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s | Chwong 1. LY THUYET RA
EDGE | QUYET DINH

« Céac méi trwdng ra quyét dinh

» Ra quyét dinh trong diéu kién rui ro

» Ra quyét dinh trong diéu kién khéng
chac chan

« Cay quyét dinh
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Ly thuyét ra quyét dinh
cAc MOI TRUONG RA QUYET
PINH
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COMNSTRUCTION

MANAGEMENT Céc m6i trw‘O’n ra U ét dinh
OOE g ra quy .

— Ra quyét dinh trong diéu kién chac
chan: biét chac chan trang thai nao
sé xay ra

—Ra quyet dinh trong dleu Kién khong
chac chan: khong biét dwoc xac suat
xay ra cua moi trang thai, hay khéng
biét cac di¥ kién lién quan

— Ra quyét dinh trong diéu kién rui ro:
biét dwoc xac suat xay ra cac trang
thai
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Ly thuyét ra quyét dinh
RA QUYET DINH TRONG PIEU
KIEN RUI RO
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COMNSTRUCTION

wacver | C3c mo hinh tinh toan
EDGE

« M6 hinh Max EMV (i)i cuc gi’ai gia tri loi
nhuan ky vong tinh bang tién

* M6 hinh xac dinh gia tri ky vong cua
théng tin hoan hao EVPI

« M6 hinh gié tri hoi tiéc ky vong ERV
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Vidu 1: Ong A |a gidam doc cua cong ty
san xuat vat liéu xay dwng X muon ra
quyet dinh nén san xuat mot loai gach
md&i dé tham gia thi trwdng hay khong.
Ong A cho rang c6 3 phwong an san
xuat:

 PA1: Lap mot nha may co quy mo Ion
dé san xuat san pham

« PA2: Lap mbt nha may cé quy md nho
dé san xuat san pham

« PA3: Khéng lam gi ca
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COMNSTRUCTION
MANAGEMENT

EDGE | Nhirng phuong an nay sé dem dén murc

dé loi nhuan hay thua 16 khac nhau phu
thudc vao tinh hinh thi trwérng tot hay
xau (bang duwdi). Ong A woce tinh dwoc
loi nhuan cua cac phwong an twong
trng va'i tinh hinh thi trwrong nhw trong
bang. Hay gitp 6ng A ra quyét dinh biét
rang xac suat tinh hinh thj trwdng tot
hay xau la 50%.
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Cac gia tri 1&i/l6 twong trng véi cac
phwong an va trang thai trong bai toan
dau tw san xuat gach (ngan dong)

Trang thai - Thi Thi
Phwong an trwvong | trwong
tot xau
Nha may lon 200.000 -180.000
Nha may nho 100.000 -20.000
Khong lam gi 0 0
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wmmcnar | VIO hinh Max EMV (i): cwc dai gia tri
EDGE | Ioi nhuan ky vong tinh bang tién

Gia tri tién 1&i ky vong cla bai toan dau tw
san xuat gach ( ngan dong

Trang thai — EMV(i)
Phwong an tru’o’ng tru’o’ng
tot Xau

Nha may Ion 200.000 -180.000 10.000
Nha may nho 100.000  -20.000 (40.000
Khéng lam gi 0 0 0
Xéac suat 0.5 0.5

EMV(phwong an i) = (tién 10i/16 clia TT,)x(xac suét xay raTT,)
+ (tién 10i/16 cla TTyx(xac suat xay ra TT,)
+...+
+ (tiér 101/16°caa TT, )x (xac suat xay ra TT,)
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COMNSTRUCTION

muener | MO hinh xac dinh gia tri ky vong
EDGE | cua théng tin hoan hao EVPI

(Expected Value of Perfect Information)

Trong khi can nhac vé dw an dau tw, 6ng A co
nho cdng ty tw van nghlen cltru th| trong
Marketing cung cap cho 6ng A thdng tin vé
tinh hinh thi trw&ng cua san pham. Céng ty
Marketing dé nghi cung cap thong tin chinh
xac vé tinh hinh thi trwong cua san pham
vOi gia la 65.000$. Thong tin nay giup cho
ong A han ché viéc dwa ra mot quyét dinh
sai lam ton kém bang cach thay doi moi
trdng ra quyét dinh trong diéu kién rui ro
thanh ra quyét dinh trong diéu kién chac
chan. Van dé: 6ng A cé nén nhan loi dé
nghi hay khéng? Gia mua 1a dat hay ré?
Bao nhiéu la hop ly?
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Gia tri tien 1&i ky vong khi ¢6 théng tin
hoan hao EVWPI (Expected Value with
Perfect Information)

