BAO CAO ETF

KET QUA REVIEW CAC CHi SO & DU BAO CO CAU DANH MUC CAC QUY ETF NGOAI KY QUY 1/2024

CHUVYEN VIEN PHAN TicH e Cac quy ETF ngoai du kién sé thuc hién téi co cau danh muc quy
Pham Quang Chuong 1/2024 vao ngay 15/03/2024.
chuongpham@phs.vn e FTSE Vietnam Index: Thém EVF va khong loai ma nao.

e MarketVector Vietnam Local Index: Thém FTS va khong loai ma nao.
e PHS diéu chinh du bao thay déi chi s6 FTSE Vietnam 30 Index: HCM
bi loai ra do vi pham tiéu chi free-float. Nguoc lai, EIB hodc FRT cé

thé duoc lua chon dé thay thé.

Du bao co cau quy Xtrackers FTSE Vietham Swap UCITS
ETF

Vao ngay 01/03 vira qua, FTSE Rusell da céng bé két qua thay d6i danh
muc dinh ky cua cac bo chi s6 FTSE Vietnam Index Series.

Két qua chinh thirc giong véi du doan cua chiing t6i trong bao cao trudc
d6 khi EVF la c6 phiéu duy nhat dugc thém vao bd chi s6 FTSE Vietnam
Index, dong thoi khdng loai ra c6 phiéu nao. Udc tinh ty trong méi clia EVF
sau khi vao ré FTSE Vietnam Index la 1.49%. V&i FTSE Vietnam All-Share
Index, b chi s6 nay da thém mai EVF, OCB, dong thai khong loai ra ¢8 phiéu
nao. Dua trén danh muc vao ngay 8/3/2024 cla quy Xtrackers FTSE
Vietnam Swap UCITS ETF — mo phdng b6 chi sé FTSE Vietnam Index, chiing
16i du bao hoat déng co cau cua quy nhu sau:

Ty % 4
% SLCP I:nua/ban Chl:l thiCh
Hién tai Méi Thay doi rong

HPG 13.99% 14.02% 0.04% 104,884
VHM 9.02% 9.34% 0.32% 673,025
vic 8.93% 9.02% 0.09% 184,527
VCB 8.78% 8.93% 0.15% 136,793
VNM 8.20% 8.40% 0.20% 248,132
MSN 8.15% 7.04% 1.11% -1,251,044
ssl 6.98% 6.80% -0.18% -438,860
VRE 3.71% 4.03% 0.32% 1,117,948
DGC 3.60% 3.31% -0.29% 216,712
VND 3.30% 3.16% -0.15% -550,412
vJC 2.73% 2.70% -0.03% -23,595
ell 2.28% 2.14% -0.14% -266,855
SHB 2.06% 2.10% 0.04% 339,956
VIX 2.04% 1.89% -0.15% -683,096
KBC 2.02% 1.89% -0.13% -346,309
NVL 2.43% 1.81% -0.61% -3,287,025
GEX 1.56% 1.54% -0.01% -57,701
EIB 1.50% 1.54% 0.04% 197,534
EVF 1.49% 1.49% 7,599,835 Thém
PVD 1.36% 1.35% -0.01% -28,342
DIG 1.29% 1.30% 0.01% 40,965
PDR 1.07% 1.19% 0.13% 402,181
HSG 1.10% 1.11% 0.02% 64,449
DPM 1.10% 1.08% -0.03% -66,062
DXG 1.04% 1.05% 0.00% 12,716
VCG 0.90% 0.89% 0.00% -16,990
POW 0.89% 0.89% 0.00% 8,243

(Ngudn: PHS)
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Du bao co cau quy VanEck Vectors Vietnam ETF

