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BIEU PO VN30 TRONG NGAY DIEN BIEN THI TRUONG
« Céc chi s6 chitng khoan Viét Nam duy tri da t&ng diém bat chap cac anh hudng tiéu cuc tir thi trudng chitng
khoan toan cau. VN-Index dang tim ving dinh mdi vd@i sy but pha tir nhdm tai chinh - ngan hang, dau khi va
hang tiéu diing, VN-Index két phién giao dich tai 1.138,09 diém, ting 0,42%, HNX-Index c6 dién bién tucng
tu ting 0,59% lén mdrc 130,43 diém. Gia tri khdp 1énh ca hai san dat hon 8.300 ty dong.

- Phién tang diém hdm nay gilp chi s VN30-Index chinh thifc vugt dinh nhung thi trudng cd s van can thdi
gian dé xac nhan sifc manh ctia dong tién I6n. Viéc quan sat ddng thai dong tién nhém cd phiéu dan dit van
can dugc thuc hién trong cac phién tdi. Bén canh do, phién tai ca cdu danh muc clia cac quy ETFs tdi gan sé

- gia tang su than trong clia nha dau tu. Do do, du VN30-Index vugt dinh nhung ca hdi cho vi thé short cling
: khéng hé nhé.

- Dién bién gi&ing co duy tri trén thj trudng phai sinh khi VN30-Index kiém dinh viing khdng cu 1.115 diém. Mot

, ngay trude khi hgp dong ky han thang 3 ddo han, VN30F1803 c6 nhiing dién bién giao dich trong phién bam

ettt N A ekt b s ot Ittt sl e : kha sat véi thi trudng cd s&. Gid cac HDTL ky han gan bién dong trong mét bién do tuong ddi hep (chi

THONG TIN MA HOP PONG TUONG LAI khoang 7 diém) 1a nguyén nhan chinh din dén tong thanh khoéan trén thi trudng HBTL ngay hdm nay giam

- dang k& so Vvdi phién trudc, véi 21.698 hgp dong dudc khdp 1énh (-31,1%). Trong dé KLGD hgp dong

--- VN30F1803 giam manh 12.986 hgp déng xudng mdrc 15.889 hgp d6ng, khi nha déu tu chuyén sang giao dich
hgp dong thang 4.

1. VN30

VN30F1803 15/03/2018 1 1113.9 1.25 « V& mét ky thuat, phién téng diém hdm nay gilip VN30 duy tri trang thai Tich cuc. Trong phién t8i, chi s6 tiép
VN30F1804 19/04/2018 36 1124 -3.62 tuc thir thach vung dinh cao han. Dudng Bollinger Bands dang co thdt manh va gid dao dong trong bién dd
VNBOF1806 21/06/2018 99 1136.7 -6.85 h_ep hanﬂw y vAe giai doan tlctl Iuy; tro‘ng Xuﬂ hudng tang. Stochflstlc Os‘cnlator va MACD déu n_a:n sat dl.fdng_
signal nén hién tugng rung lac van con. HO trg manh trong ngan han la nguGng 1.098-1.106 diém. Trong khi
VN30F1809 20/09/2018 190 1157.5 -13.82 viing 1.116-1.120 diém s& I3 khang cu’ manh.
TY TRONG VI THE MO’ GIUA CAC KY HAN CHIEN LUOC PAU TU
®VN30F1IM ®mVN30F2M ™ VNF30F1Q ™VN30F2 . ~ ~ " e ~
Q Q " MG vi thé Long néu VN30 tru viing trén S1: 1.106 diém dén S2: 1.098
100% prerrerrererp e A Chien lugc giao dich  diém. Chét I6i quanh viing ky vong 1.116- 1.120 diém. Stoploss néu VN30
90% trong ngay thiing 1.099 diém. Vi thé short quanh vling dao dong 1.120-1.125 diém.
80% Stoploss néu VN30 vugt 1.128 diém.
70%
60% . . .
50% Chién lugc giao dich M@ vi thé€ Long theo chién ludc break dinh néu VN30 vugt khang cu 1.120
‘3‘82;0 ngén han va chét 18i tai 1.130-1.140. Stoploss néu VN30 giam vé 1.106 diém.
o :
20% —
10% Chién Iwgc giao dich Ky vong xu hudng vugt dinh c6 thé dién ra, véi muc khang cu ky vong
0% ¢ " ; . VN30 la 1.166 — 1.189 diém. HO trg manh ngan han 1.080 va 1.091 khdng
SIS IRC NG RS S R R R R S B rung han bi vi pham.
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MA ANH HUONG LON NHAT TOT VN30 INDEX
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CHUNG KHOAN MB

