1.  Hoc phén: THI TRUONG VA CAC PINH CHE TAI CHINH

2. Mi hocphan: FIN2001

3. Nganh: Kinh doanh quéc té

4.  Chuyén nganh: Ngoai Thwong

5. Khdi lwong hoc tap: 3

6. Trinh d¢: Dai hoc

7. Hoc phén diéu kién hoc trudc: EC01001 — Kinh té vi mb

MGT1001 - Kinh ¢ vi md

8.  Muc dich hoc phin

Hoc phan cung cap nhiing kién thirc co ban vé cac thanh phan chil yéu va mdi quan hé
giita cac thanh phan nay trong hé thong tai chinh. Cu thé, sinh vién s& dugc trang bi kién thic
nén tang vé thi truong tai chinh, bao gém thi truong tién té, thi truong trai phiéu, thi truong )
phiéu va thi truong chimg khoan phai sinh. Pong thoi, hoc phén ciing gidi thiéu dén nguoi hoc
céc dinh ché tai chinh, bao gdm ngan hang thuong mai va cac dinh ché tai chinh phi ngan hang.
Ngoai ra, ngudi hoc sé dugc trang bi nhitng kién thirc co ban vé 13i suat - mot yéu té quan trong
ctia thi truong tai chinh va kién thiic co ban vé hoat dong clia ngan hang trung wong.

9.  Chuén diu ra hoc phin (CLO)

Mi CBR Cip do
TT | cuahoc Tén chuén dau ra theo
phan Bloom

Giai thich dugc chtic nang, dac diém, chu thé tham gia va
1 CLO1 | coché hoat dong cua thi truong tién té, thi truong trai phiéu, 2

thi truong c6 phiéu va thi trudng ching khoan phai sinh.

Giai thich dugc chirc ndng cuia ngan hang trung wong va viéc
2 CLO2 st dung céc cong cu khac nhau trong diéu hanh chinh sach 2

tién té.

Dién giai duoc cac 1y thuyét xac dinh 14i suit va giai thich
3 CLO3 N T 2
dugc moi quan hé gitra 1ai suat, rui ro va ky han

Phan biét dugc cac cong cu ng ngén han va dai han, cac cong
4 CLO4 cu ma doanh nghiép sir dung dé huy dong von, cac cong cu 4

chimg khoan phai sinh




Phan tich duogc céc loai rui ro lién quan dén viéc dau tu vao
5 CLO5 _
cac cong cu tai chinh
Phan biét duoc cac loai dinh ché tai chinh, bao gdm:
- Ngan hang thuong mai va cac hoat dong cua ngan hang
thuong mai;
6 CLO6 i ) i
- Céc t0 churc tiet kiém, cong ty tai chinh, cong ty bao hiém,
quy huu tri, ngan hang dau tu, quy dau tu va cac dic diém
co ban cua cac dinh ché nay.
. cLO7 Téng hop thong tin thich hop tir cac ngudn tai liéu khac nhau
lien quan dén thi truong tai chinh
8 CLO8 Phat trién k¥ nang viét bao cdo va thuyét trinh
Ma tran quan hé chuan dau ra hoc phan (CLO) va chuin d4u ra chuong trinh (PLO)
CDBR hoc
A 5188|3885 /8 /82|88
et 1 d 2 |d |2 |2 |2 |2 |2 |7 |23 |4
. a o o
chuong trinh
CLO1 X
CLO2 X
CLO3 X
CLO4 X
CLO5 X
CLO6 X
CLO7
CLO8 X X
Tong hop
theo hoc X X X
phﬁn

Ghi chu: (x) 1a méi quan hé thap, (X) 1a mbi quan hé cao

10. Nhiém vu cta sinh vién

- Tham gia day dii cac budi hoc trén 16p.




- Sinh vién phai chuan bi cho budi hoc trén 16p bang cach doc trudc cic tai lidu mdi
chuong theo yéu cau.

- Sinh vién phai tich cuc thu thap va téng hop cac bai viét lién quan dén cac cha dé trong
chuong trinh mén hoc, thdo luan nhém va thuyét trinh.

- Chuén bj cau hoi va bai tap.
11. Tai liéu hoc tap
11.1. Gi&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).

