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Péi tuong dang ky: Giang vién ; Giang vién thinh gidng D

Nganh: Toan hoc; Chuyén nganh: Ly thuyét Xac suat va Thong ké toan hoc

A. THONG TIN CA NHAN

1. Ho va tén ngudi dang ky: Ta Quéc Bao

2. Ngay thang nam sinh: 10/10/1979; Nam ; Nir |:|; Qudc tich: Viét Nam;

Dan toc: Kinh; Ton giao: Khong

3. bang vién Dang Cong san Viét Nam:

4. Qué quan: xa/phudng, huyén/quan, tinh/thanh phd: Nam Phong, Phu Xuyén, Ha Noi

5. Noi dang ky ho khau thuong trii (sé nha, phd, phuong, quan, thanh phd hodc xi, huyén, tinh):
B.0209, Chung cu 4S, Puong s6 17, Phuong Hiép Binh Chanh, TP.Tha P, TP. H6 Chi Minh

6. Dia chi lién hé (ghi rd, day du dé lién hé dugce qua Buu dién): B.0209, Chung cu 4S, KP43, Puong
s6 17, Phuong Hiép Binh Chanh, TP. Tha Birc, TP. HO6 Chi Minh

Di¢n thoai nha riéng: ; Dién thoai di dong: 0936175799;

E-mail: baotg@hcmiu.edu.vn

7. Qua trinh cong tac (cong viéc, chirc vu, co quan):

Twr 03/2002 dén 10/2003: Nghién ctru vién tai Vién Toan hoc-Vién Han Lam Khoa hoc va Cong nghé
Quéc gia

T 11/2003 dén 04/2007: Giang vién tai Truong Pai hoc Khoa hoc-Dai hoc Thai Nguyén

Tir 05/2007 dén 10/2015: Giang vién tai Truong Pai hoc Xay dung Ha Noi

Tir 06/2017 dén 10/2020: Giang vién tai Trudng Pai hoc Ngan Hang TP. HO Chi Minh

Tir 10/2020 dén 06/2025: Giang vién tai Truong Pai hoc Quéc té- Pai hoc Quéc gia TP. Hb Chi Minh

Chure vu hién nay: Giang vién; Chirc vu cao nhat da qua: Giang vién



Co quan cong tac hién nay: Truong Pai hoc Qudc té- Pai hoc Qudc gia TP. H6 Chi Minh

Dia chi co quan: Khu phé 6, Phuong Linh Trung, Thanh phé Thu Dtrc, Thanh phé H6 Chi Minh
Dién thoai co quan: (028)37244270

Thinh giang tai co s& gido duc dai hoc (néu co):

8. Pba nghi huu tir thang ... nam ...

Noi lam viéc sau khi nghi huu (néu c6):

Tén co s& gido duc dai hoc noi hop dong thinh giang 3 nam cudi (tinh dén thoi diém hét han ndp ho
S0):

9. Trinh do dao tao:

- Puogc cip bang PH [3] ngay 22 thang 06 nam 2001, sd vin bang: B322487, nganh: Toan hoc, chuyén
nganh: Ly thuyét Xac suat va Thong ké toan hoc

Noi cip bang PH [3] (trudng, nude): Trudng Pai hoc Khoa hoc Ty Nhién-DPHQG HN

- Pugc cip bang ThS [4] ngay 15 thang 12 ndm 2006, s6 vin bang: QM 003652, nganh: Toan hoc,
chuyén nganh: Ly thuyét Xac suat va Thong ké toan hoc

Noi cap bang ThS [4] (truong, nudc): Truong Pai hoc Khoa hoc Ty Nhién-PHQG HN

- Puogc cip bang TS [5] ngdy 17 thang 06 nim 2014, sé van bang: Cong nhan vin bang sb:
010863/CNVN_TS (Cuc KT&KDCLGD cong nhan vin bang), nganh: Toan hoc, chuyén nganh: Ly
thuyét Xac suat va Thong ké toan hoc

Noi cip bang TS [5] (truong, nudc): Pai hoc Abo Akademi, Phan Lan

10. Ba duogc bd nhiém/cong nhan chirc danh PGS ngdy ... thang ... ndm ..., nganh: ...

11. Bang ky xét dat tiéu chuan chirc danh Pho gido su tai HDGS co sd: Trudong Pai hoc Qudc té, Dai
hoc Qudc gia Thanh phd Ho Chi Minh

