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Phan tich do nhay? | s |

La dang phéan tich nham tra 15i cau hoi
“diéu gi sé xay ra .. néu nhu .. ” (what — if).
Phan tich nay xem xét yéu t6 dau vao nao
la quan trong nhat (yéu td mang tinh chat
rdi ro) anh hudng dén két qua bai toan (Igi
nhuadn hoac chi phi). Trong Excel ho trg
phan tich do nhay 1 chiéu va hai chiéu,
nghia la chi danh gia dudc t6i da 2 yéu to

rUi ro.
. = - . 2 ULBRIGH
Bai toan don gian f""""’T

Mot ngudi kinh doanh moét mat hang A véi gia mua la $8
va gia ban la $10.
> tién16i=10-8=2

Lap bai toan trén bang tinh:

A& | B | o | D | E | F
1 |Phéin tich d6 nhay
2
3 |5id mua =
4 |Gid ban 10
5 |Loi nhudn 2 B5=B4-B3
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Do nhay mot chieu
Gia mua bién dong ti $4 dén $13, mbdi budc thay déi la
$1, xét A0 nhay cla Lgi nhuan
= Lap bang phan tich 1 chiéu:

& [ B [ ¢ | b ] E T F | &
La.lB@nhaylchiéu
R (Gld mua bigh déng of 4 d&n 13, xét dé nhay cila Lol nhudn
]
g; Gmfm 2 C10=B5 Chay dé nhav:
% ; 1. Chon B10:C20
| 14| 7 2. Data > Table..
% : Tahle 2|
? 10 Row input cell: lﬂ
W 11 Column input cell: $E43 S
19 12 Cares
20 13
T 3. Nh&dp OK
August 1, 2005
A " ULBRIGH
A | B | T | D | E | F | ©
| 7 |a./ D¢ ubgy 1 chidu
| B | 3id mua bigh ddng or 4 d&n 13, xét d6 nhay ola Lai nhudn
KN
ﬂ Gid mua 2 Cl0=B3
11 4 6 C11=TABLE( B3)
12 5 5 C12=TABLE( B3)
13 6 4 C13=TABLE( B3)
14 | 7 3 C14=TABLE(,B3)
15 | g 2 C15=TABLE(,B3)
16 5 1 C16=TABLE(,B3)
i 10 u} Cl7=TABLE E3)
i 11 -1 Cl8=TABLE[ E3)
ﬂ 12 -2 C19=TABLE[ B3)
ﬂ 13 -3 C20=TABLE[ B3)
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D6 nhay hai chiéu

ULBR[GH

oncrnies 1 caching Pro

Gia mua bién dong tu $4 dén $13, gia ban bi€n dong tu
$6 dé&n $14, mbi budc thay déi 1a $1, xét dd nhay cla Loi

nhuan
=> Lap bang phan tich 2 chiéu:
A | B [ ¢ I o] E T F [ & [ H T 1T T 9 T K ]
22 |b.f B6 ubhay 2 chidu
|23 Gié mua bign ddng tif 4 d€ 13 vA gid bén bi€n déng t' 6 d€n 14, x£t 36 nhay cla Loi nhuin
| 24| Gid ban
25 2 6 7 g B 10 1 12 13 14
| 26 | 1
|27 | 5
| 26 | 5
E o 7
ENI- B
b1l 5 [
32 10
|33 | 11
| 34 | 12
35 | 13
August 1, 2005
Ké't Ué ULBR[GH
q onormics 1 eaching Pro;
Chay dd nhay:
2xj
1 . Chon B25K35 Row input cell: $E44 S
2. Data > Table Column input cell: lm
-_OK Cancel
3. Nh&p OK
A | B [ ¢ | o | E | F [ & [ H T 1 [ a0 | K
22 |b.f D6 nbgy 2 chiéu
|23 Gld mua bign déng tr 4 d&n 13 w4 gid bén bign déng tr 6 d&n 14, xét d6 nhay cla Lgl nhudn
| 24] Sid bén
25 2 s 7 g ) 10 11 12 13 14
| 26 | 1 2 3 1 5 ) 7 g B 10
| 27 | 5 1 2 3 + 5 6 7 8 5
28 6 0 | 2 3 4 5 5 7 g
EE1 . 7 1 0 1 2 3 4 s s 7
20| & 8 -2 -1 0 1 2 3 4 5 6
3 = B 3 2 -l 0 | 2 3 4 5
32 10 -4 3 2 -1 0 1 2 3 4
33| 1 -3 -4 -3 2 -1 0 1 2 3
34 12 -5 -5 -4 -3 -2 - 0 | 2
|35 13 7 e s -4 3 2 1 0 1
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Phan tich tinh hudng

