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Phan 1
Puwong trung binh dong —
MA (Moving Average)



CONG THUC MA
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Cach s dung dwong trung binh

Pé xac dinh xu hwéng: Thong thucyng nha dau tw nhin vao
dd doc cua dworng trung binh dé xac dinh xu hwéng gia.

Néu gié hién tai dang di chuyen ca phia trén, dudi va duwdng

trung binh kha bang phang thi thi trwong dang dwoc xem la
khdng co xu hwéng ro rang.



Cach s dung dwong

Trend directions

The position of e moving avarage
pfor can be used & Indicace ohe

frend direction of 5§ marka

Bullish

FPrices above Iﬁ'q ’.‘ Bearich

average [fne

e et gy
Frces teicne” Wiy
8 Varage

Market signal | Price/moving average relationship

Bullish Prices above moving average and
moving average moving wup

Bearish Prices below moving average and
moving average moving down

trung binh

Néu dwong trung binh
CO do doc xudng, va
gia hién tai dang &
dwdi  dwong  trung
binh thi xu hwéng
dwoc xac dinh la xu
hwdéng giam. Nguwoc
lai la xu hwdng tang.



CACH SU’ DUNG bPUONG TRUNG BINH

2. Pwa ra cac tin hiéu mua va ban:

C6 nhiéu cach dé xac dinh cac tin hiéu mua/ban bang
dwdng trung binh.

Néu thi truong dong civa & gid nam trén dwdng Trung binh
thwong cho thay mét tin hiéu mua

Néu thj trwdng dong cira dwédi dwdng trung binh cho thay
mot tin hiéu ban.



CACH SU’ DUNG BUONG TRUNG BINH
simple Moving Average (SMA)

Dally Chart - Dow Jones Industrial Aversge ETF (DLA]
Gia dong clra nam bk
trén MA | l|

1. Established Uptrend
2. Stock Price falls below
Simple Moving =~ ¢ Moving Average

Average (20-day) 3. Buy when Price Closes
above Moving Average



CACH SU’ DUNG PUONG TRUNG BINH

Chién Iwoc giao dich st dung 1 MA:
Vi thé MUA:
Khi gia cat MA tir dwéi 1én
Puwdng MAdi lén
Pong vi thé mua
Khi gia cat MA di xudng

Vi thé ban
Khi gia cat MA tr trén xudng
Puwdng MA di xudng

Pong vi thé ban:
Khi gia cat MA tlr dwai 1én



Simple Moving Average (SMA)

Dally Chiart - Dew Jones Industrial Average ETF (DIA)

' A Simple Moving
1. Established Downtrend ' " Average (20-day)
2. Stock Price falls above 1 Ill |
Moving Average I| ‘ |
3. Sell when Pnce Closes | . l ‘ll
below Moving Average L | I||



CAC MUC HO TRO VA
KHANG CU SUY DUNG MA

Sun Microsystems, Inc. (SUNW) nasdag Mat. Wit @ StockCharts.com
20-Jdan-2001  Open 22.22 High 22.12 Low 21.44 Clo=e 22 06 Yolume 271 Chg -1.50 (-4.47 %)«

¥

W Sun Microsystems 32,06 (Daily)
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Cach st dung 2 dwong MA

Tin hiéu mua — La giao diém clia dwong trung binh thoi
han ngan cat tir dwdi Ién so véi dwdng trung binh cua thoi
han dai hon.

Tin hiéu ban — La giao diém cta duong trung binh thoi
han ngan cat tr trén xudéng so v&i dwdng trung binh cua
th&i han dai hon.

Vi du: do thj that



Pwong trung binh dong
Chién lworc giao dich str dung 2 MA: mét dwong
trung binh ngan han va mét dwong khac dai hon.

