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Xu huéng tang chua thé quay
tro lai

Théng tin chi sé VN30

Chi sb VN30 déng clra tai 1,202 diém. V& hoat dong khéi ngoai, hoat d6ng mua
tang manh va chiém wu thé véi gia tri mua rong ghi nhan & mire 50 ty ddng, dan
déat chi yéu bdi lwc cau trén VNM, VHM, va STB.

D6 thi VN30 Future: Xu hwéng tiang chivng lai

Ap lwc ban da han nhiét trén VN30F2309 nhuwng xu hwéng ting van chwa thé
tr& lai. Bén canh d6, Bollinger bands d& dan co hep, diéu nay ham y cho sy suy
yéu cla xu hwéng tang. Giai doan diéu chinh da xuat hién khi hop déng nay roi
vao ving qua mua. Tuy nhién, cac dwong MA chd dao duy tri chuyén déng
hwéng ngang, ap lwe ban khé cé thé kéo dai trong ngan han va giai doan bién
dong sé& xuét hién. Ngwéng 1,180-1,200 diém da bj pha v& va sé tré thanh
ngwdng hd tro trong tuan. Bang chu y, hop déng nay dang kiém dinh dwdng MA
trung han (MA50), diéu nay ham y rang 4p lwc ban da dat dén cuc dai trong
ngén han va dao chiéu xu huéng gidm van chwa dwoc xac nhan khi dwong
MAS50 chwa bi pha v&. Mac du xu hwéng gidm van chwa dugc xac nhan nhwng
xu hwéng tdng da hoan toan bi chirng lai. Hop déng VN30F2309 sé duy tri dao
dong quanh ving 1,180-1,260 diém. Do vay, traders nén dirng ngoai quan sat
va ch& tin hiéu tin cay.

Chién lwoc dau tw

Mac du xu huwéng gidm van chwa dwgc xac nhan nhung xu hwéng tang da hoan
toan bi chirng lai. Do vay, traders nén dirng ngoai quan sat va ch& tin hiéu tin
cay.

Bang 1. Théng ké hop déng tuong lai (di8m, %, hop ddng)
SR EL] -0 KLOIBO 4 me Fair value N9 thanh
ctra dich toan
VN30 Index 1,201.9 1.6
VN30F2309 1,198.0 1.5 404,474 54,787 1,185 21/09/23
VN30F2310 1,198.7 1.6 959 1,116 1,186 19/10/23
VN30F2312 1,196.9 1.6 363 594 1,190 21/12/23
VN30F2403 1,188.0 1.2 141 233 1,196 21/03/24

Nguén: Bloomberg, KIS

VUI LONG THAM KHAO MIEN TRU TRACH NHIEM & CUOI BAO CAO

Ban tin
phai sinh

25/08/2023

Research Dept

Researchdept@kisvn.vn
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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

Hinh 2. D6 léch

Hinh 3. Dudng cong gia hgp déng tucng lai

(Piém) (Didm) (Dié’m)_’_ Hién tai —e— 1 Tuén trudc
1280 Do lech (P) ——— VN30 (L) 1 50 1400 - 1 Thang trudc —— Fair value
—— VN30F2005 (L)
1260 1200 — . .
1240 1000
1220 800
1200 600 -
1180 400 T
200
1160 10
0 L L ]
1140 . . . -10 1M 2M Cudi 1 quy ti€p Cudi 2 quy tiép
7/23 8/23 8/23 8/23 theo theo
Ngudn: Bloomberg, KIS Ngudn: Bloomberg, KIS
Hinh 4. Open interest Hinh 5. Giao dich khéi ngoai hang ngay
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Bang 2. Danh sach ¢é phiéu VN30

