Ngay 20/7/2021

S

Két qua thay doi danh muc HOSE-Index ky Q3/2021

HOSE da chinh thitc cong b6 két qua ra soat danh muc céac chi s kha sat voi du bao cua chang t6i. Xin luu ¥, cac chi s6 mdi sé co hiu
Iyc tir ngay 2/8 va cac ETF lién quan sé thuc hién tai co ciu danh muc vai han cudi la ngay 30/7.

Cu thé céc thay d6i chinh trong ky nay nhu sau:
1. Chisd VN30

o Thém vao ACB, SAB, GVR

e LoairaTCH, SBT, REE

Hién tai co 3 ETF dang st dung chi s6 lam tham chiéu bao gom VFM VN30, SSIAM VN30, Mirae Asset VN30, véi tong tai san udc tinh
12 10.200 ty ddng. ACB la co phiéu dugc cac quy mua vao nhiéu nhat véi khoi lugng 19,1 triéu cp, bén canh VIC, VHM, VRE, SAB va
GVR, trong khi cac co phiéu con lai sé giam ty trong dé can dbi danh muc.

Udc tinh cu thé nhu sau:

Danh muc VN30 va giao dich cac quy ETF lién quan

Tylé  Gidihan _ Ty ) $6 phién
Kho';‘;ﬁ?‘g L free-  tytrong TyI]t‘ré)ing trong T:;v s%‘:ﬂ%gp KLGD TB GD tuong
float  von hoa ci duang
1 TCB 48,000  3,504,906,230 65% 100% 8.88% 9.73% -0.85%  -1,814,633 17,354,860 0.10
2  HPG 44,300  4,472,922,706 55% 100% 8.85% 9.70% -0.85%  -1,959,536 27,795,790 0.07
3 VIC 102,900  3,382,430,590 35% 80% 7.96%  5.61% 2.35% 2,340,322 2,132,480 1.10
4 \PB 60,000  2,454,748,366 65% 100% 7.78% 8.52%  -074%  -1,270,924 30,344,110 0.04
5 ACB 32,150  2,701,948,075 85% 100% 6.00%  0.00% 6.00% 19,102,825 11,485,310 1.66
6 VNM 85,000  2,089,955,445 40% 100% 577% 791% -213%  -2,570,706 3,570,235 0.72
7 VHM 104,300 3,289,513,918 25% 80% 5.60% 4.61% 1.00% 979,641 4,486,215 0.22
8 FPT 84,700 907,469,273 85% 100% 531% 547% -0.17% -200,856 2,519,115 0.08
9 MBB 27,150  3,778,321,7¢7 55% 100% 458% 548% -090%  -3,377,057 24,664,400 0.14
10 NVL 103,000  1,473,605,619 35% 100% 4.32% 473% -0.41% -410,817 2,766,368 0.15
11 MSN 119,400 1,180,534,692 35% 100% 4.01% 4.39%  -0.38% -329,114 1,297,740 0.25
12 MWG 156,500 475,310,499 65% 100% 3.93% 4.30% -0.38% -246,088 713,090 0.35
13 STB 27,500  1,803,653,429 95% 100% 3.83% 419% -0.37%  -1,364,821 27,875,380 0.05
14 VCB 97,000  3,708,877,448 11% 100% 3.21%  3.52%  -0.31% -324,963 2,082,750 0.16
15 HDB 31,900  1,593,767,296 70% 100% 2.89% 3.17%  -0.28% -888,632 4,927,305 0.18
16 WJC 114,000 541,611,334 50% 100% 251%  2.75%  -0.24% -215,703 603,635 0.36
17 CTG 32,250  4,805,779,643 15% 100% 1.89% 2.76% -0.87%  -2,764,229 17,786,980 0.16
18 SSI 49,300 654,914,616 65% 100% 1.70%  1.72%  -0.02% -40,625 14,990,060 0.00
19 TPB 31,550  1,071,671,722 60% 100% 1.65% 1.81%  -0.16% -512,168 4,461,985 0.11
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S0 phién

Tylé  Gi6i han

Kho';:ﬁ;g LU free-  tytrong Tyl:]ré_)ing T:(?iv S%I:;T)%:P KLGD TB GD tuong
float  von hoa duong

