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> Mét so phwong phap dw bao da nghién clru trong ngan
han:

Péi v&i chudi thdi gian twong ddi 6n dinh thi &p dung phwong

phép ngoai suy xu thé
Poi voi chudi thei gian dirng theo nghia ky vong toan thi ap
dung phwong phap san mi bat bién

- Pai v&i chubi thoi gian chiu nhitng tac ddng manh, c6 nhirng
buwdc nhdy dac biét 1a nhirng quan sat cang gan hién tai thi
ap dung phwong phap san mi xu thé

- Poi voi chudi thoi gian co bién ddng theo chu ky thi ap dung
cac mo hinh thoi vu


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

V&i chwong hoc nay ching ta sé tiép can véi nhirvng phwong
phap dw bao trong dai han trén co s&@ mo hinh tang trwdng
theo ham m va cac mé hinh dung dé phan tich m&c bao hoa.
Cac mod hinh nay bd qua nhirtng nét dac trwng trong ngan
han, chi quan tam dén nhirng bién déng chung, khai quéat
trong dai han dé c6 tdm nhin tdng quat vé twong lai.
Cac md hinh nay cho phép xac dinh dwoc gidi han phat trién
va diéu nay rat co y nghia doi v&i quan ly vi mo va vi mo.
Chuing ta xét 3 dang ham tiéu biéu:

- Ham md

- Ham Losgistic

- Ham Gompert
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1. HAM MU:

« Chudi thdi gian dién bién theo mét quy luat dac trwng bang
mot hé sb tang giao déng trong mét gidi han nao dé nhwng
on dinh.

VD: - Qua trinh tdng dan s trong dai han
- Cac qua trinh tich luy von, hay tién 1ai gwi tiét kiém,....
- Qua trinh phat trién khoa hoc cong nghé....

- Biéu hién: M(rc tdng cla chubi thdi gian ty 1& vai gia tri hién
tai thi chudi thoi gian dé c6 dang ham ma. Diéu dé cd nghia
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« Pé wdc lwong cac tham sd bang phwong phap OLS ta phai bién dbi
phwong trinh vé dang ham da thirc
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2. HAM LOGISTIC:

« VD: doanh thu vé sadn pham cda mdt cdng ty sau mot giai

doan tang trwdng sé chuyén sang trang thai phat trién cham
dan va dat mirc bao hoa.
Van dé dat ra la phai dv bao dwoc xu thé tadng trwdng sb
lwong (gié tri) va mic bao hoa dé co thé kip thdi chuyén sang
san pham khéac co trién vong hon, hodc cé chién lwoc phat
trién lau dai.

+ Biéu hién: Mtrc tdng cla chudi thdi gian ty 1& véi gia tri hién
tai x, va voi khoang cach gilka mdc bdo hoa tuyét doi S va
gia tri hién tai Xt.
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Céac tham sb can woclwong laa, S, ¢

> Trwong hop S dia biét. S = S,
S c6 thé xac dinh bén ngoai mé hinh dwa vao kinh nghiém va
dac tinh cda doéi twong dw bao. S xac dinh bén ngoai mé hinh
tét hon xac dinh bén trong mé hinh vi dé xac dinh S ¢ thé
mat ca 1 vong doi cha doi twong.
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U'&e lwong cac tham sb bang phwong phap OLS. Ta quy vé
giai hé phwong trinh chuan sau:

nchaSOZt:Zyt ¢~ 7
cthraSOthzzytt as, = ?
Ham dv bao: . = S,
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> Trweong hop S chuwa biét thi khéng thé wéc lwong cac tham
s6 bang phwong phap OLS ngay dwoc ma phai bién dbi vé

dang da thwrc
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U&ce lwong cac tham sé ta quy vé gidi hé phwong trinh chuan

sau: i
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Co 2 cach uwoéc lvong c:

- CO thé tinh dwoc bang phwong phap diém chon nhwng
khéng dam bao chinh xac

- Sau khi tinh dwoc S thi quay trd lai tinh nhw trwdng hop S
da biét
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3. HAM GOMPERT:
« Biéu hién: Mirc tdng cla chudi thdi gian ty 1& vé&i gia tri hién
tai x; va sai phan loga gitta mirc b&o hoa S va x;
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Trwdng hop S da biét. S = S, (S c6 thé xac dinh bén ngoai
mo hinh)
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Ué&c lwong cac tham sd bang phwong phap OLS, ta dwoc

cac gia tri woc lwong A va B
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> Trwong hop S chuwa biét:
o _ 1 — t —
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U&c lwong cac tham sd bang phwong phap OLS, ta dwoc

A

cac gia tri woc lwong A va C
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Xac dinh bang phwong phap diém chon hoac quay tré lai

trwdng hop S da biét
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