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Két qua thay doi danh muc HOSE-Index ky Q1/2023

HOSE d3 chinh thifc céng bo két qua ra sodt danh mue cac chi s6 cho ky Quy 1/2023. Xin luu y, cdc chi s6 mdi sé cd hiéu hre tir
ngay 6/2 va cac ETF lién quan sé thic hién tai co' cau danh muc vdi han cudi 1a ngdy 3/2.

Cu thé céc thay d6i chinh trong ky nay nhu sau:
1. Chi so VNFIN Lead

Chi s6 VNFIN Lead giit nguyén danh muc nhu ky trudc véi 22 ¢6 phiéu thanh phén, tuy nhién ty trong danh muc dugc tinh lai theo s0 ligu
cap nhét. Theo udc tinh ctia chang t6i, MBB, TCB, EIB, BID va VCB sé dugc tang ty trong nhiéu nhat, trong khi VPB, MSB, SHB, SSI la
cac ¢ phiéu bi giam ty trong nhiéu nhét trong ky nay. Quy SSIAM VNFIN Lead ETF hién co tong tai san 3.700 ty dong. Cu thé ty trong
danh muc méi va giao dich cia quy nhu sau:

Danh muc VNFINLead va giao dich quy SSIAM VNFIN Lead ETF

m MiCK  Tytrongmdi Ty trong ci Thay déi s‘r’nﬁ‘; /'l’)';':“ KLGD TB ts: dﬁ;‘;ﬂ;‘;
1 TCB 14,99% 14,05% 0,94% 1.045.434 4.426.595 0,28
o STB 14,95% 15,20% -0,27% -307.454 17.893.550 0,02
3 VPB 14,83% 15,41% -0,58% 1.100.278 23.125.440 0,05
4 BB 11,04% 10,16% 0,89% 1.780.508 8.059.605 0,22
5  ACB 7,15% 7,37% -0,23% -336.438 2.320.945 0,14
6  SSI 6,44% 7.17% -0,73% 1.406.503 15.589.280 0,09
7 SHB 4,39% 4,82% -0,42% 1.473.687 16.758.490 0,09
8  VND 3,88% 3,70% 0,18% 439.894 23.077.200 0,02
9 VCB 3,63% 3,10% 0,53% 227975 1.311.675 0,17
10 CTG 2 90% 3,15% -0,25% -309.395 3.451.830 0,09
11 TPB 2.32% 2,00% 0,32% 537.560 4.417.930 0,12
12 SSB 2 93% 266% -0,42% -463.846 1.063.735 0,44
13 LPB 293% 2,02% 0,22% 547,502 11.728.350 0,05
14 HDB 2.03% 2.35% -0,31% -686.911 2.184.505 0,31
15 EB 158% 0,57% 1,01% 1.406.395 3.243.545 0,43
16 MSB 1,32% 2,02% -0,69% 1.942.112 2,028,510 0,96
17 VB 1,08% 1,07% 0,02% 28.141 3.419.085 0,01
18 VCl 1,14% 1.16% -0,02% -31.030 5.832.060 0,01
19 HCM 0,55% 0,53% 0,01% 18.493 4.994.005 0,00
20  BD 0,54% 0,00% 0,54% 450.979 1.642.845 0,27
21 0CB 0,37% 0,58% -0,21% -445.210 1.035.590 0,43
22 BVH 0,18% 0,00% 0,18% 137.013 456.265 0,30

Nguon: SSI Research

SSI.COM.VN Visit SSI Research on Bloomberg at Trang 1
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

2. Chiso VN30

Chi s6 VN30 sé& thém mai BCM ddng thoi loai KDH ra khoi danh muc. Hién c6 4 ETF dang st dung chi s6 VN30 [am tham chiéu bao gom
VFM VN30, SSIAM VN30, Mirae Asset VN30, va KIM VN30 vai tong tai san udc tinh 12 8.950 ty dong. Do ¢ ty I free -float thép nén ty
BCM ¢ ty trong chi 0,33%, tuang tng khoi lugng duoc mua la 360k c6 phiéu. Bén canh do, VPB, NVL, POW, PDR va TPB ciing dugc
tang ty trong. Nguagc lai, cac quy trén sé ban ra khéi luong 4 triéu c6 phiéu KDH va da sb cac ¢d phiéu con lai trong danh muc. Cap nhat

ty trong danh muc chi s6 nhu sau:

Danh muc VN30 va giao dich cac quy ETF lién quan

MacK  Tytrongméi Ty trong cii Thay d6i s::;r:;gp kLgpTg S0 Phien GDang
1 pB 8,84% 8,03% 0,61% 2 808.600 27.616.640 0,10
2 FPT 7.31% 7.33% 0,02% 22,477 1.070.470 0,02
3 ACB 6,96% 6,08% 0,02% -69.200 3.028.135 0,02
4 UNM 6,44% 6,46% 0,02% -20.151 2.218.550 0,01
5  HPG 6,28% 6,30% 0,02% 77.000 33.837.080 0,00
6  TCB 6,23% 6,25% 0,02% 55.108 7.078.735 0,01
7 MSN 5,00% 5,01% 0,02% 115.443 950.875 0,02
8§ VHM 5,42% 5,43% 0,02% -26.240 3.132.920 0,01
9 ViC 5,07% 5,08% 0,01% 22,983 2.988.145 0,01
11 STB 4,66% 4,68% 0,01% 45.443 24.371.220 0,00
10 MBB 4,47% 4,49% 0,01% 60.110 11.886.590 0,01
12 MWG 4,46% 4,47% 0,01% -26.456 2743775 0,01
13 VCB 4,41% 4,42% 0,01% -12.548 1.463.110 0,01
14 HDB 2 89% 2 89% 0,01% -42.441 3215.810 0,01
15 e 2 82% 2 83% 0,01% 6.528 425.295 0,02
16 VRE 2 51% 2 52% 0,01% -21.909 2.833.005 0,01
17 VB 2 28% 2 51% 0,23% 942,752 4.882.660 0,19
19 cT6 2 10% 2 10% 0,01% -17.376 4.286.715 0,00
18 TPB 202% 1,86% 0,16% 665.571 8.386.025 0,08
20 Sl 1,06% 1,97% 0,01% 25127 23.151.060 0,00
21 NL 1,42% 1,04% 0,38% 2520.453 32.015.270 0,08
22 SAB 1,00% 1,20% 0,00% -1.700 210.990 0,01
23 GAS 0,96% 0,96% 0,00% 2,307 336.115 0,01
24 B 0,88% 0,88% 0,00% 4877 1677.215 0,00
25 POW 0,67% 0,54% 0,13% 1.005.170 7.848.980 0,13
26 PLX 0,45% 0,45% 0,00% 3.063 748.300 0,00
27 PR 0,40% 0,36% 0,04% 285.044 17.097.760 0,02
28 BVH 0,35% 0,35% 0,00% 11789 731.930 0,00
29 BCM 0,33% 0,00% 0,33% 359.383 101.965 352
30 GWR 0,24% 0,24% 0,00% 3,857 2.199.800 0,00
KDH 0,00% 1,19% 1,19% -4.055.937 2976.815 1,78
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3. Chi s6 VNDiamond

Chi s6 VNDiamond khong c6 thay ddi vé thanh phan trong ky nay vai 18 ¢6 phiéu trong danh muc. Quy VFM VNDiamond ETF hién c6
tong tai san 18.900 ty dong. Vi sb liéu cap nhat mai, MWG (+18,3 triéu cp), GMD (+8,7 triéu cp), OCB (+6,6 triéu cp), KDH (+2,2
triéu cp) va VIB (+1,9 triéu cp) 1a cac co phiéu dugc tang ty trong dang ké trong ky nay, trong khi hau hét cac cd phiéu con lai sé bi
giam ty trong. Cap nhat danh muc chi s6 méi nhu sau:

Danh muc VNDiamond va giao dich quy VFM VNDiamond ETF

Tytrongméi Ty trong ci Thay déi s‘r’n':;':)%:" KLGD TB lsl;’dz;';ﬂ;z
1 FPT 15,05% 16,00% -0,95% 2.210.713 934.760 237
2 MWG 14,85% 10,79% 4,06% 18.333.768 2193.375 8,36
3 PNJ 14,19% 15,76% 1,57% 3.399.727 228.805 14,86
4 TCB 8,50% 9,07% 0,57% 3.845.733 5.719.770 0,67
5 ACB 7.12% 7 45% -0,33% -2.490.580 2 461.765 1,01
6 REE 7.01% 8,12% 1,11% 2.960.647 403.550 7,36
7 MBB 6,10% 6,67% 0,57% 5.795.743 9.720.250 0,60
8 VPB 6,03% 6,75% 0,72% 7.015.902 25529.160 0,27
9 GMD 5,91% 3.74% 2 17% 8.716.002 280.845 31,04
10 VIB 3.11% 2 88% 0,23% 1.938.680 3.595.305 0,54
11 MSB 2 80% 3,50% 0,70% 19.921.892 1.828.190 5,43
12 TPB 2 76% 2 92% -0,16% -1.357.558 7.014.330 0,19
13 KDH 1,00% 1,50% 0,31% 2198.033 1.903.895 1,15
14 0cB 1,73% 1,13% 0,60% 6.562.993 1.009.145 5,07
15 CTG 1,43% 1,39% 0,04% 254,376 3.505.570 0,07
16 EIB 0,65% 0,67% 0,02% 1123.154 3.288.040 0,04
17 NLG 0,51% 0,68% 0,17% -1.230.387 1,586.550 078
18 DHC 0,34% 0,17% 0,17% 816.841 252,112 324
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4. Tong hop giao dich cua cac ETF

Nguon: SSI Research

Ma CK VN30 ETFs

MWG -26.456
GMD

0cB

NVL 2.520.453
EIB

VIB -942.752
POW 1.005.170
DHC

LPB

BID -4.877
VND

BCM 359.383
PDR 285.044
VCB -12.548
BVH -1.789
HCM

SAB -1.700
GAS -2.307
PLX -3.063
GVR -3.857
VJC -6.528
MSN -15.443
VNM -20.151
VRE -21.909
VIC -22.983
VHM -26.240
Vel

CTG -17.376
HPG -77.090
TPB 665.571
STB -45.443
SSB

HDB -42.441
NLG

SSI -25.127
SHB

KDH -4.055.937
FPT -22.477
TCB -55.108
ACB -69.200
REE

PNJ

MBB -60.110
VPB 2.808.600
MSB

VFM VNDiamond

18.333.768

8.716.092
6.562.993

-123.154
1.938.680

816.841

254.376

-1.357.558

-1.230.387

2.198.033
-2.210.713
-3.845.733
-2.490.580
-2.969.647
-3.399.727
-5.795.743
-7.015.902
-9.921.892

SSIAM VNFIN LEAD

-445.210

1.406.395
28.141

547.502
450.979
439.894

227.275
137.013
18.493

-31.030
-309.395

537.560
-397.454
-463.846
-686.911

-1.406.503
-1.473.687

1.245.434
-336.438

1.780.508
-1.109.278
-1.942.112

Téng
18.307.312
8.716.092
6.117.783
2.520.453
1.283.241
1.024.069
1.005.170
816.841
547.502
446.101
439.894
359.383
285.044
214.727
135.223
18.493
-1.700
-2.307
-3.063
-3.857
-6.528
-15.443
-20.151
-21.909
-22.983
-26.240
-31.030
-72.395
-77.090
-154.427
-442.896
-463.846
-729.352
-1.230.387
-1.431.630
-1.473.687
-1.857.904
-2.233.190
-2.655.407
-2.896.218
-2.969.647
-3.399.727
-4.075.345
-5.316.580
-11.864.004
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CAM KET PHAN TiCH

Chuyén vién phan tich trong bao cdo nay nay cam két réng (1) quan diém thé hién trong bao céo phén tich nay phan anh chinh xac quan diém ca nhan
di vai chiing khoan va/hodc t6 chitc phat hanh va (2) chuyén vién phan tich da/ dang/sé dugc mién trach nhiém boi thuong tric tiép hodc gian tiép lién
quan dén khuyén nghi cu thé hodc quan diém trong bao cdo phan tich nay.

KHUYEN NGHI

Mua: Udc tinh ti€m nang tang gia I6n hon hodc bang 10 diém phan trdm so voi mic ting chung cla thi truang trong 12 thang t6i.

