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CAC QUAN DIEM PHAN TiCH PAU TV

Quan diém dau tw:

* Phan tich gia tri (PTCB)

 Phan tich cung cau (PTKT)

» Phan tich theo dién bién théng tin (may/rai)
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NOI DUNG

« Khai niém chi bao ky thuat
* Y nghia

Cong thurc tinh toan

Ung dung

 Str dung két hop chi bao
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CHIi BAO KY THUAT

* Khai niém:

Chi bao ky thuat (CBKT) la hinh vé dwoc
xay dwng dwa trén céng thirc toan hoc ve
dir liéu gia va/ hoac khoi lwong cua moét loai
chirng khoan hay hang héa nao dé.
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CHIi BAO KY THUAT

» Y nghia
— Xu hwéng bién ddng gié
— B4&o hiéu/ xac nhan cac diém dot pha
— Du bao strc manh cua dd bién dong
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PHAN NHOM CBKT

 Phan nhom la gi?
 Tai sao can phan nhém?
— Co rat nhiéu CBKT
— Cac loai hinh hang hoa khac nhau
— Bién dong cua thij trwdng
— Pwa ra nhirng két qua cd y nghia
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PHAN NHOM CBKT

1. Nhém chi bao theo xu thé: MA, MACD...

2. Nhém chi bao vé dao ddng: Bollinger
bands...

3. Nhém chi bao vé dong lwong: RSI,
Stochastic Oscilator...

4. Nhém chi bao vé strc manh thi trwédrng:
OBV, MFI...
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NHOM CHI BAO XU THE

 Dwong trung binh trrot (SMA, EMA,...)

 PDwong trung binh trwot hoi tu/ phan ky
(MACD, MACD_ Histogram)
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PUONG TRUNG BINH

Pwong trung binh trwott
— SMA : Dwong trung bin
— EMA : Duong trung bin
— WMA: Duong trung bin
— VMA : Duong trung bin
— TMA : Buwong trung bin
gian

@ Trung tam NCKH & DTCK

N trwot gian don

N trro't theo hé s6 md
h trwot o trong sO

h trieot bién doi

n trwvot hoi quy theo thoi
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SMA

* Pwong trung binh trwot gian don (SMA)
Cong thirc tinh:
P;

Pr= > =
n

M:

I
=

L

Trong do: n la so thoi ky tré
P. la gia déng cua
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SMA

Thoi ky /G_g (g_(l)_l:f) Trung binh
1 [ 45\ i i
2 \ 46 ) | /N | -
3 47/ | \a38/ | N4/
4 46 139 46
5 47 140 46.5
6 48 141 47
7 A7 142 47
8 48 143 47.5
9 49 144 48
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SMA

————————————————————————————————————
* Y nghia
Nham lam tron bién déng cua gia chiing khoén
dé ta thay dwoc xu thé thwec sw cua xu thé gia
trong tirng thoi ky
+ Ung dung:
— DAau hiéu chirng khoan tang gia (BUY)
— Dau hiéu chirng khéan giam gia (SELL)

 Nhan t6 can xac dinh 1a (n)
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SMA

 Dwong trung binh trwot gian don
(SMA)

— Trong qua trinh st dung MA ta c6 thé sir
dung 1 dwong trung binh trwot

— Hoéc két hop 2 hodc 3 dwdng trung binh
trwwott

dong vi the ban mo vi the mua

WwWw.Srtc.org.vn
13

@ Trung tam NCKH & DTCK

ongThanCong.com https://fb.com/tailieudientucntt


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

EMA

« Pwdng trung binh truot hé s6 mi (EMA)

 EMA cua mét loai chwng khoan dwoc tinh bang
cach cong mot phan gia ngay hom nay vé&i gia
tri EMA ngay hém gua cua chinh loai chirng
khoan dé theo mét ty trong nao dé.

EMA, =P, *t+ EMA,_,*(1—1t)
2

n—1

L =

Trong do6 (n) So thé&i ky tré (ngay)
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MACD

- A
» Tac gia:
Pwong trung binh trwet hoi tu/phan ky dwoc
xay dwng b&i Gerald Appel trong nhirng
nam 1960

» Cong thire tinh:
e Xac dinh EMA(12) cua dudng gia
e Xac dinh EMA(26) cua dudng gia

MACD = EMA(12) — EMA(26)
e Xac dinh EMA(9) cua MACD (duwdng tin hiéu)
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MACD

>Y nghia
- MACD la chi béao cho thay xu thé cla bién déng
gia chirng khoan.
- MACD cho thay dau hiéu mua/ban
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MACD

. MACD (11.9759)
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MACD

- A
>ng dung

« Sw giao cat cua hai dwérng MACD va dwéng
tin hiéu caa MACD

« Sw giao cat cua dwdng MACD va dwéng so
0
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MACD _Histogram

» Tac gia: Thomas Aspray (1986)
» Cong thuwece tinh
MACD_H = MACD (26,12) — EXP(9)

> Y nghia:
- MACD-H phan anh dé Iéch gitra hai dwdng MACD va
duwdng tin hiéu.
- Khi MACD xuyén chéo qua dwong tin hiéu thi MACD-
H xuyén chéo qua dwdng s6 O

WwWw.Srtc.org.vn
19

@ Trung tam NCKH & DTCK

ongThanCong.com https://fb.com/tailieudientucntt


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

NHOM CHIi BAO DAO DONG

* Bollinger bands
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DAI BOLLINGER

» Tac gia: John Bollinger (1980)

