1. THONG TIN TONG QUAT

PE CUONG HOC PHAN TONG QUAT

Tén hoc phan (tiéng Viét): Dau tu tai chinh
Tén hoc phan (tiéng Anh): Financial Investment
M tw quan: 12202050

Mai hoc phan: 0101006832

Thudc khéi kién thirc: Nganh chinh
Pon vi phu trach: Bo mon Tai chinh Ngan hang — Khoa Tai chinh Ké toan
S6 tin chi: 3 (3,0,6)
Phan bé thoi gian:

— Tong s6 tiét

— Sb tiét ly thuyét
— Sb tiét thi nghiém/thuc hanh (TN/TH) : 00 tiét
— S tiét ty hoc
Piéu kién tham gia hoc tap hoc phan:

— Hoc phan tién quyét: Khong;

- 45 tiét
: 45 tiét

£ 90 tiét

— Hoc phan hoc truge: Tai chinh doanh nghiép (112200064) ; Tai chinh doanh nghiép
2 (112200065)

— Hoc phan song hanh: Khéng.
2. THONG TIN GIANG VIEN

STT Ho va tén Email Pon vi cong tac
[1] [2] [3] [4]
1. | Th.S Bui Nguyén Kha khabn@hufi.edu.vn Khoa TCKT — HUFI
2. | Th.S Phan Thi Nha Truc trucptn@hufi.edu.vn Khoa TCKT — HUFI

3. MO TA HQC PHAN

Hoc phan nay bao gdm cac noi dung sau: Giai thich dwoc loi nhuan rai ro cua
DMBT, mé hinh Markowitz, mé hinh chi sé don, mé hinh CAPM. Phén biét cac phuong
phap xay dung va quan ly DMBT bao gom : quy trinh xay dung DMBT, céc chién lugc
quan Iy DMDT, phuong phap QLDMDT c6 phiéu.Danh gia hiéu qua hoat dong cua
DMBT.... Ung dung tin hoc dé giai quyét nhitng bai toan cu thé trong quan Iy danh muyc
dau tu.



mailto:trucptn@hufi.edu.vn

4. MUC TIEU HQC PHAN

Muc L . Chuén diu raciaa | Trinh dd
. MO ta muc tiéu . . <
tieu 2] Chuong trinh dao tao | nang luc
[1] [3] [4]
- Phan biét dugc mé hinh Markowitz, Md hinh
SIM, Mb hinh CAPM PLOS.1, PLOS.2,
Gl PLO5.3 !
- So sanh su khac nhau gitra cac mo hinh va '
quyét dinh lya chon c¢6 phiéu trong danh muc
- Van dung dé lya chon dugc tai san trong viéc
tao danh muc dau tu cho c4 nhan, to chuc PLO5.1, PLOS.2,
G2 PLO5.3, PLO5.4 !
- Tinh toan duoc céac bai tap tng dung mdi " '
chuong hoc
- Phan tich hé sb ngai rui ro, hé sé hitu dung, vé
biéu d6 CAL, IDC, CML, EF, SML
Lién hé quyét dinh tao danh muc dau tu véi tinh
hinh thuc té hién tai
G3 | - Téng hop céc dit ligu phéan tich Danh myc dau | PLO6.1,PLO6.2 2
tw
B4o cao két qua phan tich
- Panh gia danh muc dau tu
Nhan xét va dua kién nghi dau tu
5. CHUAN PAU RA HQC PHAN
Chuan dau ra (CPR) chi tiét ctia hoc phan (*) nhu sau:
Muc tl(iu CDRAhoc M6 ti chun dAu ra Tflnh do
hoc phan| phan niang luc
3
m | @ Gl (4]
cLO1.1 | Phén biét duoc mo hinh Markowitz, M6 hinh SIM, M6 hinh 3
G1 CAPM
cLO1.2 | So sanh su khac nhau giira cdc md hinh va quyét dinh lya 4
chon ¢ phiéu trong danh muc




