o ok~ WD

Hoc phén: THI TRUONG VA CAC PINH CHE TAI CHINH
(FINANCIAL MARKETS AND INSTITUTIONS)

M4 hocphén: FIN2001

Nganh: Marketing

Khoi lrong hoc tap: 3 tin chi.

Trinh do: Pai hoc.

Muc dich hoc phin

Hoc phan cung cip nhimg kién thirc co ban vé cac thanh phén chu yéu va mbi
quan h¢ gitta cac thanh phan nay trong hé thong tai chinh. Cu thé, sinh vién s€ dugc
trang bi kién thirc nén ting ve€ thi truong tai chinh, bao gom thi truong tlen t¢, thi
truong trai phiéu, thi trudng c¢d phiéu va thi truong chimg khoan phai sinh. Pdng thoi,
hoc phan ciing gidi thiéu dén ngudi hoc cac dinh ché tai chinh, bao gdm ngan hang
thwong mai va cc dinh ché tai chinh phi ngan hang.Ngoai ra, nguoi hoc s€ dugc trang
bi nhimg kién thirc co ban vé 13i sudt - mot yéu to quan trong cia thi trudng tai chinh
va kién thirc co ban vé hoat dong ctia ngan hang trung wong.

7. Chuin diu ra hoc phian (CLO)
Ma CbR
TT cua hoc Tén chuin dau ra
phan
Giai thich dugc chire nang, dac diém, chu thé tham gia va co che

1 CLO1 | hoat dong ctia thi truong tién té, thi trudng trai phiéu, thi trudng c6
phiéu va thi trudng chimg khodn phai sinh.

9 CLO? Giai thich duge chire nang cua ngan hang trung wong va viéc st
dung cac cong cu khac nhau trong di€u hanh chinh sach tién t¢.
Dién giai dugc cac 1y thuyét xac dinh 1ai suat va giai thich duoc

3 CLO3 Z. N S | D
moi quan h¢ gifra 131 suat, rui ro va ky han
Phéan bi¢t dugc cac cong cu no ngén han va dai han, cac cong cu ma

4 CLO4 | doanh nghiép sir dung dé huy dong vén, cac cong cu ching khoan
phéi sinh
Phan tich duoc cac loai rii ro lién quan dén viéc dau tu vao céc

5 CLOS n o
cong cu tai chinh
Phén biét duoc cac loai dinh ché tai chinh, bao gom:

- Ngan hang thuong mai va cac hoat dong cua ngan hang thuong
mai;

6 CLOG - Cac t6 chuc tiét kiém, cong ty tai chinh, cong ty bao hiém, quy
huu tri, ngén hang dau tu, quiy dau tu va cac dic diém co ban cta
cac dinh ché nay.

Tong hop thong tin thich hop tir cac ngudn tai liéu khac nhau lién

7 CLO7 L e a. 1
quan dén thi truong tai chinh

8 CLO8 | Phat trién k¥ niang lam viéc nhom, viét bao cao va thuyét trinh




Ma tran quan h¢ chuan dau ra hoc phan va chuan dau ra chuong trinh

CPR hoc phin/ CBR § § § § § § § § § g g g
chuong trinh a|la|la|lala|lalala|la|lfdg| qdld
CLO1 X
CLO2 X
CLO3 X
CLO4 X
CLO5 X
CLOG6 X
CLO7 X
CLOS8 X X
Tong hqpktheo hoc T U TlU
phan

8.  Nhiém vu cia sinh vién

- Tham gia day du cac budi hoc trén 16p.
_ - Sinh vién phai chuan bj cho budi hoc trén 16p bang cach doc trude cac tai ligu
moi chuong theo yéu cau.
- Sinh vién phai tich cyc thu thap va tong hop cac bai viét lién quan dén cac chu
de trong chuong trinh mon hoc, thao ludn nhom va thuyeét trinh.
- Chuan bi cau hoi va bai tap.
9. Tailiéu hoc tap
8.1Gi&o trinh
TL1. Financial Institutions, Markets & Money; David S. Kidwell, David W.
Blackwell, David A. Whidbee, Richard W. Sias; John Wiley & Sons (2012).

