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Cap nhat gié chi s6 VN Diamond va VNFIN Select
thang 7/2024

V6 Thi Nhat Minh * San HSX da cong b6 cap nhat cac tiéu chi cho chi s6 VN Diamond va chi s6 VNFIN
Trudng phong, Phén tich thi treong Select. Cac thay doi sé khong dan dén viéc thém vao hodc loai ra bat ky co phiéu
minh.vin@hsc.com.vn thanh phan nao nhwng sé anh huéng dén ty trong ctia cac cd phiéu nay. Cac thay

+84 28 3623 5299 Ext. 365 dbi sé ¢6 hiéu luc tir ngay 5/8/2024.

* HSC dw bao 3 quy ETF dang lay chi s6 VN Diamond lam co s& s& mua vao dang
ké co phieu TCB, ACB, MBB, MSB va PNJ, va ban ra mét lwgng I&n cd phiéu
VRE, VPB va KDH.

= Trong khi d6, quj KIM Growth VNFIN Select ETF s& mua va ban sb lvong cb
phiéu khdong dang ké vao ngay tai co cau danh muc dau tw.

Cap nhat ty 1é free float, ty 1é thanh khoan va hé s6 gi®i han ty
trong von héa

Theo san HSX, c6 1 ¢b phiéu dwoc didu chinh ting ty Ié free float va ty 16 FOL (BMP),
trong khi c6 2 cb phiéu (MSB, PNJ) duoc diéu chinh ting free float va 1 ¢ phiéu
(GMD) dworc digu chinh gidm free float; c6 1 cb phiéu (FPT) dwoc didu chinh ting ty
I& thanh khodn; va c6 2 cb phiéu (PNJ, TCB) dwoc diéu chinh tang hé sbé gi¢i han va
7 cb phiéu dwoc diéu chinh gidam hé sb gi¢i han. Cac cb phiéu dang lwu hanh ciing
dwoc cap nhat trong VN Diamond.

DO vai chi s0 VNFIN Select, ty 18 free float ca 3 ¢ phiéu (EVF, MSB, SSB) duoc
dieu chinh tang va clia 2 c6 phiéu dwgc cap nhat giam (APG, OGC).

Céc thay dbi sé anh hwdng dén ty trong cla tirng cd phiéu trong gid chi s VN
Diamond va VNFIN Select. Theo do, cac quy ETF DCVFM VN Diamond ETF, BVFVN
Diamond ETF, MAFM VN Diamond ETF va KIM Growth VNFIN Select ETF sé co6 hoat
dong mua ban dang ké.

Quy ETF Diamond sé& can mua/ban mét lwong c6 phiéu dang ké

C6 ba quy ETF l4y chi s& VN Diamond lam co s&. HSC dw bao cac quy nay sé mua
vao dang ké 11,9 triéu cb phiéu TCB, 7,1 triéu cb phiéu ACB, 4,9 triéu c6 phiéu MBB,
4,3 triéu cb phiéu MSB va 4,2 triéu cb phiéu PNJ trong khi ban ra mét lwong Ién 11,9
triéu cb phiéu VRE, 9,6 triéu cd phiéu VPB va 6,3 triéu cb phiéu KDH.

Ban géc bang tiéng Anh clia bao céo nay duoc phat hanh vao ngay 19/7.
Bang 1: Nhirng thay ddi tiéu chi cua cac chi s6 VN Diamond & VNFIN Select

Ty 18 Gidi han
thanh khoan ty trong von héa

Ty Ié free float Hé s6 FOL

VN Diamond Index

GMD -5%

MSB 5%

PNJ 5%

BMP -1% -88%
FPT 25% -12%
CTG -3%
KDH -75%
NLG -50%
PNJ 4%
TCB 2%
VPB -7%
VRE -75%
VN Select Index

APG -30%

EVF 5%

MSB 5%

OGC -15%

SSB 5%

Nguén: HSX, HSC
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Cap nhat cac tiéu chi; ty trong mei

HSX da coéng bd viéc cap nhat s lwong cb phiéu dang lwu hanh, ty Ié free float, ty
lé thanh khoan va hé sb gi¢i han cho cac cé phiéu trong gid chi sé VN Diamond va
VNFIN Select. Tt ca cac thay dbi sé anh hwéng dén ty trong clia moi ¢d phiéu trong
gi6 chi sb. Ngay tai co cAdu danh muc va ngay cé hiéu lwc 1an lwot 13 ngay 2/8 va
5/8/2024.

