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BIEU DO VN30 TRONG NGAY DIEN BIEN THI TRUONG

+ Téng quan thi trudng trong phién hém nay dé 1a sy phan héa manh & nhém c6 phiéu vén héa Ién. Sau 3

phién giao dich tich cuc, nhiéu c8 phi€u von hda I6n da chiu ap luc diéu chinh manh nhu VIC, GAS, PLX,

il MWG, ACB, VPB,...Cac chi s6 vi vay cling khong con duy tri dugc da hung phan, trong do, HNX-Index da

’ \ dao chidu gidm trd lai. VN-Index phién hdm nay van con duy tri dudc sic xanh va tham chi con vuat qua

\ I P |,“ h”b'\‘ mdc 950 diém nhd vao luc ddy ciia mot vai 6 phiéu tru cot va déc biét la cd phiéu ho ‘Vin”. Thanh khoan

WAL MY "\| A ‘,A' W'l - thi trudng trong phién hém nay sut giam vdi tng khdi lugng giao dich dat 220 triéu cd phiéu, tri gia 5.300

' i N Ml ty dong, nhung giao dich thoa thudn chi€m dén hon 1.600 ty dong. Piém tich cuc trong phién hém nay dén

A L O \/ tir giao dich khdi ngoai khi ho mua rong gan 1.500 ty dong trén toan thi trudng. Néu loai trir di thoa thuan
\ Vv dot bién nay thi khdi ngoai van mua rong gan 300 ty trén toan thi trudng.

« Trén TTCK Phai sinh, ca 4 HDTL déu giam diém va thap han VN30 Index tir 8 dén 11 diém cho thdy gidi

dau tu van ky vong V& nhip diéu chinh clia thi trudng sau 4 phién tdng lién ti€p. Tong thanh khoan cta ca

THONG TIN MA HOP PONG TUONG LAI thi truong dat 123.671 hgp dong giam 10,82% so vdi phién trudc do. Trong do, phan tich khdi lugng ching
tdi nhan thay thanh khoan thi trudng tap trung I6n trong khodng gia 893-895 diém vai uu thé thudc vé phe

Short. Ngén han, véi sy cai thién clia dong tién cd s§ cling kha néng luan chuyén dong tién & nhém Large

Cap, cac nhip diéu chinh sé md ra cg hdi trading trong phién d6i vdi gidi dau tu. Hoat dong giir vi thé qua

VN30F1902 21/02/2019 7 892.1 9.03 dém can cén nhac khi VN30-Index nhiéu kha ndng sé ti€p tuc gidng co manh dugi sy’ deo bam clia ap luc
VN30F1903 21/03/2019 35 890 15.16 ban.

VN30F1906 20/06/2019 126 888.8 29.61 « V@ mét ky thuat, VN30-Index phuc hdi phién thit 4 lién ti€p véi khéi lugng duy tri trén biﬂnh quan 20 phién.
VN30F1909 19/09/2019 217 890 41.85, Stochastic Oscillator va MACD déu dang cho tin hiéu mua manh nén xu huéng tich cuc van chi phdi. Khang

cu manh trong thdi gian t6i Ia dudng MA100 ngay (tudng ducng viing 903-905 diém).
TY TRONG VI THE MO GIUA CAC KY HAN

CHIEN LUQ'C PAU TU
EVN30F1IM EVN30F2M VNF30F1Q ®VN30F2Q

100% e e e —— _N . . Vi thé BAN trading xem xét mg véi VN30F1902 tai 893-895 diém, chdt I5i
90% Chién lugc giao dich quanh viing 886 dén 890 diém, Stoploss néu vugt 896 di€ém. Vj thé MUA
80% trong ngay trading xem xét mG véi VN30F1902 ¢ mic 886-888 diém va chét IGi
70% quanh 892-894 diém, Stoploss khi VN30F1902 thling 884 diém.

60%
50% Chién lugc giao dich Vi th€ MUA xem xét ndm gitt ch6t I6i ving ky vong 900-905 diém,
‘3‘83’ ngén han stoploss néu VN30F1902 thing viing 886 diém.

