Phu luc so 28
N6i dung Bdo cdo hoat dong quan ly quy ma cla Cong ty quan ly quy
. (ban hanh kém theo Théng tu huwéng dan vé viéc thanh 1ap va quan ly quy mé)
BAO CAO VE HOAT DONG cUA QUY
31.12.2017
1. Théng tin vé quy
a) Tén clia Quy/ loai hinh Quy: QUY PAU TU CAN BANG CHIEN LU'QC VCBF (VCBF-TBF)/ QUY M&

b) Muc tiéu dau tw ca Quy: la mang lai loi nhuan dai han théng qua ting trwéng vén gdc va thu nhip bang
cach dau tw vao cac cd phiéu va cac tai san c6 thu nhip ¢é dinh cé x€p hang tin dung tot

¢) Thoi han hoat déng clia Quy (néu cd): Khdng gidi han

d) Danh muc tham chiéu (benchmark portfolio) (néu cd): 50% VNIndex + 50% Trai phi€u chinh phd ky han 10

nam

e) Chinh sach phan chia lgi nhuan: Céng ty quan ly quy dé xuat dwa trén bao cdo kiém todn xac nhan c6 du loi
nhuan dé phan phdi va dwgc dai hdi nha dau twv théng qua.

f) S6 lwong don vi Quy dang lvu hanh: 12.713.916,54

g) N6i dung thay déi trong Didu 1&é Quy trong ky bdo cdo: Ndi dung thay déi Diéu Lé Quy d3 duwoc phan anh
trong Diéu Lé Quy mé&i, dwoc Dai Hoi Nha Dau Tw Thudng Nién théng qua va dwgc bdo cdo UBCKNN

h) N6i dung Nghi Quyét Pai hdi nha dau tuv trong ky bao cdo: Nghi quyét Pai hdi nha dau tu thwong nién da
duoc cong bd trén website cia VCBF va bao cdo UBCKNN

i) Y ki€n nhan xét ciia Ngan hang gidm sat vé cac ndi dung quy dinh tai Diéu 45 Thong tu Hudng dan thanh 14p va
quan ly quy mé: Can clr vao thuw xac nhan cla Coéng ty quan ly quy tir ngay 01 thang 01 ndm 2017 dén ngay 31
thang 12 nam 2017, Céng ty quan ly quy da ap (rng ding cac quy dinh tai diéu 45 Théng tw 183/2011/TT-BTC
vé hwéng dan thanh 1ap va quan ly qui mé vé Ché d6 bdo cdo, lru trir ho so, quan Iy thong tin.

2. Bao cdo vé két qua hoat dong clia Quy
a) Thong tin vé danh muc dau tu va gia tri tai san rong cla QuY, cu thé: -

- Danh muc d3au tv ctia Qu§ phan bd theo loai tai san (c6 phiéu/tréi phi€u/tién...) tai thoi diém 31/12/2017:




Chirng khoan: 74,46%

Tién va Tai san khac: 25,54%

# Chirng khodn

# Titn va 13 sdn khic

- Danh muc dau tv cla Quy phan bé theo nganh, linh vuc tai ngay 31/12/2017 =
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- Gid tri tai san rong cla Quy: VNP  251.751.917.501
- Gid tri tai san rong trén mot don vi quy: VNP 19.801,28
- S8 luong chirng chi quy dang lvu hanh: 12.713.916,54 Chirng Chi Quy

- Gid tri tai san rong trén mét don vi quy cao nhat/ thap nhat:
Cao nhat: VNP 19.801,28 (ngay 31/12/2017)
Thap nhat: VNP 15.138,95 (ngay 04/01/2017)

- Téng loi nhudn cta quy, néu chi tiét phan lgi nhuan thu duoc tir sy tdng trudng gid chirng khodan (gia tri 13i
von) va phan lgi nhuan thu duogc tir lgi tire chirng khoan (¢ tire, trdi tire, 18i sudt tién guri...) (gia tri thu nhap):

