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Bullish swing is active     
 

 

 

 

VN30 performance 
The VN30 index formed the closing price at 1,245 pts. Relating to foreign trading 

activity, supply surged with net sell value was VND60bn, mainly driven by large 

sell orders on SSI, VIC, and VHM. 

 

VN30 Future chart: Bullish move  
Selling pressure on VN30F2309 has cooled down, but the upward resumption 

phase is active. Major MAs are flat, the selling pressure has reached the extreme 

and bearish swing could not extend during this trading week. The broken 1,180-

1,200 pts zone has turned around to be the intraday support level or weakly 

support zone. Notably, MA50 is reached which means oversold condition is 

active and the bearish swing (correction phase) could not extend as well as 

reversal is not confirmed. However, MA20 is pierced which provides the solid 

buy point. Thus, long positions are ready.  

 

Technical strategy 

Long VN30F2309 after ATO session and stop the loss when there is the closing 

price below 1,220 pts level (Hourly chart).   

 

Table 1. Future statistics  (points, %, contracts) 

  Close Price % chg. Trading Volume Open Interest Fair Value Expire Date 

VN30 Index 1,244.6 0.8          

VN30F2309 1,242.5 0.8 139,488 50,429 1,227 21/09/23 

VN30F2310 1,242.0 0.8 497 1,570 1,229 19/10/23 

VN30F2312 1,235.1 0.7 115 548 1,233 21/12/23 

VN30F2403 1,229.6 0.9 45           259 1,239 21/03/24 

Source: Bloomberg, KIS

  

VN30 Future  

Daily 

 

 

6 Sep 2023  
 

 

 
 
 

Research Dept 
Researchdept@kisvn.vn 
 

 

VN30 Future  

Daily 

 

 

6 Sep 2023  
 

 

 
 
 

Research Dept 
Researchdept@kisvn.vn 
 

 



 
 
 

 2 

Daily VN30 future 

 

 

 

  

Figure 1. VN30 Generics hourly chart 

 

Source: Bloomberg, KIS. Price is adjusted by Continuous Adjustment method 

Figure 2. Basis spread  Figure 3. Future price curve 

 

 

 

Source: Bloomberg, KIS  Source: Bloomberg, KIS 

Figure 4. Open interest pattern  Figure 5. Daily foreign net buy / sell 

 

 

 
Source: Bloomberg, KIS  Source: Bloomberg, KIS 
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Table 2. VN30 constituent statistics (VND bn, VND, %, x, ‘000 shares) 

Quote Name Industry 
Market 

Cap 

Index 

Weight 

Current 

Price 
1D chg PER PBR 3M. Vol 

Foreign 

Owned 
52W High 52W Low 

ACB 
Asia Commercial 
Bank 

Financials 88,362 5.96 22,750 0.7  6.1 1.41 9,124 30.0 24,400 15,174 

BCM 
Becamex IDC 
Corp. 

Financials 73,796 0.23 71,300 (1.2) 214.6 4.36 286 2.4 101,800 65,800 

BID BIDV Financials 240,280 0.76 47,500 1.2  11.8 2.20 1,656 17.2 49,500 28,000 

BVH Bao Viet Group Financials 33,739 0.27 45,450 0.6  20.1     1.59 965 26.5 60,200 41,200 

CTG VietinBank 
Information 
Technology 

156,908 1.87 32,650 0.6  9.0 1.34 6,576 27.5 33,000 19,500 

FPT FPT Corp Utilities 122,933 8.30 96,800 0.1  21.0 5.09 1,465 49.0 98,700 53,304 

GAS PetroVietnam Gas Materials 190,629 0.76 99,600 1.0  15.0 2.89 616 2.9 120,000 91,600 

GVR 
Viet Nam Rubber 
Group 

Financials 88,000 0.28 22,000 0.7  30.6 1.77 3,179 0.5 26,900 9,300 

HDB HDBank Materials 49,463 2.75 17,100 1.5  6.2 1.28 2,972 19.8 18,957 11,348 

HPG Hoa Phat Group Materials 161,651 7.06 27,800 0.7         7.4 1.65 25,630 26.0 28,700 11,800 

MBB MBBank Financials 99,850 4.36 19,150 3.5  5.5 1.22 11,879 23.2 20,783 11,478 

MSN Masan Group 
Consumer 
Staples 

116,614 4.17 81,500 0.0  88.4 4.38 1,822 30.1 117,000 69,100 

MWG 
Mobile World 
Investment 

Consumer 
Discretionary 

79,417 4.73 54,300 0.9  50.9 3.42 5,771 48.4 75,400 35,250 

PLX Petrolimex Real Estate 49,744 0.39 39,150 1.6  18.6 2.01 1,331 17.1 42,300 22,950 

POW PV Power Real Estate 30,444 0.60 13,000 1.6  19.3 0.98 9,408 5.9 14,750 8,910 

SAB SABECO Energy 101,835 0.89 158,800 0.5  23.1 4.21 196 62.1 203,000 150,000 

SHB SH Bank Financials 45,779 2.91 12,650 1.6  8.1 0.96 25,544 6.9 13,600 6,072 

SSB SeABank Utilities 67,477 3.21 27,500 (2.1) 19.6 2.43 1,094 0.3 31,300 23,075 

SSI 
SSI Securities 
Corp. 

Consumer 
Staples 

49,996 2.78 33,350 (0.1) 30.4 2.29 21,910 45 33,900 13,050 

STB Sacombank Financials 61,647 4.89 32,700 0.2  9.1 1.48 21,889 23.7 33,150 14,050 

TCB Techcombank Financials 123,103 6.35 35,000 1.4  6.9 1.02 5,433 22.5 39,000 19,300 

TPB TPBank Financials 43,262 2.06 19,650 0.3  7.3 1.40 7,208 29.5 20,224 13,148 

VCB Vietcombank Financials 503,577 4.40 90,100 1.1  15.5 3.32 1,176 23.5 93,700 52,498 

VHM Vinhomes Financials 240,797 4.78 55,300 1.1  14.0 1.40 3,409 24.2 66,200 39,400 

VIB VIBBank Real Estate 52,258 2.07 20,600 1.2  5.8 1.54 5,768 20.5 21,700 13,500 

VIC VinGroup Real Estate 237,608 5.66 62,300 0.3  79.0 2.06 7,573 13.1 76,600 49,700 

VJC Vietjet Air Industrials 54,432 2.16 100,500 2.6  30.1 3.55 868 17.6 120,000 92,900 

VNM Vinamilk 
Consumer 
Staples 

167,405 5.32 80,100 3.0  22.8 5.00 4,403 54.8 85,600 65,500 

VPB VPBank Financials 140,977 7.84 21,000 0.2  12.2 1.38 17,813 16.0 23,000 13,650 

VRE Vincom Retail Real Estate 68,510 2.18 30,150 (0.5) 18.8 1.93 5,937 32.8 32,000 21,400 

Source: Bloomberg, KIS 
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