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MOVING AVERAGE

KHAI NIEM

> Mot duong trung binh di dong 1a dudng chay mém mai theo
biéu do gia, duoc do tir muc gia dong ctra clia cac nén trong

mot giai doan gan nhat.

> Puong trung binh di dong duoc st dung dé do luong da
ting gia hodc giam gia hay ciing co thé dung dé xac dinh
nhitng ving ho tro hay khang cu thich hop va hop 1y véi

tinh hinh hién tai.
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MOVING AVERAGE

KHAI NIEM

» Puong trung binh di dong duoc tng dung trong viéc du
doan hudng gia di chuyén trong tuong lai bang cach nhin

vao do nghiéng cua no.

> C6 nhiéu loai duong trung binh di dong khac nhau (SMA,
EMA, WMA, TEMA... va mdi loai s& “lam mém mai”

bi€u do theo cach ri€éng cua no.



MOVING AVERAGE

KHAI NIEM

Pwong trung binh MA c6 cac loai pho bién sau:

1. Pwong trung binh don gidan - Simple Moving Average
(SMA).

2. Pwong trung binh theo s6 mil - Exponential Moving
Average (EMA).

3. Pwong trung binh theo trong lwc - Weighted Moving
Average (WMA).

4. Pwong trung binh ba bén TMA - Triangular Moving
Average (TMA)



MOVING AVERAGE

SIMPLE MOVING AVERAGE

Pwong trung binh don gian (SMA)

» Dung dé nhan biét hwdng di cia xu hwdng dwong gia.

» Dé phat hién nhirng tin hiéu mua va ban.

> Cach tinh: SMA(X) dwoc tinh bang cach ldy tong gia
déng cira ciia mot giai doan X trwdc doé roi chia lai cho X.

VD: SMA(5) trén biéu do 1 gio, thi cOng 5 mirc gid dong cira

gan nhat cuia 5 gio roi chia lai cho 5.



MOVING AVERAGE

SIMPLE MOVING AVERAGE

Gia st rang gia tri 5 ngay giao dich gan nhat lan lwotla 27,

26, 26, 28, 25.

=> Gid tri cia SMA(5) = (27+26+26+28+25)/5 = 26.4

.

T 5 SMA
T 30

T 62 SMA




MOVING AVERAGE

EXPONENTIAL MOVING AVERAGE

EMA: D€ gidm bdt mirc d6 chim tré cua SMA, cic nha
phan tich thwong sir dung dwong trung binh di dong ham
mu EMA.

Khi SMA va EMA cung dwoc vé trén biéu do6, thi EMA

phan &rng nhanh hon véi mirc gia hién tai.
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MOVING AVERAGE

CACH SU DUNG MOVING AVERAGE

» COng dung toi wu cia MA la kKhong ghi lai sw giao dong
rang cwa hang ngay ma tao ra mét dworng gan nhuw 1a
thang dé NDT nhan dinh xu hwéng, dwong di cua gia
ngay khi ban biéu do.

» Dung MA 200 cho céng viéc mua ban dai han (M1), MA
50 dé biét xu hwédng mua ban & trung han (W1). Con
EMAS, MA20 dung cho mua ban trong thoi gian ngan
han (D1).



MOVING AVERAGE

CACH SU DUNG MOVING AVERAGE

Nguyén tac sir dung MA:

1) Sau khi dwong MA di xuéng mét thoi gian, né dan nam
ngang ma gia cat 1én trén dwong MA => gia ting sau mot
thoi gian giam gia.

2) Gia cat qua qua dwong MA khi ca hai déu c6 xu huéng di
1én. Gia tang toc do, tang gid nhiéu hon binh thwong.

3) Khi gia roi xuong, cham nhwng khong xuyén qua duwong

MA => Gia diéu chinh va sé lai tiép tuc xu hwéng tang.