Muc tiéu|[CBR hoc . 2 ax Trinh d¢
N N M6 ta chuan dau ra .
hoc phan| phan nang luc
3
n | @ el (4]
CLO2.1 | Van dung d¢ lya chon duoc tai san trong viéc tao danh muc 4
G2 dau tu cho ca nhan, t6 chuc
CLO2.2 | Tinh toan duoc céac bai tap tng dung mdi chuong hoc 4
CLO3.1 | Phan tich hé sb ngai rti ro, hé sb hitu dung, vé bi¢u dé CAL, 4
IDC, CML, EF, SML
cLO3.2 | Lién hé quyét dinh tao danh muc dau tu véi tinh hinh thuc té 4
hién tai
G3 |cLo33 | 1+ e e x 4
| Tong hop céac dir liéu phan tich Danh muc dau tu
CLO 341 Bao cao két qua phan tich 3
CLO3.5 | panh gia danh muc dau tu 3
CLO3.6 | Nhan xét va dua kién nghi dau tu 3

(*) Cdc CPR hoc phan dwoc xay ding dua trén viéc tham khdo cdc CHR can thiét cho sinh vién
tot nghiép nganh Cong nghé thic pham theo Chuan IFT — Vién Cong nghé thic pham (Hoa Kj).

6. NOI DUNG HQC PHAN

6.1. Phan bé thoi gian tong quat

STT| Tén chuwong/bai Chuin dau ra cia hec phan Phan bé thai gian (tiét/gio) [4]
[1] [2] 3] Téng |Ly thuyét| TN/TH | Tw hoc
Tong quan vé dau CLO1.1,CLO1.2 15 30
1. N 45
tu tai chinh
, Ly thuyét danh CLO2.1,CLO2.2 45 15 30
" | muc dau tu
M6 hinh dinh gia | CLO3.1, CLO3.2, CL0O3.3, CLO
3, [t san  vén 3.4, CLO3.5, CLO3.6 45 | 15 30
(CAPM)




STT| Tén chwong/bai

Chuin dau ra caa hec phan Phan b thai gian (tiét/gio) [4]

[1] [2] [3] Téng

Ly thuyét

TN/TH

Tw hoc

Tong 135

45

0

90

6.2. Noi dung chi tiét ciaa hec phan
Chuong 1: Tong quan vé diu tuw tai chinh
1.1. Khdi niém vé dau tu tai chinh
1.2. C4c loai tai san tai chinh
1.2.1. Cac cong cu ng (Debt instruments)
1.2.2. Cac cong cu von (Equity Instruments)
1.2. Ching khoén phai sinh
1.3. Phan biét tai san rai ro va tai san phi rui ro
1.4. Qua trinh dau tu tai chinh
1.4.1 Phan tich chtirng khoan
1.4.2 Quan tri danh muc dau tu
1.5. Po ludng ty suat lgi tirc va rii ro ciia mot chimg khoan
1.5.1 Do ludng ty suat loi tic
1.5.2 Ruiro
1.5.3 Po ludng rii ro trong dau tu ching khoan
1.5.4 Do ludong rui ro véi dir liéu qua khir
1.6. Do luong ty suat loi tac ky vong va rui ro ciia danh muc dau tu
1.6.1 Bo luong ty suat loi tac ky vong cua mdt danh muc dau tu
1.6.2 Bo ludng rai ro cia mot danh muc dau tu
1.7. Phén bu riii ro
1.7.1 Khéi niém phan bu rui ro
1.7.2 Phan bu rui ro va Iy thuyét danh muc dau tu
1.8. Ngai rui ro va gia tri hitu dung
1.8.1 Ham hiru dung va hé s ngai rui ro

1.8.2 Mdi quan hé giita ngai rui ro, gia tri hitu dung va ty suat loi tirc chac chan tuong

duong trong dau tu
1.8.3 Puodng cong hitu dung ddng nhat
Bai tap chuong 1
Chuong 2: Ly thuyét danh muc diu tw
2.1. Phan bd von giita tai san rai ro va tai san phi rui ro
2.1.1 Phén b vén gitra tai san rdi ro va tai san phi rai ro




