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DIEN BIEN THI TRUONG

« Phién giao dich d4u tuan dién ra kha tich cuc. M3c du phan I6n thdi gian chim trong séc dé nhung luc cau
gia tang vé cudi phién da gilp thi trudng hoi phuc. Viéc thi trudng hdi phuc trong phién chiéu nay cé su
doéng gdp dang ké tir nhdm ngan hang nhu BID, MBB, VCB, VPB, TCB, TPB va dau khi nhu PVD, PVS, PVB...
Nhém VN30 cé dién bién tich cuc hon so véi phién sang khi co t6i 15 ma téng va chi con 9 ma diing dudi
ménh gia. Trong do, cac ma Ién nhu VNM, GAS cling thu hep da giam so véi phién sang. Ngoai ra, mot s
ma I6n cling d3 18y lai thdng bang nhu VIC, CTG, HPG, hodc khdi sic nhu SAB, MSN, ROS, VIC, PLX. Ddng
clra phién giao dich, Vn-Index tdng nhe 0,67 diém (+0,07%) lén 925,53 diém, trong khi Hnx-Index va
Upcom-Index ciling thu hep da giam. Thanh khoan da trd lai mic thap, gia tri khdp Iénh chi dat 2.430 ty
dong so véi mlc 3.890 ty dong cla phién cudi tuan trudc. Viéc thanh khoan & mirc thap nhu trong phién

\ hom nay cd thé 13 d&u hiéu tich cuc vi thj trudng cé thé van ndm trong qué trinh test cung. Giao dich khdi

o e e e A e ngoai ciing 1& diém séng khi ho mua rong trén ca 3 san véi tdng gia tri gan 75 ty dong trong phién hém

nay.

BIEU PO VN30 TRONG NGAY

THONG TIN MA HOP PONG TUONG LAI i
+ Su co hep clia thanh khoan cg sG cho thdy VN30-Index van dang thi€u vang dong luc tdng trudng bén

virng. Phién tdi, chién Iugc duy tri vi thé trading trong phién sé ti€p tuc mang lai nhiéu Igi thé cho gidi dau
tu khi thanh khoan thi truGng cd sé chua Gng hd cho kich ban tang trudng manh clia VN30-Index. Nhiéu
VN30F1811 15/11/2018 10 899 7.28 kha néng VN30-Index sé ti€p tuc duy tri xu hudng gidng co trong bién dd 10-15 diém. Trong do, diém mua
muc tiéu trong phién s& quanh ngudng 890-895 diém va hoat ddng md vi thé& ban cd thé dugc can nhéc khi

VN30F1812 20/12/2018 45 897.2 14.15 o " .
VN30-Index tiém can ngudng 910-915 diém.
VN30F1903 21/03/2019 136 899.9 24.79
VNZOF1906 20/06/2019 227 900.9 37.32 . V(? m.at k}l thugt, VN30-£ndeAx da,o crlleu kha ar] tu‘qn‘g tiong phu’en dau~tuan,xtuy nhmlen khoi Iugng g,|a0 dich
* tré@ lai mirc thap cho thay tam ly than trong cua nha dau tu. Cac ngudng ho trg tét trong phién cia VN30
TY TRONG VI THE MO GIUA CAC KY HAN tai 900-895-890 diém, trong khi cac ngung khéng cu tai 905-910-915 diém.
HVN30FIM ®VN30F2M ®VNF30F1Q ®VN30F2Q CHIEN LUOC PAU TU
100% mroEEEEEEEEEEEEEEEE DR EEEE = , ~ 5 A ; A N x
90% Vi thé Long m@ ra néu VN30 kiém nghiém thanh cong vung ho trg 900
80% Chién Iugc giao dich diém, chét IGi vung ky vong 910-912 diém, Stoploss néu VN30 thung 898
70% i : diém. Vi thé Short m& ra néu VN30 khéng vugt qua dugc vung khang cu
60% trong ngay 915 di€m, chdt I6i viing ky vong 905-908 diém, Stoploss néu VN30 vugt
50% 918 diém.
40%
2830 Chi'é“ luge giao dich v thé Long tiép tuc ndm giff, chdt IGi viing ky vong 910-920 diém,
100/2 ngan han Stoploss néu VN30 thing 885 diém.
0% A : : R x e e L ~ . a .
° o e e o B e e e s s e s s Chién lugc giao dich Kién nhan chd dgi thj trudng xuét hién nhitng tin hiéu mua ban spread
M PP T DNFNN rd rang hon.
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PUONG CONG GIA HPTL CAC KY HAN

