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Cap nhat chi s6 VN30 va VNFIN Lead — thang 10/2024

= HSX d& cong bb cac ty & free float, gi¢i han ty trong von héa va sé lwong cb phiéu

V& Thi Nhat Minh dang lu hanh dwoc cap nhat cho chi sd VN30 va chi s6 VNFIN Lead. Nhirng thay

Trwéng phong, Phan tich chién lwge TT dbi nay sé khong dan dén viéc thém vao hay loai ra bat ky ¢b phiéu thanh phan
minh.vtn@hsc.com.vn nao, nhwng sé anh hudng dén ty trong cua cac cb phiéu trong gié chi sb. Moi thay
+84 28 3823 3299 Ext. 365 doi sé co hiéu lyc tir ngay 4/11/2024.

* HSC dy bao 4 quy ETF s dung chi s6 VN30 lam co s& sé& can mua vao mot
lwong dang ké cd phiéu VHM, VIB va ban ra mét lwong dang ké cb phiéu VPB.
Trong khi d6, quj SSIAM VNFIN Lead ETF, s dung chi s VNFIN Lead lam co
s&, s& mua vao mot lwong dang ké cé phiéu MBB, TCB va ban ra mét lwong dang
ké cb phiéu VPB va STB.

Cap nhat ti lé free float va gi&i han ty trong von héa

HSC nhan thdy c6 mot sé cap nhat trong thang 10/2024. Theo HSX, ty I€ free float
cua SSB, VHM va VIB dwoc dieu chinh tang 5 diém phan tram, trong khi do ty 1€ free
float ctia POW va VPB dwoc didu chinh giam 5 diém phan trdm trong chi s6 VN30.

Déi véi chi s6 VNFIN Lead, ty 1é free float cia SHB va VIB dwoc diéu chinh tang 5
diém phan tram, va hai cb phiéu (EIB va VPB) giam 5 diém phan tram. Ty & free float
clia cac cb phiéu con lai khéng thay déi. Sé lwong cd phiéu dang lwu hanh, thanh
khoan va gi&i han ty trong vén hoéa clia cac cb phiéu ciing dwoc cap nhat trong chi sé
VNFIN Lead.

Nhirng thay déi nay sé anh huwéng dén ty trong cla tirng cb phiéu trong gié chi sb
VN30 va VNFIN Lead. Do dd, ching ta s& chirng kién nhirng hoat ddng mua ban dién
ra d6i v&i cac quj DCVFM VN30 ETF, SSIAM VN30 ETF, MAFM VN30 ETF, KIM
Growth VN30 ETF va SSIAM VNFIN Lead ETF.

5 quy ETF sé mua vao mét lwong dang ké cé phiéu VHM, VIB
va ban ra mét lwong dang ke co phieu VPB

Ngay cubi dé hoan thanh co cdu danh muc la ngay 1/11/2024. Céac quy ETF s& mua
vao va ban ra nhitng co phiéu trong gié chi so dé tai co cau danh muc. HSC dw bao
cac quy ETF s& mua vao mét lvong dang ké c6 phiéu VHM (1,4 triéu c6 phiéu), VIB
(1 triéu cO phieu), SSB (0,9 triéu co phiéu), va ban ra mot lwong dang ké co phiéu
VPB (2,9 triéu cb phiéu), POW (0,8 triéu cb phiéu).

Ban géc bang tiéng Anh clia bao céo nay duoc phat hanh vao ngay 24/10.

Bang 1: Nhirng thay ddi trong gié chi s6 VN30 Index & VNFIN Lead Index trong

T10/2024

Ty lé free Ty lé free Tha Gi&i han ty Gi&i han ty
float cap float hién 65}; trong von héa trong von héa
nhat tai cap nhat hién tai
1 POW 20% 25% -5% 100% 100%
2 SSB 65% 60% 5% 100% 100%
3 VHM 35% 30% 5% 100% 100%
4 VIB 50% 45% 5% 100% 100%
5 VPB 55% 60% -5% 100% 100%

VNFIN Lead
1 EIB 85% 90% -5% 100% 100%
2 SSB 65% 60% 5% 100% 100%
3 VIB 50% 45% 5% 100% 100%
4 VPB 55% 60% -5% 100% 100%

Nguén: HSX, HSC
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Cap nhat thay doi trong cac chi s6 va ty trong co
phieu

HSX théng bao cap nhat vé sé lwong cb phiéu dang lwu hanh, ty 1é free float va gidi
han ty trong vén héa clia cac cb phiéu thanh phan trong gié chi s VN30 va VNFIN
Lead. Nhirng thay ddi nay sé& anh hwéng dén ty trong cta tat c& cé phiéu trong cac
gié chi sb6. Ngay c6 hiéu lwc sé 1a ngay 4/11/2024.

