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@ BAN TIN PHAI SINH

Bang 1: Chi tiéu PIEM NHAN TH| TRUONG

VN30F1M (Gia dong cira — 22/03/2024) 12705 | - TTCKViétNam giam diém dudi tac dong tiu cyc
- - cta nhém cb phiéu von héa Ién véi thanh khoan giam.

Khoi lgng hep dong 270,641 | _HPTL VN30F2306 dong cira & murc gia tham chiéu.

VN30 (Gia dong ctra — 22/03/2024) 1,275.97 | Chénh léch gilra F2406 va VN30 m¢& clra tai -8.19

Khéi lvong 185,017,888 | diém, sau d6 bién dong quanh -7.13 diém va déng clra
. tai -5.97 diém. Khéi lwgng giao dich giam.

Chénh léch VN30F1M & VN30 -5.97

DIEM TIN THI TRUONG VN30 CO' SO

Tiép ndi dong thai hé tro tr cudi phién trudc, thi tredng budc vao phién giao dich cubi tuan véi séc xanh. Tuy
nhién nhin chung di&n bién van con than trong 13 Iti buwéc sau 2 1an bj can tai ving 1.270 diém. Dién bién kha
tram I&ng trong phién va thj tredng quay lai viing gia dé vao giai doan cudi phién. Két phién, VN-Index gidm 4,6
diém (-0,36%), déng ctra tai 1.261,72 diém. Thanh khoan khép 1énh giam vé&i 617,7 triéu cd phiéu dwoc khép
|énh trén san HOSE.

VN30-Index gidm 3,32 diém (-0,26%), déng clra tai 1.275,97 diém. Trong nhém, cé 9 ma tang gia nhuw MWG
(+1,3%), HPG (+1,2%), VIC (+0,9%), VRE (+0,7%), HDB (+0,6%) ... Ngwgc lai, c6 18 ma gidm gia nhw GVR (-
2,4%), SAB (-1,7%), VCB (-1,6%), POW (-1,6%), BID (-1,3%) ... V&i di&n bién trdm lang va Iui bwédc nhe clia cla
thi trdng, trang thai phan héa kha rd nét trén thj trvdng véi cac nhém tang giam xen k& nhau.

Khédi ngoai tiép tuc ban rong trén san HOSE, v&i gia tri 1.402,8 ty ddng. Trong d6, ho ban manh tai VHM (-645,3
ty), VCB (-256,9 ty), MWG (-129,7 ty), VNM (-100,2 ty), MBB (-75,7 ty) ... O’ chiéu ngwoc lai, ho mua nhiéu tai
TCB (+62,9 ty), MSN (+53,3 ty), FPT (+47,8 ty), HPG (+21,4 ty), DGC (+18,5ty) ...

Hinh 1- Phan bé dong tién Nwéc ngoai Hinh 2- Gia tri Nwéc ngoai mua rong (ty)
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NHAN DINH THI TRUONG VN30 CO’ SO
Trong phién giao dich ngay 31/05/2024, VN30-Index giam diém cing véi khbi lwong giao dich c6 sw sut giam
manh so v&i phién tredc dé va nam dwdi mire trung binh 20 phién cho thay tam Iy nha dau tw dang kha than

trong.

Bén canh do6, VN30-Index van dang test ngwéng Fibonacci Projection 61.8% (twong dwong vung 1,270-1,295)
trong bdi canh chi bao MACD tiép tuc mé réng khoang céach véi dwdng Signal. Néu tin hiéu ban dwoc duy tri va

chi sb roi khéi viing viing hé tro' nay thi rdi ro diéu chinh sé tang cao trong cac phién t&i.

Hinh 3- Chi s6 VN30 co sé& theo ngay
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Nguén: FireAnt, BT Research

DIEN BIEN GIAO DICH HPTL NGAY 22/03/2024

Céc hop dong twong lai tdng gidm dan xen trong phién giao dich ngay 31/05/2024. Cu th&, VN30F2406 (F2406)
dirng gia, dat 1,270 diém; VN30F2407 (F2407) gidm 0.07%, con 1,272.1 diém; hop déng VN30F2409 (F2409)
gidm 0.06%, con 1,271.1 diém; hop ddng VN30F2412 (F2412) ting 0.19%, dat 1,273.8 diém. Chi sé co s& VN30-
Index két phién & murc 1,275.97 diém.

