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Tp.HCM, ngay 20 thang 05 nam 2024

BAO CAO TUAN THI TRUONG CHUNG QUYEN
Ky bao cao: 13/05/2024-17/05/2024

- VN-Index tiép tuc da hoi phuc va trai qua mét tuan giao dich tich cyc ca vé diem so 1an thanh khoan, chi s6 tang 2,28% lén vung 1273
didm, tiém can ving dinh cti 1.290 diém va thanh khoan binh quan 1 tuin da quay v& mirc 20.000 ty/phién. VN-Index ndi dai 4 tudn hdi
phuc lién tiép va tiép tuc huwéng 1én viing dinh ngén han 1.290 da dwoc xac 1ap cudi thang 3 vira qua. GTGD gia téng tét trong ba phién
cudi tuan cho thay dong tién dang dan nhap cudc. Ba tang cla thi trwdng trong nwéc ddng pha véi dién bién ctia chirng khoan thé gidi sau
khi d6n nhan théng tin tich cuc vé lam phat My trong thang 4. Tiép sau s liéu tich cuc nay, thi treéng chirng khoan My da thiét 1ap dinh
cao m&i, chi sb strc manh ddng dé la (DXY) va loi sudt TPCP ciing c6 nhip diéu chinh, va do vay nén nha dau tw dang ky vong vé kich ban
Fed s& giam lai suat didu hanh vao cudc hop thang 9. Didu nay gilp gidm bt phan ndo ap lwc I&n ty gia trong nwéc. Mat khac, théng tin
ap thué ctia My 1én cac mat hang Trung Quédc va My c6 kha ndng cdng nhan Viét Nam 1& nén kinh té thj trwong d&u cé nhivng tac dong
tich cuc gian tiép lén cac doanh nghiép xuét khau cla Viét Nam (thuy san, dét may, g, thép, 16p xe ...) va lén tam ly nha dau tw trong
nwéc. Hon niva, du thdo gian thdi han tra no clia théng tw 02/2023/TT-NHNN thanh 31/12/2024 hay dé xuét vé viéc xay dwng Nghi quyét
clia Quéc hdi stra dbi bd sung Luat D4t dai 2024 theo hwéng co hiéu luc thi hanh tir ngay 01/07/2024 thay vi 01/01/2025 nhw trudc d6
hién da dwoc Chinh pha chap thuan. Diéu nay da gitip cac nhdm nganh Ién nhw ngan hang, bat ddng san, chirng khoan cé sy ddng thuan
tré lai v&i xu hwéng chinh va cling cb da téng trong tuan vira qua. Véi nhirng tin tirc tich cuc hd tro nhw trén, kha ndng dong tién van sé
tiép tuc chay manh vao thj trwdng chirng khoan va quan tinh ting diém hién tai hoan toan co thé dwa chi s6 VN-Index huéng téi ving
khang cw dinh cii 1.290-1.300 diém. Nha d4u tw co thé tan dung cac nhip rung Iac cla thj trwdng trong qué trinh hwéng téi viing dinh cii
dé co cAu lai danh muc va tich Iuy vi thé clia cac c¢b phiéu tang trwéng.
- Thi trwdng chivng quyén cé 1 tudn giao dich tang trudng nhe so v&i tuan trwdc khi GTGD tang nhe 1% con KLGD téng 13% so véi cling
ky. Diém dang chu y trong tuan qua l1a chi s6 VN30 da vwot dinh 52 tudn va ving khang cy 1.300 diém véi sy ddng pha clia thanh khoan.
Cac cb phiéu ngan hang nhan dwoc dong tién manh mé sau khi cé théng tin hé tro (NHNN cong bb Dy thdo Stra di, bd sung mét sé diéu
clia Thong tw 02/2023/TT-NHNN v& co cAu lai thdi han tra ng va gitk nguyén nhém ng nhdm hé tro khach hang gép khé khan). Cac yéu td
tich cuc da thé hién rd, nén cac phién didu chinh manh la co’ hoi dé tich Iu§ vi thé ching quyén, dac biét 1& nhém chirng quyén ngan hang.