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

Ma Tén  Nganh Vénhéa Tytrong i "(‘;’E‘Pg %ngay PER  PBR K';r?; 3 e r'\‘:;’:; C?r‘il:rzl Th‘f’r':gﬁ
ACB ACB Tai chinh 85,643 5.99 22,050 0.9 59 136 10,354 30.0 24,400 15174
BCM Becamex IDC Tai chinh 69,345 0.23 67,000  (1.0) 1729  4.07 251 26 101,800 65,800
BID BIDV Taichinh 231,680 0.76 45,800 02 114 212 1,585 172 49,500 28,000
BVH \T/f‘; doanBao 1y cpinn 33,701 0.28 45,400  (0.2) 200 159 952 267 60,300 41,200
CTG VienBank  ONTT 152,583 1.88 31,750 1.4 87  1.30 6,263 277 32,900 19,500
FPT FPT Corp 'I,:éihCh vutién 414297 7.99 90,000 53 195 473 1,360 490 90,100 53,304
GAS PV Gas I'i“gu“"é" V&l 195,988 0.81 102,400 05 15.4 2.97 609 2.9 120,000 91,600
GVR Tapdoan CN i i 79,200 0.26 19,800 31 276 160 3,324 05 27,350 9,300
Cao su VN
HDB HDBank I'i\'guuyé" VAl 46,859 2.70 16,200 0.6 5.9 1.21 2,934 19.9 18,957 11,348
HPG Hoa Phat I'i\'guuyé" V&l 155 929 6.92 26,300 2.5 7.4 1.56 24,622 26.3 28,700 11,800
MBB MBBank Tai chinh 95157  4.30 18,250 1.4 52 116 11,974 232 20,826 11,478
MSN Iﬂi‘;gga” TDthiétyéu 114467 424 80,000 32 8.8 430 1,713 301 117,000 69,100
MWG ggfggi"’i di ;'?e{‘;}‘e’zg 73567 454 50,300 12 471 317 5,247 489 75400 35250
PLX Petrolimex S:r: dong 48,028 0.39 37,800 11 185 194 1,294 172 44,400 22,950
POW EA?T/:;CNE;?: S:r: dong 29,508 0.61 12,600 20 187 095 9,278 6.1 14,750 8,910
SAB SABECO Nang lvong 98,437 0.89 153,500 23 224 407 176 62.3 203,000 150,000
SHB SHB Tai chinh 43,789 2.88 12,100 0.8 81 092 26,573 6.9 13,600 6,072
SsB SeABank %‘fh vutién 69808 3.44 28,450 0.9 20.3 2,52 1,022 0.3 31,300 23,075
ssl ggf””g khoan oo gt yéu 47,972 2.76 32,000 53 202 220 20,945 44 32100 13,050
STB Sacombank  Tai chinh 50,479  4.89 31,550 2.1 88 142 21,345 240 32,900 14,050
TCB Techcombank Taichinh 118,883 6.35 33,800 18 67 098 5,402 225 39,950 19,300
TPB TPBank Tai chinh 41,391 2.04 18,800 16 70 134 7,224 293 20,763 13,148
VCB Vietcombank Taichinh 486,251  4.40 87,000 08 150  3.20 1,080 235 93700 52,498
VHM Vinhomes ~ Taichinh 241232  4.96 55,400 17 140 140 2,933 243 66,200 39,400
VIB VIBBank SB::] dong 50,102 2.06 19,750 0.0 56 148 6,213 205 21,700 13,500
vIC VinGroup SB:; dong 44 655 6.04 64,200 (L2) 790 212 5,927 132 76,600 49,700
ALS Vietjet Air ggﬁ%p 52,807 2.17 97,500 10 301 344 838 176 123,700 92,900
VNM VINAMILK D thiétyéu 156,120 5.13 74,700 16 213 466 4,082 546 85600 65,500
VPB VPBank Taichinh 137,621 7.92 20,500 12 119 134 17,262 164 23000 13,650
VRE Vincom Retail B4t 40ng 66,011 217 29,050 1.0 18.1 1.86 5,692 326 32,000 21,400

san

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 cip 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 hoadc
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 s& dung toan bod
hodc mét phan bao cdo nay. Thang tin va nhan dinh ¢ thé thay ddi bat ct ltic nao ma khéng 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 phép 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.




