BAO CAO ETF 17/07/2024
Két qua thay d6i danh muc chi sé VN30, VNDiamond ky Q3/2024

LICH CO CAU DANH MUC CAC QUY ETF Q3/2024
Thang 7 Thang 8 Thang 9

Quy DCVFM VN30 ETF, SSIAM VN30 ETF, MAFM VN30 ETF, KIM Growth VN30 ETF (VN30 Index)
= NAV: 9,263.27 ty VND
= Ngay cong bé: 15/07
= Ngay giao dich: 16/07 - 02/08

Udc tinh: Top mua

HPG, TCB, SSB, MWG
Udc tinh: Top ban

FPT, HDB, VRE, BMP

Quy DCVFMVN DIAMOND ETF, MAFM VNDIAMOND ETF, BVFVN DIAMOND ETF (VNDiamond Index)

= NAV: 12,570.02 ty VND
= Ngay cong bo: 15/07

= Ngay giao dich: 16/07 - 02/08

Udc tinh: Top mua
PNJ, TCB, ACB, MBB, HDB
Udc tinh: Top ban

FPT, GMD

Quy SSIAM VNFIN LEAD ETF, VFM VNMIDCAP ETF, Vina Capital VN100 ETF.... (6 quy)

= NAV: 2,273.70 ty VND
= Ngay coéng bé: 15/07

= Ngay giao dich: 16/07 - 02/08

Quy Fubon FTSE Vietnam ETF (FTSE Vietnam Index)

= NAV: 18,141.32 ty VND
= Ngay cong bé: 06/09
= Ngay giao dich: 07/09 - 20/09

(Du bdo danh muc: 01/09/2024)

Quy VanEck Vectors Vietnam ETF (MarketVector Vietnam Local Index)
= NAV: 12,800.64 ty VND
= Ngay cong bé: 13/09
= Ngay giao dich: 14/09 - 20/09
(Du bdo danh muc: 01/09/2024)

Nguon: DSC téng hop dua vao dir liéu ngay 15/07/2024

https://www.dsc.com.vn/ Trungtamphantich@dsc.com
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BAO CAO ETF 17/07/2024
Két qua thay d6i danh muc chi sé6 VN30, VNDiamond ky Q3/2024

DSC

TONG HOP THAY POI VE SO LUGNG CO PHIEU CUA CAC QUY ETF THEO CHi SO VN30 VA
VNDIAMOND Q3/2024

Ma +/-CP4quy +/-CP3quytheo Tong SLCP Tong Sé phién GD tuong
theo VN30 VNDiamond mua ban gia tri giao dich Uing
(déng) (SLCP / KLGDTB 3 thdng)
TCB 1,456,267 7,800,439 9,256,706 209,664,386,327 141
ACB 1,073,964 3,509,218 4,583,183 109,767,222,251 0.58
HDB 1,078,067 2,352,631 3,430,699 83,709,044,926 0.50
MBB 1,068,809 2,509,083 3,577,892 82,470,418,993 0.27
VPB 1,235,593 2,115,692 3,351,285 63,004,157,676 0.23
CTG 436,450 763,910 1,200,360 38,531,542,457 0.19
HPG 1,263,264 - 1,263,264 35,939,868,697 0.06
VIB 402,871 1,154,662 1,557,534 33,175,465,259 0.36
SSB 1,573,883 - 1,573,883 32,736,766,400 0.93
MWG 507,788 = 507,788 32,650,794,115 0.06
TPB 322,753 976,589 1,299,342 22,933,383,700 0.18
VCB 251,688 = 251,688 22,022,734,578 0.19
STB 700,895 - 700,895 20,851,623,429 0.05
VNM 259,622 = 259,622 17,186,981,574 0.09
SHB 1,416,366 - 1,416,366 16,925,573,700 0.07
SSI 455,991 = 455,991 15,640,491,287 0.02
VHM 405,356 - 405,356 15,403,532,285 0.06
VIC 368,900 = 368,900 15,254,033,218 0.07
POW 891,900 - 891,900 13,556,872,507 0.13
VJC 123,940 = 123,940 12,914,594,891 0.15
SAB 140,316 - 140,316 7,829,615,019 0.18
VRE 155,164 186,291 341,456 6,948,619,502 0.05
PLX 90,863 - 90,863 4,361,422,307 0.08
BID 67,009 = 67,009 3,119,284,707 0.05
BVH 23,186 - 23,186 1,067,734,387 0.05
GVR (36,014) = (36,014) (1,386,543,046 (0.01)
GAS (22,575) - (22,575) (1,767,609,471 (0.03)
BCM (203,839) = (203,839) (13,697,950,696 (0.38)
MSN (365,739) - (365,739) (27,247,528,574 0.11)
FPT (1,648,870) (3,067,333) (4,716,202) (625,840,053,761 (1.53)

Ngudn: DSC udc tinh dua vao sé liéu ngay 15/07/2024
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BAO CAO ETF
Két qua thay d6i danh muc chi sé VN30, VNDiamond ky Q3/2024

DSC

KET QUA THAY POI DANH MUC CHI TIET

» HOSE d3& chinh thiic cong bo két qua ra soat danh muc cac chi sé vao ngay 15/7/2024.

