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Bao cao Phan tich ky thuat mé rong
21/10/2015

Thi trwong chung

Thong sé ky thuat

Xu hwéng hién tai Tich Ity
Dw bao ngay mai Gidm
MACD Kha quan
RSI Tich cwc
Parabolic SaR Kha quan
Nguwéng hé tro S1/S2 575/560
Nguwdng khang cy R1/R2 595/612
D6 thi 1
Do thi ky thuat VN-Index
VNINDEX - Daily 10/21/2015 Open 590.4, Hi 594.5, Lo 589.8, Close 590.2 (-0.1%)
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Created with AmiBroker - advanced charting and technical analysis sof tware. http://www.amibroker.com
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Bao cao Phan tich ky thuat mé rong

BSC

21/10/2015
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Bao cao Phan tich ky thuat mé rong
21/10/2015

Mot sé cd phiéu “ndng” dwdi lang kinh ky thuat

DPiém nhan ky thuat:

- Xu hwéng hién tai: Giam
- Chi béo xu hwéng MACD: Tiéu cyc
- Chibao RSI: Kem kha quan

Nhan dinh: CSM bét dau budc vao xu hwédng Giam khi dweng MACD da cat xubng duéng tin

hiéu; déng thoi, chi bao xung lwong RSI dang gidm nhanh vé ving qua ban. CSM cé mét
phién gidm manh véi khdi lwong Ién, day 1a mét tin hiéu ky thuat xau.

Khuyén nghi: Nha dau tw tam thoi chwa bat day CSM, ché ¢d phiéu trén phan tng tai
ngwdng hd tro 27.3 va 26.

Do thj 2
D6 thj ky thuat CSM
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Bao cao Phan tich ky thuat mé rong
21/10/2015

Diém nhan ky thuat:

- Xu hwéng hién tai: Tang
- Chibao xu hwéng MACD: Kém tich cuc
- Chibao RSI: Tich cuc

Nhan dinh: CDO dang tich Idy tai nguéng khang cw manh 24.4, tuy nhién, khéi lweng giao
dich dang tang cho thay nhip tich Ity nay cé thé sé& khéng bén. Béng thei, chi bao MACD dang
cho tin hiéu khéng tich cwc khi dwéng MACD c6 thé sé cat xudng dwdng tin hiéu dé xac nhan
dao chiéu.

Khuyén nghi: Nha dau tw c6 sdn CDO nén can nhéc chét 1&i tai ngwéng khang cw 24,4.

Do thi 3
Dé thj ky thuat CDO

CDO - Daily 10/21/2015 Open 24.3, Hi 24.5, Lo 24.1, Close 24.4 (0.4%)
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Bao cao Phan tich ky thuat mé rong

21/10/2015

Diém nhan ky thuat:

- Xu hwéng hién tai: Tang
- Chibao xu hwéng MACD: Tich cuc
- Chibao RSI: Tich cuc

Nhan dinh: HHS c6 hai phién ting véi khbi lwgng ting dét bién, tuy nhién, cb phiéu nay van
chwa vuot duwgc khang cy 17.7, twong trng méc 50% Fibonacci Retracement 12.1 — 23.8. Tuy
vay, cac chi bao xung lwong va chi bdo xu hwéng chwa chi ra dau hiéu tiéu cyc trong ngan

han. Nhiéu kha nang, HHS sé& chi c6 rung I&c nhe tai ngwéng khang cw nay.

Khuyén nghi: Nha dau tw cé s8n HHS c6 thé can nhéc chét I1&i mot phan. Nha dau tw chua
c6 cb phiéu trén trong danh muc nén dirng ngoai quan sat, c6 thé can nhac giai ngan néu

HHS giam vé nguwdng hé tro' gan nhat 16,3.

