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Bién déong manh trong phién

Dién bién hop dong

Cong Ty Chung Khoan
\/ \4 Iydanta V%f Nam

bong +-  KLGD
DPon vj Diém  Diém HP  Ngay  Ngay
VN30F2210 1150.0 2.0 340,112 20/10 20
VN30F2211 1159.0 10.0 1503 17/11 48
VN30F2212 1149.8 0.2 144 15/12 76
VN30F2303 1152.0 29 122 16/03 167

Nguén: Bloomberg — YSVN

Thay dbi khéi lwong va Ol

KLGD +-

Don vi HD % %
VN30F2210 340,112 25.1% 51,943
VN30F2211 1,503 119.1% 2243
VN30F2212 144 65.5% 832
VN30F2303 122 64.9% 601

Nguén: Bloomberg — YSVN

Thay dbi Basis spread

Basis spread Hém truéc +/- ‘
Pon vj diém diém diém
VN30F2210 -2.0 0.6 -2.6
VN30F2211 7.0 0.6 6.4
VN30F2212 -2.2 2.2 -4.4
VN30F2303 0.0 1.7 -1.7

Nguén: Bloomberg — YSVN
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BAN TIN PHAI SINH

30/09/2022

DIEN BIEN CAC HPTL
4 HPT di ngang nhwng déng clra v&i mike ting tir 1-10 diém sau giai
doan diéu chinh lién tuc trwdc do.

Khéi lwgng trén VN30F2210 tang 25%, VN30F2211 tang 119%,
VN30F2212 tang 66% va VN30F2303 tang 65%.

NHAN DINH HDTL VN30F1M

VN30F2210 cho tin hiéu bat ting tir vang 1137 diém v&i viing 1162-
1168 diém dang la viing can trong khung 30 phat cho gia. Bong thoi,
dd thi gia dang sideway di ngang trong bién d6 nén xu hwéng hoi
phuc chwa chac chan. VN30F2210 can vwot Ién trén vang 1170-
1175 diém dé xac nhan da tang quay trd lai.

DPdng thdi, xu hwéng ngén han duy tri @ mée Giam.

CHIEN LUQ'C DAU TV

NDT mé vi thé Long Iwét ngén & ving 1145-
1147 diém, dirng 16 1144 diém.

tcrg'ne" ';"I‘:] Vi thé Short m ra & tai viing 1170-1175 diém,

ap dirng 16 1178.
Chién lwoc
th;nxu NDT mé vithé Short VN30F2210 & nhip hdi 1én
ong 1170-1180 diém, ding 16 1190 diém.
ngan han
(Daily)
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DO THI HOP DONG VN30F1M

VREF 2210 - 30-minuie 3002022 230,00 pm Open 11618, Fi 11618, Lo 1150, Glase 1150 (-1.0%) = 1757 50, WAT(Ciose 50) = 1 17247, =7,180.70, =TTRa, =110z

. 1260

Ore—eull .
- —
. -

1= UDL!?HI’T'Di*. B T o

. ~ T e
'l¢*+'[i+| m:q'ﬁl]' : i 7 il

i G g e
115788

145002

. 111500

FHih iy

b
TRy

% HEL

1300 'Sep 18 T300__"Sep 18 1900 'Sep30 T200__'Sep3i 1300 __Sepd1 1300 'Sepd3 T300__"Sep 26 1300 'Sepdr 700 'Sepd8 1500 'Sep 38 1500 'Sep30 300
NGIFZZ10 - WA 12.25) = -7 30, Signal(12,26.8) = -8 38 2

0
- . 2
—— ~— e - e -
T T T T T P e 3

NEIF 2210 - Valurme = 15485 00, B

Ll.'.J.LL.JJM" {5l |H.|\|H H‘.uu\ |

et *Mh

60,000
BATH
| I\‘.IIH | o

1 \l‘. i

il

VN30F2210-Daily VN30F2210-1H
Xu hwéng GIAM GIAM
Hé tror 1 1150 1175
H6 tror 2 1130 1150
Khéang cw 1 1320 1195
Khéang cw 2 1350 1205

DIEN BIEN CHIi SO VN30-INDEX

Chi sb VN30-Index dong clra tang 0.4% trong d6 FPT, SBT, VRE anh huéng tich cuc
nhat t&i chi s6. Nguworc lai, HPG, TCB, MSN anh huéng ti€u cwc nhat téi chi so.

