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Pao han HD VN30F2112

Dién bién hop dong

bong +-  KLGD
DPon vj Diém  Diém HP  Ngay  Ngay
VN30F2112 1520.1 1.6 118,443 16/12 8
VN30F2201 1519.3 2.3 5895 20/01 38
VN30F2203 1516.0 5.0 345 17/03 94
VN30F2206 1516.9 4.4 484 16/06 185

Nguén: Bloomberg — YSVN

Thay dbi khéi lwong va Ol

KLGD +-

Don vi HD % %
VN30F2112 118,443 -20.8% 25,446
VN30F2201 5,895 0.0% 5248
VN30F2203 345 527.3% 189
VN30F2206 484 184.7% 404

Nguén: Bloomberg — YSVN

Thay dbi Basis spread

Basis spread Hém truéc +/- ‘
Pon vj diém diém diém
VN30F2112 0.7 2.1 -1.4
VN30F2201 -0.1 2.1 -2.2
VN30F2203 -3.4 -5.4 2.0
VN30F2206 -2.5 -3.9 1.4

Nguén: Bloomberg — YSVN

Diém Biéu dé Intraday VN30F1M
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BAN TIN PHAI SINH

15/12/2021

DIEN BIEN CAC HDTL

e 4 HDTL tiép tuc di&n bién gidng co va di ngang trong bién dd hep
dan. Basis spread duy tri m&rc mérc dwong nhe tai VN30F2112 khi
ngay mai cling la phién dao han cua Hb nay

e Khéi lwong giao dich trén VN30F2112 giam 21%, VN30F2201
khong thay ddi, VN30F2203 tang 527% va VN30F2206 tang 185%.

NHAN DINH HDTL VN30F1M

e VN30F2112 & khung Daily tiép tuc 1a phién bién dong hep va
dwong gia tiép tuc gap can tai dwéng MA (20) nhwng van duy tri
trén MA (50). Xu hwéng sé rd rang hon khi gia break khéi vang dao
dong hep hién tai.

e O khung 1H, VN30F2112 dao déng di ngang trong bién do 1513-
1528 diém va van chua pha vé& vung dao dong ké trén.

CHIEN LUQ'C DAU TV

Chién lwoc NDT gitr vi thé quan sat khi xu hwéng ngén han
trong phién chwa rod rang.

Chién lwoc

theo xu NDT xem xét déng vi thé Short VN30F2112 khi
hwéng HD nay s&p dao han va quan sat HD ké tiép
ngan han VN30F2201.

(Daily)
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DO THI HOP DONG VN30F1M

VN30F2112 - Daily 15/12/2021 9:00:00 AM Open 1518.5, Hi 1526.6, Lo 1514.6, Close 1520.7 (0.1%) MAZ(Close 20) = 1,527 52, =1571.37, =1,48367, MAT(Close 50)=1516.65

b 1580
.!: 1571.37
U b o150

1,540

"Oct "Nov "Dec
VN20F2112- RSI(14) = 49.51, BETOp(RSI(14),15,2) = 68.54, BBEOIRSI(14),15,2) = 37 28, 11A(R5/(14)20) = 53.41

VN30F2112 - Volume = 118,368.00, MA(Volume 20) = 137,599.05 MMW
1l I—

Crested with AmiBiroker - and techrical analy i hitp:/

VN30F2112-Daily VN30F2112-1H
Xu hwéng GIAM DI NGANG
Hé tror 1 1420 1514
H6 tror 2 1200 1510
Khang cw 1 1578 1524
Khang cw 2 1600 1526

DIEN BIEN CHIi SO VN30-INDEX

Chi s6 VN30-Index tang 0.2% trong d6 MSN, TPB, NVL dong gop hon gan 4.2 diém.
Nguwoc lai, VIC, VPB, SSI lay di hon 4.7 diém.

CO PHIEU ANH HUONG TRONG VN30-INDEX

VIC, -2.957 I
VPB, -1.099 I
SSI, -0.694 N
POW, -0.255 I
KDH, -0.136
CTG,-0.118 W
BID,-0.07 N
I STB, 0.487
I VBB, 0.565
I VHM, 0.58
I HDB, 0.682
I \VL, 1.065
I  TPB, 1.146
I MISN, 2.053

-4 -3 -2 -1 0 1 2 3
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VON HOA TRONG VN30-INDEX

TCB

DO THI MSN

MSN - Daily 15/12/2021 9:15:00 AM Open 156, Hi 167, Lo 156, Close 161 (2.7%) Vol 1,227,700 LinReq = 159.14, LinReg = 159.14, LinReg = 159.14, l1A3(Close 50) = 148.65, =153.08

