CONG HOA XA HQI CHU NGHIA VIET NAM
QUY ETF IPAAM VN100 Poc lap - Tw do - Hanh phic

Sé/No.:4.5/2022/CV-IPAAM Ha Nai, ngayz. ( thang 3 nam 2022

CONG BO THONG TIN DINH KY

Kinh gwi: - Uy ban Chirng khoan Nha nwéc
- S& Giao dich chirng khoan TP. HCM

1.Tén Coéng ty Quan ly quy: Cong Ty TNHH MTV Quan ly quy dau tw chieng khoan I.P.A
-Tén quy: Quy ETF IPAAM VN100

- Ma chirng khoan: FUEIP100

- Dia chi tru s& chinh: s& 1 Nguyén Thuong Hién, Nguy&n Du, Hai Ba Trung, Ha Noi

- Pién thoai: (84-24) 39724568

- Email: support@ipa.com.vn Website: https://ipaam.com.vn/vi/home/

2. N&i dung thong tin cong bb: Béo céo tdng két hoat déng quan Iy Quy nam 2021

3. Théng tin nay da duoc cong bé trén trang thong tin dién t&r cia Cong ty / Quy vao ngéyy.lﬁlzozz tai
dwong dan https://ipaam.com.vn/vi’lhome/

Chung t6i cam két cac théng tin cong b6 trén day & dung su that va hoan toan chiu trach nhiém trwéc
phap luat v& ndi dung céc thong tin d& cong bb./.

Tai liéu dinh kém: Bao cao téng két hoat dong quan ly Qu{ nam 2021

Noi nhan: DAI DIEN CONG TY TNHH MTV
- Nhutrén QUAN LY QUY BAU TU CHIPNG KHOAN
- LwuHC I.P.A
guwei-dwoc Uy quyén
on . ong tin

2

* \QUAN LY Q
O\ CHUNG RY

CONG TY
TNHH MOT %
THANH VIEN F
QUANLY &
QUY DAU TU &
CHUNG
KHOAN I.P.A %




CONG TY TNHH MTV QUAN LY QuY CONG HOA XA HOI CHU NGHIA VIET NAM
PAU TU CHUNG KHOAN LP.A Péc lap - Tw do - Hanh phic

QuUY ETF IPAAMVN1OO T

Ha Noi, ngayX thang0 nam 2022

BAO CAO

Tdng két hoat dong quan ly Quy ETF IPAAM VN100
1. Théng tin vé quy
a) Tén cla quy: Quy ETF IPAAM VN100, loai hinh quy: quy hoan déi danh muc
b) Muc tiéu dau tw clia quy: bam sat mire sinh & thue t& cda chi sd VN100 trong tat ca cac giai doan.
c) Thoi han hoat déng cla quy: khéng gi¢i han
d) Danh muc tham chiéu: VN100
e) Chinh sach phan chia |01 nhuan: khong co
f) S6 lwong don vi quy dang lwu hanh tai 31/12/2021: 5.600.000 chtrng chi quy
Danh muc c6 phiéu tai 31/12/2021:

AR Y R S

Sé thw tw Ma co phiéu Ty trong o
1 VIC 6.73%
2 HPG 6.13%
3 TCB 6.10%
4 VPB 5.61%
5 VHM 4.78%
6 ACB 4.25%
7 MSN 3.83%
8 VNM 3.82%
9 FPT 3.82%
10 MWG 3.39%
11 NVL 3.29%
12 MBB 3.22%
13 STB 2.89%
14 HDB 2.29%
15 \VCB 2.18%
16 TPB 2.08%
17 EIB 1.89%
18 VJC 1.88%
19 SSi 1.78%




