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TONG QUAN

Theo du bao clia chdng téi, ky cd cdu VNDIAMOND thang 10/2026 sé loai KDH khoi ré chi sé va khéng bé
sung ¢6 phiéu méi. Danh muc sau co cdu gom 17 ¢é phiéu.

KDH dang 3 dién chd loai ra tu ky thang 04/2026 va tiép tuc khéng dat ngudng ty & s hiu nudc ngoai
(FOL) t&i thiéu 65%; FOL binh quan 12 thang ctia KDH udc tinh 53,0%.

Ty trong trong ré thay déi dang ké do gidi han trong sé theo FOL giam & FPT, ACB, MSB va TPB. Cac quy
ETF du kién ban rong FPT, ACB, MSB va mua rong GMD, REE, PNJ, NLG.

FPT (65,8%) va MSB (65,9%) chi vuct ngudng 65% chua dén 1 diém %. Chung tdi trinh bay thém kich ban
hai c6 phi€u nay chuyén sang dién chg loai ra tai muc Co phiéu can luu y.

Két qua sang loc dua trén di liéu chét ngay 30/09/2026; ty trong va khéi lugng giao dich dudc cap nhat
theo gia dong clia ngay 23/10/2026.

DANH MUC DU BAO

Khoéng cd cb phiéu ngoai ré nao dat ngudng FOL 95% danh cho c6 phiéu mdi; cac Ung vién gan nhat la
HCM (68,8%) va VCB (68,6%). Cac co phi€u con lai trong ré déu dap Ung diéu kién vé thanh khoan, P/E va
FOL.

Nhém ngan hang ti€p tuc bi gidi han & muc 40% ty trong chi s&; MWG bi gidi han 3 muc 15%. GMD cé ty
trong du bao 14,5%, sat muc gidi han 15%.

Khéi lugng tinh chi sé clia GMD, HDB, TPB va KDH da dudc diéu chinh theo cdc ngay giao dich khéng
hudng quyén trong thang 10/2026. Ty trong hién hanh ctia PNJ giam con khoang 3,5% do giad giam manh
tU cudi thang 9.

Bang 1: Danh muc du bao ky 10/2026

~ .. FOL 12 el h.?n tt!eo Gidi han theo Ty trong hién Ty trong du
U Trangthal | sng() | FO- h;‘;’; hanh | 61 du bao (%) yha'nhg(%)' b (%) '
MWG Duy tri 96,3 100 100 1535 15,00
GMD Duy tri 819 75 75 1,63 14,48
FPT Duy tri 65,8 50 25 14,60 1252
TCB Duy tr 97,7 100 100 9,49 9,60
MBB Duy tri 95,0 100 100 710 718
VPB Duy tr 80,4 75 75 7,08 716
HDB Duy tr 827 75 75 6,27 6,33
ACB Duy tri 884 100 75 7,48 5,67
REE Duy tri 98,0 100 100 440 5,49
PNJ Duy tri 95,3 100 100 3,54 441
NLG Duy tri 82,9 75 75 298 372
cTD Duy tri 97,6 100 100 185 230
BMP Duy tr 829 75 75 1,69 210
cTG Duy tri 83,8 75 75 193 195
TPB Duy tri 79,3 75 50 126 0,85
MSB Duy tri 659 75 25 217 073
ocB Duy tri 89,0 75 75 0,53 054
KDH Loai 53,0 25 - 0,67 0,00

Ngudén: HOSE, FiinX, Vietstock; Yuanta Viét Nam téng hdp, udc tinh

Ty trong do Yuanta Viét Nam udc tinh theo phuong phdp tinh chi sé cua HOSE, dua trén cdc tham sé HOSE céng bé va gid déng
clia ngady 23/10/2026; HOSE khéng céng bé ty trong chi sé. Ty trong chi sé khdc vdi ty trong trong danh muc cda ting quy ETF. £i
chiéu vdi dién bién thuc té cta chi sé VNDIAMOND trong 49 phién gan nhdt, sai léch binh qudn chi 0,27 diém cc ban/phién.
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LICH TRINH KY SOAT XET
Bang 2: Lich ky soat xét

Giai doan Thgi gian NGi dung
Chét dif liéu 30/09/2026 HOSE chdt s6 liéu dé xét chon ¢d phiéu va tinh cac gidi han trong sé.
Cong bé két qua 02/11/2026 HOSE céng bd danh muc va cac tham sé tinh chi sé ctia ky mdi.
Hoan tat cg cau 13/11/2026 gici:éiug/TiTF hoan tat cg cadu danh muc, giao dich thudng tap trung @
Cé hiéu luc 16/11/2026 Danh muc mai chinh thic dugc ap dung dé tinh chi sé.

