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BIEU PO VN30F1M TRONG NGAY
DIEN BIEN THI TRUONG

« Thi trudng duy tri trang thai gidang co trong phién giao dich ngay hém nay khién cac HDTL chi ghi nhan mdc
tdng diém nhe tir 0,1 dén 1,7 diém, trong khi chi s& cd s& VN30 chét phién giam 1,03 diém. Do do, basis cla
céc hdp dong déu manh hon so vdi phién giao dich lién trudc. Cu thé, basis cia VN30F2010 ting lén -1,12
diém trong khi basis hgp dong VN30F2011 ciing tdng 1&n -2,22 diém vao cubi phién giao dich hém nay.

Thi trudng chng khoan trong nudc vira trai qua phién giao dich gidng co khi bén ban la ngudi chi déng hon
& vling gia cao, con bén mua ciing tranh gom vi thé trong cac nhip diéu chinh. Diém tich cuc 13 bén mua van
dang la ngudi chi phdi xu hudng trong ngan han nén ap luc diéu chinh khéng dang lo ngai. Tuy nhién, da
N - n téng co thé sé diing trudc nhitng thir thach 16n hon khi ma su' lan téa clia dong tién dau co da khéng con du’
THONG TIN MA HOP DONG TUONG LAI dia va ap luc ban rong tir khGi ngoai. Do dd, nhiéu kha nang cao thi truGng sé hinh thanh vung tich Ity truéc
khi ¢4 tin tirc mdi hd trg, viing hd trg cta chi s6 VN30 tai 858-863 diém va khang cu 870-875 diém.
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Ngay dao han |S6 ngay| Pong cira

VN30F2010 15/10/2020 7 868.70 33,483 * B tranh chung V& thi trudng khong c6 nhiéu su thay d6i, van dé Itc nay 1a xem bén nao cé su kién nhan va
VN30F2011 19/11/2020 42 867.60 2,034 quyét tdm I8n han. Bén ban van quyét tam khi chi s6 tiém can nguBng khang cu’ manh, diéu nay khién do
léch lién tuc duy tri @ mc am. Tuy nhién, bén mua ciling tranh thii gom thém trong céc nhip chling cua chi

NAIS0R2102 R Gel 864.20 887 s8. Do d6, thi trudng nhiéu kha nang s& lién tuc xudt hién cac nhip rung lac manh trong nhitng phién téi.
VN30F2106 17/6/2021 252 862.90 371 Chién lugdc trading "mua cn dudi, ban can trén" tiép tuc dudc ap dung trong phién cudi tuan.

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

m VN30F2( VN30F1 mVN30F2M mVN30F1M . a e A L 3 y s

100% ssssmas Q = VNSORIC Q _mVNSOFaM — RVNSOFIM Chién lugc canh Short trong cac nhip ti€p can vung khang cu 870-873 diém
902/0 Chién Ivgc giao dich trén chi s§ phai sinh VN30F2010. Trong khi dé, chién Iugc Long dugc uu tién
3802 trong ngay khi mé&t bang gia chiét khdu sdu hon vé ving gia ho trg manh 862 - 865 diém
60% ho#c trong trudng hap chi s6 break qua nguBng can manh 873 diém.

50% =

40% Chién lugc giao dich Nam gilf vi thé Short, canh Short thém néu vung ho trg 859-862 bi xuyén
ggz;o ngéan han thling, Stoploss néu chi s6 break viing 874 diém.

0
10% Chién lugc giao dich Han ché& giao dich chénh léch gid cac hop dong va kién nhan chd dgi co hoi
0% spread giao dich hgp ly han.
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DIEN BIEN CHi SO HPTL CAC KY HAN
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VN30F2010 868.7
VN30F2011 867.6
VN30F2103 864.2
VN30F2106 862.9
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THANH KHOAN THEO TUNG MUC GIA VN30F1M
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NHAN PINH DIEN BIEN GIAO DICH HPTL

* Thi trudng duy tri trang thai gidng co trong phién giao dich ngay hém nay khién cac HDTL chi ghi nhan
murc tdng diém nhe tir 0,1 dén 1,7 diém, trong khi chi s6 ¢ s& VN30 chét phién giam 1,03 diém. Do do,
basis clia cac hgp dong déu manh haon so vdi phién giao dich lién trudc.

