HDTL VN30 -y
Tiép tuc quan sat than trong % MBS

BIEU PO VN30F1M TRONG NGAY

DIEN BIEN THI TRUONG

Thi truong phéi sinh hdm nay hédi phyc tich cuc nhé luc
: kéo tir nhoém cb phiéu tru xuyén subt phién giao dich.
e Dong cfra ca 4 HDTL ting tir 6,1 dén 11,6 diém, trong
khi chi sb co so tang 8,41 diém. Basis hop dong tuong lai
ky han 1 thang phlen nay tiép tuc giam xudng muc am
6,34 diém, cho thiy nha dau tu vin dang trong trang théi
tam Iy bi quan truéc céc nhip giam diém lién tiép cua thi
truong.

THONG TIN MA HQP PONG TUONG LAI

Thi truong co s& phuc hdi phién diu tién sau khi di trai
qua 2 tudn gidm va van mét hon 7 diém & tuin nay, do vay

Ngiy diohan S5 ngiy BT chua lam thay d6i xu huéng giam trong ngén han. Piém
VN30F2302 16/2/2023 1 1037.00 28,468 tich cuc la d6 rong thi truong & 2 phién vira qua kha tich
VN30F2303 16/3/2023 29 1036.50 21.379 cuc nhd sy tré lai caa nhoém cb phiéu vira va nho. Thanh
VN30F2306 15/6/2023 120 1032.90 1,037 khoan thj truong ciing ting tr& lai dU vAn ¢ mic thép nho
VN30F2309 21/9/2023 218 1028.20 249 nhom ¢6 phiéu dau tw cong va ngén hang.

TY TRONG VI THE MO GIUA CAC KY HAN
mVN30F2Q VN30F1Q mVN30F2M mVN30F1M

100% JE e R e . Thi truong phai sinh tro lai v6i sic xanh sau 2 tudn diéu
80% chinh. Tuy nhién, véi viéc basis hién van dang & mirc am
60% va khong cé théng tin kinh té quan trong hd tro, nha dau
40% tu can tiép tuc than trong quan sat vi day c6 thé chi la 1
20% nhip hdi phuc ky thudt va thi truong van chua chim dut

0% duoc xu hudng di xuodng trong ngan han.
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NHAN PINH TTCK THE GIOI

Két phién, chi s6 Dow Jones nhich 38,78 diém (+0,11%)
1én 34.128,05 diém, ting hon 250 diém tir mirc day trong

BIEN PONG THI TRUONG TTCK THE GIOI

Diém o e phién. Chi s6 S&P 500 tién 0,28% Ién 4.147,60 didm,
VNIndex 1,048.20 092 1363 4.08 duogc hd trg nho ¢ phiéu SolarEdge va Generac, khi lan
Dow Jones 34128.05 01l 201z 296 lugt vot 9,05% va 8%. Chi s6 Nasdag Composite cong
S&P500 2414760 028 1978 502 0,92% Ién 12.070,59 diém, duogc thic day boi da leo déc
— 13,35% ctia c6 phiéu Airbnb sau bao céo lgi nhuan vuot
Nikdkel 225 27,666.61 060 2268 6.02 ky vong.
Shanghai 3,280.34 (0.00) 14.25 6.19 CHIEN LUOC DAU TU
DAX 15,506.34 082 1266 1137 :
Vang 1,841.42 0.29 0.95 Nha diu tu c6 thé xem xét rai 1énh Mua quanh
Déiu WTI 78.87 0.36 (L.73) khu vuc 1027-1031 diém trong cac pha diéu
LICH THONG TIN KINH TE THE GIOI Chién hrge giao | 2l eqi (o it (0 K sy 1)ty 102
‘ i Tt (o dl'c;m, h‘u(')rl;lg dén muc gla~ muc tlel,J 1054-106:52
Ngay Ky trud: Thuec té diém. Chién lugc Short s€ dugc kich hoat néu
Nhat Ban - Téng GDP (Quy 4) 13/2 -0.3% 0.2% chi sb gap kho ¢ vung khang cu gi‘in 1045-1048
M - CPI 16i (Thang 1) 1412 0.4% 0.4% ’
M§ - Doanh s6 ban 1é 16i (Thang 1) 15/2 -0.9% 2.3% Chién lug‘c gia()
M - Chi s6 PPI (Thang 1) 162 -04% dich ngin han
Anh - Doanh s ban 1¢ (Thang 1) 17/2 -1.0%
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DIEN BIEN CHi SO HPTL CAC KY HAN

