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Kinh giri: Uy ban Chitng khoan Nha nuéc
S¢ Giao dich chirng khoan TP.HCM

1. Théng tin vé quy
a) Tén cua quy, loai hinh quy : QUY ETF DCVFMVN30
b) Muc tiéu dau tu cia quy :

Muc tiéu chinh ciia Quy ETF DCVFMVN30 la 12 mé phong gin nhét c6 thé vé bién déng (performance)
cta chi s6 téng thu nhap VN30 (VN30-TRI) sau khi trir di chi phi cia Quy. Chi sé VN30-TRI la chi
s6 do S& Giao dich Chirng khoan Thanh phé H& Chi Minh xay dung va quan ly.

Quy str dung chién lwge dau tu thu déng dé thuc hién muc tiéu dau tu da dinh trude. Khi danh muc
chiing khoén ciia chi s6 tham chiéu c6 sy thay ddi thi Quy s& thuc hién diéu chinh danh muyc cua Quy
dé phi hop véi danh muc cia chi s6 tham chiéu v& co cdu va ty trong tai san. Quy s& hudng dén viéc
6 két qua twong ddng vdi chi sb tham chiéu va khéng thyc hién chién lugc phong thu khi thi truong
giam hay hi¢n thyc héa lgi nhuén khi thj trudng duge dinh gia qua cao. Viéc dau tu thu dong nhim
giam thiéu chi phi va m6 phdng gin hon chi sé tham chiéu bing cach duy tri ty 1é vong quay vén dau

tu thap hon so véi cac quy sir dung chién luge du tu chi dong.

¢) Thoi han hoat dong cua quy (néu ¢6) : dugce tinh tir ngay dugc UBCKNN cép gidy thanh lap quy va
khong gidi han vé thoi han hoat dong
d) Danh myc tham chiéu (néu c6) : Danh muc chi s6 téng thu nhap VN30

Ma ¢d phiéu va ty trong trong VN30 tai ngay 30/06/2021 nhu sau:

Ma cd phiéu | Ty trong (%) | Ma cb phiéu | Ty trong (%) | Ma cé phiéu Ty trong (%)
BID 091 MWG 4.16 STB 3.45
CTG 3.06 NVL 2.71 TCB 9.19
EIB 091 PLX 0.87 TCH 0.46
FPT 4.41 PNJ 1.74 VCB 4.75
GAS 0.99 POW 0.76 VHM 4.56
HDB 3.16 REE 0.81 VIC 7.93
HPG 8.99 ROS 0.08 VIC 3.90
KDH 1.27 SAB 1.58 VNM 8.53
MBB 4.55 SBT 0.58 VPB 6.59
MSN 4.35 SS1 1.42 VRE 1.77




e) Chinh sach phén chia lgi nhuan:

Dugc quy dinh theo diéu 1& quy. Theo d6, Cd tirc Quy c6 thé dugc phan phdi cho nha dau tu dya trén
béo cao da duge kidm toan, do d& xuat cia Cong ty quan ly quy va trinh Dai hdi nha dau tu gan nhit
théng qua. Loi tire chi tra cho nha dau tr dugc thanh toén bing tién hodc bang chitng chi quy phét hanh
thém.

f) S6 lwong don vi quy dang luwu hanh:

Tbng s6 chirng chi Quy tai ngay 31/12/2020

Tong s6 lugng chitng Qu¥ phat hanh thém trong ky
Tbng sb lugng chirng Quy mua lai trong ky

Tbng sb lugng ching chi Quy tai ngay 30/06/2021

418,300,000 ccq

126,800,000 ccq
(147,400,000) ccq

397,700,000 ccq
) Noi dung thay ddi tai Didu 1& qu¥ trong ky bao céo (néu cd); duge dé cap trong Diéu Ié dinh kém
duge Pai hi Nha dau tu thudng nién Nam tai chinh 2020 cia Quy ETF DCVFMVN30 (tén cii: Quy
ETF VFMVN30) théng qua bing hinh thirc 1dy y kién bing vin ban ngay 08/04/2021 (chi tiét theo file
dinh kém).
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h) Noi dung Nghj quyét Dai hoi nha dau tu/Pai hi ddng cb dong trong ky béo céo (néu c6): Nghij quyét
Pai hdi Nha dau tu thuong nién Nam tai chinh 2020 cia Quy ETF DCVFMVN30 (tén cii: Quy ETF
VFMVN30) thong qua béng hinh thirc liy y kién bing van ban ngay 08/04/2021 da thong qua ndi dung
két qua hoat dong ciia Quy nam 2020, ngan sach, ké hoach hoat dong nam 2021, thay d6i Diéu 1é quy
phti hop v&i phép ludt...(chi tiét theo file dinh kém)
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i) Y kién nhan xét ciia ngan hang giam sat vé cac ndi dung quy dinh tai Théng tu huéng din vé hoat
dong va quan ly cac quy dau tu chig khoan: Xem chi tiét tai Muc 4. Bao cdo vé hoat dong giam sat

ctia ngén hang giam sat.

