Bai toan vé quan ly von
cho thi trweong Forex

B Nguyén Bich Thuy
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’7’ Q Thi trudng Forex la thi trudng I8n nhat thé gidi, Forex =

%CONG\I& Fo,reign Exchange: Trao déi ngoai té/ngoai héi, thudng dugc

viét la FOREX hay FX hay spot FX, véi s6 lugng tién giao dich

moi ngay 1én dén 4350 ty USD (ndm 2010). Néu so sanh vdi thi trudng chiing khoan New

York 25 ty USD giao dich méi ngay, cé thé tudng tugng thi trudng nay khéng 16 dén miic
nao.

Vay "hang hoa” cla thi trudng FOREX la gi? Cau tra Ii la TIEN. Giao dich ngoai héi 14 hoat
déng giao dich mua mét sé lugng tién nay va ban mét sé lugng tién khac dién ra cung thai
diém. Tién dugc giao dich theo ting cap. Vi du: cap USD/JPY, AUD/USD...

Khi nha dau tu mua dong Yén Nhat, c6 nghia la nha dau tu dang tac déng dén ti gia ngoai
hoi ciia Nhat va gian tiép tac dong lén nén kinh té Nhat, do gia tri ciia dong tién la sy phan
chiéu danh gia cla thi trudng vé “sic khoe” hién tai va trong tuang lai cia mét quoc gia.
Tong quan, ti gia cia moét loai tién té so vi mot loai tién té khac la sy phan chiéu cac yéu té
ctia mot nén kinh té khi so sanh vé&i mot nén kinh té khac.

Thi trudng Forex la thi trudng “lién ngan hang” va dua trén giao dich dién t gilta hé thong
noi két cac ngan hang vdéi nhau, va hoat déng suét 24 giG trong ngay. Tat ca nhitng gi nha
dau tu can chi la mot may tinh c6 két noi Internet va phan mém giao dich.

Tuy nhién, khéng giéng nhu thi trudng chiing khoan Viét Nam, nha dau tu chi ¢ thé kiém I5i
véi moét chiéu di 1én; vai thi trudng ngoai héi, nha dau tu cé thé kiém IGi véi ca hai chiéu lén
va xuéng. Néu nha dau tu mua mét ma cé phiéu nao —
do, khi cé phiéu giam gia tri, nha dau tu bi thua 16, dé E:"‘ :

v

ding viéc thua 16 nha dau tu phai ban c8 phiéu dé di.
Con déi véi thi trudng Forex, giao dich theo ting cap
tién té, néu dong tién nay gidm xudng, diéu nay chi c6
nghia la dong tién con lai dang manh 1én. BUY va SELL
trén thj trudng Forex chi la quy udc cho chiéu Ién va
chiéu xuéng, chir khong c6 nghia la Iénh SELL la mua
roi ban ra nhu thj trudng chiing khoan

Vi du: V&i cap USD/JPY (D6 la M§/Yén Nhat)

Tac gia, mac ao den, bén phai
- Néu nha dau tu ky vong USD sé tang gia so vdi JPY,
nghia la cap USD/JPY sé di lén. Nha dau tu dat lénh BUY
- Néu nha dau tu ky vong USD sé giam gia so vdi JPY , nghia la cap USD/JPY sé di xuéng .
Nha dau tu dat lénh SELL
Ngay sau d6, 6 Profit/Lost bat dau nhay sé. Khi cap USD/JPY di ding vdi ky vong, s6 tién |Gi
sé tang dan, di ngugc véi ky vong sé tién 16 sé tang dan chit nha dau tu khéng nam gilr cap
ngoai té do trong tay roi chd ban ra nhu ¢é phiéu. Nha dau tu thoat khéi thi trudng bang
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cach cat lénh, tién 13i hoac 16 s& tu déng dudc cdng trir vao tai khoan. C6 hai cach cat lénh:
cat tryc ti€p bang tay hoac cat lénh tu dong.

Gidi thiéu bai toan

Trén thi trudng nay c6 dén hang ngan bd cong cu phan tich va rat nhiéu hoc thuyét, béi do
phic tap clia nd ma nha dau tu phai doéi dién véi hang loat van dé. Trong d6 nhiic nhoéi nhat
phai ké dén la bai toan quan ly vén, nhirc nhéi dén mic hau hét cac nha dau tu téi gap déu
cho rang giai quyét dugc van dé nay la diéu khong thé.

