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BIEU PO VN30 TRONG NGAY DIEN BIEN THI TRUONG

« Thi truSng da biénh ddng manh han trong chiéu nay, khdi dau bang mdt dgt ban kha manh déy chi s& giam

sau nhung két thic bang dot vt gia 1én & cac blue-chips 16n nhat. VN-Index kip thsi déng clra gan tham
chi€u. DO réng thi truGng dudc cai thién tich cuc hon khi s6 ma tang gia/s6 ma giam gia la 322/289 ma.
Tuy nhién, m&t bang blue-chips chiéu nay y&u han phién sang dang k&, néu so véi phién sang thi VN30 c6

téi 17 ma giam gia chi 9 ma phuc hdi cao han. Déng clra phién giao dich, Vn-Index giam 0,25 diém (-
k\ | 0,03%) xudng 926,54 diém; trong khi d6 Hnx-Index va Upcom-Index van tdng nhe. Thanh khoan toan thi
Hﬂ"ﬁ 4 | truGng da co6 sy cai thién, gia tri khdp Iénh 3 san trong phién hém nay dat 3.300 ty dong. Giao dich Khdi

I'N"I ﬁl" ngoai 1a diém sang khi ho tiép tuc mua rong 26 ty déng trén toan thi trudng va day ciing la phién mua rong

th(r 6 lién ti€p.

- Thi trudng cd s& dién bién giao dich kha cAm chirng trong cac phién vira qua khi tam Iy nha dau tu van rat
than trong vé xu hudng hién tai, mac du chirng khoan My cling c6 phién hoi phuc tich cuc nhung khong tao
hiéu (g tam ly cho TTCK VN khi ap Iuc ban van chiém uu thé, dong tién van tiép tuc ditng ngoai. Thanh
khoan dang Ia yéu t§ quan trong trong giai doan hién tai d& danh gia xu hudng tdi cta thj trudng, véi tinh
hinh hién tai thi trudng c6 thé tiép tuc Sideway va c6 thé xust hién cac phién giam diém manh dé thu hat
dong tién vao thi truGng. Ngoai ra, mdi quan tdm va chd y cta nha dau tu hién tai dang hudng tGi hoi nghi
thugng dinh G20 s3p tdi va liéu My - Trung c6 thuc su’ dat dudc thoa thudn thucng mai. Ngoai ra, Basis
clia VN30F1812 tigp tuc duy tri mic kha I6n (trén 7 diém) cho thdy gidi dau tu van ky vong vé& kha néng
giam diém cta VN30-Index hon la ting trudng.

THONG TIN MA HOP PONG TUONG LAI

VN30F1812 20/12/2018 20 887.5 10.15
VN30F1901 17/01/2019 48 885.9 15.77
VN30F1903 21/03/2019 111 860 50.79
VN30F1906 20/06/2019 202 885 39.11

V& mat ky thudt, VN30-Index gidng co quanh mdtc tham chi€u va xuét hién ctia mau hinh nén Doji trong
phién giao dich ngay 30/11/2018. Khdi lugng giao dich c6 su cai thién nhung van thap dudi mic trung binh
20 phién. Pidu nay cho thdy tam Iy cla gidi dau tu vaAn con rat than trong. Cac nguSng hd trg tdt trong
phién clia VN30 tai 890-885-880 diém, trong khi cac nguBng khang cu’ tai 900-905-910 diém.

