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BIEU PO VN30OF1M TRONG NGAY
< DIEN BIEN THI TRUONG

e, . « Thi trudGng phai sinh du céd muc chiét khau rat rong khi déng clra phién hom qua nhung xu hudng giam
e - manh van chiém uu thé, 4p luc short phong vé khién HDTL thang 11 dé m&t ngudng hd trg xung quanh
* ||“"‘|_ - 935 diém khién thanh khoan ting |én cao nhéat trong 4 phién gan day. DU déng clra & mdc gan mirc thap

‘ . nhét trong phién nhung basis § HPTL thang 11 vin am 24 diém du chi con 5 phién nifa Ia d4o han.
iy . bang cha y la khéi ngoai cling short rong gan 5.000 hgp dong.

. : Xét vé mét ky thuat, chi s6 VN30F1M d3 d& mat viing day ngan han 943,27 diém cling vdi viéc thanh
I o e e e e E TS khoan ngéNy cang ting cho thay &p luc gidm s& tiép tuc trong phién ngay mai. Chi s8 nay c6 thé kiém tra
lai viing ho trg 860 diém.

Péng cira (9 thi trudng cd sd, chi s6 Vn-Index lai ¢ phién giam manh nhét trén thé gidi cho thdy khé khén clia thi
trudng trong nudc 1a do yéu t& ndi tai. V& k§ thuat, chi s Vn-Index dé mat ngudng ho trg & murc day

VN30F2211 Ll 7 e I thang 10 dang tao tin hiéu xau, kich hoat &p luc cit 16 khién thanh khoan ting 1&n. Nha d4u tu sau nhiéu
VN30F2212 15/12/2022 35 902.00 9,898 [an bt day khong thanh cong s& than trong, bén canh ngudn luc can kiét thi tdm Iy ciing s& chuyén sang
phong thd. Do vay, thanh khoan thi truGng nhiéu kha nang con ti€p tuc sut giam, vdi cac phién tang
VN30F2303 16/3/2023 126 905.00 336 thanh khoan thap va céc phién giam thanh khoan cao. Nha dau tu chua nén bat day, khdng dung
margin, c thé dl’ng ngoai thi trudng quan sat.
VN30F2306 15/6/2023 217 896.00 290 amn, 9 ng i 9q
TY TRONG VI THE MO GIUA CAC KY HAN CHIEN LUQC PAU TU
100% mVN30F2Q VN30F1Q =VN30F2M =VN30F1M
RS EEEEEEE RN EEEE e L ar e S, _ > P .
90% e . - V@i ap luc short ap dao tur khdi ngoai, nhiéu kha nang chién lugc Short van chiém uu thé
80% ::r:':n :‘dgc glckls ngay tir khi m& clra phién ngay mai du basis dang c6 mic chiét khdu réng do nhiéu cd
70% 9 ngay phiéu trong rd Vn30 giam san va chi sd nay ciing khong giam thém dugc nira.
60%
50%
o ™ e
;802 gz;nr::gc gisoldich nadm gill vi thé qua dém tam thdi chua dudc khuyén khich.
20% - —
10% Chién lugc giao dich Nha dau tu cd thé theo ddi thém dién bién cac hgp dong trudc khi md vi thé giao dich
0%

spread spread mdi phu hgp han.
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DIEN BIEN CHi SO HDTL CAC KY HAN
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VN30F2211 912.8 -1.35 469,015 14.3 43,689
VN30F2212 902.0 -0.84 4,495 623 9,898
VN30F2303 905.0 -0.52 109 159.5 336
VN30F2306 896.0 -0.53 142 105.8 290
Téng 473,761 146 54,213
THANH KHOAN THEO TUNG MUC GIA VN30F1M
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NHAN PINH DIEN BIEN GIAO DICH HPTL

Thi tru‘6~ng phai sinh dU c6 mic chiét khau rat rong khi dong ctra phién hom qua nhung xu hudng giam
manh van chiém uu thé&, ap luc short phong vé khién HDTL thang 11 d& méat ngudng ho trd xung quanh
935 diém khién thanh khoan téng Ién cao nhét trong 4 phién gan day.

