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Cau 1. Két duyén bén viing

Ngay xtra ngay xua, @ mot vuong qudc no co6 bon nang cong chua a, b, ¢, d. Mac du da dén tudi
cap ké nhung cac nang van chuwa tim dugc y trung nhan nao vi
qua that cling chang c6 nhiéu lga chon. Nha vua va hoang hau
rat s6t rudt nén quyét dinh loan tin tuyén pho ma, thé nhung
cting chi c6 bon chang trai A, B, C, D dén xin ra mat cac vi cong
chtia. Sau budi 1& ra mét, cdc nang cdng chia va cac chang trai
xap x&p cac vi hon phu va hon thé ctia minh theo tht tw wa
thich nhu trong hinh vé.

a) Hay tim phuong an két duyén bén viing trong truong
hop cac nang cong chua dugc phép cau hon trude.

b) Bay gio gia st cac chang trai dwoc cau hon truede. Khi dy
phuong an két hén bén viing sé nhu thé nao?

Al

Ghi chii: Hay trinh bay chi tiét cac budc “ghép do6i” d€ dwoc diém tdi da.

Cau 2. Lwa chon nguoc

Nh¢ lai vi du vé reou vang 6 muc 2.2 trong Chuong 2 cta Bernard Salanie. Bay gio gia st ¢6 ba
loai nguoi tieu dung, loai 1 c6 vi gidc pham phu, loai 2 ¢6 vi giac trung binh, va loai 3 c6 vi giac
tinh t€. Theo ky hiéu cua Salanie, ta c6 01 < 02 < 05 . Cac xac suat tién nghiém cua ba loai nguoi
nay Ian luot 1a ru, e, va 1 véi Yo m; = 1.

Anh chi hay chiing minh cac diéu kién twong thich vé dong co (IC2) va (ICs) phat huy tac dung
(ttc 1a dadu dang thite xay ra), tic la:

0i.qi—ti = 0i.qi1—ti1 d6i voii=2 va 3.

Anh chi ciing hdy chiing minh diéu kién duy ly ca nhan duy nhat phat huy tdc dung 1a (IR1) —
tiec 1a ctia loai nguoi c6 6 thap nhat. Cu thé la hay chiing minh:

Orqi-t1 =0
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Cau 3: Rdi ro dao dwc
Tré lai mo6 hinh hai hanh dong va hai két qua 6 muc 5.1 trong Chuwong 5 ctia Bernard Salanie.
1. St dung cdc dinh nghia cta ws, wr, va w, cling véi Bat dang thic Jensen!, hay chimg
minh rang pws + (1 - p)wr > w.
2. Tham khao biéu thitc Wi — Wo & muc 5.1 trong Chuong 5 cua Bernard Salanie. Chiing
minh rang néu xs — ws< xr — we, thi Wi< Wo.
3. Ban c6 nhan xét gi tir hai két qua cua cau (1) va (2) 6 trén.
Cau 4. Bai luan ngan (khong qua 600 chir)

Céc ban hay chon va phan tich mét tinh huéng thong tin bat can xtng trong thuee t€ ma cac ban
cho la tha vi va quan trong. Trong qua trinh phan tich, Iuu y nhitng ndi dung sau:

e MO ta tinh hudng thong tin bat can xtng,.
e Phan tich tac dong ddi voi cac bén tham gia giao dich.
e Giai thich vi sao day la mot that bai cua thi truong.

e Giai phap khac phuc tinh trang thong tin bat can xting.

! B4t ddng thuc Jensen phét biéu rang, néu X 1a mot bién ngau nhién va f 1a mot ham 16i, thi E[f(X)] > EX).
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