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1. TONG QUAN

-]

0 Ngubn dit liéu

3 Phuong phdp do 1uGng ruUi ro

0 U'dc lugng truc ti€p phan phoi x4c suat cla
tOng tOn that

0 U'dc lugng gidn ti€p phan phoi xdc suat cla
tOng tOn that

Q Pac tinh cUa phan phoi tOng tOn that



D
NguOn dit liéu sU dung trong
do 1udng rUi ro bao gbm:

% NguOn d(t liéu thOng ké
Vd:sO liéu thdng ké vé tdn that hoa
hoan trong 10 ndm.

% NguOn d(t liu chU quan

Vd:cdc sO liéu ky thudt,td chlc kinh
t€é duoc DN thu thap.




PHUONG PHAP PO LUONG RUI RO

o]

So0 duing thang no adnh hodidng,
thang no khal naéng xady ra vag saép
xeap Ou tiean cauc ruli ro

So0 duing phodng phaup chuyean gia
fiea fio 160@ng cauc rulii ro cou thea
xaly ra

No 166gng rulii ro nhaém xaluc fionh_ Sg?
cauc ruli ro caan noodic Ou tieam
kieam soaut vag tawgi tréi khi caan
FhinAf

”

4/ Q)



PHUONG PHAP PO LUONG RUI RO

Samﬁﬁmmmyl ro

xay ra

| Anh hudng/ | Khong Trung binh Nhi€u Nghiém
Xac suat | dang ké trong

Hau nhu Trung Trung binh Cao Cao

chac chan binh

xay ra
Dé xay ra Thap Trung binh | Trung binh Cao
C6 thé xay Thap Trung binh | Trung binh Cao Cao
ra

Khé xdy ra Thap Trung binh | Trung binh Cao

Hi€m khi Thap Thap Trung binh Cao




PHUONG PHAP PO LUONG RUI RO
-

Cac sO liéu sir dung dé do ludng rui ro gdm:

SO liéu thOng ké vé: ty 1& sdn pham hu hdng, sai 10i,
khi€u nai cUa khich hang, sO cong nhian bd viéc,
doanh thu hang thang...

SO lugng thOng ké vé: lugng don hang, mau mi phai
san xuat.

Luu do hoat dOng cUa cong ty.

Céc bdo cdo tai chinh cUa cong ty ( it nhat 12 2 nim gan
nhat)



Thi dui: Naunh gia ruii ro cufia coang
ty TNHH SX-KD mauy loic noouc
__ Irooeng liean.
1)Thang no adnh hooldng:
Xem: qgtrr-PL-C3.xls
2) Thang no khal naéng xady ra:
Xem: qgtrr-PL-C3.xls
3) Saép xeap cauc ou tiean xaly
ra.
Xem:qtrr-PL-C3.xls
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UocC LUONG TRUC TIEP PHAN PHO]
XAC SUAT CUA TONG TON THAT

yr‘@ﬁ% {cd\'éﬁ‘lié,u E@gﬁ' Iiﬂ%:wéé\'ﬁ@an trB?l'qman

Oa N trong bang r sau: (Xem rang

260000 1970 82000 1977 40000
35000 1971 38000 1978 10000
97000 1972 35000 1979 14000
1966 425000 1973 132000 1980 76000
1967 8000 1974 49000 1981 62000
1968 18000 1975 280000 1982 620000
1969 90000 1976 5000




UGC LUONG TRUC TIEP PHAN PHOI

XAC SUAT CUA TONG TON THAT
I

3120-0.1
2/20=0.1 0.25

520-025| 03
1/20=0.05 0.55

75.001 — 100.000 4/20=0.02 0.75
DRS00 120005 03
250.001- 500.000 3/20=0.15 0.95
DSOS BOWON  20-005] 100




UO'C LUONG TRUC TIEP PHAN PHOI

XAC SUAT CUA TONG TON THAT
D
Gia tri tan suat c6 thé duoc sit dung nhw xac
suat wéc lwvong mare do rui ro néu:
Mau du lon
Céac nhan t6 ky thuat va kinh té khéng thay
doi.
V aan Mea Naét ra 60U Nady |ag cdd maau nghiedn
couu




UO'C LUONG GIAN TIEP PHAN PHOI

XAC SUAT CUA TONG TON THAT

-]
thituc tiidh tgto Yod toan thadt cou hzeau cheenh

Ble7¥cloWalaltely doanh nghiép khong co kha nang udéc
wrong truc ti€p phan phdi cua ?19 ton that vi sw
nién dién cua cac @i ro la Ia n

