HDTL VN30- DAO PONG TRONG VUNG TiCH LOY Y&~ MBSecurities

BIEU PO VN30F1M TRONG NGAY
DIEN BIEN THI TRUONG

« Ap Iluc ban manh trong phién chiéu khién ca 4 HPTL quay dau diéu chinh véi mic gidm tir 10,5 dén 12,8
diém, trong khi chi s8 ca s& giam 11,93 diém. Do do, basis clia cac hgp dong khdng thay d6i nhidu so véi
phién trudc d6. Cu thé, basis ciia VN30F2110 ting |én -0,83 diém trong khi basis hgp dong VN30F2111
cling tang 1én -1,93 diém vao cudi phién giao dich hém nay. T6ng thanh khoan thi trudng phién nay giam
1,8% so vdi phién lién trudc, dat 180.515 hgp dong dugc khdp Iénh.

,‘,\‘._J"‘.,"" Iw' : Thi trung cd s6 van dang trong nhip sideway hep, stfc cau to ra than trong hon han. Binh quén giao
dich ctia VN30-Index chi dat gan 7.000 ty dong va xu hudng dang giam dan sudt tir dau thang 9 téi nay.

SR Strc i tir nhédm c8 phiéu VN30 chinh 13 luc can khién thj trudng chua thé bit pha khdi ving tich |Gy dé
budc vao séng tdng mdi. Ngén han, kich ban thi trudng bling nd Ia khdng cao bdi nit that quan trong la
dong tién chua tré lai nhém dan dt chinh. Dién bién trong 5 tuan vira qua ciing cho thay chi khi dong
tién quay lai nhém 6 phiéu I6n thi thi trudng mdi cé kha néng bt pha.

* Nhip tich Iuy di ngang kéo dai sang tuan th( 5 lién tiép véi day ky thudt ndm khu vuc 1429-1432 diém
va can trén tai viing 1459-1463 diém. Viéc du dodn xu hudng tré nén khé khan khi nhdm tru chua cé su

VN30F2110 21/10/2021 20 1441.00 36,620 o e B e e e
ong thuan, vi vay gidi dau tu can chuan bi nhitng kich ban khac nhau dé san sang hanh dong khi tin

LLELLEE S 18/11/2021 i 1439.90 353 hiéu dugdc xac nhan. Nhu vay, dé phi hgp vdi cac dién bién cla thi trudng hién tai, cdc nha dau tu' cd

VN30F2203 17/3/2022 167 143730 235 thé ludt song trong bién do cua thi trudng. Nhip rung Iac dé test can trén, can dudi clia viing dao dong

VN30F2206 16/6/2022 258 1432.00 155 s6m mudn s& dén hoi két. Xu hudng ngan han sé sém dugc quyét dinh trong 1,2 phién tdi.

TY TRONG VI THE MO GIU'A CAC KY HAN CHIEN LUOC PAU TU

HVN30F2Q VN30F1Q  ®VN30F2M HVN30FIM

T N T T T T TITITT T e 1 DR A -
90% o . . Nhip giam co thé ti€p dién trong phién sang ngay 04/10, do do, chién lugc Short van dugc
80% :::::n rl:'rgc gieellls uu tién haon. DAi vdi chién luge Long, khi chiét khau thap hon so vdi ving gia hién tai
70% g ngay (viing 1434- 1438 diém ho&c 1429-1432 diém).
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DIEN BIEN CHi SO HPTL CAC KY HAN
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THANH KHOAN THEO TUNG MUC GIA VN30F1M
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NHAN PINH DIEN BIEN GIAO DICH HPTL

* Ap luc ban manh trong phién chiéu khién ca 4 HPTL quay dau diéu chinh véi mic gidm tir 10,5 dén 12,8
diém, trong khi chi s§ co s& giam 11,93 diém. Do d9, basis clia cac hgp ddng khdng thay ddi nhiéu so

V@i phién trudc dé.

Thanh khoan thi truSng phai sinh giam so véi phién trudc dé véi tong gia tri giao dich dat 180.515 hgp

dong, giam 1,6%. Trong dd, thanh khoan tap trung tai hgp dong tuong lai thang 10 véi 180.114 hgp

dong.

« Gia ly thuyét (FV) MBS tinh toan tham khao phién giao dich tdi cho hgp dong VN30F2110 la 1442,85
diém (cao han 1,85 diém so véi gia thi trudng). Tuong tu, gia ly thuyét tham khao cho hgp dong
VN30F2111 I3 1444,28 diém (+4,38 diém), VN30F2112 13 1450,38 diém (+13,08 diém) va VN30F2203

14 1455,05 diém (+23,05 diém).

