TRUONG PAI HOC MO TP. HCM

KHOA KINH TE VA QUAN LY CONG

PE CUONG MON HOC

I. Théng tin chung vé mon hoc
1. Tén mén hoc: DU BAO TRONG KINH DOANH VA KINH TE
2. Ma mobn hoc: ECON2327
3. Khoa phyc trach: Khoa Kinh Té va Quan Ly Cong
4. Kién thie / K¥ ning:
x[0 Kién thirc chuyén nganh [ Kién thirc co ban
5. S4tin chi
Tong Ly thuyét Thuc hanh Tu hoc
3 2 1 90 tiet

I1. M6 ta mén hoc

1. Diéu kién tién quyét

Diéu kién tién quyét: Xac Suat va Théng K&, Kinh Té Lugng 1
Mén hoc truée: Kinh Té Vi Mo 1, Kinh Té Vi M6 1
Mbn hoc ciing: Kinh Té Luong 2

2. Két qua ciia khod hoc

Sau khi két thuc khoa hoc, nguoi hoc co thé:

Muc tiéu
khoa hoc

Két qua dau ra

COl

CLO1

Hiéu duoc nhirng khai niém co ban chudi dimg (stationarity) va
khong dung (nonstationarity), hiéu duoc khai niém kiém dinh
nghiém don vi (unit root test).

CLO2

Hiéu dugc khai niém gian d6 tu twong quan (autocorrelogram)

CLO3

Biét duoc cac mo hinh gian don dung dé dy bao nhu mé hinh san
mi Holt, san mi Holt-Winters, va mo6 hinh ARIMA
(Autoregressive Integrated Moving Average)

CO2

CLO4

Biét duoc cac md hinh du bao nang cao bao gom cic md hinh
ARCH (Autoregressive Conditional Heteroskedasticity), ARCH-
M (ARCH in the Mean), GARCH (Generalized ARCH),
GARCH-M, va TGARCH (Threshold GARCH)

CO3

CLOS5

Str dung thanh thao céc ph:‘?tn mém hd tro viée xu ly sb liéu
(EVIEW, STATA)

CLO6

Thuyc hién cac ky thuat phan tich thong ké mé ta voi cac loai dir
liéu khac nhau.

CO4

CLO7

Nhin nhan mét cach nghiém tac trong viéc ap dung nhitng kién

1




Muc tiéu

Két qua dau ra
khoa hoc d

thirc nay vao du bao, dong thoi tin tudng vao y nghia cua viée ap
dung mon hoc trong nghién ctru khoa hoc.

3. Danh gid
Thuc hién theo Quy ché hoc vu theo hoc ché tin chi ban hanh kém quyét dinh s6 561/Qb-
DPHM ngay 08/8/2013 cua Hi¢u truong Truong Pai hoc Mé Tp.HCM.

Thanh phan | Céch danh gia Thaoi gian Két qua hoc tap Ti 1 %
Gitra ky Tric nghiém va | Budi thir 8 cua khodhoc | CLO1,2,3,5
tu luan 30%
Cudi k3 Lich do nha trudng to CLO 1, 2, 3, 4, 5,
Y Ty ludn i & 67 70%
Diém tong két 100%

4. Ké hoach giing day

7.1 Ké hoach giang day (14 budi: 10 budi trén 16p+ 4 budi LMS)

Thuyc hién theo Quy ché hoc vu theo hoc ché tin chi ban hanh kém quyét dinh s 561/Qb-bHM
ngay 08/8/2013 ctuia Hiéu truéong Truong Pai hoc Mé Tp.HCM.

Hoat dong day va hoc ;F:“‘i
5 S = iéu
Budi Hoc tai nha Hoc trén lop T:lrl'g] lllé_a;h Thl'rcltl;[nsh tren Bai chinh
hoc Ngi dung CDR mon hgc dzi.n,h V&‘}Ati‘li
’ Céng | S6 | Céng | S6 | Cong | Sb o gia ligu
viée tiet viée | tiet viée tiet viée tham
khio
Chuong 1: Sinh
Téng quan vé vién
phan tich du doc
bao trudc 6
1.Vai tro cua du noi
béo trong qua dung
trinh ra quyét bai hoc Nguyén
dinh Trong
2.Phan loai cac Hoai,
phuong phap du . Phung
béo Clang Bai Baigp | Thanh
1 3.Phuong phép CLO1,2,7 thuyét | 3 | Bwe |y 1 Binh,
luén cua du bao A hanh Nguyen
: trinh ;
(dinh lugng) \ .- Khéanh
2 A Lam bai
4.Tong quan ve s Duy
cac m hinh du N Ip 3 (2014).
béo chudi thoi ¢ "l‘mg Chuong
gian 1
5.Quy trinh thuc
hién du bao
6.Cac tiéu chi
danh gia mtc do
chinh xac cia
du bao




