(C9. LY THUYET TRO CHOT
VA CHIEN LUOC KINH DOANH

1ai guan tam dén hanh vi ctia doi thu canh tranh.
nai phan doan cho ducc hanh vil ciia ho.
nail niem co ban cia mot tro choi:

+ Nguai choi

+ Chién lugc

+ Két qua

+ Can bang Nash: (&%, £*): toi uu — toi uu
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Tro chdgi mot Ian khong lap lai

Tro choi guang cao: Hinh thuc mo rong

7,5
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Tro choi mot [an khong lap lai (tt)

Tro choi guang cao. Hinh thuc thong thuong

B
Chién luoc
L
H

e Chién lugc uu thé?

e Can bang Nash?
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Tro choi mot lan khong lap lai (tt)

Tro choi guang cao. Hinh thuc thong thuong

B
Chién luoc 7ang Glam
7ang 10, 20 15, 8
Giam -10, 7 10, 10

e Chién lugc uu thé?

e Can bang Nash?
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a A? V.

Piém can bang Nash

= Khong co diém can bang Nash:

Chién luoc Da
Da 0,0
Kéo -1,1
Glay 1, -1

= Nhiéu diém cén bang Nash:

Chién luoc Nui
Nui 2,1
Bién 0,0
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Tro chofi dinh gia Bertrand

e MOt

e Can

B
Chién luoc Thap
IGED, 0,0
Cao -10, 50

an khong-1ap lai.

nang Nash? Giai thich? Nhan xét?

e K€t qua nao tot nhat? Giai thich tai sao lai khong chon?
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Kiem tra nhan vien

Nhén vién
Chién luoc Lam viéc Tron viéc
Nguoi guan ly  Kiém tra -1, 1 1, -1
Khéng kiém tra 1, -1 -1, 1

e Mau thuan vé muc tiéu Igi ich nén phai kiém tra.

e Kiém tra dot xuat sé cé tac dung. Tai sao?
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Tro chai lap lai vo sO [an

s [Iroichei Nghich. ly: nguoy tu
Hai nguoi bi nghi van pham toil
Nguci tham van tach ho ra va bao: ...
Két gua la: ... Giai thich tai sao?

B
Chién luoc Thu nhan Khong thu nhan

Thu nhan 3;3 0,5; 10
Khong thu nhan 10; 0,5 2; 2
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Hop tac

s Nghich Iy nguoy tu xuat hien nhieu trong thuc te.
s [ro choi quang cao:

Chién Iuoc L H
i 7,7 3,10
H 10, 3 5,5

Chién lugc uu thé? Chién lugc can bang Nash?
Chién luac tot hon? ... nhung khong 6n dinh:
Giai thich tail sao?
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Hop tac (tt)

= Can bang Stackelberg: Dan dau — theo sau.

B

Chién luoc Dén déu Theo sau
(qB ~ 60) (qB = 30)
Dan du (g, = 60) 0,0 1.800, 900

Theo sau (g, = 30) 900, 1.800 1.600, 1.600

hien, lugc mang) lai IGi ich cao nhat cho ca hai la ...,
hung lai khong oni dinh. Giai thich tai sao?

hong co dau hiéu nao vé chon Iua ctia doi thu!
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Chién luoc de doa

= [ro chei quang cao

Chién luoc
A
H

C0O co hoi de doa.
Két qua nao dat ducc?
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Chién luoc kich thich

= [ro choi dinh gia lap lai:

Chién luoc Gia thap Gla cao
Gla thap 0,0 50, -40
Gia cao -40, 50 10, 10

e Lap lai nhiéu lan, nhu thut té€ thuGng xay ra.
e Chién lugc kich thich.

e VVan c6 cd hoi Itra d6i. Tuy nhién, ...
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= Neu khong Itra doi thi nhan duoc khoan 61 la 10 vinh
ViEn, VOI gia tri hien tai la (/la lai suat):

= Neu [ta doi thi nhan ducc khoan loi la. 50 chi'mot lan.

» Soisanh hai trucng hop: khong lura doi néu:
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Tro choi chat luong san pham

= [ro choi:

Doanh nghiép
Chién luoc  Chat luong thap  Chat luong cao
Khach hang  Khong mua 0,0 0, -10
Mua -10, 10 1,1

= Chienslugc kich thich.
= Nhan xet:
+ San xuat co thé bj sai sot.
+ Khach hang nén dugc doi hang.
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Tro chgdi lap lai vai lan

s (10 choi lap lai vaillan khong biét chac gial doan. cuor:
Tro chaei dinh gia cho den khi san pham bi lac hau:

Doanh nghiép B
Chién luoc Gla thap Gia cao
Doanh nghiép A Gia thap 0,0 50, -40
Gla cao -40, 50 10, 10

s Xac suat tro chai cham dut la - voi

= S0 sanh hai tinh huong Itra doi va khong; Itral doi.
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» Loi ich nhan duec neu khong lua doi:

= Lailich nhan duoc neu Itra doi'lal 50.
= Khong| Itra doi neu:
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Tro chai lap lai biét chac giail doani cuoi: Tro chail dinh
gia hai lan.
Doanh nghiép B
Chién luoc Gla thap Gia cao
Doanh nghiép A Gia thap 0,0 50, -40
Gia cao -40, 50 10, 10

Khong co co hoi tra dla nen xem lan chai tha hai la lan
CUoI.
Két qua giong tro choi mot lan khong lap lai.
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Ung dung

= [0 choi bo Viec.
= [ro choi ban hang di dong.
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Tro chdi nhiéu giai doan (trudc sau)

s [rdt tir ra guyet dinfla rat guan trong.
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B c6 thé dua trén quyét dinh cta A nhung khong nguce
13l

Neu chieni lucc cua B la (X, X) thi A sé choni X
Néu A chon Xthi 5.co dong ca thay doi chon lua clia

minh khong? Can bang Nash?

Chién lugc hop ly hon: 4: L va B L. Tai sao khongichon?
Viide doa cua B. A co nén tin khong?
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= Diém can bang khac: B: L néul A L va B: Xnéu A: X.
= De doa dang tin va khong| dang tin.
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Tro choi nhap nganh

Cung rén -1, 1

Méem mong
5,5

0, 10

e B doa s€ ciing ran. Khi do, diém can bang Nash a?
e Pe doa nay dang tin khong?

e Diém can bang Nash khac 1a?
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Tro choi mac ca theo trinh tur

» Al ra guyet dinh trudc la guan trong.
= [hi'du, mua ban xe.
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C12. SU LUA CHON KHI KHONG CHAC CHAN VE
TUONG LAI

» Nguoi tieu dung thucng phai dua ra quyét dinhi trong
dieu kien kfhiong biét chac vé tuong /aj, ehu yeu do
thong. tin' khiong hoan chinh:

= [hidu:
Ca cucc dua ngua
Mua chirng khoan
Mua hang hoa da xai roi, v.v.
Xac suat va (gia tri) ky vong.
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= Nghich |y St. Petersburg:
Tung dong xu cho den khi mat nguia xuat hién; giai
thucng: 2/dvt.
Xdac suat dé mat nglra xuat hién vae lan tung thir'/ Ia
p = (1/2)=1/2".
Gia tri giai thudng la X' = 2/: X, = 2, X, = 4, X; = 8,
ey X =20, .

Gia tri ky vong cua tro choi nay la:
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= Gia tri ky vong la vo cung Iom nhung it nguci tham gia
trorchoi nay. Tai sao?

» Hiw dung ky: vong (hiru dung tam ly) ducc quan tam
hom gial tri ky: vong do quy: luat MU/giam dan.

= Giai thich cua Bernoulli:

Ham hiiu dung ky vong &/ = /7 (Xi).

Hiu dung bien giam dan:

http://lekhuongninh.googlepages.com



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

» HUW dungl ky: vong:
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RUI RO VA SO’ RUI RO*

+ MOt ca nhan co gia tri tai san la W*
V@i hai tro chai véi xac suat thang —

Uw) thua la 50-50 véi gia tri la A~ va 2A.
U™ + Nhan xét:

Uh(W?) ’ = U(W*)>Uh(W)>U2h(W)

U2 (W) , - Tai Wy, mot ca nhan c6 hitu dung
giong nhu UN W*) nén san sang tra
sG tién la W* - I, d€ tranh sy may ri.
Péy la tién bdo hiém.

- Cac nha kinh t€ su’ dung so'tien ma
nguai tieu dung dong y tra cho bao
hiém dé do luGng mic do sg rui ro.

74

Ww*-2h W*-h W* W*+h W*+2h
*SO rui ro. Risk Averse
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SU'SAN LONG TRA TIEN MUA BAO HIEM

Gia tri tail san hien tai W/* = 100.000 dvt; rui ro bi mat
chiec xe tri gia 20.000 dvt voi xac suat lai 25%; ham hirt
dung: OW) = in(W).

Khong baoe hiém:

U= 0,75In100.000 + 0,25In80.000 = 11,45714. (i)

Tra bao hiém 5.000 dvt:

U = In95.000 = 11,46163. (ii)

So sanh: (ii) > (i) nén bao hiém co Igi han.

Tién bao hiém toi da (x):

IN(100.000 — x) = 11,45714. Suy ra: x.='5.426 dvt.
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