120

110

100

"Way Jun TJul "Aug Sep "Oct "Nov Dec
MSN - MACD(12,26) = 2.27, Signal(12,26,9) = 1.77

I s ' ST e TR I ! t 0

WS - ADK(14) =2274, DI =23.95 DI = 1508

Crested with AmiBroker - an iy frasre. hitp:

|
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GIA, KHOI LWWONG VA HP MO QUA CAC PHIEN CUA CAC HDTL

Ngay VN30F2110 KLGD Vi thé M& Ngay VN30F2111  KLGD \lcl!c’:he
15/12/2021  1,520.1 118,443 25,446 15/12/2021 1519.3 5,895 5,248
14/12/2021  1,518.5 149,559 25,446 14/12/2021 1517 5,897 5,248
13/12/2021  1,525.9 119,311 29,786 13/12/2021 1519.6 1,954 2,083
10/12/2021  1,520.5 164,139 31,295 10/12/2021 1518.5 780 711
09/12/2021  1,532.0 128,284 36,802 09/12/2021 1527.7 1,202 1,060
08/12/2021  1,511.0 152,650 35,485 08/12/2021 1509.9 1,187 929
07/12/2021  1,512.0 166,399 35,863 07/12/2021 1506 1,206 932
06/12/2021  1,480.2 198,268 30,140 06/12/2021 1480.1 884 373
) Vi thé
Ngay VN30F2112 KLGD Vi thé M& Ngay VN30F2203  KLGD Mé
15/12/2021  1,516.0 345 189 15/12/2021 1516.9 484 404
14/12/2021  1,511.0 55 189 14/12/2021 1512.5 170 404
13/12/2021  1,517.1 496 185 13/12/2021 1515 66 320
10/12/2021  1,511.5 364 181 10/12/2021 1515.5 49 295
09/12/2021  1,527.0 196 177 09/12/2021 1518.5 201 291
08/12/2021  1,505.5 342 172 08/12/2021 1503.3 365 294
07/12/2021  1,506.8 243 173 07/12/2021 1507.8 105 284
06/12/2021  1,473.2 719 151 06/12/2021 1473 469 242

