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BIEU DO VN30 TRONG NGAY = o~ N
DIEN BIEN THI TRUONG
| : « Da giam cua thi trudng trong nudc cudi tuan trudc ti€p tuc lan sang phién dau tuan nay bat chdp két qua
| .,"l : kinh doanh ctia nhém ngan hang tich cuc va dién bién thuan Igi clia cac thi trudng chitng khoan cau. Nt

I WA thit cta thi trudng van 13 thanh khoan van “dam chan tai chd” ké ca thi trudng téng hodc gidam trong
| A

/ 1
| ,\j‘l“ rr‘w | |l~_ I phién, bén canh dd khGi ngoai cling quay ra ban rong trén san HSX trong phién nay sau khi ho da mua
{ JL J. M\ }l 'y J { ‘ JI ﬂ o rong hon 1.000 ty dong & tudn trudc. Chét phién dau tuan, chi s6 VN-Index giam 2,87 diém (-0,29%) vé
[ MU' Mh’"‘, 5 [ \“.‘ / L% V' A\ | 972,53 diém, trong khi chi s§ VN30 ciing sut 1,28 diém (-0,15%) con 873,71 diém. D6 rdéng thi trudng &
/ | \/ ‘

h|"'

Al |I'v ’ L] J mufc trung tinh, toan thi trudng ghi nhan 148 m3 tdng/148 ma giam, & rd VN30 cling c6 14 m3 ting/14 m3
; | I" gidm gia. Nhom smallcap di ngugc thi truGng véi mic tang 0,2% trong khi nhém midcap gidm 0,1%.

+ Chi con vai phién nifa Ia ddo han hgp déng thang 7, phién nay cac hgp déng ngan han dao dong trong bién

d6 hep trudc khi dugc kéo Ién vao phién ATC. Ca 2 hgp dong thang 7 va thang 8 déu két thic véi mic cao

THONG TIN MA HOP PONG TUONG LAI nhét trong phién cho thdy ky vong clia nha dau tu vé su tich cuc clia thj trudng trong tuan nay. Déc biét la
- hgp ddng thang 8 hién cd basis hon 10 diém, trong khi hgp ddng sép ddo han chi bng 1 nira. Viéc c6

phiéu SAB ndi loan cudi phién cd thé s& dugc bl d&p vao phién ngay mai, nhiéu kha ning s& cé chién lugc

trading &c bit (ARBITRAGE) gitfa hdp dong thang 7 va thang 8. Chién Iugc phai sinh van Ia canh Short tai

VN30F1907 18/07/2019 3 879.0 -4.87 vling can manh 883 diém va chi mé vi th& Long néu chi s& retest viing 876 diém.
31 883.9 -5. A A T S N ix e , ~ LK
R LAY 250 » Vé ky thuat, luc can tu cac c6 phiéu I6n nhu VIC, SAB, HPG, MSN,... da khién chi s6 VN30 danh mat ho trg
VN30F1909 19/09/2019 66 886.0 -3.04 la kénh giam gid k& tir thang 3. Vung khang cu ldc nay 13 kénh xu hudng giam dén 882 diém. VGi viéc SAB
VN30F1912 19/12/2019 157 906.0 -10.11 6 thé binh &n vao phién nay ngay mai cling nhém Vingroup, chi s& Vn30 c6 thé vugt kénh xu hudng va
, ey 4o retest ngudng 882 diém. Trong khi d6, ngudng ho trg cho chi s6 nay & 866 diém.
TY TRONG VI THE MO GIUA CAC KY HAN L J ueng ’ Y
®VN30FIM mVN30F2M =VNF30F1Q ®VN30F2Q CHIEN LUOC PAU TU
10% SEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE
90% i ; ; C6 thé sir dung chién Iugc trading Abitrage, chién lugc Short van 13 chi
Chién lugc giao dich i : 9 ge, 2 4
80% 2 g . dao trong phién tdi, canh Short trong cac nhip héi phuc yéu cua thi
70% trong ngay trudng, hoat dong Long chi mé ra tai ngung hd trg thap han.
60%
>0% Chién lugc giao dich
ién lugc giao dic ’ " . o TR R o
40% o pcg . Vi thé Long ti€p tuc ndm gilf, Stoploss néu chi s6 d& mat 876 diém.
30% ngan han
20%
10% Chién lu'gc giao dich Han ché mé vi thé Long/Short spread mdi va kién nhan chd ddi nhifng tin
0% Spread hiéu mua ban rd rang han.
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PUONG CONG GIA HPTL CAC KY HAN