2. Bio cdo vé két qua hoat dong cia quy
a) Thong tin vé danh muc dau tir va gia trj tai san rong cua quy tai thdi diém 30/06 cua 3 nam gan nhit:
- Danh muc déu tu cia quy phan bé theo nganh, linh vuc va loai san pham (cd phiéu, trai phiéu...)

(khéng néu chi tiét ca danh muc theo ma chimg khodn),

Danh muc dau tu duoc phén b theo tai san nhu sau :

Co céu tai san quy 30-06-2021 | 30-06-2020 | 30-06-2019
Danh muc chimg khoan 98.53% 98.74% 99.72%
Tai san khéc 1.47% 1.26% 0.28%
Céng 100.00% 100.00% 100.00%




Danh myc dau tr dugc phan bd theo nganh nhu sau :

| Nganh 30/06/2019 | 30/06/2020 | 30/06/2021
Ngan Hang 31.1% 35.2% 40.4%
Bat Pong San 18.3% 17.6% 19.4%
Thuc Phim, Nuéc Giai Khat & Thude La 19.6% 17.6% 11.5%
Vit Liéu 7.5% 7.6% 10.1%
Thiét Bi va Phan Ctmg Cong Nghé 4.1% 4.9% 5.1%
Ban Lé 4.4% 4.0% 3.7%
Van Tai 6.8% 4.8% 2.5%
Dét May & Thiét Bi Tiéu Dung 2.1% 1.8% 1.5%
Tién ich Cong Cong 1.5% 1.9% 1.2%
Hang Héa Céng Nghiép 2.5% 1.3% 1.0%
Dich Vu Tai Chinh 1.3% 0.9% 1.7%
Ning Luong 0.0% 0.8% 0.7%
Bao Hiém 0.0% 0.5% 0.4%
Tién mat & Khéc 0.2% 1.0% 1.0%
Duoc Pham & Cdng Nghé Sinh Hoc 0.6% 0.0% 0.0%
Tong 100.0% 100.0% 100.0%

Vé Gia trj tai san rong, ty 1é chi phi hoat dong va téc d6 vong quay danh muc cia quy :

muc (%)

Chi tiéu 30-06-2021 30-06-2020 30-06-2019

Gia trj tai san rong cua
10,225,479,776,367 | 5,071,210,799,975 | 6,578,922,847,211

Quy (VND)
Téng sb chimng chi quy
dang luu hanh (VND) 397,700,000.00 394,700,000.00 458,800,000.00
Gia trj tai san rong cia
mot don vi Chimg chi quy 25,711.54 12,848.26 14,339.41
(CCQ) (VND)
Gid tri tai san rong cao
nhat cua 1 don vi CCQ 25,729.54 15,111.77 15,520.58
trong ky bao cao (VND)
Gié tri tai san rong thép
nhat cua 1 don vi CCQ 16,973.42 10,160.42 13,829.47
trong ky bao cdo (VND)
Ty 1€ chi phi hoat dong 0.95% 0.86% 1.02%
cua quy (%) ) ) '
T0cde vong quay danh 53.25% 22.46% 64.63%




- Téng lgi nhuan ciia quy, néu chi tiét phan lgi nhudn thu dugc tir sy ting trudng gia chimg khoan (gia
trj 1ai v6n) va phan lgi nhuén thu duge tir lgi tirc chimg khoan (cd tirc, trai tirc, 1ai sut tién gui...) (gia

tri thu nhép) nhu sau :

STT Chi tiéu S6 liéu

;| Loi nhuan thu duge tir sy tang truéng gia chimg khoén (gid 1,739,392,251,493
tri 18i von)

» | Loi nhuén thu duge tir lgi tite chimg khoan (6 tirc, chimg chi 34,451,487,499
tién g, 1ai suat tién giri)

