ey YShuRe Khogn, BAN TIN CHUNG QUYEN

Sac dé lai chiém wu thé 09/09/2024
Céc cb phiéu co s& trong nhém VN30 phan I&n déng clra gidm Gia trj giao dich va Khai lweng giao dich
diém kéo theo hang loat cac ma chirng quyén trén thi trwéng ciing 2 0 j:
c6 dién bién twong tw. Thanh khoan cla thi trudng chirng quyén g% 40
gidm va duy tri & murc thap, cac chirng quyén ctia HPG, FPT, MBB 0 2(5)
va MWG la nhém duogc giao dich s6i ddng nhat. Ching téi khuyén 0 25
nghi NDT ndm gilr cac chirng quyén ctia cac cb phiéu co s& dang zz iz
c6 xu hwéng ngén han tich cuc. 10
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Phan bé GTGD theo ma chirng quyén

CFPT2314 | CHPG2402 | CMEBE...

Phan bé GTGD theo ma chirng khoan co’ s&
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KET QUA GIAO DICH TRONG PHIEN VA CAC CHi SO LIEN QUAN

: . ... Do bién
Thay . o KLGD (Hop | GTGD (ty Trang . oz SO phién o 3
adi(+-oe) | PoOngcta i gang) VND) | thaitign FremUM  BONDAY | ey, i dong noam

