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DU BAO TY TRONG CO PHIEU THANH PHAN CUA CAC RO CHi SO HOSE-Index,
VNFINLEAD KY THANG 01/2023

e Thai gian thuc hién:
- Ngay chét dit liu: 30/12/2022
- Ngay cong b théng tin: 16/01/2023
- Ngay danh muc mai ¢6 hiéu luc: 06/02/2023
- Chisb VN30

e Trong ky review lan nay, theo tinh toan cua BVSC, c6 phiéu BCM nhiéu kha ning sé dwoc thém vao ré
chi s6 VN30 trong ky 1/2023 do c6 phiéu nay da dap ung du cac diéu kién vé thanh khoan, ty 1é c6 phiéu
chuyén nhuong tu do va vén hda lot top 20 ¢ phiéu c6 von hoa trung binh Ién nhat san HOSE.

e O chiéu nguoc lai, BVSC cho rang c6 phiéu KDH nhiéu kha ning sé 1a cé phiéu bi loai ra khéi ré chi
s6 VN30 do vén hoa trung binh caa cb phiéu nay dang thap nhat trong ro VN30.

Thay do6i dy kién ty trong cac cé phiéu thanh phan trong danh muc quy ETF DCVFMVN30. Hién nay, 4
quy ETF dang xay dung danh muc dua trén chi s6 tham chiéu VN30 la: quy DCVFMVN30, quy SSIAM
VN30, quy MAFM VN30 va quy KIM GROWTH VN30. Céc quy ETFs nay s& phai hoan tat viéc tai co cau
danh muc ctua minh vao ngay 03/02/2023. Trong 4 quy nay, quy DCVFMVN30 c6 gia tri tai san rong 16n nhét,
Xap xi 7,6 nghin ty dong. Theo wdc tinh cua BVSC dua trén dir liéu ngay 04/01/2023, quy DCVFMVN30 s&
phai thuc hién cac thay d6i nhur dudi day trong ky tai co cau danh muyc thang 01/2023:

e Theo d6, quy ETF DCVFMVN30 s& phai thuc hién ban ra toan bo 3,4 triéu c6 phiéu KDH twong wng
1,25% ty trong danh muc. Nguoc lai, quy s& thuc hién mua vao khoang 320 nghin ¢6 phiéu BCM (tuong
g ty trong 0,35%). Ngoai ra, ty trong ctiia mot s6 ¢o phiéu khéac trong danh muc nhu FPT, MSN, VRE...
ciing bi thay doi dang ké trong ky tai co cdu danh myc lan nay.

e Dudi day la du béo ty trong danh muc méi cua quy ETF DCVFMVN30 dua trén dir liéu gia dong cia
phién giao dich ngay 04/01/2023:
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FPT
VNM
ACB
MSN
TCB
HPG
viC
VHM
MWG
MBB
VCB
STB
vic
HDB
VIB
CTG
ssl
VRE
TPB
SAB
NVL
GAS
BID
POW
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BVH
BCM
GVR
PLX
KDH

VPBank

FPT Corp
VINAMILK

Ngén hang A Chéau
Tap doan Masan
Techcombank

Hoa Phat

VinGroup

Vinhomes

Thé gi6i di dong
MBBank
Vietcombank
Sacombank

Vietjet Air

HDBank

VIBBank

VietinBank

Chirng khoan SSI
Vincom Retail

Ngan hang Tién Phong
SABECO

Piu tr Dia bc No Va (Novaland)
PV Gas

BIDV

Dién Iyc Dau khi Viét Nam
BDS Phit Pat

Tap doan Bao Viét

Becamex IDC

Tap doan CN Cao su VN
Petrolimex

Nha Khang Bién
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79.300
22.650
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19.400
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43.500
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23.300
110.400
16.350
19.900
28.500
19.000
28.600
22.000
171.500
14.000
105.000
40.800
11.000
15.000
47.700
84.000
14.850
35.250
27.850

8,13%
7,15%
6,65%
6,46%
6,10%
6,10%
6,07%
5,32%
5,20%
4,62%
4,41%
4,16%
4,30%
3,09%
2,83%
2,22%
2,07%
1,91%
2,56%
1,84%
0,96%
1,10%
1,17%
0,91%
0,49%
0,42%
0,27%
0,00%
0,25%
0,39%
1,25%

