TAI LIEU THAM KHAO

[1]  Abadi, H., Fathi, S. va Alikhani, M. (2012), "Analyze the impact of financial
variables on stock prices of Tehran Stock Exchange companies”, Interdisciplinary
Journal of Contemporary Research in Business, Vol 3, No. 11, 3/2012.

[2] Al-Mwalla, M., Al-Omari, M. A. va Ayad, F. (2010), "The relationship
between P/E ratio, Dividend yield, Size and Stock returns in Jordanian Companies:
A Co-integration Approach”, International Research Journal of Finance and
Economics ISSN 1450-2887 Issue 49 (2010).

[3] Alroaia, Y., Abadi, H. va Khosravani, A. (2012), "The Investigation of Price-
Earnings Ratio (PE) and Return on Stock The Case of Tehran Stock Exchange",
Semnan Branch Islamic Azad University, Semnan, Iran, J.Asian Dev. Stud, Vol 1,
Issue 2, (June 2012).

[4] Ang, A. va Bekaert, G. (2007), "Stock Return Predictability: Is it There?", The
Review of Financial Studies, VVol.20, No.3, 2007.

[5] Aono, K. va Iwaisako, T. (2010), "Forecasting Japanese Stock Returns with
Financial Ratios and Other Variables", Research Center for Price Dynamics
Institute of Economic Research, Hitotsubashi University, Japan.

[6] Aydogan, K. vaGurson, G. (2000), "P/E and Price-to-Book ratios as predictors
of stock returns in emerging equity markets", Faculty of Business Administration
Bilkent University Bilkent, 06533 Ankara, Turkey.

[7] Banz, R. (1981). "The relationship between return and market value of
common stocks", Journal of Financial Economics 9, 1981, 3-18.

[8] Basu, S. (1983). "The Relationship between Earnings Yield, Market Value,
and Retur for NYSE Common Stocks: Further Evidence"”, Journal of Financial
Economics, 12, 129-156.

[9] Beccalli, E.,, Casu, B. & Girardone, C. (2006). Efficiency and stock
performance in European Banking. Journal of Business Finance & Accounting,
31(1) & (2), 245-262.

36



[10] Belke, A. vaPolleit, T. (2004), "Dividend Yields for Forecasting Stock Market
Returns"”, University of Hohenheim, Department of Economics, Chair of
International Economics (520E) 70593 Stuttgart, Germany.

[11] Bhattacharya, R. (2012), "Behavioral finance: an insight into the
psychological and sociological biases affecting financial decision of investors”,
Zenith International Journal of Business Economics & Management Research
Vol.2 Issue 7, July 2012 ISSN 2249-8826.

[12] Bodie, Z., Kane, A. va Marcus, J., A. (2009a), "Investments - Chapter 17:
Macroeconomic and Industry Analysis”, 8th Edition, The McGraw-Hill
Companies, Inc., 1221 Avenue of the Americas, New York, NY, 10020.

[13] Bodie, Z., Kane, A. va Marcus, J., A. (2009b), "Investments - Chapter 18:
Equity Valuation Models", gth Edition, The McGraw-Hill Companies, Inc., 1221
Avenue of the Americas, New York, NY, 10020.

[14] Bodie, Z., Kane, A. va Marcus, J., A. (2009c), "Investments - Chapter 5:
Learning About Return and Risk from the Historical Record", 8" Edition, The
McGraw-Hill Companies, Inc., 1221 Avenue of the Americas, New York, NY,
10020.

[15] Brennan, M. (1970), "Taxes, Market Valuation and Corporate Financial
Policy"”, Vol. 23, No. 4, 417-427.

[16] BUi Phan Nhd Khanh & V& Thi Thay Anh (2012), "Nghién ctu c4c nhan té
anh huong dén cau trdc tai chinh doanh nghiép nganh céng nghiép ché tao niém
yét trén HOSE", Tuyén tap bao cdo Hgi nghi sinh vién nghién cizu Khoa hoc lan
tha 8 Pai hoc Pa Nang.

[17] Chris Kuo (2010). Cost efficiency estimations and the equity returns for the
US public solar energy firms in 1990-2008. IMA Journal of Management
Mathematics, 1-15.

