@ BAN TIN PHAI SINH 20/07/2025

Bang 1: Chi tiéu ‘
- VN-Index mé& gap tang diém vao diu phién sang va

VN30F1M (Gia dong ctra — 28/07/2025) 1,693 |giao dich sideway up trong sudt phién giao dich, VNI

doéng nén gan mirc cao nhat phién, dat 1,557.42 diém.
- Cac hop ddng twong lai tang diém trong phién giao

lwong giao dich cao hon mirc trung binh 20 phién.

Khéi lwgng hop déng 187,650

Khéi lwong 660,449,364

Chénh léch VN30F1M & VN30 -2.63

PIEM TIN THI TRUONG VN30 CO SO

- V& mirc d6 anh huéng, VPB va LPB anh hwéng nhiéu nhét cho phién hém nay, 1an luvot kéo VN30-Index tang
3.82 va 3.38 diém.

- VN30-Index két phién tdng 1.58% so v&i phién giao dich trwdc, dat 1695.63 diém. Do rong nghiéng vé phia mua
v&i 26 ma tang, 03 ma gidm diém va 01 ma khéng thay dbi.

- Khéi ngoai quay lai ban rong véi gia tri hon 1049 ty dong. Tam diém, cb phiéu HPG khdi ngoai “ban” manh nhéat
t&i hon 418 ty déng, tiép theo sau la cac ma nhw FPT ban rong hon 149 ty déng; GVR hon 106 ty déng hay VIX
hon 104 ty déng. Tai chiéu mua, khdi ngoai mua rong nhiéu nhat c6 phiéu SHB véi gia tri hon 335 ty dong. Tiép

sau d6, hai ma VNM va LPB duoc khdi ngoai mua rong 1an lwot [a hon 75 ty déng va hon 58 ty déng.

Hinh 1- Phan bé dong tién Nwéc ngoai Hinh 2- Gia tri Nwéc ngoai mua rong (ty)
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NHAN BINH TH| TRUONG VN30 CO SO
Trong phién giao dich ngay 28/07/2025, VN30-Index tang diém phién thir 5 lién tiép kém theo khdi lwong co6 sw

dot pha va nam trén mdre trung binh 20 phién cho thay dong tién tiép tuc giao dich séi dong.

Bén canh d6, chi sb tiép tuc bam sat dai trén (Upper Band) cla Bollinger Bands trong béi canh chi bao MACD
lién tuc tao cac dinh va day méi cao hon (Higher High, Higher Low). Diéu nay cang cling cb thém cho da tang
hién tai.

Hinh 3- Chi s6 VN30 co s& theo ngay

Chis6VN30-1D = O
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500M
387.594M
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Nguén: Fireant, BT Research

DIEN BIEN GIAO DICH HDTL NGAY 28/07/2025

Cac hop dong twong lai ddng loat tang diém trong phién giao dich ngay 28/07/2025. Cu thé, 4111F8000 (F8000)
tang 1.2%, dat 1,693 diém; 4111G3000 (G3000) tang 1.32%, dat 1,670.3 diém; hop ddng VN30F2509 (F2509)
tang 1.04%, dat 1,685.5 diém; hop ddng VN30F2512 (F2512) tang 1.27%, dat 1,674.6 diém. Chi sb co s& VN30-
Index két phién & murc 1,695.63 diém.

Trong phién giao dich ngay 28/07/2025, hop déng 4111F8000 mé clra trong trang thai gidng co véi loi thé nghiéng
vé phia phe Long gitp cho F8000 nadm trén médc tham chiéu trong subt phién sang. Sang dén phién chiéu, luc
mua tiép tuc gia tdng va ap dao khién hop déng nay bit pha manh va dong cira tai mirc cao nhét phién 1,693

diém va tang 20 diém.

(5)]:
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https://finance.vietstock.vn/chung-khoan-phai-sinh/VN30F2406/hop-dong-tuong-lai.htm?languageid=1
https://finance.vietstock.vn/chung-khoan-phai-sinh/VN30F2407/hop-dong-tuong-lai.htm?languageid=1
https://finance.vietstock.vn/chung-khoan-phai-sinh/VN30F2409/hop-dong-tuong-lai.htm?languageid=1
https://finance.vietstock.vn/chung-khoan-phai-sinh/VN30F2412/hop-dong-tuong-lai.htm?languageid=1

NHAN PINH GIAO DICH HOP BONG TUONG LAI

Phién dau tuan quan tinh tang diém tiép dién kéo phai sinh tang 20 diém lén 1.693 diém. Thanh khoan giao dich
van tiép tuc séi ddng tuy nhién cé sw sut gidm phién thir 4 lién tiép vé dwdi 200 nghin hop déng.

Khdi ngoai tang 242 vi thé LONG. Tw doanh gidm 874 vj thé SHORT.

