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VN30-Index Intradday & 14 A 5e¥ER518EH VN300 £ S4E.E {0 O $4F
& + 1 - W(%) Index pt
0/1/1900 0.00 0.00 0.00
HDTL 1 thang, 11093 0/1/1900 0.00 0.00 0.00
1,150 0/1/1900 0.00 0.00 0.00
. SIS 0/1/1900 0.00 0.00 0.00
1,080 VCB 103.50 0.88 048
1,010 Y/ —X: Bloomberg, BSC Research
VN30-Index, 1108.57
940
870
800
9:00 10:00 11:00 12:00 13:00 14:00 15:00
VN30 FEIEL O
Y—X: Bloomberg, BSC Research T Fi T R(%) Index pt
2HE RHE WR(B) -3 % FEm  #MA a% PLX 38.3 1.18 0.03
VN30F2312 1085.90 -0.90% -22.67 -80.1% 61 12/21/2023 189 0/1/1900 0.0 1.05 0.00
VN30F2307 1098.70 -0.94% -9.87 83.6% 30201 7/20/2023 35 0/1/1900 0.0 2.1 0.00
VN30F2306 1109.30 -0.25% 0.73 -18.9% 149860 6/15/2023 0 0/1/1900 0.0 0.23 0.00
VN30F2309 1090.50 -0.86% -18.07 -3.2% 61 9/21/2023 98 VNM 66.3 0.22 -0.69
Y/ —X: Bloomberg, BSC Research Y/ —X: Bloomberg, BSC Research
ST

* VN30 T w9 RiF - 2.03R4 > bRD1108.57T35l1+1-, EENMEEL8.637/K1 > FfZof=, VNM. MSN, VHM, MWG & VIC%: £ D E Atk
DB T, VN3OS VT v I RDELIZHE ST,

VN30 Ty I REHETHY FL0 =%, ATEBREMETHAE >0, RIGOBRBICTY ICBLNEES-I LT, Y1 FREBICEE
L. -018KRA v RT3l TEERERFIMA200TFICH D, BRERIIROBBICEYIEIZHEEEMNITIRSIT E2NE1,

- EYEGIRNITASFTIHELICTELZ, TESZR S &, VN3OF2307DO LS, D TG IRENED Lz, EMIEIZBER L L

. VN30F2306M L4}, fthd SeMERSIR2F9ANEM L 1=,

hI—FKIS5UF

D6 léch

i e RYHM CR* RHEE chudn IS5y HME + Kink ST BEMOLMEE - RESREE RS Ene i
CVHM2216 8/31/2023 77 8:1 1,314,500 39.64% 430  4.17% 1,000 284 16,453 62,000 56,500
CVHM2219 9/5/2023 82 5:1 176,000 39.64% 1,850  3.73% 1,100 940 24,672 56,000 56,500
CHPG2306 11/9/2023 147 3:1 1,228,900 48.43% 540  2.22% 1,970 1,581 23,300 20,000 23,150
CMBB2301 6/27/2023 12 4:1 208,300 39.22% 2,900 0.00% 1,380 855 23,510 16,300 19,700
CMWG2302 11/9/2023 147 6:1 549,400 44.34% 180  0.00% 1,100 369 22,200 50,000 41,700
CSTB2303 11/9/2023 147 2:1 243,000 48.94% 3,810 -0.53% 1,100 3,551 50,700 22,000 27,800
CFPT2213 9/5/2023 82 10:1 94,800 24.27% 1,510  -1.52% 2,350 1,092 94,700 74,500 84,100
CHPG2227 11/1/2023 139 2:1 184,900 48.43% 270  -1.59% 1,100 2,176 19,589 20,500 23,150
CMBB2214 9/5/2023 82 2:1 177,100 39.22% 2,060 -1.92% 2,700 1,618 26,140 17,000 19,700
CHPG2226 9/5/2023 82 2:1 109,200 48.43% 400 -2.86% 1,510 2,212 96,000 19,500 23,150
CVPB2214 9/5/2023 82 4:1 148,100 38.14% 4,300 -3.00% 1,650 803 42,040 17,000 19,700
CSTB2225 11/1/2023 139 2:1 374,400 48.94% 4,360 -3.97% 2,600 4,093 108,400 20,500 27,800
CVIB2201 9/5/2023 82 1.87:1 120,800 36.13% 190  -5.14% 2,700 2,346 26,380 20,500 23,150
CSTB2224 9/5/2023 82 2:1 128,100 48.94% 2,370  -5.56% 1,640 4,085 103,200 20,000 27,800
CHPG2301 6/27/2023 12 2:1 140,000 48.43% 1,300 -5.83% 1,000 2,089 23,199 19,000 23,150
CFPT2303 11/9/2023 147 10:1 222,000 24.27% 970  -8.06% 2,240 504 94,500 86,000 84,100
CVNM2212 9/5/2023 82 7.85:1 1,267,100 22.05% 970  -9.52% 1,700 14 30,340 80,560 66,300
CMWG2215 11/1/2023 139 10:1 206,600 44.34% 740 -11.48% 1,170 353 19,740 45,000 41,700
CTCB2215 9/5/2023 82 4:1 211,700 44.68% 1,990 -12.62% 1,350 1,722 53,060 26,500 32,650
CMWG2214 9/5/2023 82 10:1 560,400 44.34% 450 -13.16% 2,500 187 20,880 46,500 41,700
J—F: * BEWR L M2 Black-Scholes AL #XE T IR ET

