Ngay 20/2/2023

Ban tin ETF: SS ”|

Du bao thay doi danh muc ETF ky Q1/2023

Céac quy ETF ngoai sé thuc hién tai co cau danh muc ky quy 1/2023 theo lich dudi day. Hai nhom chi s6 cua FTSE va MVIS sé can hoan
thanh co cau danh muc vao ngay 17/3, trong khi cac chi s6 cua MSCI ¢ lich ca ciu s6m hon, vao ngay 28/2.

MVIS FTSE FTSE30 MSCl
Ngay chét sb liu 28/02/2023 24/02/2023 17/02/2023
Ngay cong bb 10/03/2023 03/03/2023 09/02/2022
Ngay hoan thanh co ciu danh muc 17/03/2023 17/03/2023 17/03/2023 28/02/2023

1. iShares MSCI Frontier and Select EM ETF
MSCI da cong bo két qua danh muc quy 1/2023 nhu sau:
o MSCI Frontier Markets Index (nhom von hoa trung binh/Ign): thém mai SSB, EIB, va loai ra DGC, KDH va PDR

o MSCI Frontier Markets Smallcap Index (nhom von hoa nho): thém 5 c¢o phiéu Viét Nam a DGC, KDH, PDR, HAG va KOS
(trong d6 3 co phiéu ha tir nhém von hoa trung binh I6n); trong khi loai ra 7 ¢o phiéu 12 BCG, DXG, HPX, NKG, NVB, SCS va
VIX.

Quy iShares MSCI Frontier and Select EM ETF (chi s6 co s& MSCI Frontier and Emerging Markets Select Index) hién ¢6 tdng tai san 706
triéu USD. Trong do ¢6 43 ¢6 phiéu Viét Nam vai tong ty trong 30.2%. Do danh muc chi s6 MSCI Frontier and Emerging Markets Select
Index khong dugc cong b6, ching t6i du doan SSB va EIB sé dugc thém mai vao danh muc trong khi DXG, NVB va VIX c6 thé bj loai khoi
danh muc trong ky nay.

2. VanEck Vectors Vietnam ETF

Quy VanEck Vectors Vietnam ETF thong béo sé thay doi chi s6 tham chiéu tit MVIS Vietnam Index sang chi s6 MarketVector Vietnam
Local Index, ¢o hiéu luc ké tir ngay 17/3/2023. So vai chi s6 cd, cac co phiéu Viét Nam gan nhu dugc gilt nguyén, tuy nhién chi s6 moi
sé loai bo cac co phiéu ngoai von chiém tir 20% - 30% trong danh muc chi s6 ¢, va theo do 100% danh muc mdi sé 1a cac c6 phiéu
Viét Nam. Do d6, chiing t6i udc tinh quy VanEck Vectors Vietnam ETF sé co ciu khoang 19% danh muc hién tai (95 triéu USD trong tong
gia tri danh muc 504 triéu USD) sang céc ¢6 phiéu Viét Nam trong Ky t6i déy.

Dua trén s6 liéu cap nhat ngay 17/2, chung t6i du bao chi s6 MarketVector Vietnam Local Index c6 thay d6i nhu sau:
o DXG co thé bi loai khoi chi s6 do khong thoa man diéu kién vé von hoa;
o STB c6 thé bi loai khoi chi s6 do c6 phiéu da dat ngudng t6i da vé sé hitu ciia nha dau tu nude ngoai
o DCM dugc thém vao danh muc chi s6 mdi

Gia dinh vai thay doi nhu trén, danh muc chi s6 MarketVector Vietnam Local Index sé c6 40 co phiéu véi ty trong danh muc udc tinh nhu
bang du6i day. Xin luu y rdng két qua tinh toan co thé thay ddi tai ngay chét s liéu cudi cung.
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MarketVector Vietnam Local Index va VanEck Vectors Vietham ETF