Téng thu nhap cua quy trong nam 2017: VND 57.316.963.950, trong dé
‘ + Thu nhéap tir tién I3i: VND 3.916.893.290
+ Thu nhap tir ¢6 tirc: VNP 6.641.045.300
+ Thu nhap tir ban chirng khoan: VND 5.633.646.027
+ Thu nhap vé danh gia lai cac khoan dau tu: VNP 40.959.059.940 i
+ Thu nhap khéc: VND 166.319.393
Téng chi phi cha quy: VND 4.154.645.124

Loi nhuan cha quy: ‘ VND 53.162.318.826

N e ——



- Lgi nhuén da phan phdi trén mot don vi quy (gid tri thuan va gid tri gdp) trong ky bdo cdo, ké ca trong trudng
hop chi trd bang tién mat hodc chi trd bang don vi quy; thoi diém phan chia lgi nhuan; Gia tri tai san rong trén
mot don vi quy trudc va sau thoi diém phan chia Igi nhuan: Quy khéng phan phdi Igi nhuin trong nim 2017

- Ty |é chi phi hoat ddng cta Quy va thuyé&t minh vé viéc chénh léch chi phi hoat déng cla quy:
Ty |é chi phi hoat ddng nam 2017: 2,14%

-T6c d6 vong quay danh muc va thuyét minh vé viéc chénh léch téc d¢ vong quay cla danh muyc:
Téc do vbné quay danh muc nim 2017: 22,64%

b) Chi tiéu vé Igi nhudn cua quy

Téng lgi nhudn binh quan ndm cla qu§ phat sinh trong ky bao cdo xac dinh:

(i) trong thoi han 12 thang (1 ndm), tinh tdi ngay 1ap bédo céo (hodc tinh tir thoi diém 1ap quy tdi ngay
bdo cdo néu quy hoat dong dudi 1 nam): 31,32%/nam

(ii) trong thoi han 36 thang (3ndam), tinh t&i ngay 1ap bdo cdo (hodc tinh tir thoi diém lap quy tdi ngay
bao cdo néu quy hoat dong dwdi 3 ndm): 21,86%/nam

(iii) trong thoi han 60 thang (5 nam), tinh t&i ngay lap bao cdo (hodc tinh tir thoi diém 1ap quy tai ngay
bdo cdo néu quy hoat dong dudi 5 nam): 18,51%/ndm

c) Céc chi tiéu so sanh khac, bdo ddm tuan thi nguyén tic:

- Phuong thire, nguyén tac xdc dinh gia tri tai san, gid tri loi nhuén 1a théng nhat, d3 dwoc cong b6 va duwoc thdm
dinh b&i mot t6 chirc doc 1ap khdc: phwong phap xac dinh gia tri tai san dwoc quy dinh trong S8 tay Dinh gia
duwec xdy dwng phlu hop véi phwong phap xac dinh gia tri tai san quy dinh tai Diéu 1&é Quy va Thong tv s6
183/2011/TT-BTC ngay 16 thiang 12 ndm 2011 hwéng dan vé viéc thanh 13p va quan Iy quy mé, Théng tv sd
15/2016/TT-BTC ngay 20 thang 1 ndm 2016 slra d6i, bd sung mot s6 diéu cla théng tw s6 183/2011/TT-BTC
ngay 16 thang 12 nam 2011 va duwgc Ban Pai dién Quy va Ngan hang Giam sat phé duyét.

- D liéu dugc cung cap bdi mot td chirc doc 1ap: dir liéu vé gia chirng khoan duwoc lay tir nguén Bloomberg
hoac Reuter.

3. Bdo cdo vé hoat ddng quan ly tai san cda Cong ty quan ly quy:
Bdo cdo vé hoat ddng quan ly tai san cta Cong ty quan ly quy phai bao gdm cac ndi dung sau:
a) Thuyét minh vé viéc thay d6i Cong ty quan ly quy: Khéng cé.

b) Thuyét minh vé viéc quy cé dat duwgc muc tiéu dau tu: Nam 2017, Quy dat dwoc muc tiéu dau tv 13 gia ting
phan vén goc.

c) So sanh két qua lgi nhuan cta quy voi két qua lgi nhuan cla danh muc tham chiéu, chi s6 co s& cong bd tai
Ban cdo bach trong cung ky bao céo (bang dé thi): *