CACB2304 20,500 IT™M
CACB2305 -2.2% 900 485,400 0.424 Y 1.0% 30 56%
CACB2402 -18.8% 260 357,500 0.094 OTM 8.5% 35 37%
CFPT2314 -4.3% 5500 235,400 1.296 IT™M 1.9% 2.75 122 54%
CFPT2317 -2.3% 3440 41,200 0.14 IT™ 0.4% 2.95 73 0%
CFPT2401 -8.0% 1620 413,500 0.661 IT™M 5.7% 6.52 88 38%
CHPG2316 10.6% 520 7,000 0.003 OT™M 10.0% 4.80 14 122%
CHPG2331 11.1% 300 446,700 0.134 IT™ 5.8% 8.76 30 54%
CHPG2332 5.9% 360 572,200 0.213 OoT™M 8.9% 6.74 63 49%
CHPG2333 2.2% 460 229,900 0.105 OT™M 12.8% 5.03 91 54%
CHPG2334 0.0% 500 247,200 0.126 OT™M 18.9% 3.37 122 68%
CHPG2338 0.0% 270 29,700 0.008 OoT™M 10.3% 6.82 28 61%
CHPG2339 10.4% 1270 530,400 0.679 OTM 16.3% 4.71 119 51%
CHPG2342 -3.0% 650 19,600 0.013 IT™M 8.3% 3.84 73 86%
CHPG2402 0.0% 1250 1,031,900 1.247 OoT™M 23.4% 3.53 254 48%
CHPG2403 0.0% 370 518,900 0.196 OTM 24.9% 5.23 178 41%
CHPG2404 66.7% 50 1,034,500 0.043 OTM 25.4% 4.06 35 48%
CHPG2405 8.3% 130 2,151,600 0.284 OTM 29.9% 4.96 66 46%
CMBB2315 -4.1% 1390 730,300 1.014 IT™ 4.4% 3.95 122 49%
CMBB2318 -3.0% 1590 39,600 0.063 ITM -0.5% 3.85 14 0%
CMBB2402 0.0% 1610 94,000 0.149 IT™ 11.2% 4.80 254 32%
CMBB2403 -2.3% 1290 434,600 0.524 ITM 6.8% 6.12 88 42%
CMBB2404 0.0% 1490 - 0 IT™M 10.6% 4.98 178 38%
CMSN2313 0.0% 240 413,000 0.091 OTM 9.3% 9.46 30 49%
CMSN2316 0.0% 200 3,500 0 OTM 14.0% 4.99 28 63%
CMSN2317 0.0% 790 - 0 OTM 23.6% 3.51 119 59%
CMSN2401 -2.9% 1010 184,000 0.187 OTM 19.5% 4.21 178 48%
CMSN2402 -71.2% 640 304,800 0.197 OoT™M 14.3% 7.10 66 46%
CMSN2403 -5.2% 550 306,800 0.168 OTM 23.0% 5.56 98 46%
CMWG2314 -1.0% 1910 1,832,400 3.412 ITM 4.5% 3.29 122 59%
CMWG2401 -3.8% 2540 344,500 0.869 IT™M 11.9% 4.30 254 36%
CMWG2402 0.0% 1800 343,700 0.581 Y 7.3% 5.21 88 50%
CMWG2403 -1.8% 2230 25,300 0.053 ITM 11.9% 4.00 178 48%
CMWG2404 -5.6% 1010 1,366,200 1.299 OTM 6.6% 8.63 35 52%
CPOW2314 15.6% 370 121,000 0.039 OTM 6.1% 28 56%
CPOW?2315 1.4% 730 26,100 0.018 OoT™M 14.3% 119 53%
CSHB2305 0.0% 50 30,100 0.001 OTM 18.5% 28 71%
CSHB2306 -5.2% 730 3,800 0.001 OoT™M 31.8% 119 86%
CSTB2313 -33.3% 20 111,900 0.002 OTM 20.9% 1.27 14 69%
CSTB2328 -12.0% 220 1,316,800 0.291 OTM 17.8% 6.39 122 43%
CSTB2332 0.0% 40 35,600 0.001 OTM 22.3% 5.49 28 55%
CSTB2333 -7.9% 580 100,800 0.061 OTM 26.3% 6.02 119 46%
CSTB2337 -6.5% 580 260,100 0.153 ITM 5.3% 5.38 73 49%
CSTB2402 -5.0% 1330 291,800 0.388 OTM 15.2% 4.34 254 39%
CSTB2403 1.6% 620 66,500 0.041 OTM 10.1% 6.29 88 45%
CSTB2404 -2.4% 810 4,100 0.003 OoT™M 16.1% 4.73 178 44%
CSTB2405 -10.0% 540 46,800 0.025 OTM 13.8% 9.00 66 42%
CSTB2406 -11.4% 390 50,600 0.019 OT™M 9.4% 12.11 35 43%
CSTB2407 -7.5% 370 488,200 0.185 OTM 16.9% 6.97 98 44%
CTCB2309 -3.2% 3910 45,300 0.178 IT™M 0.0% 3.98 16 0%
CTCB2310 -2.6% 1520 182,500 0.275 ITM 1.0% 3.84 30 76%
CTCB2402 -5.0% 380 529,800 0.194 OTM 24.8% 5.34 98 47%
CTPB2306 0.0% 270 - 0 OTM 12.9% 28 63%
CTPB2402 -7.5% 740 1,019,600 0.754 OTM 10.5% 88 45%
CVHM2313 0.0% 70 656,100 0.039 OTM 17.9% 3.65 30 57%
CVHM2317 -50.0% 40 150,800 0.006 OTM 22.5% 1.69 28 58%
CVHM2318 0.0% 550 - 0 OTM 30.7% 2.50 119 61%
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CVHM2402 -2.2% 1750 423,300 0.705
CVHM2403 3.6% 1440 185,000 0.253
CVHM2404 -6.5% 1300 198,700 0.265
CVHM2405 -13.8% 810 193,000 0.158
CVIB2305 -7.0% 400 1,160,900 0.447
CVIB2402 -1.6% 620 1,134,000 0.702
CVIB2403 -53.8% 60 199,300 0.013
CVIB2404 -12.5% 140 513,400 0.06
CVIC2309 0.0% 70 314,700 0.02
CVIC2313 -15.0% 170 900 0
CVIC2314 12.8% 440 30,900 0.011
CVIC2401 -11.3% 940 961,800 0.871
CVIC2402 -19.4% 500 348,700 0.179
CVIC2403 -21.9% 500 1,223,000 0.641
CVNM2311 -6.6% 570 138,700 0.077
CVNM2314 -50.0% 60 132,400 0.009
CVNM2315 -8.0% 920 898,500 0.833
CVNM2401 -2.7% 1830 36,900 0.067
CVNM2402 -4.5% 1050 177,200 0.185
CVNM2403 -7.8% 1180 73,100 0.085
CVNM2404 -8.0% 1600 33,400 0.053
CVPB2315 7.1% 150 276,200 0.04
CVPB2318 10.0% 110 20,200 0
CVPB2319 -6.4% 440 366,100 0.164
CVPB2322 -20.0% 80 1,057,500 0.079
CVPB2401 -4.5% 1050 217,200 0.222
CVPB2402 1.5% 660 36,600 0.022
CVPB2403 -6.3% 900 71,500 0.065
CVPB2404 -1.7% 240 94,400 0.021
CVPB2405 2.8% 370 37,400 0.013
CVPB2406 -4.5% 420 96,400 0.04
CVRE2315 -25.0% 30 320,000 0.009
CVRE2319 0.0% 30 1,114,100 0.023
CVRE2320 0.0% 150 20,200 0.003
CVRE2401 0.0% 350 216,600 0.076
CVRE2402 5.3% 400 1,096,000 0.436
CVRE2403 0.0% 160 969,900 0.141
CVRE2404 0.0% 220 61,800 0.013

