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DAI HOC QUOC GIA HA NOI

DE KIEM TRA cu0I Ki
Trudng Dai hoc Khoa hoc Ty nhien

Mbén: T6i vu héa
Thoi gian: 90 phat (khong ké thdi gian phéat d@)

Cau 1 (1 diém). Mot nha dau tu c6 2 ti ddng, muén diu tu vao 4 linh vyc chimg khoén,
cong tréi, giti tiét kiem va bt dong sin. Biét lgi nhuan hang nam ciia céc linh viye ddu tu
ndy lan lugt 1a 20%, 12%, 10% va 15%. Ngoai ra dé gidm thidu mitc riii ro, nha diu tu cho
rang khong nén déu tu vio ching khoan vugt qus 40% tdng vbn dau tu va tdng vén dau tu

vao cong tréi va gt tiét kiem phai ft nhéit 1a 25%. Nha dau tu mong mubn c6 1gi nhuan cao

Dhéét- Hay gitip nha diu tu m6 hinh héa csc yéu cdu nay dudi dang mot bai toan quy hoach
tuyén tinh.

Cau 2 (1.5 diém).
dang chuén t&c. Hay

goc (dang chudn tc)
kién vé d5 lech bu thi

Hay phét bidu dinh 1y v& do lech bu cho bai tosn quy hoach tuyén tinh
ching minh réing néu ta c6 mot nghiém chép nhan duge cta bai todn
Vv mot nghiém chép nhan dugc clia bai todn déi ngiu thda man didu
ching 12 nghiém t6i wu ctia bai toén géc va dbi ngau. 1

Cau 3 (2.5 diém). Cho bai toén quy hoach tuyén tinh

max z; — 2T + 33 I ay
st. 7 4+ =z — 23 < 1 a
2171 = To — 3$3 < 4 i
Ty + T2 + S5z3 < 2
Z1,Z2,23 > 0

a) (1d). Hay viét bai to4n dbi nghu ciia bai tosn trén.
1 5 [
b) (1.5d). Hay sit dung dinh 1y v& do lenh b kidm tra xem (%, 0, 7) c6 phai 13 nghiém
t6i wu cia bai ton trén hay khong.

Cau 4 (2.5 diém). Hay gidi bai to4n quy hoach tuyén tinh sau sit dung thuat toan don
hinh hai pha .

max I + T2 + I3 v \5'_
s.t. Ty + 2z — T3 — x4 < 3 4_,5 ‘
. - - 2.’172 + x3 + 4:1)4 < -1 2 ;
- + T2 + 223 — z4 < =2 '
T1,T2,%3,24 2 0.

Cau 5 (2.5 diém). Cho ham s6 f(z,y) = 4% + y? — 22y — 8z + 2y +4.

a) (1.5d). Hay tim mot nghiém cye tidu toan cyc clia f. Hay giai thich xem tai sao nghiém
tim dugc 13 nghiém toan cyc.

T
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b) (1d). Hay thyc hién 2 budc cfia thuat toén gidm gradient véi diém xuét phat (g, 0)
1
va do dai bube A = re

G oy Odn bg coi thi khéng gici thich gi them
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