Bang 1. Théng ké ting trwdng quy mé thi triwdng chibng quyén
Tang trwwédng (wow) TB5ngay TB 10ngay TB 20ngay TB 50ngay TB 100 ngay TB 200 ngay
Gia tri giao dich (ty/ngay) 1% 48 47 45 52 49 49
KLGD (triéu hd/ngay) 13% 50 47 54 59 59 55
Nguén: FiinPro, ACBS

Bang 2. Top 10 méa cw c6 gia tri giao dich cao nhat trong 5 phién
GTGD TB 5D (triéu Implied Vol

STT Ma CW ddng) o) Vol 30D (%) Vol 60D (%) Vol 90D (%) Vol_200D (%) TCPH

1 CHPG2331 2,395 39 36 29 29 32 SSI

2 CMWG2313 2,372 45 41 43 41 46 SSI

3 CMWG2314 2,185 47 41 43 41 46 SSI

4 CTCB2310 1,968 46 43 44 42 37 SSI

5 CFPT2316 1,703 0 40 35 32 31 VND

6 CHPG2309 1,600 0 36 29 29 32 ACBS

7 CSTB2334 1,571 37 36 33 31 34 ACBS

8 CMWG2318 1,523 0 41 43 41 46 VND

9 CHPG2329 1,496 33 36 29 29 32 HSC

10 CMWG2316 1,325 35 41 43 41 46 ACBS
Bang 3. Thong ké théng sé thi trwong clia cac chivng quyén do ACBS phat hanh
TCPH Ma CW Implied Delta Gamma Vega Theta GT%D TI;D’ °D c?i:: g;r(‘:gs Gl thye hign S5 IEw.yng phat

Vol (triéu dong) (o) (Sx) hanh (cw)

ACBS CHPG2309 0% 1.000 0.000 0.00 0.01 1,600 31,600 24,000 25,000,000
ACBS CMBB2306 0% 1.000 0.000 0.00 0.00 464 23,250 16,965 20,000,000
ACBS CMSN2302 0% 1.000 0.000 0.00 0.02 741 75,500 66,000 6,000,000
ACBS CMWG2305 203% 0.976 0.003 0.00 -0.06 525 59,600 35,658 9,000,000
ACBS CSTB2306 31% 0.131 0.172 0.01 -0.02 78 28,500 30,000 19,000,000
ACBS CTCB2302 0% 1.000 0.000 0.00 0.01 165 49,750 27,000 14,000,000
ACBS CVHM2302 89% 0.058 0.023 0.01 -0.04 9 40,850 50,000 12,000,000
ACBS CVIB2302 0% 1.000 0.000 0.00 0.00 53 22,300 18,076 15,000,000
ACBS CVREZ2303 42% 0.097 0.127 0.01 -0.02 10 23,100 25,000 8,000,000
ACBS CMWG2316 35% 0.922 0.014 0.05 0.00 1,325 59,600 48,000 10,000,000
ACBS CSTB2334 37% 0.689 0.064 0.05 -0.01 1,571 28,500 27,000 8,000,000
ACBS CVIB2306 47% 0.942 0.021 0.01 0.00 151 22,300 16,047 7,000,000

Ngubn: Fiinpro, ACBS
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Biéu dbd 4. Ty trong gia tri giao dich trong 1 thang gan nhat  Biéu do 5. Twong quan thanh khoan thij trwong chirng quyén va

theo TSCS thj trwong co' s&
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Nguén: FiinPro, ACBS

D6 thi 6. Twong quan dién bién thi trwdng co sé (VN30 Index) va gia tri giao dich trén thi triedng chirng quyén
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Nguén: FiinPro, ACBS

D6 thi 7. Bién dong Vol va gia ctia VN30Index
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Nguén: FiinPro, ACBS

@= «= Vol 30D (LHS) s \/oL_60D (LHS) e« = < Vol _90D (LHS) s \/0|_200D (LHS)
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Do thi 8. Twong quan gitka gia cé phiéu HPG, TCB, MWG, VNM, VRE, MSN, VHM, FPT, MBB, VIB & VN30Index
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Nguén: Fiinpro, ACBS
Do thj 9. Bién déng Vol cua HPG, TCB, MWG, VNM, VRE, MSN, VHM, FPT, MBB & VIB
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Bang 10. Théng ké hoat déng phat hanh CW

Tham s6

Téng s ma CW dang giao dich

Téng sb té chirc phat hanh (c6 ma CW dang giao dich)
Top 5 ma CKCS c6 GTGD CW nhidu nhét

