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Két qua review chi s6 VNFIN Lead ntra cudi nam 2024;
VIX, SSB & NAB dwoc thém vao

V6 ThiNhatMinh = Vao ngay 15/7/2024, san HSX da cong bd két qua review ban nién chi sé VNFIN
Tr@gr“/g gzng: Phan tich thi trrong Lead; thay ddi s& c6 hiéu Iwc tr ngay 5/8/2024. SSB, VIX va NAB duoc thém vao
minn.vin sc.com.vn

trong khi khong c6 cb phiéu nao bi loai ra. Viéc thém vao NAB khéng nam trong
+64 26 3823 3299 Ext. 365 dy bao clia HSC trong khi SSB va VIX sat v&i dw bao clia chung toi.

* Quy SSIAM VNFIN Lead ETF (st dung chi s6 VNFIN Lead lam co s&) sé can mua
ban cac cbd phiéu can thiét dé tai co cau danh muc trong dot review nay (thdi han
hoan tat tai co cau danh muc la ngay 2/8/2024).

SSB, VIX va NAB dwoc thém vao, khdng cé c¢d phiéu nao bij
loai ra
Trong dot review nay, SSB, VIX va NAB dap (rng day du cac tiéu chi cua gio chi sb
VNFIN Lead nhw gia tri giao dich khép Iénh hon 10 ty dong/ngay, ty suat vong quay
it nhat 0,1%, thoi gian niém yét it nhat 3 thang, va nam trong top 95% von hoa free
float tic;h IGy trong sO céac ¢ phiéu du diéy kién dé dwoc thém vao gid. Theo dé, cac
cb phiéu nay da dwoc thém vao gié chi s VNFIN Lead.
Ngoai ra, 20 cb phiéu hién tai trong gié chi s6 VNFIN Lead cting dap (ng day dd cac
tiéu chi dé dwoc gitr lai trong gid, nén khong cé cb phiéu nao bi loai ra.
Quy ETF dw kién mua vao 0,2 triéu cé phiéu SSB, 0,9 triéu cb
K ~ N R = X ~ ra , R
phiéu VIX va 0,1 triéu co phieu NAB, cliing nhw mua/ban cac co
phieu khac
Quy SSIAM VNFIN Lead ETF Iay chi s6 VNFIN Lead lam co s&, do d6 quy ETF nay
s& can mua vao 0,2 triéu cb phiéu SSB, 0,9 triéu cd phiéu VIX va 0,1 triéu cb phiéu
NAB dq tai co gau danh muc. Ngoai ra, HSC w&c tinh quy ETF nay sé can mua vao
dang ké co phieu LPB (0,6 triéu co phieu), TCB (0,4 triéu co phieu) trong khi ban ra
STB (0,5 triéu cb phiéu) va SHB (0,4 triéu cb phiéu).

Ban géc bang tiéng Anh clia bao céo nay duoc phat hanh vao ngay 17/7.

Bang 1: Cac tiéu chi caa chi s6 VNFIN Lead

Thoi gian niém yét it nhat 3 thang niém yét trén san HSX
Loi nhuan thuan > =0 trong nd&m gan nhét
Ty |é free float >=10%

< 10% va vén hoa_free float can dat it nhat 2.500 ty ddng
Gia tri giao dich it nhat 10 ty ddng/ngay
Ty suét quay vong it nh4t 0,1%

Cac cb phiéu méi thudc nhém 95% vén héa_free float tich Ity sé da diéu
kién dé& dwoc thém vao
Cac cb phiéu hién tai thudc nhdm 98% vén hoa_free float tich Ity sé du
diéu kién dé dwoc & lai

Ngudn: Bloomberg, HSC

Vén hoa

Bang 2: Céng bé két qua review ban nién 6 thang cubi nam 2024 cta chi sé VNFIN

Lead Index
Két qua review
Bj loai ra Khéng ¢ phiéu nao bi loai ra
DPuwoc thém vao SSB, VIX, NAB
Ngay tai co cau 2-8-24
Ngay co6 hiéu luc 5-8-24
Nguén: HSX, HSC
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Gi6 chi s6 VNFIN Lead: Két qua review ban nién

Vao thang 7/2024, san HSX da cong b6 két qua review ban nién chi s6 VNFIN Lead;
theo do6, SSB, VIX va NAB dugc thém vao gio chi so trong khi khdng co6 c6 phiéu
nao bi loai ra. Moi thay doi s€ c6 hiéu Iwc tir ngay 5/8/2024.