Vao ngay 08/03 vira qua, MVIS Solution da céng bo két qua thay ddi danh
muc dinh ky cta bd chi s6 MarketVector Vietnam Local Index. Gidong nhu
du doan cua chiing t6i, MarketVector Vietham Local Index sé& thém méi
FTS, dong thoi khdng loai ra ¢6 phiéu nao. Uédc tinh ty trong ctia FTS sau
khi vao ré chi sé méi la 1.4%. Dua trén danh muc vao ngay 8/3/2024 cla

quy VanEck Vectors Vietnam ETF — mé phdng bd chi s6 MarketVector

Vietnam Local Index, ching t6i du bdo hoat dong co cau cla quy nhu sau:

. Tytong () SECRImue/banse et ich
Hién tai Méi Thay doi rong

viC 8.01% 8.00% -0.01% -19,736
VNM 7.82% 8.00% 0.18% 352,563
VHM 7.04% 7.00% -0.04% -127,963
HPG 6.82% 6.50% -0.32% -1,434,471
VCB 6.35% 6.00% -0.35% -497,245
SSI 5.76% 5.50% -0.26% -949,576
MSN 4.72% 4.70% -0.02% -28,347
VND 4.45% 4.22% -0.23% -1,320,142
NVL 3.11% 3.00% -0.11% -888,737
VCI 2.90% 2.79% -0.11% -312,530
DGC 2.86% 2.53% -0.32% -366,252
VRE 2.18% 2.39% 0.21% 1,103,711
VIX 2.51% 2.37% -0.15% -1,017,418
SHB 2.13% 2.20% 0.06% 736,361
PDR 1.61% 1.83% 0.22% 1,081,117
VHC 1.76% 1.73% -0.03% -54,307
EIB 1.75% 1.73% -0.02% -160,213
HUT 1.69% 1.65% -0.04% -315,700
SAB 1.62% 1.60% -0.02% -37,236
GEX 1.49% 1.58% 0.08% 503,754
vJc 1.42% 1.49% 0.07% 94,586
DIG 1.46% 1.48% 0.02% 101,566
KBC 1.44% 1.43% -0.01% -34,974
FTS 1.40% 1.40% 3,167,892 Thém
VPI 1.28% 1.29% 0.01% 33,228
KDC 1.17% 1.24% 0.08% 162,906
SHS 1.11% 1.18% 0.07% 524,968
POW 1.15% 1.13% -0.02% -194,179
HAG 1.12% 1.12% 0.00% -50,707
IDC 1.32% 1.12% -0.21% -480,185
DPM 1.14% 1.11% -0.03% -106,024
PVS 1.01% 1.09% 0.09% 310,260
CEO 1.03% 0.99% -0.04% -257,056
VCG 1.04% 0.99% -0.05% -292,419
PVD 0.93% 0.92% -0.02% -76,119
DCM 0.96% 0.88% -0.07% -276,790
TCH 0.87% 0.85% -0.01% -147,045
BVH 0.90% 0.85% -0.05% -153,602
SBT 0.86% 0.84% -0.01% -144,437
DXG 0.76% 0.82% 0.07% 518,963
HSG 0.78% 0.75% -0.03% -207,750
KDH 0.73% 0.70% -0.03% -120,602
HDG 0.49% 0.56% 0.07% 340,303
HNG 0.47% 0.45% -0.02% -573,878

(Ngubn: PHS)
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Du bao co cau quy Fubon FTSE Vietnam ETF

Véi FTSE Vietnam 30 Index, ching t6i c6 su diéu chinh vé du bédo thay doi
cua chi sd nay. Cu thé, bod chi s6 chung FTSE Frontier Index d& thong bao
khong thém vao b4t cir ¢cé phiéu Viét Nam nao trong ky danh gia quy
1/2024. Do d6, NVL khong thé dap (ng duoc diéu kién dé€ dugc lua chon
vao r6 FTSE Vietnam 30 Index nhu du doan cda ching t6i. Ngugc lai, chi s6
FTSE Frontier Index d4 loai ra mot ¢ phiéu Viét Nam |a HCM do van deé
free-float. V&i két qua nay, HCM gan nhu ciing sé bi loai khoi chi s6 FTSE
Vietnam 30 Index. Ngugc lai, EIB hodc FRT c¢6 thé dugc lua chon thay thé
dé€ duy tri so lwgng 30 cd phiéu trong ro.