TL2. Financial Markets and Institutions; Jeff Madura; South-Western Cengage
Learning (2010).

TL3. Financial Markets and Institutions; Federic S. Mishkin, Stanley G. Eakins;
Pearson (2012).

8.2 Tai li¢u tham khdo:

TK1. Financial Institutions, Instruments & Markets; Christopher Viney;
McGraw-Hill (2012).

10. Thang diém: Theo thang diém tin chi.
11. Noi dung chi tiét hoc phan




1.1.

1.2.

1.3.

1.4.

2.1.

2.2.

2.3

2.4.

3.1.

3.2.

CHUONG 1
TONG QUAN VE HE THONG TAI CHINH
Hé théng tai chinh
1.1.1 Khai quat hé thong tai chinh
1.1.2 Céc thanh phan cta hé thng tai chinh
Thi trwong tai chinh
1.2.1 Churc ning cua thi truong tai chinh
1.2.2 Phan loai thi trudng tai chinh
Dinh ché tai chinh
1.3.1 Chtrc ning cta dinh ché tai chinh
1.3.2  Phén loai dinh ché tai chinh
Ngan hang trung wong
1.4.1 Chuirc nang cua ngan hang trung wong
1.4.2 Cac hoat dong cia ngan hang trung uong

CHUONG 2.
LAI SUAT
Po lwong lai suat
2.1.1 Gia tri hién tai
2.1.2 Lai sudt hoan von (Yield to Maturiry)
2.1.3 Lai suét hién hanh (Current Yield)
2.1.4 Lai suét chiét khau (Yield on a Discount Basis)
Phan biét cac loai 13i suat
2.2.1 Lai sudt don va lai suat kép
2.2.2 Lai suat thyc va lai suat danh nghia
Céu tric rii ro cia lai suat
2.3.1 Ruiro vo no
2.3.2 Rui ro thanh khoan
2.3.3 Tac dong cta thué thu nhap
Céu tric ky han cia lii suat
2.4.1 Duong cong lai suat (Yield Curves)
2.4.2 Ly thuyét du tinh (Expectations Theory)

243 Ly thuyét thi truong phan cach (Segmented Markets Theory)
2.4.4 Ly thuyét phan bu thanh khoan (Liquidity Premium Theory)

CHUONG 3

THI TRUONG CONG CU NO
Toéng quan vé thi trudng cong cu no
3.1.1 Vai tro cuia thi truong cong cu ng
3.1.2 Céc chu thé tham gia vao thi truong cong cu no
Cic cong cu trén thi trueong tién té
3.2.1 Daic trung cia cac cong cu trén thi truong tién té
3.2.2 Tin phiéu kho bac
3.2.3 Thuong phiéu
3.2.4 Chimg chi tién giri
3.2.5 Hop dong mua lai
3.2.6 Hoi phiéu dugc chap nhan
3.2.7 Eurodollars



3.3.

3.4.

3.5.

4.1.

4.2.
4.3.

5.1.
5.2.

5.3.

5.4.

5.5.

6.1.
6.2.
6.3.

Thi trudng trai phiéu chinh pha

3.3.1 Cac loai trai phiéu chinh phu

3.3.2 Dau thau trai phiéu chinh phu

3.3.3 Giao dich trai phiéu chinh phii

Thi trudng trai phléu chinh quyén dia phuwong
3.4.1 Céc loai trai phiéu chinh quyén dia phuong
3.4.2 Dic diém cia trai phleu chinh quyen dia phuong
3.4.3 Giao dich trai phleu chinh quyén dia phuong
Thi trudng trai phleu cong ty

3.5.1 Cac loai trai phleu cong ty

3.5.2 Thi truong so cap cua trai phleu cong ty
3.5.3 Thi truong thir cip cia trai phiéu cong ty

CHUONG 4 )

THI TRUONG VON CO PHAN
Tong quan vé thi trudng von co phan
4.1.1 Vai tro cta thi trudng von co phan
4.1.2 Céc chi thé tham gia vao thi truong Von cd phan
4.1.3 Cac hinh thuc t6 chure cua thi tnrong cb phiéu
Khai quat vé cong ty c6 phan va c6 phiéu
Cac loai c6 phiéu
43.1 Cb phiéu thuong
4.3.2 Co phiéu vu dai
4.3.3 Chimg khoan c6 kha nang chuyén doi

