PAI HOC QUOC GIA TP. HO CHi MINH
TRUONG PAI HQC KINH TE - LUAT

CHUONG TRINH PAO TAO TAI NANG
TRINH PQ PAI HQC

GIAI DOAN 2018 - 2022
—_—— ——O— —O—

CHUONG TRINH CNTN TOAN KINH TE

Thanh phé Ho Chi Minh, thdng 08/2018




PAI HOC QUOC GIA TP HO CHi MINH

TRUONG PAI HOC KINH TE - LUAT

CHUONG TRINH PAO TAO PAI HQC
(Ban hanh tai Quyét dinh sé..../QD-DPHKTL-DT ngay thang nim 2018
ctia Hiéu trudong trudng PH Kinh Té - Luat)

Poc lap — Tw do — Hanh phic

CONG HOA XA HQI CHU NGHIA VIET NAM

Thanh phé Ho Chi Minh, ngay thdang ndm 2018

Tén chuong trinh dao tao: Toan ing dung trong Kinh té, Quan tri va Tai Chinh (Chwong
trinh tai ning)

Trinh d¢ dao tao: Pai hoc

Nganh dao tao: TOAN KINH TE
Loai hinh dao tao: Chinh quy tap trung

Ma nganh dao tao: 7310108

Truéng Bo mon: TS. Pham Hoang Uyén
1. Chu tric chuong trinh dao tao:

STT

TEN MON HQC

TIN CHI

TONG
CONG

LY
THUYET

TH/TN

NANG
CAO
(MON TAI
NANG
CHIEM
25%-35%
TONG TIN
CHI TicH
LOY)

Khdi kién thirc co ban (kién thirc gido duc dai cwong): 46 tin chi

Ly ludn Mac Lénin va Tw twéng H6 Chi Minh (10 TC)

Céc mén hoc bit budce (10 TC) 10 10
Nhitng nguyén ly
1 GEN1001 | ciia CN Mac — 5 5
Lénin
2 GEN1002 | Pudng 16i cach 3 3




mang cua PCSVN
Tu twdng HO Chi
3 GEN1003 _ 2 2
. Minh
1.1.1. Khoa hgc xa hgi: 7 tin chi
Cic mén hoc bit bude (3TC) 3 3
Lich st kinh té Viét
1 ECO1004 3 3
Nam va cac nudc
Cac mon ty chon (4 TC) 4 4
1 GEN1106 Xa héi hoc 2 Chon 1
trong 2
2 GEN1105 Vian hoa hoc 2 .
mon
Dia chinh trj thé Chon 1
3 GEN1103 o 2
gioi trong 2
4 GEN1104 | Quan hé qudc té 2 mén
1.1.2. Nhan van — Ky nang: S tin chi
Nhap moén khoa
1 GEN1102 B 2 Chon 1
hoc giao ti€p
trong 2
K§ nang lam viéc
2 BUS1303 2 mon
nhém
Phuong phap Bit budc Moén tai
3 GEN1108 3
NCKH SV TN nang
1.1.3.  Khoa hgc phap ly: 3 tin chi
Cic mon hoc bit buge: 3 TC 3 3
Ly luan nha nudc
1 LAW1001 3 3
va phap luat
[.1.4. Toan va Khoa hoc tw nhién (10 tin chi)
Cac mén hoc bit bude: 7 TC 7 7
1 MATI1001 | Toan cao cép 5 5
2 MAT1002 | Ly thuyét x4c suat 2 2




Mbobn

3 MAT1003 Thong ké img dung 3 3 il g
Moén
4 MATI1004 | Kinh té lugng 3 3 N
tal nang
5 MAT1007 Data Visualization 3 3
Cac mon hoc tw chon: 3TC 3 3
1 GEN1107 Logic hoc 3 Chon 1
trong 2
2 MIS1004 Tin hoc tng dung 3
mon
1.1.5. Khoa hoc kinh té: 18 tin chi
Céc mén hoc bit bujc (18 TC) 18 18
1 ECO1001 | Kinh té vimé 1 3 3
5 ECO1003 | Kinh té vimé 1 3 3
3 BUS1100 Quan tri hoc cédn ban 3 3
FIN1101 Nguyén ly thi truong 3 3
4 tai chinh
5 BUS1200 Marketing cén ban 3 3
6 ACC1013 | Nguyén ly ké toan 3 3
1.1.6. Ngoai ngir khong chuyén: 20 tin chi
Tiéng Anh thuong
1 ENG1001 ) 5 4
mai 1
Tiéng Anh thuong
2 ENG1002 5 4
mai 2
Tiéng Anh thuong
3 ENG1003 3 5 4
mai 3
Tiéng Anh thuong
4 ENG1004 5 4
mai 4

Gio duc thé chat: 5 tin chi

Gio duc quoc phong: 165 tiét (twong irng 5 tin chi)

1.2. Kién thirc gizo duc chuyén nghiép: 84 Tin chi




1.2.1. Kién thirc co sé nganh (36 tin chi)

Cac mén hoc bit buge: 30 TC 30 27
Mon tai
1 MATI1008 | Toén kinh té 3 .
nang
Mon tai
2 ECO1006 | Dy bao kinh té 3 y
nang
3 MATI009 | To4n tai chinh 3
4 FIN1102 Tai N chinh  doanh 3
nghiép i
5 BOOMN | oA S K & Vi 3
Nam va cac nudc
Cac mon hoc tu chon (0 TC) 0
1.2.2. Kién thirc chuyén nganh:38 tin chi
Cic mén hoc bt bude (33 TC) 33 33
Hé théng thong tin
: EEIOES trong kinh doanh a 2
’ FIN1112 QL{an tri rai ro tai 3 3
chinh
3 MATI012 | Théng ké Bayes 3 3 e
nang
4 MATI015 | Fhdn tich chudi thoil 3
gian trong tai chinh
5 MATI1017 Toan tai chinh néng 3 3 Mon tai
cao nang
6 MAT1018 I\/}o hinh dinh gia tai 3 3
san
7 MATI1012 Van tri hoc 3 3
8 FINILQY | . tuong ching 2
khoén
9 COMI1007 | Tai chinh quéc té 3 3
10 COMI1001 | Kinh té hoc qudc té 2 2
11 COMI1002 | Kinh té d6i ngoai 3 3
12 BCO1g05 - | L shan Guhidwdn - 4 3
dau tu
Cac mon hoc tu chon ( 6TC) 6
| MAT1021 Phuong pha;? toi uu 3 3
trong hoc may
) MAT1022 Thong ké Bayes nang 3 3 Bat Movn tai
cao nang




budc SV
TN
3 MAT1020 Pl{an tich so liéu
mang
Bat
4 | MATI1019 Phan tich dir liu budc SV M(in tai
Bayes nang
TN
Bit
5 | MAT1025 Seminar buge SV | Mon tai
nang
TN
6 | MATI1016 Lap trinh thong ké
Toan tng dung trong
i MAT1026 quan tri rdi ro va danh
muc dau tu
Thong ké trong Quéan
8 MAT1028 tri kinh doanh va
Marketing
9 | MAT027 Dinh phi bao hiém
10 MATI1010 | Ly thuyét tro choi
1 MAT1029 Kinh té lugng néng
cao
12 MIS1017 Phan tich dir liéu web
Bit .
: Mb6n tai
13 GEN1109 Leadership bugc SV
nang
TN
1.2.3. Thuc tap tot nghiép va khéa luin tét nghiép hoic cic hoc phan chuyén mén: 10
tin chi
Moén bit budc: 4 TC 4
1 BC 01 Thuec tap cudi khoa 4 Moé6n hoc
tai nang
Mon tw chon: 6 TC
1 KL 01 Khoa lugn  tot Bit | Mon hoc
nghiép budc SV | tai nang
TN




2. Danh muc cac mon hgc tai nang: -

Phin mé rong

D6 an/bé tai

S . Thi
STT M;g’[é) o Tén mdn hoc (Danh ddu X vao mot trong | LY nghiém/
’ hai hinh thirc sau) thu¥et Thwe
b6 <
hanh
sung b:
Léo rien Khong c6 0 sung
op g 16p riéng
1 GEN1108 | Phuong phap NCKH X
2 GEN1109 | LeaderShip X
3 BC 01 Thuc tap t6t nghiép X
4 KL 01 Khoa luan tét nghiép X
5 MAT1003 | Théng ké g dung
6 MAT1004 | Kinh té luong
7 | ECO1006 | Du bao kinh té
8 MAT1012 | Théng ké Bayes
9 MAT1022 | Théng ké Bayes nang cao
10 MATI1019 | Phan tich dit liéu Bayes
11 MATI1017 | Toan tai chinh niang cao
12 | MAT1008 | Toén kinh té
13 MAT1025 | Seminar




Cdc chudn dau ra bé sung cho chirong trinh CNTN nganh Todn Kinh té nhu sau :

Chuan dau ra tiéng Anh cao hon so véi sinh vién chinh quy. Chuin déu ra tiéng Anh
cua sinh vién CNTN la TOEIC 550 so vdi sinh vién thuong 1a 500.

K¥ ning trinh bay va thuyét trinh bang tiéng Anh tét. S6 sinh vién CNTN viét ludn
vin tot nghiép bang tiéng Anh va trinh bay bao cdo ludn vian tét nghiép bing tiéng
Anh: 100 %

K¥ ning str dung may tinh va cac phan mém tin hoc trong viéc giai quyét cac bai toan
chuyén nganh dugc rén luyén va tang cuong.

Céc k¥ ning mém duogc ning cao va duogc rén luyén, trong d6 chi trong k§ ning tu
hoc, k¥ ning 1am viéc nhém, k¥ niang thuyét trinh, k§ ning lanh dao, k§ ning nghién
ctru khoa hoc. 100% sinh vién CNTN phai tham gia nghién ciru khoa hoc (t6i thiéu
phai c6 01 dé tai nghién ciru khoa hoc cip Trudng).

Diém khdc biét vé té chirc giang day- NCKH sinh vién I16p CNTN nganh Todn Kinh Té:

Sinh vién 16p CNTN nganh Toan Kinh Té s& hoc cic mén tai ning ( Phan dai tra véi
sinh vién 16p CLC) va cdc mén nay duge giang day hoan toan bing Tiéng Anh hoic
Song ngit.

T chirc cac hoat dong nghién ctru khoa hoc sinh vién: sinh vién CNTN tir cudi nam
thtr 2, néu ¢ nguyén vong, co thé dugc tham gia vao cac nhém nghién ciru khoa hoc.
100% sinh vién CNTN phai tham gia vao cac nhém nghién ciru khoa hoc trong nam
thur 3.

3. Ma tran chuin du ra — mén hoc:
Ma trin chuin diu ra-muc tiéu dio tao:
X . Mirc tw chi va L S NanE l;;c
Kién thirc ; P ik Ky nang nghe
Mén hoc chiu trach nhiém nghiitn
TC | 1.1] 1.2 | 1.3 |2.1|2.2{2.3{2.4/2.5/3.1| 3.2|3.3|14.1/4.2|4.3

Ngoai ngir 20 XX

Nhirng NLCB cua

CN ML 5 X XX X
» Toan cao cap 5 X X
N
= Ly,luanﬂnha nuécva | 4 X x | x x| x| x X

phap luat

Kinh té hoc vi md 3 X X| X X

Mobn tu chon 1 2 X X X




Luéat doanh nghiép 3 1 X
Kinh té vi mé 3 | X X X
Nguyén ly ké toan 3 | X X
Quantrihoccanban| 3 | X
E Ly thuyétxacsuat | 2 | X X
Mon tu chon 1 2 X
Mobn tu chon 2 2 X
Gi4o duc thé chat 2
Giso duc QP (4 tuan)| 165t
Pudng 16i cach mang 3 | x
cua BPCSVN
Lich 51{ kl}’lh te Yl@t 3 X X
Nam va cac nudc
Marketing cdn ban 3 X
2 | Nguyén 1y thi truong ; <
= | tai chinh
Théng ké émg dung 3 X X
Data Visualization 3 X
Mon tu chon 1
(Phuong phép nghién| 3 X
ctru khoa hoc)
Tu tudéng H6 Chi
Minh e 1 &
Kinh té hoc qudc té 2 X
Hé thong thong tin
kinh doanh E o - -
N .
% | Kinh té lugng 3 X X X
Thi truong ching 2
khoan X X p 4
Toén kinh té 3 X X X
Toan tai chinh 2 X X X
Tai chinh doanh 3
nghiép - A
< | Du bdo kinh té 3 X
= | Kinh té déi ngoai 3 X




Vin tru hoc 3 X X X X
P.han tich 01}1‘101 t’hOI 3 X X X %
gian trong tai chinh
Leadership 3 X X X
Tai chinh quéc té 3 X X X
Ql}an tri rui ro tai 3 X X X X
chinh
§ Toén tai chinh nang 5 X X X x
= | cao
Mo hinh dinh gia tai 3 X X X
san
Mon Ah(,)cAtU chon 3 X X x %
chuyén sau 1
Moén Ah(_)cﬂtu chon 3 X X X X
chuyén sau 2
~ | Lp va thim dinh dy "
2 | én dau tu
=
Mo6n tu chon 1 3 X X X X
» | Thuc tap tét nghiép | 4 X X = X
= E
= Kho.ei ludn  tot 6 X X X X
nghiép
4. Danh siach dgi ngii giang vién thwc hién chwong trinh:
4.1.  Danh sach giing vién co hitu
Ho va tén, chirc vu hién| Nim g d? i Hoc vi, nworc, Nganh, chuyén Hoc phén du kién
TT . 2 KH, nam . K o ! 2 -
tai sinh nam tot nghiép nganh dam nhiém
phong
Ly thuyét x4c suat
; 5 Théng ké Bayes
Lo Bl Eodng Uyen Ton tai chinh
1976 TS -2010 Toéan (XSTK) nang cao
Hién thj dit liéu
(Data
Visualization)
N Phan tich chudi
2 | Nguyén Phuc Son thoi gian trong tai
chinh )
Lap trinh thong ké
Ly thuyét tro choi
1980 TS-2009 Toén Phan tich dir liéu




Chirc danh

Ho va tén, chirc vu hién| Nam N Hoc vi, nuérc, Nganh, chuyén Hoc phin dw kién
TT . . KH, nim A - \ , A
tai sinh nam tot nghiép nganh dam nhiém
phong
Bayes
3 |LéAnh Vi .
1958 | PGS -2006| TS - 1990 Hinh hoc — T6 po Toan cao cap
Théng ké tng
" 5 dung
4 | Pham Vin Ch e
A e mea Théng ké tng
dung nng cao
1959 TS -2010 Kinh te lugng
X 1o Kinh té to chirc va xay
o, § Npuyen.Fong Neg 1968 | PGS TS dymg Kinh t& vi mb
. Nhing nguyén ly
6 | Hoang Minh Tuan ) can cua Chu nghia
TS Kinh Té€ chinh tri Mac — Lé nin
7 Nguyén Anh Phong TS Tai chinh ngan hang | Quan tri rii ro
8 | Nguyén Thi Lan Anh 1969 TS -2014 Tai chinh Nguyén ly ké toan
) Kinh té, quan ly va ké | Quan trj hoc cén
9 | Pham Thé Tri 1953 TS - 2002 hoach héa kinh té ban
quoc dan Marketing can ban
10 | L& Hoanh Sir TS s Db g ] e e i Ligu ¥4
thuat giai
R Xre e s 3 E ais . Kinh té qudc té
11 | Tran Véan Duc TS Kinh té doi ngoai Kinh té d6i ngoai
12 | Mai Thu Phuong ThS Quin tr kinh doanh | "1 Mng fam vice
, ¢ ws. _ z | Thong ké ing
13 | L& Thanh Hoa 1983 ThS - 2007 LY CBHe Jeal UL VR
Thong ké Toan LA
Kinh té lugng
Toan cao cap
) Ly thuyet xac suat
14 | Nguyen Pinh Udng 1979 ThS -2008 Toan Ung dung Thong ké ung
dung
Kinh té lugng
) Toan cao cap
15 | Vo Thi Lé Uyén 1980 ThS -2007 Toan giai tich Ly thuyét xac suét