CO PHIEU ANH HUONG TRONG VN30-INDEX

HPG, -1.489 I
TCB,-1.18 I
MSN, -0.663 I
KDH, -0.434 NN
VCB,-0.431 N
VNM, -0.346 N
PLX,-0.191 W
BN GAS, 0.495
BN VBB, 0.516
BN SS|, 0.539
BN ACB, 0.594
N \/RE, 0.752
I STB, 1.755
I FPT, 3.376

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

DO THI FPT

[FPT - Weekly 300872022 2 45 00 prm Open 815, Hi82 L5 789, Ciose 805 (2 3% Vol 6,258 700 LinReg = 8374, ST 80, WAH(Ciose 20) = 8538,
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GIA, KHOI LWWONG VA HP MO QUA CAC PHIEN CUA CAC HDTL

Ngay VN30F2210 KLGD Vi thé M& Ngay VN30F2211  KLGD \lcl!c’:he
30/09/2022  1,150.0 340,112 51,943 30/09/2022 1159 1,503 2,243
29/09/2022  1,148.0 271,924 51,943 29/09/2022 1149 686 2,243
28/09/2022  1,165.0 349,877 47,172 28/09/2022 1163 815 2,230
27/09/2022  1,185.0 300,289 53,397 27/09/2022 1183.4 1,809 2,396
26/09/2022  1,192.0 312,371 49,349 26/09/2022 1183.9 645 1,224
23/09/2022  1,210.0 281,222 44,225 23/09/2022 1204.4 1,106 1,205
21/09/2022  1,219.6 296,408 46,982 21/09/2022 1217.5 548 194
20/09/2022  1,232.7 228,800 46,982 20/09/2022 1231 288 194
) Vi thé
Ngay VN30F2212 KLGD Vi thé M& : VN30F2303  KLGD Mé&
30/09/2022  1,149.8 144 832 30/09/2022 1152 122 601
29/09/2022  1,149.6 87 832 29/09/2022 1149.1 74 601
28/09/2022  1,158.0 114 843 28/09/2022 1156 274 594
27/09/2022  1,187.1 82 855 27/09/2022 1188.5 33 677
26/09/2022  1,190.0 213 865 26/09/2022 1189 188 683
23/09/2022  1,206.3 139 916 23/09/2022 1213.6 129 697
21/09/2022  1,216.5 48 903 21/09/2022 1215.5 84 628
20/09/2022  1,230.0 104 903 20/09/2022 1227.9 91 628
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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
Pon vi: % VND Ty VND X X '000 cp % VND VND
Ngan hang Thuong mai Co
BID phan Dau tw va Phat trién Tai chinh 0.6% 39,800 201,329 155 2.2 1,626 17% 49,950 28,950
Viét Nam
~ 2 Py Py Y
KDH (Izmg d‘gaflﬁ ﬁgg"KDhgﬁs%z’gn B4t dong san 1.4% 37,700 27,024 215 25 850 2% 52,273 33,909
cTG :;lr?:: gz:g mﬁr:;gvr?éatl r\(l::m Tai chinh 1.6% 28,400 136,483 9.3 13 4,096 27% 38,200 22,500
~ o | . 2
ACB :;lr?:: Ahacnr?ézh”"’"g maiCo 14 chinh 5.6% 24,550 82,916 7.0 16 2,785 30% 29,080 22,000
PLX Tap doan Xang dau Vit Nam  Nang luong 0.4% 42,250 53,683  82.2 2.3 1,054 18% 65,900 37,050
BVH Tap doan Bao Viét Tai chinh 0.3% 57,400 42,609 241 1.9 1,303 27% 70,000 47,000
FPT Cong ty Cé phan FPT CNTT 6.4% 86,400 94,783 19.1 4.8 1,924 49% 99,083 70,000
GAS 232% g°896 ghgz' VietNam-  ninvutienich  0.9% 118900 227,569  17.8 3.8 1,011 3% 134,000 86,300
POW :ﬁ{‘sigmgn? biénlveDau  pichyutienich  0.6% 13,850 32435 205 11 15,848 2% 20,800 11,450
Ngan hang Thuong mai Cé
HDB phan Phat Trién Thanh phé Tai chinh 3.0% 26,300 52,921 76 16 2,072 18% 33,950 21,500
H& Chi Minh
HPG ggggptgé? phan Téap Goan I';'gu“ye" vat 5.9% 23050 134,031 49 13 25,940 20% 44,923 20,500
MBB gﬁ:‘: 832?1 ggi“"’"g mai Co Tai chinh 4.7% 23,650 107,229 6.8 1.6 9,823 19% 29,083 18,208
