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Fr— NIRL 2 s .= a2 A I
VN30-Index Intradday & 14 B &5 VN300) - R HE.b 4 D B
s + - F(%) Index pt
0/1/1900 0.00 0.00 0.00
HBTL 1 théng, 1124 0/1/1900 0.00 0.00 0.00
1.150 0/1/1900 0.00 0.00 0.00
T T T TR R R R R e S v e e T T e e 0/1/1900 0.00 0.00 0.00
1,080 HPG 26.95 267 231
Y/ —X: Bloomberg, BSC Research
1,010 VN30-Index, 1129.76 0
940
870
800
9:00 10:00 11:00 12:00 13:00 14:00 15:00
VN300 T 318 £ b D8R
/—2X: Bloomberg, BSC Research FT i - ﬁ(%) Index pt
P10k i HaE(H) & % ®E® @A B STB 29.9 2.00 0.10
VN30F2312 1107.00 0.05% -22.76 -13.7% 44 12/21/2023 171 0/1/1900 0.0 0.50 0.00
VN30F2307 1124.00 0.09% -5.76 -15.3% 134799 7/20/12023 17 0/1/1900 0.0 1.27 0.00
VN30F2308 1121.20 0.03% -8.56 -2.3% 792 8/17/2023 45 0/1/1900 0.0 1.10 0.00
VN30F2309 1115.60 -0.19% -14.16 -61.1% 14 9/21/2023 80 FPT 74.8 0.26 -0.83
Y/ —X: Bloomberg, BSC Research Y/ —X: Bloomberg, BSC Research
5T
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BT, VN3OS T v REES|LT,
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YIEI2HEEEMICEEITERE,
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S i BYMR CR* EER chudn 75 MA + R STl BRI - BESGEEE S AESFEAE
CHPG2303 7/17/2023 12 1:1 218,900 45.72% 430 33.86% 1,550 3,125 21,290 23,900 26,950
CVRE2220 9/5/2023 62 4:1 1,611,800 39.58% 1,850 16.13% 2,500 229 34,380 30,000 27,500
CHPG2306 11/9/2023 127 3:1 809,000 45.72% 540 11.42% 1,970 2,549 23,300 20,000 26,950
CHPG2227 11/1/2023 119 2:1 109,000 45.72% 2,900 10.48% 1,100 3,587 19,589 20,500 26,950
CVIB2301 8/7/2023 33 1.87:1 704,800 34.74% 180 7.69% 2,900 14 27,180 24,841 19,900
CFPT2303 11/9/2023 127 10:1 987,200 21.59% 3,810 5.36% 2,240 90 94,500 86,000 74,800
CSTB2302 8/7/2023 33 2:1 230,000 44.61% 1,510 3.85% 2,760 1,302 54,720 28,200 29,900
CSTB2225 11/1/2023 119 2:1 323,700 44.61% 270 3.40% 2,600 4,940 108,400 20,500 29,900
CMBB2215 11/1/2023 119 2:1 176,200 34.93% 2,060 3.26% 1,700 1,606 25,600 18,000 20,400
CVPB2214 9/5/2023 62 4:1 701,800 35.82% 400 3.03% 1,650 811 42,040 17,000 19,950
CSTB2224 9/5/2023 62 2:1 190,300 44.61% 4,300 2.83% 1,640 5,037 103,200 20,000 29,900
CSTB2303 11/9/2023 127 2:1 339,600 44.61% 4,360 2.27% 1,100 4,306 50,700 22,000 29,900
CMBB2214 9/5/2023 62 2:1 433,700 34.93% 190 0.92% 2,700 1,821 26,140 17,000 20,400
CFPT2213 9/5/2023 62 10:1 1,387,700 21.59% 2,370 0.68% 2,350 306 94,700 74,500 74,800
CFPT2210 8/31/2023 57 10:1 2,159,600 21.59% 1,300 0.00% 1,300 5 29,260 90,000 74,800
CMWG2302 11/9/2023 127 6:1 1,343,000 41.30% 970 0.00% 1,100 359 22,200 50,000 43,350
CFPT2214 11/1/2023 119 10:1 188,900 21.59% 970 0.00% 1,870 366 81,200 76,000 74,800
CACB2208 9/5/2023 62 4:1 160,800 30.77% 740 0.00% 1,100 353 25,900 21,500 21,950
CVHM2219 9/5/2023 62 5:1 206,500 38.06% 1,990 -5.61% 1,100 742 24,672 56,000 56,100
CVNM2212 9/5/2023 62 7.85:1 1,062,500 21.47% 450  -9.09% 1,700 21 30,340 80,560 69,800
JS—F: * BER@ALAT%/2 T Black-Scholes A # XD S M3 £ T