NHAN DPINH CHI SO VN30

Budc vao phién giao dich, nhiéu c6 phiéu von hda I6n va nhdm ngan hang, bat déng san giao dich khdi sac
day VN30 tdng manh. Nhém ngan hang van [a du tau cho xu hudng téng cla thi trudng. Thi trudng vé
cudi phién sang khéng con hung phan nhu Iic khdi dau, nhiéu cd phiéu bluechip nhu MSN, MWG, VIC,
VRE, SAB, PVD,...déng loat giam gid khién thu hep da tdng diém cla VN-Index. V& cudi phién, trong khi
CTG va BID diéu chinh nhe thi cac c8 phiéu ngan hang khac nhu VCB, MBB, SHB, HDB... giit vitng sic
xanh. Tai nhém ch(ing khoan, SSI ciing giam nhe nhung céc c6 phiéu khac nhu MBS, HCM, VND, CTS va
SHS d&u tang rét tich cuc. Nhém dau khi khai sic lai tai GAS (tdng 2,8%) va PVD (téng 1,9%) nhung riéng
PVS van giam 2,1% vé 22.800 dong.

Chét phién, chi s6 VN30 téng 3,62 diém (+0,33%) Ién 1.115 diém. S6 ma ting gid va s6 ma giam gia kha
cén bang. Khéi lugng giao dich cia nhém VN30 dat 84,86 triéu c8 phiéu tuang (ng gid tri 3.812 ty dong.

Nha dau tu nudc ngoai ban rong vdi gia tri 215,81 ty dong trén HSX. Trong dd, ho ban rong cac ma nhu
VNM (-103,51 ty), HDB (-99,91 ty), DHG (-60,94 ty), VIC (-37,28 ty), STB (-23,26 t}), VND (-17,09 ty)...0
chiéu ngugc lai, ho mua rong cac ma nhu VIC (+110,94 ty), VRE (+36,86 ty), GAS (+25,51 ty), KBC
(+11,53 ty), BVH (+11,07 ty),...

PO THI KY THUAT VN30
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PUONG CONG GIA HPTL CAC KY HAN R _ N
NHAN DINH DIEN BIEN GIAO DICH HPTL

Giahiéntai - Phiéntrude 4o  Dinhgia MBS
- M@t ngay trudc khi hgp dong ky han thang 3 ddo han, VN30F1803 c6 nhiing dién bién rét sét chi s6 VN30.
1205 - o - - " ~
1155 - Dong clra hgp dong nay giam 2,1 diém (tuong ducng -0,19%) xudng 1.113,9 di€ém, hién dang thap hon
aaaaasy \aasaasbhbhhhbiiiihi A - 5 0 - . . s~ - o
1105 | M 114368 chi s8 ca s 1,1 diém. Tucng tu’ nhu’ hdp dong thang 3, VN30F1804 déng cira cling gidm nhe 0,09% xudng
1,129.85 e e . i A . N . . "
1055 ~ 1,115.15 1,120.38 1.124 diém, basis dat -9 diém. Ngudc chiéu vai hai hgp dong ky han gan, VN30F1806 va VN30F1809 lan
lggg ) lugt ting 0,06% va 0,39%, dat 1.136,7 diém va 1.157,5 diém. Mic basis theo d6 Ian luct dat -21,7 diém
905 - va -42,5 diém.
23: i « Gid cac HDTL ky han gan bién ddng trong mdt bién dd tuong ddi hep (chi khoang 7 diém) Ia nguyén nhan
1-Mar 1-Apr 1-May 1-Jun 1-7ul 1-Aug 1-Sep chinh dan dén tong thanh khoan trén thij trudng HDTL ngay hom nay giam dang ké so vdi phién trudc, véi

