DAO Thi Thanh Binh, PhD in Finance

Lecturer, Deputy Head of Financial Department, Deputy Dean of Faculty of Management

POSITION &Tourism (FMT), Hanoi University

PROFESSIONAL EXPERIENCES - Expert in Credit Risk, Corporate Governance

11/17,05/18  ARF Quant — Avisory & Training: Risk Modeling (Credit, Operational & Market Risk) & Eviews — Time Serie
Analysis

09/09-06/17 Swiss Finance Institute - SFI Local Coordinator for SECO & State Bank of Vietham project: Swiss
Management Program in Banking

09/15-02/17  Board Member of MGB — Environment Green and Blue Joint Stock Company
05/10-05/11  Local Expert in the project: Vietnam Banking Strategy, SECO- State Bank of Vietnam.

09/06 — 09/14  International School of National University of Hanoi: Financial Calculus, Microeconomics, Game Theory,
Financial Analysis (teaching in English or French).
Master courses (with ECU, Help,Nantes, Lyon): Mathematical Finance, Statistics, Principle of Finance,
Investment and Portfolio Management, Managerial Finance, Management Account.

03/07 - now Hanoi University: Lecturer on Econometrics, Financial Mgt, Statistics, Corporate Finance, Banking Risk,
Bank Management. Basel Il, Treasury Management.

09/06 - now CFVG: Master Banking & Finance (Dauphine joint ESCP-EAP): Capital Budgeting, Banking Risk and ALM,
Firm Valuation and Options Pricing for MBA, Porfolio Management

05/07 - 09/08  Azek local coordinator for SECO & SSC project: training courses & exams for Diploma CIIA (Certified
International Investment Analyst)

09/05 - 07/06  Paris Dauphine University: Financial Mathematics, Micro-Finance, Microeconomics, Financial Accounting,
Financial Products Pricing (Options and Exotic Options) in Visual Basic

03/99 -09/99  Trainee at the Société Générale Bank Paris, Initial Public Offering Department
06/98 - 09/98  Trainee at the Assurances Générales de France (AGF), Paris Banking and Financial Risks Department

EDUCATION

2002- 2005 PhD in Finance, University Paris Dauphine - France, with Highest Distinction, CEREG Research Center
Title: “Structural Approach of Credit Risk with Jump Diffusion Processes”
Directors : Prof. F. Quittard Pinon, University Lyon 1, Prof. Monique Jeanblanc, University Evry
Thesis Committees: Prof. M. Rockinger (Lausanne), M. Chesney (Zurich), J-L. Prigent (Cergy), J. Mathis
(Dauphine)

2000 - 2001 Master’s Degree Delta — Analysis and Political Economics - EHESS, with Distinction
1999 - 2000 Master's Degree 104 - Finance - University Paris Dauphine

1997 - 1999 Graduate of Grande Ecole HEC, Paris School of Management - Major Finance

1995 - 1997 MBA from the Vietnamese French Center for Management, with High Distinction

1990 - 1995 Graduate of the Hanoi University of Technology, with High Distinction



PUBLISHED AND WORKING PAPERS - various papers on SSRN and Research Gate at the name Binh DAO

Books
1.

Dao Thanh Binh, Do Van Anh (2015), “Bad Debts Resolutions in Vietnam Banking System-Quantitative Analysis
and AMCs Model” — LAP Lambert Academic Publishing

Dao Thi Thanh Binh, Hoang Thi Yen, Nguyen Van Trang (2012), Credit Scoring Models for Vietnamese Market:
Z-Score Models for Vietnamese Manufacturers, Non-Manufacturers & Consumers, LAP LAMBERT Academic
Publishing.

Dao Thi Thanh Binh (2011), Structural Approach of Credit Risk with Jump Diffusion Process: Credit Risk Models
& Application, LAP LAMBERT Academic Publishing.

Dao Thi Thanh Binh (2005), Structural Approach of Credit Risk with Jump Diffusion Process: Credit Risk Models
& Application, PhD Thesis, Dauphine University, France.

Published Articles
English Publications

1.