Hoat dong day va hoc

Tai

S S p liéu
Budi Hoc tai nha Hoc trén l6p T:lrl'gl llléanh Thl'rcll;\l/[nsh tren Bai chinh
hoc Ngi dung CDR mon hgc P danh va tai
’ Céng | S6 | Céng | S6 | Cong | Sb Cong | (5 s gia li¢u
viée tiet viée | tiet viée tiet viée tham
khio
Chuong 2: Xay Sinh
dung co so dir vién
liéu va phan tich doc
dir liéu trudce 6
1. Cac tiéu chi noi
de xgic dinh dung
nguon.du' lleu bai hoc Nguy?:n
dang tin cay Tron
2. Cac thanh ue
X ., Hoai,
phén co ban Phing
2 3.Khiosardy | CPOL2 345, thuyét | 3 | ¥ | s » | Binh
S . 6,7 A hanh Nguyen
li¢u bang cach trinh ;

o ea | aA Khéanh
xem xét gian do Duy
tu tuong quan 3 (2014)
4. Ban chat cua )

N X: 1 Chuong
mot chuoi dir X
A g r 2va3l
liéu c6 tinh
dung hodc
khong dimg -
Phan biét chuéi
dimg xu the va
chuoi dung sai
phan
Chuong 2: Xay
dung co s¢ dir
liéu va phan tich
dir liéu (tt)
5. Khai giém
buge ngau nhién :
6. Gian do tu Nguyéen
tuong quan va _ Trong
nhan dang chuoi Hoai,
dimg hay khong Lam bai Giang N Phing
dung (giai thich N i Bai o Thanh
. 2 X CLOl, 2, 3,4,5, tap vién Bai tap R
hé so tu hoi % thuc Binh,
3 6,7 chuong 9 thuyét 3 \ 1.5 2 x
quy) ) ) trinh hanh Nguyén
7. Céc kiém Khanh
dinh nghiém Duy
don vi (ADF, (2014).
PP, KPSS) Chuong
8. Céac tiéu chi 2va3
Iwa chon mé6
hinh du bao
thichhop
9. Huéng dan sur
dung phan mém
Eviews va Stata




Hoat dong day va hoc

Tai

S S p liéu
Budi Hoc tai nha Hoc trén l6p T:ll}'érfl lllé_a;h Thl'rcltl;[nsh tren Bai chinh
hoc Ngi dung CDR mon hgc dzi.n,h vz‘htz‘li
’ Cong | S6 | Céng | S6 | Cong | Sb o gia ligu
viée tiet viée | tiet viée tiet viée tham
khio
Chuong 3: Cac Sinh
mo hinh du bao vién
gian don doc
1. M6 hinh du trude 6
béo trung binh ndi
gian don dung
2. Mo hinh du bai hoc
béo trung binh
di dong
3. M6 hinh du Nguyén
béo san mii gidn Trong
don Hoai,
4. M6 hinh dy Phuing
bao san mil Giang Bai Thanh
Holt,’ mo h1nh~ CLO1,2,3.4.5, v1erﬁ thue Bai tap Bmh:,
4 du bao san mii 6.7 thuyet 3 hanh 1.5 3 Nguyén
Winter ’ Lam bai trinh Khanh
5. M6 hinh du s Duy
béo phan tich N 4D 3 (2014).
thanh phan cia ¢ u30ng Chuong
mét chudi thoi 4,5va
gian 6
6. Thue hién du
béo bing cac
mo hinh du bao
gian don trén
Crystal Ball va
ForecastX
7. Ung dung du
béo doanh s va
gia ca
Trao do6i
online
Thuc hanh trén hé
- phan tichs6 | CLOL,2,3,4,5, thong 3
liéu 6,7 LMS vé
chu dé
duoc
giao
Chuorpg 4: Dy Sinh
bao bang phan vién x
tich hdi quy doc Nguyén
1. Y nghia ctia trudc 6 Tr(.)‘n.g
phan tich hdi noi N Hoai,
quy dung Giang Bai A Phung
2 Phuone pha bai h o n thuce Baitdp | Thanh
. UOMEPHAP | o119, 3,4, 5, [2AIC Vien hanh 4 Binh,
6 hoi quy binh thuyet 3 1.5 %
phuong bé nhat 6,7 R .. trinh chuong Ngu,yen
N X Lam bai 4 Khanh
thong thuong A
(OLS) tp Duy
3 Pic diém cia chuong 3 (2014).
- DaC 4 Chuong
cac udc lugng 7
OLS
4. Gidi thich y