8,39%
7,59%
6,74%
6,61%
6,47%
6,35%
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5,42%
4,85%
4,55%
4,38%
4,24%
3,04%
2,93%
2,35%
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2,01%
1,98%
1,95%
1,23%
1,11%
1,02%
0,84%
0,52%
0,41%
0,36%
0,35%
0,24%
0,23%
0,00%

0,26%
0,44%
0,09%
0,15%
0,37%
0,25%
0,24%
0,11%
0,22%
0,23%
0,14%
0,22%
-0,06%
-0,05%
0,10%
0,13%
0,02%
0,10%
-0,58%
0,11%
0,27%
0,01%
-0,15%
-0,07%
0,03%
-0,01%
0,09%
0,35%
-0,01%
-0,16%
-1,25%

1.031.307
414.140
87.426
510.683
282.802
687.061
937.099
148.815
347.802
410527
600.313
204.915
(185.062)
(34.364)
452.494
480.647
50.999
416.158
(1.535.712)
367.174
119.823
56.923
(107.372)
(131.471)
234.410
(51.797)
143.603
320.194
(42.985)
(350.153)
(3.413.764)

19.491.701.799
33.131.238.429
6.932.892.789
11.566.962.136
28.082.194.748
18.756.764.850
18.179.729.899
8.333.618.719
17.042.288.397
17.857.942.546
10.775.616.347
16.966.940.763
(4.311.942.912)
(3.793.788.724)
7.398.271.260
9.564.866.665
1.453.465.991
7.907.008.306
(43.921.377.406)
8.077.828.406
20.549.656.813
796.918.842
(11.274.053.731)
(5.364.020.270)
2.578.505.835
(776.962.083)
6.849.857.488
26.896.284.740
(638.323.961)
(12.342.877.830)
(95.073.337.215),
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< Chisé VNMIDCAP

e Trong ky review lan ny, theo tinh toan cia BVSC, cac ¢b phiéu KDH, HAG, FRT, CTR, VIX va FTS
nhiéu kha niing sé dwoc thém vao ré chi s6 VNMIDCAP trong ky 1/2023 do céc ¢b phiéu nay da dap
{mg di cac diéu kién vé thanh khoan, ty 1& ¢ phiéu chuyén nhuong tu do va vén héa caa ré VNMIDCAP.

e O chiéu nguoc lai, BVSC cho rang cac ¢ phiéu AGG, BMI, BWE, IMP, ITA va TMS nhiéu kha ning
s bi loai ra khéi ré chi sé.

Thay ddi dw kién ty trong cac cé phiéu thanh phan trong danh muc quy ETF DCVFMVNMIDCAP.
Hién nay, quy ETF DCVFM VNMIDCAP dang xay dung danh muc dwa trén chi s6 tham chiéu VNMIDCAP.
V6i nhitng thay doi vé c¢o phiéu thanh phan cia ro chi s6 VNMIDCAP nhu trén thi quy ETF nay sé phai hoan
tat viéc tai co cdu danh muc ctiia minh vao ngay 03/02/2023. Quy ETF DCVFM VNMIDCAP dang c6 gié tri
tai san rong gan 77 ty dong. Theo woc tinh cia BVSC dya trén dir liéu ngay 04/01/2023, quy ETF DCVFM
VNMIDCAP s& phai thyc hién cac thay doi nhu dudi day trong ky tai co cau danh muc thang 01/2023:

e Theo d6, quy ETF DCVFM VNMIDCAP s& phai thuc hién ban ra toan bo sé ¢o phiéu AGG, BMI, BWE,
IMP, ITA va TMS dang nim gitr. Nguoc lai, quy s& thuc hién mua vao khoang 81 nghin ¢ phiéu KDH,
105 nghin co phiéu HAG, 10,3 nghin c6 phiéu FRT, 76 nghin c6 phiéu VIX, 19 nghin ¢6 phiéu FTS va 7
nghin co phiéu CTR. Ngoai ra, ty trong cua mot s6 ¢6 phiéu khac trong danh muc ciing ¢6 su thay d6i dang
ké trong ky tai co cau danh muc lan nay.

e Dudi day la dyu bao ty trong danh muc méi cia quy ETF DCVFMVNMIDCAP dya trén dir liéu gia dong
cura phién giao dich ngay 04/01/2023:

Ty trong truéc| Ty trong sa ) lwon,
Cb phiéu Tén cong ty J & v B sau Thay dbi : & Gia tri mua/ban
review review mua/ban