12.8% 3.97 178 49%
7.6% 5.23 88 51%
5.1% 6.15 66 47%
12.2% 6.05 98 44%
10.0% 122 42%
20.5% 254 30%
15.2% 35 36%
20.7% 66 38%
20.6% 1.60 30 62%
26.2% 0.20 28 102%
29.9% 2.67 119 55%
12.7% 5.27 88 51%
19.0% 5.29 98 45%
7.6% 8.90 35 49%
12.3% 6.19 122 39%
14.5% 8.26 28 41%
21.3% 4.77 119 44%
7.8% 3.99 254 35%
5.5% 6.36 88 39%
6.6% 8.63 66 36%
2.1% 9.41 35 39%
25.3% 6.14 122 46%
23.3% 1.99 28 80%
28.2% 5.34 119 50%
5.1% 19.85 14 45%
19.5% 4.72 254 39%
10.7% 6.88 88 42%
13.4% 5.53 178 37%
8.9% 13.10 35 42%
13.0% 8.94 66 42%
16.3% 7.87 98 41%
50.4% 0.01 30 101%
58.7% 0.00 28 104%
62.4% 1.66 119 58%
13.9% 6.07 88 48%
24.9% 4.59 178 47%
26.0% 7.43 66 47%
14.1% 8.58 35 52%

Nguén: FiinPro, YSVN

Premium = (Gia thuwc hién + Gia chirng quyén x Ty & chuy&n dbi) - Gia hién tai cia CKCS (Chénh léch gitra Gia hoa von va gia hién tai ciia CKCS).

Don bay (Effective gearing) cang cao thi dd bién dong theo CKCS cang lén.

D& han ché rli ro, NDT nén Iwa chon nhitng Chirng quyén‘ dang c6 Trang théi tién dwong (ITM), ¢6 Ty & Premium hoac Do bién déng ngém dinh thap.
Ngoai ra, NDBT cling nén wu tién giao dich cac Chirng quyén c6 Sé phién con lai (thdi gian t6i khi dao han) cao (trén 02 tudn) dé& han ché rdi ro
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BANG TONG HQ'P KHUYEN NGHI KY THUAT CO PHIEU CO' SO

