BAO CAO DU BAO DANH MUC QUY ETF

DU BAO THAY POI CHi SO VN30 VA VNFIN LEAD

ororz02 | v
08/07/2024 QUY 3/2024

CHUYEN VIEN PHAN TiCH i )
Pham Quang Chuong e Céc quy ETF noi du kién s& thuc hién tai co cau danh muc quy 3/2024 vao

chuongpham@phs.vn ngay 02/08/2024.
o VNB30: Khéng thay dbi cb phiéu thanh phan.
e VNFIN Lead: Thém SSB, NAB va khong loai ma nao.

Ngay théng béo " ay higu lye ciia Dur bio ciia PHS
Ngay co’ cau ciia quy
VN30 15/07/2024 02/08/2024 05/08/2024
VNFIN Lead 15/07/2024 02/08/2024 05/08/2024 Thém SSB, NAB

DU BAO THAY POI CHI SO VN30

Dua trén dit lidu tinh toan dén ngay 28/06, PHS dur béo chi sé VN30 sé gia nguyén
danh muc trong ky co' cdu nay. Pdng chii ¥, ¢é phiéu FPT bj diéu chinh giam ty
trong dding ké tir khodng 12% xuéng chi con 10% do quy dinh gigi han ty treng
tai théi diém chi sé c6 higu luc (higu sudt virpt trgi ciia FPT so Vi cac cé phiéu
thanh phan khac thugc ré chi sé6 VN30 la nguyén nhan khién ty treng ciia FPT
ting manh tir mirc 9.4% |én thanh 12% chi trong 2 thang). Cu thé, theo bg quy
tdc caia chi sé VN30, nguwong gidi han vén héa &p dung cho mét cé phiéu don Ié
14 10% va véi nhém cé phiéu c6 lién quan 1a 15%. Vigc gigm ty treng ciia cé
phiéu FPT dén dén vigc céc cé phiéu con lgi trong ré chi sé sé dwgc gia ting ty
trong.

Hién c6 4 quy ETF noi mod phong b chi sé VN30 (bao gdbm DCVFMVN30 ETF,
KIM GROWTH VN30 ETF, SSIAM VN30 ETF, MAFM VN30 ETF) vi tong
quy mé tai san khoang 8,935 ty ddng. Trong 6, DCVFMVN30 ETF la quy c6 quy
m6 I6n nhét vai khoang 7,121 ty ddng. Chiing toi du bao quy DCVFMVN30 ETF
s& béan ra khoang 1 triéu 6 phiéu FPT. Nguoc lai, cac ¢6 phiéu ngan hang nhu
MBB, SHB, ACB, TCB s& dugc mua vao nhiéu nhit.

Bdng 1: Dur bdo co cdu danh muc cia quj DCVFMVN30 ETF

Ty trong hién tai Ty trong méi Thay ddi ty trong SLCP mua/béan rong Chu thich
FPT 12.0% 10.0% -2.0% -1,010,840
TCB 7.8% 8.0% 0.2% 465,202
HPG 7.5% 7.7% 0.1% 330,950
ACB 7.2% 7.4% 0.2% 411,950
VPB 6.8% 7.0% 0.1% 462,242
MWG 5.8% 5.9% 0.1% 103,376
MBB 4.9% 5.0% 0.2% 526,740
STB 4.2% 4.3% 0.1% 192,633
VNM 4.2% 4.3% 0.1% 99,574
MSN 4.1% 4.2% 0.1% 95,159
VvCB 4.0% 4.1% 0.1% 61,005
HDB 3.8% 3.9% 0.1% 271,939
VHM 3.7% 3.8% 0.1% 139,865
ViC 3.6% 3.7% 0.1% 122,296
SHB 2.7% 2.8% 0.1% 509,684
SSI 2.7% 2.8% 0.1% 130,563
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