NHAN DINH DIEN BIEN GIAO DICH HPTL

Gidhiéntai Phién trudc A  DPinhgia MBS
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DIEN BIEN CHI SO HPTL CAC KY HAN

. N Y%t - %+/- Vithémd %+/-
Hopdong  Chiss i KD peh  cudingdy oI
F

VN3OF1907 879.0 0.62 102,320 - 679 2509  -11.25

VN30F1908 883.9 0.44 1,730 176.80 1577 93.02

VN30F1909 886.0 -0.24 9 124.39 318 -0.31

VN30F1912 906.0 2.40 73 4.29 317 3.26
Tong 104,215 - 570 24,721 7.7

DIEN BIEN THANH KHOAN THEO TUNG MUC GIA VN30F1M
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MBS

« Hodp dbéng thang 7 déng clra phién giao dich dau tudn nay ting 0,62% lén 879,0 diém, hién mirc chénh
basis la +5,29 diém. Cac hgp dong con lai Ian lugt dat 883,9 diém (+0,44%), 886,0 diém (-0,24%) va
906,0 diém (+2,40%). Theo d4 basis cac hgp dong nay la +10,19 diém, +12,29 diém va +32,29 diém.

«  T6ng thanh khoan thi trudng gidm nhe 6% dat 104.215 hdp déng dugc khdp 1énh, trong d6 KLGD hop
dong thang 7 dat 102.320 hgp dong. Gia tri giao dich danh nghia dat 9.116,3 ty dong thdp han 6% so

V@i phién trugc.

» Gia ly thuyét (FV) MBS tinh toan tham khao cho phién giao dich t6i cho hgp dong VN30F1907 la 874,13
diém (th&dp hon 4,87 diém so vdi gia thi trudng). Tuong tu, gia ly thuyét tham khdo cho hgp ddng
VN30F1906 la 878,04 diém (-5,86 diém), VN30F1909 la 882,96 diém (+3,04 diém) va VN30F1912 Ia

895,89 diém (+10,11 diém).

PO THI KY THUAT VN30F1M

D0 thi ky thudt HOTL VN3OFIM
Gap khé tai viing can manh 886-890 diém
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DIEN BIEN SPREAD HOP PONG TUONG LAI

NHAN DINH SPREAD HOP PONG TUONG LAI

+ Phién giao dich d&u tudn chiing kién nhitng dién bién gidng co trén thi trudng HDTL, khién 4 hgp dong
ddng clra tuong d6i phan hda. Trong dé hop dong ky han xa nhat VN30F1912 bat ngG tang manh 21,2

