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Dw bao danh muc VNDiamond trong ky ra
soat Q4/24

Chi sb VNDiamond sé cong b két qua ra soat danh muc dinh ky Q4/24 vao
ngay 21/10/2024, va c6 hiéu lwc ngay 04/11/2024

= Né&u ty I& FOL khong cai thién 1én trén mc 65%, thi VRE sé bj loai trong ky
tiép theo, trong trwerng hop do, nhiéu kha nang MWG sé duoc thém vao.

= Chung t6i wéc tinh, cac cb phiéu dwoc tang ty trong dang chi y bao gdm
VPB, BMP, KDH, ngwoc lai cac cb phiéu gidm ty trong gdm c6 VRE, GMD,
REE, NLG.

Cac thay ddi dang cha y trong bd quy tac xay dwng chi sé VNDiamond 3.0

Vao ngay 30 thang 8 nam 2024, HOSE da ban hanh phién ban 3.0 cta b quy
tac xay dwng Chi s6 VN Diamond, thay thé phién ban 2.1 trwéc dé.

Theo d, vé diéu kién thanh khoan, cé phiéu khéng thudc danh muc ky truéc cd
gia tri giao dich khdp 1énh trung binh 12 thang nhé hon 20 ty déng sé khéng
duoc xem xét, cd phiéu thudéc danh muc ky trwéc c6 thanh khoan nhé hon 10
ty ddng sé bi loai. V& chi sb P/E, EPS sé& duoc tinh trén loi nhuan sau thué cta
12 quy gan nhét, thay vi 4 quy gan nhéat nhu trwéc day. Mot sé diéu kién vé ty
I& gi¢i han s& hiru ciia NDT nwéc ngoai (FOL) dwoc néi 16ng hon, chang han
nhw, dbi v&i cac cd phiéu dang ndm trong danh muc ky trwdc chi can duy tri ty
& FOL trén 65%, thay vi 80% nhuw trwéc day. Bén canh do, viéc tinh toan gidi
han ty trong vén héa nganh dwa trén chuan phan nganh GICS cép 2, thay vi cap
1 nhw trwdc day.

Nhin chung, chung t6i cho rang vé&i bd quy tac xéy dwng chi VNDiamond mai
mang lai ham y tap trung vao tinh thanh khoan, gidm tac déng cla yéu t6 loi
nhuan/Ié béat thuwong cua doanh nghiép (str dung EPS 12 quy). Bén canh do
chdng t6i nhan thay cé phiéu nganh chtrng khoan, bao hiém ciing cé thém co
hoi vao danh muc VNDiamond khi thay di chuan phan nganh (khéng gop vao
chung v&i Ngan hang)

Dong tién vao cac ETF s dung chi sé VNDiamond chuyén bién tich cwc
trong thdng 9

Hién c6 5 quy ETF dang st dung chi s VNDiamond lam tham chiéu véi tdng gia tri
tai san rong khoang 13,5 nghin ty déng tai ngay 10/10/2024, trong d6 DCVFMVN
chiém ty trong 96%. Cac qu§j ETF Diamond chuyén bién tich cwc tlr thang 9 véi
dong tién vao rong wéc khoang 521 ty déng tinh dén thang 10/2024. Tir dau nam
dén nay, chi s VNDiamond tang 27,3%, cao hon so véi VNIndex 14% tinh dén ngay
11/10/2024.

Hinh 1: Dién bién dong vén ctia cac ETF stp dung chi sé VNDiamond
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Hinh 2: Dién bién tang trwéng chi sé VNDiamond va VNIndex so vé&i tlr dau nam (%)
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Dw b&o danh muc VNDiamond van gitr nguyén cac thanh phan trong ky ra
soat Q4/2024

Chuing t6i dw bao, theo quy tc méi cb phiéu VRE sé vao danh sach cé phiéu
ch® loai do hé sb FOL cta cé phiéu dwéi 65%, twong (rng véi viéc ty trong cla
VRE giam 50%. Néu ty Ié FOL khdng cai thién Ién trén mdc 65%, thi VRE sé bi
loai trong ky tiép theo, trong trwdng hop do, nhiéu kha ndng MWG sé dwoc thém
vao. Chung t6i wéc tinh khodng hon 7,3 triéu cb6 phiéu VRE sé dwoc ban ra
trong dot nay.

Hinh 3: Dw b&o két qua ra soat Q4/24 chi s6 VNDiamond ctia MBS Research
% ty trong Khéilwong cé6  Sé ngay giao

Ma chirng I’(héi lwong % S6 CP Gia tri hién tai % ty trong NAV dw phiéu mua/ban dw dich twong

khoéan nam gitv (cp) lwu hanh (nghin ty) NAV cii kien kien dwong Ghichu
FPT 13,747,049 0.9% 1849 14.6% 15.0% 352,314 0.09

