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Hai nhom phuong phap du bao

DU bao kinh té lugng v _ f(x,) 1=1Kk
(Du bao nhan qua)
- Dy bao chudithdigian Y =f(t) t=1n
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Du bao

- Dai han > m6 hinh kinh té lugng M6
. L >~ hinh
+ Ngén han > mo hinh chuoi théi gian két hgp
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Confidence Interval for
the Average y, Given Xx

Khoang tin cay doi vai gia tri trung
binh y, tuong rng véi mot gia tri
cu the x,
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Khoang tin cay doi véi mot gia tri
rieng y, tuong rng véi mot gia tri
cu the x,

. 1 (X, —X)°
+t .s. [1 £
y al2>¢€ O n Z (X B )—()2

S6 hang thém vao bé rong khoang tin
cay nay dé phan anh su khong chac
chan cua gia tririéng y
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Cac gia tri

+ Thich hop > Y, €[n,n,]
- Du bao kiém dinh (Expost Forecast) — YA't & [nz, n3]

- DU’ bao tién nghiém (Ex-ante Forecast)— YA't = [n3 : t_)]
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+ Gi tri dy b3 & A2 A '
ia tri dur bao S6 can h6 H, = f (Population,)

 CO diéu kién Y

« Khong c6 diéu kién — Cac bj:é,n CL(SC I,\ép co glé tl‘i
| cu the / da biet
Cac gia tri bién ngoai
— sinh khong dudc cho
trudc ma dudgc tao ra tu
chinh mo hinh hoac tu
mot mo hinh phu trg
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Cac phucng phap lam tron — dé xac dinh dudng
Xu hu’c’ing

thﬂ

 Trung binh truct

Y 2m+1
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- Ham s6 mii Yt* — aYt + (1— a)Yt—l



