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VUOT DiNH THAT BAI, KHA NANG CO NHIP CHIiNH LAI

Puwong cong gia hop dong twong lai
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(*) Gia HDTL VN30F1M — Gia déng cira VN30
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HIEU KY THUAT

e Theo db thi 15 phut, VN30F2308 da cé phién dao han bién déng khong
quéa Ién, nhung dién bién c6 phan bat ngd khi gia khéng vuot duwoc dinh
phién trwdc va xuét hién cac nén gidam cod dac. Bong théi, hop dong tiép
theo 1a VN30F2309 dang thap hon gan 7d, nén kha nang cao d6 thi sé
mé& gap giam dau phién sang, qua dé cho tin hiéu bwéc vao nhip giam.

e Theo d6, nhip héi trong phién sé& 1a co hoi dé tham gia vi thé Short. Ving
cung can chi y sé 1a 1254-1258. Ky vong nhip gidm it nhat sé vé dwoc
viing cau 1236-1240, xa hon cé thé & viing 1222-1229.

CHIEN LUQ'C GIAO DICH TRONG NGAY
e Vj thé Short nén can nhic dwoc wu tién hon va coé thé canh tham gia
trong vung 1254-1258.
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Théng ké hop déng twong lai

Ma hop Giadong Thay doi KL giao KL M& Gialy Chénh Ngay thanh  Th&i han con
dong ctra (diém) dich thuyét léch** toan lai (ngay)
VN30 Index 1,247.8 -9.13
VN30F2308 1,253.5 -1.80 152,666 29,734 1,247.8 5.7 17/08/2023 0
VN30F2309 1,246.8 -5.70 32,318 22,187 1,249.2 (2.4) 21/09/2023 35
VN30F2312 1,243.0 -9.00 254 641 1,252.8 (9.8) 21/12/2023 126
VN30F2403 1,242.0 -3.40 23 65 1,256.5 (14.5) 21/03/2024 217

(**) 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 cay. Tuy nhién do thi trwong chirng khoan 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 dong twong lai (Future Spread)
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T4t c& nhirng thong tin déu dwoc thu thap tir cac ngudn dang tin cay. Tuy nhién do thi trwong chirng khoan 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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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 ctra KL (Ty dén
dong) VN30

ACB Ngan hang Thurong mai C6 phan Ngan hang 88,168 5.94% 22,700 -0.87% 231.2 -0.05% 6.1 14 1.0
A Chau

BCM  Téng Céng ty Dau tw va phat BAt dong san 74,520 0.24% 72,000 -1.23% 16.7 0.00% 185.8 4.4 0.9
trién Céng nghiép - CTCP

BID Ngan hang Thuong mai cb phan Ngan hang 238,256 0.75% 47,100 -0.84% 79.1 -0.01%  11.7 2.2 1.0
Pau tv va Phat trién Viét Nam

BVH Tap doan Bao Viét Bao hiém 34,518 0.27% 46,500 -0.85% 31.6 0.00% 20.5 1.6 0.9

CTG  Ngan hang Thuong mai Cb phan Ngan hang 156,667 1.86% 32,600 0.77% 318.6 0.01% 9.0 1.3 1.1
Coéng thwong Viét Nam

FPT  Cbéngty C6 phan FPT Céng nghé 109,217 7.35% 86,000 1.06% 319.1 0.08%  18.6 45 08

Théng tin

GAS Téng Cong ty Khi Viét Nam- Dién, nwoc & 191,395 0.76% 100,000 -0.20% 41.6 0.00% 15.0 2.9 0.8
CTCP xang dau khi dot

GVR Téap doan Céng nghiép Cao su Héa chat 85,200 0.27% 21,300 -0.23% 56.3 0.00% 29.7 1.7 1.6
Viét Nam

HDB Ngan hang TMCP Phat trién T.P Ngan hang 49,607 2.75% 17,150 0.00% 43.5 0.00% 6.2 13 0.9
H6 Chi Minh

HPG Cong ty cd phan Tap doan Hoa Tai nguyén Co 163,395 7.12% 28,100 0.54% 1,322.4 0.04% 1.7 14
Phat ban

MBB Ngan hang Thwong mai c6 phan Ngan hang 98,285 4.28% 18,850 -0.79% 149.7 -0.03% 5.4 1.2 13
Quan doi

MSN  Céng ty C phan Tap doan Thuc pham va 117,472 4.19% 82,100 0.37% 154.7 0.02%  89.1 4.4 1.2
MaSan do udng

MWG  Coéng ty cé phan Dau tw Thé giéi Ban lé 78,832 4.68% 53,900 0.19% 391.7 0.01% 50.5 3.3 1.3
Di dong

PLX Tap doan Xang dau Viét Nam Dau khi 50,506 0.40% 39,750 -1.24% 64.6 0.00% 19.4 2.0 11

POW  Téng Céng ty Dién lyc Dau khi Dién, nwoc & 32,786 0.65% 14,000 0.72% 209.1 0.00% 20.8 11 11
Viét Nam - CTCP xang dau khi do6t

SAB T6ng CTCP Bia - Ruwou - Nwéc Thu’q phém va 99,847 0.87% 155,700 -1.02% 50.9 -0.01% 22.7 4.1 0.4
giai khat Sai Gon doé uong