Thanh khoan thi trudng phai sinh giam so véi phién trudc dé véi tong gia tri giao dich dat 108.368 hgp
dong, giam 1,84%. Trong do, thanh khoan tap trung tai hgp dong tuong lai thang 10 véi 106.731 hgp
dong.

« Gia ly thuyét (FV) MBS tinh toan tham khao phién giao dich téi cho hgp dong VN30F2010 la 870,79
diém (cao han 2,09 diém so véi gia thi trudng). Tuong tu, gia ly thuyét tham khao cho hgp dong
VN30F2011 13 875,67 diém (+8,07 diém), VN30F2012 13 892,47 diém (+28,27 diém) va VN30F2103 I3
905,53 diém (+42,63 diém).

XU HUO'NG CHI SO VN30F1M

Khung thdi gian 15m ih Daily
T6ng két BUY NEUTRAL BUY
H6 trg 864-867 859-862 845-849
Khang cu 869-872 870-874 880-885

PO THI KY THUAT VN30F1M

D5 thi ky thust VN3OF1M
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2019

WNC1 Index (Generic 1st 'VNC' Future) Bib thi ki thudt-PS Daily 01AUG2019-080CT2 08-0ct-2020 15:13:20
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#VALUE!
NHAN DPINH CHENH LECH GIA HPTL

Spread HDTL Hién tai  Phién trudc

e Thij trudng duy tri trang thai gidng co trong phién giao dich ngay hém nay khién cac HDTL chi ghi nhan
mrc ting diém nhe tir 0,1 dén 1,7 diém, trong khi chi s& ca s& VN30 chét phién giam 1,03 diém. Do dé,

VN30F2M - VN30F1M -1.1 -0.40 0.7 -1.48 ng al e, '9 KNI chl 50 €0 56 V! h glam 1,U>

VN30F10 - VN30F1M a5 24,40 ol 500 basis cua cac hgp dong déu manh han so va@i phién giao dich lién trugc. Cu thé, basis cia VN30F2010
Q- : : : s téng 1&n -1,12 diém trong khi basis hgp déng VN30F2011 ciing ting 1&n -2,22 diém vao cudi phién giao

VN30F1Q - VN30F2M -3.4 -4.00 0.6 -3.52 dich hém nay.

VN30F2Q - VN30F1M -5.8 -4.80 -1 -5.82 (]

VN30F2Q - VN30F2M 47 -4.40 03 434 Chénh l&ch gia gita cac hgp ddng thay déi khdng dang k€ vao cudi phién giao dich hdm nay, hién ndm

VN30F2Q - VN30F1Q 13 -0.40 09 -0.82 trong khoang -5,8 diém dén -1,1 diém. Trong d6, chénh Iéch gia cap hgp dong ky han gan nhat

(VN30F2011-VN30F2010) gidam nhe xudng -1,3 diém trong khi chénh I&ch c8p hdp dong (VN30F2012-
VN30F2011) ting nhe Ién -3,4 diém vao cudi phién giao dich hdm nay. V&i mdc bién dong khiém tén

BUONG CONG GIA HBTL CACKY HAN nhu hién tai, nha d4u tu’ nén han ché giao dich chénh I&ch gia cic hgp ddng va kién nhan chd ddi ca hoi

Gid hién tai e+« Gia phién trudc A Pinh gid MBS giao dich hgp ly han.
910 - 905.38 - ~ ,
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DIEN BIEN GIA HOP PONG VN30F1M VA VN30F2M
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VNIndex VN30

Pong cira
Thay déi
%Chg
YTD

P/E
P/B

Von hoéa (ngh.ty dong)

\/A Requesting Data... ‘N/A Requesting Data...
\/A Requesting Data... :N/A Requesting Data...
\/A Requesting Data... ‘“N/A Requesting Data...
\/A Requesting Data...

#VALUE!

‘N/A Requesting Data...

#VALUE!
\/A Requesting Data... ‘“N/A Requesting Data...
\/A Requesting Data... ‘“N/A Requesting Data...

