SO Noay 16/1/2024 NG

O

Ban tin ETF: T

Két qua thay doi danh muc chi s6 VNDiamond, VN30 va VNFIN Lead ky Q1/2024 i F

HOSE da chinh thirc cong bo két qua ra soat danh muc cac chi s cho ky Quy 1/2024. Xin lwu y, cac chi so6 mdi sé c6 hiéu lirc tir ngay
5/2/2024 va cac ETF lién quan sé thuc hién tai co cau danh muc véi han cudi Ia ngay 2/2/2024.

Cu thé cac thay doi chinh trong ky nay nhu sau:
1. Chis6 VN30

Chi s6 VN30 khong co thay doi vé danh muc trong ky nay. Trong céac ETF trén thj truong, hién co 4 ETF dang stt dung chi s6 VN30 lam tham chiéu
bao gom VFM VN30, SSIAM VN30, Mirae Asset VN30, va KIM VN30 véi tong tai san udc tinh Ia 8.952 ty dong tai ngay 15/1/2024.

Riéng quy VFM VN30 hién c6 tong gia tri tai san khoang 7.854 ty dong. Cu thé, tong gia tri tai san quy da tang 4,3% so vai dau ndm 2024, NAV
tang 2,6% so Vi dau nam, gid trj von vao rong 105 ty dong tir dau nam.

Chung t6i udc tinh danh muc chi s6 nhu sau:

Danh muc VN30 va giao dich cac quy ETF lién quan

8o
Gidi han S0 luwgng phién
L) ;‘;:':]g L tj trong GTXEH‘:"” cP KLGDTB  GD

von hoa i mua/ban tuong

duong
1 FPT 95.400 1.269.968.875 85% 100% 102.982 8,64% 8,50% 0,14% 132.648  2.636.598 0,05
2 VPB 19.350 7.933.923.601 60% 100% 92113 7,73% 8,87% -1,14% -5.278.977 19.043.103 0,28
3 ACB 25.300 3.884.050.358 90% 100% 88.440 7,42% 7,30% 0,12% 429.552  11.658.288 0,04
4 HPG 27.100 5.814.785.700 55% 100% 86.669 7.27% 7,16% 0,12% 392.993 23.494.429 0,02
5 TCB 34.300 3.522.510.811 65% 100% 78.534 659% 6,48% 0,11% 281.354  8.416.686 0,03
6 MBB 21.450 5.214.084.052 55% 100% 61.513 5,16% 5,08% 0,08% 352.394  19.550.349 0,02
7 STB 29.800 1.885.215.716  100% 100% 56.179 4,72% 4,64% 0,08% 231.659 19.267.742 0,01
8 VNM 67.000 2.089.955.445 40% 100% 56.011 4,70% 4,62% 0,08% 102.727  2.594.651 0,04
9 VCB 90.000 5.589.091.262 11% 100% 55.332 464% 457% 0,08% 75.548 1.756.240 0,04
10 MWG 42.900 1.462.398.388 80% 100% 50.190 4.21% 414% 0,07% 143.762  9.048.359 0,02