T6ng thanh khoan thj trudng phién nay ting 14,61% so véi phién lién trudc, dat 473.761 hgp dong

dugc khdp lénh, trong dd thanh khoan tap trung tai HDTL thang 11 véi 469.015 hgp dong. Khdi ngoai
ban rong HDTL thang 11 vdi 4.863 hgp dong, Iuy ké mua rong khoang 7.183 hgp dong.

o Gia ly thuyét (FV) MBS tinh toan tham khao phién giao dich tgi cho hgp dong VN30F2211 la 937,03
diém (cao hon 24,23 diém so vdi gia thi trudng). Tuong tu, gid ly thuyét tham khao cho hdp déng
VN30F2212 13 937,96 diém (+35,96 diém), VN30F2303 13 940,99 diém (+35,99 diém) va VN30F2306 la

944,02 diém (+48,02 diém).

XU HUONG CHI SO VN30F1M

Khung thgi gian 15m ih Daily
Tong két SELL SELL SELL
Hb trg 940-943 890-893 850-855
Khang cu 926-930 943-948 1025-1040

PO THI KY THUAT VN3OF1M

D8 thi ki thust VN3OF1M
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Spread HPTL Hién tai  Phién trudc
VN30F2M - VN30F1M -10.8 -14.00 3.2 -16.42
VN30F1Q - VN30F1M -7.8 -16.60 8.8 -12.86
VN30F1Q - VN30F2M 3 -2.60 5.6 3.56
VN30F2Q - VN30F1M -16.8 -14.00 -2.8 -22.86
VN30F2Q - VN30F2M -6 0.00 -6 -6.44
VN30F2Q - VN30F1Q -9 2.60 -11.6 -10

DUONG CONG GIA HPTL CAC KY HAN

Gid hiéntai e e e« Gia phién trudc A Dinh giad MBS
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NHAN DPINH CHENH LECH GIA HPTL

o DU ddng clra & miic gan mirc thdp nhéat trong phién nhung basis § HDTL thang 11 van &m 24 diém du
chi con 5 phién nira la ddo han.

Chénh léch giad gilta cac hdp dbng cudi phién giao dich hém nay c6 xu hudng gidm, hién nam trong
khoang -16,8 diém dén +3 diém. Trong dd, chénh Iéch gid hai hgp ddng ky han gan nhat (VN30F2212-

o VN30F2211) tdng thém 3,2 diém. Hién tai, xu hudng chénh l&ch gia giita cac cdp hop ddng nay chua rd
rang, do do, nha dau tu cd thé theo ddi thém dién bién cac hop dong trudc khi md vi thé giao dich
spread mgi phu hgp han.

DIEN BIEN BASIS CAC HPTL

m Basis VN30F1M m Basis VN30F2M m Basis VN30F1Q m BasisVN30F2Q
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VNIndex VN30

Pong cira 947.24 936.8
Thay doi -38.35 -42.88
%Chg -3.89 -4.38
YTD -36.78 -39.00
Von hoa (ngh.ty dong) 3,780.71 2,707.54

P/E 9.88 8.03
P/B 1.52 1.48

TOP 10 CO PHIEU VON HOA TRONG VN30

0 200000 400000 600000 800000 1000000 1200000

CAC MA ANH HUONG LON NHAT TOT VN30-INDEX

#N/A #N/A #N/A #N/A #N/A

-5.48
VPB MSN TCB MWG HPG BVH VIC GVR SAB PNJ]

NHAN DPINH CHI SO VN30

v~ MBSecurities

¢ Nhém vén hda I6n hdm nay la nguyén nhan khién cac chi s chinh ti€p tuc chim siu trong sac do. S6 ma
giam diém (29) ap dao hoan toan so vdi s6 ma téng diém (1) va 0 ma ding tham chiéu. VPB va MSN trd
thanh hai tru tac dong tiéu cuc nhat t&i da giam clia VN30-Index vdi mic anh hudng lan Iugt la -5,48
diém va -4,02 diém; ngoai ra TCB, MWG hay HPG ciing |a nhitng bluechips gidm diém va kéo chi s6 VNI

ddng ctra dugi mdc tham chiéu.

Chdt phién, chi s6 VN30 giam 42,88 diém (-4,38%) xudng 936,8 diém. Khéi ludng giao dich ctia nhém

VN30 dat 277,71 triéu c8 phiéu, tucng (g gid tri 5.311 ty dong.