XU HUO'NG CHI SO VN30F1M

Khung thdi gian 15m ih Daily

T6ng két SELL NEUTRAL NEUTRAL
H6 trg 1434-1438 1429-1432 1398-1405
Khang cu 1449-1453 1462-1467 1500-1512

PO THI KY THUAT VN30F1M
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UNC1 Index (Generic 1st 'WNC' Future) B5 thi k§f thuit-PS Daily 240CT2020-010CT2

Copyrighte 2021 Bloomberg Finance L.P.

01-0ct-2021 15:42:07
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NHAN DPINH CHENH LECH GIA HPTL

Spread HDTL Hién tai  Phién trudc

e Ap Iuc ban manh trong phién chiéu khién ca 4 HDTL quay dau diéu chinh véi méc giam tir 10,5 dén 12,8
VN3OF2M - VN3OF1M 11 -1.00 01 -1.54 di,é’m, trong kf}i chi'sé’ co sc’fﬂgiém 11,‘.?3 diém. Do dé, l.;Jasis El]a cac hqpﬂdﬁng kh6ng_thay_d6i nhi”éli =)
vGi phién truéc do. Cu thé, basis cua VN30F2110 tang lén -0,83 diém trong khi basis hgp dong

VN30F1Q - VN30F1M 37 420 0> .30 VN30F2111 ciing t&ng Ién -1,93 diém vao cudi phién giao dich hdm nay.

VN30F1Q - VN30F2M -2.6 -3.20 0.6 -2.76

VN30F2Q - VN30F1M -9 -7.20 -1.8 -6.64 e Chénh léch gia gilta cac hgp dong cudi phién giao dich hdm nay cé xu hudng giam, hién ndm trong
VN30F2Q - VN30F2M 7.9 6.20 17 51 khoang -9 diém dén -1,1 diém. Trong d6, chénh I&ch gid hai hgp déng ky han gan nh&t (VN30F2111-
VN30F2Q - VN30F1Q 53 3.00 23 234 VN30F2110) giam nhe xuéng -1,1 diém. Hién tai, xu hudng chénh léch gia gilta cac cap hgp déng nay

chua rd rang, do d6, nha dau tu cd thé theo ddi thém dién bién cac hop dong trudc khi ma vi thé giao

DUONG CONG GIA HBTL CAC KY HAN dich spread mdi phu hgp han.

Gid hiéntai e« Gia phién trudc A Dinh gid MBS
1460 - 1455.00 DIEN BIEN BASIS CAC HPTL
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1440 A
. \
1420 T " i ' '
P & N v & &
§ \9\’\« N\\N\q’ § \,}/\’L \,\’»\’» \’\,’/\"/ &Q’ N\u\qf &Q’ '\\(0\'1«

DIEN BIEN GIA HOP PONG VN30F1M VA VN30F2M
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z 1 28 Sep 2021 1 0 202
HC1 Index (Generic 15t VHC" Fufure) WNGOFIN vs VNB3F2H 5 Days § Hinutes. Copyrights 2021 Blaomberg Finance L> 01-01-2021 15:42:30
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NHAN DINH CHI SO VN30
e

Pong cira 1334.89 1441.83 » VN30-Index chiu anh huéng nhiéu ctia cd phiéu ngan hang, déng ctra gidm 0,82% so véi tham chiéu, cd
Thay d8i 7.17 11.93 10 ma tang/19 ma giam. DO rong nay thuc ra la tét hon phién sang (7 ma tang/22 ma giam), nhung
S%Ch 053 08 diém s6 lai b8c hai nhiéu han. Biéu dé thé hién sy’ dudi siic 8 nhém vén héa 16n. Ngoai ngan hang, thém
othg : : VIC giam 0,34%, VHM giam 1,66%, SAB giam 1,41%, MSN giam 1,82%, MWG giam 1,25%, VRE giam
YTD 20.93 34.65 3,09%.
Von hoéa (ngh.ty dong) 5,107.44 3,745.95
PJE 16.24 14.55 Chét phién, chi s6 VN30 giam 11,93 diém (-0,82%) xudng 1441,83 diém. Khdi lugng giao dich clia nhém
VN30 dat 189 triéu cd phi€u tugng (ng gia tri 8.454 ty dong.
P/B 2.58 2.92
~ P , KhGi ngoai ti€p tuc ban rong 540 ty dong trén toan thi trudng. Luc ban tap trung vao MSN (-103 ty
TOP 10 CO PHIEU VON HOA TRONG VN30 déng), VCB (-87 ty dong), VHM (-69,5 ty ddng), VIC (-49,84 ty dong)...
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-3.55 UN30 Index (Vietnam He Chi Minh Steck Index / VN30-Index) B9 thi ki thudt-UN30 Copyright2 2021 Bloomberg Finance L.P. 01-0ct-2021 15:42:52
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Piém sb %Chg
VNIndex 1,334.89 (0.53) 16.24 20.93
Dow Jones 34,326.46 1.43 20.67 12.15
S&P500 4,357.04 1.15 26.09 16.00
Nikkei 225 28,771.07 (2.31) 16.77 4.83
Shanghai 3,568.17 0.90 15.22 2.74
DAX 15,156.44 (0.68) 18.22 10.48
Vang 1,760.98 0.23 (7.24)
Dau WTI 75.88 1.13 56.39