TU ky nay, HOSE ap dung lich mai theo Quy tdc chung cho céc chi sé ching khoan (Quyét dinh 736/Qb-
SGDHCM ngay 29/09/2026): két qua dudc cong bd vao thi Hai dau tién va cé hiéu luc vao thd Hai thd ba
clathang 1.

CcO PHIEU CAN LUU Y

FPT va MSB ¢cé FOL binh quan 12 thang 1an lugt 65,8% va 65,9%, sat ngudng 65%. Néu sé liéu HOSE su
dung chénh léch nhe so v3i du bao, hai ¢ phiéu nay cé thé chuyén sang dién chd loai ra; khi dé van &
trong ré nhung gidi han trong sé chi con 50%.

Bang dugi trinh bay toan bd c6 phiéu trong ré dé ngudi doc thay ré mot thay déi 8 FPT hodc MSB lan
sang cac cd phiéu khac nhu thé nao.

Trong kich ban FPT chuyén sang dién chd loai ra, ty trong FPT giam con khoang 7,7% va khoi lugng ban
rong FPT cla cac quy tang lén khoang 13,2 triéu ¢é phiéu, hon gap ba du bdo cd s3. Phan ty trong FPT
giam dudc phan bd sang cac cb phiéu ngoai nhdm ngan hang: luéng mua rong REE, PNJ, NLG, CTD va
BMP tang khoang gap doi; rieng GMD chi tang khoang 18% do da cham gidi han 15%.

Trong kich ban MSB chuyén sang dién chd loai ra, khéi lugng ban rong MSB tang tU 10,2 1&én 12,7 triéu cé
phiéu. Phan ty trong MSB gidm dudc phan bé lai cho cdc ngadn hang con lai, do tédng ty trong nhém ngan
hang van & muc tran 40%: luéng mua rong TCB, MBB, VPB, HDB tang khoang gap déi (0,6-0,8 triéu cé
phiéu mdi ma) va lugng ban rong ACB gidam nhe.

Bang 3: Khadi ludng mua/ban rong cua cac quy ETF theo kich ban (triéu cé phiéu)

FPT + MSB chd loai

Ma Du bao cd sd FPT chd loai ra MSB chd loai ra ra
GMD 546 6,47 5,46 6,47
PNJ 545 11,98 5,45 11,98
NLG 3,44 7,56 3,44 7,56
REE 2,59 5,68 2,59 5,68
CTD 0,74 1,63 0,74 1,63
MBB 0,43 0,43 0,80 0,80
VPB 0,35 0,35 0,65 0,65
HDB 0,34 0,34 0,62 0,62
TCB 0,33 0,33 0,62 0,62
BMP 0,33 0,72 0,33 0,72
CTG 0,07 0,07 0,14 0,14
oCB 0,06 0,06 on on
MWG (0,51) (0,51) (0,51) (0,51)
TPB (3,46) (3,46) (3,40) (3,40)
FPT (4,00) (13,18) (4,00) (13,18)
KDH (4,83) (4,83) (4,83) (4,83)
ACB (9,30) (9,30) (9,03) (9,03)
MSB (10,16) (10,16) (12,72) (12,72)

Kich bdn: FPT va MSB chuyén sang dién chd loai ra (gidi han trong sé 50%). O t6 mau: khdc du bdo cd s3 (xanh:
mua thém hodc ban bdt; dé: mua bét hodc ban thém)
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QUY MO CAC QUY ETF MO PHONG VNDIAMOND

Tinh dén ngay 21/10/2026, tdng NAV cla sau quy ETF md phong VNDIAMOND dat khoang 11.023 ty déng,
trong dé FUEVFVND (Dragon Capital) chiém 96,4%.

