BAO CAO ETF 29/10/2024
Két qua danh muc chi s6 VNDIAMOND Q4/2024

LICH CO CAU DANH MUC CAC QUY ETF Q4/2024
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: 14.278,3 ty VND
= Ngay c6ng bd: 21/10
= Ngay giao dich: 22/10 - 01/11

(Két qua danh muc: 30/09/2024)

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

= NAV: 13.407,6 ty VND
= Ngay cong bo: 21/10
= Ngay giao dich: 22/10 - 01/11
Uéc tinh: Top mua
MWG, NLG, VPB, BMP, KDH
Uéc tinh: Top ban
PNJ, GMD, REE, VRE, TCB
Quy SSIAM VNFIN LEAD ETF, VFM VNMIDCAP ETF, Vina Capital VN100 ETF.... (6 quy)
= NAV: 1.893,7 ty VND
= Ngay c6ng bé: 21/10
= Ngay giao dich: 22/10 - 01/11

Quy Fubon FTSE Vietnam ETF (FTSE Vietnam 30 Index)

= NAV: 15.591,5 ty VND
= Ngay cong bd: thang 09
= Ngay giao dich cudi: 20/09
(Keét qua danh muc: 30/09/2024)

Quy FTSE Vietnam ETF (FTSE Vietnam Index)

= NAV: 7.145,5 ty VND

= Ngay cong bé: 06/09

= Ngay giao dich: 07/09 - 20/09
(Két qua danh muc:  18/09/2024)

QuY VanEck Vectors Vietnam ETF (MarketVector Vietnam Local Index)

= NAV: 12.104,1 ty VND

= Ngay cong bé: 13/09

= Ngay giao dich: 14/09 - 20/09
(Keét qua danh muc: 18/09/2024)

Nguon: DSC téng hop dua vao dit liéu ngay 29/.10/2024
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BAO CAO ETF 29/10/2024
Két qua danh muc chi s6 VNDIAMOND Q4/2024

KET QUA CHI TIET DANH MUC VNDIAMOND

» HOSE da ban hanh Quy tac Chi sé6 VNDiamond Index phién ban 3.0 thay thé cho phién ban 2.1, ¢6 hiéu luc tu
ky xem xét thang 10/2024.

= HOSE da cong b két qua review ban nién nira cudi ndm 2024 cho céc chi s6 VNDiamond, VN30. Ngay hoan
thanh co cau la 01/11/2024 va thay déi sé c6 hiéu luc tir ngay 04/11/2024.

= MWG dugc thém vao giod chi sé trong khi VRE dugc dua vao danh sach chd loai. Két qua review nay sat vdi
du bao DSC.

TONG QUAN

Hién c6 téng cdng 5 quy ETF ndi st dung chi sé6 VNDiamond lam tham chiéu (bao gém: DCVFMVN DIAMOND,
MAFM VNDIAMOND, BVFVN DIAMOND, KIM Growth DIAMOND va ABF DIAMOND) véi téng quy mé tai san hon
13,407 ty dong.

Dong vén cac quy ETF theo chi s6 VNDiamond tai Viét Nam (triéu VND)

. _ . N Téng NAV Dong vén 1 Dong vén 1
Tén quy ETF Cong ty quan ly qu
auy 9ty quany quy (tr VND) théng (tr VND) nam (tr VND)
DCVFMVN DIAMOND Quan Ly Quy Dragon Capital 12.760.066,43 742.322,58  (8.250.954,27)
MAFM VNDIAMOND Quan ly quy Mirae Asset 434.562,11 (0,08) 47.957,60
KIMGROWTH VNDIAMOND Quan Ly Quy Kim Viét Nam 104.132,79 30.359,25 101.546,77
BVFVN DIAMOND Quan ly Quy Bao Viét 55.267,87 0,03 0,04
ABFVN DIAMOND Quan ly Quy An Binh 53.596,30 1.048,98 53.138,42
Nguon: Fiinpro
KET QUA

Danh muc chi s6 bao géom 19 ¢6 phiéu trong dé thém MWG va VRE vao nhém Ché loai

Dua theo tiéu chi chon ré VN Diamond 3.0, MWG dudc thém vao chi s nham dam bao du 8 cé phiéu phi tai
chinh mac du FOL khodng 92,1% -dudi ngudng t6i thi€u 95%. Ngudc lai, VRE khéng du diéu kién gilt lai chi s6 va
dua vao nhom Chd loai do ty 1é FOL gidam dudi mic 65%. Theo quy tdc méi, MWG va VRE sé ap dung gidi han
trong s6 la 50%, giam ty trong trong hai ky lién tiép.

Danh muc chi s8 VN Diamond mdi s& gom 19 ¢8 phiéu trong dé 10 ¢8 phi€u Ngan hang va 9 cé phiéu ngoai

Ngan hang. Nhém nganh ngan hang ap dung muc ty trong t6i da la 40% trén toan danh muc.