FEYROEF 4.75%
= EMRE
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- 20236 A15HICIE. AN—FIS Y MHFFESFTSEEHICTEL

- [l I DLV TIE. CHPG2306(3+14.05% &b LR L=, TEREIIATEL - 18.04%iH & 4 o=, CHPG2306MFTERE(EHFARELY .
£HHEMD14.05% % 1=,
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BSC30 Portfolio

44 £R #IE(F VND) TBE% Beta nﬁ;ﬁﬁ%fg ﬁﬁﬁﬁ“&g;ﬁ) EgIst[\;; PIE fw Egﬂﬁ:%; ”*ﬁ’g "’RU i ‘;’
VCB RiT 103.5 0.9% 09 21,296 41 7,311 142 105,000 236%  Link
BID i 439 -0.3% 1.0 9,644 16 4208 104 54578 17.3%  Link
VPB BT 19.7 -0.3% 12 5,750 8.1 3,972 50 23685 281%  Link
TCB |17 32.7 0.2% 14 4,993 55 14,982 22 ; 176%  Link
MBB BT 19775 Z#%. 14 3,883 82 14,982 13 24,400 176%  Link
STB RiT 27.8 0.0% 13 2,279 133 4,640 60 31,200 300%  Link
GVR IR ARHE 18.1 0.8% 14 3,139 17 4,603 39 19,100 232%  Link
KBC TEMRARHE 276 -0.4% 17 921 5.1 4,880 57 29,800 202%  Link
IDC TEMEARBE 43.0 0.9% 17 617 5.2 ; 00 52400 428%  Link
VGC TEMRARHE 41.9 1.9% 17 816 3.1 1,217 344 ; 05%  Link
HPG A 23.2 0.2% 1.0 5,853 176 1,916 124 25,000 234%  Link
VHM BBHE 56.5 -0.9% 09 10607 6.1 1,896 208 68,300 106%  Link
VRE FohE 26.9 A.1% 11 2,653 3.4 5,227 51 36,200 239%  Link
KDH FohE 30.7 -0.6% 0.4 955 2.9 1,576 194 37,700 325%  Link
NLG FEpE 344 1.0% 15 574 5.0 2,557 135 38100 449%  Link
DGC ARt 62.5 1.6% 15 1,032 93 14,120 44 60,500 184%  Link
DPM Bl - AR 326 1.2% 13 555 42 6,793 48 42,000 30%  Link
DCM Bl - AR 25.0 -0.8% 0.8 575 37 2,625 95 29,000 181%  Link
GAS Bl - AR 96.6 2.1% 0.7 8,039 5.4 2,292 421 122,300 411%  Link
PLX Bl - AR 38.3 0.7% 1.4 2,116 2.4 1,340 286 45000 204%  Link
PVS Bl - AR 33.0 8.2% 12 686 20.4 993 332 33,000 63%  Link
PVD Bl - AR 24.4 4.3% 15 590 7.4 7,698 32 26,000 49.0%  Link
POW 1-F4UT4 136 1.5% 14 1,380 35 3,895 35 14,500 55.8%  Link
VNM =Y 66.3 A.2% 12 6,025 136 2,605 255 84,500 306%  Link
MSN =Y 77.1 1.2% 12 4773 41 3,456 223 96,000 49.0%  Link
MWG Y 4.7 -0.8% 13 2,653 5.1 7,475 56 55200 49.0%  Link
PNJ Y 733 0.7% 0.7 1,045 16 2,965 247 95000 200%  Link
VHC KiE 61.2 0.8% 12 488 15 12,800 48 67,500 30.5%  Link
GMD OSRT49Y 50.4 -0.2% 0.7 660 1.0 7,059 71 57,000 488%  Link
FPT T 84.1 -0.1% 0.8 4,038 2.9 5,901 143 91,900 49.0%  Link

