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MODULE 5

PHAN TICH KY THUAT
TRONG PHAN TICH VA PAU TU CHUNG KHOAN

Presented by Nguyen Thuy Hoan
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0dc van dé co ban

= Mot s6 kién thire vé PTK
= Thwe hanh trén mét so6 trang Web
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PHAN 1
MOT SO KIEN THU'C VE PHAN TICH KY THUAT
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Muc tieu nghiéen ctru

» Hiéu dwoc cac khai niém co ban trong
PTKT

+ Xay dung va hiéu duoc cac dién bién ve
gia va khoi lwong giao dich

» S{r dung cac cong cu phan tich dé xac
dinh xu thé, cac thoi diem dot pha

« Xay dung dwdc cac chién lwoc dau tw
dwa trén PTKT
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Tai sao sty dung PTKT?

» Phan tich co ban la nén tang va khéng cé
sw xung dot voi PTKT
 Han ché cla phan tich co ban:
« Kho tinh chinh xac gia tri noi tai

- Bd qua vai tro cla yéu to tdm ly cta cac bén tham
gia thi trerong

« Han ché xac dinh trong thdi diém ngan han
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Khd niém PIKT

0 PTKT la viéc nghién clru gia, v&i cong cu co ban la
biéu d6, nham nang cao hiéu qua cua hoat déng dau tw.
(Steven B.Achelis — TA from A to 2Z)

Q PTKT la viéc nghién ctru cac hanh vi cua cac bén tham
gia thi trrong thong qua sw bién dong cua gia, khoi
lwong chirng khoan giao dich nham xac dinh dwoc xu
thé bien déng gia va thoi dieém dau tw.

O M6t s6 cau hdi can gidi quyét

= What to trade?
= When to trade? (Timing is everything)
= How to trade?
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Q Thi trwdrng phan anh tat ca cac théng tin trong
gia CK

a 3 xu the cua thi trwong (xu thé so cap, xu thé
thtr cap va cac bién dong hang ngay)
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(dc g1a dinh cva PIKT

» Bién dong thi trwdng phan anh tat ca
» Gia dich chuyén theo xu thé chung
= Lijch str sé tw lap lai
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= Biéu do dang duong — Line Chart
= Biéu do dang then chin — Bar Chart

= Biéu do hinh 6ng — CandleStick Chart
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D6 thi dang 6ng

(82.0000, 82.5000, 82.0000, 82.5000, +0.50000)

D6 tln dang 6ng- Caxildlesticks
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Xuthe, fwong xuthe
v( kénh xu the

e  Xuthé
e  Puodng xu thé

« Keénh xu thé

© 2006 TMT, All rights reserved



http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

® (TMT

it Y
i A CONSULTING JSC.

KIEN TAO SUC MANH TAP THE

Xu thé - Trend
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Pwong xu thé - Trenlie

« Puwdng xu thé gia tang la cac dworng ndi cac
dieém day cao dan.

« Puwong xu thé gia gidm la cac dwdng noi cac
diem dinh thap dan.
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Pwong xu the - Trenline

« Pudng xu thé huéng l1én

» Puwdng xu thé hwéng xudng
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Kénh xu thé - Trend channel

» DPinh nghia: Kénh la khoang dao dong cla gia, néu gia
dao déng trong mét dai thi dai do goi la kénh.

e Daidao dC)ng do dwoc xac dinh boi 2 dwdng bién la
dwong xu thé va dwong kénh (Channel Line), 2 dwong
nay song song voi nhau.

C

C MANH TAP THE
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Kenh xt thé - Trend channel

 Kénh xu thé hwéng xudng

z

C

DOW 30 Down Trend Channel Line
10200 { i
Trendline |
9200 +
8200 +
\Channel
7200 | | |
o 17102 6 16/02 716102 8i15/02

© 2006 TMT, All rights reserved


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

- TMT

CONSULTING JSC.

Kénh xu thé - Trend ch

 Kénh xu thé hudng lén
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» Diém dot pha (Breakout ) 1a diém ma tai d6 xu hwéng
chinh bj pha v&, bao hiéu mot xu thé doi chiéu xuat hién
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Miie h o’ vt mie Khdng cur
» Y nghia
- Viéc nghién ctru mirc khang cw va ho tro Ia rat quan
trong trong phan tich ky thuat.

