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BIEU PO VN30F1M TRONG NGAY
— DIEN BIEN THI TRUONG

« Xu hudng tang gia cla thi trudng ti€p tuc dugc ndi dai trong phién giao dich cudi tuan vdi ca 4 HDTL
ddng ctra ghi nhdn murc téng tir 25,1 dén 35,2 diém, cao hon so véi mic ting 17,27 diém cla chi s6 cd
s& VN30. Do dd, basis cac hgp ddng déu manh hon so véi phién lién trudc. Cu thé, basis clia VN30F2101
hién dang & mic +28,74 diém trong khi basis hgp dong VN30F2102 ciing tdng én +31,14 diém vao cudi
phién giao dich hém nay. Ol (kh6i lugng HD md) van duy tri xu hudng ting, tdng Ol dat 48.760 hdp
dong.

Trang thai tam Iy trong xu hu@ng dai han van lac quan, biéu hién 1a d6 1&ch gilta phai sinh va cg s duy

— T F———— : tri dugc trang thai dudng trong sudt 3 tu‘éxn gan day. Trong bGi canh, xu hL{éng téng clia thi trudng van
eSS B LSS - dang dugc ang hd khi dong tién dau cd van xoay vong linh hoat & nhém c6 phiéu dan dat, bén canh dé
la su' 6n dinh cla thi trudng chitng khoan quéc té. V& ki thuat, VN30-Index cé tudn tdng diém th{ 10
lién ti€p va chi s& dang cé ca héi chinh phuc ngung 1185-1200 diém trong ngén han.

THONG TIN MA HOP PONG TUONG LAI

- Ngay e han “

VN30F2101 21/1/2021 1176.60 47,130 = Th&i diém hién tai nén ap dung chién lugc "c k& cho Igi nhuén chay" (Let Profit Run) sé& hiéu qua vdi

VN30F2102 18/2/2021 39 1179.00 821 phugng phap "Trend Following". Su' hung phan clia dong tién mi dang dién ra thi moi phan tich ky

thuét vdi diém khéng cu’, ho trg,...hay phén tich cd ban , thudng sé khéng c6 nhiéu y nghia . Viéc doan

dinh ngén han & d4u la rat khd khan khi dong tién dau co tiép tuc xoay vong dé tim kiém co hdi , do dé,

VN30F2109 16/9/2021 249 1178.10 401 chién lugc van I3 tiép tuc nuang theo xu hudng cua thi trudng , vdi cac vi thé Long dudc thuc hién len 16i
trong cac nhip diéu chinh trén nén da tng vdi viing hd trg 1168-1172 diém.

VN30F2106 17/6/2021 158 1180.70 408

TY TRONG VI THE MO GIUA CAC KY HAN CHIEN LUQC PAU TU
= VN30F2Q VN30F1Q ~ ®VN30F2M  WVN3OFIM _ . . .
100% oo EEEEEE RS R EEEEEE Chién lugc Long dugc uu tién trong cac nhip diéu chinh thay vi c6 gang mua dudi theo
gggﬁ’ Chién ludc giao dich da tang, viing hd trg tir khu vuc 1168-1172 diém Ia khu vuc ¢an quan sét k§ theo chiéu
700/2 trong ngay Long doi vGi HDTL thang 1. Trong khi do, chién lugc Short chua dugc khuyén khich khi
60% dong tién dang qua hung phan.
50%

0, 3 ~ A ., 1y
g802 Chién Iugc giao dich Tiép tuc ndm gilf vi th€ Long va nang di€ém Stoploss 1én 1158 diém. Muc tiéu hudng tdi
20% ngan han vling 1185-1200 diém trén chi s6 phai sinh VN30F1M.

