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Bang 1: Chi tiéu DIEM NHAN THI TRUONG

VN30F1M (Gia dong cira — 13/09/2023) 1,2450| - TTCK Vigt Nam gidm ciém duoi tac dong cia nhom
. - cO phiéu von héa I&n véi thanh khoan tang.

Khoi lugng hop dong 272411 | Gac HDTL gidm diém cing chidu voi dign bién cla

VN30 (Gia dong ctra —13/09/2023) 1,247.95 | thi trwong co s&. Chénh léch gitra F2309 va VN30 m&

Khéi luong 340.184,324 | clra tai 1.17, sau d6 bién déng quanh mirc -1.80 diém

va déng clra tai -2.95 diém.

Chénh léch VN30F1IM & VN30 -2.95

DIEM TIN TH| TRUONG VN30 CO SO

Thi trwdng tiép tuc nhip héi phuc khi bwéc vao phién giao dich mai, tuy nhién mic tang diém khiém tén va than
trong tai ving 1,250 diém cta VN-Index. Sau nhiéu né lwc tdng diém chwa thuyét phuc, thi trudng da Iui buéc
tr& lai vao giai doan cudi phién. Két phién, VN30-Index gidm 7.88 diém (-0.63%), déong ctra tai 1,247.95 diém.
Thanh khoan khép lénh tang véi 296.3 triéu cb phiéu.

Trong nhém, c¢6 9 ma gitr dwoc séc xanh nhw MWG (+3%), VIB (+2.9%), GAS (+2.8%), CTG (+0.8%), PLX
(+0.8%) ... O chidu ngwoc lai, c6 dén 19 ma quay lai ving gia d6 nhw VJC (-2.8%), VHM (-2.6%), VIC (-1.8%),
GVR (-1.8%), VRE (-1.7%) ...

V&i trang thai than trong trd lai cda thi trwéng, can can thi trwéng lai nghiéng vé hwéng gidm diém véinhiéu cb
phiéu gidm gia gia tdng. Ngoai ra, thi trwérng c6 dién bién phan hoa véi cac nhém nganh tang gidm xen ké. Nhém
D&u khi, nhom Xay dwng — Vat liéu xay dwng, nhém Ban Ié, nhém Khai khoang la nhitng nhém co6 dién bién soi
déng. Nguwoc lai, nhém Chirng khoan Iui bwéc sau phién tang manh, bén canh dé nhdm Ngéan hang, nhém Héa
chét, nhom B4t dong san ... cling than trong tr& lai. Khéi ngoai quay lai ban rong trén san HOSE, v&i gia tri
1,202.3 ty déng. Trong d6, ho ban manh tai HPG (-311.2 ty), STB (-127.2 ty), VHM (-110.9 ty), KBC (-103.5 ty),
MWG (-78.5 ty) ... O chiéu ngwoc lai, ho mua nhiéu tai SSI (+76.5 ty), HDG (+53 ty), BSI (+46 ty), VNM (+16.5

ty), HHV (+14.2 ty) ...
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NHAN DPINH THI TRWONG VN30 CO SO

- VN30-Index mé& ctra tdng diém trong phién 13/9, tiép néi da hwng phan & phién trwdc. Tuy nhién chi sb quay
dau gidm manh vé gan cudi phién khi viva vot ving dinh cii 1,260 diém. Ap lwc ban Ién cho thay tam Iy chét 1o
van hién hivu trén thj trwéng. Tuy nhién, diém sang 1a van c6 lwc mua d6i ’ng sau dd, thé hién xu thé gidng co
cla thj trwong.

- VN30 van sé tiép tuc hwéng vé vang dinh ci 1,268 diém va xa hon 1a vung 1,280 diém. Sau 1 nhip tdng manh,
chi sb da tam nghi trén EMAS5 (rng vé&i méc 1,247 diém. Trong trwong hop diéu chinh, VN30 sé quay tré lai kiém
dinh viing MA20 va canh duwéi cta hop tich Idy tai 1,225 diém.

Hinh 3- Chi sé VN30 co sé theo ngay
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Nguén: FireAnt, BT Research
DIEN BIEN GIAO DICH HPTL NGAY 13/09/2023

- VN30F2309 doéng clra gidam 12 diém khi gia dang giang co manh bén dwéi vung khang cw cii. Basis spread
chiéu khau -3 diém so vé&i chi sb VN30-Index. Khéi lwgng trén VN30F2309 tang 20%, VN30F2310 tang 87%,
VN30F2312 tang 4% va VN30F2403 giam 26%.