ULBR[GH

I onomics [ea

Phan tich tinh huéng?

La dang phan tich “what-if’, phan tich tinh hudng
thira nhan rang cac bién nhat dinh c6 quan hé
tuong hé vaéi nhau. Do vay, mot s6 it bién s8 ¢
thé thay déi theo mot kiéu nhat dinh tai cung mot
thdi diém. Tap hop cac hoan canh c6 kha ning
két hgp lai dé tao ra “cac trudng hgp” hay “céc
tinh huéng” khac nhau la:

< Trudng hgp xau nhat / Trudng hgp bi quan
< Trudng hgp ky vong/ Trudng hgp udc tinh tét nhat
< Trudng hgp tét nhat/ Trudng hdp lac quan
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Bai toan don gian

ULBRIGH

Mot ngudi kinh doanh mot mat hang A co gia
mua la $8 va gia ban la $10. Két qua khao sat
nhan thdy gia mat hang A cé thay doi nhu sau:

Gia mua Gia ban
Trudng hdp xau nhat 13 6
Trudng hgp ky vong 8 10
Trudng hdp t6t nhat 14

Xét Igi nhuan trong cac trudéng hgp?

August 1, 2005

Lap bai toan trén bang tinh

l:ULBRlGH

A [ B C | =
lGié mua 3
| 12 /Gid bdn 10
| 13 |Lgi nhudn 2 E13=E12-E11
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Khai bao céac tinh huéng

ULBRIGH
[

Ecanomics Teaching Program

i
1. Tools > Scenarios.. :> Sl
2. Nhap nit Add.. e

(dat tén cho tinh hudng va chon ving
dia chi cac & chua bién rui ro.)

-

21x
Show
Closs
Delete
[Echis

Edit Scenario 21x| |Changing cells: Merge... |
SCenario name: SUMMary. ..
[Tinh huoéng tot nhadt Comment:

Changing cells:

Ok I Cancel |

[tB$11:48412 E3|
Chrl+-click cells ko select non-adjacent
ernonaceks 203
e Enter valuss For sach of the changing cel ]
Created by Tran Thanh Phong on 05/ 15/2004 = nter values for each of the changing cels. OK

L 511 [+

= 5 I Cancel

=1 2 46512 [14]
add

Protection
¥ Brevent changes I Hide

\

August 1, 2005

Khai bao cac tinh huéng
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Economics Teaching Progeam

Nhap nut OK sau khi nhap xong.

Scenarios: Seenarios:

x

3. Nhéap céc gia tri cho tinh hudng tot nhat.

Tinh huoang xau nhast

Changing cells: Merge... | Changing cells: Merge...

Tinh huoang toat hadt = show |
Tink huoéng kve voing =

Comment: Comment:

eg1 158512 curmary. HepLLgEA12 Summary...

Created by Tran Thanh Phong on 08/15/2004 Created by Tran Thanh Phong on 06/15/2004

4. Nhap nut Add.. va thém céac tinh hudng
con lai.
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~ ” L2 l:ULBRlGH
=S
Ket qua tong hgp e
1 r =]
a :
1z Al B [ c | D | E | F | G | H
1
R Scenario Summary
& Tinh hudng t8t  Tinh hudng ki Tinh hudng x&u
i Current nhat wang nbaEt
= | 5 | Changing Cells:
* | B | $B511 g 4 g 13
c L7 $B$12 10 14 10 ]
= | § | ResultCells:
RN $B$13 2 10 2 -7
10| Motes: Current Values column represents values of changing cells at
11| time Scenario Summary Report was created. Changing cells for each
12| scenario are highlighted in gray.
August 1, 2005 15
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Crystal Ball lam nhiing gi? fmI

M3 rong kha nang du bao cia mo hinh
bang tinh.