=>str dung pht#éng p a{’) u@é lwong gian tiép

Gial Ronh Nieau kiean kinh ted trong todng lai gioang

nh§all ﬁg h%%mobﬂhmaamhmh trong neémi

B1rjj =TGia01 403 todm st S0 magmjj
e =Chadaod giiadeshadiroedt mouc rudi ro culia naém goéc
Rii =Chad0d gataindBmnouc rui ro culia naémi
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Bang 5.6: Bang hi€u chinh tan sudt va murc tdn that

UO'C LUONG GIAN TIEP PHAN PHOI
XAC SUAT CUA TONG TON THAT

7
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500
600;1500

2500
400;4000
700;5000

600;9000;16
000
7000

82
84
84
88
90
93
95
100

610
714;1785,7

2840,9
444:4444
752:5376

631:9474:16
848
7000




UO'C LUONG GIAN TIEP PHAN PHOI
XAC SUAT CUA TONG TON THAT
I

Bang 5.7: Tan s6 c6 hiéu chinh va phan phdi muc tén that.

Tan sO tOn that Xic sudt Mutc tOn that Xic sudt
0 1/8=0.125 0 — 1000 6/13=0.46
1 1/8=0.125 1001 — 5000 3/13=0.23
2 4/8=0.5 5001 — 10000 3/13=0.23
3 1/8=0.125 10001 — 20000 1/13=0.08
4 1/8=0.125 20001 - 30000 0/13=0.0
1.000 1.000




UO'C LUONG GIAN TIEP PHAN PHOI
XAC SUAT CUA TONG TON THAT
I

PHAAN PHOAI XAUC SUAAT CUUA TOANG TOAN THAAT.

Trong tro6eng hoip xauc suaat cula calc toan
thaat 16un lag quau nhol vag soa lieau thoang
kea chae cou trong moat vagi naém - vaan nea
no 160@eng gaép nhieau tréG ngaii.

Neau bieat nodic daing phaan phoai chuung ta cou
thea tinh f6dic cauc thoadng sod culia phaan
phoai tog soa lieau culia maau.

Cou 3 phaan phodi tho6eng 60ic sol duing fea
tinh xauc suaat cuda tai nain rudi ro :




UO'C LUONG GIAN TIEP PHAN PHOI
XAC SUAT CUA TONG TON THAT

»Phéan phoi Poisson 2)

- Phan phoi 1a phan phoi chi co mot tham s6 55
duy nhat d6 la gia tri ky vong. VAt

« Cong thirc cua phan phdi Poisson:

Xac suat cua r tai nan= "—

Trong do:

m= |a tham s0 dwong va chinh 1a so lwong tai

nan Ky vong

e = logarit tw nhién (=2.718)

r!



UO'C LUONG GIAN TIEP PHAN PHOI
XAC SUAT CUA TONG TON THAT
et khi.

PHOQNG PHAUP KEA
ﬁiOOng”X‘,g phaéplfgaltitng

VALl

Sau I<hfn naqQ xauc Aon ﬁécﬁc.ta‘ n soa vag

_ MOYOR Hfﬂﬁéﬁ%ﬂ?g%é&ﬂ?i G B3N o4,
NGy LAdR $BA MRPINSAIS SREF WARR s uast
C%@@Qd&h@%@’éﬁ'ﬂl@éﬁt.

Cauc phoong phaup keat hoip:
- Balng kea khai
* Phoong phaup moa pholng




UO'C LUONG GIAN TIEP PHAN PHOI
XAC SUAT CUA TONG TON THAT

Bang 5-9: Tan s6 va phan phdi duwoc st dung dé ké khai

0.5 0.5 0-1000 500 0.4 0.4
0.3 0.8 1001-5000 3000 0.3 0.7
0.2 1.0 5001-20000 12500 0.2 0.9

20001-50000 | 35000 0.1 1.0




UO'C LUONG GIAN TIEP PHAN PHOI
XAC SUAT CUA TONG TON THAT
I

Giaii so1i raeng :

- Khall naéng sod toan thadt |6Un nhadt lag p
- S0 nholm mouic toan thadt laa g
Sod toan thadt khall naéng tim fiddic sed fddic tinh theo coang thotic:

2
P S 4 4% 4" 4°
S @q’ i 0 o
P 0 S 21

Thi dui: kha(l naéng toan thadt 16Un nhadt =2

Sod nhoum toan thadt g =4 ( theo baling 5.10 ) = tatinh fid6ic col 21 toan
thadt kha(i naéng nodic nhaan biedt.