BSC30 R— k74 UAIZIE, R—F 3 VEEEMEIFT  (HOSE). /\/ A SEEEREIFT  (HNX)ER U Upcomiis THORADEBMRER UVRAFTERSZHH D30
HAEELTWLS, BSC30
DRI ETRT. . HBHEM. NS, TH/00—, EE YR, BEH. THELAEDECDEELRFRII—ERRLTLET, BSC30R— K7
F VA TRENDEEFS. BRAGHME. DEMNLEE., BUBEMHLVWSEEFZE O, BSCOEMRICLYEHAzh, BRRENhTHEY EF, BSC30
R— r 74+ YA FEEEHT v TTF—rENh D, BERIEBSCIOR— T+ YA ESEL, BETHILERHTHIRES,

BHROHE BSC30& BSC50MD#hEE

BSC30 BSC50 VN Index VN30 Index AL
1 ngay 0.5% 0.2% 0.0% 0.2% 14
112
1 tuan 1.7% 0.8% 1.4% 1.5% 110
1 thang 5.7% 71% 4.8% 3.6% 108
3 thang 11.1% 19.9% 9.2% 8.2% 106
104
102
100
98
9
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8517 ey | BIE(1F VND) EBE% Beta “ﬁgﬁf& ﬁgﬁﬁ“lfgg E(F:,SNf[‘;‘; PIE fw PIB %M&g ROE (%)
CTG $RAT 29.0 1.0% 1.2 6,059 9.1 3,520 8.2 1.2 27.2% 16.1%
ACB $RAT 21.7 0.2% 1.0 3,665 5.1 3,742 5.8 1.3 30.0% 26.3%
HDB $RAT 18.7 0.0% 0.9 2,040 1.4 3,149 5.9 1.2 19.7% 22.6%
LPB $R1T 14.7 -1.3% 1.5 1,101 3.3 2,732 5.4 1.0 4.2% 19.9%
VIB $R1T 23.27 9 R, 1.3 2,121 6.7 4,163 5.6 15 20.5% 29.7%
VND HiE 19.1 21% 2.0 1,011 28.1 489 39.1 1.6 22.3% 4.8%
TPB $RAT 18.2 0.0% 1.1 1,737 2.2 2,895 6.3 1.2 29.9% 20.9%
ssl HiE 25.7 1.2% 1.7 1,675 15.9 1,120 22.9 1.7 7.9%
cll e 17.4 2.1% 1.9 191 10.0 218 80.0 0.8 9.6% 1.0%
C4G B 12.9 -1.5% 2.1 189 1.5 791 16.3 1.2 0.0% 8.2%
CTD e 66.2 0.6% 1.9 213 1.3 184 359.9 0.6 49.0% 0.2%
HHV =54 13.6 -0.4% 1.7 195 3.0 903 15.1 0.6 3.2% 3.9%
LCG =54 13.0 0.8% 2.1 107 2.4 781 16.7 1.0 3.3% 5.9%
BCM TEMMK 80.0 -1.0% 1.0 3,600 1.5 1,170 68.4 49 2.8% 8.1%
HUT TEMMX 18.3 1.1% 1.5 277 1.4 162 113.1 1.6 2.0% 1.4%
PHR TEMMK 46.0 -0.1% 1.4 271 0.7 6,039 7.6 1.8 15.3% 24.1%
szC TEMMX 34.9 2.0% 1.8 152 25 1,323 26.4 23 3.0% 8.9%
HSG R4 16.6 -1.5% 2.1 430 14.1 (1,744) 1.0 16.4% -9.6%
HT1 R4 14.7 -1.3% 15 244 0.4 386 38.1 1.1 3.6% 2.9%
