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Giai doan tich luy ngan han
Théng tin chi s6 VN30
Chi s6 VN30 dong ctra tai 1,532 diém. Vé hoat dong khéi ngoai, hoat dong ban
tiép tuc chiém wu thé. Gia tri ban rong & mirc 60 ty ddng. Dang chu y, hoat dong
ban rong tap trung chd yéu trén HPG, VIC, va NVL.
Do thi VN30 Future: Vung dao déng
Do bién doéng tiép tuc tdng manh trén VN30F2202 nhwng da tang da cé nhirng
tin hiéu cai thién dang ké. Cu thé, hop déng nay déng ctra trén cac duwdng MA
chu dao, diéu nay hamy rang da tdng dang dwoc cai thién. Ving 1,470 diém sé
la viing hé tre chtl dao trong ngén han trong khi viing 1,540 diém Ia ving khang
cw quan trong tiép theo. Trong trwdng hop nay, traders nén tiép tuc ndm gilr vi
thé mua.
Chién lwoc dau tw
Vi thé mua trén VN30F2202 nén dugec tiép tuc nam gitr va dirng 16 khi xuét hién
gia dong clra dwdi ngudng 1,460 diém (D6 thi gidy).
Bang 1. Théng ké hop dong tuong lai (@idm, %, hop déng)

Gia dong ctra +/- % KL giao dich KL M& Fair Value Ngay ”:gg:: Th?:':jgi?ar;
VN30 Index 1,532.2 1.0
VN30F2202 1,528.0 1.1 146,392 21,646 1,517 17/02/22 13
VN30F2203 1,527.9 17 309 383 1518  17/03/22 41
VN30F2206 1,515.1 0.9 74 514 1,520 16/06/22 132
VN30F2209 1,513.3 0.6 122 204 1522  15/09/22 223
Nguén: Bloomberg, KIS
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Daily VN30 future

Hinh 1. D6 thi nén theo gi& - VN30
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Ngudn: Bloomberg, KIS. Gia dwoc didu chinh theo phuong phap Continuous 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 93352 563 34550 (1.0) 97 208 5226  30.0 38200 19,600
BD  BIDV Tai chinh 242556 069 47,950 0.7 246 293 3395 168 49,950 29,021
BVH  Téap doan Béo Viet Tai chinh 40382 029 54400 11 220 190 1,052 264 66,500 47,000
CTG  VietinBank Tai chinh 177,332 189 36900 0.0 107 187 12310 259 42,535 22,314
FPT  FPT Corp CNTT 81,226 490 89500 42 206 453 1644  49.0101,800 50,957
GAS PV Gas Dichvutienich 208,621 0.74 109,000 (2.5) 249 408 1,206 2.8128,400 72,500
GVR  Tép doan CN Cao su VN Nguyénvatlieu 124,800 035 31,200 1.6 293 261 3,638 05 43300 21,600
HDB  HDBank Tai chinh 62,177 306 30900 03 102 223 6207  17.3 33950 16,160
HPG  Hoa Phat Nguyenvatliéu 188,757 7.2 42200 0.1 60 224 22067  23.6 58400 27,407
KDH  Nha Khang Dién B4t dong san 32,147 148 50000 (0.2) 27.3 3.16 2534 328 57,500 25,909
MBB  MBBank Tai chinh 127,329 497 33700 21 100 227 13398 232 34,200 15778
MSN  Tép doan Masan TD thiét yéu 168,816 479 143000 07 197 515 2111 288175000 80,000
MWG  Thé gioi di dong ;éDukhf’”g thiét 94,450 436 132,500 0.8 191 503 1,008  49.0145500 79,333
NVL  Dautu Diaéc No Va (Novaland)  Bét dong san 154,241 383 79,900 11 440 451 4,080 7.2 94351 42,534
PDR  BDS Phat Dat BAt dong san 44744 127 90,800 3.8 242 634 4142 2.9 99,800 40,938
PLX  Petrolimex Nang luong 71,280 051 56100 (1.6) 212 291 1,897  17.3 62,400 45,500
PNJ  Vang Pha Nhuan ;gukh(’”g thiet 23646 134 104000 30 81 3.93 587  47.8112,000 75,000
POW  Dién lyc DAu khi Viét Nam Dich vu tién ich 39343 056 16800 24 136 130 25413 2.7 20,800 9,980
SAB  SABECO D thiét yéu 95350 074 148700 (0.1) 263 4.49 141 62.5192,500 139,800
SSI Ching khoan SSI Tai chinh 44255 204 45050 3.8 207 327 18501 389 57,700 16977
STB  Sacombank Tai chinh 67,010 452 35550 04 190 201 23737 183 36500 15,500
TCB  Techcombank Tai chinh 185376 855 5280 17 103 201 13569  22.5 58,600 29,600
TPB  Ngan hang Tién Phong Tai chinh 66,355 2.82 41,950 44 127 255 6407  29.3 44,000 16,296
VCB  Vietcombank Tai chinh 421,194 329 89,000 (22) 19.9 385 1443  23.7 96000 67,006
VHM  Vinhomes BAt dong san 349,656 6.08 80300 (0.9) 89 272 7,061 238 93769 64,615
VIC  VinGroup BAt dong san 369,106 7.49 97,000 05 77.7 363 2858  13.6129,680 82,222
VIC  Vietjet Air Cong nghiép 66,022 234 121,900 0.7 301 3.90 792 16.4138,500 105,800
VNM  VINAMILK TD thiét yéu 173,675 493 83100 00 184 559 2502  54.6110,000 79,100
VPB  VPBank Tai chinh 162,027 751 36,650 34 137 208 14332 152 40,722 15,667
VRE  Vincom Retail BAt dong san 79418 184 34950 22 604 260 8722  30.0 37,000 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 © 2022 ctia CTCP Ching 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.




