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I. Giéi thiéu vé ra quyét dinh trong
quan ly

1.1 Tong quat

Pac trung chung cua nha quan ly 1a gi?

Cac quyét dinh lién quan dén cac chirc nang nao?
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1.2 Dinh nghia e

> Ra quyét dinh: mot qua trinh lyra chon ¢6 y thirc
gifta 2 hay nhiéu PA dé chonra 1 PA va PA nay
s& tao ra dugc 1 két qua muon trong cac
diéu kién rang budc da

> Neéu c6 1 giai phap‘

khong phai 1a bai toan .‘ra

uyét van dé thi

T

» PA “do nothing” cii "1 PA c6 thé duoc chon
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1.3 Gia thuyét vé sw hop ly

> Quyét dinh dwoc dwa ra la két qua cia 1 su lua
chon c6 1ap truong voi 1 mue tiéu 1a toiaru (Min
hoac Max) mot gia tri nao do trong nhirng dié
kién rang budc cu thé | :

» Nguwoi dwa ra quyé'i'dinll '
quan, co logic, c6 mue't
hanh vi déu dwa tréy
nhim dat muc tiéu ¢
thoi théa man cac @
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uQua trinh ra quyet dinh dua treﬁ::[{? g1a th!E%Il

au.

r
>Ngu:01 ra quyét dinh c6 hi.u.e-héh c@ - -L_-:E'"
» Sy ua thich cua ho phai o rang, cufy
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I1. Cac loai ra quyét dinh trong quan 1y

Theo cau truc va theo tinh chat van de

2.1 Ra quyét dinh theo céu triic vin dé

Van dé co cau truc tét

Ra quyét dinh
theo chwong trinh

NOT TO

DO

Van dé co cau truc kém

Ra quyét dinh khéng
theo chwong trinh
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Ra quyet dinh theo cau truc cua van de

Loai van de

Van deé co cau truc tot

Van dé co cau triac kém

Dac diém

Muc ti€u ro rang

A\

nee d- iy

mBai toan co dang que
0c

Juwoc phan quyén c
| QL cap duoira

Vidu

B——Fhong til

=Pang baitoal Bl RilE
<i ong day du,

khong ro ra

cap cao
o1 gian hon

>Cac nha

an :quyé't dinh
iat nhan vién
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Cach giai quyét bai toan ra quyét dinh theo
chwong trinh

Quy trinh |Bao gém 1 chudi cac bwde ¢ lién quan
(Procedure) nhau ma n’gU’(‘)ﬂ ra ’Q'D dl‘Jng dé xur |y cac
bai toan cau truc tot
Luat Hwéng dan ngwoi ra QD nén va khong
(Rule) |[néenlam diéu g
Chinh sach |Hwéng dan dé dinh huéng cho n
(Policy) | QP trong viéc giai quyét van
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2.2 Ra quyét dinh theo tinh chat van deé
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I11. Qua trinh ra quyét dinh

3.1 Cac bwérc cia qua trinh ra quyét dinh

> B1: f? dinh o van dé cin gidi-quyé———
> B21H41ét ké tat ca cac phuong 4n cé _t-he co. R
> B 4;' Nh!n ra cc tinh huong hay cd'c rand:

E UO’(! luong tat ca loi ich va ch1 P
>

uong 1n ung vo1 mol trang thai.

5: Lya thon mot md hinh todm hg
-|' phap dm%

& B6: Ap dung M6 hinh d& tim 10i4#

dé! 'ra quyét dinh.

luong dé tim ra 10i g1a1
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3.2 Bai toan ra quyét dinh

“* Vidu:
Ong A 14 giam ddc cia cong ty X mudn ra quyét
dinh vé mot van dé san xuat ,can thue hién:
B1: Néu van deé co nén san xuat san pham méi khong?
B2: Cac phwong an co the:
» Lap mo6t nha may c¢6 quy mo lén.
» Lap m¢t nha may c¢6 quy mo nho.
» Khong lam gi ca.
B3: Ong A cho ring c6 2 tinh hudng thi
> Thi truong tot.
> Thi truwong xau.
B4: Uéc lwong loi nhuin va chi phi cia
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B5,6:

