Kiém tra Giira ky Pé 1 K¥ thuat Du bao

Pai Hoc Quéc Gia TpHCM Khoa Co Khi
Truong Pai hoc Bach Khoa B0 mon KTHTCN
-000- ----
Ho va tén: MSSV:
i » o Da sb: Ngay thi: 08/04/2012
DIEM: Kiém tra Gitra ky I (2012) o . ,
KY THUAT DU BAO Thoi gian: -~ 45
. : 1 Bat dau tu: 7giol5s’
Chu nhiém By mon Giang vién . Phong thi:
H1o 601C6
503C6
ThS Nguyén Nhu Phong ThS. Nguyén Hiru Phiic

Luwu y: - Sinh vién dwoc su dung tai liéu
- Khéng trao doi, thdo ludn dwdi bt ky hinh thirc nao
1/ Cho bang dit liéu bén dudi vé doanh thu va gia tri du bao trong 12 thang ctia Cong ty san xuat
dd choi A. Hay tinh toan cac sai s6 du bao MAD, MSE, RMSE, MAPE va MPE. (1 diém)

Thang | Doanh thu | Gia tri du bao
1 58 -
2 60 58
3 54 60
4 62 54
5 65 62
6 70 65
7 45 70
8 65 45
9 63 65

10 55 63
11 53 55
12 52 53

2/ Cho bang dit liéu bén dudi vé doanh thu trong 12 thang ctiia Cong ty san xuat d6 choi A. (4
diém)
a) Hay tinh toan gia tri du bao theo cac phuong phap sau:
e Trung binh dich chuyén 4 giai doan — MA(4)
e Trung binh s6 hoc (Arithmetic Average)
e Lam tron ham mii (a=0.5 va gia tri du bio ban dau bang gia tri doanh thu thang thu 1)
Dién day du thong tin vao bang bén dudi.

Trung binh 50 Lam tron ham
Thang | Doanh thu MA(4) hoc mil

1 58
60
o4
62
65
70
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7 45
8 65
9 63
10 55
11 53
12 52

b) Ung dung ca ba phuong phép trén du bao cho thang 1 nam toi
ChU V: Trong tinh todn chi lay 1 so thdp phén. A
CHUC THANH CONG!

Pap an
1/
MAD= 11.6667
MSE= 383.333
RMSE=  19.5789
MAPE=  0.13532  13.50%
MPE= -0.0261 -2.60%
2/
Doanh TB so
Thang thu MA(4) hoc EWMA
1 58 58.00
2 60 58.00 58.00
3 54 59.00 59.00
4 62 57.33 56.50
5 65 58.5 58.50 59.25
6 70 60.25 59.80 62.13
7 45 62.75 61.50 66.06
8 65 60.5 59.14 55.53
9 63 61.25 59.88 60.27
10 55 60.75 60.22 61.63
11 53 57 59.70 58.32
12 52 59 59.09 55.66
Du bao cho thang 1 nam sau:
MA(4)=55.75
TB so hoc= 58.5
EWMA=53.83
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