LICH THONG TIN KINH TE THE GIO1

Ky truéc  Du bao Thucté

Nhat- CPI I6i -0.40%
My~ PMI phi SX 61.70 61.30
M- Thay d8i viéc lam 374K 475K
My- Dy tr{r dau tho -3.481M
My- D& nghi trg cap that nghiép 351K 320K
My- Ty € that nghiép 5.20% 5.10%

%~ MBSecurities

NHAN PINH THI TRUONG CHUNG KHOAN THE GIO1

e Chimng khoan My dong loat tdng diém nhd théng tin méi vé loai thudc diéu tri Covid-19. Chi s Dow
Jones tang 482,54 diém, tuang duong 1,43%, déng clta 6 mic 34.326,46 diém. Chi s& S&P 500 ting
gan 1,2% Ién 4.357,04 diém. Nasdaq Composite ting 0,8% l&n 14.566,70 diém va két thic chudi 5
phién giam gia.

* Gia dau Brent dat trén 78 USD/thung trong phién thir Sau (1/10), gan sat mic cao nhat 3 nam dat dugc
trong tuan nay. Thi truGng nhan dinh cac bo trudng OPEC sé quyét dinh duy tri t6c do tang san lugng
mét cach 6n dinh. T8 chirfc Cac nudc Xuat khau Dau mo va cac dong minh, dugc goi Ia OPEC +, s& nhém
han van thi? Hai (4/10)

Gia vang tang trong phién vira qua do USD yéu di va lo ngai vé lam phat va nhitng rti ro gia tang, che
md sy tap trung chi y vao viéc My sé nang ty |€ 13i sudt. Cling chinh diéu nay gilt cho gia vang tinh
chung ca tuan tang nhe. Két thic phién giao dich, gid vang giao ngay tang 0,1% lén 1.759,13
USD/ounce.

NHAN PINH CO PHIEU BIEN PONG MANH TRONG VN30

Xét vé mirc d6 anh hudng, b6 3 VPB, STB va TCB la nhitng tac nhan chinh khién chi s6 VN30 dao chiéu
giam diém. Trong dd, VPB Iy di 3,55 diém cla chi s VN30.

Phin tich kj thuit VPB
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DANH MUC CO PHIEU TRONG VN30

Ty trong (%) Gia Piém tac dong
HPG Metals & Mining 10.12 53,400 0.95 1.90% 1624.772 1.37 9.51 3.24
TCB Banks 8.60 49,000 -1.21 1.84% 320.387 -1.52 10.62 2.06
VPB Banks 7.86 63,900 -3.03 3.14% 576.352 -3.55 12.65 2.61
VIC Real Estate Management & Development 7.24 87,700 -0.34 1.38% 151.983 -0.36 49.65 3.66
VNM Food Products 5.78 89,800 0.22 1.46% 341.339 0.19 19.64 5.93
ACB Banks 5.57 31,500 -0.16 1.45% 201.595 -0.13 8.78 2.11
FPT Electronic Equipment, Instruments & Components 5.52 92,900 -0.11 0.65% 97.86 -0.09 21.94 5.02
VHM Real Estate Management & Development 5.10 77,000 -1.66 1.69% 319.719 -1.24 9.98 3.44
MWG Specialty Retail 4.51 126,200 -1.25 1.43% 137.694 -0.82 19.63 4.93
MSN Food Products 4.46 140,000 -1.82 2.14% 121.107 -1.19 78.34 7.74
MBB Banks 4.39 27,450 -1.44 2.57% 373.669 -0.92 9.93 1.95
NVL Real Estate Management & Development 4.05 102,000 0.00 0.79% 176.673 0.00 28.37 4.46
STB Banks 3.26 24,700 -3.89 4.69% 605.579 -1.90 12.85 1.47
VvCB Banks 3.01 95,900 -1.34 2.51% 155.288 -0.59 17.33 3.39
vic Airlines 2.69 128,800 0.70 2.79% 97.455 0.27 462.30 4.11
HDB Banks 2.67 24,850 -2.17 2.62% 52.576 -0.85 9.40 1.89
TPB Banks 2.11 42,600 2.40 3.02% 628.456 0.71 10.15 2.25
SsI Capital Markets 1.93 39,200 -3.57 3.06% 427.055 -1.03 21.06 3.43
CTG Banks 1.65 29,750 -2.14 2.86% 363.858 -0.52 8.71 1.54
VRE Real Estate Management & Development 1.59 28,200 -3.09 3.19% 150.334 -0.73 23.60 2.10
PNJ] Textiles, Apparel & Luxury Goods 1.39 99,000 0.30 2.58% 60.387 0.06 17.03 3.94
KDH Real Estate Management & Development 1.29 41,300 -0.72 0.73% 38.515 -0.14 21.01 2.98
PDR Capital Markets 1.26 84,000 2.69 3.70% 395.085 0.48 28.97 7.33
SAB Food Products 0.84 154,200 -1.41 1.62% 23.142 -0.17 21.14 4.75
GAS Gas Utilities 0.76 103,500 6.70 8.13% 434.788 0.69 25.39 4.24
PLX Oil, Gas & Consumable Fuels 0.65 51,900 0.58 2.15% 123.436 0.05 16.14 2.65
BID Banks 0.48 38,800 -1.65 1.68% 64.882 -0.12 15.75 1.92
GVR Real Estate Management & Development 0.45 36,100 0.56 2.68% 97.179 0.04 30.58 2.98
POW Independent Power and Renewable Electricity Producer.: 0.44 12,200 2.09 4.66% 220.049 0.13 11.31 0.96
BVH Beverages 0.33 57,900 -0.86 1.92% 72.339 -0.04 22.96 2.05
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Pac diém san pham
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Thong tin cc ban HDTL VN30
Ma hgp dong
Tai san co sé
Hé s6 nhan hgp dong
Quy mo 01 hgp dong

