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Da tang suy yeu
Théng tin chi s6 VN30
Chi s6 VN30 gidm 0.9% trong phién giao dich trwéc, déng ctra tai 1,446 diém.
V& hoat déng khéi ngoai, hoat ddng ban ting cao. Gia tri ban rong & mirc 210 ty
ddng. Bang chu y, hoat ddng ban rong tap trung chii yéu trén HPG, VIC, va STB.
D6 thi VN30 Future: Vung gia muc tiéu ngan han
VN30F2110 diéu chinh trong phién sau khi kiém dinh ving gia muc tiéu ngan
han ctia mau hinh chi¥ nhat (1,470 diém). Dang chu y, hop déng nay déng clra
dudi cac dudng MA chil dao, da tang da bién mat. Canh trén cGia mau hinh chiy
nhat (1,450 diém) da bi pha v&, breakout khdng con tin cay. Ngoai ra, cac duwéng
MA chii dao dan hwdng ngang, xu hwéng ké tiép van chwa ré rang. Trong treéng
hop nay, traders nén dirng ngoai quan sat va ch& tin hiéu tin cay hon.
Chién lwoc dau tw
Canh trén cla mau hinh chir nhat (1,450 diém) da bi pha v&, breakout khoéng
con tin cay. Trong trwdng hop nay, traders nén dirng ngoai quan séat va cho tin
hiéu tin cay hon.
Bang 1. Théng ké hogp dong tuong lai (diém, %, hop ddng)

Gia dong ctra +/- % KL giao dich KL M& Fair Value Ngay ”:gg:: Thgggi?ar;
VN30 Index 1,446.2 (0.9)
VN30F2110 1,440.0 (0.8) 225,424 33,465 1,427  21/10/2021 32
VN30F2111 1,440.0 (0.9) 312 259 1,428  18/11/2021 60
VN30F2112 1,442.9 0.8) 75 243 1,428  16/12/2021 88
VN30F2203 1,436.5 (0.9) 78 124 1,429  17/03/2022 179
Ngudn: Bloomberg, KIS
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Hinh 1. D6 thi nén theo gi& - VN30
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Ngudn: Bloomberg, KIS. Gia dwoc didu chinh theo phuong phap Proportional Adjustment

Hinh 2. Basis spread

Hinh 3. Pudng cong gia hop déng tuong lai
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Hinh 4. Open interest Hinh 5. Giao dich khéi ngoai hang ngay
(Nghin hgp dbng) (Diém) (Ty déng)
50 r 1 1600 1000 Gia tri mua s Gid tri ban
45 1400 Gia tri rong
40 500 -
1200
35
30 1000 0
25 800
20 - 1 600 -500
15 - ——— OI MAS 0
{4
10 | ——OIMA3 -1000 |-
5 L Future (gid dong clra) 1 200
0 | | | | | 1 0 -1500 -
06/21 07/21 07/21 08/21 08/21 09/21 09/21 06/28 07/12  07/26  08/09  08/23  09/06  09/2C