0
20% ia : . Xem xét md vi thé Short spread (VN30F1903-VN30F1902), ky vong chot
10% Chi€n lugcgiaodich | i hap dang VN30F1902 hiéu chinh basis d& tidm cin g4 chi 55 o0 s
0% Spread VN30.
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DUONG CONG GIA HPTL CAC KY HAN
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DIEN BIEN CHI SO HDTL CAC KY HAN
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Hap dong Chiso
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Chiso KLGD  cudinga
VNBOF1902 821 027 RS2 - 1099 20596 376
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DIEN BIEN THANH KHOAN THEO TUNG MUC GIA VN30F1M
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NHAN DINH DIEN BIEN GIAO DICH HPTL

MBS

+  Hoa cing dién bién chung clia khu vuc chau A, futures Viét Nam cé phién giam dau tién trong tuan khi
céc chi s HDTL IUi tir -0,07% dén -0,46%, kéo gidn khang cach dang k& so vdi cd s&. Chét phién, hgp
dong thang 1 giam -0,27% vé 892,1 diém, hién thap hon co s& 8,02 diém. Cac hgp dong con lai [an lugt
dat 890 diém (-0,20%), 888,8 diém (-0,46%) va 890 diém (-0,07%). Theo dd basis cac hgp dong lan

lugt dat -10,12 diém, -11,32 diém va -10,12 diém.

+ T6ng thanh khoan thi trudng giam 10,8% dat 123.671 hdp ddng, trong d6 KLGD hgp dong thang 2 giam

11% dat 122.562 hgp dong chiém ty trong ap dao trong giao dich.

« Gia ly thuyét (FV) MBS tinh toan tham khao cho phién giao dich téi cho hgp dong VN30F1902 la 901,13
diém (cao han 9,03 diém so vdi gid thi trudng). Tudng tu, gid ly thuyét tham khdo cho hdp dbéng
VN30F1903 13 905,16 diém (+15,16 diém), VN30F1906 13 918,41 diém (+29,61 diém) va VN30F1909 I

931,85 diém (+41,85 diém).

PO THI KY THUAT VN30F1M
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DIEN BIEN SPREAD HOP DPONG TUONG LAI

Gia phién Téng/

Spread HPTL Gia hign tai Wi P
VN30F2M - VN3OF1IM 2.1 -2.7 0.6 -2.04 -0.06
VN30F1Q - VN3OFIM 33 -1.6 17 208 -1.22
VNB0F1Q - VN3OF2M -1.2 L1 23 A8 1.08
VN30F2Q - VN3OFIM -2.1 -3.9 1.8 -2.28 0.18
VNB0F2Q - VN3OF2M 0 -1.2 1.2 -0.24 0.24
VNBOF2Q - VN3OF1Q 1.2 -2.3 3.5 -0.2 14

DIEN BIEN SPREAD (VN30F2M - VN30F21M)
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NHAN DINH SPREAD HOP PONG TUONG LAI

MBS

- MOt tuan trudc phién giao dich cudi cling cta hgp déng VN30F1902, dién bién cac hgp dong tudng lai d3
bat dau c6 su’ phan héa. M3c du hai hgp déng VN30F1903-VN30F1902 ddng clra véi mic chénh Iéch -2,1
diém, tuy nhién trong phién giao dich ngay hdm nay hai hgp déng na da c6 thdi diém giam xuéng khoang
-4 diém, khi nha d3u tu ky vong vao su diéu chinh cua thi trudng co s& trong than trong. Mét diém dang
luu y khac 1a hién tai hai hgp dong ky han gan nhat dang [an lugt thdp hon 8,02 diém va 10,12 diém so
V@i chi s6 cd s. Vdi viéc ngay dao han cla hgp dong thang 2 dang dén dan, VN30F1902 sé c6 xu hudng
tiém can véi chi s6 VN30, va c6 thé ndi rong chénh |éch gid hgp ddng nay véi cac hdp dong con lai.

Vi vay, trong bdi canh basis cac hgp ddng con & mifc cao, nha dau tu cd thé xem xét mé vi thé Short
spread (VN30F1903-VN30F1902) bang cach ddng thsi mé vi thé Short ddi vdi hop dong ky han thang 3 va
Long ddi véi hop ddng ky han thang 2. Ky vong chét 18i khi hap déng VN30F1902 hiéu chinh basis dé tiém
can gia chi s cd sd VN30, khién chénh léch cliia hgp dong nay vdi VN30F1903 dugc ndi rong xudng

khodng -5 dén -4 diém.