Cac tin hiéu ban va mua dwoc chi ra tai cac
diém cat nhau cta dwong trung binh ngan }.Pll
han va dwong trung binh dai han. [l

Long Entry = + | rﬂ “i | !
Long E:u:it=§- l PH q I |WW

15 Period Moving Average

J0 Ferniod Moving Average
100 Period Moving Average




Puwong trung binh
dong
simple Moving Average (3-SMA's)

Daily Chart - Wal-Mart (WMT)

(3) & (7) 10-day SMA crosses
under 20-day SMA
L (3) y (4) & (8) 20-day SMA crosses
under 50-day SMA
- acts as Confirmation
l {?}{E}
WA

Simple Movi
Avarage

(1) & {5) 10-day SMA crosses

over 20-day SMA
(2) & (6) 20-day SMA crosses SMA 20 cat SMA 50
over 50-day SMA acts hoat déng nhw mét tin

as Confirmation hiéu xac nhan xu hwéng



VNINDEX (464.390, 470.230, 458.040, 458.040, -4.94000)

Cac mirc ho tro va
khang cw str dung MA
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Cac mirc ho tro va
khang cw str dung MA

VNINDEX (464.390, 470.230, 458.040, 458.040, -4.94000)
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Puwong trung binh
dong
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Puwong trung binh
dong
Simple Moving Average (2-SMA’s)

Caily Chert - S&F 200 Deposilony Receipls ETF (3FY)

P

Simple Maving
Ayerage

{30-day)

Sell when

Simple Moving
Average
(200-day)

Buy when 50-day SMA
Crosses Qver 200-day SMA



Puwong trung binh
dong

VNINDEX (464.390, 470,230, 458.040, 458.040, -4.94000)
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VNINDEX (464.390, 470.230, 458.040, 458.040, -4.94000)
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DUONG TRUNG BINH DONG

Vu diém: Dwong ndy cho biét xu hwéng chac chan cda

thi trwérng va ciing dwa ra tin hiéu vé sw dao chiéu cua
thi trrong

Nhwoc diém: Ching ta sé& ludbn phai mua hodc ban
cham vi xu hwéng chuyén déng cua dwong trung binh
xuat hién thwdong cham hon véi do thi gia thwe té .




Bai tap
MA



Phan 2

MACD
(MA Convergence Divergence)



CHIi BAO MACD

Puwoc nghién clru va phat trién béi Gerald Appel

Mgving Average Convergence/Divergence (MACD) duwoc
biet dén nhw mét trong nhirng phwong phap phan tich ky
thuat don gian va dang tin cay nhat.

MACD st dung chi sO moving averages, mét trong nhirng
tin hiéu ky thuat “cham” dé kem theo nhirng dac diém vé
sy tuan theo xu hwéng

MACD la biéu d6 dao dong khdng gi¢i han trén va dudi 0.



CONG THUC MACD

Coéng thirc phd bién nhat cho MACD chuan 1a sy khéac
biét gita hai dwong Exponential Moving Averages
(EMA) 26 ngay va 12 ngay

Trén biéu d6 MACD, nguoi ta thuong vé thém duong 9
ngay EMA cua chinh chi s6 MACD, duwdng nay co tac
dung nhw duwdong kich hoat tin hiéu.



MACD

MACD DCaily Chat - Kasdag 100 ETF (Q000)

12-period EMA minus
Eﬁ-EeriDd EMA~ MACD Signal Line
Y-period EMA of the
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MACD Histogram
MACD minus
the MALD Signal Line




MACD

*Chiéu hwéng di 1én cia gia [l
"""" fl xuat hién khi dwong MACD [
Bl cat dwong EMA 9 ngay clia Il

.......... I T 1 N

ALTE (4071 32%ann) D

"""" I n6 tv dwdi lén, va chiéu
s hong di xuong xuat hién
"""" fl khi MACD cat t trén xudng.
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MACD cho chang ta biét
s¢ khac nhau gilra 2
duwong EMAs.
« M6t tin hiéu MACD
tot cho thay duwdng

EMA chu ky 12 ngay |

Chirc nang MACD

Merrill Lynch & Co., Inc. (MER) nvse @ StockCharts.com
22-Now-1999 400pm  Open 4168 Hig[l 43.02 Lu'.n:u 40.71 Laslt 4238 'l.!'ullumelffl.zhd IChg +1.43 &

Wt Merrill Lynch 42,35 (Daily)

—EMB(12) 40.22
—EMA[26) 38.31

vwot [én trén duong
EMA chu ky 26 ngay.