» Cac chi s6 mdi s& cd hiéu luc tir ngay 5/8/2024. Danh sach c6 phiéu thanh phan cua chi s6 VN30 va
VNDiamond khéng thay dai trong ky nay. Diéu nay gidng véi du bao cliia DSC.

1. CHi SO VN30

Hién cé 4 quy ETF ndi st dung chi s6 VN30 lam cc s& (bao gom: DCVFM VN30 ETF, SSIAM VN30 ETF, MAFM
VN30 ETF va KIM Growth VN30 ETF) v&i tdng quy md tai san han 9,000 ty déng. Trong d6, DCVFVN30 ETF la quy
c6 quy md I8n nhat véi 7,425 ty dong.

DSC udc tinh danh muc chi s6 nhu sau:

= Chi s6 VN30 van gil* nguyén c6 phiéu thanh phan trong danh muc. Top 5 ¢ phiéu c6 ty trong I&n nhat gom:
FPT, TCB, HPG, ACB, VPB, chiém khoang 40% ty trong cta danh muc mdi.

» C6 phiéu du phong clia chi s6 VN30 gilt nguyén EIB, NVL va PNJ va thém hai c8 phiéu méi: LPB va DGC.

= Dén hét ngay 2/8/2024, cac quy ETF theo chi s6 VN30 s& mua vao dang ké cac ¢ phiéu thuéc nganh ngan
hang: SSB (1,5 triéu cp), TCB (1,4 triéu cp), SHB (1,4 triéu cp) va ban manh cac ¢ phiéu: FPT (1,6 triéu cp) , MSN
(365 nghin cp), BCM (200 nghin cp).

DANH MUC CHi SO VN30 Q3/2024

st oma o8 SL CP luu hanh vle Vén héa (déng) Gidihanty o\ ong mai
(dong) freefloat trong VH
1 FPT 132700 1,460,448,066 85% 193,801,458,358,200 79% 9.98%
2 TCB 22,650 7,045,021,622 65% 159,569,739,738,300 100% 7.95%
3 HPG 28,450 6,396,250,200 55% 181,973,318,190,000 100% 7.67%
4 ACB 23,950 4,466,657,912 90% 106,976,456,992,400 100% 7.38%
5  VPB 18,800 7,933,923,601 60% 149,157,763,698,800 100% 6.86%
6 MWG 64,300 1,461,915,388 80% 94,001,159,448,400 100% 5.76%
7 MBB 23,050 5,306,324,052 55% 122,310,769,398,600 100% 5.16%
8  STB 29,750 1,885,215,716 100% 56,085,167,551,000 100% 4.30%
9 VNM 66200 2,089,955,445 40% 138,355,050,459,000 100% 4.24%
10 VCB 87,500 5,589,091,262 11% 489,045,485,425,000 100% 4.12%
11 MSN 74500 1,438,351,617 45% 107,157,195,466,500 100% 3.70%
12 HDB 24,400 2,912,550,610 75% 71,066,234,884,000 100% 4.09%
13 VHM 38000 4,354,367,488 30% 165,465,964,544,000 100% 3.81%
14 VIC 41,350 3,823,661,561 30% 158,108,405,547,350 100% 3.64%
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BAO CAO ETF 17/07/2024
Két qua thay d6i danh muc chi sé VN30, VNDiamond ky Q3/2024

DSC

st oma o8 SL CP luu hanh Tylé Vén héa (déng) Gidihanty oo\ ong mai
(dong) freefloat trong VH