TY TRONG VI THE MO’ GIUA CAC KY HAN L~ -
ONG VI O GIUA CAC : CHIEN LUQC PAU TU

HVN30F1IM EVN30F2M ©VNF30F1Q HVN30F2Q

Vi thé Long m& ra néu VN30 kiém nghiém thanh cong hd trg 890 diém,

100% oS EEEEEEEEE RN Chién lugc giao dich chét I8i vang ky vong 898-900 diém, Stoploss néu VN30 thing 887 diém.
902A> I trong ngay Vi th€ Short m& ra néu VN30 thing ho trg 890 diém, chét I8i ving ky
38 of vong 880-883 diém, Stoploss néu VN30 vugt 893 diém.
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602”’ i ; : Céc vi thé Long m& ra néu VN30 kiém n li anh céng ving hd trg
ig;’ . : : 880-885, chét I0i ving ky vong 905-910 diém, Stoploss néu VN30 thing
0 880 diém.
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PUONG CONG GIA HDTL CAC KY HAN
NHAN DINH DIEN BIEN GIAO DICH HDTL

Giahiéntai e Phién truGc 4 DPinhgia MBS
940 - — « Tong khdi lugng hop ddng khdp 1énh tudn nay tdng nhe 0,67% dat 541.143 hgp d6ng. Gia tri giao dich
920 1 gg7gs 90167 1079 A danh nghia theo d6 ciing ting 1,1% lén 48.076,7 ty d6ng. Mac du tinh hinh giao dich khong thuc sy’ soi
900 - déng nhung tong két thang 11, thanh khoan thj trudng van tdng cao so véi 2 thang lién ké trudc 1a
222 ] thang 10 va thang 9 1an Iugt 10,6% va 81,1%.
840 - « Chot phién th& Sau, chi s6 cac hgp dong tuong lai c6 su’ phan héa. Cu thé, hdp dong VN30F1812 téng
2(2)2 ] 0,7 diém lén 887,5 diém, basis hién dat -7,29 diém. Hdp ddng VN30F1901 lai giam vé 885,9 diém, thap

hon cubi tuan trudc 0,6 diém va thdp hon ca s6 8,89 diém. Hgp dong VN30F1903 bAt ngd gidm manh
trong phién cudi tudn xudng 860 diém tucong ducng mirc giam 3% trong khi VN30F1906 gill nguyén
mUic 885 diém. Theo d6 basis hai hgp déng nay Ian lugt 1a -34,79 va -9,79 di€ém. Nhu vay, trir trudng

1-Nov 1-Dec 1-Jan 1-Feb 1-Mar 1-Apr 1-May 1-Jun

DIEN BIEN CHI SO HDTL CAC KY HAN

Hao dn Chisé %+/ - KLGD %+/-  Vithé mé hop giam shock clia VN30F1903 thi cac hdp dong con lai khong cé nhiéu bién dong vé mét diém s, 1a

L Chi s6 KLGD  cudinga diéu hdp ly khi xu hung chura hinh thanh rd rang va giao dich gi&ng co van chiém phan 16n thdi gian
VN30F1812 887.5 0.26 124714 21.19 16273 -14.52 trong cac phién giao dich.
VN30FL901 885.9 0.10 %5 - 8 260 54 « Gia Iy thuyét (FV) MBS tinh toan tham khao cho phién giao dich tdi cho hdp ddng VN30F1812 Ia 897,65
VN30F1903 860 2.93 245 157.89 203 17.34 diém (cao hon 10,15 diém so v6i gia thi trudng). Tudng tu, gia ly thuyét tham khdo cho hdp dbng
VN3OF1906 885 0.86 36 132.43 119 -15.00 VN30F1901 & 901,67 diém (+15,77 diém), VN30F1903 la 910,79 diém (+50,79 di€m) va VN30F1906 la
T6ng 125,410 16,855 _14.11‘ 924,11 diém (+39,11 diém).

DIEN BIEN THANH KHOAN THEO TUNG MUC GIA VN30F1M PO THI KY THUAT VN30OF1M
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DIEN BIEN SPREAD HOP PONG TUONG LAl

Spread HDTL

Gid hién tai

trudc

Gia phién Tang/

giam

VN30F2M - VN30FIM -1.6 -0.2 14 0.4 -1.36
VN30F1Q - VN3OFIM -21.5 0.8 283 004 -21.46
VN30F1Q - VN3OF2M -25.9 1 -26.9 0.2 -26.10
VN30F2Q - VN3OFIM -2.5 4.9 -1.4 0.76 -3.26
VN30F2Q - VN30F2M -0.9 51 -6 1 -1.9
VN30F2Q - VN3OF1Q 25 41 20.9 0.8 24.2

