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

09/11/2022
e _ o - ~ -

Giai doan tich luy ngan han
Théng tin chi s6 VN30
Chi s6 VN30 déng ctra tai 980 diém. Nhém Ngan hang dan dat thj trwong nhe
ACB (+3.15%), BID (+4.80%), CTG (+2.14%), STB (+6.13%), TCB (+1.68%) va
TPB (+1.99%).
D6 thi VN30 Future: Giai doan tich lily ngan han
Giai doan phuc hdi da suy yéu trén VN30F2211 khi vang 1,000 diém duoc
kiém dinh lai. Tuy nhién, mau hinh dinh sau thp hon dinh trwéc va day sau
thap hon day trwdc van chwa duwgc xac nhan, diéu nay ham y rang giai doan
tich Ity c6 kha ndng sé xuét hién. Cac dwérng MA chi dao da bi pha vé (D6 thi
gi®), diéu nay ham y rang xu hwéng gidm da quay tré lai. Da gidm sé hoan
toan chirng lai khi viing 1,050 diém bi pha v&. Bang chd y, hop ddng mé (Ol)
duy tri & mrc cao, diéu nay ham y rang hop dong VN30F2211 kha n&ng cao
sé tiép tuc gidm diém. Trong trwdng hop nay, traders nén déng vi thé mua khi
ap lwc ban da dan chiém wu thé.
Chién lwoc dau tw
Do bién dong dang gia tang khi viing day ngén han dang dwoc hinh thanh. Do
vay, traders nén dirng ngoai quan sat va chd tin hiéu tin cay hon. (D6 thi gi®)
Bang 1. Théng ké hop déng tuong lai (di8m, %, hop déng)

e dg;g +I- % G g:iz KL M¢& Fair Value N “1322
VN30 Index 980.1 0.7
VN30F2211 972.1 2.3 435,199 45,919 974 17/11/22
VN30F2212 953.0 1.9 4,403 7,082 978 15/12/22
VN30F2303 952.0 1.0 79 292 990  16/03/23
VN30F2306 950.0 4.3 171 221 1,003  15/06/23
Nguén: Bloomberg, KIS
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Daily VN30 future

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

Hinh 2. Basis spread

Hinh 3. DPudng cong gia hop déng tucng lai
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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)

= A N < B oo Gia déong 3 KLGD3 SHNwéc Cao52 Thép 52
Ma Tén Nganh Von héa Ty trong i % ngay PER PBR thang Ngoai Tuin Tuin
ACB  Ngan hang A Chau Tai chinh 71,939 653 21,300 31 54 129 3,347 30.0 29,080 17,450
BID BIDV Tai chinh 176,542 075 34,900 48 109  1.83 1,450 169 49,950 28,000
BVH  TapdoanBao Viét Taichinh 37,710 040 50,800 39 215 169 1,224 26.4 70,000 46,600
CTG  VietinBank Tai chinh 114,617  1.84 23,850 2.1 74 1.09 4,594 269 38200 19,500
FPT FPT Corp CNTT 80,412  7.30 73,300 10 153  4.04 1,408 490 99,083 70,000
GAS PV Gas Ee"r’]hlgr‘: 218,956  1.17 114,400 1.3 164  3.87 438 3.0 134,000 91,000
GvR @ doanCNCao  Nguyén 52,200 022 13050 48 123 104 1,872 05 42,800 12,200

su VN vat liéu
HDB  HDBank Tai chinh 36,471 273 14,500 1.0 48 104 2,533 181 27,160 13,350
HPG  Hoa Phat \';‘é%““éeu” 76,464 449 13150  (4.0) 49 078 27,312 185 44,308 13,000
KDH Nha Khang Di&n E:r: dong 14,552  1.01 20,300 18 114 127 1,801 289 52273 18,700
MBB  MBBank Tai chinh 77,985 458 17,200 15 44 108 10,224 232 29,083 15450
MSN  Tap doan Masan ;eDu thiet 122,440 588 86,000 18 128 477 911 295 145833 69,100
MWG  Thé gioi di dong ;'?61‘3239 65274 523 44,600 41 127 2.80 3,700 49.0 81,400 41,300
nyL ~ DautwbiaocNoVaBatdong 101,196 432 51,900 (7.0) 354 271 2,735 52 91,000 51,900