10%
0% Chién ludc giao dich Theo d6i thém xu hudng dién bién chénh 1&ch gia gilfa cac hgp dong truGe khi ma vi thé
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DIEN BIEN THANH KHOAN HOP PONG VN30F1M
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DIEN BIEN CHI S6 HDTL CAC KY HAN

n ha % %
9
epeong _ “ o

VN30F2101 1176.6 2.41 191,787 11.1 47,130 19.9
VN30F2102 1179.0 2.57 602  -1.6 821 12.5
VN30F2106 1180.7 3.07 141  139.0 408 -1.4
VN30F2109 11781 2.18 220 307.4 401 9.7
Téng 192,750  11.2 48,760 19.3

THANH KHOAN THEO TUNG MUC GIA VN30F1M
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NHAN DINH DIEN BIEN GIAO DICH HPTL

* Xu hudng tang gia cla thi truGng ti€p tuc dugc ndi dai trong phién giao dich cudi tuan véi ca 4 HDTL
déng ctra ghi nhan mc téng tir 25,1 dén 35,2 diém, cao hon so véi muc téng 17,27 diém cua chi s6 cd
sG VN30. Do do, basis cac hgp dong déu manh han so véi phién lién trudgc.

Thanh khoan thi trudng phai sinh t&ng so vdi phién trudc dé véi téng gid tri giao dich dat 192.750 hgp
dong, tdng 11,2%. Trong do, thanh khoan tap trung tai hgp dong tucng lai thang 1 véi 191.787 hgp
dong.

. Gia ly thuyét (FV) MBS tinh toan tham khao phién giao dich téi cho hgp dong VN30F2101 la 1148,39
diém (thap hon 28,21 diém so vdi gia thi trudng). Tuong tu, gia ly thuyét tham khao cho hgp dong
VN30F2102 la 1149,53 diém (-29,47 diém), VN30F2103 la 1154,38 diém (-26,32 diém) va VN30F2106 la
1158,10 diém (-20 diém).

XU HUONG CHI SO VN30F2M

Khung thgi gian 15m 1h Daily
Tong két BUY BUY BUY
Hb trg 1172-1175 1163-1168 1140-1148
Khang cw 1183-1186 1193-1197 1197-1232

PO THI KY THUAT VN30OF1M

D5 thi ki thuit VN3OF1M
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DIEN BIEN CHENH LECH GIA HPTL
NHAN PINH CHENH LECH GIA HPTL

Spread HPTL Hién tai Phién trudc

e Xu hudng tang gia cta thi trudng ti€p tuc dugc ndi dai trong phién giao dich cudi tuan véi ca 4 HDTL
VN3OF2M - VN3OFLM 24 0.60 18 198 dong ctra ghi nhan mdc téng tlr 25,1 dén 35,2 diém, cao hon so véi muc tang 17,27 dié’m’ ctia chi s6 co
sd VN30. Do do, basis cac hgp dong déu manh han so vai phién lién trudc. Cu thé, basis cua VN30F2101

VN3OF1Q - VN3OFIM 41 -3.40 75 1.20 hién dang & mUic +28,74 diém trong khi basis hgp dong VN30F2102 ciing ting 1én +31,14 diém vao
VN30F1Q - VN30F2M 1.7 -4.00 5.7 -0.78 cudi phién giao dich hém nay.

VN30F2Q - VN30F1M 15 4.10 2.6 2.68 .

VN30F2Q - VN30F2M 0.9 3.50 4.4 0.7 Chénh léch gia gilfa cac hdp ddng cudi phién giao dich hém nay c6 xu huéng tang so vdi phién lién
VN30F2Q - VN30F1Q 26 750 101 148 trudc, hién nam trong khoang —10,1 di€ém dén +5,7 diém. Trong d6, chénh léch gia hai hgp déng ky han

gan nhat (VN30F2102-VN30F2101) tdng Ién mdc +1,8 diém. Hién tai, xu hudng chénh Iéch gia gitta cac
c3p hdp dong nay chua rd rang, do d6, nha dau tu c6 thé theo ddi thém dién bién cac hdp dong trudc

DUONG CONG GIA HDTL CAC KY HAN khi md vi thé giao dich spread mdi phu hgp han.
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DIEN BIEN THI TRUONG CO SO

VNIndex VN30

Pong cura #NAME?
Thay déi #NAME?
%Chg #NAME?
YTD #NAME?
Von héa (ngh.ty dong) #NAME?
P/E #NAME?
P/B #NAME?

#NAME?
#NAME?
#NAME?
#NAME?
#NAME?
#NAME?

#NAME?