Trong tuan giao dich 27-31/05/2024, hop ddng VN30F2406 xuat hién trang thai giang co quanh méc tham chiéu
trong phién dau tuan, tinh hinh dan tr& nén cing thang hon khi lwc cdu dwoc gia tdng va sw “phan cong” quyét
liét dén tr phe ban trong giai doan gira tuan. Vao hai phién cudi tuan, phe Short dan lan lwdt va dim F2406
xudng dwdi mébc tham chiéu. Tai day, dién bién giang co lai dién ra, mac cho nd luc clia phe Long rat dang duoc
ghi nhan vao phut chét nhwng van khdéng di dé kéo F2406 vé lai méc tham chiéu. Qua do, khién cho hop déng

nay déng ctra & mirc 1,270 diém.

Két phién, basis hop ddng VN30F2406 thu hep so v&i phién trudc d6 va dat gia tri -5.97 diém. Diéu nay cho thay

tam ly nha dau tw da bét bi quan.

(5)]:
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NHAN DINH GIAO DICH HOP DONG TUONG LAl
- TT van déng gidm ngan han kénh song song chart Ngay bién dd 1250-1280d, Chi bao DMI duy tri tin hiéu tiéu
cwe va 2 phién duy tri diém sé <EMA20 khung ngay ché tich Iy quanh EMA50 tao nén tich cwc quanh 1250+-

- Vi thé Long c6 thé chd test tao nén khde hon tai 1254+- trong cac phién dau tuan, stl <1249
- Vi thé Short c6 thé canh nhip héi viing 1278-1283d cho target bién dwdi 1250-1255, stl>1286

Bang 2: Théng tin ma Hop dong Twong lai ngay 11/04/2024 Bang 5: Ngwéng trong phién

Ma hop Gia dong +/-  KLGD Ngay 1295 - 1300

dong ¥ : - 5
e s R Khang cw gan
VN30F2405 | 1 70 09 | 00 [202,776 | 20/06/2024 54,256 gevs 1278 — 1283
! : [N A
VNBOF2406 | , oo | -0.9| 1097 |1800772024 2361 | ¢ .gan 1255 - 1258
e Ho tro xa
VN30F2409 -0.8 39 | 19/09/2024 494 i 1240 - 1243
1,272.10
VN30F2412 1.273.80 2.4 52 | 19/12/2024 160
Nguén: BT Research  CHIEN LU'Q'C GIAO DICH
Bang 3: Chénh léch gia HPTL « Chién lwoc giao dich trong phién: NDT than trong
Spread HDTL Hién tai tham gia v&i ty trong vira phai do dién bién chi sé thoi
VN30F1M - VN30 -5.97 -9.29 3.32 | gian gan day tuong doi bien dong.
VN30F2M - VN30 -3.87 -6.29 2.42 - TT van doéng bién d6 hep trong xu hwéng gidm ngan
VN30F2M - VN30F1M 2.1 3.00 -0.90 | pan quanh 1255+-
VN30F1Q - VN30F1M 2.1 1.90 0.20 A K £ Yo s
Q - Wu tién vj thé Short néu co6 lwc hoi vang 1280-1282d

VN30F1Q - VN30F2M 0 -1.10 1.10 o .
VN30F20 - VN30F1M 38 1.40 540 | VA dirng 16 trén 12864 cho target 10-20d Short.
VN30F2Q - VN30F2M 1.7 -1.60 3.30 » Chién |U’(_)’C giao dICh qua dém: NPT can thén trong
VN30F2Q - VN30F1Q 1.7 -0.50 2.20 | va nén gilr vi thé quan sat, ché diém vao phu hop.

* Lwu y: Truong hop gid mé cira tao gap I6m can cha y

Bang 4: Chién lwoc giao dich trong ngay

quan sét, tranh fomo dat Iénh va phong ngtra rii ro. Két

Vi thé Diém vao Chét Ioi o

hop theo dbi tinh hinh dién bién thj trirong chirng khoan
Long 1255 -1258 1278+- <1253 .

