Bo chi s6 HOSE-Index

HOSE-Index la bo chi sb vén héa cé thé dau tu dugc bao gom céc cb phiéu nigm yét trén S¢ GDCK TP.HCM (HOSE) dap ting cac yéu ciu sang loc Ve tu cach, ty 1€ tu
do chuyén nhugng va thanh khoan. HOSE-Index chiém hon 90% gié tri giao dich va hon 80% gié tri vén héa ciia toan thi truong ching khoén niém yét tai HOSE.

Céu truc B chi s6 HOSE-Index Pic diém chung

VNAlIshare Ia chi s6 vén hoa bao gdm céc ¢6 phiéu niém yét trén HOSE dap tng cac yéu cau sang loc Vé tu cach, ty 16 tw do  Muc tiéu
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chuyén nhuong va thanh khoan. B6 chi s6 duoc thiét ké voi myc dich tham
VN30 1a chi s6 vén héa dugc thiét ké dé do luong mirc ting truong cia 30 cong ty hang ddu vé vén héa thi truong va thanh  chicu cho thi trudng va lam co s¢ xay
khoan trong VNAllIshare. dung cac san pham dya trén chi s6 nhu quy

dau tu theo chi $6, san phim phai sinh, .
Kha niing diu tw
B¢ chi so dugc sang loc va tinh toan dua

VNMidcap la ghi §6 vén hoa do lm‘wngqurc tang trudng cua 70 cong ty ¢ quy mo vira trong VNAlIshare.
VN100 la chi s6 von hoa ket hop cac co phicu thanh phan ciia VN30 va VNMidcap.

VNSmallcap Ia chi sé vén héa duoc thiét ké dé do lwong mirc ting truong cua cac cong ty co quy md nho trong VNAllshare. trén ty 16 tu do chuyén nhuong dé dam bao
VNAllshare Sector Indices bao gom cac chi s6 nganh véi cac ¢b phiéu thanh phan cua chi s6 VNAIIShare dwoc phan nganh theo  gha nang dau tu duoc.
chuén phan nganh Global Industry Classification Standard (GICS®). Thanh khoan
i ; Céc ¢ phiéu thanh phn dugc sang loc vé
Téng trwéng chi so tir 30/06/2014 den 30/06/2017 ahaﬁ':ikhf’é“ de dam bao chi so c6 thé giao
ich duogc.
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* Céc chi sé trén duoc gid lap ti co s thanh 100 vao thoi diém 30/06/2014 phén nganh theo chuan phan nganh Global

Industry Classification Standard (GICS®).
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Ting truéng (%) Tang trudng binh quan nim (%)
2014 2015 2016 1 thang 3 thang 6 thang 1 nim 3 nim 5 nim 3 nim 5 nim
VNAIlIShare 9.45% 4.21% 7.46% 6.76% 11.40% 23.42% 21.47% 38.71% 74.74% 11.52% 11.81%
VN30 7.02% -1.01% 5.48% 7.29% 10.41% 21.84% 23.10% 24.44% 53.78% 7.56% 8.99%
VNMidcap 20.42% 17.19% 8.24% 6.43% 16.61% 33.26% 23.71% 82.86% 146.49% 22.29% 19.77%
VN100 8.49% 4.38% 7.00% 6.99% 11.61% 23.92% 22.93% 37.81% 74.22% 11.28% 11.74%
VNSmallcap 26.64% 2.18% 8.94% 4.19% 9.77% 19.63% 7.52% 49.98% 100.08% 14.47% 14.88%
VN Index 8.12% 6.13% 14.82% 5.24% 7.50% 16.79% 22.81% 34.31% 83.84% 10.33% 12.95%
D¢ bien dong chi so D¢ twong quan chi so voi VN Index
3thang 6 thang 1 nim 3 nim 5 nim 3 thang 6 thang 1 nim 3 nim 5 nim
VNAIIShare 4.48% 5.69% 10.23% 22.19% 32.71% VNAIlIShare 84.16% 83.05% 90.04% 92.35% 94.56%
VN30 5.31% 6.74% 11.53% 24.53% 35.30%
VN30 86.08% 83.77% 89.88%  92.32%  94.42%
VNMidcap 4.88% 6.15% 10.33% 21.82% 32.53%
i 0, 0, 0, 0, 0,
VN100 4.65% 5.87% 10.45% 22.69% 33.30% VNMidcap 47.57% 47.20% 67.37% 76.38% 79.89%
VNSmallcap 4.34% 5.78% 10.53% 22.18% 33.26% VN100 84.74% 83.64% 90.35%  92.53%  94.68%
VN Index 3.83% 5.33% 10.70% 25.21% 35.57% VNSmallcap 43.03% 44.08% 60.67%  68.63%  73.48%
Pic diem chi so
VNAIlIshare VN30 VNMidcap VN100 VNSmallcap
| S lwong 6 phiéu thanh phan 228 30 70 100 128 |
Gia tri von héa (Ty dong) 1,436,195 1,151,424 217,635 1,369,059 67,136
| Gia tri von héa cé diéu chinh free-float (Ty dong) 521,419 386,558 100,545 487,103 34,316 |
Trung binh 2,287 12,885 1,436 4,871 268
[ Cao nhat 102,934 102,934 7,503 102,934 1,227 |
Thép nhit 13 2,013 85 85 13
[ Trung vi 461 6,398 980 1,729 202 |
Ty trong von héa ciia cong ty 16n nhat trong ro 19.74% 26.63% 7.46% 21.13% 3.58%
| Ty trong von hoéa ciia 10 cong ty 16m nhat trong ro 55.48% 74.84% 38.01% 59.39% 23.31% |
Luu y:

"VN30", "VNMidcap”, "VNSmallCap", "VN100", "VNAlIshare" va "VNAlIshare Sector" (goi chung la "HOSE-Index") la thuong hiéu da dugc dang ky, thudc so hiru doc quyén cia So GDCK Thanh phé Hb Chi
Minh (HOSE). Chi khi c6 sy chip thuan cua HOSE thi Bo chi s6 HOSE-Index mai ¢6 thé duoc sir dung dé tao ra cAc san phim lién quan nhu quy dau tu theo chi 6, sin phim phéi sinh, ... . D& biét thém thang tin xin vui
long lién h¢ qua e-mail: index@hsx.vn

Ban cong bd nay chi nhim muc dich cung cip thong tin. HOSE da nd lyc het mirc c6 thé dé cung cép théng tin chinh xéc, tuy nhién s& khong c6 nghia vu phap Iy hoac trach nhi¢m nao cho HOSE ciing nhw ban gidm déc,
c&n bo. nhan vién. déi tac hodc neudi nhuona auvén cia HOSE lién auan dén sai st hoac ton that aav ra bai viéc sir duna bt kv thona tin hoac dir liéu nao thudc cona bb nav.
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So lwge Quy tac by chi so HOSE-Index
Tiéu chi sang loc:
1. Tu cach:

e Cb phiéu co thoi gian niém yét trén HOSE tbi thiéu 6 thang tinh dén ngay chdt dir lidu xem xét.

e C6 phiéu khéng thudc dién bi canh b4o do vi pham cong b thong tin, kiém soat, kiém soat dic
biét, tam ngimg giao dich (ngoai trir tam ngimg giao dich do thuc hién viéc tach/gdp cd phiéu
hoic chia tach/sap nhédp) trong vong 03 thang tinh dén ngay chét dir liéu xem xét.

2. Ty 18 tw do chuyén nhwong (Free-float): C6 phiéu phai co ty 1¢ free-float cao hon 10%.

3. Thanh khoan: C6 phiéu phai c6 ty suat quay vong chimg khoan t6i thiéu 1a 0.05%.
Phwong phap chon c6 phiéu vao ro chi sé:

1. VNAIllshare: Bao gom tat ca cac co phiéu dap ung cac tiéu chi sang loc.

2. VN30:

e Tu cach tham gia vao VN30: Thudc tip hop top 90% Gia tri giao dich tich liiy cia rd
VNAllshare va khong thugc dién bi canh bao.

e 20¢b phiéu 16n nhét theo Gia tri von hoa thi truong s€ dugc chon vao VN30. 10 ) phiéu tiép
theo s& duoc chon tir cac cd phiéu xép hang tir 21 dén 40 theo Gié tri v6n hoa thi truong, cac cd
phiéu da co trong r6 VN30 ky truéc sé dugc uu tién chon trudc.

3. VNMidcap:

e Tir cic cd phiéu cua VNAllshare khong bao gdm 30 ¢b phiéu ciia VN30, 40 ¢ phiéu 16n nhat
theo Gia tri von hoa thi truong s€ dugc chon vao ) VNMidcap.

e 30 cb phiéu tiép theo s& dugc chon tir cac ¢d phiéu xép hang tir 41 dén 80 theo Gi4 tri von hoa thi
truong, c4c cb phiéu di c6 trong ro VNMidcap ky trude s& duge wu tién chon trude.

4. VN100: Bao gom cac ¢6 phiéu thanh phan ciia chi sé6 VN30 va VNMidcap.
5. VNSmallcap: Bao gdm cac cb phiéu con lai cia VNAllshare sau khi loai trir cac ¢d phiéu thanh phan
cua chi s6 VN100.

Chuan phan nganh GICS®

GICS® (Global Industry Classification Standard) 1a chgén phan nganh danh cho thi trudng ching khoan
do S&P keét hop voi MSCI xay dung. Thong tin vé chuén phén nganh GICS® dugc MSCI va S&P chiu
trach nhiém quan ly va cong bo.

Céc c6 phiéu niém yét trén HOSE dugc MSCI va S&P tryc tiép phan nganh va thong tin phan nganh duoc
cap nhat tai trang chi cia HOSE : www.hsx.vn.

Vi€c xem xét va c@p nhét phan nganh cho cac ¢b phiéu thanh phan cua Bo chi s6 nganh s& dugc thyc hién
dinh ki 06 thang/lan vao cung ngay chot dir liéu xem xét dinh ky chi so.

Dién thoai: (84.8) 3821.7713 - Fax: (84.8) 3821.7452

Sé Giao Dich Chitng Khoan Thanh phé Hé Chi Minh
S6 16 V6 Van Kiét, Quan 1, TP. HS Chi Minh
Website: www.hsx.vn


http://www.hsx.vn/

