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1 Gidi Thisu
1.1 BunnyQuant La Gi?

BunnyQuant 1 nén ting giao dich dinh Iugng tién tién, két hop phan tich ki thuat véi quan 1y
rii ro chuyén nghiép. Duge xay dung béi traders cho traders, BunnyQuant cung cap cac cong
cu phan tich cap to chitc thong qua giao dién web don gian.

1.2 Tinh Nang Chinh

e Phan Tich Risk & Reward: Tinh toan rti ro/lgi nhuan chi tiét véi CVaR/CGain

e Phan Tich Fractal: Nhan dién xu huéng thi truong (trending, mean-reverting, random)
e Chu Ky Thi Trudng: Xac dinh chu ky va giai doan hién tai

e Tin Hiéu Thich Nghi: Khuyén nghi giao dich dya trén diéu kién thi trusng

e H6 Trg/Khang Cu: Ty dong xac dinh cac mic gia quan trong

e Phan Tich Phan Phéi: Danh gia rii ro théng ke

e Dw Liéu Thoi Gian Thuyc: Tich hgp Yahoo Finance

e Nhiéu Khung Thai Gian: H5 trg tit phiut dén thang

1.3 Dbi Tuong St Dung

Nén tang phut hop cho:
e Traders tim kiém cong cu quan 1y rii ro chuyén nghiép
e Nha dau tu can phan tich kj thuat toan dién

e Quan Iy danh muc dau tu can chién luge thich nghi

2 Bat Dau St Dung

2.1 Dang Ky Tai Khoan
1. Truy cép https://quant.drnamlabs.com
2. Nhan "Sign Up" & gbc trén bén phai
3. Nhap email va tao mat khau
4. Xac nhan email

5. Dang nhap dé sit dung nén tang


https://quant.drnamlabs.com
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@ Home W] Fundamentals Technical ~® Dashboard & Pricing

Welcome, drnamlabs@gmail.com

Current Plan: Enterprise

A Upgrade with Activation Key

Have an activation key? Enter it below to upgrade your plan instantly.

Activate Key

Purchase a Plan

Upgrade to unlock premium features

View Plans & Pricing

Account Information
Email: drnamlabs@gmail.com

Plan: Enterprise

Member Since: 12/8/2025

Hinh 1: Giao Dién Chinh BunnyQuant

2.2 Giao Dién Tong Quan
Giao dién BunnyQuant gdm ba phan chinh:
Thanh Diéu Huéng Truy cap céc module phan tich (Fundamentals, Technical, Settings)
Bang Nhap Liéu Cau hinh mé c6 phiéu, khung thoi gian, va thong sé phan tich
Bang Két Qua Xem biéu do, chi sb, va tin hiéu giao dich
2.3 Vi Du Nhanh
1. Nhap mé c6 phiéu: AAPL
2. Chon interval: 1 day
3. Chon lookback: 3 months
4. Nhan "Analyze"

5. Xem két qua phan tich toan dién

3 Phan Tich Co Ban
3.1 Tbéng Quan
Module Fundamentals cung cap céc chi s6 tai chinh quan trong:

e Von hoa thi trudng va gia tri doanh nghiép

e Ty le P/E, PEG va cac he s6 dinh gia
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e Doanh thu, 1gi nhuan va tdc do tang truéng

e Khuyén nghi ctia cAc nha phan tich

e Thoéng tin cong ty va nganh

Select Asset

Sector

Technology <

Analyze

Overview DCF Valuation Monte Carlo L1

Current Price

$267.26

Valuation Gauge

M\

Valuation Multiples

Ticker Enter Custom

GAES g. TSLA

Monte Carlo L2 Multiples

DCF Fair Valu

$254.83

Price/FV Ratio: 1.05
Fair Value

Hinh 2: Bang Phan Tich Co Ban

3.2 Cach S Dung

e Kiém tra sitc khde tai chinh trude khi phan tich k§ thuat

e Loc c6 phiéu theo dinh gia

e Hiéu vi thé nganh va canh tranh

e Két hgp fundamentals manh véi tin hieu ki thuat tot

4 Khung Phan Tich Ky Thuat

4.1 Toéng Quan

36.36190476190476
53.54838709677419

Nén tang phan tich ki thuat ctia BunnyQuant cung cap 8 module chuyén biét:

1. Overview/Signals - Tong hgp chi s6 va tin higu

2. Market Cycle - Phan tich chu ky thi truong

3. Adaptive Signals - Tin hiéu giao dich thich nghi
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4. Risk & Reward - Tinh toan vi thé v quan ly rti ro

5. Fractal Analysis - Phan loai xu huéng thi truong

6. Pivot & S/R Levels - Ho trg/khang cu va pivot points
7. S/R Engine Diagnostics - Chan doan chi tiét S/R

8. Distribution Analysis - Phan tich phan phéi lgi nhuan
Header hién thi:

e Current Price: Gia hién tai

e Overall Trend: Xu huéng tong thé va momentum

e S/R Signal: Tin hiéu ho trg/khéng cy

Technical Analysis

Advanced charting and indicators

Ticker & Settings

Sector Category Select Ticker
Technology Semiconductors NVDA

Or Enter Custom Interval Lookback Period
1 Day 3 Months

Asset Type

@ Include Extended Hours
US Stocks

Selected: NVDA | 1d | 3mo

Analyze + Alert Check Alerts

Current Price end SR Signal

$188.12 owntrend (momentum weakening) NO_SIGNAL

Technical Signals Market Cycle Adaptive Signals Risk & Reward Fractal Analysis Pivot & S/R Levels S/R Engine Diagnostics

Hinh 3: Giao Dién Phan Tich Ky Thuat

4.2 Tab Overview & Signals

4.2.1 Muc Dich

Tab Overview cung cap cai nhin tdng hgp vé tat ca cac module:
e Tém tat diéu kién thi truong hién tai
e Céac chi bao ky thuat quan trong
e Tin hiéu tU nhiéu module

e Cac chi s6 tham khao nhanh

Manage All Alerts

Distribu
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Current Price Overall Trend S/R Signal

$188.12 Downtrend (momentum weakening) NO_SIGNAL

Technical Signals Market Cycle Adaptive Signals Risk & Reward Fractal Analysis Pivot & S/R Levels S/R Engine Diagnostics Distribu

Overall Trend

Downtrend (momentum weakening)

M Technical Signal Summary

- MACD: Uptrend momentum

- RSI: RSl falling (bearish weakness)

- Bollinger: Price within bands (neutral)

- A/D: Selling pressure (A/D confirms downtrend)

- StochRSI: Overbought

ER How to Interpret

MACD: Momentum indicator. Bullish crossover = buy signal, bearish crossover = sell signal.
RSI: Overbought (>70) may indicate correction, oversold (<30) may indicate rebound.
Bollinger Bands: Price breaking bands suggests volatility expansion.

AJD Line: Volume confirmation. Divergence = potential trend reversal.

StochRSI: Sensitive momentum indicator for short-term trades.

Hinh 4: Tab Overview & Signals

4.2.2 Cac Chi S6 Hién Thi

Price Action Gi4 hién tai véi bdi canh xu huéng
Momentum Stic manh va huéng ctia xu huéng
Support/Resistance Céac miic gid quan trong

Tin Hiéu Tong Hop Buy/Sell/Neutral tit tit ca modules

4.3 Tab Market Cycle

4.3.1 Chiic Nang

Module phat hién chu k¥ thi truong dé timing giao dich t6t hon:
e Chu Ky Cht Dao: Do dai chu ky ndi bat nhét (theo s6 cay nén)
e D6 Manh Chu Ky: Mic do ro rang cta chu ky (0-100%)
e Pha: Vi tri hién tai trong chu ky (0-360°)
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Technical Signals Market Cycle Adaptive Signals Risk & Reward Fractal Analysis Pivot & S/R Levels S/R Engine Diagnostics Distribu

Market Cycle Detection

Current Cycle Phase Confidence Level

Accumulation HIGH

Method: rule Rule-based shows clear Accumulation signal (71.4%)

Cycle Probabilities

Accumulation 71.4%
Mark-Up 14.3%
Mark-Down 14.3%

Distribution 0.0%

Interpretation

Market is consolidating. Low volatility and sideways price action suggest smart money accumulation. Best strategy: Mean reversion, buy support, sell resistance.