Gia phién Tang/
trudc  giam

Spread HDTL Gia hién tai

VN30F2M - VNSOF1M 490 6.40 1.0 520 0.30 diém khién chénh |éch gia cia hdp ddng nay véi cac hop ddng con lai dudgc ndi rong dang ké. Tuy nhién,
VN30F1Q - VN3OF1M 7.00 1140 -440  9.00 -2,00 chiing t8i cho réng mirc chénh 1&ch nay s& dudc diéu chinh ngay trong dau phién giao dich ngay mai va
VN30F1Q - VN3OF2M 2.10 5.00 22.90 3.80 -1.70 nha dau tu' it c6 kha ndng ki€m IGi tir chénh Iéch gia véi hgp dong nay. Béng clra phién giao dich, chénh
VNBOF2Q - VNBOFIM 27.00 11.20 15.80 10.90 16.10 léch gia hai hgp dong (VN30F1908-VN30F1907) da thu h,ep vé muc 4,9 dlem., Tuagng tu, chénh léch gia
cap hgp dong (VN30F1909-VN30F1908) ciing giam 2,9 diém xudng murc 2,1 diém.
VN30F2Q - VN30F2M 22.10 4.80 17.30 5.70 16.40
VNBOF2Q - VNBOF1Q 20,00 0.0 20.20 190 18.10 + Chénh !éch gia ,hai‘ hop dﬁr:g gan nhat tiép tuc dilén bién kr:c")ng ro xuNhu’c'ing. Trong bai cén‘h th d‘élng ky
han thang 7 chi con 3 phién giao dich nifa s€ dao han, bat ké vi thé Long/Short spread nao ddi véi hgp
DIEN BIEN SPREAD (VN30F2M - VN30F21M) dong nay s& tiém &n rui ro cao. Vi vay, trong trudng hgp chénh Iéch gid chua hinh thanh xu hudng mé
30.00 rong dang ké va cac hdp dong duy tri nhitng dién biénh déng pha, bam sat nhau, nha dau tu nén han ché
Spread 2M-1M  |---------- MAS x
25.00 ot e o DIE T YEE MU A m o B Eprvie BAN- md vi thé Long/Short spread mdi va kién nhan chG dgi nhifng tin hiéu mua ban rd rang hon.
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CAC MA ANH HUONG LON NHAT TOT VN30 INDEX
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NHAN DINH CHI SO VN30

+ Da giam cua thi trudng trong nudc cudi tuan trudce ti€p tuc lan sang phién dau tuan nay bat chap két qua
kinh doanh ctia nhém ngéan hang tich curc va dién bién thuan Igi clia cc thi trudng ching khoan cu. Nt
thdt cla thi trudng van 1a thanh khoan van “dadm chan tai chd” ké ca thi trudng téng hodc giam trong
phién, bén canh dé khdi ngoai cling quay ra ban rong trén san HSX trong phién nay sau khi ho da mua
rong han 1.000 ty dong & tuan trudc.

+ Ch6t phién dau tuan, chi s6 VN-Index giam 2,87 diém (-0,29%) vé 972,53 diém, trong khi chi s& VN30
cling sut 1,28 diém (-0,15%) con 873,71 diém. Db rdng thi trudng & mic trung tinh, toan thi trudng ghi
nhan 148 ma tdng/148 ma giam, & r6 VN30 ciing c6 14 ma tdng/14 ma gidm gia. Nhdm smallcap di
ngugc thi trudng vdi mirc tang 0,2% trong khi nhém midcap giam 0,1%.

+ Giao dich khdi ngoai hém nay kha am dam khi ho chi con mua rong han 7 ty dong. Trong dd, kh6i ngoai
ban rong trén HoSE nhung mua rong trén HNX, Upcom. Lu'c mua tap trung chi yéu vao cac Bluechips nhu
VCB(47,50 ty dong), VRE(13,49 ty dong), BMP(12,33 ty dong), BVH(10,4 ty dong), PVD(9,87 ty dong),...00
chiéu ngudc lai, nhém c6 phiéu bi ban rong gom: MSN(30,51 ty dong), VNM(23,51 ty ddng), HPG(21,90 ty
dong), VHM(12,35 ty dong), HBC(7,94 ty dong),...

