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CHAM KHANG CU, KHA NANG GIAM DIEM TRO LAl

TIN HIEU KY THUAT
e Theo d6 thj 15 phat, VN30F2110 da c6 nhip ting tét v& cudi phién. Tuy

Puwong cong gia hop dong twong lai

iﬁi nhién gia hién da vé khang cyw 1454-1455, dong thdi RSI vé ving quéa
152 mua va xu hwéng chinh sideway vén‘ chwa bj pha v& thi kha néng~khé
1450 cao gia sé c6 nhijp gidm tr& lai troqg dau phién sang mai. Nguwéng ho tro
1 a8 gan sé quanh 1445, trui()’ng hf;)’p néu gidm manh hon thi ving 1439-1442
L us cling sé& dong vai tro hf) tro tot. ’

1.444 e Taiquanh cac vung ho trg trén, kha nang gia sé cq nhip tang tré lai. Neu
142 da tang khong qua manh thi gia sé chi hwdng vé vung dinh ci 1454-
1.440 1455, trwong hop néu da tdng manh mé thi gia sé cé co héi vwot dinh

M 2M 3Mm 6M va huéng vé khang cw quanh 1465.

. \
CHIEN LUQ'C GIAO DICH TRONG NGAY
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e Vjthé Short c6 thé can nhac tham gia quanh vung gié hién tai (1454). Khi
0.0 gia da gidm vé cac ving hd tro quanh 1445 hodc 1439-1442 thi c6 thé
1,500 N\M"w canh tham gia chiéu Long.
-5.0
1,400 ool Vithé | Didmvao | cChét loi Cét 15 L‘-”F'egihfo‘i‘”/
1 300 150 Short 1454 1445 >1456 9:2
" o508 19/08 02109 16/09 ' Long 1445 1465 <1443 20:2
, 1442 1454 <1439 12:3
Basic VN30 VN30F2110
(*) Gia HDTL VN30F1M — Gia déng clva VN30 - ?D llk : ——— — 7 ”
. L i by, i Sy Ty 7 i 14544
Khéi lweng mé (Open Interest) .i"vqﬁMrﬁ)l,.___f_.,.iﬂ—*’f ﬁ.-r”-‘)hmfl,‘ H 7/
Wt _ L N 5/
Contracts boins 'I I o Ay o “I gl —
50,000 1,600 |.“$-'W i o
30,000 1,50 ‘ o
26000 ” MHH\HWIMI |H||l|||l|‘|‘|||||n||ll|||||||.||||||||I”|‘|H1|H|H|H’ E3
’ 1,400 e = L
10,000 4
'T e A
O l 300 VHOF 1M - =1.79, Sgnal(12,26,8) = -0.68, MACD H =248 ”,_7—' o = [ \—
05/08 19/08 02109 16109 I . - L
e \/N30F 1M ol R == p
Théng ké hop dong twong lai
Ma hop Giadong Thay doi KL giao KL M& Gialy Chénh Ngay thanh  The&i han con
dong clra (diém) dich thuyét léch toan lai (ngay)
VN30 Index 1,451.1 11.92
VN30F2110 1,454.4 20.40 163,150 39,401 1,452.9 1.5 10/21/2021 23
VN30F2111 1,451.0 17.00 217 299 1,455.1 (4.2) 11/18/2021 51
VN30F2112 1,449.5 20.00 24 232 1,457.2 (7.7) 12/16/2021 79
VN30F2203 1,446.0 16.10 150 123 1,464.3 (18.3) 03/17/2022 170

(**) Gia déng ctra HDTL — Gia ly thuyét HDTL

Ngudn: Bloomberg, PHS

T4t c& nhirng thong tin déu dwoc thu thap tir cac ngudn dang tin cdy. Tuy nhién do thi truong chirng khon con chiu anh huéng béi nhiéu nhan t6
phtrc tap va khé dy bao nén quy nha dau tw can ty chju trach nhiém vé cac hoat dong dau tw cla minh.
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Chénh léch gia cac hop déng twong lai (Future Spread)
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T4t c& nhirng thong tin déu dwoc thu thap tir cac ngudn dang tin cdy. Tuy nhién do thi truong chirng khon con chiu anh huéng béi nhiéu nhan t6
phtrc tap va khé dy bao nén quy nha dau tw can ty chju trach nhiém vé cac hoat dong dau tw cla minh.