XU Upside )
Gié’ Gia hién . huéng Mirc muc  ngan han Mrc cat
khuyén L 9 tiéu ngan SO VO 16 ngan Reward/Risk
nghi tal i han  gidhién  han
han .
tai
CTD 65.40 61.80 TANG GIAM 74.72 21% 61.67 2.50
DPM 35.75 35.45 TANG TANG 39.70 12% 34.54 3.26
FPT 130.00 131.30 TANG TANG 145.81 11% 129.37 25.03
HDB 26.15 26.50 TANG TANG 28.13 6% 26.40 (8.10)
HPG 25.60 GIAM GIAM 26.03 -
MBB 23.95 GIAM TANG 24.77 -
MSN 75.40 GIAM TANG 78.21 -
MWG 65.60 67.50 TANG TANG 74.53 10% 67.11 (5.92)
NVL 11.95 13.20 TANG GIAM 13.54 12.27 (4.93)
PNJ 99.50 GIAM TANG 103.93 -
REE 66.10 GIAM TANG 68.25 -
STB 29.20 29.50 TANG GIAM 30.25 3% 29.42 (4.70)
TCB 22.35 22.65 TANG GIAM 23.99 6% 22.30 35.52
VHM 37.20 43.00 TANG TANG 43.31 1% 41.47 (1.43)
VIC 42.20 43.70 TANG GIAM 47.94 10% 43.13 (6.15)
VvJc 105.00 103.00 TANG GIAM 113.50 10% 101.70 2.58
VNM 67.20 74.80 TANG TANG 74.24 -1% 72.83 (1.25)
VPB 18.35 GIAM TANG 18.97 -
VRE 18.30 20.10 TANG GIAM 20.10 0% 18.94 (2.79)

Nguén: YSVN

PO BIEN PONG NGAM PINH CUA CHUPNG QUYEN VS. B0 BIEN DONG Q UA KHW CUA CKCS
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Ngudn: YSVN
(*) Cot mau cam la Do bién déng qua khi ctia ¢ phiéu co sé&; Cot mau xanh 1a Bd bién ddng ngam dinh ciia CW; Buéng trend line mau xanh la ty 1& D6
bién dong ngdm dinh/Dé bién dong lich str.
(*) NDT c6 thé st dung “Dd bién dong ngdm dinh” dé so sanh cac chirng quyén c6 cling chirng khoan co s&. D6 bién déng ngdm dinh cang I6n thi ky
vong v& mirc dd bién ddng gia clia CKCS cang cao (hay néi cach khac, Do bién dong ngdm dinh cang I6n thi chiing quyén cang dét).
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THONG TIN CHIPNG QUYEN