FYXIRF 4.75%
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i £57 #£1E(1F VND) R 3B %M, Beta Hﬁ?ﬁ%f& ﬁﬁﬁﬁ(wg;s) EKISNf[‘)")’ PIE fw Egﬂﬁg%; ”*ﬁ’g ‘”RU i ‘;’
vCB BT 102.0 2.0% 09 20988 42 7311 140 105,000 236%  Link
BID B 444 0.8% 10 9754 25 4208 105 54,578 17.3%  Link
VPB BT 200 0.5% 12 5823 17.9 3,972 50 23685  284%  Link
TCB BT 32,0 -0.2% 15 4886 60 14,982 2.1 - 176%  Link
MBB 7 204 0.2% 14 4021 16 14,982 14 24400 17.6%  Link
STB BT 209 0.2% 13 2451 190 4640 64 31,200 30.0%  Link
GVR TE@REATEE 20.1 A1.0% 11 3,496 45 4603 44 19,100 2329%  Link
KBC T$FEHEATHE 205 1.0% 16 985 135 4880 60 29,800 202%  Link
IDC T$FEATHE 428 A1.2% 17 614 36 ; 00 52400  42.8%  Link
VGC T$FEHEATHE 444 1.4% 17 866 47 1217 365 - 05%  Link
HPG R 27.0 2.7% 10 6813 37.0 1,916 141 25000  234%  Link
VHM BEME 56.1 0.7% 09 10621 3.9 1,896 206 68,300 106%  Link
VRE FEyE 275 1.1% 11 2717 68 5207 53 36,200 239%  Link
KDH FoyE 30.8 1.2% 0.4 958 23 1576 195 37,700 325%  Link
NLG FoyE 337 2.0% 16 562 48 2557 132 38,100 449%  Link
DGC R 66.6 2.8% 15 1,100 262 14,120 47 60,500 184%  Link
DPM B - AR 356 0.7% 13 606 43 6793 52 42,000 30%  Link
DCM il - HR 275 0.5% 08 633 75 2625 105 29,000 184%  Link
GAS il - HR 94.3 -0.8% 07 7847 17 2202 411 122,300 411%  Link
PLX B - AR 403 1.1% 11 2,226 3.9 1,340 301 45,000 204%  Link
PVS il - HR 339 -2.0% 11 704 7.4 993 341 33,000 63%  Link
PVD B - AR 25.5 A1.4% 14 616 43 7,698 33 26000  49.0%  Link
POW A—F YT 135 0.7% 11 1375 28 3,895 35 14500  558%  Link
VNM NEY 69.8 A1% 12 6343 203 2,605 268 84500  306% Lk
MSN NEY 75.8 0.3% 12 4692 46 3,456 219 96000  49.0%  Link
MWG NEY 434 0.2% 14 2757 13.9 7,475 58 55200  49.0%  Link
PNJ hEY 737 -0.4% 08 1,051 42 2965 249 95000 200%  Link
VHC KiE 713 0.4% 12 568 33 12,800 56 67,500 305%  Link
GMD OSRF 4 w5 53.8 0.6% 0.6 705 22 7059 76 57,000 488% Lk
FPT T 74.8 0.0% 08 4130 59 5901 127 91,900 49.0% Lk
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8517 ey | #£{E(1F VND) X 3B, Beta “ﬁgﬁf& ﬁgﬁﬁ“lfgg E(F:,SNf[‘;‘; PIE fw PIB %M&g ROE (%)
CTG $RT 29.6 0.3% 1.2 6,174 46 3,520 8.4 1.3 27.2% 16.1%
ACB AT 22.0 -0.2% 1.1 3,707 7.8 3,742 5.9 1.4 30.0% 26.3%
HDB $RT 18.5 -0.5% 0.9 2,018 23 3,149 5.9 1.2 19.7% 22.6%
LPB 1T 15.6 0.6% 15 1,169 7.9 2,732 5.7 1.1 4.1% 19.9%
VIB $RT 19.9 1.3% 14 2,188 6.4 3,469 5.7 1.5 20.5% 29.7%
VND EIE- 19.3 -1.5% 2.0 1,022 17.0 489 39.5 1.6 23.4% 4.8%
TPB $RT 18.1 -0.3% 1.1 1,733 3.1 2,895 6.3 1.2 29.2% 20.9%
ss| EIE- 26.2 1.1% 1.7 1,708 18.3 1,120 23.4 1.7 7.9%
