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Tich lily trong ngan han

Théng tin chi s6 VN30

Chi sb VN30 dong ctra tai 1,050 diém. Cu thé, KDH (-1.5%), VJC (-0.9%), va
SAB (-0.8%) gidm manh nhét trong khi TPB (+1.3%), GAS (+1.1%), va HPG
(+0.9%) ddéng gop tich cuc cho chi sé VN30. V& hoat dong khéi ngoai, hoat dong
ban quay tré lai v&i gia tri ban rong ghi nhan & mae 10 ty déng, dan dat cha yéu
b&i ap lwc ban trén STB, VNM, va VCB.

D6 thi VN30 Future: Giai doan bién dong

Ap luc ban quay lai trén VN30F2305 khi hop ddng nay tiép can ving 1,050
diém. Cu thé, trén khung dd thi dai han, xu huéng gidm van duy tri khi hop
ddng nay dwoc giao dich dwéi cac duwéng MA chl dao. Bén canh do, ap luc
ban duy tri & mtrc cao quanh ving 1,060 diém. Diéu nay ham y réng giai doan
phuc hoi trong phién c6 kha nang bj gian doan. Cac dwérng MA chi dao trén doé
thi gio van chwa xac nhan cho sy cling ¢d xu huwéng. Ving 1,050 diém la vang
khang cw quan trong va kho co thé bj pha v& trong ngan han. Trong phién giao
dich hdm nay, hop ddng VN30F2305 c6 thé sé roi vao viing bién déng cao va
tin hiéu sai léch c6 thé sé xuét hién. Trong trwdng hop nay, traders nén ding
ngoai quan sat va cho tin hiéu tin cay dé giam thiéu rai ro bién dong gia.

Chién lwoc dau tw
Trong trwdng hop nay, traders nén dirng ngoai quan sat va cho tin hiéu tin cay
dé gidm thiéu rdi ro bién dong gia.

Bang 1. Théng ké hop déng tuong lai (di8m, %, hop ddng)
S I -0 KLOIBO ) Me Fair value N9V thanh
ctra dich toan
VN30 Index 1,049.7
VN30F2305 1,042.2 - 139,125 49,439 1,051 18/05/23
VN30F2306 1,039.3 0.1 554 4,181 1,053 15/06/23
VN30F2309 1,038.3 - 29 297 1,060 21/09/23
VN30F2312 1,034.1 - 31 86 1,068 21/12/23

Nguén: Bloomberg, KIS
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Hinh 1. D6 thi nén theo gié - VN30
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Nguén: Bloomberg, KIS. Gia duoc diéu chinh theo phwong phap Continuous Adjustment
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Hinh 4. Open interest Hinh 5. Giao dich khéi ngoai hang ngay
(Nghin hgp ddng) (Diém) (Ty déng)
60 - 1 1,600.00 2000 Gia tri mua mmm Gid tri ban
o I 1 1,400.00 1500 F Gia tri rong
7S 1,200.00 1000 r
40 | 500 -
.N]l 1,000.00
0
30 r - 800.00
-500
<1 600.00
20 Ol MAS -1000 -
1 400.
w0 | ——OI MA3 00.00 -1500
Future (gid déng ctra) 4 200.00 22000 L
0 L L : : : : 0.00 -2500 -
04/22 05/22 05/22 06/22 06/22 07/22 07/22 02/10 02/24 03/10 03/24 04/07 04/21 05/05
Ngudn: Bloomberg, KIS Ngudn: Bloomberg, KIS




