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Tom luwgc:
ghién ciru nay s dung phu’o‘ng phdp thong ké, phan tich va phwong phap hoi
Nquy binh phirong bé nhat thong thu’(mg (OLS) dé tlm ra tac déng cia sw bat
on trong chinh sach kinh té thé giéi doi véi gid co phiéu cia 5 nude thuje
khu viee Pong Nam A la VN, Thai Lan, Malaysia, Philippines va Indonesia giai doan tir
thang 7/2000 dén thang 02/2018. Két qua thiee nghiém cho thdy bién dong chinh sdach
kinh té thé gidi ¢6 tac dong nguoe chiéu dén gia cé phiéu cia cdc nwde nay, tuy nhién
tac dong nay cé anh hiong dang ké nhat & VN va Malaysia.

Tir khéa: Bién dpng chinh sdach kinh té thé gidi, thi trwong chitng khodn, gid co
phiéu.

Abstract:

This paper examines the impact of global economic policy uncertainty on stock price
in five ASEAN countries: Vietnam, Thailand, Malaysia, Philippines and Indonesia from
2000:M7 to 2018:M?2 by using statistic, analytical and ordinary least square method
(OLS). The empirical results show that the economic policy uncertainty has negative
influence on stock price of such countries, however there are the most significant effects
in Vietnam and Malaysia.
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