PNJ 16,828,204 5.0% 1663 13.2% 13.2% 66,350 0.05

GMD 16,773,950 5.4% 1308 10.4% 10.2% (280,843) 0.36

TCB 47,404,500 0.7% 1147 9.1% 8.7% (2,051,364) 0.09

ACB 41,629,658 0.9% 1072 8.5% 8.0% (2,577,830) 0.20

REE 12,381,188 2.6% 825 6.5% 6.2% (607,722) 1.20

MBB 30,101,183 0.6% 774 6.1% 5.9% (1,309,388) 0.08

HDB 22,492,800 0.8% 634 5.0% 4.8% (995,008) 0.09

VPB 26,349,716 0.3% 530 4.2% 4.7% 3,513,388 0.09

NLG 9,658,588 2.5% 401 3.2% 3.0% (419,711) 0.25

KDH 9,090,292 1.0% 354 2.8% 3.1% 840,811 0.28

Vao danh
sach cp ch®

VRE 16,181,000 0.7% 309 2.5% 1.3% (7,349,565) 1.01 loai

MSB 23,469,133 0.9% 306 2.4% 2.3% (916,251) 0.05

VIB 13,799,683 0.5% 266 2.1% 2.0% (586,140) 0.04

CTG 6,715,536 0.1% 248 2.0% 1.9% (293,458) 0.03

TPB 13,439,148 0.5% 231 1.8% 1.8% (505,783) 0.01

OCB 14,019,180 0.6% 170 1.3% 1.3% (623,549) 0.08

BMP 329,900 0.4% 39 0.3% 0.4% 115,406 0.33

Dw lidu chét tai ngay 30/9/2024. Ngudn: Fiinpro, MBS Research
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MIEN TRU TRACH NHIEM

Bao cdo nay dwoc viét va phat hanh bdi Khéi Nghién ctru - Cong ty C6 phan Chirng khoan MBS (MBS). Théng tin trinh
bay trong bao c&o dua trén cac ngudn dwoc cho |a dang tin cay vao thdi diém céng bd song MBS khéng chiu trach nhiém
hay bdo dam nao vé tinh chinh xac, tinh ddy du, tinh kip thdi ctia nhirng théng tin nay cho bat ky muc dich cu thé nao.
Nhirng quan diém trong b&o céo nay khéng thé hién quan diém chung clia MBS va c6 thé thay ddi ma khéng can théng
bao trwdc. Bao cdo nay dwoc phat hanh chung, bat ky khuyén nghi nao trong tai liéu nay khong lién quan dén cac muc
tiéu dau tw cu thé, tinh hinh tai chinh va nhu ciu cu thé cla b4t ky ngudi nhan cu thé nao. B4o c4o nay va tat ca ndi dung
la s&n phadm sé& hivu clia MBS; nguwdi nhan khong dwoc phép sao chép, tai xuat ban dwéi bat ky hinh thirc nao hodc phan
phéi lai toan bd hodc mét phan, cho bat ky muc dich nao ma khéng cé sy déng y trwdc béng van ban cia MBS.

HE THONG KHUYEN NGHI DAU TU MBS

Khuyén nghi dau tw cé phiéu

Khuyén nghij dau tw cia MBS dwoc xay dwng dwa trén kha nang sinh 1&i dyw kién cla cb phiéu, dwoc tinh bang téng cta
(i) chénh léch phan tram gitra gia muc tiéu va gia thj tredng tai thoi diém cong bd béo céo, va (i) ty suat cd tiee dw kién.
Trr khi dwge néu rd trong béo céo, cac khuyén nghj dau tw cé thdi han dau tw 13 12 thang.

KHA QUAN Kha nang sinh 16i ctia cb phiéu tr 15% tré 1&n
TRUNG LAP Kha nang sinh 1&i cta cb phiéu ndm trong khoang tir -10% dén 15%
KEM KHA QUAN Kha nang sinh 16i ctia c6 phiéu thdp hon 15%

Khuyén nghi dau tw nganh

KHA QUAN Céc cb phiéu trong nganh c6 khuyén nghi Mua tinh trén co s& vdn hoéa thi trwdng gia quyén
TRUNG LAP Céc cb phiéu trong nganh cé khuyén nghi N&m git¥, tinh trén co s& vén héa thj trwdng gia quyén
KEM KHA QUAN Céc cb phiéu trong nganh c6 khuyén nghi Ban, tinh trén co s& vdn hoa thi trudng gia quyén

CONG TY cO PHAN CHU’NG KHOAN MB (MBS)

DPuwoc thanh 13p tlr thang 5 nam 2000 b&i Ngan hang TMCP Quan déi (MB) véi tén goi tién than 1a Coéng ty CP ching
khoan Thang Long, Céng ty CP Chirng khoan MB (MBS) |a mét trong 6 cong ty chirng khoan dau tién tai Viét Nam. Sau
nhiéu nam phat trién, MBS da tr& thanh mét trong nhirng céng ty chirng khoan hang dau Viét Nam, lién tuc ding trong
Top 10 thi phan tai ¢ hai S& Giao dich (H Chi Minh va Ha Nai).

Pia chi:

Toa nha MB, 21 Cét Linh, Déng Pa, Ha Noi
Tel: + 8424 7304 5688 - Fax: +8424 3726 2601
Website: www.mbs.com.vn

KHOI NGHIEN Cl’U CONG TY CO PHAN CHI’PNG KHOAN MB

Giam déc Khéi Nghién ciru Trwéng phong
Trén Thj Khanh Hién Nguyén Tién Diing
Vi md & Chién lworc thi trwong Ngan hang - Dich vu Tai chinh Bat dong san — KCN - VLXD
Ngd Quéc Hung Pinh Céng Luyén Nguyén Minh Buc
Nghiém Phu Cuwong Nguyén Birc Ho Lé Hai Thanh
Dinh Ha Anh
V6 Burc Anh
Céng nghiép — Nang lwong Dich vu - Tiéu dung
Nguyén Ha Buc Tung Nguyén Quynh Ly

Pham Thj Thanh Huyén
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