Khéi ngoai mua rong phién thir 4 lién ti€p vdi 89,66 ty dong trén toan thi truGng. Trong do, luc mua tap
trung & cac ma nhu KBC (+35 ty dong), VHC (+32 ty dong), DPM (+31 ty dong), DCM (+29 ty dong),

POW (+28 ty dong).

PO THI KY THUAT VN30

D5 thi k¥ thuat chi 56 VN30-Index
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Piém sé %Chg P/E
VNIndex
947.24 (3.89) 988  (36.78)
D
ow Jones 33,715.37 3.70 19.34 (7.22)
S&P500
3,956.37 5.54 1913 (16.99)
Nikkei 225 28,262.63 2.98 26.85 (1.84)
Shanghai 3,036.13 (0.39) 1356  (16.58)
DAX 14,146.09 3.51 13.44 (10.95)
Vang 1,750.26 (0.30) (4.32)
Dau WTI 86.69 0.25 15.26

LICH THONG TIN KINH TE THE GIO1

My - Dy trit dau tho

My - CPI 16i (thang/thang) (Thang 10)

My - Chi s6 gia tiéu dung CPI (ndm/nam) (Thang 10)

My - D& nghi trg cdp that nghiép lan dau

Anh - T6ng GDP (ndm/n&m) (Quy 3)
Anh - Téng GDP (thang/thang)
Anh - Tdng GDP (quy/quy) (Quy 3)

Anh - San lugng san xudt (thang/thang) (Thang 9)
Anh - Thay d6i GDP hang thang (3 thang/3 thang)

buc - CPI (ndm/ndm) (Thang 10)

Ky truéc

-3.115M

0.6%
8.2%
218K

4.4%
-0.3%
0.2%
-1.6%
-0.3%
10.4%

Du bao

1.360M

0.5%
8.0%
220K

2.1%
-0.4%
-0.5%
-0.4%

10.4%

Thuc té

3.925M

0.3%
7.7%
225K

\l
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NHAN DINH THI TRUONG CHUNG KHOAN THE GIOT

» Ching khoan My giam diém khi két qua cudc bau ctr gitta ky ciia My khéng dua ra cau tra I8i rd rang vé
viéc ai s& kiém soat Qudc hdi. Mét dot ban théo tién dién tir cling gdy ap luc 1én thi trudng. Béng clra,
chi s& Dow Jones rdt 646,89 diém (-1,95%) xu8ng 32.513,94 diém, dan dau la da gidm 13,2% cla cd
phi€u Disney sau khi cong ty giai tri nay bdo cdo doanh thu va Igi nhuén khong dat nhu ky vong. Chi s6
S&P 500 mét 2,08% con 3.748,57 diém va Nasdaq Composite Ui 2,48% xudng 10.353,17 diém. Ching
khoan My da tut xuéng muic day trong phién vao chiéu ngay th Tu khi gia dong Bitcoin giam xudng
mUrc thap mdi trong thi trudng con gau.

¢ Gia dau giam sau khi dif liéu nganh cho thdy du trir dau tho tai My tang manh hon du bdo va do lo ngai
réng su tai bung phét s6 ca nhiém Covid-19 & Trung Qudc s& anh hudng tiéu cuc dén nhu cau nhién
liéu. Két phién, hgp dong dau Brent IUi 1,68 USD (-1,7%) xudng 93,68 USD/thung. Hgp dong dau WTI
mat 1,64 USD (-1,8%) con 87,27 USD/thung. 2 hgp dong nay déu sut khoang 3% vao ngay th( Ba
(08/11).

. ChGt phién, gia vang thé gidi giao ngay difng quanh nguGng 1.709 USD/ounce, vang giao thang 12 trén
san Comex New York & mirc 1.712 USD/ounce. Gia vang trén thi trudng quéc t€ bi€n dong manh sau
khi vot Ién trén ngudng 1.700 USD/ounce. Hién tai, gidi dau tu dang danh cugc vao mot chinh phi My
chia ré han khi Bang cta 6ng Trump trd lai.

NHAN DINH CO PHIEU BIEN PONG MANH TRONG VN30

Xét vé mifc do anh hudng, bo 3 VPB, MSN va TCB la nhitng nguyén nhan chinh khién chi s6 VN30 ti€p
tuc giam diém. Trong do, VPB gdy anh hudng -5,48 diém tGi chi s6 VN30.

