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PE CUONG MON HOQC
TAI CHINH PHAI SINH VA QUAN TRI RUI RO

A. THONG TIN CHUNG VE MON HQC

1. Tén mén hoc (tiéng Viét) : TAI CHINH PHAI SINH VA QUAN TRI RUI RO
2. Tén mén hoc (tiéng Anh) : Derivatives and Risk Management
3. Mai s6 mén hoc : FIN701
4.  Trinh dg dao tao : Pai hoc
5. Nganh dao tao ap dung : Tai chinh - Ngan hang, Chuyén nganh Tai chinh
6. SO tin chi 13
- Ly thuyét : 2 tin chi
- Thao luan va bai tap . 1 tin chi
- Thuc hanh :0

7. Phén bo thoi gian

- Tai giang duong : 45 tiét
- Tu hoc & nha : 90 gio
- Tryc tuyén : Giang vién co thé bé tri hoc online nhung tong s6

khong qua 30% s tiét cta toan mén hoc
- Khac (cy thé) : 00
8. Khoa quan ly mén hoc  : Tai chinh
9. Mon hgc trudc : Kinh té vi mo
10. Mo td mon hoc

Moén hoc nay gdm 5 chuong, dugc thiét ké dé giéi thiéu cho sinh vién hiéu vé thi truong

tai chinh phai sinh va céac san pham tai chinh phai sinh, cu thé 1a hop dong ky han, hop

d6ng twong lai, hop dong hoan ddi va hop dong quyén chon. Thong qua mén hoc nay,
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sinh vién hiéu dugc nguyén tic van hanh cta cic san pham tai chinh phéi sinh va biét

céch tinh toan gid tri cia cac san pham nay. Cudi cing, mén hoc nay gitp sinh vién biét

cach vdn dung nhiing kién thirc vé cac san pham tai chinh phai sinh da hoc duoc dé quan

tri rii ro tai chinh thong qua cac chién luge khac nhau.

11. Yéu cau mon hoc

Hoan thanh tit ca bai tip ca nhan va bai tdp nhom.

Poc tai liéu mon hoc theo yéu cau cua giang vién. Sinh vién dugc kiém tra bang
cach goi ngiu nhién d¢ trinh bay y kién ctia minh vé mét s6 diém trong tai lidu.
Kiém tra giira ky.

Kiém tra cudi ky: Sinh vién vang thi s& bi diém 0 ngoai trir trudng hop vang thi
theo quy ché dao tao cua truong Pai hoc ngin hang.

Thuc hién cac hoat dong khéc theo yéu ciu cua giang vién.

12. Hoc liéu cia mon hoc

12.1. Giao trinh

[1] Hull, J. (2018). Options, futures and other derivatives. (10th ed.). New Jersey:

Pearson.

12.2. Tai liéu tham khdo

[2] Chance, D., Brooks, R. (2015). San pham phai sinh va quan tr; rui ro tai chinh

(9th ed.) (Tran Ngoc Tho, Nguyén Thi Ngoc Trang, Nguyén Khdc Quoc Bdo, Dich).
Singapore: Cengage Learning Asia Pte Ltd.

B. PHUONG THUC PANH GIA MON HQC

Cic thanh phan danh gia mén hoc

Thanh phan danh

Phwong thirc danh gia Cac CPR MH | Trong sb

gia
Al.1. Chuyén can CLO1-CLO4 10%
A.1. Banh gid qua Al.2. Bai tdp nhoém, thio CLO1-CLO4 0%
trinh luan
A 1.3. Kiém tra giita ky CLO1-CLO4 20%
A.2. Danh gia cudi ky | A.2. Thi cudi ky CLO1-CLO4 50%




C. NQI DUNG CHI TIET GIANG DAY

CHUONG 1: GIOI THIEU

CHUONG 2: HOP PONG KY HAN
CHUONG 3: HOP PONG TUONG LAI
CHUONG 4: HOP PONG HOAN DPOI
CHUONG 5: QUYEN CHON



