oy vEhune Khagn BAN TIN CHUNG QUYEN

Thanh khoan tiép tuc suy giam 13/11/2024
Thi trwéng co s& co dién bién tiéu cuc trong phan Ién thoi gian Gia tri giao dich va Khéi lwgng giao dich
giao dich, tuy nhién da gidm thu hep dan vé cudi phién va céac chi 0 " 5

. R . R 2 70
s6 chinh déu déng ctlra trong sac xanh. Thi trwdng chirng quyén S *0

chirng kién thanh khoan giam manh so véi phién trwée, cac chirng
quyén cta STB, MWG va VPB la nhém dwoc giao dich tich cuwc
nhét. Chang t6i tiép tuc khuyén nghi NDT c6 thé gia téng ty trong
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Phan bé GTGD theo ma chirng quyén
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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 91,500 IT™M 68%
CFPT2317 1.1% 3830 30,900 0.117 IT™M -0.7% 2.78 8 0%
CFPT2401 6.4% 1670 391,600 0.64 IT™M 1.0% 8.89 23 42%
CHPG2333 -2.8% 350 281,400 0.096 IT™M 4.5% 9.19 26 56%
CHPG2334 -2.9% 340 879,000 0.284 IT™M 8.3% 6.29 57 54%
CHPG2339 -6.7% 1110 11,100 0.012 OTM 9.0% 6.68 54 53%
CHPG2342 0.0% 590 96,500 0.055 IT™M 0.5% 5.04 8 114%
CHPG2402 2.0% 1530 354,800 0.53 OTM 19.6% 3.40 189 57%
CHPG2403 0.0% 400 619,100 0.242 OTM 18.7% 5.45 113 46%
CMBB2315 1.3% 1510 179,800 0.27 IT™M 5.5% 3.94 57 89%
CMBB2402 0.0% 1590 233,900 0.371 ITM 10.1% 4.93 189 36%
CMBB2403 -1.2% 850 586,900 0.447 IT™ 2.3% 10.78 23 43%
CMBB2404 -0.8% 1260 337,300 0.407 IT™M 7.7% 6.02 113 38%
CMSN2317 -3.4% 280 21,100 0.005 OTM 22.1% 3.62 54 59%
CMSN2401 -3.2% 920 119,700 0.11 OT™M 22.4% 3.33 113 64%
CMSN2403 -14.3% 60 265,500 0.013 OTM 23.7% 5.20 33 48%
CMWG2314 10.0% 1210 2,079,600 2.334 IT™M 2.7% 4.72 57 56%
CMWG2401 6.7% 1920 243,900 0.452 OTM 18.1% 4.12 189 48%
CMWG2402 8.3% 390 741,800 0.25 OTM 5.7% 13.37 23 43%
CMWG2403 3.0% 1040 616,400 0.588 OT™M 12.5% 5.89 113 43%
CPOW2315 0.0% 330 31,600 0.01 OTM 20.6% 54 2%
CSHB2306 20.5% 470 800 0 OTM 25.7% 54 97%
CSTB2328 -6.9% 270 5,250,200 1.275 IT™M 5.3% 8.98 57 36%
CSTB2333 -14.5% 650 111,400 0.059 OTM 12.0% 8.80 54 46%
CSTB2337 2.2% 950 50,100 0.043 Y 0.7% 5.02 8 129%
CSTB2402 -2.0% 1960 887,900 1.664 IT™M 7.4% 4.14 189 38%
CSTB2403 3.2% 980 228,700 0.195 IT™M 1.6% 7.53 23 53%
CSTB2404 0.0% 1200 1,990,300 2.145 Y 7.2% 4.85 113 45%
CSTB2407 -2.3% 430 670,700 0.228 IT™M 4.0% 11.24 33 39%
CTCB2402 9.1% 120 655,500 0.068 OTM 19.8% 491 33 53%
CTPB2402 2.3% 890 977,600 0.777 IT™M 1.9% 23 47%
CVHM2318 0.0% 400 - 0 OTM 37.6% 0.29 54 95%
CVHM2402 -0.6% 1730 36,000 0.061 OT™M 20.1% 2.94 113 81%
CVHM2403 3.6% 860 31,600 0.025 OTM 9.0% 5.92 23 90%
CVHM2405 0.0% 350 651,400 0.22 OTM 15.1% 3.94 33 66%
CVIB2305 0.0% 400 408,500 0.16 IT™M 7.6% 57 57%
CVIB2402 -2.6% 750 214,000 0.156 OTM 19.1% 189 37%
CVIC2314 -11.8% 150 27,200 0.004 OT™M 36.2% 0.36 54 68%
CVIC2401 -5.3% 180 230,400 0.034 OTM 13.8% 4.03 23 58%
CVIC2402 0.0% 40 301,700 0.012 OTM 23.5% 2.67 33 47%
CVNM2311 0.0% 110 129,000 0.011 OT™M 18.2% 6.97 57 41%
CVNM2315 0.0% 80 4,800 0 OTM 30.1% 2.62 54 44%
CVNM2401 2.5% 1250 173,100 0.217 IT™M 13.1% 4.19 189 45%
CVNM2402 5.3% 200 333,900 0.056 OTM 7.3% 11.57 23 44%
CVPB2315 -9.1% 100 2,919,900 0.281 OTM 17.4% 8.45 57 47%
CVPB2319 13.0% 260 400 0 OT™M 19.9% 7.29 54 52%
CVPB2401 7.7% 1120 364,600 0.384 OTM 14.0% 5.03 189 39%
CvPB2402 18.4% 450 1,661,300 0.691 IT™M 2.8% 12.97 23 37%
CVvPB2403 8.0% 950 182,600 0.158 IT™M 8.0% 6.14 113 37%
CVPB2406 12.5% 180 4,808,800 0.643 OTM 7.8% 18.53 33 35%
CVRE2320 0.0% 50 40,600 0.001 OTM 79.2% 0.01 54 85%
CVRE2401 0.0% 50 81,000 0.002 OTM 19.9% 3.71 23 63%
CVRE2402 0.0% 250 233,900 0.058 OTM 35.4% 2.78 113 63%