12. Pang ky xét dat tiéu chuan chirc danh Phé gido su tai HPGS nganh, lién nganh: Toan hoc

13. Cac hudng nghién ctru chu yéu:

o Ly thuyét Xac suit va Qua trinh ngiu nhién

« Thong ké g dung trong Tai chinh

14. Két qua dao tao va nghién ctru khoa hoc:

- P4 hudng dan (s6 lugng) 1 NCS bao vé thanh cong luan an TS;

- D3 hudng dan (s6 lwong) 3 HVCH/CK2/BSNT bao vé thanh cong luan an ThS/CK2/BSNT (ing
vién chtc danh GS khéng can ké khai ndi dung nay);

- P4 hoan thanh dé tai NCKH tir cap co s trd 1én: 2 cap Co s6;

- P cong bd (s6 luong) 18 bai bao khoa hoc, trong d6 11 bai bao khoa hoc trén tap chi qubc té c6 uy
tin;

- B dugc cap (s luong) 0 bang doc quyén sang ché, giai phap hiru ich;

- S6 lwong sach da xuét ban 0, trong d6 0 thudc nha xuét ban co uy tin;



- S6 luong tic pham nghé thuit, thanh tich huan luyén, thi ddu thé duc, thé thao dat giai thuéng qudc
gia, qubc té: 0

15. Khen thudng (cac huan chuong, huy chuong, danh hiéu):

TT Tén khen thuwéng Cap lfhen Nam k hen
thuong thuong
L Thudng cong trinh Todn hoc ndm 2017 cua chuong trinh trong (B gido duc va bo17
diém qudc gia phat trién toan hoc giai doan 2010-2020 Dao tao
16. Ky luat (hinh thirc tir khién trach tré 1én, cap ra quyét dinh, s6 quyét dinh va thoi han hiéu lyc cua
quyét dinh):
A 1o VA £ K, s £ K, ae Thoi han
TT Tén ky luat Cap ra quyét dinh S0 quyet dinh higu luc
Khéng co

B. TU KHAI THEO TIEU CHUAN CHU'C DANH GIAO SU/PHO GIAO SU

1. Ty danh gia vé tiéu chuan va nhi€ém vu ctia nha giao:

-Trong thoi gian cong tac toi tu danh gia dap Gmg day di cac tiéu chuan vé dao duc caa nha gido. Ludn
c6 tinh than trach nhiém cao trong cong viéc.

-Hoan  thanh  t6t  nhiém vy  giang day va  nghién  cau  khoa

hoc.

2. Thot gian, két qua tham gia dao tao, boi dudng tur trinh d§ dai hoc trd 1én:
- Téng s6 nam thuc hién nhiém vu dao tao: 18 ndm 0 thang
- Khai cu thé it nhat 06 nam hoc, trong d6 c6 03 nam hoc cudi lién tuc tinh dén ngay hét han nop ho

so (ing vién GS chi khai 3 ndm cudi lién tuc sau khi duge cong nhan PGS):

, Sb d6 |S6 gio chuan
S6 Iugng NCS ) . , L ,
- an, | gd truc tiep | Tong s6 gio chuan
da hudéng dan , ) .
SO lugng khoa trén 16p gd truc tiép trén
TT | Niamhoc ThS/CK2/BSNT |[luan tét 16p/s6 gid chuan gd
da huéng dan |nghiép quy d6i/sd gio chuan
HD
1 2019-2020 480 480/534/270
2 2020-2021 4 2913 291.3/366.3/270
3 2021-2022 6 |[311.7 311.7/383.7/270
03 nam hoc cudi




4 2022-2023 4 |353.04 353.04/401.04/270
5 2023-2024 6 (491.01 491.01/563.01/270
6 2024-2025 7 [561.12 561.12/645.12/270

(*) - TruGe ngay 25/3/2015, theo Quy dinh ché dg lam viéc doi véi giang vién ban hanh kém theo
Quyét dinh s6 64/2008/0P-BGDPT ngay 28/11/2008, dwgc sita doi bo sung béi Thong tw so
36/2010/TT-BGDPBT ngay 15/12/2010 va Théng tw s6 18/2012/TT-BGDPT ngay 31/5/2012 ciia B
truong Bo GD&DT.