DIEN BIEN GIA HOP PONG VN30F1M VA VN30F2M
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CAC MA ANH HUONG LON NHAT TOT VN30 INDEX
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DIEN BIEN THANH KHOAN HDTL
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NHAN DINH CHI SO VN30

Phién giao dich m& ctra véi nhiing dién bién kha bat ngd. Trong khi thi trudng chung giao dich kha than
trong va chua cd nhém nganh nao cé dién bién ndi troi thi VIC bat ngd bt phd manh va cd thai diém
téng 4.000 ddng gitip VN30 dé dang vugt méc 900 diém. DU vay, tdm ly gidi dau tu van kha than trong va
diéu nay co thé thdy qua viéc GAP Phai sinh hién & midc 7 dén 10 diém. Kich ban phién giao dich budi
chiéu khdng c6 nhiéu thay ddi so véi bubi sang. Hién tuwgng "xanh vo dé 1ong" van xudt hién khi VIC,
VHM, VRE, SAB, VNM...ti€p tuc bt pha manh, trong khi hdu hét cdc nhdm c6 phi€u khac trén thi trudng
phan I6n déu budc vao nhip diéu chinh.

Chét phién, chi s6 VN30 téng 2,70 diém (+0,3%) 1&n 900,12 diém. Hé s6 tdng/giam ghi nhan cé 13 m3
t&ng/15 ma giam. Khéi lugng giao dich ctia nhém VN30 dat 50,27 triéu cd phiéu tuong (ng gia tri 1.914 ty
dong.

Piém tich cuc trong phién hdm nay dén tir giao dich khéi ngoai khi ho mua rong gan 1.500 ty dong trén
toan thi trudng. Trong d6, MSN la c6 phi€u dudc khdi ngoai mua rong manh nhat véi 1.249 ty dong (bao
goém gan 1.200 ty dong thda thudn). N&u loai trir di thda thudn dot bién nay thi khéi ngoai van mua rong
gan 300 ty trén toan thj trudng. Trong dd, luc mua tap trung vao mot sé cd phiéu nhu’ VCB (61,12 ty
dong), VNM (50 ty ddng), HPG (42,23 ty dong), VRE (39,76 ty dong). O chiéu ngugc lai, VHM Ia cd phiéu
khdi ngoai ban rong manh nhat véi 17,70 ty dong. Xép ti€p theo trong top ban rong lan lugt la DQC
(10,09 ty ddng), DRC (8,77 ty ddng), KBC (8,63 ty ddng), VIC (8,55 ty ddng),...

PO THI KY THUAT VN30

o
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DIEN BIEN CHI SO CHUNG KHOAN THE GIOT

Téng giam NHAN DPINH THI TRUONG CHUNG KHOAN THE GIO1

Chi so Diem so % P/E YTD + Doanh s6 ban Ié thang 12/2018 clia My giam x&p xi 1,2%, dugdc ghi nhén la mifc gidm thang cao nhat ké
" tir thang 9/2009 d& cit dt chudi ting lién tié€p clia chi s S&P 500. Chét phién, chi s6 nay giam 0,27% vé
- 952.34 0.75 15.96 6.70 . . .
WN-index mUc 2.745,72 diém trong khi Dow Jones ciing IUi 103,88 diém xuGng 25.439,39 di€m con Nasdaq may
Dow Jones 25,439.39 - 0.41 16.32 9.50 man thoat khoi da giam chung nhd c6 phiéu Netflix b4t ngd tdng hon 2% kéo chi s6 nay nhich nhe 0,1%.
Lgi tdc trai phi€u 10 nam cling ha tir 2,69% xu6ng giao dich quanh muc 2,66%. Dollar xuéng gia ngugc
S&P 500 2,745.73 - 0.27 18.28 9.82 chiéu hau hét cac ddng tién manh khac.
Nikkei 225 21,139.71 - 0.02 15.57 5.62

« Ching khoadn chau Au cling dong clra thap hon tham chi€u bdi anh hudng tir s liéu ting trudng ban &

Shanghai 2,719.70 - 0.05 12.77 9.05 y&u tr My, du tinh hinh c6ng nghiép ctia khu vuc nay dang t8t hon ky vong nang d& cac ma c6 phiéu
nganh nay tang trung binh han 1% trong phién.