Daily VN30 future

Bang 2. Danh sach ¢é phiéu VN30

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

Ma Tén Nganh Vén héa Ty trong Cid df;’;g %ngay PER PBR K';r?;] 3 e r'\‘:;’:; Cé.‘r(;:rzl Th‘f’r':gﬁ
ACB  Nganhang A Chau Tai chinh 84,008  7.04 24,900  (0.2) 58  1.34 3,712 30.0 26,500 17,450
BID BIDV Tai chinh 228,139  0.90 45,100 09 114 217 834 172 48,000 28,000
BVH  Tapdoan Bao Viét Taichinh 34,147 034 46,000 00 212 163 283 273 60,300 41,200
CTG  VietinBank Tai chinh 134,561  1.99 28,000 0.4 80 1.20 2,210 280 31,250 19,500
FPT FPT Corp CNTT 86,555  7.24 78,900 05 156  3.83 629 490 98,000 61,300
GAS PV Gas Ee"r’]hlgr‘: 180,103  0.89 94,100 11 123 285 230 3.0 134,000 91,600
GVR zf“\’/a“‘" CN Cao \';'é%“"ééu” 64,600  0.25 16,150  (0.3) 194 130 2,053 0.5 28,200 9,300
HDB  HDBank Tai chinh 47,916 330 19,050  (0.8) 60  1.23 2,265 195 21,800 13,050
HPG  HoaPhat \';‘é%“lifu” 126,762  6.86 21,800 09 190.9 132 18,842 241 31,769 11,800
BCM  Becamex IDC Corp \':‘;“Iééu” 80,420 032 77,700  (0.5) 66.4 474 78 2.8 101,800 58,200
MBB  MBBank Tai chinh 82,972 449 18,300 0.3 46 103 7,385 232 23950 13,200
MSN  Tap doan Masan ;eDu thiét 104,786 464 73,600 (07) 478  3.97 1,009 303 121,500 69,100
MWG  Thé gi¢i di dong tTh'IDe{‘C‘e’Eg 55535 410 37,950 03 207 232 1,972 49.0 79,000 35250
NVL ’Eﬁ‘(;‘vgfaﬁf; 6cNo VasBi dong 25351 137 13,000 04 359 068 20,238 62 86,800 10,050
PDR  BDS PhatDat SB:I: dong 9,034 040 13450 (0.7) 101  1.10 6,826 29 62,000 9,940
PLX Petrolimex I’:‘yi”ngg 48283 048 38,000 05 264 193 902 179 47,900 22,950
VB VIBBank Tai chinh 42,680 210 20250  (0.5) 81 131 3,501 205 29222 16,200
pow  DiénlucDaukhi  Dichvu 31,264  0.77 13,350 04 167 101 7,837 75 16,400 8,910
Viét Nam tién |ch
SAB  SABECO ;3] thiet 105,876 115 165100 (0.8) 216  4.40 138 62.5 203,000 149,000
ssl Chieng khoan SSI Tai chinh 33,356 230 22,250 (0.2) 199 146 17,107 58 28,855 13,050
STB  Sacombank Tai chinh 48544 478 25750 0.4 86 120 17,147 258 27,400 14,050
TCB  Techcombank Tai chinh 103,055 659 29,300  (0.3) 54 088 3,342 225 39,950 19,300
TPB sﬁgsghéng Tién T4 chinh 37,250 220 23,550 13 58 111 4,248 300 34100 18,300
VCB  Vietcombank Tai chinh 436,811 473 92,300 (0.8) 140  1.40 742 235 96,300 62,000
VHM  Vinhomes SB::] dong 214,670 528 49,300  (0.2) 59 137 2,229 243 71,200 39,400
vIC VinGroup SB:; dong 192,985 570 50,600 (0.6) 79.0 1.70 1,852 128 80,500 49,700
VIC  Vietjet Air ggrﬁgép 51,670 254 95400  (0.9) 301  3.42 240 175 133,200 94,000
VNM  VINAMILK Igj thiét 147,760 582 70,700 04 205 469 1,240 554 85,600 64,500
VPB  VPBank Tai chinh 130,572 9.00 19,450 00 108 131 15162 17.6 22,600 13,650
VRE  Vincom Retail SB:; dong 62,262 245 27,400 (0.2) 182 181 2,493 329 31,650 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 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 c&o 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 ctv 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 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 ciia 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, hoac cac bén lién quan, va cac
nhan sy cap cao, gidm dbc va nhan vién tuyén bé mién trir trach nhiém véi cac khoan 16 hoic tén that lién quan dén viéc st dung toan bod
hodc mét phan bao cdo nay. Thang tin va nhan dinh c6 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 ching ctr cho cac
tranh chép phap Iy lién quan dén cac quyét dinh dau tu.

Bép quyén @ 2023 cue} CTCP Chirng khoan KIS Viét Nam. Bao c&o nay khdng dwoc sao chup, nhan ban hoac xuét ban (toan bd hoic tirvng
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.




