NG DUNG MO HINH ARIMA TRONG DY’ BAO CHi SO VN-INDEX
THE APPLICATION OF ARIMA MODEL TO VN-INDEX FORECAST
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Tém tét bang tiéng Viét:

Thi trwerng chirng khoan ludn hap dan cac té chirc va ca nhan dau tw b&i mirc sinh lgi cao. Cac nhan té tac dong
vao thi trworng Viét Nam rat da dang va bién dbi khé lwdng. Bén canh dd, yéu té6 hanh vi chi phdi phan Ién bién
déng ghi t(u’(‘)’n,g. Vi vay cong viéc dy bao Vn-Index gap nhiéu khé khan. ARIMA 1a mot cbng cu dy bao hiru hiéu
va phd bién dbi véi dir liéu chudi thoi gian nhw Vn-Index. Viéc du bao dwgc sy tang giam cla Vn-Index giup nha
dau tw nhan biét chiéu hwéng bién déng gia cla cac cb phiéu dé hoach dinh chién lvgc dau tw phu hop. Trong
pham vi bai bdo nay, tac gia tap trung dw bao chi sb Vn-Index trong ngan han bang cach st dung mé hinh ARIMA
véi phwong phap Box-jenkins theo 4 bwéc: nhan dang, wéc lwong, kiém tra va dw bdo. Va tir két qua nghién ciru
sé& dwa ra cac khuyén céo v&i nha dau tw vé viéc (rng dung mé hinh ARIMA.

Tir khéa: Thi truong chimg khoan; cé phiéu; déu tw; duw bdo; mé hinh ARIMA.

Tém tét bang tiéng Anh:

The stock market always attracts organisations and individuals because of its high capability of profit generation.
Factors affecting the Vietnam market are diverse and unpredictable. Besides, the behaviour factor controls most
of the market fluctuation. Therefore, the forecast of Vn Index has met with difficulties. ARIMA is a efficient and
popular tool to forecast the data in time chain like Vn Index. Forecasting the ups and downs of Vn Index helps
investors acquire the fluctuating trend of stocks to plan their strategies appropriately. In this paper, the author
focuses on forecasting the Vn Index in the short term using ARIMA model with Box-Jenkins methods in 4 steps:
identifying, estimating, testing as well as forecasting,and gives advice to investors in applying ARIMA.
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