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NGUYEN XUAN THANH

QUY BAO HIEM XA HOI

Cau hoi thao luan:

Day la m@t nghién ciru tinh hudng vé diu tw chirng khodn véi muc tiéu da dang héa riti vo. Anh/chi hiy phin
tich nghién citu tinh hudng dwa vao cic cdu hoi dwdi ddy.

1. Tinh suét sinh loi binh quan va d6 lénh chuan sudt sinh lgi hang ndm cta tin phiéu kho bac, tiét
kiém ngan hang, trai phiéu chinh phu trong giai doan 1997-2008, va chi s6 VN-Index trong giai
doan 2001-2009.

2. Quy dau tw ding truede cac lua chon la dau tu mdt phéan vao trai phiéu chinh phu phi rai ro va
phén con lai vao mét danh muc nhiéu ¢4 phiéu gan nhw VN-Index. Hay xéac dinh céc co héi dau
tw voi ty phan khac nhau gitra trai phiéu chinh phu va cd phiéu.

3. Hay st dung cac két qua tinh toan ¢ trén dé ting ho hay khong ting hd cdc 1ap luan cho rang nén
dau tv mot phan quy BHXH vao cd phiéu cong ty.

Tinh hudng nay duogc soan boi Nguyén Xuan Thanh, giang vién Chinh sdch Céng tai Chuwong trinh Giang day Kinh t&
Fulbright. Cac nghién cttu tinh huéng cua Chuong trinh Giang day Fulbright dugc st dung lam tai liéu cho thao luan trén 16p
hoc, chit khong phai d€ dua ra khuyén nghi chinh sach.
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