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Dw bao két qua review ban nién chi s6 VN Diamond
nira cuoi nam 2023

V6 ThiNhatMinh » HSX sé cong bd két qua review ban nién chi sé VN Diamond nira cudi nam 2023
Truwéng phong, Phén tich thi truong vao ngay 16/10/2023; thay ddi sé& co hiéu lwc tir ngay 6/11/2023.
minh.vtn@hsc.com.vn K )

+84 28 3823 3299 Ext. 365 = Dy bao ctia HSC: VN Diamond sé thém vao cb phiéu HDB va VRE trong khi loai

ra cb phiéu DHC.

= Trong dot tai co cAu, cac quy ETF st dung chi s6 VN Diamond lam co s& sé mua
vao khoang 12,3 triéu 96 phiéu HDB va 11,9 triéu cb phiéu VRE trong khi ban ra
khoang 0,7 triéu c6 phiéu DHC.

VN Diamond cé thé loai ra cé phiéu DHC va thém vao c6 phiéu HDB,
VRE

Trong dot review nay, chiing tdi nhan thay ¢ phiéu DHC nhiéu kha nang sé bij loai ra khdi
gié chi s& VN Diamond do thanh khodn th&p. Vé&i ty trong hién tai 1a 0,4% trong gid chi sb
VN Diamond, quj DCVFMVN Diamond ETF cé thé sé& ban ra khoang 0,7 triéu cb phiéu
DHC.

Trong khi d6, chung t6i nhan thdy cé phiéu HDB va VRE la nhi¥ng (rng cl¥ vién sang gia
nhéat dé dwoc thém vao gid chi sb trong dot review nay. Ty |é trdn s& hiu nwdc ngoai (Ion
hon 95%), thanh khoan va vén héa thj trwérng cla cb phiéu HDB ciing dap tng tiéu chi
ctia VN Diamond nén cd phiéu nay c6 thé sé duwoc thém vao gié chi sé VN Diamond trong
dot review ntra cudi ndm 2023. Bén canh cb phiéu HDB, c6 phiéu VRE ciing c6 thé sé
duwoc thém vao gié chi sé VN Diamond d& dam bao mirc d6 da dang héa trong danh muc
chi sb v6i ty 1& trdn s& hiru nwéc ngoai khoang 65%. Cac quj ETF s dung chi s& VN
Diamond lam co s& c6 thé s& mua vao khoang 12,3 triéu cb phiéu HDB va 11,9 triéu cb
phiéu VRE.

Cac quy ETF c6 thé sé mua vao cé phiéu MSB, ACB va ban ra cé
phiéu MBB, VPB, TCB

Trong dot review nay, chiing t6i dw bao cb phiéu MSB va ACB sé tang ty trong dang ké do
thanh khoan tang gan day, trong khi cac co phieu khac nhw MBB, TCB va VPB co the giam
ty trong do thanh khodn va ty 1€ tran s& hiru nwéc ngoai thap trong dot review nay.

Cac quy ETF st dung chi sé VN Diamond lam co s& ¢o thé sé mua vao mét lwvong dang
ké khoang 19,9 tri§u cc} phiéu MSB, 16,2 ’Eriéu 96 phiéu ACB dong t’hc‘yi qé thé sé ban ra
khoang 6,9 triéu c6 phiéu MBB, 6,1 triéu co phiéu VPB va 4,4 triéu c6 phiéu TCB.

Ban géc béng tiéng Anh ctia bao céo nay duroc phéat hanh vao ngay 2/10.

Bang 1: Cac tiéu chi cua gié chi s6 VN Diamond Index

VN Diamond Index Tiéu chi

Thoi gian niém yét it nhat 3 thang
Vén héa Vén héa_free float> = 2.000 ty déng cho cb phiéu thudc VNAIIShare
Vén héa _free float >= 5.000 ty ddng cho cb phiéu ngoai VN

. ) . AllShare

Thanh khoan (*) Gia tri giao dich khép 1énh >= 8 ty dong/ngay doi v&i co phiéu hi(é;g
Gia tri giao dich khép 1énh >= 10 ty ddng/ngay cho cd phiéu mai

