oy vEhune Khagn BAN TIN CHUNG QUYEN

Thanh khoan can kiét 05/11/2024
Thi trwdng co sé& co dién bién trAm lang vai thanh khoan & murc Gia tri giao dich va Khéi lweng giao dich
thap, cac cb phiéu co s& trong nhém VN30 chd yéu bién dong g 80 80
trong bién d hep. Thanh khoan cua thi trwéng chirng quyén giam E Zz ;Z
xudng mwrc thap nhat trong nhiéu tudn tré lai day, cac chirng quyén . -
ctia STB, FPT la nhém dwoc giao dich tich cwec nhat. Chlng toi 20 20
tiép tuc khuyén nghi NDT tiép tuc quan sét dién bién cua thj triedng 30 30
co s va chd doi co hoi gia tang ty trong tr lai. 20 | | | I 20
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Phan bd GTGD theo ma chirng quyén

CSTB2404

CSTB2402 CTPB2402 | CSTB2... | CSTB2..

CFPT2314

GTGD theo méa chitrng 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(+-o6) | PoOngcta i gang) VND) | thaitign FrEMUM  BONDAY ey, i dong noam

CFPT2314 0.2% 5590 626,800 3.469 IT™ 1.5% 2.75 65 76%
CFPT2317 1.7% 3640 17,500 0.062 IT™M 1.3% 2.81 16 166%
CFPT2401 -11.2% 1270 508,200 0.651 IT™ 2.4% 9.60 31 41%
CHPG2332 -9.1% 100 810,400 0.091 IT™ -0.2% 37.75 6 0%
CHPG2333 0.0% 330 75,000 0.024 IT™™ 6.3% 8.22 34 55%
CHPG2334 3.0% 340 274,200 0.091 OTM 10.5% 5.57 65 57%
CHPG2339 -1.7% 1170 25,300 0.026 OTM 11.7% 5.55 62 58%
CHPG2342 4.0% 520 277,100 0.14 IT™ 0.2% 5.60 16 0%
CHPG2402 -1.4% 1380 201,800 0.278 OTM 20.5% 3.48 197 54%
CHPG2403 2.8% 370 128,800 0.047 OTM 20.7% 5.28 121 45%
CHPG2405 0.0% 10 40,900 0 OTM 24.6% 0.00 9 75%
CMBB2315 2.0% 1520 29,300 0.044 IT™ 4.4% 3.96 65 75%
CMBB2402 -1.7% 1730 27,700 0.048 IT™ 9.9% 4.74 197 37%
CMBB2403 1.0% 1020 195,400 0.199 IT™ 2.4% 9.30 31 41%
CMBB2404 -11.0% 1460 168,400 0.239 Y 8.1% 5.47 121 41%
CMSN2317 27.3% 280 20,200 0.005 OT™M 21.9% 4.38 62 55%
CMSN2401 3.3% 950 199,700 0.189 OT™M 22.6% 3.34 121 63%
CMSN2402 0.0% 20 523,500 0.008 OT™M 13.7% 3.73 9 53%
CMSN2403 0.0% 110 74,100 0.008 OTM 23.9% 5.21 41 48%
CMWG2314 0.7% 1520 639,000 0.969 IT™ 1.6% 4.15 65 49%
CMWG2401 4.1% 2040 10,600 0.021 IT™ 12.2% 4.82 197 38%
CMWG2402 5.9% 900 173,000 0.151 IT™ 3.6% 9.63 31 43%
CMWG2403 -3.2% 1510 114,500 0.168 IT™ 9.7% 5.29 121 43%
CPOW2315 0.0% 370 13,100 0.004 OTM 22.9% 62 75%
