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TNl B oy 2215.10

Supervisory service fee payable 19,800,000 12,100,000 B5.71%

PHibl i i giecs i chifg hodes 2215.11

Custodian service - Transaction fee Payables 5,280,000 8,360,000

Phai tra phi dich vu dai ly chuyén nhugng s 13

Transfer Agency fee payable - 66,000,000 33,000,000{ 316.78%

Phai tra phi phét hanh thanh todn bl tri chimng khodn

Clearing Settiement Payables 2215.13 K o 0.00%

Phai trd phi kiém toén

Audit fee payable 2215.14 65,457,539 98,547,948| 106.08%)
1 I 1}

it s el 21515

Phai tra phi bdo cdo thuting nién ——

Annual report expense payabie ™

;:‘:L:afep:lpamgb?fl 2215.17

Phai tré phi cng tac, hop clia ban dai Qién ‘ 5153

Fund's Board of Representatives traveiling, meeting Payables i - -

Phai tra phi thudng nién 2215.19

Annual Fee Payables 4,958,909 2,465,756

g';'er”:a';gﬁe 2215.20 | i

Tai san rong cua Quy ( = 1.8 - I1.3) 2317

Net Asset Value ( = 1.8 - I1.3) 309,415,839,961 241,458,829,040 220.98%

Téng 8 don vi quy

Total Outstanding Fund Certificates e 17,563,002.21 15,342,566.79 176.59%

Gié tri ti sén rong trén mdt don vi quy 2219

Net Asset Value per Fund Certificate 17,597.44 15,737.83 125.14%

Bai dién c6 thim quyén ciia Ngin hing giam sat cb thdm quyén cia Cdng ty quan ly Quy £7/

peEsentative of Supervisory BankW

Standard Chartered (Viét Nam) Clng ty Lidn doanh Quan Iy Quy Bau tu Chimg khoidn Vietcombank
Lé Sy Hoang BuUi S¥ Tan
Trudng phong Nghiép vy Chimg khodn Phé Tdng Gidm Déc
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2,493,153

2,192 476

34,

L&i (18) thyc t& phét sinh tir hoat ddng dAu tu
Realised Gain / (Loss) from disposal of investment
Thay a8i v@ gié tri clia cc khoan dau tu trong ky
Unrealised Gain / (Loss) due to market price

Trong dd: 2240
OF which!

1 Thay d6i gia tri tai san rdng clia Quy do cac hoat dBng lién quan dén dau tu cua Quf trong ky 1138.1
Change of Net Asset Value due to investment related activities during the period 31,516,382,540 13,085,456, 443 54,60 B38, 983

Thay d6i gia tri t3i sn rdng cla Quy do viéc phan phdi thu nhdp clia Quy cho cac nha dau tu

2 |trong ky 1.2

Change of Net Asset Vaiue due to profit distribution to investors during the period
3 |Thay a8i GTTSR do phét hanh thém Ching chi Quf 33983

Change of Net Asset Value due to subscription during the period 42,807, 724,038 48, 824,033,067 91,627,757, 095
Ty 85 GTTSH 8o e T Cig 0T ;

6,036,340, L66); | 12,400,035,813)

of Net Asset Value due to redemption during the period

o thdm quy@n ciia C8ng ty quan Iy Quf

Pai dién cd thm quyén ciia Ngén hing obi/v}n“sé)
- B of Fund Managemnent Company

ey Bank
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3 v 2246.35 116,700 28,700 3,349,290,000 1.07%

