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HOP PONG TUONG LAI VN30 — UU TIEN CHO VI THE BAN NGAN HAN CHO HOP

PONG VN30F1711 -VN30F1712 VA VN30F1803

. . Ngay: 11/10/2017
CHIEN LUQC BDAU TV

= Chisé VN30F1M tiép tuc xu hwéng ting didm va dao déng kha déng pha vai chi sé VN30. Bong

Thong tin mé Hep dong twong lai cra phién hom nay VN30FIM dirng & marc 804.2 didm (+2.2; 0,27%) so voi phién trude. Tuy

Ngay dao S6

MA 0 VN30F FV nhién, diém dang chi y nhat d6 1a m&c bién ddng manh tai cAc hop ddng ky han xa hon 1a

han ngay VN30F1803, VN30F1712 va VN30F1711 ddng loat ting manh trong phién ATC. Riéng

VN30F1710  19/10/2017 8 804.2 2.93 VN30F1803 téng 53 didm gan kich bién do Ién mec 860 diém trong khi trwéc dé cac hop déng
xa hon ky han gan nhat thwong c6 mae thanh khoan va bién dong kha thap.

VN30F1711  16/11/2017 36 8282 (19.51) = Trong phién trwdc ching t6i cling nhan thay ky han dé&n han thang 3/2018 va thang 12/2017 1a 2

ky han c6 mirc d6 tdng manh nhat do c6 mwc chiét khdu sau nhét so véi FV nén chung t6i da

VN30F1712 21/12/2017 71 848  (37.80) khuyén nghi git qua dém véi vi thé Mua hop ddng nay. Tuy nhién, sau phién hdm nay xuét hién

mirc chénh gitra hai hop ddng VN30F1711, VN30F1712 va VN30F1803 so v&i gia tri ly thuyét

VN30F1803 15/03/2018 155 860  (45.19) MBS tinh toan 1an lwot 14 19.51 va 37.80 va 45.19 diém day 1a mirc chénh I&n va dot bién do d6

NDT c6 thé xem xét mé vi thé Ban véi hai hop ddng nay ngay tai mirc tham chiéu (+/- 5 diém)
trong phién téi.
‘ = Riéng v&i hop ddng ngan han VN30F1710, gia giao dich dang thap hon gia ly thuyét MBS tinh
Do thi VN30 trong ngay toan 13 3 diém va thap hon gia co sé la 2.63 diém do d6 NDT c6 thé tiép tuc duy tri vi thé mua
hién c6 v&i chién lwgc trading theo trend hodc mé vi thé mua méi trong cac nhip chinh sau
P trong phién déi véi NDT theo chién lwoc swing trading. Xét vé trung han, sau khi vwot qua dugc
T R vuing tich Iy, VN30 dang tao mé hinh c& véi gia ky vong c6 thé 1én t&i vang 823 diém. Viing
,| ] - diém tlr 824- 827 ciing 14 viing gia ky vong trong trung han cda ching t6i theo mé hinh séng
I Elliott.
Il = Vi thé mé& vao cubi phién trwdc tang én 3.427 khi nha dau tw da lac quan hon véi xu thé ngén
) f - han cta VN30 sau khi vwot ving khang cw 800 diém. Véi viéc chi sé dang & sat can trérj cla
I[l'.rrl 1 J-||'1|' ',.. l,.,#-" dai giao dich ngan han, NDT nén han ché mé trang thai mua mai trong nhitng phién ti. i véi
| ™ - vj thé bén trong ngan han, NDT c6 thé tiép tuc can ban véi VN30F1M tai viing khang cw 805 —
- ¥ . 808 diém
| |‘[ "|I|.Ir | Chien lwegrc giao dich i s . . )
IRR |_ " . ngén han Vi thé baq, NDT co6 thé tlep‘tuc can ban voi VN3QF1M tai vung k_rlang cw

M1 h ."'| ' - 805+/-. Ban VN30F1711 va VN30F1712 ngay tai mirc tham chiéu(+/- 5

u| ' L[ : diém)
|] | Vi thé MUA c6 thé dugc mé tai cac vi tri diéu chinh cta chi sb