20 VIB 1.77%
21 MSB 1.77%
22 VRE 1.46%
23 CTG 1.31%
24 LPB 1.29%
25 KBC 1.29%
26 GEX 1.17%
27 KDH 1.10%
28 PDR 0.99%
29 PNJ 0.94%
30 DXG 0.93%
31 DIG 0.86%
32 VCI 0.84%
33 DGC 0.78%
34 HSG 0.78%
35 HCM 0.68%
36 GMD 0.64%
37 NLG 0.63%
38 SAB 0.60%
39 TCH 0.55%
40 VCG 0.54%
41 REE 0.52%
42 GAS 0.52%
43 FLC 0.48%
44 PLX 0.48%
45 POW 0.46%
46 SAM 0.46%
47 DPM 0.44%
48 BID 0.41%
49 KDC 0.41%
50 Cll 0.41%
51 PVD 0.33%
52 HPX 0.33%
53 GVR 0.33%
54 SCR 0.32%




55 SBT 0.30%
56 PC1 0.30%
57 VHC 0.29%
58 HBC 0.28%
59 DCM 0.27%
60 APH 0.26%
61 BVH 0.24%
62 AAA 0.19%
63 PVT 0.19%
64 ASM 0.18%
65 NT2 0.13%

g) Noi dung thay d6i tai Diéu I& quy trong ky bao cao (néu co): khoéng co

h) Noi dung Nghi quyét Dai hoi nha dau tw trong ky bao céo (néu c):
Nghi quyét s6 01/2021/NQ-DHNDT-ETF ngay 31/08/2021 phé duyét cac ndi dung sau:

Thu lao, chi phi Ban dai dién

Uy quyén Céng ty TNHH MTV Quan Iy quy dAu tw chirng khoan 1.P.A ky két Hop déng cung cap
Dich vu Luwu ky — Giam sat voi Ngan hang giam sat

Diéu 1& Quy, dinh kém Ban Céo bach ctia Quy

Pai hoi Nha dau tu thuwdng nién va b4t thuweng theo hinh thire 14y ¥ kién bang vén ban, trir nhirng
treong hop bét budc hop truc tiep theo luat quy dinh.

Quy ché Huang dan thue hién bo phiéu dién tcr
Pon vi kiém toan quy cho nam tai chinh két thic ngay 31/12/2021
Niém yét Chirng chi quy ETF IPAAM VN100 tai Hose

i) Y kién nhan xét clia Ngan hang giam sat: Cong ty quan ly dap trng dung cac quy dinh tai Diéu 79
TT98/2020/TT-BTC hwéng dan hoat dong va quan ly quy dau tw chirng khoan.

2. Bao cao vé két qua hoat ddng cua quy

a) Thang tin v& danh muc dau tw va gia tri tai sén rong cla quy tai theri diém 31/12/2021, cu thé:

Danh muc dau tw theo tai san:

Co céu tai san Ty trong
Cé phiéu 99.40%
Tién 0.53%
Tai san khac 0.07%
Téng 100%

Danh muc dau tv theo nganh:

Nganh Ty trong

Ngéan hang 37.1%




B4t dong san

23.2%

San xuét thwe pham 8.8%
Kim loai 6.9%
Phan mém & Dich vu May tinh 3.8%
Ban Ié 3.4%
Dich vu tai chinh 3.3%
Hoa chét 2.3%
Du lich & Giai tri 1.9%
Xay dung va Vat lieu 1.5%
Pién t& & Thiét bi dién 1.2%
Hang ca nhan 0.9%
Van tai 0.8%
Bia va db ubng 0.6%
San xuét & Phan phéi Dién 0.6%
O t6 va phu ting 0.6%
Cong nghiép nang 0.5%
Nwoc & Khi dét 0.5%
San xuét Dau khi 0.5%
Thiét bi va Phan cirng 0.5%
T.bi, D.vu & P.phdi Dau khi 0.3%
B&o hiém nhan tho 0.2%

- Gia tri tai san rong cua quy:

Gia tri tai san rong binh quan trong ky (VND)