 Ngwoc lai tin hiéu
MACD xau cho thay

dwong EMA chu ky 12 —
ngay dam xudng dudi
dwong EMA chu ky 26
ngay.
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Chirc nang MACD

N\ MACD \\

Dieily Chart - Nasdag 100 ETF {Q000)
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Chirc nang MACD

Merrill Lynch & Co., Inc. (MER) nvsE ® StockCharts.com
22-Nov-1998 4:00pm  Open 41.62 High 42.02 Low 40.71 Last 42 25 Yolume 4.2 Chg +0.42 &
W Merrill Lynch 42,35 (Dail A A X
Wl Lonch 42.35 (Daily) % Néu MACD tdt va

—EMA(ZE] 38,31

dang tang, khoang
cach gilra dwong
EMA chu ky 12
ngay va 26 ngay sé
ngay cang noi
rong.
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Néu MACD xau va
giam, thi khoang
cach gilra dwong MA
nhanh (mau xanh) va
cham (mau do) sé
cang ngay cang cach
Xa.

MACD nam ngay
gitra khi ma dwong
MA nhanh va cham
cat nhau.

Chirc nang MACD

Merrill Lynch & Co., Inc. (MER) nvsE

22-Now-1889 4:00pm .
W Merrill Lynch 42,35 (Daily)

—EMA[12) 40,22
—EMA[26] 25,31
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MACD
Histogram
Increasing

M
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Chirc nang MACD

MACD

Diaily Chart - Nasdag 100 ETF (Q0200)
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Chirc nang MACD

Merrill Lynch & Co., Inc. (MER) nvse

W Merrill Lynch 42,35 (Daily)

MACD ludn di —Ema) 4022

—EMaL#R) 38,31
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Chirc nang MACD

Euy/s=ell signals
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Tin hiéu tang gia
MACD

Novellus Systems, Inc. (NVLS) nasdag Nat. Wkt @ StockCharts.com

5-Jan-1899 4:00pm Open 1750 ngh 19.88 Luw 17. 4=3Last 19.52 'u'ulumeEElhﬂ Chg *2.194
W Havellus 19,52 (Daily) EIII

\ o v
MACD hinh thanh tin HW TRRNE s
hiéu téng gia tir 3 chi i g
tiéu sau f i 14
ol i h

o u it

1. Phan tan thuan duwoc ¢ 11 11z
khdng dinh néu di theoN_' i | ay

sau no la sv “Giao nhau o

voi dwong MA trong xu thé L
tang”

g 4 8

2. Sy giao nhau cua dudng 7

MACD di lén va du&yng Auu 0 17 24 Seua 14 21 m:t 2 15;: 25 Hmr 9 15 23 Dec? 14 21 281999
—MACDElE 26,3) 0,406, 0,491, -0,084

Moving average cua né 15

+1.0

3. Sy giao nhau cla dwdng N 05
MACD va duwdng trung 100
tém +-0.5
+-1.0

Aug 10 17 24 Seps 14 21 Oct 12 19 26 Now 9 16 23 Dec 7 14 21 251999



Mua - Ban theo
MACD

MACD

Caily Chart - E-miri 5&F S00 Fulure (ES)
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Sw giao nhau voi dwong
Moving Average trong
xu thé ting - MACD

MACD cat dwéng tin hiéu tir dwéi Ién Ia mét trong nhieng tin hiéu rat phé bién nhwng
dong thoi ciing kém chinh xdc, can dung két hop voi cdc yéu té khdac cuia MACD

Novellus Systems, Inc. (NVLS) nasdag Hat. Mkt ® Stock Charts.com n- : , ~ 2
1-Dec-1999 400pm  Open 27.75 High 22.31 Low 27 32 Last 2802 Volume 4.90M Chg +0 65 & DOoi khl, Chung ta nen can

WHavellus 22,02 (Daily) 33
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MACD

> Chira xu hwéng thi trueong:

+ Néu hai duong Fast MACD va duong signal déu nam
trén dwdng zero (0) thi cho thay thi trwong dang tang
gia

+ Néu hai dwong Fast MACD va dudng signal déu nam
dwéi dwong zero (0) thi cho thay thi trwdng dang giam
gia
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Buy when MACD 3
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upward




MACD

Deily Chart - Nasdag 100 ETF {QQ00)

Mua — Ban

MACD

Sell when MACD
Sell crosses below
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Merck & Co., Inc. (MRK) nvse
15-Apr- 1999 4:00pm
W Mearck 72,28 [(Daily)

— MacD(12,26,9) -0.227, 0,167, -0.394 2.8

Bullish MA Crossowven

@ Stock Charts.com

Open 7226 High 7262 Low 70235 Last 7222 Yolume s 2 Chg -1.05
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Bearish MA Crossover a0
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Mua — Ban

MACD

Nhw vay néu MACD
cat xudng, trong mot
xu thé dang tdng ma
dwdng xu thé chwa bi
pha v& thi tin hiéu tin
cay & murc vira phai.
Nhwng khi MACD cat
xubng, dong thoi
dwong xu hwdng tang
bi phd v& thi sy suy
yéu dwoc khang dinh



Vn Index & MACD
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Vn Index & MACD
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Vn Index & MACD
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Vn Index & MACD
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Bai tap
MACD



Vn Index & MACD

Phan 3
Bollinger Bands

50



BOLLINGER BAND

Phat trién b&i John Bollinger, Bollinger Bands thwéng duoc
sir dung dé so sanh murc dd bién ddng cua cac murc gia
lién quan trong mét khoang théi gian nhat dinh.

Chi dan nay bao gom 3 dwong gia bao quanh ving dao
dong chu yéu cua gia, 3 dwdng nay gom:

1. Buwdng trung binh don gian & gilra,

2. Dai bang & trén (dwong trung binh don gian cong véi 2
don vi léch chuan);

3. Dai bang o dwdi (dwdng trung binh triv di 2 don vi léch
chuan).



BOLLINGER BAND

« Do léch chuadn (mét chi s6 thong ké) thwdng dwoc dung
nhw mét chi dan tét trong quan sat dao déng. Ly thuyét vé
dd léch chuan cho rang céac dai bang sé phan (*ng mot
cach nhanh chéng déi voi sw thay déi cla gia va phan anh
nhirng chu ky dao déng cao hay thap. Mét sy tang gia dot
ngdt (hoac giam gia) hay néi mét cach khac la sy dao
dong Ion, s& dan dén sw mé rong cla dai bang.

. Dai bang trén va dwdi la 1 phép toan cong trir clia 2 1an sy
chénh léch cua dwdng trung binh gia MA. Khi thi trwdng
rung ddng manh né sé phan anh giao déng bang cach mé
rong cac dai (bands). Nguwoc lai khi sy giao dong suy yéu
ndé phan anh thi trwdng tram lang thi cac dai c6é khuynh
hwong co hep lal.



BOLLINGER BAND

Dai Bién dé bién dong gia Bollinger tao ra mét ving bao phu
xung quanh dwdng Trung binh Trwot Gian don (“SMA”).
Dai bién dd Bollinger dwoc xac dinh dwa trén mdc bién dong
(volatility) cua gia chirng khoan.
- Gia chirng khoan bién ddng manh => dai Bollinger sé
phinh to hon
- Gia chirng khoan bién ddng it hon => dai Bollinger sé
dan thu hep lai.
Trong cac biéu dé phan tich ky thuat, dai Bollinger dwoc xay
dwng v&i cac thdng s6 ngam dinh 1a 20 va 2.
Pwdng Trung binh Trwot gian don 20 ngay,
Khodng rong cuiia dai 1a 2 1an cha dd Iéch chuan (standard
deviation).
Gilr nguyén céac thdong sd6 ngam dinh nay khi khi st dung chi
sO nay.



BOLLINGER BAND

Bollinger Bands

Daily Chart - E-mini S3F 500 Fuiure [E5)
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BOLLINGER BAND

Cach st dunqg dai bang Bollinger

Xac dinh viing mua nhiéu va ban nhiéu cla thi trwérng.