Theo théng ké, Tw doanh ndm 16,710 hop déng SHORT (gia vén: 1,652.3); L&i/L6 Iy ké: -161.2 ty; Gia ,hoa vén:
1,596.6. Khéi ngoai ndm 18,231 hop ddng LONG (gia vén: 1,648.3); L&I/L6 Iy ké: +202.3 ty; Gia hoa vén: 1,582.0
o Vithé LONG khuyén nghi tham gia khi test lai 1,680.x; STL khi thiing 1,679.8 & khung m5.
o Vi thé SHORT khuyén nghi quan sat phan &ng tai 1,650.8 & khung h1. Trwéng hop déng nén thing h1
chon diém vao retest lai & kénh gia m3/mb. Diéu kién kénh gia m3/m5 dwdi trén h1.

(Iru y stoploss chi tinh thoi diém gié dong nén va tuy vi thé dé cé chién lwoc phu hop).

Bang 2: Théng tin ma Hop dong Twong lai ngay 28/07/2025 Bang 5: Ngwong trong phién

M3 hop Gia +- KLGD Ngay dao o]] Khang cv xa 1,717 = 1,730
déng déng han KNz x
ang cw gan
cira gewg 1,700 — 1,704
4111F8000 [1,693.0 | +20.0 [187,650 | 21/08/2025 | 56,758 | | Hb tro gan 1,680 — 1,673

VN30F2509 |4 gg5.5 | +17.3 | 1,075 | 18/09/2025| 3,087 | 3 tro xa 650 1606

VN30F2512 |1 g74 6 | *21.0 | 236 | 18/12/2025| 737

4111G3000 |4 670.3 | *21.8 68 | 19/03/2026 95

CHIEN LUOC GIAO DICH
* Chién lwoc giao dich trong phién: NDT than trong

Nguén: BT Research

tham gia v&i ty trong vira phai do dién bién chi sb thoi

Bang 3: Chénh léch gia HBTL

gian gan day twong dbi bién dong.

Spread HDTL Hién tai Lz < . . ) .
o Vi thé Long khuyén nghi tham gia khi test lai
VN3OF1M - VN3O -2.63 3.67 -6.30 1680.x; STL khi thing 1679.8 & khung m5.
VN30F2M - VN30 -10.13 -1.13 -9.00 Vi thé Short Khuvén nahi ¢ ohan tna tal
VN30F2M - VN3OF 1M 75 48 | 270 ©  Vihe Shortkntyen nght quan sat phan tng tal
VN30F1Q - VN30F1M -18.4 -19.4 1.00 1,650.8 ¢ khung h1. Truong hop dong nen
VN30F1Q - VN30F2M -10.9 -14.6 3.70 thing H1 chon diém vao retest lai & kénh gia
VN30F2Q - VN30F1M -22.7 -24.5 1.80 m3/m5. Diéu kién kénh gia m3/m5 dudi trén H1.
VR30F2Q - VN30F2M 152 197 4.50 « Chién luoc giao dich qua dém: Khong khuyén nghi
VN30F2Q - VN30F1Q 4.3 5.1 0.80 o i T
gilr vi thé quan dém, quan sat ch& diém vao phu hop.
Bang 4: Chién lwgc giao dich trong ngay * Lwu y: Truong hop giéd mé cira tao gap I6m can cha y
Vi thé Diém vao Chét 1o quan sét, tranh fomo déat Iénh va phong ngtra rdi ro. Két
LONG 1680.x 1700/1703/ | <1679.8,m5 | hop theo déi tinh hinh dién bién thj trurong chirg khoan
1717 .
co’ SO.
SHORT Q/s Q/s Q/s
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Hinh 4- Chi s6 VN30F1M theo khung ngay
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Nguén: Fireant, BT Research

Hop dbng twong lai VN30F1M - 30
v 2

Nguén: Fireant, BT Research
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Hinh 6- C6 phiéu anh hwéng trong VN30-Index
Top cb phiéu déng gop tang: 27.2779 Top cb phigu déng gop giam: -0.2555

32

.
- -

2.7433
by e
. 2.47462 4482
25 241315 000y
2.1634
15397 1 5576
15
1175 \. )
d STO
0.7467
0.6883 g, ﬁ-m? 0.6388 g 6072

i 0.47310.4694
s I 0.356 0.3338

o

0.1602 9 1259
-125% p,g973

0.0478 0.04240.0348
..--—___"-U“"2 °

T —
-0.006-p,0472 -

-0.2023

Nguén: Vietstock

Chi s6 VN30-Index déng clra tang 1.58% véi 26 ma tang va 03 ma gidm. Trong d6, 03 ma déng gop tich cuwc nhét
la VHM, VPB, VIC. Ngwoc lai, VRE, PLX, BCM gay ap lyc giam diém l1én chi sé VN30.