21.698 hgp dong dugc khdp 1énh (-31,1%). Trong dé KLGD hgp dong VN30F1803 giam manh 12.986 hgp

DIEN BIEN CHI SO HDTL CAC KY HAN ddng xudng murc 15.889 hop ddng, khi nha dau tu chuyén sang giao dich hgp dong thang 4. KLGD hgp

Hopdong  chiss  °t- o %t Vithémd  Ooi/- dbng VN30F1804 gap hon 2 lan so véi phién trudc, dat 5.477 hdp dong. KLGD hop déng VN30F1806 va
Chi s0 KLGD __cuoi nga Ol VN30F1809 [3n Iugt dat 64 hdp ddng (-45,3%) va 268 hgp ddng (+179,2%).
VN30F1803 1113.9 -0.19 15,889 - 44,97 5006 -17.35
+ Gia ly thuyét (FV) MBS tinh toan tham khao cho phién giao dich tdi cho hgp dong VN30F1803 la 1.115,15
VN30F1804 1124 0.09 5477 129.16 3390 161.37 diém (cao hon 1,25 diém so vdi gia thi trudng). Tuong tu, gia ly thuyét tham khdo cho hgp dbng
VN30F1806 1136.7 0.06 64 - 45.30 830 4.40 VN30F1804 I3 1.120,38 diém (-3,62 diém), hdp dong VN30F1806 Ia 1.129,85 diém (-6,85 diém), hgp dong
VN30F1809 1157.5 0.39 268 179.17 540 -4.76 VN30F1809 la 1.143,68 diém (-13,82 diém).
Tong 21,698 - 31.07 9,766 12.05‘ PO THI KY THU AT VN30F1M
DIEN BIEN THANH KHOAN THEO TUNG MUC GIA VN30F1803 or 1. b ynvaor 1 - © oinacom 113 oo e
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DIEN BIEN CHi SO CHUNG KHOAN THE GIOT

NHAN DPINH THI TRUONG CHUNG KHOAN THE GIOI

x

MBS

CHUNG KHOAN MB

Piém s6

Tang giam

P/E

Chitng khoan My di xu6ng sau khi s6 liéu vé& ban Ié mdi nhat dugc cdng b lam théi bung lo ngai vé tiéu

VN-index 1,138.09 0.42 20.59 15.63 dung ca nhan dang dan ha nhiét va stic khoe cta nén kinh t& cd thuc su 8n dinh hay khéng. Khéi lugng
giao dich ¢6 phiéu trong r6 S&P500 hdm nay thap hon 10% so véi trung binh 30 ngay trudc dé. Gia dollar

Dow Jones 24,758.12 - 1.00 20.20 1.16 van tru vitng quanh mdic tham chiéu, thé hién niém tin clia thi trudng vé viéc Fed s& khdng voi vang trong

S&P 500 2,749.48 - 0.57 22.33 3.43 16 trinh tang I&i sudt trong khoang thdi gian nay. Lgi tirc trai phiéu kho bac tiép tuc giam 4 diém trong phién

I hém nay xu6ng con 2,81%.

Nikkei 225 21,777.29 - 0.87 15.98 4.34 s B s R e o 0o o, , . L - v a
Ca chau A va chau Au déu do Ira do chiu anh hudng xau tu’ thi trudng My phién trudc. Bong euro rét gia

Shanghai 3,291.38 - 0.57 16.89 0.48 0,3% sau khi Chu tich ECB phat biéu su ting trudng bat thudng gan day cua ddng tién nay khong phai

DAX 12,237.74 0.14 14.17 5.06 d%ljcjcﬂhﬁ trg bdj sy tang trudng kinh t€ khu vu'c ma do cac yéu t6 bén ngoai, khi€n lam phat di sai hudng so
vGi k€ hoach cua ECB.