VN30F1710: 794-797 v&i nha dau tw theo chién lwgc swing trading

Chién Iwgc giao dich Mé& dong thoi vi thé MUA déi voi HDTL VN30F1710 va BAN voi HDTL
trung han VN30F1711 dé thwc hién chién lwgc Arbitrage ngan han
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Ban tin chirng khoan phai sinh

NHAN BINH THI TRUONG
I.  Nhan dinh thi trwéong HDTL

Thi trwdng giao dich HDTL bién ddng manh vé cudi phién. Ngoai VN301710 c6 murc bién ddng nhe
0,27% so vé&i phién trwéce thi cd 3 ky han xa c6 mire ting rat manh tr 3,09% dén 6,61% khién cho nha
dau tw bat ngd. Chi s6 VN30F1710 déng ctra tang 0,27% lén 804,20 diém; VN30F1711 tang 3,09% lén
828,20 diém; VN30F1712 ting 4,95% lén 848 diém, VN30F1803 tang 6,61% lén 860 diém. Hién tai, chi
sb co s& VN30-Index dang & mirc 806,83 diém.

Tbng thanh khodn ciia thi trwdng phai sinh 10.597 hop ddng tang 54,18% so vé&i phién lién trudce diéu
nay cho thay dong tién da tré lai thi trwong. Khéi lweng giao dich cha cac hop ddng dao han xa nhuw
VN301711, VN301712 va VN301803 déu tdng manh so vé&i phién trwéc, didu nay cho thay sw ky vong vé
xu thé tang diém cta VN30 trong twong lai. Cu thé, khéi lwgng giao dich hop déng VN30F1710 tang
49,35%, dat 9.921 hop ddng dwoc khép lénh, khdi lwong hop ddng VN30F1711 dat 242 hop ddng, ting
426,09%, khéi lwong giao dich hop déng VN301712 dat 242 hop déng tang 160,22%, khéi lwong hop
ddng VN30F 1803 dat 192 hop ddng ting 110,99%.

Vé ky thuat, chi s VN30F1M tiép tuc trong xu hwéng tang trén ca dd thi D1 va H1. Nguwéng khang cw
gan nhét theo H1 12 801-805 diém va c6 thé sé xuét hién didu chinh khi chi sé tién vao viing nay.

D6 thi VN30F1M:
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TOP 10 CO PHIEU VON HOA TRONGVN30
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. Nhan dinh chisé VN30

Thi trwdng khéi dau phién giao dich méi véi nhirng dién bién tich cuc. S&c xanh & nhiéu cb phiéu tru cot
nhw VNM, BVH, CTG, VIC, PVD,...da gitp chi s VN30 ting diém ngay t&r dau phién. Trong phién chiéu,
ap luc ban gia tdng khién mot s c¢b phiéu tru c6t nhw VCB, MSN, HSG, CTG, MBB, REE, STB... d4 Iui
xubng dwéi mbe tham chiéu va didu nay tao ddi chut ap lwc én da téng diém cua chi sb. Dang chi y, ap
lwc ban da ting manh vao cudi phién khién da giam cta cd phiéu STB bi néi rong lén dang ké. C6 thoi
diém, STB da bi kéo xuéng mirc gia san, mac du vay, STB két thic phién giao dich giam 800 ddng xudng
11.650 ddng/CP va khép Iénh hon 9,3 triéu cd phiéu, trong d6, khdi ngoai ban ra trén 700 nghin don vi.
Tuy nhién, chi s6 van duy tri dwoc sic xanh rat tét nhd vao lwc day cla cac cb phiéu vén héa Ién nhw
VIC, FPT, KDC, PVD, BVH, GMD... Trong d6, VIC cé dong gép 16n nhat khi tang dén 2.700 ddng 1&n
54.900 ddng/CP va khép lénh hon 1,8 triéu cb phiéu. Dong ctra, chi sé VN30 ting 3,81 diém (+0,48%)
I&n 805,30 diém, s& ma tang gia trén s ma gidm gia trong nhém VN30 14 17/11 mé. Trong phién giao
dich t&i, nhiéu kha nang chi s& VN30 sé tiép tuc duy tri xu thé ting diém dé& hwéng téi viing khang cw
810-815 diém.

