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Cap nhat danh muc VN30 &
VNFIN LEAD ki thang 01/2020

Cac thay dai cia ré VN30 Index trong ki cd cau thang 1/2020

— PLX dugc thém vao chi s6 VN30 khi hoan thanh ban 20 triéu c6 phiéu quy, gitp ty |& free-
float dugc cai thién trong khi POW cling dugc thém vao nhd du thdgi gian niém yét trén 6
thang va c6 gia tri vén héa ndm trong top 20 8 phiéu [8n nhat san HoSE.  chiéu ngudc lai,
DPM va GMD la 2 m3 bi loai ra khoi danh muc trong ky cd cau nay sau dgt sut giam manh
gan day. Cac c6 phiéu dy phong clia chi s6 VN30 gém ¢ TPB, KDH, GEX, VGC va PPC.

— GiGi han ty trong vén hda clia b ba ¢é phi€u ho "Vin" la VHM, VIC va VRE dugc tang ti
42.1% |&n 45.38%. Ngoai ra, gidi han ty trong von hda ctia VNM ciing tang tu 58.14% [én
63.42%.

— BID, BVH, CTG va ROS dugc tang ty |é free-float trong khi VRE, NVL va SBT bi giam ty (& free-
float.

— R6 danh muc mdi sé c6 hiéu luc ti ngay 03/02/2020 dén 31/07/2020. Qu§ VFMVN30 ETF suf
dung benchmark VN30 Index s& hoan tat cd cau vao ngay 31/1 t6i day.

VNFIN LEAD Index loai VND va TPB khéi danh muc, giam sé lugng ¢é phi€u xudng con 12

trong ki cd cau thang 1/2020

— Danh muc VNFin Lead Index ky thang 1/2020 s& c6 hiéu lyc tU ngay 3/2/2020 dén ngay
31/7/2020.

Panh gia cac tac dong cua ky tai cd cdu danh muc lan nay

— Tinh dén thai diém cudi nam 2019, theo bdo cdo cia VFMVN30, ETF nay dang luu hanh 455,7
triéu ching chi quy (tdng 54.1% so vdi cung ky- muc tang trudng an tugng trong boi canh thi
trudng nam 2019 sut giam vé thanh khoan); gia tri tai san rong theo dé dat gan 6,700 ty
déng va trd thanh 1 trong nhiing ETFs [Gn nhat dang hoat dong trén TTCK Viét Nam. Theo
dé, dgt tai co cdu danh muc t8i day sé gay nhiéu anh hudng dén thi trudng chung.

— Céc ¢ phiéu dugc mua manh gém: PLX, POW, VIC, VHM, VNM, BID, BVH, CTG, ROS.

— Céc cb phiéu chiju ap luc ban gdm: DPM, GMD, NVL, SBT.

— D6i v8i VNFIN LEAD Index, do ETF bam theo chi s6 nay chua chinh thic dudc giao dich va
lugng von huy dong dugc chua [8n nén tac déng tU dgt tai co cau ctia VNFIN LEAD Index la
chua dang ké.

— Tac déng nay dd dudc phan nao phan anh vao dién bién gia cé phiéu trudc dé do ¢6 1 bd
phéan dong tién da chi déng dy bao va dau cd don dau hoat déng tai cd cau.



Bang 1. Danh muc ¢ phi€u thanh phan chi s8 VN30 ky thang 01/2020

STT | Ma cé phiéu | Khai lugng luu hanh tinh chi Ty |é free-float lam tron Gidi han ty trong vén héa
s0 (%) (%)

1 BID 4,022,018,040 4% 100%
2 BVH 742,322,764 9% 100%
3 CTD 76,292,573 45% 100%
4 CTG 3,723,404,556 9% 100%
5 EIB 1,229,432,904 85% 100%
6 FPT 678,276,312 80% 100%
7 GAS 1,913,950,000 5% 100%
8 HDB 962,629,771 70% 100%
9 HPG 2,761,074,115 60% 100%
10 MBB 2,325,979,300 60% 100%
11 MSN 1,168,946,447 40% 100%
12 MWG 443,546,178 65% 100%
13 NVL 949,050,797 35% 100%
14 PLX 1,190,813,235 9% 100%
15 PNJ 225,188,176 80% 100%
16 POW 2,341,871,600 20% 100%
17 REE 310,050,926 55% 100%
18 ROS 567,598,121 45% 100%
19 SAB 641,281,186 11% 100%
20 SBT 586,740,552 45% 100%
21 SSI 508,054,676 60% 100%
22 STB 1,803,653,429 100% 100%
23 TCB 3,500,139,962 65% 100%
24 VCB 3,708,877,448 8% 100%
25 VHM 3,289,513,918 25% 45.38%
26 VIC 3,368,575,556 30% 45.38%
27 vJC 523,838,594 50% 100%
28 VNM 1,741,377,694 50% 63.42%
29 VPB 2,437,748,366 70% 100%
30 VRE 2,272,318,410 40% 45.38%

Ngudn: HOSE




Bang 2. Danh muc ¢ phi€u thanh phan chi sd VNFIN LEAD ky thang 01/2020

STT M3 ¢6 phicu !(hé'i !d@ng Itﬂi Ty lé free-float | Trongsé ’thanh tro:;:;::g
hanh tinh chi so (%) khoan (%) : (%)

1 BID 4,022,018,040 4% 6.91% 100%
2 BVH 742,322,764 9% 2.41% 100%
3 CTG 3,723,404,556 9% 13.12% 100%
4 EIB 1,229,432,904 85% 3.72% 100%
5 HCM 305,516,173 40% 3.09% 100%
6 HDB 962,629,771 70% 7.47% 100%
7 MBB 2,325,979,300 60% 15.93% 43.14%
8 SSI 508,054,676 60% 6.16% 100%
9 STB 1,803,653,429 100% 6.58% 100%
10 TCB 3,500,139,962 65% 12.64% 31.35%
11 VCB 3,708,877,448 8% 12.09% 62.25%
12 VPB 2,437,748,366 70% 9.90% 57.01%

Nguon: HOSE
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Hé théng khuyén nghi

Hé thdng khuyén nghi dau tu cd phiéu
(dua trén ky vong ting gia tuyét déi trong 6 thing tdi)

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

Bén:
-15% hodc thap han

Hé thang khuyén nghi dau tu nganh
(dua trén ky vong ting gia tuyét déi trong 6 thing tdi)

Kha quan: Trung lap:
Vugt trdi hon thi trudng Phu hgp thi trudng

Kém kha quan:
Kém hdn thj trudng

Y kién trong bdo c4o nay phan anh danh gia chuyén mén ctia (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 thdng tin va dit liéu
[a chinh xac hodc day du va cac quan diém dudc trinh bay trong bdo cdo nay c6 thé
thay d8i ma khéng can thdng bao trudc. Khach hang nén ddc 1ap xem xét cac
trudng hgp va muc tiéu cy thé cta riéng minh va ty chju trach nhiém vé cic quyét
dinh dau tu cia minh va ching téi s& khéng cé trach nhiém dai véi cac khoan dau
tu hodc két qua cua chiing. Nhiing tai liéu nay la ban quyén ctia KBSV va khdng
dudc sao chép, phan phdi lai hodc stfa d6i ma khdng cé 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
khéc.
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