Théng ké g
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Ho va tén, chirc vu hién| Niam Chite d? ik Hoc vi, nwérc, Nganh, chuyén Hoc phan dy kién
TT . . KH, nim DY i X S "
tai sinh nam tot nghiép nganh dam nhiém
phong
dung
Kinh t€ lugng
Du bao kinh té
5 ) Phép luat dai
16 | Nguyen Thi Thu Trang | 1981 ThS - 2009 Luét kinh te cuong
Luét doanh nghiép
17 | Pao Thi Thu Hang ThS Luét Kinh Té Luat doanh nghiép
18 | H3 Trung Thanh ThS Hg théng thong tin | F o tieh diFTicu
19 | Nguyén Thi Binh Minh ThS Quan tri kinh doanh | Quan tri rii ro
Nguyén ly thi
20 | Hoang Tho Phu 1971 ThS - 1996 Tai chinh truong tai chinh
' Tai chinh quéc té
B e \ e Quan tri hoc céan
21 | bo buc Kha 1965 | GVC -2006| ThS - Quan tri kinh doanh ban
22 | Nguyén Anh Tuén ThS Kinh Té hoc Kinh té vi md
et Ly A Thi truong ching
< yjDaman bt Thien ThS Quaén li cong nghiép | khoén
G Lich s Kinh té
24 | Nguyen Chi Hai ] Viét Nam va céc
PGS TS Kinh té chinh tri nudc
x 3 Lap thim dinh du
32 Thiuh Hupdn ThS Kinh t§ 4 diu tu
x z Hé thong thong tin
el i ThS Hé thong thong tin trong kinh doanh
4.2.  Danh sich giing vién thinh gidng
. | Hova tén, nim| Chirc danh Hoc vi, Nganh, " .z | Co quan cong
So . ) i L Hoc phan dv kién R
sinh, chirc vu | Kkhoa hge, | nwéc, nam chuyén " s tac hién tai
TT i 7 = dam nhiém
hién tai nam phong | tot nghiép nganh
1 | LéTuyét Anh GVC.Ths - Tam ly hoc DPH Khoa hoc
| - Nhap mon khoa Kbl RV
hoc giao tiép
2 | Pao Minh Hong TS Quanhé | Quanhé quécté | PH Khoa hoc
quéc té XH & NV
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« | Hova tén, ndm| Chirc danh Hoc vi, Nganh, 5 .« | Co quan cong
So : i ) . Hoc phan du kién .
sinh, chirc vu khoa hoc, | nwéc, nim chuyén N o tac hién tai
TT D . E " . dam nhiém
hién tai nam phong| tot nghiép nganh
3 Tran Nam Tién PGS.TS Quan hé Dia chinh tri thé | DH Khoa hoc
qudc té gioi XH & NV
4 | Chau Van Ninh ThS Toan Phuong phap PH Khoa hoc
nghién ctru khoa XH & NV
hoc
5 Nguyén Ngoc TS X4 hoi hoc PH Khoa hoc
Tho Vin hoéa hoc XH & NV
6 Ta Minh TS X4 hoi hoc Xa hoi hoc PH Khoa hoc
XH & NV
7 | Pham Khanh GVC.ThS | Triét hoc Hoc vién hanh
Bing - Puong 16i CM | chinh khu vuc II
DPCSVN
8 | Dinh Thi Diéu GVC.ThS | Triéthoc | -Tutuwéng HCM | Hoc vién hanh
chinh khu vuc 11
9 Nguyén Xuan ThS Quan tri kinh| - Thuong mai dién | Cong ty Tu vén
Diing doanh tir VN (VCG)
- Thanh toan dién
tu
10 Nguyén Tién TS M6 hinh dinh gia Dai hoc Bach
Diing tai san Khoa
12 Nguyén Lé TS Téi wu tng dung | Dai Hoc Khoa
Hoang Anh Toan kinh t& hoc tu nhién
13 | Bui Anh Tuin TS bai Hoc Khoa

Giéi thiéu vé may
hoc

hoc tu nhién




« | Hova tén, nim| Chirc danh Hoc vi, Nganh, 3 .« | Co quan cong
So . i i . Hoc phan dv kien N
sinh, chirc vu | khoa hoe, | nwéc, nim chuyén . N tac hién tai
TT .. . N dam nhiém
hién tai nam phong | tot nghiép nganh
14 | Ha Van Thio Ths Phuong phdp SO va|  p; Hoc Khoa
tinh toan song .
song hoc tu nhién
5. Danh sach c6 van hoc tap
fl:::lf Nganh, vi tri con
STT Ho va tén chuyén HIMLCONE | Ghi chi
KH, hoc x tac
: nganh
vi
1 | TS. Pham Hoang Uyén Tién si Toan Tru'mlg Be
Mobn
2 | TS. Nguyén Phiic Son Tién si Toan P Tm‘fng =2
Mobn
Pho gido Toéan
3 | PGS. TS Lé Anh Vii su, Tién Giang vién
si
4 | TS. Pham Vin Ching Thac si Toéan Giang vién
5 | TS.Lé Hong Nhat Thac si Toan Giang vién
6 | ThS. Lé Thanh Hoa (NCS)| Thac si Toan Giang vién
7 | ThS. Nguyén Pinh Uéng | Thac si Toan Giang vién
8 | ThS. V5 Thi Lé Uyén Thac si Toan Giang vién
6. Co sé vat chiat phuc vu hoc tip:
6.1. Phong thi nghiém va hé thong thiét bi thi nghiém chinh:
TT | TENPTN PIA PIEM PON VI CHU QUAN | GHI CHU
1 | Phong may 1 | KP3,P.Linh Xuan, TD | Truong DPHKT-Luat
2 | Phong may 2 | KP3, P.Linh Xuéan, TD | Truong DPHKT-Luat
3 | Phong may 3 | KP3, P.Linh Xuan, TD | Truong PHKT-Luat
4 | Phong may 4 | KP3, P.Linh Xuan, TD | Truong DPHKT-Luat
6.2. Thuwvién

- Thu vién cua Trudong Pai hoc Kinh té - Luat
- Thu vién Trung tim Pai hoc Qudc gia TP. H6 Chi Minh
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6.3.  Giao trinh, tap bai giang:
aln Tén gido trinh, Tai o ” Nam| Tinh
STT Tén mon hoc ligu TK Tén tac gia Nha XB XB | trang
1 |Toan cao cép To4n cao cép Lé Anh Vii PHQG- [2012| DPicé
2 |Ly luan Nha nuee [0 twinhly ludnve . by oo BH Lugt Ha 2008 | P cé
va phap luat nha nudc va phap luét. Noi,
3 |Ngoai ngit khong |Intelligent Business |Barall, 1. & Barall,N g
% : T > "|Pearson 2006 | ba co
chuyén (01) — Pre-Intermediate
Longman
4 [Pia 1y kinh té gmy KT VIRY: i Théngké |2003| P co
X4 hoi hoc Nhap mon xi hoi hoc [Tran Thi Kim Xuyén|PHQG 2005 | Pi c6
(chu bién) TPHCM
¢ |Van héa hoc Gido trinh Vin héa ho(Nguyén Thi Thudong [PH Su Pi o
Pham
Tp.HCM
. Ly thuyet xac suat )((}él:o tgtnh Ly thuyét [Pham Hoang Uyén PHQG- 2014 Pi ¢6
2 HCM
8 |Nhitng nguyén ly [Nhitng nguyén ly BGD&DT Pi ¢6
cédn can ban cua chu
ban cua chi nghia |nghia Mac-Lénin
Maéc-Lénin
9 |Kinh té hoc vimo |Kinh té hoc vi md Nguyén Vin Luén Va? hoef ~ 12005| Paco
i _ Théng tin
10 |g& tokn dtai cwong [S° oandaiclong: . a0 Blo PHQG- Pa ¢
Nguyén ly ké toan
HCM
11 [Ngoai nglr khong |Intelligent Business |Barall, . & Barall,N England:
g™ : " . " "|Pearson 2006| ba co
chuyén (02) — Pre-Intermediate
Longman
Bai giang Nhap mon
12 N Foaltl e . - DHKHXH o
Quan h¢ quoc t€  [Quan hé quoc té Hoang Khac Nam & NV, Ha 2006 | baco
Noi
Dia chinh tri trén th¢Bai gié’ng Dia chinh triTrén Nam Tién ba cod
13 |gidi trén the gidi
st e e s |Gido trinh Ly thuyét || .. x
14 [Neuyen Iy thi tWONg ey hinn - Tidnte |0 van 16 NBWYM 7y chinh | 2005 | B co
tai chinh Vin Ha
15 Kinh té hoc vi mé  |Kinh té hoc vi md Nguyén Van Luan |Théng ké | 2004 | Pico
16 Théng ké tmg dung Thopgles g ayng Pham Van Chiing DPHQG- 2016 Dbaco
HCM
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s & Tén gido trinh, Tai Bl s g Nim| Tinh
STT Tén mo6n hoc ligu TK Tén tac gia Nha XB XB | trang
17 Quan tri hoc can  [Quan tri hoc Pham Thé Tri 321810- 2005 | Pacod
Pudng 16i cach Pudng 16i cach mang .
18 | nang ciia DPCSVN |cia DCSVN bt i
o e . . England:
19 NgoaAl ngir khong |Intelligent Busmess Barall, 1. & Barall,N. Pearson 2006 Pa co
chuyén (03) — Pre-Intermediate L
ongman
g . |[Phuong phap nghién x ;
20 P!ur(mg phép nghié e Hhoabog G§.TS. Nguyen Thi PHQG- 2007 | P36
ctru khoa hoc ' Canh
HCM
v s g : TS. Tran Nam Tién
21 |Dia chinh trj thé | gidng Dia- chinh Pi ¢6
" tri the gidi.
gidi 4
e PO o £ /Nguyen Van Trinh z ...
2 :ﬁghéit]r( lc;}(; t}:éoc l[(,igrclz}l: tsgr cac hoc thuyet Nguyin Tin Diing The gidi 2004| Pico
y Vii Vin Nghinh
Marketing cin ban [Marketing cin ban  |Quach Thi Biru Chau/Théng ké | 2005| Pi c6
23 :
Kioh té rgng ~ [<inh te luong Lé Hong Nhat PHQG- |2007| Pacé
24
HCM
25 [Tu tudng H6 Chi  |Tu tuong HO6 Chi . =
Minh Minh BGD&DT ba co
26
o g . ; : England:
21 Ngoaingit chuyen. [ntclligent Business . i) 1° ¢ Rargil, NlPearson: |.2006| P4 o
nganh (04) — Intermediate
Longman
28 [Luat doanh nghiép |Luat kinh té Pham Duy Nghia |[DPHQG HN| 2003 | Da c6
29 |Tai ﬁhlnh doanh  [Tai ﬁhmh doanh - Ngtlyen :l“hnglem Théng ké |2003| Pacé
nghiép nghiép Chéau chu bién;
30 John D. Daniesl, Lee
~|Kinh doanh qudc té H.RadebalAJgh o h -
Kinh doanh quéc t&|- Moi truong va hoat |Lreong €ong Minh, Ima; chinh | 2004| P co
déng Trgn Tuan Thac,
j Tran Thi Tuong Nhu
dich
31 |Toén kinh té Mathematical Alpha C.Chiang, 2010 | Daco
Economics Kevin Wainwright
32 Dubdo kinh 8 |Gido trinh du bao kinh| Nguyén Trong Hoai,[Thong K& 2009 [Pi c6

té va phén tich dir liéu

Phung Thanh Binh,
Nguyén Khanh Duy
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R Tén gido trinh, Tai & b sk 5 Nam| Tinh
STT Tén mon hoc ligu TK Tén tac gia Nha XB XB | trang
33 |Kinh té luong nang|Kinh té luong Nguyén Quang Dong 2006 [Pa co
cao
34 Toén tai chinh Co s& Toan tai chinh |Tran Trong Nguyén [Khoa hoc ba co
va K17 thuat
Quan tri tai chinh |Brigham va Houston |Quan tri tai chinh — |Cengage ba co
35 Ban dich tieng Viét
36 Gido trinh Thi truong
W +. 1. Jchung khoan: M6 hinhKhoa Tai Chinh DbHQG -
by frutng 121 chm}hoa_lt dong va coché  [Ngan Hang Tp.HCM Hiie
van hanh
Tai chinh quéc té [International CorporatéJeff Madura Cengage |2010| Paco
37 Finance Learning
, Quan tri rai ro tai [Financial Risk Philippe Jorion John Chua c(
38 |chinh Manager Fifth Edition Wiley&Son
Inc
Kinh té quoc té¢  |Kinh t& quéc té Hoang Vinh Long  [PHQG TP. | 2006| Pi co
39 HCM
Tbi uu tng dung |Fundamental of S.K.Gupta, J.M. 2012 | Chua c(
40 [trong kinh té Operations Research |Cozzolino
for Management
41 |Théng ké Bayes [Bayesian Data Andrew Gelman et al 2014 | Chua c(
Analysis
42 |Phan tich chudi tho]Phan tich chudi thdi  [Nguyén Quang Dong 2010 DPico
gian trong tai chinh|gian trong tai chinh
43 |Phan tich dir liéu |Web Analytics: An  |Avinash Kaushik Wiley 2007 | Chua c(
web Hour a Day Publishing
44 |Toan tai chinh nangAn Introduction to  |A. O. Petters and X. |Springer, | 2006 Chua c(
cao Mathematical Finance Dong New York,
with Appli- 2016
cations
45 |Pinh gia tai san  [M0 hinh dinh gia va |Hoang Pinh Tun ba co
phan tich tai san
46 |Thong ké Bayes  [Bayesian Methods: A |Gill, J 2014 | Chua c¢
nang cao Social and Behavioral
Sciences Approach

16



STT| Tén mén hoe

Tén gido trinh, Tai

Tén tac gia

Niim { Tinh

liéu TK __trang
47 |Ly thuyét tro choi |Game Theory for Robert Gibbons Chua ¢
Applied Economists
48 |Phan tich s6 liéu  [Kinh té luong Vii Thiéu, Nguyén _ Di co
mang Quang Dong, Nguyér
Khéac Minh
49 |Phan tich dit liéu  [Bayesian Data Andrew Gelman et al Chua c(
Bayes Analysis
50 |Gi6i thiéu vé hoc  |An Introduction to Trevor Hastie et al Chura ¢(
may Statistical Learning:
with Applications in R
51 |Co so dit liéu Nhap mén Co sé dit  Nguyén Duy Nhat 2009 Di co

liéu

TRUONG BO MON

;““

%

/

TS. PHAM HOANG UYEN

HIEU TRUONG

PGS.TS NGUYEN TIEN DUNG
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PHU LUC

DE CUONG CHI TIET CAC MON HQC TAI NANG
TRONG CHUONG TRINH DAO TAO CU NHAN TAI NANG
NGANH TOAN KINH TE

SOTT MON HOQC
1 Théng ké ang dung
2 Kinh té luong
3 Du béo kinh té
4 Théng ké Bayes -
5 Théng ké Bayes nang cao -
6 Phan tich dir liéu Bayes
7 Toan tai chinh nang cao
8 Toan kinh té 7
9 Seminar N
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PE CUONG CHI TIET MON HQC

1. Thong tin chung vé mén hoc

- Tén mén hoc: THONG KE UNG DUNG

- Ma moén hoc: TKO04

- 86 tin chi: 3

- Thudc chuong trinh dao tao bac:  Pai hoc, Cao ding

- Loai mén hoc: Bit budc

- Cac mén hoc tién quyét: Toan Cao cap, Ly thuyét Xac suat
- M6n hoc dong thoi: Khéng

- Cac mén hoc ké tiép: Kinh té lrong

- Gidr tin chi dbi véi cac hoat dong:

* Nghe giang Iy thuyét: 30 tiét

* Lam bai tap trén 16p: 15 tiét

* Tu hoc & nha: 90 tiét

* Danh cho cir nhan tai ning: Nghién ciru khoa hoc 15 tiét
- Khoa, b moén phu trach mén hoc: B mon Toan Kinh Té

2. Muc tiéu ciia mén hoc

- V& kién thirc: Trang bi cho ngudi hoc cac phwong phéap thong ké cin ban sir dung trong

viéc thu thap va phan tich dir lidu, 1am co s& dé co thé ra cac quyét dinh trong kinh doanh.

Gitip nguoi hoc biét str dung cac phan mém trong viée xir Iy dit liéu (Excel, SPSS), hiéu va

sir dung duoc céc két qua cung cap tir phin mém do.
- Vé k¥ ning

* Hi€u dugec mdt dé tai nghién ciru can phai lam gi.

* Tu thue hién dugce hoic cung vdi mot nhéom dé thuc hién duge mdt de tai nghién ciru

vé Thdng ké.

* Biét st dung mdt cach co ban cac phan mém théng dung (SPSS, Excel) trong viéc

xu ly sO liu.
* C6 kha nang nghién ciru mét cach doc lap.

3. Tém tit ndi dung mén hoc
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Cung cap mdt cach co hé thong cac phuong phap diéu tra thong ké bao gom viéc thu thap

thong tin ban dau vé céc hién tuong kinh té — xa hoi va viéc xur ly cac thong tin da thu thap.

Trang bi cac phuong phap phan tich kinh t& — x4 hoi lam co s& cho du doan cac mirc do cia

hién tugng trong tuong lai nhim gitip cho cac quyét dinh trong quan ly kinh té.

4. Tai liéu hoc tap

4.1. Giao trinh chinh

[].

2].

[3].

Hoang Trong, Chu Nguyén Mong Ngoc, “Théng ké umg dung trong Kinh té - Xa
h6i”, NXB Lao Bong — Xa Hgi, 2010.

Hoang Trong, Chu Nguyén Mong Ngoc, “Bai tap va bai giai - Théng ké émg dung
trong Kinh té - Xa hoi”, NXB Théng K¢, 2009.

Douglas C. Montgomery, George C. Runger (2014), Applied Statistics and
Probability for Engineers (6th edition), John Wiley & Sons, Inc.

4.2 Giao trinh tham khao

[1].

Tran Ba Nhan — DPinh Thai Hoang, “Théng ké tng dung trong quan tri, kinh doanh va

nghién ctru kinh t&” , NXB Théng ké, 2006.

12].
3].

Excel ing dung trong kinh té - Chuong trinh giang day kinh té Fulbright
Doughlas A. Lind, William G. Marchal, Samuel A. Wathen, Basic Statistics for

Business and Economics, Mc Graw Hill, Singapore, 2008.

5. Tiéu chuan danh gia sinh vién

Nghe giang trén 16p: Tdi thiéu 80% sb tiét quy dinh.
Lam bai tap.

Du dﬁy dua cac ky kiém tra, dat két qua theo qui dinh cia quy ché dao tao.