2.1.2 Danh muc dau tu bao gém mot tai san rui ro va tai san phi rui ro
2.1.3 Chap nhan rii ro va su phan bd tai san
2.2. Dudng thi truong von (CML) va chién luge dau tu thy dong
2.3. Phan bd vn giita cac tai san rai ro va mo6 hinh Markowitz
2.3.1 Phan b vén giita cac tai san rui ro
2.3.2 Phén b6 t6i wu von dau tu trén c4c tai san rii ro — Mo hinh Markowitz
2.4. Lya chon danh muc dau tu t8i uvu
2.4.1 Lya chon danh muc dau tu t6i wu trong trudng hop khong ton tai tai san phi rai ro
2.4.2 Lya chon danh muc dau tu t6i vu trong trudng hop ton tai tai san phi rui ro
2.5. M6 hinh chi s6 don
2.5.1 So lugc vé md hinh chi s6 don
2.5.2 M6 hinh chi s6 don va sy da dang hoa
2.6. Minh hoa xay dung danh muc dau tu hiéu qua Markowitz
2.6.1 Lya chon danh myc dau tu t6i wu trong truong hop khong ton tai tai san phi rai ro
2.6.2 Lya chon danh myc dau tu t6i uu trong truong hop ton tai tai san phi rui ro
Bai tap chuong 2
Chuwong 3: M6 hinh dinh gia tai sain von (CAPM)
3.1. Tong quan vé 1y thuyét thi truong vén
3.1.1 Cac gia dinh cta Iy thuyét thi truong von
3.1.2 Két hop mét tai san phi rai ro vi mot danh muc dau tu rai ro
3.1.3 Lua chon danh muc t6i vu khi c6 sy ton tai cau tai san phi rii ro
3.1.4 Lua chon danh muc t6i vu khi c6 sy ton tai cta tai san phi i ro
3.1.5 Danh muc thi trudong
3.1.6 ba dang héa danh muc dau tu va loai bo rui ro phi h¢ théng
3.1.7 Puong thi truong vén va 1y thuyét phan cach
3.2. M6 hinh dinh gia tai 4n von CAPM
3.2.1 Cac gia thuyét ciia moé hinh CAPM
3.2.2 Két luan 1: Céc nha dau tu déu nim gilt danh muc thi truong
3.2.3 Két luan 2: Phan bu riii ro
3.3. Hé sd beta ctia danh muc thi truong
3.3.1 Hé sb beta va y nghia
3.3.2 Budng thi truong chimg khodn
3.3.3 M6 hinh CAPM khi loai bo nhiing gia dinh
3.4. Mot s6 luu y khi udc luong va sir dung hé s beta tai thi truong ching khoan Viét
Nam
3.5. M6 rong cia mo6 hinh CAPM



Bai tap chuong 3

7. DPANH GIA HQC PHAN

— Thang diém danh gia: 10/10
— Ké hoach danh gia hoc phan cu thé nhu sau:

Hinh thirc danh gia Thoi diém | Chuin dau ra hoc phan |Ti lé (%) | Rubric
[1] [2] [3] [4] [3]
Qua trinh 50
CLO1.1, CLO1.2
Sut qus CLO2.1, CLO2.2,
Chuyén cin WY e 031, cLO3.2, 5 S6 1.1
trinh hoc
CLO3.3, CLO3.4,
CLO3.5,CLO3.6
CLO1.1, CLO1.2
Sut qus CLO2.1, CLO2.2,
Thao luan nhém HOtAUa o 03.1, CLO3.2, 5 S6 1.2
trinh hoc
CLO3.3, CLO3.4,
CLO3.5,CLO3.6
CLO1.1, CLO1.2
. _ . . o P ) CLO2.1, CLO2.2, Theo thang
K-Ifm tra: !—|oan thanh cac bai SL\Jot qua CLO3.1, CLO3.2, 10 didm da
kiem tra trén E-classroom trinh hoc .
CLO3.3, CLO3.4, kiém tra
CLO3.5,CLO3.6
Tiéu lud@n: Sinh vién tim hiéu tai CLO1.1,CLO1.2
ligu, viét tiéu luan theo yéu cau Subt QU CLO2.1,CLO2.2,
céa giang vién vé ngi dung va| .o g CLO3.1, CLO3.2, 20 S61.3,1.6
A o PR trinh hoc
tién d§ thuc hién va thuyeét trinh ’ CL0O3.3, CL0O3.4,
vao céac budi hgc (néu co) CLO3.5.CLO3.6
Thi cudi ky 50
Noi dung bao quat tat ca cic |gy, khikét| CLO1.1, CLO1.2 Theo thang
chuong ciia hec phan: thichge | CLO21,CLO22, diém cita dé
phan CLO3.1, CLO3.2, thi

