BAO CAO ETF o1/07/2024
Du bao review danh muc chi s6 VN30 Q3/2024

LICH CO CAU DANH MUC CAC QUY ETF Q3/2024

Thang 7 Thang 8 Théng 9
Quy DCVFM VN30 ETF, SSIAM VN30 ETF, MAFM VN30 ETF, KIM Growth VN30 ETF (VN30 Index)

= NAV: 9,006.75 ty VND
= Ngay cong bo: 15/07
= Ngay giao dich: 16/07 - 02/08

Dy bao: Top mua

TCB, HPG, ACB, VPB, MWG
Du béo: Top ban

FPT

Quy VFMVN Diamond ETF (VNDiamond Index)

= NAV: 13,376.38 ty VND
= Ngay c6ng bé: 15/07
= Ngay giao dich: 16/07 - 05/08

(Du bdo danh muc: 04/07/2024)

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

= NAV: 2,273.70 ty VND
= Ngay cong bo: 15/07

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

QuY Fubon FTSE Vietnam ETF (FTSE Vietnam Index)

= NAV: 18,271.19 ty VND
= Ngay coéng 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: 12,542.87 ty VND
= Ngay cong bo: 13/09
= Ngay giao dich: 14/09 - 20/09

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

Nguon: DSC téng hgp dua vao dir liéu ngay 28/06/2024
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BAO CAO ETF 01/07/2024
Du bao review danh muc chi s6 VN30 Q3/2024

DU BAO CHI TIET DANH MUC VN30

» HOSE sé& cong bé két qua thay déi danh muc chi s VN30 vao ngay 15/7/2024, hoan thanh co cdu vao ngay
2/8/2024 va thay ddi sé co hiéu luc tir ngay 5/8/2024.

= DSC du béo chi s6 khéng ¢é thay déi danh muc cac ma cé phiéu trong dgt review nay.

TONG QUAN

Hién c6 téng céng 4 quy ETF ndi st dung chi s VN30 1am co s& (bao gébm: DCVFM VN30 ETF, SSIAM VN30 ETF,
MAFM VN30 ETF va KIM Growth VN30 ETF) v&i téng quy mé tai san han 9,000 ty déng. Trong dé, DCVFVN30 ETF
la quy cé quy mo 18n nhat vai 7,082 ty dong.

DU BAO

C6 phiéu thanh phan cuaa chi s6 VN30 khong dai

Téng vén hda 30 c6 phiéu trong ré khoang 3,489,928 ty ddng (~ 80% HSX hién tai). Top 5 ¢6 phiéu cé ty trong
I&n nhat gém: FPT, TCB, HPG, ACB, VPB, chiém khoang 40.7% ty trong clia danh muc mdi.

C6 phiéu du phéng cua chi s6 VN30 bao gém: LPB, DGC, EIB, NVL va PNJ

DSC du béo 5 ¢& phiéu du phong chd y&u thuéc nhém nganh ngén hang véi von hoa dao ddng khoang 22,983 -
39,119 ty dong.

Déy la danh muc d€ thay thé trong trudng hgp mét hay nhiéu ¢ phiéu thanh phan clia chi s6 bi loai bd khéi ré
chi s6 vao gilta ky xem xét.

Hoat déng dang chi y ctia cac quy ETF theo chi sé VN30

DSC udc tinh cac quy ETF cé thé s& mua vao dang ké cac ¢6 phiéu: VPB (831 nghin cp), TCB (800 nghin cp), ACB
(702 nghin cp) va bén ra c8 phiéu: FPT (1,550 triéu cp) trong dot review.

