singapore la nhung
(2021) khoan MY, ID, SG, quoc gia bi anh hudng nang né
MM nhét
Shi va cong su Ching 1991-2014 VN, TH,PH, FMOLS Céac chi sb tu do lam glam su
(2021) khoan MY, ID, SG, bién dong gia cb phiéu ¢ cac
MM, LA, nudc
KH, TL, BN,
JP, KR, CN
Liu va cong su Chtng 2020 GB, NO, DE,  Spillover Covid-19 lam tang dang ké vé
(2022) khoan ES, CH, AU, index bién dong rui ro gilta cac thi
CN, HK, ID, truong tai chinh quéc té
KR, JP, BR,
CA, US, MX
Kamaludin va Ching 2019-2020 ID, PH, MY,  Wavelet Thai Lan va Philippines cho thiy
cong su (2021) khoan SG, TH su twong quan manh mé trong
sudt giai doan Covid-19.
Arisandhi va Ty gia 2020-2021 ID,PH,MY, DCC- Ty gia héi doai va gia vang cd
cong su (2022) SG, TH GARCH méi twong quan thip véi gia cd

phiéu

Chu thich: ID (Indonesia), MY (Malaysia), PH(Philippines), SG (Singapore), TH (Thailand), CN (China), VN
(Vietnam), GB (United Kingdom), JP (Japan), US (United States), DE (Germany), IT (Italy), FR (France), CA
(Canada), AR (Argentina), BR (Brazil), CL (Chile), CO (Colombia), CZ (Czechia), EG (Egypt), GR (Greece), HU
(Hungary), IN (India), KR (South Korea), MX (Mexico), PK (Pakistan), PE (Peru), PL (Poland), QA (Qatar), RU
(Russia), SA (Saudi Arabia), ZA (South Africa), TW (Taiwan), TR (Turkey), AE (United Arab Emirates), HK (Hong
Kong), MM (Myanmar), LA (Laos), KH (Cambodia), TL (Timor-Leste), BN (Brunei), NO (Norway), ES (Spain), CH
(Switzerland), AU (Australia).