Dua trén danh muc vao ngay 8/3/2024 cutia quy Fubon FTSE Vietnam Index
- mo phong bd chi sd FTSE Vietnam 30 Index, ching téi du bao hoat dong

co ciu cla quy nhu sau:

Truong hop 1: Thém EIB (udc tinh ty trong khoang 1.5%) va loai HCM.

S Ty tro’n_g (%) : SLCP mua/ban oy oy
Hién tai Méi Thay doi rong

HPG 10.98% 10.00% -0.98% -7,156,282
VHM 8.24% 9.05% 0.81% 4,236,596
ViC 7.93% 8.96% 1.03% 5134,218
VCB 9.20% 8.82% -0.39% -909,768
VNM 8.60% 8.23% -0.36% -1,154,002
MSN 8.54% 8.18% -0.36% -1,022,222
SSI 7.32% 7.01% -0.31% -1,868,611
VRE 3.89% 3.72% -0.16% -1,438,390
DGC 3.77% 3.61% -0.16% -297,031
VND 3.46% 3.32% -0.14% -1,351,659
VJC 2.86% 2.74% -0.12% -259,217
KDH 2.47% 2.34% -0.14% -832,520
VCI 2.39% 2.29% -0.10% -469,656
SHB 2.16% 2.09% -0.07% -1,260,328
KBC 2.11% 2.03% -0.09% -600,235
STB 1.96% 1.88% -0.08% -601,218
GEX 1.63% 1.57% -0.07% -679,026
PLX 0.82% 1.55% 0.73% 4,383,746
EIB 1.50% 1.50% 18,884,423 Thém
KDC 1.51% 1.50% -0.01% -24,825
SAB 1.44% 1.38% -0.06% -225,407
DIG 1.35% 1.29% -0.06% -477,090
PDR 1.12% 1.18% 0.06% 475,006
SBT 1.16% 1.11% -0.05% -833,648
DPM 1.16% 1.11% -0.05% -305,785
VCG 0.94% 0.90% -0.04% -361,726
POW 0.93% 0.89% -0.04% -750,054
DCM 0.81% 0.77% -0.03% -211,364
BVH 0.55% 0.53% -0.02% -117,682
VGC 0.46% 0.44% -0.02% -79,011
HCM 0.22% -0.22% -1,763,150 Loai

(Ngubn: PHS)

Bloomberg: PHS <GO> 3



@

Pllll Hung

ECURITIES

Béo céo ETF | Thang 01/2024

Truong hop 2: Thém FRT (udc tinh ty trong khoang 1.58%) va loai HCM.

Ty trong (%) SLCPmua/bdn
Hién tai Mdi Thay d&i rong

HPG 10.98% 10.00% -0.98% -7,156,282
VHM 8.24% 9.04% 0.80% 4,193,653
VIC 7.93% 8.96% 1.03% 5,093,833
VCB 9.20% 8.81% -0.40% -928,478
VNM 8.60% 8.23% -0.37% -1,177,745
MSN 8.54% 8.17% -0.37% -1,043,256
SSI 7.32% 7.00% -0.32% -1,907,064
VRE 3.89% 3.72% -0.17% -1,467,982
DGC 3.77% 3.61% -0.16% -303,140
VND 3.46% 3.32% -0.15% -1,380,160
vJC 2.86% 2.74% -0.12% -264,551
KDH 2.47% 2.34% -0.14% -845,463
VCI 2.39% 2.29% -0.10% -479,316
SHB 2.16% 2.09% -0.07% -1,296,399
KBC 2.11% 2.02% -0.09% -612,583
STB 1.96% 1.88% -0.08% -613,596
FRT 1.58% 1.58% 2,411,753 Thém
GEX 1.63% 1.56% -0.07% -693,003
PLX 0.82% 1.55% 0.72% 4,375,249
KDC 1.51% 1.50% -0.01% -29,597
SAB 1.44% 1.38% -0.06% -230,038
DIG 1.35% 1.29% -0.06% -486,900
PDR 1.12% 1.18% 0.06% 466,512
SBT 1.16% 1.11% -0.05% -850,793
DPM 1.16% 1.11% -0.05% -312,081
VCG 0.94% 0.90% -0.04% -369,166
POW 0.93% 0.89% -0.04% -765,475
DCM 0.81% 0.77% -0.03% -215,709
BVH 0.55% 0.53% -0.02% -120,094
VGC 0.46% 0.44% -0.02% -80,639
HCM 0.22% -0.22% -1,763,150 Loai