15 SHB 11,950 3,662,412,356 85% 43,765,827,654,200 100% 2.85%
16 SSI 34,300 1,509,138,669 70% 51,763,456,346,700 100% 2.78%
17 VJC 104,200 541,611,334 55% 56,435,901,002,800 100% 2.38%
18 SSB 20,800 2,495,700,000 60% 51,910,560,000,000 100% 2.39%
19 CTG 32,100 5,369,991,748 15% 172,376,735,110,800 100% 1.98%
20 VIB 21,300 2,536,807,534 45% 54,034,000,474,200 100% 1.86%
21 TPB 17,650 2,201,635,009 50% 38,858,857,908,850 100% 1.49%
22 VRE 20,350 2,272,318,410 40% 46,241,679,643,500 100% 1.42%
23 BID 46,550 5,700,435,900 4% 265,355,291,145,000 100% 0.81%
24 GAS 78,300 2,296,739,847 5% 179,834,730,020,100 100% 0.69%
25 SAB 55,800 1,282,562,372 11% 71,566,980,357,600 100% 0.60%
26 POW 15,200 2,341,871,600 25% 35,596,448,320,000 100% 0.68%
27 GVR 38,500 4,000,000,000 4% 154,000,000,000,000 100% 0.47%
28 PLX 48,000 1,270,592,235 10% 60,988,427,280,000 100% 0.47%
29 BVH 46,050 742,322,764 10% 34,183,963,282,200 100% 0.26%
30 BCM 67,200 1,035,000,000 4% 69,552,000,000,000 100% 0.21%

Téng 100.0%

Ngudn: DSC udc tinh dua vao s6 liéu ngay 15/07/2024
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BAO CAO ETF 17/07/2024
Két qua thay d6i danh muc chi sé VN30, VNDiamond ky Q3/2024

UGC TiNH GIAO DICH CAC QUY ETF THEO CHi SO VN30 Q3/2024

STT Ma Ty trong méi Téng SLCP Téng gia tri giao dich S6 phién GD tucng irng
mua/ban 4 quy (déng) (SLCP / KLGDTB 3 thdng)
1 HPG 7.7% 1,263,264 35,939,868,697 0.06
2 TCB 8.0% 1,456,267 32,984,452,327 0.22
3 SSB 2.4% 1,573,883 32,736,766,400 0.93
4 MWG 5.8% 507,788 32,650,794,115 0.06
5 HDB 4.1% 1,078,067 26,304,844,926 0.16
6 ACB 7.4% 1,073,964 25,721,440,251 0.14
7 MBB 5.2% 1,068,809 24,636,054,993 0.08
8 VPB 6.9% 1,235,593 23,229,141,676 0.09
9 VCB 4.1% 251,688 22,022,734,578 0.19
10 STB 4.3% 700,895 20,851,623,429 0.05
11 VNM 4.2% 259,622 17,186,981,574 0.09
12 SHB 2.9% 1,416,366 16,925,573,700 0.07
13 SSI 2.8% 455,991 15,640,491,287 0.02
14 VHM 3.8% 405,356 15,403,532,285 0.06
15 VIC 3.6% 368,900 15,254,033,218 0.07
16 CTG 2.0% 436,450 14,010,030,457 0.07
17 POW 0.7% 891,900 13,556,872,507 0.13
18 VJC 2.4% 123,940 12,914,594,891 0.15
19 VIB 1.9% 402,871 8,581,157,259 0.09
20 SAB 0.6% 140,316 7,829,615,019 0.18
21 TPB 1.5% 322,753 5,696,595,700 0.04
22 PLX 0.5% 90,863 4,361,422,307 0.08
23 VRE 1.4% 155,164 3,157,597,502 0.02
24 BID 0.8% 67,009 3,119,284,707 0.05
25 BVH 0.3% 23,186 1,067,734,387 0.05
26 GVR 0.5% (36,014) (1,386,543,046) (0.01)
27 GAS 0.7% (22,575) (1,767,609,471) (0.03)
28 BCM 0.2% (203,839) (13,697,950,696) (0.38)
29 MSN 3.7% (365,739) (27,247,528,574) 0.11)
30 FPT 10.0% (1,648,870) (218,805,001,761) (0.54)
Tong 100.0%

Nguon: DSC uéc tinh dua vao s6 liéu ngay 15/07/2024
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BAO CAO ETF 17/07/2024
Két qua thay déi danh muc chi sé VN30, VNDiamond ky Q3/2024

DSC

2. CHi S6 VNDIAMOND

Hién cé téng cdng 3 quy ETF ndi st dung chi s VNDiamond lam tham chiéu (bao gém: DCVFMVN DIAMOND,
MAFM VNDIAMOND va BVFVN DIAMOND) véi t8ng quy mé tai san hon 12,570 ty dong. Trong d6, quy ETF
DCVFMVN DIAMOND I3 qu§ c6 quy mé I8n nhat véi 12,080 ty déng.