Hinh 5: Tab Market Cycle

4.3.2 Céach Hiéu

Bang 1: Giai Thich b Manh Chu Ky

Do Manh Y Nghia Cach Giao Dich

> 70% Chu ky rdt manh  Timing theo pha chu k¥
50 — 70%  Chu ky trung binh Xem xét chu ky

30 —50%  Chu ky yéu It tin cay

< 30% Khong c6 chu ky B6 qua phan tich chu ky

4.3.3 Pha Chu Ky
e Pha 0-90° (Md& Rong): Giai doan tang gia sém
e Pha 90-180° (Pinh): Giai doan ting gid muon
e Pha 180-270° (Thu Hep): Giai doan giam gié sém

e Pha 270-360° (Day): Giai doan gidm gid muon, chuan bi d4o chiéu

4.4 Tab Adaptive Signals

4.4.1 Téng Quan

Module tao tin hiéu giao dich théong minh dya trén:
e Phan loai xu huéng thi truong (ti Fractal Analysis)
e Thong tin pha chu k¥

e Cac muc ho trg/khang cuy
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e Chi s6 rti ro/1gi nhuan

Technical Signals Market Cycle Adaptive Signals Risk & Reward Fractal Analysis Pivot & S/R Levels S/R Engine Diagnostics Distribu

Current Market Cycle Context

Cycle Phase Confidence
Accumulation HIGH

Recommended Strategy

Mean Reversion & Range Trading

Valid Indicators Unreliable Indicators

- RSI - MACD crossovers (whipsaw risk)
- StochRSI - Breakout trades (mostly false)

- Bollinger Bands

- Support/Resistance

Active Trade Signals

HOLD via RS Neutral

RSI 55.0 in neutral zone - wait for clearer signal

Important Warnings

A\ MACD shows bullish crossover, but in Accumulation phase this may be a false breakout. Wait for cycle transition to Mark-Up before trusting trend signals.

Hinh 6: Tab Adaptive Signals

4.4.2 Cac Loai Tin Hiéu

BUY Khuyén nghi mé vi thé long - diéu kién thuan lgi
SELL Khuyén nghi short hosic thoat long - diéu kién bearish
NEUTRAL Khoéng c6 xu huéng rd rang - chs dgi

NO _ SIGNAL Dit lieu khong di hodc tin hiéu mau thuan

4.4.3 D6 Tin Cay Tin Hiéu
M&i tin higu cé diém tin cay (0-100%):

Bang 2: Giai Thich Do Tin Cay

Do Tin Cay Y Nghia Hanh Dong

> 80% RAt cao Vi thé day dua

60 — 80% Cao Vi thé tieu chuan
40 — 60% Trung binh  Gidm vi thé

< 40% Thap Bo6 qua giao dich
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4.5 Tab Risk & Reward
4.5.1 Toéng Quan

Tab quan trong nhat dé quan Iy vi thé giao dich, bao gom:

e Position Parameters: Cau hinh thong s6 giao dich

Optimal Entry Analysis: X4ac dinh gia vao lénh t6i vu

Position Risk Analysis: Tinh rti ro/lgi nhuan

CVaR & CGain Analysis: Do ludng rti ro thong ké

Target Calculator: Tinh toan nguge tir muc tiéu lgi nhuan

" Optimal Entry Analysis

Current Entry Optimal Entry
$188.12 $185.55

RR: 1:1.04 A\ Below target Pullback: 1.4% ($2.57)

# ENTER NOW

Only 1.4% pullback needed
® Sset limit buy order at $185.55

Alternative Entry Scenarios
2% pullback $184.36 1:2.84
At support $185.55 $185.55 1:2

Enter at current price $188.12 1:1.04

& Position Risk Analysis

Position Value Total Risk Total Reward

$376.24 $16.04 $16.66

shares @ $188.1199951171875 4.26% per share share

Risk:Reward Ratio Quality
1:1.04 Poor

Poor riskfreward - reconsider trade

Hinh 7: Tab Risk & Reward - Toan Canh

4.5.2 Position Parameters (Théng S6 Vi Thé)

Cau hinh thong s6 giao dich clia ban:

10
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Technical Signals Market Cycle Adaptive Signals Risk & Reward Fractal Analysis Pivot & S/R Levels S/R Engine Diagnostics Distribu

Position Direction

Long (Buy)

M Position Parameters

Confidence Level Entry Price (optional) Position Size (shares)

95% (Recommended) ®  1881199951171875 2

Portfolio Value (optional) Target Risk per Trade (%) Target R:R Ratio

e.g., 50000 2 2

Win Rate (optional, 0-1)

e.g., 0.55

Calculate Risk & Reward & Target Calculator 2 Reset

Hinh 8&: Cau Hinh Position Parameters

Confidence Level (Muc Tin Cay) Miic tin cay thong ké cho tinh todn CVaR/CGain. Mic
dinh: 95%. Cao hon (99%) = udc tinh béo thi hon.

