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Két qua review chi s6 FTSE Vietnam Q4/2024

= Chisd FTSE Vietnam da cong bd két qua review Q4/2024 vao ngay 6/12/2024.

V6 ThiNhatMinh = Trong lan review nay, FTSE Russell thém vao Tong Cong ty cb phan Buwu chinh

TFFP;’”VS; ph‘;}”Q: Phén tich chién lugc TT Viettel (VTP) va Cong ty C6 phan Dau tw Van Phu - Invest (VPI), trong khi loai

S oY 65 Cong ty Tai chinh Cé phan ién Iwc (EVF) va Novaland (NVL) ra khéi gié chi s
' FTSE Vietnam.

= Chung t6i wéc tinh quy FTSE Vietnam ETF, 14y chi sé FTSE Vietnam lam co sé,
s& can mua vao khoang 0,5 triéu cb phiéu VTP, 1,4 triéu cb phiéu VPI trong khi
ban ra 1,2 triéu cb phiéu EVF va 10,2 triéu c6 phiéu NVL. Ngay co cAu danh muc
la ngay 20/12/2024 va ngay c6 hiéu lyc sé la ngay 23/12/2024.

VTP & VPI dwoc thém vao, trong khi EVF & NVL bi loai ra

Vén hoa ctia 2 cb phiéu (VTP va VPI) kha cao trong dot review Q4/2024 nay, ndm
trong top 88% gia tri von héa ldy ké ctia danh muc cb phiéu duwoc xem xét, voi ty 1é
free float va ty 1& s& hiru nwdc ngoai kha dung trén 10%. Gia tri giao dich binh quan
3 thang cda VTP va VPI ciing cao hon 40% so v@i gia tri giao dich binh quan 3 thang
clia gié chi sb FTSE Vietnam & muc 74 ty ddbng/ngay. Mé&t khac, EVF bj loai ra khoi
gié chi sb do vén hoa thi trwdng thap va NVL da bi HSX dwa vao dién canh bao vao
ngay 24/9/2024.

HSC dw bao qu§ FTSE Vietnam ETF sé& can mua vao khoang 0,5 triéu cb phiéu VTP
va 1,4 triéu cb phiéu VPI trong khi ban ra 1,2 triéu ¢ phiéu EVF va 10,2 triéu c6 phiéu
NVL dé tai co cdu danh muc. Ngoai ra, quy nay sé ban ra mot lwgng Ién cb phiéu
HPG va mua vao manh cé phiéu VIX. Ngay cudi cung dé hoan thanh tai co ciu danh
muc la ngay 20/12/2024.

Chi s6 FTSE Vietnam All-Share thém vao 1 ¢6 phiéu, loaira 3
R K
coO phieu
Chi s6 FTSE Vietnam All-Share thém vao chi 1 cb phiéu (VTP), trong khi loai ra EVF,

NVL va VIB trong dot review nay. Hién tai khdng cé quy nao 14y chi s FTSE Vietnam
All-Share lam co s&.

Bang 1: Cac tiéu chi caa FTSE Vietham Index

Tiéu chi C6 phiéu méi (thém vao) C6 phiéu hién tai (bi loai ra)
£ Thudc top 88% cb phiéu dwoc Ngoai top 92% cb phiéu dwoc xem
Von héa . .

. i xem xét ; xét

Thanh khoan It nhat 40% clia FTSE VN Index It hon 20% cta FTSE VN Index gia
gia tri trung binh 3 thang tri trung binh 3 thang

Ty lé free-float it nhat 10% <=5%
Room ngoai con lai it nhat 10% <=2%

Ngudn: Website cac quy, HSC

Bang 2: Két qua review hang quy loat chi sé FTSE Vietnam index — thang 9/2024
FTSE Vietnam index

Thém vao

Ma CK Sedol Céng ty
VPI BF2RZ53 CTCP Pau tw Van Phu - Invest
VTP BG5QPH6 Viettel Post
Loaira

Khéng c6 ¢b phiéu nao bi loai ra
FTSE Vietnam All-Share index

Thém vao

Ma CK Sedol Céng ty

VTP BG5QPH6 Viettel Post

Loai ra

EVF BF2HDM®6 EVN Finance

NVL BYZCMP7 CTCP Tap doan Pau tw Dia 6c No Va

VIB BDRKDP9 NHTM Quéc té Viét Nam

Nguédn: Website cac quy
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Két qua: VTP, VPI dwoc thém vao, trong khi EVF,
NVL bi loai ra

Chi s6 FTSE Vietnam da cong bb két qua review Q4/2024 vao ngay 6/12/2024. Quyét
dinh thém vao VTP va loai ra EVF sat v&i dy bao clia HSC, nhwng chung téi da
khong ky vong VPI sé dwgc thém vao va NVL bj loai ra. Ngay co ciu danh muc la
ngay 20/12/2024 va ngay co6 hiéu lwc sé la ngay 23/12/2024.