MOVING AVERAGE

CACH SU DUNG MOVING AVERAGE

Nguyén tac sir dung MA:

4) Khi gid xuyén qua dwong MA, nhung dwong MA van
con xu hwéng di 1én ro rét . Gia gidam toc do tang nhung
nhin chung, n6 van con xu hwéng di 1én.

5) Khi gia giam qua xa dwong MA. Gia dang bi giam qua

da, lic nay gia sé c6 xu hwéng hoi phuc tré lai dwong MA.



MOVING AVERAGE

CACH SU DUNG MOVING AVERAGE

Giao dich theo sw giao cat giira gia va MA
» Giao dich mua
- MAZ20 phai dang c6 xu hwdong di 1én hoac la di ngang.

- Mua khi gia vwot 1én trén MA20 va cay nén sau do test
lai khdng cat xudng dwdi.

» Giao dich ban:
- MAZ20 phai dang c6 xu hwéng di xuéng

- Ban khi gia cat xuéng dwdi MA20 va ciy nén sau test lai
khong vwot 1én tré lai dwoc. Cay nén test lai dé k phai
l1a nén dao chiéu.
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MOVING AVERAGE

CACH SU DUNG MOVING AVERAGE

Giao dich theo sw giao cat giiva MA nhé va MA 16n

Néu cdc dwong trung binh bat chéo qua nhau, dé la ddu
hiéu rdng xu hwdng cé thé sém thay doi.

» Giao dich mua

- MA 16n phai dang cé xu hwdng di 1én hoac di ngang.

- Mua khi MA nho cat 1én trén MA 16n hon

» Giao dich ban:

- MA 1én phai dang c6 xu hwdng di xuong hoac di ngang

- Ban khi MA nho cat xu6ng dwdi MA 16m.
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MOVING AVERAGE

CACH SU DUNG MOVING AVERAGE

Str dung MA nhw ho tro’ va khang cw dong:

> Goi 1a khang cu va ho tro dong bdi vi MA khong gidng
nhu cac dwong trendline ho tro, khdng cw truyén thong.
MA bién doi phu thudc vao dao dong cua gia.

> Khi gid da bt phd qua cidc mic ho tro va khang cuw
dong va quay lai test thanh cong thi m6t xu hwong tang

m¢a&i hinh thanh.



MOVING AVERAGE

CACH SU DUNG MOVING AVERAGE

Str dung MA nhw ho tro’ va khang cw dong:
> Giao dich mua: Trong xu hudng ting, mua khi gia diéu
chinh giam vé téi duong MA.

> Giao dich ban: Trong xu hudng giam: Ban khi gia hoi
phuc tang 1én td1 duong MA.
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GIAO DICH VO'I MACD

KHAI NIEM

Pwong di dong dong quy phan ki MACD
» MACD (Moving Average Convergence Divergence) dwoc
vé boi 2 dwong cong:
v DPuwong MACD: la két qua cia EMA26-EMA12
v" DPuwong tin hiéu (signal line): chinh 1a dwong EMA9
» Ngoai ra MACD duoc vé thém MACD histogram - 1a mot

biéu thi thay d6i khoang cach gitta duong MACD va

duong tin hi¢u.



GIAO DICH VO'I MACD
KHAI NIEM
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GIAO DICH VO'I MACD

KHAI NIEM

» MACD dwoc vé véi truc gitra 1a moc 0, khong gi¢i han
gia tri vé 2 phia duéi 0 va trén 0

» Khi duwong MACD trén vach 0, c6 nghia la EMA 12 dang
o trén EMA26. Khi dwong MACD ¢ dwéi vach 0, co
nghia la EMA12 dang o phia duw¢i EMAZ26.

> Puong MACD khi ¢ trén murc 0 va trén muc 0 cang nhiéu
cO nghia la khoang cach duong gitra EMAI12 va EMA26

cang lon.