Phan nganh

Danh sach c6 phiéu nhém VN30

KLCPLH

94,044,126,725,985

Ty trong
(%)

8.38

Piém
anh
hwdé’ng
2.84

Anh
hwéng

VHM  BAt dong san 95,600 2.03% 4,107,412,004
VPB Ngan hang 25,100 4.37% 7,933,923,601 42,217,994,265,641 3.76 0.16 2.74
VIC B4t dong san 115,600 1.31% 3,823,661,561 127,035,190,452,190 11.32 0.15 2.47
SHB Ngan hang 16,100 6.98% 4,065,250,816  23,588,373,944,791 2.10 0.15 2.45
LPB Ngan hang 36,550 3.69% 2,087,282,100  43,979,782,752,114 3.92 0.14 2.41
VJC Du lich va Giai tri 127,000  4.18% 541,611,334 37,831,551,679,900 3.37 0.14 2.35
MSN  Thuwc pham va d ubng 77,600 2.37% 1,438,351,617  ©61,388,847,013,560 5.47 0.13 2.16
ssl Dich vu tai chinh 35,800 5.29% 1,961,872,450  20,845,758,005,128 1.86 0.1 1.64
HPG  Tai nguyén co ban 26,350 1.15% 6,396,250,200  91,084,716,808,691 8.1 0.09 1.56
TCB Ngan hang 35,600 1.14% 7,064,851,739 69,315,803,757,955 6.17 0.07 1.18
TPB Ngan hang 16,450 5.45% 2,641,956,196 9,213,558,037,930 0.82 0.04 0.75
FPT Cong nghé thong tin 111,300 0.54% 1,471,069,183  85742,945,085,558 7.64 0.04 0.69
ACB Ngan hang 23,850 1.06% 4,466,657,912  40,651,768,322,378 3.62 0.04 0.64
MBB  Ngan hang 28,750 1.05% 6,102,272,659  40,912,687,042,266 3.64 0.04 0.64
VIB Ngan hang 18,850  2.45% 2979,127,815  16.667,266,804,024 1.48 0.04 0.61
SSB Ngan hang 21,100 1.93% 2,835,000,000 16,485,978,600,000 1.47 0.03 0.47
VCB Ngan hang 62,800 1.29% 8,355,691,435  24,473,753,367,584 2.18 0.03 0.47
STB Ngan hang 49,100 0.61% 1,885,215716  39,247,174,861,974 3.50 0.02 0.36
HDB Ngan hang 28,450 0.71% 3,495,060,732  31,620,163,948,477 2.82 0.02 0.33
MWG  Ban Ié 70,200 0.14% 1,461,484,209 76,947,143,603,850 6.85 0.01 0.16
VNM  Thuc phim va dd udng 63,300 0.16% 2,089,955445  52,917,671,867,400 4.71 0.01 0.13
BID Ngan hang 39,400 1.42% 6,897,515,268 4,609,085,242,444 0.41 0.01 0.1
GVR  Héa chét 31,400 0.64% 4,000,000,000 5,024,000,000,000 0.45 0 0.05
SAB Thuwc pham va db ubng 49,300 0.41% 1,282,562,372 6,955,335,743,356 0.62 0 0.04
GAS  Dién, nwdc, xang dau khi dét 68,900 0.29% 2,342,672,919 8,070,508,205,955 0.72 0 0.03
BVH B&o hidm 52,200 0.38% 742,322,764 1,807,264,939,817 0.16 0 0.01
CTG  Ngan hang 45,600 0.00% 5,369,991,748  19,573,835,267,880 1.39 0 0
BCM  Bét dong san 69,700  (-0.14%) 1,035,000,000 2,885,580,000,000 0.26 0 -0.01
PLX DAu khi 37,850  (-0.66%) 1,270,592,235 4,809,191,609,475 0.43 0 -0.05
] 26,677,018,133,400 2.38 -0.01 0.2
VRE BAt dong san 29,350  (-0.51%) 2,272,318,410
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CAM KET PHAN TiCH

Chuyén vién phan tich trong béo cdo nay cam két rang quan diém thé hién trong bao c&o 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 béo céo phan tich nay.

TUYEN BO MIEN TRU

Cac thong tin, tuyén bd, dw bao va dw doan trong bao 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 t6i khéng ddm bao sy chinh xac va ddy dd cta 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 céo nay dwoc dwa ra sau khi da
duwoc xem xét k§ cang va can than va dwa trén thong tin tdt nhat ching téi dwoc biét, va theo y kién ca nhan ctia ching téi 1a hop
ly trong cac trwdng hop tai thoi diém dwa ra bao cdo. 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 Thi Ta Tran Thi Thoai Ngan
Chuyén vién phan tich Chuyén vién phan tich Chuyén vién phan tich
trang.nguyenthuy@bt-group.vn tu.nguyen@bt-group.vn ngan.tran@pbt-group.vn

Nguyén Viét Hoang Chwong
Chuyén vién phan tich
chuong.nguyen@bt-group.vn
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