11 VIC 43.050 3.823.661.561 30% 100% 49383 4,14% 4,08% 0,07% 140.958  2.665.356 0,05
12 MSN 65.600 1.430.843.406 50% 100% 46.932 3,94% 3,49%  0,45% 616.678  4.147.910 0,15
13 HDB 21.000 2.892.550.610 75% 100% 45558 3,82% 351% 0,31%  1.335519 12.473.336 0,11
14 VHM 41.600 4.354.367.488 25% 100% 45285 3,80% 4,49% -0,69% -1.475.382 12.384.117 0,12
15 SHB 12.150 3.618.901.927 80% 100% 35176 2,95% 2,90% 0,05% 355.758  31.887.963 0,01
16 SSI 33.000 1.499.138.669 70% 100% 34630 2,91% 2,86% 0,05% 128.952  19.275.546 0,01
17 SSB 23.300 2.495.700.000 55% 100% 31.982 2,68% 2,64% 0,04% 168.672  2.073.499 0,08
18 VJC 105.200 541.611.334 55% 100% 31.338 2,63% 2,59% 0,04% 36.605 1.345.832 0,03
19 VIB 21.200 2.536.807.534 50% 100% 26.890 2,26% 2,44% -0,19% -781.609  4.884.073 0,16
20 CTG 31.400 5.369.991.748 15% 100% 25293 212% 2,09% 0,03% 98.981 7.922.587 0,01
21 TPB 18.300 2.201.635.009 60% 100% 24174  2,03% 2,00% 0,03% 162.325 11.277.231 0,01
22 VRE 22.950 2.272.318.410 40% 100% 20.860 1,75% 1,72% 0,03% 111.691 3.918.978 0,03
23 BID 46.600 5.700.435.900 4% 100% 10.626 0,89% 0,88% 0,01% 28.019 1.595.112 0,02
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So6
A Tylé  Gidi han - Ty Ty S0 lugng phién
Kol ;gqn';g i free- l\’{ trong GT(\:II::H(:eu trong T:(?iv CP KLGD TB GD
float  von hoa 0 ci mua/ban tuong
duong
24 GAS 75.700 2.296.739.847 5% 100% 8.693 0,73% 0,72% 0,01% 14.111 817.065 0,02
25 SAB 60.400 1.282.562.372  11% 100% 8521 0,72% 0,70% 0,01% 17.336 842.149 0,02
26 POW 11.400 2.341.871.600  20% 100% 5339 045% 0,44% 0,01% 57.555  4.892.391 0,01
27 PLX 34.650 1.270.592.235 9% 100% 3.962 0,33% 0,36% -0,03% -79.857 934.619 0,09
28 GVR 20.550 4.000.000.000 4% 100% 3.288 0,28% 0,27% 0,00% 19.661  2.345.694 0,01
29 BVH 41.000 742.322.764  10% 100% 3.044 0,26% 0,25% 0,00% 9.122 369.647 0,02
30 BCM 59.500 1.035.000.000 4% 100% 2463 0,21% 0,20% 0,00% 5.087 718.142 0,01