(Ngubn: PHS)
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Tong hop co cau danh muc cua 3 quy
Truong hgp 1: Thém EIB - Loai HCM

SLCP mua/ban rong Gia tri SG phién
m\ua/baﬁ KLGD binh quan damelsn
Xtracker FTSE Fubon FTSE V.N.M ETF Téng céng rgﬂg (ty tuong
Vietnam ETF Vietnam ETF : ong) ung

HPG 104,884 -7,156,282 -1,434,471 -8,485,868 -257.12 25,591,878 0.33
MSN -1,251,044 -1,022,222 -28,347 -2,301,613 -180.68 3,097,989 0.74
VCB 136,793 -909,768 -497,245 -1,270,220 -120.80 1,482,455 0.86
SSI -438,860 -1,868,611 -949,576 -3,257,046 -119.86 21,189,438 0.15

DGC -216,712 -297,031 -366,252 -879,994 -105.07 2,465,879 0.36
VND -550,412 -1,351,659 -1,320,142 -3,222,213 -75.72 22,989,292 0.14
NVL -3,287,025 -888,737 -4,175,762 -68.90 20,322,408 0.21
VCI -266,855 -469,656 -312,530 -1,049,041 -50.20 5,657,179 0.19

HCM -1,763,150 -1,763,150 -49.90 8,462,974 0.21
VNM 248,132 -1,154,002 352,563 E553830/ -38.73 3,334,111 0.17
KDH -832,520 -120,602 -953,122 -34.74 2,362,269 0.40
VIX -683,096 -1,017,418 -1,700,514 -33.08 25,100,211 0.07

KBC -346,309 -600,235 -34,974 -981,517 -32.49 7,242,122 0.14
IDC -480,185 -480,185 -27.75 2,222,196 0.22

VvJC -23,595 -259,217 94,586 -188,225 -19.52 743,326 0.25
STB -601,218 -601,218 -18.43 18,690,639 0.03
DCM -211,364 -276,790 -488,153 -17.52 3,576,949 0.14
DPM -66,062 -305,785 -106,024 -477,872 -16.96 2,021,713 0.24
VCG -16,990 -361,726 -292,419 -671,134 -16.41 6,809,749 0.10
SAB -225,407 -37,236 -262,643 -15.76 923,660 0.28
SBT -833,648 -144,437 -978,085 -12.81 2,326,945 0.42
BVH -117,682 -153,602 -271,285 -12.06 449,645 0.60
POW 8,243 -750,054 -194,179 -935,991 -10.95 5,258,745 0.18
DIG 40,965 -477,090 101,566 -334,558 -8.88 17,894,340 0.02

HUT -315,700 -315,700 -5.94 4,649,536 0.07
CEO -257,056 -257,056 -5.58 9,296,164 0.03
GEX -57,701 -679,026 503,754 -232,973 -5.27 15,703,864 0.01
VGC -79,011 -79,011 -4.28 990,984 0.08
VHC -54,307 -54,307 -4.07 805,488 0.07
PVD -28,342 -76,119 -104,462 -3.22 4,582,272 0.02
HSG 64,449 -207,750 -143,302 -3.21 11,225,750 0.01
HNG -573,878 -573,878 -2.40 6,777,349 0.08
SHB 339,956 -1,260,328 736,361 -184,011 -2.15 29,684,422 0.01
TCH -147,045 -147,045 -1.90 7,704,411 0.02
HAG -50,707 -50,707 -0.64 16,583,636 0.00
VPI 33,228 33,228 1.90 992,047 0.03

