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THANHC®N DAC PIEM CAC BO CHi SO HOSE-INDEX

VN Allshare VN Allshare VN Midcap VN Smallcap
Sector
Indicies
DPac diém chung  GOm cac cong ty niém yét trén HOSE, dap trng tw cach tham gia vao Index & cac diéu kién chon loc
Phwong phap ] Float-adjusted cap ]
tinh (gia tri von hoéa thi tredng dieu chinh cho ty 1é khéng tw do chuyén nhwong)
Sé lvong cp Khéng cé dinh Khoéng cb dinh 30 70 100 Khéng cb dinh
thanh phan
Tiéu chi chon loc 1. Tw cach cb phiéu
(VNAIl share)* 2. Ty |é free-float
3. Thanh khoan
Gidi han market 10% v&i cac cp Khoéng gi¢i han * 10% vé&i cp 10% v&i cac cp don |é
cap weight don lé don lé
*  15% v&i nhdm
cp lién quan
Review dinh ky »  Cong bo thong tin thay doi ¢o phiéu thanh phan clia index vao ngay thir Hai lan thir 3 cda thang 1 & thang 7
« Cobng bod thQng tin cap nhat shares outstanding, free—flqat cua coO phieu vao th Hai lan th&r 3 cua thang 1,4,7 va 10
« Cac thay doi c6 hiéu lwc ap dung tir ngay thwr Hai lan 1 cua thang 2,5,8 va 11

« (%) DPap tng cac tiéu chi chon loc cta VN Allshare |a diéu kién tién quyét dé cac cé phiéu duwoc dwa vao VN Allshare Index.

*  Dé cac co phiéu nay dugc lira chon tir VN Allshare Index vao céc ro Index gom VN30, VN Midcap, VN100 => s& gom céc tiéu chi dac
biét khac, sé duwoc dé cap ¢ phan tiép theo.
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THANHCON MOT SO KHAI NIEM

uuuuuuuuuuuuuuuuuuuuu

Khéi lwong cd phiéu khong tw do chuyén nhwong

1. Freefloat: f = 100% —

Khoi lrong c6 phidu luu hanh
2. Fload-adjusted market cap (giéa tri von héa diéu chinh ty 1é khéng tw do chuyén nhwong) = Market cap *
3. Ngay chét div liéu:
- Dbi v&i viec xem xét thay dbi dinh ky thanh phan cla Index => ngay chét di¥ liéu 1a ngay giao dich cudi cung cla thang 6 & thang 12,

« Dbi v&i viéc cap nhat thdng tin KLCP lwu hanh & ty 1é free float => ngay chét di¥ liéu 1a ngay cudi ctia thang 3 & thang 9.

«  Puoc quy wéc 1a binh quan cla trung vi ctia 12 thang (binh quan cda 12 median) gan nhat tinh t&i ngay chét div liéu xem xét (review)

«  Dbi v&i cd phiéu niém yét < 12 thang, cac khoan trén dwoc tinh theo binh quan trung vi

Gia tri giao dich

5. Ty suat quay vong chirng khoan: Ty suat quay vong = T oy P e

Str dung KLGD khép Iénh |am tiéu chi chon loc ¢ phiéu cho Index 1a 1 trong cac diém khéac biét gitka quy tdc méi (phién bén 3.0) va quy tic
cd (phién ban 2.3)
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THANHCON CAC TIEU CHi CHON LQC CO PHIEU CHO VN-ALLSHARE

uuuuuuuuuuuuuuuuuuuu

== 1. Twcach

Tiéu chi
== 2. Free float

VN Allshare

o J. | hanh khoan
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THANHCON CAC TIEU CHi CHON LQC CO PHIEU CHO VN-ALLSHARE

uuuuuuuuuuuuuuuuuuuuuu

= 1. Tw cach

Tiéu chi

VN = 2. Free float
Allshare

= J. Thanh khoan

1. Bu tw cach tham gia vao HOSE-INDEX: Khéng vi pham 1 trong trong cac diéu

« Thudc dién bi cdnh b&o do vi pham cong b thdng tin, kiém soat, kiém soat dac biét, tam ngiwng giao dich trong vong 3 thang tinh dén
ngay chét dir liéu xem xét (ngoai trir: tam ngirng giao dich do cac sw kién doanh nghiép nhw tach/gép cb phiéu, chia tach/sap nhap, ...