Vi I1é dé ma khi gui bai toan cho Ban lién lac, thuc su toi chi nghi la cung cap dé tai cho moi
ngudi cung sinh hoat ch& gan nhu khéng hé hy vong la giadi dugc né. Bai toan nhu sau:

- Stop loss (viét tat S/L) goi la dung [6: Khi gid cham tdi S/L, mdy tinh tu déng chét giao dich dua
nha dau tu ra khoi thi truong, tién 16 sé tru vao tai khodn.

- Take profit (viét tat T/P) goi la chét loi: Khi gia cham t&i T/P, mdy tinh tu déng chét giao dich dua
nha ddu tu ra khoi thi trucng, tién loi sé cong vao tai khoan.

S/L ngan, T/P dai:
- Uu diém: néu 16 sé 16 it, néu I5i sé I8i nhiéu

- Nhugc diém: (dé khdp S/L, khé khdp T/P) chua t6i T/P da quay ngudc lai va khép S/L

chita trong xu huéng di [én van ¢ nhitng dgt dao dong di xuéng
S/L dai hodc thdm chi khéng S/L, T/P ngan
- Uu diém: (kho khdp S/L, dé khép T/P) khéng sg khdp S/L réi thi trudng quay dau chay ngugc lai
- Nhugc diém: 1énh 15i khéng da dé bu Iénh 16

Du it [énh 6 nhung 16 rdt nhiéu vi xu hudng I6n di rat xa, tham chi kéo dai ca thang. Chi can mot
lan di sai xu hudng 16n thiét hai sé rat nang né

Vdy c6 thé c6 mét phuong dn quan ly vén nao dé nha dau tu ¢é loi nhudn
téi da nhung thiét hai thi téi thiéu khéng?
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1 Du l6 it nhung rdt nhiéu [énh [5 vi thi trudng chay theo hinh zigzag. DU xu hudng I8n 1a di lén thi
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D€ dé hinh dung moi ngudi c thé xem video hudng dan:
https://dl.dropbox.com/u/93425167/Bai 2 - Huong dan cai dat su dung phan mem(00h30m53s-00h38m55s).avi

% Chiéu thu bay sinh hoat cung cau lac bg, c6 hai diéu lam t6i bat nga:

- Th{ nhéat, bai toan clia minh qua kho hiéu, t6i nhan dugc kha nhiéu cau héi chi dé hiéu
dugc bai toan, téi cam kich sy nhiét tinh ciia moi ngudi. D6 1a diéu cuc ky may man vi
c mdi cau hdi nhan dudc téi lai thdy mét goc nhin mdi vé bai toan ciia minh. Khéng
ngd la cach nhin clia moi ngudi vé cai thé gidi Forex cua toi lai thu vi dén vay.

Va t6i tham thia cau noi: “Kién thuc va kinh nghiém riéng cta ngudi gidgi luén luén c6
khuynh huéng dua ngudi gidi di theo con dudng mon trong qud khu”*

Cé nhitng cau hoi dén tan bay gid toi van con nhé:

e Khong phai BUY trudc réi méi SELL hay sao?

e Néu téi mua ngoai té t6i cdé dugc cam ngoai té trong tay khong?

! Trang 20, quyén sach “Phuang phap luan sang tao khoa hoc—ky thuét giai quyét van dé va ra quyét dinh (Gido
trinh tém tat)" — PGS. TSKH. Phan Diing
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https://dl.dropbox.com/u/93425167/Bai%202%20%20-%20Huong%20dan%20cai%20dat%20su%20dung%20phan%20mem(00h30m53s-00h38m55s).avi

e NEu S/L ngan thi sé mat cai gi?
e Né&u 15 thi tai sao khdng dé cho dén khi nao I5i lai roi cat?...

- Th hai, nhd sy giup d& vé hoc thuat cda thay Tran Thé Hudng ma t6i biét mau thuan
clia minh van & dudi dang mau thuan hanh chinh, chua phai 1a mau thudn vat ly vi mau
thuan vat ly phai la dang mau thudn khi da phat biéu dugc thi ngudi giai sé thdy ngay
dudgc cau tra IGi chr khong phai dua ho di vao ngd cut. Theo thdi quen suy nghi trudc
day toéi hiéu, mau thuan chi don gian 1a hai mat déi khang va diéu dé thé hién ngay
trong cach phat biéu & trén.

Bai toan van chua dudc giai xong...
% TG6i chd nhat, ti€p tuc tha vui tao nha hang ngay la di dao phat pha bén kénh Nhiéu Loc...