- Tir 25/3/2015 dén nay, theo Quy dinh ché @ lam viéc déi véi giang vién ban hanh kém theo Thong
tir s6 47/2014/TT-BGDPT ngay 31/12/2014 ciia Bé trudng B6 GD&DT.

- Tir ngay 11/9/2020 dén nay, theo Quy dinh ché d lam viéc cia giang vién co so gido duc dai hoc
ban hanh kém theo Théong tw s6 20/2020/TT-BGDPT ngay 27/7/2020 ciia Bé truéng Bé GD&DT:
dinh mikc gio chudn gidng day theo quy dinh cia thi triedng co sé gido duc dai hoc, trong dé dinh
muc cua giang vién thinh giang dwoc tinh trén co so dinh muc cua giang vién co hitu.

3. Ngoai ngir

3.1. Ngoai ngit thanh thao phuc vu chuyén mon: Tiéng Anh

a) Pugc dao tao ¢ nudc ngoai :

-Hoc BH| | Tai nudc: ; Th nam dén nam

- Bao vé luan van ThS | | hodc luan an TS |/ | hodc TSKH| |; Tai nuéc: Phin Lan nam 2014
b) Pugc dao tao ngoai nglr trong nude D:

- Truong PH cép bang tot nghiép PH ngoai ngit: s bang: ; nim cap:

¢) Giang day bang tiéng nudc ngoai :

- Giang day bang ngoai ngir: Tiéng Anh

- Noi giang day (co s dao tao, nudc): Trudng Pai hoc Qudc té-PHQG TP.HCM

d) Péi twong khac l:l; Dién giai:

3.2. Tiéng Anh (vin bang, ching chi):

4. Huéng dan NCS, HVCH/CK2/BSNT da duoc cap bang/cé quyét dinh cap bang

Tréach Ngay,
Poi twong nhiém Thoi thang,
T Ho tén NCS hoac hwong dan h?l!gzg Co sé dao nanclécll)lrg’c
HVCH/CK2/BSNT din tir tao baing/cé
NCS [HVCH/CK2/BSNT|Chinh| Phu aé PO
.. den ... quyet dinh
cz“'tp bﬁng

11/2017 [Trudng Dai
1 |Bui Thién Hoa X X dén |hoc Can  |01/11/2018
06/2018 |Tho




Truong Pai
hoc Khoa
06/2020
o . hoc Tu
2 [Nguyeén Dinh Tung X X den Nhig 10/05/2024
Ien-
12/2020
DHQG
TP.HCM
Truong Pai
hoc Khoa
06/2022
- . , hoc Tu
3 |Nguyen Quodc Bao X X dén Nhia 26/04/2023
Ien-
12/2022
DHQG
TP.HCM
12/2020 [Pai hoc
4 |Bui Thi Thien My | X X dén [Kinhté-  |31/10/2024
12/2024 [TP.HCM

Ghi cha: Ung vién chirc danh GS chi ké khai thong tin vé huéng dan NCS.

5. Bién soan sach phuc vu dao tao dai hoc va sau dai hoc tré Ién

Phin
bién . Al
Logi sdch | Nha xuit | o | oy | soan sﬁaéll)l}l;iil(csl:)avc;,l
TT Tén sach (CK, GT, |ban va nam| _, n (twr ., A o
Ky pz gia | bién ban xac nhan s
TK, HD) | xuat ban trang .
£ dung sach)
... dén
trang)
Khéng co

Trong d0, s6 lugng (ghi rd cac sb TT) sach chuyén khao do nha xuat ban cé uy tin xuét ban va chuong
sach do nha xuat ban co uy tin trén thé gii xuat ban, ma Gmg vién 1a chu bién sau PGS/TS: 0 ()

Luu y:

- Chi ké khai cac sach duoc phép xuét ban (Gidy phép XB/Quyét dinh xut ban/sé xuat ban), ndp luu
chiéu, ISBN (néu c6).

- Cac chir viét tat: CK: sach chuyén khao; GT: sach gido trinh; TK: sach tham khao; HD: sich huéng
dan; phan tng vién bién soan can ghi rd tir trang. ... dén trang...... (vi du: 17-56; 145-329).

