HDPTL VN30 - CHIEN LUQC TRADING NGAN PHAT HUY HIEU QUA ¥ MBSecurities

BIEU PO VN30FIM TRONG NGAY DIEN BIEN THI TRUONG

@ meskn  f Caccribe + Baua v Mo EERE

Thi trudng phai sinh chimng kién mot phién rung lic manh, bién d6 dao dong rong (64
. diém) tao co hoi cho cac vi thé danh ngan trong ngay. Pong cira, ca 4 HDTL giam tir 11

Ly dén 17 diém, trong khi chi s6 co s¢ giam 11,35 diém. Basis ciia cac HDTL tiép tuc ghi
» A o nhan mic am tir -27,44 dén -19,54 diém, diéu ndy cho thiy tam Iy than trong cua gidi
N\ o Py dau tur trude nhimg dién bién kho ludng cia chi sé co s6.

,\ . Thi truong co s& diéu chinh giam sang phién thi 2 lién tiép sau chudi tang 3 phién cubi
MEETEEPEIE e tuan trude ké tir mic day. Ap lyc giam dén tir nhém c6 phiéu bluechips, trong khi
. } R nhém midcap va smallcap van duy tri da tang sang phién thi 5 lién tiép. Thanh khoan
THONG TIN MA HOP DONG TUONG LAI khop 1énh trén san HOSE hom nay ting dot bién, 1én mic cao nhit 2 thang qua nho

VN30F2212 15/12/2022 926.00 42,790
VN30F2301 19/1/2023 58 923.30 639
VN30F2303 16/3/2023 114 921.20 351 * Dao dong trong bién rong 1 kich ban dugc tinh dén trong tuan ndy, vi vay co hoi dang
VN30F2306 15/6/2023 205 918.10 255 phan déu cho hai bén. Theo do, chién lugc “mua thip, ban cao” s& phi hop. Trong kich

ban gia phuc hdi tir nén 920-925 diém, nha du tw ¢ thé cAn nhic mé vi thé mua véi
muc tiéu gia tién 1én sat ngudng 935-940 diém. Truong hop gia thung nén 920 diém s&
1a diéu kién dé bén ban gia ting sirc ép.

TY TRONG VI THE MO GIUA CAC KY HAN

100 = VN30F2Q VN30F1Q = VN30F2M = VN30FIM CHIEN LUOC PAU TU
T T rrrr r s fflrft ey rfrrrrrrrre 1 ¥
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3830 Nha dau tu c6 thé xem Xét rai 1énh Mua quanh khu vuc 920-925 diém trong
(] 4 7 A + R o . e Y A X + A r A
60% Chién luge giao  cac pha di€u chinh. Biém quan tri rai ro 1&a moc ho trg 915 diém, hudng dén
:5}82;0 dich trong ngay  murc gid muc tiéu 935-938 diém. Chién lugc Short s€ duoc Kich hoat tai cac
o . A e \ I3 A + A
30% nhip hoi phuc véi viung khang cu gan 938-943 diém.
20%
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0% Chién lwgc giao n T . . £ ,
NN R R R RN RN . ’ Hoat dong nam gitt vi thé qua dém tam thoi chua dugc khuyen khich.
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NHAN PINH DIEN BIEN GIAO DICH HPTL

= Tng KLGD TONg Vi thE M@ e \/N3( e \VN30F 1M

700000 r 1100 - Thi trudng phai sinh chimg kién mot phién rung lic manh, bién d6 dao dong rong (64
600000 . 1050 diém) tao co hdi cho cac vi thé danh ngin trong ngay.
500000 R ” 2 \ PP = e “a <A 7
- 1000 *  Tong thanh khoan thi truong phién nay ting 32,75% so véi phién lien trudce, dat
400000 | 950 590.688 hop ddng duoc khop 1énh, trong do thanh khoan tap trung tai HDTL théng 12
300000 o0 v6i 588.023 hop dong. Khoi ngoai ban rong HDTL thang 12 véi 1.186 hop dong, luy
200000 ké mua rong khoang 15.889 hop dong.
100000 - 850 s < . , \ A . . A
6 500 . Gia ly thuyét (FV) MBS tinh todn tham khao phién giao dich téi cho hop dong
T I I I T I I I I VN30F2212 13 946,31 diém (cao hon 20,31 diém so v&i gié thi truong). Tuong tu, gid
SSS955558888855988585588888888488¢8 ly thuyét tham khao cho VN30F2301 la 947,48 diém (+24,18 diém), VN30F2303 la
SNRTR25SSIN0NRSSNATNGooSThoNESN 949,36 diém (+28,16 diém) va VN30F2306 1a 952,42 diém (+34,32 diém).
DIEN BIEN CHi SO HPTL CAC KY HAN XU HUONG CHI SO VN30F1M
. Khung thoi gi:
Hopddng | Gia | %chg | KLGD |9%chg % Chg R L
Tong ket SELL BUY SELL
VN30F2212  926.0 1.00 588,023 326 42,790 HJ trg 920-925 900-905 860-875
VN30F2301  923.3 2.00 1,530 99.0 639 Khang cu 950-953 975-978 1050-1080
VN30F2303  921.2 41.00 406 152.2 351
VN30F2306 918.1 4.00 729 38.1 255 PO THI KY THUAT VN30F1M
Téng 590’688 32.8 44’035 5 thi ky thust VNIOF1M
5N BIEN GIA . ; / P Bk i
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HDTL VN30 - THAN TRONG TRUGC PHIEN PAO HAN

