HDTL VN30 i MBS
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RS R S RSP IR0 2 pre 1 X NV - . Ap luc ban manh cudi phién tir nhém ¢ phiéu von hoa
Ve 16n, 4 HDTL dong ctra gidam tir 7.7 den 9.5 diem. Trong
e d6, VN30F2304 giam 0.75% xudng mirc 1055 diém, hién
dang thip hon 1.14 diém so véi chi sé co s& VN30. Téng
thanh khoan thi truong phién hém nay giam 29.23 % so
= véi phién lién truee, dat 125 335 hop dong duge khép
~ S . lénh trong phién. Khéi ngoai ban rong HDTL thang 4 voi
4244 hop dong.

THONG TIN MA HQP PONG TUONG LAI

Tam ly than trong tiép tuc bao trim lén thi truong trude
phién dao han hgp ddng phai sinh thang 4. Nhom cé phiéu

Dt S Déng ctra ngan hang tiép tuc 12 nhan té chinh tac dong tidu cuc 1én
VN30F2304 20/4/2023 1 1055.00 31,298 chi s6, ngoai ra con cac nhom bat dong san, ching khoan,
VN30F2305 18/5/2023 29 1052.50 23,502 . VR ky thuat, thi truong van dang ¢ giai doan diéu
VN30F2309 21/9/2023 155 1049.80 1,093 chinh, c4c phién giam diém di kém thanh khoan thép la
VN30F2312 21/12/2023 246 1046.00 284 dAu hiéu tt dé kiém tra Iyc cung. Chlng toi danh gia nhip
didu chinh nay lanh manh va thi trudng ¢ x&c suit cao s&

TY TRONG VI THE MO GIUA CAC KY HAN tao ddy & ving 1037 - 1041 diém.
S LA T . Thj trudng phai sinh giding co trong bién do hep, luc ban
80% nhitng phit cubi phién khién chi s6 giam 8 diém. Nha dau
60% tu ¢6 thé canh mé vi thé MUA khi xuat hién c&c nhip rung

lic trong phién hém nay, ddng thai cac thong tin kinh té
quan trong trong tudn nay ciing la diéu dang cha y.
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NHAN PINH TTCK THE GIOI

BIEN PONG THI TRUONG TTCK THE GIOI

Két thic phién giao dich ngay thtr Tu, chi sé S&P 500 ha
0.01% xudng 4,154.52 diém, con chi sb Nasdaq

Piém sb %Ch . . ~ L2 . A
o= Composite nhich 0.03% lén 12,157.23 diém. Chi s Dow
VNIndex 1048.98 057)  13.79 416 Jones mat 79.62 diém (twong duong 0.23%) con 33,897.01
Dow Jones 33,897.01 (0.23) 2015 2.26 diém.
S&P500 4,154 .52 (0.01) 19.87 8.20
Nikkel 225 28,572.45 (012) 2352 9.50
Shanghai 3,370.13 0.68 13.40 9.09 < s 2 s
0% CHIEN LUQC PAU TU
DAX 15,895.20 008 1259 14.16 :
vang 1,993.55 (0.07) 9.29
Diu WTI 78.80 (0.45) (1.82) s 2 .
) - Nha dau tu cé thé xem xét rai 1énh MUA quanh khu
LICH THONG TIN KINH TE THE GIOI Chién lwge giao dich [vuc 1047-1051 diém trong cac pha diéu chinh. Diém
. — - trong ngay quan tri rai ro 12 mdc hé trg 1045 diém, huéng dén
Ngay Ky trudc Nl it mirc gi4 muc tidu 1057-1059 didm. Chién lugc Short
Trung Quoc - GDP Quy 1 17/4/2023  3.9% 2.9% s& dugc kich hoat néu chi sé gip khé & viing khéang
Anh - Thay ddi tro cAp thit nghiép] 17/4/2023  30.3K 11.2K cu gén 1054-1055 diém.
My - Gify phép xdy dyng 18/4/2023  1.339M 1.550M Chién lrgc giao dich |Hoat dong vi thé qua dém tam thoi chua

Anh - Chi s6 gia tiéu dung (CPI) 19/4/2023  0.30% 0.10% ngz“'m han duoc khu
Trung Qudc - Lai suét cho vay 20/4/2023  3.65% 3.65%
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DIEN BIEN CHi SO HPTL CAC KY HAN

NHAN PINH DIEN BIEN GIAO DICH HPTL

Ap luc ban manh cubi phién tir nhém cb phiéu vén héa
16n, 4 HDTL dong cira giam tir 7.7 dén 9.5 diém.