Trong d4u ti van lang vang nhiing tir khéa ma thay da ggi y: “phan nho”, “tac déng theo

nou

chu ky", “xac suat”, "bai toan bat dinh khéng c6 Ii gidi cu thé"... Chgt nhd dén cau hdi cua
anh Vinh: “M6t 1énh dugc phép 16 t6i da bao nhiéu ?”, “2% tai khoan”. Va bat ngd tat ca
moi tir khoa khdp lai véi nhau. Mét [an nira téi quay trd lai mau thuan:

I sl L a = Ay WG
| Phat biéu mau thuan vat ly:

I'S/L vira phai dai so vdi bién d6 dao déng dé khi thi trudng zigzag sé khong khdp S/L va quay dau
! ngudc lai; vira phai ngan so vai T/P dé mét lénh 18i da dd bu nhiéu 1énh 16 va gidm thiét hai cho
nha dau tu.

I
...Va t6i da thanh cdng bang y tudng giai phap cu thé:
- MGi mét Iénh nha dau tu dugc quyén 16 t6i da 2% vén
Sé tién 16 (USD) = khéi lugng x | mutc gia S/L — mic gia vao lénh | x 100
Vay néu giam khoi lugng xuéng, nha dau tu dugc phép dat S/L dai S/L dai
VD: 2% tai khoan 1a 200USD, mét [énh nha dau tu dugc phép 16 t8i da 200USD

Néu vao lénh 1 lot thi nha dau tu budc phai dat muiic S/L chénh léch so v&i muc gia vao Iénh
la 2USD (1 x 2 x 100 = 200 USD)

Néu vao lénh 0.1 lot thi nha dau tu dugc phép dan chénh léch S/L so v8i muc gia vao Iénh
[én 20USD (0.1 x 20 x 100 = 200 USD)

- Dat S/L ngan han T/P va vao Iénh vai s lugng nhiéu thi theo xac suat téng cong lai s6
tién 13i so v3i s6 tién 16 sé vé gan vdi ty 1é T/P so véi S/L S/L ngan
Vay phuong an lva chon:  Ddt T/P dai hon S/L, ha khéi luong va vao nhiéu lénh

Bai toan da dudc gidi xong. Cam Idi gidi trong tay ci nhu Mary Curie lan dau tim ra manh
mai cla chat Radi (vi khi con nho t6i 1a ngudi ham mé cudng nhiét ctia Mary Curie). Toi bat
tay vao tinh toan va thi nghiém:

Khéi lugng bao nhiéu la vua?
S6 lugng bao nhiéu la du?
Hién thuc héa y tuong
Lua chon san pham la Dong Yén Nhat (USD/JPY), tai khoan |a 2000 USD, ty 1é SL/TP 13 1/2
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Mét 1énh dugc phép 16 t6i da 2% tai khoan: Lénh 16 = 40 USD
Lénh IGi = 80 USD
Céac thong so6 can phai xac dinh
- Khaéi lugng ciia mét [énh
- S0 lugng lénh
¢ Xac dinh khéi lugng cia mét lénh:
Giai thich thuat ng(t :
- Lot la gi ? La don vi dé€ do khéi lugng trén thi trudng Forex, mét lot chuan la 100.000 USD.
V@i ty 1é don bay 1:100, chi can ky quy 1000 USD nha dau tu c6 thé giao dich 1 lot
- Pip la gi ? La budc gia nho nhat, véi cap USD/JPY, 1 pip = 0.01

Vi du : khi ty gid USD/JPY tang tur 78.540 Ién 78.550, ta n6i USD/JPY tang 1 pip va 1 pip
tuong Uing vdi s6 tién 16i/16 1a 10 USD

- Cac loai phi = 65 USD/lot = 6.5 pip (vi v&i 1 lot, 1 pip = 10 USD ). Nghta la vtra vao lénh
nha dau tu da 16 6.5 pip (Tuy vao tiing san giao dich ma mdic phi ¢ thé khac nhau)

Do nha dau tu phai tra phi nén dé bao dam muc 16 t6i da 2% tai khoan = 40USD, I&i 80USD
Lan luot th chon:

Khéi lugng Mirc S/L Mirc T/P

40 - 6.5 80 + 6.5 = 86.5 pip

(40-65x%x2)/2 (80+65x%x2)/2 = 48.6 pip

40 - 65x3)/3 (80 + 6.5 x 3) /3 = 33.1 pip

V@i bién dé dao dong thap nhat cua Yén Nhat la 25 pip/ngay: Uu tién lua chon 0.3 lot
¢ Xdc dinh sé6 lugng lénh:

Ty 1& 1énh 16 so | S6 18 1énh | SG tien 16 | S& tien 16 Két qua
v@i lénh loi i cudi thang

560 USD 480 USD | L6 80 USD

400 USD 800 USD Lai 400 USD

240 USD 1120 USD Lai 880 USD

800 USD 800 USD Hué vén

600 USD 1200 USD Lai 600 USD

400 USD 1600 USD Lai 1200 USD

1080 USD 1040 USD | L6 40 USD

800 USD 1600 USD Lai 800 USD

R R NP R[NP RN
NI I I B N B e L ST i

520 USD 2160 USD Lai 1640 USD
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NE&u tuan thu theo ding nguyén tac quan ly von, Igi nhuan clia nha dau tu sé & trong khoang
rat an toan 1a tir -4% = 82 %/ thang: Uu tién lua chon mirc 20 Iénh (méi ngay 1 Iénh).