dwadi 30 ngay giao dich)

« Cb phiéu c6 thdi gian niém yét trén HOSE dwai 6 thang tinh tr ngay chét dir liéu xem xét, ngoai trir cb phiéu niém yét trén HOSE c6

Market cap thudc Top-5 & thdi gian niém yét trén 3 thang
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THANHCON CAC TIEU CHi CHON LQC CO PHIEU CHO VN-ALLSHARE

uuuuuuuuuuuuuuuuuuuuuu

= 1. Tw cach

Tiéu chi

VN = 2. Free float
Allshare

= J. Thanh khoan

2. Dap wng ty lé free-float:
« f(khéng lam tron) > 10%: dap rng diéu kién tham gia Index
« Float-adjusted market cap = 2,000 ty déi v&i cac cd phiéu thudc Index ky truéc E

« Float-adjusted market cap = 2,500 ty déi v&i cac cb phiéu méi
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THANHCON CAC TIEU CHi CHON LQC CO PHIEU CHO VN-ALLSHARE

uuuuuuuuuuuuuuuuuuuuuu

= 1. Tw cach

Tiéu chi

VN = 2. Free float
Allshare

= 3. Thanh khoan

3. Bap wng tinh thanh khoan:
« Ty suét quay vong chirng khoan cla cb phiéu khong thudc VN Allshare ki truéc < 0.05% => bj loai khdi VN Allshare.

« Ty suét quay vong chirng khodn cla ¢ phiéu thudc VN Allshare ki truéc < 0.04% => bj loai khéi VN Allshare.
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THANHCON CHON LOC LAN PAU & PINH KY CO PHIEU THANH PHAN VN30

uuuuuuuuuuuuuuuuuuuu

« Sau khi céac cb phiéu dap (rng cac diéu kién chon loc cta rd Ién VN Allshare, 30 ¢ phiéu c6 market cap I&n nhat + dap &ng cac tiéu chi
chon loc ciia VN30 Index => sé dwoc chon vao VN30 Index

« Céc tiéu chi chon loc mé&i (phién ban 3.0) chi yéu xoay quanh van dé thanh khoan

m 1. KLGD khép 1€nh
Tiéu chi
VN30 m 2. GTGD khép 1€nh
(theo thw tw)

= 3. Market cap
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THANHCON CHON LOC LAN PAU & PINH KY CO PHIEU THANH PHAN VN30

uuuuuuuuuuuuuuuuuuuu

= 1. KLGD khép 1€nh
Tiéu chi
VN30 m 2. GTGD khép 1énh

(theo thur tw)

3. Market cap

1. KLGD khép Iénh > 100,000 c6 phiéu. Day |a diéu kién tién quyét, néu khong dat tiéu chi nay => ¢ phiéu sé khong dworc xem xét
vao VN30.
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THANHCON CHON LOC LAN PAU & PINH KY CO PHIEU THANH PHAN VN30

= 1. KLGD khép 1€nh
Tiéu chi
VN30 m 2. GTGD khép 1énh

(theo thur tw)

3. Market cap

2. Sau khi dap rng dwoc yéu cau vé KLGD khép lénh, tiéu chi xem xét tiép theo 1a GTGD khép lénh. Cu thé:
« Céc cb phiéu thudc VN30 ky trwdc co6 GTGD khép lénh < 9 ty => loai khéi VN30
« Céc cb phiéu khong thudc VN30 ky trwédc c6 GTGD khép [énh < 10 ty => loai khdi danh sach xem xét dwa vao VN30