SeABank 33.500 12,01% 12,48% 0,47% 10.677 357.665.204
SHB SHB 10.300 6,52% 5,77% -0,75% (55.978) (576.574.321)
EIB Eximbank 27.150 2,92% 5,71% 2,79% 78715  2.137.108.329
PNJ Vang Phtt Nhuan 89.000 5,32% 5,66% 0,34% 2.942 261.836.433
MSB MSB Bank 12.750 5,64% 5,24% -0,40% (24.193) (308.463.169)
LPB LienViet Post Bank 13.500 5,00% 4,53% -0,47% (26.779) (361.519.487)
DGC Héa chat Dirc Giang 60.200 3,60% 3,13% -0,47% (5.972) (359.531.613)
oCB Ngan hang Phrong Dong 18.000 3,44% 3,09% -0,35% (14.683) (264.285.113)
VND Chimng khoan VNDIRECT 14.350 3,43% 2,99% -0,44% (23.421) (336.095.645)
KDH Nha Khang Dién 27.850 0,00% 2,96% 2,96% 81.367  2.266.074.556
GMD Gemadept 46.000 3,30% 2,85% -0,45% (7.534) (346.582.419)
REE Co Dién Lanh REE 73.100 2,62% 2,67% 0,05% 500 36.540.526
KBC TCT D6 thi Kinh Bc 26.000 3,11% 2,50% -0,61% (17.814) (463.175.268)
KDC Tap doan KIDO 65.000 2,33% 2,10% -0,23% (2.727) (177.264.755)
NLG BDS Nam Long 31.000 1,85% 1,63% -0,22% (5.427) (168.243.947)
VCl Chirng khodn Ban Viét 25.200 2,11% 1,63% -0,48% (14.644) (369.036.010)
DPM Dam Phi My 45.000 2,15% 1,61% -0,54% (9.228) (415.272.081)
GEX Tap doan Gelex 13.150 1,73% 1,53% -0,20% (11.462) (150.730.526)
VHC Thity san Vinh Hoan 71.300 1,70% 1,49% -0,21% (2.235) (159.364.791)
DXG Dia éc Dét Xanh 13.500 1,61% 1,41% -0,20% (11.370) (153.498.766)
VPI Diu tu Van Phii - Invest 53.500 1,28% 1,33% 0,05% 707 37.851.061
HSG Tap doan Hoa Sen 12.650 1,51% 1,29% -0,22% (13.022) (164.725.552)
HAG Hoang Anh Gia Lai 9.020 0,00% 1,24% 1,24% 105.269 949.524.391
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Khoan DaukhlPVDrﬂhng 19.150 1,37% 1,21% -0,16% (6.212) (118.966.970)
HCM Chirng khoan TP.HCM 21.750 1,30% 1,13% -0,17% (5.820) (126.582.086)
DIG DIC Corp 15.700 1,50% 0,98% -0,52% (25.192) (395.520.204)
SBT Mia duong Thanh Thanh Cong - 1 14.000 1,00% 0,97% -0,03% (1.762) (24.666.325)
FRT Banlé FPT 69.400 0,00% 0,94% 0,94% 10.344 717.904.444
PVT Van tai Dau khi PVTrans 22.500 0,81% 0,83% 0,02% 709 15.958.375
DCM Pam Ca Mau 27.400 0,98% 0,83% -0,15% (4.259) (116.705.412)
DGW Thé Gi6i S6 40.100 0,96% 082%  -0,14% (2.658)  (106.596.734)
VCG VINACONEX 18.250 0,87% 0,81% -0,06% (2.543) (46.400.967)
PC1 Tap doan PC1 22.350 0,80% 0,76%  -0,04% (1.419) (31.707.918)
cll Ha thng K§ thuat TP.HCM 13.850 0,83% 072%  -0,11% (6.221) (86.160.915)
HDG Téap doan Ha Do 32.000 0,76% 0,71% -0,05% (1.089) (34.859.783)
VIX Chirng khoan VIX 6.960 0,00% 0,69% 0,69% 76.244 530.660.573
