TRUONG PAI HOC NHA TRANG
Khoa/Vién: KE TOAN — TAI CHINH
Bo mon: TAI CHINH — NGAN HANG
PE CUONG HQC PHAN

1. Théng tin vé hec phan:
Tén hoc phan:

- Tiéng Viét: CONG CU PHAI SINH

- Tiéng Anh: DERIVATIVES
M4 hoc phan: FIB375 S6 tin chi: 3(LT)
bao tao trinh d6: Pai hoc
Hoc phan tién quyét: Quan tri rui ro tai chinh,
2. Md ta tom tat hoc phan:

Hoc phan ndy cung cip cho sinh vién nhitng kién thirc nang cao vé céc cong cu tai chinh
phé sinh. Cu thé, hoc phan s& trang bi kién thirc vé dinh gia cac hop dong ky han, hop
ddng twong lai va hop déng hoan ddi, xéc dinh phi quyén chon theo mé hinh nhi phan va
Black —Schole va cach bao hiém rai ro tai chinh cia céc trung gian tai chinh khi cung cap
céc san pham quyén chon cho khéch hang.

3. Muctiéu:

Gilp sinh vién co du kién thirc vaky nang can thiét ¢é phan tich sau hon vé céc san pham
phéi sinh trén thi truong tai chinh. Bong thoi, hoc phan con gitp sinh vién biét van dung
kién thuc va ky nang dé giai quyét cac tinh hudng trong kinh doanh cong cu phéd sinh
vaquan tri rai ro caa céc dinh ché tai chinh.

4. Két qua hoc tap mong dgi (KQHT): Sau khi hoc xong hoc phan, sinh vién co thé:
a) Hiéu vé thi truong giao dich va céc cong cu phé sinh;
b) Binh gia dugc cac cong cu pha sinh trén thi truong

c) bé xut viéc str dung c&c cong cu phéi sinh d kinh doanh va phong ngira rai ro cho
céac dinh ché tai chinh.



5. Ngi dung:

‘ Nham | o tiet
STT Chuong/Chu deé dat
9 KQHT | LT | T
1 | KHAI QUAT VE THI TRUONG PHAI SINH 4
1.1 | Binh nghiavasy radoi caa cac san pham phé sinh a
1.2 | Thi truong chirng khoan phéi sinh valy do cho viéc giao a
dich chirng khoan phai sinh
1.3 | Cécloai hop dong phéi sinh a
1.4 | Céc chu thé tham gia vao giao dich phé sinh a
1.5 | Thaoluan vaba tap a
2 | HOPDONG LA| SUAT KY HAN 7
2.1 | Binh nghiavé FFD, FRA b
2.2 | Binh gidhop dong FFD, FRA b
2.3 | Ung dung cia FFD, FRA b
3 | HOPDONG TUCNG LAl 7
3.1 | Sosanh gittagidky han vagiatuong lai b
3.2 | So sanh gittagiagiao ngay du tinh vagiatuong lai b
3.3 | binh gidmot sb loai hop dong tuong lai b
4 | HGP BPONG HOAN PO 6
4.1 | Khé niém vaban chit caa hgp ddng hoan b
4.2 | Hop dong hoan déi 14 suat b
4.3 | Hop ddng hodn doi tién té b
5 | HOPDONG QUYEN CHON 10
5.1 | Binh gi&d quyén chon theo md hinh nhj phan mot thoi ky b
5.2 | Binh gid quyén chon theo mé hinh nhi phan 2 thoi ky b
5.3 | Binh gid quyén chon theo hinh Black — Schole b
6 | CACLOAI QUYEN CHON 4
6.1 | Quyén chon trén chirng khoan b
6.2 | Quyén chon trén chi sb chirng khoén b
6.3 | Quyén chon trén ngoai té b
6.4 | Quyén chon |4 suat b
7 | THE GREEK LETTERS 7
7.1 | Gigi thiéu “The Greek letters”
7.2 | Céc chién luoc sir dung dé bao hiém rai ro cuaFl
7.3 | Céc cong cu sir dung dé da dang hda rui ro caa Fl
6. Tai liéu day va hoc:
Ténta o e e Nam | Nh3 Di Muc dich
sl Tl | i N M | o | e




ban ban khai N
thac IT 4| Tham
tai | e ;
liéu chinh khdo
Options, Futures and Others Pearson
1| Jonh Derivatives 2009 | _ X
C.Hull .
Prentice
Hall.
Derivatives — Vduations and
2 [E)lfofiyg Risk Management 2003 | Oxford X
T.W.
Miller
3 www.derivatives.com X
7. Panh gia két qua hoc tap: (11)
STT Hinh thirc danh gia Nham dat KQHT | Trong so (%)
1 | Céclankiém tragitraky ab,c 40
2 | Chuyén can/tha do ab,c 10
3 | Thi két thiic hoc phan ab,c 50