CO SO.
Short 1280 -1282 <1260 >1286
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Hinh 4- Hop déong VN30F1M theo khung ngay
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Hinh 5- Hop déng VN30F1M theo 30 phut
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Hinh 6- C6 phiéu anh hwéng trong VN30-Index

Top ¢d phiéu anh hwréng dén chi sé VN30
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Chi s6 VN30-Index déng ctra gidm 0.26% véi ACB, VCB, FPT gay gidm chi sé nhiéu nhat. O chiéu nguoc lai,
HPG, MWG, VIC hd tro chi s6 nhiéu nhét.

Phén nganh

Danh sach co6 ph

”

KLCPLH

ieu nhom VN30

DPiém
anh
hwéng

Anh

hwéng
(%)

ACB  Ngan hang 24,650 -0.20% 3,884,050,358  86,167,657,192,230  0.066662  -0.0133
BCM  BAt dong san 60,800 -0.33% 1,035,000,000  2,517,120,000,000  0.001947  -0.0006 -0.0082
BID  Ngan hang 47,100 -1.26% 5,700,435900  10,739,621,235,600  0.008308  -0.0105 -0.1339
BVH  Bao hidm 44,850 -0.33% 742,322,764  3,329,317,596,540  0.002575  -0.0008 -0.0109
CTG  Ngan hang 31,900  +0.31% 5,369,991,748  25,695410,514,180  0.019878  0.0062 0.0788
FPT  Céng nghé thong tin 134,600 -0.30% 1,269,968,875 145297,138,988,750  0.112406  -0.0337 -0.4314
GAS  Dién, nudo, xéng dau khi dét 80,100 -1.23% 2,296,739,847  9,198,443,087,235  0.007116  -0.0088 -0.112
GVR  Hoéa chét 35,150 -2.36% 4,000,000,000  5,624,000,000,000 0.00435  -0.0103 -0.1313
HDB  Ngan hang 23250  +0.65% 2,892,550,610  50,438,851,261,875  0.039021  0.0254 0.3245
HPG  Tai nguyén co ban 28,600  +1.24% 5,814,785,700  91,466,579,061,000  0.070761  0.0877 1.1225
MBB  Ngén hang 21,750 -0.46% 5,214,084,052  62,373,480,472,050  0.048254  -0.0222 -0.284
MSN  Thuc phém va dd ubng 76,600 -0.78% 1,430,843,406  54,801,302,449,800  0.042396  -0.0331 -0.423
MWG  Ban Ié 63,600  +1.27% 1,462,244,177  74,398,983,725,760  0.057557  0.0731 0.9351
bLX DA khi 41,000 -0.85% 1,270,592,235  5,209,428,163,500 0.00403  -0.0034 -0.0438
POW  Dién, nuréc, xang diu khi dét 12,600 -1.56% 2,341,871,600  5,901,516,432,000  0.004565  -0.0071 -0.0911
SAB  Thuc phém va db ubng 58,300 -1.69% 1282562372  8,225072,491,636  0.006363  -0.0108 -0.1376
SHB  Ngan hang 11,400 0% 3,618,901,927  35,067,159,672,630  0.027129 0 0
SSB Ngan hang 21,500 0 (0%) 2,453,700,000  29,015,002,500,000  0.022446 0 0
SSI Dich vu tai chinh 34,700 -0.43% 1,499,138,669  36,414,078,270,010  0.028171  -0.0121 -0.155
STB _ Ngan hang 27,850 0% 1,885215,716  52,503,257,690,600  0.040618 0 0
TCB  Ngan hang 47,000  +0.43% 3522,510,811 107,612,705,276,050  0.083252  0.0358 0.458
TPB  Ngan hang 17,650 -0.28% 2,201,635,009  19,429,428,954,425  0.015031  -0.0042 -0.0538
VCB  Ngan hang 87,200 -1.58% 5,589,091,262  53,610,563,385,104  0.041474  -0.0655 -0.8383
VHM  BAt dong san 38,850 -0.38% 4,354,367,488  50,750,153,072,640  0.039261  -0.0149 -0.1909
VIE Ngan hang 21,750 “1.14% 2,536,807,534  24,829,003,739,025  0.019208  -0.0219 -0.2801
VIC Bt dong san 43550  +0.93% 3,823,661561  49,956,138,294,465  0.038647  0.0359 0.4598
VIC  Dulichva Giai i 107,100 +0.09% 541,611,334  31,903,615,629,270  0.024681  0.0022 0.0284
VNM__ Thirc pham va db ubng 65,400 -0.46% 2,089,955,445  54,673234,441,200  0.042296  -0.0195 -0.2489
VPE  Ngan hang 18,000  +0.28% 7,933,923,601  85,686,374,890,800  0.066289  0.0186 0.2374
VRE __ BAt dong san 21,750  +0.69% 2,272,318,410  19,769,170,167,000  0.015294  0.0106 0.135
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CAM KET PHAN TiCH

