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Cau truc chwong

1. Khai niem va phan loai

2. Céc chi tiéu phan tich day so thoi gian

3. Mot so phuong phap biéu dién xu hudng co
ban cua hién tuong

4. Mot s6 phuong phap du doan thong ké
ngan han
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+

1. Khal niém va phan loai

a. Khai niém
m Laday cac trl so ciia chi tiéu thong ké
dwoc sdp xép theo thir tw thoi gian

m Vidu
Nam 1997/1998/1999(2000/2001|2002
Giatn XK 116 01102/11.0(11.8]13.0/14.8

(tricu USD)
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Vi du: Cé tai liéu vé lao dong
cua doanh nghiép A nhw sau:

1.1.09 | 1.2.09 | 1.3.09 | 1.4.09

S6laodéng | 350 370 370 380
(Nguoi)
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b. Cau tao - 2 thanh phan sau:

‘|: Thoi gian: ¢6 thé 1a ngay, tuan, thang, quy, ndm tuy
thudc vao dic diém, tinh chat cta hién twong nghién
ctru. Do dai giita 2 thoi gian lién nhau goi 1a khoang
cach thoi gian.

m Chi tiéu vé hién twrong nghi€n ctru: tén, don vi tinh
phu hop va tri s6 chia chi tiéu. CAc trj s6 nay dugc
g0i 1a cac murc d6 ctia ddy so thoi gian y,. Cac muc
d6 cta diy so thoi gian co thé 1a so tuyét doi, so
twong doi hodc so binh quan.
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Yéu cau khi xdy dung DSTG:

O qhéi thong nhat vé noi dung va phuong phap tinh chi
ti€u qua tho1 gian.

— Vi du: Chi tiéu GDP & nudc ta hién nay tinh theo Hé thong tai
khoan quodc gia cua Li€n hop quodc, trudc do la chi tiéu tinh
theo HE thong san xuat vat chat cua Lién X0 cti (MPS).

m Phai thong nhat vé pham vi tong thé nghién curu.

— Vidu: Tt 1/8/2008, Ha Noi bao gom Ha Tay va mot so dia
phuong thudc Vinh Phuc, Hoa Binh. Khong thé dem cac s6
11¢u cua Ha N1 trudce khi nhap tinh d€ so sanh v61 so 1i€u cua
Ha N1 hién nay dugc.

m Céc khoang cach thoi gian trong diy so6 nén bang nhau,
nhat la vo1 cac day so thot ky phai bang nhau.
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Phan loai DSTG

Day so thoi ky Day sb thoi diém

m La day sO ma mo6i mlrc m La day sO ma moi mlrc
dd cda no biéu hién quy dd cda no biéu hién quy
mo, khoi lwong cla hién mo, khoi lwong cla hien
twc_yng trong tirng khoang two’ng tai mot thoi diém
thol gian nhat dinh nhat dinh.

Pac diém: Pac diém

s Khoang cach thoi glan = Mtrc do phan anh quy
anh huwdng dén mac dod mé tai thdi diém

m CO thé cdng don céac = Khong thé cdng don céac

murc do murc do
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Vi du

+

Nam 1997

1998

1999

2000

2001

2002

Gi4 tri XK

(tricu USD) esL

10,2

11,0

11,8

13,0

14,8

Ngay

1/4/03

1/5/03

1/6/03

1/7/03

GT ton kho (tr$)

3560

3640

3700

3540
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Can cwr vao cac loai chi tieu

m DAy s0 sO tuyét doi; day so O Cac tri so cua chi tiéu
14 s6 tuyét doi.
— Vi du: Qui md von ctia doanh nghiép qua cac nam.

m DAy so so tuong doi: ddy so ma cac tri so 1a cac so
twong doi.
— Vi du: toc d0 ting trudng Kinh té hang nam.

m DAy so s6 binh quan: ddy s6 ma cac tri so 1a cac sb
binh quan.
— Vidu: NSLD trung binh cua doanh nghiép qua cac nam.
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Y nghia cua viéc nghién ctru
day so thoi gian

m Nghién ciru cac dic diém vé su bién dong
cua hién trong qua tho1 gian

m Phat hién xu huéng phat trién va tinh quy
luat cua hién tugng

m Dy doan murce do cua hién tugng trong tuong
lal
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2. Cac chi tiéu phan tich DSTG
+

a) Miurc d0 binh quan theo tho1 gian

by Luong ting/giam tuyét doi

¢) Toc do phat trién

d) Toc do ting/giam

e) Gia tri tuyét d6i cua 1% ting/giam lién
hoan
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a. Mlrc do binh quan theo thoi gian

Mtrc dé binh quén doéi véi DS théi ky
m S dung so binh quan cdng gian don
— Cong thuec:
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Vidu

+

N'm

1997

1998

1999

2000

2001

2002

Gia tr1 XK
(tricu USD)

