true Briend KI S Viet Nam Bén tin
Securities Corporation
7 o [ ]
phai sinh

16/12/2021
AN y

Ngay dao han
Théng tin chi s6 VN30
Chi s6 VN30 dong ctra tai 1,519 diém. Vé hoat dong khéi ngoai, hoat déng ban
da quay trd lai va chiém wu thé. Gia tri ban rong & mirc 710 ty dong. Dang chu
y, hoat déng ban rong tap trung chd yéu trén HPG, VPB, va SSI.
D6 thi VN30 Future: Tiép tuc tich liy
Do bién dong gia tang trén VN30F2112 va giai doan tich IGy van chwa két thic.
Hop déng nay giao dich quanh cac dwérng MA chl dao, diém mua van chuwa
hoan toan dwoc xac nhan va giai doan tich Ity van duy tri. Vang 1,450 diém sé
la vang hé trg chd dao trong ngén han trong khi vang 1,580 diém la vang khang
cw quan trong. Dang cha y, ving 1,500 diém sé 1a vung hé tro quan trong trong
phién cho sy duy tri cGa da tdng. Hop dong VN30F2112 sé& dao han vao hém
nay va nhirng bién déng khéng mong mudn cé thé xuét hién. Trong trwong hop
nay, traders nén tiép tuc ndm gil vi thé mua.
Chién lwoc dau tw
Vi thé mua trén VN30F2112 nén tiép tuc dwoc nam gilr va dirng 16 khi xuét hién
gia déng clra dwdi ngwéng 1,500 diém (D thi gidy).
Bang 1. Théng ké hogp dong tuong lai (diém, %, hop ddng)

Gi4 déng civa +-% KLgiaodich ~ KLM& Fair value 9% thanh  Tho gian
VN30 Index 1,519.4 0.2
VN30F2112 1,520.1 0.1 118,443 22,538 1,517 16/12/2021 3
VN30F2201 1,519.3 0.2 5,895 8,823 1,430 20/01/2022 38
VN30F2203 1,516.0 0.3 345 191 1,431 17/03/2022 94
VN30F2206 1,516.9 03 484 416 1,433 16/06/2022 185
Nguén: 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
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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 90,245 549 33400 03 93 212 5065  30.0 38200 19,600
BD  BIDV Tai chinh 180,589 052 44900 (0.9) 183 218 1959  16.7 50,600 36,500
BVH  Téap doan Béo Viet Tai chinh 43203 031 58200 (0.5) 235 203 1498 264 71,200 47,000
CTG  VietinBank Tai chinh 154,985 166 32250 (05) 9.3 163 10592 253 42,535 22,314
FPT  FPT Corp CNTT 87,026 5290 95900 02 216 512 2049  49.0101,800 48,696
GAS PV Gas Dichvutienich 186,993 067 97,700 (0.5) 228 3.80 1648 2.7128,400 72,500
GVR  Tap doan CN Cao su VN Nguyénvatlieu 151,000 043 37,750 (10) 30.3 3.07 3928 0.6 43300 21,600
HDB  HDBank Tai chinh 50,866 3.00 30,050 15 107 217 4690  17.0 33950 16,160
HPG  Hoa Phat Nguyenvatliéu 213,806 825 47,800 0.2 67 254 26344 242 58400 27,407
KDH  Nha Khang Dién B4t dong san 30,090 144 48200 (0.6) 260 317 2720 318 51,100 24,727
MBB  MBBank Tai chinh 107,682 424 28500 0.9 97 192 12019 232 32,926 15707
MSN  Tép doan Masan D thiét yéu 190,066 544 161,000 2.7 79.3 883 1187  32.1161,000 80,000
MWG  Thé gioi di dong ;éDukhf’”g thiét 96,874 451 135900 0.4 222 515 1374  49.0145500 75,333
NVL  Dautu Diaéc No Va (Novaland)  Bét dong san 169,465 4.24 115000 17 48.4 495 3013 7.9123,600 46,056
PDR  BDS Phat Dat BAt dong san 46321 131 94000 16 200 7.40 4,202 3.4 99,800 35403
PLX  Petrolimex Nang luong 69,374 050 54600 02 206 28 2008  17.1 62,400 45,500
PNJ  Vang Pha Nhuan ;gukh(’”g thiet 21,827 125 96000 (0.2) 81 3.93 634  47.2112,000 75,000
POW  Dién lyc DAu khi Viét Nam Dich vu tién ich 37,704 054 16100 (3.0) 130 125 18,940 28 16950 9,980
SAB  SABECO D thiét yéu 97,795 0.77 152,500 (0.2) 259 4.61 142 62.6211,000 139,800
SSI Chang khoan SSI Tai chinh 50787 236 51700 (1.9) 238 376 15892  38.7 57,700 16,251
STB  Sacombank Tai chinh 53446 363 28350 09 152 160 16691  17.4 33,900 15,500
TCB  Techcombank Tai chinh 176,248 820 50200 0.2 101 201 14545  22.5 58,600 25,950
TPB  Ngan hang Tién Phong Tai chinh 60,927 262 52000 30 117 246 5215 295 53500 22,000
VCB  Vietcombank Tai chinh 370,517 292 99,900 0.6 175 3.39 967  23.6117,200 85,500
VHM  Vinhomes BAt dong san 359,671 631 82600 0.6 100 410 6504  23.2 93769 64,615
VIC  VinGroup BAt dong san 380,521 7.78 100,000 (2.4) 801 3.75 2982  13.5129,680 82,222
VIC  Vietjet Air Cong nghiép 67,160 240 124000 00 301 3.97 859  16.5138,500 105,800
VNM  VINAMILK TD thiét yéu 180,363 516 86,300 0.0 191 580 3231  54.5117,200 84,000
VPB  VPBank Tai chinh 154,036 7.16 34650 (L0) 125 247 13305 152 40,722 15,556
VRE  Vincom Retail BAt dong san 69078 161 30400 07 319 227 7,180  29.7 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.