Chi s6 VN30

So véi di liéu hién tai, ty 1é free float ciia hai cb phiéu da dwoc diéu chinh tang 5 diém
phan tram, gdm SSB (tir 60% 16n 65%), VHM (ttr 30% Ién 35%), va VIB (ttr 45% lén
50%). Trong khi d6, hai c6 phiéu duoc diéu chinh gidm 5 diém phan tram trong chi s
VN30 1a POW (tir 25% xubng 20%) va VPB (ttr 60% xudng 55%). Cac cb phleu coty
|& free float dwoc diéu chinh tang dw kién sé& tang ty trong trong gié chi sb va nguoc
lai.

Dwa trén cac sé lieu cap nhat tr HSX, HSC wérc tinh ty trong méi cho tirng ¢ phiéu
trong chi s& VN30 trong Bang 3. Trong dd, nam cb phiéu cé ty trong I&n nhat la FPT
(9,8%), TCB (8,1%), ACB (7,5%), HPG (6,8%) va VPB (6,6%), chiém téng cong 38,8%
chi s6 VN30.

Hién tai, cac quy DCVFMVN30 ETF, SSIAM VN30 ETF, MAFM VN30 ETF va KIM
Growth VN30 ETF dang s dung chi s& VN30 lam co s&. Téng tai san quan ly cia
cac quy nay lan lwot vao khoang 286 triéu USD, 6,9 triéu USD, 15,7 triéu USD, va
69,9 trieu USD. HSC dy b&o 4 quy ETF nay c6 thé mua vao mét lwong dang ké cb
phiéu VHM (1,4 triéu cb phiéu) va VIB (0,9 triéu cb phiéu), trong khi ban ra mét lwong
dang ké cé phiéu VPB (2,6 triéu cd phiéu), va POW (0,8 triéu cb phiéu).

Chi s6 VNFIN Lead

HSC ghi nhan ty & free float cia SHB va VIB trong chi s VNFIN Lead téng 5 diém
phan tram (tr 60% lén 65%) va (tr 45% lén 50%). Trong khi d6 ty 1& free float cla 2
cb phiéu trong chi s VN30 dwoc diéu chinh gidm 5 diém phan tram bao gdbm EIB
(gidm tr 90% xubng 85% va VPB (giam tlr 60% xubng 55%).

Theo quy dinh cta HSX, ty 1& free float trén 15% dwoc lam tron tang 5 diém phan
tram, trong khi ty 1& free float dwdi 15% dwoc lam tron tang 1 diém phan tram. Cac
tiéu chi khac nhw thanh khoan va gi¢i han ty trong vén héa cling dwgc cap nhat.

Dwa trén cac s liéu cap nhat tir HSX, ching téi wéc tinh ty trong méi cho tirng cb
phiéu trong gié chi s VNFIN Lead nhw sau: Co6 15 cb phiéu (MBB, TCB, HDB, ACB,
LPB, VCB, SSB, CTG, BID, NAB, VIB, HCM, TPB, VCI va OCB) c¢ ty trong tang so
véi ty trong hién tai (tinh dén ngay 22/10/2024), va c6 8 cd phiéu cé ty trong giam
(SHB, SSI, MSB, VIX, EIB, VND, VPB, va STB).

Nam cb phiéu co ty trong I6n nhét trong gi6 chi sb VNFIN Lead hién nay 1a TCB (15%),
VPB (11,5%), MBB (10,7%), STB (10,5%) va ACB (8,8%), chiém tong cong 56,3%
tdng vén héa clia chi sé VNFIN Lead.

Quy SSIAM VNFIN Lead ETF st dung chi s VNFIN Lead lam co s&. Véi tong tai
san quan ly hién tai vao khoang 18,9 triéu USD, HSC wdc tinh quy ETF nay sé mua
vao mot lwong dang ké co phiéu MBB (0,3 triéu co phiéu) dong thoi ban ra co phiéu
VPB (0,2 triéu cé phiéu).

Luuy, bién déng gia cd phiéu va sé lwong chirng chi quy tir nay dén khi két thac dot

co cau danh muc co6 thé lam thay déi ty trong, cling nhw khéi lwong mua ban dy kién
clia tirng cd phiéu.

