HOP PONG TUONG LAI VN30 — THI TRUONG TIEP TUC XU THE TICH CUC Jms

MBS Research | BAN TIN PHAI SINH |125/10/2017
BIEU PO VN30 TRONG NGAY DIEN BIEN THI TRUONG

B ¥N30, 1, ¥N30 Wi olra 821.45 Caonndt 821.45 Thép nhét 821,45 Déng olra 821.45 @ fongoia| -

i i i Aas\l & = Chi s6 VN30 phuc ho6i phién th(r 2 lién ti€p va tiém can sat vung dinh cili khi dong ctra dirng & mirc 821.45

diém (+6,21; 0,76%) nhd luc phuc hdi manh cta 3 c6 phi€u v6n hoéa I6n la ROS, MWG, VNM...Trong d6,
su trd lai cia nhém c8 phiéu ngan hang (VCB, MBB, BID, CTG...) trudc ky vong vé KQKD Quy III ciing la
mot y&u t6 hd trg tam Iy cho NDT ciing nhur thi truding chung.

= Nhin tr phan tich ky thuat, ching t6i du bdo ngén han VN30 cé thé vust viing dinh 821.54 trong nhiing
phién s3p téi va hudng 1én viing khang cu 825-831 diém theo Fibonacci. Tuy nhién, nhém chi bao ky thuat
bién dong gia nhu RSI, Stoch...dang bao hiéu VN30 vao vling qua mua do do6 day la yéu té can theo dGi
trudc khi chi s& cd bién dong dao chiéu diéu chinh khi kiém nghiém cac viing khang cu’ manh.

= Vi dién bién hoi phuc manh cla thi truding co 8, ca 4 HPTL déu téng manh trd lai vé cudi phién hdm nay
v6i mic tdng manh nhét tap trung vao ky han thang 11. Két thic phién, VN30F1711 tdng 7.6 diém Ién sat
e viing dinh ci khi ditng & mUrc 820.60 diém. M&c du thanh khoan clia hgp déng VN30F1711 gidam nhe so vdi

bl nely il it ety e eeduie ﬂ_r\_anﬂwmwmm}ﬂmﬂﬂﬂﬂﬂﬂﬂﬂﬁhWﬂwﬂmmmﬂmiﬂﬂﬂﬁ‘\vn

e - N phién trudc do chi s6 dang & ving dinh va kha khd doan, tuy nhién thanh khoan hai phién gan day nhat

THONG TIN MA HQP DPONG TUONG LAI tang cao han KLGD trung binh trén 40% cho thay thi trudng dang ky vong vé kha nang hoi phuc va vuot
dinh ngdn han cla thi trudng cc s&. Phan tich k§ thanh khoan tai tirng mdc gid clia hgp déng VN30F1711,
chiing t6i nhan thay khéi lugng khdp I6n hdm nay ndm tai viing 814.5-815 |a chinh con lai khdi lugng day
gia cao trén muc gia 816 la rat thap, day la diéu NDT trading can chd y.