PO THI KY THUAT VN30

D6 thi k§ thudt chi s6 VN30
G3ap khe 31 npwdng can 880 didm
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DIEN BIEN CHI SO CHUNG KHOAN THE GIOT
Tang giam

NHAN PINH THI TRUONG CHUNG KHOAN THE GIOT
P/E -« Dow Jones ting 27,13 diém, tucng dudng 0,1%, |én 27.359,16 diém. S&P 500 t&ng 0,53 diém, tuong
duong 0,02%, |én 3.014,3 diém. Nasdaq téng 14,04 diém, tuong duang 0,17%, |én 8.258,19 diém. Mua

Pi€m so

VN-index 972.53 - 0.01 16.93 9.65 bao cdo Igi nhuan quy II bat dau, Citigroup la doanh nghiép dau tién cong b6 két qua kinh doanh vdi Igi
Dow Jones 27,359.16 0.10 17.32 16.12 nhudn t8t hon du bdo nhung bién I8i rong giam. Gid c8 phiéu nhiéu ngan hang di xudng do lo ngai bién
I3i rong giam s€ khién Igi nhuan nganh giam. Do do, linh vuc tai chinh trong S&P 500 mat 0,5%, kéo chi
S&P 500 3,014.30 0.02 19.71 19.67 s0 nay xudng. Gigi phan tich du bdo Igi nhuan quy II clia cac doanh nghiép trong S&P 500 s€ giam 0,3%
Nikkei 225 21,549.50 0.63 16.07 7.93 so V@i cung ky ndam ngoai, quy giam dau tién trong 3 nam.
. + Ph6 Wall tdng diém than trong trong phién dém qua khién chau A sang nay md clra kha dé dét. Céc san
Shanghai 2,936.03 0.25 14.13 17.00 m& clra s6m chi thay d6i nhe so véi tham chiéu va dang cho thay xu hudng trai chiéu nhau.
DAX 12,387.34 0.52 16.26 16.79 » KEét thuc phién giao dich ngay th(t Hai, hgp dong dau thé ngot nhe WTI giao thang 8 trén san Nymex IUi
. 63 xu (tudgng ducng 1.1%) xudng 59.58 USD/thung, suy yéu sau khi vot 4.7% trong tuan trudc. Hop
Vang 1,412.42 0.18 - 9.79 dong dau Brent giao thang 9 trén san Luan Bon mat 24 xu (tudng ducng 0.4%) con 66.48 USD/thung.
Dau WTI 59.50 - 0.13 - 33.49JI Hop ddng nay da tang 3.9% trong tuan trudc. Hop dong vang giao thang 8 nhich 1.30 USD_(tucng ducng

0.1%) lén 1,413.50 USD/oz, miic dng clfa cao nhat ké tir ngay 03/07/2019.
LICH THONG TIN KINH TE VIET NAM VA THE GIOT

NHAN DINH €6 PHIEU BIEN PONG MANH TRONG RO VN30
Dy bao | Thycté + R& VN30 dong clra vGi dd rong & murc trung tinh. Cac cd phiéu I6n da gay &p luc Ién chi sb la: VIC, HPG,

MSN, SAB,... d3 I&n at nd Iuc tdng &n tugng tir: TCB, MWG, VCB, VPB,. V& mét ki thuét, cd phiéu MWG
dang tiém can ving dinh cao ké tir khi niém yét, véi da téng tot ké tur gitta thang 4 dén nay, c6 phiéu nay

[UK] Téng trudng thu nhdp theo gid trung binh 3 hoan toan c6 thé vugt dinh va 1ap ky luc mdi, khde hon so véi thi truding chung va cb phiéu thudc nhém

. 3.1% 3.1% . o~ . R A i o o -
thang ? ’ nganh nay cling dang thu hit dugc dong tién tir thi trudng. Néu vugt ngudng 100.800 dong thi co phi€u
nay sé xac nhan mo hinh tang gia dai han.
[US] Tang trudng ban Ié T.6 (Core) 0.5% 0.1%
Phan tich k9 thulit c6 phisu
MWG - TIEM CAN VUNG ©DINMH
[US] T&ng trudng bén Ié T.6 0.5% 0.2% Lﬂﬂ-
¥y, (e
| M o | 4" Pocanc in
"n s &% 1 o Py Ay . i
[UK] CPI T-6 2.0% 2.0% 1 M R 1 IR gL T < e TR e
1*' - Ll - soo00
i h £
[UK] PPI T.6 0.0% -1.0%
v - PR ve. _allihan) K7722.1542
e R L opeeerere By
[CAD] CPI T.6 0.4% -0.3% R
3 3 A - ot " [ Tor vl " p: 3 1
[Uc] Ty Ié th&t nghiép T.6 5.2% 5.2%
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DANH MUC CO PHIEU TRONG VN30