- Trong phién giao dich ngay 13/09/2023, hop dong VN30F2309 tiép tuc quan tinh tdng ngay t& diu phién nhwng
sau do lwc ban tré lai va tinh trang giang co xay ra trong subt phién sang. Qua dén phién chiéu, du rang bén mua
da nd lwc kéo hop ddéng hdi vé tham chiéu nhwng phe Short bat ng& ban manh vao giai doan gan cubi phién

khién F2309 roi thang dirng va déng clra & mirc gidm 12 diém.
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NHAN PINH GIAO DICH HOP PONG TUONG LAI

- VN30F1M tiép tuc bién dong manh sau 13h45 va diéu chinh gidm. Tuy nhién van déng clra trén EMA5 khung
ngay cho thdy xu hwéng tang/tich Ity van chwa bi pha v&. VN30F1M hinh thanh mau hinh nén piercing line, pha
nhan cay nén gidm trwéc d6. Diém sang 1a chi sb hop ddng khdng diéu chinh sau hon cay nén trwdc doé va co luc
Long dang ké vé cubi phién.

- Trén khung 30M, VN30F1M déng clra trén dai gitra Bollinger Bands. VN30F1M sé tiép tuc thach thirc ving dinh
cii trong phién t&i. Muc tiéu tiép theo ctia VN30F1M 1a vung 1,280 diém tng vé&i dai trén Bollinger Bands. Hé tro
la mébc 1,247 diém &ng véi EMAS. Nhan thay thi trwérng c6 bién dong manh tai cac vang hd tro quan trong, c6 thé

tién hanh m& vi thé tai cac méc nay.

Bang 2: Thong tin ma Hep dong Twong lai ngay 12/09/2023

Bang 5: Ngwong trong phién

D e N e | Khang ou xa 1280 — 1285
dong cuwra han Kha’ng cw g‘én 1260 — 1265

VN30F2309| 1245 -12 | 272,411 | 21/09/2023 | 44,543

H6 tro gan 1240 — 1245
VN30F2310| 1244 | -11.3 1602 | 19/10/2023 | 2,584

Hb tro xa 1225 — 1230
VN30F2312| 1241.2 | -10.8 86 | 21/12/2023 555
VN30F2403| 1234.9 -10 67 | 21/03/2023 260

Nguén: BT Research CHIEN LWQ'C GIAO DICH
Bang 3: Chénh léch gia HDTL * Chién lwoc giao dich trong phién: NDT c6 thé cha
Spread HDTL Hién tai dong tién hanh Long & cac méc hop ly trwéc vang dinh
VN30F1IM - VN30 -2.95 1.17 4.12 | cq.
VN30F2M - VN30 -3.95 -0.53 -3.42| - Tién hanh Long tham do néu thdy tai 1,240 diém
VN30F2M - VN3OF1M 1 -1.70 0.70 | wng vé&i mbe thdp nhét trong phién trudc. Cat 16 & mbc
VN30F1Q - VN30F1M -3.8 -5.00 1.20 i £ s X A . . . A
Q 1,239 diém néu chi sb khéng hinh thanh dwoc ving céan

VN30F1Q - VN30F2M -2.8 -3.30 0.50 | o ) . o
VN3OF2Q - VN3OFLM 11 1210 11.00 bang tai day. Tang ty trong khi c6 tin hiéu vwot 1,245
VN30F2Q - VN30F2M 0.1 -10.40 10.30 | diem.
VN30F2Q - VN30F1Q 2.7 -7.10 9.80 | - Vijthé Short c6 thé can nhac néu xuét hién 1 nhip

tang dai dén méc 1,260 diém. Tuy nhién, can gitv vi thé

Bang 4: Chién lwoc giao dich trong ngay

ngan han déi véi mébc nay vi cé kha nang thi trwong sé

Vi thé biém vao Chot 16 xuét hién phién vwot dinh.
Long Y Szl <1239 . Chién lvoc giao dich qua d&m: NDT can than trong
Short 1,260 <1,254 >1,262 | vanén gilr vithé quan sat, chd diém vao phu hop.