Diém chuyén can: 20%
Kiém tra gitra ky: 20%
Kiém thi cudi ky: 60%

Danh cho cir nhan tai nang:
o Diém chuyén can: 10%
o Kiém tra gitaky: 15%
o Kiémtracudiky: 50%

o Nghién ctru khoa hoc: 25%

6. Noi dung chi tiét hoc phan
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NOI DUNG

Thoi
lwgng

Tai liéu

Chuwong 1. Thong ké mé ta

I. Khai niém thong ké va cac loai thang do dir liéu
1.1. Pinh nghia.

1.2. Chtrc ning cta thong keé.

© Thong ké mé ta.
. Théng ké suy dién.
1.3. Céac khai niém cén ban.
. Téng thé va don vi tong thé.
. Miu va don vi mau.
= Dir liéu dinh tinh — Di¥ liéu dinh lwong.
. Tiéu thirc thong ké.
1.4. Cép bac do ludng va céc loai Thang do dir lidu.
. Thang do dinh danh.
. Thang do thir bac.
. Thang do khoang.
. Thang do ty I€.

I1. Thu thap dit liéu
2.1 Xac dinh dir liéu can thu thap.
. Dit liéu so cap.
. Dit liéu thir cip.
2.2 Ngudn thu thap dir liéu.
2.3 Cac phuong phép thu thap dit liéu so cip.
2.4 Céc ki thuat chon mau.
2.5 Ky thuat thiét ké bang hoi ( Tu doc )
2.6 Ky thuit phéng van ( Ty doc)
IIL Trinh bay dir li¢u biang bang va d6 thi
3.1 Péi véi dir lidu dinh tinh.

. Bang tan sb, tn suit, tn sb tich liy, tin suit tich liy.
. Biéu dd hinh cot, thanh, hinh tron.

3.2 Béi véi dir lidu dinh luong.
= Bang tin s0, tan sudt, tan so tich liy, tin sut tich liy.
. Phan t6 dir liéu.
e Biéu dd than va la.
. Do thi hinh cjt, thanh, hinh tron.

IV. Tém tat dit liéu bing cac dai lwong thong ké md ta
4.1 Céc dac trung do luong khuynh hudng tap trung.

. Trung binh cgng.

.  Trung vi (Median).

. Cac tir phan vi - thap phan vi.
. S6 yéu vi (Mode).

4.2 Céc dac trung do luong khuynh hudng phan tan.

12 tiét

(11, 121,
3]
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" Khoang bién thién.

. Do trai giira.
4 Phwong sai.
. Do 1éch chuin.
. Hé s6 bién thién.
4.3 Khao st hinh dang phan phéi cua tap dir lidu.
. Phén phdi cin ddi.
w Phén phéi léch.

V. Phan phdi xdc suiit cha cac dai lwong thong ké trén khong gian
méiu ( Tu doc)

5.1 Phan phdi xéc suat cua dai lugng thong ké ¢é phan phdi chuan.

5.2 Phan phéi tiém can chuan cia céc dai lugng thong ké.

5.3 Suy dién thdng ké.

Chuwong 2. Uéc lwgng cic tham so thong ké 9 tiét
2.1 Khai niém vé wéc lwgng
2.2 U6 lwgng khodng tin ciy cho trung binh.
= Uéc lwgng trung binh ciia mot tong thé.
= Xac dinh ¢& miu.
= U'éc lrgng s sai khac trung binh trén hai tong thé.
2.3 Uéc lwgng khoéng tin cdy cho ti lé.
= U'éc lwgng ti 18 trén mot tong thé.
= Xac dinh ¢& miu.
. U'dc lwgng sw sai khac ti 1¢ trén hai tong thé.
2.4 Uéc lwgng khoang tin ciy cho phuwong sai.
- U'éc lwgng phwong sai trén mt tong thé.
n U'éc lrgng ti s6 phwong sai trén hai tong thé.
Chwong 3. Kiém dinh gia thiét thong ké 12 tiét

3.1 Bai toan kiém dinh.
3.2 Cic van dé lién quan dén kiém dinh.

. Dit gia thuyét.

- Mirc y nghia.

= Cic loai sai lam.

= P-value.
3.3 Kiém dinh trung binh.

. Kiém dinh gia tri trung binh trén mot tong thé.

= Kiém dinh sy sai khac trung binh trén hai téng thé.
3.4 Kiém dinh ti I&.

= Kiém dinh ti 1¢ trén mot tong thé.

» Kiém dinh su sai khac ti & trén hai tong thé.
3.5 Kiém dinh phwong sai.

= Kiém dinh phwong sai trén mjt tong thé.

- Kiém dinh phwong sai trén hai tong thé.

3.6 Phan tich ANOVA
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. Bai toan phén tich phwong sai mgt yéu td.

. So sanh trung binh tng thé: kiém dinh Turkey.
Chwong 4. Kiém dinh phi tham s6 12 tiét
4.1 Dan nhp.

4.2 Kiém dinh dau.

4.3 Kiém dinh Wilcoxon.

4.4 Kiém dinh Mann-Whitney.
4.5 Kiém dinh Kruskal-Wallis.
4.6 Kiém dinh Chi binh phwong.

45 tiét

A A
Tong so

Chuwong 5. P6 4n mén hoc (danh cho cit nhin tai ning)
e Thuc hanh trén dir li€éu kinh doanh (khach hang, nhan sy, hoat dong,...), dir li¢u tai

chinh (d4u tu, rui ro,...) v.v...

- Trién khai thdng ké mé ta trén dir liéu thyuc té: v& va giai thich cac d thi, tinh va
giai thich cac dai lugng sb dic trung. Rut ra cac két luan so khai tir quan sat.

- Théng ké suy dién: wdc luong (diém, khoang), kiém dinh tham sé, kiém dinh phi
tham s6. Nhan xét cac diém manh va yéu cua cic cong cu thdng ké suy dién ¢
dién.

Chuin diu ra ciAp 30 mon hoc cho cir nhén tai ning:
e Xirly dugc dir lidu that bing cac cong cu thong ké co ban.
e Hién thi duoc dir liéu mot cach khoa hoc, hop ly, gitp nguoi doc ndm bét mot sb
thong tin tir dit li€u hién cé.
e Cac thao tac trén duoc thuc thi trén phan mém thdng ké chuyén dung hay ngén ngit
1ap trinh thong ké chuyén nghiép.
e Thuyc hién dugc cac budc thong ké suy dién co ban nhu phép kiém dinh gia thuyét.
e Chén doan mét s van dé co thé c6 trong dir lidu.
Tp. Ho Chi Minh, ngay ... thdng ... ndm...

TRUONG BO MON CB PHU TRACH LAP PE CUONG
(Ky ghi ro ho tén) (Ky ghi ro ho tén)
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PE CUONG CHI TIET MON HOC
(Chuong trinh dao tao tin chi, tw Khoéa 13 nam hoc 2013-2014)

Théng tin chung vé mén hoc

Tén mon hoc: Kinh té lwong (Ecomometrics)
M4 mon hoc:

S6 tin chi: 3

Thude chuong trinh dao tao bac: Pai hoc

Loai mon hoc: Bit bugc

Céac mén hoc tién quyét: TCC, LTXS, TKUD

Gio tin chi doi vdi cac hoat dong:

» Nghe giang ly thuyét: 30 tiét

« Lam bai tap trén 16p: 15 tiét

= Ty hoc ¢ nha: 90 tiét

» Danh cho cit nhdn tai ning: Nghién ciru khoa hoc 15 tiét.
Khoa, by mén phu trach moén hoc: B6 mén Toan Kinh Té

Muc tiéu cia mon hoc

Kién thirc:

= Hiéu duge cach sir dung Ly thuyét théng ké 1am nén tang cho nghién ctru Kinh té
lugng.

= Udec luong mot cach chinh xac cac mdi quan hé kinh té.

= D0i chiéu ly thuyét kinh té véi thuce t€ va kiém dinh céc gia thuyét lién quan dén cac
hanh vi kinh té.

= Xay dung cac mo6 hinh phu hgp véi thuce té, phan anh dugce ban chat cac moi quan hé
kinh te.

=  Du bao cac hanh vi cia cac bién so kinh te.

K¥ nang:

= Van dung dugc li thuyét dé udc luong cac mdi quan hé kinh té, kiém dinh cac gia
thuyét lién quan dén cac hanh vi kinh té; Xay dung cac mo hinh phua hop véi thyue te

phan anh dugc ban chat cac mbi quan hé kinh té; Du bao cac hanh vi ctia cic bién s6
kinh té.

= St dung thanh thao may tinh bo ti va céc ph?ln mém trén may tinh hd trg viéc tinh
toan trong mon hoc ( Eview, SPSS,...)

Thai d6 hoc tap: di hoc diy du va lam cac bai tap vé nha, dam bao thoi gian tu hoc &
nha.

Co6 kha nang nghién ctru mdgt cach ddc lap.

Toém tat ngi dung mon hoc
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Mo6n hoc nay gidi thi¢u phuong phap sir dung cac mé hinh, dit li€u va cac phép phan tich
dé gitp sinh vién c6 kha nang hiéu va mé ta duoc cac hién twong cta kinh té xa hdi nhim
hoach dinh céc chinh sach / chién luogc c6 co s& khoa hoc rd rang. Cu thé hon, mén hoc sé&
gi6i thiéu nhitg phwong phap chuin dé udc lugng cac quan hé giita nhing yéu t6 kinh té
duogc quan sat va kiém dinh cac gia thiét vé cac quan hé do.

4, Tai liéu hoc tap

4.1 Giao trinh chinh

N6i dung Thoi lugng Ghi ch
Chuong 1: Gi6i thi¢u md hinh hoi quy|20 tiét

tuyén tinh.

Chuong 2: Chan doan gia thuyét md hinh, | 10 tiét

mot so cach khac phuc co ban.

Chuong 3: Mot s6 cach bién dbi dir liéu 10 tiét

Kiém tra, huéng dén bai tap nhém 5 tiét

[1]. Bai giang Kinh té lugng - TS. Lé Hong Nhat- B4 mén Toan- Théng ké.

[2]. Bai giang Kinh té lugng - PGS.TS Nguyén Quang Dong - Pai hoc Kinh té quéc dan
Ha Noi.

[3]. Gido trinh Kinh té lugng — Ramu Ramanathan (Nguyén béan tiéng Anh — Béan dich
tiéng Viét cta Fulbright).

[4]. Douglas C. Montgomery, Elizabeth A. Peck, G. Geoffrey Vining (2012), Introduction
to Linear Regression Analysis (5"’ edition), John Wiley & Sons, Inc., Hoboken, New
Jersey.

4.2 Giao trinh tham khao thém

[1]. Gio trinh Kinh té lvgng — Hoc liéu mé cua Fullbright
[2]. Basic Econometrics- Damonda N.Gujarati.
[3]. Huéng dan thuc hanh Eviews-Hoc liéu mé ciia Fullbright.

Cac phuong phap giang day va hoc tap cia mon hoc

Giang vién thuyét trinh, ding bang viét két hop v6i dung may chiéu.
Chinh sich d6i véi mon hoc va cac yéu ciu khac ciia giang vién ddi véi sinh vién
Yéu cdu sinh vién hién dién dﬁy du va tich cuc tham gia cac hoat dong trén 16p; chuin

bi bai trude khi 1€n 16p; trau ddi k¥ nang hoc nhém; tuan tha cac qui dinh vé thoi han,
chit lwgng céc bai tap, bai kiém tra do giang vién dua ra.
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Khuyén khich sinh vién rén luyén k¥ nang tim kiém va xir ly thong tin tai thu vién va
trén Internet, dung cac phian mém trén may tinh hd tro viéc tinh toan.

Thang diém danh gia

Giang vién danh gia theo thang diém 10, Phong Pao tao s& quy ddi sang thang diém
chir va thang diém 4 dé phuc vu cho viéc xép loai trung binh hoc ky, trung binh tich
lily va xét hoc vu.

Tiéu chuin danh gia sinh vién.
Nghe giang trén 16p: Téi thiéu 80% sb tiét quy dinh.
Lam bai tap.

Du day du cac ky kiém tra, dat két qua theo qui dinh ciia quy ché dao tao.

Piém chuyén can: 20%
Kiém tra giira ky: 20%
Kiém thi cudi ky: 60%

Danh cho citr nhan tai nang:
o Diém chuyéncan: 10%
o Kiémtragitaky: 15%
o Kiémtracudiky: 50%

o Nghién ctru khoa hoc: 25%
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9. N§i dung chi tiét mén hoc va phin bd thoi gian cu thé Noi
dung

Hinh thirc t6 chirc day hoc

Lén lép Tw

Ly thuyét | Baitip | hoc

Chwong 0. On tip Xac suit thong ké va Nhap mon KTL (3
tiét)

1. On tap xac suét & thong ké
1.1. Téng thé - MAu. Trung binh — Phuong sai
1.2. Bién ngdu nhién va ham phan phdi xac suat
1.3. Hiép (d6ng) phuong sai

1.4. Hé sb tuong quan

2. Nhap mén Kinh té lugng
2.1. Kinh té luong 1a gi?

2.2. Phuong phap luan cua Kinh té lugng

Chuwong 1. Hdi quy don bién (9 tiét)

1. Khai niém vé hdi quy
1.1. Thi du mé& dau (Hoc thuyét Keynes vé tiéu dung)
1.2. Khai niém vé hdi quy

2. M6 hinh héi quy (tuyén tinh) don bién

2.1. Mb hinh co ban. Sai s6 ngiu nhién va ban chat ctia n6

2.2. Phuong phap binh phuong cuc tiéu (OLS)

2.3. Do luong mic d§ phu hop cua udc lugng theo phuong
phap binh phuong cuc tiéu

2.4. Ban chét thong ké ctia mé hinh héi quy don bién

2.5. Céc gia dinh vé sai s6 ngau nhién

2.6. Nhimg dic trung théng ké ctia udc lugng binh phuong
cuc tiéu (Pinh ly Gauss-Markov)

2.7. Khoang tin cdy va kiém dinh gia thiét vé cac hé s hoi
quy

2.8. Phén tich phan du

18
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Chwong 2. Hoi quy da bién (12 tiét)

1. Gidi thiéu vé hoi quy da bién 2
2. Phuong trinh hdi quy tong thé

3. Cac gia dinh quan trong ctia md hinh hoi quy da bién
3.1. Cac gia dinh OLS cho mé hinh hdi qui tuyén tinh don
duoc giai thich trong mé hinh hoi qui da bién 2
3.2. Gia dinh bd sung ciia OLS cho mé hinh hdi qui da bién
4. Ué6c luong céac hé s6- OLS

5. Phan tich y nghia cua cac hé s6 uéc lugng trong md hinh hdi
quy da bién

6. Phuong sai va do 1éch chuan cia cac hé so udc lugng

7. Lua chon mé hinh va kiém dinh gia thiét

7.1. Lua chon mo hinh

72.1. He sb Bva IR
7.2.2. Céc tiéu chuan lua chon khac
7.2. Kiém dinh gia thiét
7.3..1 Kiém dinh céc hé sb riéng biét 2
7.3.2. Kiém dinh tinh c¢6 y nghia cta ca md hinh
(trudng hop dic biét cia kiém dinh Wald)
7.3.3. Cac tung dung khac ctia kiém dinh Wald
8. Sai lam thuong gip trong viéc lap md hinh (Specification

errors)

Chuwong 3. Mot so irng dung (12 tiét)

1. Phén tich nhén dang mo hinh — Cac dang ham mé ta (Functional Forms)
[.1. Dién giai cac hé sb hdi qui

1.2. Cac dang ham mo ta

1.3. Su tac dong qua lai (Interaction term) giita cac bién doc lap
1.4. Bién phén loai (Bién gia - Dummy)
1.5. Bién tré

1.6. Vi du Gmg dung
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2. So luge vé mé hinh ra quyét dinh va nghién ctru thi truong (*)

2.1. So luge vé md hinh nhi nguyén (Binary choice)

2.2. So lugc vé md hinh Ordered Choice. (*) 2 1 6 9

Chuwong 4. Sy vi pham gia thiét cia mé hinh (9 tiét)

1. Hién tuong da cong tuyén (Multicollinearity)
1.1. Khéi niém vé da cong tuyén 5 1 6 9
1.2. Hau qua ciia hién tuong da cong tuyén

1.3. Cach phat hién va khic phuc

2. Hién tuong phuong sai khong dong déu (Heteroscedasticity) (*)
2.1. Khai niém vé phuong sai khong dong déu
2.2. Hau qua cuia hién tuong phuong sai khong dong déu

2.3. Céch phat hién va khic phuc

3. Hién tugng tu tuong quan (Autocorrelation) (*)
3.1. Khai niém vé tu tvong quan
3.2. Hau qua cua hién tugng tu tuong quan

3.3. Céch phat hién va khéc phuc

Ghi chi: Cac ndi dung (*) c6 thé tly vao tinh hinh cu thé dé giam nhe, trinh bay so lugc mét s6 van dé
(phai c6 su thong nhat chung ctia by mén).

Chuong 5. P06 an mon hoc (danh cho cir nhéan tai ning)

e Thuc hanh trén dit liéu kinh doanh (khach hang, nhan su, hoat dong,...), dir li¢u tai
chinh (dau tu, rii ro,...) v.v...