10,0

10,2

11,0

11,8

13,0

14,8

GTXK
bXnh quan
(1r $)

(10,0+10,2+11,0+1

11,8

11,8+13,0+14,8)/6
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Mirc do binh quan theo thoi gian

+

Mirc d§ binh quén doi véi DS thoi diém
m Diéu kién dé co thé tinh dwoc mire dj binh
guan:

— Mtrc dQ cudi cung Cﬁ‘a khoang cach thoi gian
trudc bang muc do dau tién cua khoang cach
tho1 glan sau

— Gi,ﬁfa cac thoi diém ghi chép s6 liéu, hién tuong
bién dong tuwong do1 déu dan
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m Phwong phap tinh ( k/c thoi gian bang nhau)

— Tinh mtrc d6 binh quan cua tiyng khoang cach
th&i gian: bang so binh quan cla tirng nhom 2
muwc do

— Xac dinh mire d6 binh quan trong ca giai doan:
bang s binh quan cda cac mirc dd binh quan
trng khoang cach

— Ban chat cua céch tinh nay 1a chuyén tir day sb
thoi didm sang day sé thoi ky dé& thuc hién phép

_ tinh
Vi du:

Ngay 1/4/03|1/5/03|1/6/03|1/7/03

GT hang ton kho (tr$) | 3560 | 3640 | 3700 | 3540
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Xac dinh mire do binh quan trong tirng
khoang thoi gian

Ngay 1/4/03 | 1/5/03 | 1/6/03 | 1/7/03
GT ton kho ($) 3560 | 3640 | 3700 | 3540
Miic do binh quan

timg khoang cich ($) 3600 3670 3620

m GT hang ton kho binh quan trong Quy I1/03 1a mirc
dd binh quan cua cac thang trong quy:

m GTTK binh quan : (3600+3670+3620)/3 = 3630 ($)
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Cong thirc tong quat

Xl Xn
—+ X, + X+t
2 2

X =
n—-1
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Phuwong phap tinh: ( k/c thoi gian
khong bang nhau)
Vi du:

m Thong ké tinh hinh nhan luc tai CT X thang
4/03:

m Ngay 1 thang 4 xi nghi€¢p co 400 cong nhan
m Ngay 10 thang 4 bo sung 5 cong nhan

m Ngay 16 thang 4 bo sung thém 3 cong nhan

m Ngay 21 thang 4 cho 6 cong nhan tho1 viéc,
tir d6 dén cuo1 thang 4 khong co gi thay doa.
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Phuong phap tinh
( k/c thoi gian khong bang nhau)

S6 ngay (f) |S6 lugng CN (x)|  xf.
Tu 1dén 9/4 9 400 3600
Tu 10 dén 15/4 6 405 2430
Tu 16 dén 20/4 5 408 2040
Tt 21 dén 30/4 10 402 4020
Tong 30 X 12090

So luong cong nhan bq thang 4/03: 12090/30 = 403 (CN)


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

Cong thirc tong quat

Trong do:

m X;: muc do binh quan
cua k/c thoi gian 1

m f: d6 dai tuong doi
cua k/c thoi gian 1

m n: sO khoang cach
tho1 gian duogc theo
doi
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b. Lwong ting/giam tuyét doi (3):
jLngm,w ting/giam tuyét doi lién hodan (5)

m KN: La chénh léch gitta murc do cua ky
nghién ctru so vo1 muc do cua ky dung
lién trude do

m Si,cho biét luong ting/giam bang so tuyét
d(?i cua hién twong gitra hai ky quan sat
l1€n nhau

m Cong thuce: §; = X; — X4 (1=2,n)
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Vi du

+

N'm | 1997 | 1998 | 1999 [ 2000 | 2001 | 2002
Gid tri XK
rieu USD) | 100 | 10:2| 110 | 118 13,0 | 148
5. (tr$) ~ 10210808 |12 1,8



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

Lwong ting/giam tuyét doi dinh goc A,

+

m La chenh léch gitva mirc do ky nghien ciru
vol muc do ky dwoc chon lam goc co dinh.

m A cho thay luong ting/giam bang so tuyét
do1 cua hién tuong gitta ky nghién ctru voi
g0C so sanh

=CT: A, = X; — X, (i=2,n)

= Thyec té thi c6 thé chon bat ky gdc ndo nhung

veé mat ly thuyét thi thuong chon goc dau tién
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Nhén xét quan hé giira cac o, va A,

JF- Oy =Xo—X; |

m O, =X, — X3 »‘ 20, =X, —X; =A,

mo, =X, —X ;1 |

- Luong ting/giam tuyét doi dinh goc ky
nghién ctru bang tong cac luong tang/giam
tuy€t do1 lien hoan tinh t&1 ky nghién ctru
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Vi du