«  Trudng hop tap hop cb phiéu chwa du sé lwong téi thiéu 1a 50 => Iwa chon cac cb phiéu theo thi tw gidm dan GTGD khép Iénh cho téi

khi da sé lwong téi thiéu. Néu c6 2 ¢ phiéu c6 GTGD khép 1énh bang nhau => xép thir tw wu tién dwa trén market cap
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THANHCON CHON LOC LAN PAU & PINH KY CO PHIEU THANH PHAN VN30

uuuuuuuuuuuuuuuuuuuuuu

m 1. KLGD khép 1énh
Tiéu chi
VN30 m 2. GTGD khép 1énh

(theo thur tw)

= 3. Market cap

3. Sau khi dap &rng dwoc yéu cau vé KLGD khép 1énh & GTGD khép lénh, tiéu chi cudi cling 1a market cap (gia tri von hoa):

« VN30 = tap hop 30 cb phiéu co giéa tri von héa Ién nhét thi trwong, sau khi da dat cac tiéu chi ctia VN Alishare & céc tiéu chi KLGD khép
|énh & GTGD khép lénh.

«  Trwong hop co 2 cd phiéu market cap ngang nhau => ¢b phiéu nao c6 GTGD khép 1énh cao hon thi s& dwoc xép bac cao hon
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THANHCON CAC DIEM KHAC BIET GIU’A PHIEN BAN 2.3 VA 3.0

uuuuuuuuuuuuuuuuuuuuuu

VNAllshare Free float f< 10% Loai khéi VNAIlIshare Loai khdi VNAIlIshare
Ngoai lé: Ngoai lé:
Cb phiéu co Float adjusted cap > median ciia  Float adjusted cap > 2,000 ty v&i cp thuéc VN30 ky
90% cumulative float-adjusted cap cua trwéce
VNAlIshare _ . .
Float adjusted cap > 2,500 ty v&i cp méi
VNAIllshare Cachtinh Lam tron Lam tron [én, theo bwdc 5% Free float < 15% => Lam tron |én, theo 1%
Index free float R o
Free float > 15% => Lam tron Ién, theo 5%
VN30 KLGD N/A KLGD = 100,000 cé phiéu
VN30 GTGD Céc c¢b phiéu thudc tap hop 90% GTGD tich ~ GTGD cua c¢b phiéu thudc VN30 ky trwéc 10 ty

IGy cla Index . A ) o
GTGD cua c6 phiéu thuéc danh sach xem xét 9 ty
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QUALITY MAKES DIFFERENCE

DANH MUC VN30

KLGD khop Iénh/ngay

GTGD khép 1énh/ngay

Filter

10 thang

2020
1 VIC
2 VCB
3 VHM
4 VNM
5 BID
6 GAS
7 SAB
3 CTG
9 HPG
10 TCB
11 MSN
12 VRE
13 Vvac
14 PLX
15 NVL
16 VPB
17 MBB
18 MWG
19 FPT
20 HDB
21 POW
22 EIB
23 STB
24 PNJ
25 KDH
26 REE
27 SBT
28 SSI
29 TCH
30 ROS

(nghin cb phiéu)
554
1,055
1,259
626
1,183
580
87
6,119
10,414
4,410
1,648
2,389
375
651
894
4,184
5,667
948
1,644
1,316
3,910
218
10,499
698
457
503
2,633
3,969
2,815
8,985

(ty VND)
54
84

118
138
49
42
16
151
261
98
100
64
43
30
53
96
103
82
82
34
39

117
45
11
17
41
63
62
37

Out

Out

Out




vvvvvvvvvv

THANHCON CAC CO PHIEU CcO THE BU'Q'C VAO RO VN30 KY T1/2021

uuuuuuuuuuuuuuuuuuuuu

Market cap Float Float adjusted cap

ty ty
31 BVH 626 31 37,042 9% 3,334
32 TPB 515 12 17,469 60% 10,481
33 PDR 762 23 9,922 40% 3,969
34 GEX 2,932 62 9,053 75% 6,790

Dw kién c6 phiéu sé bi loai khéi VN30 ky T1/2021:
1. SAB: khéng du khéi lwong giao dich khép 1énh
2. EIB: khéng du gia tri giao dich kh&p Iénh