|
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DANH SACH CP CHi SO VN30

N R \ Ty Giadéng .y, KLGD3 SHNwéc Cao52 Thép 52
Ma CP Tén Nganh trong cira Von héa PER PBR thang Ngoai Tuin Tuin
Don vi: % VND Ty VND X X '000 cp % VND VND
Ngan hang Thuong mai Co
BID phan Dau tw va Phat trién Tai chinh 0.5% 44,900 180,589 18.3 2.2 1,959 17% 50,600 36,500
Viét Nam
~ 2 Py Py Y
KDH (Izmg d‘ga(r:]ﬁ E’]EZ”KDhgﬁs%;’gn BAt dong san 1.4% 48,200 30,990 26.0 3.2 2,720 320 51,100 24,727
CTG :;lr?:: 3223 ;Zuz]r;gvr?éatl r\(l::m Tai chinh 1.7% 32,250 154,985 9.3 1.6 10,592 25% 42,535 22,314
~ o | . 2
ACB :;lr?:: Ahacnr?ézh”"’"g maiCo 14 chinh 5.5% 33,400 90,245 9.3 21 5,065 30% 38,200 19,600
PLX Tap doan Xang dau Vit Nam  Nang luong 0.5% 54,600 69,374  20.6 2.8 2,008 17% 62,400 45,500
BVH Tap doan Bao Viét Tai chinh 0.3% 58,200 43203 235 2.0 1,498 26% 71,200 47,000
FPT Cong ty Cé phan FPT CNTT 5.3% 95,900 87,026 216 5.1 2,049 49% 101,800 48,696
GAS 232% g°896 ghgz' VietNam-  nionvutienich  0.7% 97,700 186,993  22.8 3.8 1,648 3% 128,400 72,500
POW :ﬁ{‘sigmgn? biénlwcDau oy vutignich  0.5% 16,100 37,704 13.0 12 18,940 3% 16,950 9,080
Ngan hang Thuong mai Cé
HDB phan Phat Trién Thanh phé Tai chinh 3.0% 30,050 59,866 10.7 2.2 4,690 17% 33,950 16,160
H& Chi Minh
HPG ggggptgé? phan Tép doan I';'gu“ye" vat 8.3% 47,800 213,806 6.7 25 26,344 24% 58,400 27,407
MBB gﬁ:‘: 832?1 ggi“"’"g mai Co Tai chinh 4.2% 28,500 107,682 9.7 1.9 12,019 23% 32,926 15,707
MSN SA‘;’;gr:y C6 phan Tap doan m?é;gygi“ dung 5.4% 161,000 190,066 79.3 8.8 1,187 32% 161,000 80,000
MWG g?(;‘ig&y&%gha” bautu The Et?gr?gtlti?é?;gg 45% 135,900 96,874  22.2 5.2 1,374 49% 145500 75,333
NVL ggzgt&yaci: g:f\lﬂf‘ap doan B4t dong san 4.2% 115,000 169,465 48.4 5.0 3,013 8% 123,600 46,056
PNJ gg”qgu;y&%%"f:é\éang bac Et?gr?gtlti?é?;gg 1.2% 96,000 21,827 228 3.9 634 47% 112,000 75,000
GVR :S‘:/%‘ﬁ\;‘a?nmg nghiép Cao I';'gu“ye" vat 0.4% 37,750 151,000 30.3 31 3,928 1% 43,300 21,600
Cong ty C& phan Phat trién £ an
PDR Bt dong sin Phat Dat B4t dong san 1.3% 94,000 46,321  29.0 7.4 4,292 3% 99,800 35,403
a . o | . 2
TPB gﬁ:: piaé’r‘lngh’;ﬁgng mai Co Tai chinh 2.6% 52,000 60,927 11.7 2.5 5,215 29% 53,500 22,000
Téng Coéng ty C6 phan Bia - Hang tiéu dan
SAB Ruou - Nwoc Gidi khat Sai thiétgyéu 9 0.8% 152,500 97,795  25.9 46 142 63% 211,000 139,800
Gon
ss| Eﬁg‘gﬂ“égﬁ phan Ching Tai chinh 2.4% 51,700 50,787 23.8 3.8 15,892 39% 57,700 16,251
STB ’:ﬁ:r:‘ Q:I”g J:‘;"gﬂg:éa}? Tai chinh 3.6% 28,350 53,446 15.2 16 16,691 17% 33,900 15,500
TCB ’:ﬁ:r:‘ E;Tgwg‘r:‘"g"\'}% {“Na;n? Tai chinh 8.2% 50,200 176,248 10.1 2.0 14,545 22% 58,600 25,950
VCB gﬁ:: ngglmy"g:g \Tl:tl ﬁgm Tai chinh 2.9% 99,900 370,517 175 3.4 967 24% 117,200 85,500
VHM Céng ty C& phan Vinhomes B4t dong san 6.3% 82,600 359,671 10.0 4.1 6,504 23% 93,769 64,615
vic é%ppi%in Vingroup - CONGty g4t gang san 7.8% 100,000 380,521 80.1 3.7 2,982 14% 129,689 82,222
P 2 A . a
Vic Si‘;’t‘j%tty Cophan Hang khong 5+ 1 ahigp 2.4% 124,000 67,160 54.6 4.0 859 17% 138,500 105,800
P 2 A ~ A < . A N
vm - (Ongly Cophan Sa Vigt ;"I"e“tgygiu ding 5 59 86,300 180,363  19.1 58 3,231 54% 117,200 84,000
P o . 2
VPB Eﬁ:: frang Tueng mal OO o Taichinn 7.2% 34650 154,036 125 25 13,305 15% 40,722 15,556
P : 2 A y . :
VRE gg{‘gl ty C6 phan Vincom B4t dong san 1.6% 30,400 69,078 31.9 2.3 7,180 30% 38,300 25,100

|
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Phong phan tich khdi khach hang ca nhan

Nguy&n Thé Minh Ly Thi Hién Quach Pirc Khanh
Giam déc Nghién cvu Phan tich Trwong phong NC-PT Ph6 Phong NC-PT
+84 28 3622 6868 ext 3908 +84 28 3622 6868 ext 3833

+84 28 3622 6868 ext 3826 hien.ly@yuanta.com.vn

minh.nguyen@yuanta.com.vn khanh.quach@yuanta.com.vn
Khéng Hiru Hiép Nguyén Trinh Ngoc Héng Pham Tan Phét

Chuyén vién phan tich cao cép Chuyén vién phan tich cao cap Chuyén vién phan tich cao cap
+84 28 3622 6868 ext 3912 +84 28 3622 6868 ext 3832 +84 28 3622 6868 ext 3880
hiep.khong@yuanta.com.vn hong.nguyen@yuanta.com.vn phat.pham@yuanta.com.vn