SSB, VIX va NAB dwoc thém vao va khong c6 cé phiéu nao bj
loai ra

SSB, VIX va NAB dap &ng day di céc tiéu chi ctia gid chi s6 VNFIN Lead va da dwoc
thém vao trong dot review nay. Vén héa thi trwéng hién tai ctia 3 ¢d phiéu nay lan luot
la khoang 51,9 nghin ty ddng, 11,2 nghin ty déng va 14,6 nghin ty déng. Ngoai ra, cac
c6 phiéu thanh phan hién tai trong gid chi s6 VNFIN Lead ciing dap (rng day di cac
tiéu chi dé dwoc gitr lai trong gid, nén khoéng c6 ¢ phiéu nao bij loai ra trong dot review
nay. Viéc thém vao SSB va VIX la séat voi dy bao cia HSC trong khi viéc thém vao
NAB khéng ndm trong dw b&o ctia ching téi. SSB, VIX va NAB cé ty & free float lan
lwot 12 60%, 95% va 90% va ty suat vong quay Ian Iwot khoang 0,1%, 4,2% va 0,1%.
NAB da dwoc niém yét trén san HSX tir ngay 8/3/2024.

Dwa trén cac két qua nay, HSC du bao SSB, VIX va NAB se dwoc thém vao gio chi
sb vai ty trong lan lwot 14 0,5%, 1,9% and 0, 2%. Tong sb cb phleu trong gi6 chi sb
VNFIN Lead sé tang tir 20 Ién 23, tang thém 3 cd phiéu. Top 5 cé phiéu cb phiéu co
ty trong I&n nhét trong gid chi s VNFIN Lead la TCB (13,9%), VPB (12,5%), STB
(11,3%), MBB (11,3%) va ACB (8,4%), chiém téng cong 56,4% tbng ty trong cla gio.

Khéi lwong mua ban dw kién caa quy ETF

Hién tai chi c6 quy SSIAM VNFIN Lead ETF st dung chi s6 VNFIN Lead lam co s&,
véi tbng tai sa&n quan ly khodng 665,9 ty ddng (26,6 triéu USD), cao hon 2,8 1an so
véi quy md ban dau 1a 9,4 trieu USD. Gia chirng chi ctia quy nay da ting khoang
13,3% so v&i dau nam.

HSC woc tinh quy ETF nay sé can mua méi khoang 0,16 triéu cb hiéu SSB, 0,76 triéu
cb phiéu VIX va 0,08 trieu cd phiéu NAB. Ngoai ra ching téi wéc tinh quy SSIAM
VNFIN Lead ETF sé& cAn mua vao dang ké c6 phiéu LPB (0,6 triéu c¢b phiéu), TCB (0,4
triéu cd phiéu) va ban ra dang ké cé phiéu STB (0,5 triéu cb phiéu), SHB (0,4 triéu cb
phiéu) va VND (0,3 triéu cb phiéu).

Luwuy, b|en déng gia cb ph|eu va sb lwgng chirng chi quy tr nay dén khi két thuc dot

tai co cau danh muc cé thé lam thay di ty trong ciing nhw khéi lwgng mua ban dyw
kién cua tirng cb phiéu.

Dot review chi s6 ban nién tiép theo s& dién ra vao thang 1/2025.

Biéu d6 3: Dong von ETF hang thang cia quy SSIAM VNFIN Lead (triéu USD)
SSIAM VNFIN Lead ETF bi rut vén dang ké ké tir thang 3/2023 dén nay
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Nguén: Bloomberg, HSC
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Bang 4: Danh sach cac cd phiéu thanh phan méi ctia gié chi s6 VNFIN Lead Index trong 6 thang cudi nam 2024
SSB, VIX va NAB dwoc thém vao gié chi sé ctia VNFIN Lead Index

Congty S6 lweng cd phiéu dang Iwu hanh Free float Ty trong thanh khoan ty trong (\;/Igr’: :g:
ACB Asia Commercial Bank 4,466,657,912 90% 4% 100%
BID BIDV 5,700,435,900 4% 1% 100%
CTG VietinBank 5,369,991,748 15% 4% 100%
EIB Eximbank 1,740,866,148 90% 5% 100%
HCM HSC Securities 703,971,114 50% 3% 100%
HDB HDBank 2,892,550,610 75% 3% 100%
LPB LienVietPostBank 2,557,616,416 90% 4% 100%
MBB MBBank 5,287,084,052 55% 6% 100%
MSB MSB Bank 2,000,000,000 90% 3% 100%
NAB Nam A Bank 1,058,041,615 90% 1% 100%
OoCB OCB Bank 2,054,824,294 55% 1% 100%
SHB SH Bank 3,662,412,356 85% 5% 100%
SSB SeABank 2,495,700,000 60% 1% 100%
SsSi SSI Securities 1,509,138,669 70% 12% 100%
STB Sacombank 1,885,215,716 100% 9% 100%
TCB Techcombank 7,045,021,622 65% 6% 100%
TPB TPBank 2,201,635,009 50% 3% 100%
VCB Vietcombank 5,589,091,262 1% 2% 100%
VCI Vietcap Securities 437,500,000 70% 4% 100%
VIB VIBBank 2,536,807,534 45% 2% 100%
VIX VIX Securities 669,444,725 95% 8% 100%
VND VNDIRECT 1,5622,305,010 75% 8% 100%
VPB VPBank 7,933,923,601 60% 6% 100%