Téng thanh khoan thi trudng phién hém nay giam 29.23 %
s0 v6i phién lién trude, dat 125 335 hop ddng duge khép
lénh trong phién. Khéi ngoai ban rong HDTL thang 4 voi
4244 hop ddng.

Gié ly thuyét (FV) MBS tinh toan tham khao phién giao
dich t6i cho hop ddng VN30F2304 1a 1080.96 diém cao
hon 5.96 diém so véi giad thi truong). Tuong tu, gia ly
thuyét tham khao cho hop ddng VN30F2305 la 1082.03
diém (+10.63 diém), VN30F2306 la 1086.86 diém

VN30F2304 10550 46.00 125340 215 31,298 ) :
BN 25| 14000 11609 2635 | 23502 (+16.96 diém) va VN30F2309 1a 1090.37 diém (+24.37
VN30F2309  1049.8 130.00 32 231 1,093 dicm).
VN30F2312  1046.0  24.00 41 -4.65 284 . . s
Téng (T m—— 56177 XU HUONG CHI SO VN30F1M
Khung thoi gian
DIEN BIEN GIA HQP PONG VN30F1M VA VN30F2M Tong két BUY BUY BUY
Hb tro 1047 - 1049 1047-1049  1047-1051
Khang cu 1057-1059 1057-1059  1057-1059
$570) THI KY THUAT VN30F1M
98 thi ki thust VN3OF1M
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Dong cira 1048.98 1056.14
Thay dbi -6.04 8.41
%Chg -0.57 079
YTD 4.16 507
Vén héa

(ngh.ty dong) 4,184.81 3,038.19
P/E 13.79 10.93
P/B 1.66 1.63

TOP 10 CO PHIEU VON HOA TRONG VN30

Nhém vén héa 16n hém nay la nhan t6 chinh khién thi
truong giam diém. S6 ma giam diém (25) nhiéu hon sé ma
giam diém (5) va 0 ma dimg tham chiéu, trong d6 VNM
va VHM tré thanh hai try anh huéng tich cuc nhat t6i da
tang cua chi s6 VN30 voi mirc dong gop lan luot 1a -2.64
diém va -1.03 diém.

Chét phién, chi s6 VN30 giam 8.41 diém (-0.79%) xudng
1056.14 diém. Khéi lugng giao dich dat 151.937 triéu cb
phiéu, twong tmg gia tri 3465.24 ty ddng.

Khéi ngoai quay tré lai ban rong véi gia tri 457.39 ty ddng
trén HOSE. Trong do, luc ban tap trung & cac ma nhu

MSN S N
HPG MSB (374.48 ty ddng), BMP (43.79 ty ddng), STB (35.13
VPB ty dong), VNM (20.32 ty ddng), CTG (17.06 ty dong).
CTG
VNM
GAS ~ N . P .
vic NHAN PINH CO PHIEU BIEN PONG MANH TRONG
VHM VN30
BID
vcB Xét vé mic do anh huong, bo 3 VPB, ACB va VNM la
Khac | : : : : : nhitng nhan t6 chinh khién chi s6 VN30 két phién giam
0 200000 400000 600000 800000 1000000 1200000 diém. Trong d6, VPB dong gop -2.64 diém cho chi sb
o , 3 o VN30.
CAC MA ANH HUONG LON NHAT TOI VN30-INDEX
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VPB
FPT
ACB
HPG
TCB
VNM
VHM
MSN
vIC
STB
VCB
MBB
MWG
HDB
vic
VRE
ssl
VIB
TPB
CTG
NVL
SAB
GAS
BID
POW
PLX
PDR
BVH
BCM
GVR

DANH MUC CO PHIEU TRONG VN30

Banks

Electronic Equipment, Instruments & Components
Banks

Metals & Mining

Banks

Food Products

Real Estate Management & Development
Food Products

Real Estate Management & Development
Banks

Banks

Banks

Specialty Retail

Banks

Airlines

Real Estate Management & Development
Capital Markets

#N/A

Banks

Banks

Real Estate Management & Development
Food Products

Gas Utilities

Banks

Independent Power and Renewable Electricity Producers
Oil, Gas & Consumable Fuels

