ey YShuRe Khogn, BAN TIN CHUNG QUYEN

Quay lai dién bién tram lang 19/09/2024
Thi trwéng co s quay trd lai véi dién bién trdm I&ng, didu thuong Gia tri giao dich va Khéi lwgng giao dich
thay trong phién dao han phéi sinh. Thanh khoan cla thi trwérng 2 0 jg
ching quyén gidm tré lai va quay vé mac thap, cac chirng quyén s EZ 431:
cua MBB, VHM, FPT va MWG la nhém dwgc giao dich sbéi dong 20 30
nhat. Ching t6i khuyén nghi NDT tiép tuc ch® doi dién bién tiép 2 ;f)
theo cla thj trwong co s& va chwa voi gia tang ty trong tré lai. 20 15
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mmm GTGD (Ty VND) - LHS

KLGD (HD) - RHS

Phan bé GTGD theo ma chirng quyén

CACB2305 | CTCB2Z310

Phan bé GTGD theo ma chirng khoan co’ s&

.

Ngudn: YSVN
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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 108,100 IT™M

CACB2305 2.2% 920 1,489,700 1.395 IT™M 0.0% 20 0%
CACB2402 13.6% 250 630,300 0.155 OTM 6.9% 25 40%
CFPT2314 1.2% 5960 338,700 2.013 IT™M 1.9% 2.62 112 61%
CFPT2317 2.2% 3730 257,400 0.948 IT™ 0.2% 2.80 63 0%
CFPT2401 3.8% 1900 599,200 1.13 IT™M 4.4% 6.35 78 40%
CHPG2316 -50.0% 10 296,600 0.003 OoT™M 4.1% 10.39 4 58%
CHPG2331 6.7% 160 1,444,800 0.239 OT™M 4.2% 14.08 20 42%
CHPG2332 0.0% 260 450,500 0.114 OoT™M 8.2% 8.30 53 44%
CHPG2333 6.1% 350 207,600 0.071 OT™M 12.0% 5.95 81 49%
CHPG2334 0.0% 490 125,200 0.061 OT™M 20.3% 3.13 112 73%
CHPG2338 0.0% 140 1,100 0 OoT™M 10.0% 6.88 18 61%
CHPG2339 1.0% 1030 524,300 0.54 OTM 16.2% 5.21 109 48%
CHPG2342 -1.6% 600 53,300 0.032 IT™M 8.0% 4.08 63 88%
CHPG2402 1.5% 1340 102,400 0.137 OoT™M 26.1% 3.08 244 54%
CHPG2403 0.0% 370 472,800 0.173 OTM 26.7% 4.65 168 44%
CHPG2404 0.0% 10 713,500 0.009 OTM 26.8% 3.10 25 46%
CHPG2405 -12.5% 70 1,981,500 0.143 OTM 31.2% 5.02 56 45%
CMBB2315 0.7% 1480 756,100 1.12 IT™ 3.9% 3.88 112 51%
CMBB2318 1.2% 1670 201,400 0.334 (Y -1.0% 4