[18] Chu Thi Thu Thay (2019). Cu tric vn va gia cd phiéu: nghién ciru dién hinh
cac cong ty cd phan niém yét trén thi truong ching khoan Viét Nam. Tap Chi Kinh
Té & Phat Trién, S6 270, 10-19.

37



[19] Lé buc Hoang & cong su (2021). Tac dong cua tinh thanh khoan cé phiéu toi
gia tri doanh nghiép: bang chung thyc nghiém tai Viét Nam. Tgp Chi Kinh Té &
Phat Trién, S6 285, 49-57.

[20] Mankiw, N., G. va Shapiro, M., (1986), "Do we reject too often? small sample
properties of tests of rational expectations models", Economic Letters 20, 139-145.

[21] Martani, D., Mulyono, Khairurizka, R. (2009), "The effect of financial ratios,
firm size and cash flow from operating activities in the interim report to the stock
return”, Chinese Business Review, ISSN 1537-1506, USA, Jun 2009, volume 8,
No.6 (Serial No.72).

[22] Miller, M. va Scholes, M. (1982), "Dividends and Taxes: Some Empirical
Evidence", The Journal of Political Economy, Vol. 90, No. 6. (Dec., 1982), pp.
1118-1141.

[23] Modigliani, F. and Miller, M. H. (1958). "The Cost of Capital, Corporate
Finance and the Theory of Investment”, American Economic Review, 48, 261-97.

[24] Modigliani, F. and Miller, M. H. (1963). "Corporate Income Taxes and the
Cost of Capital: A Correction™. American Economic Review, 53, 433-43.

[25] Modigliani, F. va Miller, M., H. (1961), "Dividend Policy, Growth, and the
Valuation of Shares", The Journal of Business, Vol. 34, No. 4. (Oct.,1961), pp.
411-433.

[26] Naranjo, A., Nimalendran, M. va Ryngaert, M. (1998), "Stock Returns,
Dividend Yields, and Taxes", The Journal of Finance, VVol.53, No.6, December,
1998.

[27] Narcyz Roztocki & Heinz Roland Weistroffer (2006). Stock price reaction to
invesments in information technology: the relevance of cost management systems.
Electronic Journal of Information Systems Evaluation, 9(1), 27-30.

[28] Nelson, R., C. va Kim, M. (1993), " Predictable stock returns: role of small
sample bias," Journal of Finance, vol. 48, pp. 641-661, 1993.

[29] Ng6 Thi Xuan Binh (2010), "Nghién ctu ly thuyét hanh vi trong viéc ra quyét
dinh dau tu tai chinh", Tap chi ngan hang, s6 21/2010, 31/11/2010.

[30] Nguyén Minh Kiéu (2012), "Tai chinh doanh nghiép co ban", Nha xudt ban

lao dong xa hoi.

38



[31] Nguyén Ngoc Thuyét & Nguyén Thi Thanh Ty (2017). Mdi quan hé gitra
tinh thanh khoan c¢6 phiéu, quan tri cong ty va gia tri doanh nghiép: bang ching
thuc nghiém tai Viét Nam. Tgp Chi Khoa Hoc Pai hoc Mé TP.HCM, S6 12(2),
100-112.

[32] Nguyén Thi Ngoc Trang va Trang Thiy Uyén (2013), "Mdi quan hé giira sir
dung don bay tai chinh va quyét dinh dau tu", Tap chi Phat Trién va Héi Nhdp, S6
9(19) - Thang 03-04/2013 .

[33] Nguyén Thi Ngoc Trang, Nguyén Thi Lién Hoa, Tir Thi Kim Thoa va Vii Viét
Quang (2008), "Phan Tich Tai Chinh", Nha xudt ban lao déng x& héi.

[34] Nguyén Vinh Phuong & Phung Anh Thu (2017). Anh huéng cua tinh hiéu
gian lan va 13i co ban trén ¢ phiéu dén gia co phiéu trén thi truong ching khoan
Viét Nam. Tap Chi Khoa Hoc Pai hoc Mg TP.HCM, S6 12(2), 162-172.