6. Thuc hién nhiém vu khoa hoc va cong nghé da nghiém thu

Thoi gian
nghiém thu
(ngay, thang,
nim) / Két
qua

Tén nhi¢m vu khoa hgc va CN/PCN/TK Ma so va cap |Thoi gian thue

T cong nghé (CT, DPT...) quan ly hién




Trudce khi bao vé hoc vi tién si

chinh

U'dc lugng d6 bién dong ngau

nhién trong m6 hinh Toan tai

CN

63-2008/KHXD,

cap Co so

30/01/2008 dén
30/01/2009

Quyét dinh
cong nhan két
qua nghiém
thu s6 15/Qb-
KHCN
07/01/2009.
Két qua: Tt

Sau khi bao v¢ hoc vi tién si

muc dau tu

Ung dung mé hinh Copula va
Hoc may trong Quan ly Danh

CN
Co so

C2023-28-10, cap

23/02/2023 dén
23/02/2025

Nghiém thu

va Thanh ly

19/06/2024.
Két qua: Xuat

sac

- Cac chir viét tat: CT: Chuong trinh; DT: Dé tai; CN: Cht nhiém; PCN: Pho chii nhiém; TK: Thu ky.

7. Két qua nghién ctru khoa hoc va cong nghé da cong bd (bai bao khoa hoc, bao cao khoa hoc, sang

ché/giai phap hitu ich, giai thudng qubc gia/quoc té):

7.1.a. Bai bdo khoa hoc, bao céo khoa hoc da cong bd

So6 lan
n .+« | Loai Tap | trich
o |sé|Latac| Tentapchihode | Lo té| din | . | Thang,
Tén bai bao/bao| ‘e ky yeu khoa o ~ | Tap,so,| . .
TT . tac| gia . |uytin: I1S1,|(khéng nam céng
cao KH . . ; hoc/ISSN hoac , trang £
gia | chinh Scopus (IF,|tinh tw bo
ISBN . ]
Qi) trich
dan)
Trude khi bao vé hoc vi tién s
ON THE
STABILITY OF
SOLUTIONS OF .
- H¢ thong
STOCHASTIC _ |East-West J. of , 5,2,123-
1 1 Co i CSDL quoc 06/2003
DIFFERENTIAL Mathematics , 136
te khac
EQUATIONS
WITH LINEAR
DRIFT
On the Existence, _ - Hé thong
_ . |Vietnam Journal of . 32, 4,
2 |Uniquenessand | 1 Co i CSDL quoc| 3 12/2004
N Mathematics . 389-397
Stability of te khac



http://eastwestmath.org/index.php/ewm/article/view/262
http://eastwestmath.org/index.php/ewm/article/view/262
http://eastwestmath.org/index.php/ewm/article/view/262
http://eastwestmath.org/index.php/ewm/article/view/262
http://eastwestmath.org/index.php/ewm/article/view/262
http://eastwestmath.org/index.php/ewm/article/view/262
http://eastwestmath.org/index.php/ewm/article/view/262
http://eastwestmath.org/index.php/ewm/article/view/262
http://math.ac.vn/publications/vjm/VJM_32/No.4(pdf)/Quocbao.pdf
http://math.ac.vn/publications/vjm/VJM_32/No.4(pdf)/Quocbao.pdf
http://math.ac.vn/publications/vjm/VJM_32/No.4(pdf)/Quocbao.pdf

Solutions of

SClImago)

Stochastic
\Volterra—Ito
Equation
A Note on the
Generalized European Journal of | - Hé thén,g 6. 4. 405-
Bernoulli and CoO |Pure and Applied CSPL quoc| 2 a1 12/2013
Euler Mathematics té khac
Polynomials
ISI - SCIE
IF:1.1,Q1
(nam cong
b6,
) ) ] SClImago).
Optimal stopping Stochastic Processes| 123, 3,
of strong Markov Khong |and their Thuge danh 42 1138- | 03/2013
processes Applications muc 143 1159
tap chi
duwoc HD
GSNN cho
16i da 3
diém.
Sau khi bao vé hoc vi tién si
Differentiablity
of excessive Advances in
functions of one- Mathematics of - Hé théng 104 181
dimensional Khong [Finance, BANACH CSI?L quoc| 10 199 04/2015
diffusions and the CENTER te khac
principle of PUBLICATIONS
smooth fit
Probabilistic 151 - SClE
approach to Expositiones IF:0.9, Q2 33, 3,
Co i (nam cong | 43 06/2015
Appell Mathematicae p 269-294
polynomials bo.