VNIndex VN30

Pong cira 952.12 945.54
Thay di -8.53 -11.35
%Chg -0.89 -1.19
YTD -36.45 -38.43
Vén héa (ngh.ty dé 3,800.66 2,739.08

PIE 9.96 8.11
P/B 1.53 1.50

TOP 10 CO PHIEU VON HOA TRONG VN30
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NHAN DPINH CHI SO VN30

Y& MBSecurities

Nhém vén héa 16n hém nay 1a nguyén nhan khién cac chi sb chinh tiép tuc chim trong
sdc d6. S6 ma giam diém (18) 4p dao hoan toan so véi sé6 ma ting diém (11) va 1 ma
dung tham chiéu. VIC va MSN tro thanh hai tru tAc dong tiéu cuc nhit toi da giam cua

VN30-Index véi mire anh hudng 14n luot 13 -2,99 diém va -2,21 diém.

Chét phién, chi s VN30 giam 11,35 diém (-1,19%) xudng 945,54 diém. Khéi lwong
giao dich ctia nhom VN30 dat 391,04 triéu cb phiéu, trong tmg gia tri 8.504 ty dong.
Khéi ngoai mua rong phién thir 12 lién tiép véi 289,34 ty dong trén toan thi truong.
Trong d6, lyc mua tap trung & cac ma nhu VNM (+74 ty ddng), SSI (+68 ty dong),

MBB (+65 ty dong), BID (+39 ty dong), HPG (+33 ty dong).

NHAN DPINH CO PHIEU BIEN PONG MANH TRONG VN30

Xét vé mirc d6 anh huéng, bd 3 VIC, MSN va VHM la nhiing nguyén nhan chinh khién
chi s6 VN30 tiép tuc giam diém. Trong d6, VIC gy anh huong -2,99 diém t6i chi sd

VN30.

Phan tich k§ thust VIC
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VIC VN Equity (Vingroup J5C) €8 phiéu co s6-PS Daily 0BNOV2017-22N0V2022
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HDTL VN30 - THAN TRONG TRUGC PHIEN PAO HAN

%Chg
VNIndex 952.12 (0.89) 9.96 (36.45)
Dow Jones 34,098.10 1.18 19.63 (6.16)
S&P500 4,003.58 1.36 19.38 (16.00)
Nikkei 225 28,115.74 0.61 19.03 (2.35)
Shanghai 3,084.74 (0.14) 13.82 (15.25)
DAX 14,422.35 0.29 13.15 (9.21)
Vang 1,740.09 (0.01) (4.87)
Dau WTI 81.37 0.52 8.19

LICH THONG TIN KINH TE THE GIOT

Ky truée Duwbio Thue té

Thir Hai - 21/11/2022

Trung Qudc - Lii suat cho vay co ban ctia PBoC 3.65% 3.65% 3.65%
Thir Ba - 22/11/2022

Canada - Doanh s6 ban 1¢ 15i (thang/thang) (T9) 0.5% -0.6% -0.7%
Thir Tu - 23/11/2022

Pirc - Chi s6 PMI san xuat (Thang 11) 45.1 45.2

Anh - Chi sé quan 1y strc mua hdn hop 48.2 47.2

Anh - Chi s6 quan 1 thu mua (PMI) - San xuét 46.2 45.7

Anh - Chi sé PMI dich vu 48.8 48.0

Mg - D& nghi trg cp thét nghiép 1dn diu 222K 225K

Mg - Dy trit du tho -5.400M

Thir Niam - 24/11/2022

Piic - Chi s6 méi truong kinh doanh Ifo (T11) 84.3 85.0

Thir Sau - 25/11/2022

Pirc - GDP (quy/quy) (Quy 3) 0.3% 0.3%

A

2y MBSecurities

NHAN PINH THI TRUONG CHUNG KHOAN THE GIOI

*  Dong cira, chi sé Dow Jones tang 397,82 diém (+1,18%) lén 34.098,10 diém. Chi sb
S&P 500 tién 1,36% lén 4.003,58 diém, lan dau tién khép phién trén mdc 4.000 diém
ké tir thang 9/2022. Chi s6 Nasdaq Composite cong 1,36% lén 11.174,41 diém.

