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/ Trong ky Review lan nay cua 2 quy ETFs I&n dang hoat déng tai Viéet Nam kha \\
/ nang sé co nhirng doét bién sau: \
, Vé&i VNM ETFs: |
I , , T
I Th& nhat, kha nang cao PVX sé bi loai cao nhat do khéng dap ng dwoc yéu cau vé von |
: h6a(47.6 US$ nhd hon yéu cau la 75 US$ Mil) '
s I
I Th 2, HAG va HPG roi vao dién canh bao c6 the bi loai do khéng du ti€éu chi room cho NDTNN. i
I STB va VCB ciing thiéu vé yéu té thanh khoan trung binh 3 thang. Tuy nhién, do danh muc duy
tri t6i thidu 25 ma chirngkhoan do d6 ap lwc loai v&i nhitng ma nay khéng Ién. Néu loai thi HAG, I
I va HPG sé la (rng ctr vién! |
|
i Vé&i FTSE Vietnam: :
I Trong ky rieview lan nay, toan bd 21 ma cla FTSE Viét Nam kha nang sé khong bi loai ra CP nao vi |
I cac ¢ phiéu trong danh muc van dang dap (rng day du tiéu chi cta quy. I
: . Ung cr vién thém vao I
. . . . |
I Theo s6 liéu chot tinh den 29/11. trong toan bo 88% ma dirng dau von héa thi trwdng chi co PVT I
\ dap rng day du 4 tiéu chi do FTSE dat ra la: Von hoa, Thanh khoan, Free float, Room con lai. /
\ - Néu dwoc thém vao, ty 1é sé roi vao khoang 1% -1,2% twong rng FTSE Vietnam phai mua /
\ thém vao 6-7 triéu don vi. 7
~ ~
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Thtr Sau dau tién _ The Sau thir ba cda Thr Hai cua Sau 12h trwa

FTSE Vietnam | la tha tuan tiép th i’ Viet N
SE Vietnam Index cua thang 3, 6, 9 va thang 3, 6, 9 va 12 ua‘n |6f)t eo (gi& Viét Nam)
12 ngay hiéu lyc
Th& Sau th hai Th Hai cua Sau 4h sang

MARKET VECTORS
VIETNAM INDEX

. Thtr Sau thir ba cta

cua thang 3, 6, 9 va thang 3, 6, 9 va 12 tuan tiép theo (Gio Viét Nam)

12 ngay hiéu lyc
N JON Sau 5h sang
Ngay cudi cung clia naav tié
MSCI FRONTIER  The Tu the hai cia A cliathang 2,5,8 gay fep
MARKETS INDEX thang 2, 5,8 va 11 all N
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www.mbs.com.vn

Giai phap kinh doanh chuyén biét



MBS MARKET VECTOR VIE

NGUYEN TAC CHON/LOAI CP TRONG KY REVIEW

- D6i v&i nhirng c6 phiéu hién tai trong danh muc:

Thir nhét, th‘)r]g c6 giao dich trong vong 10 phién tré I1én trong vong 3 t‘héng trwdc ky xem xét hang quy
sé khéng du diéu kién d& dwoc thém vao Chi sé tdng hop dwoc phép dau tw.

The hai, cac cdng ty c6 ty 1& co phiéu tw do chuyén nhugng(danh cho nha dau tw nwéc ngoai) thap hon
5% ciing khéng du diéu kién dé c6 mét trong Chi sb tdng hop duoc phép dau tw.

. CA&c c6 phiéu dang nam trong Chi sé téong hop trong ky review phai théa man:

Vén hoa cao hon 75 triéu USD, va Gia tri giao dich binh quan hang ngay trong 3 thang phai dat it nhat
0.6 triéu USD tai ky xem xét hoac tai mét trong hai ky xem xét trwédc do, hoac

it nh4t 200,000 cb phiéu dwoc giao dich/thang trong vong 6 thang gan nhét tai ky xem xét hodc tai mot
trong hai ky xem xét trwéc do.