GIAO DICH VO'I MACD

HOI TU VA PHAN KI

» Khai niém:

v Hoi tu va phan ky c6 mat & hau hét cac chi so thong
dung: nhw RSI, ADX, MACD, Stochastic, ..hay
phwong phap phan tich khoi lwong...

v" Ho6i tu va phan ki giip nhan biét nhitng tin hiéu canh
bao khi thi trrong thay doi xu thé.

v" Cac tin hiéu giao dich, tham gia hoac rut lui khai thi

treong.



GIAO DICH VO'I MACD

HOI TU VA PHAN KI

» Hinh thai:

v Khi dwong biéu dién cac chi s6 (Momentum, RSI,
MACD...) di chuyén cung chiéu (ting, gidm) véi
dwong gia => hién twong hoi tu.

v Khi cac dwong chi so ké trén di chuyén nguwoc chiéu
voi duong gia => hién twong phan Kky.

» Hién tworng phan ky chia ra:
v Phan ky dwong: duwong chi so tang - dwong gia giam

v Phan ky am: dwong chi s6 gidm - dwong gia tang.



GIAO DICH VO'I MACD

HOI TU VA PHAN KI

» Hién tworng phan ky chia ra:
v'Phan ky dwong: dwong chi s6 tang - dwong gia gidm
(xuat hién trong xu hwdng tang).
v'Phan ky am: dwong chi s6 gidm - dwong gia tang

(xuat hién trong xu hwdng giam).

PHAN KY
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GIAO DICH VO'I MACD
HOI TU VA PHAN KI
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GIAO DICH VO'I MACD

PHU'ONG PHAP GIAO DICH

> Giao dich theo sw giao cat - két hop MA:

v'Mua: khi dwong MACD cat hwéng qua dwong tin hiéu,
dong thoi gia veot qua MA20.

v Ban: Khi dwong MACD cat xudng dwdi dwong tin hiéu
dong thoi gia cat xuéng dwdi MA20.

v Tinh trang mua qua mic dwoc thé hién khi hai duwong
nay nam qua cao so védi dwong 0.

v' Tinh trang ban qua mic 1a khi hai dwong nay nam qua

thap so vé&i dwong 0.



VNINDEX - Daily 1/3/2014 00:00:00 Open 504.41, Hi 506.28, Lo 503.94, Close 505.37 (0.2%) EMA(Close,5) = 504.71, MA1(Close.20) = 506.07,

Apr May
VNINDEX - MACD(12,26) = -0.15,

; I
||H||||‘H||H \||| HH‘H‘HHI |||‘H e !Ii\H“I ‘ ,.|\I|||‘H mmu..l T |+IMI|||\|II|H.I
|H ‘| W‘ ! ‘ Ty R
|

BUY




pily 10/3/2014 00:00:00 Open 613.38, Hi 615.42, Lo 610.55, Close 611.55 (-0.2%) EMA(Close,5) = 608.94, MA1(Close,20) = 616.89,

2014
ACD(12,26) = -3.09,
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95, Hi 957.52, Lo 952.71, Close 956.41 (0.4%) EMA(Close,5) = 955.95, MA1(Close,20) = 963.79,
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GIAO DICH VO'I MACD

PHU'ONG PHAP GIAO DICH

» Giao dich theo héi tu - phan Ki:
*Vai giao dich mua:

v Khi dwong MACD tao phan ki dwong 2 doan tré 1én
vOoi dwong gia. Mua manh khi phan ki dwong va
MACD lén gan sat 0 hodc vwot 1én trén 0.

v' Mua xong tiép tuc gitt vi thé mua (khong ban) khi
MACD va dwong gia cung tang.

v" Khong mua khi dwong gia tao dinh sau cao hon dinh

tredc ma MACD tao dinh sau thap hon dinh truéec.



GIAO DICH VO'I MACD

PHU'ONG PHAP GIAO DICH

» Giao dich theo héi tu - phan Ki:
Véi giao dich ban:

v Khi dwong MACD tao phan ki am 2 doan tré l1én véi
dwong gia. Ban manh khi phan ki am va MACD giam
xudng sat 0 hodc cat xuéng dwdi 0.

v Ban xong tiép tuc gilt vi thé (khong cover) khi MACD
va dwong gia cung giam.

v' Khong ban khi gia tao day sau thap hon day trwdc

ma MACD tao day sau cao hon day trudrc.



