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DU’ BAO CO CAU DANH MUC DINH KY CUA CAC QuY

chilnaies ETF NOI KY QUY 4/2024 - MWG CHINH THUC QUAY

CHUYEN VIEN PHAN TiCH TRG LAI, VRE Bl DUA VAO NHOM “CHO LOALI”

Pham Quang Chuong
chuongpham@phs.vn

e Vao ngay 21/10, HOSE da cong bé thay d6i danh muc dinh ky cta
b6 chi sé VN Diamond. MWG dugc thém mdéi va phan loai vao nhém
cO phiéu lan dau vao chi s6. Nguac lai, VRE bi dua vao nhom cé
phi€u cho loai. Néu khong cai thién duoc yéu té FOL, nhiéu kha néng
VRE sé chinh thirc bi loai ra trong ky danh gia tiép theo vao thang
4/2025.

e Mac du khong phai la ky thay dai danh muc dinh ky, céc chi sé nhu
VN30 hay VNFIN Lead cling thuc hién cap nhat lai ty trong va céc
tham s6 thanh phan.

e Céc quy ETF ndi du kién sé thuc hién tai co cdu danh muc dinh ky
vao ngay 01/11 i day, trudc khi thay doi cla cac bo chi sé chinh
thire c6 hiéu luc vao ngay 04/11.

DU’ BAO CO CAU CAC QUY MO PHONG BO CHi SO
VN DIAMOND

Vao ngay 21/10, HOSE da céng bé thay déi danh muc dinh ky cua bé chi s6
VN Diamond. MWG dugc thém mdi va phan loai vao nhém cé phiéu lan dau
vao chi s6. Nguoc lai, VRE bj dua vao nhém cd phiéu ché loai. Néu khéng
cai thién duoc tiéu chity Ié sé hitu nudc ngoai, nhiéu kha nang VRE sé chinh
tharc bij loai ra trong ky danh gia tiép theo vao thang 4/2025. S6 luong co
phiéu trong danh muc sau thay ddi tang lén thanh 19 ma. Mac du bi gi6i
han bdi tham s6 Ws la 50%, MWG van sé chiém ty trong tuong d6i I6n trong
b6 chi sé VN Diamond (khoang 14% tai thai diém b chi s6 méi co hiéu luc).
Do d6, mét sé cé phiéu thanh phan sé bi diéu chinh giam ty trong dang ké.
Vi viéc bi dua vao nhém cd phiéu chd loai, VRE bi diéu chinh hé s6 Ws tir
100% xudng con 50% va ciing bi giam ty trong.

Hién nay, c6 5 quy ETF ndi dang mé phong bo chi s VN Diamond vai téng
quy moé 13,537 ty déng. Trong dé, DCVFMVN Diamond ETF, MAFM
VNDIAMOND ETF la hai quy cé quy mé 16n nhat véi khoang 13,322 ty dong.
Dang chu y, trong danh muc ciia DCVFMVN Diamond ETF, ching téi nhén
thay quy nay van con nam gir mét luong c6 phiéu MWG do chua ban hét
tr dot co ciu trude do. Do do, sé lugng ¢b phiéu MWG du kién mua vao sé
it hon. Dua trén danh muc cua hai quy tinh dén ngay 21/10/2024, ching t6i
du béo viéc tai co ciu cé thé dién ra nhu sau:

Bang 1: Du bdo co cdu danh muc cua quy DCVFMVN Diamond ETF va MAFM VNDIAMOND ETF

Ty trong hién tai Ty trong méi Thay d@i ty trong SLCP mua/ban rong Chu thich

FPT 15.7% 15.0% -0.7% -630,225
MWG 1.7% 14.0% 12.2% 23,981,240  Lan dau vao chi sé
PNJ 13.5% 9.8% -3.7% -5,006,461