<+Cung cap céac thong tin du bao can thiét
ho trg ra quyét dinh vai do chinh xac cao
hon, hiéu qua va tin cay han.

S0 dung md phong Monte Carlo (Hé
théng sl dung cac s ngau nhién dé do
anh hudng clia su khéng chac chén
trong mo hinh bang tinh.

August 1, 2005

Xét bai toan don gian fMT

Mot ngudi kinh doanh mét mat hang A cé
gia mua la $8 va gia ban la $10. Hay phan
tich sy thay ddi cla tién I8i khi gia mua va
gid ban thay ddéi. Biét rang gia mua co
dang phan phdéi chuan N(p=8, o2=4). Gia
ban c6 dang phan phdi chudn N(p= 10, o2=
4). Hay cho biét kha nang 16 1a bao nhiéu
phan tram?.

August 1, 2005

Trin Thanh Phong

Bai gidng 7
Phan tich rii ro



Chuong trinh Gidng day Kinh t& Fulbright
2005-2006

Vi

tinh Ij’ng dung

Khdi dong & thoat Crystal Ball

ULBR[GH

onornie 1 ching Pro,

Thoat

Khdi dong
s+ Add-Ins tt man hinh Excel
Vao Tool/Add-Ins/Chon Crystal Ball
<+ Khéi dong truc ti€p
Vao Start/Programs/Crystal Ball/Crystal Ball

<+B06 dau chon Crystal Ball trong thuc don
Tool/Add-Ins.

“*Vao thyc don Run/Chon Close Crystal Ball

August 1, 2005

Khdi dong Crystal Ball

CULBRIGH
===

Economics Teaching Program

DEEaglay|e

¥ Speling...

B2 Microsoft Excel - Book1 M=l E3

] Bl Edit Wiew Insert Format | Tools Dot Window Help

=18l

Add-Ins

Add-Ins available:

21X

F7 gl|g1oo% 3 2

™ Access Links
™ analysis ToolPak

Cancel

[ ETimes w g eSS W[E-B-A-7 T Analysis ToolP ak - VBA
i ™ Autosave Add-n
ki ik e ™ cCondtional Sum Wizard -
A ‘ B ‘ c Track Changes » ‘ ¥ | G ‘ — 1=
- Merde Warkbooks, . = A E;m Currency Tools
|2 | U " ) I Internet Assistant ¥5a&
EB Online Collabaration  » ™ Lookup wizard |
| 4| Goal Seck. . et
|5 | Scenarios. . | | Perform Forecasting and risk analysis on spreadghest models
6 | Auditing »
{0
| 5| Macro
B Microaoh Facel - Book1 [v]
9 | meww—w:«nwwwww aloixl
= Customize. . ‘ Dﬁﬂd SGRY F BT - R AN DS 0.
EER Cptions. .. s e -uu-n;nl!![ﬂ.x.d‘x_&-.t‘ b
44 [» (Ml Sheet1 ; Shestz  Shes A ﬂ]“ LM’;ABBII!\ I W> | a5 0
Ready | I | UM | F |
X » R E ¥ T 0 (S|
1
T
3
1
3
[
T =
g
&
10
n
12
410 sheets (S50 S 1sl I
By M
20
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” < -, ULBRIGH
Qua trinh thao tac f"_'T
1. Lap mo hinh trén bang tinh Excel
2. Khai bao cac bién gia thuyét
3. Khai bao céc bién du bao
4. Khai bao cac thong sé mo phéng
5. Chay m6 phong
6. Xem xét két qua mo phdng
7. Tao cac bao cao
August 1, 2005 21
~ ~ ~ ~ e ULBRIGH
1. Lap mo hinh trén bang tinh f-—-
=
J. File Edit View Insert Format Tools Data Window Cell Run CBTools Help ;lilﬂ‘
JDBE|§@.«°|&%\E@’\“vﬂv|%Z A 4L E B oo -7
J\INITlmes |B I U|§§§ |$ e og+o‘€.§*—z‘7 &'2'-|
Ju@m|u@m|&a@|l|r EET T EIFGT
BS | = =B4-53
A [ B [c] o [ E [ F [ &6 [ H [ 13
| 1 |Phén tich m6 phéng T
%G’ié mua 8 == Bigh gid thoyét (i vo)
| 4 |Gid ban 10 - Bidh gid thuyét (rd ro)
§|Lginwan [ 3]  ms=m4B3 > Bichdwbdo
=1
| 7|
i
10|
11 |
12|
o
ZiE]