DIEN BIEN SPREAD (VN30F2M - VN30F21M)
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NHAN DPINH SPREAD HOP PONG TUONG LAI
« Dong clra phién giao dich cudi tuan, hgp dong VN30F1903 bt ngd déng clra giam 26 diém khién chénh

I&ch gia hgp ddng nay so véi 3 hgp dong con lai dudc ndi rong lén mifc 25 dén 27 diém. Tuy nhién, kha
ndng I6n la mirc chénh Iéch nay sé dudc thi truGng di€u chinh ngay tir khoang thdi gian ATO cUa phién
giao dich dau tuan mgi, va nha dau tu kho cé cd hoi ki€m IGi tir khodng chénh Iéch gia I6n nay. Tuy
nhién, néu dau phién giao dich tGi, mic chénh I&ch gia van dugc duy tri & khodng 4 dén 5 diém, nha dau
tu c6 thé xem xét m& vi thé long Spread ddi véi hdp dong VN30F1903 va 3 hgp ddng con lai. Ky vong
chét 18i khi gia tri chénh 1&ch dugc thu hep v& mdc 0 diém.

Cudi tuan vira qua, t6nhg thdng M§ Donald Trump va chu tich Trung Qudc Tap Can Binh da c6 mdt cudc
g3p g3 kha thanh cong khi hai bén nhéat tri thic ddy hoan tat dam phan trong 90 ngay. Néu khéng thé
dat thoa thudn, thu€ sudt 10% s& nang Ién 25%. Diéu nay dugc danh gia 12 mdt thong tin tich cuc hd trg
cho thi trudng chitng khoan thé gidi va cé thé gilp cac thi truSng ting diém trong phién dau tuin méi.
Thi trudng c6 phi€u Viét Nam méc du dang c6 nhitng dién bién tudng ddi doc 1ap so vdi cac thi truSng
toan cau, nhung van cé thé ky vong thi truGng hdi phuc trong phién giao dich t6i. BSi véi chién Iugc giao
dich spread zero dudc khuy&n nghi trong ban tin trudc. Nha dau tu can chi y xem xét dién bién thj
trudng trong ddu phién. Néu da ting cla thi truSng dugc cling ¢8, nha ddu tu’ ¢ thé thuc hién ct |16 hdp
dong Short va nam gilt hgp doéng Long. Ngudc lai, thi trudng tao gap tdng nhung da tang khéng viing
vang, nha dau tu’ c6 thé xem xét chdt I6i hgp dong Long va chd dgi cd hdi cét 16 hgp dong Short & miic
gia hap ly.

DIEN BIEN GIA HOP PONG VN30F1M VA VN30F2M
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CAC MA ANH HUONG LON NHAT TO'I VN30 INDEX

TOP 10 CO PHIEU VON HOA TRONG VN30
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DIEN BIEN THANH KHOAN HDTL
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NHAN DINH CHI SO VN30

Trudc khi budc vao phién giao dich cudi cung cla thang 11, nha dau tu td ra than trong trudc thong tin
B0 Cong an cho biét da thuc hién téng dat quyét dinh, thi hanh Iénh bat, khdm xét vdi 4 bi can lién quan
vu an xay ra tai BIDV, trong d6 c¢6 6ng Tran Bac Ha, nguyén Chu tich HDQT ngan hang. Nhiéu nha dau tu
to ra bi quan trudc thong tin trén va nhan dinh dong ngan hang s& bi anh huéng dang k&. Tuy nhién,
nhifng lo ngai nay dudng nhu’ chua dudc thé hién vao dién bién thj trudng thai diém hién tai. BID khong
gidm gia sau ma bién ddng véi bien dd hep quanh m&c tham chiéu. Bén canh d6, cac c¢b phiéu ngan hang
nhu ACB, CTG, TPB, VCB, MBB hay VPB déu nhich Ién trén mGc tham chi€u va gop phan gilp cac chi s6
téng diém. Nhém c6 phiéu dau khi ciing dang cé bién ddng tucng déi tich cuc sau khi gia dau thé gidi
tang. Tuy nhién, thi trudng da bién ddng manh hon trong chiéu nay, khdi dau bang mét dgt ban kha
manh d&y chi s6 giam sau nhung két thiic bang dot vét gia 1én & cac blue-chips 16n nhéat.