»Chon mét mo6 hinh toan hoc trong phwong phap
dinh lwong - tac dung vao bai toan

»>Viéc chon lwa mo hinh dwoc dwa vao sy hiéu
biét, vao thong tin it hay nhiéu vé kha nang xuat
hién cac trang thai cua hé thong.
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IV. Ra quyét dinh trong diéu kién
e .

i
el dinh*fioac cay qu

» Mo hinh Min EOL .
» Khaini¢ém E a EVPL
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** Trong mo hinh nay, chon phwong an i ¢6 gia tri ky
vong tinh bang tién lon nhat. EMV (i) (Expected
Monetary Value) : gia tri ky vong tinh bang tién cua
phwong an i

EMV(i) =5 P (Sj) xP ij

¥ P(S;): xac suat dé trang thai j xuat hién

¢¥ P;; : 1a lgi nhuan/chi phi cia phwong an i ang véi
trang thai j

/¥ i = 1 dén n: s6 phwong an

/¥ va j =1 dén m: So trang thai
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VD (bai toan trén) Trang thai j
Phwong an i

Thi truong tot Thi trueong

G=1) xau (j = 2)
Nha may lon (i=1) 200.000 -180.000 10.000
Nha may nhé (i=2)  100.000 -20.000 40.000
Khong lam gi (i=3) O 0 0
Xac suat cac trang 0.5 0.5
thai P(Sj)

Chon phwong an nao???
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4.1.2 Khai niem EVPI

gt

| '1‘5"1" I

HHJM’;M‘ EVPI la gia tri ky vong cua thong tin hoan haio
\Hl” ' (Expected Value of Perfect Information).

EVPI dung de chuyen d6i moi treong cO rui ro sang

méi truong chac chan = EVPI chinh biang gid phai

tra d¢ mua thong tin.

Gid sir c6 mot cong ty tw vin dén dé nghi cung cdp cho
| ong A théng tin vé tinh trang thi truwong tot hay xdu voi

| gid 65 000.
Ong A c6 nén nhan 16i dé nghi doé hay khéong?
Gia mua thong tin nay Bao nhiéu la hop ly?
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<+ EVWPI (Expected value with perfect
information):

» La gid tri ky vong v6i thong tin hoan hdo. Néu ta biét
thong tin hoan hao trudce khi quyét dinh:

EVWPI = P(S;) x Max P

Vidu:
> Ap dung bang 2.2 ta ¢6 : EVWPI = 05. (200.000) +
0.5 x (0) = 100.000
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“<EVPI:

»La su gia tdng gia tri c6 duoc khi mua thong
tin va day cling chinh la gi4 tr1 t61 da c6 thé
tra khi mua thong tin.

EVPI = EVWPI - Max EMV(i)

*Vidu: EVPI = 100 000 — 40 000 = 60 000
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4.1.3 Mo hinh Min EOL(i) (Expected
Opportunity Loss)

*»Thiét hai co hoi OL (Opportunity Loss):
> OL;; 1a thi¢t hai co hdi cua phuong an i ing
vO1 trang thai j dugc dinh nghia nhu sau :

> Pay ciing chinh 1a so tién bi thiét hai khi
khong chon dugc phuong an t61 vu ma phai
chon phuong an 1.
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Mo hinh Min EOL (i)

e Vidu:
Tl bang 2.2 ta co :

/0L, = 200.000 - 200.000 =0
AOL,, = 0 - (-180.000) = 180.000
/¥OL,, = 200.000 - 100.000 = 100.000
AOL,, = 0 - (-20.000) = 20.000
/AOL,, = 200.000 - 0 = 200.000
AOL,, = 0- 0=0
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Phuong an Trang thai

Thi truwong Tot Thi trueong Xau
Nha may 16n 0 180.000
Nha may nho 100,000 20,000
Khong lam gi 200,000 0
X4c suat ciacic 0.5 0.5
trang thai

Thigt hai co ho1 OL;
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**Thiét hai co hoi ky vong EOL (1):

EOL (i) = YP(S;) x OL,;