Nguén: Fiinpro, ACBS

Tuan nay Tuan trwéc

124 126

8 8
HPG>MWG>FPT>STB>MBB MWG>HPG>TCB>FPT>MBB

Bang 11. Thi phan TCPH

Tén  Thiphan Thi phan theo sé

TCPH theo GTGD lwong CW
SSI 40% 20%
VND 18% 13%
ACBS 14% 10%
KIS 14% 37%
HSC 9% 8%
BSC 2% 2%
VPBA 2% 4%
VCSC 1% 6%

Nguwoi thuwe hién bao cao:
Pang Birc Cwong - Huynh Tén Duy
Chuyén vién Phan tich

Nguén: Fiinpro, ACBS

Bang 12. Thong ké s6 lwong chirng quyén sdp dao han

Trong 5 N 5 A
ngay 5-10 ngay  10-30 ngay >30 ngay
S6 lwong cw 1 9 3 111
Nguén: ACBS

Bang 13. Thong ké trang thai cac chirng quyén dang giao dich
Tham sb Gia tri
S6 lweng cw dang giao dich 124

Trong dé:

IT™ 60
OT™M 64
Nguén: ACBS

www.achs.com.vn
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KHUYEN CAO
Xac Nhan Cua Chuyén Vién Phan Tich

Chung tdi, cac tac gia clia ban bao céo phan tich nay, xac nhan réng (1) cac quan diém dwoc trinh bay trong ban bao céao
phan tich nay l1a cla ching t6i (2) ching t6i khdng nhan duoc bat ky khoan thu nhap nao, tryc tiép hodc gian tiép, tir cac
khuyén nghi hodc quan diém dworc trinh bay dé.

Cong Bo Thong Tin Quan Trong

ACBS va céc td chirc c6 lién quan clia ACBS (sau day goi chung la ACBS) da c6 hodc sé tién hanh céc giao dich theo gidy
phép kinh doanh ctia ACBS v&i cac cong ty dwoc trinh bay trong ban bao céo phan tich nay. Danh muc dau tw trén tai
khoan tw doanh chirng khoan clia ACBS ciing c6 thé c6 chirng khoan do cac cong ty nay phat hanh. Vi vay nha dau tw nén
lwu y rdng ACBS c6 thé c6 xung dot loi ich & bét ky thei diém nao.

ACBS phat hanh nhiéu loai b4o céo phan tich, bao gbm nhuwng khong gi¢i han & phan tich co ban, phan tich ¢ phiéu,
phan tich dinh lwgng hodc phan tich xu huéng thi trwdng. Cac khuyén nghj trén méi loai bao céo phan tich c6 thé khac
nhau, nguy@én nhan xuét phat tir sy khac biét vé thdi han dau tw, phwong phap phan tich 4p dung va cac nguyén nhan

Tuyén Bo Mien Trach Nhiém

Ban béo céo phan tich nay chi nham muc dich cung cap théng tin, ACBS khéng cung cap bét ky bao dam ré rang hay ngu
y ndo va khéng chiu tradch nhiém vé sw phu hop clia cac théng tin chira dwng trong bao cao cho mét muc dich s dung cu
th&. ACBS sé khong xem nhirng ngudi nhan bao céo, khéng nhan truc tiép tir ACBS, 1a khach hang ctia ACBS. Gia chirng
khoan dwoc trinh bay trong két luan ctia bao céo (néu cé) chi mang tinh tham khao. ACBS khéng d& nghi hodc khuyén
khich nha dau tw tién hanh mua hodc ban bat ky chirng khoan nao dwa trén bao céo nay. ACBS, cac tb chirc lién quan
clia ACBS, ban quan |y, déi tac hodc nhan vién ctia ACBS sé& khong chiu trach nhiém cho bat ky (a) céc thiét hai
trwe tiép, gian tiép; hodc (b) cac khoan tén that do mat Igi nhuan, doanh thu, co hdi kinh doanh hodc cac khoan
tén that khac, ké ca khi ACBS da dwoc thong bao vé kha niang xay ra thiét hai hodc tén that dé, phat sinh tir viéc
str dung ban bao céo phan tich nay hodc théng tin trong dé. Ngoai cac thong tin lién quan dén ACBS, céac théng tin
khac trong ban béo céo nay dwoc thu thap tir cac ngudn ma ACBS cho ring dang tin cay, tuy nhién ACBS khong bao dam
tinh ddy da va chinh xac cla cac théng tin d6. CAc quan diém trong bao céo c6 thé bi thay déi bat ky lic nao va ACBS
khéng c6 nghia vu cap nhat cac théng tin va quan diém da bj thay ddi d6 cho nha dau tw da nhan bao céo nay.

