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MUC LUC

|Gioi thieu chung B
[Chuong trinh hoi nghi 1
Thit Hai, 04/08/2025: Trudng heé Thong ké nang cao - Thong ké Bayes va Ung dung |2|
Thi Ba, 05/08/2025
Thu Tu, 06/08/2025 . ..o
Thu Nam, 07/08/2025
Thu Sau, 08/08/2025
[T6m tat bio cdo
Danh sich tém tit bdo cdo mdi phién toan thé
Tiéu ban A - Giai tich ngiu nhién va Ung dung
Tiéu ban B - Thong ké toan hoc va Ung dung ............ooouuiiiuieeiiie e,
Tiéu ban C - Xdc suit - Thong ké trong Kinh té, Tai chinh, Y sinh va Giang day
Tiéu ban D - Ly thuyét xac suit va Ung dung
[Danh sach dai biéu
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Tiéu ban D - Ly thuyét xac suat va Ung dung

08:30 — 09:30 | Béo cio moi phién toan thé

09:30 — 09:50 | Tiéc tra

B4o c4o moi tiéu ban (Chi toa: Ping Hung Thing)

09:50 — 10:35 General results on complete convergence for randomly weighted sum
of m-asymptotic negatively associated random variables and statistical
applications

Ta Cong Son

B4o cao tiéu ban (Chii toa: Ta Cong Son)

10:35 — 10:55 | B-statistical convergence for double arrays and its properties

Hoang Thi Duyén

10:55 — 11:15 On the Convergence of Wasserstein Gradient Descent
Ta Vin Chién

11:15 — 11:35 Complete convergence and complete moment convergence for sequences of
random elements in Banach spaces

Nguyén Hitu Hiéu

11:35 — 11:55 | Non-uniform bounds for non-normal approximation via Stein’s method
with applications to the Curie—Weiss model and the imitative monomer-

dimer model

Nguyén Ngoc Tit
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Poi méi va nang cao chét lugng giang day Thong ké tng dung cho sinh vién
cac nganh ky thuat thong qua cac bai toan thuc te

Nguyén Thi Hing!

1 B6 mon Toan - Khoa KHCB, Pai hoc M6 - Dia chét, Ha Noi, Viét Nam
nguyenthihang@humg.edu.vn

key-words: Day hoc, Théng ké ting dung, d6i méi giang day.

Abstract:

Trong bbi canh phét trién manh mé clia cong nghé thong tin va tri tué nhan tao, phuong phap giang day
truyén thong dang boc 16 nhitng han ché trong viéc ddp ing nhu cau hoc tip da dang ctia sinh vién. Trong
cac trudng dai hoc k¥ thuat nhu trudng Pai hoc M6 Pia chat mén Thong ké tng dung von dudc coi 12 mon
hoc nén tang trong viéc xdy dung tu duy logic nham giai quyét cac bai toan thuc t&, nhung van chua cé
nhiing phuong phédp day hoc hiéu qua, dap ting dugc ning Iuc va sd thich hoc tap riéng biét ctia mdi sinh
vién. Véi su da dang vé trinh d6 va phong cach hoc tap ciia sinh vién, viéc 4p dung phuong phap day hoc
phil hop trong gidng day mon Thong ké ing dung trd nén ngdy cang quan trong va can thiét dé€ nang cao
hiéu qua giang day.

Bai bdo nay gi6i thiéu phuong phap gidng day mon Théng ké ting dung cho sinh vién cdc nganh k§
thut thong qua cac vi du thuc té mang tinh ing dung cao nham lién két nhiing kién thiic co ban vdi cac bai
toan thuc t& nham gitip sinh vién phat trién kha ning tu duy phan bién va giai quyét vin dé; dong vai tro
thiét yéu trong nang cao niing luc nghién cifu va ting dung cong nghé ctia sinh vién ky thuat.

Phan tich dur liéu bang trong tai chinh biang mé hinh hdi quy Bayes:
Mot tiép can cho du bao gia chirng khoan

Lé& Thanh Hoa®

1 Khoa Toan Kinh té, Pai hoc Kinh té - Luat, PHQG TPHCM, Thanh phé Hd Chi Minh, Viét Nam
hoalt@uel.edu.vn

Key-words: Mb hinh dif liéu bang, mo hinh hdi quy Bayes, du bdo gid chiing khoan.

Abstract:

Mo hinh hoi quy Bayes véi dit liéu bang va ting dung trong tai chinh 12 mdt phuong phap phan tich hién
dai két hop giita thong ké Bayes va dif liéu bang (panel data), rit phu hop d€ xit ly cdc van dé phic tap va
c6 tinh khong chic chan trong linh vuc kinh té - tai chinh. Uu diém ctia m6 hinh hdi quy Bayes véi dit liéu
bang, trong d6 uu diém thd nhit 12 wéc lugng chinh x4c hon trong diéu kién mau nho hoic nhiéu di liéu
cao (dic trung cla tai chinh). Uu diém thd hai 12 két hop thong tin trudc d6: c6 thé dua kién thiic chuyén gia
hoiic két qué ti cac nghién cifu trudc vao md hinh. Uu diém thi ba 1a dua ra phan phbi diy di hau nghiém:
thay vi chi ra mot diém uéc luong, mo hinh cung cp toan bo phan phdi ciia tham sd, gidp danh gid khong
chic chin r6 rang hon. Do d6, md hinh hdi quy Bayes véi dit liéu bang c6 thé dé md rong sang cac mo hinh
phi tuyén, mo hinh phan cip hodc mo hinh c6 cu triic dong theo thdi gian ciing nhu da dang cic dit liéu.
Trong nghién ciu nay, nhém tac gia da trinh bay mot ting dung thuc tién ctia mo hinh hoi quy Bayes véi dit
liéu bang trong viéc du béo 1di suét cd phiéu ciia cic ngan hang 16n tai Viét Nam. M6 hinh khong chi gitip
uée luong cic yéu t tac dong dén 10i sudt ma con cung cip du bdo cho ba niim tiép theo, 1am rd hon tiém
ning ting dung trong phan tich diu tu va quan tri rdi ro tai chinh.
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