CHUONG 5
THI TRUONG CONG CU TAI CHiNH PHAI SINH
Khii quat vé cong cu tai chinh phai sinh
Thi trwomg cong cu tai chinh phai sinh
5.2.1 Khai quat vé thi truong cac cong cu tai chinh phai sinh

5.2.2 Mot s md hinh to chirc thi truong cong cu tai chinh phai sinh

Thi trwong ky han va thi truong twong lai
5.3.1 Su khac nhau giita hop ddng ky han va hop ddng twong lai
5.3.2 Céc cong cu trén thi truong tuong lai
5.3.3 Céc chu thé tham gia vao thi trudng twong lai
Thi trudng quyén chon
5.4.1 Cac loai quyén chon
5.4.2 Loinhuan va 15 ciia hop dong quyén chon
5.4.3 Céc nhan t6 anh hudéng dén phi quyén chon
Thi truwong hoin ddi

CHUONG 6
NGAN HANG THUONG MAI
Lich sir hinh thanh va phat trién ciia ngan hang thwong mai
Chirc nang cia ngan hang thwong mai
Cac hoat dong cia ngian hang thuwong mai
6.3.1 Ngudn vén



7.1.

7.2.

7.3.

7.4.

7.5.

7.6.

12.

6.3.2 Sir dung von
6.3.3 Cac hoat dong ngoai bang

- CHUONG 7

CAC PINH CHE TAI CHINH PHI NGAN HANG
Cong ty tai chinh
7.1.1 Cac loai cong ty tai chinh
7.1.2 Ngudn vén va str dung von
7.1.3 Ruiro
Cong ty bao hiém
7.2.1 Nguyén tic hoat dong cua cong ty bao hiém
7.2.2 Céc loai cong ty bao hiém
7.2.3 Ruiro
Quy huu tri
7.3.1 Tbng quan vé quy huu tri
7.3.2 Quan tri quy huu tri
7.3.3 Hoat dong cua quy huu tri
Ngan hang dau tu
Quy diu tw
7.5.1 Quy twong hd
7.5.2 Hedge funds
Cic dinh ché tai chinh phi ngan hang khac

Ma tran quan hé chuan dau ra (CLO) va ndi dung (chwong) hoc phan

thur

Chuong

CLO3
CLO5

Tén chuong

X | CcLO1
X' | CLO2

<t
o
1
O
X

Tong quan vé hé thong
tai chinh

X | CLO6

X' | CLO7

X | CLO8

X
X

Lai suat

X
X

Thi trudng cong cu ng

Thi truong vén co phan X X

Thi truong cong cu tai
chinh phéi sinh

X
X

X | X [ X | X

X [ X | X | X

X

Ngan hang thuong mai

~N oo o1 (AW IN|

Céac dinh ché tai chinh
phi ngan hang

X

X | X

X | X




13.  MSbi quan hé giira chuin dau ra hoc phan (CLO) va phwong phap giing
day, hoc tap (TLM)

S Tén phwong phap giing day, hoc Nhom 8 8 8 E)r 8 8 B 8
T MA p gAP p glang day, ng phwong | G| Q| Q| Q| Q| 9| 9| 9
T tap (TLM) phap | O| O] O] O| ©| ©| ©| ©
1 TLML Gllalthlchcu EXpIIf:It 1 x| x| x| x| x| x

the Teaching
2 TLM2 | Thuyét giang Lecture 1 X| X| X| X| X| X
3 TLM3 | Tham luan Guest Speaker 1
4 TLM4 Ggéu quyet van Probllem 9

de Solving
5 TLM5 | Tap kich nao Brainstorming 2 X| X X
6 TLM6 ?Q;C theo tinh Case Study 2

udng

7 TLM7 | DPoéng vai Role Playing 2
8 TLM8 | Tro choi Game 2
0 | TLMg | MCEPIC | el Trip 2
10 | TLM10 | Tranh ludn Debate 3 X
11 | TLM11 | Thao luan Discussion 3
12 TLM12 | Hoc nhom Peer Practice 3 X| X| X| X[ X| X| X| X
13 | TLmy3 | CAuhoigoi Inquiry 4

mo

Research

12 | TLM14 D’u an nghién Project/ 4

clru Independent

Study
15 | TLMI5 | Hoc truc tuyén | |l ccnnology- 5
PC HHC Ty Based Methods
16 | TLM16 | Baitap & nha Work 6
Assigment

