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' - Cac khdéa dao tao sap khai I

Khéa dao tao khai giang Thang
12/2015 Tai Tp.HCM

- Lwot song — Nghé thuat dau tw
ngan han. Khai giang ngay:
15/12/2015

- Phan tich ky thuat bac 2 - Khai
giang ngay: 21/12/2015

-Lién hé: Hotline 0908 16 98 98
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% Trai nghiém PTKT:
Stochastic Oscillator
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%% Thao luan
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PHAN 1 - Trai nghiém PTKT: Stochastic
Oscillator
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1. Quan diém ca nhan vé dau tw
2. Dinh vi Stochastic Oscillator

3. Goc nhin vé T.A va T.l (Technical
Indicators)

4. Boi canh hoat déng hiéu qua
Cac tin hiéu canh bao chinh
6. Cong thirc

o



i Stochastic Oscillator

» George Soros, tién bdi dau tw/ dau co, thanh
cOng trong nghlep trade ko phai vi co system
trade hoai khong thua, ma ong ta co 1 cai nhin
veé nhan sinh quan khac nguo'. Ong ta suy
ludn vé con nguw&i, phan rng cua ho trong
nhirng trrong hop khac nhau. Ap dung ly
thuyet nay vao tradlng, Soros lam chu thién ha.
Boi vay cho nén ‘Trading dwoc goi la mind
game’.

Mind game la vi ngwoi choi voi ngwoi, khong
phai nguoi choi véoi may. Ngwoi véi nguwdi thi
co s twong tac qua lai voi nhau?
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Tam quan trong cua trai
nghiém

» Phan tich, dw bao nghiém tuc la rat tot

nhwng chwa trai nhiém thi chwa c6 cam xuc
‘Tham lam va So har'.

+ FEAR & GREED
« Thénaola.....du’ ?



' DPinh vi Stochastic Oscillator I

=r=roe trong nhom Indicators

« Cac Indicators dwoc chia theo nhom.
Bleu nay sé glup cho ngw®i sty dung ¢é cai nhin
tdng quat hon veé cac indicators .

Dwéi day la danh sach mot SO Indicators theo
nhém ma anh/ chi c¢6 thé swu tam dworc.

Thao indicators nao thi dung indicators do .

Sw dung linh hoat cac nhém nay theo muc dich
va phu hop phong cach dau tw thi ket qua sé tot
hon.



N 6 nhom chinh I

I: TSTDCH

1.Chi bao vé‘ dao dong (Volatility Indicators)
. Chi bao vé xung lwong (Momentum Indicators)
. Chi bao theo chu ky (Cycle Indicators)

. Chi bao cwong doé thi tredng (Market Strength
Indicators)

. Chi bdo mirc ho tror va khang cw (Support and
Resistance Indicators)

. Chi bao vé xu hwéng (Trend Indicators)

(o}) N S OON

Stochastic Oscillator thuéc nhom 2
Danh sach chi tiét cac nhém & cudi slide



~ Stochastic Oscillator
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— Nhirng nguwoi méi stv dung cac Chi bao Phan
tich Ky thuat thwong co khuynh hwong nga theo
trwdng phai todn_hoc, sé luén tim kiém mot quy
lut hay mot chudi cac quy luat dé tim mét “diéu
chac chan”. Nhiéu ngwoi ndm na hay goi la di
tim chiéc Chén Thanh - Holy Gralil.

— Nhirng ai da tham gia TTCK |au nam deu biét
cai chung ta tim khdng phai la nhirng quy luat
nhw the. Nguoc lai, chung ta sé phal phan tich

trng tinh hudng cu 'thé nay sinh va |én ké hoach
hanh dong phu hop.
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« Toan hoc la mét mén khoa hoc chi tiét trén
nhi*rng con s6 nén n6 khéng chiu anh hwéng
b&i cdm xuc / tw duy twong tac da chiéu cla
con nguol.

« V@i nhirng dinh dé c6 dinh trong toan hoc, mét
nha toan hoc sé dwa ra mét két luan chinh xac.
Tuy nhién, trong dau tw thuc té, tat ca déu it
nhiéu phai dwa vao gia dinh + cam xuc.