+

Nam | 1997 [ 1998 | 1999 | 2000 | 2001 | 2002
Gi4 tri XK
ricu USDy | 100 | 102|110 | 11,8 13,0 | 1438
5, (tr$) - 102080812/ 1,8
A (tr$) = 10210 1,8 |30 | 48
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Lwong ting/giam tuyét doi binh quan O

+

m L3 s6 binh quan cua cac lugng
tang/giam tuyét d6i lién hoan

m O cho thay mirc do dai di¢n vé luong
ting/giam tuyét doi qua cac ky

m Cong thuec:

m § chi phu thudc vao muc do dau tién
va muc do cuoi cung. Do vay chi nén
tinh khi cac mirc do cua day sO CO
cung xu hudéng va nén két hop voi
cac luong tang giam tuyét doi lién
hoan 5; dé phan tich thi mdi chat ché
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Vi du

+

Nam | 1997 | 1998 | 1999 [ 2000 | 2001 | 2002
Gi4 tri XK

(trién USD) 10,0 [ 102 ] 11,0 | 11.8 | 13,0 | 14.8
5. (tr$) - 10210808112 18
A (tr$) - 102110 18130 48
S (tr$) 0.96
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c. Toc d9 phat trién (t):

Toc dj phdt trién lién hoan 13 ty s6 gitra muc
do ky nghién ctru vo1 mure do ky lién trudc
do.

m Chi tiéu nay phan anh su Rhét trién cua hién
trong gitra hai tho1 gian lien nhau

m CT:t. =x/x, (i=2,n)

m Don vi: (1an) hoic (%)
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N'm | 1997 | 1998 | 1999 | 2000 | 2001 | 2002
x: (tr$)| 10,0 | 10,2 | 11,0 | 11,8 | 13,0 | 14,8
t. (%) - 102,0 | 107,8 | 107,3 | 110,2 | 113,8
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Toc do phat trién dinh goc (T)
+l La ty sé gira mirc dé ky nghfén cuu voi
mirc do ky dwoc chon lam goc.
m [, phan anh sy phat triép cﬁg hién’ trong so
vo1 ki dugc chon lam g6c¢ do1 chiéu
m Cong thuc tinh: T; = x./x; (1 =2,n)
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Vi du

N'm

1997

1998

1999

2000

2001

2002

X: (tr$)

10,0

10,2

11,0

11,8

13,0

14,8

t (%)

102,0

107,38

107,3

110,2

113,8

T, (%)

102,0

110,0

118,0

130,0

148.0
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Nhan xét quan hé gitra cact, va T,

+l t, = X,/X,

mt, = Xi/X,
mt, = X,/X,

_ I
mt =X/X 4

\

| ‘ [Tt =x /X, =T,

)

m > Toc do phat trién dinh goc ky nghién
ctru bang tich cac toc do phat trién lién
hoan tinh to1 ky nghién ctru
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Toc d§ phat trién binh quéan (t)

+

m KN: La séqbinh quén ctia cac toc
do phat trién li€n hoan

O Toc do phat trién binh quan cho
thay murc do dai dién cua toc do

phat trién trong khoang thoi gian |
do t — Tn

m Chi nén tinh khi cac mirc do cua
day so cO cung Xu hudng. Néu
khong cuing Xu hudng thi nén
dung toc do phat trién lién hoan

m CT



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

Vi du

N'm

1997

1998

1999

2000

2001

2002

X: (tr$)

10,0

10,2

11,0

11,8

13,0

14,8

t (%)

102,0

107,38

107,3

110,2

113,8

t (%)

108,16



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

d. Toc d9 ting/giam

Toc dé ting/gidm lién hoan (a;)

m KN: 1a ty so so sanh giira luong
tang/giam tuy€t do1 lién hoan voi
murc do ky goc lién hoan

ma cho biét 11I0’ng ting/giam bang a =
so twong doi ciia hién twong giiva
hai ky quan sdt lién nhau

u CT a. =t —1(100%)
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Vi du

N m

1997

1998

1999

2000

2001

2002

X; (tr$)

10,0

10,2

11,0

11,8

13,0

14,8

t (%)

102,0

107,38

107,3

110,2

113,38

a; (%)

2,0

7,8

7,3

10,2

13,8
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Téc do ting/giam dinh goc (A.)

m KN: Toc dp tang/giam dinh goc la tyj s6 so
sanh giiva lwong tang/giam dinh goc voi mirc
do ky goc co dinh

m A, cho biét lugng ting/giam bang so twong doi
cua hien twong giira ky nghién cwu voi ky goc
co dinh

n CT: A, = Aly, = (i —yo)ly, = T;— 1 (lan)

m Néu T, tinh bang % thi A, = T, — 100
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Vi du

Nam

1997

1998

1999

2000

2001

2002

X; (tr$)

