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Nhip pullback
Théng tin chi s6 VN30
Chi s VN30 dong clra tai 1,529 diém. V&i bd 5 ma chiém ti trong cao nhat VN30,
VPB (+1.2%) va VIC (+0.8%) anh hwéng tich cwc dén chi s VN30 trong khi
HPG (-0.6%), VNM (-0.7%), va TCB (-1.5%) tao ap lwc gidm diém Ién chi sb. V&
hoat doéng khdi ngoai, hoat déng mua téng cao. Gia tri mua rong & mirc 1,600 ty
dodng. Cu thé, VPB, MBB, va VRE chiju &p lwc ban cao nhét trong khi VHM, VCB,
va NVL thu hat phan 16n lwc ciu ngoai trén VN30.
D6 thi VN30 Future: Nhip pullback
Da téng co6 dau hiéu suy yéu trén VN30F2107, tin hiéu cho nhip pullback. Cu thé,
ving 1,480 diém sé 1a ving hd tro' quan trong trong ngén han trong khi ving
1,550 diém sé 1a viing khang cw quan trong trong phién. Viing hé tro trong phién
la vung 1,510 diém. Dang chu y, cdc mau nén gidm xuét hién, diéu nay ham y
rang VN30F2107 sé& kiém dinh lai ving 1,510 diém. Tuy nhién, xu huéng tang
van duy tri. Do vay, traders nén mé& vi thé mua trén nhip chinh.
Chién lwoc dau tw
N&m git moi vi thé mua trén VN30F2107 va chi dirng 16 khi xuét hién gia déng
ctra dwdi ngudng 1,480 diém (D4 thj gi®). V&i vi thé mua méi, mua VN30F2107
quanh vung 1,510 diém va ding 16 khi xuét hién gia dong ctra dwdi nguwdng
1,480 diém (D6 thi gi®).
Bang 1. Théng ké hgp déng tuong lai (diém, %, hop ddng)

Gié déng cira +-% KLgiaodich  KLM& Fair value 92 thanh Th‘Z’ggif@'}
VN30 Index 1,529.0 (0.1)
VN30F2107 1,529.2 (0.3) 166,084 29,051 1,270 15/07/21 17
VN30F2108 1,523.0 (0.1) 250 285 1,270 19/08/21 52
VN30F2109 1,520.2 0.0 36 301 1,271 16/09/21 80
VN30F2112 1,522.0 (0.0) 77 214 1,237 16/12/21 171
Ngubdn: Bloomberg, KIS
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Hinh 1. D6 thi nén theo gié - VN30
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Ngudn: Bloomberg, KIS. Gia duoc didu chinh theo phwong phap Proportional Adjustment

Hinh 2. Basis spread

Hinh 3. Pudng cong gia hgp déng tucng lai
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Hinh 4. Open interest Hinh 5. Giao dich khéi ngoai hang ngay
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Bang 2. Danh sach ¢é phiéu VN30

