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cua doanh nghi€p ni€ém yét do COVID-19

NGUYEN THI ANH NGQC'!

Truong Pai hoc Kinh té& TP.HCM, Phan hiéu Vinh Long
DUONG NGUYEN THANH PHUONG *
Trudng Pai hoc Kinh t& TP.HCM, Phén hiéu Vinh Long
NGUYEN THANH TUNG *

Vién Kinh té méi truong Dong Nam A
Nhan bai: 15/02/2021 - Duyét dang: 03/04/2021

Tém tit:
ai viét nham xdc dinh cdc nhém yéu t6 anh hwéng dén riii ro kiét qué tai chinh
B ciia doanh nghiép niém yét. Nghién ciru sir dung phirong phdp dinh lwong véi
mé hinh hoi quy nhi phan Logit khao sdt dit liéu thir cdp tir 674 doanh nghiép
niém yét trén San Giao dich Chimg khodn TPHCM (HOSE) va San Giao dich Chu‘ng
khoan Ha Ngi (HNX) trong giai doan 2007-2020, dir lleu thu thap theo hang quy Bang
cach két hap cdc nhém bién sé tai chinh, nhém bién so thi truong va nhém bién sé vi mé,
két qua hoi quy cho thay dich Covid-19 ¢6 tac dong thudn chiéu voi rii ro roi vdo tinh
trang kiét qué tai chinh ciia cdc doanh nghiép véi mirc y nghia 1%. Cu thé, trong giai
doan bung phat dich Covid-19, rui ro roi vao tinh trang kiét qué tai chinh cua cdc doanh
nghiép khdo sdt ting 1,8 lan so véi giai doan khéng cé dich Covid-19.
Tir khoa: Covid-19, doanh nghiép niém yét, kiét qué tai chinh.

Abstract:

The article aims to identify groups of factors that affect the risk of financial distress
of listed companies. Research using quantitative method with Logit binary regression
model surveying secondary data from 674 companies listed on Ho Chi Minh City Stock
Exchange (HOSE) and Hanoi Stock Exchange (HNX) for the period 2007-2020, data are
collected quarterly. By combining groups of financial variables, market variables and
macro variables, the regression results show that the Covid-19 epidemic has a positive
impact on the risk of falling into financial distress of companies with 1% significance.
Specifically, during the Covid- 19 outbreak, the risk of falling into financial distress among
surveyed companies increased 1.8 times compared to the period without Covid-19.
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