Gidhiéntai Phién truGc 4 Dinhgiad MBS
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DIEN BIEN CHI SO HPTL CAC KY HAN

1-Jun

%+ - %+/- Vithé md

Chiso KLGD

Hgp dong

%+/ -

Chiso KLGD  cudinga 01

VN30F1811 899 -0.83 158,585 - 9.50 15244 1.
VN30F1812 897.2 -1.07 680 - 13.49 635 -4,
VN30F1903 899.9 -0.68 32 - 52% 117 -0.
VN30F1906 900.9 -0.63 70 - 4531 86 -0,
Tong 159,367 - 9.56 16,082 0.

DIEN BIEN THANH KHOAN THEO TUNG MUC GIA VN30F181M

= Total volume Total O ——VN30FIM —— VN30

250,000 - r
200,000 - i
150,000 -

100,000 - L

50,000 -

Q»g:‘b%‘b%‘bg%\,‘bQ‘bQ‘b‘b%‘b
Ry
Q\,Q

’\/’\/'\/’\/
RO RN MRONIRN

24
08
85
47
%

1020

- 1000

980
960
940
920
900
880
860
840
820
800

NHAN PINH DIEN BIEN GIAO DICH HPTL
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CHUNG KHOAN MB

+ Phién dau tuin cac hgp ddng quay dau gidam nhe tir 5,7-9,7 diém cho thdy thai do than trong cla thi
trudng ddi véi da phuc hdi hién tai cla co s&. Dong clra, hgp ddng VN30F1811 giam 7,5 diém vé 899
diém, thap hon 5,83 diém so vdi cd s6. Hap ddng VN30F1812 gidm 1,07% xudng 897,2 diém, basis hién
dat -7,63 diém. Hgp dong VN30F1903 va VN30F1906 gidm [an Iugt 0,68% va 0,63% Iui v& 899,9 va

900,9 diém, theo d6 basis clia hgp dong nay la -4,93 va -3,93 diém.

« Thanh khoan toan thi trudng giam 9,5% so vdi phién trudc dat 159.367 hgp dong dugc khdp 1énh trong
phién. Trong dé KLGD hgp dong thang 11 dat 158.585 hgp dong, gidam 9,5%. Gia tri giao dich danh

nghia dat 14.266,23 ty dong, giam gan 10%.

+ Gia ly thuyét (FV) MBS tinh toan tham khao cho phién giao dich t&i cho hgp dong VN30F1811 la 906,28
diém (cao hon 7,28 diém so véi gid thi trudng). Tuong tu, gid ly thuydt tham khao cho hgp ddng
VN30F1812 13 911,35 diém (+14,15 diém), VN30F1903 [a 924,69 diém (+24,79 diém) va VN30F1906 la

938,22 diém (+37,32 diém).

PO THI KY THUAT VN30F1M

| Hop déng chi 56 VN30F 1811, 15, PS
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DIEN BIEN SPREAD HOP DPONG TUONG LAI
NHAN PINH SPREAD HOP PONG TUONG LAI

. Gia phién Tang/

Spread HDTL Gia hién tai trudc  giam ’ « Tuadng tu nhu phién giao dich lién trudc, chénh léch cac hgp dong tuang lai ti€p tuc dao dong trong bién
dd hep tir -1,8 diém dén 3,7 diém. Trong phan I6n thdi gian phién giao dich, cic hgp dong dién bién dong
VN30F2M - VN3OFIM -1.8 04 -2.2 -1.74 -0.06 s L in . o s N e
pha va bam sat nhau. Chét phién, spread hai hgp dong VN30F1812 va VN30F1811 dang & murc -1,8 diém,
VNBOF1Q - VNBOFIM 0.9 04 13 0.4 L34 giam 2,2 diém so véi phién lién trudc. Trong khi d6, spread hai hgp ddng VN30F1903 va VN30F1812 dat
VN30F1Q - VN30F2M 27 0.8 35 1.3 1.4 mc 2,7 diém ting 3,5 diém so vdi phién lién trudc; Spread hai hdp dong ky han xa nhat VN30F1906 va
VN30F2Q - VN30F1M 1.9 0.1 1.8 -1.34 3.24 VN30F1903 t&ng nhe 0,5 diém Ién mdic 1 diém.
VN30F2Q - VABOF2M 37 0.3 4 0.4 33 « Trong b6i canh mdc chénh léch gid cac hgp dong gan nhu di ngang ma khong hinh thanh xu hudéng, nha
VN30F2Q - VN30F1Q 1 0.5 0.5 -0.9 1.9 dau tu ¢ thé chi y theo ddi dién bién cac hdp dong va tan dung nhitng bién dong trong phién dé linh