(S6 liéu dugc du bdo dua vao cdc tiéu chi cua chi s6 VN30 va dir liéu chét ngay 28/6/2024. Ty trong va khéi lugng
mua bén du kién cta tiing c6 phiéu cé thé thay déi tir nay dén khi két thic thoi gian tdi co cdu do bién déng gid cé
phiéu, vén héa va sé lugng chung chi quy)
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BAO CAO ETF 01/07/2024
Du bao review danh muc chi s6 VN30 Q3/2024
DU BAO CAC O PHIEU THANH PHAN CHi SO VN30 Q3/2024
STT Ma Gia S6 lugng CP luu hanh Ty lé free-float Vén héa Ty trong mdi
1 FPT 130,500 1,460,448,066 85% 190,588,472,613,000 10.0%
2 TCB 23,350 7,045,021,622 65% 164,501,254,873,700 8.3%
3 HPG 28,300 6,396,250,200 55% 181,013,880,660,000 7.7%
4 ACB 23,800 4,466,657,912 90% 106,306,458,305,600 7.4%
5 VPB 18,650 7,933,923,601 60% 147,967,675,158,650 6.9%
6 MWG 62,400 1,462,244,177 80% 91,244,036,644,800 5.7%
7 MBB 22200 5,306,324,052 55% 117,800,393,954,400 5.0%
8 VNM 65500 2,089,955,445 40% 136,892,081,647,500 43%
9  STB 28,800 1,885,215,716 100% 54,294,212,620,800 42%
10 MSN 74,700 1,438,351,617 50% 107,444,865,789,900 4.2%
11 VCB 85,200 5,589,091,262 11% 476,190,575,522,400 4.1%
12 HDB 23,000 2,912,550,610 75% 66,988,664,030,000 3.9%
13 VHM 37650 4,354,367,488 30% 163,941,935,923,200 3.8%
14 VIC 41,200 3,823,661,561 30% 157,534,856,313,200 3.7%
15 SSI 33,950 1,509,138,669 70% 51,235,257,812,550 2.8%
16 SHB 11,400 3,662,412,356 85% 41,751,500,858,400 2.8%
17 VIC 101,500 541,611,334 55% 54,973,550,401,000 2.3%
18 SSB 20,800 2,495,700,000 55% 51,910,560,000,000 2.2%
19  CTG 31,000 5,369,991,748 15% 166,469,744,188,000 1.9%
20 VIB 21,000 2,536,807,534 45% 53,272,958,214,000 1.9%
21 TPB 17,200 2,201,635,009 50% 37,868,122,154,800 1.5%
22 VRE 20,450 2,272,318,410 40% 46,468,911,484,500 1.4%
23 BID 43,250 5,700,435,900 4% 246,543,852,675,000 0.8%
24 GAS 76,600 2,296,739,847 5% 175,930,272,280,200 0.7%
25 SAB 60,000 1,282,562,372 11% 76,953,742,320,000 0.7%
26 POW 14,900 2,341,871,600 20% 34,893,886,840,000 0.5%
27 GWR 34,200 4,000,000,000 4% 136,800,000,000,000 0.4%
28 PLX 40,900 1,270,592,235 10% 51,967,222,411,500 0.4%
29 BVH 46,000 742,322,764 10% 34,146,847,144,000 0.3%
30 BCM 63,800 1,035,000,000 4% 66,033,000,000,000 0.2%
Téng 100.0%

Ngudn: DSC du bdo
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BAO CAO ETF 01/07/2024
Du bao review danh muc chi s6 VN30 Q3/2024