3 | Loi nhuén/(13) thu duoc tir ban cb phiéu 1,316,897,894,593

4 | Téng chi phi 40,584,766,898
Téng lgi nhuin cia quy 3,050,156,866,687

- Loi nhuan da phan phdi trén mét don vi quy (gia tri thuan va gia trj gop) trong ky béo céo, ké ca
trong trudng hop chi tra bang tién mit hoic chi tra bang don vi quy : khéng c6

- Thoi diém phan chia lgi nhuén : khéng c6

- Gié tri tai san rong trén mot don vi quy trudce va sau thdi diém phén chia lgi nhuén : khong ¢6

- Thong tin vé c4c khoan vay ng, cic hang muc thanh toén tra sau ciia cong ty dau tu chimg khoan (néu

¢d), cac giao dich repo/ reverse repo : Khoéng co
b) Chi tiéu vé lgi nhudn cia quy :

Tbng lgi nhuén binh quan nam cia quy phét sinh trong ky béo céo xac dinh : DVT : dong

(i)trong thoi han 12 thang (1 nam) 5,156,016,753,187.00
(ii)trong thdi han 36 thang (3 nam) 1,328,115,600,119.33
(iii) trong thoi han 60 thang (5 nim) 870,582,864,107.80

¢) Céc chi tiéu so sanh khac, bao dam tuén thi nguyén tic :

- Phwong thirc, nguyén tic xac dinh gi4 trj tai san, gia trj lgi nhuan 1a théng nhét, da dugc cong b va
dugc thAm dinh bdi mot td chirc doc lap khac : nguyén tic xac dinh gia trj tai san cia Quy dugc quy
dinh chi tiét trong Diéu 1¢ Quy va sb tay dinh gia ciia Quy.

- Dir liéu dugc cung cap bdi mét tb chirc doc 1ap: Bang bao gia chimg khoan duge cung cip bai 3 Cty
Chirng khoan dgc 14p cia Quy va duge Ban Dai dién phé duyét hang nim

d) Béo céo phai néu rd khuyén cdo ring cac thong tin vé két qua hoat dong cuia quy trude dy chi mang

tinh tham khao va khéng c6 nghia 14 viéc diu tu s& bao dam kha ning sinh 15i cho nha déu tu.

3. Bio cdo vé hoat djng quan ly tai sin ciia Cong ty quan Iy qu¥
Bio céo vé& hoat dong quan 1y tai san cia Céng ty quan 1y quy phai bao gém cac ndi dung sau:

a) Thuyét minh vé viéc thay di Cong ty quan ly quy (néu c6) : khong c6



b) Thuyét minh vé viéc quy c6 dat dugc muyc tidu du tu (thuyét minh nay chi can thiét tai bao cdo

hang nam cua quy) :

Muc tiéu ctia Quy la md phong gan nhat két qua hoat dong va sy bién dong cua chi sé tdng thu
nhap VN30-TRI. Két thic 30/6/2021, Quy da dat dwgc muyc tiéu dé ra khi mic sai léch so véi chi sé
tham chiéu chi & mirc thap khoang 0.27%.

c) So sanh két qua lgi nhudn ctia quy véi két qua lgi nhuén cia danh muc tham chiéu, chi sb co

s& cong bd tai Ban cao bach tron g cling ky bao céo (bang db thj) :
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d) So sanh két qua lgi nhuan cua quy v6i két qua lgi nhuan cua danh myc tham chiéu, chi sb co

s& cong bd tai Ban cao bach trong khoang thdi gian ndm (05) ndm gan nhat, tinh t&i ngay béo céo (bing
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e) M5 ta chién lwoc, chién thuat ddu tu ma quy da sir dung trong ky bao cao. Trudng hop co sy

khac biét gitta chién lugc, chién thuat dau tu thuc hién trong ky so voi chién luge, chién thuét dau tu da
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cdng bd tai Ban cdo bach, thi phai bd sung thuyét minh va danh gia wu, nhugc diém cua chién lugc,
chién thuét dau tu da thyce hién trong ky :

Quy ETF DCVFMVN30 sir dung chién luge dau tu thy dong dé thyc hién muc tiéu dau tr da
dinh trude. Khi danh muyc chirng khoén cua chi sb tham chiéu c6 sy thay dbi thi Quy ETF DCVFMVN30
s& thye hién diéu chinh danh muc cua Quy dé pht hgp véi danh muc cua chi s tham chiéu vé co cAu
va ty trong tai san. Quy s& huéng dén viéc c6 két qua twong ddng vai chi s6 tham chiéu va khong thuc
hién chién luge phong thu khi thj trudng giam hay hién thuc héa lgi nhuén khi thj trudng dugce dinh gia
quéa cao. Viéc dau tur thy dong nhdm giam thiéu chi phi va mé phong gan hon chi s tham chiéu bing
cach duy tri ty 1¢ vong quay vén dau tu thap hon so véi cac quy sir dung chién lugc dau tu chu dong.