3 |ynm 1246.36 170,000 157,600 26,792,000,000 8.55%

7 Iwwr Z46.37 134,400 24,000 3,225,600,000 1.03%

8 lysc 2146.38 235,899 63,200 14,908,816,800 4.76%
TONG 1347

Quyén mua chimg khoan
. Investment - Rights {CAV) i - 0.00%
TONG 3264

TOTAL - 0.00%

1 C3 tie dudc nhan 2956,
Dividend receivables ) 741,840,000 0.24%
L&i trai phigu dugc nhén 1356
2 |Bond coupan receivables = - 0.00%
3 Lai tién guni dugc nhan 7256.3
Interest receivables from depasits ' 93,983,390 0.03%:
4 Tién ban chimg khoan chd thu 13564
Qutstanding Settiement of sales transactions ; - 0.00%
Phai thu khac 1356
® | other recenabies o - 0.00%
Tai san khdc
2356,
& Other investments b - 10.00%
TONG =
\.
TOTAL £+ "’a’c'
o [TIEN GUT NGAN HANG 2259 i HANy -
CASH AT BANKS 78,124,406,865 24.93% WEN l
. H » ¢ |
3 |Ching chi tién gift 2360 TERED, »
Certificate of depasit : 0.00%( M ) o
3 |Céng cy chuyén nhugng... 361 ’ -v};
Registered certificate of depast - 0.00%7 P

TONG
TOTAL

Pai dién cb tham quyén cia Ngén hang gldm sat Dai dién co thdm quyén cua Cong ty quan Iy Quy
Authorised Representative of Supervisory Bank (£~ Representative of Fund Management Company

Lién doanh Quan ly Quy B8u tu Chirng khoan Vietcombank
i S¢ Tén
Phé T8ng Gidm Déc
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T8ng s6 lugng don vi quy dang luu hanh cudi ky 2281
Total number of outstanding Fund Certificate at the end of the period 17,583,002.21 15,342,566.79
Ty 1& ndm giif chiing chi quy clia cong ty quan ly quy va ngudt ¢é
4 lién quan cudi ky 2282
Fund Management Company and related parties' ownership ratio at
the end of the period 39.07% 44.77%
5 Ty 1& ndm gilf chimg chi qu¥ cla 10 nha d8u tv Idn nhit cudi ky 2283
Top 10 investors' ownership ratio at the end of the period 47.69% 53.98%
5 Ty 18 ndm gilt chimg chi quy clia nha dau tw nudc ngodi cudi ky 2284
Foreign investors' ownership ratio at the end of the period 15.09% 17.28%
7 S3 nha dau tu tham gia vao quy, k& ca giao dich ky danh 22841
Number of investors of the Fund at the end of the period 1,201 981
8 GIid trl tai san rong trén mét don vi quy cudi thang 2285
Net asset value per Fund Certificate at the end of period 17,597.44 15,737.83
Pai dién c6 thdm quy@n cia Ngan hang gidm sat Pai dign o6 thdm quyén clia Cong ty quan Iy Quy lp
Authorised tive of Supervisory Bank (ol — thorised Representative of Fund Management Company
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Trai phiéu chinh phu, trai phiéu dugc chinh phii bao lanh va trai phiéu chinh quyén dja
phuong;

Trai phleu niém yét ctia t chirc phét hanh duqc thanh lap va hoat dong theo phép ludt;
Trai phleu doanh nghiép dugc phat hanh béi t& chirc niém yét c6 bao lanh thanh toan

cua td chc tin dung hogc cam két mua lai cua tb chic phét hanh ma da dugc ban dai
dién quy chip thudn bing vin ban vé loai, ma chimg khoén, sb lugng, gia tri giao dich,
thori diém thyc hién;

Trai phiéu chuin bj niém yét, chuén bj diang ky giao dich phét hanh ciia td chirc phat
hanh dugc thanh I4p va hoat dong theo phap luat, ma c6 du tai liéu chimg minh tb chirc
phat hanh s& hoan tt hd so ding ky giao dich hoéic niém yét trai phiéu trong thdi han 12
(mudi hai) thang ké tir ngdy thuc hién giao dich.

Cé phléu

- Co phleu niém yét va cd phleu déng ky giao dich;

- Cb phiéu chuin bj niém yet chuin bj dang ky giao dich ma c6 du tai li¢u chimg minh tb
chirc phat hanh s& hoan tit hd so ding ky giao dich hoic niém yét trong vong 12 (mudi
hai) thang ké tir ngay thuc hién giao dich.