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

M& Tén Nganh Vén héa m_,:g e "23,2 ngg‘; PER PBR K';S; g = mg"f; C?I.‘Lgrzl Th‘f’r':gﬁ
BID ::n'I;MCP Dau tu va Phat trien Viet 1., piy 190,040 061 47,250 07 231 240 4131 166 50,600 35550
BVH  Tap doan Béo Viét Tai chinh 43352 035 58400 (12) 229 212 1,109  27.1 71,200 39,200
CTG  NHTMCP Cong thuong ViétNam  Tai chinh 196223 3.14 52700 (2.2) 111 215 16,808  25.1 54,900 20,400
FPT  CTCPFPT CNTT 79857 512 88000 (0.7) 214 477 2,676  49.0 89,100 37,913
GAS  Téng Cong ty Khi Viet Nam - CTCP  Dichvutiénich 177,997 071 93,000 0.0 23.6 3.53 940 26 98,000 63,300
HDB (N:E'IT,\';’:Erf Phat Trién Thanh pho HO ;i 56,579 317 35500 (L1) 115 230 5825 17.4 36200 13,879
HPG  CTCP Tap doan Hoa Phat Nguyénvatliéu 230,356 10.15 51,500 (0.6) 12.7 349 32,277  26.4 56300 15,667
KDH Eggﬂ%%?gn” vaKinh doanhnha g4 qang san 23,397 111 37550 0.1 193 277 3,961 32.1 38,100 19,697
MBB  NHTMCP Quén doi Tai chinh 121,326 583 43350 (0.2) 120 236 22057 211 44450 13,226
MSN  CTCP Tap doan Masan D thiét yéu 131512 369 111,400 27 87.0 809 2220 329115500 48,900
MWG CTCP Dau tw Thé Gisi Di Bong )T,gukhf’”g thiét 72,266 3.76 152,000 3.4 168 4.18 866  49.0153,900 71,300
NVL  CTCP Tap doan Dau tw Bia bc No VaBAt dong san 178,306 4.98 121,000 00 392 558 3,070 7.6122,900 43,724
PDR  BDS Phat Dat B4t dong san 45,464 146 93,400 (2.6) 346 854 4184 40 97,500 17,076
PLX Tap doan Xang dau Viét Nam Nang lwong 68,161 0.71 54,800 (2.5) 18.8 291 2,641 17.2 59,600 41,000
PNJ  CTCP Vang bac Ba quy Pha Nhuan )T,gukhéng thiét 22,759 146 100,100 15 201 3.96 496 49.0104,900 49,800
POW L‘;’E Cong ty Dién lyc Dau khi Vet oy, tian ion 28,220 045 12,050 00 11.6 098 13,076 30 15200 8,660
REE  CTCP Co dién Lanh Cong nghiép 17,832 064 57,700 00 81 150 661  49.0 61,000 30,650
SBT  CTCP Thanh Thanh Céng - Bién HoaTD thiét yéu 12,960 036 21,000 (23) 186 1.63 3,202 85 25300 13,000
SSI CTCP Ching khoan SSI Tai chinh 36,020 173 55000 07 198 312 14472  46.9 55800 13,250
STB  NHTMCP Sai Gon Thuong Tin Tai chinh 55192 420 30,600 (1.3) 20.5 186 40,246  12.2 33,900 9,900
TCB  NHTMCP Ky thuong Viét Nam Tai chinh 184709 961 52700 (L5) 129 235 15753 225 55200 17,500
TCH Slgnzai‘;t“’ Dich vy Tai chinh Céng nghiép 8722 037 21,850 (0.2) 85 151 6461 13.6 27,400 17,750
TPB  Ngan hang Tién Phong Tai chinh 39,384 182 36750 (15) 9.6 211 5473  30.0 40,900 15,878
VCB  NHTMCP Ngoai thuvong Viét Nam  Tai chinh 431,713 380 116,400 2.1 20.4 428 2115  235117,200 75,100
VHM  CTCP Vinhomes B4t dong san 388,163 4.69 118,000 (0.5) 150 4.26 4492  22.8120,400 70,900
VIC  Tap doan Vingroup - CTCP B4t dong san 402,509 5.83 119,000 0.8 547 499 2,288 141145900 79,900
VIC  CTCP Hang khong Vietiet Cong nghiép 65,806 2.63 121,500 1.3 30.1 4.35 535  18.2138,500 94,300
VNM  CTCP Siva Viét Nam D thiét yéu 188,932 7.56 90,400 (0.7) 193 6.03 3919  54.8117,200 86,100
VPB  NHTMCP Viét Nam Thinh Vuong  Tai chinh 166,186 865 67,700 12 146 297 25071 154 72,200 19,400
VRE  CTCP Vincom Retail B4t dong san 72,146 139 31,750 0.2 27.0 240 6350  30.6 38300 24,800

Ngudn: Bloomberg, KIS
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Mién Trir Trach Nhiém

Bao céo phan tich nay va cac tai liéu marketing cho chirng khoan Viét Nam dwoc thwe hién va phat hanh bai 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, nguoi
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 ctv 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 céac nhu céu cu thé clia cac nha déu tw. Cho nén khi dua ra cac quyét dinh du tw cho riéng minh
cac nha dau tw nén dya vao danh gla ca nhan hodc tw van ctia chuyén gia tw van tai chinh ddc 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, hodc cac bén lién quan, va cac
nhan sy cép cao, giam dbc va nhan vién tuyén b6 mién trlr trach nhiém véi cac khoan 16 hodc ton that lién quan dén viéc s dung toan bo
hodc mét phan bao co nay. Thang tin va nhan dinh c6 thé thay ddi bat c luc nao ma khong can bao trwéc va co thé khac hodc nguoc voi
quan diém duoc thé hién trong cac mang kinh doanh khac clia CTCP Chiing khoan KIS Viét Nam. Quyet dinh dau tw cudi ciing phai dwa trén
céc danh gia ca nhan clia khach hang, va bao céo phan tich nay va cac tai liéu marketing khong thé dwoc siv dung nhw 1a chirng ¢t cho cac
tranh chép phép Iy lién quan dén cac quyét dinh dau tu.

Ban quyén © 2021 cua CTCP Chirng khoan KIS Viét Nam. Béo cao nay khéng duwoc sao chup, nhan ban hodc xuat ban (toan bd hodc tirng
phan) hoac tiét 16 cho bt ky ngudi ndo khac ma khong dwoc sw chap thuan bang van ban ctia CTCP Chirng khoan KIS Viét Nam.