- D6i v&i c6 phiéu méi hién khong nam trong Chi sé tong hop can céac diéu kién:

Th nhét, ty 1& tw do chuyén nhwong (danh cho nha dau tw nwéc ngoai) thap hon 10% sé khong d
dieu kién dé co mat trong Chi so tong hgp dwoc phép dau tw.

Th hai, dap ng dwoc cac diéu kién vé quy mé va thanh khoan: Vén hoéa (Full Market Capitalization)
cao hon 150 triéu USD, va Gia tri giao dich binh quan ngay trong 3 thang phai dat it nhat 1 triéu USD tai
ky xem xét va tai hai ky xem xét trwéc do, va it nhat 250,000 cb phiéu dwoc giao dich/thang trong vong
6 thang gan nhat tai ky xem xét va tai hai ky xem xét truéc do.
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MBS MARKET VECTOR VIE
DU BAO LOAI POI VO'I DANH MUC HIEN TAI CUA VNM ETFs

- Th& nhat, kha ndng cao PVX sé bj loai cao nhat do khéng dap (rng dwoc yéu cau vé von hoa(47.6 US$
nhé hon yéu cau 1a 75 US$ Mil)

- Th&r 2, HAG va HPG roi vao dién canh béo cé thé bj loai do khéng du tiéu chi room cho NDT,NN. STB
va VCB ciing thiéu vé yéu t6 thanh khoan trung binh 3 thang. Tuy nhién, do danh muc duy tri téi thiéu 25
ma chirngkhoan do dé ap Iwc loai véi nhivtng ma nay khong Ién. Néu loai thi HAG, va HPG sé la (ng ct

vién!
STT Tén Cong ty Room NN Vén hé.a GTGD TB.3M KLGD TB 3M
(%) (USS Mil) (USS Mil)
_Vietcombank 29.2% 3,145.1 392,664
BVH Tap doan Bao Viét 25.0% 1,338.3 0.9 467,506
DPM Dam Phu M§ 19.6% 750.8 0.8 481,179
DRC Cao su Da Nang 19.8% 157.4 0.7 502,186
GMD Gemadept 25.7% 167.3 0.7 477,728
Hoang Anh Gia Lai - 728.4 1.4 1,576,496
Hoa Phat 804.2 0.8 500,485
ITA Dau tuw CN Tan Tao 32.3% 194.3 1.3 3,570,970
OGC Tap doan bai Duwong 38.0% 158.6 0.9 1,556,179
PPC Nhiét dién Pha Lai 37.8% 354.5 1.8 1,499,865
PVD Khoan D3u khi PVDrilling 10.2% 828.2 0.6 283,836
PVS DVKT Dau khi PTSC 25.8% 382.9 0.6 865,232
IR ;150 dau khi vN 302 N 2475537
SHB SHB 32.0% 295.4 1.2 3,226,160
_Sacombank 44.1% 941.2 _ 344,404
VCG VINACONEX 44.8% 210.3 1.1 1,617,272
VIC VinGroup 36.1% 2,986 0.8 694,785
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MBS MARKET VECTOR VIE

DU BAO THEM VAO DOI VO'I DANH MUC HIEN TAI CUA VNM ETFs

- Cac trng clr vién
Hién tai MSN chwa théa man tiéu chi thanh khoan khi GTGD tring binh 3M cliia ma nay thap hon 1 triéu
USD. Trong dé, KLGD 3 thang ciing thap hon yéu cau téi thiéu 1a 250.000 don vi/phién.

PVT chwa dap &ng dwoc tiéu chi von hoa.

Néu trong trwdng hop VNM ETFs loai 1 dén 2 ma trong 1an review dinh ky thang 12 thi kha nang cao MSN
sé la trng vién dau tién dwoc chon sau do voi den PVT.

STT Tén Cong ty Room NN Von héa GTGD TB 3M KLGD TB 3M
MSN Tap doan Ma San 17.6% 2,887.2
PVT Van tai Dau khi PVTrans 45.7%

13 2,199,033

www.mbs.com.vn Giai phap kinh doanh chuyén biét



R RSV ETNAM UCITS ETF

NGUYEN TAC CHON/LOAI CP TRONG KY REVIEW

Tiéu chi 1: Quy mo

Céc cong ty co von hoa lot vao top 88% vdn hoda toan thj trwéng clia dot xem xét mé rong sé dwoc
thém vao FTSE Vietnam All-Share Index.