-«

MBS

CHUNG KHOAN ME

| cSphigu | _MNganh_________|Tytrong(%)| Gia_| +/-% | HL | GIGD |pi€mtacdeng| P/E_| _pP/B__|

VNM
TCB
vIC
MSN
HPG
VPB
vic
VHM
MBB
MWG
SAB
VCB
STB
HDB
FPT
NVL
EIB
VRE
PNJ
GAS
ssI
CTG
GMD
REE
ROS
CTD
SBT
cII
DPM
DHG

Food Producers

Banks

Real Estate Investment & Services
Financial Services

General Industrials

Banks

Travel & Leisure

Real Estate Investment & Services
Banks

Technology Hardware & Equipment
Beverages

Banks

Banks

Banks

Fixed Line Telecommunications
Real Estate Investment & Services
Banks

General Retailers

General Retailers

Oil & Gas Producers

Financial Services

Banks

Industrial Transportation
Industrial Engineering
Construction & Materials
Construction & Materials

Food Producers

Construction & Materials
Chemicals

Pharmaceuticals & Biotechnology

9.24
7.85
7.84
6.07
5.80
5.50
5.72
4.70
4.44
4.76
3.25
3.63
3.17
2.93
4.19
3.20
3.11
2.60
2.16
1.66
1.25
1.05
1.12
0.95
0.78
0.76
0.73
0.63
0.39
0.56

123,200
21,150
114,200
79,900
21,450
19,600
129,500
82,000
21,450
101,200
282,000
75,000
11,350
26,100
47,300
60,200
18,250
36,250
74,400
106,000
25,000
21,500
27,200
34,000
28,000
110,400
17,000
22,100
15,350
104,100

-0.01
0.02
-0.02
-0.02
-0.02
0.01
-0.01
-0.01
0.00
0.03
-0.02
0.02
0.00
0.00
0.01
-0.01
0.00
0.01
0.01
0.00
0.00
0.00
0.01
0.01
-0.02
0.00
0.00
0.00
-0.01
0.00

0.65%
2.41%
2.11%
2.64%
2.56%
1.55%
.01%
.09%
.18%
98%
80%
76%
77%
55%
49%
17%
22%
.95%
36%
.24%
.60%
.17%
.24%
79%
45%
21%
19%
1.60%
0.65%
1.07%

SO B B S e I I e e R

86.93
59.98
58.96
54.48
84.35
36.34
76.83
58.51
61.34
156.52
10.73
81.19
38.54
25.26
55.53
25.48
2.20
64.98
33.73
16.03
19.08
42.89
15.76
20.31
268.41
16.01
28.51
6.64
7.64
0.84

-0.52
1.46
-1.08
-1.06
-1.06
0.25
-0.27
-0.55
0.18
1.27
-0.70
0.55
-0.12
-0.05
0.23
-0.37
0.08
0.22
0.20
0.03
-0.02
0.02
0.13
0.07
-0.12
-0.02
0.00
0.03
-0.02
0.00

20.93
8.50
111.07
18.17
7.41
7.17
13.27
21.63
7.05
13.67
43.28
16.86
9.19
8.90
11.63
16.39
45.05
33.76
15.34
16.17
13.18
14.47
11.56
6.00
87.03
6.11
20.01
97.89
10.59
22.03

7.62
1.35
5.50
3.15
1.44
1.32
4.55
6.08
1.31
4.34
11.47
3.75
0.81
1.56
2.43
2.89
1.47
2.88
4.06
4.59
1.37
1.14
1.33
1.15
2.75
1.03
1.44
1.10
0.76
4.52,
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Giao dich Spread Hgp dong tuong lai

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

Spread HPTL: la chénh léch gid gilra hai HDTL tuang lai khac nhau khi thuc hién déng thoi
MUA mét (hay nhiéu) hgp dong tucng lai nay va BAN mét (hay nhiéu) hdp dong tudng lai
khac.