DSC udc tinh danh muc chi sé nhu sau:
= Chi s6 VNDiamond van gilt nguyén 18 c& phiéu thanh phan trong danh muc. . Top 3 ¢8 phiéu c6 ty trong Ién
nhat géom: FPT, PNJ, GMD chiém khoang 45% ty trong danh muc méi. Ty trong nganh ngan hang dugc dy bao sé

ti€p tuc 16n nhat, chiém 40% ty trong ré chi s6. Top 3 ngan hang co ty trong I8n nhat bao gém: TCB (8,9%), ACB
(8,2%) va MBB (5,7%).

» Dén hét ngay 2/8/2024, cac quy ETF theo chi s6 VNDiamond s& mua vao dang ké cac c6 phiéu thuéc nganh
ngan hang: TCB (7,8 triéu cp), ACB (3,5 triéu cp), MSB (2,7 triéu cp), MBB (2,5 triéu cp), HDB (2,3 triéu cp), VPB (2,1

triéu cp) va ban manh c& phiéu: FPT (3 triéu cp).

DANH MUC CHi S6 VNDIAMOND Q3/2024

STT Ma ( d?i:lg) S6 lugng CP luu hanh Ty lé free-float  V6n héa (dong) Ty trong méi
1 FPT 132,700 1,460,448,066 85% 193,801,458,358,200 15.0%
2 PNJ 97,700 334,559,621 85% 32,686,474,971,700 15.0%
3 GMD 81,300 310,486,957 85% 25,242,589,604,100 12.7%
4 TCB 22,650 7,045,021,622 65% 159,569,739,738,300 8.9%
5 ACB 23,950 4,466,657,912 90% 106,976,456,992,400 8.2%
6 REE 72,000 470,005,485 40% 33,840,394,920,000 8.0%
7 MBB 23,050 5,306,324,052 55% 122,310,769,398,600 5.7%
8 VPB 18,800 7,933,923,601 60% 149,157,763,698,800 3.8%
9 NLG 43,800 384,777,471 70% 16,853,253,229,800 3.5%
10 KDH 37,800 799,311,971 60% 30,213,992,503,800 2.7%
11 HDB 24,400 2,912,550,610 75% 71,066,234,884,000 4.6%
12 MSB 14,600 2,000,000,000 90% 29,200,000,000,000 2.2%
13 VIB 21,300 2,536,807,534 45% 54,034,000,474,200 2.1%
14 TPB 17,650 2,201,635,009 50% 38,858,857,908,850 1.7%
15 CTG 32,100 5,369,991,748 15% 172,376,735,110,800 1.7%
16 VRE 20,350 2,272,318,410 40% 46,241,679,643,500 2.7%
17 OCB 14,400 2,054,824,294 55% 29,589,469,833,600 1.4%
18 BMP 96,200 81,860,938 45% 7,875,022,235,600 0.3%
Téng 100.0%

Ngudn: DSC uéc tinh dua vao s6 liéu ngay 15/07/2024
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BAO CAO ETF 17/07/2024
Két qua thay d6i danh muc chi sé VN30, VNDiamond ky Q3/2024

DSC

U'GC TiNH GIAO DICH CAC QUY ETF THEO CHi SO VNDIAMOND Q3/2024

STT Ma Ty trong méi Toéng SLCP Tong GTGD tuong (rng S6 phién GD tuong irng
mua/ban 3 quy (dong) (SLCP / KLGDTB 3 thdng)
1 PNJ 15.0% 1,840,378 179,804,972,040 2.0
2 TCB 8.9% 7,800,439 176,679,934,000 1.2
3 ACB 8.2% 3,509,218 84,045,782,000 0.5
4 MBB 5.7% 2,509,083 57,834,364,00p 0.2
5 HDB 4.6% 2,352,631 57,404,200,00D0 04
6 MSB 2.2% 2,733,415 39,907,860,00€ 04
7 VPB 3.8% 2,115,692 39,775,016,000 0.1
8 REE 8.0% 443,346 31,920,922,000 0.6
9 NLG 3.5% 647,090 28,342,558,000 03
10 VIB 2.1% 1,154,662 24,594,308,000 0.3
11 CTG 1.7% 763,910 24,521,512,000 0.1
12 TPB 1.7% 976,589 17,236,788,00D 0.1
13 OCB 1.4% 1,069,886 15,406,364,000 0.5
14 KDH 2.7% 128,695 4,864,664,00C 0.1
15 VRE 2.7% 186,291 3,791,022,00G 0.0
16 BMP 0.3% (46,977) (4,519,232,00D) 0.2
17 GMD 12.7% (821,032) (66,749,898,000) 0.6
18 FPT 15.0% (3,067,333) (407,035,052,000) 1.0
Téng 100.0%

Nguén: DSC udc tinh dua vao sé liéu ngay 15/07/2024
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BAO CAO ETF 17/07/2024
Két qua thay déi danh muc chi sé VN30, VNDiamond ky Q3/2024