Hop dong % Chg | KLGD | % Chg “ % Chg

VN30F2302  1037.0 8.00 348,395 259 28,468
VN30F2303  1036.5 33.00 18,187 90.92 21,379

VN30F2306  1032.9  48.00 217 2100 1,037
VN30F2309  1028.2 7.00 85 117.95 249
Téng 366,884 28.1 51,133

DIEN BIEN GIA HQP PONG VN30F1M VA VN30F2M
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B5 thi ki thuat VN30OF1M

NHAN PINH DIEN BIEN GIAO DICH HPTL

Luc kéo manh tir nhém c¢6 phiéu try xuyén sudt phién giao
dich hdm nay da gilp ca 4 HDTL déng ctra tang tur 6,1
dén 11,6 diém.

Téng thanh khoan thi trudng phién nay ting 28,09% so
v6i phién lién trude, dat 366.884 hop ddng dugc khép
1énh, trong d6 thanh khoan tap trung tai HDTL thang 2
v6i 348.395 hop ddng. Khéi ngoai ban rong HDTL thang
2 v6i 5.481 hop ddng, luy ké mua rong khoang 4.247 hop
dong.

Gié ly thuyét (FV) MBS tinh ton tham khao phién giao
dich t6i cho hop dong VN30F2302 la 1043,38 diém (cao
hon 6,38 diém so voi gia thi truong). Tuong tw, gia ly
thuyét tham khao cho hop ddng VN30F2303 la 1044,41
diém (+7,91 diém), VN30F2306 la 1047,78 diém (+14,88
diém) va VN30F2309 1a 1051,42 diém (+23,22 diém).

XU HUONG CHI SO VN30F1M
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Déng cira 1048.2 1043.34
Thay dbi 9.56 8.41
%Chg 0.92 081
YTD 4.08 3.80
Vén hoa

(ngh.ty dong) 4,183.42 3,062.72
PIE 13.63 10.96
P/B 1.67 161

TOP 10 CO PHIEU VON HOA TRONG VN30

Nhém vén héa 1én hdém nay 1a nhan t6 gilp cac chi sé
chinh hdi phuc tich cyc. S6 ma ting diém (25) ap dao
hoan toan so vai sb ma giam diém (4) va 1 ma dung tham
chiéu, trong d6 VPB va ACB tr& thanh hai tru dong gop
tich cyc nhét toi da ting ciia VN30-Index véi mirc dong
20p lan luot 12 +2,45 diém va +2,1 diém.

Chét phién, chi sé VN30 ting 8,41 diém (+0,81%) lén
1.043,34 diém. Khéi luong giao dich dat 227,35 triéu cb
phiéu, twong tmg gia trj 5.181 ty dong.

Khéi ngoai quay lai ban rong véi 320,12 ty ddng trén toan
thi truong. Trong do, lyc ban tap trung & cAc ma nhu STB

HPG . [ ;
SAB (-177 ty ddng), NVL (-72 ty ddng), DXG (-57 ty dong),
MSN VIC (-52 ty dong), VND (-44 ty dong).
cTG
VNM
VHM R . . .
vIC NHAN PINH CO PHIEU BIEN PONG MANH TRONG
GAS VN30
BID
vcs Xét vé mirc d6 anh huong, bo 3 VPB, ACB va TCB la
Khac | : : : : : nhitng nhan té chinh dua chi sé VN30 quay lai véi sic
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VPE VM Equity (Vietnam Prosperity JSC Bank) & phi€u co s&-PS Daily 29NOV2017-15FEB2023
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DANH MUC CO PHIEU TRONG VN30