*  Gia dau thd Brent két thic phién tang 91 cent (+1%) Ién 88,36 USD; dau Tay Texas
My (WTI) tang 91 cent (+1,1%) 1én 80,95 USD.

Gia vang giao ngay két thic phién khéng déi so véi phién lién trude, & mic 1.737,19
USD/ounce; trong khi gia vang ky han thang 12 ciling virng ¢ mrc 1.739,9 USD.

PO THI KY THUAT VN30

Db thi ki thuat chi s6 VN30-Index
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DANH MUC CO PHIEU TRONG VN30

Pbieém

Ty trong (%) Gia %Chg H-L thc dong PE
VPB Banks 7.48 15,500 0.00 8.94% 258.536 0.00 5.17 1.10
VNM Food Products 7.35 79,500 2.05 3.62% 181.185 1.40 21.04 5.34
FPT Electronic Equipment, Instruments & Components 7.27 70,500 0.57 4.20% 83.184 0.39 14.68 3.89
MSN Food Products 6.51 91,800 -3.47 10.73% 127.72 -2.21 13.61 5.10
ACB Banks 6.46 20,350 -1.21 4.91% 92.198 -0.75 5.19 1.23
VIC Real Estate Management & Development 6.44 61,000 -4.69 8.03% 92.046 -2.99 213.19 2.05
TCB Banks 5.52 21,850 -1.80 5.49% 169.118 -0.96 3.62 0.71
VHM Real Estate Management & Development 5.46 45,300 -3.51 7.06% 86.081 -1.88 6.27 1.45
HPG Metals & Mining 524 14,800 -1.00 6.92% 640.093 -0.50 5.56 0.88
MWG Specialty Retail 4.88 40,200 -1.11 4.39% 150.61 -0.52 11.47 2.53
MBB Banks 4.36 15,800 0.64 5.45% 214.587 0.26 4.08 0.99
VCB Banks 4.23 73,500 -2.00 4.83% 142.582 -0.82 13.16 2.71
STB Banks 3.53 16,900 1.20 7.53% 534.71 0.39 7.68 0.86
VJC Airlines 2.94 98,100 -2.49 4.39% 33.151 -0.71 859.22 3.03
HDB Banks 2.85 14,650 -1.01 4.11% 22.012 -0.28 4.88 1.05
VRE Real Estate Management & Development 2.63 26,150 -0.57 7.49% 49.907 -0.14 28.77 1.82
VIB #N/A 2.33 18,200 -1.62 4.68% 89.991 #N/A 4.57 1.26
NVL Real Estate Management & Development 2.19 25,350 -6.97 11.64% 3289.539 -1.55 17.31 1.33
TPB Banks 1.99 20,650 0.24 5.21% 113.684 0.05 5.39 1.07
CTG Banks 191 23,900 -0.83 5.96% 185.708 -0.15 7.38 1.09
SSI Capital Markets 1.89 16,350 1.55 6.92% 488.179 0.27 7.26 1.11
SAB Food Products 141 181,200 -0.77 2.72% 18.793 -0.10 21.50 4.77
KDH Real Estate Management & Development 1.16 22,450 0.22 7.27% 99.288 0.02 12.57 1.41
GAS Gas Utilities 1.16 109,200 -1.89 5.32% 35.018 -0.21 15.67 3.69
BID Banks 0.82 36,450 2.68 6.21% 76.124 0.20 11.39 1.92
POW Independent Power and Renewable Electricity Producers 0.54 10,350 0.49 5.88% 120.303 0.02 20.75 0.82
PDR Capital Markets 0.47 15,950 -6.73 0.00% 556.658 -0.32 4.93 1.27
BVH Beverages 0.40 48,150 0.94 3.14% 30.012 0.03 20.41 1.60
PLX Qil, Gas & Consumable Fuels 0.37 26,200 3.56 6.37% 48.198 0.12 35.52 1.43
GVR Real Estate Management & Development 0.22 12,600 -3.08 11.84% 44.147 -0.07 11.86 1.00
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Thong tin co ban HPTL VN30

Pic diém san pham
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Ma hop dong
Tai sdn co' s¢
H¢ so nhan hop dong

