BM-003
TRUONG DAl HOC VAN LANG

PON VI: KHOA TAI CHINH - NGAN HANG

PE THI VA PAP AN
THI KET THUC HQC PHAN
Hoc ky 1, nam hoc 2024-2025

I. Thong tin chung

Tén hoc phan: | QUAN LY QUY PAU TU

Ma hoc phan: | 7AFINC40153 S6 tin chi: | 3

Ma nhom 16p hoc phan: | 241_71FINC40153_01

Hinh thirc thi: Tric nghiém két hop Tw luan

Thoi gian lam bai: | 90 | phat

Thi sinh dwoc tham khdo tai ligu:

Co O Khoéng

Céch thirc ndp bai phan tw luan (Giang vién ghi rd yéu cau): SV gd truc tiép trén khung
tra loi cia hé théng thi hodic ndp truc tiép bang hinh anh hoic ban word

I1. Cac yéu cau caa dé thi nhim dap &ng CLO

(Phan nay phdi phdi hop véi thdng tin tir dé cuong chi tiét cia hoc phan)

Trong so | Laydir
Ky Hinh CLO biem | jigu do
. . thirc tron | S0 | won
hiéu | Noi dung CLO v M9 | cau héi thi s .. lw, \
cLO danh 'Ehanh toi murC
gia phan danh da dat
gia (%) PLO/PI
(1) (2) ©) (4) (5) (6) (7)
banh gia duoc Tric Tric nghiém
CLOL | ;ac dir liay va ) 40% . j 4,0
cac dir |I¢U‘Va nghiém 0 Caul-8
thong tin can
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thiét cho viéc
quan ly va van
hanh quy dau tu
& muc do can
ban

Phan tich duoc
phuong thuc
dau tu, chién
luoc quan tri
danh muc dau
tu, quy trinh
phan phdi ban 1é
quy va quan tri
tai chinh quy
dau tu trong xu
hudng toan cau
hoa

CLO2

Trac
nghiém
va tu
luan

50%

Tric nghiém
Cau9-12

Tu luan Cau 2

5,0

Van dung tu
duy phan bién
dé phan tich,
danh gia va dua
ra két luan vé
c4c van dé trong
hoat dong va
quan tri danh
muc cua quy
dau tu

CLO3

Tu luan

10%

Tu luan

Cau1l

1,0

I11. N§i dung cau héi thi

PHAN TRAC NGHIEM (12 cau, méi cdu 0,5 diém)

1. Gi4 trj tai san rong cua quy la bao nhiéu biét rang quy s¢ hitu danh muc cb phiéu bao
gom: Co phiéu A, sé lwong 3.000, gia $30; ¢ phiéu B, s6 luong 2.000, gia $25. Quy c6 ng

phai tra $12.000 va 8.000 chung chi quy
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A. $16,00
B. $17,50
C. $19,00
D. $21,50
ANSWER: A

2. Quy c6 tong tai san $300.000, no phai tra $20.000, s6 lwgng chang chi quy 1.0000. Gia
dinh quy ban duoc $29,00/chting chi quy. Tinh ty & phan tram thing du ma NPT phai tra
dé s hitu chuang chi quy nay

A.3,57%

B. -3,45%

C. 3,45%
96,43 D. %
ANSWER: A

3. Mot trong nhiing uu diém chinh caa quy tuong hd 1a gi?

A. Cac nha dau tu dugc huong loi tir quan ly chuyén nghiép va da dang héa dau tu
B. Quy twong hd mién phi va khdng tinh phi giao dich

C. Cac nha dau tu co thé ban quy voi muc gia cao hon gia tri tai san rong

D. Cac nha dau tu ca nhan c6 thé d& dang mua va ban quy twong hd bat ctr Iic ndo

ANSWER: A

4. Biéu nao sau day 1a MOT loi thé cua viéc so hiru ching khoan riéng 1é so véi dau tu vao
quy tuong hd?

A. Kiém soét thoi gian ghi nhan 14i/15
B. Chi phi thap hon

C. Thu nhap 6n dinh hon

D. Kha ning tuy chinh danh muc dau tu

ANSWER: A
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5. Khi mua c6 phiéu quy, nha dau tu phai tra gia nao?
A. Gia trj tai san rong (NAV) cong véi phi ban hang (néu co)
B. Gia niém yét cua cd phiéu quy trén san giao dich
C. Gi& do céc nha giao dich trén thi truong thiét 1ap
D. Gi4 do quy dau tu ty quyét dinh
ANSWER: A

6. Co cau tai san nao sau day duoc ky vong mang lai ty suat sinh loi cao nhét cho quy
A. C6 phiéu niém yét 80%, trai phiéu niém yét 15%, tién 5%

B. C6 phiéu niém yét 80%, trai phiéu niém yét 17%, tién 3%

C. C6 phiéu chua niém yét 80%, trai phiéu niém yét 10%, tién 10%

D. C6 phiéu chua niém yét 80%, trai phiéu niém yét 5%, tién 15%

ANSWER: A

7. Quy c6 muc tiu mo phong su thay doi ciia mot chi sé cu thé duoc goi la
A. Quy ETF

B. Quy ¢6 phiéu

C. Quy tréi phiéu

D. Quy lai

ANSWER: A

8. Khi gap mot nha dau tu tré tudi, ¢ khau vi rai ro cao. Quy sé tu van dau tu vao
A. Quy ¢ phiéu

B. Quy ETF

C. Quy trai phiéu

D. Quy lai

ANSWER: A

9. Yéu té ndo nam trong phuong phap phan tich co ban
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A. Doanh thu va lgi nhuan
B. biém khéng cu