Nguon: 881 Research
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2. Chi so VNFIN Lead

Chi s6 VNFIN Lead loai c6 phiéu SSB ra khoi danh muc do khong théa man diéu kién vé thanh khoan. Do do, danh muc chi s6 mdi sé bao gom 20
c0 phiéu.

Tai ngay 15/1/2024, Quy SSIAM VNFIN Lead ETF c6 tng gia tri tai san khoang 2.087 ty dong. Cu thé, tong gia tri tai san quy da giam 8,8% so véi
dau ndm 2024, NAV tang 5,4% so voi dau nam, quy bi rat rong la -334 ty dong tit dau nam.

Cap nhét ty trong danh muc méi va giao dich cia quy nhu sau:

Danh muc VNFINLead va giao dich quy SSIAM VNFIN Lead ETF

S6
GT\]H Ty Ty Thay S 96 phién
dieu ((1][1] ((1]1[1] i phieu KLGD TB GD
chinh moi cil mua/ban tuong
duong

Khoi lugng luu

hanh

1 STB 29.800 1.885.215.716  100%  12%  88% 6.069 1511% 13,49% 1,62% 1.132.689 19.267.742 0,06
2 \PB 19.350 7.933.923.601 60% 9%  76% 5996 14,93% 1479% 0,14% 148.252  19.043.103 0,01
3 SSI 33.000 1.499.138.669  70%  13% 100% 4623 1151% 10,01%  1,50% 950.206 19.275.546 0,05
4 TCB 34.300 3.522.510.811 65% 5% 100% 3.801  946% 10,24% -0,78%  -473.810 8.416.686 0,06
5 ACB 25.300 3.884.050.358 90,0% 3,6% 100% 3210  799%  7,88% 0,12% 96.169 11.658.288 0,01
6 MBB 21.450 5.214.084.052  55% 4% 100% 2.651 660% 785% -1,25% -1.216.239 19.550.349 0,06
7 SHB 12.150 3.618.901.927  80% 6% 100% 2174 541%  572% -031%  -530.298 31.887.963 0,02
8 VND 21.500 1.217.844.009  75%  11% 100% 2172 541%  524%  017% 165.752  19.742.368 0,01
9 EB 19.250 1.740.866.148  90% 6% 100% 1834  457% 431% 0,26% 278.8617 23.109.822 0,01
10 VCB 90.000 5.589.091.262  11% 2% 100% 1372 342%  3,57% -0,15% -34.675  1.¥56.240 0,02
11 HDB 21.000 2.892.550.610  75% 3% 100% 1321 329%  2,24% 1,05% 1.038.980 12.473.336 0,08
12 LPB 16.600 2.557.616.416  90% 3% 100% 955  238% 3,28% -0,90% -1.129.924  3.487.317 0,32
13 CTG 31.400 5.369.991.748  15% 3% 100% 784  195%  2,28% -033%  -216.761  7.922.587 0,03
14 TPB 18.300 2.201.635.009  60% 3% 100% 749 187% 213% -0,26%  -299.511 11.277.231 0,03
15 VIB 21.200 2.536.807.534  50% 2% 100% 621 155% 191% -037%  -361.610  4.884.073 0,07
16 VC 41.000 437.500.000  70% 5% 100% 615  153% 1,46% 0,08% 38.624  4.658.912 0,01
17 MSB 13.700 2.000.000.000  85% 3% 100% 589  147% 1,37% 0,10% 155.369  9.364.139 0,02
18 HCM 24.250 754.397.854  50% 4% 100% 359  089%  087% 0,02% 21.277  8.202.731 0,00
19 BID 46.600 5.700.435.900 4% 1% 100% 132 033% 0,38% -0,05% -22129 1595112 0,01
20 0CB 15.300 2.054.824.294  55% 1% 100% 131 033% 032% 0,01% 9.428  6.201.785 0,00

SSB 23.300 2.495.700.000 - 000% 067% -067%  -596.104 2.073.499 0,29
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3. Chi s6 VNDiamond
Chi s6 VNDiamond khéng c6 thay doi vé thanh phan trong ky nay véi 18 ¢6 phiéu trong danh muc.

Trong cac ETF trén thj truong, hién co 3 ETF dang st dung chi s6 VNDiamond lam tham chiéu bao gdm VFMVN DIAMOND, MAFM VNDIAMOND va
BVFVN DIAMOND vdi tong gia tri tai san rong khoang 17 nghin ty dong tai ngay 15/1/2024. Riéng quy VFMVN Diamond hién c6 tong gia tri tai san
khoang 16,8 nghin ty dong. Cu thé, tong gia trj tai san quy da giam 2,5% so v6i dau ndm 2024, NAV ting 2,4% so v6i dau ndm, tuy nhién quy bj
rut rong 1a -849 ty dong tir dau nam.

Ty trong danh muc chi s6 va giao dich cua quy nhu sau:
Danh muc VNDiamond va giao dich quy VFM VNDiamond ETF

Gisi B9 gig .

han han So
UER e LR L W Thay  $6lugng CP Ll

hanh S0 tron diéu trong trong dbi T KLGD TB GD
theo v.(‘) ng chinh moi ci tuong
thanh dwong

