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PE CUONG CHI TIET HQC PHAN

1. THONG TIN CHUNG VE HQC PHAN
1.1. Tén hoc phan: Quan tri danh muc
Tén tiéng Anh:  Portfolio Management
- M4 hoc phan: S6 tin chi (1én 16p/thuc hanh/ty nghién ciru): 3
- Ap dung cho nganh/chuyén nganh dao tao: Tai chinh — Ngan hang Bac dao tao:
Cao hoc
Hinh thtrc dao tao:
1.2. Khoa/B$ mén phu trach hoc phan:
1.3. PIEU KIEN TIEN QUYET:

Phuong phap nghién ciru khoa hoc, kinh té luong tng dung trong tai chinh, va quan
tri tai chinh hién dai.

2. MO TA HQC PHAN

Hoc phan nham cung cip cho ngudi hoc kién thirc ning cao vé quan tri danh muc
dau tu,bao gom xac dinh lgi nhuan va rai ro danh muc, d6 e ngai rai ro & chién lugce phan
phdi vén vao tai san rai ro, danh muc rai ro téi wu, mé hinh chi s6, mé hinh dinh gia tai san
vén, 1y thuyét dinh gia chénh 1énh va mé hinh da yéu t6 vé loi nhuan va rdi ro, va gia thuyét
thi trudng hiéu qua. Bén canh d6, hoc phan ciling gidi thiéu vé tai chinh hanh vi va phan tich
ky thuat ciing nhu cung cip cac bang chung thuc nghiém vé loi nhuan chimg khoan thong
qua cac mo hinh chi s, mé hinh dinh gia tai san von (CAPM), mo hinh da yéu t5, mo hinh
Fama-French 3 yéu td,... Cac chu dé vé quan tri danh muc trai phiéu va cb phiéu, danh gia
hiéu qua hoat dong danh muc, chién lugc quy phong vé va Iy thuyét quan tri danh muc cha
dong ciing dwoc gisi thiéu trong hoc phan nay.

3. MUC TIEU HQC PHAN

Sau khi két thuc hoc phan, ngudi hoc ¢6 kha ning:



Xac dinh lgi nhuan va rui ro cua danh muyc.

Thao luan khai niém do e ngai rai ro va chién lugc phan phdi von vao tai san rai ro.
Xac dinh danh muc rui ro tdi wu.

Phén tich mé hinh chi s6 va mé hinh dinh gia tai san vén.

Phan tich Iy thuyét dinh gia chénh léch va mé hinh da yéu t6 vé loi nhuan va rii ro.
Phén tich gia thuyét vé thi truong hiéu qua.

Gidi thiéu tai chinh hanh vi va phan tich ky thuat.

Phan tich va danh gia cac mo hinh 1gi nhuan ching khoan trong thyc tién.

Dinh gia trai phiéu va suét sinh 10i cua trai phiéu

Xéc dinh cdu trac ky han cua trai phiéu

Quan tri danh muc trai phiéu

Phén tich kinh té vi md, phan tich nganh va phan tich bao cao tai chinh

Pinh gia c6 phiéu

Dinh gia hiéu qua hoat dong danh muc

Thuc hanh chién luoc quy phong vé

Thao luan 1y thuyét quan tri danh myc cha dong
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4. CAC CHU DE

Chua dé 1: Tong quan vé 1y thuyét danh muc dau tu hién dai
Chii ¢é 2: Loi nhuan va rai ro

Chu dé 3: Po e ngai rui ro va phan phdi vén vao tai san rai ro
Chu dé 4: Danh muc rui ro téi vu

Chu dé 4: M6 hinh dinh gia tai san von

Chu dé 5: Ly thuyét dinh gia chénh 1éch va mé hinh da yéu té vé loi nhuan va rui ro.
Chu dé 6: Gia thuyét thi truong hiéu qua

Chu d& 7: Tai chinh hanh vi va phan tich ky thuat

Chu dé 8: Bang chung thuc nghiém vé lgi nhuan chimg khoan
Chua dé 9: Quan tri danh muc trai phiéu

Cha dé 10: Quan tri danh muc cb phiéu

Chua dé 11: Panh gia hiéu quan hoat dong danh muc

Cha dé 12: Quy phong vé va 1y thuyét danh muc thu dong

5.TAI LIEU HQC TAP

+¢ Giao trinh chinh: Pham Hru Héng Thai, “Phan tich & Quan 1y danh muc dau tu”,
Luu hanh ndi bo, 2015.
+ Giao trinh tham khao:
v' Pham Hiru Hong Thai, Phan tich & Quan 1y danh muc dau tu”, Sach chuyén
khao, Nha xuat ban Tai chinh, 2015.



v' Bodie, Kane, Marcus, “Investments and Portfolio Management”, 9" edition,

MaGrawHill International Edition (BKM).

v Edwin J. Elton, Martin J. Gruber, Stephen J. Brown, William N. Goetzmann,

“Modern Portfolio Theory and Investment Analysis”, 8" edition, John Wiley
& Sons.

v Robert A. Haugen, “Modern Investment Theory”, 11" edition, Prentice Hall.
v William F. Sharp, Gordon J. Alexander, Jeffery V. Bailey, “Investments”, 6™

edition, Prentice Hall.