Entry Price (Gia Vao) Gia ban duy dinh vao lénh. Dé trong = dung gid thi truong hién tai.
Position Size (S6 C36) S6 lugng cb phiéu giao dich. Ding dé tinh rii ro/lgi nhuan bing tién.

Portfolio Value (Gia Tri Danh Muc) Tiuy chon. Tong gia tri danh muc dé kiém tra da
dang hoéa hgp 3.

Target Risk per Trade (Rai Ro Muc Tiéu) Ty le thua 16 t6i da chap nhan duge (theo
% gia vao). Mac dinh: 2%.

Target R:R Ratio (Ty Lé R:R Muc Tiéu) Ty I¢ Igi nhuan/rii ro mong mudn. Phd bién:
1.5, 2.0, 3.0.

Win Rate (Ty Lé Thing) Tiy chon (0-1). T¥ 1¢ thang lich st hodc ue tinh. Dung dé tinh
expected value.

4.5.3 Optimal Entry Analysis (Phan Tich Diém Vao Téi Uu)

X4c dinh gia vao lénh t6i wu dya trén phan phoi gia gan day.

11
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" Optimal Entry Analysis

Current Entry Optimal Entry
$188.12 $185.55

RR: 1:1.04 A\ Below target Pullback: 1.4% ($2.57)

@ ENTER NOW

Only 1.4% pullback needed
® Set limit buy order at $185.55

Alternative Entry Scenarios
2% pullback $184.36 1:2.84
At support $185.55 $185.55 1:2

Enter at current price $188.12 1:1.04

Hinh 9: Phan Tich Optimal Entry

Cac Chi Sé:
Current Entry Gia thi trudsng hién tai
Optimal Entry Gié vao ly tudng dugc tinh toan
Pullback Required Phan tram diéu chinh can dé dat gia tdi wu
R:R Comparison So sanh ty 1&¢ R:R & gia hién tai vs. t6i uu
Quyét Dinh:
e ENTER NOW - Pullback < 2%, c6 thé vao ngay
e WAIT - Pullback 2-5%, nén cho
e SET LIMIT ORDER - Pullback > 5%, dit lénh cho

Alternative Entry Scenarios Hién thi ty lé R:R & cac miic vao khac nhau:
e 2% pullback: Vao sau diéu chinh nhé
e At support: Vao tai mic ho trg tiép theo

e Current price: Vao ngay lap tic

4.5.4 Position Risk Analysis (Phan Tich Rii Ro Vi Thé)

Tinh toan rti ro va lgi nhuan bang tién cho vi thé ctia ban.

& Position Risk Analysis

Position Value Total Risk Total Reward

$376.24 $16.04 $16.66

4.26% per share 4.43% per share

Risk:Reward Ratio Quality
1:1.04 Poor

Poor risk/reward - reconsider trade

Hinh 10: Phan Tich Position Risk

12
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Giai Thich Chi Sé:
Position Value Téng von: S6 c¢6 x Gia vao
Total Risk S6 tién mat néu cham stoploss
Total Reward S6 tién 10i néu dat target
Risk:Reward Ratio Ty l¢ lgi nhuan/rai ro (VD: 1:2.5)
Quality Danh gia chat lugng giao dich duya trén R:R

Bang 3: Danh Gia Chat Lugng Giao Dich

Ty Lé R:R Chat Lugng Khuyén Nghi

>1:3 Xuét sic Thyc hién giao dich
1:2—-1:3  Tét Setup chap nhan dugc
1:15-1:2 Kha Can nhic k§

<1:1.5 Kém Tranh hoic xem lai

4.5.5 CVaR & CGain Analysis

Phan tich rii ro dudi théng ke - do luong rii ro/lgi nhuan trong cac tinh huéng xau/tét nhat.