Chi s6 FTSE Vietnam

Chi s0 FTSE Russell da cong bo két qua review Q4/2024. Theo do, VTP va VPI duoc
thém vao gid chi s6 FTSE Vietnam, trong khi hai ¢0 phiéu (EVF va NVL) bi loai ra.

Hai c¢b phiéu méi, VTP va VPI dap &ng tat ca cac tiéu chi dé& dwoc thém vao gié chi
s6. Vén hoa clia VTP va VPI dat 16.441 ty ddng va 18.755 ty ddng, voi ty 1& s& hiu
nwédc ngoai khéd dung l1an lwot & mirc 18,3% va 23,9%. Gia tri giao dich binh quan
hang ngay trong 3 thang cla dat lan lwot 100 ty ddng va 75 ty ddng. HSC dw bao, hai
cb phiéu nay sé dwoc thém vao vai ty trong 1an lwot 1a 1,0% va 1,3%.

Mat khac, EVF bi loai ra khdi gid chi s6 do cé ty trong vén héa thi truong thap. Vén
héa thj trwong cla EVF & mirc khodng 0,2% trong quy va khéng dap trng du tiéu chi
ctia chi s6 FTSE Vietnam. Trong khi 6, NVL bi loai ra khéi gié chi s6 FTSE Vietnam
vi ¢b phiéu bi HSX dwa vao dién canh bao. C6 phiéu NVL dang chiém ty trong khoang
1,6% trong gid chi sb.

Nhuw vay, sau dot review nay, tong s cb phiéu trong gi6 chi s6 FTSE Vietnam khong
ddi. Nam cb phiéu cé ty trong I&n nhéat 1a Hoa Phat (HPG), Vietcombank (VCB),
Vinhomes (VHM), Masan (MSN) va VinGroup (VIC).

Quy FTSE Vietnam ETF l4y chi s FTSE Vietnam lam co s& va hién c6 téng tai san
quan ly la 262 triégu USD, gidm 25,5% so v&i dau nam, véi tong sé ching chi quy la
10,3 triéu ching chi. Quy nay can mua vao tdng cdng khoang 0,5 triéu cb phiéu VTP
va 1,4 triéu cb phiéu VPI dé tai co cAu danh muc. Ty trong hién tai ctia EVF va NVL
trong chi sb FTSE Vietnam dat 1an lwot khoang 0,2% va 1,5%. Do d6, ching t6i dw
bao qu§ FTSE Vietnam ETF can phai ban ra khoang 1,2 triéu ¢ phiéu EVF va 10,2
triéu cd phiéu NVL dé tai co cdu danh muc.

Chung t6i dw bdo quy ETF nay s& mua vao mét lwong Ién cb phiéu VIX Securities -
VIX (7,8 triéu cb phiéu) va Vietcap Securities - VCI (1,8 triéu ¢ phiéu). Bdng thoi, quy
nay co thé ban mét lwong Ién cb phiéu HPG (1,6 triéu cb phiéu), VNM (1,6 triéu cb
phiéu) va VND (1,0 triéu cb phiéu).

Quy FTSE ETF sé thuc hién tai cAu tric danh muc vao ngay 20/12/2024 va ngay
chinh thirc c6 hiéu Iwc tir ngay 23/12/2024.

Luwuy, blen doéng gia cb phleu va sb Iucmg chirng chi quy tir nay dén khi két thuc dot
tai co clu danh muc co6 thé lam thay ddi ty trong cing nhw khdi lwgng mua ban dyw
kién cua tirng cb phiéu.

Dot review chi sb theo quy tiép theo sé dién ra vao thang 3/2025.

Quy ETF nay bj rat vén véi gia tri khoang 68,4 triéu USD tir dau ném dén nay. Téng
sb chirng chi quy bi rat khdi quy 1 2,5 triéu cb phiéu (tir 12,8 triéu ¢ phiéu xudng con
10,4 triéu cb phléu) Chtrng chi quy nay dang giao dich v&i mire chiét khau 0,5% nén
chung tdi cho réng kha nang thu hat vén clia quy sé han ché trong thai gian téi.

Chi s6 FTSE Vietnam All-share

Chi s6 FTSE Vietnam All-Share khéng thém vao hoac loai ra cb phiéu nao trong dot
review nay.

