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Trong thong ké, nhiéu chudi dir liéu bién dong theo thoi gian cé tinh chdt thay déi theo chu ky hay con dwoc goi la tinh thoi
vu. Tinh thoi vu dwoc hiéu la cdc chuyén dong lap di lap lai va co thé dw dodn dwoc xung quanh dwong xu huong cu thé. Mo hinh
duwoc xdy dung bang cdch tap hop cdac diém dir liéu ddng quan tém trong mét khodng thoi gian chu ky cu thé, chang han nhw ngay,
tudn, thang hodc quy. Mot trong nhitng dién bién theo miia dwoc biét dén nhiéu nhat la nhiét dé ngoadi troi. Duwa trén thoi gian trong
nam, cé thé dw bdo pham vi nhiét do ky vong. Pady la nhitng dién bién ma khéng can phdi la chuyén gia phdn tich thong ké méi ¢6
thé nhan ra.

Gid hang héa ¢é xu hwdng theo mua do két qud ciia cdc qud trinh tw nhién, vi du nhw thu hoach (nguon cung cdp ngii coc
cao nhdt vao thoi diém thu hoach va giam dan trong nam) hodc cdac giai doan thoi tiét dien ra vao cdc thoi diém khdc nhau trong
nam (dau ré hon trong ndm mua hé so véi mia dong trong mua swoi am). Ciing nhuw cac sw kién quan trong hang nam khdc, cé thé
tao ra cdc chu ky cung va cau hang nam. Vi du: han nép thué thu nhdp, thoi diém thanh todn cé tirc vao mét sé ngay nhat dinh, két
thiic nam tai chinh va cé thé la nhitng nhdn t6 rat chii quan nhw tém trang trudc cac ky nghi lé. Nam bt dwoc cdc dic diém mua vu

ciia hang hod la mot trong nhitng kién thirc quan trong dé dau tw thanh cong trén thi truong nay.
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Gia Pau tuong bi tac dong boi hai nha san xuat 16n: Brazil va Hoa Ky.
bau tuvong dugc thu hoach vao thang 11-12 & My, trong khi vu thu hoach

& Brazil dién ra vao thang 5-6.

Soybeans - Seasonal Pattern (20 Years) , - ,
Chu ky dang tin cay nhat cua gid dau tuong la chu ky mdt nam theo mua.
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\: S. Planting
Gia di ngang vao gan hét thang Hai khi cac nha san xuat Hoa Ky vao vu

Plant growth
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thu hoach va vu mua cua Brazil phat trién nhanh chong. Pau tuong lap lai
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Feb. break | Harvest chu ki di ngang vao thoi diém thu hoach trong thang 10 hoic thang 11.

30

Thang 9 cho thay su phuc hoi vi lo ngai vé suwong gia sém (c6 thé lam

o 2 \ \

A Frost hong mua mang).

o ® 2013 SeasonAlgo.com
> u c -D e - >' c 35 m o' > a3 \ ? \ N \ \ |4 14
L I & 3 < 3 i 5 3 L L Mot chu ky quan trong cua vu mua dau tuwong la vao thang 4, thang 3,

thang 6 hoic thang 7. Thoi diém gia thap hoic di ngang theo mua thuong

chinh xac hon thoi diém murc gia tang cao.
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Mua vu theo cac nam co ty Ié twong quan cao:

Twong quan mua vu la mét chi sé thong ké cho biét mire do di chuyén twong dong gitta dir lidu gid hién tai voi cac chudi div lidu
gid trong lich sit. Mikc twong quan cao giita gid hién tai va cdc ndm cu thé ndo dé trong quad khir c6 thé chi ra cdc tién 1é dd cé trong lich
sit va cdc kha nang dién bién tiép theo co thé xdy ra. M6 hinh miia vu theo 1y Ié twong quan dwoc xdy dwung tir cdc nam dir liéu cé 1y 1é
twong quan cao hon 70% voi dir liéu gia giao dich tai thoi diém hién tai.

Mot diém ding luu ¥ la hang hod la san pham dwoc giao dich boi cdc nhdn to anh hwong cé tinh Idp lai cao, nén viéc so sanh mé
hinh gid sé la cong cu kiém chirng hivu hiéu cho nha dau tw. Néu mé hinh mua vu theo cdc ndam c¢é ty 1é twong quan cao va mé hinh miia vu
nhitng nam gan ddy cé hinh thdi giong nhau, c¢é thé an tam gid thiét cdc nhdn t6 co ban khdng c6 nhiéu thay doéi va gid van di theo cdc
dién bién lich sir. Tuy nhién néu mot san pham hang héa cho thay mé hinh twong quan cao va mé hinh cia cdc nam gan day cé dién bién
trdi ngwoc nhau, ¢é kha nang cao san pham hang hod nay dang bi chiu dnh huwdng boi cdc nhén té co ban bat thwong va tét nhat nén tranh

giao dich trong nam do.
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Xu thé mua vu san pham ca phé Robusta
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Phadn tich mua vu la mét trong nhitng nghiép vu phdn tich co bdan trong dy bdo dau tw ¢ cdc t6 chiee tai chinh chuyén nghiép
trén the gidi. Pay la cong tdc tim va xdy dung nhitng mé hinh dién bién gid dira trén cdc dir liéu thong ké trong qud khit & tirng chu

ky, giai doan cu thé nham du dodn dién bién gid trong twong lai.

Trén thuc thé luén cé nhitng yéu té co ban ldp di ldp lai hang ky, hang ndm tao thanh nhitng nhén t6 bién dong gid theo chu
ky tuy nhién viéc toi wu héa mé hinh va xir Iy dit liéu thong ké co thé tao ra nhitng quy ludt chi ¢ trén Iy thuyét. Thém vao dé, khéng
co gi dam bao nhitng quy ludt trong qud khw sé xay ra trong tuong lai. Trong truong hop mua vu co xdy ra, phi giao dich, tinh thanh
khoan, do truot gida va nhiéu nhan t6 khdc ciing can diroc tinh dén dé dam bdo co héi dau tw sé phat sinh loi nhuan do viéc xdy dung
nhitng mé hinh trén khéng tinh dén cdc nhan to nay trong tinh toan. Cdc dit liéu, mé hinh trong bdo cdo dwoc xdy dung trén ly thuyét

hoan toan chi mang tinh chat tham khdo, HCT khéng thé dam bdo do chinh xdc ciia cac mé hinh nay trén thiec té.

Bdo cdo nay khéng dwoc gidi thich nhw la mot loi khuyén nghi mua hay ban bat cir san pham nao ma chi mang tinh chat cung
cép thong tin dé cdc nha dau tie 6 thé tham khédo. HCT sé khong chiu bat ki trach nhiém nao vé nhitng thiét hai phat sinh tu viéc su
dung bdo cdo hay néi dung bdo cdo nay. Viéc sir dung bat ki thong tin, tuyén bé, di bdo, quan diém ndo trong bdo cdo nay sé do

nguwoi dung tw quyét dinh va chiu riii ro.
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