Vang 1,327.00 0.11 B 1.71 Gia dau tho tiép tuc lao déc, hién dat 60,53USD/thung. OPEC thong bao tang muc tang trudng ngudn cung

Dau WTI 61.01 0.07 - 0.91 dy doan cho thang th(r 4 du cung lién ti€p nay do san lugng khai thac clia My va cac nudc dau moé khac

LICH THONG TIN KINH TE VIET NAM VA THE GIO1

déu khong co dau hiéu cham lai. Kim loai dong co6 phién tang an tugng 0,6% cao nhat trong han tuan qua.

NHAN PINH €O PHIEU BIEN PONG MANH TRONG RO VN30

« VCB t&ng gia manh va 1a c6 phiéu c6 tac dong 16n téi trang thai ting diém cta VN30 ngay hom nay. Két

phién VCB téng 1.800 ddng/cp 1&n mirc 73.800 déng/cp. V& mat ky thudt, gid VCB tiém cén ving dinh ngdn
han 73.800 ddng/cp dudc thiét 1ap ngay 28/02/2018, cac nhém MA quan trong van di [én véi do dbc gia

[US] Cén can chi tiéu cong T.2 49.2 ty USD -222.3 ty USD -215.2 ty USD tang nén giai doan tang trudng dudc duy tri. Cac chi bo kj thuat nhu MACD, RSI, Stochastic dang c6 xu
hudng di 1én cling c6 da téng gid clia c6 phidu. Ving 74.000-75.000 1a khang cu manh, viing hd trg 68.000-
70.000 ddng s& 1a hd trg manh néu xuat hién nhifng phién diéu chinh. Trong cac phién t&i VCB b thé kiém
L5l @R ER A 0.3% e 0.2% nghiém c4c viing gia cao han, &p Iuc chdt I18i c6 thé gia ting va I3 mdt trong nhitng yéu t& can tré da ting
[TQ] San xust Cong nghiép T.2 6.2% 6.2% 7.2% clia c6 phiéu nay.

[US] Dy trif cfau thé tusn 24wieuthing  22triduthing 5 triéu thing ' : . l'*'”-."w L )
P e e
[EU] San xut Céng nghiép T.1 0.4% -0.4% -0.1% i "‘+ m”
S = r"'rh' i
[US] PPI T.2 0.4% 0.1% 0.2% i)
LR Ll T ¢+"I"
[Thuy, Si] b 0.759 it e .
Thuy Si] Li suat Libor -0.75% -0.75% kel ) H H H H
(YuRanid s AR VBT URNRIN R ANRY I ENANS A MRRu R VRS R ARRN R AN RN R SHVURRA R MR ERAl

[EU] CPI T.2 1.2% 1.2% e R S—— — : N i i

- harts by Trmding\isw \-\v/. - , \_'47"\" ==
[US] Sén xudt Cong nghiép T.2 -0.1% 0.3%
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DANH MUC CO PHIEU TRONG VN30
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| _cHUNG KHOAN mB_|

| cphigu| _______Noanh | Tytrong(%)| Gia | +/-% | HL_| GIGD | diémticdong | P/E_| P/E2017 | _P/B___

HPG
VNM
vIC
vic
MSN
MBB
MWG
FPT
SAB
STB
vCB
ROS
NVL
SSI
PLX
GAS
CTG
REE
SBT
GMD
@i
CTD
HSG
KDC
BVH
BID
DHG
BMP
DPM
NT2

General Industrials

Food Producers

Real Estate Investment & Services
Travel & Leisure

Financial Services

Banks

Technology Hardware & Equipment
Fixed Line Telecommunications
Beverages

Banks

Banks

Construction & Materials

Real Estate Investment & Services
Financial Services

Oil & Gas Producers

Oil & Gas Producers

Banks

Industrial Engineering

Food Producers

Industrial Transportation
Construction & Materials
Construction & Materials

Industrial Metals & Mining

Food Producers

Nonlife Insurance

Banks

Pharmaceuticals & Biotechnology
Construction & Materials
Chemicals

Electricity

10.03

9.44

11.17

8.31
7.02
6.20
4.30
4.60
3.68
4.65
4.73
2.91
2.71
2.27
1.68
2.02
2.36
1.35
1.15
0.91
1.09
0.93
0.89
0.89
1.02
1.19
0.80
0.58
0.65
0.46