Chét phién, chi s8 VN30 giam 2,79 diém (-0,31%) xudng 894,79 diém. Hé s6 tdng/giam ghi nhan c6 9 ma
t&ng/17 ma giam. Khéi lugng giao dich clia nhém VN30 dat 54,63 triéu ¢ phiéu tuong ('ng gia tri 1.759 ty
dong.

Giao dich khéi ngoai la diém sang khi ho tiép tuc mua rong hon 52 ty dong trén toan thi truSng va day
cling 1a phién mua rong th(r 6 lién ti€p. Trong dd, khGi ngoai ban rong trén HoSE va mua rong trén HNX,
Upcom. VNM 1a ¢6 phiéu khéi ngoai mua rong nhiéu nhét phién véi 125,53 ty dong. X&p tiép theo trong
top mua rong ctia khoi ngoai lan Iugt la BID (14 ty dong), PVD (13,6 ty dong), VCB (13,5 ty dong), GMD
(13,5 ty dong). & chidu ngudgc lai, HPG Ia ¢6 phiéu khdi ngoai ban rong manh nhét véi 77 ty dong. X&p
ti€p theo trong top ban rong lan Iugt 1a VIC (60,4 ty dong), GAS (20,63 ty dong), NVL (15 ty dong), VRE
(12,68 ty dong), ...

PO THI KY THUAT VN30
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DIEN BIEN CHI SO CHUNG KHOAN THE G101

Chi s6 pigmss ondgEm o YTD
o
VN-index 926.54 - 0.03 1621 - 586
Dow Jones 25,538.46 0.79 17.03 3.31
S&P 500 2,760.17 0.82 18.90 3.24
Nikkei 225 22,632.50 1.26 1565 - 0.58
Shanghai 2,588.19 0.81 12.06 - 2174
DAX 11,257.24 - 0.36 1234 - 1285
vang 1,222.97 0.20 . - 6.3
Dau WTI 52.98 4.03 .- 1231

LICH THONG TIN KINH TE VIET NAM VA THE GI10'I

Ky trudc Du bao Thuc té

M - Trung dat théa thuén ngling 4p thué xuét nhap khau trong 90
HOi nghi G20 ngay tGi va dong y tang cudng thoa thudn dam phan dé xoa diu
cdng thdng thucng mai.

[EU] PMI San xudt
T.11

[EU] PMI San xudt
BT .11

[US] PMI San xudt
T.11
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NHAN PINH THI TRUONG CHUNG KHOAN THE G101
« Vdi cac thong tin tich cuc hd trg nhu chinh sach “bd cau” nhigu kha ndng dudc Fed ap dung trong thdi

gian tGi hay cudc dam phéan gilta hai nha Ianh dao Trump — Tap cho thdy nhiing tin hi€éu kha quan trong
xoa diu cdng thdng thucng mai, chifng khoan My ngay 18p tirc tdng manh trong phién th& Sau. Thdm chi
S&P500 con ghi nhan tudn qua la tudn cé tdc d6 tdng manh nhét k& tr 2011 véi chénh léch déng clra hai
tuan Ién t8i 4,8%. Futures trén cac chi s chinh clia My cling xanh trong nhifng phut giao dich dau tuan
nay. Lgi tlrc trai phi€u kho bac bat ngd giam cham nguGng thap nhat 10 tuan, hién dang quanh mirc
2,99-3,01%.