Két qua sau 1 thdng thua nghiém:
FXPRO Financial Services Ltd

Account: 3887390 Name: thir nghiém 1 Currency: USD 2012 August 29, 20:21
Closed Transactions:

Ticket Open Time Type Size Item  Price S/L T/P Close Time Price  Commission Taxes Swap Profit
91072661 2012.08.1520:03 sell 0.30 usdjpy 78.934 79.039 78.701 2012.08.16 01:52  79.039 0.00 0.00 -1.13 -39.85
90629090 2012.08.01 05:30 buy 0.30 usdjpy 78.009 77.899  0.000 2012.08.02 08:00 78.461 0.00 0.00 -0.38 172.82
90770058 2012.08.03 20:00 sell 0.30 usdjpy 78.603 78.702 0.000 2012.08.06 15:26  78.275 0.00 0.00 -0.38 125.71
90859271 2012.08.07 21:20  sell 0.30 usdjpy 78.665 78.788 78.413 2012.08.08 19:43  78.455 0.00 0.00 -0.38 80.30
91033177 2012.08.14 15:40 sell 0.30 usdjpy 78.821 78.935  0.000 2012.08.1509:44 78.935 0.00 0.00 -0.38 -43.33
90974628 2012.08.1017:23 buy 0.30 usdjpy 78.285 78.133  0.000 2012.08.14 15:36  78.835 0.00 0.00 -0.26 209.30
91403965 2012.08.28 16:24 buy 0.30 usdjpy 78.552 78.418  0.000 2012.08.29 20:20 78.734 0.00 0.00 -0.13 69.35
91167081 2012.08.20 17:50 buy 0.30 usdjpy 79.382 79.299  0.000 2012.08.2105:22 79.364 0.00 0.00 -0.12 -6.80
90700790 2012.08.02 15:54 sell 0.30 usdjpy 78.183 78.234 77.983 2012.08.02 15:57 78.234 0.00 0.00 0.00 -19.56
90702242 2012.08.02 16:00 sell 0.30 usdjpy 78.180 78.297 77.989 2012.08.02 16:37 78.297 0.00 0.00 0.00 -44.83
90727645 2012.08.0304:34 buy 0.30 usdjpy 78.129 78.124  0.000 2012.08.03 16:00 78.669 0.00 0.00 0.00 205.93
90791194 2012.08.06 10:29  sell 0.30 eurusd 1.23593 0.00000 1.23260 2012.08.06 11:11 1.23556 0.00 0.00 0.00 11.10
90825813 2012.08.07 04:07 buy 0.30 usdjpy 78.197 78.088 78.684 2012.08.07 17:26 78.670 0.00 0.00 0.00 180.37
90919491 2012.08.09 07:04 buy 0.30 usdjpy 78.398 78.268 78.774 2012.08.09 19:44 78.696 0.00 0.00 0.00 113.60
90955611 2012.08.10 07:26 buy 0.30 usdjpy 78.592 78.462  0.000 2012.08.1009:40 78.462 0.00 0.00 0.00 -49.71
91032962 2012.08.14 15:36  sell 1.00 usdjpy 78.829  0.000  0.000 2012.08.14 15:37 78.814 0.00 0.00 0.00 19.03
91059687 2012.08.1513:05 sell 0.30 usdjpy 78.921 79.053  0.000 2012.08.1515:18 79.053 0.00 0.00 0.00 -50.09
91176548 2012.08.2107:08 sell 0.30 usdjpy 79.346 79.444  0.000 2012.08.21 10:47 79.444 0.00 0.00 0.00 -37.01
91185006 2012.08.2111:54 sell 0.30 usdjpy 79.403 79.510  0.000 2012.08.2114:10 79.510 0.00 0.00 0.00 -40.37
91188870 2012.08.21 14:55 sell 0.30 usdjpy 79.462  0.000  0.000 2012.08.2121:31 79.287 0.00 0.00 0.00 66.22
91207917 2012.08.22 02:24  sell 0.30 usdjpy 79.259 79.376  0.000 2012.08.22 22:06 78.476 0.00 0.00 0.00 299.33