> Vi du:
EOL (16n) = 0.5 x 0 + 0.5 x 180.000 = 90.000

EOL (nho) = 0.5 x 100.000 + 0.5 x 20.000 = 60.0000
EOL (khong) = 0.5 x 200.000 + 0.5 x 0 = 100.000

w

Chon phwong an nao?
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“*Ghi chii.
» Phuong phiap Min EOL (1) va phuong phap
EVPI s€ cho cung két qua. That ra, ta ludn co:

7

'2.-. EVPI = Min EOL (i) !,-—

> Ban chat bai todn cia Ong A 1a bai todn Max
lo1 nhuan. Po1 vo1 cac bal toan Min ta s€ hoan
doi Max thanh Min trong khi tinh todn.
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4.2 Cay quyét dinh

<+ Niit quyét dinh:

> La nit ma tir d6 phat xuat cac quyét dinh hay
phuong an.

> K{ hiéu: )

Duqc v& bdi mot doan ndi tir mot ndt quyét dinh
dén nut trang thai.
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**Nut trang thai:

> LA nit tir d6 phat xuat ra cdc trang thai. #
» Ki hi¢u:

4t trang thdi dén 1 nit QD.

l|l'

E o Ea AN ung vo1 mot QD hay PA
St sau PA ay, bat dau tir 1
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> B1: Xdc dinh van dé can giai quyét
k> B2: V& cay quyét dinh

e
SmuEes Snss

=t -_=-9'.+’_-":—'-_. =T 5 __: - s
-

F ST T e

> B3: Gan xdc suat cho c4c trang théi

i »B4: Udc tinh loi nhuan hay chi phi cho mét
su két hop gitra mot phuong 4n va mot
trang thai.

‘ﬂ

o
re -‘.’:_1. e

o _ﬁ._— s
T =

4 -
- Sl Ny
g - et 3

¥ > B5: Giai bai todn bang phuong phap Max
EMV(i) (tim PA c6 ky vong tinh bang tién
16n nhat), tinh tir phai qua trai theo céc
duong dén tir nit roi 1ay tong tir nuit ay.
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Cac bwdc cua viéc phan tich bai toan
theo cay quyét dinh

% Vi du: Giai bai todn dng gidm doc trén bang cay quyét dinh:

10.000
, 200.000
TT tét
g‘; — -180.000
40.000 xau
// Nha m— 100.000
. ‘h{h /
id' / may nho
“’* ‘ﬁ g 20.000
' ) -20.
_" \/ g . 4750,,9 TT x4u
;l'" f L
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»

% C6 thé dung mot trong 5 mo hinh sau: R ; "‘

a/ MaxiMax: Tim gid tri lon nhat trong bang quyet dinh
MAX (Max Pij). PA nay tim 1¢g1 nhuan 16n nhat bat chép rui
ro > tiéu chuan lac quan (Optimistic Decision criterion)

b/ Maximin: Tim Min, sau d6 lay gid tri Max cua Min =2
MAX (MIN Pij). PA ndy goi 12 quyét dinh bi quan

(pressimistic Decision)
&
. P

¢/ Bong déu ngau nhién (Equally —

Y2, Pij

Manx {Sﬂ trang thai } I‘.'-:'

o A &
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Max (o x maxP1j+(1-a) x minPij)
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VI. Ra QD theo mo hinh toan trong

phuong phap dinh luwong

6.1 Khdi niém chung vé phwong phdp dinh luong
6.1.1 phwong phap dinh lwong
¢ Khai niém:
— PPDL }é mot phuong phap khoa hoc dl,,ra trén cac phép tinh
toan dé nghién ctru vige tao ra cac quyet dinh trong quan’ly
¢ Thuat ngit chuyén moén chi cac PPDL: -
— Phan tich dinh luong (Quantity Analyis)

— Phuong phap dinh lugng (Quantitative Methods:
Quantitative Approaches)

%

— Nghién ctru tac vu (Operation Research )
— Khoa hoc quan 1y — Van tru hoc (Management Science)
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QUY TRINH PHAN TICH PINH LUONG

DU LIEU

(DATA)

PP DL ¢6 vai trd quan trong nhung khi ra quyét dinh phai xét
ca 2 yéu to dinh luong va dinh tinh!!!
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6.1.2 Nguon goc ciia PPPL (SGK)
6.1.3 Cac budc trong PP DL: 7 budc