Céc cb phiéu hién tai cia FTSE Vietnam All-Share Index c6 vén héa khéng thudc top 92% vén hoa toan
thi tredng cua dot xem xét mé rong sé bi loai.

Tiéu chi 2: Thanh khoan

Céc cb phiéu khong tao ra it nhat 40% gia tri giao dich binh quan ngay trong 3 thang gan nhat cia FTSE
Vietnam Index sé& khong da diéu kién d& CHON vao chi s nay.

Céc cb phiéu thudc FTSE Vietnam Index khéng tao it nhat 20% gia tri giao dich binh quan ngay trong 3
thang gan nhat ctia chi so nay sé khong du dieu kién de tiép tuc c6 mat trong chi so.

Tiéu chi 3: Ty lé c6 phiéu tw do chuyén nhwong

Céc cd phiéu thanh phan c6 ty 1& tw do chuyén nhwong Ién hon 5% nhwng nhd hon hodc bang 15% sé
bi loai khoi chi sO néu c6 von héa nhé hon 25,000 ty dong hoac nam ngoai top 10 vé von hoéa thi tredng
tai ky xem xét.

Céc cb phiéu thanh phan cé ty I& tw do chuyén nhwong nhd hon hodc bang 5% sé bj loai khdi chi sb.
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R IS E V/ETNAM UCITS ETF

DU BAO POI VO'I DANH MUC HIEN TAI CUA FTSE VIETNAM

- Trong ky rieview 1an nay, toan bé 21 ma cta FTSE Viét Nam kha nang sé khong bi
loai ra CP nao vi cac ¢o phieu trong danh muc van dang dap wrng day du tiéu chi cua

quy
STT MCK Vén héa GTGD TB 3M Freefloat RoomNN
1 BVH 1,338 0.94 8.0% 25%
2 CSM 112 0.77 49.0% 36%
3 DIG 83 0.40 43.0% 20%
4 DPM 751 0.78 40.0% 20%
5 DRC 157 0.67 24.0% 20%
6 GMD 167 0.68 49.0% 26%
7 HAG 728 1.41 43.7% 5%
8 HPG 804 0.77 49.0% 4%
9 HSG 189 0.44 49.0% 14%
10 ITA 194 1.33 49.0% 32%
11 KBC 131 0.41 40.0% 24%
12 MSN 2,887 0.65 14.0% 18%
13 0GC 159 0.92 23.0% 38%
14 PET 73 0.69 49.0% 20%
15 PPC 355 1.82 21.0% 38%
16 PVD 828 0.63 49.0% 10%
17 SBT 86 0.22 40.0% 35%
18 STB 941 0.19 15.0% 44%
19 VCB 3,145 0.51 10.0% 29%
20 VIC 2,986 0.83 22.0% 36%
21 VSH 144 0.48 44.0% 25%
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R IS E /i TNAM UCITS ETF

DU BAO THEM VAO POI VO'I DANH MUC HIEN TAI CUA FTSE VIETNAM

- Wng cr vién
Theo s0 liéu chot tinh dén 29/11. trong toan bd 88% ma ding dau von héa thi truong chi c6 PVT dap
trng day du 4 tiéu chi do FTSE dat ra la: Von hoa, Thanh khoan, Free float, Room con lai.

Trong d6, cac s6 liéu cho thay PVT phiu hop va kha nang trén 90% dwoc thém vao do: Vén hoa
127 triéu USD thudc top 88%, gia tri giao dich trung binh ky nay 1,28 triéu USD/phién cao hon so
v&i yéu cau la 40% GTGD trung binh cua ré, free float 34%, room con lai 46%.

Néu dwoec thém vao, ty 1é sé roi vao khoang 1% -1,2% twong wng FTSE Vietnam phai mua thém
vao 6-7 triéu don vi.

STT MCK Tén cong ty Vén héa GTGD TB 3M Freefloat roomNN
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