M CVaR & CGain Analysis

| M LoNG Position |

Stop Loss (downside risk) Take Profit (upside)

$180.1 $196.45

-4.27% downside

$8.02 per share

N\ Price Levels Diagram

1 Target: $196.45

> Entry: $188.1199951171875
| Stop: $180.1

@" ATR-Based Alternative
Stop: $177.1 (5.86%) Target: $215.67 (14.64%)

Hinh 11: Phan Tich CVaR & CGain

Céc Chi S6 Hién Thi

Stop Loss Price Miic cit 16 dya trén CVaR
Downside % Phan tram 16 néu cham stoploss
Take Profit Price Miic chét 16i dya tréen CGain

Upside % Phan tram 16i néu dat target

So Do Price Levels Hién thi truc quan:
o | Target: Gia chét 1oi
e — Entry: Gia vao lénh

e | Stop: Gia cat 16

13
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Long vs. Short Chuyén ddi giita:
e LONG: Mua thap, ban cao. Stoploss dudi gia vao.

e SHORT: Ban cao, mua thap. Stoploss trén gia vao.

4.5.6 Target Calculator (May Tinh Muc Tiéu)

Cong cu tinh ngugc: Nhap muc tiéu lgi nhuan, nhan gia vao va sd c6 can thiét.
Use Case:

"T6i mubn kiém $1,000 vé6i rii ro toi da 2% va R:R 1:2. Can vao gia ndao va bao
nhiéu c6?"

" Target Position Calculator

Calculate optimal entry, SL, TP based on your profit target

Target Profit ($) Max Loss ($)

1000 20

Direction Min R:R Ratio

Long Only < 2

Calculate Trade Setup

WAIT FOR PULLBACK
NVDA @ $188.12

Entry Price Stop Loss Take Profit

$185.36 $180.1 $518.7

ATR-b: d CvaR Calculated

Position Size Position Value Total Risk Total Reward

3 shares $556.09 $15.79 $1,000

Risk per Share Reward per Share R:R Ratio

$5.26 (2.84%) $333.33 (179.83%) 1:63.31

Execution Plan

. & Wait for 1.5% pullback to $185.36
. Set limit buy order at $185.36

. Monitor for intraday dip to entry level

. Set stop loss and take profit as OCO orders

Hinh 12: Target Calculator

Input:

e Lgi nhuan mong muén ($)
e L6 t6i da chap nhan ($)

e Ty 1&é R:R muc tiéu

e Gi4 thi truong hién tai
Output:

e Gia vao tbi wu

14
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A e X
e SO cO can mua
e Gi4 stoploss

o Gi4 target

4.6 Tab Fractal Analysis
4.6.1 Chic Nang

Phan loai xu huéng thi truong bang phan tich fractal (Hurst Exponent):

Fractal Sync Index (FSI)

Timeframe coherence score

FSI Score Coherence Level Overall Bias

Moderately Aligned BEARISH

M Interpretation

Most timeframes aligned. Good setups available.

® Recommended Action
Take selective trades, standard position size

M Multi-Timeframe Heatmap

Distribution Confidence

1wk
Unknown HIGH

Mark-Up Trending Confidence
Strong Trending HIGH

Accumulation Confidence
Unknown MEDIUM

Accumulation Confidence
Unknown HIGH

Mark-Down ¥ Trending Confidence
Strong Trending HIGH

Mark-Down M Trending Confidence
Strong Trending HIGH

Hinh 13: Tab Fractal Analysis

4.6.2 Phan Loai Xu Huéng

Bang 4: Phan Loai Theo Hurst Exponent

Hurst (H) Xu Huéng Dic Diém

H > 0.55 Trending Xu huéng manh, momentum tiép
dién

0.45 < H <0.55 Random Walk Thi truong hiéu qua, khong dy doan

H <045 Mean-Reverting Dao dong quanh trung binh

15
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4.6.3 Y Nghia Giao Dich
Trending (H > 0.55): Chién lugc momentum, theo xu huéng
Random Walk (0.45 < H < 0.55): Tranh giao dich theo huéng

Mean-Reverting (H < 0.45): Chién lugc nguge xu huéng, mua ddy ban dinh

4.6.4 Cac Chi S6 Hién Thi
e Hurst Exponent Hién Tai: Phan loai xu huéng real-time
e Biéu Db Hurst Evolution: Lich sit thay déi xu huéng
e Regime Stability: Do 6n dinh ctia xu hudéng hien tai

e Xac Suit Thay Déi: Kha niang chuyén xu hudng sip t6i
4.7 Tab Pivot & S/R Levels

4.7.1 Tbéng Quan

Module tinh toan va hién thi cac mtc gia quan trong noi ap luc mua/bén c6 thé xuét hien.