Céc thi trudng tiéu biéu tai chau A nhu Nhat Ban, Uc, Hong Kong va Trung Qudc cling chdt phién cudi
tuan trudc véi sy’ hdi phuc tich cuc. Thai d0 mém déo va théa thuan tam ngling tang thu€ xuat nhap
kh&u trong 3 thang tdi gilta My - Trung ngay 18p tic day ty gia ca dong Nhan dan té va dollar lén cao.

Dau thé WTI tang 2,8% Ién 52,35 USD/thling. Vang ha vé mirc 1.220,52 USD/ounce.

NHAN PINH c6 PHIEU BIEN PONG MANH TRONG RO VN30
« Ch6t phién, HPG gidm 1.000 d6ng xudng 33.200 ddng/CP va la ¢6 phiéu tac dong tiéu cuc téi trang thai

giam diém cta chi s6 VN30. Xu hudng gidm tiép tuc dién ra khi dudng gia ndm dudi cac dudng MA ngén
han va trung han nhu MA5, MA10, MA20, MA100 va MA200 ngay va cac chi bao ky thudt nhu MACD, RSI
Stoch cho tin hiéu ban manh. HS trg ngdn han clia HPG la 30.000-31.000 ddng, trong khi cac ngudng
khang cu’ ngan han tai 35.000-36.000 dong/cp.
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BMP
cl
CTD
CTG
DHG
DPM
FPT
GAS
GMD
HPG
HSG
KDC
MBB
MSN
MWG
NVL
PLX
PNJ
REE
ROS
SAB
SBT
sslI
STB
VCB
vIC
vic
VNM
VPB
VRE

DANH MUC cO PHIEU TRONG VN30

Ty trong (%6) _ GreD | piémtacdong| P | pP/m

Construction & Materials 0.36
Construction & Materials 0.86
Construction & Materials 1.20
Banks 1.51
Pharmaceuticals & Biotechnology 0.48
Chemicals 0.59
Fixed Line Telecommunications 3.51
Oil & Gas Producers 1.54
Industrial Transportation 1.26
General Industrials 7.76
Industrial Metals & Mining 0.30
Food Producers 0.54
Banks 4.42
Financial Services 7.55
Technology Hardware & Equipment 4.23
Real Estate Investment & Services 3.91
Oil & Gas Producers 1.18
General Retailers 2.24
Industrial Engineering 0.98
Construction & Materials 0.91
Beverages 4.28
Food Producers 1.14
Financial Services 1.51
Banks 3.71
Banks 3.52
Real Estate Investment & Services 11.14
Travel & Leisure 6.39
Food Producers 10.31
Banks 6.82
General Retailers 5.82

55,200
26,300
155,500
23,000
82,000
21,600
42,900
90,800
27,700
33,200
6,620
24,350
21,550
80,000
84,500
68,100
58,000
92,100
31,800
36,000
250,000
21,100
28,500
12,150
55,400
101,700
131,000
128,000
20,800
30,700

0.54
-0.38
-0.96

0.66
-0.61
2.13

0.78
-1.25
-2.92
-0.30
-1.02

3.11
-1.23
-0.59
-1.59

1.05

0.88
-1.85
-0.28

-1.86
0.71
0.00
0.73

-0.29

-1.13

0.00
-1.60

NN PP ANPPOWPRPPNMNEPEOEDNDOGDNDOGDNMNNPRPROMMPENEPREREPRPPR

.64%
.54%
.88%
.42%
.85%
.33%
.70%
.67%
.91%
.41%
.40%
.26%
.53%
.39%
.31%
.27%
.40%
.19%
.73%
.98%
.83%
.10%
.24%
.24%
.19%
.62%
.62%
.98%
.19%
.93%

6.52
6.74
3.22
81.43
4.70
15.30
13.85
39.56
26.97
250.18
23.40
0.64
416.15
51.63
27.00
25.18
12.17
25.86
7.31
81.18
13.67
35.45
30.66
33.13
79.40
103.15
78.87
180.95
27.79
56.44