DSC

PHU LUC
TIEU CHi PANH GIA CHi SO VN DIAMOND INDEX

Tiéu chi C6 phiéu thudc bé chi s Cé6 phiéu khéng thuéc bé chi sé

. Khéng trong dién bi canh bao

Niém yét A A .
Niém yét trén HOSE >3 thang

GTVH_freefloat >= 2,000 ty dong cho cp thudc VNAIlIshare

Vén hd
onhoa GTVH_freefloat >= 5,000 ty dong cho cp ngoai VNAllshare

Thanh khoan GTGDKL >= 8 ty dong/ngay GTGDKL >= 10 ty déng/ngay
KLGDKL >= 100,000 cp/ngay KLGDKL >= 200,000 cp/ngay

Ty lé FOL >=80% >=95%

PE 0 <= PE <= 3 [an PE binh quan 0 <= PE <= 2 [an PE binh quan

V&n héa NDTNN c6 thé mua T6i da 500 ty dong

Ky review Theo quy

Ky ca cau Ntra nam (thang 4, thang 10)

Nguon: HSX, DSC téng hop

TIEU CHi PANH GIA CHi SO VN30 INDEX

Tiéu chi Cé phiéu thubéc bd chisé C8 phiéu khéng thubc bé chisd
Niém yet N o I(hc‘fng trorjg dién b| cén,h. bdo o
Niém yét trén HOSE > 6 thang hodc >3 thang v&i top 5 ¢ phiéu vén héa Ién

Ty & free-float >= 10% >= 10%

Vén hoéa free-float >= 2.000 ty déng Vén hoéa free-float > = 2.500 ty dong
Ty sudt quay vong == 0,04% >= 0,05%
KLGD khép lénh >= 100.000 cé phi&u
Gia tri giao dich khép 1énh >= 9ty dong >= 10ty dbng
Vén héa Theo th tu gidm dan
Ky review Theo quy
Ky co cdu Nt(ra nam (thang 2, thang 7)

Nguon: HSX, DSC téng hop
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BAO CAO ETF 17/07/2024
Két qua thay déi danh muc chi sé VN30, VNDiamond ky Q3/2024

DSC

Xac nhan cua chuyén vién phan tich

Chung t6i xac nhan rang nhiing quan diém dugc trinh bay trong bdo cdo nay phan anh ding quan diém ca nhan cla chidng toi.
Chung téi cling xac nhan réng khong cé phan thi lao nao clia ching toi d&, dang, hodc s& truc tiép hay gian tiép o lién quan dén
cac khuyén nghi hay quan diém thé hién trong bao cdo nay. Cac chuyén vién phan tich nghién cltu phu trach cac bao cao nay nhan
dugc tht lao dua trén nhiéu yéu té khac nhau, bao gdbm chét lugng, tinh chinh xac ctia nghién cltu, va doanh thu clia cong ty, trong
do6 bao gdbm doanh thu tir cac don vi kinh doanh khac nhu bd phan Maéi gidi t6 chic, hodc Tu van doanh nghiép.

Bao cao mieén trir trach nhiém

B4o cao nay dugc viét va phat hanh bdi Cong ty C6 phan Chiing khoan DSC. Béo cao nay dugc viét dya trén ngudn théng tin dang
tin cdy vao thdi diém céng bd. Cong ty C8 phan Ching khoan DSC khong chiu trach nhiém vé do chinh xac clia nhitng théng tin
nay. Quan diém, dy bao va nhiing udc lugng trong bao cao nay chi thé hién y kién cua tac gia tai thai diém phat hanh. Nhiing quan
diém nay khéng thé hién quan diém chung clia Cong ty C8 phan Ching khoan DSC va o thé thay d&i ma khéng can thong bao
trudc. Bao cao nay chi nhdm muc dich cung cdp thong tin cho cac t8 chiic dau tu cling nhu cac nha dau tu ca nhan clia Céng ty ¢
phan chiing khodn DSC va khéng mang tinh chdt mai chao mua hay ban bét ky chiing khoan nao dugc thdo luan trong bao céo
nay. Quyét dinh ctia nha dau tu nén dua vao nhiing su tu van doc 1ap va thich hgp vdi tinh hinh tai chinh cling nhu muc tiéu dau tu
riéng biét. Bao cao nay khong dugc phép sao chép, tai tao, phat hanh va phan phéi véi bat ky muc dich nao néu khéng dugc su
chdp thuan béng van ban clia Cong ty C8 phan Ching khoan DSC. Xin vui long ghi ré nguén trich dan néu st dung céc théng tin
trong bao cao nay.
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