» [ M Sensitivity £ Senarios £ Scenario Summary 3 Simulation / | |

August 1, 2005

22
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. - . A .2 ~ ULBR[GH
2. Khai bao bien gia thuyet S
B1. Vao Cell/Define Assumption
B2. Chon kiéu phan phdi xac xuat
B3. Nhé&p cac théng s tudng ung
51
el CETW‘SHeID Assumption Name: |GiaE| mua Prefs
| Define Deusmn
Define Forecast.. =
1 Select All Assumptions =
| i E
[Fens: Dmbanion Galery ________________
N Nesmal Triangu ™ Poiston | [inomic : ;
|A. ...Lllumll"lm... | A““ﬂm‘i nfl:lfi +Inl1|:|tlr
.“J nnnnn " .xl'm""'l-- l]‘"[llu:,, Mean IH Std Dev IZ
| Webdl | Beta | Hyperoeometric | Cutos I ; 0K Cancel | ’ml Gallery Correlate... | Help |
ryr Nr- A
[COK ] cancel | more | Fin. | Hew |
August 1, 2005 23
. - . A7 - ULBR[GH
3. Khai bao bien du bao ===
B1. Vao Cell/Define Forecast
B2. Nhap tén, don vi tinh cho bién
B3. Chon More dé khai bao thém
1
’a Run cBTods Hep Forecast Name:
| Define Assumption. .. Units: |5
Define Decision. ..
Initial Window Size:: Small Window
Selsct All Decisions Ly
Ee:ett A:: —— 5 Show Wind P MI
Select Some... v ow Yindow: g ile Running iiter
x| { When Stopped .
Forecast Name: |Lﬁi'i nhuagn
Units: [$ 124 il
0K I Cancel I More >> Help oK I Cancel Less << SElDEIﬂglll Help |
August 1, 2005 24
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4. Khai bao cac thong so
2 s~
S n " V4 n '~ ~n i [ Y4
<O day ta khai bdo s6 lan mé phong, gia
tri hat nhan ban dau, ché dé man hinh
khi chay...
| Fun cBTo0ls Help [ Preterences k] [ Preterences k]
E::et Maganum N o Trias: (1007 Sampling .;-::rsmn;:::w*::.wmu—om
ingle Ste; pecified Precision is Beached Initial Seed Value: I
L F:.:::wtm:smn K& % e — %
Forecastiintams:,. o H Saieteden Lo fovms M i Cies e M
ORER CVE By CHEtE: Turbn ST:I! Sl:l In:tn:::ﬂnn and Tiirbs
«| »| o «| »|
ok | cencel Help [oe | _concer | _mew |
August 1, 2005 25
a 2 ULBR[GH
5. Chay mo phong =<eE
**Vao Run/chon Run
T okt S
Edit Preferences View Run Help
Feset: 500 Trials Frequency Chart 495 Displayed
Single Step 038 19
Run Preferences... ]
e
Forecast wWintdews E o3
Gpen Gyerlay Gharh i5]
OpFlrET et £ mo
oo |
528 a7 1 8.75
» [nfinity Centalnty % 4 [+Infinity
August 1, 2005 26
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o~ ” ULBRIGH
6. Xem ket qua Moo
7 N,
) C 7 n 2 A TN A d 7
»Cac két qua thé hién nhiéu dang khac
iaix]
Edit Preferences Wiew Run Help
Cell BS Statistics
S tatizhic Walue
Trials 1.000
Mean 1.92
Median 1.86
Mode
Standard D eviation 276
Yariance 7.64
Skewness 0.03
Furtosis 2.93
Coeff. of Wariability 1.44
Range Minirum 652
Fiange M asimum 11.62
Fange “idth 18.14
Mean Std. Error 0.03
August 1, 2005 27
6 X k ~” 2 ULBR[GH
. Xem ket qua =
conomics Teaching Program
101 L=TE
Edit Preferences Wiew Run Help Edit Preferences Wiew Run Help
1.000 Trials Frequency Chart 990 Displayed 1,000 Trials Cumulative Chart 990 Displayed
28 1.000 ; 1000
021 b S 10 o 750 i M
2 !! | £ e
= o = o
R T e 3
- o = 5
=} = o =
& 007 {1 —t7 & & 20t fesn &
" | : ||HH AR
5,23 .77 1.74 5.25 875 528 .77 1 8.76
$
» [infinity Certainty [24.50 | % 4 [0.00] » Finfinity Certainty KR % 4 [0.00
B [=] 3| Wl 55 Forecast: Laii nhuadn -|0] x|
Preferences  Wiew Run Help Edit Preferences Wiew Run Help
1 000 Trials Frequency Chart 990 Displayed 1,000 Trials Frequency Chart 990 Displayed
28 ; 28
021 -t 21 J
£ I £ I
= o = o
2 0 -1 =2 E =
] 2 = 2
£ oo -7 € £ 2
000 0
5,23 .77 1.74 5.25 875 528 .77 174 525
$ $
» [-Infinity Certainty [ZEI] % ¢ [0.00 » [0.00] Certainty [75.50 % 4 [+Infinity
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7. Tao cac bao cao