DIEN BIEN SPREAD (VN30F2M - VN30F21M) hoat xay dung chién Iugc giao dich spread hgp ly. D6i véi nhitng nha dau tu khéng cé thai gian theo doi
dién bién gid cac HDTL thi trong thdi diém nay, nén kién nhan chd dgi thi trudng xudt hién nhiing tin hiéu

30
) Spread 2M-1M  ~{-----—- MAS mua ban spread r6 rang han.
= Diém vao MUA = Piém vao BAN
20 P A ’ N N
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CAC MA ANH HUO'NG LON NHAT TOT VN30 INDEX
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NHAN DPINH CHi SO VN30

B3t chdp phién tang kha manh cudi tuan trudc, tam ly nha dau tu budc vao phién giao dich dau tuan mdi
khdng m&y tich cuc khi chiu tdc ddng tir thi trudng trong khu vuc gidm kha manh khién sic dé trd lai
ngay khi m& ctra phién giao dich. Ngay tUr dau phién, ap luc ban da ddy nhiéu cd phiéu vén hda 16n giam
manh, cac chi s6 thi trudng vi vay cling IUi kha sdu xuéng dudi méc tham chi€u. Tuy nhién, thi trudng
trong phién chiéu dién ra tich cuc hon. Chi s§ Vn-Index dao chiéu ting diém khi luc cdu bat day dan xudt
hién. Viéc thi trudng hdi phuc trong phién chiéu nay cé su déng gép dang ké tir nhém ngén hang nhu
BID, MBB, VCB, VPB, TCB, TPB va dau khi nhu PVD, PVS, PVB... Nhém VN30 co dién bién tich cuc hon so
vGi phién sang khi co tGi 15 ma tang va chi con 9 ma dirng dugi ménh gid. Trong dd, cac ma I6n nhu
VNM, GAS ciing thu hep da gidm so véi phién sang. Ngoai ra, mdt s6 ma I6n ciing da Iy lai thdng bang
nhu VIC, CTG, HPG, hoéc khdi sdc nhu' SAB, MSN, ROS, VIC, PLX.

Chét phién, chi s& VN30 tdng 1,40 diém (+0,15%) |én 904,83 diém. Hé sb ting/giam ghi nhan cé 15 mé
téng/9 ma gidam. Khdi lugng giao dich clia nhdm VN30 dat 33,82 triéu c8 phiéu tucng ('ng gid tri 1.156 ty
dong.

Giao dich khdi ngoai la diém sang khi ho mua rong trén ca 3 san vdi téng gia tri gan 75 ty dong trong
phién hém nay. HPG la c8 phiéu dugc mua rong nhiéu hon 100 ty dong théng qua phuang thirc thoa
thuan. Ngoai ra, cdc ma dugc mua rong nhiéu nhu MSN (56,14 ty), GMD (19,63 ty), SSI (18,45 ty), VCB
(18,15 ty), PVS (4,06 ty). Trong khi d6, VFG dan dau danh sach ban rong cua khéi ngoai vdi 80,32 ty
dong. VNM va VIC bi ban rong lan lugt 45,65 ty dong va 30,82 ty dong.

PO THI KY THUAT VN30
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DIEN BIEN CHI SO CHUNG KHOAN THE GIOT
Tang giam

NHAN PINH THI TRUO'NG CHUNG KHOAN THE GIOT

x
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CHUNG KHOAN MB

«  Phién giao dich d&u tudn chiing kién su phuc hdi clia c6 phiu My véi su dan dit cia dong b phiéu tai

Chiso Piém so P/E
VN-index 925.53 0.07 16.07 - 5.97
Dow Jones 25,461.70 0.76 17.02 2.23
S&P 500 2,738.31 0.56 18.81 1.85
Nikkei 225 21,898.99 1.55 15.60 - 3.80
Shanghai 2,665.43 0.41 12.37 - 19.40
DAX 11,494.96 0.21 13.99 - 10.66
Vang 1,232.30 0.11 - - 5.47
Dau WTI 62.96 0.22 - 3.97