» EVWPI = (tién 161/16 twong (ng véi
phwong an tot nhat cua TT,)xP(TT,)
+ (tién 16/16 twong (ng véi phuong an
tot nhat cua TT,)xP(TT,)
+ ...+
+ (tién 16/16 twong (ng phwong an tot
nhat cua TT )xP(TT,)

EVWPI = (200.000)(0,50) + (0)(0,5) = 100.000
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Gia tri ky vong cua théng tin hoan hao
EVPI

« EVPI = EVWPI — gia tri I&n nhat cua
EMV = EVWPI — maxEMV(i)
1 Gia tri cua théng tin hoan hao
EVPI = EVWPI - maxEMV(i)
= 100.000 — 40.000 = 60.000

Khi gia ban théng tin dé nghi la 65.000 thi
ong A khong nén mua thong tin.
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COMNSTRUCTION

wweman | M hinh gia tri hoi tiéc ky vong
EDGE | ERV

 Gia tri hél tiéC cua bai toan déu tW Tieu chun

héi tiéc

Trang thai Thi treong
Phwong an xau
Nha may lon 200.000 - 200.000 0 - (-180.000)
Nha may nho 200.000 - 100.000 0 - (-20.000)
Khéng lam gi 200.000 -0 0-0

X4ac suat 0.5 0.5
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« Gia tri hoi tiéc ky vong cua bai toan dau

tw
Trang thai| Thi trwéng | Thi trwéng | Hoi tiéc ky
Nha may lon 0 180.000 90.000
Nha may nho 100.000 20.000 60.000
Khong lamgi  200.000 0  100.000
Xéac suat 0.5 0.5

Phwong an chon la phwong an “xay dwng
nha may nhd” v&i gia tri hoi tiéc nho nhat 1a
60.000.
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Ly thuyét ra quyét dinh
RA QUYET BINH TRONG DIEU
KIEN KHONG CHAC CHAN
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Cac mé hinh ra quyét dinh trong diéu
klén kh6ng chac chan rieu chuin iac guan me hinn

Maximax):Tiéu chuin than trong (mé hinh Maximin):Tiéu chuan déng déu ngau nhién (mé

hinh Laplace):Tiéu chuin héi tiéc (mé hinh Minimax)Tiéu chuin trung binh cé trong sé (mé

Tiét ¢htian lac quan (mé hinh Maximax): Tim
phwong an i ng voi max cua max, nghia la tim
gia tri Ion nhat trong bang quyét dinh.

Tiéu chuan than trong (mo hinh Maximin):Tim
phwong an i ng voi max cua min.

Tiéu chuan dong déu ngau nhién (mo hinh,
Laplace): Tim ﬂhgﬁo’ng an i lam cwc dai gia tri
trung binh lgi nhuan va chi phi. )

Tiéu chuan ‘truqq] binh c6 trong s6 (m6 hinh
Hurwiez): la m6 hinh dung hoa gilra tiéu chuan
lac quan va than tronq. Tim phwong an i ng voi
max cua {o. X max + (1-a) X min}

Tiéu chuan hoi tiéc ((jngé hinh Minimax): tim
phwong an i c6 muwc do hoi tiec nho nhat.
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Tiéu chuan lac quan (mé hinh
M aXi m aX)Ra quyét dinh trong diéu kién khéng chic chén Tiéu chuidn s s =

Trang thai ' ' Gié' tri I&n
nhat trong

hang

Phwong an

Nha may I&n 200.000 -180.000<.200.000
Nha may nhd  100.000 -20.000 100.000
Khéng lam gi 0 0 0

[ Phwong an chon la phwong an xay nha
may Ion
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COMNSTRUCTION

e | Ti@u chuan than trong (md hinh
E DG E M aXi m i n) : Ra quyét dinh trong diéu kién khong chic chan Tiéu chudn s s =

Trang thai ' ' Gia tri nho
nhat trong

Phwong an aang

Nha may I&n 200.000 -180.000 -180.000

Nha may nho 100.000 -20.000 -20.000

Khéng lam gi 0 0 C 0>

1 Phwong an chon la phwong an khong
lam gi ca
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Tiéu chuan dong déu ngau nhién
(m6 h‘lnh Laplace) Ra quyét dinh trong diéu kién khéng chac

chan Tiéu chuan ...