TOP 10 CO PHIEU VON HOA TRONG VN30
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0

100000 200000 300000 400000 500000 600000 700000 800000

CAC MA ANH HUONG LON NHAT TOT VN30-INDEX

1.07

-0.92

-1.33
TCB

VNM VPB EIB STB PNJ FPT

MWG HPG MSN

NHAN PINH CHi SO VN30

i

“+ MBSecurities

» MSN la diém tua I8n nhat gidp chi s6 khdng giam sau, khi gan nhu chi di ngang quanh tham chiéu trong
phién ntra dau phién sang da dugc kéo manh sau gid nghiNtru’a, dong clra +3,2% lén mirc cao nhat ngay
tai 63.900 dong, khdp Iénh cé han 4,84 triéu don vi. HO trg thém cho chi s6 con c6 PNJ +2,8% Ién

62.800 dong; HPG +1,1% lén 28.100 dong; FPT

+1,4% lén 51.100 dong; MWG +1,8% |én 109.500

ddng. O chidu ngugc lai, c6 gan 20 ma trong rd VN30 giam, nhung da s& ciing chi giam nhe dudi 1%,
con TCB -2,1% xudng 21.350 dong; VPB -1,3% xudng 23.450 dong va cap doi nganh tiéu dung VNM va

SAB mét hon 1%.

Chét phién, chi s6 VN30 giam 1,03 diém (0,12%)

xudng 869,82 diém. Khéi lugng giao dich ctia nhém

VN30 dat 148 triéu c6 phiéu tugng (ng gia tri 3.729 ty dong.

KhGi ngoai ti€p tuc ban rong vdi gia tri han 124 ty

dong trén toan thi truGng, luc ban tap trung vao cac

c6 phiéu Bluechips nhu VNM (41,32 ty ddng), BID (26,38 ty dong), AGG (24 ty dong), KBC (19,21 ty

dong), CTG (14 ty dong),...

PO THI KY THUAT VN30

Do thi ky thuat chi s8 VN30-Index
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NHAN PINH THI TRUONG CHUNG KHOAN THE GIO1

Diém s6 %Chg * Chiing khoan My ddng loat ting diém khi nha dau tw dén nhan nhitng thdng tin méi nhat vé géi kich
thich mdi tir Chu tich Ha vién Nancy Pelosi va T6ng théng Donald Trump. Déng ctra, chi s6 Dow Jones
VNIndex equesting Data... :sting Data... iting Data... ting Data... ting 122,05 diém, tucng duang 0,43%, 1én 28.425,51 diém. S&P 500 ting 27,38 diém, tuong dudng
Dow Jones equesting Data... 'sting Data... iing Data... ting Data... 0,8%, 1&n 3.446,83 diém. Nasdaq téng 56,38 diém, tuong duang 0,5%, |én 11.420,98 diém.
S&P500 equesting Data... 'sting Data... ting Data... ting Data...
Nikkei 225 equesting Data... 'sting Data... iting Data... ting Data... * Gi4 dau ting trén 43 USD/thuing dugc hd trg tir viéc déng ctra san xudt truSc mot con bdo tai Vinh
Shanghai equesting Data... 'sting Data... iting Data... ting Data... Mexicouc’f My va kha nang giémﬂnguﬁn cung tur ‘Saudi Arab_ia_yé Na Uy. Bdng c_L’fa phi(jan 8{10, dau tho
- - - - Brent tang 1,35 USD hay 3,2% Ién 43,34 USD/thung sau khi giam 1,6% trong phién trudc do.

DAX equesting Data... :sting Data... iting Data... ting Data...
Vang equesting Data... 'sting Data... ting Data... .

-~ _ : : Vang thé gidi khai sic trude trién vong mdi vé gdi kich thich tai My. Vang giao ngay tdng 0,1% lén
Dau WTI equesting Data... :sting Data... ting Data... 1.889,5 USD/ounce. Vang ky han thang 12 déng ctra téing 0,2% Ién 1.895,1 USD/ounce.

LICH THONG TIN KINH TE THE GIO1

NHAN PINH CO PHIEU BIEN PONG MANH TRONG VN30

Ky trud Dv ba Thuc t& e o r an , N R N , A L. a1 » on
e i i Xét vé muc d6 anh hudng, b 3 TCB, VNM va VPB la nhitng tac nhan chinh khié€n chi s6 VN30 dao chiéu

gidm diém. Trong dd, riéng TCB |4y di 1,36 diém cua chi s6 VN30.