Capital Markets

Beverages

#N/A

Real Estate Management & Development

Gia
19,700
79,300
24,400
20,800
29,000
72,000
50,400
78,700
52,600
25,500
88,500
18,100
40,500
19,050
100,100
28,300
21,300
20,450
22,350
28,700
14,550
170,400
95,600
44,400
13,200
36,400
13,700
46,150
79,200
15,050

%Chg

-2.72
-0.13
-1.41
-0.72
-0.51
-1.37
-0.79

0.64
-0.38
-1.54

0.57
-0.28

1.38
-1.55

1.11
-0.70
-2.07
-0.97
18917
-1.37
-2.02

2.77
-1.24
-0.45
-2.22
-1.09
-1.44
-1.81
-0.38
-2.90

www.mbs.com.vn | 4

H-L
4.31%
0.63%
1.64%
1.20%
1.38%
153%
2.40%
2.31%
0.76%
1.96%
0.80%
1.10%
3.25%
1.57%
152%
3.78%
2.82%
2.21%
2.91%
1.75%
5.50%
2.89%
2.84%
1.24%
3.44%
151%
5.19%
2.06%
1.15%
4.33%

GTGD

369.144
33.346
112.827
219.247
76.164
58.981
49.214
98.276
91.694
364.33
36.838
75.625
120.133
231
14.144
69.772
293.608
65.547
42.03
46.486
507.86
55.745
32.204
20.065
75.313
11.863
143.366
17.038
3.081
25.852

Pieém

tac dong
-2.70

-0.10
-1.05
-0.50
-0.36
-0.87
-0.45
0.33
-0.20
-0.79
0.27
-0.13
0.63
-0.55
0.31
-0.19
-0.49
#N/A
-0.45
-0.30
-0.34
0.34
-0.12
-0.04
-0.18
-0.05
-0.06
-0.07
#N/A
-0.08

7.24
16.36
6.02
14.26
5.06
19.82
7.61
31.29
22.22
9.54
14.01
4.69
14.31
6.17
#N/A N/,
23.16
14.63
5.09
5.65
8.22
13.06
21.41
12.47
12.37
14.99
31.44
8.00
22.08
58.39
15.67

1.37
413
1.41
1.26
0.91
5.04
151
4.28
1.78
1.24
3.09
1.08
2.48
1.30
3.64
1.93
1.43
1.32
1.10
1.28
0.76
472
3.06
2.26
1.01
1.89
1.13
1.68
484
1.23



TAM LY THAN TRONG !

A
¥i-MBS

B W N -

10
11
12
13

14

15
16

17

18
19

20

21

22

23

24

25

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 l1énh 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 Chimg khoan MB (MBS). Nhiing thong tin st dung trong bdo cao dugc thu thap tir nhimg ngudn déng
tin cdy va MBS khong chiu trach nhiém vé tinh chinh xac ctia chiing. Quan diém thé hién trong bao céo nay la ctia (c4c) tac gia va khdng nhat thiét
lién h¢ voi quan diém chinh thitc cia MBS. Khong mét thdng tin ciing nhu y kién nao dugc viét ra nhdm muc dich quang céo hay khuyén nghi
mua/ban bat ky chimg khoén nao. Béo cao nay khong dugc phép sao chép, tai ban bai bat ky ca nhan hodc té chirc ndo khi chua dugce 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 diu tu can cé 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 cac 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 dat coc v6i cong ty mdi gidi dbi v6i mdi hop d,(‘”)ng trude khi giao dich.
VSD quy dinh ty 1& ]()'/ quy ban dau la 10% quy mo6 hgp dong nhung dé phong ngura rui ro, cac
CTCK thuong yéu cau murc ky quy cao hon.

Tai san ky quy t6i thiéu trong TK dbi voi mbi vi thé mo ma nha dau tu dang ndm gitr, thuong it
hon so voi mie ky quy ban dau.

Nop tai sz’uj b sung dé, s6 du TK ky quy khong thép hon mirc ky quy duy tri hodc dong bt vi thé
trén TK dé dam bao tiép tuc giao dich.

Nha dau tu ndm giir vi thé hop dong cho dén thoi diém dao han hodc thoat khoi vi thé trudc thoi
diém dao han bang cach dat mot/nhidu 1énh tai vi thé dbi nghich véi vi thé trude d6.
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