-0.01
0.06
-0.02
0.06
0.01
0.11
0.07
-0.21
0.02
-2.04
-0.14
-0.02
0.10
-0.25
0.18
0.05
-0.17
-0.93
0.01
-0.01
0.00
-0.21
0.05
-0.27
-0.06
0.00
1.30
-1.25
-0.59
0.34

9.88
79.15
7.70
11.14
20.31
14.48
8.06
14.03
4.39
7.66
3.56
#N/A N/A
9.11
14.77
13.04
28.76
17.66
16.97
6.27
27.84
36.22
20.27
9.83
16.34
16.49
74.43
13.84
25.61
7.37
47.54
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1.82
1.30
1.51
1.23
3.66
1.06
2.22
4.09
1.44
1.81
0.49
0.83
1.48
4.78
4.46
3.56
3.43
4.42
1.12
3.54
9.63
1.73
1.51
0.92
3.24
5.90
6.70
8.76
1.70
2.74,
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CHUNG KHOAN ME&

Giao dich Spread Hgp dong tucng lai

THONG TIN CO’ BAN VE GIAO DICH SPREAD HOP DONG TUONG LAI

» Spread HPTL: |1a chénh léch gia gilfa hai HDTL tuong lai khac nhau khi thuc hién dong thai
MUA mét (hay nhiéu) hgp dong tucng lai nay va BAN mét (hay nhiéu) hgp ddng tudng lai
khac.

e Phéan loai Spread HPTL:

qg Intramarket Spread (hay Calendar Spread) la Spread gitta hai hgp dong c6 cung tai san
¢d s@ nhung c6 thang dao han khac nhau.

q Intermarket Spread la Spread gilfa hai hgp dong c6 cung thang dao han nhung c6 tai san
G sG khac nhau.

q Interexchange Spread la Spread gitfa hai hgp dong trén hai san giao dich khac nhau.
» Vidu vé giao dich Spread HDTL:

Mua Spread hgp dong F2M — FIM (Mua VN30F2M va Ban VN30F1M) khi mirc chénh Iéch gia
gitta 2 hgp dong thap. Khi mic chénh gia gitta hai hgp dong cao Ién, thi thuc hién chét IGi
(déng vi th€ ) bdng cach ban spread F2M - FIM (Mua VN30F1M va Ban VN30F2M).

» Lgi thé cua giao dich Spread HDTL:

U1 Giao dich spread c6 rui ro thdp han so véi giao dich truc ti€p HDTL vi khi thutc hién dong
thdi mua va ban hai hgp dong, 16  mot hgp déng sé mot phan dugc bu dép bdi 14 hap
dong con lai;

U Bién dong clia Spread thuGng nho han so véi bi€n dong gia clia HDTL;
G Spread c6 tinh chu ky va cé thé xudt hién xu hudng ngay ca khi gia cac HDTL di ngang.

U1 Giao dich Spread khong yéu cau phai theo ddi bi€n dong cua thi truGng trong sudt phién
giao dich (khong can st dung dir li€u real-time).

(i C6 thé tao ra nhiéu vi thé& bang cach két hgp cac cip hgp déng khac nhau
» Rui ro cia giao dich Spread HDTL:
@ Thanh khoan kém
@ Chi phi giao dich cao do phai déng thdi mua va ban 2 hgp déng dé tao mot vi thé
@ Khong st dung dugc Iénh diéu kién stoploss.

« Nha dau tw nén xay dung chién luge giao dich (xac dinh di€m vao — di€m ra) va
diéu kién cat 16 ré rang trude khi ti€n hanh giao dich Spread HBTL.