NKG R4 16.8 2.0% 2.3 192 9.9 (2,586) 0.8 9.9% -11.8%
PTB R4 48.0 -1.0% 1.0 142 0.2 6,017 8.0 1.2 13.9% 15.7%
KSB R4 26.5 0.4% 1.7 88 1.6 1,393 19.0 1.0 3.4% 5.6%
NVL TEDE 15.3 0.3% 1.0 1,293 21.7 362 421 0.8 51% 1.9%
DXG TENE 14.2 -1.4% 2.2 377 9.4 (240) 0.9 18.4% -1.6%
HDC TEDE 35.7 -0.8% 1.4 168 1.4 3,157 11.3 2.1 2.0% 20.9%
DIG TENE 20.6 0.2% 25 545 8.9 262 78.5 1.8 5.5% 2.1%
Nle} TE)E 14.7 1.7% 2.1 161 2.8 1,662 8.8 0.9 6.0% 11.2%
BSR A - AR 17.5 1.7% 1.5 2,359 6.7 4,750 3.7 1.1 41.1% 33.2%
PVT Al - AR 21.1 0.5% 1.2 296 1.7 2,740 7.7 1.1 14.9% 15.4%
PLC 24¥ 37.4 3.3% 1.8 131 0.8 1,355 27.6 2.4 1.2% 8.2%
DRC A—F14YT4 20.1 -1.2% 1.3 104 0.3 2,246 8.9 1.3 9.0% 14.4%
REE A—F14YT4« 61.8 -0.8% 0.8 1,098 25 6,714 9.2 1.6 49.0% 18.6%
GEX A—F14YT4 19.0 1.6% 1.9 703 9.8 10 1902.7 14 11.2% 0.1%
NT2 A—F4YT4 32.2 1.4% 0.8 403 0.4 3,245 9.9 2.0 15.9% 20.9%
HDG A—F14YT4 37.7 -0.3% 1.5 401 1.2 4,718 8.0 1.6 23.0% 22.6%
PC1 A—F14YT4 28.0 -0.4% 1.3 329 3.3 1,257 22.3 15 7.8% 6.8%
GEG A—F14YT4 16.2 -0.9% 1.1 226 1.0 956 16.9 1.7 46.4% 5.7%
BCG A - AR 9.7 2.4% 2.1 225 4.8 220 43.9 0.8 1.8% 1.5%
SAB INEY 159.0 -1.9% 0.2 4,433 0.8 7,649 20.8 42 62.5% 22.1%
QNS INEY 45.0 0.9% 0.5 698 2.2 4,226 10.6 1.8 18.2% 17.5%
FRT INEY 62.5 1.3% 1.4 370 2.9 1,620 38.6 4.3 30.1% 11.5%
DGW INEY 39.5 -1.0% 1.8 287 3.8 3,397 11.6 26 22.7% 24.7%
DBC INEY 20.3 6.8% 2.0 214 10.7 (1,339) 1.1 5.7% 7.2%
PET INEY 26.6 -1.3% 2.3 114 0.7 1,026 25.9 0.0 4.3%
BAF INEY 23.4 1.5% 0.0 146 3.2 1,409 16.6 1.8 0.2% 11.8%
ANV IKE 34.0 -0.1% 1.6 197 1.7 4,368 7.8 15 4.6% 20.1%
VSC OSZATFAvY 32,6 2.2% 0.4 172 4.1 2,087 15.6 15 3.1% 9.4%
HAH OSRATFA4vY 43.6 0.8% 1.1 133 2.6 9,072 4.8 1.3 5.0% 34.4%
CTR IT 72.3 1.1% 1.4 360 0.1 4,040 17.9 47 10.7% 29.3%
TNG Wik - 7L 18.7 0.5% 1.7 92 0.9 2,665 7.0 1.3 16.3% 19.3%

BSC50 R— kT +

HAEFEA TS,

DHIZERFRT.

