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Hai nhom phwong phap dw bao

— Dwbao kinh té lwong v - f(x) i=1Lk

(Dw bao nhan qua)

— Dy bao chudi théigian Y=7(;) z=1,n



DU BAO

Dw bao

— Dai han 2 mé hinh kinh té lwong
. M6 hinh
— Ngan han = mé hinh chuéi thoi gian | ket hop
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Khoang tin cay doi vai gia tri trung binh v,
twong trng v&i mot gid tri cu thé x
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Khoang tin cay doi véi mét gia tri riéng vy,
twong ng vai mot gia tri cu thé x

S0 hang thém vao bé rong khoang tin cay nay dé
phan anh sy khéng chac chan cua gia tri riéng y




DU BAO THEO MO HINH
CHUOI THO!I GIAN
Cac gia tri
— Thich hop - ? < :”1»”2:

— Dw bao kiém dinh (Expost Forecast) — Y ¢ -nz,n3-

— Duw bao tién nghiém (Ex-ante Forecast) — ?t S :n39t_>:
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DU BAO
S6 can hd H, = f (Population,)

Y

—Co dieu kién —s cac bién doc 1ap co gia tri
cu thé / da biét

» Gia tri dw bao

sinh khong dwoc cho
trwwdc ma dwoc tao ra tw

chinh m6 hinh hoac tw
MmOt mo hinh phu tror
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Cac phwong phap lam tron — dé xac dinh dwong

xu hwéng
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— Trung binh trwott Y = X
4 ' " 2m+1 Z e

j==m

— Ham s6 mii
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Y =aY +(1-a)Y
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