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Nhu cdu Hedging tang manh
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Nhan dinh thj trwong Thij trie'ng chirng khoan trong nwéc
Cu sbc ap thué tir téng thdng My anh hwéng manh t&i thi truong co [lelag Last Chg. Chg.%
s& va phéai sinh, chbt phién phai sinh gidm san -96,01 diém vé vn-ind 1920.84 87 09 6 689,
1.275,59 diém. Thanh khoan phai sinh tang manh 1,5 1an so voi ' HO&X e eh oReTR
phién hém qua va nha dau tw nwéc ngoai ban rong manh gan 8000 VN30 1.283,18 93,76  -6,81%
hop déng.
Vao phién ATC khéi lwgng SHORT van duy tri manh gan 12 nghin Thi trwrong chirng khoan the giéi
hop ddng cho thdy nhu cdu Hedging phéi sinh tdng manh khi trén thi Dow Jones  42.22532 235,36 0,56%
trugn% rat nhiéu ma giam san ng thanrl khoan. Cr.lyng tp| c’h.o rang  sgpP500 5.670,97 37.90 0.67%
nha dau tw han ché s dung chién thuat LONG hién tai, v&i chién
thuat SHORT dwoc wu tién. Chién luvoc giao dich LONG tai vang S&P 500 VIX 26,17 4,66 21,66%
1.240 — 1.245, cat 16 khi giam qua 1.235 diém. Chién lwvgc giao dich  Nikkei 225 34.751,00 974,87 2.73%
SHORT tai ving can 1.265— 1.275 diém, cat 16 khi vwot qua 1.281 _
diém. Kospi 2.486,70 19,16 -0,76%
Ving Hé tro/Khang cw ctia chi sé VN30F1M Shanghai 3.342,01 -8,12 -0,24%
Khung th&i gian 15m Daily Hang Seng 22.849,81 -352,72 -1,52%
Téng két LONG SHORT FTSE 100 8.484,56 -123,92  -1,44%
Ho6 tror 1.240 - 1.245 1.265-1.275 DAX 21.942,71 -432,39 -1,93%
Khang cw 1.265 - 1.275 1.240 - 1.245 CAC 40 7.668,92 118991 -2,42%
Chién lvoc dau tw Thi trwong hang héa
. = Van 3.137,94 -28,26 -0,89%
Vao phién ATC khdi lrong SHORT van duy [ER8 gWTI w646 o 4’500/°
tri manh gan 12 nghin hop déng cho thay au ’ e e 00
o . i [nhu cAu Hedging phai sinh tang manh khi Dau Brent 71,81 314 -419%
Chien lworc giao dich
trona naa trén thi trwdng rat nhiéu ma glam san mét i
g ngay thanh khoan. Ching t6i cho rang nha dau AN EIRAY\K]Y
tw han ché st dung chién thuat LONG hién |l index Last Chg. Basis
tai, v&i chién thuat SHORT dwoc wu tién.
VN30F2504 1.275,6 -96,00 -7,58
SHORT tai cac nh|p tang cua pha| Sl  VVN30F2505 1.275,8 -96,00 -7,38
Chlenr::’:’: 3::: dich |y vong phai sinh vé vaing 1.200 diém. VN30F2506 1.274.1 -95,50 -9,08
VN30F2509 1.280,2 -90,80 -2,98
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Ngay dao han st I"hiay KLGD (HD) K'('OT)"”’ Gia dong ctra  +- (Diém) ﬁfaﬁtﬁgft CE,i:h

VN30 1.283,18 -93,76
VN30F2504  17/04/2025 14 317.181 43.074 1.275,6 -96,0 1283,77 8,17
VN30F2505  15/05/2025 42 1428 1973 1.275,8 -96,0 1285,04 9,24
VN30F2506  19/06/2025 77 794  1.024 1.274,1 -95,5 1286,64 1254
VN30F2509  18/09/2025 168 960 586 1.280,2 -90,8 1290,79 10,59

Top c¢6 phiéu anh hwéng dén chi sé VN30 (Piém)
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Tuyén bé mién trach nhiém:

Ban quyén nam 2024 thuéc vé Céng ty CP Ching khoan MB (MBS). Nhiing théng tin st dung trong béo céo duoc thu thap
ttr nhitng ngudn déng tin cady va MBS khéng chju trdch nhiém vé tinh chinh xac cta ching. Quan diém thé hién trong béo
cdo nay la clia (céc) tac gia va khéng nhét thiét lién hé véi quan diém chinh thire cia MBS. Khéng mét théng tin ciing nhw y
kién nao duoc viét ra nhdm muc dich quéng céo hay khuyén nghi mua/bén bét ky chirng khoén nao. Béo céo nay khéng
duroc phép sao chép, téi ban béi bat ky ca nhan hodc t6 chirc nao khi chuwra duroc phép ctia MBS.
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