Bang 4: Quy mb tai san cua cac quy ETF mé phong VNDIAMOND

Quy Coéng ty quan ly quy NAV (ty déng) Ty trong NAV (%)
FUEVFVND Dragon Capital Viét Nam 10.622 96,4
FUEMAVND Mirae Asset (Viét Nam) 187 1,7
FUEKIVND KIM Viét Nam 71 0,6
FUETPVND Viét Cat 55 0,5
FUEBFVND Bao Viét 50 0,5
FUEABVND An Binh 38 0,3

Ngudn: FiinX, NAV ngay 21/10/2026

DU BAO GIAO DICH CUA CAC QUY ETF

Toéng gia tri giao dich du kién cla cac quy khodng 1.480 ty déng, tinh ca chiéu mua va chiéu ban. Udc
tinh dua trén NAV ngay 21/10/2026 va gia déng clia ngay 23/10/2026, gia dinh cac quy gi nguyén ty & tién
mat theo danh muc céng b6 gan nhat (01/09/2026).

Co6t S6 phién GD du tinh cho biét lugng giao dich clia quy tudng ducng bao nhiéu phién thanh khoan
thdéng thudng cla cé phiéu. Gia tri cang 18n, cd phiéu cang dé bién déng gia trong phién cs cau, do cac
quy thudng giao dich tap trung vao phién ATC.
e Top muarong: GMD (+5,46 triéu cp), REE (+2,59 triéu cp), PNJ (+5,45 triéu cp), NLG (+3,44 triéu cp),
CTD (+0,74 triéu cp).
e Top ban rong: FPT (-4,00 triéu cp), ACB (-9,30 triéu cp), MSB (-10,16 triéu cp), KDH (-4,83 triéu cp),
TPB (-3,46 triéu cp).

Bang 5: Udc tinh khéi lugng giao dich cuia cac quy ETF md phédng VNDIAMOND (triéu cé phiéu)

5 s
Ma trqf'ng FUEVFVND FUEMAVND FUEKIVND @ FUETPVND | FUEBFVND FUEABVND | Téng gglz:,
du bao P
tinh
GMD | 14,48% 527 0,09 0,04 0,03 0,02 0,02 546 3,43
PNJ 4,41% 5,25 0,09 0,04 0,03 0,02 0,02 545 0,30
NLG 3,72% 3,31 0,06 0,02 0,02 0,02 0,01 3,44 2,30
REE 5,49% 2,49 0,04 0,02 0,01 0,01 0,01 2,59 5,97
CTD 2,30% 0,71 0,01 0,00 0,00 0,00 0,00 0,74 1,78
MBB 7,18% 0,42 0,01 0,00 0,00 0,00 0,00 0,43 0,04
VPB 7,16% 0,34 0,01 0,00 0,00 0,00 0,00 0,35 0,02
HDB 6,33% 0,32 0,01 0,00 0,00 0,00 0,00 0,34 0,02
TCB 9,60% 0,32 0,01 0,00 0,00 0,00 0,00 0,33 0,02
BMP 2,10% 0,31 0,01 0,00 0,00 0,00 0,00 0,33 5,04
CTG 1,95% 0,07 0,00 0,00 0,00 0,00 0,00 0,07 0,01
oCB 0,54% 0,06 0,00 0,00 0,00 0,00 0,00 0,06 0,04
MWG | 15,00% (0,49) (0,01) 0,00 0,00 0,00 0,00 (0,51) 0,18
TPB  0,35% (3,34) (0,06) (0,02) (0,02) (0,02) (0,01) (346) 0,30
FPT 12,52% (3,86) (0,07) (0,03) (0,02) (0,02) (0,01) (4,00) 0,68
KDH 0,00% (4,00) (0,08) (0,03) (0,02) (0,02) (0,02) (4,83) 112
ACB | 567% (8,97) (0,16) (0,06) (0,05) (0,04) (0,03) (9,30) 1m
MSB 0,73% (9,80) (0,17) (0,07) (0,05) (0,05) (0,03) (10,16) 1,01

Nguédn: FiinX; Yuanta Viét Nam udc tinh theo NAV cdc quy va gid déng cla ngdy 23/10/2026. S6 phién GD du tinh =
gid tri mua/ban rédng / GTGD khdp Iénh binh qudn 20 phién (dd: trén 1; cam: trén 0,3)

www.yuanta.com.vn We Create Fortune



‘ ‘ Cha’n Kho ’n CONG TY TNHH CHUNG KHOAN YUANTA VIET NAM
SPVier Nom

' ' Yu an f Tang 4, Toa nha Saigon Centre, 65 Lé Loi, Phuong Bén Nghé, Quén 1, Thanh phé HB Chi Minh
‘ SDT: +84 28 3622 6868 Email: customer.service @yuanta.com.vn

