Cd cau danh muc thang
10/2021

VNDiamond Index

Sau 7 thang dau nam duy tri xu hudng hat rong, Quy ETF DCVFMVN DIAMOND
hién dang chiing kién dong van rut rong ra khoi quy vdi gia tri han 1,700 ty
dong trong thang 8 va thang 9 (tuong déng vdi quy ETF Fubon Vietnam, giam
1917 ty dong) (Biéu do 1). Trong khi dé, dong vén ctia qu§ ETF VN30 c6 su dao
chiéu, hat rong han 326 triéu dong trong 4 thang trd lai day sau khi bi rat rong
1,600 ty dong tU dau nam. ETF VanEck Vietnam va SSIAM VNFIN LEAD tiép tuc
duy tri da hat rong. Tinh dén hét 3Q2021, hiéu suat dau tu cta ching chiquy ETF
VNDiamond dang outperform so v8i VNIndex xap xi 30% (+51% YTD) (Bi€u do 2).

Trong ky cd cau danh muc thang 10, LPB nhiéu kha nang sé& bi loai khoi danh
muc chi s VNDiamond do thay dai cach tinh hé s6 FOL theo quy tac tinh toan
chi s6 mdi. Cu thé, theo nhu quy dinh ctia cdng ty, ty |é s& hiiu t6i da cia NDTNN
cla LPB hién tai la 5%. Quy dinh mdi dp dung ty |é san & mUic 20% dé tinh todn
FOL, dan dén viéc khéng dap (ng dudc ty & t8i thiéu trén 80% d6i véi cac ¢cd
phi€u thudc ré ky trudc. Bén canh d6, quy dinh méi cling ap dung gidi han trong
s6 ddi vGi cac c6 phiéu c6 thanh khoan va FOL thap nhu EIB, VIB, CTG, NLG, TCM
va GMD trong phudng phap tinh toan chi sé gia. Danh muc mdi dy kién c6 hiéu
lyc tur thr 2 ngay 01/11/2021.

Tac dong du kién trong ki review thang 4:
C6 phiéu dudc mua vao dang ké: TCB, ACB, PNJ, MSB, REE
C6 phiéu bi ban ra dang ké: GMD, LPB, MWG, CTG, FPT

VNDiamond s& céng b6 cd cau danh muc quy 4 cta chi sé vao ngay 18/10/2021
va hoan thanh cg céu lai danh muc vao ngay 29/10/2021. Chlng t6i udc tinh
dong tién tac dong lén cd phi€u dua trén gia tri tai san NAV ctda Quy ETF
DCVFMVN DIAMOND vdi 535 triéu USD md phdng theo VNDiamond Index.

Bi€u d6 1. Dong tién cac quy ETF
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Bi€u d6 2. Hiéu suat dau tu ctia Diamond vs. VNIndex
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Bang 1. Du bdo danh muc ¢é phi€u thanh phan chi s6 VNDiamond Index ki thdng 10/2021 (%, ty déng, c& phiéu, sé ngay)

Ty trong Ty trong Thay d6i Dy béo Du bdo sb S6 ngay

Thém/ hién tai mdi ty trong dongtién lugng c6 phiéu giao dich

M3 cGphiéu  Loai (%) (%) (%) (ty ddng) (c8 phigu)  (TB phién)

1 TCB 8.27% 10.14% 1.87% 227.73 4,609,836 0.53
2 ACB 5.74% 6.85% 1.11% 136.00 4,337,963 0.85
3 MSB 1.95% 2.89% 0.94% 114.24 3,872,457 0.53
4 PNJ 10.08% 12.80% 2.72% 332.04 3,558,799 4.58
5 VIB 0.99% 1.76% 0.77% 93.59 2,603,366 1.80
6 REE 5.48% 6.83% 1.35% 164.64 2,529,050 2.58
7 MBB 5.19% 5.67% 0.48% 58.15 2,091,897 0.17
8 TCM 0.25% 0.78% 0.53% 65.11 1,004,854 1.34
9 VPB 9.03% 9.53% 0.50% 60.60 918,207 0.12
10 NLG 5.09% 5.33% 0.24% 28.84 687,555 0.30
11 CTD 1.56% 1.91% 0.35% 42.49 620,227 2.18
12 EIB 0.64% 0.55% -0.09% (10.73) (456,653) 0.25
13 TPB 2.20% 1.96% -0.24% (28.95) (699,266) 0.08
14 FPT 16.16% 15.00% -1.16% (141.51) (1,518,398) 0.67
15 MWG 17.13% 15.00% -2.13% (259.85)  (2,033,258) 1.17
16 cTG 2.27% 0.66% -1.61% (196.80)  (6,473,745) 0.73
17 GMD 5.87% 2.35% -3.52% (429.39) (8,826,057) 2.70
18 LPB Loai 1.88% 0.00% -1.88% (229.35)  (10,569,192) 2.13