Top 3 ¢6 phiéu c6 ty trong I6n nhat lan luct 13 FPT (15%), MWG (14,1%) va PNJ (9,9%).
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BAO CAO ETF 29/10/2024
Két qua danh muc chi s6 VNDIAMOND Q4/2024

Hoat dong dang chi y ctia cac quy ETF theo chi s6 VNDIAMOND

DSC udc tinh 3 quy ETF s& mua vao dang ké cac c8 phiéu: MWG (28,3 triéu cp), VPB (6,1 triéu cp), NLG (3,5 triéu
cp), KDH (3,1 triéu cp) trong khi ban manh c& phiéu: VRE (11,6 triéu cp), GMD (8,4 triéu cp), PNJ (5,9 triéu cp).
TCB (5,5 triéu cp) trong dot review.

Dagt review ban nién tiép theo sé dién ra vao ngay 20/04/2025.

(S6 liéu dugc dyu bdo dua vao cac tiéu chi cua chi s6 VN Diamond va dit liéu chét ngay 21/10/2024. Ty trong va
khéi lugng mua bdn dy kién cta ting cd phiéu cé thé thay déi tor nay dén khi két thic thoi gian tdi co cdu do bién
déng gid cd phiéu, vén héa va s6 lugng ching chi quy)

KET QUA CAC CO PHIEU THANH PHAN CHi SO VNDIAMOND Q4/2024

STT Ma Gia S6 lugng CP luu hanh Ty lé free-float Vén héa Ty trong méi
1 FPT 135.500 1.471.069.183 85% 199.329.874.296.500 15,0%
2 MWG 65.800 1.461.915.388 80% 96.194.032.530.400 14,1%
3 PNJ 94.600 337.905.217 85% 31.965.833.528.200 9,9%
4 TCB 24.150 7.045.021.622 65% 170.137.272.171.300 8,3%
5 ACB 25.800 4.466.657.912 90% 115.239.774.129.600 7,8%
6 GMD 60.726 310.486.957 85% 22.137.720.034.100 7.3%
7 MBB 25.550 5.306.324.052 55% 135.576.579.528.600 5,6%
8 VPB 20.650 7.933.923.601 60% 163.835.522.360.650 5,1%
9 HDB 26.950 2.912.550.610 75% 78.493.238.939.500 4,4%
10 REE 64.100 471.013.400 40% 30.191.958.940.000 4,4%
11 NLG 38.200 384.777.471 70% 14.698.499.392.200 4,0%
12 KDH 32.500 1.000.344.086 60% 32.511.182.795.000 3,3%
13 MSB 12.800 2.600.000.000 90% 33.280.000.000.000 2,3%
14 VIB 19.200 2.979.127.815 45% 57.199.254.048.000 2,2%
15 TPB 17.500 2.641.956.196 50% 46.234.233.430.000 1,7%
16 CTG 35.500 5.369.991.748 15% 190.634.707.054.000 1,6%
17 BMP 132.500 81.860.938 45% 10.846.574.285.000 1.3%
18 OCB 12.200 2.465.789.152 55% 30.082.627.654.400 0,9%
19 VRE 19.100 2.272.318.410 40% 43.401.281.631.000 0,8%
Téng 100,0%

Nguén: DSC udc tinh
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BAO CAO ETF 29/10/2024
Két qua danh muc chi s6 VNDIAMOND Q4/2024