http://math.ac.vn/publications/vjm/VJM_32/No.4(pdf)/Quocbao.pdf
http://math.ac.vn/publications/vjm/VJM_32/No.4(pdf)/Quocbao.pdf
http://math.ac.vn/publications/vjm/VJM_32/No.4(pdf)/Quocbao.pdf
http://math.ac.vn/publications/vjm/VJM_32/No.4(pdf)/Quocbao.pdf
https://www.ejpam.com/index.php/ejpam/article/view/1971
https://www.ejpam.com/index.php/ejpam/article/view/1971
https://www.ejpam.com/index.php/ejpam/article/view/1971
https://www.ejpam.com/index.php/ejpam/article/view/1971
https://www.ejpam.com/index.php/ejpam/article/view/1971
https://www.sciencedirect.com/science/article/pii/S0304414912002463
https://www.sciencedirect.com/science/article/pii/S0304414912002463
https://www.sciencedirect.com/science/article/pii/S0304414912002463
https://www.impan.pl/en/publishing-house/banach-center-publications/en/publishing-house/banach-center-publications/all/104
https://www.impan.pl/en/publishing-house/banach-center-publications/en/publishing-house/banach-center-publications/all/104
https://www.impan.pl/en/publishing-house/banach-center-publications/en/publishing-house/banach-center-publications/all/104
https://www.impan.pl/en/publishing-house/banach-center-publications/en/publishing-house/banach-center-publications/all/104
https://www.impan.pl/en/publishing-house/banach-center-publications/en/publishing-house/banach-center-publications/all/104
https://www.impan.pl/en/publishing-house/banach-center-publications/en/publishing-house/banach-center-publications/all/104
https://www.impan.pl/en/publishing-house/banach-center-publications/en/publishing-house/banach-center-publications/all/104
https://www.sciencedirect.com/science/article/pii/S0723086914000401
https://www.sciencedirect.com/science/article/pii/S0723086914000401
https://www.sciencedirect.com/science/article/pii/S0723086914000401
https://www.sciencedirect.com/science/article/pii/S0723086914000401

Averaging

problems of ISI - SCIE
running International IF: 0.6, Q1 26.3
7 |processes C6 ournal of nam con ' 1 05/2015
. . . { ; & 1550028
associated with Mathematics bo,
Brownian motion SClImago)
and applications
) ISI - SCIE
Some properties
. . IF: 0.9, Q3
of bivariate _|Statistics & 124 69-
8 Co . (nam cong | 12 05/2017
Schur-constant Probability Letters y 76
o,
distributions
SClImago)
On
characterizations o IF: Scopus,
. Studies in
of bivariate ) i 04 (nam 760 890-
9 Co6 [Computational , 5 01/2018
Schur-constant ) cong bo, 901
Intelligence
models and SClmago)
applications
ISI - SCIE
A probabilistic ) IF: 0.3, Q4
_ |Mathematical 21,1, 61-
10 |proof of Euler’s Co (nam cong 1 03/2019
Reports . 65
formula for { (2n) bo,
SClImago)
The Black- International
] ISI - SCIE
Litterman model Journal of
" ol Uncertaint IF: 1.0, Q3 28,
or portfolio ncertainty,
11 o Co _ y (nam cong| 5 | Supp01, | 09/2020
optimization on Fuzziness and ,
] bo, 99-111
Vietnam stock Knowledge-Based
SClImago)
market Systems
APPELL
POLYNOMILAS ISI - SCIE
ASSOCIATED Proceedings of the |IF: 0.7, Q2 21 3
12 |WITH LEVY Cé [Romanian Academy| (ndm céng 221’23;() 09/2020
PROCESSES - series A bo,
AND SClImago)