Két hop v&i cac chi bdo khac dé xac dinh cac tin hiéu mua
va ban.

Xac dinh vung dao ddng cua gia.

B&o hiéu cac mirc dinh tiém nang va day tiém nang.



UNG DUNG BOLLINGER BAND

1/ Chi ra thi trw&ng dang & tinh trang overbought/oversold:
gia & gan bién duwdi tlre thi tredng dang oversold, nguwoc
lai la overbought

2/ DUng két hop v&i dwong RSI, Stochastic dé chi ra dau
hiéu mua/ ban:

Dau hiéu mua/ban xuat hién khi Bollinger cho thay
dau hiéu overbought/oversold, trong khi RSI,
Stochastic cho thay dau hiéu phan ky (divergence)



Nhitng chi dan da clung
bao hiéu mot xu hudng
glam:

Gia da di vao vung mua
nhiéu (gia da vuot qua
muc trung binh phia
trén cua dai Bollinger)

Su phan ky gitra duong
xu hudéng gia va duong
RSI (cho thiy xu huéng
tang da yéu di).

Su thu hep cua dai bang.

lg— Ving mua nhidu

+‘ /— Dai baing thu hep

Sy phan ky

Y4
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BOLLINGER BAND
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BOLLINGER BAND
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BOLLINGER BAND

Néu gia tiép tuc bt pha qua
| SMA 20 tr dwéi 1én => cb kha
T nang con tang nira.




BOLLINGER BAND

3/ Chira dau hiéu cénh béo sdp cdé mot sw bién dong gia_ manh:
nhirng dwong bién (bands) thwong hep trwde khi bat dau mot
s bién dong gia manh.

Khi bt pha ra ngoal (ma khong co phan ky) thi gia sé co
XU hu’é’ng bien dong tiep theo hwéng do, trie khi co tru@ng
hop la vira m@i bt ra hom nay thi hom sau do lai giam vao
ngay trong BB, thi lic nay van két luan 1a chwa c6 xuat hién
moOt sw bién dong moi.
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BOLLINGER BAND
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BOLLINGER BAND

Bollinger Bands

Upper Bard Diaily Chuart - Val-Mart [WHT)
42 Standard Deviations

Néu ca dai BB c6 xu hwéng di lén e ||| b
=> tin hiéu tot ho trgr cho gia. .

Bollinger Bands
shrinking in Vidth

Volatility Shrinking,
stock Price Resting

Lowvear Band
=2 Standard
Deviations
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=> Quan sat dwong bién dai Bollinger
ma dang dich chuyén cung hwéng
v&i gia chirng khoan. Khi dai nay bat
dau chuyén hwéng va cé xu hwéng
hoi tu vé&i dai déi lap => sw bién dong
cua gia co phiéu hién tai dang mat
—_ dan strc manh.

Hai dworng bién dai Bollinger dich
chuyén ra xa nhau va bat dau di
chuyén thu hep vé theo hai hwéng
doi lap.

n2a Jul 31 Aug 31 Sep 28 oct3l



BOLLINGER BAND

Bollinger Bands

Daily Chart - E-mini S4F 500 Fulure (ES)

strong Trend in Upper -
Half of Bollinger Band

Upper Band
+2 Stamdard Deviations

Xu hwong manh khi
dwong gia luén nam tai
mot bén cua BB

Lower Band
-2 Standard Deviations
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Support — resistance
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BB Support —resistance
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BB Support —resistance
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BB Support —resistance
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BOLLINGER BAND

Bollinger Band giao dong & murc nho no xac nhan gia it
bién déi hon.

Khi dwong gia théat ra khoi cai dai (band) thi né co
kKhuynh hwéng sé tiép tuc.

Khi thi trwdng & dinh hay day, dau tién dwdng gia thoat
ra khdi dai va sau d6 nd sé trd lai vao trong dai. Thi
trwodng lac do sé di ngwoc lai voi xu hwédng dang ton
tai.