2



BAN TIN PHAI SINH

29/09/2021

Danh séch cé phiéu trong ré VN30

MCK Tén doanh nghiép Phan nganh Vén héa Ty trong Gia dong % +/- GTGD Tac dong PE PB Beta
(Ty déng)  trong VN30 clra KL (Ty  dén VN30
dong)

ACB  Ngan hang Thwong mai C6 phan A Ngan hang 85,382 5.53% 31,600 0.32% 79.5 0.02% 8.8 2.1 1.0
Chau

BID Ngan hang Thuong mai cb phan Ngan hang 161,283 0.49% 40,100 1.78% 86.8 0.01%  16.3 2.0 1.2
Pau tv va Phat trién Viét Nam

BVH Tap doan Bao Viét Bao hiém 43,574 0.33% 58,700 3.89% 96.3 0.01% 23.3 2.1 1.3

CTG  Ngan hang Thuong mai Cb phan Ngan hang 148,738 1.70% 30,950 -0.16% 207.8 0.00% 9.1 1.6 1.2
Cong thwong Viét Nam

FPT cong ty C phan FPT Cong nghé Thang 84,395 5.46% 93,000 0.98% 128.5 0.05%  22.0 5.0 0.9

tin
GAS Téng Coéng ty Khi Viét Nam-CTCP Dién, nuoc & 182,017 0.69% 95,100 5.67% 422.2 0.04% 23.3 3.9 1.2
xang dau khi doét

GVR Tap doan Coéng nghiép Cao su Viét Hoéa chat 143,200 0.44% 35,800 0.56% 161.4 0.00% 30.3 3.0 1.3
Nam

HDB  Ngan hang TMCP Phat trién T.P H6 Ngan hang 50,702 2.70% 25,450 -0.20% 77.0 -0.01% 9.6 1.9 1.2
Chi Minh

HPG Cong ty cd phan Tap doan Hoa Tai nguyén Co 235,276 9.85% 52,600 3.54% 1,842.2 0.34% 9.4 3.2 11
Phat ban

KDH  Cong ty C6 phan Dau tv Kinh Bat dong san 25,920 1.28% 41,600 0.60% 97.1 0.01%  21.2 3.0 0.8
doanh nha Khang bién

MBB Ngan hang Thwong mai ¢6 phan Ngan hang 105,793 4.43% 28,000 0.00% 206.8 0.00% 10.1 2.0 11
Quan doi

MSN  Céng ty Cé phan Tap doan MaSan Thyc pham va do 160,553 4.28% 136,000 0.74% 177.7 0.03%  76.1 7.5 0.9

uong

MWG  Céng ty c6 phan Dau tw Thé giéi Di Ban lé 90,325 4.47% 126,700 0.56% 168.5 0.02% 19.7 5.0 0.9
dong

NVL Cong ty c6 phan Tap doan Dau tw Bt dong san 151,192 4.03% 102,600 0.20% 111.7 0.01% 285 45 0.5
Dija 6c No Va

PDR  Cong ty cd phan Phat trién Bat Bat dong san 39,575 1.21% 81,300 1.25% 328.7 0.01%  28.0 7.1 0.5
dong san Phat Dat

PLX Tap doan Xang dau Viét Nam Dau khi 64,927 0.64% 51,100 2.00% 1145 0.01% 15.9 2.6 1.0