Cong cy phai sinh
Chimg khodn phai sinh dugc niém yét, giao dich trén san chimg khoén ma chi phuc vu cho
muc tiéu phong ngira rii ro;

Céc cb phiéu va trai phiéu chuén bj niém yét, chuén bj ding ky giao dich va cac quyén ti

san

- Cac khoan dau tu cia Quy vao tra1 phiéu chuan bj niém yét, chuan bi dang ky giao
dich va cb phleu chuin bj niém yet, chudn bj din ky giao dich can phai duqo chap
thuan bing vin ban cua ban dai dlen quy néu rd ve loai (ma) ching khoan, sb lugng
va g1a tri clia giao dlch va thoi diém thuc hién va di tac giao dich.

- Quyén phat sinh gén lién v&i chimg khoan ma quy dang nim git.

3. Quy sé khong thyuc hién du tir vao:

a.

b.

Pon vj quy ctia cac quy déu tw hogc cb phin ca céc cong ty dau tu chimg khoan dugc
thanh 1ap va hoat dong tai Viét Nam;

Truc tiép ndm giir bt dong san, da quy, kim loai quy hogc hang ho4.

4. Co chu diu tu cia Quy dugc phép sai léch so v&i cac han ché duge dira ra tai Khoan | clia Piéu
nay, ngoai trir diém g Khoan 1 ciia Piéu ndy va chi vi c4c ly do sau:

a.
b.

C.

Bién dong gia trén thj trudng clia c4c tai san trong danh muc dau tu cia Quy;
Thuyc hién cac khoan thanh toan phit hgp véi phép lut cia Quy;
Thuc hién cac lénh giao dich clia nha dau tu;

Cac hoat dong sap nhdp va hop nhét cia cac td chirc phét hanh céc chimg khoén ma Quy
dang ném gir;

Quy m&i dugc cip phép thanh 1ap hodc do tich Quy, hop nhét Quy, sap nhap Quy ma thoi
gian hoat dong khong qua sau (06) thang, tinh tir ngdy dugc cip gidy chimg nhan ding ky
lap Quy; hodc

Quy dang trong thdi gian giai thé.
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(tham khéo tai phan 2 — phuong phép chi s6 dinh gia so sanh); hodc
+ Gia mua; hodc
+ Gia trj s6 sach; hojc
+ Gia xac dinh theo phwong phép khac da dugc ban dai dién quy
chip thuan,
12 | Co6 phiéu ciia to chirc La mét trong cac muc gia sau:
trong tinh trang giai thé, o o
pha san - 80% gia trj thanh ly ctia c6 phiéu d6 tai ngay lap bang can d6i ké
toan gin nhit trude ngay dinh gid; hodc
- Gia xac dinh theo phuong phap khac da dugc ban dai di€én quy
chip thuan.
13 | CO phan, phan von gép | La mét trong cac mirc gia sau:
khac 3 ;
+ Gia xac dinh theo phuong phap chi s6 dinh gia so sanh
(tham khéo tai phén 2 — phuong phép chi sé dinh gia so sanh)hoic
+ Gia mua/gia trj vén gép; hodc
+ Gia trj sb sach; hojic
+ Gia xac dinh theo phuong phéap khac da dugce ban dai dién quy
chép thuan.
14 | Quyén mua co phiéu Gia tri quyeén mua = Max{0; (Gi4 c6 phieu — gia phat hanh quyen
mua) x ty 1é chuyén dbi}
Ching khoan phai sinh

15 | Chimg khoan phai sinh | Gia dong cira tai ngay giao dich truéc gan nhat tru6e ngay dinh gia
niém yét

16 | Ching khoan phai sinh Gia xac dinh theo phwong phép da dugc ban dai dién quy chap
niém yét khéng c6 giao | thuin.
dich trong vong 2 tuan tréy

Ién

Cic tai san khac

17 | Céc tai san dugc phép Gi4 xac dinh theo phuong phép d3 dugc ban dai dién quy chap
dau tr khac thuan.

Ghi cha:

- Lai liy ké la: khodn i tinh tir thoi diém tra 1di gdn nhdt t6i thoi diém trede ngay dinh gid;

- Gid tri 56 sdch (book value) ciia mét cé phiéu duwgc xdc dinh trén co sé bdo cdo tai chinh gan nhdt da
dugc kiém todn hodc sodt xét.

