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Tom tit:

uc dich cua nghién cvuu nay la kiém dinh sw ton tai hiéu tng mua vy trén
Mthj trueong chitng khodn VN. Nghién cieu tién hanh trén b chi sé VNindex,
HNindex, VN50, chi s6 nganh, chi s0 large cap, chi 56 mid cap, chi 56 small
cap Trong giai doan tir 28/07/2000 dén ngay 31/12/2018. Két qua nghién cieu khang dinh
co s 16n tai ciia hiéu ing ngay trong tudn trén thi truong chitng khoan VN. Hiéu LZ’ng nay
xuat hién vao hai ngay, thir ba va thir sdu hang tuan. Trong dé ty suat sinh lgi ¢ phiéu rét
xuong thap nhat vao ngay giao dich thir 3 so voi cac ngay trong tuan Hiéu wng nay lap lai
tren cdc chi s6 chirng khoan cua Midcap, VNindex, VN50 chi so nganh chirng khoan, chl
6 nganh cong nghé, chi s6 nganh ngdan hang, chi s6 nganh san xudt kinh doanh va chi sé
nganh xdy dung. Vao ngay thir sdu, hiéu img muiia vu ciing ton tai nhung kém tinh viing hon
50 V6i thir ba. Quy ludt rét gid vao thit 6 Idp di ldp lai & cdc chi s6 Midcap, chi sé nganh
ching khodn, chi s6 nganh dwege phdam, chi s6 nganh san xudt kinh doanh va chi s6 nganh
bat dgng san. Quy ludt nay ddo nguwoc ¢ chi sé nganh cao su.
Tir khoa: Hiéu wng mua vu, hiéu rng ngay trong tudn, thi trwong ching khodn
VN.

Abstract:

The purpose of this study is to examine the existence of seasonal effects on Vietnam's
stock market. The study was conducted on the index VNindex, HNindex, VN30, industry
index, large cap index, mid cap index, small cap index during the period from July 28,
2000 to December 31, 2018. The result of the study confirms the existence of a weekly
effect on Vietnam's stock market. This effect appears every two days, Tuesday and Friday.
In particular, the stock yield fell to the lowest level on Tuesday compared to the weekdays.
This effect is repeated on the stock indices of Midcap, VNindex, VN50, Securities industry
index, Technology industry index, Banking industry index, Manufacturing industry index
and Construction industry index. On Friday, the seasonal effect also exists but is less stable
than Tuesday. The law of falling prices on Friday repeated the Midcap, the Securities
industry index, the Pharmaceutical industry index, the Manufacturing industry index, and
the Real Estate industry index. This rule is reversed in the Rubber industry index.
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