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P10k i HaE(H) & % ®E® @A B GAS 99.8 3.84 0.08
VN30F2312 1148.80 0.10% -18.02 -48.7% 39 12/21/2023 158 0/1/1900 0.0 1.25 0.00
VN30F2307 1165.00 0.28% -1.82 5.1% 143179 7/20/12023 4 0/1/1900 0.0 1.61 0.00
VN30F2308 1162.20 0.19% -4.62 36.3% 11397 8/17/2023 32 0/1/1900 0.0 0.74 0.00
VN30F2309 1156.50 -0.04% -10.32 -24.4% 273 9/21/2023 67 MWG 48.1 0.51 -0.68
Y/ —X: Bloomberg, BSC Research Y/ —X: Bloomberg, BSC Research
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CTPB2301 8/7/2023 20 2.7:1 170,500 31.43% 1,020 21.43% 1,000 0 14,229 26,000 18,950
CVPB2212 8/31/2023 44 2.66:1 513,600 36.07% 130 18.18% 4,500 54 27,620 24,644 20,950
CVPB2302 8/16/2023 29 2:1 161,700 36.07% 1,590 8.90% 2,470 1,265 29,160 18,600 20,950
CVPB2301 9/27/2023 71 4:1 350,000 36.07% 750 5.63% 2,100 515 44,520 19,800 20,950
CVIB2301 8/7/2023 20 1.87:1 440,700 34.09% 480 4.35% 2,900 6 27,180 24,841 20,550
CVIB2201 9/5/2023 49 1.87:1 62,700 34.09% 3,210 3.22% 2,700 1,013 26,380 20,500 20,550
CVHM2220 11/1/2023 106 5:1 160,500 36.81% 1,520 2.70% 2,100 1,085 28,160 58,000 58,800
CVHM2219 9/5/2023 49 5:1 79,900 36.81% 1,220 1.67% 1,100 968 24,672 56,000 58,800
CSTB2303 11/9/2023 114 2:1 36,200 43.22% 3,970 0.51% 1,100 3,682 50,700 22,000 28,450
CMSN2215 9/5/2023 49 10:1 928,700 36.95% 100 0.00% 1,550 20 19,280 102,000 80,500
CACB2208 9/5/2023 49 4:1 56,900 28.75% 1,320 -1.49% 1,100 311 25,900 21,500 22,000
CMBB2214 9/5/2023 49 2:1 82,600 33.37% 2,600 -2.26% 2,700 979 26,140 17,000 18,600
CHPG2226 9/5/2023 49 2:1 31,900 44.42% 3,970 -2.70% 1,510 3,920 96,000 19,500 27,200
CHPG2227 11/1/2023 106 2:1 20,000 44.42% 3,880 -3.00% 1,100 3,635 19,589 20,500 27,200
CFPT2303 11/9/2023 114 10:1 175,500 19.89% 860 -3.37% 2,240 138 94,500 86,000 78,700
CFPT2214 11/1/2023 106 10:1 52,800 19.89% 1,890 -3.57% 1,870 549 81,200 76,000 78,700
CHPG2305 8/7/2023 20 2:1 44,300 44.42% 1,960 -4.85% 2,400 2,059 24,500 23,200 27,200
CMWG2302 11/9/2023 114 6:1 370,400 40.30% 550 -5.17% 1,100 630 22,200 50,000 48,050
CVREZ2220 9/5/2023 49 4:1 588,600 37.92% 380 -9.52% 2,500 233 34,380 30,000 28,300
CVHM2216 8/31/2023 44 8:1 378,900 36.81% 210 -12.50% 1,000 232 16,453 62,000 58,800
JS—F: * BER@ALAT%/2 T Black-Scholes A # XD S M3 £ T
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847 %R #{E(1F VND) I/MESEH. Beta nﬁ;ﬁﬁ%fg ﬁﬁﬁﬁ“&g;ﬁ) EgIst[\;; PIE fw Egﬂﬁ:%; ”*ﬁ’g "’RU S ‘;’
VCB 81T 1043 -0.5% 08 21461 27 731 143 105,000 236%  Link
BID 81T 467 1.1% 10 10,271 34 4208 1.1 54578 17.3%  Link
VPB 81T 210 2.4% 11 6115 33.8 3,972 53 23685  281%  Link
TCB 17 323 1.3% 14 4939 91 14982 22 - 176%  Link
MBB 81T 18.6 0.0% 14 4217 61 14,982 12 24,400 17.6%  Link
STB 81T 285 1.6% 13 2332 283 4640 61 31,200 300%  Link
GVR TEEHRATDE 219 0.7% 11 3800 14 4,603 47 19,100 232%  Link
KBC TEEHRATFHE 307 -0.6% 16 1,023 83 4880 63 29,800 202%  Link
IDC TEEHRATDE 440 0.0% 18 631 44 - 00 52400  428%  Link
vGe TEEHRATFHE 46.1 -0.2% 17 899 17 1217 37.9 . 05%  Link
HPG A 27.2 -0.4% 10 6877 14.6 1916 142 25000  234%  Link
VHM BB 588  -0.3% 09 11,132 74 189% 310 68300 10.6%  Link
VRE FEE 283 1.2% 11 2,79 74 5227 54 36200 239%  Link
KDH o 326 0.2% 04 1,014 30 1576 207 37,700 325%  Link
NLG o 37.8 3.6% 16 631 74 2587 148 38,100 449%  Link
DGC A 708 -0.8% 15 1,169 104 14,120 50 60,500 184%  Link
DPM B - AR 37.1 11% 13 630 48 6793 55 42,000 30%  Link
DCM B - AR 28.8 2.5% 08 662 84 2625 110 29,000 18.1%  Link
GAS Bl - AR 99.8 0.8% 07 8305 32 220 435 122,300 411%  Link
PLX Bl - AR 406  -1.0% 11 2240 20 1,340 303 45,000 204%  Link
PVS Bl - AR 345 -0.9% 12 77 6.6 993 347 33,000 6.3%  Link
PVD B - AR 254 -04% 14 613 36 7,698 33 26000  490%  Link