DAX 11,089.79 - 0.69 12.44 5.98

« Futures chau A sang nay hau hét déu di ngang hodc do, phan anh khu vuc nay d& san sang “ndi gét” My
Vang 1,312.83 0.45 - 1.88 trong phién hdm nay. Theo cac chuyén gia, miic giam shock clia nganh Ban & M§ s& gay anh hudng dén

- chau A nhiéu han bau khéng khi tich cuc tir dam phan thucng mai My - Trung dang c6 chuyén bién kha
Dau WTI 54,58 0.31 - 19.89 | ipefina e J ; P 9 mat Fly = Trung €ang Y

R ~ a R ~ « Dau tho WTI cd phién tang th( ba lién ti€p, hién da trén 54 USD/thung trong khi dau Brent da cham mirc
LICH THONG TIN KINH TE VIET NAM VA THE GIOT cao nhat tinh tir dau nam vdi trén 64 USD/thung. Futures vang giam gan 1,20 USD xudng 1.313,90

USD/ounce.
Ky trudc Du bao Thuc té . - ~ ~ . -
NHAN DINH CO PHIEU BIEN PONG MANH TRONG RO VN30

+ VIC tdng 3.900 dong lén 112.900 dbng/cp va la cd phiéu tc dong tich cuc téi trang thai téng di€ém cua
chi s6 VN30. V& mdt ky thuat, véi 4 phién tdng gid manh gilp dudng gia vuct Ién trén cac dudng MA
. , ngan han nhu MA5, MA10, MA20 ngay dé tiém can vung dinh 113.000 dong dugc thiét 1ap vao thang 4 va
[EU] Tang trerng GDP -0.2% 0.1% 0.0% 7 2 7 . z 7N A 7 v g
Blrc Q.4 (Prelim) 70 S0 2l thang 8/2018. Chi bao MACD, Stochastic RSI, ADX cho tin hi€u mua manh nén xu hudng tang ti€p tuc
dién ra. NguSng ho trg ddi véi cd phiéu tai viing 104.000-105.000 dbng/cp, trong khi 113.000-115.000 s&
Ia viing khang cu manh trong ngdn han.

[EU] Tang trudng GDP

0.2% 0.2% 0.2% A - r
Q.4 (Flash) - l'r* el
"\ H"‘l\ ™ Y\‘IJ\.J‘. £ "‘?«*“""
4 S
¥ , ’f - . «
'[rU1s; Tang trudng Bén lé 0.1% 0.1% -1.2% ']hf ‘
[TQ] CPI T.1
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DANH MUC CO PHIEU TRONG VN30

1
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CHUTG K HOAN ME

| cSphigu | _Nganh _________|Tytrong(%)| Gia_| +/-% | H-L_| GIGD |pi€mtacdéng| P/E_| _P/B__|
La g

BMP
CII
CTD
CTG
DHG
DPM
FPT
GAS
GMD
HPG
HSG
KDC
MBB
MSN
MWG
NVL
PLX
PNJ
REE
ROS
SAB
SBT
ssI
STB
VCB
VIC
vic
VNM
VPB
VRE

Construction & Materials
Construction & Materials
Construction & Materials

Banks

Pharmaceuticals & Biotechnology
Chemicals

Fixed Line Telecommunications

Oil & Gas Producers

Industrial Transportation

General Industrials

Industrial Metals & Mining

Food Producers

Banks

Financial Services

Technology Hardware & Equipment
Real Estate Investment & Services
Oil & Gas Producers

General Retailers

Industrial Engineering
Construction & Materials
Beverages

Food Producers

Financial Services

Banks

Banks

Real Estate Investment & Services
Travel & Leisure

Food Producers

Banks

General Retailers

0.66
0.87
1.19
0.44
0.56
3.11
1.35
1.05
6.04

4.02
6.89
3.78
2.88

1.99
0.91
0.88
3.50
0.84
1.27
3.39
3.42
7.77
5.11
9.77
5.59
2.37

50,400
23,350
137,300
20,850
88,800
23,300
44,250
92,500
27,150
31,000
7,600
21,050
22,100
86,000
85,700
57,900
56,700
97,200
34,900
33,700
238,000
20,900
27,100
12,950
60,200
112,900
123,400
139,400
21,250
31,500