Phan tich ki thuat VPEB
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DANH MUC €6 PHIEU TRONG VN30

C6 phiéu Ty trong (%) Gia Piém tac dong
VPB Banks 7.94 16,300 -6.86 6.75% 384.791 -5.48 5.44 1.16
FPT Electronic Equipment, Instruments & Components 7.60 73,000 -1.35 6.66% 114.656 -0.98 15.20 4.03
VNM Food Products 7.32 78,400 -3.09 5.19% 207.095 -2.19 20.75 5.26
ACB Banks 6.41 20,000 -3.61 7.18% 110.516 -2.25 5.10 1.21
TCB Banks 5.80 22,750 -6.57 6.40% 174.046 -3.82 3.77 0.74
MSN Food Products 5.80 81,000 -6.90 7.53% 84.193 -4.02 12.01 4.50
VIC Real Estate Management & Development 5.64 53,000 -1.30 3.85% 82.9 -0.70 185.23 1.78
VHM Real Estate Management & Development 5.34 43,950 -1.35 4.26% 174.784 -0.68 6.09 1.41
MWG Specialty Retail 5.19 42,350 -6.92 6.14% 157.639 -3.62 12.09 2.66
MBB Banks 4.40 15,800 -6.78 6.96% 322.33 -3.00 4.08 0.99
HPG Metals & Mining 4.32 12,100 -6.92 5.79% 976.51 -3.01 4.55 0.72
VvCB Banks 4.23 72,800 -1.62 3.21% 69.662 -0.65 13.04 2.69
NVL Real Estate Management & Development 3.92 44,950 -6.94 0.00% 14.905 -2.73 30.69 2.35
STB Banks 3.19 15,150 -6.77 7.26% 575.266 -2.17 6.89 0.77
vic Airlines 3.02 100,000 -0.60 2.31% 22.083 -0.17 875.86 3.09
HDB Banks 2.87 14,600 -1.35 6.12% 55.119 -0.37 4.86 1.04
VRE Real Estate Management & Development 2.52 24,800 -2.36 4.28% 36.316 -0.57 27.28 1.73
VIB #N/A 2.27 17,500 -4.89 6.12% 98.209 #N/A 4.39 1.21
TPB Banks 1.93 19,900 =ilaf) 5.79% 58.459 -0.27 5.20 1.03
CTG Banks 1.83 22,750 -6.95 6.81% 223.984 -1.28 7.02 1.04
SSI Capital Markets 1.62 13,900 -6.71 6.47% 259.116 -1.09 6.17 0.94
SAB Food Products 1.45 184,500 0.00 1.64% 30.923 0.00 21.89 4.85
GAS Gas Utilities 1.21 113,400 -2.58 6.18% 31.66 -0.30 16.27 3.83
KDH Real Estate Management & Development 0.99 19,000 -6.40 4.23% 33.466 -0.63 10.64 1.19
PDR Capital Markets 0.84 28,150 -6.94 0.00% 4.943 -0.59 8.70 2.24
BID Banks 0.78 34,700 -4.01 6.84% 86.432 -0.31 10.84 1.82
POW Independent Power and Renewable Electricity Producer 0.54 10,250 -5.53 6.93% 129.792 -0.29 20.55 0.81
BVH Beverages 0.40 48,650 -5.17 7.00% 52.415 -0.21 20.62 1.62
PLX Oil, Gas & Consumable Fuels 0.38 27,000 -6.57 7.04% 30.169 -0.25 36.61 1.47
GVR Real Estate Management & Development 0.22 12,400 -6.77 6.85% 23.857 -0.15 11.67 0.98
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Thong tin co ban HPTL VN30

Pac diém san pham

10
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Ma hop dong
Tai san co sé
Hé s6 nhan hgp dong
Quy mo 01 hgp dong

Thang dao han

Phuong thirc giao dich

GD Khdp Iénh dinh ky
Thdi gian giao dich GD khép Iénh lién tuc
GD Thoa thuan
Cac loai Iénh giao dich
Nguyén tac khép lénh
Khéi lugng giao dich téi thi€u/lénh
Khdi lurgng giao dich t6i da/lénh
Pon vi yét gia/ Budc gia
Bién do dao dong
Ngay giao dich cudi ciing
Ngay thanh toan cudi cliing
Phuong thirc thanh téan
Gia thanh toan hang ngay
Gia thanh téan cudi cuing
Gia tham chiéu