C. Piém hd tro

D. Xu thé gia

ANSWER: A

10. Quy mubn cd ty suat sinh loi cao khi dau tu ¢6 phiéu, quy sé& lua chon chién lvoc nao
A. dau tu vao cb phiéu ting truong

B. dau tu vao c6 phiéu von hoa lon

C. dau tu vao co phiéu khong tang truong

D. dau tu vao cb phiéu gia tri

ANSWER: A

11. Doanh nghiép XYZ, doanh thu chinh dén tir mang xuét khau ca sang My. Gia do la My
duoc ky vong s& giam so véi dong Viét Nam do FED giam 14i suat. Quy c6 nén dau tu vao
doanh nghiép nay khong, gia dinh cac yéu té khac khong thay dbi.

A. khéng nén, vi doanh thu va lgi nhuan ky vong giam
B. khéng nén, vi doanh thu va lgi nhuan ky vong tang
C. nén, vi doanh thu va lgi nhuan ky vong giam
D. nén, vi doanh thu va lgi nhuan ky vong tang

ANSWER: A

12. Quy Viét Nam muén dau tu sang nudc ngoai, voi muc tiéu mang lai ty suat sinh loi cao
va chap nhan rii ro cao. Quy nén s& dau tu vao khu vuc:

A. thi trudng méi noi
B. thi truong can bién
C. thi truong Chau Au
D. thi truong My
ANSWER: A
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PHAN TU LUAN (téng sé cau héi + thang diém tirng cau héi)

Cau héi 1: (1,0 diém)

Trong qua trinh dau tu, quy nhan nhan thay danh muc hién hitu khéng con phd hop véi muc
tiéu. Quy mudn loai bét 1 ¢b phiéu cé ty suat sinh lgi thap va rii ro cao ra khoi danh muc.
Qily dang phan van giita 2 c6 phiéu A va B ¢ ty suit sinh loi trong 6 thang qua nhu sau:
(1,0 diém), CLO3

Thang |[CPA |CPB
1| 6%| 6%
2| 6% 4%
3| 4% | 2%
41 6% | 4%
5| 0% | 6%
6| 6%| -2%

a) Tinh d6 léch chudn (0,25 diém), ty sut sinh loi trung binh (0,25 diém) cua mdi cb phiéu
b) Qu¥ nén loai c¢b phiéu A hay B ra khoi danh muc va vi sao (0,5 diém)
Cau héi 2: (2,0 diém)

Ngay hdm nay, quy sé hitu danh muc ¢6 phiéu nhu sau:

Homnay | SL | Gia
A 200 | 12
B 100 | 10
C 400 8
D 600 | 20

Quy ¢ phiéu sau 1 nim thay d6i vé gia, khong thay doi vé so luong ¢ phiéu, vai théng tin
Ssau

I nam sau | SL | Gia

Trang6/8



A 200 | 17
B 100 | 11
C 400| 6
D 600 | 22

a) Tinh ty suat sinh loi cia quy sau 1 nam (0,5 diém)

BM-003

b) C6 phiéu nao déng gop nhiéu nhat va nhiéu thi hai trong su ting treéng nay. Mai co
phiéu dong gop bao nhiéu % (0,5 diém)

¢) Doanh nghiép A c6 doanh thu chinh dén tir mang gia stc. Ngudn cung gia suc trén thi
trrong bi sut giam do anh hudng cua bdo Yagi. Theo ban, doanh thu va loi nhuan cta doanh
nghiép A s& nhu thé nao, gia dinh cac yéu t khac khong thay doi (1,0 diém). Quy dau tu
nén hanh dong nhu thé nao véi co phiéu A (1,0 diém)

PAP AN PHAN TU LUAN VA THANG PIEM

Phan cau héi N@i dung dap an Thang diém | Ghichu
I. Trac nghiém 6,0
Caul-12 A 0,5
1. Tw luan 4,0

- B¢ léch chuan A: 0,043; B: 0,030
Cau la 0,5
- TSSL TB cua A: 3,3%:; B: 3,3%
- Loai CP A vi TSSL biang CP B
Cau 1b oAt F AV g 0,5
nhung rii ro cao hon
Cau 2a - TSSL: 8,06% 0,5
Cau 2b - CP D d6ng gbp nhiéu nhat 6,45% 0,5
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- CP A dong gép nhiéu thir hai 5,38%

- Doanh thu va lgi nhuan ky vong cua
doanh nghiép A tang vi gia gia suc
tang do ngudn cung bi sut giam

Cau 2c . 2,0
- Vi loi nhuan tang nén gia co phiéu s¢
duoc huong loi. Qily nén mua thém ¢
phiéu A
Piém tong 10.0

Nguoi duyét dé

TP. Hé Chi Minh, ngay 18 thang 10 nam 2024
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