Hoat dong day va hoc

Tai

S S p liéu
Budi Hoc tai nha Hoc trén l6p T:lrl'gl lllé_a;h Thuclillilqnsll tren Bai chinh
hoc Ngi dung CDR mon hgc dzi.n,h V&‘}Ati‘li
’ Cong | S6 | Céng | S6 | Cong | Sb o gia ligu
viée tiet viée | tiet viée tiet viée tham
khio
nghia ctia hé )
hoi quy riéng
5. Céc kiém
dinh gia thiét
quan trong
6. Giai thich y
nghia kinh t&
ctia hé s6 hdi
quy ung voi
timg dang ham
cu thé
Chuong 4: Dy
béo bing phan
tich hdi quy (tt)
7. Chon bién
giai thich (sot
bién, thira bién)
8. Nhan biét va
Kkhéc phuc mot
s6 van d&
thuong gap
trong phén tich
h?l quy (9 a Nguy?:n
cong tuyen, Tron
phuong sai thay e g
dbi, twong quan Sinh .. oal,
x. i i Bai Phung
chuoi) vién Giang
9. Mo hinh doc vién thue Baitgp | o
7 ARDLvaméi | CFOLZ345 1 e | 6 | thuyét | 3 an 1.5 4 Binf,
T 6,7 o X chuong Nguyén
quan h¢ véi mo noi trinh 4 Khanh
hinh hi¢u chinh dung Du
sai s6 (ECM) bai hoc @ 011)
10. Kiém dinh Chu'on.
Sobel (phan tich . &
anh hudng gian
tiép)
11. Mbt s6 tmg
dung cua phan
tich hdi quy
trong du bao
12. Thyc hién
hdi quy va cac
kiém dinh trén
Stata (hudng
dén cach tao
DO-file)
Chuong 5: Céc Sinh Nguyén
mo hinh du bao vién Giang Bai Trong
ARIMA doc Viéq thuce Bai tap Hoai,
8 1. Gi6i thitumdé | CLO1,2,3,4,5.6,7 | trude 6 | thuyét | 3 ik 1.5 5 Phuing
hinh ARIMA ndi trinh Thanh
2. Quy trinh dung Binh,
thuc hién du bao bai hoc Nguyén