(Novaland) san
PDR  BDS Phat Dat SB:I: dong 21,829 093 32500 (6.9) 100 259 2,084 2.7 73221 32,500
PLX Petrolimex I':'y%”ngg 37,419 040 29,450 21 399 161 1,270 176 65900 27,300
PNJ Vang Pha Nhuan ;’;{‘ngg 23,838 229 96,900 15 81 282 486 49.0 131,100 91,200
pow  DiénlucDaukhi  Dichvu 24473  0.52 10,450 67 210 082 12,504 3.0 20,800 9,470

Viét Nam tién |ch
SAB  SABECO Igj thiet 117,354  1.38 183,000 (0.5) 217 481 147 62.7 203,000 142,900
ssl Chieng khoan SSI Tai chinh 22,337 167 15,000 4.9 67 101 18,208 341 54232 13,800
STB Sacombank Tai chinh 31,012 331 16,450 6.1 75 084 14,543 19.9 36,700 14,050
TCB  Techcombank Tai chinh 84,941 588 24,150 17 40 078 5,527 225 56,000 20,000
TPB sﬁgsghang Tién  Tai chinh 32,426 1.90 20,500 2.0 54 106 2,202 30.0 44,000 18,300
VCB  Vietcombank Tai chinh 343581 403 72,600 11 140 140 1,128 236 96,000 62,000
VHM  Vinhomes SB::] dong 190,721 509 43,800  (0.2) 61 141 2,548 230 87,500 41,250
viC VinGroup SB::] dong 203,283 543 53300 (0.2) 79.0 179 1,250 12.2 109,600 49,700
vic Vietjet Air ggol‘?igé;p 54,378  2.90 100,400 02 301 311 471 16.3 149,000 96,100
VNM  VINAMILK ;gj thiet 172,212 7.35 82,400 02 218 553 2,246 555 91,100 64,500
VPB  VPBank Tai chinh 115467 801 17,200 0.6 57 122 17,852 17.7 27,367 14,300
VRE  Vincom Retail SB:; dong 57,376  2.45 25250  (1.0) 278 1.76 1,471 325 37,000 21,400

Ngudn: Bloomberg, KIS
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Mién Trtr Trach Nhiém

Béao céo phan tich nay va cac tai liéu marketing cho chirng khoan Viét Nam dwoc thwe hién va phat hanh béi phong phéan 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 bédi UBCKNN Viét
Nam. Bao céo nay khéng dwoc sao chup, nhan ban hoéc xuét ban (toan bd hoac 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 nado. Khi xay dwng ban bao céo nay, ching t6i hoan toan da khong can nhéc vé
cé&c muc tiéu dau tw, tinh hinh tai chinh hodc cac nhu cu cu thé clia cac nha dau tw. Cho nén khi dwa ra cac quyét dinh dau tw cho riéng minh
cac nha dau tw nén dwa vao danh gia ca nhan hoic tw van ctia chuyén gia tw van tai chinh doc 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 cap cao, gidm dbc va nhan vién tuyén b mién trir trach nhiém véi cac khoan 16 hoic tén that lién quan dén viéc s& dung toan bod
hodc mét phan bao cdo nay. Thang tin va nhan dinh cé thé thay ddi bat ct ltic ndo ma khdng can bao trwéc va cé thé khac hodc ngwoc véi
quan diém duoc thé hién trong cac mang kinh doanh khéac clia CTCP Chiing khoan KIS Viét Nam. Quyét dinh dau tw cudi cling phai dya trén
cac danh gia ca nhan ctia khach hang, va bao cao phan tich nay va cac tai liéu marketing khong thé dwoc st dung nhw 1a chirng ctr cho cac
tranh chép phép Iy lién quan dén cac quyét dinh dau tuw.

Bén quyén (© 2022 cta CTCP Chirng khoan KIS Viét Nam. Béo cao nay khong dwoc sao chup, nhan ban hodc xuét ban (toan bd hosc 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.