ThSPham Thi Phirong Uyén

TRUONG KHOA/VIEN

(Ky va ghi ho tén)

NHOM GIANG VIEN BIEN SOAN
(Ky va ghi ho tén)

Ths. Chu Thi Lé Dung

TRUONG BQ MON
(Ky va ghi ho tén)
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TRUONG PAI HOC NHA TRANG
Khoa/Vién:  Kétoan —Tai chinh
B6 mon: Ta chinh — Ngan hang
PE CUONG CHI TIET HQC PHAN

1. Théng tin vé hec phan:
Tén hoc phan:

- Tiéng Viét: CONG CU PHAI SINH

- Tiéng Anh: DERIVATIVES
M3 hoc phan: FIB375 S6 tin chi: 3
Dao tao trinh d6: Dbai hoc
Hoc phan tién quyét: Quan tri rui ro tai chinh
2. Théng tin vé giang vién:

Ho vatén:

Chu Thi Lé Dung Churc danh, hoc ham, hoc vi: Thac sy

bién thoai: Email: dungctl @ntu.edu.vn
Ho vatén: Pham Thi Phuong Uyén Chtc danh, hoc ham, hoc vi: Thac sy
bién thoai: 0905275474 Email: uyenptp@ntu.edu.vn

Dia chi trang web/ngudn dit liéu internet cua giang vién : Khéng
Diadiém, lich tiép SV: Vian phong Bo mon Tai chinh, Tang 5, Khu nha danang.
3. M6 ta tom tat hoc phan:

Hoc phan ndy cung cap cho sinh vién nhitng kién thirc nang cao vé céc cong cu tai chinh
phéi sinh. Cu thé, hoc phan sz trang bi kién thirc vé dinh gia cac hop dong ky han, hop
dong tuong lai va hop dong hoan doi, xé&c dinh phi quyén chon theo md hinh nhi phan va
Black —Schole va cach bao hiém rui ro téi chinh ciia céc trung gian tai chinh khi cung cap

céc san pham quyén chon cho khéch hang.

4. Muc tiéu:

Gilp sinh vién c6 du kién thirc vaky nang can thiét ¢é phan tich sau hon vé céc san pham
phéi sinh trén thi truong tai chinh. Bong thoi, hoc phan con gitp sinh vién biét van dung
kién thuc va ky nang dé giai quyét céc tinh hudng trong kinh doanh cong cu phé sinh

vaquan tri rai ro caa céc dinh ché tai chinh.

5. Két qua hoc tap mong dgi (KQHT):
a) Hiéu vé thi truong giao dich va céc cong cu phé sinh;

b) Binh gia dugc cac cong cu pha sinh trén thi truong

c) bé xut viéc str dung c&c cong cu phéi sinh dé kinh doanh va phong ngira rai ro cho
céc dinh ché tai chinh.
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6. K& hoach day hoc:

6.1 Ly thuyét:
. Phuon hudn bj
Nham S ZO ’ cC aurT bll
\ Ol
STT Churong/Chii dé aat | g 3'0 4 ) i“"
e ay — [
KQHT j ’
Q hoc
1 | KHAI QUAT VE THI TRUONG PHAI 4 | Thuyét | Chapter L
11 | SINH a giang | oo
1.2 | Binh nghiava sy radoi cia cac san pham a Others
phai sinh Derivatives
13 Thi truong chirng khoan phai sinh valy do a
1' 4 cho viéc giao dich chirng khoan phai sinh a
"~ | Céc loai hgp ddng phéi sinh
15 , Y R . ) . a
Cac chu the tham gia vao giao dich phai
sinh
Thao luan va bai tap
2 | HOPPONG LAI SUAT KY HAN 7 | Thuyét gh?ptef 3
. A ., ions,
21 | Pinh nghiavé FFD, FRA b GiANg | Fotiroe and
2.2 | binh gidhop dong FFD, FRA b Tim | Others
2.3 | Ung dung cia FFD, FRA b hidy | Derivatives
thue t& Chapter 4:
) Derivatives
—Vauations
and Risk
Management
3 | HOPDBONG TUONG LAl 7 | Thuyét gh?ptef 4
3.1 | Sosanh gitragiaky han vagiatuong lai b giang F&L?Q; and
3.2 | Sosanh gitragiagiao ngay du tinh vagia b Tim | Others
3.3 | tuong lai b hiéy | Derivatives
Dinh giamot sb loai hop dong tuong lai thucté | Chapter 5:
’ Derivatives
—Vauations
and Risk
Management
4 | HOPDONG HOAN DPOI 6 | Thuyét gh?ptef 1
4.1 | Khéi ni¢m va bénqchét ciia hop ddng hoan b giang F&L?Q; o
4.2 | Hop dong hoan doi lai suat b Tim | Others
4.3 | Hop dong hoén doi tién té b hidy | Derivatives
thuc té Chapter 14:
uC te S
Derivatives




—Vauations
and Risk
Management
5 | HOPDONG QUYEN CHON 10 | Thuyét gh?ptef £
5.1 | Binh giaquyén chon theo md hinh nhj b giang Flﬂ)t:ﬂ]; and
5.2 | phan mot thoi ky b Others
5.3 | Pinh giaquyén chon theo mé hinh nhj b Derivatives
phén 2 thoi kS’ Chapter 6:
Dinh gia quyén chon theo hinh Black — Derivatives
Schole —Valuations
and Risk
Management
6 | CACLOAI QUYEN CHON 4 gh?ptef 8:
6.1 Quyfén chon trén chirng khodn b FSL?:; nd
6.2 | Quyeén chon trén chi s6 chirng khoan b Others
6.3 | Quyén chon trén ngoai té b Derivatives
6.4 | Quyén chon |4 suét b Chapter 7.
Derivatives
—Vauations
and Risk
Management
7 | THE GREEK LETTERS 7 Chapter 9:
7.1 | Gi6i thiéu “The Greek letters’ C Derivatives
7.2 | Céc chién lugc sir dung dé bao hiém rui ro C — Véuaiions
7.3 | cuaFl c and Risk
Céc cong cu st dung dé da dang héarii ro Management
cuaFl
7. Tai liéu day va hoc:
Dia Muc dich
.y Nam | Nha | GV | sidung
Tén tac T, % £ khai
SIT : . Téntai lieu Xuat | Xuat . Tai
Qla ban bdn thac . Tham
a i lieu ,
tal ; khao
liéu chinh
Options, Futures and Others Pearson
1| Jonh Derivatives 2009 | _ X
C.Hull .
Prentice
Hall.
Derivatives — Vauations and
2 [E)lfOfSkyéL Risk Management 2003 | Oxford X
T.W.
Miller
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8. Yéu cau caa giang vién déi véi hoc phan: Di hoc ddng gio, khong néi chuyén riéng
trong 16p, Pién thoai dé ché do im lang, Lam céc bai tap theo yéu cau cua giang vién.

9. Panh gia két qua hoc tap:
9.1 Lich kiém tra gita ky (dw kién):

Lan 2 . \

Tiet Hinh thizc Y A AINE A .z Nham dat
ktl re;n thir Kiémtra Chu déINgi dung diroc kiemtra KQHT
1 34 | Tuluan 1,2,3 ab

2 3,4 | Tuluan 45,6,7 C
9.2 Thang diém hoc phan:
ST Hinh thirc ¢anh gia Nham dat KQHT | Trong so (%)
1 | Chim diém ab 20
2 | Chim diém C 20
3 | Chuyén can/thé do 10
4 | Thi két thic hoc phan 50
- Hinh thic thi: Viét
- D& mo: Dé d6ng: x

ThSPham Thi Phuwong Uyén

TRUONG KHOA/VIEN
(Ky va ghi ho tén)

NHOM GIANG VIEN BIEN SOAN
(Ky va ghi ho tén)

Ths. Chu Thi Lé Dung

TRUONG BQ MON
(Ky va ghi ho tén)
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