*Lwu y: Trwdng hop gia mé ctra tao gap 16n cén chu y
quan sat, tranh fomo dat Iénh va phong ngtra rdi ro. Két
hop theo déi tinh hinh dién bién thi trirong chirng khoan

CcO’ SO.

@BTGroup
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Hinh 4- Hop déng VN30F1M theo 30 phut
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Hinh 6- Cé phiéu anh hwéng trong VN30-Index
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Nguédn: Vietstock
Chi s6 VN30-Index déng ctra gidm 0.63% v&i VHM, VIC, HPG gay gidm chi sb. O chiéu ngwoc lai, MWG, VIB,
VPB déng gép diém sb chinh cho chi sé.

”

Danh sach c6 phiéu nhém VN30

Anh Piém
Phén nganh i KLCPLH Vén héa Ty trong hwéng anh
(%) hwéng

ACB  Ngan hang 22,550 -0.88% 3,884,050,358  74,447,535,236,965 5.9846%  -0.0527 -0.6614
BCM Bat dong san 71,000 -1.11% 1,035,000,000 2,939,400,000,000 0.2362% -0.0026 -0.0329
BID Ngan hang 47,000 0 (0%) 5,058,523,816 9,510,024,774,080 0.7644% 0.0000 0
BVH  B&o hiém 45,550 -0.55% 742,322,764 3,381,280,190,020 0.2718% _ -0.0015 -0.0188
CTG __ Ngéan hang 32,550 +0.77% 4,805,750,609  23,464,077,348,443 1.8862% 0.0145 0.1824
FPT  Céng nghéthéng tin 98,000 -0.91% 1,269,981,365 105,789,447,704,500 8.5041%  -0.0774 -0.9719
GAS _ bién, nudc, xang dau, khi dét 105,600 +2.82% 1,913,950,000 10,105,656,000,000 0.8123% 0.0229 0.2877
GVR Hoéa chét 22,300 -1.76% 4,000,000,000 3,568,000,000,000 0.2868% -0.0050 -0.0634
HDB  Ngéan hang 17,450 +0.29% 2,515,261,400  30,723,918,001,000 2.4698% 0.0072 0.0899
HPG  Tai nguyén co bén 28,400 -1.22% 5,814,785,700  90,826,952,634,000 7.3013%  -0.0891 -1.1186
MBB Ngén hang 19,050 -1.04% 5,214,084,052 54,630,565,654,830 4.3916% -0.0457 -0.5736
MSN _ Thuc pham va db ubng 80,100 -1.11% 1,423,724,783  51,318,159,803,235 4.1253%  -0.0458 -0.5751
MWG Ban lé 57,500 +3.05% 1,463,010,594 63,092,331,866,250 5.0718% 0.1547 1.9426
PLX  Déukhi 40,300 +0.75% 1,270,592,235 5,120,486,707,050 0.4116% 0.0031 0.0388
POW  Dién, nwéc, xang dau, khi dbt 12,950 +0.39% 2,341,871,600 7,581,809,305,000 0.6094% 0.0024 0.0298
SAB  Thuc phdm va dd ubng 166,800 -1.24% 641,281,186  11,766,227,200,728 0.9458%  -0.0117 -0.1473
SHB _ Ngan hang 12,350 -1.59% 3,066,887,010  30,300,843,658,800 2.4358%  -0.0387 -0.4864
SSB Ngén hang 27,150 -0.73% 2,453,700,000 39,970,773,000,000 3.2131% -0.0235 -0.2946
SSI Dich vu tai chinh 35,800 0 (0%) 1,499,138,669 37,568,415,045,140 3.0200% 0.0000 0
STB _ Ngan hang 31,950 -1.24% 1,885,215,716  60,232,642,126,200 4.8419%  -0.0600 -0.754
TCB _ Ngan hang 35,000 -0.85% 3,517,238,514  80,017,176,193,500 6.4324%  -0.0547 -0.6866
TPB  Ngan hang 19,250 +0.26% 2,201,635,009  25,428,884,353,950 2.0441% 0.0053 0.0667
VCB Ngén hang 89,100 -0.89% 4,732,516,571 46,383,394,912,371 3.7286% -0.0332 -0.4167
VHM Bat dong san 52,100 -2.62% 4,354,367,488 56,715,636,531,200 4.5592% -0.1195 -1.5001
VIB  Ngan hang 21,000 +2.94% 2,529,207,534  26,556,679,107,000 2.1348% 0.0628 0.7882
VIC  B&tdong sén 59,200 -1.82% 3,813,935,561  67,735,495,563,360 5.4451%  -0.0991 -1.2445
VJC  Dulich va Giéi tri 99,000 -2.85% 541,611,334 26,809,761,033,000 2.1551%  -0.0614 -0.7713
VNM  Thyc phdm va dé ubng 79,100 -1.49% 2,089,955,445 66,126,190,279,800 5.3157% -0.0792 -0.9947
VPB Ngan hang 22,450 +0.67% 6,713,204,001  105,498,000,875,715 8.4807% 0.0568 0.7136
VRE  B&tdong sén 29,000 -1.69% 2,272,318,410 _ 26,358,893,556,000 2.1189%  -0.0358 -0.4497
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CAM KET PHAN TiCH