11.2. Tai li¢u tham khdo:

TK1. Financial Institutions, Instruments & Markets; Christopher Viney; McGraw-Hill
(2012).
12. Thang diém: Theo thang diém tin chi.
13. Nbi dung chi tiét hoc phin
CHUONG 1
TONG QUAN VE HE THONG TAI CHINH
1.1. Hé thdng tai chinh
1.1.1 Khéi quat hé thong tai chinh
1.1.2  Céc thanh phan ciia hé thong tai chinh
1.2. Thi truong tai chinh
1.2.1 Chtc nang cua thi truong tai chinh
1.2.2 Phan loai thi trudng tai chinh
1.3.  Dinh ché tai chinh
1.3.1 Chtc ning cua dinh ché tai chinh
1.3.2  Phan loai dinh ché tai chinh
14. Ngan hang trung vong
1.4.1 Chtc ndng ctiia ngan hang trung vong
14.2 Cac hoat dong cua ngan hang trung wong

Tai liéu hoc tap



TL1. Chuong 2,9,10 Financial Institutions, Markets & Money; David S. Kidwell, David
W. Blackwell, David A. Whidbee, Richard W. Sias; John Wiley & Sons (2012).

TL2. Chuong 1,4,5 Financial Markets and Institutions; Jeff Madura; South-Western
Cengage Learning (2010).

TL3. Chuong 1,2,3 Financial Markets and Institutions; Federic S. Mishkin, Stanley G.
Eakins; Pearson (2012).

CHUONG 2.
LAI SUAT
2.1. Do luong lai suat
2.1.1 Giatri hién tai
2.1.2  Lii suat hoan vbn (Yield to Maturiry)
2.1.3  Lai suat hién hanh (Current Yield)
2.1.4 Lai suat chiét khau (Yield on a Discount Basis)
2.2.  Phan biét cac loai lai suat
2.2.1 L suit don va 13i suit kép
2.2.2  Lai sudt thyc va 13i sudt danh nghia
2.3 CAu trac rui ro cta l3i suat
2.3.1 Ruiro vo ng
2.3.2 Rui ro thanh khoan
2.3.3 Tac dong cua thué thu nhap
2.4.  Cau trac ky han cua 13i suat
2.4.1 Duong cong lai suét (Yield Curves)
2.4.2 Ly thuyét du tinh (Expectations Theory)
2.4.3 Ly thuyét thi trudng phan cach (Segmented Markets Theory)
2.4.4 Ly thuyét phan bu thanh khoan (Liquidity Premium Theory)
Tai liéu hoc tap
TL1. Chuong 2,3 Financial Institutions, Markets & Money; David S. Kidwell, David W.
Blackwell, David A. Whidbee, Richard W. Sias; John Wiley & Sons (2012).

TL2. Chuong 3.,4,5 Financial Markets and Institutions; Jeff Madura; South-Western
Cengage Learning (2010).
TL3. Chuong 4,6 Financial Markets and Institutions; Federic S. Mishkin, Stanley G.
Eakins; Pearson (2012).
CHUONG 3
THI TRUONG CONG CU NQ



3.1.

3.2.

3.3.

3.4.

3.5.

Tong quan vé thi truong cong cu no

3.1.1 Vai tro cda thi trudng cong cu ng

3.1.2 Céac chu thé tham gia vao thi trudng cong cu ng
Cac cong cu trén thi truong tién té

3.2.1 Dac trung cta cac cong cu trén thi truong tién té
3.2.2 Tin phiéu kho bac

3.2.3 Thuong phiéu

3.2.4 Chung chi tién giri

3.25 Hop dong mua lai

3.2.6 Hbi phiéu duoc chap nhan

3.2.7 Eurodollars

Thi truong trai phiéu chinh phi

3.3.1 Céc loai trai phiéu chinh phu

3.3.2 Pau thau trai phiéu chinh phu

3.3.3  Giao dich trai phiéu chinh phu

Thi truong trai phiéu chinh quyén dia phuong

3.4.1 Cac loai trai phiéu chinh quyén dia phuong
3.4.2 Pic diém cua trai phiéu chinh quyén dia phuong
3.4.3 Giao dich trai phiéu chinh quyén dja phuong
Thi trudng trai phiéu cong ty

3.5.1 Céc loai trai phiéu cong ty

3.5.2 Thi trudng so cap cua trai phiéu cong ty

3.5.3 Thi trudng tht cdp cia trai phiéu cong ty

Tai liéu hoc tap

TL1. Chuong 6,7 Financial Institutions, Markets & Money; David S. Kidwell, David W.

Blackwell, David A. Whidbee, Richard W. Sias; John Wiley & Sons (2012).

TL2. Chuong 11,12 Financial Markets and Institutions; Jeff Madura; South-Western

Cengage Learning (2010).

TL3. Chuong 7,8 Financial Markets and Institutions; Federic S. Mishkin, Stanley G.

Eakins; Pearson (2012).

4.1.

