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KET CAU NQI DUNG
1. C4c yéu to quyét dinh luong cau tai san
2. Mot s6 phép do co ban
3. Loi ich ctia viéc da dang hoa dau tu
4. Y nghia cua viéc nghién cuu ly thuyét

luong cau tal san
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CACYEUTO

QUYET PINH LUQNG CAU TAI SAN

1. Cua cai

2. Loi tae du tinh cua mot tal san
3. Rui ro cua mot tal san

4. Tinh long cua mot tai san
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CUA CAI
1. XU hudng tac dong = thuan
2. Mtrc do tac dong - phu thudc do co
gian cia mot tal san vo1 cua cai
Tai san cao cap = co gidn cao
Tai san thir cap = co gian thap
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LOI TUC DU TINH
CUA MOT TAI SAN
1. XU huodng tdc dong -2 thuan
2. Mitc g’l’(f) tac dong - phu thudc muc do
cu thé cua lo1 tac du tinh cia mot tal
san
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RUI RO CUA MOT TAI SAN

1. XU hudéng tac dong -> phu thudc sé
thich ctia mdi nha dau tu doi véi rii ro
Thich rai ro - thuan
Khong thichrairo = nghich (da s6)
Bang quan véi rii ro > dau tu theo loi tic du
tinh
2. Mtrc do tac dong - phu thudc muc do
rai ro cu thé duoc do luong
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TINH LONG CUA MOT TAI SAN
1. XU hudng tdc dong = thuan

2. Mrc d6 tac dong -2 phu thudc mirc do
cu thé cuaa tinh Iéng ctia mot tal san
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MOT SO PHEP PO CO BAN

Lot tire du tinh ciia mot tal san

Rui ro cia mot tal san
Loi tic ctia mot danh muc dau tu
Rui ro cta mot danh muc dau tu

B~ LW e
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L()I TUC DU TINH
CUA 1 TAI SAN
1. Loi tic du tinh cua 1 tai san 1a tong cac loi

tirc thuc hién nhan véi sac xuat xay ra loi tic
thuc hién cua tal san do

2. CONg thire tinh n
RET =< P ,RET |,

Trong do:
RETE® la loi tirc du tinh cua 1 tai san
RET; la loi tire thuc hién cua 1 tai san

\ z A ? ¢ 4 ‘A . N1 %2
P la sac xuat xay ra loi tuc thuc hién cta 1 tai san
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RUI RO CUA 1 TAI SAN
Phuong sai (62) = Co6ng thtrc tinh

0% = p(RET °~ RET )’
P 1éch chuan (6) > Cong thic tinh

e

'~ /P (RET "~RET )

2
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LOI TUC CUA 1 DANH MUC PAU TU
1. Pau tu theo danh myc la dau tu vao
nhi€u tal san & dau tu theo trong s6 (W)
2. 1 danh muc dau tu phai cO tir 2 tai san
tré Ien
3. Do luong loi tirc cua 1 danh muc dau tu
(RET,)

4. CONng thie tinh
RET ,~ < W RET
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RUI RO ‘
CUA MOT DANH MUC PAU TU

Phuong sai (0,°) = COng thic tinh

S:=2\y 5"

Po 1éch chuan (6,) = C6ng thuc tinh

5PJZ”W 25
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LOI ICH ‘
CUA PAU TU THEO DANH MUC
1. Puoc goi la da dang hoa dau tu

2. Loi ich cua da dang hod dau tu 1a c6 thé
giup cac nha dau tu giam rai ro

13
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Y NGHIA CUA LY THUYET

1. La phuong phap do 11I0’ng & tinh toan
dau tu mot cach don gian, ¢é hiéu qua

2. La phuong phap giup cac nha dau tu co
thé lam tang duoc tinh chac chan cua lgi
ich dau tu thong qua cach chia sé rui ro
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NHIEM VU CUA SINH VIEN
1. DPoc chuong 2 hoc li¢u bat budc sb 1
2. Chuan bi cic van dé 8 > 10 trong phan
2, chuong 2, hoc liéu tham khao s6 4
3. Phan céng nhdm chuan bi & thuc hién
thao luan
4. Lam bai tap ca nhan tuan lan 2:

CAC BAITAP TU 1 > 11 CHUONG 2
TRONG HQC LIEU BAT BUQC SO 1
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BAI TAP TAI LOP
1. B,éi tap 13 trang 76 Hoc li¢u bat budc
sO 1
2. Bai tap 15 trang 76 — 77 Hoc li¢u bt
buodc so 1
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BAI TAP 1

Cho 1 DMDT c0 2 tai san TK, & TKg véi
cac thong tin sau: TK, cOP, =P, =05 &
RET, = 10%; RET, = 5%. Con TKj cling
coO P, =P,=0,5ciling cO RET, = 10% &
RET, =5%. W, =W; =0,5.
1. Tinh RET, & 6, cho 3 phuong an dau tu
Pau tu tat ca vao tai san TK
Pau tu tat ca vao tai san TKg
Pau tu ¥ vao TK, & % vao TKg
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BAI TAP 1 TIEP

2.Tinh RET, & 6, cho cac DMbBT khi
thay doi trong s6 dau tu tr 0,0 > 1,0
gitta TK, & TKg, sau dé thé hién bien
dong cua RET, & 6, trén d6 thi & chon
DMDT t6i uu
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BAI TAP 2

Cho 2 tai san A & B ¢0 sic xuat xay ra cho moi lgi tirc

thuc hién nhu sau

N A

RET, P,
1 10% 0,3
2 8% 0,5
3 50 0,2

9 Tinh RETe,, RET¢, & 6,, 64

B

RET, P,
100% 0,05
20% 0,90
- 100% 0,05

by Lua chon cua nha dau tu: thich, khéng thich & bang quan

V41 a1 ro


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

—!

BAI TAP 3

1.

L&i suat 1a 10%, gia tri hién tai cta 1
TK s& 1a bao nhiéu néu noé thanh toan
cho ban $1100 vao nam tdi, & $1210
vao nam Sau d6 & $1331 vao nam sau
nua?

Viét cong thire tinh LSHV ctia 1 TK 20
nam véi I = 10% & F = $1000. TK
nay duoc ban véi gia $2000
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BAI TAP 4

Tal san | cO RET¢ = 5% & 6 = 5%. Tal san
Il 6 RETe = 10% & 6 = 10%. Tinh RET,
& 6, cho cac danh muc dau tu co trong so6
thay doi tir 1,00 vao tai san | & 0,00 vao tai
san Il = 0,00 vao tal san | & 1,00 vao tal
san Il. Luong thay do6i gittra moi DMDT la
0,1. Sau d6 vé& do thi & chon DMBT t6i uu
nhat
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CONG VIEC CHUAN BI CHO TUAN 4

1. Poc ph?m 2.3 & 2.4 Hoc liéu bit budc
s6 1

2. Poc chuong 6 & 7 Hoc li¢u bat budc
$H 2

3. Chuan bi van dé 8, 9 & 10 ctia phan 2
chuong 2 Hoc liéu tham khao so 4 dé
thao luan

4. Phan cong nhom trinh bay thao luan=
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