HDTL VN30

Thén trong trwéc cac nhip rung lic trong phién giao dich cudi cling ciia nim
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BIEU PO VN30F1M TRONG NGAY

THONG TIN MA HQP PONG TUONG LAI

Ngay ddo han  S6 ngay Dong cira

VN30F2301 19/1/2023 21 993.00 49,314
VN30F2302 16/2/2023 49 990.00 761
VN30F2303 16/3/2023 77 985.90 403
VN30F2306 15/6/2023 168 973.70 790
TY TRONG VI THE MO GIUA CAC KY HAN
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BIEN PONG THI TRUONG TTCK THE GIOI

Diém sb

%Chg

DIEN BIEN THI TRUONG

Ap lyc ban manh vé cudi phién di l14n 4t da ting diém
trudc do trong phién va khién thij truong giam diém. Pong
cira, ca 4 HPTL giam tir 7,3 dén 15 diém, trong khi chi sb
co so giam 5,65 diém. Basis hop dong tuong lai ky han 1
thang phién nay giam manh xuéng muc -15,3, cho thiy
tam ly nha du tu da tré nén bi quan trude xu hudéng chua
rd rang cua thi truong.

Thi truong trong nude hyt hoi sau 2 phién ting lién tiép
khi dong tién noi co lai. Luong hang bit day & phién du
tudn va phién T+2,5 dang c6 l4i trong khi ngudi mua hém
nay phai ndm giit qua ky nghi 1& nén Iyc béan trong phién
chiéu khién thi truong trugt dbe truge phién ATC. Dong
tién ngoai mac di vin mua déu & phién chiéu trong nhimng
phién gin day du c6 thé gilp chi sé tang/giam dao dong
trong bién d6 hep nhung mit bing cb phiéu van bi thiét
hai.

Thi truong phéi sinh nhidu kha nang s& ghi nhan c4c nhip
dao dong trong bién do hep do cac tin hiéu tir thi truong
co s& cling nhu thanh khoan thi truong déu chua that su
kha quan. Nha dau tu nén cén trong khi giao dich va
khong nén mua dudi. Theo do, c6 thé mé rong vi thé va
canh Long & c4c nhip diéu chinh trong phién véi muc tiéu
giao dich & mirc 980-983 diém.

NHAN PINH TTCK THE GIOI

Chimg khodn My khai sdc khi nha du tu budc vao nhimg
phién giao dich cudi cling ciia nim 2022. Péng cira, chi
s6 Dow Jones tang 345,09 diém (+1,05%) Ién 33.220,80
diém, phyc hdi gin nhu todn bd muc giam trong phién

LICH THONG TIN KINH TE THE GIOI

Ngay

Ky trué:

M - Doanh sé nha cho ban (T11) 28/12 -4.6%
M§ - Trg cAp thét nghiép lan dau 29/12 216K
My - Dy trit ddu tho 29/12  -5,894M

Thue té
-4.0%
225K

0,718M

VNIndex 1,009.29 (063) 1055 (32.64)

Dow Jones 33,220.80 1.05 18.77 (8.58) trudc do. Chi so S&P 500 tien 1,75% Ién 3849,28 dlém,

S&P500 3.849.28 175 1857 (19.24) va chi so Nasdaq Composite cong 2,59% Ién 10.478,09
. diém.

Nikkei 225 26,164.78 027 1770 9.12)

Shanghai 3,073.70 0.44 13.84 15.55 - . X .

D:;g - 1407172 (1 05) 13.01 Ell 41; CHIEN LUGC DAUTU

Vang 1,817.07 0.12 (0.66) Nha diu tu c6 thé xem xét rai 1énh Mua quanh

Déiu WTI 78.75 0.45 471 khu vuc 980-983 diém trong céc pha diéu

chinh. Piém quan tri rui ro la méc hd tro 970
diém, huéng dén muc gia muc tiéu 1014-1017
diém. Chién lugc Short s& duge kich hoat néu
chi s6 gip kh6 & vang khang cu gin 1000-1007

Chién luge giao
dich trong ngay

Chién luge giao
dich ng?in han

g nim giit vi thé qua dém tam thoi
khuyén khich.
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DIEN BIEN CHi SO HPTL CAC KY HAN

Hop dong % Chg | KLGD | % Chg “ % Chg

VN30F2212 993.0 0.00 345,408 -8.5 49,314
VN30F2301 990.0 1.00 550  -14.99 761
VN30F2303 9859  30.00 71 -41.3 403
VN30F2306 973.7 6.00 132 88.57 790
Téng 346,161 -8.5 51,268

DIEN BIEN GIA HQP PONG VN30F1M VA VN30F2M
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NHAN PINH DIEN BIEN GIAO DICH HPTL

Ap Iyc ban manh tir nhém ¢6 phiéu try vé& cubi phién da
khién ca 4 HDTL dong cira giam tir 7,3 dén 15 diém.