- Té chirc dinh gid duoc lwa chon hé thong bdo gid trdi phiéu (Reuters/Bloomberg/VNBF ...) dé tham
khao;
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Trong trudmg hop lgi suit trdi phiéu chinh phii bao 1anh ¢6 ky han T nim khéng hién hiru trén thj trudng

- Xac dinh lgi sudt tring thiu phién gin nhét cia tréi phiéu chinh phu bio Ianh tai ky han
trén/dudi gan nhat véi trai phiéu dang dugc dinh gid.

- Xac dinh miac chénh léch rii ro tin dyung tai mdi ky han = Lgi suit trai phleu chinh pha ¢6 ky
han tuong duong tai ngay dau thau trai phleu chinh pht bao lanh phién gin nhit tir ngudn
Thomson Reuters- Lai suit tring thau trai phiéu chinh phii bao lanh dugc xic dinh nhu trén tai
tirng ky han.

- Xéc dinh l¢i sudt trai phiéu chinh pha bao lanh tai ky han trén/dudi tai ngay truéc ngay dinh gia
nhu sau:
Y _n --- l¢i sudt cia trai phiéu phat hanh méi vé6i ky han trén/duéi gin nhat véi trai phiéu ky
han T tai ngay trudc ngay dinh gia
Y g - loi sudt cua trai phiéu chinh phi véi ky han trén/dudi gin nhat véi trai phiéu ky han T
tai ngdy trudc ngdy dinh gia
Y n=Y_g+ Chénh l¢ch rii ro tin dung

- Loi sut ndi suy tuyén tinh cia tréi phiéu (interpolated bond yield) ciia trai phiéu chinh pha bao
lanh (Ri ) dugc tinh nhu sau:

Ri=(T;-T2) x R —R(T; - T2) +R;
Trong d6:
T;: Ky han trai phiéu chinh phi bdo lanh dang dugc dinh gi4
Ru: Loi suét trai phiéu chinh phii bao lanh ky han trén.
R,: Loi suét trai phiéu chinh phu bao lanh ky han dudi.
T,: Ky han trai phiéu chinh phii bao lanh & ky han trén.
T,: K¥ han trdi phiéu chinh phi bao linh & ky han duéi.

Buoc2: Tinh gia tréi phiéu sir (dung phuong phap Chiét Khdu Dong Tién véi ty 1§ chiét khau 13 1ai suat
ndi suy tuyén tinh cia trai phiéu.
B - Trii phiéu doanh nghiép:

Trai phiéu doanh nghiép dwgc dinh gia sit dung phuong phdp chiét khdu dong tién véi 14i sudt chiét
khAu 13 13i sudt dp dyng cua tréi phleu

L4i suit 4p dung dugc tinh nhu sau:

Lai sudt ap dung = L4i suét trai phiéu chinh phil trong duong tai ngiy truéc ngay dinh gid + chénh léch
rii ro tin dung

Trong d6:

Lai ,suét trai phiéu chinh phi twong dwong tai ngdy trudc ngdy dinh gid bing lai sudt cia trai
phi€u chinh phu ¢6 cuing ky déo han.

Chénh léch rui ro tin dung dugc tinh bang chénh léch nii ro tin dung dp dung tai ngiy phat
hanh tréi phiéu.

Chénh léch rii ro tin dung = I&i sudt tréi phiéu doanh nghip tai ngay phdt hanh/mua trai
phiéu — 14 suat trai phiéu chinh ph twong dwong cling ngay.

(Trong trudong hgp c6 nhimg bién dong lam anh huorng dén chi sb tin dung ctia doanh nghiép
hodc doanh nghiép c6 nhimg dot phat hanh tréi phiéu méi, hdi ddng dinh gid s& danh gi4 lai
va diéu chinh mic chénh léch i ro tin dung).
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V. Thong tin bd sung cho cdc bdo cdo tai chinh

5.1 Tién giri ngin hang:

30/06/2017 31/03/2017

VND VND

Tién gui ngin hang cho hoat ddng Quy md tai Ngin 15.690.368.400 12.096.039.315
hang Standard Chartered Viét Nam

