Cd cau thang 7/2020

VN30 Index, VNFin Lead Index & VNDiamond Index

KDH va TCH nhiéu kha nang sé& thay thé BVH and CTD trong ki review ctia VN30
Index

BVH d6i mat véi nguy cd bi loai khoi ré VN30 do vi pham tiéu chi ty lé free-float vdi
ty |& free-float clia BVH dudi 10% va gia tri vén hda diéu chinh free-float (GTVH_f)
nhé hon trung vi ctia tap hdp 90% GTVH_f cla ré c& phiéu. Trong khi dd, ¢ phiéu
CTD nhiéu kha n3ng ciing bi loai do vi pham tiéu chi gia tri vén héa. G chiéu ngudc
lai, KDH s& la cdi tén sang gia lot vao rd VN30. Cd hdi cho vi tri con lai sé chia déu
cho TCH va GEX khi gia tri vén hda clia 2 ¢6 phi€u nay khéng chénh [éch dang ké.
Du vay, chlng t6i nghiéng vé [ua chon TCH vao ré VN30 ki téi. C3 cdu danh muc s&
¢6 hiéu luc vao ngay 03/08/2020.

Danh muc chi s6 VNFin Lead Index nhiéu kha nang s& khéng cé su xao trdn trong
ki review tdi

Cac c6 phiéu hién tai trong ré VNFin Lead déu dap Ung tt diéu kién xét duyét, chi
trll EIB & sat ngudng dat chudn tiéu chi ty suat vong quay tai thi€u 0.1% nén van ¢
nguy cd bi loai ra khéi ré. Ca cadu danh muc s& cé hiéu luc vao ngay 03/08/2020.

Danh muc chi s6 VNDiamond Index s& dugc giil nguyén khi ki review thang 7 chi
cap nhat théng tin khéi lugng luu hanh, free-float, gidi han ty trong vén hda va
trong sé diéu chinh thanh khoan ctia ¢ phiéu thanh phan. Thay d6i s& c6 hiéu
lyc vao ngay 03/08/2020.

Tac dong du kién trong Ki review thang 7:
C6 phiéu dudc mua vao dang ké: KDH, FPT, TCH, VHM, ROS
C& phiéu bi ban ra dang ké: BVH, VNM, HDB, CTD, TCB

Chiing t6i ki vong KDH sé dudc hudng Idi nhiéu nhat trong ki review nay vdi dong
tién chay vao du kién khodng 5.7 triéu USD, tudng (ng v48i 7 ngay giao dich. VN30,
VNFin Lead va VNDiamond sé& cdng bé thay déi quy chi sé vao ngay 20/7/2020.
Chiing t6i udc tinh dong tién tac dong [én ¢ phiéu dya trén gia tri tai san cla cac
ETFs mé phong theo 3 b6 chi sé, bao gom: 1) VFMVN30 ETF vdi 249 triéu USD va
KIM KINDEX VIETNAM VN30 ETF vdi 162 triéu USD mo phdng theo VN30 Index; 2)
SSIAM VNFIN Lead ETF v@i 26 triéu USD m6 phong theo VNFin Lead Index; 3)
VFMVN30 Diamond ETF vdi 60 triéu USD mé phong theo VNDiamond Index.
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Bang 1. Du bdo danh muc cé phiéu thanh phan chi sd VN30 Index ki thang 7/2020 (%, triéu USD, cé phiéu, sé ngay)

Ty trong Ty trong Thay dai Du bio Dy bdo sé S6 ngay

Thém/ hién tai mdi ty trong dong tién lugng cé phiéu giao dich

M3 c6 phiéu Loai (%) (%) (%) (triéu USD) (co phiéu) (TB phién)