61,800
213,000
102,500
206,500
94,000
34,800
115,000
60,800
214,600
16,050
73,800
138,000
78,900
39,200
81,200
118,200
35,550
40,800
19,300
32,100
33,000
167,100
23,900
40,300
84,200
39,000
98,500
78,900
23,450
30,000

0.49
1.43
-0.10
0.24
=105
0.29
-0.86
1.16
-1.11
-0.31
2.50
-0.43
0.13
-0.76
-0.37
2.78
-0.42
2.26
6.34
1.90
-0.45
2,79
-1.44
0.25
0.48
-0.51
-0.20
4.37
3.0
3,28

0.97%
2.29%
2.34%
2.71%
1.49%
2.02%
2.35%
2.36%
4.28%
2.49%
2.34%
4.51%
0.51%
1.91%
2.22%
3.40%
3.68%
3.53%
4.89%
2.39%
3.40%
4.07%
3.16%
1.75%
2.77%
2.31%
1.43%
7.61%
4.67%
4.55%

164.31
240.57
211.41
215.40
29.85
286.06
28.93
124.69
45.76
266.78
297.77
151.33
263.51
197.36
41.91
95.57
309.51
95.97
269.74
45.33
36.81
87.25
43.60
4.63
30.65
78.54
36.86
65.16
31.86
15.33

0.54
1.48
-0.12
0.22
-0.83
0.20
-0.42
0.59
-0.46
-0.16
1.29
-0.14
0.04
-0.19
-0.07
0.61
-0.11
0.33
0.76
0.19
-0.06
-0.30
-0.15
0.02
0.05
-0.07
-0.02
0.27
0.28
-0.17

11.16
33.17
57.09
24.89
49.43
17.80
16.05
14.82
31.22
42.28
38.26
146.38
23.23
21.09
21.82
25.56
17.63
9.19
14.76
17.04
5.41
8.20
6.21
14.72
40.08
23.24
20.43
14.82
13.68
10.86

10.59
28.38
33.96
21.90
29.21
13.02
13.23
14.64
27.64
132.64
27.75
NA
16.29
20.47
25.80
24.20
18.95
8.30
NA
9.23
11.85
7.38
5.50
19.52
6.76
21.41
19.69
12.98
9.82
8.21

2.90
12.87
9.11
19.53
5.65
2.24
6.17
3.04
9.28
1.27
4.91
12.95
5.16
2.18
4.83
5.70
2.13
1.57
1.57
1.51
1.65
1.87
1.63
1.30
4.10
3.05
4.56
2.63
1.12
1.73,
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THONG TIN CO BAN HPTL VN30

CHUNG KHOAN MB

PAC PIEM SAN PHAM HBTL VN30

10
11
12
13
14
15
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 mo6 01 hgp dong