Téng thanh khoan thi truong phién nay giam 8,51% so véi
phién lién trudc, dat 346.161 hop ddng dugc khop 1énh,
trong do thanh khoan tap trung tai HDTL thang 1 véi
345.408 hop ddng. Khéi ngoai ban rong HPTL thang 1
voi 945 hop dong, luy ké mua rong khoang 17.242 hop
dong.

Gié ly thuyét (FV) MBS tinh ton tham khao phién giao
dich t6i cho hop ddng VN30F2301 la 1009,05 diém (cao
hon 16,05 diém so véi gi4 thi truong). Tuong ty, gia ly
thuyét tham khao cho hop déng VN30F2302 la 1010,05
diém (+20,05 didm), VN30F2303 la 1011,05 diém
(+25,15 diém) va VN30F2306 la 1014,31 diém (+40,61

PO THI KY THUAT VN30FIM

©% thi ki thuit VN3OF1M
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XU HUONG CHI SO VN30F1IM
Khung thoi gian 15m 1h Daily
Téng két SELL SELL SELL
H3 tro 980-983  965-970 950-959

Khang cy 1000-1007 1014-1017  1023-1030
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Dong cira 1009.29 1008.3
Thay dbi -6.37 565
%Chg -0.63 056
YTD -32.64 -34.34
Vén hoa

(ngh.ty dong) 4,026.13 2,856.71
PIE 10.55 8.64
P/B 1.62 1.60

TOP 10 CO PHIEU VON HOA TRONG VN30

Nhém vén héa 16n hdm nay la nguyén nhan khién cac chi
s6 chinh chim trong séc do. S6 ma giam diém (21) &p dao
hoan toan so véi sé ma ting diém (6) va 3 ma dung tham
chiéu. VPB va STB tr¢ thanh hai tru tac déng tiéu cuc
nhét toi da giam ciia VN30-Index véi mirc anh huong lan
luot 12 -1,6 diém va -1,08 diém.

Chét phién, chi s6 VN30 giam 5,65 diém (-0,56%) xubng
1.008,3 diém. Khéi luong giao dich dat 183,19 triéu cb
phiéu, twong tmg gia tri 4.521 ty dong.

Khéi ngoai mua rong phién thu 5 lién tiép voi 146,17 ty
déng trén toan thi truong. Trong do, lyc mua tap trung &

SAB ' !
VPB cac ma nhu VND (+61 ty dong), HPG (+45 ty dong), STB
cT6 (+33 ty ddng), VNM (+28 ty ddng), DGC (+26 ty ddng).
MSN
VNM
GAS ~ N - < N
BID NHAN PINH CO PHIEU BIEN PONG MANH TRONG
VIC VN30
VHM
vcB Xét v& mirc do anh huong, bd 3 VPB, STB va HPG la
Khac | : : : : : nhitng nguyén nhan chinh diy chi s VN30 quay lai véi
0 200000 400000 600000 800000 1000000 1200000 sdc do. Trong d6, VPB gay anh huéng -1,6 diém cho chi
A ] o s6 VN30.
CAC MA ANH HUONG LON NHAT TOI VN30-INDEX
0.67
0.38 0.44
.0.67 -0.60 -0.55
-1.08
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VPB STB HPG SSI HDB VHM NVL vCB KDH MSN
PO THI KY THUAT VPB
Phian tich ki thuat VPB
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2018 | 2019 20
VPB VN Equity (Vietnam Prosperity JSC Bank) C8 phigu co s&-PS Daily 29N0V2017-29DEC2022
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Than trong trudc cac nhip rung lac trong phién giao dich cudi cung cua nam XN MBS