:;:1':3 Ty trong hién tai Ty trong méi +/- +/- ¢0 phiéu qﬁ;ﬁop:;g: dichsto U(';:;]e:l?(;:;
1 VIC 15.636.749 7,02% 8,00% 0,98% 2.195.548 1.918.475 1,14
2 VNM 11.810.141 7,56% 8,00% 0,44% 684.769 1.698.305 0,40
3 VHM 20.061.967 7,15% 7,00%  -0,15% -404.838 2.240.715 0,18
4 HPG 42.953.297 7,65% 6,50%  -1,15% -6.533.550 27.988.300 0,23
5 VCB 7.235.445 5,59% 6,00% 0,41% 523.965 1.007.095 0,52
6 MSN 6.891.276 5,35% 5,50% 0,15% 190.952 594.725 0,32
7 SSI 23.519.508 3,83% 5,00% 1,17% 7.203.333 14.701.570 0,49
8 VND 22.956.880 2,79% 4,19% 1,40% 11.591.482 21.550.900 0,54
9 SAB 1.632.200 2,59% 3,81% 1,22% 780.535 100.135 7,79
10 VRE 9.839.922 2,34% 3,49% 1,15% 4.834.582 1.391.080 3,48
11 NVL 18.878.058 1,82% 3,10% 1,28% 13.154.844 16.739.860 0,79
12 V(I 7.319.650 1,65% 2,61% 0,96% 4.267.192 5.570.520 0,77
13 SHB 17.187.900 1,45% 2,36% 0,91% 10.810.103 15.588.870 0,69
14 POW 11.930.010 1,23% 2,31% 1,08% 10.381.939 7.579.975 1,37
15 VJC 1.793.640 1,55% 2,30% 0,75% 873.572 254.160 3,44
16 DGC 3.290.432 1,46% 2,11% 0,65% 1.468.099 2.081.680 0,71
17 VHC 2.337.100 1,25% 1,87% 0,62% 1.156.626 400.030 2,89
18 VPI 2.714.060 1,17% 1,79% 0,62% 1.428.584 589.570 2,42
19  KBC 6.256.200 1,25% 1,76% 0,50% 2.514.309 5.357.020 0,47
20 IDC 3.698.210 1,29% 1,71% 0,42% 1.225.483 3.213.664 0,38
21 BVH 2.458.196 1,03% 1,55% 0,52% 1.225.532 511.880 2,39
22  SBT 8.806.581 1,09% 1,42% 0,34% 2.722.770 2.710.430 1,00
23 DPM 3.091.800 1,00% 1,42% 0,41% 1.302.373 1.737.610 0,75
24 KDC 1.703.530 0,85% 1,35% 0,49% 1.000.215 973.995 1,03
25  GEX 8.676.964 0,94% 1,33% 0,38% 3.539.234 12.220.730 0,29
26 VCG 4.577.190 0,78% 1,29% 0,51% 2.902.814 7.701.685 0,38
27 DIG 7.147.686 0,85% 1,21% 0,36% 3.048.873 9.618.885 0,32
28  HSG 6.549.240 0,87% 1,18% 0,31% 2.381.965 16.674.090 0,14
29 PVS 3.895.000 0,86% 1,15% 0,29% 1.313.067 5.982.319 0,22
30 VIX 12.603.180 0,75% 1,13% 0,38% 6.245.737 10.300.470 0,61
31 HAG 11.101.000 0,74% 1,10% 0,36% 5.426.013 13.278.840 0,41
32 DCM - 0,00% 1,07% 1,07% 5.029.307 2.446.095 2,06
33 PDR 6.841.700 0,63% 1,05% 0,42% 4.584.595 7.228.065 0,63
34 PVD 4.670.588 0,86% 1,01% 0,15% 813.578 4.153.990 0,20
35 SHS 8.905.850 0,64% 0,91% 0,27% 3.823.450 15.650.180 0,24
36 KDH 2.556.240 0,60% 0,82% 0,23% 970.394 1.641.335 0,59
37  HUT 4.351.500 0,52% 0,77% 0,25% 2.122.542 2.801.268 0,76
38 TCH 8.168.220 0,49% 0,74% 0,25% 4.112.349 4.411.280 0,93
39 HNG 13.552.700 0,48% 0,72% 0,24% 6.657.010 2.845.495 2,34
40 HDG 1.993.520 0,51% 0,71% 0,20% 795.414 1.289.830 0,62
41  DXG - 0,00% 0,00% 0,00% 0 9.660.730 -
42  STB 2.876.000 0,57% 0,00  -0,57% -2.808.459 18.505.960 0,15
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3. FTSE Vietnam Swap UCITS ETF