Chi s6 VN Diamond

So v&i dir liéu hién tai, ty 1& free float da dwoc diéu chinh gidm dbi véi GMD (tlr 90%
xubng 85%) va diéu chinh tang dbi véi MSB (tr 85% 1&n 90%) va PNJ (t 80% lén
85%). Theo quy dinh cta HSX, ty 1é free float trén 15% sé& dwoc lam tron 1én 5 diém
phan tram.

Trong khi d6, hé sb thanh khoan clia FPT dwoc cap nhat tang tr 75% Ién 100%. Mat
khac, hé sb gi¢i han ty trong von hoéa clia PNJ va TCB cling da dwoc cap nhat tang
lan lwot [a 4 diém phan trdm va 2 diém phan trdm trong khi 7 ¢6 phiéu (BMP, FPT,
CTG, KDH, NLG, VPB, VRE) da dwoc diéu chinh gidm hé sé gi&i han (1an luot 14 88
diém phan tram, 12 diém phan trdm, 3 diém phan tram, 75 diém phan tram, 50 diém
phan trdm, 7 diém phan trdm va 75 diém phan tram).

Théng thuong, cac cb phiéu dwoc diéu chinh tang ty 1& free float, ty I& thanh khoan va
hé so gidi han dy kién sé tang ty trong, trong khi cac co phiéu co tiéu chi dwoc dieu
chinh giam du kién sé& giam ty trong trong chi so.

Dwa trén céc sb liéu cap nhat ciia HSX va gia dong clra vao ngay 17/7/2024, HSC
wéc tinh ty trong méi cho méi cb phiéu trong gié chi sé VN Diamond trong Bang 3. C6
11 cb phiéu (ACB, GMD, HDB, MBB, MSB, OCB, PNJ, REE, TCB, TPB va VIB) cé ty
trong téng va 7 cb phiéu khac (BMP, CTG, FPT, KDH, NLG, VPB va VRE) ¢ ty trong
gidm.

Top 5 cb phiéu c6 ty trong 1&n nhét trong VN Diamond sé& 1a PNJ (16,9%), FPT
(15,7%), GMD (14,1%), TCB (9,6%) va ACB (8,9%), chiém 65,1% téng ty trong gid
chi s6 VN Diamond. Téng sb cb phiéu van |a 18 cb phiéu.

Hién tai, cé 3 quy ETF (DCVFM VN Diamond ETF, BVFVN Diamond ETF va MAFM
VNDiamond ETF) Iy chi s6 VN Diamond 1am co' s&. Téng tai san quan ly cta 3 quy
nay lan lwot 1a khodng 12 nghin ty déng (483 triéu USD), 56,3 ty ddng (2,3 triéu USD)
va 442 ty déng (17,7 triéu USD). HSC wéc tinh 3 quy ETF nay s& mua vao mét lwong
dang ké 11,9 triéu cb phiéu TCB, 7,1 triéu cb phiéu ACB, 4,9 triéu c6 phiéu MBB, 4,3
triéu ¢ phiéu MSB va 4,2 triéu c6 phiéu PNJ trong khi ban ra mot lwgng dang ké 14,1
triéu cb phiéu TCB, 4,6 triéu cb phiéu MBB, 4,4 triéu cb phiéu VIB va 3,6 triéu cb phiéu
VPB.
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Bang 2: Cap nhat tiéu chi cua cac cd phiéu thanh phan trong gié chi s6 VN Diamond Index