1 KDH Thém 0.00% 1.42% 1.42% 5.84 5,834,297 7.20
2 BVH Loai 0.52% 0.00% 0.52% 214 (1,089,194) 2.15
3 FPT 4.24% 4.78% 0.54% 2.20 1,117,604 1.14
4 VNM 10.90% 10.00% -0.90% -3.68 (757,214) 0.89
5 TCH Thém 0.00% 0.69% 0.69% 2.83 3,087,111 0.83
6 VHM 5.03% 5.97% 0.94% 3.86 1,184,748 0.79
7 CTD Loai 0.41% 0.00% -0.41% -1.68 (559,712) 0.67
8 vJc 4.84% 4.72% -0.12% -0.51 (108,609) 0.39
9 TCB 7.62% 7.42% -0.19% -0.80 (943,432) 0.32
10 HDB 2.87% 2.80% -0.07% -0.30 (280,386) 0.29
11 VIC 7.31% 7.23% -0.08% -0.33 (85,117) 0.28
12 REE 0.81% 0.79% -0.02% -0.08 (64,285) 0.26
13 ROS 0.14% 0.25% 0.11% 0.45 3,489,605 0.25
14 VPB 5.98% 5.82% -0.15% -0.62 (707,622) 0.24
15 SAB 1.90% 1.85% -0.05% -0.20 (29,252) 0.22
16 VCB 5.61% 5.47% -0.14% -0.59 (169,180) 0.19
17 PNJ 1.77% 1.73% -0.05% -0.18 (74,707) 0.17
18 MBB 4.11% 4.01% -0.10% -0.43 (599,978) 0.15
19 MWG 4.07% 3.97% -0.10% -0.43 (122,057) 0.12
20 MSN 4.33% 4.22% -0.11% -0.45 (193,898) 0.10
21 CTG 2.75% 2.68% -0.07% -0.29 (308,802) 0.10
22 GAS 1.13% 1.10% -0.03% -0.12 (39,684) 0.09
23 NVL 3.57% 3.48% -0.09% -0.37 (140,716) 0.08
24 STB 3.32% 3.24% -0.08% -0.35 (747,944) 0.07
25 BID 1.04% 1.02% -0.03% -0.11 (66,714) 0.07
26 POW 0.78% 0.76% -0.02% -0.08 (194,224) 0.05
27 HPG 7.60% 7.41% -0.19% -0.79 (686,977) 0.05
28 SBT 0.60% 0.59% -0.02% -0.06 (109,486) 0.04
29 VRE 1.82% 1.80% -0.02% -0.08 (76,244) 0.04
30 EIB 3.19% 3.10% -0.08% -0.33 (433,346) 0.04
31 SSI 0.91% 0.89% -0.02% -0.10 (149,588) 0.03
32 PLX 0.82% 0.80% -0.02% -0.09 (44,443) 0.02

Luu y: Day chi la danh muc du kién theo kich ban nhiéu kha ndng xay ra nhat va dugc udc tinh dya trén muc gia déng clia ngay 26/06/2020 & ty trong chinh thiic sé dudc tinh
todn tai ngay 17/07/2020.
Ngudn: HOSE, KB Securities Vietnam
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Bang 2. Du bao danh muc cé phiéu thanh phan chi s& VNFin Lead Index ki thang 7/2020 (%, triéu USD, ¢ phiéu, s6 ngay)

Ty trong Ty trong Thay déi Du bao Du bao sé SO ngay

Thém/ hién tai mdi ty trong dong tién lugng cé phiéu giao dich

M3 co phiéu Loai (%) (%) (%) (triéu USD) (co phiéu) (TB phién)

1 HDB 8.15% 5.99% -2.16% -0.57 (533,252) 0.56
2 VPB 13.46% 15.00% 1.54% 0.41 460,990 0.16
3 MBB 13.79% 15.00% 1.21% 0.32 447,345 0.11
4 STB 9.33% 10.93% 1.61% 0.42 914,610 0.08
5 VCB 15.88% 15.00% -0.88% -0.23 (66,762) 0.08
6 TCB 15.55% 15.00% -0.55% -0.14 (171,123) 0.06
7 BID 2.52% 2.31% -0.21% -0.06 (34,256) 0.03
8 EIB 3.57% 2.97% -0.60% -0.16 (206,730) 0.02
9 CTG 15.09% 15.00% -0.09% -0.02 (26,062) 0.01
10 HCM 0.45% 0.50% 0.05% 0.01 15,981 0.01
11 SSI 1.73% 1.82% 0.09% 0.02 37,577 0.01
12 BVH 0.48% 0.47% -0.01% 0.00 (1,403) 0.00

Luu y: Day chi la danh muc dy ki€n theo kich ban nhiéu kha nang xay ra nhat va dugc udc tinh dya trén muc gia déng clia ngay 30/06/2020 & ty trong chinh thiic s& dudc tinh
todn tai ngay 17/07/2020.
Nguon: HOSE, KB Securities Vietnam

Bang 3. Du bdo danh muc cé phi€u thanh phan chi sé VNDiamond Index ki thang 7/2020 (%, triéu USD, c6 phiéu, s& ngay)

