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Ap luc ban van é mirc cao

Théng tin chi s6 VN30

Chi s6 VN30 t&ng 1.8%, déng ctra tai 1,030 diém. V&i bd 5 ma chiém ti trong
cao nhat VN30, chi VPB (+3.3%) va TCB (+0.6%) déng gop tich cuwc cho chi sé
trong khi VNM (-0.1%), VIC (-0.4%), va HPG (-2.0%) tao ap lwc giam diém lén
chi s6 VN30. V& hoat dong khdi ngoai, hoat déng mua gia tang v&i gia tri mua
rong & murc 125 ty ddng. Cu thé, BVH, VJC va CTG chiju ap lwc ban cao nhét
trong khi VNM, HPG va VRE thu hut phan 1&n lyc cau ngoai trén VN30.

D6 thi VN30 Future: Kiém dinh lai viing hé tro’ quan trong
VN30F2102 tiép tuc giam trong phién giao dich trwéc va van chwa cé tin hiéu
cho s tré lai cGa lwc cdu. Cu thé, MA20 va MA50 chuyén doéng huwéng xudng,
tin hiéu cho sw duy tri ctia giai doan diéu chinh va da giam van chwa suy yéu.
Bén canh dé, do bién dong dang & mirc cao khi band trén va band duwoi
(Bollinger bands) c6 khodng cach xa nhau. Tuy nhién, hop doéng nay da xac nhan
ngwdng hd tro ngan han quanh viing 960 diém va ciing dang c6 khuynh hwéng
kiém dinh lai viing 1,000 diém. O’ chiéu ngwoc lai, ving 1,060-1,070 diém 13
vung khang cu trong phién. Lwu y, kha ndng giam sau la rat thap va tin hiéu mua
phién trwédc da khong con tin cdy. Do do, traders nén dirng ngoai quan sat va
cho tin hiéu vao Iénh chinh xac hon.

Chién lwoc dau tw

Trong trwéng hop nay, traders nén tiép tuc drng ngoai quan sat va cho tin hiéu
tin cay nhat dé dua ra quyét dinh mua/ban.

Bang 1. Théng ké hgp déng tuong lai (diém, %, hop ddng)

Ngay thanh  Thei gian

Gia dong cira +/- % KL giao dich KL Mé& Fair Value . N |
toan con lai

VN30 Index 1,029.9 (1.8)

VN30F2102 1,030.0 (4.3) 239,917 30,036 995 18/02/21 18
VN30F2103 1,043.0 3.7) 2,105 1,341 911 18/03/21 46
VN30F2106 1,046.0 (3.0 263 324 912 17/06/21 137
VN30F2109 1,045.0 3.7) 247 179 913 16/09/21 228

Nguén: Bloomberg, KIS
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Daily VN30 future

Hinh 1. D6 thi nén theo gié - VN30

VN30F1Mad)2 - Hourly 2/1/2021 14:00:00 Open 1032.3, Hi 1058, Lo 1030, Close 1030 (-0.3%) Vol 6,048 =1,088.98, MAT(Close,50) = 1,110.16, MAZ(Close 20} = 1,058.66, MAZ(Close,5) = 1,060.94, BETop(Close 20,2

1200

9501 950
900
800
700
‘Created with AmiBroker - 34! road ch: d h I hysi ot h v. ibroker od o Dee 2021 Feb
Ngudn: Bloomberg, KIS. Gia duoc didu chinh theo phwong phap Proportional Adjustment
Hinh 2. Basis spread Hinh 3. Dudng cong gia hgp déng tucng lai
(Diém) o (Diém) (Biem)_,__ pian tai —e— 1 Tuan trudc
1250 ¢ D6 I&ch (P) ——— VN30 (L) 4 40 1200 ) ) .
VN30F2005 (L) 135 L 1 Thang trudc —e&— Fair value
L 1150 . —
1200 — .
130 1100 T \
1150 425 1050 f . o
1100 F 120 1000 - \
115 950 - N
1050 1 10 900 -
1 s 850 |
1000 F . 800 |
950 750 1
1 -5 700 | | ]
900 : : : -10 iM 2M CuGi 1 quy ti€p Cudi 2 quy ti€p
1/21 1/21 1/21 1/21 theo theo
Ngudn: Bloomberg, KIS Ngudn: Bloomberg, KIS
Hinh 4. Open interest Hinh 5. Giao dich khéi ngoai hang ngay
(Nghin hgp ddng) (Diém) (Ty déng)
70 1 1200 600 r Gia tri mua m Gid trj ban
——— Gia trj rong
60 1000 400 -
50
800 200 -
40 A
600 o [ kA '\{A{I\
30 i Y
400 -200
20
——O0I MA3
0 | o 4 200 -400
Future (gia doéng cura)
0 I I I I I I 0 -600 -
11/20 11/20 12/20 12/20 12/20 01/21 01/21 11/09 11/23 12/07 12/21 01/04 01/18 02/0
Ngudn: Bloomberg, KIS Ngudn: Bloomberg, KIS