- La co sé trong viéc chon cac loai cd phiéu dé mua
hay ban, trong dw doan cac bién dong tiem nang, chi
ra thoi diem ma thi triweong gay rac roi cho nha dau tw.
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Mirc ho fro

— Mdc hé tro l1a viec mua v&i khoi lwong du Ién
dé ngwna lai xu1 thé aidm aia trona mat thevi kv
trong ¢

" marks support levels
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Miro khing cur

— Murc khang cw la viéc ban voi khoi lwong du
dé thoa man cac mirc chao mua do do lam gia

‘B marks resistance levels
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(dc hinh mau ky thuat
a Dinh nghia:
= HMKT la cac m6 hinh gia hoac hinh mau gia la “blrc tranh”
hay cé‘c mo hinh bién déng nhat dinh cua gia xuat hién trén
bieu do gia
Q Ung dung:
« Ap dung v&i TTCK
= Giao dich Forex, trong phan tich TT Furtures va cac hang hoa
Khac
» Ap dung cho ca dai han lan ngan han va chia thanh 2 loai mé
hinh:
MH cting c6 va duy tri xu thé hién tai va dao chiéu xu thé
hién tai.

© 2006 TMT, All rights reserved
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0dc hinh mau k§ thuat

0 Hinh mau ky thuat cing co6 (duy tri) xu thé thj trwérng
+ HMKT hinh tam giac hudng Ién(1)
+ HMKT coc va chudi( Cup and Handle)(2)
+ HMKT hinh tam giac hwéng xudng(3)
+ HMKT hinh tam giac can(4)
+ HMKT hinh c& chi*r nhat va hinh c& dudi nheo(5)
+ HMKT hinh chir nhat(6)
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0 Hinh mauky thuat dao chiéu xu the thi frwrong
+ M6 hinh hai day(7)
+ HMKT hinh hai dinh(8)
+ HMKT cai ném hwdng xudng(9)
+ HMKT dinh dau vai(10)
+ HMKT hinh day vong cung(11)
+ HMKT hinh ba day(12)
+ HMKT hinh ba dinh(13)
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Hinh tam gide hw6ng lan

Blockbuster Inc 27 45
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Khét lwrong gico dich
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C

= Khoi lugng va cac xu huéng gia chirmg khoan

= Khoi lugng va cac bién dong vuot ra ngoai khoang
dao dong cua gia ching khoan.
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Khét lwrong gico dich

Khoi lvong khing dinh xu huéng gia

= Néu muc gia tang va khoi luong giao dich tang
- Nguoi mua dang quan tam dén thj truong
- Xu huéng gia 1én dang tiép dién

= Néu gia giam va khoi lugng giao dich tang
- Nguoi ban dang quan tam dén thi truong

- Xu huéng gia giam dang tiép dién
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Khot lerong gico dich

= Khoi lwvong khing dinh xu huéng gia

‘|| M
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1l 1
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Khét lerong gico dich

Khoéi lwong khong thé khing dinh xu huwéng gia
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Khé1 lwrong gico dich
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Sep 21, 2006 - Daily chart
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Phan 2

CAC CHi BAO KY THUAT CO BAN
& UNG DUNG
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(dc chi bdo k¥ thuat cor ban

= DUONG TRUNG BINH TRUOT (MA)

= PUONG TRUNG BINH TRUYOT HOI TU/PHAN KY
(MACD)

= CHIi SO SU'C MANH TUONG DOl (RSI)
= DAI BOLLINGER BAND
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(dc chi bdo k¥ thuat cor ban

= Phuong phap nghién ctru chi so:
= Y nghia cta chi s6
= Cong thuc tinh chi sé
= Ung dung
* Vi du minh hoa
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Du«yng trimg binh trueot MA

"TMT

» Y nghia:
- MA 1a chi bao hitu ich dung dé theo déi khuynh huéng
bién dong gia ching khoan va su dao chiéu cia nhiing
khuynh huéng nay.
- MA c6 tac dung lam tron su bién dong cua gia CK trén
TTCK nham loai bé nhiing bién déng nhoé va cho ta cai
nhin chinh xac vé xu thé chinh cua thi truong.