chuyén doi hanh phét hanh hién cung

CACB2304 BSI 12 thang 2.5204 1,490 2,000,000 19,323 23/09/2024
CACB2305 SSI 12 thang 5.0408 1,000 25,000,000 20,163 07/10/2024
CACB2402 SSI 4 thang 2 1,600 20,000,000 26,000 10/10/2024
CFPT2314 SSI 16 thang 8.6348 2,600 11,000,000 86,348 07/01/2025
CFPT2317 VND 12 thang 12.9522 2,500 5,000,000 87,212 19/11/2024
CFPT2401 HCM 6 thang 8.6348 1,500 7,000,000 124,773 04/12/2024
CHPG2316 KISVN 16 thang 3.6358 1,500 3,000,000 26,258 20/09/2024
CHPG2331 SSI 12 thang 5.4537 1,000 23,000,000 25,450 07/10/2024
CHPG2332 SSI 14 thang 5.4537 1,100 21,000,000 25,905 08/11/2024
CHPG2333 SSI 14 thang 5.4537 1,100 21,000,000 26,359 06/12/2024
CHPG2334 SSi 16 thang 7.2716 1,000 25,000,000 26,814 07/01/2025
CHPG2338 KISVN 12 thang 3.6358 1,600 4,000,000 27,267 03/10/2024
CHPG2339 KISVN 15 thang 1.8179 4,100 3,000,000 27,470 02/01/2025
CHPG2342 VND 12 thang 9.0895 1,300 8,000,000 21,815 19/11/2024
CHPG2402 ACBS 12 thang 2.7268 2,300 10,500,000 28,177 19/05/2025
CHPG2403 HCM 9 thang 4 1,000 15,000,000 30,500 04/03/2025
CHPG2404 SSi 4 thang 2 1,800 20,000,000 32,000 10/10/2024
CHPG2405 SSI 5 thang 2 1,900 18,000,000 33,000 12/11/2024
CMBB2315 SSI 16 thang 3.9138 1,300 20,000,000 19,569 07/01/2025
CMBB2318 VND 10 thang 3.9138 2,500 5,000,000 17,612 19/09/2024
CMBB2402 ACBS 12 thang 1.9569 2,000 11,000,000 23,483 19/05/2025
CMBB2403 HCM 6 thang 2 1,200 7,000,000 23,000 04/12/2024
CMBB2404 HCM 9 thang 2 1,400 7,000,000 23,500 04/03/2025
CMSN2313 SSI 12 thang 10 1,900 25,000,000 80,000 07/10/2024
CMSN2316 KISVN 12 thang 10 2,000 3,000,000 83,979 03/10/2024
CMSN2317 KISVN 15 thang 8 2,900 2,000,000 86,868 02/01/2025
CMSN2401 HCM 9 thang 8 1,600 7,000,000 82,000 04/03/2025
CMSN2402 SSI 5 thang 5 2,300 18,000,000 83,000 12/11/2024
CMSN2403 SSI 6 thang 5 2,000 15,000,000 90,000 12/12/2024
CMWG2314 SSi 16 thang 9.9211 1,400 40,000,000 51,590 07/01/2025
CMWG2401 ACBS 12 thang 3.9685 2,000 10,000,000 65,479 19/05/2025
CMWG2402 HCM 6 thang 4.9606 1,500 15,000,000 63,495 04/12/2024
CMWG2403 HCM 9 thang 4.9606 1,900 15,000,000 64,487 04/03/2025
CMWG2404 SSI 4 thang 3.9685 1,900 25,000,000 67,960 10/10/2024
CPOW2314 KISVN 12 thang 2 1,600 3,000,000 13,111 03/10/2024
CPOW2315 KISVN 15 thang 2 1,800 3,000,000 13,456 02/01/2025
CSHB2305 KISVN 12 thang 4.789 1,000 3,000,000 12,025 03/10/2024
CSHB2306 KISVN 15 thang 1.9156 2,000 2,000,000 12,238 02/01/2025
CSTB2313 KISVN 16 thang 5 1,500 3,000,000 35,555 20/09/2024
CSTB2328 SSI 16 thang 8 1,100 50,000,000 33,000 07/01/2025
CSTB2332 KISVN 12 thang 5 1,300 4,000,000 35,888 04/10/2024
CSTB2333 KISVN 15 thang 2 4,600 3,000,000 36,111 02/01/2025
CSTB2337 VND 12 thang 7 2,000 10,000,000 27,000 19/11/2024
CSTB2402 ACBS 12 thang 3 1,800 10,500,000 30,000 19/05/2025
CSTB2403 HCM 6 thang 4 1,000 15,000,000 30,000 04/12/2024
CSTB2404 HCM 9 thang 4 1,100 15,000,000 31,000 04/03/2025
CSTB2405 SSI 5 thang 2 2,500 15,000,000 32,500 12/11/2024
CSTB2406 SSI 4 thang 2 2,200 18,000,000 31,500 10/10/2024
CSTB2407 SSI 6 thang 4 1,300 27,000,000 33,000 12/12/2024
CTCB2309 BSI 12 thang 1.4548 2,310 2,000,000 16,972 23/09/2024