¥ chars by TradingView

VN3OF1711 16/11/2017 22 820.6 1.98
VN3OF1712 21/12/2017 5 57 821.2 3.17 ] Chllen Iu‘c_m‘ngan haNn, I}lDT co thé xerp xét ~nam gilr cac vg}he Mua Dlen co v,a chfi cAhot |C,)'I d,an ca:’c trang
r thai Mua ky han d6i véi VN30F1711 & ngudng 825-831 diém. Vi thé Mua mdi chi nén md vadi khoi lugng
VN30F1803 15/03/2018 . — 826.5 2.20 thap khi gia diéu chinh trong phién va han ché md tai cac ving diém cao ctia VN30. Ddi véi vi thé Ban,
VN3O0F1806 21/06/2018 239 828 5.77, NDT nén tiép tuc theo ddi va mé vi thé ban vdi ky han VN30F1712 quanh ving 826-831 diém véi ky vong
thi trudng sé c6 nhip diéu chinh dién ra khi hiu hét cac chi bdo ky thuat dang vao viing qué mua.
= VN30F1IM =mVN30F2M = VNF30F1Q = VN30F2Q )
1°°Z/° EEEEEEEEE EENEE (111 1T Chét 16i vi thé MUA ngan han véi VN30F1711 tai cic ving khéng cu
Zgof " | Chién lugc giao dich manh 825-830 diém.
70% ngéan han Vi thé€ BAN xem xét m§ quanh mic khang cu’ 825 - 830 diém vdi ky
282;0 vong thi trudng sé& didu chinh khi cac chi bdo k§ thuat dang overbought.
(]
40% —~
30% Chién lugc giao dich Chién Iugdc trading theo trend cé thé tiép tuc ndm gilr cac vi th& MUA da
igz ° trung han mé vdi viing gia ky vong 827-830 diém
(s]
0% x : : e N . s A
Chién lugc giao dich Xem xét md vi th& MUA véi ky han VN30F1806 & viing hién tai(824-828)
S S S S S N S I, W S NS, W W, S WS . e dide -
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MA ANH HUONG LON NHAT TOT VN30 INDEX
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NHAN PINH CHI SO VN30

- NGi ti€p da hdi phuc phién giao dich trudc dd, sdc xanh tiép tuc dugc duy tri trén toan thi trudng ngay tir
nhitng phit mé clra. Tam diém thi trudng van dén tir giao dich clia ROS, ¢6 phiéu nay tdng 10.700 déng
Ién 172.000 ddng/cp va la cd phiéu tac dong tich cuc nhat tdi thi trudng chung.

.

Ngoai ra, sic xanh & cac cd phiéu I6n nhu MWG, VNM, BVH, GAS, FPT, MSN...va su’ phuc hdi kha tot tir
nhém cd phiéu ngan hang nhu BID, CTG, MBB, VCB,...cling hd trd tich cuc cho da téng diém cua thi trudng
chung. Ngugc lai, sau chudi ting gid hd trg da ting clia cac chi s6 SAB giam 1.100 dong xudng 279.400
ddng/CP, ngoai ra cac cd phiéu vén hda I6n nhu' VIC, HPG, HSG, DHG, KBC,... cling dong loat giam gia.

Doéng ctra, chi s6 VN30 ting 6,21 diém (+0,76%) 1én 821,45 diém, s6 m3 ting gia chiém uu thé trong
nhém VN30 (17/11 ma). Khdi lugng giao dich trong nhém VN30 dat 33,4 triéu cd phiéu, tuong ('ng gia tri
dat 1.347 ty dong giam nhe so vdi phién giao dich trudc.

Nha dau tu nudc ngoai ban rong trén san HSX vdi gia tri dat 74,79 ty dong. Trong dd, ho ban rong cac ma
nhu NVL (-250,29 ty), HSG (-68,06 ty), KBC (-29,22 ty), MSN (-14,65 ty),...0 chiéu ngugc lai ho mua rong
cac ma nhu VNM (+121,65 ty), MBB (+81,89 ty), VIC (+5,70 ty),...

PO THI KY THUAT VN30

« DO thi H1 cta VN30 dang trong xu hudng kiém nghiém viing dinh 821.84 diém. V4i tin hiéu mé ra cla dai
Boillinger Bands va MACD tang trd lai trén dudng Zero, kha nang VN30 sé vugt qua ving dinh nay va
hudng téi cac viing khang cu’ cao hon 825-830 diém trong nhitng phién tdi.

+ Tuy nhién, RSI va Stoch dang ndm trong viing qua mua la mdt y&u t6 can chi y trong nhitng phién tai.