- Trién khai hdi quy tuyén tinh trén cac dit liéu kinh doanh, tai chinh thyc té.
- Phan tich phan du dé chan doan gia thuyét mé hinh.
- Phat hién va khic phuc cac vi pham gia thuyét. Khao sat cac phwong phap bién dbi
dit liu trong viéc giam bdt vi pham mo hinh.
Chuin dau ra cho chwong trinh Cir nhin tai ning
e Hiéu co so ly thuyét cia mé hinh hdi quy tuyén tinh, biét cach kiém tra dir lidu that
xem c6 thoa cac gia thuyét mé hinh hay khong.

e Néu c6 gia thuyét khong thoa, biét cach bién ddi dir lidu dé giam thiéu vi pham
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Néu gia thuyét khong théa, hiéu chinh trong sd, hay cac phuong phap khac dé giam sai
s6 du doan.

Biét cach chon lya nhan t6 c¢6 y nghia, giam s chiéu dir liéu

Biét cach thuc thi trén phan mém chuyén dung kinh té lvgng hay ngdn ngir R.

Tp. Ho Chi Minh, ngay ... thang ... nam. ..
TRUONG BQ MON CB PHU TRACH LAP PE CUONG
(Ky ghi ro ho tén) (Ky ghi ro ho tén)
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PE CUONG CHI TIET MON HQC

1. Théng tin chung vé mén hoc
- Tén mon hoc: Du bzo kinh té
-  Ma mén hoc:
- Sb tin chi: 3
- Thudc chuong trinh dao tao bac: Dai hoc — danh cho 16p Cir nhan tai niang
- Loai mon hoc: Biit budc
- Cac mon hoc tién quyét: TCC, LTXS, TKUD, KTL
- Gio tin chi d6i v6i cac hoat dong:
= Nghe giang Iy thuyét: 30 tiét
= Lam bai tap trén 16p: 15 tiét
= Ty hoc & nha: 90 tiét |
 Danh cho cir nhén tai ning: Nghién ciru khoa hoc 15 tiét.
- Khoa, by mon phuy trach moén hoc: B0 mon Toan Kinh té
2, Muc tiéu ciia mon hoc

Kién thirc:

«  Biét cac phuong phap du bdo cin ban sir dung trong viéc phan tich dit liéu va du bao
cac hién tugng kinh té x4 hoi, 1am co s dé ra quyét dinh trong kinh doanh.

K¥ nang:

= Van dung dugc 1i thuyét dé phan tich dir liéu va dy bao céc hién tuong kinh té xa hoi

= St dung thanh thao cac ph?m mém trén may tinh hd trg viée xur ly dit liéu (Excel,

Eview,...)

Thai do hoc tap: di hoc day du, thao luan, dat ciu héi va lam cac bai tap vé nha, dam
bao thoi gian tu hoc & nha, doc tai li¢u trude.
- C6 kha nang nghién ctru mot cach doc lap.

3. Tém tit ndi dung mon hoc

Cung cép mdt cach c6 hé thdng cac phuong phap du béo céc hién twong kinh té xa hoi
bao gdm viéc phan tich théng tin ban du vé cac hién tugng kinh té - x4 hoi va viée xir ly
céc thong tin da thu thdp nhim lya chon phuong phap du bao phu hop. Trang bi céac
phuong phap phén tich, du bao kinh té - xa hoi lam co sé cho du doan cac mirc do cua
hién tuwong trong tuong lai nham gitip cho cac quyét dinh trong quan ly kinh té

4. Tai liéu hoc tap

4.1 Gido trinh chinh:
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(9]

[1]. Gido trinh du bao kinh té va phan tich dir liéu (2009), Nguyén Trong Hoai, Phung
Thanh Binh, Nguyén Khanh Duy

[2]. Bai giang m6én Dy béo trong kinh doanh

[3]. Wilson va Keating, (2002) “Business forecasting” Boston Burrbridge: McGraw Hill
Irwin.

[4]. Loan L& (2000) « Hé théng du bao diéu khién ké hoach ra quyét dinh” Tp HCM :
NXB Théng Ké

[5]. Pong Thi Thanh Phuong, (2003) “Quan trin san xuit va dich vu” Tp HCM : NXB
Théng Ké

[6]. Vii Thiéu va céc tac gia, (1998) “Kinh té luvong” Ha Noi: NXB Khoa Hoc K§ Thuat.
[7]. Shearer.P, 1994 “Business forecasting and Planing” New York: Prentice Hall.
4.2 Gido trinh tham khao thém:
[1]. Excel img dung trong kinh té - Chuong trinh giang day kinh té Fullbright
Cac phwong phap giang day va hoc tap ciia mon hoc
Giang vién thuyét trinh, ding bang viét két hop véi dung may chiéu.
Chinh sach d6i véi mén hoc va cac yéu cau khac ciia giang vién ddi véi sinh vién
Yéu cau sinh vién hién dién dy du va tich cuc tham gia cac hoat dong trén 16p; chuan

bi bai trude khi 1én 16p; trau doi k§ ning hoc nhoém; tuén tha cac qui dinh vé thoi han,
chat lwong cac bai tap, bai kiém tra do giang vién dua ra.

Khuyén khich sinh vién rén luyén k¥ nang tim kiém va xur ly thong tin tai thu vién va
trén Internet, dung cac phan mém trén may tinh ho trg viéc tinh toan va xur ly so liéu.

Thang diém danh gia

Giang vién danh gia theo thang diém 10, Phong Pao tao sé quy doi sang thang diém
chir va thang diém 4 dé phuc vu cho viéc xép loai trung binh hoc ky, trung binh tich
Ity va xét hoc vu.

Tiéu chuin d4nh gi4 sinh vién
- Nghe giang trén 16p: Téi thiéu 80% s tiét quy dinh.
- Lam bai tap.

- Du day di cac ky kiém tra, dat két qua theo qui dinh ctia quy ché dao tao.

- Diém chuyén can: 20%
- Kiém tra giita ky: 20%
- Kiém thi cudi ky: 60%
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- Danh cho ci¥ nhan tai niang:
o Diém chuyén can: 10%
o Kiémtragitaky: 15%
o Kiémtracudiky: 50%
o Nghién ctru khoa hoc: 25%

9. Noi dung chi tiét mon hoc va phéan bé thoi gian cu thé

Hinh thirc t chire

day hoc
Noi dung Lén 16p Tong
= =1 Ty
Ly | Bai hoc
thuyet | tap 0

Chuwong 1: T(x)ng quan vai tro ciia dw bao kinh té (3 tiét)

1.1 Gidi thiéu

1.2 Phéan loai du bao

1.3 Phuong phép luan cua du bao dinh lugng 2 1 6 9

1.4 Quy trinh du béo

1.5 Dir liéu diing dé du bao

1.6 Sai s6 cua dy bao.
Chwong 2: D bao bing phén tich hdi quy tuyén tinh (15 tiét)

2.1 Hbi quy don bién.

2.2 Hoi quy da bién. ? s M B

2.3 Céc vi pham gia thuyét va cach khéc phuc.

2.4 Du bao bang phan tich hdi quy
Chuwong 3: Cac m6 hinh du bao gidan don (3 tiét)

3.1 Phuong phép du béo tho 2 1 6 9
‘3.2 Phuong phap du bao trung binh

3.3 Phuong phép san mii
Chwong 4: Dy béo bing cic md hinh xu thé (3 tiét)

4.2 Du bao bang ham xu the bac nhat, bac hai

4.3 Du bao bang ham tiang truéng mi
Chwong 5: Dw bao bing phwong phap phan tich (6 tiét) 4 2 12 18

5.1 Céc thanh phan cua chudi thoi gian

5.2 Du bdo vdi mo hinh nhan

5.3 Du bao véi mo hinh cong

5.4 Kiém dinh tinh ma vy
Chuwong 6: Cac mé hinh du bao theo phwong phiap Box — Jenkins

X 9 6 30 45

(15 tiet)
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6.1 Kinh té luong va chudi thoi gian

6.2 Gi6i thiéu tong quan cac md hinh ARIMA
6.3 Tinh dung

6.4 Kiém dinh tinh dirmg

6.5 Cac md hinh tu hdi quy

6.6 M0 hinh trung binh di dong

6.7 M6 hinh ARMA

6.8 M6 hinh ARIMA

Chuwong 5. P6 4n mén hoc (danh cho cir nhan tai niing)

e Thuc hanh trén dit liéu kinh doanh (khach hang, nhan su, hoat dong,...), dit li€u tai
chinh (dz“iu tu, rui ro,...), V.v...

- Du bao bang cac mé hinh thé, mé hinh xu thé, mé hinh phan tich v.v...
- Kiém dinh tinh dung va du bao bﬁng md hinh ARIMA trén céc dir liéu thuc té.
Chuén dau ra cho Cir nhan tai ning:
e Thuc hién diy di quy trinh phan tich dit liéu.
e Biét cach khic phuc mot sé vi pham gia thuyét mé hinh.
e Biét cach danh ddi thoi gian chay may va sai sé mé hinh.

Tp. Ho Chi Minh, ngay ... thang ... ndm...
TRUONG BQO MON CB PHU TRACH LAP PE CUONG
(Ky ghi ro ho tén) (Ky ghi ré ho tén)
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PE CUONG CHI TIET MON HQC

Thong tin chung
Tén hoc phin: THONG KE BAYES
o Tén tiéng Anh: Bayesian statistics
- Mai hoc phan: TTH217
- Ngay soan: (25/11/2014) Phién ban: (versionl)
- Thudc khéi kién thire: (Chuyén nganh)
- B mo6n — Khoa phu trach: XSTK-Khoa Toan

- Giang vién phu trach:

- Giang vién tham gia gidng day:

- Sé tin chi: 4

S4 tiét ly thuyét: 45

So tiét thuce hanh, thuc tap:15

So tiet bai tap trén 16p:0

S6 tiét thao luan:0

SO ti€t lam viéc nhom:

Danh cho Cir nhan tai ndng: Nghién ciru 15 tiét

O O O 0O O O

- Hoc phén:

o Bitbudc: cho nganh:

o Tu chon: cho nganh: XSTK.
- Piéu kién ding ky hoc phéan:

o Hoc phan tién quyét (cic hoc phin SV phai ding ky hoc truée va thi dat):
khong co

o Hoc phan hoc truge (cac hoc phian SV phai ding ky hoc truéc): Ly thuyét
thong ké, Xac suat co ban

o Hoc phan song hanh (SV phai ding ky hoc trong cing hoc ky): khong c6
o Cac yéu ciu vé kién thirc, k§ ning ciia SV (néu c6): khong co
Muc tiéu ciia hoc phin
(Trang bi cho SV nhitng kién thirc, kj ndng, dinh hidng nghé nghiép,...)
- Danh cho cir nhan tai nang: C6 khéa niang nghién ciru mét cach doc lap
Tém tit ndi dung hoc phin
Tiéng Viét: phan phéi ¢ diu kién, phan phéi ddng thoi, phan phéi 18, ude luong mat
d6 phi tham s6, phan phéi tién nghiém, phan phdi hdu nghiém, phan phdi du bao, ham niém

tin, ludt Bayes, tinh hoan dbi, lién hgp, ban lién hgp, phuong phap Monte Carlo, tao mau theo
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phuong phap Gibbs, mé hinh nhi thirc, mé hinh Poisson, mé hinh chuin mét chiéu, mé hinh
chudn nhiéu chiéu, phan phbi Wishart va Wishart nguoc, dir liéu bi thiéu, hdi quy Bayes,
chon lya mo hinh.

Tiéng Anh: conditional distribution, joint distribution, marginal distribution,
nonparametric density estimation, prior distribution, posterior distribution, predictive
distribution, belief function, Bayes’s rule, exchangeable, conjugate, semiconjugate, Monte
Carlo method, Gibbs sampling, binomial model, Poisson model, univariate normal model,
multivariate normal model, Wishart and inverse Wishart distribution, missing data, Bayesian

regression, model selection

Noi dung chi tiét hoc phan

Chuong 1 : Nhic lai phan phéi c6 diéu kién va wée lwgng ham mat do phi tham s6
(5 tiét)

Cac loai phan phéi roi rac va lién tuc

Phan phdi c6 dong thoi, phan phdi 1& va phan phdi c6 didu kién

U'6e lugng histogram va udc luong mat do kernel

Chuong 2 : Gi6i thiéu vé thong ké Bayes va cac khai niém co ban (4 tiét)
Gi6i thiéu vé thong ké Bayes

Ham niém tin

Luat Bayes

Tinh hoéan ddi

Chuong 3 : Suy luin Bayes cho mé hinh mét tham sé (6 tiét)
M6 hinh nhi thirce

-Tinh lién hop

- Phan phdi hau nghiém cho ti 1¢ khi phan phdi tién nghiém déu

- Phan phdi hau nghiém cho ti 1¢ khi phan phéi tién nghiém beta

- Phan phdi du bao

M6 hinh Poisson

- Phan phéi hau nghiém cho ti 1¢ khi phan phéi tién nghiém 1a gamma
- Phan phoi du bao
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Chuwong 4 : Mé phong Monte Carlo (3 tiét)
4.1  Phuong phap Monte Carlo

42 Suy luan hau nghiém cho phén phdi bat ki
43  Tao mAu tir phan phdi du bao

Chuwong 5 : Mé hinh chuin m{t chiéu (6tiét)

5.1  Suy luan cho ky vong khi biét phuong sai

5.2 Suy luan cho phwong sai khi biét ki vong

53 Phén phdi ddng thoi cho ky vong va phuong sai
5.4 MO hinh chuén cho dit liéu khéng chuan

Chuwong 6 : Gibbs sampling (3tiét)
6.1 Phan phoi tién nghi¢m bén lién hop
6.2 Xap xi roi rac

6.3  Tao miu theo phwong phap Gibbs
- 6.4 Tinh chit ciia phwong phap nay

Chwong 7 : M hinh chuén nhiéu chiéu (9tiét)

Mat d6 chudn nhiéu chiéu

Phén phéi ban lién hop cho ki vong

Phan phdi Wishart nguoc

7.4 Tao mau Gibbs cho ki vong va hiép phuong sai
7.5 Suy doéan cho dir liéu bi thiéu

Chuwong 8 : Hdi quy tuyén tinh Bayes (9 tiét)
M hinh hdi quy tuyén tinh nhiéu chiéu
Uéc lugng Bayes cho m6 hinh hoi quy
Lua chon m6 hinh
1. P6 4n mon hoc danh cho cir nhin tai niing:
Thuc hanh trén dit liéu kinh doanh( khach hang, nhan sy, hoat dong...), dit li¢u tai chinh(déu
tu, ruiro...), v.v...
- Thyc hanh suy dién Bayes co ban trén dit liéu kinh doanh, tai chinh.
- Thyc hanh du bao hiu nghiém, bao gdm du bao diém, du bao khoang, du bao mat do
trén dir li€u.
- Thuc hanh lya chon mé hinh don gian, kiém dinh gia thuyét trong thong ké Bayes.
- Thuc hanh m6 phong trén dit li€u, lam quen véi cac thuat toan MCMC.

Phwong phap day va hoc
Phuong day va hoc ¢d dién két hop bai giang dién tir
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Phuong phap, hinh thirc kiém tra, danh gia két qua hoc tap
- Bai tap vé nha: 50%
- Bai kiém tra cudi ky: 50%
- Danh cho cir nhén tai ning:
+ Diém qua trinh : 10%
+ Diém gitra ki: 15%
+ Diém cudi ki: 50%
+ Diém nghién ciu: 25%

Giao Trinh:
Slides bai giang cua gido vién

Tai li€u tham khao
1. Gelman, Andrew, et al. Bayesian data analysis. Vol. 2. Boca Raton, FL, USA:
Chapman & Hall/CRC, 2014.

2. Bolstad, William M. Introduction to Bayesian statistics. John Wiley & Sons,
2013.

3. Congdon Peter, Bayesian statistical modelling, John Wiley and Sons, 2001

Phan mém hay cong cu hd tro thwe hanh:
Str dung phan mém R chay mé phong, 1am bai tap.

Chuin dau ra cho Cir nhén tai ning
e Nim rd co s ly thuyét cia suy dién Bayes co ban. C6 kha ning van dung Bayes co
ban trong cac bai toan nhu phan loai, du doén etc.
e Thuc thi dugc Bayes trén ngon ngit R
e Biét cach thiét 1ap tién nghiém phi hop bai toan.
e Biét cach sur dung hau nghiém dé du doan.

Tp. Ho Chi Minh, ngay ... thang ... ndm...
TRUONG BO MON CB PHU TRACH LAP DE CUONG
(Ky ghi r6 ho tén) (Ky ghi ro ho tén)
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PE CUONG CHI TIET MON HQC
. Théng tin vé giang vién:

Ho va tén:

Churc danh, hoc vi:

Thoi gian, dia diém lam viéc:

Dia chi lién hé:

Email:

. Théng tin chung vé mén hoc

Tén mén hoc (tiéng Viét): THONG KE BAYES NANG CAO
Tén mén hoc (tiéng Anh): ADVANCED BAYESIAN STATISTICS
M43 moén hoc:

S4 tin chi: 3

Loai mén hoc (check vao cac 0):

e Bit budc: O

e Tu chon:

e Dai cuong: O

e Cosdnganh: O

e Chuyén nganh:

Céac mon hoc tién quyét:

Céc yéu ciu dbi véi mon hoc (néu c6): Thong ké Bayes

Sé tiét d6i véi cac hoat dong:

e Nghe giang ly thuyét: 30

Lam bai tap trén l6p: 15

Thuyc hanh, thyc tap (6 PTN, nha may, thuc tap thuc té...):
Théo luan:...tiét

Ty hoc: 45 tiét 4

e Danh cho Cir nhan tai ning: Nghién ctru 15 tiét

B& mon phu trach mén hoc:

. Muc tiéu ctia mon hoc

Muc tiéu chung:

Muc tiéu cu thé/ chuan dau ra mon hoc:

e Kién thuc:

e KY¥ nang:

e Thai dd, chuyén cén:

C¢ kha nang nghién ctru mot cach doc lap (danh cho cir nhan tai nang)
. 'Mb ta vin tit ndi dung mén hoc:

. Nhiém vu ciia sinh vién

Du 16p t6i thiéu: 24 tiét

Lam day du cac bai tap va cac bai thyc hanh.