NINDEX - Daily 2/22/2018 00:00:00 Open 1087.15, Hi 1091.62, Lo 1074.27, Close 1076.03 (-1.0%) EMA(Close,5) = 1,063.71, MA1(Close,20) = 1,089.14,

Mar Apr
NINDEX - MACD(12,26) = 9.76,
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VNINDEX - Daily 9/15/2015 00:00:00 Open 564.38, Hi 565.05, Lo 561.1, Close 563.27 (0.2%) EMA(Close,5) = 564.60, MA1(Close,20) = 560.35,

Dec 2015
VNINDEX - MACD(12,26) = -6.95,
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ly 8/23/2019 00:00:00 Open 998.21, Hi 998.21, Lo 990.83, Close 992.45 (-0.5%) EMA(Close,5) = 990.11, MA1(Close,20) = 981.88,

CD(12,26) = 3.56,




HO TRQ' VA KHANG CU’

Resistance

Resistance

Resistance




HO TRQ' VA KHANG CU’

HO TROQ'

> Mirc ho tro’ (support): La mirc gid ma tai d6é s6é nguoi
mua tham gia vao thi trweong du 1én dé ap dao so lwong
nguoi ban.

> HO tro khéng phai ludn & mic 6n dinh va viéc mirc
support gidm bdo hiéu cung vwot qua cau. Khi do

nguwoi ta ¢ xu hwdng ban nhiéu hon mua.



HO TRQ' VA KHANG CU’

Amazon.com, Inc. (AMIN) nasdag Mat. Mk, @ Stock Charts.com
S-Mar2000 S00pm Open 52.25 High 64.75 Low 62.06 Last §2.50 Volume 5.2 Chg -0.05 =
W Arazon.corm &2.50 [Daily]) ; 1115
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HO TRQ' VA KHANG CU’

KHANG CU’

» Mirc khang cw (resistance): La mirc gia ma & d6 ap luc
ban di manh lam cho gid khéng thé tiép tuc tang duoc

nita. Ngwdi mua khong san long mua & mic gia do.

» Mitrc khang cuy thwong khong gittr nguyén va mirc khang
cw bi pha v& dw bao ciu vwot qua cung. Viéc mirc
resistance bi pha v& cho thay ngwdi mua nhiéu hon ban.

» - Mirc khang cw bi pha vé va mirc khang cw méi cao hon

cho thdy ngwdi mua san sing mua ngay ca véi gia cao.



HO TRQ' VA KHANG CU’

KHANG CU’

Lilly Eli & Co. (LLY) nvsE
2-Feb-2000 400pm ___ Open 52.65 Hi




HO TRQ' VA KHANG CU’

Support = Resistance

> Mirc ho tro ¢ thé chuyén thanh mirc khang cu.

> Khi gia gidm dwdi mirc ho tro thi mirc ho tro dy c6 thé
tro thanh mrc khang cu.

> Mirc ho tro bi pha v bdo hiéu cung virot qua cau. Do do,
néu gia quay tré lai mirc nay thi cung c6 thé sé tang.

» Nguwoc lai mirc khang cuw ciling cé thé sé chuyén thanh
mttc ho tro .

» Khi gid vwot qua mirc khang cu, c6 thé sé xuat hién sw
thay doi cia cung va ciu. Viéc mirc kKhang cw bi pha vo
chirng t6 cau da vweot qua cung. Néu gia quay tré lai mirc
nay, c6 thé ciu sé tang va mirc ho tro c6 thé dwoc xac
dinh.



HO TRQ' VA KHANG CU’

Support = Resistance

Nasdaq 100 Index ($NDX) inpx @ Stock Charts.com
20-F e b- 1993 Op 113664 Hi 1162.84L0 112577 Cl 115072 Vol 0 Chg +23.04
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