-

“*Buoc 1. Xac
* Véan dé dat rdiho ra mau thuan vé quyén loi ndi bo
_':Vén dé giéi‘gluyét dung cham dén moi mit cua co
quan
» Pit van dé theo dinh huéng 161 giai cuc bo

https://fb.com/tailieudientucntt

* Lo1 giai lac hau so voi thuc té
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uuDuongThanCong.com https://fb.com/tailieudientucntt
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“*Budc 2: Lap mo hinh

e MO hinh 12 sy don gian héa thuc té, dugc thiét
ke gom cac dac diém chu yéu dac trung cho su
hoat dOong cua h¢ thong thuc

» Can phai dién dat dugc ban chat, tinh huong va
trang thai cua hé€ thong

a. Mo hinh todn hoc:

* Thuong dugc st dung
* CO6 chura cac bién so (bién so diéu khién duoc va
khong diéu khién dugc) va tham so
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Phan loai moO hinh

M6 hinh khai ni€ém

%Dic diém can c6 cua mé hinh todn hoc:
»Phai giai dugc
> Phi1 hop thuc té
»D2é hiéu véi nha quan ly
>DEé thay doi
>Dé thu thap dit liéu
¢+ Cac kho khan khi 1ap mo hinh:
»Phai dung hoa gitra mtrc do phtrc tap cua md hinh va kha nang st dung n6
> M hinh tvong thich vdi mé hinh c6 sin trong 1y thuyét???

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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Q Budc 3: Thu thap dit liéu ” Aﬂ““ ﬂi
_ '!32* Pic diém:

~ > Phai chinh x4c

& > Phai day du ii"’?i
> Nguon dit liéu:

« » Cac ban bao cdo cua co quan Ab? ﬁ 'ﬁ‘

_ » Céc cudc phong van truc tiép
> Céc phiéu tham do y kién
> Po dac hay do dém dé 1ay mau truc tiép
> Duing cdc mau thong ké dé suy ra thdng so6 can thiét
B <> Ciic khé khan:
> Khong biét lay dir liéu tir dau
. » Dit liéu khong chinh x4c, khong day du

m
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“*Budc 4: Tim 101 giai
s*Cac kho khan:
> Loi giai khé hiéu voi nha quan 1y, nhat 12 101 giai dic biét
»Chico 1 19(‘)’1 giai duy nhat trong khi nha quan 1y thich nhiéu
101 giai d€ lwa chon

( Phuong phap tim 101 giai
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“*Budc 5: Thir nghi€ém 101 giai
> Thir nghiém 101 giai 12 xem xét mtic d6 6n dinh
ctia 101 giai voi dit liéu va md hinh
» Doi véi dit liéu: thu thap tir nguon khéc roi dua
vao 101 giai dé thir

%y > Déi véi mé hinh: phan tich do nhay ciia mo hinh

? tinh toan

**Kho khan:
>Loi giai thudng 12 cac du kién xay
ra trong twong lai chua biét tot xau ¢
murc dO nao, phai hoi y kién nha
quan ly
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“Budc 6: Phan tich két qua
>Phai can nhac, xem xét anh hudng, hau qua giy nén
cho co quan hay cho h€ thong khi thyc hién 101 giai

**Kho khan:
»Két qua giy anh hudng dén toan thé co quan
> Khé khin khi thay d6i né nép sinh hoat ctia co quan

“Budc 7: Thuc hién két qua
»Dua giai phap madi vao hoat dong
*»*Kho khan:

»Thiéu su ung ho cua nha quan 1y

» Thiéu su cam két diéu chinh cua nhém nghién ctru
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6.1.4 Mot s6 md hinh todn trong PPPL
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Y ayar
ce

3
i

» QHTT la mot ky thuét todn hoc nham xdc dinh gia
tri cua cac bién x;, X,, ..., X;, ..., X sao cho: Lam
cuc dai hay cuc tiéu gia tri cia ham muc tiéu
(Objective function).