TOP 10 CO PHIEU VON HOA TRONG VN30
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Khéac
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CAC MA ANH HUONG LON NHAT TOT VN30-INDEX

-0.14 -0.12 -0.12 -0.08

-1.14

VCB CTG HPG SSi BID VPB MBB

NVL

3.44

STB  TCB

A .
2+ MBSecurities

NHAN DINH CHI SO VN30

= Ap luc ban tir cudi phién sang tiép tuc tao ra rung l&c dau gid chiéu, VN-Index tham chi cé thdi diém chi

con téng 4 diém. Tuy nhién, dong tién qua manh mé van khéng ngling d vao thi trudng, Iuc cau doi
dao tai mic gia thap da nhanh choéng kéo chi s6 trd lai da tdng. Nhdm von hda I6n dong vai tro gilf Ira
vGi dau tau la nhém c8 phiéu “ho” Vingroup goém VIC, VHM va VRE. M6t loat Bluechips nhu NVL, TCB,
VNM, MBB, STB, VPB, MSN, VJC, BVH,... dién bién tich cuc gép phan trd luc cho chi s8.

Chdt phién, chi s§ VN30 tdng 17,27 diém (1,53%) |én 1147,86 diém. Khéi lugng giao dich cia nhém
VN30 dat 237,84 triéu c8 phiéu tudng (ing gia tri 8.457 ty dong.

Khai ngoai ti€p tuc ban rong vdi gia tri gan 380 ty dong trén toan thi trudng, Iuc ban chd yéu & cac ma
nhu HPG (305,08 ty dong), SSI (75 ty dong), VIC (68 ty déng), DXG (58,5 ty déng), VND (37,7 ty
dong),...

PO THI KY THUAT VN30

D& thi kv thuit chi 6 VN30-Index
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DIEN BIEN THI TRUONG QUOC TE

NHAN PINH THI TRUONG CHUNG KHOAN THE GIOT

biém s6 “sChg = Céc chi sO chiing khoan My Iap céc ky luc mdi trong phién 8/1, khép lai tuan dau tién cia nam 2021, khi

nhitng cam két clia Téng thdng déc clr Joe Biden vé viéc tdng ho trg cho ngudi dan da bu lai cho béo

VNIndex #NAME?  #NAME?  #NAME?  #NAME? cdo thang 12/2020 cho thdy s8 viéc lam tai My bi méat an dau tién k& tir thang Tu trong bdi canh s& ca

Dow Jones #NAME?  #NAME?  #NAME?  #NAME? mdc COVID-19 tdng manh.

S&P500 #NAME?  #NAME?  #NAME?  #NAME?

Nikkei 225 #NAME?  #NAME?  #NAME?  #NAME? = Gia vang giam manh trong tuan qua khi Igi sudt trai phi€u chinh pht M§ ky han 10 nam tdng trén 1%

Shanghai HNAME? HNAME?  #NAME?  #NAME? I:':m dau tién k.e tw thang 3\/2029 sau I.<h| (’1ang IAD.anﬁchu .I\ily glanh chién thang tai cudc bau cUr thugng vién
& bang Georgia, theo d6 lam tang chi phi cd hi nam gilr vang.

DAX #NAME?  #NAME?  #NAME?  #NAME?

vang Gia dau dat mutc cao nhét trong gan mot ndm dugc hd trg bdi cam két cit gidm san Iugng cta Saudi

#NAME?  #NAME? #NAME? .

— Arabia va céc thi truGng ching khoan I6n tdng manh.Chdét phién 8/1, dau Brent tdng 1,61 USD hay 3%
Dau WTI HNAME?  #NAME? #NAME? len 55,99 USD/thiing, cao nhat k& tir thang 2/2020, dau thé WTI tdng 1,41 USD hay 2,8% lén 52,24
USD/thuing, cling cao nhéat ké tir thang 2/2020.

LICH THONG TIN KINH TE THE GIO1
NHAN DINH CO PHIEU BIEN PONG MANH TRONG VN30

Ky truéc  Dwbao Thucté o an s , N . . — - N s
Xét vé muc do anh hudng, bd 3 TCB, STB va NVL la nhithg nhan t6 chinh gitp chi s6 VN30 duy tri da

téng diém. Trong do6, TCB déng gdp 3,44 diém cho chi s& VN30.