D& thi k§ thuat VN30
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. Nhan dinh vé thi trwong thé gidi

Ching khoan My tiép tuc da téng thiét 1ap cac dinh cao mai. Tam ly thi trwéng 1a rat lac quan khi bién
ban hop ctia Fed cho thdy sw phan héa trong quan diém clia cac thanh vién tham dw cudc hop. Trong khi
nhiéu thanh vién van tin twéng & strc ép tr ty I& that nghiép thap sé tac dong dén lwong va ty 1& lam
phat, qua d6 mong mudn mét chinh sach nang lai suét theo kich ban trwdc day, moét sb thanh vién cho
réng lam phat thap c6 thé do ca nhirng tac déng mang tinh nai tai ctia nén kinh t&. Quan diém théng nhét
van la FED sé chi tang lai su4t thém mét lan nira trong ndm nay.

Vao sang ngay hém nay ching khoan chau A tiép tuc tang diém. Chi s Nikkei giao dich & nguéng cao
nhét k& tr ndm 2006. Bdng EUR van trong da tdng manh sau khi nhitng ri ro vé& viéc Catalan tach ra
doc lap tam thoi Idng xudng. Vao tudn nay, mia bao céo quy Il ciia My sé bt diu v&i nhirng ngan hang
nhw JP Morgan, BoA, Citigroup va Wells Fargo.

NHAN BINH CHi SO/CO PHIEU

VIC 1a mét trong nhitng cb phiéu cé déng gép I&n vao da ting ctia VN30 trong phién hdm nay, VIC ting
manh 2.700 d/cp dé& déng clra & mirc 54.900 d/cp. V& mét k¥ thuat, phién tdng manh hém nay la su néi
tiép xu thé tdng manh cla VIC da hinh thanh tir ngay 25/08/2017 cho dén nay, trong subt khodng thoi
gian nay VIC da tang tt» mc 43.000 d/cp 1én mirc 54.900 d/cp, twong (rng mrc tang 27,67% va la mot
trong nhirng ¢ phiéu tdng manh nhét thi trwdng trong gan 1,5 thang tré lai day, sw tang gia nay cta VIC
da déng gop lén vao xu thé tang cdia VN30 trong cung khoang thoi gian.

Céc chi bao ngén han nhw BB%, MFI, RSI... dang cho tin hiéu VIC di vao cung qua mua, Trong nhirng
phién t&i nhiéu kha nang ap luc ban gia ting sé khién VIC g&p thir thachtai ving khang cw 55.000 -
57.000 d/cp.
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= Tap doan Vingroup - CTCP, D, HSX
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Chién lwgc giao dich

Tiép tuc ndm gil VIC t rong trung han. Trong ngan han, c6 thé
chét 11 tai viing khang cw 55.000 d-57.000 d
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THONG KE GIAO DICH

" GIAO DICH HOP DONG TUONG LAI

Hop déng Chisé Tang/ KLGD Vithé ddu | NNmua | NN ban
giam ngay
VN30F1710 804.2 0.27% 9,921 2,665
VN30F1711 828.2 3.09% 242 97
VN30F1712 848 5.74% 242 131
VN30F1803 860 6.62% 192 213 1
Téng 10,597 3,106

B DIEN BIEN CHi SO CHU'NG KHOAN THE GIO'

Chisé Piém s6 Tang giam P/E P/E 2017 YTD
VN-index 813.95 0.41 16.23 16.77 22.42
Dow Jones 22872.89 0.18 19.52 18.51 15.74
vang 1292.89 0.09 12.67
Dau WTI 51.06 -0.47 495
DAX 12970.68 0.17 18.13 14.44 12.97
Shanghai 3388.284 0.16 17.76 14.78 9.17
Nikkei 225 20953.47 0.35 19.12 18.04 9.62
S&P 500 2555.24 0.18 21.87 19.39 14.13

Ban tin chirng khoan phai sinh
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LICH KINH TE VIET NAM VA THE GIOI