PNJ Cong ty Cb phan Vang bac Ba quy Hang ca nhan & 21,145 1.29% 93,000 2.20% 70.9 0.03% 16.0 3.7 1.0
Pha Nhuan Gia dung

POW T6ng Cong ty bién lyc Dau khi Viét Dién,‘nu’c'yc &' 27,517 0.42% 11,750 1.73% 84.7 0.01% 10.9 0.9 1.0
Nam - CTCP xang dau khi dot

SAB  Téng CTCP Bia- Rwou - Nwdc gidi  Thuc phdm va dd 100,745 0.84% 157,100 -1.19% 20.5 -0.01% 215 4.8 1.1
khat Sai Gon ubng

SSI Cong ty cd phan Ching khoan SSI Dich vu tai chinh 39,900 1.98% 40,600 1.50% 277.0 0.03% 21.8 3.6 1.3

STB Ngan hang Thwong mai C6 phan Ngan hang 50,052 3.62% 26,550 0.19% 263.1 0.01% 13.8 1.6 1.2
Sai Gon Thwong Tin

TCB  Ngan hang TMCP Ky Thuong Viét Ngan hang 174,844 8.66% 49,800 0.61% 274.5 0.05%  10.8 2.1 1.2
Nam (Techcombank)

TPB Ngan hang Thuong mai cd phan Ngan hang 47,687 2.18% 40,700 1.75% 216.5 0.04% 9.7 2.2 0.9
Tién Phong

VCB  Ngan hang Thwong mai cd phan Ngan hang 367,921 3.08% 99,200 1.22% 47.8 0.04%  17.9 35 1.1
Ngoai thwong Viét Nam

VHM  Cbng ty cd phan Vinhomes BAt dong san 341,818 5.24% 78,500 0.38% 413.2 0.02%  10.2 35 1.0

ViC Tap doan Vingroup - Cong ty [ B4t dong san 329,151 7.06% 86,500 0.46% 205.7 0.03% 49.0 3.6 0.8
phan

VvJc Cong ty cd phan Hang khéng Du lich va Giai tri 69,868 2.66% 129,000 0.00% 108.5 0.00%  463.0 4.1 0.8
VietJet

VNM  Céng ty Cé phan Siva Viét Nam Thyc pham va do 186,633 5.69% 89,300 0.56% 333.8 0.03% 195 5.9 0.8

udng

VPB Ngan hang Thuwong mai C6 phan Ngén hang 164,979 8.17% 66,800 -0.30% 460.9 -0.02% 13.2 2.7 13
Viét Nam Thinh Vwong

VRE  Cbngty C6 phan Vincom Retail Bat dong san 64,761 1.59% 28,500 0.88% 96.2 0.01%  23.9 2.1 1.3

Ngudn: Bloomberg, PHS

TAt ca nhirng thong tin déu dwoc thu thap tir cac ngudn dang tin cay. Tuy nhién do thi trwéng chirng khoan con chiu anh hwéng béi nhiéu nhan té

phtrc tap va khé dy bao nén quy nha dau tw can tw chiu trach nhiém vé cac hoat dong dau tw ctia minh.
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| Pam bao phan tich

Bao cao dwoc thye hién béi Dinh Quang Minh, Chuyén vién phan tich — Cong ty Cé phan Ching khoan Phu Hwng.
M&i nhan vién phu trach vé phan tich, chién Ivgc hay nghién ctru chiu trach nhiém cho sw chudn bi va néi dung ctia tat
ca cac phan co trong ban bao cao nghién clru nay dam bao rang, tht ca cacy klen cua nhirng ngudi phan tich, chién lwvoc
hay nghién ciru déu phan anh trung thic va chinh xac y klen c& nhan cla ho vé nhirng van dé trong ban bao céo. Mbi
nhan vién phan tich, chién lvgc hay nghién clru ddm bao rang ho khéong duwoc hwdng bat cir khodn chi trd nao trong quéa
kht, hién tai cling nhw twong lai lién quan dén cac khuyén céo hay y kién thé hién trong ban bao céo nay.

