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Hoc vi cao nhat: Tién si Nam, nudc nhan hoc vi: 2020, Hungary
Chtrc vu: Giang vién

Pon vi cong tac: Khoa kinh té luat, Truong Dai hoc Tai chinh — Marketing
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I11. QUA TRINH CONG TAC CHUYEN MON

Thoi gian Noi cong tac Cong viéc dam nhiém
2006-2008 Cong ty KPMG Viét Nam Nhén vién IT
2009 - nay Truong Pai hoc Tai Chinh-Marketing Giang vién

Cac linh vuc chuyén mon va hwéng nghién ciru

Linh viwec chuyén mon.:

Linh vwe: Tai chinh (Financial econometrics, Business modelling, Risk management

and Asset pricing)

Chuyén nganh: Tai chinh cong ty (Corporate Finance)

Chuyén mon: Risk management and Financial econometrics

Huwong nghién crru:

Cryptocurrency finance, sustainable finance, energy finance, and energy economics; the

financialization of commodity markets and connectedness to stock and fixed-income markets;

and volatility forecasting with application in financial risk management and portfolio

optimization

IV. QUA TRINH NGHIEN CUU KHOA HQC

Pé tai
Thoi Kinh Chi Ngay
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Marketing
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2. Cac bai bao
2.1. Dang trén tap chi Quéc té

STT Tén bai bao Nam xuat ban Tén tap chi
Quantile dependence between green bonds, EC%Z%T&%%@ pgjet?:]g?cgnd
1 | stocks, Bitcoin, commodities and clean energy 2021 - y
' ’ Studies and Research
(SCIE/Scopus Q2)
2 | Financial connectedness of GCC emerging stock 2021 Eurasian Economic Review
markets (ESCI/Scopus Q2)
3 | Volatility behaviour of the foreign exchange rate 2021 Global Busi Revi
and transmission among Central and Eastern OEZ CI;JSsmess e;/ Iew
European countries: evidence from the ( copus Q2)
EGARCH model.
4 Nexus between green bonds, financial, and 2021 Economics and Business
environmental indicators. Letters
(ESCI/Scopus Q3)
5 Bitcoin and CEE stock markets: fresh evidence 2021 European Journal of
from using the DECO-GARCH model and Management and Business
quantile on quantile regression Economics.
(ESCI/Scopus Q2)
6 Effect of economic indicators, biomass energy 2021 Energy & Environment
on human development in China (SSCI/Scopus Q2)
7 Dynamic spillover effect and hedging between 2021 Macroeconomics and
the gold price and key financial assets. New Finance in Emerging
evidence from Vietnam Market Economies
(ESCI/Scopus Q4)
8 Co-movements between Bitcoin and other asset 2021 Journal of Indian Business
classes in India. Research
(ESCI/Scopus Q3)
9 | Directional spillover effects and time-frequency 2021 International Review of
nexus between oil, gold and stock markets: Financial Analysis
Evidence from pre and during COVID-19
outbreak. (SSCI/Scopus Q1)
10 | Oil prices and agricultural commodity markets: 2021 Resources Policy
Evidence from pre and during COVID-19
outbreak (SSCI/ Scopus Q1)
11 | Does volatility transmission between stock 2020 Acta Oeconomica

market returns of Central and Eastern European

(SSCl/Scopus Q2)
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countries vary from normal to turbulent periods

Stock market volatility and exchange rate

Journal of Islamic

12 movements in the Gulf Arab countries: a 2020 Accounting and Business

Markov-state switching model. Research
(ESCI/Scopus Q2)

13 The Singapore Economic
Time-Frequency Nexus Between Bitcoin and 2020 Review
Developed Stock Markets in the Asia-Pacific. (SSCI/ Scopus Q3)

14 | Are stock markets and cryptocurrencies 2020 The Singapore Economic
connected? Review (SSCI/ Scopus Q3)
Dynamic spillover effects between oil prices and

15 stock markets: New evidence from pre and 2020 (Eg‘g\l//lgcigiggé?))
during COVID-19 outbreak.

16 Asia-Pacific Financial
Directional Spillover Effects Between BRICS 2020 Market
Stock Markets and Economic Policy Uncertainty (ESCI/Scopus Q3)

17 Volatility spillovers and time-frequency Regional Statistics
correlations between Chinese and African stock 2020 (ESCI/Scopus Q2)
markets.

18 Analysis of the Time-frequency Connectedness International Journal of
between Gold Prices, Oil Prices and Hungarian 2020 Energy Economics and
Financial Markets. Policy.

(Scopus Q2)

19 Conditional dependence between oil prices and Eastern Journal of

CEE stock markets: a copula-GARCH approach 2020 European Studies
(ESCI/Scopus Q1)

20 Market integration among foreign exchange rate Society and Economy.
movements in central and eastern European 2020 (Scopus Q3)
countries.

21 Identifying the dynamic connectedness between International Journal of
propane and oil prices: Evidence from wavelet 2020 Energy Economics and
analysis. Policy.

(Scopus Q2)

29 Spillover Effects Between Stock Prices and Global Business Review
Exchange Rates for the Central and Eastern 2019 (ESCI/Scopus Q2)
European Countries.