CSHB2306 -4.3% 440 500 0 OTM 24.0% 62 84%
CSTB2328 -2.2% 440 1,582,800 0.698 IT™™ 4.8% 6.71 65 41%
CSTB2333 -3.6% 1070 629,700 0.681 OTM 9.8% 7.54 62 46%
CSTB2337 0.9% 1150 13,900 0.016 IT™ 0.6% 4.33 16 87%
CSTB2402 -1.8% 2240 1,547,500 3.479 IT™ 5.4% 4.01 197 34%
CSTB2403 -5.7% 1330 79,300 0.105 IT™™ 1.3% 6.04 31 52%
CSTB2404 -1.3% 1490 1,272,300 1911 IT™ 6.1% 4.43 121 45%
CSTB2405 -5.3% 1250 241,800 0.327 IT™ 0.4% 12.60 9 43%
CSTB2407 -1.4% 730 83,200 0.062 IT™™ 3.1% 8.38 41 40%
CTCB2402 0.0% 140 470,200 0.064 OTM 18.5% 7.93 41 46%
CTPB2402 0.8% 1190 633,200 0.747 IT™™ 2.4% 31 52%
CVHM2318 92.0% 480 22,000 0.01 OTM 34.6% 0.63 62 89%
CVHM2402 0.0% 1700 62,000 0.106 ATM 16.4% 3.49 121 69%
CVHM2403 4.9% 850 42,800 0.035 5.8% 7.78 31 61%
CVHM2404 0.0% 480 464,900 0.243 1.0% 17.33 9 43%
CVHM2405 -10.5% 340 344,400 0.125 11.7% 7.68 41 49%
CVIB2305 0.0% 450 215,700 0.096 7.7% 65 57%
CVIB2402 -2.5% 780 66,400 0.052 18.1% 197 35%
CVIB2404 0.0% 10 24,200 0 15.6% 9 55%
CVIC2314 -5.3% 180 45,200 0.008 34.3% 0.74 62 64%
CVIC2401 -8.6% 320 47,700 0.012 13.3% 492 31 59%
CVIC2402 0.0% 80 456,500 0.032 21.8% 4.18 41 46%
CVNM2311 -10.0% 180 75,800 0.013 18.4% 5.57 65 44%
CVNM2315 -6.3% 150 17,400 0.002 29.5% 2.58 62 46%
CVNM2401 -3.1% 1250 226,800 0.283 12.2% 4.32 197 43%
CVNM2402 -13.8% 250 190,400 0.047 7.0% 11.78 31 40%
CVNM2403 0.0% 10 26,200 0 10.8% 12.30 9 38%
CVPB2315 0.0% 130 570,600 0.074 16.1% 8.15 65 46%
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CVPB2319 6.7% 320 12,400 0.003
CVPB2401 0.9% 1130 328,900 0.37
CVPB2402 2.9% 720 215,300 0.144
CVPB2403 1.8% 1150 116,700 0.129
CVPB2405 -16.7% 100 769,300 0.082
CVPB2406 10.3% 320 1,328,900 0.398
CVRE2320 -20.0% 40 87,100 0.003
CVRE2401 -12.5% 70 319,900 0.019
CVRE2402 3.8% 270 63,100 0.016
CVRE2403 0.0% 10 - 0

18.4% 7.88 62 48%
12.1% 5.32 197 35%
3.8% 8.97 31 46%
8.1% 5.42 121 40%
2.5% 40.80 9 29%
7.3% 13.00 41 37%
82.6% 0.03 62 78%
22.7% 3.26 31 65%
38.5% 2.38 121 66%
41.0% 0.00 9 116%

Nguén: FiinPro, YSVN

Premium = (Gia thyc hién + Gia chirng quyén x Ty I& chuyé&n ddi) - Gia hién tai cia CKCS (Chénh léch gitra Gia hoa vén va gia hién tai ctia CKCS).

Don bay (Effective gearing) cang cao thi do bién dong theo CKCS cang Ién.