Dot review chi s6 ban nién tiép theo sé dién ra vao thang 1/2024.
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Bang 2: Nhirng thay ddi cua gié chi sé VN30 Index tinh dén T10/2024

Ty Ié free floatcap Ty I free float elelleniy Sl e b

x S Thay déi trong von trong vén

it LD g hoa capnhat  héa hien tai

ACB Asia Commercial Bank 90% 90% 0% 100% 100%
BCM Becamex IDC Corp. 4% 4% 0% 100% 100%
BID BIDV 4% 4% 0% 100% 100%
BVH Bao Viet Group 10% 10% 0% 100% 100%
CTG VietinBank 15% 15% 0% 100% 100%
FPT FPT Corp 85% 85% 0% 81% 76%
GAS PetroVietnam Gas 5% 5% 0% 100% 100%
GVR Viet Nam Rubber Group 4% 4% 0% 100% 100%
HDB HDBank 75% 75% 0% 100% 100%
HPG Hoa Phat Group 55% 55% 0% 100% 100%
MBB MBBank 55% 55% 0% 100% 100%
MSN Masan Group 45% 45% 0% 100% 100%
MWG Mobile World Investment 80% 80% 0% 100% 100%
PLX Petrolimex 10% 10% 0% 100% 100%
POW PV Power 20% 25% -5% 100% 100%
SAB SABECO 11% 11% 0% 100% 100%
SHB SH Bank 85% 85% 0% 100% 100%
SSB SeABank 65% 60% 5% 100% 100%
SSi SSI Securities Corp. 70% 70% 0% 100% 100%
STB Sacombank 100% 100% 0% 100% 100%
TCB Techcombank 65% 65% 0% 100% 100%
TPB Tien Phong Bank 50% 50% 0% 100% 100%
VCB Vietcombank 11% 11% 0% 100% 100%
VHM Vinhomes 35% 30% 5% 100% 100%
VIB VIBBank 50% 45% 5% 100% 100%
VIC VinGroup 30% 30% 0% 100% 100%
VJC Vietjet Air 55% 55% 0% 100% 100%
VNM Vinamilk 40% 40% 0% 100% 100%
VPB VPBank 55% 60% -5% 100% 100%
VRE Vincom Retail 40% 40% 0% 100% 100%

Nguén: HSX, HSC
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Bang 3: Wéc tinh sé lwong ¢b phiéu mua vaolban ra tir cac quy DCVFM VN30 ETF, SSIAM VN30 ETF, MAFM VN30 ETF va
KIM Growth VN30 ETF

] B LA - od ohidy tip /- €O phiéu tir +-cophiéutly i Lo -
umamon  poubebgibety  schenr IR culGromunge ol 40
VHM 5.4% 981,493 27,610 70,945 391,820 1,471,867
VIB 2.0% 773,351 22,337 27,746 151,453 974,888
SSB 2.2% 547,943 26,667 34,763 217,534 826,907
SSI 2.7% 507,183 18,704 11,627 202,407 739,921
VIC 3.5% 230,332 641 (5,994) 105,957 330,936
FPT 9.8% 113,142 3,767 (2,653) 123,545 237,801
MWG 5.7% 46,967 3,478 (2,166) 132,816 181,095
TCB 8.1% (47,176) 1,005 (964) 212,537 165,402
ACB 7.5% 78,619 2,576 (6,520) 81,164 155,840
HDB 4.3% 101,399 6,286 (3,173) 50,662 155,174
SAB 0.6% 136,982 7,624 (8,630) (13,414) 122,562
HPG 6.8% (113,889) 1,144 (7,722) 221,597 101,130
MSN 3.7% 45,422 9,637 (8,468) 48,772 95,363
VvJC 2.3% 39,278 6,752 13,848 (8,877) 51,001
PLX 0.4% 64,999 5,702 8,267 (30,162) 48,806
MBB 5.4% 36,481 6,355 (21,349) 22,759 44,246
STB 4.8% 141,900 953 2,169 (115,282) 29,740
VNM 4.1% 116,375 2,550 (5,297) (98,940) 14,688
CTG 2.1% (42,680) 8,846 (15,817) 59,544 9,893
SHB 2.4% (114,462) 2,085 12,089 86,485 (13,803)
BVH 0.2% 89,943 (1,031) (5,985) (99,508) (16,581)
GAS 0.6% 9,199 4,591 11,546 (44,429) (19,093)
GVR 0.4% (75,560) 9,954 (651) 12,651 (53,606)
VCB 4.1% (122,091) 5,564 8,784 8,471 (99,271)
VRE 1.2% (97,069) 1,375 (13,777) (4,886) (114,357)
BID 0.8% (26,616) 8,220 (7,104) (96,192) (121,691)
TPB 1.7% (86,327) 1,914 15,713 (61,512) (130,212)
BCM 0.2% (91,998) (5,143) (12,303) (140,853) (250,296)
POW 0.4% (602,866) (13,122) (26,625) (175,826) (818,440)
VPB 6.6% (2,067,641) (46,508) (121,048) (445,253) (2,680,450)
Téng 100%