LICH THONG TIN KINH TE VIET NAM VA THE GIO1

chinh va ndng lugng. Chinh tri va cac chinh sdch NHTW tiép tuc la nhitng tiéu diém cho thj trudng toan
cau trong tuan giao dich ban ron nay. Cudc bau cir qudc hoi gitra nhiém Ky tai My s& dién ra vao thif Ba
nay, dudc xem nhu mét cudc trng ciu dan y vé chinh sach cla tdng théng Donald Trump. Cac nha dau
tu cling dang canh giac véi bat ky tién tri€n nao trong van dé thuong mai khi cudi tudn trudc ¢6 van kinh
t€ ctia Nha Tréng Larry Kudlow da ha thdp tiém nang s6m dat dugc mot thoa thudn thuong mai gilra My
va Trung Quéc. Tiép ndi sau do 1a ky hop chinh sach clia Cuc du trif lién bang dién ra vao th& N&m tuan
nay, vGi nhiéu kha nang cac quan chirc Fed sé gilt nguyén lai sudt nhung dua ra nhitng ggi y cho 10 trinh
tang lai suat cia ndm 2019.

Trudc do, chi s6 Stoxx Europe 600 rdi vao sdc dod sau trong mdt phién giao dich tuong d6i mong. Bang
Anh manh 1&n sau khi c6 nhidu d&u hiéu cho thay chinh phi nuéc nay dat dudc thém tién trién trong dam
phan thoa thuan Brexit. Tién t& va ¢ phiéu cac thj trudng médi ndi giam diém, sau khi séc dé bao phu
phan I6n cac thi trudng chau A.

Dau thé ti€p tuc gidam gia ngay th( 6 lién ti€p hién dang dudc giao dich & mdc 66,9 USD/thung. Gid vang
thay d&i khdng dang k&, dao dong quanh murc 1.133 USD/ounce.

NHAN PINH CO PHIEU BIEN PONG MANH TRONG RO VN30

[UK] PMI Dich vu T.10

[EU] PMI Dich vu T.10

[EU] Tang trudng PPI T.9

[US] Du trir dau tho tuan

[US] Tang truéng Tin
dung tiéu dung T.9

[TQ] Can can thuang mai
T.10

53.9

53.4 52.2

+ Ché6t phién, VRE téng 1.050 déng 1&n 30.700 ddng/CP va la cd phiéu tac dong tich cuc téi trang thai hoi

phuc cta chi s6 VN30. Tuy nhién, dudng gid ndm dudi cac dudng trung binh nhu MA10, MA20, MA5O0,
MA100 ngay. Cac chi bdo ky thuat nhu MACD, RSI Stoch cho tin hiéu ban nén kha ndng rung lac sé tiép
tuc dién ra trong nhitng phién t&i. H trg ng&n han clia VRE 1a 28.000-29.000 dong, trong khi cic ngudng
khang cu ngan han tai 32.000-33.000 déng/cp.

| CTCP vincam Retail, O, HSXx
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DANH MUC CO PHIEU TRONG VN30

*

MBS

| cHUNG KHOAN MB |

| csphigu| ______nNganh ______ |Tytrong (%) Gia_| +/-% | H-L_| GTGD_|biém tacdéng

BMP
CcII
CTD
CTG
DHG
DPM
FPT
GAS
GMD
HPG
HSG
KDC
MBB
MSN
MWG
NVL
PLX
PNJ
REE
ROS
SAB
SBT
SSI
STB
VCB
VIC

Construction & Materials
Construction & Materials
Construction & Materials

Banks

Pharmaceuticals & Biotechnology
Chemicals

Fixed Line Telecommunications

Oil & Gas Producers

Industrial Transportation

General Industrials

Industrial Metals & Mining

Food Producers

Banks

Financial Services

Technology Hardware & Equipment
Real Estate Investment & Services
Oil & Gas Producers

General Retailers

Industrial Engineering
Construction & Materials
Beverages

Food Producers

Financial Services

Banks

Banks

Real Estate Investment & Services
Travel & Leisure

Food Producers

Banks

General Retailers

0.37
0.80
1.15
1.55
0.48
0.52
3.46
1.73
1.23
9.00
0.38
0.56
4.59
7.88
4.13
3.92
1.25
2.40
0.96
0.98
3.79
1.13
1.53
3.74
3.59