Thao luan: chi dong hoi va trao ddi cac van dé thic mic.
Yéu ciu khac: khéng.
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6. Tailiéu hoc tap

Nim Giao trinh
ST A gxspen (s X chinh/Tai liéu
Tén tai liéu Tac gia xuat
T * ban tham
khao/Khac
Bayesian Methods: A Social
1 | and Behavioral Sciences Gill, J 2014
Approach
2 | Bayesian Data Analysis e 2014
Gelman et al
Doing Bayesian Data
3 | Analysis: A Tutorial with R, | John Kruschke | 2014
JAGS, and Stan

7. Phuong phap, hinh thirc danh gia két qua mén hoc
- Kiém tra — danh gia qua trinh: c6 trong s6 50%, bao gom:
e Diém kiém tra thudong xuyén:..... %.
e Diém thao luén, bai tap, thuc hanh:.... %.
e Diém chuyén can:20%.
e Diém thi gitra ky: 30%
e Khac: ... %
- Piém thi két thiic mén hoc: ¢6 trong s 50%, bao gom:
e Diém thi thuc hanh: 50%.
e Hinh thirc thi két thuc mén hoc (tur ludn/ trdc nghiém/ van ddp, khac): tu luan.....
- Danh cho cir nhan tai ning:
+ Diém qua trinh : 10%
+ Piém gitra ki: 15%
+ Diém cubi ki: 50%
+ Piém nghién ctru: 25%

* Luu y: quy dinh diém thi két thiic mén hoc 1a bit budc va cé trong sé khéong dwdi 50%
diém tong két méon hoc.

8. Thang diém: theo thang diém 10.

9. Noi dung chi tiét mén hoc : Ghi chi tiét dén 3 cap (phan, chwong, Muc)

Hinh thirc t6 chirc day hoc
S tiét 18n lop SV by ughitn
= ciru, tw hoc
Noi dung i Thuc iy
(Ghi chi tiét tén chwong va | Tuin So tiét | . -
< i B . hanh,
tirng bai day ciia thw g .. | SVitwr ; g
radRE Ly Bai o thi Rk Tai
moi chuong) £ ~_ | nghién pos So tiet e
thuyét | tap il nghiém, liéu
i thuc
tu hoc my
tap
Chwong 1: CAN BAN VE 1-3 6 3 9
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THONG KE BAYES

1.1 On tap vé thdng ké Bayes

1.2 Phén phdi du bao hau
nghiém

1.3 Phan tich d§ nhay: bo phan
va toan cuc

1.4 Tinh 6n dinh dia phuong va
toan cuc (robustness)

1.5 So sanh dir liéu v6i phan
phoi du béo hdu nghiém

1.6 So sanh cac mo hinh va
Kiém dinh gia thict Bayes

1.6.1 So sanh x4c xuat hau
nghiém

1.6.2 Kiém chitng chéo

1.6.3 Céc nhan td Bayes

1.6.4 AIC, BIC, DIC

1.6.5 Nhan ban nhén t6 Bayes

1.7 Ly thuyét quyét dinh Bayes

Chwong 2: MCMC VA CAC
CHU DE LIEN QUAN

4-8

10

15

2.1 Suy luén dua trén mo6 phong

2.1.1 Tich phan sb c6 dién
(numerical integration)

2.1.2 Chon mau bac bod

2.1.3 Chon miu quan trong

2.1.4 Thuat toan cuc dai hoa ki
vong (EM algorithm)

2.1.5 Chudi Markov

2.1.6 Dinh ly ergodic

2.2 Chon mau Gibbs va Thuat
toan Metropolis-Hastings

2.2.1 MAau Gibbs

2.2.2 Thuat toan Metropolis-
Hastings

2.2.3 Thuat toan Hit-and-Run

2.3 Céac phuong phap xéac dinh
hoi tu

2.3.1 Do thi vét

2.3.2 P thi trung binh dich
chuyén (running mean plot)

2.3.3 M4t d¢ va do thi mat d¢
hau nghiém cao nhat (HPD
plot)

2.3.4 Kiém tra Gelman-Rubin

2.3.5 Kiém tra Raftery-Lewis

2.3.6 Kiém tra Heidelberger-
Welch
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2.4 Phan tich diém thay doi
Bayes (Bayesian change-point
analysis)

2.5 Cac mé hinh khéng gian an
dong (dynamic latent space
models)

Chwong 3: CAC MO HINH

9-15

14

21

3.1 M6 hinh tuyén tinh va mé
rong

3.1.1 MO hinh tuyén tinh Bayes

3.1.2 Hoi qui manh bang sai sb t
(robust regression via t-errors)

3.1.3 M6 hinh tobit Bayes

3.1.4 Chuén doén, so sanh mo
hinh va du bao

3.1.5 Tién nghiém lién hgp va
khong lién hop

3.2 Céc m6 hinh cho dau ra
dém va nhi phén

3.2.1 Uéc lugng Bayes cho cac
md hinh probit

3.2.2 Uéc lugng Bayes cho cac
mo hinh logit

3.2.3 Udc lugng Bayes cho cac
mo hinh Possion va nhi thirc am

3.2.4 Su tach duogc hoan toan
trong cac mo hinh dir liéu nhi
phén

3.2.5 Chuan doan qua thing du
Bayes

3.2.6 So sanh cac mo hinh

3.2.7 Du bao

3.3 Cac mo hinh chon roi rac

3.3.1 Pau ra c6 thtr thu

3.3.2 Pau ra khong c6 thir tu

3.4 Pau ra da bién (multivariate
outcomes)

3.4.1 M6 hinh hoi qui hau doc
lap Bayes (Bayesian seemingly
unrelated regression): Tién
nghiém va udc lugng

3.4.2 M6 hinh probit da bién:
nhdn dang va udc lugng

3.5 M6 hinh phan cap

3.5.1 M0 hinh tuyén tinh phén
cap Bayes

3.5.2 MO hinh probit/logit phan
cap
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3.6 M0 hinh Bayes cho dir liéu
dang bang va dang TSCS (time-
series-cross-section)

3.7 M hinh nhan td an

3.8 M5 hinh bién cong cu Bayes
(Bayesian instrumental variable
models)

10. D0 an mén hoc danh cho cir nhin tai niing:

Thuc hanh trén dir liéu kinh doanh( khach hang, nhan sy, hoat dong...), dir li¢u tai chinh(dau

tu, ruiro...), v.v...

St dung cac thuit toan MCMC nang cao, danh gia tinh héi tu cta thuat toan, suy
dién hiu nghiém trén phan phéi miu.

Sir dung cac md hinh cho bién s6 dinh tinh véi Bayes, trién khai cac thuat toan phan
loai v.v...

Chuén do4n va lra chon mé hinh Bayes tét nhiat qua cic cong cu danh gia ning
cao

Thuwe hanh mé hinh c6 chira nhén t6 4n (latent factors), mé hinh phén tang

(hierachical models).

Chuin diu ra cho Cir nhén tai niing.

Thuec thi dwoc mot s6 MCMC co ban trén ngon ngit R.
Nam rd khai niém random walk va khai niém héi tu ctia cac thuat toan sampling
Biét cach chan doan hoi tu.

Biét cach thiét 1ap tham s6 ban dau dé ting tdc hoi tu.
Tp. H6 Chi Minh, ngay ... thang ... ndm...

TRUONG BOMON CB PHU TRACH LAP PE CUONG

(Ky ghi ré ho tén) (Ky ghi r6 ho tén)
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PE CUONG CHI TIET MON HQC

Théng tin chung vé mén hoc

Tén mén hoc (tiéng Viét): PHAN TICH DU LIEU BAYES
Tén mén hoc (tiéng Anh): BAYESIAN DATA ANALYSIS
M3 moén hoc:

Sé tin chi: 2

Loai mon hoc (check vao cac 6):

Bit budc: O

e Tu chon:

e Dai cuong: O

e Cosdnganh: O

e Chuyén nganh:

Céac mén hoc tién quyét: Kinh té luong

Céc yéu cau ddi voi mén hoc (néu c6): Khong

S tiét d6i voi cac hoat dong:

e Nghe giang Iy thuyét: 30

Lam bai tap trén 16p:

Théo luan:. . .tiét

Tu hoc: 45 tiét

e Danh cho Ctr nhan tai nang: Nghién ciru 15 tiét
B9 moén phu trach mon hoc:

Muc tiéu ciia mon hoc

Muc tiéu chung:

Muc tiéu cu thé/ chuan dau ra mén hoc:

e Kién thuc:

e K¥ nang:

Thai d9, chuyén can:

Thuc hanh, thyuc tap (& PTN, nha may, thuc tap thuc té...):

e (¢ kha nang nghién ctru mdt cach doc 1ap (danh cho cir nhan tai nang)

Mo ta van tat ngi dung mon hoc:

Nhiém vu cia sinh vién

Du 16p t6i thiéu: 24 tiét

Lam day di cac bai tap va cac bai thuc hanh.

Thao luan: chi dong hoi va trao ddi cac van dé thic mic.
Yéu cau khac: khong.

Tai liéu hoc tip

Nam
Tén tai liéu Tac gia xuat
ban

Giao trinh
chinh/Tai liéu
tham khao/Khac
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Nam Giao trinh

i Tén ti ligu Tac gid xudt | chinh/Tai ligu
ban tham khao/Khac
. . Andrew
1 | Bayesian Data Analysis Gelman et al 2014

Doing Bayesian Data Analysis:
2 | A Tutorial with R, JAGS, and John Kruschke 2014

Stan
Statistical Rethinking: A Richard
3 | Bayesian Course with 2015 Tham khao
McElreath

Examples in R and Stan

6. Phuwong phap, hinh thirc danh gia két qua mon hoc
- Kiém tra — danh gia qua trinh: c6 trong s6 50%, bao gom:
e Diém kiém tra thuong xuyén:..... %.

Diém chuyén can:20%.

Diém thi giita ky: 30%

Khac: ....%

- Diém thi két thic mén hoc: ¢6 trong s6 50%, bao gdm:
¢ Diém thi thuc hanh: 50%.
e Hinh thirc thi két thiic mén hoc (f ludn/ trdc nghiém/ van dap, khdc): tu luan.....

- Danh cho cir nhan tai ning:

+ Piém qua trinh : 10%

+ Diém giira ki: 15%

+ Diém cubi ki: 50%

+ Piém nghién ctru: 25%

* Luwuy: quy dinh diém thi két thiic mén hoc la bdt bupc va cé trong sé khong dwoi 50%
diém tong két mén hoc.

7. Thang diém: theo thang diém 10.

8. Noi dung chi tiét mén hoc : Ghi chi tiét dén 3 cip (phén, chwong, Muc)

Hinh thirc t6 chirc day hoc
S tiét 1én 16p A e
- ciru, tw hoc
Noi dung . Th Rl
(Ghi chi tiét tén chwong va | Tudn s6 tide | M€
% 3 , 5 hanh,
tung bai day cia thir . .. | SV tw 2 < s
% Ly Bai ey thi o Tai
moi chwong) %, | ,». | nghién . So tiet 54
thuyét | tap i nghiém, liéu
ciru,
thuc
tw hoc B
. . tap
Chwong 1: GIOI THIEUVE |1 3 0 3
PHAN MEM STAN
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1.1 Gidi thiéu va cai dat

1.2 Thao tac cin ban

Chuong 1: SUY DIEN
BAYES VA PHUONG PHAP
MCMC

2-6

10

1.1 Suy dién Bayes

1.2 Chudi Markov Monte Carlo
(MCMC)

1.3 Tinh toan Bayes v6i MCMC

1.4 Ap dung véi Stan

1.5 Quy trinh Bayes

Chuong 2: CAC MO HINH
TUYEN TiNH VA TUYEN
TINH MO RONG

7-10

2.1 Hoi quy Bayes

2.2 Cac md hinh tuyén tinh tong
quét trong Stan

2.2.1 Hoi quy logistic

2.2.2 Hoi quy Poison

2.3 Chuan doan mé hinh khéng
phu hop

2.4 Big data

2.5 Tong quét héa tir mau toi
tong thé

9. P6 an mén hoc danh cho cir nhan tai niing:
Thuc hanh trén di liéu kinh doanh( khach hang, nhan su hoat dong), dir liéu tai chinh(déu tu,

riiro...), v.v...

- Str dung ngodn ngir Stan dé trién khai cac thuat toan MCMC trong suy dién Bayes.

- Trién khai thong ké Bayes trén dit liéu v6i cac mé hinh hdi quy don gian, mé hinh hdi

quy vé6i bién dinh luong.

- Thuc hanh trén dir liéu 16n, lam quen véi dién toan dam may.

Chuan dau ra cho Cir nhan tai nang

e Biét dung ngdn ngir Stan dé xay dung mé hinh thong ké Bayes.

e Trién khai véi R, bao gom chuén bi dit liéu, chay MCMC, doc va giai nghia két qua.

e Dung Stan chin doan hoi tu MCMC.

TRUONG BOMON
(Ky ghi ro ho tén)

Tp. Ho Chi Minh, ngay ... thang ... nam...
CB PHU TRACH LAP DE CUONG
(Ky ghi ro ho tén)
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PE CUONG CHI TIET MON HQC

. Théng tin chung vé mén hoc ) )

Tén modn hoc (tieng Viét): TOAN KINH TE

Tén mén hoc (tiéng Anh): MATHEMATICS FOR ECONOMICS

M3 moén hoc:

S tin chi: 3

Loai mon hoc (check vao cac 6):

e Bit budc:

e Tuchon: O

e Daicuong: O

e Co sO nganh:

e Chuyén nganh: O

Céac mén hoc tién quyét: Toan cao cip

Céc yéu cau dbi véi mon hoc (néu cé): Khong

S tiét d6i voi cac hoat dong:

e Nghe giang ly thuyét: 45

Lam bai tap trén 16p:

Thuc hanh, thyc tap (& PTN, nha may, thuc tap thuc té...):

Thao luén:...tiét

Tu hoc: 45 tiét

Danh cho Cit nhén tai niing: Nghién ctru 15 tiét

B6 mon phu trach mén hoc:

. Muc tiéu ctia mon hoc

Muc tiéu chung: Mén hoc nhdm xay dung céc k§ niang cin thiét vé giai quyét van dé
va dua ra quyét sach trong céc tinh hudng kinh té bang cac mé hinh va k§ thuat toan
hoc. Mén hoc tap trung vao cac chii d& chinh: mé hinh ham sd, cac k¥ thuat giai
phuong trinh, vi phan va tich phan, ting trudng ham mii, dao ham riéng va cac ing
dung cuia chiing trong cac bai toan kinh té.

Muc tiéu cu thé/ chuan dau ra mén hoc:

e Kién thirc:

e KY¥ nang:

e Thai do, chuyén can:

C6 kha nang nghién ctiru mot cach doc lap (danh cho cir nhén tai nang)

. M6 ta viin tit ndi dung mén hoc:

Mon hoc thudc pham vi kién thirc khoa hoc co ban. N6 cung cap cac kién thirc hét stc
can thiét trong viéc mé ta cac bai toan kinh té bang cac mé hinh toan hoc. Cac kién
thirc nay hd trg nhiéu cho sinh vién tiép thu cac mén hoc co s& va chuyén nganh cia
minh.

. Nhiém vu cta sinh vién

Du 16p téi thiéu: 36 tiét

Lam day du cac bai tdp va cac bai thuc hanh.

Thao luan: chu dong héi va trao ddi cac van dé thic mic.

Yéu cau khéc: khong.
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5. Tailiéu hoc tip

ST Nam Giao trinh
T Tén tai liéu Tac gia xuat chinh/Tai li€u

ban tham khao/Khac

Frederick S
Hillier, Gerald 1967
J. Lieberman

Introduction to Operations
Research

5 Fundameqtal methods‘of Klpha Chiang 2004
mathematical economics

Essential Calculus: Early

Th kh3
Transcendentals Stewart am khao

6. Phuong phap, hinh thirc danh gia két qua mén hoc
- Kiém tra — danh gia qua trinh: c6 trong s6 50%, bao gom:
e Diém kiém tra thuong xuyén:..... %.
e Diém thao luan, bai tap, thuc hanh:.... %.
e Diém chuyén can:20%.
e Diém thi giira ky: 30%
- DPiém thi két thuc mén hoc: ¢ trong s6 50%, bao gém:
e Diém thi thuc hanh: 50%.
e Hinh thirc thi két thiic mén hoc (t ludn/ tric nghiém/ van dap, khéc): tu lun. ...
- Danh cho cir nhan tai ning:
+ Piém qua trinh : 10%
+ Piém giita ki: 15%
+ Diém cudi ki: 50%
+ Piém nghién ciru: 25%

*Luwu y: quy dinh diém thi két thiic mén hoc la bdt bugc va cé trong sé khong dwdi 50%
diém tong két mon hoc.