khoan 18

Khoi lugng luu " ty

1 MWG 42900 1.462.398.388 80% 100% 100%  64% 32.342 1533% 12,75% 2,58% 10.124.079  9.048.359 1,12
2 FPT 95400 1.269.968.875 85% 100%  50% 62% 31.821 1508% 1471% 037% 658.991  2.636.598 0,25
3 PNJ 84500  334.559.621 85% 100% 100% 100% 24.030 11,39%  9,22% 2,17% 4322994  1.861.335 2,32
4 GMD 69.200  305.898.557 90% 100% 100% 100% 19.051  9,03%  9,89% -0,86% -2.090.746  1.278.785 1,63
5 ACB 25300 3.884.050.358 90% 100%  75% 23% 15335 727% 523% 2,04% 13.566.019 11.658.288 1,16
6 MBB 21450 5.214.084.052 55% 100% 100% 23% 14.222 6,74% 7,34% -0,60% -4.698.600 19.550.349 0,24
7 TCB 34300 3.522.510.811 65% 100% 75% 23% 13.618 645% 9,29% -2,84% -13.912.458 8.416.686 1,65
8 VPB  19.350 7.933.923.601 60% 50% 100% 23% 10.648 505%  5,46% -041%  -3.589.729 19.043.103 0,19
9 REE 55200  408.706.345 40% 100% 100% 100%  9.024  428%  4,78% -0,50%  -1.532.149 672.783 2,28
10 VIB 21.200 2.536.807.534 50% 100% 100% 23% 6.217 295% 351% -0,56% -4.470.849  4.884.073 0,92
11 TPB 18300 2.201.635.009 60% 100% 100% 23% 5589 2,65% 2,89% -024% -2.214.606 11.277.231 0,20
12 MSB 13.700 2.000.000.000 85% 100% 100% 23% 5385 255% 278% -0,23% -2.796.909  9.364.139 0,30
13 HDB  21.000 2.892.550.610 75% 50% 100% 23% 5266 250% 1,90% 0,60% 4779758 12.473.336 0,38
14 NLG  36.000  384.777.471 70% 50% 100% 100% 4.848 230% 2,30% 0,00% -9.018  1.868.689 0,00

15 CTG 31400 5.369.991.748 15% 75% 100% 23% 4.386 2,08%  2,24% -0,16% -863.749  7.922.587 0,11
16 KDH 29.850  799.311.971 60% 25% 100% 100% 3.579 1,70% 2,02% -0,32%  -1.824.582  1.740.505 1,05
17 0CB 15300 2.054.824.294 55% 100%  75% 23% 2998 142% 1,55% -0,13% -1.416.752 6.201.785 0,23
18 VRE 22950 2.272.318.410 40% 13% 100% 100% 2.607 1,24% 138% -0,14%  -1.056.403  3.918.978 0,27
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Téng hop thay ddi vé sé lugng cé phiéu mua béan cia cac quy ETF lién quan dén VN30, quj SSIAM VNFIN Lead ETF va quj VFM VNDiamond
ETF sau (dif liéu tinh dén ngay 15/1/2024):

$6 lugng CP mua/ban

VFM VN30 ETF, SSIAM VN30 ETF, . 2 S0 phién giao dich twong duong
Mirae Assets VN30 ETF va the KIM VN30 ETF | SS'AM VNFIN Lead ETF | VFM UNDiamond

ACB 429.552 96.169 13.566.019  14.091.740 1,21
MWG 143.762 0 10.124.079  10.267.841 1,13
HDB 1.335.519 1.038.980 4.779.758 7.154.256 0,57
PNJ 0 0 4.322.994 4.322.994 2,32
STB 231.659 1.132.689 0 1.364.348 0,07
SSI 128.952 950.206 0 1.079.158 0,06
FPT 132.648 0 658.991 791.638 0,30
MSN 616.678 0 0 616.678 0,15
HPG 392.993 0 0 392.993 0,02
EIB 0 278.817 0 278.817 0,01
VND 0 165.752 0 165.752 0,01
VIC 140.958 0 0 140.958 0,05
VNM 102.727 0 0 102.727 0,04
POW 57.555 0 0 57.555 0,01
VCB 75.548 -34.675 0 40.873 0,06
Vel 0 38.624 0 38.624 0,01
VJC 36.605 0 0 36.605 0,03
HCM 0 21.277 0 21.277 0,00
GVR 19.661 0 0 19.661 0,01
SAB 17.336 0 0 17.336 0,02
GAS 14.111 0 0 14.111 0,02
BVH 9.122 0 0 9.122 0,02
BID 28.019 -22.129 0 5.890 0,03
BCM 5.087 0 0 5.087 0,01
NLG 0 0 -9.018 -9.018 0,00
PLX -79.857 0 0 -79.857 0,09
SHB 355.758 -530.298 0 -174.540 0,03
SSB 168.672 -596.104 0 -427.432 0,37
VRE 111.691 0 -1.056.403 -944.712 0,30
CTG 98.981 -216.761 -863.749 -981.530 0,15
LPB 0 -1.129.924 0 -1.129.924 0,32
0cB 0 9.428 -1.416.752  -1.407.324 0,23
VHM -1.475.382 0 0 -1.475.382 0,12
REE 0 0 -1.532.149  -1.532.149 2,28
KDH 0 0 -1.824.582  -1.824.582 1,05
GMD 0 0 -2.090.746  -2.090.746 1,63
TPB 162.325 -299.511 -2.214606  -2.351.793 0,24
MSB 0 155.369 -2.796.909  -2.641.541 0,32
MBB 352.394 -1.216.239 -4.698.600  -5.562.444 0,32
VIB -781.609 -361.610 -4.470.849  -5.614.068 1,15
VPB -5.278.977 148.252 -3.589.729  -8.720.454 0,47
TCB 281.354 -473.810 -13.912.458  -14.104.914 1,74
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CAM KET PHAN TiCH