Phong Mai gi¢i khach hang ca nhan

Pham Bac Thanh V6 Thi Thu Thay Lwong Ky Ty,

Giam déc Khu vwc Mién Bac Giam déc chi nhanh Binh Dwong Giam déc chi nhanh Che Lén
+84 28 3622 6868 ext 3416 +84 28 3622 6868 ext 3505 +84 28 3622 6868 ext 3653
thanh.pham@yuanta.com.vn thuy.vo@yuanta.com.vn ty.luong@yuanta.com.vn

Bui Quéc Phong V6 Binh Tuan Nguyén Viét Quang

Giam déc chi nhanh Péng Nai Giam déc chi nhanh Pa Nang Giam déc chi nhanh Ha Noi
+84 28 3622 6868 ext 3701 +84 28 3622 6868 ext 3301 +84 28 3622 6868 ext 3404
phong.bui@yuanta.com.vn tuan.vo@yuanta.com.vn guang.nguyen@yuanta.com.vn

Dinh Thj Thu Cuc

Giam déc chi nhanh Viing Tau
+84 28 3622 6868 ext 3203
cuc.dinh@yuanta.com.vn
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Appendix A: Important Disclosures

Analyst Certification

Each research analyst primarily responsible for the content of this research report, in whole or in part, certifies that with respect
to each security or issuer that the analyst covered in this report: (1) all of the views expressed accurately reflect his or her personal
views about those securities or issuers; and (2) no part of his or her compensation was, is, or will be, directly or indirectly, related
to the specific recommendations or views expressed by that research analyst in the research report.

Ratings Definitions

BUY: We have a positive outlook on the stock based on our expected absolute or relative return over the investment period. Our
thesis is based on our analysis of the company’s outlook, financial performance, catalysts, valuation and risk profile. We
recommend investors add to their position.

HOLD-Outperform: In our view, the stock’s fundamentals are relatively more attractive than peers at the current price. Our thesis
is based on our analysis of the company’s outlook, financial performance, catalysts, valuation and risk profile.
HOLD-Underperform: In our view, the stock’s fundamentals are relatively less attractive than peers at the current price. Our
thesis is based on our analysis of the company’s outlook, financial performance, catalysts, valuation and risk profile.

SELL: We have a negative outlook on the stock based on our expected absolute or relative return over the investment period.
Our thesis is based on our analysis of the company’s outlook, financial performance, catalysts, valuation and risk profile. We
recommend investors reduce their position.

Under Review: We actively follow the company, although our estimates, rating and target price are under review.

Restricted: The rating and target price have been suspended temporarily to comply with applicable regulations and/or Yuanta
policies.

Note: Yuanta research coverage with a Target Price is based on an investment period of 12 months. Greater China Discovery
Series coverage does not have a formal 12 months Target Price and the recommendation is based on an investment period
specified by the analyst in the report.

Global Disclaimer

© 2020 Yuanta. All rights reserved. The information in this report has been compiled from sources we believe to be reliable, but
we do not hold ourselves responsible for its completeness or accuracy. It is not an offer to sell or solicitation of an offer to buy
any securities. All opinions and estimates included in this report constitute our judgment as of this date and are subject to change
without notice.

This report provides general information only. Neither the information nor any opinion expressed herein constitutes an offer or
invitation to make an offer to buy or sell securities or other investments. This material is prepared for general circulation to clients
and is not intended to provide tailored investment advice and does not take into account the individual financial situation and
objectives of any specific person who may receive this report. Investors should seek financial advice regarding the
appropriateness of investing in any securities, investments or investment strategies discussed or recommended in this report.
The information contained in this report has been compiled from sources believed to be reliable but no representation or warranty,
express or implied, is made as to its accuracy, completeness or correctness. This report is not (and should not be construed as)
a solicitation to act as securities broker or dealer in any jurisdiction by any person or company that is not legally permitted to carry
on such business in that jurisdiction.

Yuanta research is distributed in the United States only to Major U.S. Institutional Investors (as defined in Rule 15a-6 under the
Securities Exchange Act of 1934, as amended and SEC staff interpretations thereof). All transactions by a US person in the
securities mentioned in this report must be effected through a registered broker-dealer under Section 15 of the Securities
Exchange Act of 1934, as amended. Yuanta research is distributed in Taiwan by Yuanta Securities Investment Consulting. Yuanta
research is distributed in Hong Kong by Yuanta Securities (Hong Kong) Co. Limited, which is licensed in Hong Kong by the
Securities and Futures Commission for regulated activities, including Type 4 regulated activity (advising on securities). In Hong
Kong, this research report may not be redistributed, retransmitted or disclosed, in whole or in part or and any form or manner,
without the express written consent of Yuanta Securities (Hong Kong) Co. Limited.
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