58.124.925.140

Bién dong Gia tri tai san rong trén mét don vi Chirng chi Quy trong ky

- Mirc cao nhéat trong nam (VND) 305,05
- Mtrc thap nhét trong nam (VND) 0,91
Gia tri tai san rong trén moét don vi Chirng chi Quy trong ky
- Mtrc cao nhét trong nam (VND) 11.359,99
- Mtrc thap nhét trong nam (VND) 10.116,74
- Ty |& chi phi hoat dong va Téc d6 vong quay cla quy:
STT Chitiéu Nam 2021
1 Ty |é chi phi hoat dong = Téng chi phi hoat déng trong nam/Gia tri tai san 2.21%
rong binh quan trong ky (*)
2 Tbc d6 vong quay danh muc trong ky = (Téng gié tri danh muc mua vao + 17,51%

téng gia tri danh muc ban ra)/(2xGia tri tai san rong binh quan trong ky)

(*) Chi phi hoat dong bao gém Chi phi dau tu.




b) Chi tiéu vé loi nhuan cla quy
Phét sinh trong ky ~ Ngay 31 thang 12 nam 2021

VND VND
Loi nhuan da thwe hién 1.383.542.378 1.383.542.378
Loi nhuan chwa thwe hién 5.416.287.432 5.416.287.432
Téng céng 6.799.829.810 6.799.829.810

Céc thong tin vé két qua hoat dong clia quy trudc day chi mang tinh tham khao va khong c6 nghta la viéc
dau tw sé bao dam kha nang sinh 1&i cho nha dau tw.

c) Cac chi tiéu so sanh khac, béo dam tuan thi nguyén téc:

- Phuong thire, nguyén t4c xac dinh gia tri tai san, gia tri loi nhuan la théng nhét, da dwoc cong bé va
duoc tham dinh bdi mét t& chirc doc lap khac: nguyén tac xac dinh gia tri tai san Quy dwoc quy dinh chi
tiét trong Diéu lé va S6 tay dinh gia.

- Di¥ liéu dwoc cung cap bdi moét té chire doc lap: iNAV do HSX cung cép va cap nhat 15s/lan trén website
IPAAM.

3. Bao cao vé hoat dong quan ly tai san cua Cong ty quan ly quy

a) Muc tiéu dau tw clia quy 1a bam sat mire sinh 101 thire té ctia chi s6 VN100 trong tat ca cac giai doan.

Tl ngay quy dwoc cap gidy chirng nhan lap Quyldén khi két thuc nam 31/12/2021, Quy da dat dwgc muc
tieu dé ra khi mwre sai léch so voi chi s6 tham chieu & murc duwdi 0.7%.

b) So sanh két qua lgi nhuan cda quy voi két qua loi nhuan cla chi s6 tham chieu:
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c) So sanh két qua Ioi nhuan cla quy voi két qua loi nhuan clia chi s tham chiéu trong khoang thoi gian
05 nam gan nhét, tinh téi ngay bao cao: Qu§ mai thanh lap nam 2021 nén chwa c6 s0 liéu 5 nam.

d) M6 ta chién Ivoc, chién thuat dau tw ma quy da st dung trong ky bao céo: Quy ap dung chién lugc dau
tw thu dong, mé phéng theo bien déng cla chi s6 tham chiéu. Viéc dau tw thu dong gitp giam }hiéu chi phi

N >

hoat déng cho Qu, bang cach duy tri ty I& vong quay vén dAu tu thap hon véi cac quy co chién luoc dau
tw chd dong.

e) M6 ta su khac biét vé co cau danh muc dAu tw clia quyf tai thoi diém bao céo, so véi danh muc dau tu

ctia quy lién ké nam bao cao: Quy mai thanh 1ap ndm 2021 nén khong co nam lién k& nam bao céo.

f) Phan tich két qué hoat déng ctia quy dya trén viéc so sanh gia tri tai san rong trén mét don vi quy tai ky

bao cao nay véi ky bao cao gan nhat: Quy mai thanh lap nam 2021 nén khong c6 nam lién ké gan nhét.



g) banh gia bién dong clia cac thi truorng trong ky bao cao nam 2021:
Cap nhat cac thong tin vimo -

Két thuc ndm 2021, GDP tang 2,58% so v&i nam trudc, dac bigt da phuc héi manh mé trong quy 4/2021
v6i téng trwdng 5,2% so voi cung ky, dong gép tir ca 3 tru cot clia nén kinh té&. Mot diém sang khéc la
tdng kim ngach xuat, nhap khau hang hoa duy tri téc do tang cao, can can thwong mai hang héa nam

2021 xuét siéu 4 ty USD. Chi sé CPI nam 2021 chi tang 1.8% so voi nam truoc, thap nhét ké tir 2016.