Ban bao céo c6 chira dwng cac gia dinh, quan diém cta chuyén vién phan tich, tac gia ctia bao cdo, ACBS khong
chiju trach nhiém cho béat ky sai s6t nao cta ho phat sinh trong qua trinh 1ap béo céo, dwa ra cac gia dinh, quan
diém.Trong twong lai, ACBS c6 thé sé phat hanh cac ban bdo cdo c6 théng tin mau thuin hoic tham chi c6 ndi
dung két luan di ngworc lai hoan toan véi ban béo céo nay. Cac khuyén nghj trong ban béo cao nay hoan toan la cla
riéng chuyén vién phan tich, cac khuyén nghi dé khéng dwoc dwa ra dwa trén céc loi ich cta bat ky ca nhan td chirc nao,
ké& ca loi ich ciia ACBS. Ban bao céo nay khong nhdm dwa ra cac I&i khuyén dau tw cu thé, cling nhw khong xem xét dén
tinh hinh va diéu kién tai chinh ctia bt ky nha dau tw ndo, nhirng ngudi nhan ban bao céo nay. Vi vay cac chirng khoan
dwoc trinh bay trong ban béo céo c6 thé khéng phu hop véi nha dau tw. ACBS khuyén nghi rdng nha dau tw nén ty thwc
hién danh gia doc lap va tham khao thém y kién chuyén gia khi tién hanh dau tw. Gia tri va thu nhap dem lai t& cac khoan
dau tw co thé thay dbi hang ngay tly theo thay ddi clia nén kinh té& va thj trwong chirng khoan. Céc két luan trong bao céo
khéng nhdm tién doan thuc t& do dé n6 cé thé khac xa so vai thuc té, két qua dau tw cla qua khir khdng bao dam cho két
qua dau tw cla twong lai.

Ban bao céo nay c6 thé khong dwoc phat hanh rong rai trén phwong tién thong tin dai ching hay dwoc stv dung,
trich dan b&i cac phwong tién thong tin dai ching ma khong c6 sw déng y trwéc bang van ban ciia ACBS. Viéc sr
dung khong c6 sw dbéng y cia ACBS sé& bi xem la bat hop phap va ca nhan, té chirc vi pham cé nghia vu béi
thworng moi thiét hai, tén that (néu co) da gay ra cho ACBS tir sw vi pham dé.

Trong trwéng hop québc gia clia nha dau tw nghiém c&dm viéc phan phdi hodc nhan cac bao céo phan tich nhuw thé nay thi
nha dau tw can hly ban bao cao nay ngay lap tirc, néu khong nha dau tw sé hoan toan tw chiu trach nhiém.

ACBS khéng cung cép dich vu tw van thué va khéng néi dung nao trong ban béo céo nay dwoc xem nhw cé ndi dung tw
van thué. Do d6 khi lién quan dén van dé thué, nha ddu tw can tham khao y kién clia chuyén gia dwa trén tinh hinh va diéu
kién tai chinh cu thé cia nha dau tw.

Ban bao céo nay c6 thé chira dwng cac duwong dan dén trang web clia bén thir ba, ACBS khong chiu trach nhiém dbi voi
ndi dung trén cac trang web nay. Viéc dwa dwdng dan chi nham muc dich tao sy thuan tién cho nha dau tw trong viéc tra
ctu théng tin; do d6 nha dau tw hoan toan chiju cac rii ro khi truy cap cac trang web nay.

© Copyright ACBS (2021). Moi quyén s& hiru tri tué va quyén tac gia la ca ACBS va/hodc chuyén vién phan tich.
Ban bao céo phan tich nay khdng dwec phép sao chép, toan bd hodc mét phan, khi chwa c6 sw déng y bang vin
ban cua ACBS.
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