Phin tich ky thuit TCB
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MV- bé nghl trg cé'p that nghlép 837K 820K TCB VN Equity (Vietnam Technological & Commercial Joint Stock Bank) C8 phiéu co Copyright? 2020 Bloomberg Finance L.P. 08-0ct-2020 15:14:22
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DANH MUC CO PHIEU TRONG VN30

Ty trong (%) ia Piém tac dong
VNM Food Products 10.26 106,900 -1.02 1.03% 142.214 -0.92 23.16 7.41
HPG Metals & Mining 8.32 28,100 1.08 1.44% 508.53 0.77 10.68 1.78
VIC Real Estate Management & Development 7.70 92,300 -0.22 1.53% 19.977 -0.15 39.51 3.70
TCB Banks 7.23 21,350 -2.06 3.04% 309.702 -1.33 6.88 1.11
VPB Banks 5.96 23,450 -1.26 3.02% 179.245 -0.66 5.68 1.20
VCB Banks 5.15 84,800 -0.24 2.03% 46.555 -0.11 17.25 3.51
MWG Specialty Retail 4.80 109,500 1.77 1.67% 94.827 0.72 13.12 3.48
FPT Electronic Equipment, Instruments & Components 4.77 51,100 1.39 2.39% 156.12 0.57 11.94 2.68
VHM Real Estate Management & Development 4.44 76,600 -0.26 1.18% 80.088 -0.10 11.46 3.69
MBB Banks 4.37 17,650 0.28 1.70% 121.684 0.11 5.80 1.12
vic Airlines 4.06 104,000 0.00 0.68% 41.988 0.00 29.88 3.64
MSN Food Products 3.91 63,900 3.23 5.45% 303.144 1.07 19.63 3.23
STB Banks 3.46 13,550 -1.09 2.97% 290.606 -0.33 10.05 0.89
HDB Banks 3.21 - -0.81 1.85% 36.945 -0.23 7.52 1.47
NVL Real Estate Management & Development 3.19 63,000 -0.16 1.28% 81.231 -0.04 15.94 2.67
CTG Banks 3.01 27,150 0.56 2.24% 176.303 0.15 9.06 1.26
EIB Banks 2.67 17,150 -1.72 2.05% 8.154 -0.41 30.27 1.30
SAB Beverages 1.97 188,000 -1.05 1.06% 8.729 -0.18 29.71 6.54
VRE Real Estate Management & Development 1.77 27,650 -0.54 1.63% 39.744 -0.08 26.17 2.26
PNJ] Textiles, Apparel & Luxury Goods 1.68 62,800 2.78 3.27% 94.508 0.40 13.57 3.01
KDH Real Estate Management & Development 1.21 24,250 -1.42 1.86% 11.942 -0.15 12.47 1.77
GAS Gas Utilities 1.06 74,600 0.67 1.48% 57.85 0.06 14.43 2.72
BID Banks 0.97 40,400 -0.12 2.14% 76.396 -0.01 18.95 2.12
SSI Capital Markets 0.96 17,850 0.00 2.56% 82.987 0.00 10.39 1.10
REE Industrial Conglomerates 0.96 41,450 0.24 0.97% 15.856 0.02 8.67 1.22
PLX Oil, Gas & Consumable Fuels 0.80 49,800 -0.20 0.80% 6.87 -0.01 57.42 3.01
POW Independent Power and Renewable Electricity Producer.: 0.73 10,500 -0.47 1.91% 69.369 -0.03 11.25 0.88
TCH Machinery 0.60 20,900 -1.42 3.15% 248.105 -0.08 9.25 1.52
SBT Food Products 0.57 16,350 -1.21 2.77% 48.376 -0.06 26.42 1.32
ROS Construction & Engineering 0.20 2,400 -0.83 3.77% 40.294 -0.02 #N/A N/A 0.23
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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 cliing
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 cta 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 tuong 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 chdc: 10.000 hgp dong; NDT ca nhan: 5.000 hgp dong

Tai san nha dau tu phai dit coc vdi cong ty méi gidi di 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 th8 ma ma nha dau tu dang ném gitf, thudng it han so vdi 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 mét/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 3 Liéu Giai, Ba Dinh, Ha Ngi
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