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VNSmallcap Index Data as at: 31 Mar 2017 

VNSmallcap is a market-capitalization weighted index and designed to measure the performance of small market-capitalization companies from VNAllshare. 

Index Characteristics  Information 

 

Number of Constituents 134 122 123 142 142 

Full Market-Capitalization (Billion VND) 63,205 60,143 62,141 69,199 69,199,458,047 

Free-float adjusted Market-Capitalization (Billion VND) 31,784 31,198 32,674 35,332 35,331,539,078 

Average 237 256 266 249 248,813,655 

Max 872 1,293 1,512 1,415 1,414,862,094 

Min 14 18 21 16 15,592,500 

Median 185 190 198 166 166,309,110 

Weighted capitalization of largest company 2.74% 4.14% 4.63% 4.00% 4.00% 

Weighted capitalization of top-10 companies 21.46% 25.49% 24.33% 26.53% 26.53% 

Base Date: 24/01/2014 

Base Value: 560.19 

Availability: Price and Total Return 

Frequency:  

- VN30: Once per minute. 

- VN30TRI: End of day. 

Capping limit: 10% 

Calculation Method: Free-float adjusted market-capitalization weighted index. 

Currency: VND 

 

Index Volatility 

 
3 months 6 months 1 year 3 years 5 years 

VNSmallcap 3.85% 6.60% 11.03% 25.51% 35.28% 
 

Correlation with VN Index 

 
3 months 6 months 1 year 3 years 5 years 

VNSmallcap 45.52% 55.37% 64.41% 72.39% 75.34% 
 

Index Performance  

 Performance (%) Annualized Performance (%) 

 2014 2015 2016 1 month 3 months 6 months 1 year 3 years 5 years 3 years 5 years 

VNSmallcap 26.64% 2.18% 8.94% 1.69% 8.99% 1.50% 12.20% 18.02% 87.36% 5.68% 13.38% 
 

Sector Breakdown Top-10 Constituents of Market Capitalization 

 

 
Disclaimer: "VN30", "VNMidcap", "VNSmallCap", “VN100”, “VNAllshare” and 

"VNAllshare Sector" (collectively called "HOSE-Index") are the registered 

trademarks and/or service mark solely owned by, and proprietary to the Hochiminh 

Stock Exchange (HOSE). HOSE-Index can be used to create a range of index-linked 

products including but not limited to tracker funds, derivatives, etc. Such product 

creation is subject to approval by HOSE. For more information, please contact via e-

mail: index@hsx.vn 

All information is provided for information purposes only. Every effort is made to 

ensure that all information given in this publication is accurate, but no responsibility 

or liability can be accepted by HOSE nor its directors, officers, employees, partners 

or licensors for any errors or for any loss from use of this publication or any of the 

information or data contained herein. 
 

 
Stock Sector 

Free-float adjusted 

market-cap (Billion 

VND) 

Weight 

(%) 

1 TDH  Real Estate  872 2.74% 

2 SVC 
 Consumer 

Discretionary  
758 2.39% 

3 CTI  Materials  746 2.35% 

4 TLH  Materials  719 2.26% 

5 PET  Industrials  701 2.21% 

6 TCM 
 Consumer 

Discretionary  
638 2.01% 

7 ITC  Real Estate  634 1.99% 

8 NAF  Consumer Staples  630 1.98% 

9 VNE  Industrials  566 1.78% 

10 LCG  Industrials  558 1.76% 

  
Total 6,822 21.46% 

Top-5 Sectors of Market Capitalization 

 

Sector 
Number of 

Companies 

Free-float adjusted 

market-cap (Billion VND) 

Weight 

(%) 

Industrials 44 9,775 30.75% 

Materials 25 5,698 17.93% 

Real Estate 17 5,035 15.84% 

Consumer 

Discretionary 
14 4,545 14.30% 

Consumer Staples 14 2,539 7.99% 
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* Indices values are simulatedly rebased to 100 at 31/03/2014 
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