POW A-F 4 YT+ 135 1.1% 11 1375 5.7 3,895 35 14500  558%  Link
VNM N Y 724 0.1% 12 6579 9.2 2,605 278 84500  306%  Link
MSN N Y 805  -0.2% 12 5008 45 3,456 233 96000  49.0%  Link
MWG INFE Y 48.1 1.2% 15 3,056 9.6 7475 64 55200  490%  Link
PNJ INFE Y 797 0.7% 08 1137 36 2965 269 95,000 200%  Link
VHC ki 758 -1.8% 12 604 20 12,800 59 67,500 305%  Link
GMD OURT 4 vY 57.7 1.4% 07 756 34 7059 82 57,000 488%  Link
FPT 0} 787 -0.4% 08 4346 25 5901 133 91,900 490%  Link
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8547 E1 1E(1F VND) /ISR, Beta Hﬁgﬁﬁ& ﬁﬁﬁﬁ(?g;i) EK,SNf[‘)"; PIE fw P/B ”Mﬁg ROE (%)
CTG $RT 29.9 0.5% 1.2 6,237 5.9 3,520 8.5 1.3 27.2% 16.1%
ACB AT 22.0 0.0% 1.0 3,715 6.5 3,742 5.9 1.4 30.0% 26.3%
HDB $RT 18.9 0.0% 0.9 2,067 2.8 3,149 6.0 1.2 19.5% 22.6%
LPB 1T 16.2 0.9% 15 1,214 6.5 2,732 5.9 1.1 4.2% 19.9%
VIB $RT 20.6 0.7% 1.3 2,267 4.4 3,469 5.9 1.6 20.5% 29.7%
VND EIE- 18.4 0.5% 2.0 974 13.7 489 37.6 1.5 23.2% 4.8%
TPB $RT 19.0 3.8% 1.1 1,814 20.1 2,895 6.5 1.2 29.2% 20.9%
ss| EIE- 28.6 -0.9% 1.7 1,861 15.4 1,120 255 1.9 7.9%
cll b 19.3 1.3% 1.9 238 9.0 218 88.5 0.9 8.9% 1.0%
C4G % 14.3 1.4% 2.1 210 22 791 18.1 13 0.0% 8.2%
CTD fed 78.5 0.6% 2.0 254 1.1 184 426.7 0.7 49.0% 0.2%
HHV B 15.8 0.3% 1.7 226 5.9 903 17.5 0.7 4.6% 3.9%
LCG feE 13.9 -0.7% 22 115 5.0 812 17.1 1.0 3.3% 6.1%
BCM T¥HK 79.8 -0.3% 0.9 3,591 1.2 1,170 68.2 49 2.7% 8.1%
HUT T¥HK 205 -0.5% 15 311 3.0 162 126.7 1.8 1.9% 1.4%
PHR IT¥HK 51.3 1.2% 1.4 302 1.1 6,039 8.5 2.0 15.2% 24.1%
szc T¥HK 33.0 1.9% 1.9 172 1.9 1,103 29.9 26 3.0% 8.9%
HSG R 17.3 -2.3% 2.1 462 1.5 (1,694) 1.0 17.7% 9.6%
HT1 R 17.0 0.0% 15 281 1.1 386 43.9 1.3 3.3% 2.9%
NKG R 19.1 -1.8% 23 219 75 (2,586) 1.0 9.8% -11.8%
PTB R 52.8 1.3% 1.1 154 1.4 6,017 8.8 13 16.3% 15.7%
KSB =t g s 30.8 1.3% 1.8 102 3.8 1,393 22.1 12 3.4% 5.6%
NVL FoiE 15.1 -2.0% 1.0 1,276 18.7 362 415 0.8 3.4% 1.9%
DXG FoiE 16.4 0.3% 23 434 16.5 (240) 1.1 18.5% -1.6%
HDC FoiE 36.6 6.9% 1.5 215 49 2,526 14.5 26 1.9% 20.9%
DIG FoiE 23.4 0.9% 26 619 327 262 89.2 2.1 5.5% 2.1%
(N[¢ TEhE 14.8 0.7% 2.0 162 1.9 1,662 8.9 0.9 6.3% 11.2%
BSR Bl - AR 18.2 -0.5% 1.4 2,453 4.1 4,750 3.8 1.1 0.4% 33.2%
PVT Bl - AR 235 1.5% 1.2 331 22 2,740 8.6 1.2 14.6% 15.4%
PLC f24% 37.7 -0.3% 1.8 132 0.5 1,355 27.8 24 1.3% 8.2%
DRC A-F4)T« 226 -2.0% 1.3 116 1.1 2,246 10.0 1.4 9.5% 14.4%
REE A—F4)T« 65.3 0.0% 0.8 1,160 1.9 6,714 9.7 1.7 49.0% 18.6%
GEX A-F4)T« 20.6 0.2% 2.0 761 10.8 10 2057.9 1.5 1.7% 0.1%
NT2 A—F4UT« 31.0 -0.8% 0.8 387 1.1 3,245 9.5 2.0 15.5% 20.9%
HDG A-F4)T« 324 -0.3% 1.7 430 1.1 3,775 8.6 1.8 24.9% 22.6%
PC1 A—F4)T« 27.8 -0.7% 1.4 326 2.0 1,257 22.1 1.5 6.3% 6.8%
GEG A-F4)T« 15.1 1.6% 1.1 223 0.6 902 16.7 1.7 46.4% 5.7%
BCG Bl - AR 9.8 -1.5% 22 227 238 220 445 0.8 1.7% 1.5%
SAB INEY 153.1 -0.3% 0.2 4,269 0.8 7,649 20.0 4.1 62.3% 22.1%
QNS INEY 51.6 -0.6% 0.6 801 1.9 4,226 12.2 2.1 17.0% 17.5%
FRT INEY 78.0 1.6% 16 462 25 1,620 48.1 53 33.3% 11.5%
DGW INEY 49.0 -0.7% 2.0 356 6.7 3,397 14.4 3.2 24.5% 24.7%
DBC INEY 25.0 1.4% 2.1 263 10.0 (1,339) 1.4 7.7% 7.2%
PET INEY 29.4 -0.8% 23 126 0.9 1,026 28.6 0.0 4.3%
BAF INEY 24.1 1.4% 0.0 150 2.7 1,409 17.1 1.8 0.2% 11.8%
ANV KE 36.9 1.9% 16 214 42 4,368 8.4 1.6 3.9% 20.1%
VSC OSRT4vY 36.3 -2.3% 0.5 191 23 2,087 17.4 1.7 3.3% 9.4%
HAH OSRT4vY 48.4 0.0% 1.3 148 2.4 9,072 5.3 1.4 4.7% 34.4%
CTR IT 753 1.9% 14 374 1.0 4,040 18.6 49 10.3% 29.3%
TNG WM - 7L 205 -1.0% 1.7 101 1.1 2,665 7.7 1.4 19.2% 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
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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
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VNXHE# TS5 R EFE LESHIVNA T v 7 R8H/MERHH HNXIEH TS5 X &5 £ 658848