TCH DT DV Tai chinh Hoang Huy 7.100 0,76% 0,65% -0,11% (11.904) (84.516.941)
HNG Nong nghiép Quéc 8 HAGL 4.320 0,00% 0,60% 0,60% 106.473 459.962.842
NT2 Dién lyc Nhon Trach 2 30.450 0,73% 0,60% -0,13% (3.265) (99.427.206)
CMG Téap doan Cong nghé CMC 41.100 0,49% 0,56% 0,07% 1.396 57.357.940
SCS DV Hang héa Sai Gon 73.200 0,00% 0,55% 0,55% 5.738 420.017.998
SAM SAM Holdings 6.170 0,59% 0,53% -0,06% (6.827) (42.124.209)
PAN Tap doan PAN 15.850 0,57% 0,53% -0,04% (1.986) (31.476.189)
NKG Thép Nam Kim 13.350 0,64% 0,52% -0,12% (6.803) (90.825.627)
BMP Nhya Binh Minh 60.800 0,73% 0,51% -0,22% (2.756) (167.538.615)
DBC Tap doan DABACO 15.150 0,72% 0,50% -0,22% (11.014) (166.856.694)
FTS Chung khoan FPT 20.150 0,00% 0,49% 0,49% 18.735 377.507.271
CTR Cong trinh Viettel 52.900 0,00% 0,48% 0,48% 6.991 369.841.463
BCG Bamboo Capital 6.840 0,49% 0,46% -0,03% (3.586) (24.525.035)
PHR Cao su Phudc Hoa 41.400 0,49% 045%  -0,04% (776) (32.125.281)
HBC Tép doan Xay dung Hoa Binh 9.610 0,46% 0,42% -0,04% (3.122) (29.998.045)
SJS SUDICO 44.600 0,53% 0,41% -0,12% (2.133) (95.120.905)
SCR Sacomreal 5.820 0,49% 0,39% -0,10% (12.611) (73.393.844)
DHC Dong Hai Bén Tre 32.700 0,39% 0,39% 0,00% 9 308.808
KOS Cong ty KOSY 38.650 0,00% 0,38% 0,38% 7.561 292.226.393
VGC Téng Cong ty Viglacera 36.000 0,43% 0,37% -0,06% (1.311) (47.210.380)
CRE Bét dong san Thé Ky 9.900 0,35% 0,37% 0,02% 1.285 12.717.932
VSH Thuy dién Vinh Son - S6ng Hinh 32.500 0,39% 0,35% -0,04% 932) (30.305.895)
PTB Cong ty Co phin Pha Tai 43.000 0,51% 033%  -0,18% (3.136)  (134.843.566)
GEG bién Gia Lai 15.000 0,36% 0,33% -0,03% (1.501) (22.514.230)
CTD Xay dyng Coteccons 35.200 0,42% 033%  -0,09% (2.037) (71.714.016)
ASM Tap doan Sao Mai 8.410 0,40% 032%  -0,08% (7.015) (58.997.038)
AAA An Phét Bioplastics 7.110 0,34% 031%  -0,03% (3.218) (22.878.081)
DXS Dich vu BDS Dét Xanh 6.750 0,32% 028%  -0,04% (4.629) (31.244.378)
SzC Sonadezi Chau Buc 28.700 0,34% 0,26% -0,08% (2.081) (59.722.592)
PPC Nhi¢t dién Pha Lai 13.100 0,00% 0,24% 0,24% 13.997 183.363.121
APH Tap doan An Phat Holdings 7.250 0,26% 022%  -0,04% (4.021) (29.149.122)
ANV Thiy san Nam Viét 25.000 0,00% 0,22% 0,22% 6.660 166.502.798
HT1 VICEM Ha Tién 11.400 0,00% 0,20% 0,20% 13.327 151.932.686
HPX Piu tr Hai Phat 4,750 0,23% 0,18% -0,05% (7.842) (37.248.118)
AGG Bit dong san An Gia 29.750 0,36% 0,00%  -0,36% (9.261)  (275.503.891)
BWE Nudc - Moi truong Binh Duong 49.200 0,59% 0,00% -0,59% (9.177) (451.520.265) 4
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- Chisé VNFIN LEAD