Ty lé FOL it nhat 80% dbi v&i ¢b phiéu hién co

it nhat 95% dbi voi ¢ phiéu moi

PE 0 <= PE <= 2 |an PE binh quan dbi v&i cb phiéu méi
0 <= PE <= 3 |&n PE binh quan dbi véi c¢b phiéu hién c6

Ty trong <= 15% cho cb phiéu riéng 1&

<=40% for group stock

Sb ma cb phiéu Téi thiéu 10 cb phiéu
Ky tai co cau Theo quy (thang 4, thang 10)
Ngubn: HSX
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Mot c6 phiéu coé thé bi loai ra va 2 ¢é phiéu dwoc
thém vao

VN Diamond sé& coéng bd két qua review ban nién vao ngay 16/10/2023. Ngay thuc
hién va ngay cé hiéu lyc 1an lwot [a ngay 3/11 va ngay 6/11/2023. Chang t6i dw bao
c6 phiéu DHC sé bi loai ra trong dot review nay trong khi cé phiéu HDB va VRE sé&
dwoc thém vao.

C6 phiéu DHC cé thé bi loai ra trong khi cé phiéu HDB va VRE
c6 thé dwoc thém vao

Chi sb VN Diamond bao gdm céc c¢b phiéu trong gié chi sb VN Index, dwoc lwa chon
ttr tAt ca cac cd phiéu trén san HOSE. Chi s& VN Diamond bao gém cac cb phiéu cé
ty 1& s& hiru nwéc ngoai kha dung thap, P/E hop ly va vén hda free-float téi thiéu 2
nghin ty déng (86 triéu USD).

Két qua review ban nién thang 10/2023 chi sb VN Diamond sé dwa vao di¥ liéu tai
ngay lam viéc cudi cung cla thang 9/2023. Dya trén cac tiéu chi va div liéu tinh dén
ngay 29/9/2023, ching t6i cho réng cb phiéu DHC c6 thé sé bi loai ra khéi gié chi sb
VN Diamond do thanh khodn thap, dwai 8 ty ddng/ngay (t6i thiéu 8 ty ddng/ngay) trong
dot review nay. Ty trong hién tai ciia cd phiéu DHC vao khoang 0,4%.

Ngoai ra, ching téi nhan thay, trong dot review nay, ty 1& trdn sé& hiru nwéc ngoai clia
c6 phiéu HDB da vuwot 95%, thanh khoan ciing vwot 10 ty ddng/ngay va
200.000cp/ngay, déng thi cling dap (rng cac tiéu chi khac cta chi s VN Diamond.
Do d6, ching t6i dy bao cb phiéu nay co thé sé duwoc thém vao gié chi sb.

Ma&c du ty |& tran s& hiru nwéc ngoai clia cb phiéu VRE dao ddng quanh mirc 65%,
nhwng c6 phiéu nay ciing c6 thé sé dwoc thém vao gié chi s VN Diamond trong dot
review nay nham dam bao sw da dang cia danh muc (theo quy dinh ctia HSX). Thanh
khoan cutia c¢d phiéu nay dat khoang 90 ty ddng/ngay trong dot review nay.

HSC wéc tinh VN Diamond sé bd sung ¢ phiéu HDB va VRE véi ty trong 1an lwot
khoang 1,1% va 1,6%.

Theo d6, sb lwgng ¢ phiéu trong gid chi s6 VN Diamond c6 thé sé tang tir 17 ¢ phiéu
lén 18 cb phiéu. Ty trong nganh ngéan hang duoc dy bao sé tlep tuc Ion nhét, chiém
40% ty trong gid chi s6. Top 3 ngan hang co ty trong lon nhéat bao gébm TCB (7,1%),
ACB (6,7%) va MBB (6,5%). Trong khi d6, c6 phiéu MWG va FPT la 2 cb phiéu cé ty
trong 1&n nhat 1a 15%.

Chng t6i woc tinh ty trong ¢ phiéu MSB va ACB sé tang do thanh khoan nhiing cb
phi€u cai thién gan day, trong khi ty trong cac c6 phiéu khac nhw MBB, TCB va VPB
c6 thé sé giam do thanh khoan va ty 1é tran s& hivu nuwéc ngoai thap trong dot review
nay.