UGC TiNH SL MUA/BAN €O PHIEU CUA CAC QUY ETF THEO CHi SO VNDIAMOND Q4/2024

S6 phién
. GD
STT M Ty trt:).ng +/- CP tur +/- CP tur +/-CPtu +/- CPtu 3~ Tong gia tri gi:jio tuong
mgi FUEVFVND FUEMAVND FUEBFVND quy dich ing
1 MWG 14,1% 27.284.823 929.223 118.179 28.332.225 E64.260.424.672 33
2 NLG 4,0% 3.373.735 105.797 14.468 3.493.999 : 33.470.777.251 13
3 VPB 51% 5.870.248 225.173 24.891 6.120.312 }26384.436.839 04
4 BMP 1.3% 914.873 14.431 1.752 931.055 _123.364.829.425 4,3
5 KDH 3.3% 3.062.416 49473 15.475 3.127.364 :1 01.639.335.562 14
6 VIB 2.2% 66.459 11.317 2.591 80.366 1.543.028.778 0,0
7 FPT 15,0% (122.421) (18.922) 1.876 (139.467) (18.897.770.623) 0,1
8 TPB 1,7% (1.749.952) (39.731) (5.053) (1.794.736) (31.407.887.399) 02
9 C1G 1,6% (898.596) (23.258) (3.114) (924.968) (32.836.369.822) 0,1
10 MSB 2,3% (3.090.329) (84.875) (11.658) (3.186.862) (40.791.834.453) 0,5
11 HDB 4,4% (2.035.929) (45.149) (5.947) (2.087.025) (56.245.336.378) 03
12 OCB 0,9% (4.915.763) (131.793) (21.292) (5.068.848) (61.839.951.010) 23
13 MBB 5.6% (3.346.084) (119.058) (13.844) (3.478.986) IE (88.888.094.210) 03
14 ACB 7,8% (4.747.932) (170.119) (19.494) (4.937.545) [E(1 27.388.652.643) 0,6
15 TCB 8,3% (5.336.508) (161.949) (23.114) (5.521.571) |I(1 33.345.935.405) 0,9
16 VRE 0,8% (11.156.707) (366.306) (46.298) (11.569.311) [‘(220.973.845.249) 18
17 REE 4,4% (5.096.064) (168.130) (21.297) (5.285.491) ['(338.799.957.289) 72
18 GMD 7,3% (8.089.794) (266.206) (32.673) (8.388.674) ['(5094412.384.529) 6,7
19 PNJ 9,9% (5.759.565) (200.744) (24.596) (5.984.905) [.(566.1 71.978.032) 6,1
Téng 100,0%

Nguén: DSC udc tinh
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BAO CAO ETF 29/10/2024
Két qua danh muc chi s6 VNDIAMOND Q4/2024

PHU LUC
Tiéu chi danh gia chi s6 VN DIAMOND INDEX 3.0

Tiéu chi C6 phiéu thudc bé chi s C6 phiéu khéng thudc bd chi sé

. Khong trong dién bi canh bao

Niém yét n oA .
Niém yét trén HOSE >3 thang

GTVH_freefloat >= 2,000 ty dong cho cp thuéc VNAlIshare

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

Thanh khoan GTGDKL >= 10 ty dong/ngay GTGDKL >= 20 ty dong/ngay
KLGDKL >= 100,000 cp/ngay KLGDKL >= 200,000 cp/ngay

Ty lé FOL >=65% >=95%

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

Vén hoa NDTNN c6 thé mua T6i da 500 ty dong

Ky review Theo quy

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

Nguon: HSX, DSC téng hop

Dong vén quy DCVFMVN Diamond (ty VND)

mmm Dong von (ty VND)
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Nguén: Fiinpro
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BAO CAO ETF 17/10/2024
Du bao review danh muc chi s6 VNDIAMOND Q3/2024

Xac nhan cua chuyén vién phan tich

Chung t6i xac nhan rang nhitng quan diém dugc trinh bay trong bao céo nay phan anh dung quan diém ca nhan cta ching toi.
Chung t6i cling xac nhan rang khéng cé phan thu lao nao clia ching toi d&, dang, hodc s& truc tiép hay gian tiép ¢ lién quan dén
cac khuyén nghi hay quan diém thé hién trong bao cao nay. Cac chuyén vién phan tich nghién clu phu trach cac bao cao nay nhan
dugc thu lao dua trén nhiéu yéu té khac nhau, bao gém chét lugng, tinh chinh xac ctia nghién cliu, 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 dudc viét va phat hanh bdi Cong ty C8 phan Ching khoan DSC. Béo cao nay dugc viét dua trén ngudn thong tin dang
tin cay vao thdi diém cong bé. Cong ty C8 phan Ching khoan DSC khong chiu trach nhiém vé dé chinh xac clia nhitng thdng tin
nay. Quan diém, du bao va nhiing udc Iugng trong bao cdo nay chi thé hién y kién cla tac gia tai thai diém phat hanh. Nhiing quan
diém nay khong thé hién quan diém chung ctia Cong ty C8 phan Chiing khoan DSC va co thé thay d6i ma khéng can théng bao
trudc. Bao cao nay chi nhdm muc dich cung cdp théng tin cho cac t6 chiic dau tu cling nhu cac nha dau tu ca nhan clia Cong ty ¢6
phan chiing khoan DSC va khong mang tinh chdt mai chao mua hay ban bét ky chiing khoan nao dugc thao luan trong bao céo
nay. Quyét dinh cla nha dau tu nén dua vao nhiing su tu van déc lap va thich hgp vai tinh hinh tai chinh cling nhu muc tiéu déau tu
riéng biét. Bao céo nay khong dudc phép sao chép, téi tao, phat hanh va phan phéi vai bat ky muc dich nao néu khong dugc su
chdp thuan bang van ban clia Céng ty CS phan Chiing khoan DSC. Xin vui ldng ghi r& ngudn trich dan néu st dung cac thong 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

N, (024) 3880 3456
Tran Thanh Van
Chuyén vién Phan tich P4 info@dsc.com.vn
van.tt@dsc.com.vn
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