Db thi 4
D6 thi ky thuat HHS

HHS - Daily 10/21/2015 Open 17.2, Hi l7.9' !_q 17.2,Close 17.7 (2.9%)
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Bao cao Phan tich ky thuat mé rong
21/10/2015

Phu luc

Trinh bay thudt ngir

Pre(+)VN-index Dy bdo mirc gid trén ctia VN-index
Pre(-)VN-index Duv bdo mirc gid dwdi ctia VN-index
T+1 - 1 phién tiép theo
T+2 - 2 phién tiép theo
T+3 - 3 phién tiép theo
T+4 - 4 phién tiép theo
T+5 - 5 phién tiép theo

Cong thirc Kelly

Ty I¢ tign mgt / DM = "2=S"2) = 1009 - Ty I¢ chitng khodn/ DM

Trong dé : p - xdc sudt phién tdng diém, b - loi sudt néu thang

Loi sudt tich tiiy VN-index = X(VN-index t - VN-index t-1 /VN-index t-1)
Loi sudt tich tily tham chiéu trén chi bdo Cumulative(Rm)

Bién djng thi trwong An toan( Viing xanh) khi Sigma(R+) - Sigma(R-) <0
Bién dong thi trwong Rii ro( Viing doé) khi Sigma(R+) - Sigma(R-) >0
Miii tén xanh cho biét thi trwong dang di vao viung an toan

Miii tén do cho biét thi trwong dang di vao ving riii ro

Tén thdt thi trirong dw kién la gid tri VaR dé tin cdy 95% theo phién

7|Page



Bsc BSC RESEARCH

Bao cao Phan tich ky thuat mé rong
21/10/2015

Khuyén céo str dung

Ban bao c&o nay cta Cong ty Cé phan Ching khoan Ngan hang Péau tw va phét trién Viét
Nam (BSC), ch/ cung cép nhiing théng tin vé thj trurong va vé dién bién cda cac cé phiéu trén
g6c nhin phan tich ky thuat. Bdo céo nay khéng duoc xay dung dé cung cép theo yéu cdu
cla bét ky té chic hay ca nhan riéng |18 nao hodc cac quyét dinh mua ban, ndm gid ching
khoén. Nha dau tw chi nén str dung cac théng tin, phan tich, binh luan cda Bén béo céo nhw
la nguén tham khao truée khi duwa ra nhimg quyét dinh dau tw cho riéng minh. Moi théng tin,
nhdn dinh va dw béo va quan diém trong béo cdo nay dwoc dua trén nhing ngudn dé liéu
dang tin cay. Tuy nhién Céng ty Cé phan Chung khoan Ngén hang dau tw va phét trién Viét
Nam (BSC) khéng ddm bao rdng cac ngudn thdng tin nay la hoan toan chinh xac va khéng
chju bat ky mét trach nhiém nao déi véi tinh chinh xac cda nhitng théng tin duoc dé cép dén
trong bao céo nay, ciing nhw khéng chiu trach nhiém vé nhiing thiét hai déi véi viée str dung
toan bé hay mét phan néi dung cda ban bao céo nay. Moi quan diém ciing nhw nhan dinh
duoc dé cép trong bao c&o nay dua trén sw can nhdc cén trong, cdng minh va hop ly nhat
trong hién tai. Tuy nhién nhitng quan diém, nhan dinh nay c6 thé thay déi ma khéng can bao
triréc. Bdn bao c4o nay cé ban quyén va la tai sén cda Cong ty C6 phan Ching khoan Ngan
hang Pau twr va Phat trién Viét Nam (BSC). Moi hanh vi sao chép, stra déi, in 4n ma khong
c6 sw dong y clia BSC déu trai luat. Bat ky néi dung nao cda tai liéu nay cing khéng duoc
(i) sao chup hay nhan ban & bat ky hinh thire hay phuwong thirc nao hodc (i) duoc cung cép
néu khéng duroc sw chap thuén cda Cong ty Cé phan Ching khoan BIDV.

BSC Tru s& chinh

Tang 10, 11 — Thap BIDV
35 Hang Voi — Hoan Kiém — Ha Noi
Tel:  +84 43935 2722
Fax: +84 4 2220 0669

Chi nhanh Hé Chi Minh

Tang 9 — 146 Nguyén Céng Trl&
Quan 1, Tp. H6 Chi Minh

Tel: +84 8 3821 8885

Fax: +84 8 3821 8510

http://www.bsc.com.vn
Bloomberg: BSCV <GO>
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