Nguén: HSX, HSC

Bang 5: Uéc tinh sé lwong cb phiéu mua vao/ban ra ctia quy SSIAM VN FIN Lead ETF
Wérc tinh sd lweng ¢6 phiéu mua vao/ban ra

Ty trong m&i Ty trong hién tai Thay d6i ciia auv SSIAM VNEIN Lead ETF
VIX VIX Securities 1.9% 0.0% 1.9% 760,862
LPB LienVietPostBank 5.8% 2.7% 3.1% 647,704
TCB Techcombank 13.9% 12.3% 1.6% 473,686
MBB MBBank 9.0% 8.4% 0.7% 189,590
SSB SeABank 0.5% 0.0% 0.5% 161,415
NAB Nam A Bank 0.2% 0.0% 0.2% 82,407
MSB MSB Bank 1.7% 1.6% 0.1% 55,500
HDB HDBank 3.7% 3.5% 0.2% 54,927
CTG VietinBank 2.2% 2.0% 0.2% 33,441
VCB Vietcombank 2.7% 2.5% 0.2% 15,780
BID BIDV 0.3% 0.2% 0.1% 8,986
ACB Asia Commercial Bank 8.4% 8.3% 0.0% 6,489
VIB VIBBank 1.1% 1.1% 0.0% 289
OCB OCB Bank 0.3% 0.3% 0.0% (2,510)
HCM HSC Securities 0.7% 0.8% -0.1% (16,605)
VCI Vietcap Securities 1.5% 1.6% -0.1% (19,919)
TPB TPBank 1.2% 1.3% -0.1% (38,360)
EIB Eximbank 3.6% 4.1% -0.5% (172,778)
SSI SSI Securities 9.8% 11.1% -1.3% (261,164)
VPB VPBank 12.5% 13.4% -0.9% (309,077)
VND VNDIRECT 3.6% 4.5% -0.9% (377,885)
SHB SH Bank 4.2% 5.1% -0.8% (462,915)
STB Sacombank 11.3% 13.5% -2.3% (504,653)
Téng 100.0% 100.0%

Nguén: HSC
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Bang 6: Thay déi gia cac c6 phiéu thanh phan cia quy VNFIN Lead (%)

M3 CK  Gia(ddng) Thay ddigia trong 3thang  Thay déi gi4 trong 52 tuin tronc ?/?ntgg phat ronc gz ca nnat
ACB 24,500 5.67% 30.41% 17,724 24,906
BID 48,000 -6.26% 13.77% 35,496 54,400
cTG 33,000 -4.55% 21.66% 24,520 36,450
EIB 18,550 10.62% 6.62% 16,500 22,035
HCM 25,900 1.18% 29.12% 16,232 29,350
HDB 25,200 9.65% 56.78% 15,464 24,750
LPB 32,000 62.47% 151.89% 12,545 32,250
MBB 24,500 0.71% 29.41% 16,633 24,949
MSB 14,800 7.35% 13.18% 12,200 15,900
ocB 14,500 5.86% 18.11% 12,067 15,900
SHB 11,850 3.48% -0.76% 10,050 13,450
ss| 34,150 -2.27% 20.49% 25,750 39,150
STB 30,400 9.52% 5.10% 26,300 33,300
TCB 23,700 2.89% 44.93% 13,432 24,800
TPB 17,850 4.23% -3.19% 15,373 19,460
VCB 88,000 -3.41% -0.47% 80,300 97,400
vel 46,900 0.21% 14.32% 32,600 54,000
VIB 21,600 -2.74% 9.80% 16,379 23,892
VND 15,400 -9.66% -1.32% 14,318 22,180
VPB 19,000 6.72% 0.21% 17,186 20,545

Ngudn: FiinPro, HSC
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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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