Mg tai khoan
Gidi han vi thé ndm giir t6i da trén 1 TK
Mirc ky quy ban dau

Mirc ky quy duy tri
Ky quy b sung

Thoat khoi hgp dong tham gia

VN30F-yy-mm

Chi s6 ¢8 phiéu VN30

100.000 ddng

100.000 déng * Diém chi s8 VN30

-Thang hién tai

- Thang ti€p theo

- Hai thang cuGi 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 s6 = 0,1 * 100.000 = 10.000 déng

+/- 7%

Thir 5 ctia tuan th(r 3 clia thang ddo han. Néu rdi vao ngay nghi 1€ thi s& dudc diéu chinh Ién ngay giao dich lién trudc.
Ngay lam viéc lién sau ngay giao dich cudi cung.

Thanh téan bdng tién

Gia hgp dong phéi sinh do HNX x4c dinh dé tinh toan gia tri I3i/15 phét sinh cuGi ngay ctia tirng hgp dong.

Gia dong cua cua chi s6 VN30 tai ngay giao dich cudi cling ctia HDTL.

Gia thanh toan cudi ngay cta hgp dong tucong lai trong ngay giao dich lién trudc.

Nha dau tu can cé 2 tai khoan dé tham gia giao dich phai sinh: 1 tai khoan giao dich tai cac CTCK |a thanh vién giao dich CKPS va 1 tai khoan ky
quy tai cac CTCK la thanh vién bl trir CKPS.

NDT Chirng khoan chuyén nghiép: 20.000 hgp dong; NDT t6 chirc: 10.000 hgp dong; NDT ca nhén: 5.000 hgp dong

Tai san nha d4u tu phai dét coc véi cong ty moi gidi d6i véi mdi hap dong trudc khi giao dich. VSD quy dinh ty 18 ky quy ban dau I 10% quy md
hgp ddng nhung dé phong ngtra ri ro, cdc CTCK thudng yéu cau mdrc ky qu§ cao hon.

Tai san ky quy ti thiéu trong TK d6i vi mdi vi th€ ma ma nha dau tu’ dang ndm gitlf, thudng it han so véi mdic ky qui ban dau.
NOp tai san bd sung dé& s6 du’ TK ky quy khdng thap han miic ky quy duy tri hodc déng bét vi thé trén TK d€ dam bao tiép tuc giao dich.

Nha dau tu ndm gitt vi thé hgp dong cho dén thdi diém dao han hodc thoét khoi vi thé trudc thdi diém dao han bang cach d&t mot/nhiéu Iénh tai
vi thé ddi nghich vdi vi thé trudc do.
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TUYEN BO MIEN TRACH NHIEM

Ban quyén nam 2017 thudc vé Céng ty CP Chirng khoan MB (MBS). Nhitng thong tin s dung trong bao cao dugc thu thap tir nhitng ngudn dang tin cdy va MBS khong chiu trach nhiém vé
tinh chinh xac clia chiing. Quan diém thé hién trong bao co nay la cla (cac) tac gia va khdng nhét thiét lién hé véi quan diém chinh thiic ciia MBS. Khéng mét théng tin cling nhu' y kién
nao dudc viét ra nhdm muc dich quang cao hay khuy&n nghi mua/ban bt ky chitng khoan ndo. Bdo cdo nay khdng dugc phép sao chép, tai ban bdi bat ky cd nhan hoéc t& chirc nao khi
chua dugc phép cla MBS.

MBS HOI SO
Toa nha MB, s6 21 Cat Linh, Bong Da, Ha Noi
Tel: +84 24 3726 2600 - Fax: +84 24 3726 2601

Webiste: www.mbs.com.vn

Hotline: 1900 9088

KHOI NGHIEN CUU | PHONG NGHIEN CUU KHACH HANG CA NHAN

Tran Hoang San Trudng bd phan/Kiém soat son.tranhoang@mbs.com.vn
Pham Van Quynh Chuyén vién nghién clru guynh.phamvan@mbs.com.vn
Dinh Viét Long Chuyén vién nghién clru long.dinhviet@mbs.com.vn
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