Thang dao han

Phuong thirc giao dich

GD khép I1énh dinh ky

Thai gian giao dich GD khép Iénh lién tuc
GD thoéa thuan

Cac loai Iénh giao dich

Nguyén tic khép Iénh

Khdi Iugng giao dich t6i thi€u/Iénh

Khoi lugng giao dich toi da/lénh

Don vi yét gia/ Budc gia

Bién do giao dong

Ngay giao dich cudi cling

Ngay thanh toan cudi cluing

Phuong thirc thanh téan

Gia thanh toan hang ngay

Gia thanh téan cudi cuing

Gia tham chiéu

Mg tai khoan

NDT CK chuyén nghiép

NBT té chirc
NDT ca nhan

Gidi han vi thé nam giir
toi da trén 1 TK

Mirc ky quy ban dau
Mirc ky quy duy tri

Ky quy b6 sung

Ty Ié sir dung tai san ky quy

Ngudng canh bao vi M'Zrc d? L
ham ty Ié ky quy pucdoR

phg e ky quy Mirc d 3

Thoat khoi hgp dong dang tham gia

VN30F-yy-mm
Chi s8 ¢6 phiéu VN30
100.000 ddng
100.000 ddng * Diém chi s6 VN30
- Thang hién tai
- Thang ti€p theo
- Hai thang cudi 2 quy gan nhat
- Giao dich khdp Iénh
- Giao dich thoa thuan
- ATO: 08h45 - 09h00
- ATC: 14h30 - 14h45
- Sang: 09h00 - 11h30
- Chiéu: 13h00 - 14h30
- 08h45 - 14h45
LO, MOK, MAK, MTL, ATO, ATC.
Uu tién gia va thdi gian.
01 hgp dong
500 hgp dong
0,1 diém chi s& = 0,1 * 100.000 = 10.000 ddng
+/- 7%
Thir 5 ctia tudn thi? 3 clia thang ddo han. Néu rdi vao ngay nghi I& thi sé dugc diéu chinh Ién ngay giao dich lién trudc.
Ngay lam viéc lién sau ngay giao dich cuGi cung.
Thanh téan bang tién
Gia hgp dong phéi sinh do HNX x&c dinh dé tinh todn gid tri [3i/16 phét sinh cudi ngay ctia tirng hdp dong.
Gia dong cuia clia chi s6 VN30 tai ngay giao dich cudi cing ctia HDTL.
Gia thanh toan cudi ngay cta hgp dong tucong lai trong ngay giao dich lién trudc.
Nha d&u tv 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 cdng ty mdi gidi ddi véi mdi hap dong trude khi giao dich. VSD quy dinh ty I& ky quy ban dau I 10% quy md
hgp ddng nhung d& phong nglra rdi ro, cdc CTCK thudng yéu cau mdc ky quy cao han.
Tai san ky quy i thiéu trong tai khoan ddi véi mdi vi thé md ma nha dau tu dang nédm giit, thudng it hon so v8i mic ky quy ban dau.
NOp tai san bd sung dé s6 du tai khoan ky qui khong thap hon mirc ky quy duy tri hodc chdp nhan déng bét vi thé trén tai khoan ctia 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 co.
Ty |é str dung tai san ky quy dat nguGng 80%
Ty |é str dung tai san ky quy dat nguGng 90%
Ty & st dung tai san ky quy dat nguGng 100%
Nha d&u tw ndm gilt vi thé hgp dong cho dén thdi diém ddo han hodc thoat khdi vi thé trudc thdi diém dao han bang cach dit mot/nhiéu Iénh tai
vi thé dGi nghich vdi vi thé trude do.
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TUYEN BO MIEN TRACH NHIEM

x

MBS

CHUNG KHOAN MB

Ban quyén nam 2017 thudc vé Cong ty CP Chirng khoan MB (MBS). Nhitng thong tin sir dung trong bdo cdo dugc thu thap tlr nhitng ngudn dang tin cdy va MBS khdng chiu trach nhiém vé tinh chinh
xac cua ching. Quan diém thé hién trong bao cdo nay la cua (cac) tac gia va khdng nhét thiét lién hé véi quan diém chinh thirc cia MBS. Khdng mét thdng tin cling nhu' y kién nao dugc viét ra nham
muc dich quang céo hay khuyén nghi mua/ban bat ky chig khoadn nao. Bdo cdo nay khdng dugc phép sao chép, tai ban bdi bat ky ca nhan hojc t& chirc nao khi chua dugc phép clia MBS.

MBS HOI SO

Toa nha MB, s& 3 Lidu 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 LUQC THI TRUONG

Tran Hoang San

Trudng bd phan/Kiém soat

son.tranhoang@mbs.com.vn

Nguyén Viét burc

Chuyén gia Nghién clru cao cap

duc.nguyenviet@mbs.com.vn

D3 Bao Ngoc

Chuyén gia Nghién clru cao cap

ngocl.dobao@mbs.com.vn

Pham Van Quynh

Chuyén vién Nghién clru

quynh.phamvan@mbs.com.vn

Nguyén Hoa Hop

Chuyén vién Nghién cltu

hop.nguyenhoa@mbs.com.vn

Nguyén Thj Hai Ha

Chuyén vién Nghién clru

ha.nguyenthihai@mbs.com.vn
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