Mién trach nhiém

Thoéng tin nay dwoc tdng hop tlr cac nguon ma chung t6i cho rng dang tin cay, nhwng chung t6i khong chju trach nhiém
vé s hoan chinh hay tinh chinh xac ctia né. Bay khéng phai la ban chao hang hay sw nai khan mua cta bat ct cb phiéu
n&o. Chirng khoan Phi Hwng va cac chi nhanh va van phong va nhan vién ctia minh c6 thé cé hodc khéng c6 vi tri lién
quan dén céac cb phiéu dwoc nhéc t¢i & day. Chirng khoan Phi Hwng (hodc chi nhanh) déi khi cé thé cé dau tw hodc cac
dich vu khac hay thu hat dau tw hodc cac hoat dong kinh doanh khac cho bat ky cong ty nao dwoc nhéc dén trong bao
cdo nay. Tat ca cac y kién va dy doan cé trong bao céo nay dwoc tao thanh tlr cac danh gia ca ching toi vao ngay nay
va c6 thé thay déi khdng can bao truéec.

© Cong ty C6 phan Chirng khoan Phii Hwng (PHS)

Tang 21, Toa nha Pht My Hwng, 08 Hoang Van Thai, Phwong Tan Pha, Quan 7, Tp. HCM
Dién thoai: (84-28) 5 413 5479 Fax: (84-28) 5 413 5472

Customer Service: (84-28) 5411 8855 Call Center: (84-28) 5413 5488

E-mail: info@phs.vn / support@phs.vn  Web: www.phs.vn

Chi Nhanh Thanh Xuéan

PGD Phu My Hwng

Toa nha CR2-08, 107 Tén Dat Tién,
Phwdng Tan Pha, Quan 7,

Tp. HCM

Dién thoai: (84-28) 5 413 5478

Fax: (84-28) 5 413 5473

Chi nhanh Tan Binh

Tang trét, P. G.4A, Toéa nha E-Town
2, 364 Cong Hoa, Phwdng 13, Quan
Tan Binh, Tp.HCM.

Dién thoai: (84-28) 3 813 2401

Fax: (84-28) 3 813 2415

Chi nhanh Quéan 1

Phong 1003A, Tang 10, Toa nha
Ruby, 81-83-83B-85 Ham Nghi,
Phwéng Nguyén Théi Binh, Quan 1,
Tp. HCM

Dién thoai: (84-28) 3 535 6060

Fax: (84-28) 3 535 2912

Chi nhanh Quan 3

Tang 2, Toéa nha Phuwong Nam,

157 V& Thj Sau, Phuong 6,
Quan 3, Tp. HCM

pién thoai: (84-28) 3 820 8068
Fax: (84-28) 3 820 8206

Chi Nhanh Ha Nai

Tang 5, Toa nha Vinafor,

127 L6 Buc, Quan Hai Ba
Trwng, Ha Noi

pién thoai: (84-24) 3 933 4566
Fax: (84-24) 3 933 4820

Tang 5, Toa nha UDIC Complex,
NO04 Hoang Pao Thuy, Phuwdng
Trung Hoa, Quan Cau Gidy, Ha Noi.
Dién thoai: (84-24) 6 250 9999

Fax: (84-24) 6 250 6666

Chi nhanh Hai Phong

Tang 2, Toa nha Eliteco, 18 Tran
Hwng Dao, Quan Héng Bang, Hai
Phong

pién thoai: (84-225) 384 1810
Fax: (84-225) 384 1801

TAt ca nhirng thong tin déu dwoc thu thap tir cac ngudn dang tin cay. Tuy nhién do thi trwéng chirng khoan con chiu anh hwéng béi nhiéu nhan té

phtrc tap va khé dy bao nén quy nha dau tw can tw chiu trach nhiém vé cac hoat dong dau tw ctia minh.
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