= VN0, 60, VN30 M cika 82011 Cao nhét 821 61 Thép nhét 52011 Béng civa 52145 0.618(820.41) ® J6ng cika
Khii lugng (true, 20) 5.020M
BB (20, 2) 815.0375 8235083 B064767

828.00

0.5(825.23) 62400
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DUONG CONG GIA HDTL CAC KY HAN R _ "
NHAN PINH DIEN BIEN GIAO DICH HPTL

= NGi ti€p da hoi phuc phién giao dich trudc do, sdc xanh ti€p tuc dugc duy tri trén ca thi trudng cd sG va thi

Giahiéntai - Phién trudc Ao Dinhgid MBS X ’ u . ; 2 A . : "
trudng phai sinh. Ca 4 HDTL trén thi truGng phai sinh dong loat tédng gid v&i murc tang tur 0,08% dén
840 833.77 0,93%.
835 828.70 A
830 | g2258 824.37 A = K&t thic phién, hop déng VN30F1711 déng ctra ting 0,93% Ién 820,60 diém; VN30F1712 t&ng 0,50% lén
851 A A 821,20 diém; VN30F1803 téng 0,47% I&n 826,50 diém; VN30F1806 ting 0,08% I&n 828 diém. Hién tai, chi
gig . s8 cd s@ VN30-Index dang & mifc 821,45 diém téng 0,76% so vdi phién trudc. Tuong quan gid cla
810 VN30F1711 va thi truSng co s& dat miic basic -0,85 diém, basic cia VN30F1712 dat -0,25 diém, basic cta
805 + i i i i i i i i X VN30F1803 dat +5,05 diém, basic clia VN30F1806 dat +6,55 diém trong phién hém nay.
1-Oct  1-Nov  1-Dec  1-Jan  1-Feb  1-Mar  1-Apr 1-May 1-Jun = Téng thanh khoan cla ca thi trudng dat 12.410 hdp dong gidam 20,40% so vai phién lién trudc. Cu thé,
khéi lugng giao dich hgp dong VN30F1711 giam 21,13% dat 12.204 hgp dong dugc khdp Iénh, khéi Iugng
. . o ; . hop dong VN30F1712 dat 146 hgp dong tang 48,98%, khéi Iugng giao dich hgp dong VN301803 dat 18
DIEN BIEN CHI SO HDTL CAC KY HAN hop dong ting 80%, khdi Iugng hgp déng VN30F1806 dat 42 hgp dong ting 425%.
" . %+/ - %+[-  Vithémé %+/- = Hién tai, gid ly thuy&t (FV) MBS tinh toan tham khao cho phién giao dich téi cho hgp dong VN30F1711 I3
Hgp dong Chi s6 o KLGD e b A Hd AT o . ! "
Chi so - KLGD cuoingay 0I 822,58 diém (cao hon +1,98 diém so vdi gia thi trudng). Tuong tu, gid Iy thuyét tham khao cho hgp dong
VNBOF1711 820.6 0.93 12,204 - 2113 2988 -8.00 VN30F1712 14 824,37 diém (+3,17 diém); VN30F1803 & 828,70 diém (+2,20 diém) va VN30F1806 Ia
V\BOF1712 8212 050 ' a9’ ;56 833,77 diem (+5,77 diem).
F F F A ~ N
VN30F1803 826.5 0.45 18 80.00 256 1.19 DO THI KY THUAT VN30OF1M
F F F = PO thj H1 ctia VN30F1M tdng manh vé cudi phién bang mdt nén xanh dai va tién sat dinh cii 820.7 diém
2 . 42 425, -14.52 : a2 e e . = had . z
VI30F1806 828 0.08 y : 00' 53' : cho thay dong luc tdng ngdn han kha tich cuc. Kha nang Vn30F1M sé kiém nghiém khang cu 825 — 830
Tong 12,410 - 20.40 3,628 -7.26‘ diém trong nhitng phién t&i. Dang chi y Ia RSI va Stoch dang tién vao viing qué mua.
_ . 1 WNZOF 1M, 60, VNZOF 1M M cra 819,20 C0 nhdt 519.30 Thip nhét #1800 Bong tiva g1e0  0190829.62) @ aingein | gon oo
DIEN BIEN THANH KHOAN HDPTL T s 0:5(022.35)
N T e B
— Total volume Total O —— N30FIM —— VN30 /lrya‘fq B Tt
18,000 M 830 : 08 00
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81000 - 790 MACD (132, 26, clase, B) -0.3990 1.098 = < . [+ oo
21888 - 780 1 i . --'W‘n{um,;;i.-‘—,‘f pouty
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DIEN BIEN CHI SO CHUNG KHOAN THE GIOT NHAN DPINH THI TRUONG CHUNG KHOAN THE GIOT
Pi€m sé Té“% giam P/E P/E 2017 YTD = Thj trudng chiing khoan M§ giam diém phién th(r 2 trong tuain khi cac két qua kinh doanh quy I11/2017 cla
(%) cac doanh nghiép cng bd ngay hém qua khéng dat ky vong. Nha dau tu s& can trong trudc cac cdng bo
VN-index 830.69 0.66 16.45 16.87 24.94 s&p t6i cia ECB ciing nhu cac két qua kinh doanh ctia khdi ngdn hang va céng nghé. Cho tSi nay theo
Dow Jones " 23,329.46 i’ 0.48 r 19.74 " 18.78 " 18.05 thong ké cla Goldman Sachs, 67 cong ty da cong bd két qua kinh doanh trong quy III nay da tang trung
I . n N , o woan
S&P 500 F 2.557.15 r 0.47 21.74 19.43 14.22 binh 4%, muc tang manh nhat trong mua bao cao quy ba trong 5 ndm gan day.
Nikkei 225 21.755.71 0.22 F 19.51 F 18.70 F 13.82 = N3m nay sy thi€u bién déng cla thi trudng da trd thanh moét di€ém ndi bat khi mirc bién déng trong thang
- — ¥ r r ¥ 10, vGn la mot trong nhitng thang c6 nhiéu bién dong nhat trong cac thang, da kéo xuéng muc thap nhat
Shanghai y 3,396.90 ’ 0.26 y 17.75 ’ 14.67 - 9.45 k& tr ndm 1964. Ngay hdm qua, chi s6 bién ddng VIX da c6 luc tdng nhe Ién 13.2 nhung sau dé da diéu
DAX 12,953.41 - 0.46 18.10 14.33 12.82 chinh chi con & mrc 11.23 cho thdy nha dau tu van tin tudng vao kha néng mot thang 10 it bién dong n&m
Vang " 1,28026 0 021 -7 -7 1Ly )
Dau WTI F 52.13 - 0.10 - - - 2.96 NHAN DINH cO PHIEU BIEN DONG MANH TRONG RO VN30

