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PE CUONG CHI TIET HQC PHAN

1. THONG TIN CHUNG VE HQC PHAN
1.1. Tén hoc phan: Phwong phap nghién ciu 2 (Kinh té lwgng wng dung trong tai
chinh)
Tén tiéng Anh:
- 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 thire dao tao:
1.2. Khoa/B$ mén phu trach hoc phan:
1.3 PIEU KIEN TIEN QUYET: Phuong phap nghién ctru 1 (Kinh té lwong cin ban)

2. MO TA HQC PHAN

Hoc phan nham cung cap cho ngudi hoc kién thirc nang cao vé kinh té lugng tng
dung trong lanh vuc tai chinh va ngan hang. Ngudi hoc ¢ cip d6 sau dai hoc s& dugc trang
bi cac ly thuyét 1an thyc hanh dé thuc hién mot nghién ctu thuc nghiém (An Empirical
Research), véi sy két hop hai hoa va logic gitta hoc phan kinh té lugng co ban va nang cao
bao gom lap mé hinh va du bao chudi thoi gian don bién va da bién, va udc lugng cac mod
hinh chuyén doi ciing nhu mé hinh dir liéu bang. Bén canh dé, cac phuong phap mé phong
va phuong phap trién khai mot nghién ciru thuc nghiém trong tai chinh ciing duoc gidi thiéu
trong hoc phan nay.

3. MUC TIEU HQC PHAN
Sau khi két thuc hoc phan, ngudi hoc c6 kha ning:

> Hidu 5 cac khai niém va phuong phap luan vé kinh té luong ung dung trong tai
chinh, va phan loai dugc kinh té lugng tng dung trong kinh té va tai chinh.
> Ubc lugng cac bién cong cy, bién noi sinh, kha ning cuc dai, va mé hinh c6 bién 16

thudc bi giai han.
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> Lap mo hinh va dy bao chudi thoi gian don bién va da bién.

> Lap mo hinh cac mbi quan hé trong tai chinh va cac mo hinh bién dong va hé sé
tuong quan.

> Ubc luong va phan tich cac md hinh chuyén d6i va mé hinh dit liéu bang.

> Ung dung phuong phap md phong trong tai chinh

4. CAC CHU DE

Chua dé 1: Tong quan vé kinh té ung dung trong tai chinh

Chu dé 2: Bién cong cu, bién noi sinh va GMM

Chu dé 3: U6c luong kha ning cuc dai (MLE) va kiém dinh Ky thuat
Chu dé 4: M6 hinh c6 bién phuy thudc bi giéi han

Chu d& 5: Lap mé hinh va dy bao chudi thoi gian don bién
Chua dé 6: M6 hinh chudi thoi gian da bién

Chua dé 7: Lap mo hinh cac mdi quan hé dai han trong tai chinh
Chu dé 8: Lap mo hinh bién dongva hé s6 twong quan

Chua dé 9: Cac mo hinh chuyén doi

Chu dé 10: Cac phuong phap mé phong

Cha dé 11: Cac mé hinh duya trén dit liéu bang

Chua dé 12: Huéng dan viét mot nghién ctu thuc nghiém.

5.TAI LIEU HQC TAP

+* Gijo trinh chinh:

v

v

v

Pham Hitu Hong Th4i& Nguyén Huy Hoang, “Kinh té luong wng dung trong
tai chinh — Econometrics with financial applications)”, Luu hanh noi bg, 2017.
Chris Brooks, “Introductory Econometrics for Finance”, sixth repint 2005,
Cambridge University Press. (CB)

Marno Verbeek, “A guide to modern econometrics”, 2™ edition, John Wiley &
Sons, Ltd (MV)

+* Giao trinh tham khao:

v

v

v

R. Cater Hill, William E. Griffiths, George G. Judge, “Using Eviews for
Undergraduate Econometrics”, second edition, John Wiley & Sons, Inc.
Dominick Salvatore, Derrick Reagle, “Statistics and Econometrics”, second
edition, Mc GrawHill.

Dimitrios Asteriou & Stephen G. Hall, “Applied Econometrics — A modern
approach”, Revised Edition, Palgrave macmillan.

6. KE HOACH GIANG DAY
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KHAO

Tong quan vé kinh té lwong wng dung trong tai chinh
1.1Khai niém vé kinh té luong

1.2Phan loai gitta kinh té luong @ng dung trong kinh té va
tai chinh

1.3C4ac loai dix liéu

1.4Ty suét sinh loi trong viéc l1ap mé hinh tai chinh

1.5 Cac budc xay dung mé hinh kinh té luong

1.6Giéi thiéu phan mém Eviews

Chuong 1 (CB)

Bién cdng cu, bién ndi sinh va GMM

2.1 Céc dic diém cia uoc lugng OLS

2.2 Uéc luong cac bién cong cu

2.3 udc luong cac bién cong cu tong quat

2.4 Phuong phap GMM (Generalized method of
moments)

2.5 Thyc hanh Eviews

Chuong 5 (MV)