Tang trwdng Gia tri tai san rong cla Quy ndm 2017:  31,32%
Tang trwéng clia chi s6 tham chiéu nam 2017: 27,12%

d) So sanh két qua Igi nhuan cla quy vdi két qua loi nhudn cta danh muc tham chiéu, chi sé co s& cong bé tai
Ban cdo bach trong khodng thi gian ndm (05) ndm gan nhat, tinh t&i ngay bao cdo (bang do thi):
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Ngay Loi nhuan (*) cha quy VCBF-BCF | Lgi nhudn (*) tham chiéu

31/12/15 14.14% 7.39%
31/12/16 14.60% 8.60%
31/12/17 18.51% 12.96%

*Loi nhudn binh quan ndm dworc tinh theo phirong phdp loi nhuén kép tir thoi diém thanh 16p Quy

Loi nhuédn clia quy VCBF-TBF so vé&i Loi nhuén tham chiéu
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e) M6 ta chién lugc, chién thudt dau tu ma quy da st dung trong ky bdo cdo. Truong hop co su khac biét gitra
chién lwgc, chién thuat dau tu thuc hién trong ky so voi chién lugc, chién thudt dau tu da cong b tai Ban cdo
bach, thi phai b6 sung thuyét minh va dénh gid vu, nhugc diém cua chién lvgc, chién thudt dau tu da thuc hién
trong ky: Chién thuat va chién lvgc dau tuv trong ky theo sat chién lwgc va chién thuat dau tu da coéng bé tai
Ban cdo bach, d6 la dau tv vao mét danh muc da dang théng qua qua trinh dinh gid gid tri cia cong ty.

f) M6 ta su khac biét vé co cdu danh muc dau tu clia quy tai thoi diém bao cdo, so vai danh muc dau tuw cla quy
nam lién ké ndm bdo céo:

Nam 2017 Nam 2016
Chirng khoan: 74,46% 66,09%
Tién va Tai san khac: 25,54% 33,91%

g) Phan tich két qua hoat déng cla quy dya trén viéc so sanh gia tri tai san rong trén moét don vi quy (sau khi da
diéu chinh phan lgi nhuan d3 phan phdi, néu cd) tai ky bdo cdo nay tai ky bdo cdo gan nhat:

Gia tri tai san rong trén moét don vi quy tai ngay 31/12/2016: VND 15.078,23
Gia tri tai san rong trén mot don vi quy tai ngay 31/12/2017:  VND 19.801,28
Tang trwdng Gia tri tai san rong trén moét don vi quy nam 2017: 31,32%
h) Danh gid bién dong clia cac thi truong trong ky bdo cdo, ké ca thi trvong nuwdce ngoai, ma quy dau tu vao,

théng tin vé i nhuan dau tv déi vdi tirng loai tai san: cd phiéu, cd phiéu blue-chip, cd phi€u cac cong ty c6 mirc
von héa thdp (small- cap)...:
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Lgi suat cha trai phiéu gidam tir mirc 6,205% tai thei diém 01/01/2017 xudng 5,128% tai thoi diém
01/01/2018.

VNindex ting tir 664,87 diém tai ngay 31/12/2016 |én 984,24 diém tai ngay 31/12/2017, ting 48,03%

i) Thong tin vé viéc chia, tach don vi quy trong ky (néu cd); anh hudng cla viéc chia tadch don vi quy va gia tri tai
san rong trén tirng don vi quy (trudc va sau khi chia, tach): Khéng cé.

k) Cac truong hop c6 anh hudng tdi quyén lgi clia nha dau tw nam gilt chirng chi quy: Khéng cé.
) Théng tin vé cac g}ao dich va&i ngudi cé quyén loi lién quan (néu cd):

Ty 1é ndm gil¥ chirng chi quy clia cdng ty quan ly quy va nguei cd lién quan cudi ky: 52,17%
m) Cac thong tin khac (néu c6): Khéng co.

