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A5 o 58 - (%) Index pt
0/1/1900 0.00 0.00 0.00
HDTL 1 théng, 1095.3 0/1/1900 0.00 0.00 0.00
1.150 0/1/1900 0.00 0.00 0.00
o N 0/1/1900 0.00 0.00 0.00
1,080 1 TCB 32.40 2.05 1.53
1,010 Y/ —X: Bloomberg, BSC Research
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2HE RHE WR(B) -3 % FEm  #MA a% HPG 229 2.82 0.33
VN30F2312 1074.90 0.08% -25.95 22.2% 99 12/21/2023 195 0/1/1900 0.0 3.91 0.00
VN30F2307 1090.50 0.48% -10.35 105.1% 2354 7/20/2023 41 0/1/1900 0.0 1.81 0.00
VN30F2306 1095.30 0.58% -5.55 -0.6% 145563 6/15/2023 6 0/1/1900 0.0 1.20 0.00
VN30F2309 1081.50 0.32% -19.35 58.3% 38 9/21/2023 104 HDB 18.5 1.85 -0.36
Y/ —X: Bloomberg, BSC Research Y/ —X: Bloomberg, BSC Research
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CVIB2301 8/7/2023 59 1.87:1 523,300 36.28% 430 10.26% 2,900 562 27,180 24,841 23,400
CTCB2215 9/5/2023 88 4:1 141,900 44.72% 1,850  8.19% 1,350 1,686 53,060 26,500 32,400
CMWG2215  11/1/2023 145 10:1 512,500 44.15% 540 8.00% 1,170 348 19,740 45,000 41,400
CVIB2201 9/5/2023 88 1.87:1 75,100  36.28% 2,900  6.62% 2,700 2,489 26,380 20,500 23,400
CVNM2212 9/5/2023 88 7.85:1 933,600 21.75% 180 5.88% 1,700 14 30,340 80,560 65,800
CSTB2303 11/9/2023 153 2:1 495200 49.13% 3810  5.83% 1,100 3,708 50,700 22,000 28,100
CFPT2214 11/1/2023 145 10:1 180,200 24.34% 1510  4.86% 1,870 1,143 81,200 76,000 84,600
CMWG2302  11/9/2023 153 6:1 689,400 44.15% 270 3.85% 1,100 366 22,200 50,000 41,400
CMBB2214 9/5/2023 88 2:1 317,700  39.30% 2,060  3.52% 2,700 1,873 26,140 17,000 20,250
CMBB2303 8/7/2023 59 2:1 607,200  39.30% 400 2.56% 2,000 545 25,520 20,800 20,250
CSTB2224 9/5/2023 88 2:1 524,400 49.13% 4300  0.70% 1,640 4,248 103,200 20,000 28,100
CSTB2225 11/1/2023 145 2:1 884,600 49.13% 4,360  0.00% 2,600 4,253 108,400 20,500 28,100
CVPB2212 8/31/2023 83 2.66:1 277,100  38.23% 190 0.00% 4,500 79 27,620 24,644 19,500
CHPG2227  11/1/2023 145 2:1 399,200 48.41% 2,370 -0.42% 1,100 2,115 19,589 20,500 22,900
CHPG2306  11/9/2023 153 3:1 1,618,900 48.41% 1,300  -0.76% 1,970 1,536 23,300 20,000 22,900
CVPB2214 9/5/2023 88 4:1 358,000 38.23% 970  -1.02% 1,650 773 42,040 17,000 19,500
CVPB2214 9/5/2023 88 4:1 358,900 38.23% 970  -1.02% 1,650 773 42,040 17,000 19,500
CVPB2301 912712023 110 4:1 67,900 38.23% 740 -2.63% 2,100 405 44,520 19,800 19,500
CHPG2301 6/27/2023 18 2:1 90,900 48.41% 1,990  -3.86% 1,000 1,983 23,199 19,000 22,900
CVRE2221 11/1/2023 145 4:1 344,200 42.79% 450  -10.00% 1,000 300 25,188 32,500 26,700
S—F: * BRI L M#E(2 T Black-Scholes A L EX TS HHENFT

FYROEF 4.75%
~ G

Bl

- 2023F6A9RIZIF. AN—FDZ v biGEHESHFTIHEE£LICER LT,

- RIS DLNTIEX, CSTB2225(%+22.1% ¢zt LR L1z, TERETATAL-

53.78%iB & 7m o=, CSTB2225MFTEREFIJRALELY . EHIHED22.1% % 58T,

- AN— KI5 F#ERIZCMBB2303, CMWG2302, CSTB2302& CVHM2216 D Bl AV EE SR {li4E & 482 L TLV 5, CSTB2224, CSTB2225,
CTPB2301& CHPG2302M IR I m b Eh o=, CSTB2224, CSTB2225, CSTB2303& CVIB2201M#E Y EiFZmbEmMA o712,



BSC’

BIDV SECURITIES JSC.

