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Basis n¢&i rong, tao da vwot dinh?

Chuyén vién cao cap phan tich
Ng6 Quoc Hwng
hung.ngoquoc@mbs.com.vn

D6 thi ky thuat chi s6 VN30F1M (15 Phat)

) VN30 INDEX FUTURES - 15 - HNX = D 01166.0 H1166.0 L1166.0 C1166.0 +2.8 (+0.24%) WMD ~

[ 11658 02 [1166.0]

1180.0

1160.0

1140.0

1120.0

1100.0

1080.0

1060.0

1040.0

17 TradingView

Oct 16 MNaov 13 Dec 18 2024 (=)

Nhéan dinh thi trwéong Thi trwrdng chirng khoan trong nwéc

z . 0,
Thi trrdmg co' s& gap ap Iwc chét 11 sau phién rung 14c ATC hom qua, ks S Cngl.  Cing
tuy vay phai sinh phan 16n thoi gian giao dich & nguwéng 1.156 diém voi  Vn-Index 1,154.68 3.96 0.34%
basis dwong. Ca chi s6 Vn30 va HDTL thang 1 van ngap ngirng & ving VN30 1,161.14 4.77 0.41%
dinh thang 10/2023. Vung cén dbi véi Vn30 & 1.166 diém, trong khi phai )
sinh & viing 1.171 -1.175 diém. Thanh khoan thi trwdng phai sinh phiéen  Thi trwong chirng khoan the gi&i
cubi tudn gidm 23% so v&i phién hém qua con 200.164 HD, tuy nhién  Dow Jones 37,440.34 10.15 0.03%
Io?i trL‘f phlél.ﬁ nay thi day Yén la ph}éh co thanh’khoén cao n‘h.ét 1} phién  ggps500 4,688.68 16.13 -0.34%
gan day. 'I:hg tru;o’ng Aco' so tanj thon.vu:o’t gua f;\p lwe chot |&i rlgan han, S&P 500 VIX 14.39 0.26 1.84%
thanh khoan thap, bén canh do basis & thj trwd'ng phai sinh cling dwoc ) i
n&i réng, ... sé 1a cac tin hiéu hd tro' xu hwéng téng cda thi trwomg trong  Nikkei 225 33,377.42 132.21 0.40%
cac phién t&i, kha nang vwot dinh 3 thang co xac suét tang cao. .
P 9 9 9 Kospi 2,578.08 -8.94  -0.35%
Vung Hé trg/Khang cw cua chi sé VN30F1M Shanghai 2,929.18 2517  -0.85%
Khung thoi gian 15m Daily Hang Seng  16,498.00 -116.00  -0.70%
T(':‘)ng két LONG LONG FTSE 100 7,654.05 -69.02 -0.89%
H6 tror 1.157-1.160 1.148-1.158 DAX 16,479.84 -137.45  -0.83%
Khang cw 1.169-1.172 1.171-1.175 CAC 40 7,367.60 -83.03  -1.11%
Chién lwoc dau tw Thi trweong hang hoéa
Nha dau tw c6 thé xem xét rai 1énh LONG VEYe 2,045.35 -4.65  -0.23%
quanh khu vic 1.152-1.158 diém trong cac R Al 73.05 0.86 1.19%
ph:a d|<iu chinh. E).|§m quarl tri ru; ro n’eu de Diu Brent 78.32 0.73 0.94%
Chién lwoc giao dich [mat moc 1.148 diém, hwdng dén murc gia
trong ngéy muc tiéeu 1.170-1.174 dlém, Ch|én’ IU’O’C . X
SHORT sé dwoc kich hoat néu chi s6 phan HBTL chi so VN30 .
(ng tiéu cuc tai ving khang cw ngén han i Index Last Chg. Basis
1.172 -1.175 diem VN30F2401 1,166.0 9.50 4.86
.. |Hoat dong nam git vi thé qua dém tam thoi ERVINEN 2T 1,164.3 5.60 3.16
Ch'e"r::gf 210 cleh lehwa dirge Khuyén khich. VN30F2403 116338 3.80 2.66
i VN30F2406 1,163.0 6.90 1.86

D liéu dwoc cép nhét luc 17h hang ngay
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D6 thij ky thuat chi s6 VN30F1M (Hang ngay)
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Ngay dao han fgi"hgaany KLGD (HD) K'('O'E"” Gia dong ctra  +/- (Diém) tha'xltl'::::t C.Zi?.h

VN30 1,161.14 4.77
VN30F2401  18/01/2024 13 199,452 56,200 1,166.0 9.5 116163  -4.37
VN30F2402  15/02/2024 41 554 965 1,164.3 5.6 116278 -1.52
VN30F2403  21/03/2024 76 144 490 1,163.8 3.8 116423 0.43
VN30F2406  20/06/2024 167 14 581 1,163.0 6.9 1167.98  4.98

Top c6 phiéu anh hwéng dén chi sé6 VN30 (Diém)
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STB MBB MWG SSI ACB VIB CTG SHB TCB FPT BCM SAB VRE VJC VIC POW MSN VNM VHM VPB

Tuyén bb mién trach nhiém:

Ban quyén ndm 2023 thudc vé Céng ty CP Chirng khoan MB (MBS). Nhiing théng tin str dung trong bao céo duoc thu thép
ttr nhiing ngudn dang tin cdy va MBS khéng chiu trach nhiém vé tinh chinh xac cda ching. Quan diém thé hién trong béo
cdo nay la cua (céc) tac gia va khéng nhét thiét lién hé véi quan diém chinh thirc cdia MBS. Khéng mét théng tin ciing nhw y
kién nao dworc viét ra nhdm muc dich quéng céo hay khuyén nghi mua/ban bét ky chirng khoan nao. Bao cdo nay khéng
duwoc phép sao chép, téi bén bdi bat ky cé nhan hoéc té chirc nao khi chwa dwoc phép ctiia MBS.
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