20 VRE 26,800  2,272,318,410 40% 80% 1.59% 1.31% 0.28% 1,082,740 5,420,435 0.20
21 PDR 87,800 436,771,916 40% 100% 1.39% 152%  -0.13% -155,090 5,280,715 0.03
22 PNJ 91,600 227,366,563 80% 100% 1.35% 1.48%  -0.13% -144,882 354,780 0.41
23 KDH 37,300 623,086,429 65% 100% 1.23% 1.24%  -0.01% -38,651 2,865,658 0.01
24  SAB 154,500 641,281,186 11% 100% 0.89%  0.00% 0.89% 586,736 199,900 2.94
25 GAS 86,700  1,913,950,000 5% 100% 0.67% 0.74%  -0.06% -76,225 1,166,390 0.07
26 PLX 49,000  1,243,813,235 13% 100% 0.64% 071% -0.06% -128,795 4,024,555 0.03
27 BID 39,650  4,022,018,040 4% 100% 0.52% 0.57% -0.05% -128,145 4,168,370 0.03
28 POW 10,100  2,341,871,600 20% 100% 0.38% 0.42%  -0.04% -373,072 11,849,230 0.03
29 GVR 29,200  4,000,000,000 4% 100% 0.38%  0.00% 0.38% 1,330,827 6,592,775 0.20
30 BVH 48,000 742,322,764 10% 100% 0.29% 0.32%  -0.03% -59,128 1,520,850 0.04
31 REE 50,800 309,050,926 0% 100% 0.00% 0.63% -0.63% -1,267,538 676,180 1.87
32 SBT 18,000 617,158,147 0% 100% 0.00% 0.35% -0.35% -1,968,715 4,423,470 0.45
33 TCH 18,050 399,175,744 0% 100% 0.00% 0.35% -0.35% -2,000,991 5,548,455 0.36

Ngudn: SSI Research
2. Chi so VNFIN Lead
e Thém vao ACB, LPB, MSB, SSB, OCB, VIB
e Loaira HCM
Danh muc chi s6 mai s& ¢ 19 co phiéu, bao gdm 16 ¢6 phiéu thudc nganh Ngan hang, 2 co phiéu Chiing khoan va 1 ¢o phiéu Bao
hiém. Quy SSIAM VNFIN Lead ETF hién c6 gia tri tai san khoang 2.700 ty dong. Cac co phiéu co khoi lugng Mua nhiéu nhét 1a ACB (12tr),

LPB (3,7tr), MSB (2.2tr), OCB (1.1tr), SSB (1tr), nguoc lai HCM sé bi ban ra véi khdi lugng 560k ¢é phiéu.

Cu thé udc tinh danh muc nhu sau:

Danh muc VNFINLead va giao dich quy SSIAM VNFIN Lead ETF

. Trongsd Gidihan _. : S6 .?ﬁ

Knoiluong —— TyIe "y b tjuong VNG TYUONG . 66 cophiéu  KiGpTe  PMienGD

Ivu hanh free-float , Ao moGi ci ’ tuong

khoan  von héa mua/ban

duong

1 TCB 48,000 3,504,906,230 65%  11.89% 44% 14.82%  15.19% -0.37% -206,436 24,440,610 0.01
2 \PB 60,000 2,454,748,366 65%  13.26% 45% 14.82%  15.68% -0.87% -390,192 20,412,540 0.02
3 STB 27,500 1,803,653,429 95%  11.80% 100% 14.42%  15.92% -1.50% -1,468,632 30,460,540 0.05
4 MBB 27,150 3,778,321,777 55% 9.77% 100% 14.30% 15.53% -1.23%  -1,220,249 29,252,540 0.04
5 ACB 32,150 2,701,948,075 85% 7.44% 100%  14.25% 0.00% 14.25% 11,968,803 9,670,710 1.24
6 CTG 32,250  4,805,779,643 15% 9.41% 100% 5.68% 12.68% -7.01% -5,864,774 22,772,200 0.26
7 SSI 49,300 654,914,616 65% 7.59% 100% 4.13% 6.77%  -2.63% -1,442,184 13,550,330 0.11
8 LPB 25,550 1,074,638,915 90% 5.51% 100% 3.53% 0.00% 3.53% 3,732,833 7,983,415 0.47
9 VCB 97,000 3,708,877,448 11% 3.17% 100% 3.25% 7.75% -450% -1,251,753 1,974,180 0.63
10 HDB 31,900 1,593,767,296 70% 2.54% 100% 2.35% 4.70% -2.36% -1,994,810 4,237,510 0.47
11  MSB 26,850 1,175,000,000 75% 3.61% 100% 2.22% 0.00% 2.22% 2,228,375 11,301,340 0.20
12 SSB 37,000 1,208,744,208 75% 1.64% 100% 1.43% 0.00% 1.43% 1,041,409 2,324,495 0.45