Chuyén vién phan tich trong bao cao nay cam két rang quan diém thé hién trong bao cao phan tich nay phan anh chinh xac quan
diém céa nhan dbi véi chirng khoan va/hodc té chirc phat hanh va chuyén vién phan tich da/ dang/sé dwoc mién trach nhiém bbi
thwdng trwe tiép hodc gian tiép lién quan dén khuyén nghi cu thé hodc quan diém trong bao céo phan tich nay.

TUYEN BO MIEN TRU

Cac thong tin, tuyén bd, dw bao va dw doan trong béo céo nay, bao gébm ca cac y kién da thé hién, dwoc dwa trén cac ngudn thong
tin ma BT Research cho 1a dang tin cay, tuy nhién ching tdi khéng dam béo sw chinh xac va day di cla cac théng tin nay. Bao
cao khong cé bét ky théng tin nhay cam vé gia chwa céng bb nao. Cac y kién thé hién trong bao cdo nay dwoc dwa ra sau khi da
duwoc xem xét k§ cang va can than va dwa trén thong tin tdt nhat chung toi dwoc biét, va theo y kién ca nhan cla ching toi 1a hop
ly trong cac trwdng hop tai thoi diém dwa ra bao cao. Cac y kién thé hién trong bao cdo nay cé thé thay ddi bat ki luc nao ma
khéng can théng bao.

Bé&o cdo nay khong va khong nén duoc giai thich nhuw mot 16 dé nghi hay 16i kéo d& dé nghi mua hay ban bat ctr chirng khoan
nao. BT Research va/hodc cac chuyén vién, giam déc, nhan vién cé thé cé vi thé hodc cé thé anh hwéng dén giao dich chirng
khoan cla cac cong ty dwoc dé cap trong bao céo nay va cé thé cung cp dich vu hodc tim kiém dé cung cép dich vu ngan hang
dau tw cho céac cong ty do.

Tai lieu nay chi dwoc lwu hanh noi bd va khong dwoc cong bd cong khai trén bao chi hay bat ky phwong tién nao khac. BT
Research khéng chiu trach nhiém dbi véi bat ky thiét hai tric tiép hay thiét hai do hau quéa phat sinh tir viéc st dung bao céo nay
hay ndi dung bao cao nay. Viéc st dung bat ky théng tin, tuyén b, dw bao, va dy doan nao trong bao céo nay sé do nguoi dung
tw quyét dinh va tw chiu rai ro.

THONG TIN LIEN HE

Trung tam phan tich va dau tw

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

Phan tich vién

Nguyén Thi Thuy Trang Nguyén Viét Hoang Chwong Tran Van Ta

Chuyén vién phan tich Chuyén vién phan tich Chuyén vién phan tich
trang.nguyenthuy@bt-group.vn chuong.nguyen@bt-group.vn tu.tran@bt-group.vn
Nguyén Thi Thuy Pham Van Hiéu Nguyén Thi Tu
Chuyén vién phéan tich Chuyén vién phén tich Chuyén vién phén tich
thuy.nguyen@bt-group.vn hieu.pham@bt-group.vn tu.nguyen@bt-group.vn

Tran Thi Thoai Ngan
Chuyén vién phan tich
ngan.tran@bt-group.vn
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