Chi bao dwa trén soé liéu sb hoc



' “‘*‘ Boi canh hoat déng hiéu qua

&'?T?‘TF{E?
Khi nao can tham khao

Stochastic?

* Trwong hop ADX va Directional Movement
System

 ADX>20: Xu hvdng manh => Trend-
following System

« ADX<20: Xu hwéng yéu => Trading Range
va Momentum System => Stochastic
Oscillator
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Nhom Momentum

Stochastic Oscillator — Ly thuyét
chung
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o= Chi bao Stochastic Oscillator

Chi bao Stochastic Oscillator 1a mot chi bao
xung luong dugc dung dé xac dinh pham vi
giao dong cua cac dinh hoac day.

Pham vi do ludng tir 0 dén 100 véi 2 duong
2101 han 1a 20 va 80.

Day la mot trong nhirng chi bao co6 tinh
ung dung cao nhat cua nhom momentum



~ Nguyéntécchung
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Warning:

* Overbought/Oversold: tim ra cac vung qua
mua/qua ban.

» Bullish/Bearish Divergence: cho biét gia
toc cua gia.

Buy/Sell Signal:

- Trigger: tim cac diém giao cat gilra dwdng
chinh va trigger.

. O\{erbought{Oversold Levels: tim ra cac
diem giao cat gilra chi bao va cac muc
nay.



cua Stochastic

Stochastics thwdng dwa ra it nhat 2 — 3 tin hiéu canh
bao.

» Stochastics dat gia tri trong vung qua
mua / qua ban.

QUIE\ MUA KHONG CO NGHIA LA
BAN ! Twong tw ngworc lal.
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Cac tin hiéu canh bao
cua Stochastic

» Canh béo thi 2 xay ra khi %K hoéc cat
%D tw trén xudng trong vung qua mua.

« XU HUONG / PA TANG TAM THOI
CHUNG LAI, KHONG CO NGHIA LA XU
THE DA HET.
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& Cac tin hiéu canh bao
cua Stochastic
» Canh bdo cudi cung: Phan ky

» XU HUONG/ DA TANG SUY YEU HAN.
KHONG CO NGHIA LA DA HET.

« Tai diém nay, nha dau tw nén thoat bot
trang thai mua va tranh mua thém.
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Puwong Stochastic (tt) I

Hw

Biéu dd bén canh 1a
mot vi du vé xac dinh
Xu hwdng dwa vao sw o

B Bl coll ; Phan ky giam
phan ky cua duwong Xxu f ‘ Phan ky tang .
hwong gia va duong '
XU hudng cua
Stochastic.




LO |

CH VA HAN CHE

CUA CAC NHOM CHI BAO

Nhom chi
bao nhanh

Nhom chi
bao cham

Han ché

-Gilp nha dau tw ra/vao thi
trwworng sém hon.

-Bao nhiéu dau hiéu cua thi
trwé'ng hon.

-Cho biét trwéc nhirng rai
ro/co’ hdi tiém nang

-Rui ro vé chi bao sai.

-Ralvao thi trwéng giao dich
nhiéu déng nghia vé&i viéc tra
chi phi nhiéu.

-Giip nha dau tw coé6 kha
ning nam bit va dinh xu
hwéng tét.

-Giao dich it - tra it chi phi
hon.

-Khéng phat huy tac dung
trong thi trweéng dao dong Ién
xubng (khéng huwéng nhét
dinh)

-Ralvao thi trwwéng cham hon.

Stochastic Oscilator thuéc nhém chi bao nhanh



&-CGhi dan Stochastic

C 1a gia dong clra gan nhat
L14 1a day thap nhat d6i véi 14 ky sau cung
H14 1a dinh cao nhat trong cung 14 ky do6
> Do luong trén co sd % tir 0 dén 100.
> Mot ty 1¢ cao (trén 80) s& dat gia dong clra gan dinh voi gioi han
g14. Mot mirc thap dudi 20 s€ dat gia dong cua gan vl day cua

2101 han gia.
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Dwong %D
Cong thtrc:
% D= dwong trung binh di dong ba ky cua
duong %K
> Trung binh 3 ky khac ctia %D tao ra dang bang
phang hon go1 1a dao dong cham. Dang bién
dong cham thi dang tin cay hon
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e Dao djng ngau nhién (K%D)

» Duong K dao dong nhanh hon, duong D thi cham
hon.