Luu y: Day chi la danh muc du kién theo kich ban nhiéu kha ndng xay ra nhat va dudc udc tinh dya trén mc giad dong clia ngay
30/09/2021. S& ngay giao dich dugc tinh dua trén gia tri giao dich khdp lénh trung binh 20 phién giao dich gan nhat clia ¢6 phiéu.
Ngudn: HOSE, KB Securities Vietnam
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CTCP CHUNG KHOAN KB VIET NAM (KBSV)

Tru sé chinh:

Dia chi: Tang G, tang M, tang 2 va 7, Toa nha Sky City s6 88 Lang Ha, Déng Da, Ha NGi

Dién thoai: (+84) 24 7303 5333 - Fax: (+84) 24 3776 5928

Chi nhanh Ha Néi:

Dia chi: Tang 1, Téa nha VP, s6 5 Dién Bién Phd, Quan Ba Dinh, Ha Noi
Dién thoai: (+84) 24 7305 3335 - Fax: (+84) 24 3822 3131

Chi nhanh H6 Chi Minh:

Dia chi: Tang 2, TNR Tower Nguyén Céng Trd, 180-192 Nguyén Trd, Q1, TP H5 Chi Minh

Dién thoai: (+84) 28 7303 5333 - Fax: (+84) 28 3914 1969
Chi nhanh Sai Gon:

Dia chi: Tang 1, Saigon Trade Center, 37 Tén Dlic Thang, Phudng B&n Nghé, Q1, H6 Chi Minh

Dién thoai: (+84) 28 7306 3338 - Fax: (+84) 28 3910 1611

LIEN HE

Trung Tam Khéch hang T8 chic: (+84) 28 7303 5333 - Ext: 2656
Trung Tam Khach hang Ca nhan: (+84) 24 7303 5333 - Ext: 2276
Email: cccakbsec.com.vn

Website: www.kbsec.com.vn

Hé théng khuyén nghi

Hé théng khuyén nghi dau tu c8 phiéu

(dua trén ky vong tang gia tuyét di trong 6 thang tdi)

Mua: N3m gitl: Bén:
+15% hodc cao hon trong khoang +15% va -15% -15% hodc thap han

Hé th&ng khuyén nghi dau tu nganh

(dua trén ky vong tang gia tuyét dai trong 6 thang tdi)
Kha quan: Trung lap:

Vugt tréi hon thi trudng Phu hgp thi trudng

Kém kha quan:
Kém han thj trudng

Y kién trong bao cdo nay phan 4nh danh gia chuyén mén ctia (cac) chuyén vién
phan tich ké tit ngay phat hanh va dya trén théng tin va dif liéu thu dugc tif cac
ngudn ma KBSV cho la dang tin cy. KBSV khéng tuyén bé rang thong tin va dit liéu
[a chinh xac hodc day du va cac quan diém dudc trinh bay trong bdo cdo nay c6 thé
thay d6i ma khdng can théng bao trudc. Khich hang nén déc lap xem xét cac
trudng hdp va muc tiéu cu thé cta riéng minh va tu chiu trach nhiém vé cic quyét
dinh dau tu ciia minh va chiing tdi s& khéng cé trach nhiém dai véi cac khoan dau
tu hodc két qua ctia ching. Nhiing tai liéu nay [a ban quyén clia KBSV va khong
dugc sao chép, phan phdi lai hodc stta d6i ma khdng c6 sy dong y trudc bang van
ban ctia KBSV. Nhan xét va quan diém trong bdo cdo nay cé tinh chat chung va chi
nham muc dich tham khao va khéng dudc phép st dung cho bat ky muc dich nao
khac.
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