7 =1(X{, X9y «vey X))
» Thoa man cic rang budc (Constraint).
R. =1.(X{, Xy, ..., X))
» Trong QHTT: Ham muc ti€u f va céc rang budc r,

la nhirng biéu thirc tuyen tinh (bac nhat) doi VOl
X,.X;, Xy, ..., X, 12 cdc bién

cac blen X1y X9y «ves
quyét dinh.

https://fb.com/tailieudientucntt

CuuDuongThanCong.com
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“*Cac budc thanh lap bai toan:

>Buadc 1: Xac dinh bién quyét dinh (Decision Variables).
»Budc 2: Xac dinh ham muc tiéu (Objective Function).
»Budéc 3: Xac dinh cac rang budc (Constraints).

b. Bai todn cuc tiéu (VD SGK)

“*Cac budc thanh [ap bai toan:
>Buadc 1: Xac dinh bién quyét dinh (Decision Variables).

»Budéc 2: Xac dinh ham muc tiéu (Objective Function). Q\
»Budc 3: Xac dinh cac rang bubc (Constraints). |
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»Ham muc tieu

Max Z =c¢;X; + ¢, X, + ...+ C_X_

» Rang buoc
a; Xy +al2x, + ...+ a;x + ...+ a,X, =b,
2 X; +a22x, + ...+ X, + ...+ X, =b,
+ X + ... < b,
Xy +apX, + . apX .+ a X, =by

X; =0,)=14n
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Mo hinh tong quat Bai toan Cuc Dai

» Ham muc tiéu

&
Max Z = E CiX,
=1

»Rang buoc

M

Z a;X; < b; j=14n m hang
iy i=14m  ncot

XjZO
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ma tran hang

r 311312 nndln T
d21322.nendln

“Am1dm2 cee s see e dmn

C; - v6i j = 14n :1¢i nhuan do 1 don vi spham thir j dem lai.
a; — v6i j = 14n : s0 luong thtr i can cho 1 don vi spham thtr i= 14n
b, — v&ii = 14 m 1 tong s6 luong tai nguyén thit i san c6.

X; — 0 don vi san pham thur

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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6.2.2 M6 hinh tong quat Bai todn cuc tiéu

Ghi chu:
> Cj la ghi chii cho 1 don vi sian pham thit j
» C6 thé giai theo cac cach:
v'Giéi true tiép bai toan Max
v’ P6i ra bai toan Max (-Z)
= Min Z = - Max (-Z)
"PatZ=-7
—=>Min Z =-Max Z
—Bai toan Min Z dwoc giai
nho bai toan Max Z
Khi dé gia tri ham muc tiéu Z = - Z Max

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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FirE

Tim mo hinh phi tuyén Sai
thich hop dé giai quyét

Nhan dang:
_Bién quyét dinh
_Ham muc tiéu

<

Thiét 1ap
_Ham muc tiéu

_Cac rang budc

Cac quan hé
tuyen tinh

Cé vung kha thi
khong

han khéng?

Vung kha thi c6 hiru

Tim i giai

CAu truc lai md
hinh

4

N&i long rang budc

Co cye tri
khong

)

A\ 4

A 4

Két qua cudi cung

Lwu do tién trinh giai quyét bai toan QHTT

CuuDuongThanCong.com
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6.2.3. Giai bai toan QHTT bang phuong phdp do thi
(Pwoc dung khi so bién quyét dinh 1a 2 hay 3)
a. Pphap dung dwong dang loi hay dwong ding phi
Giai bai toan cuc dai ¢ vi du trén:
» Ham muc tiéu:
Max Z = 18x, + 21x,
> Rang budc:
2x,+3x, <50 (1)
6x, +4x, <90 (2)
20x, + 5%, <250 (3)
x; 20 @)
x, >0 (5)
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* Mien OABCD chtra tat ca cac diém M(x,,X,) thoa
man mol rang buQc cua bai toan:

— Mobtdiém MXEX5)"€ mién OABCD duoc got1-la-mot

[t giai chap nhan duoc -. C

— Mién OABCD duoc goi 1a khong gian 1oi giai hay
khong gian sach luoc

— Van dé giai baitodn QHTT nghia rtim [ diém
M(X,X5)-trong khong gian 101 gia1 sao.cho lam

cuc dai gia tr1 ham muc tieu Z.
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Gia1 bai toan cuc dai ¢ vi du trén: Y

& &

 Puong dang loi v =
7=7, ; SDLUI'lDN :
— 7, = 18x, + 21x, goi 1a dudng dang loi. '
— Cédc duong dang loi song song véi nhau.