Daily VN30 future

Bang 2. Danh sach ¢é phiéu VN30

(Ty ddng, ddng, %, x, nghin CP)

BID ::n'I;MCP Dau tw va Phattrien Viet o o 157,261 076 39,100 (2.0) 220 201 2209  17.3 55200 29,500
BVH  Tap doan Béo Viét Tai chinh 39,714 048 53500 (5.3) 25.6 197 1008 282 71,200 32,300
CTG  NHTMCP Cong thuong ViétNam  Tai chinh 119,149 215 32000 49 87 141 9108 287 40,100 16,600
FPT  CTCPFPT CNTT 49,778 479 63500 13 154 316 2,227  49.0 68,200 34,870
GAS  Téng Cong ty Khi Viet Nam - CTCP  Dichvutiénich 143,920 0.87 75200 (L4) 158 308 1,58 2.9 94700 53,900
HDB (N:E'IT,\';’:Erf Phat Trién Thanh pho HO ;i 35382 298 22200 (0.4) 83 154 5265 175 28,000 9,758
HPG  CTCP Tap doan Hoa Phat Nguyénvatliéu 127,064 841 38350 (2.0) 11.8 232 21,716  31.0 45450 12,708
KDH E;fn';%?é‘n” vaKinh doanhnha g4 qang san 16,708 1.31 29,900 (6.3) 14.6 2.06 1,777 37.8 35800 16,667
MBB  NHTMCP Quén doi Tai chinh 61,573 445 22,000 (62) 7.4 129 15579 230 27,350 11,330
MSN  CTCP Tép doan Masan D thiét yéu 96,324 406 82,000 (41) 77.8 604 1688  32.1 98,200 46,400
MWG CTCP DAu tw Thé Gisi Di Bong ;gukhf’"g thiét 57,734 439 123700 (6.8) 143 368 1203  50.4134,900 56,300
NVL  CTCP Tap doan Dau tw Dia bc No VaBAt dong san 85223 359 80,100 (0.1) 139 316 3,132 7.1 82,800 48,548
PDR  #N/A B4t dong san 21501 104 54500 (2.3) 180 423 3,091 0.8 57,000 20,098
PLX  Tap doan Xang diu Viét Nam Nang luvong 59,112 078 48500 (1.0) 712 2.89 852 155 58500 35,100
PNJ  CTCP Vang bac Ba quy Pha Nhuan )T,gukhéng thiét 17,922 183 78,800 (5.2) 16.7 3.42 891  49.0 87,000 45,000
POW L‘;’E Cong ty Bien lwe Dau khiViet o 1 tian o 26,932 065 11,500 (3.4) 169 096 11,089 84 15200 6,850
REE  CTCP Co dién Lanh Céng nghiép 15483 084 50100 (1.8) 81 136 550  49.0 55000 26,100
SBT  CTCP Thanh Thanh Céng - Bién HoaTD thiét yéu 10,368 050 16,800 (6.7) 23.9 140 4,296 8.1 25300 11,600
SSI CTCP Ching khoan SSI Tai chinh 16,054 116 26,800 (6.9) 128 164 10334 450 37,250 9,569
STB  NHTMCP Sai Gon Thuong Tin Tai chinh 20,039 332 16,100 (47) 108 100 23,490 9.9 21,700 7,120
TCB  NHTMCP Ky thuong Viét Nam Tai chinh 112,858 883 32200 06 91 152 1834l 225 37,550 14,000
TCH ﬁlgnzai‘;t“’ Dich vuTaichinh ¢4 nahiep 7224 052 20450 (6.8) 7.1 143 8957 6.2 45550 16,250
TPB  Ngan hang Tién Phong Tai chinh 25121 181 24350 (24) 69 150 2,896  30.0 29,500 13,055
VCB  NHTMCP Ngoai thwong Viét Nam  Tai chinh 337,879 447 91,100 (2.0) 183 3.42 976  23.7108500 56,600
VHM  CTCP Vinhomes B4t dong sn 200,464 4.99 88300 (5.6) 104 337 2777  22.2104,900 52,000
VIC  Tap doan Vingroup - CTCP B4t dong san 334861 806 99,000 (0.4) 63.1 3.90 983  14.0116,000 68,000
VIC  CTCP Hang khong Vietiet Cong nghiép 65,742 3.96 125500 (0.2) 30.1 4.70 632  18.9134,000 93,200
VNM  CTCP Siva Viét Nam D thiét yéu 214,607 10.27 102700 (0.1) 215 6.86 2443  57.7117,200 69,750
VPB  NHTMCP Viét Nam Thinh Vuong  Tai chinh 76,007 687 31,000 33 7.3 144 6423 234 38000 16,000
VRE  CTCP Vincom Retail B4t dong sén 68,170 187 30,000 (6.4) 286 241 6941 314 38300 16,900

