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NOi dung
1 Hiéu cach s dung cay quyét dinh trong phan

tich quyét dinh
2 Ung dung thong tin du b&o trong cay quyét dinh
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Muc luc
1 Cay quyét dinh
2 Cay quyét dinh véi thong tin du bao
3 Dinh ly Bayes xac dinh cac gia tri xac suat
4 Phan tich d6 nhay vai théng tin du bao
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1. Cay quyet dinh
Cay quyét dinh 1a so d6 gobm nhi€u nut va nhanh. C6 2 loai
nhanh:
- Nhanh phuong an
- Nhanh bién co
Co 2 loai nut
- NUt quyét dinh: noi xem xét cac phuong an
- Nt bi€n c0: noi cac bién co sé dién ra
Nt bi€n Nhénh bi€én c&
cd

Niit quyét
dinh

Nhanh phuong an
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Cay quyét dinh

Cay quyét dinh thuong dugc dung thay cho bang
quyét dinh trong truong hop:

= Cob nhiéu phuong an va bién co (trang thai tu
nhién — states of nature),

= Co6 nhiéu quyét dinh lién ti€p nhau.
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Cac budc ap dung cay quyét dinh

X4c dinh van dé.

Vé cau trdc cay quyét dinh.

Ghi cac gia tri xac suat vao cac bién co.
Ghi cac gia tri payoffs vao moi két hop gilra
phuong an va bién co.

5. Tinh céac gia tri EMV tai cac nat trong cay tu
phai sang trai.

> W N e
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Cay quyét dinh cua Thompson
Budc 1: Xac dinh van dé
Cong ty Thompson xem xét cac phuong an nham md rOng qui mo

sdn xudt. Tinh huOng cla cong ty dugc thé hién trong cay quyét
dinh nhu sau:

g TT thudn 10i
Budic 2.V &SP

cay
~_TT khong thuan loi
- TT thuan loi
Xay nha may i )
nho ./

\ TT khong thuan logi

. TS
Nut quyét g%
dinh
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Cay quyét dinh clla Thompson

Budc 3: Ghi cac gia tri xac sudt vao cac bi€n co.

Budc 4: Ghi cac gia tri payoffs.

$200,000

TT (0.5
ST -$180,000
Xay nm nho ‘/%(a%ﬂ oi $100,000

\ TT(0.5) -$20,000

khong thuan loi

&y, 6,
8§ /Q‘lb
&7
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Cay quyét dinh clla Thompson

Budc 5: Tinh caAc EMVs va ra quyét dinh

TT (0.5
o $200,000
=$10,000 khﬁ:ng t] huan 101 -$180,000
TT(0.5)
$40,000 thuan loi $100,000

khong thuanloi  -$20,000

& 0
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Thi du

 OAng A fiang cadn nhaéc 2 ph66ng aun mua caén hoa cho
thuea giau 800 trieau (hoang) hoaéc mua naat giau 200 triedu.
Tinh hinh daan soa alnh hoédng I6un nean keat qual cula
gquyeat nonh. Voui quyeat nonh mua caén hoa sau 2 naém,
neau tinh hinh daan soa gia taéng (60%), oang thu nodic 2 tyl
khi baun caén hoa, ngddbic laii, tinh hinh daan soa khoang taéng
(40%), oang chae thu n6bic 225 triedu. VOui quyeat nonh mua
Naat, neau tinh hinh daan soa gia taéng (60%), sau 1 naém,
oang ndung tréduc quyeat nonh baun Naat hoaéc xaay bieat
thoi. Neau baun Aaat oang thu n66ic 450 tr. Nedu xaay bieat
thoi voui chi phi 800 tr vag trong 1 naém tieap theo neau tinh
hinh daan soa tieap tuic taéng (80%), khi baun bieat thoi oang
thu A6oic 3 ty(, ngodic laii tinh hinh daan soa khoang taéng
(20%), khi baun bieat thdi oang thu A66ic 700 trieau. Voui
guyeat Aonh mua fAaat vag tinh hinh daan soa khoang taéng
(40%), sau 3 naém, oang nNoung troduc quyeat Nonh baun naat
hoaéc xaay nhag kho. Neau baun naat oang thu n6oic 210 tr.