- Chwong 1: 30% céau héi

CLO3.3, CLO3 .4,




Hinh thirc danh gia Thoi diém | Chuéin dau ra hoc phan |Tilé (%)| Rubric
[1] [2] [3] [4] [5]

- Chwong 2: 30% cau héi CLO3.5,CLO3.6

- Chuwong 3: 40% cau héi

8. NGUON HQC LIEU

8.1. Sach, giao trinh chinh

[1]] Don M Chance (2015), Giao trinh An introduction to Derivatives and Risk
Management, Cengage Learning Asia Pte Ltd

8.2. Tai liéu tham khao

[1] PGS.TS.Bui Kim Yén (2011), gi4o trinh Phan tich Pau tuw Chtng khoan, NXB Lao
dong xa hoi

[2] TS.Nguyén Nam Thang (2019), Gi4o trinh Thi truong Tai chinh, Pai hoc CNTP
TP.HCM.

[3] Glen Arnold, (2010), The Financial Times guide to investing : the definitive
companion to investment and the financial markets, Pearson Financial Times/Prentice
Hall

[4] TS Nguyén Thi Trac Phuong (2019), Tai chinh doanh nghiép, Truong Pai hoc Cong
nghiép Thuc pham TPHCM.

9. QUY PINH CUA HQOC PHAN
Sinh vién c6 nhiém vu:
— Tham du trén 75% gid hoc Iy thuyét;
— Chu dong 1én ké hoach hoc tap:
+ Poc trudce tai lieu do giang vién cung cap hoic yéu cau;
+ On tap cac noi dung da hoc; tu kiém tra kién thirc bang céch 1am céc bai tric nghiém
kiém tra hoic bai tap duoc cung cap trén E-classroom.
— Tich cuc tham gia cac hoat dong thao luan, van dap trén 16p;
— Hoan thanh day du, trung thuc va sang tao cac bai tap, tiéu luan theo yéu cau;
— Du kiém tra trén 16p (néu c6) va thi cudi hoc phan.

10. HUONG DAN THUC HIEN




— Pham vi 4p dung: Bé cuong nay duoc 4p dung cho chwong trinh dao tao trinh do dai
hoc, nganh Tai chinh Ngan hang trudc khoa 11DH,;
— Giang vién: Su dung dé cuong hoc phan tong quat nay lam co so dé bién soan dé
cuong hoc phan chi tiét phuc vu giang day, bién soan bo d¢ thi, kiém tra;
_— Sinh vién: St dung dé cuwong hoc phan tong quat nay lam co s dé biét cac théng tin
Ve ‘hoc phan, tir do xac dinh noi dung hoc tap va chu dong Ién ké hoach hoc tap phu hop
nham dat duoc két qua mong doi;

— Dé cuong hoc phan tong quat dugc ban hanh kém theo chwong trinh dao tao va cong
bo dén cac bén lién quan theo quy dinh.

11. PHE DUYET
[] Phé duyét lan dau [X] Phé duyét ban cap nhat lan tha: 3
Ngay phé duyét: 08/8/2020

Truéng khoa Truéng bé mon Chai nhigm hec phan

Tran Phuéc Phan Thi Kim Anh Phan Thi Nha Trac