S6 lwong c6 phiéu Ty lé free . Ty trong (el
S danglwu hanh  floatmei 1V oM FOL ok khodn e
1 ACB Asia Commercial Bank 4,466,657,912 90% 100% 100% 14.1%
2 BMP Binh Minh Plastics 81,860,938 45% 13% 100% 12.5%
3 CTG VietinBank 5,369,991,748 15% 75% 100% 10.6%
4 FPT FPT Corp 1,460,464,206 85% 100% 100% 14.5%
5 GMD Gemadept 310,486,957 85% 100% 100% 100.0%
6 HDB HDBank 2,892,550,610 75% 100% 100% 14.1%
7 KDH Khang Dien House 799,311,971 60% 25% 100% 25.0%
8 MBB MBBank 5,287,084,052 55% 100% 100% 14.1%
9 MSB MSB Bank 2,000,000,000 90% 100% 100% 14.1%
10 NLG Nam Long Investment 384,777,471 70% 50% 100% 50.0%
11 OoCB OCB Bank 2,054,824,294 55% 100% 100% 14.1%
12 PNJ Phu Nhuan Jewelry 334,559,621 85% 100% 100% 92.4%
13 REE  Refrigeration Electrical Engineering 470,005,485 40% 100% 100% 100.0%
14 TCB Techcombank 7,045,021,622 65% 100% 100% 14.1%
15 TPB Tien Phong Bank 2,201,635,009 50% 100% 100% 14.1%
16 VIB VIBBank 2,536,807,534 45% 100% 100% 14.1%
17 VPB VPBank 7,933,923,601 60% 50% 100% 7.0%
18 VRE Vincom Retail 2,272,318,410 40% 25% 100% 25.0%

Nguén: HSX, HSC

Bang 3: Uéc tinh s6 lwong cé phiéu mua vao/ban ra cua 3 quy ETF (DCVFM VN Diamond ETF, BVFVN Diamond ETF, MAFM
VN Diamond ETF

Uéc tinh sé lwong

S s Uéc tinh sé lwong cp Uéc tinh sé lwong cp
Ma CK Ty trong méi cp ':ﬁ:;g(\’llgrnnvr: mua vao/ban ra cua mua vao/ban ra cua Téng 3 quy ETF
Diamond ETF BVFVN Diamond ETF MAFM VN Diamond ETF
1 TCB 9.6% 11,466,283 53,915 407,577 11,927,775
2 ACB 8.9% 6,866,949 33,166 240,029 7,140,145
3 MBB 6.2% 4,805,571 19,456 114,358 4,939,385
4 MSB 2.4% 4,218,163 20,808 130,024 4,368,996
5 PNJ 16.9% 4,082,366 26,512 166,472 4,275,350
6 HDB 4.9% 3,980,550 17,852 107,513 4,105,914
7 VIB 2.2% 2,144,304 10,783 51,432 2,206,519
8 ocB 1.5% 1,968,320 10,343 93,463 2,072,126
9 REE 8.9% 1,947,718 13,376 61,399 2,022,493
10 TPB 1.8% 1,891,378 8,811 74,171 1,974,360
11 GMD 14.1% 1,349,432 13,906 71,093 1,434,431
12 BMP 0.0% (318,661) (3,885) (30,492) (353,037)
13 CTG 1.3% (394,708) (1,137) (35,089) (430,934)
14 FPT 15.7% (2,311,964) (9,200) (117,852) (2,439,017)
15 NLG 1.9% (3,617,687) (13,511) (157,518) (3,788,716)
16 KDH 0.7% (6,060,250) (24,061) (228,621) (6,312,932)
17 VPB 2.1% (9,205,529) (43,185) (383,643) (9,632,356)
18 VRE 0.8% (11,523,390) (48,979) (399,654) (11,972,023)
100.0%