0.00 0.00 -3.16
Closed P/L:

Balance

3206

2952

2699

2446

Lgi nhuan 1.218USD = 60.9%/1 thang ||

1939
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Mq réng loi giai bai toan
Co dugc két qua trong tay, t6i nhu c6 thém hy vong

Muc tiéu ti€p theo cua téi 1a khi &p dung vao tai khoan that, t6i van gilt dugc muc Igi nhuan
day du va quan trong nhat déi véi dau tu 1a 6n dinh va bén viing. Day 1a mét thach thic 16n
vi khi budc vao tai khoan that, tat ca cac nha dau tu sé chiu su tac dong clia xic cadm, chua yéu
la long tham va ndi sg. Nhu chdng ta da biét, xic cdm quyét dinh hanh déng manh han ly tri,
khi bi sy tham lam va ndi sg hai chiém linh, nha dau tu sé khéng con hanh déng theo nhiing
gi da du tinh ban dau nira.

V@i tinh than: Trong méi bai todn déu c6 mét hé théng va bdn thdn bai todn la hé théng, toi

dua bai toan “phat trién” theo cac thang bac hé théng: tir hé dudi |én hé, réi 1én hé trén,...
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Nhitng y tudng c( lién tuc phat trién theo tiing yéu t6, tiing mai lién két, tiing thang bac hé
théng, cung vdi 9 quy luat phat trién hé théng, toi lién ti€p tim ra thém ndm mau thuan véat
ly.

Khéng dlng lai & do, t6i dua hé vao mat phang hé théng, 1ap man hinh qué khd, hién tai,
tuong lai. Va tham chi TRIZ con cung cap cho téi day du cac phuang phap du bao dé co thé
xem xét 3 hé tuang lai.

Va hién nay t6i da c6 trong tay mot hé théng giao dich hoan chinh véi tinh hé théng to I6n
ma tiing yéu td, ting maéi lién két riéng & khong thé cd dugc: loai bd dugce tac déng tiéu cuc
clia x(c cam, t6i thi€éu hoéa rdi ro, 1a udc ma dep nhéat cla bat ky nha dau tu nao.

Day sé la hé théng giao dich ngoai héi dau tién dugc viét hoan toan bang ngdn ngl cla
TRIZ. T6i sé hoan thanh va bao cao két qua lan nira trong mét tuong lai khéng xa. Va chac
chan két qua sé trén tai khoan that.

Loi két

T6i dang doc lai lich sit clia TRIZ. Tai sao t6i phai doc? Don gidn mét diéu “An qud nhd ké
tréng cdy”, biét dugc céng lao nhitng ngudi tao dung dé ma tran trong cai minh dang co.
TRIZ dugc thay Phan Diing hoc truc ti€p tir Genrikh Saulovich Altshuller, gin gitr va mang vé
Viét Nam. Cam gido trinh Phuong phap luan sang tao trong tay, t6i hi€u rang minh da rat
may man dugc ti€p can véi TRIZ chinh théng ch khéng phai thong qua céc di ban.

Toi c6 dip dudc tham du hoi thao cua Jimmy Wong, CEO cua JF Lennon, trudng dao tao
Forex cla Singapore (http://www.jflennon.com/home.htm). Hé théng giao dich cua ho ban
véi gid han 2.000 USD/hai ngay, vdy ma nay tdi cling cé thé tao ra moét hé théng cho riéng
minh chi v&i “cdy nha 14 vudn” 820.000 VND/hai thang. C6 thé ndi ngudi hoc da tra mot cai
gia qua ré so vdi gia tri that cia Phuong phap luan sang tao.

J Viét Nam, nganh tai chinh con rat non tré, cac nha dau tu Viét Nam khi tham gia vao thi
trudng I&n nhat thé gidi nay chiu rat nhiéu thiét thoi, ca vé tri thirc 1an co s& phap ly, so vdi
cac nudc Phuong Tay da co hang tram nam kinh nghiém véi cac hé théng dudgc té chic bai
ban va chuyén nghiép. Da rat nhiéu [an t6i mét mai va tu hoi “Thuc sy la khong cé con ducng
ndo dé nqudi Viét Nam tiép cdn vdi thi trudng ndy hay sao?”, nhung du kho khan t6i van gidr
cho minh mét niém tin kién dinh: Noi dau cé y chi, noi dé cé con dudng.

Va qua that, t6i da tim thdy mot con dudng...
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