CTCB2310 SSI 12 thang 3.8793 1,000 23,000,000 16,972 07/10/2024
CTCB2402 SSI 6 thang 2 1,800 20,000,000 27,500 12/12/2024
CTPB2306 KISVN 12 thang 1.9461 2,500 2,000,000 19,352 03/10/2024
CTPB2402 HCM 6 thang 1.9461 1,100 7,000,000 18,001 04/12/2024
CVHM2313 SSI 12 thang 10 1,100 46,000,000 50,000 07/10/2024
CVHM2317 KISVN 12 thang 8 1,500 3,000,000 52,345 03/10/2024
CVHM2318 KISVN 15 thang 5 2,800 3,000,000 53,456 02/01/2025
CVHM2402 HCM 9 thang 4 1,400 7,000,000 41,500 04/03/2025
CVHM2403 HCM 6 thang 4 1,200 7,000,000 40,500 04/12/2024
CVHM2404 SSI 5 thang 4 1,500 25,000,000 40,000 12/11/2024
CVHM2405 SSI 6 thang 4 1,200 25,000,000 45,000 12/12/2024
CVIB2305 SSI 16 thang 5.6637 1,000 25,000,000 20,767 07/01/2025
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CVIB2402 ACBS 12 thang 2 2,000 10,000,000 24,000 19/05/2025
CVIB2403 SSI 4 thang 2 1,600 18,000,000 24,000 10/10/2024
CVIB2404 SSI 5 thang 2 1,600 15,000,000 25,000 12/11/2024
CVIC2309 SSI 12 thang 10 1,100 15,000,000 52,000 07/10/2024
CVIC2313 KISVN 12 thang 10 1,300 4,000,000 53,456 04/10/2024
CVvIC2314 KISVN 15 thang 5 2,900 3,000,000 54,567 02/01/2025
CVIC2401 HCM 6 thang 4 1,500 7,000,000 45,500 04/12/2024
CVIC2402 SSI 6 thang 4 1,400 23,000,000 50,000 12/12/2024
CVIC2403 SSI 4 thang 4 1,500 25,000,000 45,000 10/10/2024
CVNM2311 SSI 16 thang 9.7998 2,200 12,000,000 78,398 07/01/2025
CVNM2314 KISVN 12 thang 7.8398 1,600 3,000,000 85,148 03/10/2024
CVNM2315 KISVN 15 thang 3.9199 4,400 3,000,000 87,108 02/01/2025
CVNM2401 ACBS 12 thang 8 1,600 8,000,000 66,000 19/05/2025
CVNM2402 HCM 6 thang 8 1,000 7,000,000 70,500 04/12/2024
CVNM2403 SSI 5 thang 4 2,100 20,000,000 75,000 12/11/2024
CVNM2404 SSI 4 thang 4 2,300 20,000,000 70,000 10/10/2024
CVPB2315 SSI 16 thang 5.4302 1,000 50,000,000 22,173 07/01/2025
CVPB2318 KISVN 12 thang 3.62 1,300 2,000,000 22,233 03/10/2024
CVPB2319 KISVN 15 thang 1.81 3,100 2,000,000 22,737 02/01/2025
CvPB2322 VND 10 thang 3.798 2,000 5,000,000 18,990 19/09/2024
CVPB2401 ACBS 12 thang 1.899 1,300 9,000,000 19,939 19/05/2025
CVPB2402 HCM 6 thang 2 1,000 7,000,000 19,000 04/12/2024
CVPB2403 HCM 9 thang 2 1,200 7,000,000 19,000 04/03/2025
CVPB2404 SSI 4 thang 2 1,500 30,000,000 19,500 10/10/2024
CVPB2405 SSI 5 thang 2 1,600 30,000,000 20,000 12/11/2024
CVPB2406 SSI 6 thang 2 1,600 27,000,000 20,500 12/12/2024
CVRE2315 SSI 12 thang 8 1,000 25,000,000 30,000 07/10/2024
CVRE2319 KISVN 12 thang 4 1,600 3,000,000 31,777 03/10/2024
CVRE2320 KISVN 15 thang 2 3,500 3,000,000 32,333 02/01/2025
CVRE2401 HCM 6 thang 4 1,000 10,000,000 21,500 04/12/2024
CVRE2402 HCM 9 thang 4 1,000 15,000,000 23,500 04/03/2025
CVRE2403 SSI 5 thang 2 1,300 11,000,000 25,000 12/11/2024
CVRE2404 SSI 4 thang 2 1,600 13,000,000 22,500 10/10/2024

Nguén: FiinPro, YSVN
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THONG TIN LIEN HE

Phong phan tich khéi khach hang ca nhan
+84 28 3622 6868 ext 3826
research.re@yuanta.com.vn

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.
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