APPLICATIONS



https://www.worldscientific.com/doi/abs/10.1142/S0129167X15500287
https://www.worldscientific.com/doi/abs/10.1142/S0129167X15500287
https://www.worldscientific.com/doi/abs/10.1142/S0129167X15500287
https://www.worldscientific.com/doi/abs/10.1142/S0129167X15500287
https://www.worldscientific.com/doi/abs/10.1142/S0129167X15500287
https://www.worldscientific.com/doi/abs/10.1142/S0129167X15500287
https://www.worldscientific.com/doi/abs/10.1142/S0129167X15500287
https://www.sciencedirect.com/science/article/abs/pii/S0167715217300275
https://www.sciencedirect.com/science/article/abs/pii/S0167715217300275
https://www.sciencedirect.com/science/article/abs/pii/S0167715217300275
https://www.sciencedirect.com/science/article/abs/pii/S0167715217300275
https://link.springer.com/chapter/10.1007/978-3-319-73150-6_65
https://link.springer.com/chapter/10.1007/978-3-319-73150-6_65
https://link.springer.com/chapter/10.1007/978-3-319-73150-6_65
https://link.springer.com/chapter/10.1007/978-3-319-73150-6_65
https://link.springer.com/chapter/10.1007/978-3-319-73150-6_65
https://link.springer.com/chapter/10.1007/978-3-319-73150-6_65
https://imar.ro/journals/Mathematical_Reports/Pdfs/2019/1/5.pdf
https://imar.ro/journals/Mathematical_Reports/Pdfs/2019/1/5.pdf
https://imar.ro/journals/Mathematical_Reports/Pdfs/2019/1/5.pdf
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400097
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400097
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400097
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400097
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400097
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400097
https://acad.ro/sectii2002/proceedings/doc2020-3/04-Bao-Quoc-TA.pdf
https://acad.ro/sectii2002/proceedings/doc2020-3/04-Bao-Quoc-TA.pdf
https://acad.ro/sectii2002/proceedings/doc2020-3/04-Bao-Quoc-TA.pdf
https://acad.ro/sectii2002/proceedings/doc2020-3/04-Bao-Quoc-TA.pdf
https://acad.ro/sectii2002/proceedings/doc2020-3/04-Bao-Quoc-TA.pdf
https://acad.ro/sectii2002/proceedings/doc2020-3/04-Bao-Quoc-TA.pdf
https://acad.ro/sectii2002/proceedings/doc2020-3/04-Bao-Quoc-TA.pdf

Ruin
Probabilities of

International

] ] ISI - SCIE
Continuous-Time Journal of
] ] ) IF: 1.0, Q3 28,
Risk Model with _|Uncertainty,
13 ) Khong ) (nam cong Supp01, | 09/2020
Dependent Claim Fuzziness and .
] bo, 69-80
Sizes and Knowledge-Based
] SClmago)
Interarrival Systems
Times
Maximal
Predictability
Portfolio o IF: Scopus,
Ootimizat Studies in Systems, 04 (ni 429 559
ptimization nam -
14 Co6 |Decision and ; 07/2022
Model and cong bo, 578
o Control
Applications to SClImago)
Vietnam Stock
Market
Mean-Variance
Portfolio
] ) IF: Scopus,
Allocation Using _ 5
_|Lecture Notes in Q2 (nam 14375
15 |JARMA-GARCH- Co i , 10/2023
Computer Science | cong bo, 177-186
Stable and
___ SClmago)
Acrtificial Neural
Network Models
Portfolio )
o International
Optimization I1SI - SCIE
Journal of
Based on ) IF: 1.0, Q3 31,
o _ |Uncertainty,
16 |Artificial Neural Co i (nam cong Supp02, | 11/2023
Fuzziness and .
Network and bo, 289-306
Knowledge-Based
GARCH-EVT- SClImago)
Systems
Copula Models
ISI - SCIE
Some remarks on
o Bull. Math. Soc. IF: 0.6, Q3
multivariate ) _ 67, 3,
17 Co |Sci. Math. (nam cong 09/2024
Schur-constant _ p 277-286
Roumanie bo,

distributions

SClmago)