) MO ta sy khac biét vé co ciu danh muyc dau tu cua quy tai thoi d iém bao c4o0, so v&i danh muc
déu tu cia quy nam lién ké nim béo céo :

Co céu danh myc dau tu cia Quy tai ngdy 30/06/2021 khéng thay dbi nhiéu so v&i co cdu danh
muyc dAu tu ciia quy nam lién k& khi ty trong ddu tu cb phiéu chiém trén 95%, do Quy¥ 14 loai hinh quy
hoan dbi danh myc mé phong theo chi s6. Sy khéc biét chii yéu giira hai ky do sy thay ddi co céu ty
trong mot s6 nganh trong danh muc déu tu.

2) Phén tich két qua hoat dong cua quy dua trén viéc so sanh gié trj tai san rong trén mét don vi
quy (sau khi da diéu chinh phan lgi nhuan da phéan phbi, néu c6) tai ky béo céo nay so véi tai ky bao
céo gin nhit :

Gia trj tai san rong trén 1 don vi quy tai ngay 30/06/2021 ctia Quy ETF DCVFMVN30 la
25,711.54 ddng tang 100.1% so v&i gia tri tai san rong trén 1 don vi quy tai ngay 30/06/2020 cua Quy
ETF DCVFMVN30 14 12,848.27 dong.

h) Danh gi4 bién dong cua céc thi truong trong ky bao céo, ké ca thj truong nude ngoai, ma quy
dau tu vao, thong tin vé lgi nhuin dau tu déi voi tirng loai tai san: ¢ phiéu, cb phiéu blue-chip, ¢

phiéu cac cong ty c6 mirc v6n héa thap (small- cap) :

Séu thang diu nam 2021 thi trudong chimg khoan Viét Nam c6 su tang trudng tot vé diém sb
khi chi s6 VN-Index tang khoang 27.6% so v&i cudi nam 2020. Gié trj chi sé VN30 dai dién cho céc cb
phiéu ¢ vén héa 16n va thanh khoan hang diu Viét Nam c6 mirc ting 42.8%, chi sb céc cb phiéu c6
vén héa vira (VNMid-cap) cé mirc tang 33.0% va chi s6 cac c¢b phiéu ¢6 vén héa nhé (VNSmall-cap)

¢6 mirc ting 29.5%.

i) Théng tin vé viéc chia, tach don vi quy trong ky (néu c6) ; anh hudng cua viéc chia tach don vj
quy va gid tri tai san rong trén tirng don vi quy (trudce va sau khi chia, tch) : khong c6
i) Céc trudmg hop c¢6 anh hudng téi quyén lgi ctia nha diu tu ndm gitr chirng chi quy : khong c6
k)  Thong tin vé cac giao dich véi ngudi c6 quyén loi lién quan (néu c) ;
Khoéng c6 dif liéu do quy giao dich vira so cap vira thir cép.
m) Cac thong tin khac (néu c6).
4. Bdo cdo vé hoat djng giam sat ciia N gin hang giam sat :
Ngén hang gidm sét phai dua ra y kién vé sy tuén thu quy dinh phéap luét, quy dinh tai Diéu & quy, Ban
cdo bach ctia Cong ty C6 phan Quan ly Quy Pau tu Dragon Capital Viét Nam trong qua trinh van hanh
va quan Iy Quy ETF DCVFMVN30 (tién than 12 “Quy ETF VFMVN30”) (“ETF DCVFMVN30” hoac

“Quy™) ddi v6i cac ndi dung sau:



a) Thuyét minh vé viéc thay di ngin hang gidm sat (néu c6): tir ngay 01 thang 01 nim 2021 dén
ngdy 30 thang 06 ndm 2021, Qu§ khong thay ddi Ngan hang giam sat.

b) Vigc lwu ky tai san ciia quy: tir ngay 01 thang 01 nam 2021 dén ngay 30 thang 06 nim 2021, Qu¥
da thyc hién luu ky tai san theo cac quy dinh phép luat hién hanh.