Dao Thi Thanh Binh, Doan Hong Hai (2018), “The relationship between budget deficit and economic growth in
Vietnam: ARDL Approach”, Asia Pacific Economic Review, 05/2018, pp. 98-100.

Dao Thi Thanh Binh, Tran Thi Kim Anh (2017), “Stakeholder Approach on Corporate Governance and
Performance of Viethamese Manufacturing Firms”, Journal of Governance and Regulation, Vol 6, No 2, pp. 56-
73.

Dao Thi Thanh Binh, Hoang Huong Giang (2012), “Corporate Governance and Performance in Viethamese
Commercial Banks”, Journal of Economics and Development, Vol 14, No.2, August 2012, pp. 72-95.

Dao Thi Thanh Binh, and Monique Jeanblanc (2012), “Double Exponential Jump Diffusion Process: A Structural
Model of Endogenous Default Barrier with Roll over Debt Structure”, Journal of Credit Risk, Vol 8/No 2, pp. 21-43

Vietnamese Publications (last two years)

1.

DPao Thi Thanh Binh (2018), Phan tich rii ro hoat déng trong ngan hang thuong mai Viét Nam, Tap chi Kinh té va
Dw béo, sb 30 (676) — 10/2018, trang 08-12. (“Analysis of Operational Risk in Viethamese Commercial Banks”,
Economy and Forecast Review)

Dao Thj Thanh Binh, D& Van Anh (2018), Kinh nghiém cta Han Quéc vé gidi quyét no xau va goi y cho Viét
Nam, Tap chi Kinh t& va Du béo, sb 23 (699) — 08/2018, trang 60-63. (“Korean experience in Bad debt resolution
and lessons for Vietnam®, Economy & Forecast Review)

Dao Thj Thanh Binh, Nguyén Hoang Lan (2018), X4y dung chi s6 Quén tri doanh nghiép, &p dung cho VN30,
Tap chi Kinh té Chau A — Thai Binh Duong, sé 521 — 07/2018, trang 87-89. (“An Index on Corporate Governance
Listed CGI and Performance of VN30”, Asia-Pacific Economic Review)

Dao Thi Thanh Binh, Nguy&n Hoang Lan (2018), Phén tich énh hudéng cta Chi s6 Quan tri doanh nghiép lén
hiéu qud hoat déng cta céc céng ty niém yét VN30 Index, Tap chi Kinh t& va Dy bao, sé 21(697) — 07/2018,
trang 13-16. (“An Index on Corporate Governance Listed CGIl and Performance of VN30”, Economy & Forecast
Review)

Dao Thi Thanh Binh (2018), Chi sé VN30: Phuong phép tiép can céu truc, wéc lwong tham sb va co céu vén toi
wu, Tap chi Kinh té Phat trién, sé 252(11) — 06/2018, trang 33-41. (“VN30 Index: Structural Approach Parameters
Estimation and Optimal Static Capital Structure”, Journal of Economics and Development)

Dao Thi Thanh Binh (2018), Chi s6 VN30: Phén tich xac suét v& no cta cac cb phiéu thanh phan trong VN30
Index, Tap chi Kinh té va Dy bao, s6 15 — 05/2018 (691), trang 7-11. (“Analyzing the default probability of
component stocks in the VN30 Index”, Economy & Forecast Review)

Dao Thi Thanh Binh, Lai Thj Hién (2018), Téc déng cta quan tri doanh nghiép Ién hiéu suét doanh nghiép va tinh
thanh khoan cta cé phiéu trén thj truong giao djch chirng khoan, Tap chi Tai chinh, ki 1 — 04/2018 (678). (“The
Effect of Corporate Governance on Stock Performance and Liquidity in Vietham Stock Exchange”, Review of
Finance)

Dao Thi Thanh Binh (2018), Chi sé VN30: Phén tich hiéu qué hoat dong va quan tri doanh nghiép, Tap chi Kinh
té va Dy bao, s6 12 — 04/2018 (688), trang 3-6. (“VN30 Index: Corporate Governance and Performance



Analysis”, Economy & Forecast Review)