10.40

6.49
9.43
6.90
5.68

56,800
24,650
151,200
23,500
83,000
18,800
42,550
102,300
27,600
40,000
8,700
25,750
21,850
85,200
111,400
69,900
61,000
98,500
32,000
38,950
223,000
21,500
28,900
12,350
56,500
96,000
135,600
116,500
21,200
30,700

0.89
2.07
-0.20
0.00
-0.95
0.00
-0.82
=0),3/9)
0.36
0.00
5.97
=0, il%
0.23
0.83
-0.98
=i,
1.50
0.00
0.00
0.26
0.45
3.37
0.35
-0.40
0.53
0.00
0.07
=i,
0.95
SRS

2.34%
5.34%
1.20%
1.73%
0.48%
2.73%
1.90%
2.60%
1.82%
1.27%
5.84%
2.79%
1.86%
3.02%
2.19%
2.30%
3.89%
2.50%
1.27%
7.00%
2.25%
4.37%
2.83%
1.64%
1.62%
1.47%
1.04%
2.79%
3.16%
5.46%

2.06
18.17

8.46
49.43

5.41
13.32
11.29
46.60
37.40
88.84
31.55

0.87
66.90
45.19
32.39

8.93
30.98
27.17

6.11
60.69

9.36
81.36
52.58
37.04
48.86
63.52
81.68
97.54
44.35
48.28

0.03
0.15
-0.02
0.00
-0.04
0.00
-0.26
-0.06
0.04
0.00
0.20
-0.01
0.10
0.59
-0.37
-0.61
0.17
0.00
0.00
0.02
0.15
0.33
0.05
-0.14
0.17
0.00
0.04
-1.47
0.59
1.76

10.17
74.19

7.48
11.38
20.56
12.60

8.00
15.80

4.37

9.23

4.68

#N/A N/A

9.24
15.73
12.89
29.52
18.57
18.15

6.31
30.12
32.31
20.66

9.97
16.60
16.81
70.26
14.33
23.31

7.52
47.54

1.87
1.22
1.46
1.26
3.70
0.92
2.20
4.61
1.44
2.18
0.64
0.88
1.50
5.09
4.41
3.66
3.61
4.72
1.13
3.83
8.59
1.76
1.53
0.94
3.31
5.57
6.93
7.97
1.73
2.74,
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CHUNG KHOAN MB

Giao dich Spread Hgp dong tuong lai

THONG TIN CO BAN VE GIAO DICH SPREAD HOP PONG TUONG LAI

Spread HDTL: |a chénh léch gia gilra hai HDTL tuang lai khac nhau khi thuc hién dong thai
MUA mét (hay nhiéu) hop dong tuong lai nay va BAN mot (hay nhigu) hgp dong tuong lai
khac.

Phan loai Spread HPTL:

Q Intramarket Spread (hay Calendar Spread) la Spread gitfa hai hgp dong co cung tai san
cd sG nhung c6 thang dao han khac nhau.

QO Intermarket Spread la Spread gitfa hai hgp dong cd cling thang dao han nhung ¢ tai san
cd s khac nhau.

Q Interexchange Spread la Spread gitfa hai hgp dong trén hai san giao dich khac nhau.
Vi du vé giao dich Spread HPTL:

Mua Spread hgp dong F2M — FIM (Mua VN30F2M va Ban VN30F1M) khi mirc chénh léch gia
gitta 2 hgp dong thap. Khi mlrc chénh gia gitra hai hgp dong cao Ién, thi thuc hién chét IGi
(ddng vi thé€ ) bang cach ban spread F2M - FIM (Mua VN30F1M va Ban VN30F2M).

Lgi thé cua giao dich Spread HDTL:

v' Giao dich spread co rui ro thdp han so véi giao dich truc ti€p HDTL vi khi thuc hién dong
th&i mua va ban hai hop déng, 160 8 mét hgp déng s&8 mét phan dugc bu dap bdi 18i hap
dong con lai;

v' Bién dong clia Spread thuGng nhoé hon so vdi bién dong gia cla HDTL;

v Spread c6 tinh chu ky va c6 thé xudt hién xu hudng ngay ca khi gid cac HDTL di ngang.

v' Giao dich Spread khong yéu cau phai theo ddi bién dong cla thi truGng trong sudt phién
giao dich (khong can st dung dir liéu real-time).

v CA thé tao ra nhiéu vj th& bang cach két hgp cac cip hgp dong khac nhau
RUi ro cua giao dich Spread HDTL:
» Thanh khoan kém
» Chi phi giao dich cao do phai dong th&i mua va ban 2 hgp dong dé tao mét vi thé
» Khong stf dung dugc 1énh diéu kién stoploss.