Trang thai

Phwong an

Nha may lon

Nha may nho 100.000

Khéng lam gi 0

200.000 -180.000

-20.000
0

Gia tri

trw{J’hg trung binh

trong hang

10.000

0

1 Phwong an chon la phwong an xay nha

may nho
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Tiéu chuan trung binh c6 trong s6
(m6 h‘lnh HurWieZ) Ra quyét dinh trong diéu kién khéng chac

chan Tiéu chuan ...

Trang thai : : Gia tri

Phwong an trung binh
2 trong hang

Nha may I&n 200.000 -180.000 124.000

Nha may nhd  100.000 -20.000 76.000
Khéng lam gi 0 0 0
1 Phwong an chon la phwong an xay nha

may I&n
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Tiéu chuan hoi tiec (mé hinh

Mini max) Mé hinh gia tri héi tiéc ky vong Ra quyét dinh trong diéu

kién khéng chic chan

Trang thai : : Gia tri I&n

Phwong an |trwong tot| trwong | nhat trong
3 hang

Nha may lon 0 180.000 180.000

Nha may nho 100.000 20.000 00.00C

Khong lam gi  200.000 0 200.000

1 Phwong an chon la phwong an xay nha
may nho
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Ly thuyét ra quyét dinh
CAY QUYET PINH
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EDGE

Cay quyet dinh

Cay quyét dinh thé hién cac quyét dinh va
tinh hudng xay ra theo trinh tw. Cay
quyét dinh gom co

 Nut quyét dinh: La nat tlr d6 xuat phat

ra cac quyét dinh

« Nut trang thai: La nut tir do xuat phat ra

cac trang thai
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COMNSTRUCTION

wwean | CAy quyet dinh
EDGE yARyEr e

Nam buwéc thue hién:

«Xac dinh van dé

\/& cay quyét dinh

X4c dinh xac suat xay ra cac trang thai
*Tinh tién I1&i 16 cho mdi phwong an

twong rng v&i cac trang thai

*Gidi bai todn bang cach tinh gia trj tién 10
ky vong cho moi nut trang thai. Giai bai
toan bang phwong phap ngwoc dong
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Xay dung nha
may 16n O

Cay quyeét dinh c6 1 tang
quyet dinh

EMV =10 TTT(0.5) 54,
TTX (0,5) g0

=

XD nha
may nho TTT(0.5) 99
TTX(0,5
EMV = 40 ©2) 5
Khong lam gi

0
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Cay quyét dinh cé nhiéu tang
quyeét dinh

» Trong trwong hep can phai dwa ra mét loat
cac quyét dinh [Istr dung cay quyét dinh
thay vi bang tién I0i 16

» vi du, khi can nhac xem c6 nén thyc hién
nghién ctru tim hieu vé tinh hinh thj trwong
khéng 6ng An can phai dwa ra hai quyét
dinh

— C06 nén mua thong tin hoan hao vé&i chi
phi 65 trieéu dong hay khong.

— Nén xay dwng nha may Ion, nha may
nho hay khéng nén dau tw.
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COMNSTRUCTION
MANAGEMENT

Cay quyét dinh c6 nhiéu tang
uyét dinh

EDGE Tangqquy¥ Tang quyét

dinh th& nhat dinh th hai
. » XD nha may I&n
' : -245 -220
Nén khao sat thi tero’ng 65 !
vi gia tri cua thong. tin la 40 /XD nha may nho 85 -60
60 , néu két quéa khao ! e
sat cho 1a TTT nén dau : \ Q)
. . Khéng lam
tw xay dwng nha may ((g(g)x J 65 40
i6n, TTX khong lam) 90,2~ N Y.
A : nha may lon
' Co kT | YoM 135 160
' khao 0.5) :
sat‘thg 16(? D nha may nhé 60
 trud ; 35
60 ! 1330 -
40 Khong lam 65 -40
i i TTT05)
| + XD nha may &
Khéng khao sat thi | TTX(0.5) -180
trng Vi gia tri clia D nha méy nhé TTT(0.5) 100
thong tin 13 60 va nén <“><
dau tw xay dwng nha TTX(0,5) -20

may nho

02010 cis oA BAONG lam 4. 0
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MANAGEMENT