~Neau xaay nhag kho voui chi,phi 600 tr vag trong 1 naém tieap
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2. Cay quyét dinh vdi thong tin du bao:
Thi du c.ty Thompson phan 2

" Thompson xem xét thué nghién c(u thi truong trudc
khi ra quyét dinh vd&i chi phi 10.000. dac diém cla
nghién cu nhu sau: P(Thi truong thuan Igi /khao sat
thuan Igi) = 0.78; P(Thi truong khong thuan Igi /khao
sat thuan Igi) = 0.22

" Tuong tu, P(Thi trudng thuan |gi /khao sat khong
thuan Igi) = 0.27; P(Thi trudng khdng thuan Igi /khao
sat khong thuan Igi) = 0.73

= Ta cung nhau xac dinh lai van dé (budéc 1) va dung
cac dir liéu bo sung dé vé lai cay quyét dinh (budc 2).
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Cay quyét dinh clla Thompson

First Decision
Point

A
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Cay quyét dinh clla Thom

Budc 3: Ghi cac gia tri xac suat mdi vao cac bién co.

Budc 4: Ghi cac gia tri payoffs.
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Mo Plant
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Budc 5: Tinh cac gia tri EMV va ra quyét dinh.
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« Dua vao so liéu qua kh( cldia cac cudc nghién clu, ta co
cac gia tri xac suat sau:

* P(khao sat thuan Igi/thi truong thuan 10i)=0.7

* P(khao séat khong thuan loi/thi truong thuan 16i)=0.3

* P(khao sat thuan Igi/thi truong khong thuan 1gi)=0.2

* P(khao séat khong thuan loi/thi truong khéng thuan
101)=0.8
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Phan tich Bayes :
khao sat thuan |oi

Tinh x4c suat cho két qua khdo sat thuan 10i
X4&c suat
_ | DPiéukién
Bién . | Xdcsuat | Xacsudt Xéc suat
Co P(KSTL“DIQD cO ) truoc giao sau
0.35 _
TTTL 0.70 *0.50 | 0.35 P
0.10
TTKTL 0.20 *0.50 0.10 0.45 = 0.22
0.45 | 1.00
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Phan tich Bayes:
khao sat khong thuan loi

Tinh x4c suat cho két qua khdo sat khong thudn 10i
X4&c suat
Piéu kién
Bi€n . .| Xacsuat Xéc suat 2C sud
o P(KSKTL[bi€n c6)| 114 giao Xa;?a?luat
0.15 _
TTTL 0.30 *0.50 0.15 E =0.27
040 _
TTKTL 0.80 *0.50 0.40 0cs 0.73
0.55 1.00
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Thompson khong chac nén chi bao nhiéu cho vi€c khao sat thi triOng.
Anh muOn biét cudc khdo sat thi trutOng dang gid bao nhiéu. Hon
n{ra, anh cling muOn bi€t d0 nhay cla quyét dinh phu thubc vao két
qud khdo st thj trOng nhu thé ndo. Anh ta nén lam gi?

"Gi4 tri ky vong cUa théng tin mau (Expected Value of Sample
Information)

"Phan tich d0 nhay (Sensitivity Analysis)
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Gia tri ky vong cUa théng tin mau EVSI

Gia tri ky vong cua Gia tri ky vong cla
EVSI = nhanh co thong tin — nhanh khong mua
du bao (khong tinh thdng tin du bao
dén chi phi mua
thong tin)

EVSI for Thompson = $59,200 - $40,000
= $19,200
Thompson c6 thé chi dén $19,200 cho culc khao sdt.
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Phan tich d0 nhay

EMV(node 1) = ($106,400) p+ (1 — p )($2,400)
= $104,000 p+ 2,400
Lap dang thiic EMV(nit 1) véi EMYV khi khong thuc hién
khao sat, ta cé
$104,000 p + $2,400 = $40,000
$104,000 p = $37,600
Tuc la:
$37,600

p= = 0.36
$104,000
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