Ky trwéc Dw bao Thuec té
Thir sdu — 06/10/2017
Ty lé that nghiép tai My 4.4% 4.4% 4.2%
Thir hai — 09/10/2017
Ty |é ting trréng san phdm cong nghiép Burc thang 8 -0.1% 0.8% 2.6%

Thir ba —10/10/2017

Can can thwong mai (hang héa) Bdrc thang 8

2.0% (nhap khau); 0.3% (xuat
khau)

1.2% (nhap khau); 3.1% (xuat
khau)

Thir tw — 11/10/2017

Bién ban cuéc hop FOMC — My

Chi sb lam phat da tang dang ké trong thang 9 tuy nhién dé dat dwoc mirc lam phat 2%/n&m theo ké

hoach ctia FED c6 |& can nhiéu thdi gian hon duw kién.

Ty & thét nghiép tuy gidm nhung dwoc cho rang van chwa dat t¢i mirc 6n dinh.

PPI Nhat Ban thang 9 0.0% 0.2% 0.2%
Tho nam - 12/10/2017

Can can thwong mai (hang héa) Trung Quéc thang 9

Ty lé tang trwdng san pham coéng nghiép chau Au thang 8 0.1%

Tho sau — 13/10/2017

CPI Bwrc thang 9 0.1%

CPI My thang 9 0.4%

Ban tin chirng khoan phai sinh
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CAU THANH CHi SO VN30
C phiéu Nganh Ty trong Gia +- % H-L cTep | Diémtac PE | PE2017 | PB
(%) dong
BID Banks 0.90 20,350 1.75 2.00% 29.97 0.11 11 14 1.54
BMP Construction & Materials 0.80 76,000 1.33 4.03% 11.04 0.03 12 12 2.66
BVH Nonlife Insurance 0.95 53,800 0.94 1.13% 6.83 0.04 26 20 2.62
Cll Construction & Materials 1.63 34,400 2.08 2.67% 46.15 0.23 4 6 1.70
CTD Construction & Materials 1.64 206,500 1.72 2.82% 5.91 0.26 10 10 2.49
CTG Banks 1.83 19,000 -0.52 1.05% 26.08 -0.16 10 12 1.18
DHG Pharmaceuticals & Biotechnology 1.24 105,000 0.57 1.24% 3.05 0.08 21 18 4.88
DPM Chemicals 0.92 22,650 -0.22 0.22% 10.98 0.00 12 10 1.10
FPT Fixed Line Telecommunications 5.52 50,300 2.03 2.43% 95.48 0.53 13 11 2.67
GAS Oil & Gas Producers 1.69 68,200 1.64 1.18% 31.51 0.22 16 18 3.29
GMD Industrial Transportation 1.75 44,350 0.80 1.02% 54.56 0.02 21 7 2.12
HPG General Industrials 9.31 39,550 -0.38 0.63% 85.64 -0.29 8 8 2.63
HSG Industrial Metals & Mining 1.56 28,800 -0.86 1.74% 28.90 -0.15 6 6 2.03
KBC Financial Services 1.20 13,200 -1.86 2.66% 31.68 -0.11 11 8 0.76
KDC Food Producers 1.27 39,800 0.76 2.27% 6.12 0.08 6 18 1.22
MBB Banks 5.99 23,400 0.21 1.28% 65.83 -0.10 12 13 1.62
MSN Financial Services 7.56 56,600 -1.05 1.24% 6.46 -1.73 29 24 3.53
MWG Technology Hardware & Equipment 6.35 | 122,700 -0.65 1.22% 49.75 -0.54 21 17 8.07
NT2 Electricity 0.64 28,750 1.77 2.86% 11.96 0.17 10 8 1.68
NVL Real Estate Investment & Services 3.28 61,500 0.16 0.49% 90.32 0.04 18 15 4.02
PVD Oil Equipment, Services & Distribution 0.70 14,200 2.16 2.14% 23.32 0.14 N/A N/A 0.42
REE Industrial Engineering 1.67 34,800 -0.14 1.29% 26.57 -0.02 7 8 1.47
ROS Construction & Materials 3.45 | 112,800 0.62 0.53% 126.17 0.17 109 N/A 10.93
SAB Beverages 6.47 | 260,000 -0.04 0.81% 3.42 0.34 36 36 12.08
SBT Food Producers 0.95 24,250 -1.22 2.27% 15.05 -0.02 22 N/A 2.04
SSi Financial Services 2.04 24,800 1.02 1.02% 59.11 0.10 11 14 1.39
STB Banks 4.42 11,850 -4.82 3.39% 70.96 -2.41 41 N/A 0.95
VCB Banks 3.68 39,650 - 0.76% 60.16 -0.23 22 21 2.75
VIC Real Estate Investment & Services 11.75 54,300 4.02 4.21% 63.38 4.72 45 48 4.95
VNM Food Producers 8.83 148,600 0.07 0.40% 50.09 0.00 24 22 8.70
Ban tin chirng khoan phai sinh 11/10/2017
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B0 phan Chién lu'gc thi trudng - Trung tam Nghién ciru:

Nguyén Viét Birc
duc.nguyenviet@mbs.com.vn

Kiém soét:
Tran Hoang San
son.tranhoang@mbs.com.vn

CONG TY CO PHAN CHUNG KHOAN MB (MBS)

bugc thanh 13p tir thang 5 nam 2000 bdi Ngan hang TMCP Quan doi (MB), Cong ty CP Chirng khoan MB (MBS) la mét trong 6 cong ty ching khoan dau tién tai Viét Nam. Sau
nhiéu ndm khdng ngling phat trién, MBS da lubn khang dinhvi tri TOP 5 thi phan méi giGi trén thij trudng vdi cac dich vu bao gém: méi gidi, nghién cfu va tu’ van dau tu, dich vu
ngan hang dau tu va cac nghiép vu thi trudng von. MBS ciing la mot trong 7 cong ty chirng khoan dau tién dugc cap phép cung cap dich vu chirng khoan phai sinh.

Mang ludi chi nhdnh va cac phong giao dich cia MBS da dugc md rong va hoat dong c6 hiéu qua tai nhiéu thanh phd trong diém nhu Ha Noi, TP. HCM, Hai Phong, Pa N&ng va
céc vung chién lugc khac. Khach hang cia MBS bao gdm cac nha dau tu ¢ nhan va té chiic, cac td chiic tai chinh va doanh nghiép. L& mdt trong 7 céng ty thanh vién clia Tap
doan MB, MBS ¢d ngudn luc I6n v& con ngudi, tai chinh va cdng nghé d& cd thé cung cdp céc san pham va dich vu phu hop véi nhu cdu da dang va chuyén biét cla timng d6i
tugng Khach hang.

MBS tu hao dugc nhin nhan la:

= COng ty chiing khoan hang dau, TOP 5 thi phan moi gidi tai Viét Nam.

»  Cdng ty nghién cltu cé tiéng ndi trén thi trudng vai d6i ngii chuyén gia phén tich ¢ kinh nghiém, cung cdp cc san pham nghién cliu vé kinh t& va thi trudng chiing khoan;
va

= Nha cung cap dang tin cdy vé cac dich vu ngan hang dau tu da dang va chuyén sau.

MBS HOI SO

Toa nha MB, s8 3 Liéu Giai, Ba Dinh, Ha Noi

DT: + 84 24 3726 2600 - Fax: +84 24 3726 2601
Webiste: www.mbs.com.vn

Hotline: 1900 9088

Tuyén bd mién trach nhiém: Ban quyén ndm 2017 thudc vé Céng ty CP Chifng khodn MB (MBS). Nhiing thdng tin sif dung trong bdo cdo dugc thu thdp tir nhitng ngudn dang
tin cdy va MBS khdng chiu trach nhiém vé tinh chinh xac cta ching. Quan diém thé hién trong bdo cdo nay 1a clia (cic) tac gia va khong nhét thiét lién hé véi quan diém chinh
thirc ciia MBS. Khdng mot thdng tin ciing nhu' y kién nao dugdc viét ra nham muc dich quang cdo hay khuyén nghi mua/ban bat ky ching khoan nao. Bao cdo nay khdng dudc
phép sao chép, tai ban bai bat ky cd nhan hodc t& chirc nao khi chua dugc phép clia MBS.

Ban tin chirng khoan phai sinh 11/10/2017
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