U'éc hrong kha ning cue dai & kiém dinh ky thuat
3.1 Khai niém kha nang cuc dal

3.2 Kiém dinh ky thuat

3.3 Kiém dinh hoi quy tuyén tinh chuan

3.4 Kiém dinh kha niang cyc dai Quasi va kiém dinh diéu
kign khoang.

3.5 Thuc hanh Eveiws

Chuong 6 (MV)

M hinh cé bién 1é thudc bi giéi han

4.1 MO0 hinh lya chon nhi phan (binary choice)

4.2 M0 hinh da tng (Multi-response)

4.3 M5 hinh dit liéu tién (count data)

4.4 Mo hinh Tobit

4.5 M6 rong mo hinh Tobit

4.6 Sai léch chon mau (sample selection bias)

4.7 Udc lugng tac dong nhan qua (treatment effects)
4.8 MO hinh thoi luong

4.9 Thuc hanh Eviews

Chuong 7 (MV)

Lap mé hinh va du bao chudi théi gian don bién

5.1 Tién trinh binh quan di d6ng (moving average)

5.2 Tién trinh tu hdi quy (autoregressive)

5.3 Tinh ding, chirc nang ty hdi quy va nghiém don vi
5.4 Udc lugng mo6 hinh ARMA trong Eviews

5.5 Dy béo bing md hinh ARMA

5.6 Uéc luong & dy bao bang ARCH va GARCH

5.6 Thuc hanh Eviews

Chuong 5 (CB)
Chuong 8 (MV)

L4p md hinh chubi thoi gian da bién
6.1 Gidi thi¢u ve cac sai léch cia hé phuong trinh dong
thoi

Chuong 6 (CB)




6.2 Ué6c lwong mo hinh hé phuong trinh déng thoi trong
tai chinh

6.3 Khai niém vé hién tuong ngoai sinh (Exogeneity)
6.4 Ung dung hé phuong trinh déng thoi trong tai chinh
6.5 Kiém dinh Hausman test trong Eviews

6.6 Uéc luong mod hinh VARS véi cac bién ngoai sinh
6.7 Phan tng day va phan rd phuong sai

6.8Thuc hanh Eviews: Tuong tac gitta lgi nhuan tai san
va céc bién vi mo

Lap mé hinh mdi quan hé dai han trong tai chinh
7.1 Kiém dinh tinh dirng va nghiém don vi

7.2 Kiém dinh dong lién két

7.3 Cac md hinh hiéu chinh sai sb (error correction
models)

7.4 Kiém dinh dong lién két trong hdi quy sir dung
phuong phap dua trén phan du

7.5U%c lugng tham sb trong hé phuong trinh dong lién
két sir dung ky thuat Johansen dua trén VARs.
7.6Ngang gia siC mua

7.7 Pong lién két giita cac thi truong trai phiéu quoc té
7.8 Kiém dinh gia thuyét ky vong cau trac ky han cua 13
Suat

7.9 Thuyc hanh Eviews

Chuong 7 (CB)

Lap md hinh bién ddng va hé sé twong quan

8.1 Cac mo hinh rai ro (models for volatility)

8.2 Cac mo6 hinh ARCH/GARCH

8.3 Cac mo6 hinh GJR va EGARCH/GARCH-in-mean
8.4 Kiém dinh bat can xang trong rui ro

8.5 Kiém dinh cac giéi han phi tuyén tinh hay cac gia
thuyét vé mo hinh phi tuyén tinh

8.6 Stochastic volatility models visited

8.7 Du bao hiép phuong sai va hé sé twong quan

8.8 Uéc luong mod hinh GARCH da bién

8.9 Thuc hanh Eviews

Chuong 8 (CB)

Céc mé hinh chuyén doi(Switching models)

9.1 Khai niém vé mua vu trong thi truong tai chinh

9.2 Lap mo hinh mua vy theo dir liéu tai chinh

9.3 wdc lugng mo hinh chuyén doi Markov

9.4 Mo hinh ty hdi quy ngudng (Threhold Autoregressive
models)

9.5 Thyc hanh Eviews

Chuong 9 (CB)

10

Cac phuong phap mo phéng
10.1 Khai niém
10.2 Phuong phap mo6 phong Monte Carlo




10.3 Ky thuat Iam giam phuong sai

10.4 Bootstrapping

10.5 Phuong phap tao s6 ngiu nhién

10.6 Bt loi cua phuong phap mé phong trong tai chinh
10.7 Céc vi du mé phong thuc hanh gia quyén chon tai
chinh, hé sd an toan von, ...

Chuong 10 (CB)

11 Cac mo hinh dya trén dir liéu bang

11.1 Loi thé cua dit liéu bang

11.2 Mo hinh tuyén tinh tinh (static linear model)

11.3 M5 hinh tuyén tinh dong (dynamic linear model)
11.4 Tinh khong ding, nghiém don vi va dong lién két
11.5 M5 hinh ¢6 bién I¢ thudc gidi han

11.6 Dit liéu bang bat can xtmg va sai 1éch lua chon
11.7 Thuc hanh Eviews

Chuong 10 (MV)

7. PANH GIA HQC PHAN

Kiém tra gitra Ky 50%

Tiéu luan 50%

TM. TIEU BAN TCNH
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