https://www.worldscientific.com/doi/abs/10.1142/S0218488520400061
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400061
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400061
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400061
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400061
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400061
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400061
https://www.worldscientific.com/doi/abs/10.1142/S0218488520400061
https://link.springer.com/chapter/10.1007/978-3-030-97273-8_37
https://link.springer.com/chapter/10.1007/978-3-030-97273-8_37
https://link.springer.com/chapter/10.1007/978-3-030-97273-8_37
https://link.springer.com/chapter/10.1007/978-3-030-97273-8_37
https://link.springer.com/chapter/10.1007/978-3-030-97273-8_37
https://link.springer.com/chapter/10.1007/978-3-030-97273-8_37
https://link.springer.com/chapter/10.1007/978-3-030-97273-8_37
https://link.springer.com/chapter/10.1007/978-3-030-97273-8_37
https://link.springer.com/chapter/10.1007/978-3-031-46775-2_16
https://link.springer.com/chapter/10.1007/978-3-031-46775-2_16
https://link.springer.com/chapter/10.1007/978-3-031-46775-2_16
https://link.springer.com/chapter/10.1007/978-3-031-46775-2_16
https://link.springer.com/chapter/10.1007/978-3-031-46775-2_16
https://link.springer.com/chapter/10.1007/978-3-031-46775-2_16
https://link.springer.com/chapter/10.1007/978-3-031-46775-2_16
https://www.worldscientific.com/doi/abs/10.1142/S0218488523400184
https://www.worldscientific.com/doi/abs/10.1142/S0218488523400184
https://www.worldscientific.com/doi/abs/10.1142/S0218488523400184
https://www.worldscientific.com/doi/abs/10.1142/S0218488523400184
https://www.worldscientific.com/doi/abs/10.1142/S0218488523400184
https://www.worldscientific.com/doi/abs/10.1142/S0218488523400184
https://www.worldscientific.com/doi/abs/10.1142/S0218488523400184
https://ssmr.ro/bulletin/pdf/67-3/articol_1.pdf
https://ssmr.ro/bulletin/pdf/67-3/articol_1.pdf
https://ssmr.ro/bulletin/pdf/67-3/articol_1.pdf
https://ssmr.ro/bulletin/pdf/67-3/articol_1.pdf

Black—Litterman
portfolio ISI - SCIE
optimization Annals of IF: 45, Q1 349, 3,
18 |based on 2 CO |Operations (nam cong 1693—- | 06/2025
GARCH-EVT- Research bo, 1715
Copula and SClImago)
LSTM models

- Trong d6: S6 lwong (ghi 15 cc s6 TT) bai bao khoa hoc ding trén tap chi khoa hoc qudc té c6 uy tin
ma UV la tac gia chinh sau PGS/TS: 9 ([6][7][8][10][11][12][16][17][18])

7.1.b. Bai béo khoa hoc, bao cao khoa hoc da cong bd (Ddanh cho cdc chuyén nganh thuéc nganh KH
An ninh va KH Qudn sw dwegc quy dinh tai Quyét dinh sé 25/2020/0D-TTQ)

Tén bai Sé thc Latac | Tén tap chi hodc ky Ell:lllc()tcadacl;ll; Tio. s Thang,
TT | bao/bao céo | gida | yéukhoa hoe/ISSN | Ut ti{.ll b t~r‘;’n > | nim
KH g chinh hoac ISBN yor g cong bo

nganh

Khéng cé

- Trong d6: S6 lwong (ghi 16 cac s6 TT) bai bao khoa hoc diang trén tap chi khoa hoc uy tin ciia nganh
ma UV la tac gia chinh sau PGS/TS: 0
7.2. Bang doc quyén sang ché, giai phap hitu ich

Tén bang ddc quyén sang ché, gidi | Tén co quan | Ngay thang Tac sia S6 tac
i hap hitu ich c nim cip | Chinh/dong | .
phap P P tac gia g
Khéng co

- Trong d6: S6 luong (ghi rd cac s6 TT) bang doc quyén sang ché, giai phap hitu ich duoc cap, 1a tac
gia chinh sau PGS/TS:

7.3. Tac phém ngh¢ thuat, thanh tich huin luyén, thi dAu thé duc thé thao dat gidi thudng quéc gia,
qudc té (dbi v6i nganh Vian hoa, nghé thuat, thé duc thé thao)

Vian ban cong nhan
(s0, ngay, thang,
nam)