Bubi
hoc

Ngi dung

bing phuong
phap Box-
Jenkins

3. Giai thich
gian dd tu twong
quan, ACF va
PACF

4. M6 hinh
AR(p)

5. M6 hinh
MA(q)

6. M6 hinh
ARMA(p,q)
7. Cac tiéu chi
danh gia, lya
chon mé hinh
ARIMA phu
hop

8. Thuc hién cac
mo hinh
ARIMA trén
Eviews

9. Thuce hién cac
mo hinh
ARIMA véi
phan mém
ForecastX

10. M6 hinh
SARIMA
(Seasonal
ARIMA)

CDR mon hgc

Hoat dong day va hoc

Hoc tai nha

Hoc trén 16p

Thue hanh
trén 16p

Thuc hanh trén
LMS

Cong Sf)
viée tiet

Cong Sf)
viée tiet

Cong
viéc

s
tiet

Cong

" S6 tiét
viéc

Lam bai
tap
chuong
5

Bai
danh
gia

Tai
liéu
chinh
va tai
liéu
tham
khao
Khanh
Duy
(2014).
Chuong

Thyc hanh
phan tich so0
liéu 2

CLOl,2,3,4,5,
6,7

Trao ddi
online
trén hé
thong

LMS vé
chu dé

duoc
giao

10

Chuong 6: Cac
mo hinh
ARCH/GARCH
1. Han ché cta
mo hinh
ARIMA

2. Gi6i thiéu mo
hinh ARCH

3. M6 hinh
GARCH(p,q)

4. Panh gia cac
mo hinh
ARCH/GARCH
5. M6 hinh
ARCH-M,

CLO1,2,3,4,5,
6,7

Sinh
vién
doc
trudc 6
noi
dung
bai hoc

Lam bai
tap
chuong 3

6

Giang
vién
thuyét 3
trinh

Bai
thuc
hanh

1.5

Bai tap

Nguyén
Trong
Hoai,
Phung
Thanh
Binh,

Nguyén
Khanh

Duy

(2014).

Chuong




Hoat dong day va hoc

Tai

S S p liéu
Budi Hoc tai nha Hoc trén l6p T:lrl'gl lllé_a;h Thl'rcltl;[nsh tren Bai chinh
hoc Ngi dung CDR mon hgc dzi.n,h V&‘}Ati‘li
’ Cong | S6 | Céng | S6 | Cong | Sb o gia ligu
viée tiet viée | tiet viée tiet viée tham
khio
GARCH-M
6. M6 hinh
TGARCH
7. M6 hinh hoa
c4c nhan t6 anh
hudng rui ro
Trao doi
online
Thuc hanh trén hé
i phan tichs6 | CLO1,2,3,4,5, thong s
liéu 3 6,7 LMS ve
chu dé
duoc
giao
Chuong 7: Cac Sinh
mo hinh nhan vién
qua doc
1. Chudi dimng trude 6
va chudi khong nodi
dimg dung Bai Nguyén
2. Cac kiém bai hoc thue Trong
dinh nghiém Lam bai hanh L5 Hoai,
don vi (ADF, tap Gia Phung
3 iang
gphlgif‘; ga | CLOL2.3,45, Chlf70ng vién Bai tap giﬁh
12 ) . 6,7 thuyeét 3 7 3
mao va phuqng trinh Nguyen
trinh dong lién Khéanh
két Duy
4. Kiém dinh (2014).
ddng lién két Chuong
theo phuong 10
phap EG, AEG
(augmented
Engle-Granger)
Chuong 7: Cac
mo hinh nhan
qua (tt) x
5. M6 hinh hewyen
ECM (error H(;élig
correction Phun;;
mechanism) Giang Bai Thanh
6. M6 hinh CLO1,2,3,4,5, vién thue Bai tap Binh
13 VAR (Vector 6,7 9 thuyet | 3 hanh 1.5 7 N 2
AutoRegressive) trinh an guyen
2. Khéanh
7. Kiém dm}l Du
ddng lién két @ 011)
theo phuong )
, Chuong
phép Johansen 10
8. M6 hinh
VECM
9. M6 hinh nhan




Hoat dong day va hoc

Tai

S S p liéu
Budi N i Hoc tai nha Hoc trén l6p T:lrl'gl lllé_a;h Thl'rcltl;[nsh tren B:z‘li chlnh
hoc Noi dung CDR moén hoc ] ] ] da.n,h vz}Atal
) Céng So | Céng | So | Cong So Cong S6 tidt gia tll:w
viée tiet viée | tiet viée tiet viée am
khao
qua Granger
gian don
10. Xac dinh do
tré t6i uu
11. Kiém dinh
Bounds va md
hinh ARDL vé
nhan qua
Granger
Trao do6i
online
trén hé
" On tap CLO1,2,3,4,5, théng A
6,7 LMS vé
chu dé
duoc
giao
Cong 90 30 15 15