AP LUC GIAO DICH

3 chiéu mua, lugng mua rong clia cac quy tusng dusng nhiéu phién thanh khoan binh quan tai REE (6,0
phién), BMP (5,0 phién), GMD (3,4 phién), NLG (2,3 phién) va CTD (1,8 phién); gia cac c6 phiéu nay cé thé
chiu dp luc tang trong phién cc cau. G chiéu ban, ap luc dang ké tap trung tai KDH (1,1 phién), ACB (1,1
phién) va MSB (1,0 phién); FPT cé gia tri ban rong I8n nhat (228,0 ty déng) nhung chi tusng duang 0,7
phién Nnhé thanh khoan cao.

Dang chuy, REE da kin room ngoai (room NDTNN con lai bang 0), song diéu nay khéng can trdé cac quy
ETF mod phong VNDIAMOND gidi ngan du khoang 2,59 triéu cé phiéu REE theo du bdo. Cac quy nay dugc
thanh lap va hoat déng theo phap luat Viét Nam véi tu cach nha dau tu trong nudc, nén khéng chiu gidi
han s3 hfu nudc ngoai (FOL) va dudc khdp I1énh trén HOSE nhu moi nha dau tu trong nudc khac. Theo
dé, rui ro tai REE nam & thanh khoan - lugng mua tusng dusng gan 6 phién giao dich — ch( khéng nam
& room.

Bang 6: C6 phiéu chiu ap luc giao dich I8n ti hoat déng cd cdu

So véi KL tu do
chuyén nhugng

Room NDTNN

Mua/ban réong So6 phién GD du con lai (triéu

M3 Mua/ban réong

(ty dong) tinh (%) (triéu cp) e
REE ng,7 597 1,19 2,59 0,00
BMP 45,2 5,04 0,89 0,33 14,59
GMD 312,1 3,43 1,33 5,46 43,72
NLG 80,1 2,30 0,89 3,44 70,19
CTD 49,6 1,78 1,20 0,74 3,96
KDH (73,0) 112 0,66 (4,83) 299,41
ACB (198,7) 1M 0,19 (9,30) 404,14
MSB (157,5) 1,01 0,39 (10,16) 879,25
FPT (228,0) 0,68 0,27 (4,00) 360,98

Bang chi gém 9/18 cé phiéu cé dp luc tt mdc Trung binh trd Ién; cdc cé phiéu con lai cé giao dich rong khéng qud

0,3 phién (xem bang udc tinh khéi luong giao dich). Mdc Cao: trén 1 phién giao dich hodc trén 5% KL tu do chuyén

nhugong, mdc Trung binh: trén 0,3 phién.

Room NBTNN con lai I sé cé phi€u nha dau tu nudc ngodi con ducc phép mua thém. Chi tiéu ndy chi rang budc nha dau tu nudc

ngoai: khi room déa can, NBDTNN chi mua dudc khi cé NBTNN khdc bdn ra, thudng phdi chdp nhén gid cao hon hodc mua khéng

du khéi lucgng. Cdc quy ETF mé phong VNDIAMOND [a nha ddu tu trong nudc nén khéng bi rang bubdc bdi chi tiéu ndy; cdt room
chi mang tinh tham khdo vé du dia tham gia cua dong vén ngoai.

PO NHAY THEO BIEN PONG GIA

V3i phan I6n cé phiéu, khdi lugng cac quy can mua/ban gan nhu khéng déi khi gia bién déng, gia tri giao
dich chitdng/gidm theo gid. Bang dudi chi trinh bay céc cé phiéu ma khaéi lugng giao dich clia quy thay
doi tt 10% tra 1én khi gid bién déng +10%.