» Tim dudng dang loi tng vdi gid tri cia ham muc tieu Z,__
— Puong dang loi phai cat khong gian 101 giai.
— Puong dang loi cang céch xa goc (O) thi gid tri Z cang 1on.
=> 7 = Zmax = 378 khi dudng dang loi di qua diém
C(7;12).
A Vay toa do cua diém C chinh 1a nghiém t6i vu cua
bai toan.

r

e Nghiém toi rru X * =17 => Zmax = 378

X, % = 12

\
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Giai bai toan cuc tiéu 6 vi du trén:

 Ham muc ti€u:
— Min Z = 2x, + 3Xx,

* Rang budc Trong mit phang toa d6 0x,x,,
5%, + 10x, > 90 (1) V& cic duong thang:

4%, + 3x, > 48 (2) ISR el foem =< QP )
05x | =15(3) (DV4x+3x =48 @
(D3)  05%, =15 3)

X120 (%) (DL ot et )Ls
2200 S syt ik, =0 G)
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Mién khéng gian |&i giai
vé han nhwng co6 cuc tiét
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Diing duong dang phi.dé xdc dinh Zmin.

~Puone dang phi cing.gan goc O thi Z cang nho.
Puone dang phi-qua diem B'cho ta Zmin;

£ Toa do diem B 1a nehiém ciia hé phuong tiinh:

0] Oxi =190 8.4
4X7 + 3K5. =43 X =48

LEiin =3 BGE+0x, =R ES+ e =31 2
V.ay o1 graito1 rula: X A
X548
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b. Giai bai toan QHTT bang Pphép dung diém dinh
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Giai bai toan QHTT bang phuong phap dung diém dinh

Giai bai toan cwc dai ¢ vi du trén

»So sanh gia tri tai 5 dinh O, A, B, C, D

L~

» Pinh 0(0;0) =>Zo=0
- Pinh A(12,5;0) = 18%12,5 + 21%0 = 225
* Dinh B(11;6) =>Z, =18*11 +21¥6 =324
» Dinh C(7;12) =>Z.SM8*7 + 21*¥12 =378
» Dinh D(0;16,67)=> Z,, SH8+*0 + 21%16,67 = 350,07

=>7Zmax=7ZC =378 => R =17
XZ* = 12
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Giai bai toan QHTT bang phép dung diém dinh

6.3 Ra quyét dinh nhiéu yéu to
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MFEP (Mult1 Factor Evaluation Process)

Moi yéu td quan trong anh huong dén QD s€ duoc gan 1 hé sO6 ndi lén
tam quan trong twong doi gitra cac y€u td voi nhau

1 |Liét ké tat ca cdc yéu to va gan cho yéu to thir i
mot trong so Fw,,

2 |Luong gid theo yéu to. V&i mdi i, danh gid PA j
bang cach gan mot he so FE;; (lugng gia cua PA
d6i véi 1)

3 |Tinh tong lugng gid trong sb cua ting PA j. chon
PA J, ung vo1 Max TWE,
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Vi du bai toan tim viec lam cua SV

“*Budc 1: Xac dinh Fw,

3 yéu td i quan trong nhat

trong viéc chon s¢ lam

VI TRI
NOI

LAM VIEC

CuuDuongThanCong.com https://fb.com/tailieudientucntt


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

¢ Budc 2: Xac dinh FE;

PA j Cong ty A Cong ty B Cong ty C
Yéu to i
Luong 0.7 0.8 0.9
Co hdi thing tién 0.9 0.7 0.6
Vi tri noi lam vi€c 0.6 0.8 0.9

*Budc 3: Tinh céc tong luong gid cé trong so TWE,
TWE(A)= 0.3x0.74+0.6x0.9+0.1x0.6= 0.81
TWE(B)= 0.3x0.8+0.6x0.7+0.1x0.8= 0.74
TWE(C)= 0.3x0.9+0.6x0.6+0.1x0.9= 0.72
Két lugn 2?2
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6.4 Thuyét do hiru ich (Utility Theory)

