BO XAY DUNG PAP AN - THANG PIEM

Mén: THANH TOAN QUOC TE

TRUONG PHXD MIEN TAY KY THI KTHP HOC KY I NAM HOQC 2023-2024
Trinh d: PAI HQC; Ngay thi: 10/01/2024

PAP AN DE THI CHINH THUC (Dap dn - thang diém gom 03 trang)
Ciu | Phan Néi dung Pi¢m
1
PAI: CHF - FRF - USD - CHF 0.254
+ CHF - FRF AD ty gid mua: x = 6.656.000 FRF 0.25d
1.1 + FRF - USD AD ty gia ban: y=1.018.983,5 USD 0.25d
+ USD - CHF AD ty gia mua : z=981.586,77 CHF 0.5
(LO)
PA2: CHF - USD - FRF - CHF 0.25d
+ CHF - USD AD ty gia ban: x = 1.036.806,64 USD 0,254
+ USD - FRF AD ty gia mua: y = 6.768.273,72 FRF 0,25d
1.2 + FRF - CHF ~AD ty gid ban: z = 1.016.562,59 CHF 0,25d
Két luan: giﬁ:a PA1 va PA2 ta chon PA2 la phuong an c6 0.254
lo1 nhuan nhat
Tong diém cau 1 2,5d
2 Thanh toan bang AUD
- Ung truéce tién hang 12.500 USD
Ap dung TG béan
p1 ﬁsgD —1,4370 AUD 0.3
12.500x 1,4370 = 17.962,5 AUD
S6 tién AUD can tra: 17.962,5
- Thanh todn tién hang nhdp khdu 86.000 FRF
Ty gia AUD/FRF = 4,2958/4,3001 02
ap dung ty gia mua:
1 AUD — 4,2958 FRF 0.54

X AUD <« 86.000 FRF
x =20.019,55 AUD




S6 tién AUD cén tra: 20.019,55

- «.Mua nguyén vdt liéu 1.400.000JPY

Ty gid AUD/JPY =55.81/55.99, ap dung ty gid mua 0,25
S6 tién AUD can tra : 25.085,11 0.25¢
- Tralwong 90.000 CHF
Ty gia CHF/AUD = 1,4889/1,4918 0,254
ap dung ty gia ban
S6 tién AUD can tra: 134.262 025
So6 tien AUD con lgi sau khi trda ng cong ty chuyén
sang VND
S6 tién AUD con lai = 220.000 — (17.962,5 + 0,254
20.019,55+25.085,11+ 134.262) = 22.670,84
Ty gia AUD/VND = 16.437/16469 0,254
Chuyén sang VND 4p dung ty gia mua 0.254
S6 tién VND con lai sau khi thanh toan : 372.640.597VND
Tong diém cau 2 3,0d
1.1 Tinh ty ky han 3 thang CHF/SGD:
TG giao ngay CHF/SGD = 1,4381/1,4409 0,25d
Rf mua carsep = 1,4381+ ((1,4381* (5,5% - 5%) * 90)/360)
= 1,4399 0,5d
Rtban carsep = 1,4409 + ((1,4409 * (6,5% - 4%) *
90)/360) = 1,4499 0,5d
1.2Tinh ty ky han 3 thang USD/VND:
Rf mua uspvap = 23620 + ((23620* (0,5% x 12 - 5%) * 0,5d
90)/360) = 23679
Rf ban gBPUSD = 23650 + ((23650* (0,6 x 12 % - 4%) *
90)/360) =23839 0,25d
1. Xac dinh KQKD tai NH B
1.1. Tim lwgng SGD cuia ngan hang B ban ra:
Ngan hang B dung mét lugng SGD tuwong tng dé mua | 0,5d




220.000 CHF cho vay , ap dung ty gia ban giao ngay:
X.=220.000 * 1,4409=316.998 SGD
1.2. Ngan hang ban ky han 3 thang 220.000 CHF. Ap dung
ty gia mua ky han 1,4399
S6 USD thu vé: Y =220.000 * 1,4399 = 316.778 SGD
Qua nghiép vu SWAP ngan hang B 16: 220 SGD
1. 3.Ngan hang B cho khach hang vay 220.000 CHF trong
5 thang thu dugc lai:
220.000 * 5% *3/12 = 2.750 CHF
Do6i CHF sang SGD,TG mua 3 thang sau
2750 x 1,5570 =4281,75 SGD
Vay két qua kinh doanh ciia ngan hang B 16i : 4061,75 SGD

0,5d

0,5d

0,5d

2. X4c dinh KQKD tai NH C

- Qua SWAP 15i 220 SGD

- Thu 13i cho vay 316.998 SGD
316.998 x 6,5%/12 x 3=5151,22
- KQKD 1i: 5371,22 SGD

0,5d

Tong diém cau 3

4,5d