EDGE

Cay quyét dinh cé nhiéu tang
quyeét dinh

e vi du, khi cAn nhac xem cé nén thuc
hién nghién ctru tim hiéu vé tinh hinh thi
trwdrng khdngd 6ng An can phai dwa ra
hai quyét dinh
— C6 nén thwe hién khao sat thj truwdng

voi chi phi 10.000 USD hay khong.
— Nén xay dwng nha may Ién, nha may
nhé hay khdng nén dau tw.
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COMNSTRUCTION

wusews ( Cay quyet dinh cé nhiéu tang
EDGE | quyét dinh

. Két qua nghién ctru thudng khong phal
a thong tin hoan hao nhwng ciing co thé
a rat cé y nghia cho quyét dinh dau tw.

« Gia thiét :

« Khi sdn pham cé thi trwérng tot thi
viéc khdo sat thj trwdng dwa ra két
qua dung trong 70% trudng ho’p

« Khi sdn phdm c6 thi trwérng xau thi
viéc khdo sat thj trwdng dwa ra két
qua dung trong 80% truwdng hop
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consuction Cay quyet dinh c6 nhieu tang quyeét
MANAGEMENT -
EDGE ang quyét Tang quyét dl n h
inh thr nhét dinh thir hai
' ' TTT (0,78
1064 0.78) 490
: » XD nha may I&n
: : TTX (0,22) 490
| | .. 636 TTIT (0.78) g
! ! D nha/may
5 106,41 77—3 TTX (0.22)
KQT | BQ Khong lam 10
: 0.45 :
: bl A  may 161874 190
! + XD nha m/ay fo} ’
i KQX 74 TTX(0,73) _190
b 0.55) TTT (0,27)
Cf):khao \): D nha may nhé 2.4 0
satithi 2.4 0.73
truprng \ e 1A TTX (0,73) _30
49,2 Khong ! 987 & 10
| khao : 10 TIT(.5)
| satthi ' XD nha may I&
| truong | 6 TTX(0,5) -180
Gia tri clia thong tin = (49,2-40) 40 o 40 TTT(0.5) 100
10 = 19,2 triéu ddng 1 Nén khao sat D nha may nho
thi trwong, néu KQ noi la TTT nén \ / TTX(0,5) -20
xay dwng NML, néu KQ n6i la TTX 02010 i o KhONg 13m 1, 0

thi xay dwng NMN
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wmean | Bang Xac Suat Cua Két Qua Tha m
EDGE | Do Thj Trwong
Gia thiét :
*Khi sdn pham c6 thj truong tot thi viéc khao
sat thi trvd'ng dwa ra két qua dung trong
70% tru’c‘rng, hop ,
*Khi san pham co6 thi trieong xau thi viéc
khao sat thi trwdng dwa ra két qua dung
trong 80% truong hop

Két qua khao sat thi Tinh hinh thi trwvong thue te
trrong Thi trwong tot (TTT) Thi treong xau (TTX)

dw doan la thi trwuong P(KQT/TTT)=0,7 P(KQT/TTX)=0,2
tot (KQT)

dy doan la thj trwong PKQX/TTT)=0,3 PKQX/TTX)=0,8
xau (KQX)

LU L1V LUd DU 111 AUdll Ldll , gV, 111
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« XAac suat co diéu kién:
P(ANB)=P(A/B) x P(B) = P(B/A) x P(A)
* Dinh |ly Bayes:

P(A/B) =

P(B/A).P(A)

P(A /B)=

P(B/A).P(A)+P(B/A).P(A)

P(A;B)  P(B/A)P(A)

P(B) > P(B/A).P(A)

i=1=n
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wanesn | Bang Xac Suat Cé Diéu Kién Vé Tinh
EDGE | Hinh Thi Trwong

Xac | P(B/A) P(ANB) P(A./B)
suat

KQT (dw TTT
doan la tinh
hinh thi TTX
treong tot)

KQX dw TTT
doan la tinh
hinh thi TTX
tro'ng xau)

0,5.0,7=0,35 0,35/0,45=0,78
0,5 0,2 0,5.0,2=0,10 0,1/0,45=0,22
P(KQT)=0,45
05 03 05.0,3=0,15 0,15/0,55=0,27
05 0,8 05.0,8=0,40 0,4/0,55=0,73
P(KQX)=0,55
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