Tién giri c6 ky han khong qua 3 théng (*) 62.434.038.465 47.764.439.535

78.124.406.865 59.860.478.850

(*) Tién giri ngan hang c6 ky han khong qua 3 thang thé hién tién giri ngan hang bing Pong Viét Nam

tai cac ngan hang sau day:

30/06/2017
VND

31/03/2017
VND

Ngan hang Thuong mai C phan A Chau (ACB)
Ngan hang Thuong mai C6 phan Viét Nam Thinh
vugng ( VP Bank)

36.105.909.103

26.328.129.362

31.690.656.201

16.073.783.334

62.434.038.465 47.764.439.535
5.2 Cic khodn dau tu:
Bang tinh hinh bién ddng gia thj trrong hodc gia tri hop 1y céc khoan dau tur:
Chénh léch danh gia Vo f5 s e
Khoin diu tw Gia mua Chénh lich Ci tr;l(::mh B
b Chénh lgch gidm '
tang
VND VND VND VND
[1] [2] [3] [41=(1]+[2]-3]
Cb phiéu 175.371.856.386  61.891.115.007  (2.892.951.743)  234.370.019.650
Quyén mua chimg
khoan - w = a
175.371.856.386  61.891.115.007  (2.892.951.743)  234.370.019.650
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5.3 Cac khoén phai thu

30/06/2017 31/03/2017
VND VND
1. Cdc khoan phdi thu vé bdn cdc khodn ddu tie
2. Cdc khodn phdi thu va du thu cé tirc
3. Cdc khodn phai thu va dy thu tién 18i cdc khodn ddu tie 835.823.390 533.591.950
4.  Phdi thu khac
5. Duw phong ng phdi thu kho doi
835.823.390 533.591.950

5.4 Phai tra cée Pai Iy phan phdi, Cong ty Quan 1y qu§ vé phi phit hanh va mua lai Ching chi
quy

30/06/2017 31/03/2017
VND VND
Phai tra cho cac Pai Iy phéin phéi
347.838.395 321.979.399
Phai tra Cong ty Quan ly quy
347.838.392 322.078.399
695.676.787 644.057.798

5.5 Phai trai dich vu quan ly quy mé
5.5.1 Phi Quan Ly

Phi quan ly dugce tinh va cong don hang ngay va dugc thanh toan hang thang cho Céng Ty Quén Ly
Quy. Phi quan ly hang nim cho Quy s& la 1.9% cia NAV/nim.

Trong moi trudmg hop, tdng Phi Quan Ly tai ddy, Phi Quan Tri Quy va Phi Dai Ly Chuyén Nhuong
khéng dugc vugt qua han mirc theo quy dinh cua phép luat

5.5.2 Phi lwu ky, phi giam sat Quy, phi Quén tri Quy

Phi lwu ky

Phi luu ky 12 0,04% (bbn diém co ban) mét nim trén NAV véi mire t6i thiéu 1a 18.000.000 VND (Mudi
tam triéu ddng) mot thang. Mirc phi tbi thiéu 1a 11.000.000 VND (Mudi mét triéu ddng) mét thang duoc
ap dung cho sau thang dAu tién tir khi Quy bat dau hoat dong tai Ngan hang TNHH MTV Standard
Chartered. Phi luu ky, bao gdm phi giao dich va ding ky cho cac giao dich chimg khoan, dugc tinh toan
va cOng don hang ngay va dugc thanh toin hing thang cho Ngin Hing Gidm Sat. Phi trén chua bao
gbm thué gia tri gia ting.

Phi tra cho Ngin Hang Giam Sat

Phi Ngan Hang Giam St 13 0,04% (bdén diém co ban) mét ndm trén NAV véi mic i thiéu 1a
18.000.000 VND (Mubi tam triéu ddng) mét thang. Mirc phi ti thiéu la 11.000.000 VND (Mudi mét
triéu dong) mot thang dwgc 4p dung cho sau thang dAu tién duge tinh tir khi Quy bat ddu hoat dong tai
Ngéan hang TNHH MTV Standard Chartered. Phi Ngan Hang Giam Sat dugc tinh todn va cdng don
hiang ngay va duoc thanh toan hang thang cho Ngin Hang Giam Sét. Phi trén chua bao gdm thué gia tri
gia tang.
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