Sy di chuyén cla dwong gid néu bat dau tir 1 dai thap
hoac cao no sé tiép tuc di dén dai doi dién.
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BB Pha vo dwong bién

Bollinger Bands

Daly Chart - Wal-Mart (WNIT)

Upper Band
+2 Standard Deviatiors

Price Broke
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Phan 4
ADX (Average Directional Index)

& +DI,-DI



ADX

Pay la mot hé thong dung dé xac dinh xu hwéng va kiém
tra xu hwéng. Dung hé thdong nay giup ta dw bao xu
hwdng va clng co thé dung dé xac nhan xu hudng.

Hé théng nay gém 3 dwong: ADX, DI+, DI-. (hay ADX
(Average Directional Index),



ADX

ADX khong phai cong cu dé xac dinh thi trwdng tang hay
giam. Pwdng ADX dung dé xac dinh xu hwéng hién tai
cia thi trwdng con tiép dién hay khdng (khéng gquan
trong thi trwdng trong xu hwéng tang hay giam).

Khi ADX téng trén 25 chi ra thi trwérng tiép tuc dién ra
theo xu hwéng va dwéi 20 cho thay thi trwérng khdng
rd xu_hwéng hoac it bién déng. ADX ciing do lwdng
strc_manh cua moét xu hwéng, ADX cang cao, Xu
hwéng cang manh. ADX trén 40 cho thay xu hwéng
hién tai la xu hwé'ng manh.




ADX
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ADX, +Dl, -DI

Chién lwoc giao dich:
Vi thé mua:
Khi +DI cat DI tir dwéi 1&8n trén

Vi the Ban
Khi =DI cat +DI tie dwéi |én trén

Quy tac thém dé tranh tin hiéu nhiéu trong dai trading
Chi giao dich khi ADX di Ién tlr dwéi 2 dwdng DI
Hoac khi ADX>20 va di |1én
Pbong vi thé dé thu Igi nhuan khi ADX bat dau di
xuong



ADX, +Dl, -DI

ADX con dwoc dung nhw la mét dau hiéu canh bao sém
vé viéc dirng hay cham dut mét xu hwong. Khi ADX bat
dau di chuyén xudng thap hon tir mirc cao nhat cua
nd thi xu hwéng hién tai cé thé cham ddt hodac tam
dirng. D6 14 dau hiéu da dén IGc thoat khéi trang thai
hién tai va che doi tin hiéu ro rang hon tw DI+ va DlI-




ADX, +Dl, -DI

ADX giam canh béao thi trwérng mat xu hwéng. Khi ADX
roi xuong dwéi +DI va —DlI |a tin hiéu thi trirdng khong
cO xu hwéng ro rang

Khi ADX vwot |én trén +DI va —DlI, tin hiéu thi trwrong
gqua nong dwoc phat ra. Chot lai ngay khi ADX roi
xuong



ADX —Vn Index

VNINDEX (390.360, 395.44 90.360, 390.850, +0.69000), Directnl Moveme DX (41.0000)
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ADX —Vn Index

VNINDEX (390.360, 395~

Khi gia tang
tang kha dai,
ngay

Hoac ban khi

Khi gia giam mét thei gian, ADX truéc d6
tang kha dai, ADX bat dau giam=> Vlua ngay

ot thoi gian, ADX trworc do
DX bat dau giam=> ban

phuc¢/hoi lai
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ADX —Vn Index

<

NINDEX (390.360, 395.440, 390.360, 390.850, +0.69000), Directnl Movement ADX (41.0000)
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ADX —Vn Index

VNINDEX (390.360, 395.440, 390.360, 390.850, +0.69000), Directnl Movement ADX (41.0000)
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ADX —Vn Index

VNINDEX (390.360, 395.440, 390.360,/390.850, +0.69000), Dire¢tnl Movement ADX (41.0000) 330
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ADX —Vn Index

Directnl Movement ADX (21.0000)
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Sai

VNINDEX
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ADX —Vn Index

VNINDEX (390.360, 395.440, 390.360, 390.850, +0.69000), Directnl Move mentADX (41.0000)
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ADX —Vn Index
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