1. THONG TIN TONG QUAT

PE CUONG HQC PHAN MO HINH TAI CHINH

Tén hoc phan (tiéng Viét): M6 hinh tai chinh
Tén hoc phan (tiéng Anh): Financial Modelling

Mai hoc phan:

Thuéc khéi kién thirc: Nganh chinh

Ma tw quan: 12202054

Pon vi phu trach: Bo mdn Tai chinh Ngan hang — Khoa Tai chinh Ké toan
Sé tin chi: 3 (3,0,6)
Phan bé thoi gian:

biéu kién tham gia hoc tap hoc phan:

— Hoc phan tién quyét: Khong;

— Hoc phan hoc trudc: Ly thuyét tai chinh tién té (12200052)
— Hoc phan song hanh: Khong.

2. THONG TIN GIANG VIEN

Tong s tiét
S6 tiét ly thuyét

- 45 tiét
- 45 tiét

S6 tiét thi nghiém/thuc hanh (TN/TH) 00 tiét

S4 tiét tu hoc

£ 90 tiét

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

3. MO TA HQC PHAN

Lap md hinh tai chinh 1a mén hoc két hop giita ly thuyét cling nhiing tng dung thuc té trong
linh vyc tai chinh. Sinh vién s& c6 dugc kién thirc nén tang viing chac trong 1ap mé hinh vé mit
tai chinh va kinh té. Bong thoi, hoc vién thuc hién duoc viéc 1ap md hinh tham dinh bang Excel
d6i véi cac dy an, danh muyc dau tu trén thuc té, danh gia tinh kha thi va phan tich rai ro dya trén

md hinh da 1ap.

4. MUC TIEU HQC PHAN




Muc . . Chuin diu racia | Trinh d9
N MO0 ta muc tiéu . . . ’
tieu [ ] Chuwong trinh dao tao | nang luc
2
[1] [3] [4]
- Xac dinh duoc théng tin trong mén hoc
Gl ) PLO5.1, PLO5.2, 1
- Trinh bay dwgc m0 hinh tai chinh toi uu, PLO5.3
danh muc dau tu chang khoan tdi vu
- Giai thich dugc cac cong thirc sir dung trong PLO5.1, PLO5.2,
moi mé hinh PLO5.3, PLO5.4
G2 N ) ) 1
- So sanh moi tinh huong thyc té &4p dung | PLO12.1, PLO12.2,
trong mo hinh. PLO12.3
- Van dung dé 13p cac md hinh tai chinh toi uu
van dung trong thyc t¢ bang cach st dung bang tinh
excel, 1ap danh myc déu tu chimg khoan toi uu su
dung cho cac nha dau tu ca nhan, nha phan tich, va
nhitng nha quan ly quy dau tu.
- Tinh toan duogc cic bai tap ung dung moi
chuong hoc
- _Phan tich tinh hudng va dua ra cac quyét
dinh vé tinh huong trong linh vyc tai chinh st dung
G3 cong cu excel PLO10.2, PLO10.3, )

- Lién hé ra cac tinh hudng trong quan 1y, dua
ra quyét dinh, thyc hién quyet dinh

- Tong hop céc dit liéu bang da phan tich trong
excel

- Béo céo két qua

- Panh gia do luong két qua cudi cing dat
duoc

- Nhan xét va dua kién nghi

PLO10.4, PLO10.5

5. CHUAN PAU RA HQC PHAN

Chuén dau ra (CDR) chi tiét cua hoc phan (*) nhu sau:




Muc tiéu|CDPR hoc . 2 x Trinh do
S x M6 ta chuan dau ra . :
hoc phan| phan niang luc
[3]
[1] [2] [4]
CLO1.1 | Xac dinh dugc théng tin trong mon hoc 3
Gl Trinh bay duoc md hinh ti chinh ti wu, danh muc dau tu chang
CLO1.2 o 4
khoan toi uu
CLO2.1 | Giai thich dwgc cac cong thirc str dung trong mdi mé hinh 4
G2
CLO2.2 | So sanh mdi tinh hubng thuc té ap dung trong mé hinh. 4
Phan tich tinh hudng va dua ra cac quyét dinh vé tinh hudng trong
CLO3.1| NP, . 3
linh vuc tai chinh st dung céng cu excel
Van dung dé lap cac md hinh tai chinh téi wu van dung trong thuc
CLO 3.2 té bang cach sir dung bang tinh excel, 1ap danh muc dau tu ching 3
G3 "~ | khoén t6i wu st dung cho cac nha dau tu ca nhan, nha phan tich,
va nhiing nha quan ly quy dau tu.
Lién hé ra cac tinh hudng trong quan 1y, dua ra quyét dinh, thuc
CLO 3.3 | hién quyét dinh. Tong hop cac dit liéu bang da phan tich trong 3
excel.