Ngudn: Bloomberg, KIS

Ngudn: Bloomberg, KIS




Daily VN30 future

Bang 2. Danh séach ¢8 phiéu VN30

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

Ma Tén Nganh Vén héa trg:g e "232 ng;{;’ PER PBR K';S; ;’ < x;”:; C"’}"ug’f‘ Thi’;gﬁ
ACB  Ngan hang A Chau Tai chinh 85922 561 31,800 (0.9) 89 213 9330  30.0 38200 19,600
BD  BIDV Tai chinh 159,473 049 39650 (0.6) 161 196 2416  16.6 50,600 36,500
BVH  Téap doan Béo Viet Tai chinh 41,347 032 55700 33 221 198 1,059 269 71,200 47,000
CTG  VietinBank Tai chinh 151,381 174 31500 (L1) 9.2 163 16778  24.6 42,535 19,757
FPT  FPT Corp CNTT 84,848 554 93500 (1.0) 221 505 2,998  49.0 98,400 42,609
GAS PV Gas Dichvutienich 168,810 0.65 88200 (0.7) 216 3.61 964 25 98,900 69,400
GVR  Tap doan CN Cao su VN Nguyénvatliéu 145600 045 36400 (27) 30.8 301 5569 0.6 41,000 11,850
HDB  HDBank Tai chinh 50901 274 25550 (0.6) 97 195 3787 181 30,320 14,434
HPG  Hoa Phat Nguyénvatliéu 227,224 9.60 50,800 (L0) 9.0 308 28209  26.2 56300 18815
KDH  Nha Khang Dién B4t dong san 26014 130 41,750 (L1) 212 301 3565 310 43,050 21,455
MBB  MBBank Tai chinh 105793 447 28000 (0.9) 101 198 19528 227 32,926 12,031
MSN  Tép doan Masan D thiét yéu 169,407 455 143500 0.3 80.3 7.94 1540  32.6150,000 53,600
MWG  Thé gioi di dong ;éDukhf’”g thiét 88,258 441 123800 0.7 193 484 1500  49.0127,000 63,133
NVL  DautwDiaéc No Va (Novaland)  BAt dong san 151,781 4.08 103,000 00 286 451 2941 9.2123,600 43,724
PDR  BDS Phat Dat BAt dong san 39721 122 81600 (1.6) 281 7.2 3485 3.4 97,500 28,752
PLX  Petrolimex Nang luong 63021 062 49600 (0.8) 154 253 1,625  17.7 59,600 45,150
PNJ  Vang Pha Nhuan ;gukh(’”g thiet 20486 126 90,100 (1.0) 81 358 644  48.1109,100 57,400
POW  Dién lyc DAu khi Viét Nam Dich vu tién ich 27,283 042 11,650 (0.9 108 092 10,191 31 15200 9,350
SAB  SABECO D thiét yéu 101,322 0.86 158,000 (0.2) 217 4.87 195  62.8211,000 139,800
SSI Chang khoan SSI Tai chinh 41,374 206 42,100 (L6) 22.6 3.68 20,271 455 45300 10,735
STB  Sacombank Tai chinh 50524 353 26800 (1.1) 139 159 24177 158 33,900 11,650
TCB  Techcombank Tai chinh 176,647 882 50400 (0.6) 109 212 17,806  22.5 58,600 21,200
TPB  Ngan hang Tién Phong Tai chinh 42867 198 40,000 (0.2) 95 211 5588 300 41,800 18,088
VCB  Vietcombank Tai chinh 363,470 3.07 98000 (1.6) 17.7 347 1553  23.5117,200 80,000
VHM  Vinhomes BAt dong san 337,464 512 77,500 (30) 100 346 10530  22.8 93,769 57,615
VIC  VinGroup BAt dong san 325726 7.04 85600 (13) 485 358 2767  14.4129,689 80,889
VIC  Vietjet Air Céng nghiép 66,889 257 123500 (0.6) 30.1 3.94 762 17.7138,500 99,400
VNM  VINAMILK TD thiét yéu 185588 570 88,800 0. 19.4 587 3263  54.5117,200 84,000
VPB  VPBank Tai chinh 165226 820 66900 (0.9) 132 274 12638 154 73,300 22,900
VRE  Vincom Retail BAt dong san 64534 159 28400 (3.1) 238 212 4727  29.9 38300 25050

Ngubdn: Bloomberg, KIS
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Mién Trir Trach Nhiém

Béo cao phan tich nay va céac tai liéu marketing cho chirng khoan Viét Nam dwgc thwe hién va phat hanh b&i phong phan tich cia CTCP
Chirng khoan KIS Viét Nam, cong ty dwoc cap gidy phép dau tw ciia Uy ban Chirng khoan Nha nuwéc Viét Nam. Chuyén vién phan tich, ngudi
thwe hién va phat hanh bao céo phan tich nay va cac tai liéu marketing, dwoc cap chirng chi hanh nghé va dwoc quan ly bédi UBCKNN Viét
Nam. B4o céo nay khdng duoc sao chup, nhan ban hodc xuét ban (toan bd hoac tirng phan) hoac tiét 16 cho bat ky ngwdi nao khac ma khong
dwoc sw chap thuan bang van ban ctia CTCP Chirng khoan KIS Viét Nam.

Bao cdo nay dwoc viét nham muc dich chi cung c&p thdng tin. Ban bao cao nay khong nén va khéng dwoc dién gidi nhw mot d& nghi mua hosc
ban ho&c khuyén khich mua hodc ban bat ctr khodn dau tw nao. Khi xay dwng ban bao cao nay, chiing tdi hoan toan da khéng can nhéic vé
cac muc tiéu dau tw, tinh hinh tai chinh hodc céc nhu ciu cu thé cla 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 hoac tw van cta chuyén gia tw vén tai chinh doc 1ap ctia minh va tuy theo tinh hinh tai chinh ca
nhan, muc tiéu dau tw va cac quan diém thich hop khac trong tirng hoan canh. CTCP Chirng khoan KIS Viét Nam khéng dam bao nha dau tw
sé dat dwoc loi nhuan hodc dwoc chia sé loi nhuan tlr cac khoan dau tw. CTCP Ching khoan KIS Viét Nam, hodc cac bén lién quan, va cac
nhan sy cép cao, gidm déc va nhan vién tuyén bd mién trir trach nhiém véi cac khoan 16 hodc ton thét lién quan dén viéc siv dung toan bo
hodc mét phan bao cao nay. Thong tin va nhan dinh cé thé thay ddi bat ctr Iic nao ma khdng can bao trudc va cé thé khac hodc nguoc véi
quan diém duoc thé hién trong cac mang kinh doanh khéc clia CTCP Chirng khoan KIS Viét Nam. Quyét dinh dau tw cudi ciing phai dwa trén
cac danh gia ca nhan clia khach hang, va bao cdo phan tich nay va céc tai liéu marketing khong thé dwoc st dung nhw 1a chirng ctv cho cac
tranh chép phap ly lién quan dén cac quyét dinh dau tw.

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