e Trong ky co ciu lan nay, theo tinh toan cua BVSC, nhiéu kha niing s&é khong c6 ¢b phiéu nao bi loai ra
ciing nhu thém vao ré chi s6 VNFINLEAD.

Thay dbi dw kién ty trong céac cé phiéu thanh phan trong danh muc quy ETF SSIAM VNFINLEAD.
Hién nay, quy ETF SSIAM VNFINLEAD dang xay dung danh muc dya trén chi sb tham chiéu VNFINLEAD.
V6i nhiing thay ddi vé ¢b phiéu thanh phan cua ré chi s VNFINLEAD nhu trén thi quy ETF ndy s& phai hoan
tat viéc tai co cau danh myc ciia minh vao ngay 03/02/2023. Quy ETF SSIAM VNFINLEAD dang c6 gié tri tai
san rong 3,4 nghin ty ddng. Theo wdc tinh ciia BVSC dua trén dit liéu ngay 04/01/2023, quy ETF SSIAM
VNFINLEAD sé& phai thuc hién cac thay doi nhu dudi day trong ky téi co cu danh muc thang 01/2023:

e Dudi day la dyu bao ty trong danh muc mai cua quy ETF SSIAM VNFINLEAD duya trén dir liéu gia dong
cua phién giao dich ngay 04/01/2023:

Ty trong truée| Ty trong sa Khé lwgng
STT | C6 phiéu Tén cong ty v g & g sau Thay dbi i Gia tri mua/ban
review review mua/ban

1 VPBank 18900 15,70% 15,00% -0,70% (1.266.576) (23.938.287.100)
2 TCB Techcombank 27300 14,30% 15,00% 070%  876.860  23.938.287.100
3 STB Sacombank 23300 14,50% 15,00% 050%  733.853  17.098.776.500
4 MBB MBBank 17950 10,20% 11,12% 092% 1.749.370  31.401.184.772
5 ACB Ngan hang A Chau 22650 7,00% 6,71% -0,29%  (433.906)  (9.827.978.338)
6 SSI Chitng khoén SSI 19000 7,30% 6,54% -0,76% (1.368.957) (26.010.182.717)
7 SHB SHB 10300 4,80% 4,39% -0,41% (1.372.340) (14.135.098.637)
8 VND Chimng khoan VNDIRECT 14350 3,70% 3,85% 015% 353608  5.074.278.180
9 VCB Vietcombank 82800 2,80% 3,57% 077% 316321  26.191.388.260
10 CTG VietinBank 28500 3,10% 2,86% -0,24%  (288.420)  (8.219.982.418)
11 SSB SeABank 33500 2,50% 2,62% 012% 117543  3.937.692.672
12 TPB Ngan hang Tién Phong 22000 2,10% 2,21% 011% 165232  3.635.093.880
13 LPB LienViet Post Bank 13500 1,90% 2,13% 023% 591513  7.985.431.259
14 HDB HDBank 16350 2,30% 2,04% -0,26%  (533.826)  (8.728.059.120)
15 EIB Eximbank 27150 0,60% 1,57% 097% 1215996  33.014.303.308
16 MSB MSB Bank 12750 2,00% 1,49% -051% (1.369.649) (17.463.021.573)
17 VIB VIBBank 19900 1,10% 1,31% 021% 359340  7.150.857.670
18 VClI Chirng khoan Ban Viét 25200 1,00% 0,98% -0,02%  (21.688) (546.536.536)
19 HCM Chirng khoan TP.HCM 21750 0,40% 0,52% 012% 195839  4.250.492.478
20 BID BIDV 40800 0,30% 0,51% 021% 178174  7.269.515.777
21 OCB Ngan hang Phuong Déng 18000 0,60% 0,40% -0,20%  (376.826)  (6.782.860.430)
22 BVH Tap doan Bao Viét 47700 0,30% 0,18% -012%  (84.024)  (4.007.965.487),

Ngwoi thuc hién: Khiéu Treng Huy, Tran Xuan Bach




KHUYEN CAO SU DUNG

Tat ca nhiing thong tin néu trong bao cdo phan tich nay da dugc xem xét can trong, tuy nhién bao cdo chi nhim muc
tiéu cung cip thong tin ma khong ham y khuyén cdo ngudi doc mua, ban hay nim giit ching khoan. Ngudi doc chi
nén sir dung bio céo phén tich nay nhu mét nguon thong tin tham khao. Moi quan diém ciing nhur nhan dinh phan tich
trong bao cdo ciing c6 thé dugc thay doi ma khong can bao trude. Cong ty Co phan Chimg khoan Bao Viét (BVSC)
¢6 thé c6 nhitng hoat dong hop tac kinh doanh véi cac dbi tugng duoc dé& cap dén trong bao cao. Ngudi doc can luu y
rang BVSC c6 thé c6 nhitng xung dot lgi ich ddi v6i cac nha dau tu khi thuc hién bao cao phan tich nay.

B4o c4o nay c6 ban quyén va 1a tai san cia BVSC. Moi hanh vi sao chép, sira ddi, in 4n ma khong co sy ddng ¥ cia
BVSC déu trai luat. Ban quyén thudc Cong ty C6 phan Chung khoan Bao Viét.