7.2 Ké hoach gidng day 16p t6i (20 buéi: 15 buédi trén I6p + 5 buéi Ims)




Hoat dong day va hoc

Tai ligu

20 CDR inha | Hectrén Bai | chinhva
BUSt | Ngi dung mon | Tec tai nha 16p | Thye hanh trén 16p | Thye hanh trén LMS | agnh | i lidu
i hoc | Céng | S6 | Cong | S6 i ) i ) gia tham
viee | gio | viee | tiét g Vit tiét g Vit tiét khio
Chuong 1: Téng -Sinh
quan vé phén vién
tich du béo doc ¢
A ; Nguyén
1.Vai tro cta du 5 .
bao trong qué . tI'u’A(,TC . Trong Hoai,
trinh ra quyét 1ot Giang Phing
o || | e i | e
2.Phén loai cac 2,7 al . oc “lye an tp 1 & inh,
phuong phép du -Lam trinh guyen
bio bai tap Khéanh Duy
3.Phuong phap chuong C(112014).1
luan cta dy bao 1 uong
(dinh lugng)
Chuong 1: Tong
quan v¢ phan
tich du bao (tt) . Neuva
4.Tong quan vé Sinh guyen
SR ién B Trong Hoai,
cac mo hinh du v . .
béo chudi thoi doc Gldng Phiing
: °, vién Bai thuc .. Thanh
2 gian CLO1, trudc 6 | thuvét | 2 hanh 1 Bai Binh
5.Quy trinh thuc 2,7 noi lfye an tap 1 1
5 ; ; trinh ; Nguyén
hién du bao dung :
6.Céc tiéu chi . Khénh Duy
L bai hoc (2014).
danh gid mtc do Ch |
chinh xac cua du uong
bao
Chuong 2: Xay
dung co so dir
liéu va phan tich
dir liu . Nguyén
liadci ;1;1111 Ché Itlie Sg}h Trong Hoai,
Xac dinn 1 guor vién Gia Phung
dir liéu dang tin doc lang Thanh
cy CLOL, | . ieo vién Bai thuc Bai B‘alﬁ
3 | 2. Cac thanh 23,4 o7 | 6 | thuyét | 2 hanh 1 tap 2 Ngﬂ“yén
phan co bgn N 5,6,7 duﬁg trinh Khanh Duy
trong chuoi thoi
gian bai hoc (112014).2
3. Khio st dit Chuong
liéu bang cach
xem xét gian do
tu twong quan
Sinh N Bai
vién Trao doi A
doc online trén tap
Thaolugn1 | SPOL | qyse hé théng LMS
4 2,3,4, N X 3 va
noi LMS vé X
5,6,7 N thao
dung chu dé luan
bai hoc duoc giao :




Chuong 2: Xay

dung co so dir Sinh
liéu va phan tich vién
dir licu (tt) d
4. Bdn chat cua Qf:
mot chudi dit truoce
liu c6 tinh dung no1
hoac khong dung
dung - Phan biét bai hoc
chuoi dimg xu
thé va chuoi Neuvén
durng sai phan guyen
A Trong Hoai,
5. Khai niém B Phin
budc ngau nhién Giang Bai Th ﬁ
6. Gian dd tu CLO1 vién Bai thuc . 1an
" £ R tap 2 Binh,
twong quan va 2,3,4, thuyét hanh 3
A x. \ Nguyén
nhéan dang chuoi | 5,6,7 trinh ;

\ R Khanh Duy
dung hay khong (2014)
dung (giai thich )

A A A . Chuong 2
hé s0 tw hoi quy) Lam va3l
7. Céc kiém dinh bai tap
nghiém don vi )

(ADF, PP,

KPSS)

8. Cac tiéu chi

Iyra chon mo

hinh dy bao

thichhop

9. Hu6ng dan sur

dung phan mém

Eviews va Stata

Chuong 3: Cac Sinh

md hinh dy bao vién

gian don doc

1.' M0 hinh ‘du trude Nguyén
bao trung binh e .
gidn don no1 Tr(.)ng‘ Hoai,
2. Mé hinh dy dung Giang .. | [Phing

' du bai h - .. Bai Thanh
bao trung binh di | C a1 hoc vién Bai thuc N .

