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D0 VING CHAC COA MANG TUGNG QUAN CHEO CAC €6 PHIEU TRUGC SU €O VG MANG NGAU NHIEN VA NHONG CUOC TAN CONG €O Y

Do vitng chac cla mang tuong quan chéo
céc ¢6 phiéu trudc su cd v8 mang ngau
nhién va nhithg cudc tan cong co vy
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TOM TAT: Bai viét vé nghién clfu mang dudc xay dung bing hé sé tudng quan
gilra cdc c6 phiéu niém yét trén thi trudng ching khodn Viét Nam. Méi cdp nut
(c6 phiéu) dugc két ndi bang mot canh néu tuang quan gilra cac co phiéu do
cao hon gia tri nhat dinh (0,25). Khi dd, ta nhan dugc mot mang khong ty 1é
(scale-free), nghta la bac (degree) k clia nut cé phan phoi P (k) ~ k. Han nifa,
sd mU trong phan phdi nay tugng doi thap (y ~ 1,3) va diéu nay tudng thich vdi
tinh dong bién cao cua cac c6 phiéu niém yét trén thij trudng ching khoan
theo nhifrng nghién clu trudc da. Vi vay, sé mi thap nay dong nghia mang ma
ta thi€t 1ap cd két ndi day déc lam cho nd virng chac ngay ca trudc céc cudc
tan cong cd chd y: ty 1é pha v8 ngudng vao khodng 37- 50%. Cudi cung, nhdm
tac gid so sanh nhirng chién thuat tan cong cd y khdc nhau va thay rang: néu
muén pha v hoan toan mang, nén dung chién thuat tan cong dua trén viéc
tinh todn lai bac cac nut; con néu chi muén phd vd mang dén moét muc d6 nhat
dinh (vi du, pha v& mot nira kich thudc cdia thanh phan I8n nhat trong mang),
chién thuat tdn cong dua trén viéc tinh toan lai gia tri trung tdm theo trung
gian (betweenness centrality) hiéu qua hon. Két qua nay cd thé si dung dé
tdng cuong thiét ké cau trdc cho mot s6 hé thdng mang thuc té.

TU KHOA: mang ty &, t&n céng cé y, v8 mang ngau nhién, mang tucng quan
chéo co phiéu.

1. Pat van dé

Nghién ctiu vé mang phtic hgp (complex
network) dugc quan tam dac biét trong nhiing
nam gan day bai vi nhiéu hé thong khac nhau
trong thuc té, tii sinh hoc dén y hoc, xa hoi hoc,
tai chinh va ky thuat, déu c6 thé€ mé hinh héa
thanh cac mang. Vi dy, mang internet, world
wide web, cdc mang trao d6i chat. Hau hét cac
mang nay du dugc xay dung tii nhiing d6i tugng
c6 ban chat khac nhau, c¢6 tinh chat chung la
phéan phoi bac ctia chiing tuan theo quy tac lay
thiia (power-law) P(k) ~ k™Y (v6i s6 mil y trong

pham vi 1,5-4) va dugc goi la mang khong ty 1é.
Albert, Jeong & Barabasi (1999) di tién phong
trong viéc kham pha rang, mang khong ty 1é

m Nguyén Ngoc Kim Khanh - Trudng Pai hoc Van Lang,
45 Nguyén Khac Nhu, Phugng C6 Giang, Quan 1, TP. H6 Chi
Minh; Email: nguyenngockimkhanh@vanlanguni.edu.vn.

= Nguyén Quang - Vién John Von Neumann, Pai hoc
Qudc gia TP.HCM, Khu phé 6, Phudng Linh Trung, Quan
Tha Buc; TP. H6 Chi Minh, Email: quang.nguyen@jvn.
edu.vn.

TAP CHI CONG NGHE NGAN HANG | Théng 9.2018 | S6 150