CHUONG 4
THI TRUONG VON CO PHAN
Téng quan vé thi trudng von ¢d phan

4.1.1 Vai tro cta thi truong von cb phan



4.1.2 Céc chu thé tham gia vao thi trudng von cd phan
4.1.3 Céac hinh thtc t6 chtc cua thi trudng cb phiéu
4.2. Khai quat vé cong ty c¢b phan va cb phiéu
4.3. Céc loai cb phiéu
4.3.1 C6 phiéu thuong
4.3.2 Cb phiéu vu dai
4.3.3 Chimg khoan c6 kha nang chuyén doi
Tai liéu hoc tap
TLI1. Chuong 10, 11, 12 Financial Institutions, Markets & Money; David S. Kidwell,
David W. Blackwell, David A. Whidbee, Richard W. Sias; John Wiley & Sons (2012).
TL2. Chuong 13 Financial Markets and Institutions; Jeff Madura; South-Western
Cengage Learning (2010).

TL3. Chuong 10 Financial Markets and Institutions; Federic S. Mishkin, Stanley G.
Eakins; Pearson (2012).

CHUONG 5
THI TRUONG CONG CU TAI CHINH PHAI SINH
5.1. Khéi quat vé cong cu tai chinh phéi sinh
5.2. Thi truong cong cu tai chinh phai sinh

5.2.1 Khai quat vé thi trudng cac cong cu tai chinh phai sinh
5.2.2 Mot s6 mo hinh t chirc thi trudng cong cu tai chinh phai sinh
5.3. Thi truong ky han va thi truong tuong lai
5.3.1 Su khac nhau giita hop ddng ky han va hop dong tuong lai
5.3.2 Céc cong cu trén thi truong tuong lai
5.3.3 Céc chii thé tham gia vao thi truong tuong lai
5.4. Thi trudng quyén chon
5.4.1 Céc loai quyén chon
5.4.2 Loinhuan va 1 ciia hop ddng quyén chon
5.4.3 Cac nhan t6 anh huong dén phi quyén chon
5.5.  Thi truong hoan doi
Tai liéu hoc tap
TL1. Chuong 11 Financial Institutions, Markets & Money; David S. Kidwell, David W.
Blackwell, David A. Whidbee, Richard W. Sias; John Wiley & Sons (2012).

CHUONG 6
NGAN HANG THUONG MAI



6.1. Lich sir hinh thanh va phat trién ctia ngan hang thuong mai
6.2. Chtric ndng ctia ngan hang thuong mai
6.3. Céc hoat dong cua ngan hang thuong mai

6.3.1 Ngudn vdn

6.3.2 Sirdung vbn

6.3.3 Céc hoat dong ngoai bang

Tai liéu hoc tap
TL1. Chuong 17,18,19 Financial Institutions, Markets & Money; David S. Kidwell,
David W. Blackwell, David A. Whidbee, Richard W. Sias; John Wiley & Sons (2012).

TL2. Chuong 17 Financial Markets and Institutions; Jeff Madura; South-Western
Cengage Learning (2010).

TL3. Chuong 13 Financial Markets and Institutions; Federic S. Mishkin, Stanley G.
Eakins; Pearson (2012).

CHUONG 7
CAC PINH CHE TAI CHINH PHI NGAN HANG
7.1. Cong ty tai chinh
7.1.1 Cac loai cong ty tai chinh
7.1.2  Ngudn vbn va st dung vén
7.1.3 Ruiro
7.2. Cong ty bao hiém
7.2.1 Nguyén tic hoat dong cuia cong ty bao hiém
7.2.2  Céc loai cong ty bao hiém
7.2.3 Ruiro
7.3. Quy huu tri
7.3.1 Téng quan vé quy huu tri
7.3.2  Quan tri quy huu tri
7.3.3 Hoat dong cua quy huu tri
74. Ngan hang dau tur
75. Quydautu
7.5.1 Quy twong hd
7.5.2 Hedge funds
7.6. Céc dinh ché tai chinh phi ngén hang khac

Tai liéu hoc tap



TLI1. Chuong 21,22,23,25 Financial Institutions, Markets & Money; David S. Kidwell,
David W. Blackwell, David A. Whidbee, Richard W. Sias; John Wiley & Sons (2012).

TL2. Chuong 20,21,22,25,26 Financial Markets and Institutions; Jeff Madura; South-
Western Cengage Learning (2010).

TL3. Chuong 16,17,18,19 Financial Markets and Institutions; Federic S. Mishkin, Stanley
G. Eakins; Pearson (2012).

