BAO CAO ETF 23/09/2024
Két qua review chi s6 FTSE Vietnam Q3/2024

LICH CO CAU DANH MUC CAC QUY ETF

Thang 9 Thang 10 Thang 11
Quy DCVFM VN30 ETF, SSIAM VN30 ETF, MAFM VN30 ETF, KIM Growth VN30 ETF, KIM ACE VN30 ETF (VN30 Index)

= NAV: 14.103,8 ty VND
= Ngay c6ng bé: 21/10
= Ngay giao dich: 22/10 - 01/11
(Du bdo danh muc: 30/09/2024)
Quy DCVFMVN DIAMOND ETF, MAFM VNDIAMOND ETF, BVFVN DIAMOND ETF (VNDiamond Index)
= NAV: 12.623,4 ty VND
= Ngay coéng bé: 21/10
= Ngay giao dich: 22/10 - 01/11
(Du bdo danh muc: 30/09/2024)
Quy SSIAM VNFIN LEAD ETF, VFM VNMIDCAP ETF, Vina Capital VN100 ETF,... (6 qu})
= NAV: 1.893,7 ty VND
= Ngay cong bé: 21/10
= Ngay giao dich: 22/10 - 01/11

Quy Fubon FTSE Vietnam ETF (FTSE Vietnam 30 Index)

= NAV: 15.908,4 ty VND

= Ngay cong bé: thang 09

= Ngay giao dich cuéi: 20/09
(Két qua danh muc: 18/09/2024)

Quy FTSE Vietnam ETF (FTSE Vietnam Index)

= NAV: 7.219,2 ty VND
= Ngay cong bd: 06/09

= Ngay giao dich: 07/09 - 20/09
Du béo: Top mua

VIC, FRT, VHM, VNM, FTS, KDH
Du béo: Top ban
HPG, MSN, VCB, VIX, VJC, VRE

Quy VanEck Vectors Vietnam ETF (MarketVector Vietnam Local Index)

= NAV: 12.183,4 ty VND
= Ngay cong bé: 13/09
= Ngay giao dich: 14/09 - 20/09

(Két qua danh muc: 18/09/2024)

Ngudn: DSC téng hop dua vao dit lidu ngay 15/09/2024
https://www.dsc.com.vn/ Trungtamphantich@dsc.com
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KET QUA CHI TIET DANH MUC FTSE VIETNAM

» FTSE da céng bé danh muc ¢6 phiéu thanh phan bd chi s& FTSE Vietnam vao ngay 06/09/2024, hoan thanh
€O cdu vao ngay 20/09/2024 va cé hiéu lyc tir ngay 23/9/2024.

= Trong dot review, danh muc chi s6 thém 3 c¢6 phiéu: KDH, FRT, FTS va khéong loai ¢6 phiéu nao, diéu nay
sat vdi du bao cua DSC.

TONG QUAN

Hién chi s6 FTSE Vietnam c6 quy FTSE Vietnam ETF tham chiéu danh muc. Day la quy ngoai I6n th( ba tai thi
trudng Viét Nam co téng tai san quan ly hon 7,360 ty déng va han 11,130 triéu ching chi quy.

DU BAO
Danh muc chi s6 bao géom 31 ¢6 phiéu trong d6 thém KDH, FRT, FTS va khéng loai ¢é phiéu nao

Dua theo tiéu chi review FTSE Vietnam Index, ba c6 phiéu KDH, FRT, FTS dudc thém vao ré chi sé.
Cu thé KDH sau khi bi loai vao ki Q2/2022, hién da dam bao thanh khoan dd hai dgt xét duyét cling nhu dap
Ung dugc yéu té cudi: tdng room ngoai con lai >10% (11,9%). FRT va FTS la hai Ung vién mdi cling ddm bao du

tat ca cac tiéu chi vé von héa, thanh khoan, ty |é free-float va room ngoai con lai.

Danh muc chi s mdi tap trung ty trong vao nganh bat déng san (~30%) va chiing khoan (~15%). Nam c¢6 phiéu
6 ty trong cao nhat la VIC (12,9%), VHM (12,3%), VNM (11,7%), VCB (7,5%), HPG (7,5%).

