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1. CHUOI THO'l VU:
Trong thwc té c6 nhirtng chudi thei gian co lién quan voi cac
qgua trinh kinh té - x& hdi cd nhirng giao dong theo chu ky voi
ddé dai thoi gian nhw: nam, quy, thang, tuan .... Chudi thoi
gian v@i giao dong chu ky dwoc goi la chudi thoi vu
e Xét chudi thoi vu: Y, = f(X,, S, U,
Trong doé: X, 1a thanh phan xu thé
S, la thanh phan thoi vu
U, la thanh phan ngau nhién
Nguwdi ta co thé xac dinh riéng tirng thanh phan X, va S, roi
lai két hop 2 thanh phan X, va S, theo 2 dang:
+ Dang tong: Y, = X, + S, +U,
+ Dang tich: Y, = X*S; + U,
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>Quy trinh chung doi v&i 1 chudi théi gian cé bién dong
thoi vu

B1: Téch thanh phan St ra khdi chudi Yt bang phwong phép
trung binh trwot dé)san bang péc yéu t6 ngau nhién, yéu t6
thi vy, ttr d6 lam noi bat xu thé cua chudi thdi gian.

Goi s mua vu 1a m, tinh trung binh trwot nhw sau:

+ Néu m |&: (chudi TBT sé& mat di (m-1) quan sat)

— 1 (
Y = —|Y _rculd Muone tThah..con T Yerm j
t m t—m % t—m %+1 t+m %
+ Néu m chan: (chubi TBT sé& mat di (m) quan sat)
— 1 (1 1 j
Y T —I —Y Ty LT T —y
R /7 5 )

B2: Xac dinh xu thé cho chudi trung binh truwot ( OLS)

B3: Xac dinh thanh phan thdi vu

B4: Két hop TP xu thé va TP th&i vu dé c6 md hinh dw bao
B5: Kiém tra md hinh, danh gia sai sd6 dw bao, khoang tin cay
cua dv bao ....
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2. PHWONG PHAP CHIi SO THOl VU GIAN PON:
- Xét chudi thoi gian c6 dang: Y, = X*S, + U,
St =Y,/ Xt - Ut/Xt

Pat u; =u/x) co: St = Yt/Xt - U't
e % 't = 1 g t B

Ut’ phai théa man: Xk

VG [_} vE -
Goi S; la chi sO mua j ndm k

Y la gia tri thyee té (rng v&i mua j ndm k
X, 1a gia tri xu thé trng v&i mua j nam k

~ v, €

s, €=
x €



http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

»>Quy trinh thwc hién phwong phap:

« B1: Tach thanh phan S, ra khéi chudi Y, bang phwong phap trung
binh truot .

« B2: Xac dinh xu thé cta chubi trung binh trwot X, bang phwong
phap OLS. Tinh gié tri xu thé.

»  B3: Xac dinh c4c chi so thoi vu S,
- Néu S, twong doi on dinh thi lay gia tri trung binh cta tirng mua

trong nam lam gia tri dw bao cho nam ké tiép
2. S,

A = k71
Sj

K
- Néu S, biéu hién xu thé thi lay gia tri S; lam gia tri dw bao cho nam

ké tiép. s duoc tinh bang phwong phap ngoai suy xu thé
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. . 5 ~ [x Ti1=xs
‘Buéc 4Dy bao v €|~ , T
‘ x =g

—| s? 5—?3 )
R B e P
> . 4 4 K_2 — 2
Khoang sai s6 dw bao: \ > ﬁ.k—T/)l
K \k:l
s2 = X $ -y =
u jk jk
k=1
T

Trong d6: T, la gid tri cha bién thoi gian tai thoi diém dy bao
T lagia trj trung binh cua bien thoi gian
la sai s6 chuan tinh theo mua j
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3. PHUONG PHAP GIAI TiCH DIEU HOA:

« Xét chudi thoi gian cé dang sau: Y, = X, + S, +U,
M6 hinh dw bao dwoc xay dwng trén co s& xac dinh riéng
tirng thanh phan sau dé té hop lai véi nhau. Trén thuc té thi
khdng thé xac dinh dwoc chinh xac gia tri cia Xt, St, U-t ma
chi c6 dwoc gia tri wéce lwong gid tri trung binh cua cac thanh
phan. SO liéu cang khach quan, s6 quan sat cang Ion thi sé
cho két qua dw bao cang sat v&i gia tri thuc té.

» Quy trinh thwc hién phwong phap:

 B1: Tach thanh phan S, ra khéi chudi Y, bang phwong phap
trung binh truot.

« B2: Xac dinh xu thé cua chudi trung binh trwot X, bang
phwong phap OLS
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« B3: X&c dinh thanh phan S,
Nguwdi ta da chirng minh dwoc rang: mét giao déong diéu hoa
dwoc biéu dién dwdi dang mdt tbng cac ham lwong giac co

dang sau:
- iz ] 2 i 2 nti |
S, = Laisin * b cos J
p p

i1

V&i p 1a bdi sO I&n nhat ctia s6 mla, p<n

- Néu p chan thi i nhan cac gia trit 1,2,......,p/2

- Néu p 1& thi i nhan cac gia tri t&r 1,2,....... , [p/2] (phan
nguyén cua p/2)