CHIEN LUOC GIAO DICH MAU V&'l SPREAD (VN30F2M — VN30F1M)

« Spread (VN30F2M — VN30F1M) dudc xay dung bang cach ddng thdi mua va ban hai hgp déng
VN30F1M va VN30F2M véi mac dinh:

§ MUA/LONG Spread = Mua VN30F2M va Ban VN30F1M
§ BAN/SHORT Spread = Ban VN30F2M va Mua VN30F1M

« Theo d&i dién bién Spread va MA5 cua Spread véi Ngudng tin hiéu = 3 diém dé xac dinh tin
hiéu m& vi thé (diém vao cla giao dich)

§ Néu (Spread — MA5) < -3 di€m ------—----- M@ vi thé& béng viéc MUA Spread
§ Néu (Spread — MA5) > 3 di€ém ---------—--- MG vi th€ bang viéc BAN Spread

« Néu Spread trd v& gan hodc vugt mifc MAS tai thdi diém md vi thé (MA5 tai diém vao), nha dau
tu sé& thuc hién déng vi thé dé chét I5i (diém ra cla giao dich).

» Khoang th@i gian t6i da cho m@t giao dich la 5 ngay: Sau khi ma vi th€, néu tdi ngay thr
5, chién Iugc khong sinh 1Gi s€ thuc hién dong vi thé.

BANG THONG KE LICH SU' LAI/ LO LY THUYET THEO CHIEN LUQC MAU

Tdng s6 lugt giao dich (vao va ra) — Tir 10/2017 dén 05/2018

Téng sé giao dich MUA/LONG spread 35
qSo giao dich i 30
qS6 giao dich 16 5
qTy 18 14 (%) 85,7%

Téng sé giao dich BAN/SHORT spread 34
qSo giao dich i 28
qS6 giao dich 16 6
qTy 18 13 (%) 82,3%

« Luu y: Chién ludc giao dich mdu dudc sif dung trong ban tin chi mang tinh chat tham khao,
nha dau tu nén xay dung chién lugc riéng dua trén cac chi s6 k¥ thuat va nguGng tin hiéu pha
hop véi khau vi rui ro clia minh.
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THONG TIN CO’ BAN HBTL VN30

CHUNG KHOAN ME&

DAC PIEM SAN PHAM HBTL VN30

A WN B

10
11
12
13
14
15
16
17
18
19

20

21

22
23
24
25

26

27

Ma hgp dong
Tai san co s6
Hé s6 nhan hgp dong
Quy mo 01 hgp dong

Thang dao han

Phudng thirc giao dich

GD khdp Iénh dinh ky

Thoi gian giao dich GD khép 1&nh lién tuc
GD thoa thuan

Cac loai lIénh giao dich

Nguyén tac khép Iénh

Khéi lugng giao dich tdi thi€u/Iénh

Khoi lugng giao dich t6i da/Iénh

Pon vi yét gia/ Budc gia

Bién @0 giao dong

Ngay giao dich cudi cling

Ngay thanh toan cudi ciing

Phwang thifc thanh téan

Gia thanh toan hang ngay

Gia thanh téan cudi cling

Gia tham chiéu

M@ tai khoan

NBT CK chuyén nghiép
NBT td chirc

NDT ca nhan

Gigi han vi thé& nam giif
t6i da trén 1 TK

Mirc ky quy ban dau
Mirc ky quy duy tri

Ky quy b6 sung

Ty 1€ st dung tai san ky quy

Ngu@ng canh bao vi Ml:rc d? 1
ham ty 1& ky qu Mfc do 2
phamty e Ky quy Mirc d6 3

Thoat khaéi hgp dong dang tham gia

VN30F-yy-mm

Chi s6 c8 phiéu VN30

100.000 ddng

100.000 dong * Diém chi s6 VN30

- Thang hién tai

- Théang ti€p theo

- Hai thang cudi 2 quy gan nhat

- Giao dich khdp Iénh

- Giao dich thoa thuan

- ATO: 08h45 - 09h00

- ATC: 14h30 - 14h45

- Sang: 09h00 - 11h30

- Chiéu: 13h00 - 14h30

- 08h45 - 14h45

LO, MOK, MAK, MTL, ATO, ATC.

Uu tién gia va thdi gian.