¢) Viéc ddu tw tudn thi céc han ché vé dau tw, han ché vé vay theo quy dinh phap luit, quy dinh
tai Piéu 1€ qu§, Ban cdo bach;

Trong qua trinh gidm sét hoat dong dau tu va cac giao dich tai san cua Quy cho giai doan tir ngay 01
thang 01 nam 2021 dén ngay 30 thang 06 nam 2021, Quy da tuan thi cac gidi han vé han mic dau tu
dugc quy dinh tai cic vin ban phap luét chirmg khoan hién hanh vé quy mé, Piéu 1é Quy, Ban c4o bach
cta Quy va van ban phap luat lién quan.

Tir ngay 01 thang 01 nam 2021 dén ngay 30 thang 06 nam 2021, Qu¥ khong c6 bat ky hop ddng vay va
cho vay.

d) Viéc xdc dinh gi4 trj tai sin rong theo quy dinh phap luit, quy dinh tai Piéu I¢ quy, Ban cdo
bach: vi¢c xdc dinh gi4 trj tai san rong cuia Quy da tuan thii theo quy dinh phap luat, quy dinh tai Diéu
1€ Quy, Ban cao bach va cac van ban phap luat ¢ lién quan.

e) Viéc phat hanh b sung chirng chi quy, mua lai chirng chi quy theo quy dinh phap luit, quy
dinh tai Diéu 1§ quy, Ban cdo bach: viéc phat hanh bd sung chimng chi quy, mua lai chirng chi quy
dugc tudn thu theo quy dinh phap luét lién quan hién hanh, quy dinh tai Diéu 1é¢ Quy, Ban cao bach.
Tir ngay 01 thang 01 nam 2021 dén ngay 30 thang 06 nam 2021, Quy da thuc hién:

* Phat hanh thém ching chi Quy: phét hanh thém 126,800,000 chirng chi Quy twong (g véi téng gia
tri phat hanh theo ménh gia la 1,268,000,000,000 di')ng.

* Mua lai chirng chi Qu§: mua lai 147,400,000 chirng chi Quy tuong tng véi tong gia trj mua lai theo
ménh gi 1a 1,474,000,000,000 ddng.

f) Viéc phén chia lgi nhufn ciia quy: tir ngay 01 thang 01 nam 2021 dén ngay 30 thang 06 nam 2021,
Quy khong thyc hién phén phdi lgi nhun cho nha dau tu.

5. Bdo céo vé hoat dong ity quyén

Céng ty quan ly qu¥ phai 1ap bao cdo danh gia chat lugng dich vu cung cap bai cac td chirc khac (bén
nhén ay quyén), nhu dich vu dai ly chuyén nhugng, dich vu quan tri quy, dich vu xac dinh gia trj tai

san rong...vai cac ndi dung sau:

a) Chi phi phai tra cho bén nhén Gy quyén so v&i lgi nhuan, thu nhép, tdng chi phi hoat dong ctia quy:

Chi phi/lgi Chi phifl‘t"ing CP Chi phi /Thu
Chi tiéu |
nhuén hoat dgng nhép
Chi phi dich vu dai ly chuyén nhuong 0.00% 0.09% 0.00%
Chi phi dich vu Quan tri qu¥ 0.04% 3.36% 0.04%

b) Cac anh hudng (néu c6) cuia hoat dong \ty quyén t&i loi nhuan, mirc d6 rui ro ciia quy : Chi lam ting

chi phi nhung khong dang ké , han ché t6i thiéu muc d6 rui ro anh hudng dén hoat dong ctia Quy




¢) Tdng chi phi cic hoat ddng tly quyén phai tra cho bén nhén iy quyén (trudng hop bén nhan iy quyén
cung cap nhiéu dich vu cho cng ty quan ly quy):

STT Chi tiéu Sé tidn
1 Chi phi dich vy Pai ly chuyén nhuong 33,000,000
2 Chi phi dich vu Quan trj quy 1,169,624,680
Téng cong 1,202,624,680

d) DPanh gi4 kha ning duy tri hé théng kiém soat ndi bd, quan trj ruii ro, tinh bao mat, ha tang co s& vt
chét k¢ thuat, hé thong du phong néng, hé thdng dur phong tham hoa... ciia bén nhén ty quyén, bao dam
hoat dong iy quyén dugc thuc hién thong subt, khéng giy anh hudng tGi hoat dong dau tu cia nha dau
tu : T6t

Téng Gidm dbc (Giam dbc) /'

ong ty quan ly quy

NGUYEN MINH DANG KHANH
GIAM BOC DIEU HANH NGHIEP VU
HO TRO PAUTU