Gia %Chg H-L GTGD t;c)ijgzlg PE
VPB Banks 17,200 2.99 2.99% 215.655 2.45 6.29 1.22
FPT Electronic Equipment, Instruments & Components 81,600 0.99 1.99% 52.492 0.78 16.99 4.50
ACB Banks 24,550 2.94 3.79% 81.035 2.10 6.26 1.49
HPG Metals & Mining 20,800 0.97 3.95% 417.722 0.67 7.81 1.23
VNM Food Products 76,000 1.74 2.15% 108.817 1.13 20.12 5.10
TCB Banks 27,400 2.05 3.76% 71.901 1.31 4.54 0.89
MSN Food Products 93,000 0.11 1.41% 57.315 0.07 13.79 5.16
VIC Real Estate Management & Development 52,900 0.00 3.93% 173.758 0.00 182,51 1.78
VCB Banks 93,000 0.54 3.29% 83.672 0.27 16.65 3.43
MWG Specialty Retail 42,750 0.59 2.35% 46.622 0.29 12.20 2.69
VHM Real Estate Management & Development 42,500 -0.58 2.64% 180.569 -0.28 5.89 1.36
MBB Banks 18,000 0.84 2.82% 117.725 0.39 4.64 1.13
STB Banks 23,350 -4.30 7.19% 789.193 -2.07 10.61 1.19
HDB Banks 17,800 0.85 2.56% 32.242 0.28 593 1.27
VJC Airlines 102,700 -0.10 1.88% 18.867 -0.03 899.51 3.18
VRE Real Estate Management & Development 28,350 1.25 2.90% 27.296 0.33 31.19 1.98
TPB Banks 23,800 1.28 3.84% 162.182 0.30 6.22 1.23
VIB #N/A 20,700 0.98 3.70% 69.036 #N/A 5.16 1.34
CTG Banks 28,900 0.70 2.62% 42.677 0.15 8.92 1.32
SSi Capital Markets 19,100 1.06 2.93% 197.874 0.22 8.48 1.29
SAB Food Products 189,000 0.53 1.86% 14.592 0.07 22.43 4.97
NVL Real Estate Management & Development 11,150 -6.69 6.28% 580.518 -0.90 7.61 0.58
GAS Gas Utilities 107,100 1.42 1.70% 19.44 0.15 15.37 3.62
BID Banks 44,000 1.38 3.01% 26.635 0.13 13.75 231
POW Independent Power and Renewable Electricity Producers 12,000 1.27 2.55% 59.72 0.09 24.06 0.95
PLX Oil, Gas & Consumable Fuels 38,750 1.97 3.45% 26.156 0.10 52.54 2.11
BVH Beverages 49,400 0.61 1.53% 8.008 0.02 20.94 1.65
BCM #N/A 84,900 0.47 1.92% 4.255 #N/A 51.32 5.02
PDR Capital Markets 10,900 2.83  13.00% 52.549 0.09 3.37 0.87
GVR Real Estate Management & Development 14,500 2.47 4.27% 19.788 0.06 13.65 1.15
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Thoéng tin co' ban HPTL VN30