= VCB c6 phién tdng diém tich cuc th( 2 lién tiép va phién hém nay VCB la mét trong nhitng ma c6 tac dong
n PN . o~ . I6n t6i su' tdng diém clia VN30. K&t phién VCB ting 750 d/cp d€ déng clra & miic gia 47.500 d/cp, phién
LICH THONG TIN KINH TE VIET NAM VA THE GIOT tang gia hom nay ghi nhan trang thai hoi phuc tich cuc cia VCB sau gan 1 tuan diéu chinh gia gan day vé
sat mirc hd trg 39.500 d/cp tuang (ing véi MA20 ngay.

Ky trudc Thyc t& = Trang thai tang gia 2 phién gan day cua VCB la sy ti€p nGi xu thé tang trung han da hinh thanh tir ngay

25/09/2017 dén nay, tuong (ng mirc tang gia tir 36.000 d/cp Ién mlc cao nhat 41.300 d/cp tai ngay
18/10/2017, tlrc tang trudng 14,7% trudc khi chitng lai da tang va diéu chinh trong 5 phién lién trudc ngay
25/10/2017.

Thir sau — 20/10/2017

Céc nha 18nh dao EU va Anh dang b&t dau chuén bi cho

EU va Brexit giai doan 2 clia cugc dam phan vé Brexit.