DANH MUC CO PHIEU TRONG VN30

Gia %Chg H-L GTGD t;c)ijgzlg
VPB Banks 17,800 -1.93 3.93%  368.182 -1.60 5.94 1.26
FPT Electronic Equipment, Instruments & Components 76,200 -0.65 1.05% 50.245 -0.49 15.87 4.20
VNM Food Products 77,000 0.00 156%  103.065 0.00 20.38 5.17
ACB Banks 22,000 0.00 2.75% 39.946 0.00 561 1.33
MSN Food Products 94,000 1.08 3.57% 59.476 0.67 13.94 5.22
TCB Banks 25,950 -0.76 2.14% 76.384 -0.48 430 0.84
HPG Metals & Mining 18,000 -1.10 3.64% 317.625 -0.67 6.76 1.07
VHM Real Estate Management & Development 47,800 0.21 2.32% 60.352 0.11 6.62 1.53
VIC Real Estate Management & Development 53,600 0.19 2.86% 113.732 0.10 184.92 1.80
MWG Specialty Retail 42,900 -0.23 1.90% 51.587 -0.11 12.24 2.70
MBB Banks 17,400 -0.29 1.73% 72.925 -0.13 449 1.09
STB Banks 22,350 -2.40 2.68% 214.011 -1.08 10.16 1.14
VCB Banks 80,700 0.88 2.48% 100.751 0.38 14.45 2.98
ViC Airlines 109,200 -1.18 3.13% 44.308 -0.37 956.44 3.38
HDB Banks 15,900 -1.85 3.14% 21.798 -0.55 529 1.14
VRE Real Estate Management & Development 26,500 -1.49 2.45% 41.383 -0.38 29.15 1.85
VIB #N/A 18,900 -0.53 2.40% 26.162 #N/A 475 1.31
CTG Banks 27,000 -0.55 2.23% 46.788 -0.11 8.34 1.23
TPB Banks 21,400 0.00 1.65% 67.652 0.00 559 1.10
SSi Capital Markets 17,600 -3.03 3.69% 156.775 -0.60 7.81 1.19
KDH Real Estate Management & Development 27,950 8.8 5.43% 39.085 0.44 15.65 1.75
SAB Food Products 172,900 -2.04 1.62% 18.036 -0.27 20.52 4.55
NVL Real Estate Management & Development 14,650 2.09 9.25% 324.527 0.24 10.00 0.77
GAS Gas Utilities 102,600 -0.39 1.27% 10.043 -0.04 14.72 3.47
BID Banks 40,000 -4.53 5.25% 52.143 -0.40 12.50 2.10
POW Independent Power and Renewable Electricity Producers 10,500 -1.41 1.90% 32.817 -0.07 21.05 0.83
PLX Qil, Gas & Consumable Fuels 31,350 -0.48 1.91% 23.814 -0.02 4250 1.71
PDR Capital Markets 13,400 -0.37 7.09% 122.047 -0.01 414 1.07
BVH Beverages 46,500 -0.43 1.83% 21.477 -0.02 19.71 1.55
GVR Real Estate Management & Development 13,800 -2.82 3.26% 9.309 -0.07 12.99 1.10
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Than trong trwéc cac nhip rung lac trong phién giao dich cuoi cling ctia nam
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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 Iénh 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

Khdi lwong giao dich t6i da/lénh

Pon vi yét gia/ Bude gia

Bién d¢ dao dong
Ngay giao dich cudi cing

Ngay thanh toan 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 Chig khoan MB (MBS). Nhiing thong tin sir dung trong b&o c&o dugc thu thap tir nhimg ngudn dang
tin cay va MBS khang chiu trach nhiém vé tinh chinh x4c ctia chiing. Quan diém thé hi¢n trong béo c4o nay la ciia (c4c) tac gia va khong nhat thiét
lién h¢ voi quan diém chinh thirc cia MBS. Khdng mét thong tin ciing nhu ¥ kién nao dugc viét ra nhdm muc dich quang c4o hay khuyén nghi
mua/ban bt ky chimg khoan nao. Bao c4o nay khong dugc phép sao chép, tai ban boi bat ky ca nhan hogc té chirc nao khi chua dwoc 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 hop 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 d4u tu cAn c6 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 cdc 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 dit coc v6i cong ty moi gi6i dbi v6i mdi hop d§ng trude khi giao dich.
VSD quy dinh ty 1& ]()'/ quy ban dau la 10% quy md hop dong nhung dé phong ngtra rui ro, cac
CTCK thuong yéu cau murc ky quy cao hon.

Tai san ky quy tdi thiéu trong TK dbi véi mdi vi thé mo ma nha dau tu dang nam giir, thudng it
hon so voi mie ky quy ban dau.

N(f?p tai san b?) sung dé sc”} du TK ky quy khong thap hon mirc ky quy duy tri hodc dong bt vi
thé trén TK dé dam bao tiép tuc giao dich.

Nha dau tu nim giit vi thé hop ddng cho dén thoi diém déo han hodc thoét khoi vi thé trude thoi
diém dao han bang cach dat mot/nhidu 1énh tai vi thé dbi nghich véi vi thé trude d6.
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