17 | TLM17 | Huéng din Sem'”‘:lrl/ Tutori 1
18 | TLM18 | Biéu dién Story Theatre
19 | TLM19 | M6 phong Simulation 4
20 | TLm20 | Lophoclap Jigsaw 5

ghép




14. Phéan bo thoi gian theo sb tiét tin chi cho 3 tin chi (1 tin chi = 15 tiét)

Sb tiét tin chi Phuong phap
Thuc giang day
Chuong . i .
it Tén chuong Ly | hanh/ | Tong
thuyét | thdo sO
luan®
TLM1, TLMZ2,
1 Tong quan vé hé thong tai chinh | 4 2 6 | TLM5, TLM10,
TLM12
TLM1, TLMZ2,
2 | Laisuat 4 2 6 | TLMS5, TLMI0,
TLM12
o A TLM1, TLMZ2,
3 Thi trudong cong cu ng 6 3 9 TLMS, TLM12
o ISR TLM1, TLMZ2,
4 Thi trudong von ¢6 phan 4 2 6 TLML2
5 Thi trudong cong cu tai chinh 4 ) 6 TLM1, TLMZ2,
phai sinh TLM12
TLM1, TLMZ2,
6 Ngan hang thuong mai 4 2 6 TLMS5, TLM10,
TLM12
. E;r(]:gdinh ché tai chinh phi ngan 4 5 6 TLI\_/II_ZII._,'\'/II' |5_ M2,
TLM10,TLM12
Tong 30 15 45

Ghi chii: S6 gio thuc hanh/ thao luan trén thuc 1é sé bcing 6 tiét thuc hanh/ théo

ludn trén thiét ké x 2.




15.

M&bi quan hé giira chuin dau ra hoc phian (CLO) va phwong phéap danh gia

Nhom

S Tén ph . . Al N| | | 0| ©| ~]| ©
. phwong phap danh
T | Mé > phwong | 9191919191919/ 9
T gla phap | C| ©C|©C|©|©C|©| 0|0
Danh gia
AM R Attendance
1 1 ctjuyen Check 1 X| X
can
AM | DPanh gia Work
2 2 bai tap Assignment 1 XX
Danh gia
3 | AM T uyét Oral 1| x| x| x| x X X
3 < Presentation
trinh
4 AM | Danh %la Performance 2
4 hoat dong
test
5 AM | Nhatky Journal and 5
5 thuc tip blogs
AM | Kiém tra
6 5 o Tuan Essay 2
Kiém tra .
7 | AM Multiple 2 | x| x| x| x| x| x
7 n choice exam
nghiém
Bao vé va
8 Aév' thi van Oral Exam 2
dap
AM , Written
9 9 Bao cao Report 2
10 AM ?iﬁlhi‘%la Teamwork 3
10 a v e Assessment
nhom
., Graduation
AM
11 Bag CaoA Thesis/ 3
11 khoéa luan
Report
12 AM Khé 4
12 ac




16. K& hoach kiém tra, danh gia
Phwong ,
S e . TY | 4l &l o] | 0] ©| ~]|
) Noi phap
Tuin L B | 0|0 OC|lO0|O|O|0O|O
T dun danh s Jl a1l alal a0 4
T g | dan %) | C|C|C|0|o]o]o]0
gia
Chuong
1 2,4,6,7,9,12, 1,2,3,4, AM1 10% X | X
14,15
5,6,7
2 35 gg‘“’ng AM2 | 10% X | x
Chuong
3 2’4’&7%’12’ 1,2,3,4, AM3 20 | X | X | X | X X X
' 5,6,7
4 | Theo lich gga” AM7 | 60% | X | X | X | X | X | X
100

Tong cong

%

Xac nhan cia Khoa/Bo mon