7. Thang diém: theo thang diém 10.

8. Noi dung chi tiét mén hoc : Ghi chi tiét dén 3 cip (phin, chwong, Muc)

Hinh thirc t6 chirc day hoc
S6 tiét Ien 16p Y fgmgecn
~ ciru, tw hoc
NOi dung . Ti —
(Ghi chi tiét tén chwong va Tuan S tiét e
. < : X hanh,
turng bai day cua thw ) .. | SV tw ; ..
Py o Ly Bai e thi £ Luk Tai
moi chuwong) £ ~ | nghién ik So tiét e
thuyeét | tap p o8 nghiém, li€u
3 thue
tu hoc N
tap
Chwong 1: GIOI THIEU 1-2 15 1 6
1.1 Céac khai niém
1.2 C4u triic va md hinh
1.3 Phan loai cac mo hinh
Chwong 2: MO HiN,H QuUY 3-7 10 5 15
HOACH TUYEN TINH
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2.1 M6 hinh quy hoach tuyén
tinh

2.2 Phuong phép don hinh

2.3 Quy hoach tuyép tinh trong
diéu kién khong chac chan

2.4 Cac phuong phap khac
trong quy hoach tuyén tinh

2.4.1 Phuong phap don hinh
kép

2.4.2 Quy hoach tuyén tinh
tham so

2.4.3 K¥ thuat chén trén

2.4.4 Thuét toan diém trong
(interior-point)

Chuwong 3: PHAN TICH SO
SANH TINH

8-11

10

3.1 So sanh tinh va khai niém
dao ham

3.2 Ban chét cua so sanh tinh

3.3 Céc ing dung cia phan tich
so sanh tinh

3.3.1 M0 hinh thi truong

3.3.2 Mb hinh thu nhép qudc
dan

3.3.3 M6 hinh Input-Output

3.4 DPinh thirc Jacobi

3.5 So sanh tinh va mo hinh
chirc néng tong (general
function)

3.6 Han ché cua so sanh tinh

CHUONG 4: CAC BAI
TOAN TOI UU

12-15

12

4.1 Pao ham va cuc tri

4.1.1 Piéu kién,cho t6i uu hoa
loi n}}uén. Hé so cua ham chi
phi tong dang lap phuong

4.’1 .2 Doanh thu cén bién vdi hé
s0 géc duong

4.2 Trudng hop c6 nhiéu hon
mot bién chon

4.2.1 Diéu kién bac 2 dbi vai
tinh 161, 10m

4.2.2 Cac rng dung trong kinh
té

4.2.3 Phuong dién so sanh tinh
cua bai toan toi uu
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4.3 Ti uu héa véi cac dang
thirc rang budc
4.3.1 Gia 16i va gia 16m

4.3.2 T6i uu héa hiéu dung va
nhu cdu ngudi tiéu ding
4.3.3 T6 hop dau vao dua trén
chi phi thdp nhat
4.4 Cac chu dé khac tréng tbi
uu
4.4.1 Tbi wu phi tuyén va diéu
kién Kuhn-Tucker
4.4.2 Tham dinh (qualification)
rang budc
4.4.3 Pinh ly vé su day du trong
quy hoach phi tuyén
4.4.4 Ham gia tri cuc dai va
dinh ly bao (envelope)

9. P6 4n mén hoc danh cho cir nhin tai ning:
Thuc hanh trén dir liéu kinh doanh( khach hang, nhan sy, hoat dong...), dir li¢u tai chinh(dau

tu, rairo...), v.v...

- M0 hinh héa toan hoc cho cac bai toan kinh doanh, tai chinh trong thuc té.
- Dung quy hoach tuyén tinh va cac phuwong phap toan t6i wu dé tim 101 giai tot nhét cho
bai toan kinh doanh

- Phan tich d6 nhay cua 1oi giai va dé xuét giai phap thuc thi.

Chuan dau ra cho Cir nhén tai ning
e Xay dung dugc mé hinh toan cho cac tinh hudng kinh doanh co ban.
o Biét dung cac cong cu tdi uu dé tim giai phap
e Biét phan tich d6 nhay
Tp. Ho Chi Minh, ngay ... théng ... nam...
TRUONG BOMON CB PHU TRACH LAP PE CUONG
(Ky ghi ro ho tén) (Ky ghi ro ho tén)
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PE CUONG CHI TIET MON HQC
1. Tén mén hoc (ma s6): Toan tai chinh nang cao
Tén Tiéng Anh: Mathematical Finance II
2. Thoi lwgng: 4 (3,1)
S tiét dbi voi cac hoat dong:
e Nghe giang Iy thuyét: 45
e Lam bai tap trén 16p:
e Thuyc hanh, thuc tap (& PTN, nha may, thuc tap thuc té...):
e Thao lun:...tiét
e Tu hoc: 45 tiét
e Danh cho Cir nhén tai niing: Nghién ctru 15 tiét
3. B0 mon phu trach giang day: BM Toan
4. Piéu kién tién quyét:ECO1001, MAT1009

5. Muc tiéu mén hoc: Mbn hoc nham gitp sinh vién nim dugc nhimg kién thirc co ban vé
toan tai chinh bao gém ly thuyét dinh gia chimg khoén, phai sinh va ly thuyét vé danh muc

dau tu.

< MO ta van tit ndi dung mén hoc: Mon hoc trang bi cho sinh vién nhirng kién
thirc nén virng chic vé toan tai chinh. Cac ndi dung bao gdm gié tri theo thoi gian cia tién,
ly thuyét danh muc, 1y thuyét thi truong vén, ly thuyét dinh gia chimg khoan va phéi sinh.
Noi dung trong tdm 1a x4y dung hiéu biét vé khai niém siu sic vdi cac gia thuyét, cho thay

cach xay dung cac phuong trinh va cadc moi quan hé.

Chwong Noi dung So tiét
Ly Thue | Baitap
i thuyet hanh
1 Ly thuyét danh muc dau tu 9 0 3

M6 hinh danh muc Markowitz

Mo hinh hai chirng khoan

M5 hinh nhiéu chimg khoan

Loi ich nha dau tu

Da dang héa va phan phdi Dirichlet déu
Ly thuyét thi truong von va rii ro danh muc & 0 )
Duong thi trudng von

51



binh ly CAPM
Puong ching khoén
Ti 1€ Sharpe
Ti 1€ Sortino
VaR
3 M6 hinh gia tri tuong lai cua cac ching khoan rui 9 0 3
ro
Cay nhi phéan
Gi6i han thoi gian lién tuc cua cdy CRR
Qua trinh ngau nhién, chuyén dong Brown va
chuyén dong Brown hinh hoc
Cong thic Ito
4 Hop dong tuong lai va quyén chon 9 0 3
Khong arbitrage va luat mot gia
Hop dong tuong lai
Loai quyén chon va chi tra
Put-Call Parity for European options
Put-Call Parity bounds for American
options
5 Mo hinh Black-Scholes-Merton 9 0 3
Cong thuc Black-Scholes-Merton (BSM)
Céch tiép can dung PDE cho BSM
Céch tiép can thoi gian lién tuc, rui ro trung tinh
cho cong thirc BSM
Céch tiép can cdy nhi phan cho cong thic BSM.
Delta hedging
Implied volatility
TONG SO 45 0 |15

6. Do an mon hoc danh cho cir nhan tai ning:
Thuc hanh trén dit liéu kinh doanh( khach hang, nhan su, hoat dong...), dir liéu tai chinh(dau
tu, ruiro...), v.v...

- Thu thap dit lidu cua thi truong ching khoén (thé gidi hay Viét Nam).

- Xay dung mét s6 danh muc dau tu ching khoan.

- Panh gia rii ro cua cac danh muc dau tu vira xay dung.

- Lua chon danh muc dau tu t6i vu.

- Thuc hanh lam quen véi cac san pham tai chinh phai sinh.
7. Tai liéu tham khao (tai liéu dau tién la gido trinh chinh)

1. M. Capi nski and T. Zastawniak, Mathematics for Finance (Springer, London, 2003)
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2. J. Hull, Options, Futures, and Other Derivatives ( Pearson Prentice Hall, Upper Saddle
River, 2015)

3. R. McDonald, Derivative Markets, Second Edition (Addison-Wesley, Boston, 2006)
4. S. Roman, Introduction to the Mathematics of Finance (Springer, New York, 2004)

5. S. Ross, An Elementary Introduction to Mathematical Finance, Third Edition (Cambrige
U. Press, Cambridge, 2011)

6. P. Wilmott, S. Hawison, and J. Dewynne, The Mathematics of Financial Deriva tives
(Cambridge U. Press, Cambridge, 1995)

Trang thiét bi day hoc can thiét: Mén hoc sir dung cac trang thiét bi thong thuong trong
2 A - <A . , ’ s _r A A A
giang day gom: may chieu (projector), may tinh trang bi cac phan mém thong dung

8. Thang diém: 100
9. Phwong phap danh gia mén hoc:
- Kiém tra — danh gia qua trinh: ¢ trong s6 50%, bao gom:

e Diém kiém tra thuong xuyén:..... %.

e Diém thio luan, bai tap, thuc hanh:.... %.

e Diém chuyén can:20%.

e Diém thi giira ky: 30%

- Piém thi két thuc mén hoc: ¢6 trong s6 50%, bao gém:
e Diém thi thuc hanh: 50%.
e Hinh thirc thi két thuc mén hoc (tfu ludn/ trdc nghiém/ van dap, khéc): tu luan.....
- Danh cho cir nhan tai nang:
+ Piém qua trinh : 10%
+ Piém gitra ki: 15%
+ Diém cubi ki: 50%
+ Piém nghién ctru: 25%
10. Ké hoach tw van, giip @& hoc vién:

. Hué6ng dn sinh vién 1am nhiéu bai tdp & nha trudce khi chira bai trén 16p, Chim
diém bai tip & nha va két qua Ién bang trinh bay. Huéng dan cach doc sach hiéu
qua, goi m& va tiép can nhimg van d& khé ciia mén hoc bang nhimg vi du d& hiéu,
c6 tinh thuc té.

° T chire thao ludn va tu van do giang vién quan ly.
® Lam céc bai tp nho (quiz) tai 16p (ldy diém) va sira cac bai tip nay tai 1op.
Tp. Ho Chi Minh, ngay ... thdng ... nam...

TRUONG BOMON CB PHU TRACH LAP PE CUONG
(Ky ghi ro ho tén) (Ky ghi ré ho tén)
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PE CUONG CHI TIET MON HQC

. Théng tin chung vé mén hoc

Tén mén hoc (tiéng Viét): SEMINAR

Tén mén hoc (tiéng Anh): SEMINAR

Ma mon hoc:

S4 tin chi: 3

Loai mén hoc (check vao cac 0):

Bit budc: O

e Tu chon:

e Dai cuong: O

e Cosonganh: O

e Chuyén nganh:

Cac mén hoc tién quyét:

Céc yéu cau ddi véi mén hoc (néu co): Thong ké Bayes, Toan tai chinh, Kinh té lugng
S6 tiét d6i vai cac hoat dong: 45 tiét

e Nghe giang ly thuyét:

Lam bai tap trén 16p:

Thue hanh, thue tap (6 PTN, nha may, thuc tap thuc té...):
Théo luan:...tiét

e Tuhoc:

e Danh cho Cir nhén tai ning: bit budc

B mon phu trach moén hoc:

. Muc tiéu ciia mon hoc

Muc tiéu chung:

Muc tiéu cu thé/ chuin dau ra mén hoc:

e Kién thirc:

e K¥ nang:

e Thai d9, chuyén can:

C6 kha nang nghién ctru mot cach doc lap (danh cho cir nhan tai nang)
. Nhiém vu cia sinh vién

Dur 16p téi thiéu: 24 tiét

Lam day du cac bai tip va cac bai thuc hanh.

Thao luan: chu dong hoi va trao ddi cac van dé thic mic.
Yéu cau khac: khong.

. Phuwong phap, hinh thirc danh gia két qua mén hoc

Viét bao cao + thuyét trinh san pham

. Thang diém: theo thang diém 10.

. Néi dung chi tiét mén hoc : Ghi chi tiét dén 3 cip (phin, chwong, Muc)

. Do an mon hgc danh cho cir nhan tai nang:
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Thuc hanh trén dir liéu kinh doanh( khach hang, nhan sy, hoat dong...), dir li€u tai chinh (dau
tu, rdiro...), v.v...
- Céc chii dé mang tinh g dung thuc té thay d6i theo nim
- Giang vién ctia bd mon sé& két hop vdi giang vién dén tir cac doanh nghiép trién khai
cac chu @ thiét thuc theo yéu cau cua doanh nghiép
- Sinh vién c6 thé két hgp mén nay véi cac cong viée da thuc hién trong cac ky thuc tap

¢ doanh nghiép. :
Tp. H6 Chi Minh, ngay ... thdng ... nam...
TRUONG BQ MON CB PHU TRACH LAP DPE CUONG
(Ky ghi ro ho tén) (Ky ghi ro ho tén)
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I. THONG TIN CHUNG

LY LICH KHOA HQC

1. Ho va tén: Pham Hoang Uyén

2. Ngay sinh: 03/03/
3. Nam/nir: Nir

4. Noi dang cong tac:

1976

Trudng/vién: Pai Hoc Kinh Té Luat

Phong/ Khoa: Toéan kinh
B6 mén: Toan kinh té

Phong thi nghiém:

te

Chtrc vu: Truong B Mon

5. Hoc vi: Tién si

nam dat: 2010

Anh

4x6

6. Hoc ham: nam phong:
7. Lién lac:
TT Co quan Ca nhan
o T h p X A
I | Diachi T;g(;ngpfién QCL?}? ;faﬁug;;h;{hﬁ ZABE A1 T ¥hn 24,
: e € e Phudng 12, Quan Binh Thanh
Duec.
2 Dién thoai/ fax 0837244555 0908414092
3 Email uyenph@uel.edu.vn
8. Trinh d6 ngoai ngit:
Nghe N6i Viét Poc hiéu tai liéu
TT | Tén ngoai nglr ) ) )
Tot  Kha i TB  Tot  Kha i TB | Tot  Kha  TB | Tot  Kha | TB

1 Anh X X

X

9. Thoi gian cong tac:
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Thoi gian Noi cong tac Chire vu
::y10/2012 Truong Pai Hoc Kinh Té Luat Can b giang day
ggno()gg/fzo 01 ]12 Trudong Pai Hoc Khoa Hoc Tu Nhién Can bg giang day
;(l)r 1(:1 =i University of Notredame Can bg giang day
;l;(r) ? g e Central Michigan University Cén bg giang day
dTgnOOl 6//220 (;) 14 0 New Mexico State University (NMS) gﬁ;gao ige v Tig
;2;019 2//129 (?093 Truong Pai Hoc Khoa Hoc Ty Nhién Can bg giang day

10. Qua trinh dao tao:

s Thoi gian Do o Chuyén nganh | Tén luin 4n tot nghiép

tao tao

Pai hoc iggg - PH KHTN i?cé}:; (Giai S}alti@eiﬁtoaun ngdoic trong lyu thuyeat
Tién sy 28(1)3- NMSU Toén (XSTK) gi(;r;tr:icli):ltilz?ssktso Statistical Analysis of

Céc linh vuc chuyén mon va hudéng nghién ctu

Linh vuc chuyén mon:

Linh vuc: Toan

Chuyén nganh: Xac sut thong ké

Chuyén mén: Thong ké trong kinh té tai chinh

Hudng nghién ctru:

1. Moi lién hé gitta d§ do rui ro va ham hiru ich

2. Céc cAu tric phu thudc trong mo hinh tai chinh
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II. NGHIEN CUU VA GIANG DAY

Pé tai/dy an

Ma so Théi Kinh Chi Ngay
. & . phi nhiém | nghiém A
}‘ Tén @& tai/dy 4n g':a“ i b
cip t e (triéu | /Tham s
quan ly hi¢n dong) gia
?ac 10’;? h'flm dftonrtlon; tuonfg . CS2014 ] Chii 13/04/1 ’
1 | Ung vdi cac thai d chap nhén rui 1 ndm 20 . 5 Kha
| e P -03 nhiém
ro cua nguoi ra quyét dinh.
A A , , , Th
) Mot s‘o. ph}rorng Phap c7hmh hoa Nafosted | 3 ndm . am
cho bai toan khong chinh gia
Hudng dan sinh vién, hoc vién cao hoc, nghién ciru sinh
San phz‘im cua
T | TénSV,HVCH, Nim t6t | Bac dao | d¢tai/dyan

Tén ludn a
T NCS o AL nghiép tao (Chi ghi ma

s0)

Su khong don diéu cia dd do
rii ro VAR va Tinh 6n dinh

) 2013 Thac sy
clia mot sd do do rii ro theo

1 Trin Vin Phiic

thdi gian

Mot 18p cic todn tit bién ddi
2 | Phan Vin Cam diing @€ dinh gid mot s8 rdiro | 2013 Thac sy

trong tai chinh va bdo hiém

E - Méi lin hé gitra (06 (o rUi ro
guyen Bui Han X g . =
iy ) pho ¥ hm Qi ich thong qua 2014 Thac sy | CS/2014-03

Nhu
Robust Statistics

I1I. CAC CONG TRINH DA CONG BO
1. Sach

1.1 Sach xuit ban Qudc té
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San pham
cia dé tai/

s wuks | NAM | Tac gia/ .
4 Nha xuat . 8 Bit
TT Tén sich dy én x| o
ehiiphi wik ban @ dong tac gia
sé)
1
2
1.2. Sach xuat ban trong nudc
Sén phflm
ciia dé tai/ .
s ke | NAM | Tac gid/ ,
4 Nh g But
TT Tén sach dyr 4n ;{:;uat xuit . da:h
. | d3no tic via
(chi ghi mi ban | Congtac g
50)
1 Séach tham khao "Ly Thuyét Xac bai Hoc 2015
Suét" Quéc Gia
Tp.HCM
2
2. Céc bai béo
2.1. Pang trén tap chi Quéc té
S6 higu
Tén tac gia, tén bai viét, tén tap chi va s6 cia tap = San phim cia ISSN i
T chi, dé tai/ dy an . | Diém
(ghi r6 thuoe |
trang ding bai viét, nim xuét ban (chi ghi ma s6) ISI hay
khong)
1 Hung T. Nguyen, Uyen H. Pham, Hien D. Tran: On Online ISSN
some claims related to Choquet integral risk 1572-9338;
measures. Annals of Operation Research, Volume Print ISSN
0254-5330

195, Issue 1, pp 5-31, 2011
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Dang Duc Trong, Dinh Ngoc Thanh, Nguyen Nhu
Lan & Pham Hoang Uyen (2013): Calibration of the
purely T-dependent

Black—Scholes implied volatility, Applicable
Analysis:

An International Journal,
DOI:10.1080/00036811.2013.800974

Hien D. Tran, Uyen H. Pham, Sel Ly and T, Vo-Duy
(2015): A New Measure of Monotone Dependence
by using Sobolev Norms for Copula

NAFOSTED
(Project 101.01-
2012.07).