Ngudn: Bloomberg, KIS




Daily VN30 future

Mién Trir Trach Nhiém

Béao céo phan tich nay va cac tai liéu marketing cho chirng khoan Viét Nam dwoc thwe hién va phat hanh béi phong phan tich cia CTCP
Chirng khoan KIS Viét Nam, cong ty dwoc cap gidy phép dau tw cia Uy ban Chirng khoan Nha nuéc Viét Nam. Chuyén vién phan tich, ngudi
thwe hién va phat hanh bdo cao phan tich nay va cac tai liéu marketing, dwoc cap chirng chi hanh nghé va dwoc quan Iy béi UBCKNN Viét
Nam. Bao cé&o nay khéng dwoc sao chup, nhan ban hoéc xuét ban (toan bd hoac tivng phan) hoic tiét 16 cho bat ky ngwdi nao khac ma khéng
duoc sy chap thuan bang van ban ctia CTCP Chirng khoan KIS Viét Nam.

Bao cao nay dwoc viét nham muc dich chi cung cap théng tin. Ban bao cao nay khdng nén va khong dwoc dién gidi nhw mét dé nghi mua hoac
ban ho#c khuyén khich mua hodc ban bt ctr khodn dau tw ndo. Khi xay dwng ban bao céo nay, ching t6i hoan toan da khong can nhéc vé
c&c muc tiéu dau tw, tinh hinh tai chinh hodc cac nhu cu cu thé clia cac nha dau tu. Cho nén khi dwa ra cac quyét dinh dau tw cho riéng minh
cac nha dau tw nén dwa vao danh gia ca nhan hoic tw van ctia chuyén gia tw van tai chinh doc lap cia minh va tdy theo tinh hinh tai chinh ca
nhan, muc tiéu dau tw va cac quan diém thich hop khac trong tivng hoan canh. CTCP Chirng khoan KIS Viét Nam khong d@m bao nha dau tw
sé dat dwoc loi nhuan hodc dwoc chia sé lgi nhuan tir cac khodn dau tw. CTCP Chirng khoan KIS Viét Nam, hoac cac bén lién quan, va cac
nhan sy cap cao, gidm dbc va nhan vién tuyén bé mién trir trach nhiém véi cac khoan 16 hoic tén that lién quan dén viéc s& dung toan bod
hodc mét phan bao cdo nay. Thang tin va nhan dinh ¢ thé thay ddi bat ct ltic nao ma khdng can bao trwéc va cé thé khac hodc ngwoc véi
quan diém duoc thé hién trong cac mang kinh doanh khéac clia CTCP Chiing khoan KIS Viét Nam. Quyét dinh dau tw cudi cling phai dya trén
cac danh gia ca nhan ctia khach hang, va bao cao phan tich nay va cac tai liéu marketing khong thé dwoc st dung nhw 1a ching ctr cho cac
tranh chép phép Iy lién quan dén cac quyét dinh dau tu.

Ban quyén © 2021 ctia CTCP Chirng khoan KIS Viét Nam. Bao céo nay khong dwoc sao chup, nhan ban hoac xuét ban (toan bd hosc tirng
phan) hoac tiét 16 cho bat ky ngudi nao khac ma khéng dwoc sy chap thuan bang van ban ctia CTCP Chirng khoan KIS Viét Nam.