10,0

10,2

11,0

11,8

13,0

14,8

A, (tr$)

0,2

1,0

1,8

3,0

4,8

T, (%)

102,0

110,0

118,0

130,0

148.0

A; (%)

2,0

10,0

18,0

30,0

48,0
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Toc do ting/giam binh quan

m KN:

m La chi tiéu twong doi n6i 1én nhip di¢u
tang/giam dai dién ta1 tho1 ky nhat dinh

m CT:a=t—1 (100%)

m Cung chi nén su dupg toc do tang/giam
binh quan khi day s6 c6 cung xu huong.
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Vi du

Nam | 1997 | 1998 | 1999 | 2000 | 2001 | 2002
x(tr$)| 10,0 | 10,2 | 11,0 | 11,8 | 13,0 | 14,8
(%) 108,16
a (%) 8,16
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e. Gia tri tuyét doi ciia 1% ting/giam: g

+

m KN: 1% tang hoac giam B
cua toc do tang/giam lién 0i =
hoan thi twong tng voi
tr1 sO tuy¢t doi la bao
nhiéu?

mgla $O tuyét doi, nén
don vi tinh tuong trng
theo don vi tinh cua chi
tieu nghién cuu.

m CT
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Vi du

Nam

1997

1998

1999

2000

2001

2002

X; (tr$)

10,0

10,2

11,0

11,8

13,0

14,8

0; (tr$)

0,2

0,8

0,8

1,2

1,8

a, (%)

2,0

7,8

7,3

10,2

13,8

g. (tr$)

0,100

0,102

0,110

0,118

0,130
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m Trén thuc té, thuong khong dung chi tiéu gia
tr1 tuyét do1 cua 1% tdc do tang (giam) dinh
gOc vi no ludn 1a 1 hang so
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Bang chi tiéu phan tich DSTG

‘}

Nam [ 1997 | 1998 | 1999 | 2000 | 2001 | 2002
x.($) |10,0| 102 | 11,0 | 11,8 | 13,0 | 14,8
x ($) 11,8
5, ($) - 1 02|08 | 08 | 1,2 | 1,8
A ($) - 1 02 | 1,0 | 1.8 | 30 | 4,8
5 ($) 0,96
t (%) - 1102,0 | 107,8 | 107,3 | 110,2 | 113,8
T (%) | - |102,0|110,0]| 118,0 | 130,0 | 148.0
t (%) 108,16
a: (%) - | 20 | 78 | 7.3 | 10,2 | 13,8
A (%) | - | 2,0 | 10,0 | 18,0 | 30,0 | 48,0
a (%) 8,16
g (%) - 10,100|0,102 | 0,110 | 0,118 | 0,130
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Bai tap 2 trang 354
+
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+

3. Mét s6 phwong phap
bieu hién xu hwéng phat
trien cua hién twong
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Muc dich chung cua cac phwong phap

+- Hién tuong blen dong qua thoi glan, chiu anh
huong boi nhiéu nhom nhan to, trong d6:

— Cac nhan t6 chu yéu, tac dong dén hién tu:0’ng va
quyét dinh xu hudng phat trién co ban cua hién
tuong.

— C&c nhan to ngau nhién tac dong mot cach ngau
nhién lam cho hién tugng sai 1éch so véi Xu hudng
chung.

O Van dé dat ra 1a phai loai trir nhitng nhan to
ngau nhién va lam boc 16 ra nhirng nhan to co
ban dé phan anh xu huéng phat trién cua hién
twrong
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1 — Phwong phap mé rong

khoang cach thoi gian

- Pham vi ap dung:

Dy so6 thoi gian co khoang cach thoi gian tuong
doi ngan va ¢6 nhiéu mic do0 ma chua bi€u hién
duoc Xu hudng phat trién cua hién tuong.

\VDk

Théng 123|456 |7|8|9/|10[11|12
San luong |40 |36 |41 |38 |42 | 48 | 40 | 45 | 50 | 49 | 46|42
(1000 tan)
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- Noi dung cua phwong phap

s B

. 4

‘U day so thoi gian da cho xay dung mot day so

hoi glan moi bang cach mo rong thém khoang cach

e

01 glan théng qua viéc ghép mot so thoi gian lién

nhau vao thanh mot khoang thoi gian dai hon.

m Tu VD trén c thé mo rong khoang cach thoi glan
tir thang sang quy dé nhin rd xu hudng thay doi cua

S

an luong.