U'GC TiNH SO LUONG MUA/BAN CO PHIEU CUA CAC QUY ETF THEO CHi SO VN30 Q3/2024

Ty Ty +/- CP tif +/- CP tu +/-CPtd +/-CPthr +/-CPtu4  Sé phién
STT Ma trong trong A SSIAM  Mirae Asset Kim quy GD tuong
mai ci VEM VN30 VN30 VN30 VN30 irng
1 TCB 83% 81% 021% 636,585 13,206 33,894 116,211 799,897 0.10
2 HPG 77%  715% 0.20% 489,045 10,146 26,039 89,277 614,506 0.02
3 ACB 74%  72% 0.19% 558,838 11,594 29,755 102,018 702,204 0.07
4 VPB 69% 6.7% 0.17% 661,759 13,729 35,235 120,807 831,529 0.05
5 MWG 57% 55% 0.14% 162,619 3,374 8,658 29,687 204,338 0.02
6 MBB 50% 49% 0.13% 405,711 8,417 21,602 74,064 509,794 0.03
7 VNM 43%  41% 0.11% 116,214 2,411 6,188 21,215 146,028 0.04
8 STB 42%  41% 0.11% 262,073 5437 13,954 47,842 329,306 0.02
9 MSN 42%  41% 0.11% 99,976 2,074 5323 18,251 125,624 0.03
10 VCB 41%  4.0% 0.10% 85,466 1,773 4,551 15,602 107,392 0.06
11  HDB 39% 38% 0.10% 303,665 6,300 16,168 55,435 381,569 0.05
12 VHM 38% 37% 0.10% 181,596 3,767 9,669 33,151 228,184 0.03
13 VIC 37%  36% 0.09% 159,464 3,308 8,490 29,111 200,373 0.03
14 SSI 28% 27% 0.07% 146,855 3,047 7,819 26,809 184,529 0.01
15 SHB 28%  27% 0.07% 432,760 8,978 23,042 79,002 543,782 0.02
16 VIC 23% 23% 0.06% 41,411 859 2,205 7,560 52,034 0.05
17  SSB 22%  22% 0.06% 190,816 3,959 10,160 34,834 239,769 0.12
18 CTIG 19% 19% 0.05% 111,976 2,323 5,962 20,442 140,703 0.02
19 VIB 19% 1.8% 0.05% 158,694 3,292 8,449 28,970 199,406 0.03
20 TPB 15% 14% 0.04% 153,030 3,175 8,148 27,936 192,289 0.02
21 VRE 14% 14% 0.04% 126,354 2,621 6,728 23,067 158,770 0.02
22 BID 08% 0.7% 0.02% 31,698 658 1,688 5,787 39,830 0.02
23 GAS 0.7% 0.7% 0.02% 15,964 331 850 2914 20,060 0.02
24 SAB 0.7% 0.6% 0.02% 19,612 407 1,044 3,580 24,644 0.03
25 POW 05% 05% 0.01% 65,111 1,351 3,467 11,886 81,815 0.01
26 GVR 04% 04% 0.01% 22,242 461 1,184 4,060 27,948 0.01
27  PLX 04% 04% 0.01% 17,663 366 940 3,224 22,194 0.02
28 BVH 03% 03% 0.01% 10,319 214 549 1,884 12,967 0.02
29 BCM 02% 02% 0.01% 5,755 119 306 1,051 7,232 0.01
30 FPT 10.0% 123% -227% (1,233,551) (25,591) (65,679) (225,190) (1,550,011) 0.47

Téng  100%
Nguon: DSC du bdo
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BAO CAO ETF 01/07/2024
Du bao review danh muc chi s6 VN30 Q3/2024

PHU LUC

TIEU CHi PANH GIA CHi SO VN30 INDEX

Tiéu chi C6 phiéu thudc bd chi sé C6 phiéu khéng thudc bd chi sé
Niém yat o th)lng tI‘OI:\g dién b| cénh bao S
Niém yét trén HOSE > 6 thang hodc >3 thang vdi top 5 ¢ phiéu von hoda 16n

Ty lé free-float >=10% >=10%

Vén hoéa free-float >= 2.000 ty dong Vén héa free-float >= 2.500 ty dong
Ty suat quay vong > = 0,04% > = 0,05%
KLGD kh&p 1énh >=100.000 c6 phiéu
Gia tri giao dich khdp 1énh >= 9ty dong >= 10 ty dong
Vén hda Theo th( ty giam dan
Ky review Theo quy
Ky ca cdu Ntra nam (thang 2, thang 7)

Nguén: HSX, DSC téng hop
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BAO CAO ETF 01/07/2024
Du bao review danh muc chi s6 VN30 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.

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

. (024) 3880 3456
Tién Quéc Viét,
Trudng phong Phan tich P4 info@dsc.com.vn
viet.tg@dsc.com.vn

Tran Thanh Van
Chuyén vién Phan tich
van.tt@dsc.com.vn
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