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Basis spread thu hep

Dién bién hop dong

béng
ctra

+/- KLGD

Nguén: Bloomberg — YSVN

Thay d6i khéi lwong va Ol

03/10/2025

DIEN BIEN CAC HPTL

e Céac HDTL gidm nhe trong phién sang va héi phuc manh trong phién
chiéu. Mac du, gid khéng thé duy tri mirc cao nhét phién cho téi cubi
phién. Basis spread thu hep mirc chiét khau trong phién.

Bon vj Diém Diém HP  Ngay  Ngay
4111FA000 18569 41 264735 1M€o 13 NN giao dich Short hon 800 HD VN30F1M trong phién hém nay.
4111FB000 1859.9 9.0 435 20/11 48
NHAN DINH HDTL VN30F1M
VN30F2512 1854.9 6.9 357 18/12 76
4111G3000 18355 67 86 1903 167 e 4111FA000 tao cay nén dang Inside Bar cho thay gia hdi phuc trong

phién nhung gap ap lwc tai ving 1868 diém va déng ctra duéi 1860
diém. Diéu nay cho thay nhip hdi phuc trong phién cudi tudn kha nang
la nhip hdi phuc k¥ thuat trong xu hwéng gidm dang hinh thanh. Xu
hwéng & khung 1H dang & trang thai giam.

KLGD - e Xu hwéng ngén han trén khung Daily ctia 4111FA000 duy tri mirc
Bon vj HD % % TANG véi trailing stoploss tai 1804 diém.
4111FA000 264,735 8.2% 39,210 . N
CHIEN LUOC PAU TU
4111FB000 435 -23.6% 435
VN30F2512 357 70.0% 1,408
411163000 86N 32;/ - 8 S NDT xem xét diém vao vi thé Short & viing gia
guen. Bloomberg — Chiénlwoc  hién tai 1857 diém, dirng I6 1864 diém va chét
X Dot trong phién I&i 1830 diém. Long lwét ngan khi gia tru 1830-
Thay doi Basis spread X - < :
y P 1833 diém, dirng 16 1828 diém.
Basis spread Hém trwéc +/-
Pon vj diém diém  diém
4111FA000 -2.6 -7.0 4.4 Chién lwoc
4111FB000 0.4 70 74 theo xu
VN30F2512 4.6 1.8 72 hwéng NDT gilr vi thé quan sat chd diém vao méi
4111G3000 -24.0 -31.0 7.0 ngén hgn
Nguén: Bloomberg — YSVN (Daily)
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PO THI HOP BONG VN30F1M
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DIEN BIEN CHi SO VN30-INDEX
Chi s6 VN30-Index déng clra -0.02% dirng tai 1859.51
CO PHIEU ANH HUONG TRONG VN30-INDEX

GLICRvNIN |
st8,-2.10 NG
vpB,-1.951 INIININGG
MsN, -1.668 NN
TCB,-1.34 I
HDB,-1.17
MBB, -0.69 I
I vNMm, 0.12
M vic 0248
I VRE, 1.271
I VHM, 1.471
I B, 1.757
I PT, 1.877
I, V/IC, 7.23

-4.00 -2.00 0.00 2.00 4.00 6.00 8.00
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VON HOA TRONG VN30-INDEX
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DANH SACH CP CHi SO VN30