ISBN: 978-3-
319-25134-9

2.2. Pang trén tap chi trong nudc

TT

A , .o A Ne oA A N A >
Tén tac gid, tén bai viet, tén tap chi va so cua tap
chi,

trang ding bai viét, nim xuét ban

San pham cia
de tai/ du an

(chi ghi ma s6)

S6 hi¢u ISSN

Ghi
chu

Regularization of A Class of Convolutional

Equations By The Method Of Truncated Integration
, 2002

Uyen H. Pham, Sel Ly, Hoa T. Le: Céc 16p ham
distortion twong (g véi cac thai do chap nhén rii ro
ctia ngudi ra quyét dinh.

CS/2014-03

2.3. Pang trén ky yéu Hoi nghi Qudc té

TT

Tén tac gia, tén bai viét, tén Hoi nghi, thoi gian t6
chire, noi tb chire

San phim cia
dé tai/ du an

(chi ghi mi sb)

So hiéu

ISBN

Ghi
chu
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2.4. Pang trén ky yéu Hoi nghi trong nudc

_ Sdn phim ciia S6 hiéu
pr | Tén tic gid, tén bai viét, tén Hoi nghi, thoi gian 6 33 tai/ du 4n Ghi
chire, noi té chire ISBN chi
(chi ghi ma s6)
1 Pham Hoang Uyén “Vai trd gidng day Todn cho
sinh vién kh&i nganh Kinh T€ *; Hoi thdo Gidng
day Todn cho sinh vién va hoc vién Cao hoc kh&i
nganh Kinh t€ tai Trudng Pai Hoc Kinh T€ Luat,
DPHQG TP.HCM
) Céc 16p ham distortion twong tng véi thai d6 chdp | CS 2014/03
nhan rii ro ctia ngudi ra quyét dinh
Hoi nghi toan
3 Théng ké Bayes trong du bao gia ching khoan Viét | qudc lan IV vé
Nam trng dung Toén
hoc
IV. CAC GIAI THUONG
1. Céc giai thuong Khoa hoc va Cong nghé
A a0 P A ams .. o R Nam
TT Tén gidi thudéng Noi dung gidi thudéng Noi cap elip
I | Kovalevskaya Nhao Khoa hoicndd | Vieat Nam 1996
2. Bang phat minh, sang ché (patent)
‘ tSa;1;> z?m cua dé ' s ’ Téc gid/
TT | Ténbing e Sé higu Noi cép ‘
P dong tac gia

(chi ghi ma sd)
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3. Bang giai phép hiru ich

San phim ciia Tac gia/
TT Tén gidi php 0 tai/ dy dn - gg pigy 1:2: NoicAp | gang tac
(chi ghi mi sd) gia
1
2
4. Ung dung thuc tién va thuong mai hoa két qua nghién ciru
T Tén cong nghé/ gidi phap hiru ich Hjmit thl'rc;;l]iuy md, dja Nim .chuyén S;A:l tgzédl; ;l;:a
g chuyén giao ap dung i (chi ghi ma 56)
1
2

V. THONG TIN KHAC

1. Tham gia cac chuong trinh trong va ngoai nudc

TT

Thoi gian

Tén chwong trinh

Chirc danh

01

09-11/01/2013

Conference of Thailand Econometric Society 2013

Guest Speaker

2. Tham gia cac Hiép hoi Khoa hoc, Ban bién tap céac tap chi Khoa hoc, Ban td chuc cac Hoi

nghi vé KH&CN

TT

Thoi gian

Tén Hié€p hoi/ Tap chi/ Hi nghi

Chirc danh
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3. Tham gia lam viéc tai Truong Dai hoc/ Vién/ Trung tam nghién ctru theo 101 moi

TT

Thoi gian

Tén Truong Pai hoe/ Vién/ Trung tim nghién ciru

N§i dung tham gia

Xac nhan cia co quan

Ngay 20 thang 08 nam 2018
Nguoi khai

TS. Pham Hoang Uyén
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LY LICH KHOA HOC
(Théng tin trong 5 ndm gan nhat va cé lién quan tryec tiép dén dé tai/dw én déing ky)
I. THONG TIN CHUNG
1. Ho va tén: Nguyén Phiic Son
2. Ngay sinh: 30/10/1980
3. Nam/nit: Nam
4. Noi dang cong tac:
Trudng/vién: Pai hoc Kinh té - Luat PHQG TP. HCM
Phong/ Khoa:
B moén: B mon Toan Kinh té
Phong thi nghiém:

Chtrc vu: Phé Trudéng B Mon

5.Hocvi: Tién s nam dat: 2009

6. Hoc ham: nam phong:

7. Lién lac:

TT Co quan Ca nhan

1 Dia chi le?Llr::; Ilil::)t(eu-arl; :ite_:mK"Fll:ﬁp}g(:}i Tp. 1§7 Eg by B ey i
HCM Binh, Tp. HCM

2 Diénthoai/ fax | 0837244555 01285866887

3 Email sonnp@uel.edu.vn

8. Trinh d§ ngoai ngi:
Nghe Néi Viét Poc hiéu tai liéu

TT | Tén ngoai ngir

Té6t Kha TB  Toét Kha TB | Toét Kha i TB | Tot  Kha | TB

I | Tiéng Anh X X X X
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9. Thoi gian cong tac:

Thoi gian Noi cong tac Chtrc vu

Tur 2014 nay | Pai hoc Kinh té - Luat PHQG TP. HCM Giang vién

;L)‘ém 1den | 5o hoc Khoa hoc tir nhién PHQG TP.HCM Giang vién

;L)rl?i009 don St. Paul's school, Concord, NH, USA Mathematics teacher

10. Qua trinh dao tao:

Bac da Thoi . huyé ; .
acdao 1 19T Noi dao tao Chuyen Tén ludn 4n 5t nghiép
tao gian nganh
Dai hoc Khoa hoc -
: 1998- S ’ Mot md rong cua bat dang thirc
DPai hoc tu nhién PHQG Tp. @ Toén ) ’ .
2002 HCM Ahlswede-Daykin
Thac s§
Tién ¢ 2003- = Wayne State Mathematics Calculations towards the complex
Y2009 University connective K theory of QS"0
Tién sy
Khoa
hoc

Céc linh vuc chuyén mon va hudng nghién ctru
Linh vuc chuyén moén:
Linh vuc:Toan
Chuyén nganh:Toan trong may tinh
Chuyén mén: Ly thuyét do thi
Hudng nghién ctru:
1...Graph partitioning and graph clustering problems

2...Expander and Ramanujan graphs.........

II. NGHIEN CUU VA GIANG DAY
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Pé tai/du 4n

I3 N h ” \
Mish& | Thoi | Kinhphi | C™ | N8¥
i nhiém nghi¢ém £

T | Ten ¢& tai/dy 4n . glan Ket
T /dy cap quan | thye (triéu Tham thu qua

ly hién dong) | oo
1
2

Huéng dan sinh vién, hoc vién cao hoc, nghién ctru sinh

San pham cua

o1 | Tén SV, HVCH, Tén ludn 4n Nanltot Béc dao | ¢ tai/dy 4n
NCS nghi¢p tao

(chi ghi mi sb)

Bét dang thirc Cheeger trong 1y

1 | Nguyén Vin Phiic 2013 Thac s§

thuyét dd thi

2 | Lé Hong Dién Do thi expanders 2013 Thac s§
Thuat toan Arora-Rao-

3 | Ho Xuan Huong Vazirani cho bai toan lat cit 2014 Tién sy
thua nhét

III. CAC CONG TRINH DA CONG BO
1. Sach
1.1 Sach xut ban Quéc té

1.2. Sach xuét ban trong nudc

San pham
(:,ﬂla de tai/ du Nam | Téc i/ b
TT | Ténsach an Nha xuét ban |xudt | Fy
’ ; dong tac gid
(chi ghi ma ban SR
s0)
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2. Cac bai bao

2.1. Pang trén tap chi Qudc té

. i S6hiéuISSN
NPTy A S , 1 San pham cua de
Tén tac gia, tén bai viét, tén tap chi va so cua tap chi, | . , . . |Pidm
T tai/ du an (ghi rd thudce
trang déng bai viét, nam xuét ban (chi ghi m3 s) lSlAhay IF
khong)
1
2
2.2. Déang trén tap chi trong nude
: . San pham cuia dé
Tén tac gia, tén bai viet, tén tap chi va so cua tap chi, a7(§) e}m SRS ) Ghi
TT , , Whediian S6 higu ISSN |
trang dang bai viét, ndm xuat ban (chi ghi ma s6) e
1
2
2.3. Pang trén ky yéu Hoi nghi Qudc té
) i San pham ciia dé | S6 hiéu
TT Tén tac giéz tén bai viet, tén Hoi nghi, thoi gian to %téi/ du 4n Ghi
chire, noi t6 chirc ) ISBN chu
(chi ghi ma s0)
1
2
2.4. Pang trén ky yéu Hoi nghi trong nudc
S6 higu

Tén tac gia, tén bai viét, tén Hoi nghi, thoi gian tb

'San pham cua dé

68
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chirc, noi to chirc

(chi ghi ma s6)

tai/ du an ISBN

2

IV. CAC GIAI THUGNG

1. Céac giai thudng Khoa hoc va Cong nghé

TT | Tén giai thudng Noi dung giai thuong Noi cép Z'iim
|
2
2. Bing phat minh, sang ché (patent)
San phdm cua Tac gia/
TT |Tén bing détai/dwan g hiéu zim Noi cap a8 tho
(chi ghi mi s6) gia
1
2
3. Bang giai phap hitu ich
San phdm cua Tac gia/
TT | Tén giai phap détai/dudn g hiéu T;Zm Noi c4p dbng thc
(chi ghi ma s6) gia
1
2

4. Ung dung thyc tién va thuong mai hoa két qua nghién ciru

T

Tén cong nghé/ giai phap hitu ich

Hinh thirc, quy mé, dia | Nam chuyén

San pham cua dé
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da chuyén giao

chi

ap dung

giao

tai/ du an

(chi ghi ma sd)

2

V. THONG TIN KHAC

1. Tham gia cac chuong trinh trong va ngoai nudce

TT

Thoi gian

Tén chuong trinh

Churc danh

2. Tham gia cac Hi€p hoi Khoa hoc, Ban bién tap cac tap chi Khoa hoc, Ban td chac cac Hoi
nghi vé KH&CN

TE

Thoi gian

Tén Hiép hoi/ Tap chi/ Hoi nghi

Chtrc danh

3. Tham gia lam vi¢

c tai Truong Pai hoc/ Vién/ Trung tam nghién ciru theo 161 moi

TT

Thoi gian

Tén Truong Pai hoc/ Vién/ Trung tdm nghién clru

Noi dung tham gia

Xac nhan cua co quan
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Ngay 20 thang 08 nam 2018

Nguoi khai




LY LICH KHOA HQC

(Théng tin trong 5 ndm gan nhat va cé lién quan truc tiép dén dé tai/du dn dang ky)

I. THONG TIN CHUNG

1. Ho va tén: L€ Thanh Hoé

2. Ngay sinh:  29/06/1983

3. Nam/nir: Nir

4. Noi dang cong tac:

Truong/vién: Pai hoc Kinh té - Luat
Phong/ Khoa: Toan Kinh té

B0 mon:

Phong thi nghiém:

Chtrc vu: Giang vién

5.Hocvi:  Thac sy nam dat: 2007
6. Hoc ham: nam phong:
7. Lién lac:
TT Co quan Ca nhan
1 Dia chi 34;(;/,2%1:§g;:11 Oanh, P6, Go
2 Dién thoai/ fax 0937775398; 0912112679
3 Email hoalt@uel.edu.vn
8. Trinh d6 ngoai ngir:
Nghe Noi Viét Poc hiéu tai liéu

TT | Tén ngoai ngir

Tét Kha TB | Tét Kha TB Toét Kha | TB | Toét | Kha | TB

1 Tiéng Anh X X X X

71




9. Thoi gian cong tac:

Thoi gian Noi cOng tac Chire vu
Tir 2009 dén | Bd mon Toan Kinh té, Pai hoc Kinh té - Luat, PHQG .
nay TPHCM g
Tu...dén...

10. Qua trinh dao tao:

Béc da Thoi i da )
weddo | Thot | Neldio | oy en ngdnh Tén ludn &n tdt nghiép
tao glan tao
. 2001- Pai hoc i
Pai hoc 2005 Vinh Su pham Toan
Thac s 2005- Pai hoc | Ly thuyét Xac suat va | Mot phuong phap giai bai toan quy
€5V 12007 | Vinh | Théngké Toan hoach ngiu nhién.

Tién sy

Tién sy
Khoa hoc

Céc linh vuc chuyén mon va hudng nghién ciru

Linh vyuc chuyén mon:

Linh vuc: Toan

Chuyén nganh: Toan tmg dung

Chuyén mén: Toan Xéc suat thong ké

Hudng nghién cuu:

1...Toan ung dung

[I. NGHIEN CUU VA GIANG DAY

Pé tai/du an

TT | Tén d& tai/dy 4n

Thoi
gian
thuc

Kb | Cha Ngiy

thu

(triéu | /Tham

72
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quan ly | hién dong) gia
Ca‘c 16p ham ({1stortf(')n , CS/201
(dung trong d6 do rui ro st 4.03 42014
1 dung tich phan Choquet) dén 20 Tham 13/04/2  Kh
turong Ung vai cac thai do Trudng 42015 gia 015 a
chap nhan rui ro ciia ngudi DPai hoc
ra quyét dinh. Kinh t&
- Luat
2
Huéng din sinh vién, hoc vién cao hoc, nghién ctru sinh
San pham cua
T e Nam t6t | Bac dao | 9¢ tai/dy én
NCS i
s0)
1 DPai hoc
2 Thac s¥
Tién sy
III. CAC CONG TRINH PA CONG BO
1. Sach
1.1 Sach xuat ban Quéc té
San pham
?ua dé tai/ du , Nfl’m Téc gid/ -
TT |Tén sich an Nha xut ban xuat | P
(6l ghi sng ban dong tac gia
s6)
1

Vil




1.2. Sach xuét ban trong nudc

San phdm
clia dé tai/ du §

' N L

én sa an o a:n Téac gia/ Bt

TT Tén sach Nha xuat ban | xuat 2 Ao
. 2 d”‘ t r .9
(chi ghi ma ban  dongtac gia
s0)

2. C4c bai bao

2.1. Dang trén tap chi Quéc té

. s . SohiéuISSN
ST La Sr S . . San pham cua dé
Tén tac gia, tén bai viét, tén tap chi va so cua tap chi, .. ) ) Piém
TT tai/ dy an (ghi rd thudc

trang dang bai viét, nam xuit ban ISI hay IF

(chi ghi ma s0) khong)

2.2. Pang trén tap chi trong nudc

B a acad goge ok oo g o oy . San pham cua dé |
Tén tac gia, tén bai viét, tén tap chi va so cua tap chi, |

TT ; , S 'S6 hiéu ISSN
trang dang bai viét, nam xuat ban |

Ghi

. chu
(chi ghi ma s0)
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2.3. Dang trén ky yéu Hoi nghi Quéc té

) i San phdm cua dé | S hiéu
TT Tén téc gia, tén bai viet, tén Hoi nghi, thoi giantd  3i/ dy 4n Ghi
chtre, noi té chire ) ISBN chu
(chi ghi ma s0)
1
2
2.4. Dang trén ky yéu Hoi nghi trong nudc
, _ San pham cua dé | S6 hiéu
TT Te? tac gla; ten’bal viet, tén Hoi nghi, thoi giantd 13/ du 4n i Ghi chi
chtrc, noi to chirc )
(chi ghi ma so0)
1
2
IV. CAC GIAI THUONG
1. Cac giai thuéng Khoa hoc va Cong nghé
A 558 4 xS el - o Ném
TT | Tén giai thudng Noi dung giai thuong Noi cap ol
1
2
2. Bing phat minh, sang ché (patent)
. 9 A , i Nv , T r .
TT | Tén bing Stuphala fog jien P8 el | B0
de tai/ du an cap :
dong tac