Udc lwgng tham so a, va b, bang phwong phap OLS

2
2 . .
2 mti 2 mti -
Z_i{Yt_Xt_i(aisin T b.cos y| —— Min
i=1 i=1 P p
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; . ~ 4. (O ( o2 ~ 27t
Xac dinh hé so: Z -, ai——i ¢ - x sin
Zal |< p t~1 p
< .
0 A~ 2 — 2 Ttti
ZZO bi——i "t_xt/cos
\abI ~ p t71 p
2
N 2 Ttti A 2 Tti
YtXt+i{é sin * b cos
t=1 P P

« B4: Lap ham dw bao:

« B5: Xac dinh sai s6 dw bao: Sai s6 dw bao dwoc tinh theo tirng
mua:

( .
\S?ul *p_T'z/ |
AJ:taf/ — |1 ” — |
long | Z#.—?iJ
J
i=1
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4. PHUONG PHAP SU DUNG BIEN GIA:
Phwong phap nay ap dung dbi voi chudi thdi gian co bién
déng mua ma trong dé cac muoc twong L’Pr)g’v(yi cac mua
chénh Iéch mét lwong khac nhau va twong doi 6n dinh tr chu
Ky nay sang chu ky khac.

« Xét chudi thei gian cé dang sau: Y, = X, + S, +U,
Pé xac dinh thanh phan thdi vu S, nguoi ta dwa vao cac bién
gia twong rng v&i cac ’ml‘Ja trong chu ky. SO bién gia trong
mo hinh ludn nhod hon s6 mua.

{ D =1 ddi véi mua dai dién
D =0 dbi v&i mua khac

Tw do, mo hinh dy bao c6 dang sau:

m 1
Yt:Xt_I_Z CiDi_|_LJt

i—1
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U'dc lwgng mo hinh béngﬂ phwvong phap OLS. Phwong trinh
dw bao: v = x + 2

~

Gia tri dw bao cho mua j: Yoo T X, Te,

Gia str thanh phan xu thé X, cé dang tuyén tinh bac 1, khi do
ham dw bao c6 dang sau: Y,=a + bt + cD

Uéc lwong cac tham so a, b, ¢ bang phwong phap OLS. Ta
quy vé giadi hé phwong trinh chuan sau:

‘mat b2 tt e D:Z:Yt

a2 ttp2t?*c2 Dt = 2 Yt

la2Z D*b2Z Dt*c2D>=2 YD

— Y, ~atbttép

{DO: Y T 47" bt
D~1: Y = a‘t bt é
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5. PHUONG PHAP WINTER:
V&i phwong phap chi sé thei vu gidn don ta thay mdi quan hé
gitra X, va S, gan nhw khong thay doi, nhwng trén thyc té moi
quan hé do khéng 6n dinh do cau tric cua chudi thdi gian
thay dbi theo thdi gian. Do d6 can phai diéu chinh cac tham
sO dwa vao phwong phap san md.
Phwong phap thdi vu Winter két hop san mi tuyén tinh va chi
sO th¢i vu. M6 hinh co dang:
Y. ~(,F b m)sij
Trong do: S; la chi so thoi vu mua j, quan sat thiv i
i =t— L+ mmodL (m modL |a phan dw ctiia m/L)
] = (t+ m) modL
t 1a thoi diém hién tai
L Ia do dai chu ky
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Vi du: chudi thoi gian bat dau vao thang Giéng 1980 voi t =
1, thi thang Giéng 1982 (t = 25) va nhan t6 théi vu cho thang
Tw nam 1982 (S;) s& 6 -

1=25-12 + 3 modl2 = 16

] =(25+3) mod 12 =4
Chi s6 i dwoc dém truc tiép tr diém dau clha chudi thoi
gian, trong khi j dwoc danh so theo chu ky (1dén 12). Vi thang
Tw la thang th& 4 cua mét nam va thang Tw cua nam 1982 la
thang the 16 tinh t& dau chudi thdi gian, nén ta sé st dung
hé s6 thdi vu cho thang 4 /1982.
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» Quy trinh thwe hién phwong phap: Dw bao trén co s& cap
nhat thong tin mai, diéu chinh a, b, S; lién tuc
« B1: Xac dinh diéu kién ban dau
- Xac dinh xu thé cla chu ky dau tién bang phwong phéap
diém chon hodc phwong phap OLS véi chudi twong dbi 6n
dinh. Con néu chubi khéng 6n dinh thi xac dinh xu thé duwa
trén co s& chubi TBT cla chudi ban dau.
- Xac dinh chi s6 th&i vu tieng mua trong chu ky dau tién

=

X,
- B2: Piéu chinh a, b, Sij theo nguyén tac cia phwong phap
san mi bat bién

0<a,By<1)

S

1]
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~ |
q ~ Y q .
A = + = t — +
at at_l bt_l aL ~ t 1 b
S t— L, tmodL
( T~
bt bt_l B at at_l bt_l
A ~ Y ~
— —+ t —
Stj St_LJ Y[ é St_Lj

« B3: Lap ham dw bao:

Yttm*= §t+6tm~§tL+m

* B4: Banh gia mé hinh, kiém tra sai s6 dw bao
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Xac dinh diéu kién ban dau

- Didu kién ban dau la a, b, Sij & chu ky dAu tién

* Trong do:
&= (Y +y + oty
— * B yL L_yL
bL_% [y“l Yo#Y Yo+ 4 L ]
L L
Y, Yy, Y,
Slz ) SZ — J 3 SL:
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