S8 Loalil EME  2015454FA24H FEE®m 2] Hifi EME HISERm LA FE®
VPB 20.95 2.44 0.86 37.32MLN NVB 14.50 3.57 0.41 333000
BID 46.70 1.08 0.64 1.67MLN BAB 14.10 1.44 0.24 25200
TPB 18.95 3.84 0.39 24.80MLN KSF 40.50 1.50 0.15 10600
GAS 99.80 0.81 0.39 742300 PVI 51.80 3.81 0.11 266400
TCB 32.30 1.25 0.36 6.51MLN IDJ 5.90 5.36 0.07 5.28MLN
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
VCB 104.30 -0.48 -0.60 590000 SHS 14.50 -1.36 -0.25 12.92MLN
MWG 48.05 -1.23 -0.22 4.61MLN CEO 20.40 -2.39 -0.16 14.75MLN
VHM 58.80 -0.34 -0.22 2.91MLN PVS 34.50 -0.86 -0.12 4.34MLN
VRE 28.30 -1.22 -0.21 5.73MLN GKM 36.00 -7.69 -0.11 115400
VIC 52.70 -0.38 -0.19 2.09MLN DNP 26.40 -2.94 -0.10 800
HSX® £ 55 3 61 5844 HNX® £ 53 _E 5158848