Ngudn: HSC wéc tinh

Biéu dd 4: Dong von hang thang ctia quy DCVFM VN30 ETF Fund Flows (triéu USD)
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Nguén: Bloomberg, HSC
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Bang 5: Nhirng thay ddi cta chi sé VNFIN Lead Index tinh dén T10/2024
Ty lé thanh Ty lé thanh Gi¢i han ty Gi¢i han ty

Ty lé free Ty lé free

A A i f khoan c3 khoan hién trong von trong von

float cap nhat _ float hién tai nhat ai _hoa cap nhat _ hoa hién ta

ACB FE C°mm%r:'nak' 90% 90% 0% 41% 3.8% 100% 100%
BID BIDV 4% 4% 0% 1.5% 1.2% 100% 100%
CTG VietinBank 15% 15% 0% 4.0% 3.7% 100% 100%
EIB Eximbank 85% 90% 5% 5.3% 5.4% 100% 100%
HCM H%ﬁ'&h?ﬂ'.’é? 50% 50% 0% 3.6% 3.3% 100% 100%
HDB HDBank 75% 75% 0% 4.0% 3.1% 100% 100%
LPB LienViet Post Bank 90% 90% 0% 3.7% 3.5% 100% 100%
MBB MBBank 55% 55% 0% 7.0% 5.9% 100% 100%
MSB MSB Bank 90% 90% 0% 2.5% 2.8% 100% 100%
NAB Nam A Bank 90% 90% 0% 0.8% 0.6% 100% 100%
oCB OCB Bank 55% 55% 0% 0.7% 0.7% 100% 100%
SHB SH Bank 85% 85% 0% 4.8% 5.0% 100% 100%
SSB SeABank 65% 60% 5% 1.1% 0.7% 100% 100%
ssl SSI Securities Corp. 70% 70% 0% 11.0% 11.8% 100% 100%
STB Sacombank 100% 100% 0% 7.6% 8.8% 100% 100%
TCB Techcombank 65% 65% 0% 6.7% 5.9% 97% 100%
TPB Tien Phong Bank 50% 50% 0% 2.8% 2.7% 100% 100%
VCB Vietcombank 11% 11% 0% 2.4% 2.2% 100% 100%
VCI Viet Capital Securities 70% 70% 0% 4.5% 4.4% 100% 100%
VIB VIBBank 50% 45% 5% 1.9% 2.0% 100% 100%
VIX VIX Securities 95% 95% 0% 7.1% 7.9% 100% 100%
VND VNDIRECT 75% 75% 0% 6.8% 8.4% 100% 100%
VPB VPBank 55% 60% 5% 6.1% 6.1% 100% 100%

Ngubn: HSX, HSC

Bang 6: Udc tinh sé Iwong ¢b phiéu mua vao/ban ra cua quyj SSIAM VNFIN Lead ETF
Ty trong hién tai cia SSIAM
VNFIN Lead

+/- c6 phiéu tir SSIAM

Ty trong VNFIN Lead ETF

Ty trong mé&i

MBB 10.7% 9.1% 1.6% 296,294
TCB 15.0% 13.7% 1.3% 263,644
HDB 4.8% 3.8% 1.0% 180,391
ACB 8.8% 8.1% 0.7% 123,739
SSB 0.7% 0.4% 0.3% 87,034
LPB 5.7% 5.3% 0.3% 50,373
CTG 2.3% 2.1% 0.3% 37,398
NAB 0.3% 0.2% 0.1% 30,726
VIB 1.1% 1.0% 0.1% 25,306
TPB 1.3% 1.3% 0.1% 24,367
VCB 2.8% 2.5% 0.3% 17,438
HCM 0.8% 0.7% 0.1% 15,630
BID 0.3% 0.2% 0.1% 11,967
el 1.3% 1.3% 0.1% 7,613
oCB 0.2% 0.2% 0.0% 2,438
ssl 8.4% 8.5% -0.1% (20,816)
SHB 3.4% 3.5% 0.1% (46,129)
EIB 3.8% 4.0% -0.3% (57,796)
MSB 1.6% 1.7% 0.2% (68,448)
VIX 2.4% 2.6% -0.2% (78,372)
VND 2.4% 2.9% -0.5% (176,918)
STB 10.5% 12.1% -1.6% (221,490)
VPB 11.5% 12.6% -1.1% (253,838)
Téng 100% 98%

Ngudn: HSC wéc tinh
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Biéu dé 7: : Dong vén hang thang cua quy SSIAM VNFIN Lead ETF (triéu USD)
m Dong vén ctia quy SSIAM VNFIN Lead ETF (triéu USD)
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Nguén: Bloomberg, 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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Xin vui long xem noi dung chi tiét vé xung dot loi ich va khuyén céo cudi bao céo nay
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