. £ R tap 3 Binh,
dong 2 thuyét hanh Neuyén
3', Mo hm}l du‘ 3 trinh Khéanh Duy
bao san mil gian
don SV (2014).
4. Mé hinh dy Jam bai Chuong 4,
béo san mil Holt, tap
mo hinh du bao
san mii Winter
Chuong 3: Cac Sinh
md hinh dy bao vién }
gian don (tt) doc Nguyéen
5. Mo hinh du . Trong Hoai

; trude : ’
bao phan tich e i Phung
\ A noi Giang Bai
thzilnh phgn cla CLOI dung vién Bai thuc k T}}anh
mot chudi thoi : x \ tap 3 Binh,

. 2,3,4, | bai hoc thuyeét hanh %
gian 567 - trinh Nguyén
6. Thyc hién dy Tin Khanh Duy
bao bang cac mo . (2014).
hinh dy béo gidn Sv lam Chuong 4,
don trén Crystal bai tap 5va6
Ball va
ForecastX

10




7. Ung dung, du
bao doanh so va
gia cd

Chuong 4: Du
béo bang phan
tich hdi quy

1. Y nghia ciia
phan tich hoi
quy

2. Phuong phap
hdi quy binh
phuong bé nhét
thong thuong
(OLS)

3. bic diém cua
cac udc luong
OLS

4. Giai thich y
nghia cua hé sb
héi quy riéng

5. Céc kiém dinh
gia thiét quan
trong

¥
=
Q

VLI!
)
3

Sinh
vién
doc
trudce
ndi
dung
bai hoc

Giang
vién
thuyét
trinh

Bai thuc
hanh

Bai
tap 4

Nguyén
Trong Hoai,
Phung
Thanh
Binh,
Nguyén
Khanh Duy
(2014).
Chuong 7

Théo luan 2

Trao ddi
online trén
hé thong
LMS vé
chu dé
duoc giao

Bai
tap
thure

hanh

10

Chuong 4: Dy
béo bang phan
tich hdi quy (tt)
6. Giai thich y
nghia kinh té cua
hé s6 hoi quy
ung vai ting
dang ham cu thé
7. Chon bién giai
thich (sot bién,
thira bién)

8. Nhan biét va
khic phuc mot
s6 van dé thuong
gdp trong phan
tich hoi quy (da
cong tuyén,
phuong sai thay
dbi, trong quan
chudi)

9. M6 hinh
ARDL va mbi
quan h¢ voi mo
hinh hiéu chinh
sai 56 (ECM)
10. Kiém dinh
Sobel (phan tich
anh hudng gian
tiép)

11. Mét s6 tng
dung cua phan
tich hdi quy

CLO1,
27 37 45
5,6,7

Sinh
vién
doc
trudc
noi
dung
bai hoc

Svlam
bai tap

Giang
vién
thuyét
trinh

Bai thyuc
hanh

Bai
tap 4

Nguyén
Trong Hoai,
Phung
Thanh
Binh,
Nguyén
Khanh Duy
(2014).
Chuong 7

11




trong du bao

12. Thyc hién
hdi quy va cac
kiém dinh trén

Stata (huéng dan
cach tao DO-
file) ,
Trao doi a8
. « Bai
CLOl, online trén #p
o 2,3,4, h¢ thong '
9 Théo luin 3 567 LMS va 12};1;;
8,9,10 chu de
duogc giao
Chuong 5: Cac
mo hinh du bao
ARIMA
1. Gibi thiéu mé6
hinh ARTMA Nguyén
2. Quy trinh thyc Sinh Trong )I:loéli
hién dy bio cLop. | vien Gidng Phing
bﬁl}g p};huong eV doc vién Bai thuc Bai Thanh
12 | Phap Box- 0| trude thuyet hanh tap 5 Binh,
Jenkins 5,6,7 s inh Nguyén
3. Gidi thich not trin Khnh Du
gian d tu twong dung (2014) !
quan, ACF va bai hoc Chuon .8
PACF £
4. M6 hinh
AR(p)
5. M6 hinh
MA(q)
Chuong 5: Cac
mo hinh du bao
ARIMA (tt)
6. M6 hinh
ARMA(p,q)
7. Céc ti€u chi . A
dinh gid, Iya Sinh Trong Hod
chon mé hinh vien Giang thmg ,
ARIMA phithop | ) doc vién Bai thuc Bai Thanh
8. Thuc hién cac truoc £ \ A N
13 A 1s 2,3,4, e thuyét hanh tap 5 Binh,
mo6 hinh ARIMA 567 noi1 \ 3
wrén Evi ,6, trinh Nguyén
rén Eviews dung Khéanh Duy
9. Thuc hién cac bai hoc (2014)
mé hinh ARIMA ' Chuone 8
v61i phan mém £
ForecastX
10. M6 hinh
SARIMA
(Seasonal
ARIMA)
Tr.ao doA1 Bai
Lo online trén tp
14 | Thaolugnd | 2,3,4, e thong thye
. LMS ve X
56,7 o hanh
chu de
dugc giao
Chuong 6: Cic | cLoj, | Sinh Giang Bai thuc Bai Nguyén
15 ggg?GARCH 2,3,4, | vién vién hanh tap 6 | Trong Hoai,
567 | doc thuyét Phing