Ngudn: HSC wéc tinh
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Biéu db 4: Dong vén hang thang ciia quj DCVFM VN Diamond ETF (triéu USD)
DCVFMVN Diamond ETF bij rit vén dang ké tir ndm 2023 dén nay

mmmm Dong v6n clia quy DCVFM VN Diamond ETF
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Nguén: Bloomberg, HSC

Chi s6 VNFIN Select

Ty lé free float cia EVF, MSB va SSB trong gié chi s6 VNFIN Select tang 5 diém phan
tram, trong khi APG va OGC giam lan luvot 30 diém phan tram va 15 diém phan tram.
Sé luvong cb phiéu dang lwu hanh va hé sb gi¢i han ty trong vén héa cla tat ca cac
c6 phiéu thanh phan trong gid chi s6 VNFIN Select da dwoc cap nhat. Téng sé cb
phiéu gitr nguyén la 37 cb phiéu.

Top 5 cb phiéu cb ty trong I&n nhét trong gid chi s6 VNFIN Select la TCB (11,3%),
ACB (10,4%), VPB (9,3%), LPB (7,7%) va MBB (7,65%). Céc cb phiéu nay chiém
46,4% tbng ty trong clia gid s6 VNFIN Select.

Hién tai, quj KIM VNFIN Select ETF sr dung chi s6 VNFIN Select 1am co s& va quy
nay da mua 34/37 cb phiéu trong gid VNFIN Select. Dya trén sé liéu dwoc cap nhat
tir HSX va ty trong hién tai, HSC wéc tinh ty trong méi cho méi cé phiéu trong gié chi
s6 VNFIN Select trong bang dwdi day. Cé 18 cd phiéu cé ty trong téng 1&n so véi hién
tai va co 16 cd phiéu co ty trong gidm.

Téng tai san quan ly hién tai ctia quj KIM Growth VNFIN Select ETF |a khoang 304 ty
ddng (12,2 triéu USD). HSC wéc tinh quy ETF nay sé& mua vao dang ké& khoang 84
nghin ¢ phiéu SSB va khoang 62 nghin cb phiéu SSI trong khi ban ra mét lwgng dang
ké khoang 60 nghin cb phiéu SHB.

Lwu y, bién dong gia cb phiéu va sb lwgng chirng chi quy tir nay dén khi két thuc dot
tai co cdu danh muc c6 thé lam thay ddi ty trong ciing nhw khdi lwong mua ban dw
kién cla tirng cé phiéu.
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Bang 5: Cap nhat tiéu chi cua cac cd phiéu thanh phan trong gié chi s6 VNFIN Select Index

:hsc

Ngay 22/7/2024

S6 lwgng cb phiéu dang Iwu hanh

Ty lé free float

Gi&i han ty trong vén héa

1 ACB Asia Commercial Bank 4,466,657,912 90% 100%
2 AGR AgriBank Securities 215,391,262 30% 100%
3 APG APG Securities 223,621,942 60% 100%
4 BIC BIDV Insurance 117,276,895 15% 100%
5 BID BIDV 5,700,435,900 4% 100%
6 BMI Bao Minh Insurance 120,585,408 30% 100%
7 BSI BIDV Securities 223,061,439 13% 100%
8 BVH Bao Viet Group 742,322,764 10% 100%
9 CTG VietinBank 5,369,991,748 15% 100%
10 CTS Vietinbank Securities 148,738,311 25% 100%
11 EIB Eximbank 1,740,866,148 90% 100%
12 EVF EVN Finance 704,248,289 70% 100%
13 FIT F.I.T Group 339,933,034 70% 100%
14 FTS FPT Securities 300,389,416 55% 100%
15 HCM Ho Chi Minh Securities 703,971,114 50% 100%
16 HDB HDBank 2,892,550,610 75% 100%
17 LPB LienViet Post Bank 2,557,616,416 90% 100%
18 MBB MBBank 5,287,084,052 55% 100%
19 MIG Military Insurance 172,672,500 35% 100%
20 MSB MSB Bank 2,000,000,000 90% 100%
21 OCB OCB Bank 2,054,824,294 55% 100%
22 oGC Ocean Group 299,999,999 55% 100%
23 ORS Tien Phong Securities 336,000,000 90% 100%
24 SHB SH Bank 3,662,412,356 85% 100%
25 SSB SeABank 2,495,700,000 60% 100%
26 SSli SSI Securities Corp. 1,509,138,669 70% 100%
27 STB Sacombank 1,885,215,716 100% 100%
28 TCB Techcombank 7,045,021,622 65% 100%
29 TPB Tien Phong Bank 2,201,635,009 50% 100%
30 TVS Thien Viet Securities 166,996,139 55% 100%
31 VCB Vietcombank 5,589,091,262 11% 100%
32 VCI Viet Capital Securities 437,500,000 70% 100%
33 VDS Viet Dragon Securities 234,150,000 40% 100%
34 VIB VIBBank 2,536,807,534 45% 100%
35 VIX VIX Securities 669,444,725 95% 100%
36 VND VNDIRECT 1,522,305,010 75% 100%
37 VPB VPBank 7,933,923,601 60% 100%