SHB Ngan hang thwong mai cé phan Ngan hang 46,503 2.95% 12,850 -0.39% 228.6 -0.01% 5.8 1.0 14
Sai Gon - Ha Noi

SSB Ngén hang Thuong mai c6 phan Ngan hang 72,139 3.43% 29,400 -0.34% 36.5 -0.01% 20.1 2.2 0.5
boéng Nam A

SS| cong ty cb phan Chirng khoan Dich vu tai chinh 44,899 2.49% 29,950 3.81% 1,774.3 0.09%  27.3 2.1 15
SSI

STB Ngan hang Thuwong mai Cé phan Ngan hang 60,987 4.83% 32,350 -1.67% 483.7 -0.08% 9.0 15 12
Sai Gon Thwong Tin

TCB Ngan hang TMCP K¢y Thuong Ngan hang 122,048 6.28% 34,700 -1.70% 185.7 -0.11% 6.9 1.0 1.3
Viét Nam (Techcombank)

TPB Ngan hang Thwong mai c6 phan Ngan hang 41,501 1.97% 18,850 -1.31% 110.8 -0.03% 7.0 1.3 1.0
Tién Phong

VCB Ngan hang Thuong mai cd phan Ngan hang 499,665 4.35% 89,400 0.22% 191.7 0.01% 15.4 3.3 0.9
Ngoai thwong Viét Nam

VHM Coéng ty cd phan Vinhomes Bat dong san 265,616 5.26% 61,000 -3.02% 334.8 -0.16% 5.9 1.6 0.9

VIB Ngan hang Thwong mai c6 phan Ngan hang 52,512 2.08% 20,700 0.24% 87.3 0.00% 5.9 15 12
Qudc té Viét Nam

VIC Tap doan Vingroup - Cong ty [ BAt dong san 274,222 6.52% 71,900 -4.89%  1,648.3 -0.33% 455 2.4 0.6
phan

\YA[e} Coéng ty cd phan Hang khéng Du lich va Giai tri 54,161 2.14% 100,000 -0.79% 96.2 -0.02% 35 0.5
VietJet

VNM  Cbng ty Cb phan Siva Viét Nam Thuc pham va 153,821 4.87% 73,600 0.68% 339.0 0.03%  21.0 4.6 0.6

dd udng

VPB Ngan hang Thwong mai cod phén Ngéan hang 148,697 8.24% 22,150 -1.12% 349.2 -0.09% 12.8 15 11
Viét Nam Thinh Vwong

VRE Céng ty Cb phan Vincom Retail Bat dong san 69,533 2.20% 30,600 -2.86% 305.4 -0.06% 19.0 2.0 11

Ngudn: Bloomberg, PHS

T4t c& nhirng thong tin déu dwoc thu thap tir cac ngudn dang tin cay. Tuy nhién do thi trwong chirng khoan 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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| Pam bao phan tich

Bao cdo 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 clia 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 lwgc 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

Thong tin nay dwoc tdng hop tlr cac nguon ma chung t6i cho réng 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 ctr cb phiéu
nao. Chirng khoan Phi Hwng va cac chi nhanh va van phong va nhan vién ctia minh c6 thé c6 hodc khéng c6 vi tri lién
quan dén céac cb phiéu dwoc nhéc t¢i & day. Chirng khoan Phu 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 khéc cho bat ky cong ty ndo 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 cGa 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

PGD Phi My Hwng Chi nhanh Quan 3 Chi Nhanh Thanh Xuan

Toa nha CR2-08, 107 Tén Dat Tién,  Tang 4 & 5, D&D Tower, 458 Tang 5, Toa nha UDIC Complex,
Phwdng Tan Phu, Quéan 7, Nguyé&n Thi Minh Khai, Phwéng  N04 Hoang Pao Thuy, Phuéng
Tp. HCM 2, Quan 3, Tp. HCM Trung Hoa, Quan Cau Gidy, Ha Noi.
Dién thoai: (84-28) 5 413 5478 Dién thoai: (84-28) 3 820 8068 Dién thoai: (84-24) 6 250 9999
Fax: (84-28) 5 413 5473 Fax: (84-28) 3 820 8206 Fax: (84-24) 6 250 6666

Chi nhanh Tan Binh Chi Nhanh Ha Noi Chi nhanh Hai Phong

Toa nha Park Legend, 251 Hoang Tang 5, Toa nha Vinafor, Tang 2, Toa nha Eliteco, 18 Tran
Van Thy, Phudng 2, Quan Tan Binh, 127 Lo Buc, Quan Hai Ba Hwng Dao, Quan Héng Bang, Hai
Tp. HCM. Trwng, Ha Noi Phong

Dién thoai: (84-28) 3 813 2401 Dién thoai: (84-24) 3 933 4566 Dién thoai: (84-225) 384 1810
Fax: (84-28) 3 813 2415 Fax: (84-24) 3 933 4820 Fax: (84-225) 384 1801

Chi nhanh Quan 1

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

Dbién thoai: (84-28) 3 535 6060

Fax: (84-28) 3 535 2912

T4t c& nhirng thong tin déu dwoc thu thap tir cac ngudn dang tin cay. Tuy nhién do thi trwong chirng khoan 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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