KDC -24,825 162,906 138,081 8.77 789,219 0.17
DXG 12,716 518,963 531,679 9.60 11,275,693 0.05
SHS 524,968 524,968 9.71 18,450,683 0.03
HDG 340,303 340,303 9.94 2,235,374 0.15
PVS 310,260 310,260 11.54 4,432,820 0.07
VRE 1,117,948 -1,438,390 1,103,711 783,269 19.90 8,028,363 0.10
PDR 402,181 475,006 1,081,117 1,958,304 54.83 10,701,390 0.18
EVF 7,599,835 7,599,835 131.86 8,700,782 0.87

PLX 4,383,746 4,383,746 161.32 765,477 5.73

FTS 3,167,892 3,167,892 187.86 1,363,863 2.32

VHM 673,025 4,236,596 -127,963 4,781,658 203.46 6,681,133 0.72
VIC 184,527 5,134,218 -19,736 5,299,008 237.40 3,195,952 1.66

EIB 197,534 18,884,423 -160,213 18,921,744 334.91 12,755,931 1.48

Nguén: PHS
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Truong hop 2: Thém FRT - Loai HCM

SLCP mua/ban rong Gia tri SG phién
m\ua/baﬁ KLGD binh quan damelEn
Xtracker FTSE Fubon FTSE V.N.M ETF Téng céng rgﬂg (ty tuong
Vietnam ETF Vietnam ETF : ong) ung

HPG 104,884 -7,156,282 -1,434,471 -8,485,868 -257.12 25,591,878 0.33
MSN -1,251,044 -1,043,256 -28,347 -2,322,646 -182.33 3,097,989 0.75
VCB 136,793 -928,478 -497,245 -1,288,929 -122.58 1,482,455 0.87
SSI -438,860 -1,907,064 -949,576 -3,295,499 -121.27 21,189,438 0.16

DGC -216,712 -303,140 -366,252 -886,104 -105.80 2,465,879 0.36
VND -550,412 -1,380,160 -1,320,142 -3,250,714 -76.39 22,989,292 0.14
NVL -3,287,025 -888,737 -4,175,762 -68.90 20,322,408 0.21
VCI -266,855 -479,316 -312,530 -1,058,701 -50.66 5,657,179 0.19

HCM -1,763,150 -1,763,150 -49.90 8,462,974 0.21
VNM 248,132 -1,177,745 352,563 -577,050 -40.39 3,334,111 0.17
KDH -845,463 -120,602 -966,066 -35.21 2,362,269 0.41
VIX -683,096 -1,017,418 -1,700,514 -33.08 25,100,211 0.07

KBC -346,309 -612,583 -34,974 -993,865 -32.90 7,242,122 0.14
IDC -480,185 -480,185 -27.75 2,222,196 0.22

VvJC -23,595 -264,551 94,586 -193,559 -20.07 743,326 0.26
STB -613,596 -613,596 -18.81 18,690,639 0.03
DCM -215,709 -276,790 -492,498 -17.68 3,576,949 0.14
DPM -66,062 -312,081 -106,024 -484,167 -17.19 2,021,713 0.24
VCG -16,990 -369,166 -292,419 -678,575 -16.59 6,809,749 0.10
SAB -230,038 -37,236 -267,275 -16.04 923,660 0.29
SBT -850,793 -144,437 -995,231 -13.04 2,326,945 0.43
BVH -120,094 -153,602 -273,696 -12.17 449,645 0.61
POW 8,243 -765,475 -194,179 -951,412 -11.13 5,258,745 0.18
DIG 40,965 -486,900 101,566 -344,369 -9.14 17,894,340 0.02