Quy I [ 1 1V

San luong | 117 128 135 137
(1000 tan)
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m Thoi gian dai - ngan mang y nghia twong
doi, phu thudc vao dac diém ctia hién tuong
va tung loai chi ti€u khac nhau.

m Vi du: San pham cua nganh ché bién thuy
san c6 thé xét theo ngay, tuan. Nhung san
pham cua nganh dong tau phai xét theo
thang, nam...
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—e— Seriesl

—m— Series?2

—e— Seriesl
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Han ché ciia phwong phap:

m Do ghep nhiéu khoang thot gian vao thanh mot
nén so lwong cac muc do trong day sO mat di
qua nhleu d6i khi 1am mat anh hudng ctia cac
nhan t6 co ban.

m Vi du: s6 liéu tir thang chuyén thanh qui, tur 12
muc do Con 4 muc do, tuc la mat di 2/3 sd muc
do ban dau.

m Truong hop sir dung voi nhitng hién tuong co
tinh chat thoi vu s€ lam mat di tinh chat thoi vu

cua hién tuong
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2 — Phuwong phap diy so binh
quan truot (bq di dong)

m Dic diém cua so binh quan 1a san bang cac
chénh 1éch vi thé n6 san bang cac nhan to ngau
nhién 1am boc 16 nhan t6 co ban cta hién

tuong,

m Khai niém: S6 binh quén truot 12 s6 binh quén
ciia mot nhom nhat dinh cac murc do trong day
s0 duoc tinh bang cach lan luot loai trir dan
murc d6 dau, dong thoi thém vao cac muic do
tiép theo sao cho so luong cac murc do tham gia
t|nh S0 binh quan la khéng doi.

= DAy so binh quan trugt la day s6 dugc hinh
thanh tir cac so binh quan truot.
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Cong thire

HI dy: C6 day so6 thoi gian n murc do Yy, Yy, ...
y. Gia sit n"hom 3 muc do dé tinh so6 binh quan
truot, ta co:

v _Y1TtYoTYs

2 3

. dugc goi la day sb binh quan truot
lan thu nhét (I\/IAl)
m Néu diy so6 van chua bdc 16 ro xu hudng, nghia

la chua loai bo hét cac yéu to ngau nhién thi co
thé tinh binh quan truot thém mot lan nira.


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

m VD trén:
Tinh sd binh
guan truot
theo nhdm 3
muc do:

Thang |[San luong S6 binh quan
(1000 tan)(y;) |truot

1 40 -
2 36 39
3 41 38,33
4 38 40,33
5 42 42,67
6 48 43,33
7 40 44,33
8 45 45
9 50 48
10 49 48,33
11 46 45,67
12 42
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Chuy:

= Tuy theo dac dlem tinh chat cta hién twong
dé xac dinh so cac mtrc do tham gia tinh s6
binh quan truot.

m Tu mot day s6 ¢ n muc dé, tinh s6 binh
quan truot theo nhém m mire do thi so cac
muc do cta diy s6 mdi s& 1a (n-m+1).
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_Il_T rén co so day sO thoi gian, XD phu’O’ng trinh hoi qui
de biéu hién xu hudng phat tr1en cua hién twong. Dang
tong quat cua phuong trinh hoi qui theo thoi gian (con
goi 1a ham xu thé):

m Yy =T(taya, ..., a)

m Vit 1a bién so thoi gian. 1a tha tu thoi gian theo quy
udc, dong vai tro 1a bién so doc lap trong phuong
trinh hoi quy.

m Céac dang ham xu thé:

— Tuyén tinh
— Parabol
— Hypebol
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Ham xu thé tuyén tinh:

rl-su dung khi day so th(n gian cO cac lugng tang (giam)
tuyét doi lién hoan xap xi nhau.

Ham cd dang: = a + ayt

m Céc tham so ay, 8, dugc xac dinh bang phuong phap
binh phuong nhé nhat. Theo d6, a, va a, phai thda man
phuong trinh:

2y = nag + azxt
Sty = ap2t + a3t

_—K/

2
Gy
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Ham xu thé parabol

‘l’f)u:()’c s dung trong truong hop cac murc do cua day
SO tang dan theo thoi gian dat cuc dai, sau do lai giam
dan theo thoi gian hodc giam dan theo thoi gian dat
cuc tiéu, sau do6 lai tang dan theo thoi glan

Ham co dang: §/,= ag+ agt + at’

Sy = agn+ap St+ap It
Sty = ap.lt+ap It° +ap It

Sty = ag It ap. It + ap. It
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Ham xu thé Hypebol

\ 14 v a

m 3 Va a: duoc tim theo hé phuong trinh

+
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Ham xu theé mu

m duoc su dung khi cac toc do phat trién lién
hoan xap xi nhau

Ham c6 dang: ¥, =ag.a;

hay: Iny =Inag + t.Ina;

m Cac hé s6 tim duoc tir giai hé phuong trinh

{ YIny  =Inag.n + Ina;. Xt

Stiny = Inag.t + Ina. Xt°
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VARG [Th

Nam

GTXK ()