Interdependence of oil prices and exchange

23 rates: Evidence from copula-based GARCH 2019 AIMS Energy
model (ESCI/Scopus Q3)

24 Equity market integration of China and
Southeast Asian countries: further evidence 2019 Quantitative Finance and
from MGARCH-ADCC and wavelet coherence Economics (ESCI)
analysis.

o5 | Return and volatility spillover across equity Journal of Economics,
markets between China and Southeast Asian Finance and

) 2019 . : .
countries. Administrative Science
(Scopus Q2)
26 Dynamics of Volatility Spillover Between Stock 2018 In ECMS (Scopus)

and Foreign Exchange Market: Empirical
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Evidence from Central and Eastern European
Countries.

27

An Empirical Test on Linkage Between Foreign
Exchange Market and Stock Market: Evidence
from Hungary, Czech Republic, Poland and

2017

European Scientific
Journal, ESJ

Romania

28

A RESZVENY- ES DEVIZAPIACOK
VOLATILITASANAK TOVAGYURUZO
HATASAI A KOZEP- ES KELET-EUROPAI 2019
ORSZAGOK GYAKORLATI
TAPASZTALATAI ALAPJAN

Economy and Finance

2.2. Ddng trén tap chi trong nwoc

T Tén tac gid, tén b:au V|et‘,.te.n; tgpvchl vaA,So E:ua tap chi, sS4 hisu 1SSN
trang dang bai viet, nam xuat ban *
Ngb Thai Hung va Pham Nhu Binh (2019) Volatility
1 |spillover across stock markets between China and Vietnam. 0866-8086
An Giang University Journal of Science, 23 (2), 56 — 67
Ng6 Thai Hung (2018) An empirical analysis on volatility: Evidence for the
2 |Budapest stock exchange using GARCH model. International Integration,| 1859 —428 X
35(45), 269-275.
Ngb Théi Hung (2015) Mbi quan hé giita ting truéng kinh té va ngan sach
3 |gido duc tai Viét Nam giai doan 2000 — 2012. International Integration,| 1859 — 428 X
24(34), 8-11.
Ng6 Thai Hung (2017) Nghién ctru sy hai long cua du khach nude ngoai voi
4 |dém dén du lich thanh pho Ho Chi Minh. An Giang University Journal of| 0866-8086
Science ,13 (1), 1-10
Ngo Thai Hung (2013) Cac Yéu T6 Tac Pong Bén Quyét Dinh Chon Mua
5 |Hang Thuc Pham Viét Cua Nguoi Tiéu Dung Tai Pia Ban TP. H6 Chi Minh | 0866-8086
Va Ba Ria — Viing Tau. An Giang University Journal of Science, 1, 48-56.
Ngb Théi Hung (2014) Dy bao ngudn von dau tu nuden godi vao Viét Nam 1850 - 3600
6 2013- 2015. Tap chi Nghién ctru Tai chinh — Marketing, 21, 25-31. )
Ngd Thai Hung va Mai Xuan Pao (2014) Nghién ctru cac yéu t6 anh hudng
7 ldén quyét dinh chon thuc phim d6ng hop cua khéach hang tai Viét Nam. Tap 1859 - 3690
chi Nghién ctru Tai chinh — Marketing, 24, 35-41.
2.3. Dang trén ky yéu Hpi nghi Quic té
A . ., A N A s . s Py , . R , Séhléu
TT | Tén tac gid, tén bai viet, tén Hgi nghi, thet gian to chire, noi té chic ISBN
. . . . Handbook of the
1 |Dynamic spillover effect and hedging between the gold price and key 31 Asia
financial assets. New evidence from Vietnam. The 3™ Asia Conference
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on Business and Economic Studies (ACBES 2021), August 27 — August
28, 2021, Ho Chi Minh City, Vietnam.

Conference on
Business and
Economic
Studies

Directional Spillover Effects Between BRICS Stock Markets and
Economic Policy Uncertainty. Finance - Accounting for Promoting
Sustainable Development in Private Sector (FASPS 2020), December 10,
2020, Ho Chi Minh City, Vietnam.

Proceedings the
second
international
conference on
the Finance -
Accounting for
Promoting
Sustainable
Development in
Private Sector

Dynamics of Volatility Spillover Between Stock and Foreign Exchange
Market: Empirical Evidence from Central and Eastern European
Countries. 32NP European Conference on Modelling and Simulation
ECMS 2018. Wilhelmshaven, Germany

ISSN 2522-2422
ISSN 2522-2414
(Print)

Does volatility transmission between stock market returns of Central and
Eastern European countries vary from normal to turbulent periods?
Evidence from EGARCH model. 9th Annual Financial Market Liquidity
Conference 2019, Budapest, Hungary.

Proceedings

Linkage Between Foreign Exchange Market and Stock Market in
Hungary. International conference on Economics and Finance Research
2018, Las Vegas, USA.

Proceedings

An empirical analysis of Euro Hungarian Forint exchange rate volatility
using GARCH. 3rd Central European PhD Workshop on Economic
Policy and Crisis Management, 2018, University of Szeged, Hungary

ISBN 978-963-
306-678-2
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