HUT -315,700 -315,700 -5.94 4,649,536 0.07
GEX -57,701 -693,003 503,754 -246,950 -5.58 15,703,864 0.02
CEO -257,056 -257,056 -5.58 9,296,164 0.03
VGC -80,639 -80,639 -4.37 990,984 0.08
VHC -54,307 -54,307 -4.07 805,488 0.07
PVD -28,342 -76,119 -104,462 -3.22 4,582,272 0.02
HSG 64,449 -207,750 -143,302 -3.21 11,225,750 0.01
SHB 339,956 -1,296,399 736,361 -220,082 -2.57 29,684,422 0.01
HNG -573,878 -573,878 -2.40 6,777,349 0.08
TCH -147,045 -147,045 -1.90 7,704,411 0.02
HAG -50,707 -50,707 -0.64 16,583,636 0.00
EIB 197,534 -160,213 37,321 0.66 12,755,931 0.00

VPI 33,228 33,228 1.90 992,047 0.03

KDC -29,597 162,906 133,310 8.47 789,219 0.17
DXG 12,716 518,963 531,679 9.60 11,275,693 0.05
SHS 524,968 524,968 9.71 18,450,683 0.03
HDG 340,303 340,303 9.94 2,235,374 0.15
PVS 310,260 310,260 11.54 4,432,820 0.07
VRE 1,117,948 -1,467,982 1,103,711 753,677 19.14 8,028,363 0.09
PDR 402,181 466,512 1,081,117 1,949,810 54.59 10,701,390 0.18
EVF 7,599,835 7,599,835 131.86 8,700,782 0.87

PLX 4,375,249 4,375,249 161.01 765,477 5.72

FTS 3,167,892 3,167,892 187.86 1,363,863 2.32

VHM 673,025 4,193,653 -127,963 4,738,715 201.63 6,681,133 0.71
VIC 184,527 5,093,833 -19,736 5,258,624 235.59 3,195,952 1.65

Nguén: PHS

www.phs.vn Bloomberg: PHS <GO> 6



Pam bao phan tich
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Chi nhanh Quan 1 Chi nhanh Quan 3 Chi nhanh Tan Binh

Phong 1003A, Tang 10, Tda nha Ruby Tang 4 va 5, D&D Tower, Toa nha Park Legend,

81-83-83B-85 Ham Nghi, 458 Nguyén Thi Minh Khai, Phuong 2,Quan 3, 251 Hoang Van Thy, Phudng 2, Quan Tan Binh,
Phudng Nguyén Thai Binh, Quan 1, Tp.HCM Bién  Tp.HCM Tp.HCM.

thoai: (+84-28) 3 535 6060 Dién thoai: (+84-28) 3 820 8068 Dién thoai: (+84-28) 3 813 2401

Fax: (+84-28) 3 5352912 Fax: (+84-28) 3 820 8206 Fax: (+84-28) 3813 2415

Chi Nhanh Thanh Xuan Chi Nhanh Ha Noi Chi nhanh Hai Phong

Tang 5, Toa nha UDIC Complex, Tang 5, Toa nha Vinafor, Tang 2, Toa nha Eliteco,

NO04 Hoang Dao Thiy, Phudng Trung Hoa, Quan  S6 127 Lo Duc, Phudong Déng Méc, Quan Hai Ba 18 Tran Hung Dao, Quan Hong Bang,

Cau Gidy, Ha Noi Trung, Ha Noi Hai Phong

Dién thoai: (+84-24) 6 250 9999 Dién thoai: (+84-24) 3 933 4566 Dién thoai: (+84-22) 384 1810

Fax: (+84-24) 6 250 6666 Fax: (+84-24) 3 933 4820 Fax: (+84-22) 384 1801

Quy Khach hang vui long xem ndi dung chi tiét vé xung dot loi ich va khuyén céo cudi bao cdo nay