Phan loai Spread HPTL:

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

QO Intermarket Spread la Spread gitta hai hgp dong c6 clng thang ddo han nhung cé tai san
€A s khac nhau.

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

Mua Spread hgp dong F2M — F1IM (Mua VN30F2M va Ban VN30F1M) khi m{c chénh Iéch gia
gilta 2 hgp dong thdp. Khi miic chénh gia gilra hai hgp déng cao Ién, thi thuc hién chét IGi
(ddng vi thé ) bang cach ban spread F2M - FIM (Mua VN30F1M va Ban VN30F2M).

Lgi thé cua giao dich Spread HPTL:

v" Giao dich spread c6 rui ro thdp han so vdi giao dich truc ti€p HDTL vi khi thuc hién dong
th&i mua va ban hai hgp déng, 16 & mét hgp dong s€ mét phan dugc bu dap bai 15i hap
dong con lai;

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

v" Giao dich Spread khong yéu cau phai theo doi bién dong cla thi trudng trong suét phién
giao dich (khong can sir dung dir liéu real-time).

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

Nha dau tu nén xdy dung chién lugc giao dich (xac dinh diém vao — di€m ra) va
diéu kién cit 18 ré rang trudc khi tién hanh giao dich Spread HPTL.

CHIEN LUQC GIAO DICH MAU VOI SPREAD (VN30F2M — VN30F1M)

Spread (VN30F2M — VN30F1M) dugc xay dung bang cach ddng thdi mua va ban hai hgp dong
VN30F1M va VN30F2M véi mac dinh:

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

Theo ddi dién bién Spread va MA5 clia Spread véi Ngu@ng tin hiéu = 3 diém dé xac dinh tin
hiéu ma& vi thé (diém vao cua giao dich)

= Néu (Spread — MA5) < -3 diém --------—---- M6 vi thé bang viéc MUA Spread
= Néu (Spread — MA5) > 3 diém - M4 vi thé bing viéc BAN Spread

Né&u Spread tré vé gan hodc vuot mirc MAS tai thdi diém mé vi thé& (MAS5 tai diém vao), nha dau
tu s& thuc hién déng vi thé dé chét 16i (di€ém ra cla giao dich).

Khoang thgi gian t6i da cho mgt giao dich la 5 ngay: Sau khi m& vi thé€, néu téi ngay thr
5, chién lugc khong sinh IGi s€ thuc hién ddong vi thé.

BANG THONG KE LICH SU LAI/ LO LY THUYET THEO CHIEN LUOC MAU

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

Tong so giao dich MUA/LONG spread 35
QS6 giao dich lai 30
QS8 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 15i (%) 82,3%

Luu y: Chién lugc giao dich m3u dudc 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 ngudng tin hiéu phu
hop véi khau vi rdi ro clia minh.
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THONG TIN CO BAN HBTL VN30