Hoat déng dang chi y cua quy ETF theo chi sé FTSE Vietham

V&i thay d6i trén, DSC udc tinh quy ETF s& mua thém lugng dang ké cé phiéu: VCI (6,4 triéu cp), VHM (4,6 triéu
cp), VNM (2,4 triéu cp), KDH (2 triéu cp), FTS (1,9 triéu cp), FRT (1,1 triéu cp) va ban manh c6 phiéu: HPG (16 triéu
cp), VIX (7 triéu cp) trong dot tai co cau.

(S6 liéu dugc dy bdo dua vdo cdc tiéu chi cia chi sé FTSE Vietnam va dit liéu chét ngay 06/09/2024. Ty trong va
khéi lugng mua bdn du kién cta tiing c6 phiéu c6 thé thay déi tir nay dén khi két thic thdi gian téi co cdu do bién
déng gid cé phiéu, vén héa va s6 lugng ching chi quy)

https://www.dsc.com.vn/ Trungtamphantich@dsc.com
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KET QUA CAC CO PHIEU THANH PHAN CHi SO FTSE Q3/2024

STT Ma Gia S6 lugng CP luu hanh Ty lé free-float Vén hoéa (dong) Ty trong méi
1 VIC 44.650 3.823.661.561 30% 170.726.488.698.650 12,90%
2 VHM 43.900 4.354.367.488 30% 191.156.732.723.200 12,34%
3 VNM 75.400 2.089.955.445 40% 157.582.640.553.000 11,66%
4 VCB 90.200 5.589.091.262 11% 504.136.031.832.400 7,48%
5 HPG 25.400 6.396.250.200 55% 162.464.755.080.000 7,48%
6 SSI 33.400 1.509.138.669 70% 50.405.231.544.600 591%
7 MSN 76.000 1.438.351.617 45% 109.314.722.892.000 4,96%
8 VND 15.200 1.522.299.908 75% 23.138.958.601.600 3,05%
9 FRT 182.400 136.242.389 55% 24.850.611.753.600 2,85%
10 DGC 114.000 379.778.413 60% 43.294.739.082.000 2,75%
11 SHB 10.350 3.662.412.356 85% 37.905.967.884.600 2,16%
12 NVL 13.000 1.950.104.538 65% 25.351.358.994.000 2,15%
13 VRE 20.100 2.272.318.410 40% 45.673.600.041.000 2,05%
14 Vvl 45.500 441.900.000 70% 20.106.450.000.000 2,05%
15 EIB 18.450 1.740.866.148 90% 32.118.980.430.600 1,83%
16 VJC 103.800 541.611.334 55% 56.219.256.469.200 1,81%
17 GEX 21.150 859.429.793 75% 18.176.940.121.950 1,53%
18 VIX 11.800 1.439.306.157 95% 16.983.812.652.600 1,50%
19 PDR 21.600 873.140.083 45% 18.859.825.792.800 1,40%
20 POW 13.100 2.341.871.600 25% 30.678.517.960.000 1.27%
21 DIG 22.450 609.851.995 80% 13.691.177.287.750 1.25%
22 TCH 18.250 668.215.843 12.194.939.134.750 1,16%
23 KBC 26.500 767.604.759 75% 20.341.526.113.500 1.15%
24 FTS 43.300 305.919.366 55% 13.246.308.547.800 1,14%
25 KDH 37.800 909.403.715 60% 34.375.460.427.000 1,08%
26 DPM 35.950 391.334.260 45% 14.068.466.647.000 1,00%
27 PVD 26.600 555.880.006 50% 14.786.408.159.600 0,98%
28 EVF 11.950 704.248.289 70% 8.415.767.053.550 0,83%
29 HSG 19.950 615.982.309 85% 12.288.847.064.550 0,78%
30 VCG 19.000 598.593.458 55% 11.373.275.702.000 0,78%
31 DXG 15.450 720.703.435 80% 11.134.868.070.750 0,70%

Téng 100,0%

Nguén: DSC udc tinh

https://www.dsc.com.vn/ Trungtamphantich@dsc.com
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UGC TiNH SO LUGNG MUA/BAN €O PHIEU CUA QUY FTSE VIETNAM ETF Q3/2024