Co quan/td
chirc cong
nhan

Tén tac phflmrnghé thuat,
TT | thanh tich huan luyén, thi
dau TDTT

Giai thuéng cap [S6 tac
Quoc gia/Quoc te | gia

Khéng co

- Trong d6: S6 lugng (ghi rd cc s6 TT) tac pham nghé thuat, thanh tich huan luyén, thi dau dat giai
thuong qudc té, 1a tac gia chinh/huéng dan chinh sau PGS/TS:

8. Chu tri hodc tham gia x4y dung, phat trién chuong trinh ddo tao hoic chuwong trinh/du an/dé tai
nghién ctru, ng dung khoa hoc cong ngh¢ cta co s¢ gido duc dai hoc da dugce dua vao ap dung thuc

té:
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9. Cac tiéu chudn khong du so véi quy dinh, dé xuét cong trinh khoa hoc (CTKH) thay thé*:
a) Thoi gian duoc bd nhiém PGS

Puoc bo nhiém PGS chua di 3 nam: thiéu (s6 lugng nam, thang):

b) Hoat dong dao tao

- Tham nién dao tao chua du 6 nim (U'V PGS), con thiéu (sb lugng nim, thang):

- Gi0 giang day

+ Gid chuan giang day truc tiép trén 16p khong di, con thiéu (nim hoc/sé gid thiéu):

+ Gio chuan giang day quy d6i khong du, con thiéu (nim hoc/so gio thiéu):

- Huéng dan chinh NCS/HVCH,CK2/BSNT:

+ D3 hudng dan chinh 01 NCS d3 c6 Quyét dinh cap bang TS (U'V chirc danh GS) D

Pé xuit CTKH dé thay thé tiéu chuan hudéng dan 01 NCS dugc cap bang TS bi thiéu:

+ D3 hudng dan chinh 01 HVCH/CK2/BSNT di c6 Quyét dinh cip bang ThS/CK2/BSNT (U'V chirc

danh PGS)[ |



Dé xuit CTKH dé thay thé tiéu chuan huéng din 01 HVCH/CK2/BSNT dugc cip bang
ThS/CK2/BSNT bj thiéu:

c¢) Nghién ctru khoa hoc

- Pé chii tri 01 nhiém vy KH&CN cdp Bo (UV chirc danh GS) ||

Pé xuat CTKH dé thay thé tiéu chuan cha tri 01 nhiém vy KH&CN cap Bo bi thiéu:

- P chu tri khong du 01 nhiém vy KH&CN cap co so (UV chie danh PGS)
Pé xuat CTKH dé thay thé tiéu chuan chu tri 01 nhiém vu KH&CN cép co s6 bi thiéu:

- Khong du s6 CTKH 14 tac gia chinh sau khi dugc bo nhiém PGS hoic duoc cap bang TS:
+ Pbi voi tmg vién chirc danh GS, di cong bd duoc: 03 CTKH D; 04 CTKH D

Pé xuat sach CKUT/chuong sach cia NXB c6 uy tin trén thé gidi 1a tic gia chinh thay thé cho viéc
UV khong du 05 CTKH la tac gia chinh theo quy dinh:
+ Pbi voi tmg vién chirc danh PGS, di cong bd duge: 02 CTKH D
Pé xuat sich CKUT/chuwong sach NXB c6 uy tin trén thé gidi 1a tac gia chinh thay thé cho viéc UV
khong du 03 CTKH la tac gia chinh theo quy dinh:
Chil y: P6i véi cdc chuyén nganh bi mdt nha nwée thude nganh KH An ninh va KH Qudn su, cdc tiéu
chudn khéng dii vé hudng dan, dé tai khoa hoc va cong trinh khoa hoc sé dwoc bii bang diém tir cdc
bai bdo khoa hoc theo quy dinh tai Quyét dinh so 25/2020/0P-TTg.
d) Bién soan sach phuc vu dao tao (ddi v6i Gmg vién GS)
- Khong du diém bién soan sach phuc vu dao tao:
- Khong du diém bién soan gido trinh va sach chuyén khao:
C. CAM POAN CUA NGUOI PANG KY XET CONG NHAN PAT TIEU CHUAN CHUC
DANH:
T61 cam doan nhirng diéu khai trén 1a ding, néu sai toi xin chiu trach nhiém trudc phap luat.

TP. HO6 Chi Minh, ngay 25 thang 07 nim 2025

Nguwoi dang ky
(Ky va ghi ro ho tén)