= Mot s6 dwong MA co ban:
- SMA : PBuong trung binh truot gian don
- WMA: PBuong trung binh truot tuyén tinh cé trong so
- EMA : Buong trung binh truot theo hé s6 mi

VMA : Puong trung binh truot bién doi

TMA : Puong trung binh truot hoi quy theo thoi gian
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Dll’O’Dg ﬁrung binh frwot gian don (SMA)

e Nhan t6 c6t yéu trong viéc tinh toan Trung binh trugt d6
la viéc xac dinh khoang thoi gian dé tinh toan. Viéc lua
chon cho mdi s6 trung binh truot phu thuodc vao doi
tuong phan tich, khoang thoi gian pho bién nhat thuong
duoc st dung la 9/10, 18/20, 40/50, 100 va 200 don vi
thoi gian.

- TMT

CONSULTING JSC.

e SMA cua mot loai ching khoan duogc tinh béng cach cong
gia déng clra ciia né trong khoang thoi gian nhat dinh roi
chia tong tim duoc cho tong cac don vi tinh
trong khoang thoi gian thoi gian trén.

o
E cloging price n = The tumber of time periods in the moving average
7

M
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Feh 06, 2007 - Daily chart
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Pwong tring binh trwet mi EMA

« EMA cﬁ‘a mot loai chirmg khoan duoc tinh béng cach cong
modt phan gia ngay hom nay voi gia tr1 SMA ngay hom
qua cua chinh loai chirng khoan do theo mot ty trong
nao do.

e EMA = today’s close*0.09 + yesterday’s SMA*0.91

e Nhiéu nha dau tu khong quen v?c’yi viéc sir dung ty 1é phan
tram, ta co cong thuc chuyén doéi sau:

2
e nhehiteame o n

thoi ky tré +1
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Pwong tring binh trwegt mi EMA
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Pwong chuan MAGD

= Y nghia:
- MACD la chi bao cho thiy su quy tu hay phan ky cua
trung binh chuyén dong.

- MACD cho sy khang dinh dau hiéu thi truong khi
duong MA ngin han giao nhau véi duong MA dai han.

= Ung dung:

- Thuong st dung duong MACD vdi su chénh 1énh cua
hai duong EMA 12 va EMA 26 va mdét duong tin hiéu
la EMA 9
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Pwong chuan MACD

GMD
Feb 06, 2007 - Daily chart
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B wong MACD - Histogram

= Y nghia:

- MACD-H phéan anh d¢ léch gitta hai duong MACD va duong
tin hiéu cua n6. Khi nao MACD xuyén chéo qua duong tin
hi¢u thi MACD-H xuyén chéo qua duong so6 khong.

- MACD-H dugc dung dé du bao truéc su thay doi trong
khuynh huéng bién dong gia chiung khoan.
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GMD
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BMACD (26,12): 1088  BEXP(9):8.714 M Divergence: 2.269
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D wong MACD - Histogram

* Tin hiéu tir dwong MACD-H
- Tin hiéu tang gia khi MACD-H hinh thanh phan
ky duvong va MACD huong lén trén duong tin
hiéu.
- Tin hiéu giam gia khi duong MACD-H hinh thanh
mot phan ky am va MACD xuyén chéo xuong
phia duéi duong so6 tin hiéu.
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Chi $6 svrc manh fwrong quan RS

e Khai niém: RSI 1a mot chi s6 dong luong do stc manh

trong dbi cua mot chimg khoan nhat dinh hoic cua ca thi
truong.

e RSI duoc do theo thang d6 tir 0% dén 100% va lay hai
duong 30% va 70% lam hai duong chi bao ky thuat.

e (Cong thtc toan hoc:
TB cua s6 ngay gia dong ctura tang trong n ngay

TB cua s6 ngay gia déng cta giam trong n ngay

RSI =100 - --—---———- n : Puoc an dinh truéc
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Chi $6 svrc manh furong quan RS
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Dat Bollinger Band

= Khai niém:
La mién thé hién sai léch xung quanh gia tri trung
binh va duoc xac dinh theo mot ty 1¢ phan tram nhat
dinh phia trén va phia dudi duong MA

= Ung dung:
Mr_Bollinger goi y thoi ky tré cuia duong MA 1a 20 va
ty 1€ phan tram la 2% s€ cho nhiing két qua tinh toan
dang tin cay.
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C

Momentum

= Y nghia: Thé hién téc dd hay do doc cta dwong gia chirng
khoan.

= Cach tinh:
- Tinh toan boi ty 1€ phan tram gitra hai thoi ky véi khoang
thoi gian ¢6 dinh
= DAu hiéu:
- Mua khi mementum am
- Ban khi momentum dwong

_ Close
Momentum - *100

ref (Close ~ 10)
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