6. KE HOACH GIANG DAY

BAI
GIANG

NQI DUNG TL. THAM KHAO

Tong quan vé quan tridanh muc dau tw

1.1 Sy phat trién vé 1y thuyét danh muyc hién dai
1.2 Phan loai tai san thuc va tai san tai chinh
1.3 Tién trinh dau tu BKM

1.4 Phan loal thi truong Chuong 1,2,3,4va 5
1.5 Phuong phap giao dich chirng khoan
1.6 Cac loai quy dau tu

1.7 Loi nhuan va rui ro

1.8 Cau hoi & Bai tap tinh hudng

Do e ngai rii ro & phan phdi von vao tai san rai ro
2.1Rui ro & ngai rui ro

2.2 Phan phdi vén vao danh muc rui ro va phi rai ro
2.3 Tai san phi rui ro BKM
2.4 Danh muyc ¢6 1 tai san rai ro va phi rai ro Chuong 6
2.5Ngai rii ro & phan phdi tai san

2.6 Cac chién luoc thy dong: Puong thi trudong von
2.7 Cau hoi & Bai tap tinh hudng

Danh muc rii ro tdi wu

3.1 ba dang hoa & rii ro danh muc

3.2 Danh muc gom 2 tai san rai ro

3.3 Phan phbi tai san bang c6 phiéu, trai phiéu, va tin
phiéu kho bac BKM
3.4 M0 hinh luya chon danh muc Markowitz Chuong 7
3.5 Nhém rui ro, chia s& rii ro va rii ro trong dau tu
dai han

3.6 Cau hoi & Bai tép tinh hudng

M hinh chi sé

4.1 MO hinh ching khoan don té
4.2 MO hinh chi s6 don BKM
4.3 Uéec luong md hinh chi s6 don Chuong 8
4.4 Xay dung danh muc va mé hinh chi sé don




4.5 Ung dung m6 hinh chi 6 trong thuc tién
4.6 Cau hoi & Bai tap tinh hudng

M6 hinh dinh gia tai san von
5.1 M0 hinh dinh gia tai san von

5.2 M6 hinh CAPM va mo hinh chi s6 BKM
5.3 Ung dung CAPM trong thuc tién Chuong 9
5.4 Mbi quan hé gitra beta va loi nhuan ky vong

5.5 M¢ rong CAPM

5.6 Cau hoi & Bai tip tinh hudng

Ly thuyét dinh gia chénh léch va Mé hinh da t5 vé

lgi nhuén va rii ro

6.1 Cac mo hinh da té

6.1 Ly thuyét dinh gia chénh léch, APT BKM
6.3 Tai san don I€ va APT Chuong 10
6.4 APT da t6

6.5 Mo hinh CAPM va APT

6.6 Cau hoi & Bai tap tinh hudng

Gia thuyét thj trwong hiéu qua & Tai chinh hanh vi

7.1 Buéc ngau nhién va gia thuyét thi trudng hiéu qua

7.2 Ung dung gia thuyét thi truong hiéu qua BKM

7.3 Nghién ctru su kién (Event study)

7.4 Phan tich ky thuat& tai chinh hanh vi

7.5 Kiém dinh mo hinh chi s6, CAPM, APT, Fama-
French 3 yéu t, Carhart,. ..

7.6 Cau hoi & Bai tap tinh hudng

Chuong 11, 12, va 13

Quan tri danh muc trai phiéu

8.1Pic diém trai phiéu

8.2 Pinh gia trai phiéu va rai ro mat von

8.3 Loi suat trai phiéu va duong cong loi suat
8.4 Rui ro 1ai suat

8.5 Do 16i trai phiéu

8.6 Quan tri trai phiéu thy dong

8.7 Quan tri trai phiéu chu dong

8.8 Cau hoi & Bai tap tinh hudng

BKM
Chuong 14, 15, va 16

Quan tri danh muc cé phiéu

9.1 Phan tich kinh té vi mo

9.2 Phan tich nganh

9.3 Cac mé hinh dinh gia c6 phiéu
9.4 Do luong loi nhuan

9.5 Phan tich ty s6

9.6 MO0 ta phan tich bao cdo tai chinh
9.7 Cau hoi & Bai tap tinh hudng

BKM
Chuong 21, 22, va 23

banh gia hi¢u qua hoat dong danh muc
10.1 Ly thuyét dinh gia hiéu qua hoat dong
10.2 Po luong hiéu qua hoat dong

BKM




10

10.3 Xac dinh thoi diém thi truong
10.4 Phan tich Style

10.5 Da dang hoa qudc té

10.6 Cau hoi & Bai tap tinh hudng

Chuong 24, 26

11

Quy phong vé va Iy thuyét danh muc chi dong
11.1 Khai niém quy phong vé

11.2 Chién luoc quy phong vé

11.3 Do luong hi¢u qua hoat dong cua quy phong vé
11.4 Danh muc t6i wu va gia tri Alpha

11.5 Mo hinh Treynor — Black

11.6 MO0 hinh Letterman

11.7 Gia tri caa danh muc chu dong

11.8Cau hoi &Bai tap tinh hudng

BKM
Chuong 27

12

Thuyét trinh

7. PANH GIA HQC PHAN

Kiém tra giira ky (Assignment)

50%

Kiém tra két thuc hoc phan

50%

TM. TIEU BAN TCNH

GIANG VIEN

Pham Hitu Hong Thai