Trung Qudc- PMI san xuét 54.90 54.80 53.00 EhAnHsh by hear 7CR

M§- hop OPEC f W
Iy
My- PMI san xuat 57.50 56.50 60.70 k30000
My- Chi s6 dich vu T12 55.30 55.30 54.80 ~3
My- Du trit dau tho -6.065M -8.010M
20000
My- D& nghi trg cap that nghiép 787K 833K 787K [
My- bang luang ndng nghiép 245K 100K - - |||i||” oz
,,,,,,,,,,,,,,,, N D e N — ]| ||| S——————— e — Lo
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DANH MUC CO PHIEU TRONG VN30

Piém tac dong

TCB Banks 9.71 35,700 3.18 3.87% 605.117 3.44 10.96 1.78
HPG Metals & Mining 8.64 42,750 -0.12 1.64% 857.328 -0.12 13.19 2.58
VNM Food Products 8.18 112,000 1.45 1.80% 372.429 1.34 23.41 7.97
VIC Real Estate Management & Development 7.64 111,800 1.54 2.36% 150.874 1.33 42.03 4.40
VPB Banks 6.72 35,550 1.86 3.00% 162.18 141 8.65 1.74
MBB Banks 4.95 26,600 2.70 5.19% 688.748 1.50 8.96 1.61
VCB Banks 4.74 104,800 -2.06 3.35% 102.936 -1.14 22.63 4.16
VHM Real Estate Management & Development 4.58 96,400 1.69 1.57% 210.6 0.87 13.98 4.23
FPT Electronic Equipment, Instruments & Components 4.40 63,300 1.28 1.76% 171.836 0.64 14.94 3.29
MSN Food Products 4.24 93,100 1.20 2.61% 246.006 0.58 45.04 5.32
MWG Specialty Retalil 3.97 121,800 0.83 1.74% 155.92 0.37 14.30 3.62
STB Banks 3.68 19,400 5.15 4.56% 663.565 2.07 14.72 1.24
VvJc Airlines 3.67 126,500 1.52 1.28% 93.383 0.63 #N/A N/A 4.74
HDB Banks 3.35 27,100 1.12 2.61% 188.072 0.43 10.05 1.97
CTG Banks 3.19 38,700 -0.39 2.60% 327.357 -0.14 13.13 1.74
NVL Real Estate Management & Development 2.90 75,700 6.17 4.69% 376.504 1.93 12.97 2.95
EIB Banks 2.36 20,400 1.49 2.50% 9.69 0.40 29.34 151
VRE Real Estate Management & Development 1.86 35,500 4.72 5.69% 390.757 0.96 35.48 2.85
PNJ Textiles, Apparel & Luxury Goods 1.65 82,400 0.98 2.72% 45.515 0.18 17.94 3.78
SAB Beverages 1.55 198,200 0.20 1.06% 30.359 0.04 31.40 6.42
SSI Capital Markets 1.36 34,150 -0.73 4.02% 391.442 -0.12 18.62 2.18
KDH Real Estate Management & Development 1.23 30,500 0.66 2.16% 40.056 0.09 14.76 2.20
GAS Gas Utilities 0.98 92,700 0.00 1.74% 86.624 0.00 19.51 3.80
BID Banks 0.86 48,500 -0.82 2.28% 99.377 -0.08 22.81 2.49
PLX Qil, Gas & Consumable Fuels 0.84 56,200 1.08 3.41% 74.395 0.10 82.47 3.35
REE Industrial Conglomerates 0.79 51,300 0.59 1.98% 25.455 0.05 11.15 1.47
POW Independent Power and Renewable Electricity Producer 0.72 13,950 -0.36 2.90% 246.449 -0.03 20.54 1.16
SBT Food Products 0.57 21,800 2.59 3.81% 138.712 0.16 31.04 1.81
TCH Machinery 0.49 22,550 6.87 6.62% 409.941 0.36 7.80 1.58
ROS Construction & Engineering 0.16 2,520 0.40 1.59% 25.117 0.01 #N/A N/A 0.24
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Thong tin cd ban HDTL VN30

