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Hoc vién ndp ban dién tir bao gdm Word va Excel trudc 8h20 trén Gmg dung Microsoft Teams

Hoc vién can tinh todn trén Excel va trinh bay ro rang trén Word

Cau 1: (85 diém)

File dir liéu data_BT3.xIsx cho biét lich str phan trim ting trudng cta bon cd phiéu FPT, SSI,
VIC, VCB theo thang ké tr T02/2012 khi lam phat da 6n dinh tré lai. Ban dang mudn dau tu vao
mdt c6 phiéu dem lai ting trudong/thang 16n nhit trong 4 ¢6 phiéu, tuy nhién ban kha phan van vi
khong 1 thi truong sé bién dong thé nao. (Gid dinh nhitng gi dién ra & qud khir trong giai doan

nay sé lap lai ¢ tuong lai)
Gia dinh bién dong thi truong nhw sau:

- Thi truong bién dong P (tich cwc) la khi chi s6 VNINDEX ting truong I6n hon 3%/thang.

- Thi truong bién dong N (tiéu cuc) la khi chi s6 VNINDEX sut gidam hon 3%/thdng.

- Thi truong O (Khéng bién déng) la khi chi s6 VNINDEX mirc dé thay doi tir -3%lthdng t6i
3%/thang.

Ban hay tré 101 c4c cau hoi sau:
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a) Tu file dit lidu co duoc cac ban hdy tao thanh bang 2 chidu nhu sau: (10 diém)

Bang 1. Yéu cau dé bai

Kich ban
Phwong 4n dau tw Tich cyc (P) Khong bién dong (O)  Tiéu cuc (N)
FPT ? ? ?
SSI ? ? ?
VIC ? ? ?
VCB ? ? ?
Khéng lam gi ? ? ?

A

Véi cac 6 “ ? ” 1a tang trudng/thang ky vong ctia phuong an du tu twong tng voi mdi loai thi
trudng. (vi du tang truong/thang ky vong ciia FPT khi thi truong bién ddng tich ciee trong twong
lai sé bang trung binh tang truong/thang cia FPT khi thi trieong bién déng tich cuc trong qud
khir)
b) Néu ban 12 mot nguodi cuc ky lac quan, ban s€ chon phuong an nao? Giai thich? (5 diém)
¢) Néu ban la mot ngudi cuc ky bi quan, ban s& chon phuong an nao? Giai thich? (5 diém)
d) Néu ban cam thdy mdi kich ban thi truong c6 co hdi xay ra ngang nhau thi ban s& chon
phuong an nao? Giai thich? (5 diém)
e) Néu ban 1a mot nguodi thuc dung, thai d§ ban roi vao dau do gitra hai thai cuc: hoan toan
bi quan t&i hoan toan lac quan. Chi s6 lac quan cta ban 14 0.5. Khi d6 ban s& chon phuong
an nao? Giai thich? (5 diém)

f) Vi tiéu chuin minimax, ban s& chon phuong 4n nao? Giai thich? (10 diém)

Dua vao lich sir bién dong chi s6 VNINDEX theo thang ban tinh dwoc xdc sudt xay ra mai kich
ban trong qud khit. Ban tin rang dé ciing la xdc sudt xdy ra cdc kich ban trong twong lai. Khi dd

biét thong tin vé kha ning xdy ra méi kich ban trong tuwong lai, ban sé quyét dinh nhie thé nao:

g) Néu ban dya theo md hinh Gié tri ky vong tinh bang tién (Expected Moneytary Value -
EMV)? (10 diém)

h) Néu ban dya theo mo hinh Thiét hai co hdi ky vong (Expected Opporturnity Loss - EOL)?
(10 diém)

i) Tinh gia tri ky vong vdi thong tin hoan hao (Expected Value with Perfect Information -

EVWPI)? (5 diém)
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Gid dinh ham hitu ich ciia ban cé phuong trinh sau: U = 1 — e~?W véi W la tang trucng/thdng.

Ban hdy ding thém théng tin ndy dé tra loi cdc cau héi tiép theo:
j) Ban hiy x4c dinh phuong 4n dau tu néu ban sir dung tiéu chuan EMV cho d6 hitu ich? (10
diém)
k) Ngoai phuong an dau tu vao c¢b phiéu, ban con phuong an mua trai phiéu cong ty dé chic
chan nhan muc 13i suat/thang c6 dinh bat chap kich ban thi truong thé ndo. Dya vao két
qué cau j thi Trai phiéu cong ty cin dem lai cho ban mirc 13i suat/thang 16n hon tdi thiéu

bao nhiéu thi ban s& chon phwong 4n dau tu nay? (10 diém)

Cau 2: (15 diém)

Ban An mudn thué xe 6td trong 3 ndm, ban An nhan duoc cac phuwong an sau:

Bang 2. Dir liéu bai tap

Chi phi thué xe phai Chi phi cho mdi km
tra/thang (ngan VND) S6 km duoc mién phi  vwot qua (ngan VND)
Phuong 4n 1 4500 40000 8
Phuong an 2 5500 50000
Phuong 4n 3 6500 60000 4

Vi du véi phuong an 1 néu trong 3 nam ma ban An di dugc 45000 km thi bén canh viéc phai tra
chi phi thué xe ¢ dinh 12 4500 ngan VND/thing; ban s& phai tra thém 5000 km vuot qué (chi mién
phi 40000 km) méi km 13 8 ngan VND.
Ban An udc tinh trong 3 ndm td1 xac suit ban 1ai xe trung binh 45000km 1a 35%; 60000km la
35%; 75000km la 30%.
Ban hay tré 101 cc cau hoi sau:
a) Lap bang chi phi cia timg phuong an tmg vi mdi kich ban s6 km An di duoc? (7 diém)
b) Néu theo tiéu chuan EOL thi An s& chon phuong an nao? (8 diém)

Chuic anh/chi hoc vién lam bai tot!