1996

425

1997

430

1998

432

1999

445

2000

452

2001

452

2002

455

777

480 1.2
1
460
0.8
440 0.6
0.4
420
0.2

400 0

1996 1997 1998 1999 2000 2001 2002

—a— GTXK
—— Linear (GTXK
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ang so 11cu
t y y.t t?
1 425 425 1
p) 430 860 4
3 432 1296 9
4 445 1780 16
5 452 2260 25
6 452 2712 36
7 455 3185 49
28 3091 12518 140
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Xac dinh gia tri tham so

+

{Z y=na+b) t {3091: 7a+ 28D

12518 =28a +140b

Y yt=a) t+b) t’

{a =419,571

—
b=55

s Ham xu thé:
y=419,571 + 5,5t
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Lua chon t nhu thé nao? Xt =0
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Xeét cho vi du trén

_+_

Nam GTXK t’ yt’ t’2
1996 425 -3 -1275 9
1997 430 -2 -860 4
1998 432 -1 -432 |
1999 445 0 0 0
2000 452 | 452 |
2001 452 2 904 4
2002 455 3 1365 9

> 3091 0 154 28
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Xac dinh dugc cac gia tri cua a,b

m Phuong trinh ham xu thé c6 dang:
y =441,571 + 5,5t
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V4

Nhan xet

Ham xu thé theo t: Ham xu thé theo t
y = 419,571 + 5,5t y = 441,571 + 5 5¢

Két qua & ham hoi quy s& khac nhau
nhung dung dé du bao thi d€u co gia tri
nhu nhau.
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Po6 thi ham xu thé theo th&i gian

+

500 +
450 +
400 +
350 +
300 +
250 +
200 +
150 +
100 +
50

= Line 1

500

400 -
350 -
300 -
250 -
200
150 -
100 -
50 -

—=— Jline2

-3

Ay
! T

2 -1 0

1

2
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t‘ Néu s6 lan thu thap so
=8 licu theo thoi gian la so chan

t

N'm GTXK ($) t t’
1995 420 1 -7
1996 425 2 -3
1997 430 3 -3
1998 432 4 -1
1999 445 S 1
2000 452 6 3
2001 452 7 5
2002 455 8 7
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Nam 1999 2000 (2001 |2002 {2003 {2004 2005
Lol 10.0 [10.5 (11.1 (11.7 |12.3 |12.9 [13.6
nhuin

(ty

dong)

Yéu cau:

Xay dung ham xu thé€ theo thoi gian
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Po6 thi minh hoa

+

16 -

14

12

10

Loi nhua

8
6
4
2
0

1998 1999 2000 2001 2002 2003 2004 2005 2006

Nam
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Ham xu thé tuyén tinh c6 dang:

Loi nhuan (y)

Tho tw thoi
gian (t)

V= aot ast

1999

2000

2001

2002

2003

2004

2005

Cong

Trung binh
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ty—ty 49.31-4.0x11.73
al — 5 - =

0.6
o, 20—(4.0)

=Y -al

=11.73-0.6 x 4.0=9.33
Ham xu thé theo t: y = 9,33 + 0.6t
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4. Nghién ctru bién dong thoi vu

l‘thé.i niém

— Bién dong lap di lap lai cua hién tuong trong tung khoang
thoi gian nhat dinh lam cho murc d6 cua nd luc tang, ltc giam

m Nguyén nhan:
— Do diéu kién ty nhién
— Do tap quan sinh hoat cua dan cu.

= Bién dong thoi vu thu:ofng anh huong dén hoat dong san
xuat kinh doanh ctia nganh d6 va cac nganh co lién quan.
Vigce nghien ciru bién dong thoi vu cho phép chi dong
trong cong tac quan Iy kinh té - x& hoi, 1ap ké hoach san
xuat hay hoat dong nghi€p vu thich hO’p, han ché anh
hudng dén san xuat va sinh hoat xa hoi
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b. Chi so thoi vu

m D¢ phan 4nh bién
dong thoi vu, st dung
chi so thoi vu

| = Ji*x100%

m CoOng thuc: Yo

Trong do: I;: chi s thdi vu clia thai gian thie i (c6 thé [a thang, quy,...)

V; : mirc d§ binh quén cua thoi gian i qua cac nam

Y : miec 49 binh quan chung clia déy sb
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Nam

Murc ti€u thu hang hoa (trd)

Quy Yi . (%)
2006 2007 2008
| 4489 4589 4574
4551 63.86
[ 7957 8296 8000
8084 113.46
I 9450 9524 0514
9496 133.27
\Y; 6376 6294 6444
6371 89.41
> 400.00
28272 | 28703 | 28532
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Tinh cac mte d6 binh quan ca ting quy qua 3 nam y_I

_ 4489 + 4589 + 4574 — 4551

28272 +28703 + 28532
12
Tinh cac chi s6 thot vu cho tung quy I

% Y1 100 = 221100 = 63 8%
7126

= 7126

Yo

Nhdn xét: Mat hang nay tiéu thu manh (trén mirc binh
quan chung) trong quy Il va quy Il va tiéu thu it (duoi
mutc binh quan chung) vao cac quy I, quy IV
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Doi voti day so co xu the