CMBB2402 0.0% 1640 78,400 0.131 IT™ 9.4% 4.99 244 30%
CMBB2403 1.5% 1330 1,158,400 1.53 ITM 5.2% 6.48 78 40%
CMBB2404 1.2% 1640 1,500 0.002 Y 9.8% 4.83 168 39%
CMSN2313 -14.3% 120 1,360,200 0.153 OTM 9.1% 12.08 20 47%
CMSN2316 20.0% 60 318,100 0.018 OTM 13.7% 5.53 18 56%
CMSN2317 0.0% 630 - 0 OTM 23.5% 3.79 109 57%
CMSN2401 -1.1% 910 505,900 0.459 OTM 20.0% 4.31 168 48%
CMSN2402 -2.0% 480 311,200 0.146 OoT™M 14.8% 7.62 56 46%
CMSN2403 0.0% 430 219,100 0.09 OTM 23.9% 5.68 88 46%
CMWG2314 0.5% 1940 1,759,700 3.335 ITM 3.9% 3.32 112 59%
CMWG2401 -1.2% 2550 131,200 0.334 IT™M 10.8% 4.40 244 35%
CMWG2402 -5.2% 1650 110,700 0.186 Y 5.1% 5.95 78 42%
CMWG2403 1.4% 2180 27,800 0.058 IT™M 10.4% 4.22 168 45%
CMWG2404 -6.3% 900 966,200 0.861 IT™M 4.9% 10.43 25 52%
CPOW2314 0.0% 120 80,400 0.009 OTM 6.4% 18 46%
CPOW?2315 0.0% 570 5,300 0.002 OoT™M 16.3% 109 53%
CSHB2305 -50.0% 10 36,000 0 OTM 16.6% 18 55%
CSHB2306 32.7% 650 4,400 0.002 OoT™M 30.3% 109 84%
CSTB2313 0.0% 10 911,300 0.009 OTM 16.7% 0.00 4 170%
CSTB2328 0.0% 260 1,022,100 0.261 OTM 15.0% 6.29 112 43%
CSTB2332 0.0% 20 766,000 0.007 OoT™M 18.0% 8.06 18 52%
CSTB2333 0.0% 630 396,500 0.247 OTM 22.5% 6.55 109 45%
CSTB2337 3.2% 650 527,900 0.34 IT™M 3.4% 5.43 63 47%
CSTB2402 0.0% 1510 728,200 1.11 IT™M 13.2% 4.20 244 39%
CSTB2403 2.9% 700 33,800 0.024 IT™M 7.5% 6.47 78 43%
CSTB2404 2.3% 900 99,900 0.09 OoT™M 13.4% 4.77 168 43%
CSTB2405 3.7% 560 56,600 0.03 OTM 10.2% 10.54 56 39%
CSTB2406 2.6% 400 78,500 0.03 OT™M 5.9% 15.19 25 41%
CSTB2407 2.8% 370 98,700 0.035 OTM 13.0% 8.24 88 40%
CTCB2309 0.7% 4120 33,000 0.136 IT™M -1.0% 3.87 6 0%
CTCB2310 0.0% 1580 876,000 1.379 (Y -0.4% 3.79 20 0%
CTCB2402 0.0% 350 1,062,900 0.38 OTM 21.6% 6.56 88 44%
CTPB2306 -9.5% 190 292,200 0.06 OTM 8.1% 18 54%
CTPB2402 -3.4% 860 136,300 0.121 Y 7.8% 78 44%
CVHM2313 25.0% 50 154,100 0.006 OTM 14.4% 4.60 20 56%
CVHM2317 20.0% 60 42,400 0.001 OTM 19.6% 0.47 18 7%
CVHM2318 0.0% 550 - 0 OTM 27.3% 2.92 109 59%
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CVHM2402 -2.8% 1730 63,300 0.108 9.7% 4.39 168 43%
CVHM2403 -3.6% 1590 500,700 0.723 6.1% 5.30 78 52%
CVHM2404 -0.7% 1380 1,050,000 1.47 3.1% 6.52 56 43%
CVHM2405 1.2% 870 137,700 0.119 9.8% 6.50 88 43%
CVIB2305 0.0% 420 607,700 0.253 8.1% 112 41%
CVIB2402 -1.6% 620 392,300 0.24 17.9% 244 28%
CVIB2403 16.7% 70 53,200 0.003 12.8% 25 41%
CVIB2404 7.1% 150 70,500 0.009 18.2% 56 39%
CVIC2309 50.0% 30 174,500 0.004 21.9% 0.44 20 65%
CVIC2313 -28.6% 50 5,700 0 25.8% 0.02 18 90%
CVIC2314 2.8% 370 15,500 0.004 31.5% 2.31 109 56%
CVIC2401 5.6% 750 116,100 0.085 13.1% 5.61 78 50%
CVIC2402 2.6% 390 89,500 0.034 20.2% 5.18 88 46%
CVIC2403 3.4% 300 146,000 0.042 7.7% 10.16 25 49%
CVNM2311 -4.2% 460 32,200 0.015 13.1% 6.59 112 38%
CVNM2314 0.0% 30 63,100 0.001 16.5% 1.81 18 51%
CVNM2315 -1.5% 670 1,025,100 0.677 22.4% 5.01 109 43%
CVNM2401 0.0% 1520 213,800 0.322 6.6% 4.56 244 29%
CVNM2402 1.1% 890 103,300 0.091 5.9% 6.87 78 40%
CVNM2403 0.0% 830 32,200 0.026 6.8% 10.34 56 34%
CVNM2404 0.0% 1170 68,300 0.079 1.9% 11.99 25 37%
CVPB2315 0.0% 130 391,700 0.053 22.0% 7.70 112 42%
CVPB2318 0.0% 30 19,700 0 19.2% 3.69 18 64%
CVPB2319 0.0% 440 248,700 0.106 25.5% 5.79 109 49%
CVPB2322 -50.0% 10 790,700 0.007 1.5% 4
CVPB2401 1.8% 1160 119,300 0.134 18.1% 4.55 244 40%
CVPB2402 1.5% 680 139,100 0.094 8.6% 7.33 78 41%
CVPB2403 5.1% 1040 49,000 0.049 12.4% 5.13 168 40%
CVPB2404 4.8% 220 23,700 0.005 6.3% 16.05 25 40%
CVPB2405 10.0% 330 73,300 0.024 10.2% 11.11 56 38%
CVPB2406 5.3% 400 20,300 0.008 13.6% 9.05 88 38%
CVRE2315 0.0% 10 1,181,100 0.011 54.7% 0.00 20 107%
CVRE2319 -50.0% 10 311,800 0.003 63.6% 0.00 18 120%
CVRE2320 -15.4% 110 5,600 0 67.4% 1.15 109 60%
CVRE2401 3.3% 310 173,100 0.053 16.9% 5.36 78 55%
CVRE2402 3.1% 330 32,100 0.01 27.6% 4.59 168 48%
CVRE2403 0.0% 90 237,700 0.021 29.5% 6.83 56 48%
CVRE2404 0.0% 110 59,300 0.006 16.8% 6.37 25 57%