FESR. HER, . TO/BO— ik W,

YAIZIE, R—F I VEEFHEEIAT (HOSE). /\/ A GEHEREIFT (HNX)®R UUpcomiis THHRA DRl HLIER VRKTEEREZEH D50

BSC50

BH. THELGEDECDERLGAEF LV I —ERAKLTLVET, BSC50K— k

T VA ERENGEEEFS. BRACTHE, DRNHLEE, BOBREHLVSEEZE S, BSCOEMRICE YEFHITFHESh, BRShTEY E

9, BSC50

R— b7+ VA EEOEHT v TT— Eh D, BSC50R— b T+ YA FHISEO ERERR CEHMLEREIICELTLET, HEKEBSCS50
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VNX#5# 75 R F 5 L 584 HNX#58 75 R F 5 L 584
$h4 il EBhE 201544 A 24 B FEm $4 b2 EBE gISEmL=A FEm
VCB 103.50 0.88 1.07 912200 PVS 33.00 8.20 0.98 14.76MLN
GAS 96.60 2.1 0.96 1.30MLN IDC 43.00 0.94 0.15 2.78MLN
CTG 29.00 1.05 0.36 7.18MLN SHS 13.40 0.75 0.13 16.99MLN
GVR 18.05 0.84 0.15 2.11MLN SHN 8.20 6.49 0.10 3100
PVD 24.40 4.27 914 7.13MLN PTI 34.80 5.14 0.07 20200
VNA T v g%,
VNX$EH T A + R EF 5 LG58 HNX$E¥ T A + R EF 5 LI 584
F4] il ERE RIS Lf=Ra 2 HERE $44% b ERYE QICHER L f=A HERE
VHM 56.50 -0.88 -0.55 2.45MLN NVB 15.50 -1.90 -0.25 285100
SAB 159.00 -1.85 -0.48 108600 KSF 40.00 -1.48 -0.15 13400
VNM 66.30 -1.19 -0.42 4.69MLN HUT 18.30 -1.08 -0.11 1.74MLN
MSN 77.10 -1.15 -0.32 1.22MLN CEO 24.90 -1.19 -0.10 5.54MLN
VIC 53.50 -0.56 -0.29 2.11MLN THD 39.70 -0.25 -0.06 6000
HSX® £ 73 k47 5844 HNX® £ 5 3 k{55 5844
f4] il R RIS Lf=Ra 2 HERE $44% b ERYE QICHER L f=A HERE
HVX 4.02 6.91 0.00 157200 PVG 10.20 9.68 0.03 760900
CLW 34.20 6.88 0.01 5100 PVB 21.70 9.60 0.03 736600
DBC 20.30 6.84 0.08 12.30MLN VMS 21.70 9.60 0.01 115000
L10 21.95 6.81 0.00 1600 CTT 17.40 9.43 0.01 300
VDS 12.90 6.61 0.04 1.41MLN C69 8.20 9.33 0.05 838900
HSX®D T #&ZE k47 5844/ HNX® T %3 L {1 5844
f4] il ERE RIS Lf=Ra 2 HERE $44% b ERYE QICHER L f=A HERE
VHM 56.50 -0.88 -0.55 2.45MLN MAS 34.20 -10.00 -0.02 100
SAB 159.00 -1.85 -0.48 108600 MKV 9.90 -10.00 0.00 10100
VNM 66.30 -1.19 -0.42 4.69MLN STC 20.80 -9.96 -0.01 500
MSN 77.10 -1.15 -0.32 1.22MLN SDU 44.00 -9.84 -0.02 7300
VIC 53.50 -0.56 -0.29 2.11MLN SGD 35.90 -9.80 -0.01 100
Y—2R . T—LiN—4, BSCYH—F
HNEANBREROIE]
m HSX mHNX LIPCOM
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FUIFFAE#T

AL — FEN FFLAREFHFRITASFH AR (BSC) DIFFEIZL S LF— T, BEADIFTHERER IV OFE;
1B B8, —MRNEHREIERT EBEDTT . KLAFA— FEOD G BEAFELIZEADERIZL Y IERES I LAF— FTIE
BYFEA, REFRIFSZZEHE L TELF— FDRT. FHE. —RIEHECFFTE, XLAF— FDIEHR. FHE. P&
L E R G T—2RICEDNVEEDTT, L, BHIEE#HSHBSIERDIERBEICH L TLDEERELESHEE
DTIEH Y FCA, 1EBEDEFIZEL T, ELIFEDEEBDBRICEL T, FDMDERICEL T, L) G SRILEHEL
FELEFECA, KLIF— B8 SN EFHO OB RIZBEFRDEREIZEIVAEEDTT, LHL., FHOPERIZFELLICE
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Thai Holding Tower, 8th & 9th Floor

210 Tran Quang Khai — Hoan Kiem — Hanoi
Tel: +84 4 3935 2722

Fax: +84 4 2220 0669
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146 Nguyen Cong Tru St, 9th Floor
District 1, HCMC

Tel: +84 8 3821 8885

Fax: +84 8 3821 8510

http://www.bsc.com.vn
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Vi Thanh Phong FEARITHREDVYILT 4 VTEBESE phongvt@bsc.com.vn
Tran Thanh Hung FEARITREIVYILT A VTEBHE hungtt@bsc.com.vn
Nguy&n Hoang Dwong EARTEREDAVYILT VT EBHE duongnh@bsc.com.vn

Nguy&n Hoang Nguyén EARTEREQAVYILT VT EBHE nguyennh@bsc.com.vn