Thir hai — 23/10/2017

VGi dién bién hdi phuc tich cuc hién nay thi trong cac phién t&i nhiéu kha nédng VCB s& kiém nghiém lai
vung dinh cli 41.500 — 42.200 d/cp, cac chi bao BB%, MACD, Stochastic... dang hudng Ién trg lai cing c6

Chi s6 nha & Trung Quéc 9/2017 8.3% 8.2% 6.3% ' cd x "
cho xu thé tang trung han van dugc duy tri.

Thir ba —24/10/2017

= Mgén hang TMCP Mgoai thurong Vist Mam, D, HSX M@ clra 40.00 Cao nhat 40,80 Thip nhit 40.00 Bdng clra 40 55618(42 w5 ® dong civs
_ . San xudt: 58.1  57.9 y [t G 20 1385 pa “astensn e
PMI tam thai khdi EU thang 10/2017 Dich vu: 55.8 557 54.9 0.2 39.3p76 41.5494 10068 i ﬁ; e iy
A San xudt: 53.1 53.3 54.5 4 s w0
PMI tam thgi My thang 10/2017 Dich vu: 55.3 552 559

39.00

Thir tw — 25/10/2017
Bao cdo thay d6i trit lugng dau thd
EIA
Tang trudng céc don hang lau bén c6t
16i thang 10 clia My L

BB %B (20, 2) 087 -- A= s 1.0000
Thir ndm — 26/10/2017 v~~~ T T —_F AL =N g
Théng cao ctia ECB vé chinh séch tién oo no000
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Thir sau — 27/10/2017 T =N

© ¥ chars by Tradi

Téng trudng GDP My quy 3/2017 3.1% 2.7% B e T BEiovre
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BID
BMP
BVH
i
CTD
CTG
DHG
DPM
FPT
GAS
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HPG
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KBC
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MWG
NT2
NVL
PVD
REE
ROS
SAB
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SSI

VCB
VIC
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Construction & Materials

Nonlife Insurance

Construction & Materials
Construction & Materials

Banks

Pharmaceuticals & Biotechnology
Chemicals

Fixed Line Telecommunications

Oil & Gas Producers

Industrial Transportation

General Industrials
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Financial Services

Food Producers
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Financial Services

Technology Hardware & Equipment
Electricity

Real Estate Investment & Services
Oil Equipment, Services & Distribution
Industrial Engineering
Construction & Materials
Beverages

Food Producers

Financial Services
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Banks

Real Estate Investment & Services

Food Producers

DANH MUC CO PHIEU TRONG VN30

| caphiu | Nganh | Tytrong(s)| Gia | +/-% | HL | crep | piémtacagng | p/E_| P/E2017 | P/B |

0.93
0.81
0.96
1.62
1.45
1.84
1.25
0.88
5.46
1.73
1.07
8.79
1.36
1.20
1.20
5.81
7.55
6.79
0.66
2.78
0.71
1.62
5.26
6.95
1.81
1.93
4.22
3.79
9.70
9.89

21,000
76,800
54,400
33,950

210,000
19,100

105,900
21,650
49,700
69,800
41,800
37,350
25,050
13,150
37,500
22,700
56,500

131,300
29,750
60,800
14,350
33,700

172,000

279,400
22,850
23,400
11,300
40,750
55,300

150,500

1.20
-1.54
1.30
-1.88
0.00
1.33
-1.94
-0.69
0.81
0.14
0.24
-0.40
-4.39
-0.75
-2.09
1.57
0.89
2.58
1.19
-1.14
0.35
0.60
6.63
-0.39
6.78
0.21
0.00
1.88
-0.36
1.01

2.90%
1.83%
1.68%
2.68%
1.58%
1.59%
2.08%
1.40%
1.01%
1.45%
1.69%
0.94%
5.22%
1.53%
2.40%
1.34%
2.17%
2.18%
2.38%
2.16%
2.80%
2.41%
12.61%
2.37%
8.81%
1.07%
0.88%
2.00%
1.09%
1.07%