Thang dao han

Phuong thirc giao dich

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

Gia tham chiéu

Mé tai khoan

Gidi han vi thé nam giir t6i da trén 1 TK
Mirc ky quy ban dau

Mirc ky quy duy tri
Ky quy bd sung

Thoat khoi hgp dong 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 déng

+/- 7%

Thir 5 cta tudn thir 3 clia thang ddo han. Néu rdi vao ngay nghi I& thi s& dugc diéu chinh 1&n ngay giao dich lién trudc.
Ngay lam viéc lién sau ngay giao dich cudi cung.

Thanh téan bang tién

Gia hgp dong phai sinh do HNX xac dinh dé tinh toan gia tri I5i/I5 phét sinh cudi ngay cua tirng hgp dong.

Gia dong cla cua chi s6 VN30 tai ngay giao dich cudi cing clia HDTL.

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

Nha dau tu can cd 2 tai khoan dé tham gia giao dich phai sinh: 1 tai khoan giao dich tai cac CTCK Ia thanh vién giao dich CKPS va 1 tai khoan ky
quy tai cac CTCK la thanh vién bu trir CKPS.

NDT Chirng khodn chuyén nghiép: 20.000 hgp dong; NDT t6 chdrc: 10.000 hgp dong; NDT ca nhan: 5.000 hgp dong

Tai san nha dau tu phai dit coc vdi cong ty méi gidi ddi véi mdi hdp dong trudc khi giao dich. VSD quy dinh ty 1& ky qui ban d&u 1a 10% quy md
hop déng nhung dé phong ngtra rii ro, cac CTCK thudng yéu cau mirc ky qu§ cao hon.

Tai san ky quy t3i thi€u trong TK ddi véi mdi vi thd ma ma nha dau tw dang ném gitf, thudng it han so véi miic ky quy ban dau.
NOp tai san bd sung dé s du TK ky quy khdng thap han mdrc ky quy duy tri hodc déng bét vi thé trén TK d& dam bao tiép tuc giao dich.

Nha d&u tu ndm gitr vi thé hgp dong cho dén thai diém dao han hodc thoat khoi vi thé trudc thdi diém déo han bang cach dit mot/nhiéu Iénh tai vi
thé dai nghich vdi vi thé trude do.
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TUYEN BO MIEN TRACH NHIEM

Ban quyén ndm 2017 thudc vé Cong ty CP Chirng khoan MB (MBS). Nhitng thong tin sir dung trong bao cao dugc thu thap tir nhitng ngudn dang tin cay va MBS khong chiu trach nhiém vé
tinh chinh xéc cla ching. Quan diém thé hién trong bdo cdo nay la clia (cac) tac gia va khdng nhét thiét lién hé véi quan diém chinh thirc ctia MBS. Khéng mét thdng tin cling nhu' v kién
nao dugc viét ra nham muc dich quang cdo hay khuyén nghi mua/ban bat ky chimg khoan ndo. Béo cio nay khdng dugc phép sao chép, tai ban bdi bat ky c& nhan hodc t8 chirc nao khi
chua dugc phép clia MBS.

MBS HOI SO
Toa nha MB, s6 21 Cat Linh, Dong 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 c(iu quynh.phamvan@mbs.com.vn
Nguyén Hoa Hap Chuyén vién nghién cliu hop.nguyenhoa@mbs.com.vn
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