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TOM TAT: Nghién ctfu nay tap trung vao viéc cai thién hiéu qua ctia phuang
phap Lasso dang do thi (Graphical Lasso) trong Iua chon danh muc dau tu
(DMPT) tdi uu thong qua ky thuat hoc may ap dung kiém dinh chéo (Cross
Validation - CV). Graphical Lasso, m6t cong cu manh mé trong viéc udc lugng
ma tran hiép phuong sai (MTHPS) dé t6i uu hda phan bé tai san, thudng gap
kho khan trong viéc lua chon tham s6 diéu chinh a, doi hoi kinh nghiém tu
nguadi s dung. Bang céch tich hgp k¥ thuat CV, nghién ctfu nham tu dong
hda va t6i uu hda qud trinh nay, cai thién d6 chinh xac va tinh én dinh cia moé
hinh. D liéu dugc thu thap tir SG Giao dich Chirng khodn Thanh phd H6 Chi
Minh trong giai doan tir ngay 01/01/2019 dén ngay 31/12/2023. K&t qua cho
thay su két hop gilra ki thuat CV va phuong phép Graphical Lasso (Graphi-
calLassoCV) khong chi nang cao hiéu suat dau tu ma con giam thiéu rdi ro
so V@i cédc phuang phép truyén théng, giip xay dung DMDT tdi vu va mang
lai gid tri thu'c tién cao cho nha dau tu.

TU KHOA: Graphical Lasso, Cross Validation, ma tran hiép phudng sai, t6i uu
danh muc, hoc mdy.
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1. Dat van dé

Graphical Lasso 1a m¢t phuong phap
manh mé trong viéc uéc lugng MTHPS, giup
toi uu hoa viéc lua chon DMDT. Phuong
phap nay st dung ky thuat diéu chinh Lasso
dé xdc dinh céc ciu tric ma tran thua (Sparse
matrix), tti dé loai béd nhiing tuong quan
khong can thiét gitia cac tai san. Biang cach t6i
uu hoa ham t6n that véi tham s6 diéu chinh
a, Graphical Lasso dam bdo rang ma tran

udc lugng cé do chinh xdc cao va giam thiéu
nhiéu. Diéu nay giap cai thién hiéu suit dau
tu va quan ly ruai ro hiéu qua hon. Vé6i kha
nang xu ly di liéu phtc tap, Graphical Lasso
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