BAI TAP CHUGNG IV

1. Gid stt gid ca ctia hang héa A dudc cian cit vao gia ca va lugng ton dong clia cung &
thoi ky truée. Mo hinh cu thé nhu sau:

1
Pt+1 = Pt — Z_l<St — Dy).

Trong do,

e D, =7 —2p, la ham cau ciia hang héa A & thoi diém t.

e S, = —54 4p, 1a ham cung ciia hang héa A G thai diém t.

e p, la mic gia clia hang héa A & thoi diém ¢.
Gia st hang héa A c6 mic gia ban dau p, = 4. Xac dinh thoi diém gan nhat ma tai
d6 sy sai khac gitta gia thuc té va gia can bang lién thoi p* bé hon 1%.
Loi gidi. Nhic lai rang matc gid can bang lién thoi trong truong hop nay la

. T+5
p = —

2.
2+4

Qug dao gid vdi dieu kién p, = 4 la:

_[a+c _a—irc _ ¢ _1 . B .
pt—(b+d)+(o b+d)(1 F(b+d)) =2+42(1— 7 x6)" =2+2(-05)"

Dé |p; — p*| < 0.01 thi ta cin c6 0.5 < 0.005 hay t > 8. Do dé, thoi diém gan nhat

théa yéu cau dé bai la t = 8.

2. Gid sit gia ca ctia hang héa A dugde can cit vao gia ca va lugng ton dong ciia cung &
thoi ky trude. Mo hinh cu thé nhu sau:

Per1 =Dt — NSt — D), A >0
Trong do,

e D, =7 —2p, 1a ham cau ctia hang héa A  thoi diém t.

e S, = =5+ 4p, 1a ham cung ctia hang héa A & thoi diém t.

1



e p, la mic gia clia hang héa A ¢ thoi diém t.
Xéc dinh A sao cho qui dao gi4 6n dinh.

Léi gidi. Diéu kién dé quy dao gid on dinh la

2
N ——
Sbhrd
hay
A< 1/3.

. Gia st viec sdn xuat ctia hang hoa A doi hoi phai ¢6 thoi gian nhat dinh, nén nguoi
san xuat dua vao mic gia ¢ thoi diém truée dé dé dinh hinh mic san xuét. Mo hinh
cu thé nhu sau:

e Miic cau D; = 15 — 6p;.

e Miic cung S; = —3 + 3p;_1.

e Phuong trinh can bang S, = D,.
Gia stt hang héa A c¢6 mic gia ban dau p, = 4. Xac dinh thoi diém gan nhat ma tai
d6 sy sai khac gitta gia thiie té va gia can bang lién thoi p* bé hon 1%.

Lot gidi. Nhic lai rang mic gid can bang lién thoi trong truong hop nay la p* =
1543
Do = 2. Ngoai ra, p; dugc xdc dinh boi

6+3
_[a+tc n _atc El t
Pe=\v¥d Pom 3 a) \v ) -

P =2+2x0.5

Do do ta co

Dé |p; — p*| < 0.01 thi ta can c6 0.5' < 0.005 hay t > 8. Do dé, thoi diém gan nhat

théa yéu cau deé bai la t = 8.

. Cho mo hinh sau:

Ct = OéD/t + Et(}/t—s—l)] + €, O > 0 (0002)
Iy = BlE(Yi) — B, (V)] + e, B>0 (0.0.0.3)

Trong d6 Y;, C, I, G; lan lugt 1a thu nhap quéc dan, tieu dung, dau tu, va chi tieu

ctia chinh phti trong k¥ ¢, €, pla cac sai s6 ngau nhién, gia thiét 1 cac nhiéu trang.

Phuong trinh 0.0.0.1 14 phuong trinh can bang.
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Phuong trinh 0.0.0.2 13 ham tiéu dung, dé cap dén viéc tieu dung ky hién tai phu
thuoc vao thu nhap k¥ hién tai va ky vong vé thu nhap tuong lai.

Phuong trinh 0.0.0.3 1a ham dau tu v6i giad thiét dau tu ctia ky t phu thuoc vao su
chénh léch gitta thu nhap ky vong trong ky t vé6i thu nhap ky vong truée do.

Viét lai phuong trinh 0.0.0.1 du6i dang mo hinh dong roi rac, tuyén tinh c6 yéu t6 ky
vong hop 1y xét vé cau tric.

Giai:

Thay phuong trinh (0.0.0.2), (0.0.0.3) vao (0.0.0.1) va dat X; = 0 dé dang c6 the thay
(0.0.0.1) ¢6 thé duge viét dudi dang :

Gy

Xi 1 o o X, 1 [0 0 0
= €
E(Y.)| a+B81(8 (1-a) Y| "a+pB|-1 -1 1| |
He

. Giai Phuong trinh vi phan cap 1: sin zdz = Inydy
Giai:

Day 1a phuong trinh tach bién. Tich phan hai vé ta dugc:

/sinxdx+0=/1nydy
(:)—COS$+C:ylny—/yd(lny)

& —cosx+C =ylhhy—vy
< y(lny —1) —cosz =C

trong d6 C 1a hing sb tuy ¥.
Vay, tich phan téng quat ctia PTVP da cho la:

y(lny —1) —cosz =C,y >0,z € R

. Mo hinh Solow dugc cho béi cong thiec:

dk
— = s¢(k) — Ak

= = so(k)

M5 hinh ting trudng Solow cho phép ta phan tich quy dao thoi gian ctia bién s6 k.
Tim phan tich dinh lugng ciia ham san xuat c6 dang ham Cobb-Douglas va tim trang
thai 6n dinh khi do.

Giai:



Ta co:
Q=aK*L"*, (a>0,0<a<1)

o) =2 =a (%)a — ak®

Do d6, mo hinh Solow tré thanh:

dk “ dk N
E—ask —/\k@£+)\k—ask3

Nghiém ctia phuong trinh trén la:

trong d6 ko = k(0).

1
as

DoA>0val—a>0nénk— (—)E khi ¢ — 400. Vay, trang thai on dinh la:

A

(5"