Technical Signals Market Cycle Adaptive Signals Risk & Reward Fractal Analysis Pivot & S/R Levels S/R Engine Diagnostics Distribu

T Pivot Points (Classic)

Pivot Point (P): Current Price: $267.26
R1: St 265.10
R2: S2: 262.94

& Nearest Support & Resistance

® Nearest Resistance:

-0.83% away from current price

@ Nearest Support:

-0.12% away from current price

M All Support & Resistance Levels

Resistance Levels Support Levels
R1: Sk

R2: S2:

R3: S3:

R4: S4:

R5:

Hinh 14: Tab Pivot & S/R Levels

4.7.2 Pivot Points

Céc diém pivot dugc tinh theo cong thiic chuan, bao gom:

16
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e Pivot Point (P)
e Resistance 1, 2, 3 (R1, R2, R3)

e Support 1, 2, 3 (S1, S2, S3)

4.7.3 Support & Resistance Levels

S/R Tu Dong Miic duge phat hién bang thuat toan
Myc Lich S& Dinh/day swing truée do6

Mttc Tam Ly S6 tron (VD: $100, $150, $200)

D6 Manh Thang 1-5 duya trén s6 lan test va volume

4.7.4 Giao Dich Véi S/R
Muc Support (Vung Mua)
e Tim kiém bounce tai support
e Dat stoploss dudi support mot chut

e Ting vi thé tai support manh

Muc Resistance (Vung Ban)
e Chot 10i gan resistance
e Tim breakout vugt resistance

e Co hoi short khi bi reject

4.8 Tab S/R Engine Diagnostics
4.8.1 Muc Dich

Cong cu chan doan nang cao hién thi cach thuat toan phét hién Support/Resistance hoat dong.
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@®_ S/R Engine Signal
NO_SIGNAL

« Price near support (266.95) — 0.12% away.

M S/R Engine Diagnostics

{
"ATR": 4.2079,
"ATR Buffer": 6.3118,
"BB Width": 0.02280,
"BB Width % (@-1)": N/A,
"Return Z-score": -1.295,
"EMA Slope": -0.61439

}

BR Metrics Explanation

ATR (Average True Range)

Measures volatility. Higher ATR = more volatile price action. Used to set dynamic stop-loss levels.
Current: 4.21

ATR Buffer

ATR x 1.5 — used as breakout confirmation threshold. Price must move beyond this buffer to confirm breakout.
Current: 6.31

BB Width

Bollinger Band width relative to price. Narrow bands = low volatility (squeeze), wide bands = high volatility (expansion).
Current: 0.02280

BB Width Percentile (0-1)

Current BB width compared to historical range (last 100 bars). Close to 0 = historically narrow, close to 1 = historically wide.
Current: N/A

Return Z-score
Standard deviations from mean return. Values beyond +2 indicate extreme moves (outliers).
Current: -1.295

EMA Slope
Change in 20-period EMA. Positive = uptrend, negative = downtrend.
Current: -0.61439 (Falling)

M Volume Z-score

0.03

Normal volume range

Hinh 15: Tab S/R Engine Diagnostics

4.8.2 Cac Chi S6 Chan Poan

Detection Confidence Do tin cay cia thuat toan vao mic da xac dinh (0-100%)
Level Density S6 lugng miic S/R trén méi khodng gia

Cluster Analysis Nhom cic miic gan nhau (zones)

Volume Profile Mrtic gia c6 volume giao dich cao nhat

Touch Count S6 lan gia test mdi miic

Recency Score Trong s6 cho mitc gan day vs. lich sit

4.8.3 Cach S Dung

e Xac thyc do tin cdy ctia mic S/R
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e Hidu tai sao mot s mitc duge wu tién
e Tinh chinh céch hiéu vé support /resistance

e Phan biét viing dong dic vs. mtc rd rang

4.9 Tab Distribution Analysis
4.9.1 Tbéng Quan

Phan tich thdong ké phan phdi 1gi nhuan, cung cap insight vé hanh vi gia.

M| Distribution Diagnostics (Returns)

Skewness Kurtosis (excess) JB Stat JB p-value

0.3222 5.2994 14.73 0.0006

BR Interpretation

Non-Gaussian (Mandelbrot regime)

Returns do not follow a normal distribution (Gaussian). This suggests fat tails (extreme moves are more frequent) — characteristic of real markets (Mandelbrot regime).

® What These Metrics Mean

Skewness
Measures asymmetry of return distribution.