8 B ERE  WSRERLIRAS: RS #45 Hiffi E@ME RISRAR L 7K1 2 RS
LEC 6.88 7.00 0.00 5400 ATS 13.20 10.00 0.01 300
POM 8.45 6.96 0.04 807100 THB 12.10 10.00 0.01 900
APG 8.48 6.94 0.02 4.29MLN KMT 11.10 9.90 0.00 4600
IMP 66.80 6.88 0.07 105300 QTC 12.40 9.73 0.00 200
HDC 36.60 6.86 0.08 3.25MLN BDB 14.80 9.63 0.00 7700
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
VCB 104.30 -0.48 -0.60 590000 VNT 51.80 -9.91 -0.02 100
MWG 48.05 -1.23 -0.22 4.61MLN SGD 17.40 -9.84 0.00 6700
VHM 58.80 -0.34 -0.22 2.91MLN SIC 23.40 -9.65 -0.01 500
VRE 28.30 -1.22 -0.21 5.73MLN DTG 31.80 -9.14 -0.01 3800
VIC 52.70 -0.38 -0.19 2.09MLN THS 11.00 -8.33 0.00 200

V=R T—LN—5 BSCYHY—F

SHEABREROEEI

m HSX m HNX UPCOM
1000

300 ~

04 —I - _I -l _I _I _I - -I
-500

-000 +

-o00 -
40084 43208 40267 14/1/2023 18/1/2023

V—Z:HSX, HNK BSCUH—F



BSC RESEARCH
18/07/2023

RpFb-FAY—- LEa—
BIDV SECURITIES JSC.

FUIFFRE#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
DTIFBHY FEA, IFRDEFIZEL T, FLIFEDREFDHERIZEL T, EDMDERIZEL T, L\HESHRIEEAEL
FELEFECA, KLIF— B8 SN EFHO OB RIZBEFRDEREIZEIVAEEDTT, LHL., FHOPERIZFELLICE
BENEEDBYETDT, B LD TESEEL, KLIKN— FDEMFEEZN FFAREFRIRITAIFBEARH T
BHEDT, HHDEFICLEFFIDHTELS, LV DEBHERELILVDEEFERICL>TYE, HEH. BLHRIFEE]ESL 7
SANWN—ICHT BABICERT S EICLYFET, HUDEFICL SFFDHAL . LDEEHERAELILIGEFL
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