$8I.COM.UN Visit SSI Research on Bloomberg at Trang 2

SSI Research Web Portal: https://www.ssi.com.vn/khach-hang-ca-nhan/ban-tin-ETF



https://www.ssi.com.vn/khach-hang-ca-nhan/ban-tin-ETF

S0

. Trongsd Gidihan _. . S6 »
Knoilugng —— Tyle — "y i tywong 1VUOMO TVIONO o 66 cophieu  KugpTe PrienGD
lvu hanh  free-float , A moi cil . tuong

khoan von hoa mua/ban

duong
13 TPB 31,550 1,071,671,722 60% 2.22% 100% 1.17% 1.68%  -0.51% -439,079 4,940,820 0.09
14 0CB 26,450 1,095,906,343 55% 2.61% 100% 1.08% 0.00% 1.08% 1,101,941 4,109,695 0.27
15 VIB 41,750 1,553,142,993 45% 1.42% 100% 1.07% 0.00% 1.07% 695,175 2,082,685 0.33
16 EIB 25,950 1,229,432,904 85% 0.70% 100% 0.49% 1.17%  -0.68% -706,886 558,225 1.27
17 VCI 48,500 333,000,000 65% 1.78% 100% 0.48% 0.85%  -0.37% -204,961 3,105,230 0.07
18 BID 39,650 4,022,018,040 4% 2.34% 100% 0.39% 0.84%  -0.45% -307,123 3,538,135 0.09
19 BVH 48,000 742,322,764 10% 1.28% 100% 0.12% 031% -0.19% -109,506 1,286,630 0.09
20 HCM 44,500 305,041,845 0% 0.00% 093%  -0.93% -561,869 6,095,360 0.09

Nguon: SSI Research
3. Chi s6 VNDiamond

Chi s6 VNDiamond khong c0 thay ddi vé thanh phan trong ky nay. Quy VFM VNDiamond ETF hién c6 tong tai san khoang 13.300 ty dong.
Chiing t6i udc tinh danh muc chi s6 va giao dich cta quy nhu sau:

Danh muc VNDiamond va giao dich quy VFM VNDiamond ETF

Ty lé Gidi han . , 5 So phién
Lt ;:ﬁ':lg 1 free- tv’ trong Tv;r(;_)ing L ::l.:'] ng T:;v S?III:;'L%:P KLGD TB GD twong
float von héa duong
1 FPT 84,700 907,469,273 85% 36% 15.31% 16.07%  -0.75%  -1,182,202 2,778,355 0.43
2 MWG 156,500 475,310,499 65% 46% 14.61% 1556%  -0.95% -804,343 935,290 0.86
3 PNJ 91,600 227,366,563 80% 100%  10.93% 9.82% 1.10% 1,603,573 628,440 2.55
4  \PB 60,000 2,454,748,366 65% 12% 7.81% 8.04%  -0.23% -502,129 20,364,230 0.02
5 TCB 48,000 3,504,906,230 65% 11% 7.81% 821%  -0.40% -1,117,572 23,513,460 0.05
6 GMD 41,700 301,377,957 85% 100% 7.01% 6.30% 0.71% 2,258,409 2,764,815 0.82
7 ACB 32,150 2,701,948,075 85% 13% 6.26% 6.56% -0.31%  -1,269,636 9,770,425 0.13
8 NLG 37,500 285,270,660 70% 100% 4.91% 4.10% 0.81% 2,878,893 2,272,855 1.27
9 MBB 27,150  3,778,321,777 55% 13% 4.78% 517% -0.39%  -1,893,297 31,775,020 0.06
10  REE 50,800 309,050,926 45% 100% 4.63% 4.17% 0.47% 1,226,069 694,525 1.77
11 VIB 41,750  1,553,142,993 45% 13% 2.47% 2.72%  -0.25% -794,423 1,847,720 0.43
12 EIB 25,950 1,229,432,904 85% 13% 2.30% 2.28% 0.02% 108,676 578,675 0.19
13 LPB 25,550 1,074,638,915 90% 13% 2.09% 2.07% 0.02% 100,581 8,744,920 0.01
14 MSB 26,850 1,175,000,000 75% 13% 2.00% 1.72% 0.28% 1,403,630 10,479,870 0.13
15  CTG 32,250 4,805,779,643 15% 13% 1.97% 2.60% -0.63% -2,608,060 24,073,430 0.11
16 TCM 85,000 71,260,358 45% 100% 1.79% 1.61% 0.18% 282,704 340,150 0.83
17 TPB 31,550 1,071,671,722 60% 13% 1.72% 1.70% 0.02% 66,869 5,054,040 0.01
18  CTD 59,500 74,283,673 55% 100% 1.59% 1.30% 0.29% 651,423 364,700 1.79