Current:
Kurtosis (Excess)

Measures "tailedness" — how often extreme events occur.

stribution (G
Fat tails (leptokurtic
Thin

Current: @ tails
Jarque-Bera Test

Statistical test for normality. Combines skewness and kurtosis.

- p-value eject normali

nnot reject

6 > Non

® Trading Implications

® use CVaRJES instead of VaR for risk management

® Expect tail events — extreme moves happen more often than normal models predict
® position sizing should account for fat tails (reduce size)

# options strategies may be underpriced (implied vol doesn't capture fat tails)

A\ Stop losses are critical — tail risk is real

Hinh 16: Tab Distribution Analysis

4.9.2 Cac Chi S6 Hién Thi
Histogram Phan Phéi Biéu do tan suét lgi nhuan theo ngay/gio.
Cac Do Luong Théng Ké

Mean Return Lgi nhuan trung binh méi ky
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Median Return Gia tri gitta ctia phan phdi
Standard Deviation Do bién dong
Skewness Do lech phan phdi (duong = duoi phai dai)

Kurtosis Do "béo"duoi (> 3 = dudi béo, riii ro sup do)

Phan Tich Dubi
e Duoi Trai (Downside): Tan suat va mic do thua 16 16n
e Duoi Phai (Upside): Tan suat va mitc do 1oi 16n

e Fat Tails: Chi 6 rtii ro sup dd/rally ngoai phan phéi chuan

4.9.3 Céach Hiéu

Bang 5: Dic Diém Phan Phéi & Y Nghia

Dic Diém Gia Tri Y Nghia

Skewness > 0.5 Momentum duong, theo xu hudng
Skewness < —-0.5 Momentum am, than trong
Kurtosis > 5 Duoéi béo, dung stop rong hon
Kurtosis <3 Phan phéi chuén, rii ro tiéu chuan
StdDev Tang Volatility tang, gidm vi thé
StdDev Gidm Volatility gidm, vi thé binh thuong

4.9.4 [j’ng Dung Thuc Té
1. Position Sizing: Kurtosis cao — vi thé nhé hon
2. Dat Stop: Stop rong hon trong phan phdi dusi béo
3. Xac Nhan Xu Huwéng: Phan phdi thay déi = chuyén xu huéng

4. Panh Gia Rui Ro: Phan tich dudi tiét 1o rii ro thuc su

5 Quy Trinh Phan Tich Tich Hgp

5.1 Quy Trinh Quyét Pinh Giao Dich Hoan Chinh
5.1.1 Cac Buéc Thuc Hién
1. Danh Gia Nhanh (Tab Overview)

e Kiém tra xu hudng hién tai
e Xem tin hieu S/R

e C6 cai nhin téng quan vé tat ca chi béo
2. Xac Dinh Xu Hudéng Thi Truong (Fractal Analysis)

e Tinh Hurst exponent hién tai
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e Phéan loai: Trending, Mean-Reverting, hay Random Walk

e Luu ¥ do 6n dinh va xac sudt thay doi
3. Phan Tich Chu Ky (Market Cycle)
e Xac dinh chu ky chu dao
e Danh gia d6 manh chu ky
e Xac dinh pha hién tai
4. Nhan Tin Hiéu Giao Dich (Adaptive Signals)
e Xem khuyén nghi BUY/SELL/NEUTRAL
e Kiém tra do tin cay tin hicu
e Hiéu ly do ding sau tin hiéu
5. Xac Dinh Mdc Gia Quan Trong (Pivot & S/R)
e Danh dau ving support va resistance

e Luu ¥y pivot points cho day trading
e Danh gia do manh cta tung miic
6. Tinh Vi Thé & Diat Stop (Risk & Reward)
e Tinh gia vao tdi vu
e Xac dinh s6 luong cd
e Dat stoploss va target

e Kiém tra ty lé risk-reward
7. Xac Thuc Phan Phéi (Distribution Analysis)
e Kiém tra dic diém phan phdi 1¢i nhuan
e Dénh gia tail risk (kurtosis)
e Diéu chinh stop cho phan phdi dudi béo

8. Tinh Chinh Diém Vao (S/R Engine Diagnostics)

e Xac thyc do tin cay mic S/R
e XAc dinh cac vung c6 do tin cay cao

e Timing diém vao dua trén cluster levels
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BunnyQuant
Nén Tang Giao Dich Dinh Lugng
https://quant.drnamlabs.com

(© 2026 Dr. Nam Labs. Ban quyén dugc bao luu.
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