STT M3 Ty trong méi Téng SLCP Téng gia tri giao dich S6 phién GD tuong irng
mua/ban (SLCP /KLGDTB 1 ndm)
1 VIC 12,9% 6.402.725 285.881 .67;0.877 1,58
2 FRT 2,9% 1.128.005 205.748.1 7;2.222 1,92
3 VHM 12,3% 4.588.078 201.41 6.6351 754 0,64
4 VNM 11,7% 2.403.220 181.202.77:;6.238 0,73
5 FTS 1.1% 1.900.676 82.299.26:&889 0,96
6 KDH 1.1% 2.062.638 77.967.7%:3.421 0,93
7 VND 3,1% 1.994.788 30.320.7&5;'3.275 0,10
8 NVL 2,2% 1.721.510 22.379.62;5.750 0,08
9 POW 1,3% 1.322.608 17.326,16;1 871 0,19
10 SHB 2,2% 1.604.274 16.604.23:&3.460 0,08
11 EIB 1,8% 821.701 15.160.39;1 .637 0,10
12 TCH 1,2% 632.919 1 1.550.77:54.581 0,06
13 DIG 1,3% 482.354 10.828.85:1.170 0,03
14 EVF 0,8% 906.180 10.828.85;1.170 0,14
15 GEX 1,5% 102.400 2.165.77‘:{).234 0,01
16 VCG 0,8% 37.996 721 .92;3.41 1 0,01
17 Vvl 2,1% (190.397) (8.663.0850.936) (0,03)
18 DPM 1,0% (281.138) (1 0.106.92.57.758) 0,11)
19 PDR 1,4% (534.758) (1 1.55077;4.581) (0,05)
20 DXG 0,7% (887.802) (13.71 6.54;4.81 5) (0,07)
21 PVD 1,0% (651.359) (1 7.326.16;1 871) 0,14)
22 HSG 0,8% (904.666) (1 8.048.08%5.283) (0,08)
23 KBC 1.2% (1.280.392) (33.930.40?[).331) (0,20)
24 SSI 59% (1.145.567) (38.261 .94?{).799) (0,06)
25 DGC 2,8% (525.611) (59.91 9.64;3.1 38) 0,21)
26 VRE 2,1% (3.052.910) (61 .363.4339.961) 0,42)
27 VJC 1,8% (758.089) (78.689.6551 .832) (0,93)
28 VIX 1,5% (7.035.694) (83.021.1 9%2.300) (0,28)
29 VCB 7,5% (928.416) (83.743.1 1E15.7'| 1) (0,68)
30 MSN 5,0% (3.068.174) (233.181 .ZGE‘I .852) (0,84)
31 HPG 7,5% (16.598.554) (421 .603.27:;'2.202) (0,76)
Téng 100,0%

Nguén: DSC udc tinh
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PHU LUC
TIEU CHi PANH GIA CHi SO FTSE VIETNAM INDEX

Tiéu chi C6 phiéu thudc bé chi s6 C6 phiéu khéng thuéc b chi sé

Vén hoa Top 88% cd phiéu dgt xem xét Top 92% c6 phiéu dgt xem xét

Thanh khoa o o . N
ann khoan it nhat 20% GTGD binh quén FTSE VN Index it nhét 40% GTGD binh quan FTSE VN Index 3

3 thang gan nhat thang gan nhat

> 5% va <=15% ; V6n hoa >= 25.000 ty

Ty |é free float > 5% va <=15% ; Von hoa >= 45.000 ty dong

dong
Room ngoai con lai >=2% >=10%
Ky review Theo quy
Ky cc cau NUa ndm (thang 3, thang 9)

Ngudn: LSEG, DSC téng hgp
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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.

Lién hé - Trung tam phan tich DSC

Truong Thai Pat, HOI SO CHINH

GD. Trung tdm Phan tich

dat tt@dsc.com.vn 9 Tang 2, Thanh Céng Building, 80 Dich Vong Hau, Cau Gidy, Ha Noi
Trén Thanh Van . (024) 3880 3456

Chuyén vién Phan tich

van.tt@dsc.com.vn B4 info@dsc.com.vn
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