Pac diém san pham

1 Ma hgp dong VN30F-yy-mm
2  Taisan cosé Chi s8 ¢6 phiéu VN30
3 Hé s6 nhan hgp dong 100.000 dong
4  Quy mbd 01 hgp déng 100.000 ddng * Diém chi s§ VN30
-Thang hién tai
5 Thang dao han - Thang tiép theo
- Hai thang cudi 2 quy gan nhat
6 Phuong thirc giao dich - Giao dich khdp lénh; Giao dich thoa thuan
GD Khép Iénh dinh ky - ATO: 08h45 - 09h00 - ATC: 14h30 - 14h45
7 Thdigian giao dich GD khép Iénh lién tuc - Sang: 09h00 - 11h30 - Chiéu: 13h00 - 14h30
GD Théa thuan - 08h45 - 14h45
8 Cac loai lénh giao dich LO, MOK, MAK, MTL, ATO, ATC.
9 Nguyén tac khép lénh Uu tién gia va thai gian.
10  Khdi lugng giao dich tdi thi€u/lénh 01 hgp dong
11  Khoi lugng giao dich t6i da/lénh 500 hgp dong
12  Don vij yét gia/ Budc gia 0,1 diém chi s6 = 0,1 * 100.000 = 10.000 déng
13  Bién do dao dong +/- 7%
14  Ngay giao dich cui ciing Thi 5 clia tuan th(? 3 clia thang déo han. N&u rai vao ngay nghi I8 thi s& dugc didu chinh 1én ngay giao dich lién trudc.
15 Ngay thanh toan cudi ciing Ngay lam viéc lién sau ngay giao dich cudi cling.
16  Phuaong thirc thanh téan Thanh téan bang tién
17  Gia thanh toan hang ngay Gia hgp dong phai sinh do HNX xac dinh dé tinh toan gia tri I4i/16 phat sinh cudi ngay cua tifng hdp dong.
18  Gia thanh téan cudi ciing Gia dong cua clia chi s6 VN30 tai ngay giao dich cudi cting clia HDTL.
19  Gia tham chiéu Gia thanh toan cudi ngay clia hgp dong tucng lai trong ngay giao dich lién trudc.
20 M8 tai khoan Nh? dau ,tu’ can cd 2 tai khqén dé th?m 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 cac CTCK la thanh vién bu trir CKPS.
21  Gi6i han vi thé& ndm giir t6i da trén 1 TK NDT Chirng khoan chuyén nghiép: 20.000 hgp dong; NDT t& chirc: 10.000 hgp dong; NDT ca nhan: 5.000 hgp dong
22 Mirc ky quf ban dau Tai SéD nha dau tu‘ﬂphé! dat coc vc'jyi.céng ty moi gidi d‘é'i véiAméimhqp ,dc“)ng trLEdc khi giao dich. VSD quy dinh ty 1& ky quy ban dau la 10% quy mé
hgp déng nhung dé phong ngua rui ro, cac CTCK thudng yéu cau muc ky quy cao hon.
23  Mirc ky quy duy tri Tai san ky quf t6i thiéu trong TK d6i véi mdi vi thd mé ma nha dau tu’ dang ndm gitlf, thudng it hon so vdi mirc ky qu§ ban dau.
24 Ky quy bd sung NOp tai san bd sung dé sd du TK ky quy khong thdp han mic ky quy duy tri hodc déng bt vi thé trén TK @€ dam bao tiép tuc giao dich.
25 Thoat khéi hgp ddng tham gia Nha d&u tu ndm gilr vi thé hgp dong cho dén thdi diém dao han hodic thoat khoi vi thé trudc thsi diém déo han béng cach dit mot/nhiéu 1énh tai

vi thé ddi nghich vai vi thé trude do.
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TUYEN BO MIEN TRACH NHIEM

Ban quyén nam 2017 thudc vé Cong ty CP Chiring khoan MB (MBS). Nhifng théng tin st dung trong bao céo dugc thu thap tir nhitng ngudn dang tin cdy va MBS khdng chiu trach nhiém
vé tinh chinh xac cla ching. Quan diém thé hién trong bao cao nay la clia (c4c) tac gia va khdng nhét thiét lién hé véi quan diém chinh thirc cia MBS. Khéng mét théng tin cling nhu' y
kién nao dudc viét ra nhdm muc dich quang cao hay khuyén nghi mua/béan bat ky ching khoan nao. Bao céo nay khong dudc phép sao chép, tai ban bdi b4t ky ca nhan hoéc t6 chirc nao
khi chua dugc phép cia MBS.

MBS HOI SO
Toa nha MB, s6 3 Liéu Giai, Ba Dinh, Ha N&i
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