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 rdi ro, NBT nén lya chon nhirng Chirng quyén dang cé Trang thai tién duwong (ITM), c¢6 Ty I& Premium hoadc D6 bién déng ngdm 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

Upside
Gia hién Muc muc  ngén han  Muc cat :
L tiéu ngan SO VoI 16 ngan Reward/Risk
tai 2 ia
han gia hién han
tai

CTD 61.50 GIAM GIAM 63.05 -
DPM 35.75 35.60 TANG TANG 39.70 12% 34.54 3.26
FPT 130.00 135.20 TANG TANG 145.81 8% 130.89 (17.67)
HDB 26.85 GIAM TANG 27.21 -
HPG 25.25 GIAM GIAM 26.00 -
MBB 24.40 GIAM TANG 24.73 -
MSN 74.40 GIAM TANG 76.65 -
MWG 68.20 GIAM TANG 68.63 -
NVL 11.35 GIAM GIAM 12.00 -
PNJ 98.90 GIAM TANG 102.69 -
REE 66.10 GIAM TANG 67.27 -
STB 30.50 30.50 TANG GIAM 34.64 14% 29.45 3.95
TCB 23.00 23.20 TANG GIAM 24.75 7% 22.25 2.35
VHM 37.20 44.15 TANG TANG 43.31 -2% 42.18 (1.23)
VIC 42.90 GIAM GIAM 44,72 -
VvJC 105.00 105.10 TANG GIAM 113.50 8% 101.80 2.66
VNM 73.30 GIAM TANG 75.00 -
VPB 18.75 GIAM TANG 18.79 -
VRE 19.45 GIAM GIAM 20.38 -

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 ddng qua khi ctia ¢ phiéu co sé&; Cot mau xanh 1a Bd bién ddng ngam dinh ciia CW; Bwéng trend line mau xanh la ty 1& Do
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 16n thi ky
vong v& mirc dd bién ddng gia ctia 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.
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
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