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Abstract: In the context of fierce competition and volatility in the financial market, effective management of
interest rate risk for banks has become extremely important. This topic aims to study the application of the
Black-Scholes model to price interest rate option contracts, helping Agribank Saigon develop strategies to
prevent and mitigate interest rate risk effectively. Through a combination of theoretical research and empirical
analysis, the study aims to provide useful solutions for the bank in financial risk management. The expected
research results will contribute to the risk management system of Agribank Saigon and serve as a reference for
other financial institutions.
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