[35] Ohlson, J. (1980), "Financial ratios and the probabilistic prediction of
bankruptcy”, Journal of Accounting Research, 18(1), 109-131.

[36] Ou, J. va Penman, S. (1989), "Financial Statement Analysis and The
Prediction of Stock Return”, Journal of Accounting and Economies 11 (1989) 295-
329. North-Holland.

[37] Paul, Ogugua & Eyo-Udo (2024). Advancing strategic procurement:
Enhancing efficiency and cost management in high-stakes enviroments.
International Journal of Management & Entrepreneurship Research, 6(7), 2100-
2111.

[38] Pontiff, J. va Schall, D., L. (1998), " Book -to-Market ratios as predictors of
market returns”, Journal of Financial Economics 49 (1998) 141D160.

[39] Phan Ngoc Thuy Nhu & Nguyén Kim Phudc (2021). Cac yéu té anh huong
dén chinh sach c6 tac cua cac cong ty nganh cdng nghiép niém yét tai So Giao
dich Chung khoan Thanh phé Ho Chi Minh. Tap chi HCMCOUJS-Kinh té va Qudn
tri kinh doanh, Sé 17(2), 124-137.

[40] Safari, M. (2009), "Dividend Yield and Stock Return in Different Economic
Environment: Evidence from Malaysia", University Putra Malaysia, MPRA paper
No. 23841, posted 12. July 2010.

39



[41] Salehi, M. va Nasirzadeh, F. (2012), "Relationship between Short-Term Stock
Returns and Market Ratios in Iran™, American Journal of Scientific Research,
ISSN 1450-223X Issue 57, pp 90-95.

[42] Samuelson, A., P. (1965)," Proof that properly anticipated prices fluctuate
random", Industrial Management Review.

[43] Sewell, M. (2007), "Behavioural Finance", University of Cambridge, 02/2007.

[44] Shiller, R. (2003), "From Efficient Markets Theory to Behavioral Finance",
The Journal of Economic Perspectives, Vol.17, No.1, 2003, 83-104.

[45] Stambaugh, F., R. (1999), "Predictive regressions™ Journal of Financial
Economics, vol. 54, pp. 375-421, 1999.

[46] Timmermann, A. va Granger, W.,J., C. (2004), "Efficient market hypothesis
and forecasting”, International Journal of Forecasting 20 (2004) 15-27.

[47] Tran Tri Diing (2012). Thuyét thi truong hiéu qua. Kién thirc, Kj thugt tai
chinh, tu dién tai chinh, 02/05/2012.

[48] V06 Hong Puc & Phan Bli Gia Thay (2013a). Quan tri céng ty & hiéu qua
hoat dong doanh nghiép: Minh chiing thuc nghiém tir cac céng ty niém yét trén So
giao dich chiing khoan TP.HCM. Tap chi phét trién kinh té, S6 275, 1-15.

[49] V06 Hong Buc & Phan Bli Gia Thiy (2013b). Quyén kiém nhiém, kinh nghiém
ctia Hoi ddng quan tri va vai tro diéu tiét cua co hoi ting truong ddi véi hiéu qua
hoat dong doanh nghiép. Tap chi Khoa hoc truong Dai hoc Mo TPHCM, 3(31),
52-65.

[50] V& Hong Bic & Phan Bli Gia Thity (2013c). Tac dong cua thanh vién Hoi
ddng quan tri nir dén hiéu qua hoat dong cong ty. Tap chi Céng nghé ngan hang,
S6 85, 21-30.

[51] V6 Hong Ptc & Phan BUi Gia Thuy (2013d). Tac dong cia dic diém Hoi
ddng quan tri &én hiéu qua hoat dong cong ty: Minh ching tir Viét Nam. Tap chi
Kinh té & Phét trién, S6 188 (11), 68-75.

[52] V6 Hoéng buc & Td Ngoc Phuong Thuy (2013). Gia tri thi trudng, gia tri s6
sach va suat sinh loi c6 phiéu: bang chiing thuc nghiém tir thi treong ching khoén
TP.HCM. Tap Chi Kinh Té & Phét Trién, S6 dac biét, 61-71.

40