Chuyén vién phan tich trong bao c4o nay cam két rang quan diém thé hién trong bao céo phan tich nay phan anh chinh xac quan
diém ca nhan ddivéi chirng khoan va’hoac td chirc phat hanh va chuyén vién phan tich da/ dang/sé dwgc mién trach nhiém béi
thworng truc tiép hodc gian tiép lién quan dén khuyén nghi cu thé hodc quan diém trong bao cao phan tich nay.

TUYEN BO MIEN TRU

Céc thong tin, tuyén bd, dw bao va dy doan trong bao céo nay, bao gdm ca cac y kién da thé hién, dwoc dwa trén cac ngudn théng
tin ma BT Research cho la dang tin cay, tuy nhién ching t6i khéng dadm bao sw chinh xac va day da cla cac thdng tin nay. Bao
céo khong cé bat ky thdng tin nhay cam vé gia chwa cong bé ndo. Cac y kién thé hién trong bao cdo ndy dwoc dwa ra sau khi da
dwoc xem xét ky cang va can than va dwa trén théng tin tét nhét ching téi dwoc biét, va theo y kién ca nhan cla ching téila hop
ly trong cac trwdng hop tai thoi diém dwa ra bao cao. Cac y kién thé hién trong bao céo nay cé thé thay déi bat ki luc nao ma
khéng can théong bao.

B&o cdo nay khong va khdng nén dwoc giai thich nhw mot I dé& nghj hay 16i kéo d& dé nghi mua hay ban bat c&» chirng khoan
nao. BT Research va/hodc cac chuyén vién, giam déc, nhan vién co thé co vi thé hodc cé thé anh huwdng dén giao dich chirng
khoan clia cac cong ty dwoc dé cap trong bao cao nay va co thé cung cép dich vu hodc tim kiém dé cung cép dich vu ngan hang
dau tw cho cac cong ty dé.

Tai liéu nay chi dwoc lwu hanh ndi bd va khong dwoc cong bd cong khai trén bao chi hay bat ky phwong tién nao khac. BT
Research khéng chiu trach nhiém déi véi béat ky thiét hai trwc tiép hay thiét hai do hau qua phét sinh tir viéc str dung bao cao nay
hay noi dung b&o céo nay. Viéc st dung b4t ky théng tin, tuyén bd, dw bao, va dw doan nao trong béo céo nay sé do ngudi dung
tw quyét dinh va tw chiu rai ro.

THONG TIN LIEN HE

Trung tam phan tich va dau tw

Lam Tuyét Nhi
Trudng phong phan tich va dau tw
nhi.lam@bt-group.vn

Phan tich vién

Nguyén Thj Thuy Trang Vii Khanh Vy Nguyén Van Hoang Nhan
Chuyén vién phan tich Chuyén vién phan tich Chuyén vién phan tich
trang.nguyenthuy @bt-group.vn vy.vu@bt-group.vn nhan.nguyen@bt-group.vn
Nguyén Thi Thuy Nguyén Phu Nguyén Thi Tu

Chuyén vién phan tich Chuyén vién phan tich Chuyén vién phan tich
thuy.nguyen@bt-group.vn phu.nguyen@bt-group.vn tu.nguyen@bt-group.vn
Tran Thi Thoai Ngan Nguyén Viét Hoang Chwong Pham Van Hiéu

Chuyén vién phan tich Chuyén vién phan tich Chuyén vién phan tich
ngan.tran@bt-group.vn chuong.nguyen@bt-group.vn hieu.pham@bt-group.vn
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