(*) Cdc CBR hoc phan dwoc xay dung dira trén viéc tham khdo.....

6. NOI DUNG HQC PHAN

6.1. Phan bd thoi gian tong quéat

STT| Tén chuwong/bai Chuin dau ra cia hec phan Phan b thai gian (tiét/gio) [4]

[1] [2] 3] Téng Ly thuyét| TN/TH [Tw hoc

Chuo’ng‘ 1. Téng CLO1.1,CLO1.2,CLO2.1,CLO2.2 97 9 18
1. |quan ve lap mod

hinh tai chinh

Chuong 2. M6 hinh | CLO1.1, CLO1.2, CLO2.1, CLO2.2
2. |t6i wu hoa tuyén 27 9 18

y

tinh

Qhuong 3. Mo hir}h CLO1.1,CL0O1.2,CL0O2.1, CLO2.2, 97 9 18
3. | toi vu hoa phi tuyen CLO3.1

tinh




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

STT| Tén chuwong/bai
[1] [2] [3] Téng Ly thuyét| TN/TH |Tw hoc
Chwong 4: M6 hinh |CLO1.2, CLO2.1, CLO2.2, CLO3.1, ”7 9 0 18
4. | M6 phong Monte CLO3.2,CLO3.3
Carlo
Chuong 5: Mo hinh CLO1.2, CLO2.1, CLO2.2, ”7 9 0 18
5. |danh muc dau tu CLO3.1, CLO3.2, CLO3.3
ching khoén
Tong 135 45 0 90

6.2. Noi dung chi tiét caa hoc phan

Chuwong 1. Tong quan vé lap md hinh tai chinh
1.1 Tién trinh 1ap mé hinh

111
1.1.2
1.13
114

Céc mb hinh trong doanh nghiép tmg véi cac cap quan Iy khac nhau
Yéu cau dbi véi nha quan 1y khi 1ap mé hinh

Céc loai m6 hinh va md hinh lugng hoa

Xay dung mo hinh

1.2 Lap mo hinh bang tinh

1.2.1
1.2.2
1.2.3
1.2.4
1.2.5
1.2.6
1.2.7
1.2.8

Gidi thidu

Vi du bai tap tinh hudng cong ty SP

Vi du bai tap tinh hudng phat trién mé hinh cong ty SP

Vi du bai tap tinh huéng Cong ty SP mo rong cong doanh

Vi du cong ty ABC

Nghé thuat 1ap mo hinh

Vi du quyét dinh san xuat tai cong ty C

Céc diéu kién rang budc va tdi uu hoa trong diéu kién c6 rang budc

Chuong 2: M6 hinh t6i wu héa tuyén tinh

2.1 Giéi thiéu bai toan quy hoach tuyén tinh

2.2 Lap cdng thirc cho mé hinh quy hoach tuyén tinh

2.3
2.4
2.5
2.6
2.7
2.8

2.2.1
2.2.2

Céac diéu kién rang budc
Ham muc ti€u

Nghé thuat 1ap cdng thirc cho mé hinh quy hoach tuyén tinh
Chi phi bién d6i so vai chi phi chim

Thiét 1ap md hinh bing bang tinh cho cong ty C

M6 hinh quy hoach tuyén tinh va lap mé hinh bang bang tinh
Téng quan vé solver

T6i wu héa mo hinh cong ty C bang Solver




2.9

Nhitng déu xuat khi sir dung solver dbi voi mé hinh quy hoach tuyén tinh

2.10 T6i wu hoa tuyén tinh: Céc tng dung

Chuwong 3: M6 hinh t6i wu héa phi tuyén tinh

3.1.
3.2.
3.1.
3.2.
3.3.
3.4.

Str dung solver cho cac md hinh phi tuyén

Vi du md hinh phi tuyén

Gidi thiéu mo hinh toan phuong

M hinh quan ly hang ton kho EOQ

Thiét lap cong thac cho md hinh Porfolio

Mb hinh quan ly hang tén kho chiét khau theo sé luong dat hang

Chuong 4: M6 hinh M6 phéng Monte Carlo

4.1
4.2
4.3
4.4
4.5
4.6

Gidi thiéu

Thiét lap céc bién ngau nhién

MO0 phong véi bang tinh thuong

M phong véi bang tinh Add-ins

Téi wu héa trong diéu kién khoéng chac chan
Bai tap tinh hubng thyc tién

Chuwong 5: M6 hinh danh muc dau tu chitng khoan

5.1
5.2
5.3
54
5.5
5.6
5.7
5.8
5.9

M®& hinh 2 chitng khoén

Gia tri trung binh va phuong sai cua danh muc

Ty suat sinh loi ky vong va phuong sai ctia danh muc gém N chiing khoan
Céc danh muc dau tu hiéu qua