cll b 18.6 1.3% 1.9 229 8.9 218 85.3 0.9 8.7% 1.0%
C4G % 14.2 2.2% 2.1 208 3.3 791 18.0 13 0.0% 8.2%
CTD fed 69.7 -0.4% 1.9 226 1.3 184 378.9 0.6 49.0% 0.2%
HHV B 15.4 -0.6% 1.7 220 4.0 903 17.0 0.7 4.4% 3.9%
LCG feE 13.5 -0.4% 2.1 111 4.9 812 16.6 1.0 3.3% 6.1%
BCM T¥HK 80.1 -0.9% 1.0 3,605 1.0 1,170 68.4 49 2.7% 8.1%
HUT T¥HK 19.6 0.5% 15 297 1.9 162 121.1 1.8 1.9% 1.4%
PHR IT¥HK 495 2.3% 1.4 292 2.1 6,039 8.2 1.9 15.2% 24.1%
szc T¥HK 37.1 0.8% 1.9 161 2.8 1,323 28.0 24 3.1% 8.9%
HSG R 16.7 0.6% 2.1 447 13.7 (1,694) 1.0 17.5% 9.6%
HT1 R 17.0 3.7% 15 282 1.9 386 44.0 1.3 3.5% 2.9%
NKG R 17.7 1.1% 23 203 13.9 (2,586) 0.9 9.8% -11.8%
PTB R 48.6 1.6% 1.1 144 1.8 6,017 8.1 12 14.4% 15.7%
KSB =t g s 30.3 1.8% 1.7 100 4.4 1,393 21.7 12 4.0% 5.6%
NVL FoiE 14.7 1.0% 0.9 1,246 15.6 362 406 0.8 3.6% 1.9%
DXG FoiE 15.2 1.0% 23 402 7.1 (240) 1.0 18.7% -1.6%
HDC FoiE 28.6 -0.5% 1.4 168 1.0 2,526 1.3 2.1 1.8% 20.9%
DIG FoiE 21.3 1.2% 26 563 10.1 262 81.2 1.9 5.5% 2.1%
(N[¢ TEhE 14.1 -0.4% 2.1 154 1.1 1,662 8.5 0.9 6.3% 11.2%
BSR Bl - AR 17.6 -0.6% 1.4 2,373 42 4,750 3.7 1.1 0.4% 33.2%
PVT Bl - AR 235 -0.8% 1.2 330 36 2,740 8.6 1.2 15.2% 15.4%
PLC f24% 38.4 0.8% 1.8 135 1.4 1,355 28.3 25 1.3% 8.2%
DRC A-F4)T« 22.2 0.9% 1.2 115 0.9 2,246 9.9 1.4 9.1% 14.4%
REE A—F4)T« 65.6 0.3% 0.8 1,166 43 6,714 9.8 1.7 49.0% 18.6%
GEX A-F4)T« 19.1 -3.0% 2.0 707 16.4 10 1912.7 1.4 11.0% 0.1%
NT2 A—F4UT« 30.2 -0.7% 0.8 378 0.8 3,245 9.3 1.9 15.7% 20.9%
HDG A-F4)T« 30.9 1.6% 16 411 22 3,775 8.2 1.7 24.6% 22.6%
PC1 A—F4)T« 26.8 0.8% 1.4 315 1.8 1,257 21.3 1.4 6.9% 6.8%
GEG A-F4)T« 16.2 -0.3% 1.1 226 0.9 956 16.9 1.7 46.7% 5.7%
BCG Bl - AR 9.6 0.5% 22 223 34 220 43.6 0.8 1.7% 1.5%
SAB INEY 153.8 0.1% 0.2 4,288 0.5 7,649 20.1 4.1 62.4% 22.1%
QNS INEY 4938 1.8% 0.5 773 49 4,226 11.8 2.0 17.6% 17.5%
FRT INEY 75.0 3.0% 15 444 3.0 1,620 463 5.1 33.0% 11.5%
DGW INEY 43.3 2.2% 1.9 314 6.7 3,397 12.7 2.9 23.5% 24.7%
DBC INEY 23.3 2.0% 2.0 245 7.9 (1,339) 1.3 6.7% 7.2%
PET INEY 27.9 0.2% 23 120 1.6 1,026 27.2 0.0 4.3%
BAF INEY 24.1 0.0% 0.0 150 3.8 1,409 17.1 1.8 0.2% 11.8%
ANV KE 37.1 -0.9% 16 214 5.1 4,368 8.5 1.6 4.3% 20.1%
VSC OSRT4vY 38.2 3.2% 0.5 201 3.7 2,087 18.3 1.8 3.1% 9.4%
HAH OSRT4vY 46.8 1.3% 1.2 143 46 9,072 5.2 1.4 4.8% 34.4%
CTR IT 728 0.8% 14 362 0.7 4,040 18.0 48 10.7% 29.3%
TNG WM - 7L 19.5 1.0% 1.7 96 2.0 2,665 7.3 1.4 18.9% 19.3%
BSC50 R—bI7+ ) AI2IE, R—F 2 VEHWEIFR (HOSE). 7\/ A sEB3IFT (HNX)®R UUpcomi#5 T DR ADEHE#HEZER VRKFTEREEHF D50
HAEFLTW S, BSC50