Kha quan: Udc tinh tiém nang tdng gia dudi 10 diém phan trdm so vai mutc tang chung cua thi trudng trong 12 thang tdi.
Trung lap: Udc tinh tiém nang tang gia tuong duong so vdi mufc téng chung cua thj trudng trong 12 thang toi.
Kém kha quan: Udc tinh tiém nang giam gia dudi 10 diém phan trdm so vai mic ting chung cua thj truong trong 12 thang t6i.

Ban: Udc tinh tiém nang giam gia I6n hon hodc bing 10 diém phan trdm so véi mitc tang chung cua thj truang trong 12 thang tdi.
TUYEN BO MIEN TRU

Céc thong tin, tuyén bo, du bao va du doan trong béo cdo nay, bao gdm ca céc y kién da thé hién, dugc dua trén cac ngudn thong tin ma SSI cho 1a
dang tin cay, tuy nhién SSI khong dam béao su chinh xac va day du cla cac thong tin nay. Bao cdo khong co bét ky thong tin nhay cam vé gia chua
cong bd nao. Céc y kién thé hién trong bdo cdo nay dugc dua ra sau khi da dugc xem xét kj cang va cén than va dua trén thong tin tot nhat ching toi
duoc biét, va theo y kién ca nhan cua chang toi 12 hgp Iy trong céc trudng hop tai thoi diém dua ra bdo cdo. Cac y kién thé hién trong béo céo nay co
thé thay ddi bat Ki luc nao ma khong can thong bao. Béo cdo nay khong va khong nén dugc giai thich nhu mét 16i dé nghj hay 16i kéo dé dé nghi mua
hay bén bat ¢t chiing khoan nao. SSI va cac cong ty con va/ hodc cac chuyén vién, gidm dbc, nhan vién cta SSI va cong ty con c6 thé ¢ vi thé hodc
c0 thé anh hudng dén giao dich chiing khoan cua céc cong ty dugc dé cap trong béo céo nay va co thé cung cap dich vu hodc tim kiém dé cung cap
dich vu ngan hang du tu cho céac cong ty do.

Tai liéu nay chi dugc luu hanh ndi bd va khong dugc cong bo cong khai trén bao chi hay bét ky phuong tién nao khac. SSI khdng chiu trach nhiém dobi
vGi bat ky thiét hai truc tiép hay thiét hai do hau qua phat sinh tir viéc st dung bao cdo nay hay ndi dung bao cdo nay. Viéc st dung bat ky thong tin,
tuyén b, du bao, va du doan nao trong bao cdo nay sé do ngudi dung tu quyét dinh va tu chiu rai ro.

THONG TIN LIEN HE

Trung tdm phan tich va tu van dau tu

Hoang Viét Phuong

Giam dbc Trung TAm phan tich va tu van du tu

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

Vi mé Phan tich ¢ phiéu KHCN Chién lugc thi trudng
Pham Luu Hung Ngo Thi Kim Thanh Nguyén Trong Dinh Tam
Kinh t& truong Chuyén vién phan tich cao cap Phé Gidam dbc Chién Iugc Dau tu

hungpl@ssi.com.vn
SDT: (+84 — 24) 3936 6321 ext. 8711

Thai Thi Viét Trinh
Chuyén vién phan tich Vi mo

trinhttv@ssi.com.vn
SDT: (+84 - 24) 3936 6321 ext. 8720

Phan tich Dinh lugng

D6 Nam Ting

Chuyén vién cao cap Phan tich Binh Iutgng
tungdn@ssi.com.vn

SDT: (+84 — 24) 3936 6321 ext. 8709

thanhntk@ssi.com.vn
SDT: (+84 — 28) 3636 3688 ext. 3053

Lé Huyén Trang

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

SDT: (+84 - 24) 3936 6321 ext. 8717

tamntd@ssi.com.vn
SDT: (+84 — 24) 3936 6321 ext. 8713

Nguyén Ly Thu Nga

Chuyén vién phén tich cao cap
nganlt@ssi.com.vn

SDT: (+84 — 28) 3636 3688 ext. 3051

Dit ligu

Nguyén Thi Kim Tan

Chuyén vién ho trg
tanntk@ssi.com.vn

Tel: (+84 — 24) 3936 6321 ext. 8715
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