Tinh toan ma tran hi¢p phuong sai

M® hinh chi s6 don

Bai tap thyc tién

Tinh toan duong bién hiéu qua voi danh myc dau tu c6 ban khéng

Tim danh muc thi truong CML

5.10buong SML trong treong hop cd tai san phi rai ro
5.11Bai tap thuc tién

7. PANH 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 18 (%)

[1] [2] [3] [4]

Rubric
[5]




Hinh thirc danh gia Thoi diém | Chuéin dau ra hoc phan |Tilé (%)| Rubric
[1] [2] [3] [4] [5]
Qué trinh 50
Subt qué CLO1.2, CLO2.1,
Chuyén can mnhqhoc CLO2.2, CLO3.1, 5 S6 1.1
: CLO3.2,CLO3.3
Subt qué CLO1.2, CLO2.1,
Thao luan nhom trinhqhoc CLO2.2, CLO3.1, 5 S6 1.2
: CLO3.2,CLO3.3
B’\al thp 1 Ba[ tapIVe tinh todn | Kbhi hoc CLOL2, CLO2.1, 5 S6 1.6
Iap md hinh bang tinh chwong 1
chay 0 Hinh 1w hia trong| KNS | CLO22.CLO3L | o
diéu kién khong chic chin chuong 4 CLO3:2, CLO33
CLO1.1, CLO1.2, Theo than
Kiém tra: Hoan thanh céac bai| Suét qua CLO2.1, CLO2.2, 10 didm dég
kiém tra trén E-classroom trinh hoc CLO3.1, CLO3.2, Kidm tra
CLO3.3
e
cia gidng vien vé ng o)I/un Ja| Subtaua | cLo21,CLO22 20 | S613,16
va glang vien ve not ding Va | s hoe | cLO3.L, CLO3.2, =l
tien do thuc hién va thuyet trinh j
s 2. £ CLO3.3
vao céac buoi hoc (néu co)
Thi cudi ky 50
Néi dung bao quat tat ca cac
chwong ciia hoc phan:
- . [0) 3 Al
Chwong 1: 20% cau héi o CLOL.1 CLOL2,
) Sau khi ket Theo thang
- Chwong 2: 20% cau héi thac hec cLoz1,cLoz22, diém ciia dé
AL CLO3.1, CLO3.2, .
phan thi

- Chwong 3: 20% cau héi
- Chuong 4: 20% cau héi

- Chuwong 5: 20% cau héi

CLO3.3




8. NGUON HQC LIEU

8.1. Sach, giao trinh chinh

[1] Tran Ngoc Tho va Vii Viét Quang, Lap mé hinh tai chinh, Nha xuat ban Lao dong — X& hai,
2007.

8.2. Tai liéu tham khao

[1]. DS Thién Anh Tuin va Nguyén Thi Thu Ha, Lap md hinh tai chinh, Nha xuat ban Tai
Chinh, 2013.

[2]. V& Vian Huy va Huynh Ngoc Liéu, May tinh trong kinh doanh: giai quyét van dé hd tro ra
quyét dinh, Nha xuat ban Khoa hoc va ky thuat, 1998.

[3]. Michael Rees, Principles of Financial Modelling - Model Design and Best Practices Using
Excel and VBA, Wiley, 2018

[4]. Paul Pignataro, Financial Modeling and Valuation: A Practical Guide to Investment Banking
and Private Equity, Wiley, 2013.

9. QUY PINH CUA HOC PHAN
Sinh vién c6 nhiém vu:

— Tham du trén 75% gid hoc ly thuyét;

— Chu dong 1én ké hoach hoc tap:

+ Poc trude tai lieu do giang vién cung cap hoac yéu cau;

+ On tap cac noi dung da hoc; tu kiém tra kién thuc bang cach 1am cac bai trac nghiém kiém

tra hoic bai tap dwoc cung cap trén E-classroom.

— Tich cyc tham gia cac hoat dong thao luan, van dap trén 16p;

— Hoan thanh day du, trung thyuc 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: Pé cuong nay duoc 4p dung cho chuong trinh dio tao trinh do dai hoc,
nganh Tai chinh Ngéan hang;

— Giang vién: Str dung dé cuong hoc phan téng quat ndy lam co s& 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 cuong hoc phan tong quat ndy lam co s¢ dé biét cac thong tin vé hoc
phén, tur d6 xac dinh noi dung hoc tap va chu dong Ién ké hoach hoc tap phu hgp nham dat dugc
két qua mong doi;

- Pé cuong hoc phan tong quat dugc ban hanh kém theo chuong trinh dao tao va cong bd
den 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 by mon Cha nhiém hec phan

Tran Phudc Phan Thi Kim Anh Phan Thi Nha Trdc