6.4.1 Khai niém vé d¢ hiru ich
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Cich tinh.d¢ hiru ich

% Céch tinh do hitu ich cua két qua khéc
> D6 hitu ich cua két qua khac duoc tinh trén sy xem xét
mot tro choil chuan gom 2 két qua = ”

v Két qua tot nhat c6 xéc suat 1a P

v Két qua x4u nhat c6 x4c suat 1a 1-P :&f&ﬁl Iﬁ'{ﬂﬁ

“¢*Ta c6 2 phuong an ‘

> Phuong dn 1: Chap nhén trd choi ta s& dugc két qua tot nhat hay
duoc két qua xau nhat

> Phuong 4n 2: Khong chap nhan trd choi dé duoc mot két qua
chac chan tranh duoc rui ro
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Cach tinh.do hiru ich

Van dé: Xac dinh x4c suat p dé 2 phuong dn nay
dugc xem la twong do1 vo1 nguoi ra quyét dinh

Tot nhat
U(T) =1
P
. X4au nhat
o® U(X) =0
(1-p)
4’6’1
K : U(khdng) =
9 At 1A Khi (khong) =
0/70/ Két qua khac U(két qua khéc)

=7
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Cich tinh.d¢ hiru ich

** Goi EU la ki vong d0 hitru ich:
EU(két qua khic) = EU(khong choi)
EU(khong choi) = EU(cho1) = p x U(T) + (1-p) x U(X)
=px1+(1-p)x0
, =Pp
= EU (két qua khac) =p
% Két luan: —

> p chinh 12 ki vong ctia d§ hitu ich dé 1am cho 2 phuong 4n
twrong duong nhau do1 voi nguoi ra quyet dinh.

» Nhu vay do hitru ich hoan toan chu quan, tuy thudéc vao mirc do
cam nhan vé rui ro cua nguoi ra quyet dinh.


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

< Dang 1: Dang dudng cong c6 bé 16m quay xuong

> Khi s0 tién t tang thi U tang cham hon t, nghia la do
gia tang cua U giam dan

> Day 12 biéu hién cta nguoi ra quyét dinh tranh rui ro,
tranh tinh huong ma su rui ro mang lai thi¢t hai 1on

»Dang 2: Dang duong cong c6 bé 16m quay lai

> Khi so tién t tang thi U ting nhanh hon t tang, c6
nghia la d§ gia tang cua U tang dan

» Déy la duong cong hitu ich cua nguoi thich rui ro,

thich mao hi€m, thich chon tinh hudng may thi dugc
nhiéu, rui thi hai 16n
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Dang dudng cong c6 . Dang duong cong co
bé Iom quay xudng bé 16m quay lai

U
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“*Dang 3: Dang dudng phan giac
> Doi vai nguoi khong ¢6 su thién 1éch vé rii ro thi
duong do hiru ich la duong phan giac

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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" .-. e ") -
o Ch o 1. »

<+ Trong viéc ddnh gid phuong 4n bang d6 hitu
ich, gia tr1 tinh bang ti€n dugc thay thé bang
do hitu ich twong ting

o Vidu: (A)ng B xem xét ¢6 nén dau tu mot du
an hay khong? .

»Néu du 4n thanh cong ong thu dugc
10.000 trdi lai mat 10.000
“*Du an c6 45% co may thanh cong.
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Puong cong do hiru ich cua 6ng B
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Van dé: Ong B ¢6 tham gia vao du 4n nay?

Thanh cong

10.000
U(10.000)=0.3

0.45

That bai
-10.000

U(-10.000)=0.5
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% Néu dung EU: o

EU(tham gia)=0.45 x 0.3 + 0.55 x 0.05 =0.1625 @
EU(khong tham gia) = 0.15 < 0.1625
Két luan: Ong B tham gia dau tu vao du 4n

<*Néu diing EMV:
EMV (tham gia) = 0.45x10.000 + 0.55(-10.000) = -1000
EMV (khong tham gia) = 0 > -1000
Két luan: Ong B khong tham gia



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



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

