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Giai doan tich luy kéo dai
Théng tin chi sé VN30
Chi s6 VN30 déng ctra tai 1,505 diém. Vé hoat dong khéi ngoai, hoat déng ban
chiém wu thé. Gia tri ban rong & mirc 300 ty ddng. Dang chu y, hoat ddng ban
rong tap trung chu yéu trén HPG, HDB, va VIC.
D6 thi VN30 Future: Giai doan tich liy kéo dai
VN30F2202 da hinh thanh vung tich Idy trén D6 thi ngay véi ving khang cu va
hé tro 1an wot & vang 1,550 diém va 1,450 diém. Dang chi y, hop déng nay da
pha v& cac dwdng MA chi dao, tin hiéu tang trwdc dé da khong con. Trong
trwdng hop nay, traders nén déng vi thé mua va ché tin hiéu tin cay hon.
Chién lwoc dau tw
Vi thé mua trén VN30F2202 nén dwoc déng sau phién ATO. V&i vi thé mua mai,
traders nén ché tin hiéu tin cay tai ving hé tro' trong phién (1,500 diém).
Bang 1. Théng ké hop déng tuong lai (di8m, %, hop déng)

Gia déng cira +- % KL giao dich KLM& Fair value 9% ”{32: Thz’ggifa':
VN30 Index 1,545.9 (0.2)
VN30F2202 1,543.0 0.0 122,136 25,394 1549 17/02/22 6
VN30F2203 1,538.9 0.1 853 2,001 1550  17/03/22 34
VN30F2206 1,527.0 0.1 23 512 1,551 16/06/22 125
VN30F2209 1,523.8 0.1 39 273 1553  15/09/22 216
Ngudn: Bloomberg, KIS
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Daily VN30 future

Hinh 1. D6 thi nén theo gié - VN30
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Ngudn: Bloomberg, KIS. Gia duoc didu chinh theo phwong phap Continuous Adjustment

Hinh 2. Basis spread

Hinh 3. Pudng cong gia hgp déng tucng lai

(Biém) . (Biém) (B€m)_, _ hign tai —e— 1 Tuan trudc
1,560 D0 léch (P) —— VN30 (L) 740 1,560 - : 5 i
VN30F2005 (L) 1 Thang trugc —o— Fair vaI&
1,540 1 30 1,550
L
1,520 . 1,540 [
i 1,530 &
1,500 v
1 10 1,520 +
1,480 1,510 - T
1,460 10 1,500 -
1,440 | 4 -10 1,490 -
1,480 ‘ ‘ ‘
1,420 : : : 5 -20 M 2M CuGi 1 quy ti€p Cudi 2 quy tiép
10/01 18/01 26/01 03/02 11/02 theo theo
Ngudn: Bloomberg, KIS Ngudn: Bloomberg, KIS
Hinh 4. Open interest Hinh 5. Giao dich khéi ngoai hang ngay
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Daily VN30 future

Bang 2. Danh sach ¢é phiéu VN30

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

Ma Tén Nganh Vén héa m_,:g e "23,2 ngg‘; PER PBR K';S‘; g e mg"f; C?I.‘Lgrzl Th‘f’r':gﬁ
ACB  Ngan hang A Chau Tai chinh 96,460 574 35700 0.4 100 215 5605  30.0 38200 22,960
BID BIDV Tai chinh 242303 0.68 47,900 (L0) 229 291 3358  16.8 49,950 30,055
BVH  Tap doan Béo Viét Tai chinh 40,902 029 55100 (0.5) 220 1.93 949 264 66,500 47,000
CTG  VietinBank Tai chinh 176,852 1.86 36800 01 125 190 11,756  26.0 42535 27,776
FPT  FPT Corp CNTT 83132 495 91,600 (0.4) 21.0 463 1,509  49.0101,800 64,783
GAS PV Gas Dichvutiénich 212,448 074 111,000 (0.9) 253 4.16 1,082 2.9128,400 79,800
GVR  Tap doan CN Cao su VN Nguyénvatliéu 135800 038 33,950 1.0 319 284 3,151 05 43300 22,700
HDB  HDBank Tai chinh 62,781 305 31,200 (L0) 103 214 6436  17.4 33,950 19,280
HPG  Hoa Phat Nguyénvatliéu 210,898 812 47,150 03 6.1 233 21,683 235 58400 31,333
KDH  Nha Khang Dién B4t dong san 33947 154 52800 00 288 333 2168  32.8 57,500 27,001
MBB  MBBank Tai chinh 128274 494 33950 06 101 215 14217 232 34500 18519
MSN  Tap doan Masan D thiét yéu 176,844 495 149800 0. 20.6 539 2094 287175000 81,300
MWG  Thé gioi di dong )T,gukhf’”g thiet 96,446 439 135300 (0.7) 195 474 1064  49.0145500 83,333
NVL  Dautu Dia éc No Va (Novaland)  BAt dong san 150,766 3.69 78,100 (0.5) 40.8 430 3,710 7.2 94,351 43,884
PDR  BDS Phat Dat B4t dong sén 44399 124 90,100 0.1 240 629 4,042 2.8 99,800 49,646
PLX  Petrolimex Nang luong 75473 053 50,400 (L8) 254 302 1968  17.2 62,400 47,800
PNJ  Vang Phd Nhuan )T,gukhf’”g thiét 23828 142 104800 15 81 3.96 585  47.7112,000 79,100
POW  Bién lyc DAu khi Viét Nam Dich vy tién ich 42856 075 18300 (1.3) 241 145 25761 2.7 20,800 9,980
SAB  SABECO TD thiét yéu 102,348 079 159,600 17 282 4.82 138 62.5192,500 139,800
SSI Chtng khoan SSI Tai chinh 44323 217 45100 00 163 313 17,632  39.3 57,700 19,422
STB  Sacombank Tai chinh 66,548 4.43 35300 16 100 194 24,862 185 36700 18,150
TCB  Techcombank Tai chinh 188536 858 53700 0.2 10.4 204 12491  22.5 58,600 36,500
TPB  Ngan hang Tién Phong Tai chinh 67,778 285 42,850 40 130 261 6719  29.6 44,000 19,037
VCB  Vietcombank Tai chinh 425926 328 90,000 (14) 180 383 1428  23.6 96,000 72,962
VHM  Vinhomes B4t dong san 347,043 569 79700 (0.5) 88 270 6545 239 93769 72,385
VIC  VinGroup B4t dong san 311,599 595 81,700 (2.7) #wﬁ 271 3334 134129689 81,500
VIC  Vietiet Air Cong nghiép 71,926 252 132,800 (0.2) 30.1 4.25 792 16.5138,500 105,800
VNM  VINAMILK D thiét yéu 171,376 480 82000 (0.8) 181 518 2179  54.5109,000 79,100
VPB  VPBank Tai chinh 162,704 7.97 36600 (0.3) 137 207 15651 152 40,722 21,361
VRE  Vincom Retail B4t dong sén 78622 172 34600 (3.9) 59.8 257 8660  30.1 37,000 25100
Ngudn: Bloomberg, KIS




Daily VN30 future

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, ngudi
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 hodc 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 ctr 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 céc
tranh chép phép Iy lién quan dén cac quyét dinh dau tu.

Bép quyén © 2022 cﬂe} CTCP Chirng khoan KIS Viét Nam. Bao cég nay khéng duwoc sao chup, nhan ban hodc xuat ban (toan bd hodc tirng
phan) hodc tiét 16 cho bat ky ngwdi nao khac ma khéng dwoc sy chap thuan bang van ban ctia CTCP Chirng khoan KIS Viét Nam.




