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THONG KE, TOAN VA KHOA HQC DU LIEU
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Thoi gian: Ngay 13 va 14 thang 12 nam 2018

TRONG BOI CANH CACH MANG CONG NGHIEP LAN THU TU

Pia diém: Truwong PH Kinh té - Luat (KP3, P. Linh Xuén, Q. Thii Dirc)

THOI NOI DUNG NGUOI TRINH BAY
GIAN 1
, PHIEN TOAN THE _
SANG NGAY 13 THANG 12 NAM 2018
TAI PHONG A.114
8h00 On dinh t6 chiic MC
8h30 Tuyén bd 1y do, gi6i thiéu dai biéu MC
8h45 Trudng ban t6 chirc phat biéu khai mac Hoi Thao PGS.TS Nguyén Tién Diing
(UEL)
9h00 Recovering long-run dynamics in numerical simulation of GS.TS John Appleby
stochastic differential equations (DCU)
(Khoi phuc quy lugt dai han trong loi gidi so cua phuong
trinh vi ph&n ngau nhién)
9h50 Khoa hoc dit liéu va phan tich kinh doanh cho SMEs GS.TS Ho Ta Bao (Vién JVN)
10h20 GIAI LAO- TEA BREAK
10h40 Vai trd caa Toan va Thong ké trong Khoa Hoc Dir Liéu GS.TS Nguyén Trung Hung
(NMSU, CMU)
11h10 | Pao tao Toan hoc tng dung trong kinh té trong diéu kién cach |  GS.TS Nguyén Quang Dong
manh céng nghiép 4.0 (NEU)
11h40 NGHI TRUA




TIEU BAN 1: UNG DUNG KINH TE Phong A.811
Cha tri: TS. Nguyén Huy Hoang

13h00 On dinh t6 chirc UEL

Kinh té Chia s¢ - Xu huéng méi cua nén Kinh té Tri thic Pham Thé Bao (SGU)
13h30 trong Thoi dai S6 Lé Thanh Hoa (UEL)
13h55 Toan mat ma va Blockchain Quang Le — Head of Research -

Infinity Blockchain Labs,
Vietnam.

14h20 | Sir dung mé hinh phan tich chudi thoi gian, xem xét méi quan Nguyén Huy Hoang

hé giira chi tiéu cong va mot sé chi tiéu kinh té x& hoi, tai (UFM)

Thanh phé H6 Chi Minh

14h45 GIAI LAO- TEA BREAK
14h55 Kinh té Viét Nam trong bdi canh cudc cach mang Lé& Van Thong
C(’jng ngh|ép 4.0 Vi Trinh Thé Quan
(UEL)
15h20 . ) Pham Ngoc Hung (NEU)
Mo hinh logit da thirc nhi¢u mrc phéan tich quyét dinh di cu Pham Vin Chitng (UEL)
ca nhan cua Viét Nam Lé Thi Thanh An (UEL)
15h40 Dang phan phdi xac suat cua bién phu thudc trong mé hinh Lé Thanh Hoa (UEL)
hoi quy Bayes — Ung dung phan tich gia ching khoan Nguyen Thi D6 An (US)
Pham Thé Bao (SGU)
16h00 BE MAC NGAY 1
TIEU BAN 2: UNG DUNG TAI CHINH Phong A.812
Chu tri: TS. Nguyén Phwong Anh
13h30 T6i wu héa danh muc dau tu véi thuat toan GLASSO Ta Minh Tién
Nguyén Ngoc Son An
Nguyén Phuong Anh
(1V)
13h55 Ung dung Google trong dir doan gia c6 phiéu tai Viét Nam: Vii Thanh Tung
céng cu Google Trends (UFM)
14h20 Du béo chi s6 gia chung khoan dua trén mé hinh két hop Ta Qudc Bao (BUH)
mang no-ron nhan tao Lé Nhat Tan (IU)
Lé Thi Thanh An (UEL)
BUi Thi Thién My (BUH)