Tinh dén ngay 27/12/2021, ty Ié bao phu it nhat 1 mai vaccine 1a 79% va ty |& bao phu dd vaccine cO ban
la 66% trén tong dan sé Viet Nam. Ty |é bao phi vaccine cao sé la tien de dé day nhanh viéc mé& ctra
nén kinh té, d&c biét la cac nganh hang khéng va du lich ti Q1/2022.

Thi trwéng chibng khodn nam 2021

K&t thac nam 2021, VNINDEX déng clra & murc 1.498,28 diém, tang trudng 35,73% so voi cung ky, day
la mirc tang trwdng kha tich cwc, nam trong TOP 10 thi truong tang manh nhét trén thé gi¢i. Nam 2021
la mot nam khé khan cho nén kinh té noi chung, tuy nhién cac doanh nghiép trén HOSE hau nhu Ia cac
doanh nghiép I&n va it chiu tac ddng hon so v&i phan con lai, wéc tinh cac doanh nghiép trén HOSE co
t&ng trwdng loi nhuan 39% so voi nam 2020.

N&m 2021, xu hwéng dong tién co s dich chuyén ttr nhom vén hoa Ion sang nhom vén hoa trung binh
va nhém vén hda nhd. Xu hudng thé hién qua gia tri giao dich binh quan theo thang clia cac nhom co
phiéu c6 su luan chuyén r rét. Chi s6 VNmidcap va chi s6 Smallcap co mirc téng trwdng vuot troi voi
murc tang lan lwot 72% va 98% so voi dau nam.
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Hinh 1: Dién bién gia cac chi sb Hinh 2: Gia tri giao dich binh quan theo thang theo

nhom chi s6
_ MU sinh I&i clia cac chi sb hién hanh:
1 thang 3 thang 1 nam 3 nam
Vnindex 1.34% 11.64% 35.73% 18.85%
VN30 -0.12% 5.64% 43.42% 21.56%
VNX50 0.64% 9.36% 49.53%
VIN100 1.62% 11.82% 47.94% 22.95%

Chi s& VN100 1a két hop gitra danh muc 30 c6 phiéu thud

loi tlr xu hwéng dong tién dich chuyén manh mé sang n
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suat vuot troi trong nam 2021 so v&i VN30 va VNINDEX.

c VN30 va 70 cfn phiéu thudc VNMidcap. Hwdéng
hém cac cb phiéu Midcap, chi so VN100 co hiéu



Chi s6 VN100 cho mc sinh & 1 ndm qua 1a 47.94% va 3 nam qua la 22.95%/nam, mtrc sinh |0 nay la
cao hon VN30 va VNINDEX.

h) Théng tin vé& viéc chia, tach don vi quy trong ky (néu co): khéng co

i) Cac truong hop co anh hudng téi quyén loi clia nha dau tw nam git» chirng chi quy: khong co
k) Thoéng tin vé céc giao dich véi nguoi co quyén loi lién quan (néu cd): khong co

4. Bao cao vé hoat dong giam sat ciia Ngan hang giam sat

Ngan hang giam sat: Ngan hang TMCP Ngoai thwong Viét Nam

a) V& viéc Iwu ky tai san cla quy: tai san cta quy duoc lvu ky doc lap va tach biét tai Ngan hang giam sat
theo dung quy dinh vé quan ly dau tw quy hoan déi danh muc.

b) V& viéc dau tu tuan thd cac han ché vé dau tw, han ché vé vay theo quy dinh phap luat, quy dinh tai
Piéu lé quy, Ban céo bach: Ngan hang giam sat giam sat chit ché hoat dong cua Quy ETF IPAAM VN100
va Quy da tuan tha dung quy dinh hién hanh.