M3 hop dong
Tai sdn co' s6¢
H¢ s6 nhan hop dong

Quy mé 01 hop dong
Thang dao han

Phuong thire giao dich

GD Khép Iénh dinh ky

Thoi gian giao dic GD khép 1énh lién tuc
GD Théa thuin

Cac loai 1énh giao dich

Nguyén tic khép Iénh

Khbi lwgng giao dich tbi thiéu/1¢nh

Khéi lwgng giao dich téi da/lénh

Pon vi yét gia/ Bude gia

Bién d¢ dao dong
Ngay giao dich cudi cing

Ngay thanh to4n cudi cing

Phwong thirc thanh téan
Gié& thanh toan hang ngay

Gi4 thanh téan cudi cing

Gi4 tham chiéu
Mé tai khoan

Gi6i han vi thé nim giir t6i da trén
1TK

Mikc ky quy ban dau

Mirc ky quy duy tri

Ky quy bd sung

Thoat khéi hop dong tham gia

TUYEN BO MIEN TRACH NHIEM

Ban quyén nam 2017 thudc vé Cong ty CP Chig khoan MB (MBS). Nhiing thong tin sir dung trong b&o c&o dugc thu thap tir nhimg ngudn dang
tin cay va MBS khang chiu trach nhiém vé tinh chinh x4c ctia chiing. Quan diém thé hi¢n trong béo c4o nay la ciia (c4c) tac gia va khong nhat thiét
lién h¢ voi quan diém chinh thirc cia MBS. Khdng mét thong tin ciing nhu ¥ kién nao dugc viét ra nhdm muc dich quang c4o hay khuyén nghi
mua/ban bt ky chimg khoan nao. Bao c4o nay khong dugc phép sao chép, tai ban boi bat ky ca nhan hogc té chirc nao khi chua dwoc phép cua

MBS.

VN30F-yy-mm

Chi sb ¢6 phiéu VN30

100.000 dong

100.000 dong * Biém chi s6 VN30

- Thang hi¢n tai

- Théng tiép theo

- Hai thang cudi 2 quy gan nhat

- Giao dich khép 1énh; Giao dich thoa thuan

- ATO: 08h45 - 09h00 - ATC: 14h30 - 14h45

- Sang: 09h00 - 11h30 - Chiéu: 13h00 - 14h30

- 08h45 - 14h45

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

Ul tién gid va thoi gian.

01 hop ddng

500 hop dong

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

+-7%

Thl’r 5 cta tuan thtr 3 cua thang dao haq. .

Néu roi vao ngay nghi 1€ thi s€ dugc dicu chinh 1én ngay giao dich lién trude.

Ngay lam viéc lién sau ngay giao dich cubi ciing.

Thanh téan bang tién

Gia hq‘p ddng phai sinh do HNX xéc dinh dé tinh toan gia tri 13i/15 phat sinh cubi ngay ciia timg
hop dong.

Gia dong ciia cua chi s6 VN30 tai ngay giao dich cudi cing ciia HDTL.

Gi4 thanh toan cudi ngay cua hop dong twong lai trong ngay giao dich lién truée.

Nha d4u tu cAn c6 2 tai khoan dé tham gia giao dich phai sinh: 1 tai khoan giao dich tai cac
CTCK la thanh vién giao dich CKPS va 1 tai khoan ky quy tai cdc CTCK la thanh vién bu trir
CKPS.

NDT Chimg khoan chuyén nghiép: 20.000 hgp dong; :

NDT t0 chire: 10.000 hgp dong; NDT cé nhan: 5.000 hgp dong

Tai san nha diu tu phai dit coc v6i cong ty moi gi6i dbi v6i mdi hop d§ng trude khi giao dich.
VSD quy dinh ty 1& ]()'/ quy ban dau la 10% quy md hop dong nhung dé phong ngtra rui ro, cac
CTCK thuong yéu cau murc ky quy cao hon.

Tai san ky quy tdi thiéu trong TK dbi véi mdi vi thé mo ma nha dau tu dang nam giir, thudng it
hon so voi mie ky quy ban dau.

N(f?p tai san b?) sung dé sc”} du TK ky quy khong thap hon mirc ky quy duy tri hodc dong bt vi
thé trén TK dé dam bao tiép tuc giao dich.

Nha dau tu nim giit vi thé hop ddng cho dén thoi diém déo han hodc thoét khoi vi thé trude thoi
diém dao han bang cach dat mot/nhidu 1énh tai vi thé dbi nghich véi vi thé trude d6.
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