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TOM TAT: Hién nay, ngay cang nhiéu nha dau tu (NDT) dua ra cac quyét dinh
giao dich trén thi trudng chiing khoan (TTCK) dua trén cac thong tin dugc
dang tai trén mang xa hoi (MXH). Do d6, du la thong tin chinh thic hay nhirng
tin don that thiét déu cé tdc dong lan truyén va anh hudng dén nhiéu nguai,
tlr do tac dong dén quyét dinh mua va ban chiing khoan. Bai viét st dung
phudng phap dinh lugng va dua vao cac bai dang trén MXH dé xéc dinh chi
sO tdm |y cla cdc NDT trong viéc du bdo céc chi s6 VN-Index, HNX-Index,
VN30 va HNX30. K&t qua nghién clfu cho thay, chi sé tam |y ca NBPT cd y
nghta thong ké va du doédn dugc dién bién cua chi sé VN-Index va VN30 trong
vong ba ngay, nhung khéng cd y nghta thong ké d6i vdi chi s6 HNX-Index va
HNX30. Chi s6 tdm |y ctia NDT 1a céng cu ho trg cho cdc quyét dinh cua cac
NBT, cac doanh nghiép cé chirng khoan niém yét, nha moi gidi, cdc cong ty
chiing khodn va cac cc quan quan ly trén TTCK.

TU KHOA: Chi s6 tdm ly, tdm |y clia nha dau tu, thi trudng ching khoan, nha
dau tu ching khodn, VN-Index, HNX-Index, VN30, HNX30, Du béo.

Ma phan loai JEL: G11, G17.

1. Gidi thiéu

Khi tham gia vao TTCK, NDT chiju tac
dong bai nhiéu yéu t6: thong tin ctia cong ty
niém yét, gia chiing khoan, tinh hinh kinh t¢,
chinh tri va xa hoi,... D€ c6 quyét dinh dung
dan trong dau tu, nhiing du doan cta NDT
can mang tinh xdc sudt cao, cong cu c6 thé
ho trg dic luc dé tinh toan cac xac sudt nay la
thong qua cac thuét toan may hoc. Do do, viéc
xay dung chi s6 tam ly NDT trén TTCK Viét
Nam bang méy hoc la rat can thiét. TTCK Viét
Nam dang trong giai doan dau phat trién, con

thiéu cac dii liéu va thong tin dang tin ciy vé
thi truong. Cac NDT c6 thé€ nhan thong tin
bat can xtng vé thi truong, dan dén tam ly
ngai dau tu, ti d6 tac dong dén TTCK. Vi vay,
viéc xay dung chi s6 tam ly NDT trén TTCK
Viét Nam bdang may hoc dong vai tro quan
trong. Bang cach tao mdt chi s6, diéu nay co6
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