Chi sb FTSE Vietnam dwoc dwa trén cac thanh phan cla chi s6 FTSE Vietnam All-
Share. Hién tai khdng cé quy nao lay chi s6 FTSE Vietnam All-Share lam co sé.
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Bang 3: Uéc tinh ty trong méi & dw bao s6 lwong ¢6 phiéu mua vao/ban ra ctia FTSE Vietnam Index/FTSE Vietnam ETF
Thém vao VTP, VPI, loai ra EVF, NVL

Vén héa (ty déng) Ty trong hién tai Ty trong m&i +/- ¢d phiéu

1 VIX 10,200 14,877 1.11% 2.33% 7,813,366
2 VCI 34,800 24,990 2.20% 3.17% 1,824,823
3 VPI 58,600 18,755 0.00% 1.31% 1,470,776
4 VRE 17,700 40,220 2.60% 2.93% 1,208,998
5 MSN 73,400 105,575 7.71% 8.56% 754,413
6 VCB 94,200 526,492 8.76% 9.58% 569,942
7 VTP 135,000 16,441 0.00% 1.06% 514,666
8 SHB 10,350 37,906 1.86% 1.88% 158,113
9 VIC 41,850 160,020 8.40% 8.49% 138,980
10 EIB 18,600 34,647 1.70% 1.72% 74,326
11 POW 12,450 29,156 0.95% 0.97% 67,597
12 TCH 15,800 10,558 0.88% 0.89% 49,042
13 DIG 20,850 12,715 1.02% 1.03% 43,003
14 DGC 115,200 43,750 3.50% 3.55% 26,780
15 VJC 102,800 55,678 2.73% 2.76% 23,382
16 VCG 17,850 10,685 0.74% 0.74% 1,558
17 PDR 22,000 19,209 1.57% 1.52% (143,016)
18 KDH 33,800 34177 2.42% 2.34% (171,563)
19 SSI 26,350 51,695 6.59% 6.52% (171,831)
20 FRT 181,500 24,728 1.98% 1.49% (176,742)
21 VND 13,550 20,627 2.40% 2.35% (221,571)
22 VHM 41,500 170,458 8.86% 8.64% (341,050)
23 DXG 17,700 12,756 1.04% 0.95% (349,024)
24 KBC 28,700 22,030 1.76% 1.57% (442,058)
25 HSG 18,650 11,581 0.92% 0.77% (539,817)
26 DPM 36,500 14,284 1.14% 0.84% (551,452)
27 PVD 24,000 13,341 1.07% 0.84% (622,710)
28 FTS 43,700 13,369 1.23% 0.76% (704,492)
29 GEX 19,050 16,372 1.32% 1.05% (930,155)
EVF 10,450 7,948 0.19% 0.00% (1,223,034)

30 VNM 64,100 133,966 7.57% 5.98% (1,622,625)
31 HPG 27,600 176,537 14.12% 13.43% (1,633,709)
NVL 10,650 20,769 1.66% 0.00% (10,243,576)

Téng cong 1,906,312 100% 100%

Nguén: Bloomberg, HSC estimates

Biéu d6 4: Dong von hang thang cta quy FTSE Vietnam ETF (triéu USD)

mmmmm DONg vn hang thang clia qu§ FTSE Vietnam ETF (triéu USD)
Dong vn Ity ké (triéu USD)
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Nguén: Bloomberg, HSC
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Bang 5: Thong tin cta quy FTSE Vietnam ETF

31-12-23 Hién tai Piéu chinh
S6 lwong cb phiéu dang Iwu hanh 12,880,000 10,365,540 (2,514,460)
NAV (USD) 27.4 25.3 -7.4%
Téng tai san (triéu USD) 3525 262.8 -25.5%

Nguén: Bloomberg, HSC

Bang 6: Cac méc thoi gian review FTSE Vietnam Index

Ngay céng bo

Ngay c6 hiéu lwc

Ky review Ngay thwc hién (tinh tir gi> mé cira)
FTSE Vietnam Index Series Q4/2024 6-12-24 20-12-24 24-12-24
Q1/2025 7-3-25 21-3-25 25-3-25

Nguén: Website cac quy

Bang 7: Chénh léch NAV va gia CCQ FTSE Vietnam ETF (%) & dong vén hang ngay (triéu USD)
Chénh léch RNAV va gia

NAV (USD) Gia gan nhat (USD) Dong von (triéu USD)
27-11-24 24.9 24.6 -1.2% -
28-11-24 24.9 24.8 -0.3% -
29-11-24 25.0 249 -0.1% -
2-12-24 24.9 24.9 -0.3% -
3-12-24 24.8 24.7 -0.4% -
4-12-24 24.6 24.4 -0.5% -
5-12-24 25.3 25.3 -0.2% -

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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