MWG (gid dong clia 75.500 dong) dang 3 muc gidi han ty trong 15% nén nhay nhat: tai gia hién tai cac quy
ban rong khoang 38 ty dong; néu gid giam 10% (khoang 68.000 déng), cac quy chuyén sang mua rong
khoang 106 ty déng; néu gid tang 10% (khoang 83.100 déng), lueng ban rong tang Ién khoang 178 ty dong.
GMD (gid déng clia 57.100 déng) sat gidi han 15%: néu giad tang 10%, ty trong cham gidi han va lugng mua
rong giam con khoang 258 ty déong (khoang 4,1 triéu cé phiéu, thdp han khoang 25% so véi muc cad sd).
V3&i nhédm ngéan hang TCB, MBB, VPB, HDB, gid tdng lam ty trong ca nhdém vugt tran 40% nén ludng mua
rong giam, va ngudc lai khi giad giam.
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Bang 7: Gia tri mua/ban rong khi gia tiing cé phiéu thay déi (ty déng)

Ma g;"];"(f;é;’?‘g') Gia giam10%  Gia giam5% 12 gt';ih'e" Giatiang 5%  Gia tang 10%
MWG 75.500 1063 335 (382) (108,8) 1783)
TCB 34200 24,6 183 N4 4 3.7)
MBB 19.800 15,6 12,3 86 45 02
VPB 24100 156 12,2 85 45 02
HDB 225550 13,0 10,4 76 45 1

cTG 30.950 27 25 23 21 19
GMD 57100 314,8 314,0 3121 309,0 2583
ocB 10.800 0,6 06 06 0,6 0,6

FPT 57.000 (1912) (209,4) (228,0) (247,0) (266,3)

Gid hién tai l& gid déng cla ngdy 23/10/2026; cdc cot tdng/gidm tinh tt méc gid ndy. Gid dinh chi gid cé phiéu dé
thay déi, gid cdc cé phiéu khdc va NAV cdc quy gilt nguyén. Bang gém 9/18 cé phiéu cé khéi luong quy cdn
mua/bdn thay déi t& 10% trd 1én khi gid bién déng +10%,; v3i cdc cé phiéu con lai, khdi luong gdn nhu khéng déi va
gid tri giao dich chi tdng/gidm clng ty 1é vdi gid
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THONG TIN LIEN HE

Phong phan tich khéi khach hang cad nhan

Bién thoai: +84 28 3622 6868 ext 3826

Email: research.re@yuanta.com.vn

Pia chi: Tang 4, Toa nha Saigon Centre, 65 Lé Lgi, Quan 1, TP.HCM

GLOBAL DISCLAIMER

© 2020 Yuanta. All rights reserved. The information in this report has been compiled from sources we
believe to be reliable, but we do not hold ourselves responsible for its completeness or accuracy. It is not
an offer to sell or solicitation of an offer to buy any securities. All opinions and estimates included in this

report constitute our judgment as of this date and are subject to change without notice.

This report provides general information only. Neither the information nor any opinion expressed herein
constitutes an offer or invitation to make an offer to buy or sell securities or other investments. This
material is prepared for general circulation to clients and is not intended to provide tailored investment
advice and does not take into account the individual financial situation and objectives of any specific
person who may receive this report. Investors should seek financial advice regarding the appropriateness
of investing in any securities, investments or investment strategies discussed or recommended in this
report. The information contained in this report has been compiled from sources believed to be reliable
but no representation or warranty, express or implied, is made as to its accuracy, completeness or
correctness. This report is not (and should not be construed as) a solicitation to act as securities broker or
dealer in any jurisdiction by any person or company that is not legally permitted to carry on such business

in that jurisdiction.

Yuanta research is distributed in the United States only to Major U.S. Institutional Investors (as defined in
Rule 15a-6 under the Securities Exchange Act of 1934, as amended and SEC staff interpretations thereof).
All transactions by a US person in the securities mentioned in this report must be effected through a
registered broker-dealer under Section 15 of the Securities Exchange Act of 1934, as amended. Yuanta
research is distributed in Taiwan by Yuanta Securities Investment Consulting. Yuanta research is
distributed in Hong Kong by Yuanta Securities (Hong Kong) Co. Limited, which is licensed in Hong Kong
by the Securities and Futures Commission for regulated activities, including Type 4 regulated activity
(advising on securities). In Hong Kong, this research report may not be redistributed, retransmitted or
disclosed, in whole or in part or and any form or manner, without the express written consent of Yuanta

Securities (Hong Kong) Co. Limited.
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