Ngudn: FiinPro, YSVN

Premium = (Gia thuc hién + Gia chirng quyén x Ty 1& chuyé&n dbi) - Gia hién tai cia CKCS (Chénh léch gira Gia hoa vén va gia hién tai ciia CKCS).
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Don bay (Effective gearing) cang cao thi dd bién dong theo CKCS cang Ién.
D& han ché rti ro, NDT nén Iwa chon nhitng Chirng quyén dang c6 Trang thai ti&n dwong (ITM), ¢é Ty Ié 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 t¢i khi ddo han) cao (trén 02 tudn) d& han ché rdi ro.

BANG TONG HOP KHUYEN NGHI KY THUAT CO PHIEU CO SO

Upside
Gia hién Muc myc  ngan han  Muc cat :
tai tiéu ngan SO VOi I6 ngan Reward/Risk
: han gia hién han
tai

FPT 138.30 137.80 TANG TANG 154.92 12% 133.72 3.63
HPG 27.70 27.05 TANG GIAM 31.84 18% 26.67 4.04
MBB 24.15 GIAM TANG 24.84 -
MSN 73.00 GIAM GIAM 75.60 -
MWG 61.90 GIAM TANG 63.91 -
POW 11.70 GIAM GIAM 12.04 -
SHB 10.45 GIAM GIAM 10.76 -
STB 33.40 GIAM TANG 34.82 -
TCB 23.15 GIAM TANG 23.77 -
TPB 16.15 GIAM TANG 16.77 -
VHM 40.30 GIAM GIAM 42.40 -
VIB 18.30 GIAM TANG 18.87 -
VIC 40.60 GIAM GIAM 42.20 -
VNM 65.00 GIAM GIAM 66.88 -
VPB 19.35 GIAM TANG 19.81 -
VRE 18.10 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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(*) Cot mau cam la Do bién déng 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 “D6 hién ddng 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 mirc do bién déng gia clia CKCS cang cao (hay néi cach khac, D6 bién dong ngdm dinh cang Ién thi chirng quyén cang dét).
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THONG TIN CHPNG QUYEN

VER Thei han Tyle Gidphat  Khéi luong Gid thuc '\('j?;]ygdi?
quyéen chuyén doi hanh phat hanh hién cing

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
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
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
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
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
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
CVIC2314 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
CVPB2315 SSi 16 thang 5.4302 1,000 50,000,000 22,173 07/01/2025
CVPB2319 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
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
CVRE2402 HCM 9 thang 4 1,000 15,000,000 23,500 04/03/2025
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