12




1. Han ché cia trude trinh Thanh
md hinh ARIMA nbi Binh,
2. Gi6i thidu mé dung Nguyén
hinh ARCH \: Khanh Duy
3. M6 hinh bai hoc (2014).
GARCH(p,q) Chuong 9
4. Banh gia cac
mo hinh
ARCH/GARCH
Chuong 6: Cac
mo hinh
(ARCH/GARCH Sinh Nguyén
(tt) vién ) Trong Hoai,
Giang Phun
doc A . . g
5. Mo hinh CLO1, trLr.('yc vién Bai thuc Bai Thanh
16 | ARCH-M, 2,3,4, . thuyet hanh tap 6 Binh,
GARCH-M 56,7 not trinh Nguyén
6. M6 hinh dung Khanh Duy
TGARCH bai hoc (2014).
7. Md hinh hoa Chuong 9
c4c nhan tb anh
hudng rui ro
Chuong 6: Cac Sinh
mo hinh vién Nguyén
ARCH/GARCH doc 5 Trong Hoai,
(1) trudc Gidng Bai Phung
6. Mo hinh CLO1, n6i vién Bai thuc Kid Thanh
17 | TGARCH 23,4, | 4u thuyét hanh rem Binh,
7. M0 hinh hoa 5,6,7 ; png trinh tra Nguyén
céc nhan tb anh bai hoc Khanh Duy
huong rui ro (2014).
Chuong 9
Chuong 7: Cac
mo hinh nhan
qua
1. Chudi dimg
va chudi khong
ding
2. Céc kiém dinh
nghiém don vi
(ADF, PP, ,
KPSS) Sinh :
3. Hoi quy gia vien McConnell,
mao va phuong doc Giang Bai Brue &
trinh dong lién CLO1 trude vién Bai thye tap 7 | Macpherson
18 | ket 2.3, 4 noi thuyét hanh ap (2010)
4. Kiém dinh 5’, 6, 7 dung trinh Chuong 18.
dong lién ket bai hoc - Borjas
theo phuong i (2016)
phap EG, AEG Chuong 12
(augmented

Engle-Granger)
5. M6 hinh ECM
(error correction
mechanism)
nhan qua
Granger
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Chuong 7: Cac
mo hinh nhan
qua (tt)
6. M6 hinh VAR
(Vector
AutoRegressive)
7. Kiém dinh
ddng lién két _ )
theo phuong Sinh Nguyen‘ .
phéap Johansen vién Gian Tr(.)ng‘ Hoai,
8. Mo hinh doc ang . Bai Phing
VECM CLOL, | trudc vien Bai thye tap 7 Thanh
9.Mohinhnhan | 2,3,4, | o | O |thuyet| 2 hanh 1 ' Binh,
qua Granger 56,7 | qun o trinh Nguyén

ia Khanh Duy
gian don bai hoc
10. Xac dinh do ; (2014).
tré tdi uu Chuong 10
11. Kiém dinh
Bounds va mo
hinh ARDL vé
nhan qua
Granger

Sinh Trao doi
vién 6n online trén
An {4 CLOL, | tap cac hé thong
On tap 23,4 1 noi LMS vé .
>%7 1 dung chu dé
dé hoc duoc giao

Cong 90 30 15 15

5. Quy dinh khod hoc

Tham dy khoa hoc va thuyét trinh

Sinh vién dugc yéu cau s& tham du tat ca cac 16p hoc va tham gia vao tat ca cac hoat dong
ctia 16p (bao gdm thao luan, trinh bay nhom).

KT. TRUONG KHOA GIANG VIEN
PHO TRUONG KHOA (Ky va ghi ré ho tén)
(Ky va ghi ro ho tén)

Quan Minh Quéc Binh
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