Ty trong Ty trong Thay déi Dy bao Dy bdo s S6 ngay

Thém/ hién tai mdi ty trong dong tién lugng cé phiéu giao dich

M3 c@ phiéu Loai (%) (%) (%) (triéu USD) (c8 phiéu) (TB phién)

1 FPT 13.27% 15.00% 1.73% 0.45 231,178 0.24
2 KDH 6.96% 6.50% -0.46% -0.12 (120,410) 0.15
3 TCB 12.01% 10.96% -1.05% -0.28 (329,437) 0.11
4 REE 3.74% 3.63% -0.11% -0.03 (22,592) 0.09
5 PNJ 8.14% 7.89% -0.25% -0.07 (26,494) 0.06
6 GMD 3.70% 3.58% -0.11% -0.03 (36,781) 0.06
T VPB 10.40% 10.96% 0.56% 0.15 167,328 0.06
8 MWG 14.67% 15.00% 0.33% 0.09 24910 0.02
9 TPB 3.71% 3.64% -0.07% -0.02 (22,014) 0.02
10 NLG 2.89% 2.80% -0.09% -0.02 (21,833) 0.02
11 MBB 8.83% 8.66% -0.18% -0.05 (65,008) 0.02
12 DXG 3.89% 3.77% -0.12% -0.03 (64,267) 0.01
13 CTG 5.90% 5.79% -0.12% -0.03 (33,459) 0.01
14 CTD 1.88% 1.82% -0.06% -0.02 (5,002) 0.01

Luu y: Day chi la danh muc du kién theo kich ban nhiéu kha nang xay ra nhat va dugc udc tinh dya trén muc gia déng clia ngay 30/06/2020 & ty trong chinh thiic sé dudc tinh
todn tai ngay 17/07/2020.
Ngudn: HOSE, KB Securities Vietnam

3 b KB Securities | VIETNAM



Biéu d6 1: Ty trong nganh du ki€n trong chi s6 VN30 Index ki

review thang 7 (%)

KB SECURITIES VIETNAM

Biéu d6 2: Ty trong nganh du ki€n trong chi sé VNDiamond

Index ki review thang 7 Index (%)
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CTCP CHUNG KHOAN KB VIET NAM (KBSV)

Tru sé chinh:

Dia chi: Tang G, tang 2 va 7, Toa nha Sky City s6 88 Lang Ha, Dng Da, Ha Noi

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

Chi nhanh Ha Noi:

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

Chi nhanh H& Chi Minh:

Dia chi: Tang 2, TNR Tower Nguyén Céng Trd, 180-192 Nguyén Trd, Q1, TP H6 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 Duc Thdng, Phudng B&n Nghé, Q1, H6 Chi Minh

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

LIEN HE

Trung Tam Khach hang T8 chc: (+84) 28 7303 5333 - Ext: 2656
Trung Tam Khach hang Ca nhan: (+84) 24 7303 5333 - Ext: 2276
Email: ccc@kbsec.com.vn

Website: www.kbsec.com.vn

Hé thang khuyén nghi

Hé th&ng khuyén nghi dau tu cd phiéu

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

Mua: N&m gil: Ban:
+15% hodc cao hon trong khoang +15% va -15% -15% hodc thap hon

Hé théng khuyén nghj dau tu nganh

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

Vugt trdi han thi trudng Phu hgp thi trudng

Kém kha quan:
Kém han thi trugng

Y kién trong bdo cdo nay phan anh danh gid chuyén mén cla (cic) chuyén vién
phan tich ké tif ngay phat hanh va dya trén théng tin va dif liéu thu dudc tlf cac
ngudn ma KBSV cho la dang tin cay. KBSV khdng tuyén bé rang thong tin va dit liéu
la chinh xac hodc day d0i va cac quan diém dugc trinh bay trong bdo cdo nay cd thé
thay d8i ma khéng can thdng bao trudc. Khach hang nén ddc 1ap xem xét cac
trudng hgp va muc tiéu cu thé cta riéng minh va tu chiu trach nhiém vé cac quyét
dinh dau tu ciia minh va ching ti s& khéng cé trach nhiém dai véi cac khoan dau
tu hodc két qua ctia chdng. Nhiing tai liéu nay [ ban quyén clia KBSV va khéng
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 bao cdo nay cé tinh chat chung va chi
nhdm muc dich tham khao va khéng dudc phép st dung cho bat ky muc dich nao
khac.
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