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Diéu chinh trong phién la can
thiét

Théng tin chi s6 VN30

Chi s6 VN30 doéng ctra tai 1,572 diém. Vé hoat dong khéi ngoai, hoat dong ban
da quay trd lai va chiém wu thé. Gia tri ban rong & mirc 700 ty dong. Dang chu
y, hoat ddng ban rong tap trung chad yéu trén VPB, HPG, va MSN.

D6 thi VN30 Future: Diéu chinh trong phién la can thiét
VN30F2112 ting nhe trong phién trwéc, kiém dinh lai vang dinh cii va breakout
van chua xuét hién. Cu thé, cac duwdng MA chi dao nam dwdi gia déng clra,
diéu nay hamy rang giai doan tiép tuc xu hwéng tdng da dwoc xac nhan. Vang
1,480-1,490 diém sé& 1a vung hd tro chii dao trong ngén han trong khi vang 1,560
diém tiép tuc la vung khang cu cho su tiép tuc clia xu huwéng tang. Tuy nhién,
tam ly than trong da xuét hién, dwoc xac nhan bdi mau nén than hep trén dé thi
ngay. Diéu chinh trong phién |a can thiét dé ciing ¢ xu huwéng téang. Traders nén
tiép tuc ndm gitr vi thé mua.

Chién lwoc dau tw
Vi thé mua trén VN30F2112 nén dwoc tiép tuc ndm gilr va dirng 16 khi xuét hién
gia dong clra dwdi ngudng 1,500 diém. (D6 thi gi®)

Bang 1. Théng ké hogp dong tuong lai (diém, %, hop ddng)
Gié déng civa +-% KLgiaodich ~ KLM& Fair value 92 thanh Th‘:ggifa’;

VN30 Index 1,572.5 0.5

VN30F2112 1,566.6 03 121,145 33012 1,566  16/12/2021 21

VN30F2201 1,567.7 05 265 270 1,567  20/01/2022 56

VN30F2203 1,556.4 03 20 182 1,568  17/03/2022 112

VN30F2206 1,559.0 05 38 159 1,570 16/06/2022 203

Nguén: Bloomberg, KIS
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Hinh 1. D6 thi nén theo gi& - VN30
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VN30F2112, 60 0:1566.50 H:1569.00 L:1563.00 C: 1566.60
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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
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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 94973 558 35150 (0.6) 9.8 224 5467  30.0 38200 19,600
BD  BIDV Tai chinh 182,399 050 45350 (L5) 185 220 1823  16.6 50,600 36,500
BVH  Téap doan Béo Viet Tai chinh 46841 032 63100 05 255 220 1,520 264 71,200 47,000
CTG  VietinBank Tai chinh 168,022 175 35150 (0.7) 102 178 11228 250 42,535 22,314
FPT  FPT Corp CNTT 90,747 533 100,000 21 225 534 2,062  49.0101,800 47,652
GAS PV Gas Dichvutienich 198,859 0.69 103,900 0.9 243 405 1,602 2.8128,400 72,500
GVR  Tép doan CN Cao su VN Nguyénvatliéu 151,200 042 37,800 1.6 304 307 4577 0.6 43300 18,100
HDB  HDBank Tai chinh 64747 313 32500 (3.0) 116 235 3797  17.5 33950 15,884
HPG  Hoa Phat Nguyenvatliéeu 220,201 821 49250 12 69 262 27,364 246 58400 25407
KDH  Nha Khang Dién B4t dong san 30,025 135 46700 (0.4) 252 3.07 2,889 312 51,100 23,545
MBB  MBBank Tai chinh 116,750 444 30,900 0.0 105 208 12506  23.2 32,926 14,002
MSN  Tép doan Masan D thiét yéu 185934 514 157,500 0.3 77.5 864 1277  32.3159,700 80,000
MWG  Thé gioi di dong ;éDukhf’”g thiét 103371 464 145000 07 237 550 1,426  49.0145.000 74,133
NVL  DautwDiaéc No Va (Novaland)  BAt dong san 160,623 3.89 100,000 2.4 459 469 2578 81123600 43,724
PDR  BDS Phat Dat BAt dong san 46419 127 94200 42 201 741 3,958 3.2 99,700 32,148
PLX  Petrolimex Nang luong 73694 051 58000 18 219 300 1,872  17.2 62400 45,500
PNJ  Vang Pha Nhuan ;gukh(’”g thiet 23669 131 104100 (1.5) 81 4.26 664  48.0112,000 73,000
POW  Dién lyc DAu khi Viét Nam Dich vu tién ich 32435 045 13850 18 112 107 16,798 31 15200 9,800
SAB  SABECO TD thiét yéu 105811 0.80 165000 (1.8) 28.0 4.98 149 62.8211,000 139,800
SSI Chang khoan SSI Tai chinh 54030 243 55000 34 253 400 15125  39.5 55500 12,419
STB  Sacombank Tai chinh 57,782 379 30650 07 164 173 15120 169 33,900 14,350
TCB  Techcombank Tai chinh 192,749 866 54900 (L1) 111 220 13880  22.5 58,600 23,400
TPB  Ngan hang Tién Phong Tai chinh 57,646 239 49200 02 111 233 5353  29.8 49,850 20,216
VCB  Vietcombank Tai chinh 397,221 3.02 107,100 2.2 188 3.63 969  23.6117,200 85,500
VHM  Vinhomes BAt dong san 365331 619 83900 0.2 101 416 8688  23.1 93769 62,692
VIC  VinGroup BAt dong san 357,600 7.07 94000 (0.1) 753 352 2448  13.6129,680 82,222
VIC  Vietjet Air Cong nghiép 71,493 247 132,000 (0.2) 301 421 916  16.8138,500 105,800
VNM  VINAMILK TD thiét yéu 182,871 506 87500 0.0 19.4 583 3412  54.5117,200 84,000
VPB  VPBank Tai chinh 168,028 7.59 38000 1.9 137 271 11418 152 40,722 14,278
VRE  Vincom Retail BAt dong san 70101 158 30,850 (0.8) 323 230 6,065 295 38300 25,100

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.