Nha dau tuv nén xay dung chién ludc giao dich (xac dinh diém vao — diém ra) va
diéu kién cat 16 rd rang trudc khi tién hanh giao dich Spread HPTL.

CHIEN LUQ'C GIAO DICH MAU VOT SPREAD (VN30F2M — VN30F1M)

Spread (VN30F2M — VN30F1M) dugc xdy dung bang cach ddng thdi mua va ban hai hgp dong
VN30F1M va VN30F2M véi mac dinh:

= MUA/LONG Spread = Mua VN30F2M va Ban VN30F1M
= BAN/SHORT Spread = Ban VN30F2M va Mua VN30F1M

Theo ddi dién bién Spread va MA5 clia Spread véi Ngudng tin hiéu = 3 diém dé xac dinh tin
hiéu mé vj th& (diém vao cla giao dich)

* Néu (Spread — MA5) < -3 diém ----------—-- M& vi thé€ bang viéc MUA Spread
= Néu (Spread — MAS5) > 3 diém ------------ Mé vi thé bang viéc BAN Spread

Né&u Spread tré v& gan hodc vugt mirc MAS5 tai thdi diém mdé vi th& (MAS tai diém vao), nha dau
tu s& thuc hién déng vi thé dé chét 15i (diém ra cua giao dich).

Khoang thai gian t6i da cho mot giao dich la 5 ngay: Sau khi md vi thé, néu tdi ngay th(r
5, chién lugc khong sinh 1Gi sé thuc hién dong vi thé.

BANG THONG KE LICH SU LAI/ LO LY THUYET THEO CHIEN LUOC MAU

Tong s luot giao dich (vao va ra) — Tir 10/2017 dén 05/2018

Tong sd giao dich MUA/LONG spread 35
QSa giao dich 1ai 30
Q1S3 giao dich 16 5
QTy Ié 1ai (%) 85,7%

Tong sd giao dich BAN/SHORT spread 34
QSo6 giao dich lai 28
Q1S3 giao dich 16 6
aTy 18 15i (%) 82,3%

Luu y: Chién lugc giao dich miu dugc st dung trong ban tin chi mang tinh chat tham khao,
nha dau tu nén xay dung chién lugc riéng dua trén cac chi s6 ky thuat va ngudng tin hiéu phu
hgp véi khu vi rti ro cla minh.
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THONG TIN CO BAN HPTL VN30

CHUNG KHOAN MB

DAC PIEM SAN PHAM HBTL VN30

10
11
12
13
14
13
16
17
18
19

20

21

22
23
24
25

26

27

Ma hgp dong
Tai san co sé
Hé s6 nhan hgp dong
Quy mé 01 hgp dong

Thang dao han

Phuong thirc giao dich

GD khdp Iénh dinh ky

LLLLCIELIC GD khép I&nh lién tuc
GD thoa thuan
Cac loai Iénh giao dich

Nguyén tic khép lénh

Khdi lugng giao dich tdi thi€u/lénh

Khai lrgng giao dich t6i da/lénh

Pon vi yét gia/ Budc gia

Bién do giao dong

Ngay giao dich cudi cung

Ngay thanh toan cudi cung

Phuaong thirc thanh téan

Gia thanh toan hang ngay

Gia thanh téan cudi cung

Gia tham chiéu

Mé tai khoan

GiGi han vi thé nam giir D S LohI R

o N NPT t6 chirc
toi da trén 1 TK NBT ca nhan

Mirc ky quy ban dau
Mirc ky quy duy tri
Ky quy b6 sung

Ty Ié sir dung tai san ky quy

Mirc d6 1
Mirc do 2
Mirc do 3

Ngudng canh bao vi
pham ty I€ ky quy

Thoat khoi hgp dong dang tham gia

VN30F-yy-mm

Chi s6 c6 phiéu VN30

100.000 ddng

100.000 déng * Diém chi s VN30

- Thang hién tai

- Thang ti€p theo

- Hai théng cudi 2 quy gan nhat

- Giao dich khdp lénh

- Giao dich thda thuén

- ATO: 08h45 - 09h00

- ATC: 14h30 - 14h45

- Sang: 09h00 - 11h30

- Chiéu: 13h00 - 14h30

- 08h45 - 14h45

LO, MOK, MAK, MTL, ATO, ATC.