DOHIZEFITRIT, 3%, HEYM. NE. THO/00— HE. Y

b3 (=5

BN, TBHELGEDSEDERLGRF LI 2 —RKLTWET, BSCS0R— T+ UF
FRENGEZES. BROUB. DROUTEE, BUORFHLVSEEZE T, BSCOEMRICK YEFHIZFHE S L., BIRShTEYET., BSC50

R— k74 YA EBOET v FTF— FSh b, BSCS0H— k74 1 43S0 L FERR CEMOAREICELTLNET, BAFIZBSC50
R— b7+ U EBEL, BETHLERHTHREE,
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VNXHEH TS5 RAEFE LESHIVNA Ty 7 RA3BHKMH, HNXIER TS XEFS5 LG58

S8 Loalil EME  2015454FA24H FEE®m 2] Hifi EME HISERm LA FE®
VCB 102.00 2.00 2.37 953900 VCS 62.00 2.82 0.09 211400
HPG 26.95 2.67 1.02 31.80MLN NVB 14.70 0.68 0.08 162800
BID 44.35 0.80 0.44 1.29MLN MBS 19.40 2.65 0.08 7.48MLN
VRE 27.50 1.10 0.18 5.71MLN NTP 41.00 3.02 0.08 198100
DGC 66.60 2.78 0.17 9.03MLN THD 39.80 0.25 0.06 4300
VNXIE® < 1+ R &5 EAI5#R HNXIE® < 1+ R &5 EAI5#R

8 B ERE  WSRERLIRAS: RS #45 Hiffi E@ME RISRAR L 7K1 2 RS
VHM 56.10 -0.71 -0.44 1.62MLN PVS 33.90 -2.02 -0.27 5.01MLN
VNM 69.80 -1.13 -0.42 6.66MLN IDC 42.80 -1.15 -0.19 1.90MLN
GAS 94.30 -0.84 -0.38 410400 DNP 24.90 -4.96 -0.17 800
VIC 51.00 -0.58 -0.29 2.48MLN IDJ 6.80 -9.33 -0.16 8.87TMLN
FPT 74.80 -1.13 -0.24 1.79MLN SHS 13.60 -0.73 -0.13 16.90MLN
HSX® £ 55 3 61 5844 HNX® £ 53 _E 5158848

8 B ERE  WSRERLIRAS: RS #45 Hiffi E@ME RISRAR L 7K1 2 RS
SSC 30.25 6.89 0.01 700 SDG 16.50 10.00 0.00 100
STK 28.10 6.84 0.04 160400 CKV 14.40 9.92 0.00 200
LAF 15.90 6.35 0.00 13200 VHL 19.20 9.71 0.04 100
BFC 18.95 5.28 0.01 933400 DNC 43.30 9.62 0.01 200
NO1 7.85 5.23 0.00 900 BST 18.90 9.25 0.00 900
HSX®D T 3% L 61 58448 HNX®D T &3 k(158848

8 B ERE  WSRBRLIRAS: RS #45 Hiffi E@ME RISRAR L 7K1 2 RS
VHM 56.10 -0.71 -0.44 1.62MLN SDhuU 26.10 -10.00 -0.01 200
VNM 69.80 -1.13 -0.42 6.66MLN SIC 29.70 -10.00 -0.01 33400
GAS 94.30 -0.84 -0.38 410400 VNT 54.00 -10.00 -0.03 500
VIC 51.00 -0.58 -0.29 2.48MLN HJS 31.70 -9.94 -0.02 2000
FPT 74.80 -1.13 -0.24 1.79MLN PHN 38.70 -9.79 -0.02 1000

V=R T—LN—5 BSCYHY—F
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I12£oTE, BH, BHRELIZEXTECLEFZLET,

IN A ARt

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 FEANRAIFREIVYILT « VOEBREE phongvt@bsc.com.vn
Tran Thanh Hung FEARIFREIVYILT 4 U TEHKMHE hungtt@bsc.com.vn
Nguy&n Hoang Dwong FEANRTREIVYILT« VT EKHE duongnh@bsc.com.vn

Nguy&n Hoang Nguyén FEANRTREIVYILT 4 VT EKE nguyennh@bsc.com.vn