Dé& han ché rli ro, NDT nén Iwa chon nhitng Chirng quyén dang c6 Trang thai ti&n dwong (ITM), ¢é Ty I& Premium hodc D6 bién déng ngdm dinh thap.
Ngoai ra, NDT cling nén wu tién giao dich cac Chirng quyén c6 Sé phién con lai (thdi gian t6i khi d4o han) cao (trén 02 tudn) dé& han ché ri ro
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BANG TONG HOP KHUYEN NGHI KY THUAT CO PHIEU CO' SO

Upside
e Ln Mirc muc ngdn han  Muc cat
khuyén - tiéungdn  so véi I6ngdn  Reward/Risk
han gia hién han
tai
FPT 132.60 GIAM TANG 136.50 -
HPG 26.50 GIAM GIAM 27.13 -
MBB 24.45 GIAM TANG 25.27 -
MSN 73.10 GIAM GIAM 76.54 -
MWG 65.60 GIAM TANG 66.86 -
POW 11.55 GIAM GIAM 12.04 -
SHB 10.55 GIAM GIAM 10.79 -
STB 34.85 GIAM TANG 35.63 -
TCB 23.45 GIAM TANG 24.26 -
TPB 16.55 GIAM TANG 17.39 -
VHM 41.50 GIAM TANG 43.67 -
VIB 18.50 GIAM TANG 19.10 -
VIC 41.30 GIAM GIAM 42.53 -
VNM 65.50 GIAM GIAM 67.55 -
VPB 19.70 GIAM TANG 20.36 -
VRE 17.75 GIAM GIAM 18.40 -

Nguén: YSVN

DO BIEN DONG NGAM BINH CUA CHUPNG QUYEN VS. DO BIEN DONG Q UA KHU CUA CKCS
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Nguén: YSVN

(*) Cot mau cam 1a Do bién dong qua khir chia cd phiéu co s&; Cot mau xanh 1a Do bién dong ngdm dinh clia CW; Buwéng trend line mau xanh la ty 1& Do
bién dong ngdm dinh/Dé bién dong lich str.

(*) NDT c6 thé st dung “D6 hién déng ngdm dinh” & so sanh céc chirng quyén c6 cling chirng khoan co s&. Do bién dong ngam dinh cang I&n thi ky
vong vé murc do bién déng gia ctia CKCS cang cao (hay néi cach khac, Do bién dong ngdm dinh cang Ién thi ching quyén cang dét).
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THONG TIN CHUPNG QUYEN

= . R 2. » Ngay giao
el etliile TCPH Thoi han Cleiamett | MushiTeig | (Cle il dich cudi
quyén hanh phét hanh hién I

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
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
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
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
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
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
CPOW2315 KISVN 15 thang 2 1,800 3,000,000 13,456 02/01/2025
CSHB2306 KISVN 15 thang 1.9156 2,000 2,000,000 12,238 02/01/2025
CSTB2328 SSI 16 thang 8 1,100 50,000,000 33,000 07/01/2025
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
CSTB2407 SSI 6 thang 4 1,300 27,000,000 33,000 12/12/2024
CTCB2402 SSI 6 thang 2 1,800 20,000,000 27,500 12/12/2024
CTPB2402 HCM 6 thang 1.6235 1,100 7,000,000 15,017 04/12/2024
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 4.8413 1,000 25,000,000 17,752 07/01/2025
CVIB2402 ACBS 12 thang 1.7096 2,000 10,000,000 20,515 19/05/2025
CVIB2404 SSI 5 thang 1.7096 1,600 15,000,000 21,370 12/11/2024
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
CVNM2311 SSI 16 thang 9.4772 2,200 12,000,000 75,817 07/01/2025
CVNM2315 KISVN 15 thang 3.7908 4,400 3,000,000 84,240 02/01/2025
CVNM2401 ACBS 12 thang 7.7366 1,600 8,000,000 63,827 19/05/2025
CVNM2402 HCM 6 thang 7.7366 1,000 7,000,000 68,179 04/12/2024
CVNM2403 SSI 5 thang 3.8683 2,100 20,000,000 72,531 12/11/2024
CVvPB2315 SSI 16 thang 5.4302 1,000 50,000,000 22,173 07/01/2025
CVvPB2319 KISVN 15 thang 1.81 3,100 2,000,000 22,737 02/01/2025
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
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
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
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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

THONG TIN LIEN HE

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

© 2018 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
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