14. Ma tran quan hé chuin diu ra (CLO) va ndi dung (chwong) hoc phin

T teewons |9 888181888
thir @) O @) @) O @) @) @)
Téng quan vé hé thong X X X X X X
! tai chinh
2 | Laisuat X X X | X
3 Thi trudng cong cu ng X X
4 Thi trudng von cd phan X X
Thi trudng cong cu tai X X
> chinh phai sinh
6 Ngan hang thuong mai
Céac dinh ché tai chinh
! phi ngan hang

15. Mobi quan hé giira chuin diu ra hoc phan (CLO) va phwong phép gidng day, hoc

tap (TLM)

Nhom

ST 3 Tén phuwong phap giing | | » S| w| © ~| ©

Ma phuong | 81 9 O/ G Q) G Q) 9

T day, hoc tap (TLM) . O| Ol O| O| O| O] O| ©
phap

1 TLM1 | Giai thich cu thé 1 X| X| X| X| X| X

2 TLM2 | Thuyét giang 1 X| X| X| X| X| X

3 TLM3 Tham luan 1

4 TLM4 | Giai quyét van dé 2




5 TLM5 Tap kich ndo 2 X| X
6 TLM6 Hoc theo tinh huéng 2

7 TLM7 Dong vai 2

8 TLM8 Tro choi 2

9 TLM9 | Thuyc tap, thuc té 2

10 TLM10 Tranh luin 3

11 TLM11 | Thao luan 3

12 TLM12 | Hoc nhom 3 X| X| X| X| X| X| X
13 TLM13 | Cau hdi goi mé 4

14 TLM14 | Du an nghién clru 4

15 TLM15 | Hoc truc tuyén 5

16 TLM16 | Baitap ¢ nha 6

17 TLM17 | Khéac 7

16. Phén bd thoi gian theo sb tiét tin chi cho 3 tin chi (1 tin chi = 15 tiét)

Sb tiét tin chi Phuong phap
Chuong Tén chuon giang day
thi ¢ Ly | Thyc hanh/ | Téng
thuyét | thao luan®) )

Tong quan vé hé thong tai TLM1, TLM2,

1 chinh 4 2 6 TLM5, TLM10,
TLM12

Lai TLM1, TLM2,

2 suat 4 2 6 TLM5, TLM10,
TLM12

D A TLM1, TLM2,

3 Thi trudng cong cu ng 6 3 9 TLMS5, TLM12

L A2 i TLM1, TLM2,
4 Thi truong von co phan 4 2 6 TLM12

5 Thi truong céng cu tai 4 9 6 TLM1, TLM2,
chinh phai sinh TLM12

TLM1, TLM2,

6 Ngan hang thuong mai 4 2 6 TLM5, TLM10,
TLM12

.4 I . TLM1, TLM2,

5 Sagndr;]glrll che tai chinh phi 4 5 5 TLMS, TLM10,
gan hang TLM12




. TLM1, TLMZ,
Tong 30 15 45 TLMS, TLM10,
TLM12

Ghi chii: S6 gio thuc hanh/ thao luan trén thuc 1é sé bdng 6 tiét thue hanh/ thao ludn

trén thiét ké x 2.

17.  MSéi quan hé giira chuin dau ra hoc phan (CLO) va phwong phap danh gia (AM)

Nhom
ST Tén phuwong phap Al N[ o S| w| ©| x| ®©
M3 phwong | O| O| ©| ©| O| O| O| O
T dénh gia . |0|0|0|0|0| 0| 0|0
phap
1 AM1 Su tham gia trén 16p 1 X| X
2 AM?2 Danh gia bai tap 1 X| X
3 AM3 K¥ nang trinh bay 1 X X| X| X X X
4 AM4 Thyc hanh tai l6p 2
5 AMS5 Bai thu hoach 2
6 AM6 | Thi viét 2
7 AM7 Kiém tra tric nghiém 2 X X| X| X| X| X
8 AMS8 | Thi van dap 2
K§ ning giao tié
9 AM9 }: s& P 2
thdng qua van ban
10 AM10 | Dy an 3
11 AM11 Lam viéc nhom 3
12 | AM12 | Khoa luan tt nghiép 3
13 AM13 | Danh gia dong cap 4
18. Ké hoach kiém tra, danh gia
S Phwong
. ) Ty 1€ | N| 0| | w| © ~| ®
Tuan Noi dung phap S1S81S191919191]9
(%) | O|O|O| 0|0 0| 0|0
T danh gia




Chuong 1,
2,4,6,79,1
2,3,4,5, AM1 10%
2,14,15
6,7
Chuong
3,5 AM2 10%
2,3
Chuong 1,
2,4,6,79,1
2,3,4,5, AM3 20%
2,14,15
6,7
Theo lich | Toan bd AM7 60%
Tong cong | 100%