Chuyén vién phan tich trong béo co nay nay cam két rang (1) quan diém thé hién trong bdo céo phan tich nay phan anh chinh xac quan diém ca nhan doi vai
chitng khoan va/hodc 16 chitc phat hanh va (2) chuyén vién phan tich d4/ dang/sé dugc mién trach nhiém boi thudng truc tiép hodc gian tiép lién quan dén khuyén

nghi cu thé hodc quan diém trong bao cdo phan tich nay.

KHUYEN NGHI

Mua: Udc tinh tiém ning tdng gid 16n hon hodc bang 10 diém phan trdm so véi mic tang chung cua thi trudng trong 12 thang t6i.

Kha quan: Udc tinh tiém ning tdng gia dudi 10 diém phan trdm so véi miic tang chung cua thi trudng trong 12 thang tdi.

Trung lap: Udc tinh tiém nang tang gia tuong duong so vdi mufc téng chung cua thj trudng trong 12 thang toi.

Kém kha quan: Udc tinh tiém nang giam gia dudi 10 diém phan trdm so vai mic ting chung cua thj truong trong 12 thang t6i.

Ban: Udc tinh tiém nang giam gia I6n hon hodc bing 10 diém phan trdm so véi mutc tng chung cua thj trudng trong 12 thang tdi.

TUYEN BO MIEN TRU

Céc thong tin, tuyén b6, du bao va du doan trong béo cdo nay, bao gdm ca cac y kién da thé hién, duoc dya trén cac ngudn thong tin ma SSI cho 1a dang tin cay,
tuy nhién SSI khdng dam bao su chinh xac va day dd cla cac thong tin nay. Bao cdo khong c6 bat ky thong tin nhay cam vé gid chua cong b6 nao. Cac y kién thé
hién trong bao cdo nay dugc dua ra sau khi da dugc xem xét kj cang va can than va dua trén thong tin tot nhat chung toi dugc biét, va theo y kién ca nhan cua
chuing t6i 1a hop Iy trong cac truong hop tai thoi diém dua ra bao cdo. Céc ¥ kién thé hién trong bao céo nay co thé thay doi bat ki lic nao ma khong can théng bao.
Béo c4o nay khong va khong nén dugc giai thich nhu mét 10i dé nghi hay 16i kéo dé dé nghi mua hay ban bét ctt chitng khoan nao. SSI va céc cong ty con va/ hodc
cac chuyén vién, giam doc, nhan vién cua SSI va cong ty con co thé co vj thé hodc c6 thé anh hudng dén giao dich ching khoan clia cac cong ty dugc dé cap
trong bao cao nay va co thé cung cp dich vu hodc tim kiém dé cung cap dich vu ngan hang dau tu cho céac cong ty do.

Tai liéu nay chi dugc luu hanh ndi bo va khong dugc cong bb cong khai trén bao chi hay bat ky phuong tién nao khac. SSI khéng chiu trach nhiém dbi vai bat ky
thiét hai tryc tiép hay thiét hai do hau qua phat sinh tir viéc st dung bao cdo nay hay ndi dung bdo cdo nay. Viéc st dung bat ky thong tin, tuyén b6, du bao, va du
doan nao trong bao céo nay sé do ngudi dung tu quyét dinh va tu chiu rdi ro.
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