29.85
14.98
6.64
5.78
3.48
26.66
20.87
13.42
38.10
31.72
7.96
69.90
163.78
26.48
4.46
78.20
11.99
76.22
10.87
70.90
21.64
23.69
259.96
1.60
45.23
45.56
10.30
55.88
35.40
135.71

-0.05
0.24
0.00

-0.19
0.00
0.00
0.44
0.02
0.09
0.16

-0.09

-1.13
0.07

-0.04
0.11

-1.02

-0.75
1.45
0.05
0.13
0.12

-0.06
2.10

-0.70

-0.38

-0.23
0.30

-0.15
0.17

-0.09

11.58
12.33
25.90
3.86
10.30
9.70
21.97
12.63
12.78
15.09
20.18
7.21
5.47
10.67
13.70
12.10
28.78
22.07
12.63
17.90
#N/A N/A

6.88
166.55
38.92
20.56
10.80
29.77
21.12
45.96
23.96

14.78
12.36
20.67
6.32
9.75
11.84
17.66
9.60
11.18
18.64
6.48
7.79
5.47
7.98
16.86
12.94
24.04
18.35
9.37
14.75
#N/A N/A
7.89
#N/A N/A
39.08
#N/A N/A
13.25
#N/A N/A
21.08
48.66
21.92

*x
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| _CcHUNG KHOAN mB_|

1.59
2.69
2.65
1.68
2.35
1.18
4.90
1.04
2.64
3.37
2.00
2.48
1.76
0.76
1.21
1.57
3.52
8.64
1.83
3.97
0.42
1.43

16.67

12.98
1.92
1.31
0.89
2.71
5.05
8.81,
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TUYEN BO MIEN TRACH NHIEM
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CHUNG KHOAN MB

Ban quyén nam 2017 thudc vé Cong ty CP Chirng khoan MB (MBS). Nhitng thong tin s dung trong bao cao dugc thu thap tir nhitng ngudn dang tin cdy va MBS khong chiu trach nhiém vé tinh chinh
xac clia ching. Quan diém thé hién trong béo cdo nay la ctia (cac) tac gia va khdng nhét thiét lién hé vdi quan diém chinh thirc ctia MBS. Khdng mét thdng tin cling nhu y kién nao dugc viét ra nham
muc dich quang cdo hay khuyé&n nghi mua/ban béat ky chitng khoan nao. Béo cdo nay khdéng dugc phép sao chép, tai ban bdi bat ky ca nhan hoéc t8 chirc nao khi chua dudc phép cia MBS.

MBS HOI SO

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 San

Trudng bd phan/Kiém soat

son.tranhoang@mbs.com.vn

Nguyén Viét burc

Chuyén gia Nghién clru cao cap

duc.nguyenviet@mbs.com.vn

D3 Bao Ngoc

Chuyén gia Nghién clru cao cap

ngocl.dobao@mbs.com.vn

Pham Van Quynh

Chuyén vién Nghién clru

quynh.phamvan@mbs.com.vn

Nguyén Hoa Hgp

Chuyén vién Nghién clrtu

hop.nguyenhoa@mbs.com.vn

Nguyén Thj Hai Ha

Chuyén vién Nghién cltu

ha.nguyenthihai@mbs.com.vn

www. mbs.com.vn | Trang 6


http://www.mbs.com.vn/
http://www.mbs.com.vn/
http://www.mbs.com.vn/
http://www.mbs.com.vn/
http://www.mbs.com.vn/
http://www.mbs.com.vn/
http://www.mbs.com.vn/
mailto:son.tranhoang@mbs.com.vn
mailto:duc.nguyenviet@mbs.com.vn
mailto:Ngoc.dobao@mbs.com.vn
mailto:quynh.phamvan@mbs.com.vn
mailto:Hop.nguyenhoa@mbs.com.vn
mailto:ha.nguyenthihai@mbs.com.vn