DAC DIEM SAN PHAM HBTL VN30

10
11
12
13
14
15
16
17
18
19

20

21

22
23
24
25

26

27

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

Thang dao han

Phuadng thirc giao dich

GD khép I1énh dinh ky

Thdi gian giao dich GD khép Iénh lién tuc
GD thoa thuan

Cac loai lénh giao dich

Nguyén tic khép Iénh

Khdi lugng giao dich t6i thi€u/lénh

Khai lugng giao dich toi da/lénh

Don vi yét gia/ Budc gia

Bién do giao dong

Ngay giao dich cudi cling

Ngay thanh toan cudi cung

Phuong thirc thanh téan

Gia thanh toan hang ngay

Gia thanh téan cudi cling

Gia tham chiéu

Mg tai khoan

NBT CK chuyén nghiép

NBT t6 chirc
NPT ca nhan

Gidi han vi thé nam giir
toi da trén 1 TK

Mirc ky quy ban dau
Mirc ky quy duy tri

Ky quy bd sung

Ty Ié sir dung tai san ky quy

Mirc do 1
Mirc do 2
Mirc do 3

Ngudng canh bao vi
pham ty 1€ ky quy

Thoat khoi hgp dong dang tham gia

VN30F-yy-mm

Chi s6 ¢ 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

- Séang: 09h00 - 11h30

- Chiéu: 13h00 - 14h30

- 08h45 - 14h45

LO, MOK, MAK, MTL, ATO, ATC.

Uu tién gid va thai gian.

01 hgp dong

500 hgp dong

0,1 diém chi s = 0,1 * 100.000 = 10.000 déng

+/-7%

Thir 5 clia tuan thir 3 clia thang déo han. Né&u roi vao ngay nghi I& thi s& dugc diéu chinh Ién ngay giao dich lién trudc.

Ngay lam viéc lién sau ngay giao dich cudi cung.

Thanh tdan bang tién

Gia hgp dong phai sinh do HNX xéc dinh dé tinh toan gid tri I5i/I0 phét sinh cudi ngay cla tirng hgp dong.

Gia dong cua ctia chi s6 VN30 tai ngay giao dich cudi cling clia HDTL.

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

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

20.000 hgp dong

10.000 hgp dong

5.000 hgp dong

Tai san nha d4u tu phai dit coc véi cong ty méi gidi di véi mdi hgp dong truGe khi giao dich. VSD quy dinh ty 18 ky qu§ ban dau la 10% quy md
hop ddng nhung d& phong nglra rdi ro, cac CTCK thudng yéu cau mic ky quy cao hon.

Tai san ky quy t6i thiéu trong tai khoan ddi véi mdi vi thé ma ma nha dau tu’ dang ndm giff, thudng it hon so véi mirc ky quy ban dau.
NOp tai san b6 sung dé s6 du tai khoan ky quy khdng thap han mirc ky quy duy tri hodc chap nhan déng bét vi thé trén tai khoan cta nha dau tu
dé dam bao tiép tuc giao dich.

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

Ty |é s dung tai san ky quy dat ngudng 80%

Ty |é st dung tai san ky quy dat nguGng 90%

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

Nha dau tu ndm gitr vi thé hgp ddng cho dén thdi diém ddo han hodc thoat khoi vi thé trudc thdi diém déo han bang cach ddt mot/nhiéu Iénh tai
vi thé ddi nghich vdi vi thé trude do.
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TUYEN BO MIEN TRACH NHIEM

Ban quyén nam 2017 thudc vé Cong ty CP Ching khoan MB (MBS). Nhirng thong tin s dung trong bdo cdo dugc thu thap tir nhitng ngudn dang tin cdy va MBS khong chiu trach nhiém vé tinh chinh
xac cla ching. Quan diém thé& hién trong béo cao nay 1a clia (cac) tac gia va khéng nhat thiét lién hé vai quan diém chinh thirc cla MBS. Khéng mét théng tin cling nhu y kién nao dugc viét ra nhim
muc dich quang cdo hay khuyé&n nghi mua/ban bat ky chirng khoan nao. Bdo cdo nay khéng dugc phép sao chép, tai ban bdi bat ky ca nhan hodc t& chirc nao khi chua dugc phép clia MBS.

MBS HOI SO

Toa nha MB, s6 3 Lidu 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 Hdp Chuyén vién Nghién clru hop.nguyenhoa@mbs.com.vn
Nguyén Thi Hai Ha Chuyén vién Nghién clru ha.nguyenthihai@mbs.com.vn
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