c) Vé viéc xac dinh gia tri tai san rong cta Quy: Ngan hang giam sat da thyc hién viéc xac dinh gia tri tai
san rong clia Quy theo dung quy dinh phap luat, quy dinh tai Dieu I& quy va Ban céo bach.

d) V& viéc phat hanh bd sung chitrng chi quy, mua lai ching chi quy: dwoc thure hién theo quy dinh phap
luat, quy dinh tai Diéu lé quy, Ban céo bach.

e) Trong ky, quy khong phat sinh hoat déng phan phéi lgi nhuan.
5. Bao cao vé hoat dong Uy quyén
Péi véi Quj ETF IPAAM VN100, cac don vi nhan Gy quyén bao gom:
e Ngan hang TMCP Ngoai thwong Viét Nam: cung cép dich vu Quan tri Quy.
« Trung tam Ivu ky chirng khoan Viét Nam: cung cap dich vu dai ly chuyén nhuwong.

« So giao dich ching khoan TP. H5 Chi Minh: cung cap dich vu tinh Gia tri tai san rong tham chiéu
(iNAV) va tinh toan mirc sai léch so v&i chi so tham chiéu (TE).

o Daily phan phéi kiém Thanh vién lap Quy:
- Cong ty cb phan chirng khoan VNDIRECT (VNDS)
- Cong ty cb phan ching khoan Ngan hang Dau tu va Phat trién Viet Nam (BSC)

a) Chi phi phai tra cho bén nhan Gy quyén so v&i loi nhuan, thu nhap, tdng chi phi hoat dong ctia quy

. £ 5 aa Ty lé sovéi | Ty lé so voi
i Tinhdén | TyI1& | o (hapte | Tong chi phi

Shiphi fiang e hoat don hoat dén

31/12/2021 | LNST i cang g awng

dau tw cua Quy
Phi dich vu quan tri quy ETF 58,850,000 0.87% 0.82% 15.69%
Phi dich vu dai ly chuyén nhwong 14,548,384 0.21% 0.20% 3.88%

Phi dich vu khac clia Nha cung cép dich vu

cho Quy ETF 22,191,754 0.33% 0.31% 5.92%
Téng cong 95,590,138 | 1.41% 1.33% 25.49%

b) Cac anh hudng (néu co) ctia hoat dong Uy quyén téi loi nhuan, mirc dé rii ro cta quy: khéng co




c) Tdng chi phi cac hoat ddng ty quyén phai trd cho bén nhan ty quyén:

Chi phi Tinh dén thang 31/12/2021
Phi dich vu quan tri quy ETF 58,850,000
Phi dich vu dai ly chuyén nhwong 14,548,384
Phi dich vu khac ctia Nha cung cép dich vu cho Quy ETF 22,191,754
Téng cdng 95,590,138

d) Trong nam 2021 Céng ty TNHH MTV Quan ly Quy Pau twv Chirng khoan I.P.A d& thuwe hién kiém tra
giam sat cac dich vu duoc dy quyén cung cép bdi Ngan hang TMCP Ngoai thuong Viét Nam, Trung tam
Iy ky ching khoan Viét Nam (VSD), S& Giao dich Chirng khoan thanh phé HS Chi Minh va c6 cac danh
gia nhw sau:

- Cac don vi cung cép dich vu da thiec hién cac dich vu dwoc Gy quyén than trong, an toan, tuan tha cac
quy dinh clia Diéu I& va phap luat.

- Ha tang ky thuét thwe hién dich vu an toan, 3n dinh, c6 phrong an du phong rii ro khi sw o xay ra.

- Céc don vi cung cép dich vu duy tri nhan sw thwe hién cac dich vu ¢ trinh do, kinh nghiém dap rng
dwoc yéu cau ve dich vu duwoc Uy quyen; dbng thoi da cé hé thon kiém soat ndi bod, quan tri rdi ro, dam
bao hoat dong y quyén duoc thong suot, bao mat thong tinek el hang.

Noi nhan:
- Nhuw trén;
- Lipu VT,
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