Dang bai tap thd' nhat
i TINH TY GIA CHEO
1.1 Ty gia chéo giira hai dong tién cung dua vao
mot dong tién yét gia

1.2 Ty gia chéo giira hai dong tién cung dua vao
mot dong tién dinh gia

1.3 Ty gia chéo gitra hai dong tién dua vao dong
th& ba ma dong th( ba la dinh gia vdi dong tién
nay nhung lai la yét gia vdi dong tién kia
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1.1 Tinh ty gia gitra hai dong tién cung
dua vao mot dong tién yét gia

Cong thirc tong quat vé ty gia nghich dao

X/Y =a-bvay Y/X =7
Ngan hang mua Y bang dong X vdi gid a va mua Y chinh la ban dong
X, do vay gia ban dong X bang dong Y s€ la 1/a
Ngan hang ban Y bang dong X vdi gia b va ban mot dong tién chinh |a
mua dong tién kia, nén gia mua dong X bang dong Y s€ la 1/b.

Vay néu X/Y = a-b thi ty gia nghich dao Y/X s€ la Y/X = 1/b-1/a
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dua vao mot dong tién yét gia

;1 Tinh ty gia gitra hai dong tién cung

Thi trudng thdong bao:
X/Y = a/b
X/Z = c/d
Tinh ty gia chéo: Y/Z va Z/Y
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1.1Tinh ty gia gitra hai dong tién cung
i dua vao dong yét gia

Taco:- X/Y =a/b Tinh ty gia: - Y/Z
- X/Z =c/d -2Z/Y

1 C
DmY/Z=DmY/X*Dm X/Z= *Dm X/Z=—
Db X/Y b

1 d
DbY/Z=DbY/X*Db X/Z= *Db X/Z =—
Dm X/Y a

C a
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cung dua vao dong yét gia

i 1.1Tinh ty gia gitra hai dong tién

= Vidu 1:
Thi truGng thong bao
USD/CHF = 1,1807/74
USD/HKD = 7,7515/85
Tinh ty gia CHF/HKD; HKD/CHF


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

cung dua vao dong yét gia

i 1.1Tinh ty gia gitra hai dong tién

Dm CHF/HKD = Dm CHF/USD* Dm USD/HKD
= Dm CHF/USD*Dm USD/HKD
= (1/1,1874)*7,7515=6,5281

Db CHF/HKD = Db CHF/USD*Db USD/HKD
= (1/1,1807)*7,7585= 6,5711
CHF/HKD = 6,5281-6,5711
HKD/CHF = 1/6,5711-1/6,5281 = 0,1521-0,1531
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CHF/USD = 1,1807/74
HKD/USD = 7,7515/85

mCHF/ HKD = DmCHF / USD * DmUSD / HKD

= 1 * Dm USD /| HKD = —P0 _ ¢ 599
Db USD / CHE 1.1874

Db CHE/ HKD = Db CHE/USD * Db USD / HKD

- 1 * Db USD/HKD = ~=18 _ ¢ 571q
Dm USD/ CHF 1.1807

= CHE /HKD = 6.5281 / 6.,5711

1
=> HKD /CHE = ©6,°711 = 0.1521 / 0.1531

6,5281


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

1.2 Tinh ty gia gitra hai dong tién
‘L cung dua vao dong tién dinh gia

Thi truong thong bao
X/Z = a/b
Y/Z = c/d

Tinh ty gia X/Y; Y/X
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.2 Tinh ty gia gitra hai dong tién
cung dua vao dong dinh gia

X/Z = a/b

Y/Z=c/d
Dm X/Y =Dm X/Z*Dm Z/Y =Dm X/Z* 1 = 4
Db Y/Z d
1 b
Db X/Y =Db X/Z*Db Z/Y =Db X/Z* = —
Dm Y/Z ¢
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1.2 Tinh ty gia gitra hai dong tién
i cung dua vao dong dinh gia

= Vidu?2
Thi truGng thong bao
GBP/USD = 2,0345/15
EUR/USD= 1,4052/40
Tinh ty gia GBP/EUR; EUR/GBP
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GBP/USD = 2,0345/15
EUR/USD= 1,4052/40

GBP /EUR= Dm GBP/USD « Dm USD/ EUR

— DmMGBP/USD * — = 20845 _ . 4ogg
Db EUR/ USD 1,4140
DbGBP /EUR = DbGBP/USD * DbUSD/EUR
1
= DbGBP/USD * = 20415 ) 4oog
Dm EUR / USD 1,4052
=> GBP /USD = 1,4388 / 1.4528
1
=> USD / GBP = 1,4928 = 0.6883 / 06950

1,4388
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1.3 bong thu ba la dinh gia vGi dong tién
‘L ndy va 13 vét qid v&i dong tign kia

Thi truong thong bao
X/Y = a/b
Y/Z = c/d

TInh ty gid X/Z; Z/X
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1.3 bong thu ba la dinh gia vGi dong
tién nay, la yét gia vaGi dong tién kia

X/Y =a/b
Y/Z =c/d

Dm X/Z=Dm X/Y*Dm Y/Z=a*c

Db X/Z=Db X/Y*Db Y/Z=b*d
1

X/Z=ac/bd=>27/X= bhd 1

acC
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1.3 bong thu ba la dinh gia vGi dong
tién nay, la yét gia vaGi dong tién kia

= Vidu 3:
Thi truGng thong bao
EUR/USD = 1,4052/40
USD/HKD = 7,7515/85
Tinh ty gia EUR/HKD; HKD/EUR
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EUR/USD = 1,4052/40
USD/HKD = 7,7515/85

Dm EUR /HKD = Dm EUR/USD * Dm USD / HKD
=1,4052 * 77,7515 = 10,8924

Db EUR/HKD = Db EUR /USD * Db USD /HKD
=1,4140 * 7,7585 = 10,9705

=> EUR/ HKD = 10 .8924 / 10 ,9705
1
= HKD / EUR = 10,9705 = 0.0911 /18

1
10 ,8924



http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

Bai tap tinh ty gia chéo

= Thong tin thi truGng:
GBP/USD = 2,0345/15
USD/SEK = 6,4205/6,5678
USD/NOK = 5,3833/5,4889
USD/DKK = 5,2367/10
EUR/USD = 1,4052/40
USD/CHF = 1,1807/74
USD/HKD = 7,7515/85
= Tinh cac ty gia sau:
GBP/NOK; GBP/EUR; EUR/HKD; HKD/SEK; HKD/CHF; CHF/EUR;
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i Bai tap tinh ty gid chéo
Pap an
C3p GBP/NOK
Dm GBP/NOK = Dm GBP/USD * Dm USD/NOK
= 2,0345 * 5,3833 = 10,9523
Db GBP/NOK = Db GBP/USD * Db USD/NOK

= 2,0415 * 5,4889 = 11,2055
=> GBP/NOK = 10,9523/11,2055
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Bai tap tinh ty gia chéo

Pap an
Cap GBP/EUR

DnGBP / EUR = Dm GBP /USD =+ DmUSD / EUR
Db GBP / EUR = Db GBP /USD * Db USD [/ EUR
= Db GBP /USD * L - 2,045 1,4528

Dm EUR /USD 1,4052

=> GBP/EUR = 1,4388/1,4528

ongThanCong.com
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