+

m Néu cac muc do cung ky ctia hién tuong tir nim
nay qua nam khac cé biéu hién ting hay giam rd
rét, muon tinh chi s6 thoi vu, trudc hét phai diéu
chinh diy s6 bang phuong trinh hdi quy dé tinh
cac muc do 1y thuyét roi sau d6 dung cac murc
do nay lam can ctr so sanh

m COng thuc VA

2

| =32 100(%)
m
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+

m Trong do: y;: mure do thuc té cta thoi ky thu
1 (1=) thudéc namj (j=)

Ml : muc do 1y thuyét cua thoi ky thu i
(1=1,n) thuoc nam j (j=1,m) dugc tinh tur
ham xu thé

® m: sO nam nghién ctru
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Mrc d6 thue té (trd)

Mdrc do ly thuyét (trd)

Yii

, N A—XIOO(%)
Quy Yi Yi [ Vi . (%)
2006 | 2007 | 2008 | 2006 | 2007 | 2008 | 2006 | 2007 | 2008
|
1639| 2336| 3030 142.8
866| 1808| 2750/189.28| 129.21| 110.18 9
I 864| 1091| 2177| 1101| 2043| 2986| 78.44| 53.39| 72.92| 68.25
I 671| 1407| 2603| 1337| 2279| 3221| 50.19| 61.74| 80.81| 64.25
W,
2410| 2749| 4958 135.3
1572| 2515| 3457|153.26| 109.32| 143.44 4
>
5584 | 7583| 12768| 4877| 8645| 12413
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IV. Mjt so phu’O’ng phap du
bao thong ké ngian han
1. Khai niém

2. Mot s6 phuong phap thong dung

— Phuong phap st dung luong tang/giam
tuyét do1 binh quan

— Phuong phap st dung toc do phat trién

0inh quan

— Phuong phap ngoai suy ham xu thé
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Khai niém

L|?u doan thong ké 1a viéc xac dinh cac mutrc do cua hién
wong nghién ctru trong tuong lai. Dy doan chia ra 1am 3
loai: dal han (>10 nam), trung han (3-10 nam) va ngan han
(<3 nam)

m Thong ké thuong thuc hi€n du doan ngan han

m No6i dung co ban cua du doan thong ké la dua trén cac gia
tri da biét, phan tich cac yeu t6 anh huong dén su bién dong

ctia hién tuong, thira nhan rang nhiing yéu to s& van con tac
dong dén hién tuong trong tuong lai

m C0 3 phuong phap du doan co ban sau:
— Phuong phap chuyén gia: tham khdo, héi y kién cac chuyén
gia

— Phuong phap hoi _quy: mo hinh hoa hi¢n tuong chiu tac dong
ctia nhiéu nhan to tir d6 xay dung phuong trinh hoi quy.

— Phuong phap day so thoi gian: xay dung mo hinh va du doan
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1. Phuong phap du bao su dung luong
tang/giam tuyét doi binh quan

m Phuong phap nay duoc ap dung khi luong tang
hoac giam tuyét doi lién hoan cua hién tuong
qua thoi gian xap xi bang nhau.

Yn+h = Yn + El
h: Tam xa cua du doan
yn: Mitic dO cudi cung cua day so thoi gian

: Luong tang giam tuyét doi binh quan
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Du béo gia tri xuat khau 2003 va 2004

+

Nam 1998 | 1999 | 2000 | 2001 | 2002
GTXK ($) 40 43 45 49 52
Luong T/G LH($) - 3 p) 4 3
Luong T/G bq ($) 3

m Luong ting/giam tuyét doi binh quén trong ca

giai doan 1a 3 ($)/nam

> Yooz = 92 + 3*%1 =55 ()
> Yooos = 52 + 3*%2 =58 (9)
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2. Phwong phap du bao swr dung
toc do phat trién binh quan

m Phuong phap nay dugc ap dung khi toc d6 phat
trién l1én hoan cua hién tuong qua tho1 gian xap
xi bang nhau

Cong thirc:
— h: TAm xa cia du doan
— y.: Murc d6 cudi cung trong diy so thoi gian

— t: Toc d6 phat trién binh quan
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Du bao GTXK cho nam 2003 va 2004