-0.79
-0.64
2. 54
0.00
3.14
-0.64
-0.67
-0.54
-1.27
0.32
2.15
5.51
0.45
0.12
-0.58
0.70
-0.70
-0.41
-0.14
0.00
0.80
4.50
-0.37
-0.38
0.67
3.58
-0.88
0.80
-1.16
3.62

2.00%
1.51%
2.15%
1.44%
2.07%
1.72%
1.47%
1.52%
2.03%
1.62%
4.00%
6.77%
0.68%
2.86%
1.05%
2.96%
1.41%
1.34%
1.16%
2.12%
0.85%
5.00%
0.92%
1.16%
1.17%
3.67%
1.30%
1.67%
1.65%
3.45%

6.43
11.15
28.18

105.14
14.73
15.39
27.48
44.15
16.17

200.25
41.51

1.99

111.39

123.83
57.50
38.28
57.18
38.93
14.81
94.53
29.30
82.19
38.62
62.55
97.73

111.56
58.56

186.85
49.11
79.73

#N/A

#N/A
#N/A

#N/A

-0.04
0.19
0.00
0.12

-0.03

-0.19

-0.07

-0.12
0.18

0.16
0.07
-0.20
0.18

-0.07
-0.01
0.00
0.25
0.33
-0.04
-0.12
0.20
2.42
-0.41
0.69
-0.59
0.75

9.02
70.27

6.80
10.10
21.99
15.62

8.31
14.29

4.30

7.15
21.44

#N/A N/A

9.34
15.88
13.22
24.46
17.26
17.91

6.89
26.06
34.48
25.52

9.35
17.41
17.91
82.63
13.04
27.90

7.53
48.78

1.66
1.16
1.33
1.12
3.96
1.14
2.29
4.17
1.41
1.69
0.57
0.72
1.52
5.14
4.52
3.03
3.35
4.66
1.23
3.31
9.17
1.79
1.43
0.98
3.52
6.55
6.31
9.54
1.73
2.81,
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Giao dich Spread Hgp dong tuong lai

THONG TIN CO’' BAN VE GIAO DICH SPREAD HQP PONG TUONG LAI

Spread HDPTL: la chénh Iéch gia giffa hai HDTL tuong lai khac nhau khi thyuc hién déng thai
MUA mot (hay nhiéu) hgp dong tuong lai nay va BAN mot (hay nhiéu) hgp dong tuong lai
khac.

Phan loai Spread HDTL:

QO Intramarket Spread (hay Calendar Spread) la Spread gitra hai hgp dong cé clng tai san
cd sG nhung co6 thang dao han khac nhau.

Q Intermarket Spread la Spread gilra hai hgp dong cd cling thang dao han nhung cé tai san
cd s@ khac nhau.

Q Interexchange Spread la Spread giifa hai hgp dong trén hai san giao dich khac nhau.
Vi du vé giao dich Spread HDTL:

Mua Spread hgp dong F2M — FIM (Mua VN30F2M va Ban VN30F1M) khi mic chénh léch gia
gitta 2 hgp dong thap. Khi mirc chénh gia gitta hai hgp dong cao Ién, thi thuc hién chdt IGi
(d6ng vi thé ) bang cach ban spread F2M - FIM (Mua VN30F1M va Ban VN30F2M).

Lgi thé cua giao dich Spread HDTL:

v' Giao dich spread co rti ro thdp hon so vdi giao dich truc ti€p HDTL vi khi thuc hién dong
thdi mua va ban hai hgp déng, 16 & mét hop déng s&é mét phan dugc bu d3p bai I3i hgp
ddng con lai;

v' Bién dong clia Spread thudng nho han so vdi bién dong gia cia HDTL;
v Spread c6 tinh chu ky va cé thé xuét hién xu hudng ngay ca khi gid cac HDTL di ngang.

v Giao dich Spread khong yéu cau phai theo doi bi€n dong cla thi trudng trong sudt phién
giao dich (khdng can st dung dit liéu real-time).

v C4 thé tao ra nhiéu vi thé bang cach két hdp cac cdp hdp déng khac nhau
Rui ro cua giao dich Spread HPTL:
» Thanh khoan kém
» Chi phi giao dich cao do phai ddng thdi mua va ban 2 hdp déng dé tao mot vi thé
» Khong st dung dugc énh diéu kién stoploss.