» Khai niém:
La mién thé hién sai Iéch xung quanh gia tri
trung binh (MA) va dwgc xac dinh dwa vao do
léch chuan phia trén va dwdi dworng MA.
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DAI BOLLINGER

* Cong thuee tinh

Z:CIosei
Middle Band = -2
n [ 0 ]
: Z:(Closei ~ Middle Band)2 :
Upper Band — Middle Band +| D>\ |
n
| |
L i
[ . ]
: Z:(Closei ~ Middle Band)2 :
Lower Band — Middle Band | D> i1 |
n
| |
| |

Trong do: n la sb thei ky tré
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DAI BOLLINGER

Bellinger Bands (Close, 20, Simple, 2.00000)
[ate: 12/12/2008
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DAI BOLLINGER

> ng dung:
- Khoang 70% cac murc gia nam trong dai BB
- Khi gia di Ién dai trén:
- Di tiép: Xu thé tang con tiép tuc
- Do chiéu*: Canh bao vé sw suy giam.
- Khi gia di xudng dai dwdi (ngwoc lai)
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DAI BOLLINGER

mm VNINDEX (316,650, 326,660, 313.390, 313.760, -8.53998)

Bollinger Bands (Close, 20, Simple, 2.00000)
Date: 06,/13,/2008
Value: 346,043

mm Volume (55,004,152)

WWW.SI’tC.OI‘g.Vﬂ
Trung tdm NCKH & DTCK

25

CuuDuongThanCong.com https://fb.com/tailieudientucntt


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

NHOM CHI BAO BONG LUONG

» Chi bao strc manh twong doi (RSI)
« Stochastic Oscilator (SO)
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RSI

» Chi bao strc manh twong doi (RSI)
» Tac gia: J Welles Wilder (1978)
* Khai niém:

— RSl la mét chi s6 déng lwong do st/c manh
twong doi cua mét chirng khoan nhat dinh hay
cua ca thi trvong.

— RSI ¢6 gia tri tr 0% dén 100% va lay hai dwdng
30%, dwdng 70% lam hai dwdng tin hiéu.
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RSI

Cong thirc tinh:

_ A
RS — —
B

100

RSI — 100 "
Trong do: L
A: Trung binh thay déi cia nhirng ngay gia ting
trong n ngay
B: Trung binh thay do6i ciia nhirng ngay gia giam
trong n ngay

n: Sé thoi ky tré
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RSI

+ Ung dung:
>Nguwéng can bang 50
>Nguwdng mua qua nhiéu 70
> Nguwdng ban qua nhiéu 30
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RSI

mm Relative Strength Index (69.8941)

7\ ~\
P RN
v

VAN S~

mm VMINDEX (316,650, 326.660, 313.390, 313.760, -8.59998) Relative Strength Index (Close, 14)

Date: 06/02/2008
Value: 995442
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NHOM CHi BAO VE
SIPC MANH THI TRUONG

 On Balance Volume (OBV)
» Chi bao dong tién (MFI)
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OBV

Tac gia:

- On balance volume dworc kham pha b&i Woods &
Vignolia (1940) va dwoc trinh bay trong khéa hoc
cua hai 6ng nam 1946.

- Sau do dworc Joe Granville pho bién nadm 1963 va

xuat ban trong cudn sach “New Strategy for Daily
Stock Market Timing for Maximum Profits”.

Khai niém:
OBV la chi bdo ddng lweng do tinh bén virng
cta xu thé gia mét chirng khoan nhat dinh.
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OBV

Cong thirc tinh:

— Néu gia déng ctra hdm nay cao hon hom qua ta
Colqg khoi lwong dong ctra hdm nay vai tong Iy
tic

— Neu gia déng ctra hdm nay thap hon gia dong
clra hdm qua ta trir khoi lwong ra khai tong.

— Ngay gid khéng doi, khoi lweng cong don ciing
khong doi.
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OBV

» Y nghia
Nham xac dinh tinh bén virng cia mot
xu thé gia nhat dinh

Anticipate upward Anticipate downward
break out break out

. Price
Price

o8 //\/ \/\\f\\
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OBV

mm ACE (33,8000, 35.5000, 33.0000, 33.2000, -1.20000)

mm On Balance Volume (32 200 228.0)

— SN On Balance Volume
Date: 08/26,/2008

m Volume (6,205,600) M, alue: 14,465,431.0

1000

| 2 N N - O T =<0 A 0 - 0 O (R
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MFI

—————————————————————————————
 Chi bao déng tién
« Tac gia: Quong/Soudack
* Khai niém:
— MFI do strc manh clia dong tién vao va ra véi
mot loai chirng khoan.

— MFI dwoc do lwdng trong thang dd tir 0 dén 100
va thuwdng dwoc tinh toan sir dung chu ky la 14
ngay
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MFI

« Cong thirc tinh:
— GiadactrungP*=(H+ L + C)/3

—MF=P*xm
2 MFE(
MR —
Z1MI:(_)
B 100
MFEI —100
17 MR
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MFI

» Y nghia
— Cau vé mot loai chirng khoan cé thé coi la dang
qua I&n khi chi bao MFI cat dwdng 80 tir dwdi
én trén
— Khi MFI cat dwong 20 tir trén xudng cho dau
Niéu cung vé chwrng khoan dang qua lon.
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Money Flow Index (14)
Date: 06,/26,/2008

mm Volume (6,205,600) SN vz e 55,8820
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GIO|I THIEU

« Cac nhom chi bao ky thuat khac
 Cac chi bao khac

— Aroon

— Chaikin Oscillator

— BBW

— ADX

— ...VV...
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XIN CAM ON!
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