> Tin hiéu dé quan sat 1a su sai léch gitta duong D va
duong gia cua thi truong khi ving D nam trong
vung mua hay ban qua muc. Cac thai cuc trén va
duoi la 80 va 20.
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Sai 13m trong phan biét
Buy/Sell Signal va Warning

« Buy/Sell Signal cua cac trading system moi
a nhirng tin hiéu giup nha dau tw tham
Khao mua ban

« Hiéu ré khai niém dé tranh hién twong bi
nhiéu.
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Mot c6 phiéu dang c6 xu hudéng manh thi
cO thé xem x¢€t cac truong hop sau:

1.Mua gia do khi overbought
2.Ban gia xanh khi oversold

=> Ti 1¢ thanh cong cao hon khi KL cue
cao hoac cuc thap
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Stochastic Oscillator — diéu chinh &
thong so
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&= TK¥ thuit kéo dai ky han

S6 ky duoc dung pho bién nhat: 5 3 3 va 20
53

Xu hudng hién nay la img dung ky thuat
kéo dai ky han cho cac chi so ngan han.
Trong truong hop cua Stochastic Oscillator
1240 10 3

=> Han ché nhiéu va lam tin hiéu mua
ban dang tin cay hon
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Srresn stweys Co ban cac nhom chi bao

1.Chi bao vé giao déng (Volatility Indicators)
Average True Range

Commodity Channel Index

Moving Average (Variable)

ODDS Probability Cones

Relative Volatility Index

Standard Deviation

Standard Error Bands

Volatility, Chalkin's
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Co ban cac nhom chi bao

2. Chi bao vé xung lwvong (Momentum Indicators)

Accumulation Swing Index
Chande Momentum Oscillator
Commodity Channel Index
Dynamic Momentum Index
Intraday Momentum Index
Linear Regression Slope
MACD

Mass Index

Momentum Indicator

Price Oscillator

Price Rate-Of-Change
Random Walk Index

Range Indicator

Relative Momentum Index
Relative Strength Index
Stochastic Momentum Index
Stochastic Oscillator

Swing Index

Trix

Ultimate Oscillator

Williams' %R

Williams' Accumulation-Distribution



D

&ETET‘:’FH : - . i b3
Srresn stweys Co ban cac nhom chi bao

3. Chi bao theo chu ky (Cycle Indicators)

Cycle Lines

Detrended Price Oscillator
Fibonacci

Fourier Transform

MESA Sine Wave Indicator
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Q Co ban cac nhém chi bao

4. Chi bao cwong do thi trirdng (Market Strength
Indicators)
Accumulation-Distribution

Chaikin Money Flow

Chaikin A/D Oscillator

Demand Index

Ease of Movement

Herrick Payoff Index

Klingler Oscillator

Money Flow Index

Moving Average (Volume Adjusted)
Negative Volume Index

On Balance Volume

Open Interest

Positive Volume Index

Price Volume Trend

Trade Volume Index

Volume

Volume Oscillator

Volume Rate-Of-Change
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5. Chi bao mirc ho tror va khang cw
(Support and Resistance Indicators)

Andrew's Pitchfork
Envelope

Fibonacci Arcs, Fans, Retracements
Gann Lines, Fans, Grids
Ichimoku Kinko Hyo
Projection Bands
Projection Oscillator
Quadrant Lines

Speed Resistance Lines
Tirone Levels
Trendlines
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Srresn stweys Co ban cac nhom chi bao

6. Chi bao vé xu hwéng (Trend Indicators)

Aroon

Commodity Selection Index
DEMA

Directional Movement
Forecast Oscillator

Linear Regression Indicator
Linear Regression Slope
Linear Regression Trendline
MACD

Moving Averages (all methods)
Parabolic SAR

Performance

Polarized Fractal Efficiency
Price Oscillator

Qstick Indicator

r-squared

Raff Regression Channel
Standard Deviation Channel
Standard Error

Standard Error Bands
Standard Error Channel
TEMA

Time Series Forecast
Vertical Horizontal Filter



o

)
6'3.‘"57"??':'7‘

PHAN 2 — Trao doi & Thao luan