Nha dau tu nén xay dung chién ludc giao dich (xac dinh diém vao — diém ra) va
diéu kién cét 16 rd rang trudc khi tién hanh giao dich Spread HDTL.

CHIEN LUOC GIAO DICH MAU VO'T SPREAD (VN30F2M — VN30F1M)

+ Spread (VN30F2M — VN30F1M) dugc xdy dung bang cach ddng thdi mua va ban hai hgp déng
VN30F1M va VN30F2M véi mdc dinh:

= MUA/LONG Spread = Mua VN30F2M va Ban VN30F1M
= BAN/SHORT Spread = Ban VN30F2M va Mua VN30F1M

- Theo ddi dién bién Spread va MA5 ctia Spread véi Ngudng tin hiéu = 3 diém dé xac dinh tin
hiéu mé vj thé (diém vao cta giao dich)

= Néu (Spread — MA5) < -3 diém --——----—---- M4 vi thé bang viéc MUA Spread
= Né&u (Spread — MA5) > 3 diém ------------- Mé vi thé bang viéc BAN Spread

« N&u Spread trd vé gan hodc vugt mirc MAS5 tai thdi diém md vi thé (MAS tai di€ém vao), nha dau
tu s& thuc hién déng vi thé dé chét I5i (diém ra cta giao dich).

« Khoang thgai gian t6i da cho mat giao dich la 5 ngay: Sau khi mé vi thé, néu tdi ngay thdr
5, chién lugc khong sinh IGi s€ thuc hién dong vi thé.

BANG THONG KE LICH SU' LAI/ LO LY THUYET THEO CHIEN LUQ'C MAU

Tdng s6 Iugt giao dich (vao va ra) — Tir 10/2017 dén 05/2018

Tong s6 giao dich MUA/LONG spread 35
QS6 giao dich i 30
Qsé giao dich 16 5
QTy 18 15i (%) 85,7%

Tong s6 giao dich BAN/SHORT spread 34
QS6 giao dich lai 28
QS6 giao dich 16 6
QTy 18 13 (%) 82,3%

« Luu y: Chién lugc giao dich mau dugc st dung trong ban tin chi mang tinh chat tham khao,
nha dau tu nén xay dung chién lugc riéng dua trén cac chi s6 ky thuat va ngugng tin hiéu phu
hgp véi khau vi rdi ro clia minh.
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THONG TIN CO BAN HBTL VN30

DAC PIEM SAN PHAM HDTL VN30

10
11
12
13
14
15
16
17
18
19

20

21

22
23
24
25

26

27

Ma hgp dong
Tai san co sé
Hé s6 nhan hgp dong
Quy mo6 01 hgp dong

Thang dao han

Phuong thirc giao dich

GD khép Iénh dinh ky

Théigiangiaodich  ¢p 1 pgp 1énh lién tuc
GD théa thuan

Cac loai Iénh giao dich

Nguyén tic khép Iénh

Khéi Iugng giao dich téi thi€u/lénh

Khoi lugng giao dich toi da/lénh

Pon vi yét gia/ Budc gia

Bién do giao dong

Ngay giao dich cudi cting

Ngay thanh toan cuéi cling

Phuong thirc thanh téan

Gia thanh toan hang ngay

Gia thanh téan cudi cluing

Gia tham chiéu

Mg tai khoan

NDT CK chuyén nghiép

NBT t6 chirc
NPT ca nhan

Gidi han vi thé ndm giir
toi da trén 1 TK

Mirc ky quy ban dau
Mirc ky quy duy tri

Ky quy bé sung

Ty Ié st dung tai san ky quy

Mirc do 1
Mirc do 2
Mirc do 3

Ngudng canh bao vi
pham ty I€ ky quy

Thoat khoi hgp dong dang tham gia

VN30F-yy-mm

Chi s6 c6 phiéu VN30

100.000 ddng

100.000 déng * Diém chi s6 VN30

- Thang hién tai

- Thang ti€p theo

- Hai thang cudi 2 quy gan nhat

- Giao dich khdp 1énh

- Giao dich théa 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 thai gian.