01 hgp dong

500 hgp dong

0,1 diém chi s6 = 0,1 * 100.000 = 10.000 ddng

+/- 7%

Thir'5 clia tuan thir 3 clia thang dao han. N&u rdi vao ngay nghi 1& thi s& dudc diéu chinh 1én ngay giao dich lién trudc.

Ngay lam viéc lién sau ngay giao dich cudi cung.

Thanh téan bang tién

Gia hop dong phai sinh do HNX xac dinh dé tinh toan gia tri 15i/I0 phat sinh cudi ngay clia tirng hdp dong.

Gia dong cuia clia chi s6 VN3O0 tai ngay giao dich cudi cting clia HDTL.

Gia thanh toan cudi ngay clia hgp dong tucng lai trong ngay giao dich lién trudc.

Nha dau tu can c6 2 tai khoan dé& tham gia giao dich phai sinh: 1 tai khoan giao dich tai cac CTCK la thanh vién giao dich CKPS va 1 tai khoan ky
quy tai cac CTCK la thanh vién bl trir CKPS.

20.000 hgp dong

10.000 hgp dong

5.000 hgp dong

Tai san nha dau tu’ phai dat coc vdi cong ty méi gidi ddi véi mdi hgp dong truGe khi giao dich. VSD quy dinh ty & ky quy ban dau la 10% quy mo
hgp dong nhung dé& phong ngtra rdi ro, cac CTCK thudng yéu cau mic ky quy cao han.

Tai san ky quy t6i thiéu trong tai khoan ddi véi mdi vi thé mé ma nha dau tu dang ndm giif, thudng it hdn so véi mirc ky quy ban dau.
NOp tai san bd sung dé s6 du tai khoan ky quy khéng thdp han mic ky quy duy tri hodc chdp nhan déng bét vi thé trén tai khoan cua nha dau tu
dé dam bado tiép tuc giao dich.

Ty |€ tai san ky quy da dugc ding trong cac giao dich phai sinh cta nha dau tu tinh trén gia tri tai san ky quy thuc co.

Ty € sir dung tai san ky quy dat nguGng 80%

Ty € sir dung tai san ky quy dat nguGng 90%

Ty 1€ st dung tai san ky quy dat nguGng 100%

Nha dau tu ndm gitr vi th& hgp dong cho dén thdi diém dao han hodc thoat khoi vi thé trudc thdi diém déo han bang cach d&t mot/nhiéu Iénh tai
vi thé ddi nghich vai vi thé truGe do.
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TUYEN BO MIEN TRACH NHIEM

Ban quyén nam 2017 thugc vé Cong ty CP Chirng khoan MB (MBS). Nhitng théng tin st dung trong béao cao dugc thu thap ti nhitng ngudn dang tin cdy va MBS khong chiu trach nhiém vé tinh chinh
xac clia ching. Quan diém thé hién trong bao cao nay la cla (c4c) tac gid va khong nhéat thiét lién hé vdi quan diém chinh thic cla MBS. Khdng mdt théng tin cling nhu' y kién ndo dudc viét ra nhdm
muc dich quang cao hay khuy&n nghi mua/ban bt ky chifng khoan nao. Bao céo nay khéng dugc phép sao chép, tai ban bdi bt ky ca nhan hodc t8 chlic nao khi chua dudc phép clia MBS.

MBS HOI S&
Toa nha MB, s6 3 Liéu Giai, Ba Dinh, Ha NOi
Tel: +84 24 3726 2600 - Fax: +84 24 3726 2601

Webiste: www.mbs.com.vn

Hotline: 1900 9088

MBS RESEARCH | BO PHAN CHIEN LUQC THI TRUONG

Tran Hoang Son Trudng bd phan/Kiém soat n.tranhoang@mbs.com.vn
Pham Van Quynh Chuyén vién Nghién clru nh.phamvan@mbs.com.vn
Nguyén Hoa Hap Chuyén vién Nghién c(tu hop.nguyenhoa@mbs.com.vn
Nguyén Thi Hai Ha Chuyén vién Nghién c(fu ha.nguyenthihai@mbs.com.vn
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