BSC30 Portfolio

BSC RESEARCH

12/06/2023

Vietnam Daily Review

8547 %R RIE(IF VND)  EBE% Beta PIRE( RRRR(0T  Tng,  PEfw BEGEC ARARE LRTIE2
VCB $RAT 100.5 0.5% 0.9 20,679 3.6 7,311 13.7 105,000 23.6% Link
BID $RAT 43.5 -0.6% 1.0 9,556 24 4,208 10.3 54,578 17.3% Link
CTG ReT 19.5 0.0% 1.2 5,692 8.1 3,972 4.9 23,685 28.1% Link
VPB $R1T 324 2.0% 14 4,955 7.4 14,982 22 - 17.6% Link
ACB $RAT 20379 AR5, 14 3,992 9.1 14,982 14 24,400 17.6% Link
MBB $RAT 28.1 1.8% 1.3 2,303 15.4 4,640 6.1 31,200 30.0% Link
STB $R1T 18.1 0.3% 1.1 3,139 27 4,603 3.9 19,100 23.2% Link
SSI HIE ] 27.6 0.4% 1.7 921 10.9 4,880 5.7 29,800 29.2% Link
GVR TXMMRTEE 42.0 -0.2% 1.7 603 5.6 - 0.0 52,400 42.8% Link
HPG AR 43.9 2.3% 1.7 856 4.7 1,217 36.1 - 0.5% Link
HSG XA 229 0.4% 1.0 5,790 235 1,916 12.0 25,000 23.4% Link
VHM HESA 55.5 0.2% 0.9 10,507 25 1,896 29.3 68,300 10.6% Link
VRE TEhE 26.7 -0.7% 1.1 2,638 34 5,227 5.1 36,200 23.9% Link
NLG TEE 30.5 0.2% 0.4 949 34 1,576 19.3 37,700 32.5% Link
DPM B+ 33.0 1.9% 1.5 551 41 2,557 12.9 38,100 44.9% Link
GAS Bl AR 63.1 6.9% 1.5 1,042 246 14,120 4.5 60,500 18.4% Link
PLX Bl AR 33.3 1.2% 1.3 567 3.9 6,793 4.9 42,000 3.0% Link
BSR Bl AR 255 2.2% 0.8 586 5.1 2,625 9.7 29,000 18.1% Link
PVS Bl AR 93.7 0.1% 0.7 7,797 1.2 2,292 40.9 122,300 41.1% Link
PVT Bl AR 38.0 -0.8% 1.1 2,099 1.0 1,340 28.4 45,000 20.4% Link
POW ; D ;:'; R 30.6 0.0% 1.2 636 8.0 993 30.8 33,000 6.3% Link
REE ; D ;:': T 23.6 -0.2% 1.5 570 5.5 7,698 3.1 26,000 49.0% Link
VNM SHERL 13.8 -0.4% 1.1 1,400 3.1 3,895 3.5 14,500 55.8% Link
MSN HEM 65.8 0.5% 1.2 5,979 5.9 2,605 25.3 84,500 30.6% Link
MWG INSE 76.5 2.8% 1.1 4,735 7.9 3,456 221 96,000 49.0% Link
PNJ INGE 414 1.8% 1.3 2,633 7.3 7,475 5.5 55,200 49.0% Link
FRT INSE 72.0 0.6% 0.7 1,027 22 2,965 243 95,000 29.0% Link
VHC JKE 60.5 -0.8% 1.2 482 1.7 12,800 4.7 67,500 30.5% Link
GMD ASRT1YY 514 2.8% 0.7 674 24 7,059 7.3 57,000 48.8% Link
FPT IT 84.6 1.2% 0.8 4,062 25 5,901 14.3 91,900 49.0% Link
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