Nguén: HSX, HSC
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Bang 6: Uéc tinh sé lwong cb phiéu mua vao/ban ra ctia quy KIM Growth VNFIN Select ETF

MaCK Ty trong méi Ty trong hién tai Piéu chinh Uéc tinh s6 Iwgng cb phiéu mua vao/ban ra clia quy ETF
1 APG 0.2% N/a N/a N/a
2 FIT 0.1% N/a N/a N/a
3 OGC 0.1% N/a N/a N/a
4 SSB 3.3% 2.7% 0.6% 84,660
5 SSli 3.8% 3.1% 0.7% 62,004
6 TCB 11.3% 11.0% 0.3% 39,006
7 MBB 7.6% 7.3% 0.3% 38,080
8 MSB 2.8% 2.6% 0.2% 35,632
9 HDB 5.7% 5.4% 0.3% 33,534
10 VND 1.8% 1.7% 0.2% 33,017
11 STB 6.0% 5.8% 0.2% 21,324
12 CTG 2.8% 2.6% 0.2% 16,726
13 ACB 10.4% 10.3% 0.1% 8,741
14 TPB 2.1% 2.0% 0.0% 8,330
15 VIX 1.1% 1.1% 0.0% 6,417
16 VDS 0.2% 0.2% 0.0% 6,158
17 EVF 0.7% 0.7% 0.0% 6,147
18 EIB 3.1% 3.0% 0.0% 4,521
19 TVS 0.2% 0.2% 0.0% 4,093
20 FTS 0.7% 0.7% 0.0% 1,040
21 BID 1.2% 1.2% 0.0% 306
22 BVH 0.4% 0.4% 0.0% (1,014)
23 LPB 7.7% 7.7% 0.0% (1,128)
24 VCI 1.5% 1.6% 0.0% (1,666)
25 VCB 5.6% 5.7% 0.1% (1,734)
26 VIB 2.6% 2.6% 0.0% (2,961)
27 ORS 0.4% 0.4% 0.0% (4,559)
28 AGR 0.1% 0.2% 0.0% (5,094)
29 MIG 0.1% 0.2% 0.0% (6,275)
30 oCB 1.7% 1.8% 0.0% (8,954)
31 VPB 9.5% 9.5% -0.1% (11,161)
32 HCM 1.0% 1.1% -0.1% (12,906)
33 CTS 0.2% 0.3% -0.2% (13,243)
34 BMI 0.1% 0.2% -0.1% (14,311)
35 BSI 0.1% 0.4% -0.2% (15,780)
36 BIC 0.1% 0.3% -0.2% (18,509)
37 SHB 3.7% 4.0% -0.2% (60,544)

Téng 100.0% 97.8%

Nguén: HSC wéc tinh
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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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Xin vui long xem noi dung chi tiét vé xung dot loi ich va khuyén céo cudi bao céo nay
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