MSN SA‘;’;gr:y C6 phan Tap doan E?é;gygi“ ding 5 gg, 113,700 161,878  15.9 55 810 29% 145833 85,700
MWG g?(;‘ig&y&%gha” bautu The Et?gr?gtlti?é?;gg 6.0% 73,300 107,200 213 48 3,540 49% 81,400 54,450
NVL ggzgt&yaci: g:f\lﬂf‘ap doan B4t dong san 5.1% 82,200 160,276 49.8 43 2,489 6% 91,000 72,000
VIB #NIA Tai chinh 2.3% 25,000 52,692 73 1.9 1,969 21% 36,296 18,000
GVR :S‘:/%‘ﬁ\;‘a?nmg nghiép Cao E‘gu“ye" vat 0.3% 26,650 106,600 22.9 2.2 1,734 0% 43,300 20,500
Cong ty C& phan Phat trién £ an
PDR Bt dong sin Phat Dat B4t dong san 1.2% 55,100 37,008  17.7 4.8 1,967 3% 73221 48,200
a . o | . 2
TPB gﬁ:: piaé’r‘lngh’;ﬁgng mai Co Tai chinh 1.8% 27,900 44,131 8.0 15 2,094 30% 44,000 24,800
Téng Coéng ty C6 phan Bia - Hang tiéu dan
SAB Ruou - Nwoc Gidi khat Sai thiétgyéu 9 1.1% 187,900 120,497  26.8 5.2 136 63% 197,900 142,900
Gon
ss| Eﬁg‘gﬂ“égﬁ phan Ching Tai chinh 2.0% 23,950 35,665 9.0 18 18,836 35% 54,232 16,965
STB ’:ﬁ:r:‘ Q:I”g J:‘;"gﬂg:éa}? Tai chinh 3.7% 24,650 46,471 13.0 13 14,307 23% 36,700 18,600
TCB ’:ﬁ:r:‘ E;Tgwg‘r:‘"g"\'}% {“Na;n? Tai chinh 7.0% 38,750 136,048 6.7 13 4,503 22% 56,000 32,550
Ngan hang Thuwong mai Cé N #NIA #N/A
VCB ohan Ngogi thirong Vit Nam T €hinh 3.6% 86,000 406,996 N/A N/A 995 24% 96,000 68,900
VHM Caéng ty Cé phan Vinhomes B4t dong san 6.2% 59,900 260,827 9.3 22 2,552 23% 87,500 58,300
vic é%ppi‘ga" Vingroup - CONGty g4t gang san 4.8% 63,600 242,566 #wﬁ 2.3 1,457 12% 109,600 63,000
P 2 A . a
Vic Si‘;’t‘j%tty Cophan Hang khong 5+ 1 ahigp 2.6% 122,400 66,203 176.1 3.8 603 17% 149,000 116,800
P 2 A ~ A < . A N
vm - (Ongly Cophan Sa Vigt ;"I"e“tgygiu ding 5194 76,000 158,837 187 47 2,190 55% 92,400 64,500
P o . 2
VPB Eﬁ:: frang Tueng mal OO o Taichinn 7.8% 31,350 140,306 8.3 15 10,919 17% 41,050 26,500
P : 2 A y . :
VRE gg{‘gl ty C6 phan Vincom B4t dong san 2.1% 28,400 64,534  49.8 2.0 1,692 32% 37,000 25,100

|
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Trer ly phan tich

+84 28 3622 6868 ext 3880
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Chuyén vién phéan tich cao ¢
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Ph6 Phong NC-PT
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Pham Tan Phat
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+84 28 3622 6868 ext 3880
phat.pham@yuanta.com.vn
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+84 28 3622 6868 ext 3416
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+84 28 3622 6868 ext 3701
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cuc.dinh@yuanta.com.vn
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Giam déc chi nhanh Binh Dwong
+84 28 3622 6868 ext 3505
thuy.vo@yuanta.com.vn

V6 Binh Tuan

Giam déc chi nhanh Pa Nang
+84 28 3622 6868 ext 3301
tuan.vo@yuanta.com.vn
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Giam dé6c chi nhanh Cho’ Lén
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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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