Baiing 5.1BAUNG HOAUN VO TOAN THAAT

SoATT | Toanthadt1 | Toanthadt2 | Toang T.Thadt Tinh xatic suadt

0) 0|05

1 500 500 0.3¥0.4=0.12

1 3000 3000 | 0.3*0.3=0.09

1 12500 12500 | 0.3*0.2=0.06

1 35000 35000 | 0.3*0.1=0.03

2 500 500 1000 | 0.2¥0.4¥0.4=0.032
2 3000 3000 6000 | 0.2%0.3*0.3=0.018
2 12500 12500 25000 | 0.2%0.2*0.2=0.008
2 35000 35000 70000 | 0.2*0.1*0.1=0.002
2 500 3000 3500 | 0.2%0.4%0.3=0.024
2 500 12500 13000 | 0.2*0.4*0.2=0.016
2 500 35000 35500 | 0.2%0.4*0.1=0.008




Bang 5-11:Phan phoi tong ton that tir bang liét ké.

Tong ton that Xac suat
0) 0.5
500 0.12
1000 0.032
3000 0.09
3500 0.048
6000 0.018
12500 0.6
13000 0.132
15500 0.024
25000 0.008
35000 0.3
35500 0.016
38000 0.012
47500 0.008
70000 0.002
1.0




UO'C LUONG GIAN TIEP PHAN PHOI
XAC SUAT CUA TONG TON THAT

D
M6 phOng
Neéu tOn that c6 th€ xdy ra trong mOt nim hdi 16n va c6 nhi€u truGng
hop thiét hai khic nhau thi doi v&i bai todn trén, néu muOn 4p dung kY
thuat mé phOng d€ tim phan phOi cla tOng tOn that thi:
+ Trudc tién ta s€ phat ra sO 1an tOn that trong mOt nim
Sau d6 ta phat ra may mUc d0 thiét hai tuong Ung v4i sO 1an
tOn that phat ra & budc trudce
Tinh tOng tOn that
Lap lai quy trinh trén mOt sO tuy y 1an ta thu dugc phan phoi
cUa tOng tOn that, sO 1an 1ap 1ai cang nhi€u thi k&t qua md
phOng cang gan vdi tinh todn 1y thuyét.
Du@i day la két qua mé phOng cUa bai toan trén




Bang 5-12: Cac két qua chay mé phéng

XAC SUAT CHAY MO PHONG VOI SO LAN THU KHAC NHAU

Tong chi | Bang 4-7 10 lan 100 lan 1000 ldn | 10000 lan
phi
0 0.5 0.5 0.54 0.5040 0.5045
500 0.12 0.2 0.13 0.1390 0.113%
1000 0.032 0 0.04 0.029 0.0306
3000 0.09 0.1 0.09 0.079 0.0894
3500 0.048 0 0.02 0.05 0.045
6000 0.018 0 0 0.016 0.0186
12500 0.06 0 0.07 0.07 0.0598
13000 0.037 0 0.06 0.034 0.032
15500 0.024 0 0.01 0.018 0.0238
25000 0.008 0 0 0.003 0.0095
35000 0.03 0.1 0.04 0.025 0.0302
35500 0.016 0 0 0.015 0.0147
38000 0.012 0.1 0.01 0.01 0.012%
47500 0.008 0 0.01 0.006 0.0081
70000 0.002 0 0 0.002 0.0015




PAC TiINH CUA PHAN PHOI TONG

TON THAT
-

N Cbng thire tinh cac dac trwng trén nhuw sau:
g o Gia tri trung binh: M(L) = };; P.L,
S 2 Phwong sai: ¢%(L) = Y; Pi[Li-M(L)]?

O

o Do léch chuan: o(L) = \/a2(L)

O

o Hé sb bién thien: CV = %

Trong d6 Pi la xac suat dé tong ton that nhén gia tri L,



2. BAI TAP CHUONG 5

D
Nguon:baitapchuong5


file:///storage/tailieu/files/source/2018/20180703/tieu_vu12/B%C3%80I%20T%E1%BA%ACP%20CH%C6%AF%C6%A0NG%205.docx

3. KET LUAN
B

Dua vao cic phuong phdp st dung trong do 1uOng x4c suat phan
phOi cho tlng loai tOn that khac nhau c6 th€ xudt hi€én trong mOt
DN ma viéc udc tinh phan phOi tOn that s€ mang 1ai hi€u qua trong
quan 1y rui ro.

MOi doanh nghi€p déu phdi d0i mat v3i nhi€u loai rli ro cé
anh huéng dén chi phi DN. MO0i loai rUi ro déu cé thé dugc bi€u
hi€n qua mOt phan phOi x4c sudt.TOng chi phi nay bdn than né dugc
bi€u hi€n nhu mOt phan phOi x4c sudt va dudc goi 1a phan phoi
tOng tOn that.

SO 1iéu vé tOng tOn that phan phoi va thanh phan cla né cé vai
trd rat quan trong trong qua trinh ra quy€t dinh ti trg va gidm thi€u
tOn that tiém ning cla doanh nghiép




Thank you
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