Uu tién gia va thai gian.

01 hgp dong

500 hgp dong

0,1 diém chi s6 = 0,1 * 100.000 = 10.000 ddng

+/- 7%

Th&' 5 ctia tuan thir 3 clia thang ddo han. Néu rdi vao ngay nghi Ié thi s& dugc diéu chinh 1&én ngay giao dich lién trudc.

Ngay lam viéc lién sau ngay giao dich cudi cung.

Thanh téan bang tién

Gia hgp dong phéi sinh do HNX xac dinh dé tinh toan gié tri 18i/16 phat sinh cudi ngay cta tirng hgp dong.

Gia dong cla cua chi s6 VN30 tai ngay giao dich cudi cung cta HDTL.

Gia thanh toan cudi ngay cta hdp dong tucng lai trong ngay giao dich lién trudc.

Nha dau tu can c6 2 tai khoan dé tham gia giao dich phai sinh: 1 tai khoan giao dich tai cdc CTCK Ia thanh vién giao dich CKPS va 1 tai khoan ky
quy tai cac CTCK la thanh vién bu trir CKPS.

20.000 hgp dong

10.000 hgp dong

5.000 hgp dong

Tai san nha dau tu phai d3t coc véi cong ty mdi gidi di véi mdi hap dong trudc khi giao dich. VSD quy dinh ty 1& ky quy ban dau la 10% quy md
hop ddng nhung dé phong nglra rdi ro, cac CTCK thudng yéu cdu muic ky qu§ cao han.

Tai san ky quy toi thiéu trong tai khoan ddi véi mdi vi thé€ ma ma nha dau tu’ dang ném gitt, thudng it hon so véi mitc ky quf ban dau.
NOp tai san b6 sung dé s6 du tai khoan ky qu§ khong thap han mdrc ky quy duy tri hodc chdp nhan déng bat vi thé trén tai khoan clia nha dau tu
dé dam bao tiép tuc giao dich.

Ty lé tai san ky quy da dugc dung trong cac giao dich phai sinh clia nha dau tu tinh trén gia tri tai san ky quy thuc cé.

Ty |é st dung tai san ky quy dat nguGng 80%

Ty I€ st dung tai san ky quy dat nguGng 90%

Ty |é st dung tai san ky quy dat nguGng 100%

Nha dau tu ndm gilt vi th& hgp dong cho dén thdi diém ddo han hodc thoat khoi vi thé trudc thdi diém dao han bing cach dt mot/nhidu 1énh tai
vi thé dbi nghich vai vi thé trudc do.
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TUYEN BO MIEN TRACH NHIEM

Ban quyén nam 2017 thudc vé Cong ty CP Chirng khoan MB (MBS). Nhitng thdng tin st dung trong bdo cdo dugc thu thap tir nhitng ngudn dang tin cdy va MBS khong chiu trach nhiém vé tinh chinh
xac cta ching. Quan diém thé hién trong bdo cdo nay la cla (cac) tac gia va khdng nhét thiét lién hé véi quan diém chinh thrc cia MBS. Khdng mét théng tin cling nhu' y kién nao dugc viét ra nham
muc dich quang cdo hay khuy&n nghi mua/ban bat ky chitng khoan nao. Bdo cdo nay khdng dugc phép sao chép, tai ban bdi bat ky ca nhan hoéc t8 chitc nao khi chua dugc phép clia MBS.

MBS HOI SO

Tda nha MB, s8 3 Liéu Giai, Ba Dinh, Ha Noi

Tel: +84 24 3726 2600 - Fax: +84 24 3726 2601
Webiste: www.mbs.com.vn

Hotline: 1900 9088

MBS RESEARCH | BO PHAN CHIEN LUOC THI TRUONG

Tran Hoang Scn Trudng bd phan/Kiém soét son.tranhoang@mbs.com.vn
Pham Van Quynh Chuyén vién Nghién clu guynh.phamvan@mbs.com.vn
Nguyén Hoa Hdp Chuyén vién Nghién clu hop.nguyenhoa@mbs.com.vn
Nguyén Thi Hai Ha Chuyén vién Nghién ctu ha.nguyenthihai@mbs.com.vn
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