Cac cb phiéu ting ty trong sé dwoc cac quy ETF mua vao, trong khi cac c¢d phiéu gidm
ty trong sé bj ban ra.

Ué&c tinh mua ban caa quy DCVFMVN Diamond ETF, MAFMVN Diamond
ETF va BVFVN Diamond ETF

Hién tai, c6 3 quy ETF st dung chi s6 VN Diamond lam co s& — quj DCVFMVN
Diamond ETF, MAFMVN Diamond ETF va BVFVN Diamond ETF véi tong gia tri tai
san quan ly 1an lwot 14 19.464 ty dbng, 263 ty ddng va 59 ty ddng. Thay ddi thanh
phan va ty trong cb phiéu trong gié chi s6 VN Diamond sé tac dong dang ké dén hoat
dong giao dich cua cac quy ETF nay.

HSC wérc tinh cac quy ETF nay sé can ban ra tbng cong khoang 0,7 triéu cb phiéu
DHC, dbng thi mua vao khoang 12,3 triéu cb phiéu HDB va 11,9 triéu ¢b phiéu VRE.
Ngoai ra, cac quy ETF nay cling ¢ thé s& mua vao mét lvong dang ké c6 phiéu MSB
(19,9 triéu cbd phleu) ACB (16,2 triéu cb phiéu), OCB (4,9 triéu c6 phiéu) va GMD (4,3
triéu cé phiéu), dong thoi ban ra mét lwgng dang ké cb phiéu MBB ( 6, 9 triéu cé phiéu),
VPB (6,1 triéu cb phiéu), TCB (4,4 triéu cb phiéu), PNJ (3,9 triéu cb phiéu) va TPB
(3,6 triéu cb phiéu).
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Luu y, bién dong gia ¢ phiéu va sb lwgng chirng chi quy tir nay dén khi két thac dot
tai co cau danh muc co thé lam thay ddi cac ty trong, cling nhw khoi lwgng mua ban
dw kién ddi vai tirng cb phiéu.

Bang 2: Dw bao cac c¢d phiéu thanh phan méi ctia gié chi s6 VN Diamond Index
S6 lwong cb

phiéu dang lwu Tgll‘:f (’,;3 Gia (déng) (29026:3 Ty trong

anh
1 FPT CNTT 1,269,968,875 85% 92,800 117,853 15.0%
2 MWG Ban 16 1,462,560,047 75% 52,600 76,931 15.0%
3 NLG BDS 384,080,300 65% 35,000 13,443 2.3%
4 PNJ Dét may, quan 4o & hang xa xi 327,999,629 85% 78,800 25,846 8.8%
5 KDH BDS 716,829,995 65% 32,650 23,404 2.0%
6 REE Pa nganh 408,706,345 40% 63,200 25,830 5.5%
7 VRE BDS 2,272,318,410 40% 26,100 59,308 1.6%
8 GMD Giao thong van tai 305,898,557 90% 66,300 20,281 9.7%
9 TCB Ngan hang 3,517,238,514 65% 33,650 118,355 7.1%
10 ACB Ngan hang 3,884,050,358 85% 21,850 84,867 6.7%
11 TPB Ngan hang 2,201,635,009 60% 17,850 39,299 2.9%
12 MBB Ngan hang 5,214,084,052 55% 18,500 96,461 6.5%
13 VPB Ngan hang 6,713,204,001 70% 21,700 145,677 6.3%
14 cTG Ngan hang 4,805,750,609 15% 30,050 144,413 2.0%
15 VIB Ngan hang 2,536,807,534 50% 19,350 49,087 3.0%
16 ocB Ngan hang 1,369,882,863 55% 13,400 18,356 1.4%
17 HDB Ngan hang 2,892,550,610 70% 17,350 50,186 1.1%
18 MSB Ngan hang 2,000,000,000 90% 13,750 27,500 3.0%
Total 1,137,006  100.0%
Ngén hang 774,200 40%
Céc nganh khic 362,896 60%