+

N'm 1998 | 1999 | 2000 | 2001 | 2002
IGTXK ($) 40 | 43 45 49 52
Toc dopt LH (lan)| - |1,075(1,047|1,089|1,061
Toc do pt bq (lan) 1,0678

m Toc dO phat trién binh quan trong ca giai doan 1a

106,78 %/mam

B Y005 = 52%1,06781 = 55,53 ($)
B V00, = 52%1,06782 = 59,29 ($)
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3. Phwong phap ngoai suy ham xu thé

m PhNLl’O’Ilg phép nay d}ra trén ham hoi quy biéu
dién xu thé phat trién cua hién tuong.
m Ta c6 ham xu thé :
Y = T(t, ag, 8y, &y, ..., &)
m (Gi1a tr1 du dog’m: thay gia t{i t+h tuong ung
vo1 thol ky can du doan deé tim ra:
Yien = T(t+N, 8y, 8y, &5, ..., &)
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Vi du: Cé tai liéu vé mot DN nhu sau:

Nam 98 199 (00 |01 |02 (03 (04 |05
TSCD (ty 80 (87 |95 [102(111 [121(130|140
VND)

- Lap phuong trinh hdi quy biéu dién xu thé phat

trién cua quy mo TSCD
- Hay du doan quy mo TSCD nam 2006
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4. Du doan két hop xu thé va bién
dong thoi vu

m MO hinh du doan

m v4i f(t) 1 ham xu thé tim duoc, |; 13 chi so
tho1 vu do1 vor tung thot ky cu thé, thay gia
tr1 t turong trng deé tim .
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Bai tap: so liéu theo déi lwong du khach dén Sapa
(dv:nghin luot). Yéu cau:

- Phan tich bién dong thoi vu

- D bao lugng khach dén theo mua nam 2006

1996 | 1997 | 1998 | 1999 | 2000 | vy, L.

Mua

) 150 | 175 | 180 | 200 | 200 | 181 | 82.27
Xuan

Mua ha | 250 | 300 | 340 | 350 | 345 | 317 |144.09

Mua thu| 100 | 115 | 140 | 160 | 155 | 134 | 60.91

Mua

) 225 | 210 | 260 | 275 | 270 | 248 |[112.73
dong

bq 220 100
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Puong bi¢u dién xu thé bién dong thoi vu

100

50 +

0 —tt—t—t—t——t——t——t——————+—
Y N NP
THTHF ITHF TH TP
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Két hop nghién ctru bién dong thoi vu va
du bao bang phuwong phap ngoai suy dé
+xéc dinh murc do thoi vu trong twong lai

Du bao cho nam 2006

Nam t’ y t’? yt’
2000 -2 725 4 -1450
2001 -1 800 | -800
2002 0 920 0 0
2003 | 980 | 980
2004 2 975 4 1950

> 0 4400 10 680
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Két hop nghién ctru bién dong thoi vu va
du bao bang phuwong phap ngoai suy dé
+xéc dinh muwrc do thoi vu trong twong lai

L2y M0 ol
n 5

m Ham xu thé: y = 880 + 68t’
m Nam 2006 > t'=4
m Y, = 880+ 68*4 =1152 (ngL)

m Yoo = (1152/4)*82,27% = 236,94 (nghin
luot)

® Youe =
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Bai tip: Mirc lru chuyén miit hang
fast-food tai 1 cira hang

il 2001 | 2002 | 2003 | 2004 | 2005
Xuan | 3.5 | 3.7 | 36 | 32 | 40
Ha 28 | 25 | 29 | 30 | 32
Thu | 33 | 32 | 35 | 36 | 39
Pong | 5.1 | 49 | 52 | 53 | 55

4 A \ e A A © A - \
Phan tich bién dong thoi vu ve luu chuyén ti€n mat

Du bao ngan han luu chuyén tién mit ting quy
nam 2007 y
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Phéan tich bién dong thoi vu

2001|2002 {2003 | 2004 |2005| x; | L(%)

Xuan | 3.5 | 3.7 | 3.6 | 3.2 | 40 | 3.60 | 94.86

Ha 28 | 25129 | 3.0 | 3.2 | 288 | 75.89

Thu | 33 | 3.2 | 3.5 | 3.6 | 3.9 | 3.50 | 92.23

bong | 5.1 | 49 | 52 | 5.3 | 55| 5.20 | 137.02

3.795
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dong thoi vu

é bién

~

Puong bi¢u dién xu th
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Két hop nghién ctru bién dong thoi vu va du
bao bang phuong phap ngoai suy dé xac
+dinh murc do thot vu trong tuong lai

Du bao

Nam t’ y yt’ 172

2001 -2 14,7 -29.4 4

2002 -1 14,3 -14,3 1

2003 0 15,2 0 0

2004 | 15,1 15,2 1

2005 p) 16,6 33,2 4
75,9 4,7 10
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Két hop nghién ctru bién dong thoi vu va
du bao bang phuwong phap ngoai suy dé
+xéc dinh murc do thoi vu trong twong lai

m Ham xu thé: y=15,18+ 0,47t
m Nam 2007 2 t’=4
m Y, =1518+0,47*4 =

m Du bao cho mua xuan


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

Bai tap 6/355
+
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