TCB 9.6% 8.4% -1.3% -6,711,781

ACB 9.0% 7.8% -1.2% -5,930,433

GMD 8.7% 7.3% -1.3% -2,859,805

MBB 6.5% 5.6% -0.9% -4,383,902

VPB 4.6% 5.0% 0.5% 2,972,748

REE 6.7% 4.4% -2.3% -4,565,616
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HDB 5.1% 4.4% -0.7% -3,440,911
NLG 3.1% 4.1% 1.0% 3,321,559
KDH 2.7% 3.3% 0.6% 2,274,579
MSB 2.5% 2.3% -0.2% 2,495,852
VIB 2.2% 2.2% -0.1% -425,370
TPB 2.0% 1.8% -0.2% -1,632,210
CTG 2.0% 1.6% -0.4% 1,294,701
BMP 0.4% 1.3% 0.9% 897,423
0oCB 1.4% 0.9% -0.5% -5,268,964
VRE 2.6% 0.8% -1.8% -12,302,833 Cho loai

Ngudn: PHS du bao

Mdc du khéng phai la ky thay déi danh muc dinh ky, cdc chi s6 nhu' VN30
hay VNFIN Lead ciing thuc hién cap nhat lai ty trong va cdc tham sé thanh

phan.
DU’ BAO CO CAU CAC QUY MO PHONG BO CHi SO
VN30

Hién nay, c6 4 quy ETF ndi dang mo phong bo chi sé VN30 vaéi téng quy mo
9,540 ty déng. Trong d6, DCVFMVN30 ETF va KIM GROWTH VN30 ETF la
hai quy cé quy mé I6n nhat véi khoang 8,975 ty dong. Dua trén danh muc
cua hai quy tinh dén ngay 21/10/2024, ching t6i du bao viéc téi co cau co
thé dién ra nhu sau:

Bang 2: Du bao co cau danh muc cua quy DCVFMVN30 ETF va KIM GROWTH VN30 ETF

Ty trong hién tai Ty trong méi Thay dai ty trong SLCP mua/ban rong Chu thich

FPT 9.7% 10.0% 0.3% 198,373
TCB 8.1% 8.1% 0.0% -16,230
ACB 7.6% 7.6% 0.0% 70,369
HPG 6.9% 6.9% 0.0% -121,438
VPB 7.2% 6.5% -0.7% -3,114,063
MWG 5.6% 5.6% -0.1% -115,924
MBB 5.4% 5.4% 0.0% -104,954
VHM 4.6% 5.0% 0.4% 783,402
STB 4.9% 4.8% 0.0% -73,599
HDB 4.3% 4.2% -0.1% -171,832
VCB 41% 4.1% 0.0% -30,390
VNM 4.1% 4.1% -0.1% -72,534
MSN 3.8% 3.8% 0.0% -50,206
VIC 3.6% 3.5% -0.1% -192,126
SSI 2.5% 2.7% 0.2% 724,760
SHB 2.5% 2.4% 0.0% -156,742
vJc 2.3% 2.3% 0.0% -12,249
SSB 2.1% 2.2% 0.2% 892,253
CTG 2.1% 2.1% 0.0% 41,862
VIB 1.9% 2.1% 0.2% 998,808
TPB 1.7% 1.7% 0.0% 32,571
VRE 1.3% 1.2% 0.0% -181,196
BID 0.8% 0.8% 0.0% 1,063
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GAS 0.6% 0.6% 0.0% -3,418
SAB 0.6% 0.6% 0.0% -8,062
POW 0.5% 0.4% -0.1% -797,936
GVR 0.4% 0.4% 0.0% 10,286
PLX 0.4% 0.4% 0.0% 23
BVH 0.2% 0.2% 0.0% -3,871
BCM 0.2% 0.2% 0.0% 5,913

Ngudn: PHS du bao

DU BAO CO CAU QUY SSIAM VNFIN LEAD

Dura trén danh muc tinh dén ngay 21/10/2024, chiing t6i du bdo quy SSIAM
VNFIN Lead ETF — mé phdng bd chi sd VNFIN Lead sé tai co cau nhu sau:

Bang 3: Du bdo co cau danh muc cua quy SSIAM VNFIN Lead ETF

Ty trong hién tai Ty trong méi Thay déi ty trong SLCP mua/ban rong Chu thich
TCB 13.7% 15.0% 1.3% 250,548
VPB 12.7% 11.3% -1.4% -320,349
MBB 9.3% 10.8% 1.5% 272,589
STB 12.4% 10.5% -1.9% -247,347
ACB 8.4% 8.9% 0.5% 96,715
SSI 8.6% 8.5% -0.1% -23,653
LPB 5.5% 5.7% 0.2% 33,375
HDB 3.8% 4.8% 1.0% 166,237
SHB 3.6% 3.4% -0.2% -83,052
EIB 4.0% 3.4% -0.6% -136,296
VCB 2.7% 2.8% 0.1% 6,808
CTG 2.3% 2.4% 0.1% 19,185
VND 3.0% 2.4% -0.6% -192,647
VIX 2.6% 2.3% -0.3% -114,533
MSB 1.8% 1.6% -0.2% -68,813
TPB 1.3% 1.4% 0.1% 19,447
VCI 1.3% 1.4% 0.0% 970
VIB 1.1% 1.2% 0.0% 10,496
HCM 0.7% 0.8% 0.0% 7,390
SSB 0.4% 0.7% 0.2% 68,465
BID 0.3% 0.4% 0.0% 4,479
NAB 0.2% 0.3% 0.1% 25,569
0CB 0.3% 0.2% 0.0% -16,653

Ngudn: PHS du bdo

TONG HOP DU'BAO CO CAU 4 QUY ETF NOI

Cdc quy ETF néi du kién sé thuc hién tai co cau danh muc dinh ky vao ngay
01/11 t6i day, trudc khi thay déi cda cac bé chi sé chinh thirc ¢6 hiéu luc
vao ngay 04/11.

Vi ky co cau nay, chung t6i udce tinh nhitng cd phiéu du kién dugc cac quy
trén mua nhiéu nhat 1a MWG (23.9 triéu cd phiéu), NLG (3.3 triéu co phiéu),
BMP (0.9 triéu c6 phié€u). Nguaoc lai, PNJ (5.0 triéu c6 phiéu), REE (4.6 triéu
c0 phiéu), VRE (12.5 triéu co phiéu), GMD (2.8 triéu co phiéu) la nhitng ma
¢6 thé bj ban manh. Chi tiét nhu sau:
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Bang 4: Téng hop du bdo co cau danh muc cua cdc quy ETF trén
SLCP mua/ban rong

DCVFMVN § phié
"ETFEKM  SSIAMVNFIN e T ca ?:,?,g'(r;?o/:;;' KLGD binh quan :izg zllirl‘l
GROWTH VN30 LEAD ong cong tuong img
ETE VNDIAMOND
ETF
PNJ -5,006,461 -5,006,461 -473.61 1,175,190 4.26
REE -4,565,616 -4,565,616 -292.66 717,129 6.37
VRE -181,196 -12,302,833 -12,484,029 -238.44 9,199,190 1.36
GMD -2,859,805 -2,859,805 -173.67 779,584 3.67
TCB -16,230 250,548 -6,711,781 -6,477,463 -156.43 15,456,644 0.42
ACB 70,369 96,715 -5,930,433 -5,763,349 -148.69 8,113,187 0.71
MBB -104,954 272,589 -4,383,902 -4216,267 -107.73 15,530,899 0.27
HDB 171,832 166,237 -3,440,911 -3,446,506 -92.88 7,332,730 0.47
ocB -16,653 -5,268,964 -5285,617 -64.48 3,025,270 175
FPT 198,373 -630,225 -431,852 -58.52 3,898,789 0.11
CTG 41,862 19,185 41,294,701 41,233,654 -43.79 8,215,619 0.15
MSB -68,813 -2,495,852 -2,564,666 -32.83 8,795,507 0.29
TPB 32,571 19,447 41,632,210 41,580,191 -27.65 15,765,115 0.10
STB 73,599 -247,347 -320,947 -11.31 11,618,725 0.03
POW 797,936 797,936 -9.93 6,785,272 0.12
VPB -3,114,063 -320,349 2,972,748 -461,664 -9.53 23,194,177 0.02
VIC 192,126 192,126 -8.12 2,632,712 0.07
VNM 72,534 72,534 -4.88 4,629,046 0.02
MSN -50,206 -50,206 -4.03 5,056,687 0.01
HPG 121,438 121,438 -3.25 20,965,932 0.01
EIB -136,296 -136,296 -2.83 7,666,196 0.02
VND 192,647 192,647 -2.83 11,272,175 0.02
SHB -156,742 -83,052 -239,794 -2.59 14,987,288 0.02
VCB -30,390 6,808 -23,581 2.7 1,411,280 0.02
VIX 114,533 114,533 1.32 23,044,681 0.00
VJC 12,249 12,249 -1.29 758,025 0.02
SAB -8,062 -8,062 -0.46 718,515 0.01
GAS -3,418 -3,418 -0.25 1,236,455 0.00
BVH -3,871 -3,871 -0.17 517,793 0.01
PLX 23 23 0.00 1,725,255 0.00
vel 970 970 0.03 5,816,891 0.00
HCM 7,390 7,390 0.22 9,702,793 0.00
BID 1,063 4,479 5,542 0.28 2,292,920 0.00
GVR 10,286 10,286 0.36 2,707,679 0.00
BCM 5,513 5,513 0.37 641,676 0.01
NAB 25,569 25,569 0.41 2,326,907 0.01
LPB 33375 33375 1.07 3,035,190 0.01
;] 998,808 10,496 -425370 583,934 11.21 6,834,812 0.09
SSB 892,253 68,465 960,718 16.04 2,364,729 0.41
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SSI
VHM
KDH
BMP
NLG
MWG