75




(chi ghi mi s6) gia

1

2

3. Bang giai phap hiru ich
San phdm cia Tac gia/

TT | Tén giai phap dé tai/ dy én ' S6 hiéu Ic\?pm Noi cép ddng tac
(chi ghi ma s0) gia

1

2

4. Ung dung thuc tién va thuong mai hoa két qua nghién ciru

V. THONG TIN KHAC

1. Tham gia cac chuong trinh trong va ngoai nudc

TT

Thoi gian

Tén chuong trinh

- Tén cong nghé/ giai phap hiiu ich ?}:Th thiic, g o, dia Ném chuyén Z%:;l(ﬂi irr? el d¢
s chuyén giao ap dung B (chi ghi mi s6)

1

2

Chiic danh

2. Tham gia cac Hiép hdi Khoa hoc, Ban bién tap céac tap chi Khoa hoc, Ban td churc cac Hoi nghi vé
KH&CN
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T

Thoi gian

Tén Hiép hoi/ Tap chi/ Hoi nghi

Chirc danh

3. Tham gia lam viéc tai Truong Dai hoc/ Vién/ Trung tdm nghién ctru theo 161 moi

TT

Thoi gian

Tén Truong Pai hoc/ Vién/ Trung tdm nghién clru

Noi dung tham gia

Xac nhan cia co quan

Ngay 20 thang 08 ndm 2018

Nguoi khai
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LY LICH KHOA HQC

(Théng tin trong 5 ndm gan nhdt va cé lién quan truc tiép dén dé tai/dw dn diang ky)

Ho va tén: Vo ThiLé Uyén  Gidi tinh: Nit

Ngay, thang, nam sinh:05/06/1980 Noi sinh: Long An

Qué quan:Long An Dén tdc:Kinh

Hoc vi cao nhit: Thac Si Nam, nudc nhan hoc vi: 2007, Viét Nam
Chirc danh khoa hoc cao nhét: Nam bd nhiém:

Chure vu (hién tai hoac trude khi nghi huu): Giang Vién
Don vi cong tac (hién tai hodc trude khi nghi huu): dai hoc Kinh Té - Luat

Chd & riéng hodc dia chi lién lac: s6 41, dudng s6 7, khu phé 5, phuong Linh Tay, Tha Pic,
Tp.HCM

Dién thoai lién hé: CQ: 0837244555 NR: DD:0911647272
Fax: Email:uyenvtl@uel.edu.vn

II. QUA TRINH PAO TAO

bPai hoc:

H¢ dao tao: chinh quy

Noi dao tao: dai hoc Suw Pham TP.HCM

Nganh hoc: Toan

Nude dao tao: Viét Nam Nam t6t nghiép: 2002
Béng dai hoc 2:Anh Vian Nam tdt nghiép: 2005

Sau dai hoc

Thac si chuyén nganh: Toan Giai Tich Nim cép bang:2007
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Noi dao tao: dai hoc Su Pham TP.HCM

Tién si chuyén nganh:
Noi dao tao:

Tén ludn an:

3. Ngoai ngir: 1.Tiéng Anh

2.

I11. QUA TRINH CONG TAC CHUYEN MON

Nam cép bang:

Murc d6 sir dung: thanh thao

Muc d6 st dung:

Thaoi gian Noi cong tac Cong viéc dam nhiém
2005 - 2008 truong Qudc Té Viét tic Giéo vién Toan kinh té
1/5/2009 - nay dai hoc Kinh Té - Luat Giang vién Toén kinh té

IV. QUA TRINH NGHIEN CUU KHOA HQC

Céc @ tai nghién ciru khoa hoc dé va dang tham gia:

TT | Tén dé tai nghién ctru

Nim bat
dau/Nim
hoan thanh

Dé tai cép (NN, Trach nhiém tham
B9, nganh, gia trong dé tai
trudong)

Céc cong trinh khoa hoc di c6ng bo:

TT | Tén cong trinh

Nam cong
bo

Tén tap chi

Xéc nhén cua co quan

HCM.,, ngay 11 thang 05 ném 2017

Nguoi khai ki tén
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LY LICH KHOA HQC

(Théng tin trong 5 ndm gan nhat va cé lién quan triee tiép dén dé tai/dw dn ding ky)

Anh
4x6
Ho va tén: Pham Vén Chiing Gidi tinh: Nam
Ngay, thang, nam sinh: 10-01-1960 Noi sinh: Thai Binh
Qué quan: Dan toc: Kinh
Hoc vi cao nhét: Tién si Nam hoc vi: 2010
Chirc danh khoa hoc cao nhat: Niam bé nhiém:

Chtrc vu (hién tai hodc trudce khi nghi huu): Giang vién

Pon vi cong tac (hién tai hodc trude khi nghi huu): B6 mén Toan — Kinh té, PH KT-L
Chd & riéng hoic dia chi lién lac: C2-29-03 chung cu vinhomes — Nguyén Hiru Canh
Dién thoai lién h¢: CQ: NR: DDb: 0914142906

Fax: Email: chungpv(@uel.edu.vn

II. QUA TRINH PAO TAO

bai hoc:

H¢ dao tao: Chinh quy

Noi dao tao: PH Su pham 2 Ha noi

Nganh hoc: Su pham Toan

Nudce dao tao: Viét Nam Nam tot nghi¢p: 1980

Bang dai hoc 2: Nam tét nghiép:

Sau dai hoc

Thac si chuyén nganh: Pai s6 va Li thuyét s6 Nam cap bang: 1997
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Noi dao tao: PH su pham Ha Néi

Tién si chuyén nganh: Xéc sudt thdng ké

Nim cap bang:1990

Noi dao tao: Vién KH CN quan su-Bo quéc phong

Tén luan an:

3. Ngoai ngir: 1. Tiéng Anh

2. Tiéng Nga

[1I. QUA TRINH CONG TAC CHUYEN MON

Murc d6 sur dung: Kha

Murc d6 str dung: Kha

Thoi gian Noi cong tac

Chirc vu

10/1980 dén
10/1998

Cao Ping su pham Tuyén Quang

Truong khoa toan

11/1998 dén
2/2011

11/1998 dén 2/2011 Bai hoc Kinh té qudc dan

Ph6 bd mon toan Kimh té

3/2011 -Nay | Dai hoc kimh té luat

Giang vién

IV. QUA TRINH NGHIEN CUU KHOA HOQC

Cac dé tai nghién ctru khoa hoc di va dang tham gia:

TT | Tén dé tai nghién ctru Nam bit Pé tai cap (NN, | Trach nhiém tham
dau/Nam B9, nganh, gia trong dé tai
hoan thanh | truong)

Céc cong trinh khoa hoc di cong bo:

TT | Tén cong trinh Niam cong | Tén tap chi
bo
On the stability of 2017

Distributions of the
Composed Random
Variable based on the
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Stability of the Solution
of the Differential
Equations for
Characteristic Functions",

An application of copula | 2013
and quantile regression to
analyses dependence of
some returns of share on
Viet Nam Stock Market

Xac nhan cua co quan Tp HCM, ngay 2 thang 11 nam 2017
Nguoi khai ki tén

(Ghi 16 chirc danh, hoc vi)




LY LICH KHOA HQC

(Théng tin trong 5 ndm gan nhat va cé lién quan tryc tiép dén dé tai/dw dn ding ky)

Hovatén: Bui Anh Tuin Gidi tinh: Nam

Ngay, thang, ndm sinh: 01/12/1984 Noi sinh: Ninh Binh

Qué quan:Yén Tiur - Yén M6 — Ninh Binh Dén tdc: Kinh

Hoc vi cao nhat: Tién si Nam, nudc nhan hoc vi: 2015, Ireland
Chirc danh khoa hoc cao nhat: Nim bd nhiém:

Chure vu (hién tai hodac trude khi nghi huu):
Pon vi cong tac (hién tai hodc trude khi nghi huu): Dai hoc Khoa hoc Ty nhién

Chd ¢ riéng hodc dia chi lién lac: 49/7D Nguyén Hitu Canh, F22, Q. Binh Thanh, Tp.
HCM

Dién thoai lién hé: CQ: NR: Db: 0989500204
Fax: Email: batuan@hcmus.edu.vn

II. QUA TRINH PAO TAO

Pai hoc:

H¢ dao tao: Chinh qui....;

Noi dao tao: PH KHTN Tp. HCM.;

Nganh hoc: Toan hoc;

Nudc dao tao: Viét Nam;

Nim tSt nghiép: 2006;

Bing dai hoc 2:...... ; Nam tot nghiép:
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Sau dai hoc
Thac si chuyén nganh: Pai sb va Ly thuyét sb ; Nam cip bang: 2007;
Noi dao tao: PH KHTN Tp. HCM.

Tién si chuyén nganh: Toan hoc.; Nam cép bang: 2015;Noi dao tao: PH Qudc gia
Ireland, Tp. Galway;

Tén luan an: Trudong véc to roi rac va Dbi dong diéu cua cac nhém sb hoc va tinh thé.
3. Ngoai ngit: 1. Tiéng Anh Murc d9 st dung: Thanh thao

2, Mirc do sir dung:
I1I. QUA TRINH CONG TAC CHUYEN MON

Thoi gian Noi cdng tac Cong viéc dam nhiém
2007-2011 bH KHTN Tp. HCM Giang vién
2011-2015 DHQG Ireland, Galway Nghién clru sinh
2015-nay DbH KHTN Tp. HCM Giang vién

V. QUA TRINH NGHIEN CUU KHOA HOC

Céc dé tai nghién ciru khoa hoc da va dang tham gia:

TT | Tén dé tai nghién ctu Nam bat Pé tai cap (NN, Trach nhiém tham
dau/Nam Bo, nganh, gia trong dé tai
hoan thanh truong)

Céc cong trinh khoa hoc di cong bo:

TT | Tén cong trinh Nam cong bé | Tén tap chi

1 The homology of 2014 Journal of Algebra
SL2(Z[1/m]) for small m

2 Computing Bredon 2016 Journal of Homotopy and Related
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LY LICH KHOA HOC

(Théng tin trong 5 ndm gan nhat va cé lién quan tryc tiép dén dé tai/du én ding ky)

Ho va tén: Nguyén Lé Hoang Anh Gidi tinh: Nam

Ngay, thang, nam sinh: 12.07.1985 Noi sinh: TP.HCM

Qué quan: Ha Noi Dan tdc: Kinh

Hoc vi cao nhat: Tién si Né&m, nude nhan hoc vi: 2014, CH Phap
Chirc danh khoa hoc cao nhit: Nam bd nhiém:

Chure vu (hién tai hoac trudce khi nghi huu): Giang vién

Don vi cong téc (hién tai hoac trude khi nghi huu): PH Khoa hoc Ty nhién TPHCM
Chd & riéng hoic dia chi lién lac: Khoa Toan Tin hoc, PH Khoa hoc Tu nhién,

227 Nguyén Vin Cur, Phuong 4, Quan 5, TPHCM.

Dién thoai lién hé: 01284083123

Fax: Email: nguyenlehoanganh@gmail.com
II. QUA TRINH PAO TAO

DPai hoc:

H¢ dao tao: chinh quy; Noi dao tao: Pai hoc Khoa hoc Ty nhién TPHCM; Nganh hoc:
Toan-Tin; Nude dao tao: Viét Nam; Nam tot nghiép: 2007;

Sau dai hoc

Thac si chuyén nganh: Ly thuyét t6i wu; Nam cép bﬁng 2010; Noi dao tao: Dai hoc Khoa
hoc Tu nhién TPHCM.

Tién si chuyén nganh: Toan hoc; Nam cap bang: 2014; Noi dao tao: Pai hoc Bourgogne;
Tén luan 4an: Mot s6 van dé trong giai tich bién phén va ti uu hoa

3. Ngoai ngir: 1. Tiéng Anh Mirc d6 str dung: tot
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2. Tiéng Phap

Murc d¢ sur dung: trung binh

III. QUA TRINH CONG TAC CHUYEN MON

Thoi gian | Noi cong tac Chirc vu
Tir 11.200
dgn L Khoa Toan-Tin, Trudong Pai hoc Khoa Hoc Ty Tegibp
i€ H \ ;
02.2008 Nhién, PHQG TPHCM
Tir 03.2008  Khoa Toan-Tin, Truong Pai hoc Khoa Hoc Tu . e
£ " Giang vién
den nay Nhién, PHQG TPHCM.
IV. QUA TRINH NGHIEN CUU KHOA HOC
Céc dé tai nghién ctru khoa hoc da va dang tham gia:
Mi s6 & N
: Th
TT | Tén d& tai/dy an , oo Vaitr
cap quan ly thye hien
Mot 6 nghién ciru dinh tinh vé ton tai,
6n dinh va diéu kién t6i uu
) 101.03.53.09 Thanh
1 Chu nhiém : GS.TSKH. Phan Quoc 2009-2011 g
K hiik Nafosted vien
(da nghiém thu)
Mot s6 van dé trong giai tich bién phan
v tdi uru hoa
) 101.01-2011.10 Thanh
2 Chu nhiém : GS.TSKH. Phan Quoc 2012-2014 in
Khanh Nafosted b
(da nghiém thu)
DaO ham suy réng va tél uu khéng tron B2013-28-01 Thél’lh
. vién
3| Chanhiém : GS.TSKH. Phan Quéc ~ PHQG- 2013-2015
Khanh TPHCM chit chét
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(da nghiém thu)

02692/2014/RR
: . C
T61 uu trong khong gian triru tugng Thanh
Cha nhiém : GS. David Bart] Clsigwed, 2014-2015 | Vién
University )
(da nghiém thu) el chu chot
Republic)
Mot s6 van dé giai tich bién phan trong
t6i wu hoa ;
B2015-28-03 Pt
Chu nhiém : GS.TSKH. Phan Quéc bHQG- 2015-2017 | ViR
Khanh TPHCM chii chét
(da nghiém thu)
T6i wu khong tron: diéu kién tdi wu va
tinh chat tdp nghiém Thanh
; 101.01-2014.62 ‘A
Chu nhiém : GS.TSKH. Phan Quoc 2014-2016 | Vien
Khi Nafosted ]
dnh chu chét
(da nghiém thu)
DPao ham suy rong va ap dung trong toi
uu da tri T2016-01
Chi nhiém : TS. Nguyén L& Hoang | PaihocKhoa | 59162017 | MY
Al hoc Ty nhién, nhi¢m
, DHQG-HCM
(da nghiém thu)
Giai tich bién phan trong nghién cttu | 101.01-2017.25 T.hé“h
tinh chat 2017-2020 | Vien
Nafosted .
chu chot

tap nghiém bai toan can bang va toi uu

Chu nhiém : GS.TSKH. Phan Quéc
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Khéanh

(dang thuc hién)
Mot s van dé trong toi vu da tri
. C2017-18-09
Chu nhiém : TS. Nguyén Lé Hoang Chu
i 2017-20
Anh bHQG- 19 nhiém
TPHCM

(dang thyc hién)

Céc cong trinh khoa hoc di cong bo:

Tén tac gia, tén bai viét, tén tap chi va so cua tap chi,

SO hiéu ISSN

Vai tro

TT (ghi rd thudc
trang ding bai viét, nim xuét ban ISI hay
khong)
N.L.H.Anh, P.Q.Khanh, Variational Sets of Perturbation Maps and 0022-3239  Tac gia chinh
Applications to Sensitivity Analysis for Constrained Vector
4 Optimization, Journal of Optimization Theory and Applications 158 151
(2013), 363-384.
N.L.H.Anh, P.Q.Khanh, Higher-order optimality conditions for 0925-5001
proper efficiency in nonsmooth vector optimization using radial sets S
5 and radial derivatives, Journal of Global Optimization 58 (2014), 51 Téc gia chinh
693 —709.
N.L.H.Anh, Higher-order optimality conditions in set-valued 1385-1292  Tac gia chinh
optimization using Studniarski derivatives and applications to
6 duality, Positivity 18 (2014), 449-473. I5]
N.L.H.Anh, P.Q.Khanh, Calculus and applications of Studniarski’s 0324-8569  Téc gia chinh
7 derivatives to sensitivity and implicit function theorems, Control
Scopus

and Cybernetics 43 (2014), 34-57.
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N.L.H.Anh, Higher-order optimality conditions for set-valued 1385-1292
8 optimization with ordering cones having empty interior using o

variational sets, Positivity 20 (2016), 41-60. IS1 Tc gia chinh

N.L.H. Anh, On optimality conditions for quasi-relative efficient ~ 1134-5764  Tac gia chinh
9 solutions in set-valued optimization, TOP 24 (2016), 259-272. .

N.L.H. Anh, Higher-order optimality conditions for strict and weak 1385-1292

efficient solutions in set-valued optimization, Positivity 20 (2016), o
10 499.514. IN| Téc gia chinh

N.L.H. Anh, Sensitivity analysis in constrained set-valued 1385-1292

optimization via Studniarski derivatives, Positivity 21 (2017), 255- o
11 7. ISI Tac gia chinh

X4ac nhan cua co quan
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Nguoi khai

Ngay 20 thang 08 nam 2018