Dua trén s6 liéu ngay 17/2, chung t6i du bao thay doi doi vai chi s6 FTSE Vietnam Index nhu sau:

o VJC c6 thé bj loai do khong dat tiéu chi thanh khoan (tuy nhién két qua tinh dang & kha sat ngudng xét duyét nén két qua can
duoc danh gia lai tai ngay chét dit liéu).

e PLX c6 thé bi loai do khong dat tiéu chi thanh khoan va ty I& s@ hitu nudc ngoai con lai.

o STB c6 thé bi loai khoi chi s6 do ¢d phiéu da dat ngudng t6i da vé sé hitu ciia nha dau tu nude ngoai

e TCH c0 thé bi loai do khong duy tri dugc gia tri von hoa yéu cau.

o EIB c6 thé dugc thém mai sau khi thanh khoan cai thién dang ké trong thoi gian gan day

Gia dinh vi cac thay doi nhu trén, danh muc chi s6 sé bao gdm 23 ¢6 phiéu. Tong tai san quy FTSE Vietnam Swap UCITS ETF tai ngay
17/2 dat 314 trigu USD. Trong phién tai co ciu danh muc, chiing t6i udc tinh quy c6 thé ban ra toan bo cac ¢ phiéu VJC (2,3tr), PLX
(3,7tr), STB (8tr), TCH (4,8tr), do do hau hét cac co phiéu con lai sé dugc tang ty trong tueng ting. Chang t6i udc tinh ty trong danh muc
chi s6 va giao dich cua quy nhu bang dudi day, xin Iuu y rang két qua tinh toan c6 thé thay doi tai ngay chét so liéu cubi cung.

FTSE Vietnam Index va FTSE Vietnam Swap UCITS ETF

Ty trong Ty trong +/- ¢ phiéu KLGD binh S0 phién giao
moi hién tai quan phién dich tuong duong
1 VIC 13,44% 12,66% 0,78% 1.094.074 1.918.475 0,57
2 HPG 12,70% 11,69% 1,01% 3.589.344 27.988.300 0,13
3 MSN 12,42% 11,41% 1,01% 823.913 594.725 1,39
4 VHM 12,03% 10,71% 1,31% 2.264.056 2.240.715 1,01
5 VNM 11,67% 10,66% 1,01% 992.956 1.698.305 0,58
6 VCB 7,37% 8,59% -1,22% -977.623 1.007.095 0,97
7 VRE 6,71% 4,93% 1,78% 4.680.493 1.391.080 3,36
8 SSI 4,43% 4,37% 0,06% 228.093 14.701.570 0,02
9 DGC 2,09% 1,87% 0,23% 317.994 2.081.680 0,15
10 VND 1,83% 1,68% 0,15% 785.104 21.550.900 0,04
11 KBC 1,76% 1,74% 0,03% 79.464 5.357.020 0,01
12 V(CI 1,68% 1,52% 0,16% 448.618 5.570.520 0,08
13 NVL 1,64% 1,47% 0,17% 1.095.539 16.739.860 0,07
14 EIB 1,51% 0,00% 1,51% 9.866.953 2.818.716 2,08
15 POW 1,24% 1,12% 0,12% 715.484 7.579.975 0,09
16 PVD 1,21% 1,16% 0,05% 160.258 4.153.990 0,04
17 GEX 1,14% 1,07% 0,07% 417.710 12.220.730 0,03
18 DPM 1,12% 1,44% -0,32% -624.362 1.737.610 0,36
19 HSG 0,87% 0,89% -0,01% -54.578 16.674.090 0,00
20 VCG 0,86% 0,81% 0,05% 186.654 7.701.685 0,02
21 DIG 0,78% 0,82% -0,04% -187.955 9.618.885 0,02
22 PDR 0,77% 0,50% 0,27% 1.816.974 7.228.065 0,25
23 DXG 0,71% 0,65% 0,05% 356.014 9.660.730 0,04
VJC 0,00% 3,22% -3,22% -2.340.894 254.160 9,21
PLX 0,00% 1,94% -1,94% -3.760.119 716.635 5,25
STB 0,00% 2,60% -2,60% -7.965.580 18.505.960 0,43
TCH 0,00% 0,47% -0,47% -4.859.704 4.411.280 1,10
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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 ki 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 sir 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 dau 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 Dinh Iugng
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 phén 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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