14h45 GIAI LAO- TEA BREAK
14h55 MGi quan hé lead-lag gitra chi s chang khoan va gié tri Vit My Linh
tuong lai: mot bang ching thuc nghiém tur thi treong tai chinh Lé Nhat Tan (IU)
Viét Nam
15h15 Dinh gi& quyén chon mua European down-and-out: ap dung Ta Thi Phuong Dung
vao thi trudng tai chinh phai sinh Viét Nam Lé 1\3133 Tan
15h30 Phan b6 danh muc dau tu trong cac co phiéu duoc loc trude Nguyén Thanh Tuan
va rng dung vao thi truong chirng khodn Viét Nam o .
Mai Hoang Bao An
(JVN)
15h45 ) Huynh Thi Kim Lan (US)
Ung dung Copula Gauss va D-Vine trong thi truong tai chinh Pham Hoang Uyén (UEL)
Lé Van Hinh (UEL)
TIEU BAN 3: PHUONG PHAP LUAN Phong A.813
Chu tri: PGS. TS Ho Dang Phuc
13h30 Chi s6 hap thu do luong rai ro hé thong trudng hop thi Ngb Vian Thu
trudng chang khoan Viét Nam (NEU)
13h55 Copula Gauss cua Vvéc to ngau nhién o6n dinh Ho Ping Phuc
V& Thi Trdc Giang
(Vién Toan hoc)
14h20 Mo hinh dinh gi tai san rui ro sir dung phuong trinh vi phan Duong Ton Bam (UIT)
ngau nhién Duong Ton Thai Duong
(PHQG)
bang Kién Cuong (UIT)
Huynh T Uyén (UEL)
14h45 GIAI LAO - TEA BREAK
14h55 Gii thiéu phan tich dit liéu bang phuong phap T6 Po BUi Anh Tuan
(US)
15h20 M6 hinh Garch véi dit liéu bang trong kinh té V6 Thi Lé Uyén
Pham Van Chiing
(UEL)
15h45 | Ung dung cic phuong phap dua trén dit liéu cho dau tu ching Nguyén Minh Nhat

khoan vao thi truong ching khoan Viét Nam

Nguyén Thanh Tuén
Mai Hoang Bao An

(JVN)




THAO LUAN BAN TRON: DOANH NGHIEP VA TRUONG DAI

HQC TRONG BOI CANH CACH MANG CONG NGHIEP LAN PHONG A.114
THU TU
SANG NGAY 14 THANG 12 NAM 2018
8h00 On dinh to chirc MC
8h30 Tuyén bd 1y do, gi6i thiéu dai biéu MC
8h45 X4y dung chuong trinh Toan bac Cir nhan khdi nganh kinh té PGS.TS Lé Si Dong
tai Viét Nam (BUH)
9h15 Chu dé: Pao tao da lam dwoc nhirng gi dap &ng nhu can Chu tri: GS.TS John Appleby
nhan luc xa hi va GS.TS Nguyén Quang Dong
9h45 GIAI LAO - TEA BREAK
10h00 Chu dé: Ung dung K§ thuit Digital Content (sir dung GS.TS Paraic, Pho Giam Ddc
Théng ké, Toan va Khoa Hoc Dir Liéu) trung tam Adapt — Dai Hoc
Dublin City

(Digital Content Technologies using statistics, maths and data

science (related to machine learning) for a number of different

applications).
10h45 Chii dé: Nghién ciru trién khai cac wng dung mang tinh | Chi tri: GS.TS Nguyén Trung

thuec tién Hung va GS.TS Ho Tu Bao
11h30 Thao ludn, Trao doi
12h00 BE MAC HOQI THAO
BAN TO CHUC
Ghi cha:

UEL: Truong PH Kinh té - Luat

IU: Trudng PH Qubc Té

US: Truong DH Khoa hoc Ty nhién

UIT: Truong BPH Cong nghé Thong tin

BUH: bBH Ngéan hang Tp.HCM

UFM: Dai hoc Tai chinh — Marketing Tp.HCM

SGU: bai hoc Sai Gon




NEU: PH Kinh t& Quéc Dan
NMSU: BH bang New Mexico (M)

CMU: BH ChiangMai (Thai Lan)