Quy mb 01 hop dong
Théang dao han

Phwong thirc giao dich

GD Khép Iénh dinh ky

Thoi gian giao dich GD khép Iénh lién tuc
GD Théa thuén
Caic loai 1énh giao dich

Nguyén tic khép 1énh

Khéi lwgng giao dich t6i thiéu/lénh
Khéi lwgng giao dich t6i da/lénh

Don vi yét gia/ Bude gia

Bién do dao dong

Ngay giao dich cudi cing

Ngay thanh toan cudi ciing

Phwong thirc thanh téan

Gia thanh toan hang ngay

Gia thanh téan cudi cing

Gi4 tham chiéu

M¢ tai khodn

Gi6i han vi thé nim giir t6i da trén 1 TK
Mitc ky quy ban diu

Mirc ky quy duy tri

Ky quy b6 sung

Thoit khéi hop dong tham gia

VN30F-yy-mm

Chi s6 ¢b phiéu VN30

100.000 ddng

100.000 ddng * Diém chi s6 VN30

-Thang hién tai

- Théng tiép theo

- Hai thang cudi 2 quy gin nhat

- Giao dich khdp lénh; Giao dich thoa thuan
- ATO: 08h45 - 09h00
- Sang: 09h00 - 11h30
- 08h45 - 14h45

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

Ut tién gia va thoi gian.

01 hop dong

500 hop ddng

0,1 diém chi s6= 0,1 * 100.000 = 10.000 dong
+/- 7%

- ATC: 14h30 - 14h45
- Chiéu: 13h00 - 14h30

Thtr 5 ciia tudn thir 3 cua thang d4o han. Néu roi vao ngay nghi 18 thi s& dugc diéu chinh 1én ngay giao dich lién trudec.

Ngay lam viéc lién sau ngay giao dich cudi cing.

Thanh téan bang tién

Gi4 hop ddng phai sinh do HNX xéc dinh dé tinh toan gi4 tri 13i/I5 phat sinh cudi ngay ciia timg hop dong.

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

Gi4 thanh toan cudi ngdy cua hop dong tuong lai trong ngay giao dich lién trude.

Nha dau tu can c6 2 tai khoan dé tham gia giao dich phai sinh: 1 tai khoan giao dich tai cdc CTCK la thanh vién giao dich CKPS va 1 tai khoan

ky quy tai cac CTCK la thanh vién bu trir CKPS.

NDT Ching khoan chuyén nghiép: 20.000 hop dong;

NDT t6 chire: 10.000 hop ddng;

NDT cé nhan: 5.000 hop dong

Tai san nha diu tu phai dat coc v6i cong ty moi gidi ddi vi mdi hop ddng trude khi giao dich. VSD quy dinh ty 16 ky quy ban dau 1a 10% quy
md hop ddng nhung dé phong ngira rui ro, cdc CTCK thuong yéu cau mue ky quy cao hon.

Tai san ky quy t6i thiéu trong TK dbi v6i méi vi thé mé ma nha diu tu dang ndm gitr, thudng it hon so véi mire ky quy ban dau.

Nop tai san bd sung dé sb du TK ky quy khong thap hon mire ky quy duy tri hodc dong bét vi thé trén TK dé dam bao tiép tuc

giao dich.

Nha dau tu ndm gitr vi thé hgp ddng cho dén thoi diém déo han hodc thoat khoi vi thé trude thoi diém dio han bing cach dat mot/nhiéu 1énh tai

vi thé d6i nghich v6i vi thé trude do.
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TUYEN BO MIEN TRACH NHIEM

Bén quyén nim 2017 thude vé Cong ty CP Chimg khodn MB (MBS). Nhitng thong tin sir dung trong bao céo dugc thu thap tir nhitng ngudn déang tin ciy va MBS khéng chiu trach nhiém vé tinh chinh
X4c cua ching. Quan diém thé hién trong bao céo nay Ia cua (c4c) tac gia va khdng nhit thiét lién hé véi quan diém chinh thire cia MBS. Khong mét thong tin ciing nhu ¥ kién ndo dwoc viét ra nhim
muc dich quang céo hay khuyén nghi mua/ban bit ky chimg khoan nao. Bao céo nay khong dugc phép sao chép, tai ban béi bat ky ca nhan hodc tb chirc nao khi chura dwoc phép cia MBS.

MBS HOQI SO

Toa nha MB, s6 21 Cat Linh, Péng Pa, 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

Trin Hoang Son Truéng bo phan/Kiém soat son.tranhoang@mbs.com.vn
Pham Van Quynh Chuyén vién nghién ctu quynh.phamvan@mbs.com.vn
DPinh Viét Long Chuyén vién nghién ctu long.dinhviet@mbs.com.vn
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