3. ROS: vén héa qué bé

Dw kién c6 phiéu dwoc chon vao VN30 ky T1/2021:

1. BVH
2. TPB
3. PDR
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THANHCONG TOP 10 DANH MUC VFM VN30 ETF

uuuuuuuuuuuuuuuuuuuuuu

w Gia tri (ty VND) Ty trong NAV S& hiru nwéc ngoai/room

5,874,489 635.6 9.4% 58.1%
HPG 16,241,576 576.6 8.5% 67.7%
VIC 5,494,967 570.9 8.4% 37.8%
TCB 21,845,264 526.5 7.8% 100.0%
VPB 15,213,130 407.7 6.0% 98.1%
VCB 3,634,590 337.0 5.0% 79.0%
VHM 3,822,120 315.7 4.7% 44.7%
FPT 5,592,101 309.8 4.6% 100.0%
MWG 2,623,134 304.3 4.5% 100.0%
MBB 14,833,999 301.9 4.5% 100.0%
Téng cong top 10 63.4%
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THANHCONG DANH MUC VFM VN30 ETF (2)

QUALITY MAKES DIFFERENCE

EM_ Gid tri (ty VND) T trong NAV 56 hiru nu6c ngoailroom

3,666,580 300.7 4.4% 68.6%
VAle 2,337,156 274.6 4.1% 61.0%
STB 15,256,201 2235 3.3% 38.3%
CTG 6,835,109 222.3 3.3% 96.7%
HDB 9,939,970 218.7 3.2% 82.6%
NVL 3,073,668 186.3 2.8% 14.2%
PNJ 1,607,460 125.2 1.9% 100.0%
SAB 634,840 121.6 1.8% 63.1%
VRE 4,225,703 119.2 1.8% 62.8%
KDH 3,229,098 86.4 1.3% 79.5%
EIB 4,336,895 74.6 1.1% 100.0%
GAS 853,660 71.3 1.1% 6.2%
ssl 3,213,945 61.9 0.9% 48.4%
PLX 1,193,380 60.6 0.9% 78.9%
REE 1,240,916 60.3 0.9% 100.0%
BID 1,438,820 60.0 0.9% 57.7%
POW 4,183,620 42.3 0.6% 18.6%
SBT 2,107,378 38.0 0.6% 9.5%
TCH 1,741,050 34.0 0.5% 9.8%
ROS 2,318,290 5.1 0.1% 3.2%
Vi tri 11-20 35.5%
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THANHCONG TUYEN BO MIEN TRACH NHIEM

uuuuuuuuuuuuuuuuuuuuu

« Céc théng tin va nhan dinh trong b&o c&o nay dwoc cung cip béi TCSC dwa vao cac ngudn théng tin ma TCSC coi la dang tin cay, c6 sdn
va mang tinh hgp phap. Tuy nhién. chang téi khéng dam bao tinh chinh xac hay day du cta cac thong tin nay.

» Nha dau tv s& dung bao céo nay can lwu y rang cac nhan dinh trong bao cdo nay mang tinh chat chi quan cda chuyén vién phan tich
TCSC. Nha dau tv str dung bao cao nay tw chiu trach nhiém vée quyeét dinh cia minh.

+ TCSC c6 thé dwa vao cac thong tin trong bao c&o nay va cac thong tin khac dé ra quyét dinh dau tw cia minh ma khong bi phu thugc vao
bat ki rang bubc nao vé mat phap ly doi véi cac thong tin dwa ra.

« B&o céo nay khong dwoc phép sao chép, tai tao, phat hanh va phan phéi véi bat ky muc dich nao néu khong dwoc sy chip thuan bang
van ban cta Céng ty Cé phan Chtrng khoan Thanh Céng. Xin vui long ghi rd ngubn trich dan néu str dung cac thong tin trong bao céo
nay. Cac thong tin co lién quan dén chirng khoan khac hodc céac théng tin chi tiét lién quan dén cb phiéu nay cé thé dwoc xem tai hodc sé
dwoc cung cap khi cé yéu cau chinh thirc.
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