Ngudn: HSC duw bao

Bang 3: Uéc tinh sé Iwong ¢6 phiéu mua vao/ban ra cta cac quy: VFMVN Diamond ETF, MAFMVN Diamond ETF va BVFVN
Diamond ETF
+/- c6 phiéuctia  +/- cé phiéuctia +/- c6 phiéu cta

+/- ¢6 phiéu cla

STT Nganh DCVFMVN Diamond ; MAFMVN ; BVFVN 3 quy ETFs
ETF Diamond ETF Diamond ETF

1 MSB Ngéan hang 19,613,680 257,279 63,265 19,934,225
2 ACB Ngéan hang 16,011,524 211,459 50,314 16,273,297
3 HDB Ngan hang 12,124,288 163,766 36,475 12,324,530
4 VRE BDS 11,803,973 159,440 35,511 11,998,925
5 OCB Ngéan hang 4,904,238 58,395 19,998 4,982,631
6 GMD Giao théng van tai 4,381,771 (18,143) 4,262 4,367,890
7 NLG BbS (211,893) (12,628) 2,374 (222,147)
8 MWG Ban lé (259,722) 14,986 889 (243,848)
9 KDH BBS (357,895) (5,639) 179 (363,356)
10 REE Pa nganh (632,187) (7,707) (697) (640,592)

DHC Giay & SP tir go (728,863) (23,165) (5,159) (757,187)
11 CTG Ngan hang (977,209) (17,574) (3,330) (998,113)
12 FPT CNTT (3,020,806) (48,169) (9,719) (3,078,694)
13 VIB Ngan hang (3,419,064) (38,030) (6,352) (3,463,446)
14 TPB Ngan hang (3,582,433) (43,970) (9,137) (3,635,540)
15 PNJ Dét may, quan 4o & hang xa xi (3,965,605) 9,829 3,750 (3,952,026)
16 TCB Ngan hang (4,397,397) (62,522) (10,445) (4,470,364)
17 VPB Ngan hang (6,064,026) (87,967) (11,767) (6,163,759)
18 MBB Ngéan hang (6,857,399) (109,679) (14,932) (6,982,011)

Ngudn: HSC wéc tinh
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Biéu dé 4: Dong vén ciia quy DCVFMVN Diamond (triéu USD)
Quy DCVFMVN Diamond ETF bj rut vén kha manh trong 2 thang qua
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Nguén: Bloomberg, HSC

Biéu do 5: Dong vén theo thang cua quy DCVFMVN Diamond ETF (triéu USD)
Quy DCVFMVN Diamond ETF h&u nhw bi rat vén tlr dau nam 2023 t&i nay
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Tuyén bo mién trach
Ban quyén thudc vé CTCP Chirng khoan Thanh phd HS Chi Minh (HSC) 2021.

Bao cao nay dwgc HSC hoac mét trong cac chi nhanh viét va phat hanh dé phan phdi tai Viéet Nam va nwéc ngoai; phuc vu cho cac nha
d4u tw td chirc chuyén nghiép 1a khach hang clia HSC va ddng y nhan cac san pham nghién ctru phan tich danh cho khach hang t chirc
ctia HSC. Néu quy doc gia khong thudc dbi twong nha dau tw néi trén, bao cao nay sé khéng nham phuc vu quy déc gia va quy doc gia
khoéng nén doc hoac dwa vao néi dung bao cao nay.

Bao cao nghién ctru nay dwoc viét véi muc tiéu duy nhét 1a cung cap nhitng théng tin khai quat dén nha dau tw té chirc. Bao céo nay
khdéng nhdm t&i nhirng muc tiéu du tw cu thé, tinh trang tai chinh cu thé hay nhu cau cu thé cla bat ky ngwdi ndo nhan duoc hodc doc
béo céo nay. Nha dau tw phai co quyét dinh clia riéng minh dwa trén tinh hinh tai chinh va muc tiéu dau tw cu thé cia minh. Cac théng tin
cling nhw y kién trong bao cdo khéng mang tinh chat m&i chao mua hay ban bét cv chirng khoan, quyén chon, hop ddng twong lai hay
cbng cu phai sinh nao tai bat ky Ianh thd cé quyén tai phan ndo. Bdng thoi, cac théng tin cling nhw y kién trong bao cdo ciing khéng nham
muc dich quang céo cho bat cv cdng cu tai chinh nao.