724,760
783,402

-115,924

-23,653

2,274,579
897,423
3,321,559
23,981,240

701,107
783,402
2,274,579
897,423
3,821,559
23,865,316

18.86
37.45
73.92
118.91
126.88
1,570.34

13,300,816
11,022,583
2,570,450
233,547
1,499,169
8,122,870

0.05
0.07
0.88
3.84
222
294

Ngudn: PHS du béo



Pam bao phan tich

Bao cdo dugc thuc hién bdi Pham Quang Chuong, Chuyén vién phan tich — Céng ty C6 phan Chirng khoan Pha Hung.
M®i nhan vién phu trach vé phan tich, chién lugc hay nghién ciru chiu trach nhiém cho su chuén bj va néi dung cla tat
ca céc phan cé trong ban bdo cédo nghién ctru nay dam bao rang, tat ca cac y kién cla nhirng nguoi phan tich, chién
lrge hay nghién ctiru déu phan anh trung thuc va chinh xac y kién ca nhan cda ho vé nhitng van dé trong ban béo céo.
Moi nhan vién phan tich, chién luge hay nghién ctru dam béo rang ho khong duge hudng bat cir khoan chi tra nao
trong qua khr, hién tai cling nhu tuong lai lién quan dén cac khuyén céo hay y kién thé hién trong ban béo céo nay.

Mién trir trach nhiém

Bao céo nghién clru nay dugc chuan bi bgi Céng ty C6 phan Ching khoan Phd Hung (PHS) nham muc dich cung cap
thong tin. Théng tin dugc trinh bay trong bdo cdo nay dugc thu thap tir cdc nguon dugce cho la dang tin cay, nhung
PHS khong dam bao vé tinh chinh xac hodc day dd cla thong tin d6. Cac quan diém, udc tinh, va du bédo trong bao
céo nay phan anh dénh gia hién tai cla tac gia tai thoi di€m phat hanh bdo céo va cé thé thay d6i ma khéng can thong
bdo trudc. Bao cdo nay khong phai la mét 1oi dé nghi ban hodc moi chao mua bat ky loai chirng khoédn nao. Béo céo
nay khéng nham muc dich cung cap tu van dau tu cé nhan va khong xét dén cac muc tiéu dau tu cu thé, tinh hinh tai
chinh, hodc nhu cau cla bat ky ca nhan nao. PHS, céc cong ty lién két va/hodc cac can bo, giam doc hodc nhéan vién
cla ho cd thé cé lgi ich hodc vi tri trong, va c6 thé thuc hién céc giao dich lién quan dén chirng khoan hoédc quyén chon
dugc dé cap trong bao cédo nay. PHS ciing cé thé thuc hién hodc tim cach thuc hién cac dich vu ngan hang dau tu
hoéc céac dich vu khac cho cac céng ty dugc dé cép trong bao cédo nay. PHS, céc cong ty lién két ctia minh, cling nhu
cac can b, giam doc hodc nhan vién cua ho, khéng chiu bat ky trach nhiém phap ly nao d6i véi bat ky ton that truc
tiép hodc hé qua nao phat sinh tlr viéc sir dung bdo cdo nay hodc noi dung cla né.
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