ULBRIGH

s*Vao Run/ chon Create Report

Create Report B4

- Report Sections - Forecasts Assumptions

¥ Overlay Chart 100 % & All Al
I” Trend Chart 100 % £ Chosen... " Chosen...

I” Sensitivity Chart [1o0 9%  Open

7 Forecasts ~Percentiles
v Summary  Quartiles [25%)
I Statistics " Quintiles (20%)
W Chart 100 % # Deciles [10%4)
' Bercentiles " Icosatiles [5%)

Frequency Counts
[ Ry 2.5, 5, 50, 95, 97.5% - tiles

v A il
s © 10, 25, 50, 75, 30% - tiles

7 Char! “ 100 %

Charts———————
™ Decision Variables " Color
& Black and White
0K I gancell Help |

August 1, 2005
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Tinh chinh xac cua mé phong?

ULBRIGH
fi_b

Economics Teaching Progeam

thém yéu cau bd nhé.

nhan dugc.

<Mau I6n > nang cao tinh chinh xac, tuy
nhién mau cang Ién thi cang lam tang

+MAau > 100 > tao cac két qua du dé chap

Bai gidng 7
Phan tich rii ro
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SU dung bd nhé | e |

+M0i gia thuyét tdn 300 byte
“+Moi dy bao t&n 2800 byte, 10 byte cho
moi lan thu.
+»N&u c6 st dung Tuong quan, LAy mau
siéu lap phudng Latin va phéan tich dé
nhay thi bd nhé t6i thiéu:
10 x kich thudc mau x sé cac gia thuyét

August 1, 2005 31

~ ~ ~ 2 ULBRIGH
Toc do mo phong f‘nT

s*Phu thubc kich thuéc mo hinh phuc tap
hay dan gian.

“Phu thudc bd nhé ciia may tinh.

S0 lugng cac bién gia thuyét va du bao.

<Dung Brust Mode (50 hodc 100) dé tdi
da héa toc dd mod phong.

*Phu thudc sb lugng cac chuadng trinh Ging
dung khéac dang maé.

August 1, 2005 32
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