Y kié'n, d béo va uéc tinh chi thé hién quan diém cla nguoi viét tai thdi diém phat hanh, khéng dwoc xem la quan diém ctia HSC va ¢
thé thay déi ma khong can théng bao. HSC c¢6 thé dwa ra khuyén nghi hodc nhan dinh khac déi véi cac ddi twong nha dau tw khéng déng
y v&i ndi dung clia bao cao nay. HSC khong ¢6 nghfa vu phai cap nhat, stra dbi bao cao nay dwdi moi hinh thrc cling nhw thdng bao voi
nguoi doc trong trdng hop cac quan dlem dw bao va wdc tinh trong bao cao nay thay ddi hoac tré nén khéng chinh xéc. Théng tin trong
bao cdo nay dwoc thu thap tir nhidu ngudn khac nhau va ching t6i khéng dam bao vé sy hoan chinh ciing nhw d8 chinh xac ctia théng
tin.

HSC c6 thé st dung cac nghlen clru trong bao cao nay cho hoat ddng mua ban chirng khoan tw doanh hodc mua ban ching khoan cho
cac quy ma HSC dang quan ly. HSC c6 thé giao dich cho chinh céng ty theo nhirng goi y vé giao dich ngan han cua cac chuyen gia phan
tich trong bao cao nay va cung c6 thé tham gia vao céc giao dich chirng khoan trai ngwoc véi y kién tw van va quan diém thé hién trong
bo cao nay. Nhan vién ctia HSC c6 thé c6 loi ich tai chinh & nhivtng chirng khoan dwoc dé cap trong bao céo nay hodc cac céng cu co
lién quan. HSC c6 thé c6 nghiép vu ngan hang dau tw hodc tim kiém méi quan hé hop tac kinh doanh véi nhitng cong ty dwoc dé cap dén
trong bao co nay.

Nha du tw phai leu y réng gia va khéi lvgng giao dich clia cac cong cu tai chinh ludn bién dong, co thé 1én hoac xuéng. Nhirng dién bién
trong qua khtr, néu cé, khong ham y cho nhirng két qua twong lai.

Bao cdo nay |3 tai san ctia HSC va khong dwoc cong bd rong rai ra cong ching, vi vay khéng ai dwoc phép sao chép, tai san xuét, phat
hanh ciing nhw tai phan phéi bat ky ndi dung nao ctia bao céo hay toan bd bao céo vi bat ky muc dich nao néu khoéng cé van ban chép
thuan ctia HSC. Moi ca nhan, t6 chirc sé chiu trach nhiém ddi véi HSC vé bat ky tén that hodc thiét hai nao ma HSC hoéc khach hang cla
HSC phai chiu do b4t ky hanh vi vi pham theo Tuyén b mién trach nay va theo quy dinh ca phap luat.

Giai thich cac mirc danh gia cé phiéu danh cho khach hang té chirc

Mua vao: Ky vong téng gia trén 20% trong khoang thoi gian 12 thang
Tang ty trong: Ky vong tang gia tir 5% dén 20% trong khoéng thoi gian 12 thang
N&m gitr: Ky vong ting gia hodc gidm gia dwéi 5% trong khoang thdi gian 12 thang
Giam ty trong: Ky vong gidm gia t&» 5% dén 20% trong khoang th&i gian 12 thang
Ban ra: Ky vong gidm gia trén 20% trong khoang thoi gian 12 thang

-iNSC

TRU SO CHiNH CHI NHANH HA NOI

Tang 5 & 6, Toa nha AB Tang 2, Toa nha Cornerstone ]
76 Lé Lai, Quan 1, TPHCM 16 Phan Chu Trinh, Quan Hoan Kiém
T: (+84 28) 3823 3299 T: (+84 24) 3933 4693

F: (+84 28) 3823 3301 F: (+84 24) 3933 4822

E: info@hsc.com.vn  W: www.hsc.com.vn
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