> . - ra X
M3 CP Tén Nganh Ty Giadong s psa per pBr  KLGD3  SHNuwéc  Cao52  Thap 52
trong ctra thang Ngoai Tuan Tuan
Pon vi % VND Ty VND X X 000 cp % VND VND
ACB gﬁ:: Ahaé"?ézh”"”g mai Co Tai chinh 14.2% 25,750 132,269 78 15 18,904 30% 29,500 18,043
BCM tt%';gc%%ggntgh?s:_“ggg hat B4t dong san 0.2% 66,200 68,517 18.9 3.2 576 2% 82,400 49,800
Ngan hang Thwong mai Co
BID phan Dau tw va Phat trién Tai chinh 0.4% 40100 281,557 10.9 18 8,821 17% 45100 31,200
Viét Nam
BVH Tap doan Bao Viét Tai chinh #VALUE! 54,100 40160 164 17 694 27% 65,500 39,100
cTG ;‘r?:: 3323 m'giggv"i’é‘?;i,\?a"m Tai chinh 1.5% 51500 276,555 92 17 10,569 26% 53,400 32,700
FPT Céng ty Cb phan FPT CNTT 7.2% 92,100 156,893  18.1 47 10,359 37% 135,652 85,043
GAS I:%rr‘]g gégg tghg:i VIELNam - 0 vy tien ich 0.5% 60,300 145501  12.1 22 1,049 2% 71,845 49,320
Tap doan Cong nghiép Cao Nguyén vat
GVR su Viet Nam - Cong ty Cé Nouyen vé 0.3% 27,300 109,200 206 19 4796 0% 36,750 21,700
phan ¥
Ngan hang Thwong mai Coé
HDB phan Phat Trién Thanh phé  Tai chinh 3.0% 30,850 107,823 75 17 20,799 17% 33,950 18,000
H® Chi Minh
HPG Gong ty GO phan Tap doan Nouyén vat 8.9% 28,100 215681 161 18 70,429 19% 30,850 17,750
MBB yﬁ:: gﬁgg ggi‘“’”g maiCo 14 chinh 4.0% 26,800 215,874 8.8 18 37,268 22% 29,500 14,735
MSN fﬂ‘;’;grfy C6 phan Tap doan ;']?e”t%gi” dung 4.9% 81,500 117,842 432 3.8 10,194 24% 89,000 50,300
MWG g?(.y”igD‘iVD%‘;gha” bau tw The Ehagngg“ti‘i‘éf;gﬂ 6.4% 77100 113989 234 338 9,226 47% 81,400 45,750
PLX Tap doan X&ng dau VietNam  Nang luong 0.3% 34,000 43200 207 17 2,304 16% 45,500 30,950
LPB gﬁ:: [‘gg%g::’ﬁg?ﬁ;{'} €5 Taichinh 5.4% 51600 154,144 156 338 3,900 1% 52,900 26,498
Tbng Céng ty C6 phan Bia - Hana tidu din
SAB Ruou - Nudc Gidi khat Sai Hang fu dung 0.5% 45,400 58228 146 27 1,273 58% 58,500 41,500
Gon Y
sHB ";‘r?:: gang Thuong MaiCo  Taichinn 2.0% 17,000 78,093 7.4 12 104490 5% 19,450 8,012
SsB ";‘r?:: ngg L';“r:’gg maiCo 14 chinh 1.1% 19,300 54,909 8.2 1.4 3,145 0% 23,800 16,200
ssl fg’g‘:ﬂ%gf’ phan Chirng Tai chinh 2.0% 37,850 78573 242 26 52036  #VALUE! 44,150 20,600
STB ;‘r?:: g:{‘g C)Tnh;”ﬁ;gn";a;? Tai chinh 3.9% 58700 110,662 95 18 12,090 18% 60,300 31,300
TCB ;‘r?:: Qgrt‘r?wg‘n‘gc’\'/‘i%t"?\la;? Tai chinh 56% 38,850 275300  12.9 17 24,534 22% 42500 22,200
TPB g‘ﬁ:: ;‘grr‘]gpm‘;gng maiCo 14 chinh 1.0% 18,800 49,669 7.8 13 34.905 25% 22800 11,100
VCB g‘ﬁ:: Gggg::;’g;‘g\’}?:t' ﬁgm Tai chinh 2.1% 62100 518,887 150 24 8,581 22% 70,600 52,000
VHM Céng ty Cb phan Vinhomes B4t dong sén 5.6% 98,600 404991 138 19 5,003 9% 108,200 37,600
a . . 2
VIB gﬁ:: Siﬂi tTeh\‘;IZ;‘ﬁ;"r:' co Tai chinh 15% 19,700 67,059 8.9 15 17,774 5% 24,800 14,298
vic I:?D” doan Vingroup - CONgty g4 4ong san 12.1% 171,000 658,866 47.0 44 3,667 4% 183,000 39,700
" 2 X . ~
vJc Si‘;’t‘jgtty CophanHang khong 5 1 ahigp 2.9% 128,700 69,705 376 3.2 2,133 7% 152,300 77,100
VNM gg"mg ty CO phan Sta Viet m?e”tigz“ dung 3.8% 61200 127,905  16.7 40 5,806 49% 70,500 51,400
VPB ':ﬁ:: Czrt‘?\l;’;“’%:ghm\%g;’g Tai chinh 4.9% 30,150 239,208 137 16 46,399 24% 38,900 15,150
~ y 2 X y . .
VRE Céng ty CO phan Vincom BAt dong san 2.2% 31,750 72,146 16.4 16 6,038 17% 34,300 16,100
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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

© 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
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.
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