Nguon: SSI Research
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KHUYEN CAO

Cac thong tin, tuyén b, du doan trong ban bao céo nay, bao gom ca cac nhan dinh ¢4 nhan, Ia dua trén cac ngudn thong tin tin cdy, tuy nhién SSI
khong dam bao su chinh xac va day dd cua cac nguon thong tin nay. Cac nhan dinh trong ban bao cdo nay dugc dua ra dua trén co so phan tich chi
tiét va cdn than, theo danh gia chu quan cta chung t6i, 1a hgp ly trong thoi diém dua ra bao cao. Cac nhan dinh trong bao céo nay c6 thé thay ddi bét
ki luc nao ma khong béo trudc. Bao cdo nay khong nén dugc dién gidi nhu mt dé nghi mua hay ban bat cit mét ¢d phiéu nao. SSI va céac cong ty con;
caing nhu giam dbc, nhan vién cua SSI va cac cong ty con ¢o thé o lgi ich trong cac cong ty dugc dé cap tdi trong bao céo nay. SSI ¢o thé da, dang
va sé tiép tuc cung cép dich vu cho cac cong ty dugc dé cap t6i trong béo cdo nay. SSI sé khong chiu trach nhiém dbi vai tat ca hay bét ky thiét hai

nao hay su kién bi coi la thiét hai dbi vai viéc st dung toan bd hay bat ky thong tin hodc y kién nao clia bao céo nay.

SSI nghiém c&m viée st dung, va moi su in an, sao chép hay xuat ban toan bo hay tig phan ban Bao cao nay vi bat ky muc dich gi ma khéng c6 su

chép thuan cta SSI.

THONG TIN LIEN HE

Trung tam phan tich va tuf van dau tv

Hoang Viét Phuong

Giam dbc Trung Tam phan tich va tu van dau tu

phuonghv@ssi.com.vn
SDT: (+84 - 24) 3936 6321 ext. 8729

Chién lugc thi trudng

Phan tich c6 phiéu KHCN

Dif ligu

Nguyén Ly Thu Nga

Chuy@n vién phan tich cao cp
nganlt@ssi.com.vn

SDT: (+84 - 28) 3636 3688 ext. 3051

Nguyén Trong Dinh Tam

Chuyén vién cao cép Chién Iugc dau tu
tamntd@ssi.com.vn

SOT: (+84 — 24) 3936 6321 ext. 8713

Phan tich ky thuat

Luang Bién Nhan Quyén
Trudng phong Chién lugc dau tu
quyenlbn@ssi.com.vn

SDT: (+84 — 24) 3936 6321

Ngé Thi Kim Thanh

Chuyén vién phan tich cao cp
thanhntk@ssi.com.vn

SDT: (+84 — 28) 3636 3688 ext. 3053

Nguyén Thi Thanh Td, CFA

Chuyén vién phan tich cao cip
tuntt@ssi.com.vn

SOT: (+84 — 24) 3936 6321 ext. 8718

Lé Huyén Trang

Chuyén vién phan tich cao cép
tranglh@ssi.com.vn

SDT: (+84 — 24) 3936 6321 ext. 8717

Nguyén Thi Kim Tan
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tanntk@ssi.com.vn

Tel: (+84 — 24) 3936 6321 ext. 8715

$8I.COM.UN Visit SSI Research on Bloomberg at Trang 4
SSI Research Web Portal: https://www.ssi.com.vn/khach-hang-ca-nhan/ban-tin-ETF



https://www.ssi.com.vn/khach-hang-ca-nhan/ban-tin-ETF
mailto:phuonghv@ssi.com.vn
mailto:nganlt@ssi.com.vn
mailto:thanhntk@ssi.com.vn
mailto:tanntk@ssi.com.vn
mailto:tamntd@ssi.com.vn
mailto:tuntt@ssi.com.vn
mailto:tranglh@ssi.com.vn
mailto:quyenlbn@ssi.com.vn