01 hgp dong

500 hgp dong

0,1 diém chi s6 = 0,1 * 100.000 = 10.000 dbdng

+/- 7%

Thir' 5 clia tudn thir 3 clia thang ddo han. Néu rai vao ngay nghi I& thi s& dudc diéu chinh Ién 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 gid tri I8i/16 phét sinh cudi ngay cua tirng hdp dong.

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

Gia thanh todn cudi ngay cua hgp dong tuong lai trong ngay giao dich lién trudc.

Nha d&u tu can c6 2 tai khoan dé tham gia giao dich phai sinh: 1 tai khoan giao dich tai cdc CTCK Ia thanh vién giao dich CKPS va 1 tai khoan ky
quy tai cac CTCK la thanh vién bu trur CKPS.

20.000 hgp dong

10.000 hgp dong

5.000 hgp dong

Tai san nha d4u tu’ phai dit coc véi cong ty mdi gidi ddi vai mdi hgp dong trude khi giao dich. VSD quy dinh ty 1& ky qu§ ban d&u 1a 10% quy md
hgp dong nhung d& phong ngtra rti ro, cac CTCK thudng yéu cau mic ky quy cao hon.

Tai san ky quy t6i thidu trong tai khoan ddi véi mdi vi thé md ma nha dau tu’ dang ndm gilt, thudng it han so véi mic ky qu§ ban dau.
NOp tai san bd sung dé s6 du tai khoan ky qu§ khong thap han mirc ky quy duy tri hodc chdp nhan déng bét vi thé trén tai khoan clia nha dau tu
dé dam bao tiép tuc giao dich.

Ty 1€ tai san ky quy da dugc dung trong cac giao dich phai sinh clia nha dau tu tinh trén gia tri tai san ky quy thuc co.

Ty |é str dung tai san ky quy dat nguGng 80%

Ty 1€ str dung tai san ky quy dat ngudng 90%

Ty |é str dung tai san ky quy dat nguGng 100%

Nha dau tu ndm gilt vi thé hdp déng cho dén thdi diém dao han hodc thoét khdi vi thé trudc thdi diém déo han bang cach d&t mét/nhiéu 1énh tai
vi thé d6i nghich vai vi thé trudc do.
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TUYEN BO MIEN TRACH NHIEM

Ban quyén ndm 2017 thudc vé Céng ty CP Chirng khoan MB (MBS). Nhitng thong tin st dung trong bao cao dugc thu thap tir nhiing ngudn dang tin cdy va MBS khong chiu trach nhiém vé tinh chinh
xac cta chiing. Quan diém thé hién trong bdo cdo nay la clia (cac) tac gia va khong nhat thiét lién hé véi quan di€ém chinh thfc cia MBS. Khéng mét théng tin cling nhu' y kién nao dugc viét ra nham
muc dich quang cdo hay khuyén nghi mua/ban bat ky chiing khoén nao. Béo cdo nay khdng dudc phép sao chép, tai ban bai bat ky ca nhan hodc t8 chirc nao khi chua dugc phép clia MBS.

MBS HOI SO

Toa nha MB, s8 3 Liéu Giai, Ba Dinh, Ha Noi
Tel: +84 24 3726 2600 - Fax: +84 24 3726 2601
Webiste: www.mbs.com.vn

Hotline: 1900 9088

MBS RESEARCH | BO PHAN CHIEN LUQ'C THI TRUONG

Tran Hoang Son Trudng bd phan/Kiém soat son.tranhoang@mbs.com.vn
Pham Van Quynh Chuyén vién Nghién clru guynh.phamvan@mbs.com.vn
Nguyén Hoa Hop Chuyén vién Nghién clru hop.nguyenhoa@mbs.com.vn
Nguyén Thj Hai Ha Chuyén vién Nghién ciru ha.nguyenthihai@mbs.com.vn
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