4. Bao cdo vé hoat dong gidm sat cha ngan hang giam sat: ndi dung nhu trinh bay trong bao cao giam sat cla
Ngan Hang Standard Chartered Chi nhanh H6 Chi Minh

Theoi gian giam sat hoat déng Quy: tir 01/01/2017 dén 31/12/2017

Ngan hang giam sat phai dua ra y kién vé sy tudn tha quy dinh phdp luat, quy dinh tai Diéu & quy, Ban cdo bach
cla Cong ty quan ly quy Vietcombank trong qua trinh vdn hanh va quan ly quy Quy Dau Tw Can Bang Chién Luoc
VCBF (VCBTBF) d6i va&i cac ndi dung sau:

a) Thuyét minh vé viéc thay déi Ngan hang gidm sat (néu cd): tir ngay 01 thang 01 nam 2017 dén ngay 31
thang 12 nam 2017, Quy khéng thay d6i Ngan hang giam sat.

b) Viéc dau tuv tudn tha céc han ché vé dau tu, han ché vé vay theo quy dinh phap luat, quy dinh tai Diéu lé
quy, Ban cdo bach : trong qua trinh giam sat hoat déng dau tw va cac giao dich tai san cia Quy VCBTBF tir ngay
01 thdng 01 nam 2017 dén ngay 31 thang 12 nam 2017, han mirc dau tw Quy d3 tudn thi cac han ché vé dau
tw, han ché vé cho vay theo quy dinh tai cac van ban phap luat chirng khoan hién hanh vé quy mé&, Ban cao
bach clia Quy va van ban phap luat cé lién quan.

T ngay 01 thang 01 ndm 2017 dén ngay 31 thang 12 nam 2017, Quy khéng c6 bat ky hgp déng vay va cho
vay. ’

c) Viéc xac dinh gia, danh gid tai san rong cla Quy: viéc xac dinh gia tri tai san rong cla Quy d3 tuan thi
theo quy dinh phap luat, quy dinh tai Diéu 1é quy, Ban cdo bach va cac van ban phap luit ¢cé lién quan.

d) Viéc phat hanh b6 sung chirng chi quy, mua lai chirng chi quy: viéc phat hanh bé sung chirng chi quy,
mua lai chirng chi quy dwoc tudn thi theo quy dinh phap luat lién quan hién hanh, quy dinh tai Diéu Ié quy,
Ban cdo bach.

Tl ngay 01/01/2017 ngay 31/12/2017, Quy da thwc hién:

o Phat hanh thém chirng chi Quy: phat hanh thém 4.551.430,74 chirng chi Quy twong trng vai tong gid
tri phat hanh theo ménh gia la 45,514,307,400 déng.
. Mua lai chirng chi Quy: mua lai 1.897.161,23 chirng chi Quy twong rng v&i téng gia tri mua lai theo

ménh gia |3 18,971,612,300 déng.

e) Viéc phan chia Igi nhuan cla quy: tir ngay 01/01/2017 dén ngay 31/12/2017, Quy khong thwc hién phan
phéi loi nhudn cho nha dau tw. .

5. Bado cdo vé hoat dong Gy quyén
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Cong ty quan ly quy phai lap bdo cdo dénh gid chat luvgng dich vu cung cdp bdi céc t6 chirc khac (bén nhan dy
quyén) nhu dich vu dai ly chuyén nhuong, dich vu quan tri quy, dich vu xac dinh gia tri tai san rong...vdi noi
dung sau:

a) Chi phi phai tra cho bén nhan Uy quyén so vdi Igi nhudn, thu nhap, tdng chi phi hoat déng cla quy:

Chi phi trd cho Ngin hang TNHH MTV Standard Chartered (Viét Nam) cho dich vu quan tri quy:
VND 178.200.000 chiém 4,28% tong chi phi hoat dong.

Chi phl’gtré cho Trung TAm Iwu ky chirng khoan Viét Nam (VSD) cho dich vu Pai ly chuyén nhuong:
VND 132.000.000 chiém 3,18% téng chi phi hoat dong.

b) Céc anh hudng (néu cd) clia hoat ddng Gy quyén tdi lgi nhuan, mirc d6 rdi ro cla quy: Khéng co.

¢) Téng chi phi céc hoat dong Uy quyén phai trd cho bén nhan Uy quyén (trudng hop bén nhan Gy quyén cung
cap nhiéu djch vu cho Céng ty quan ly quy)

d) Danh gid kha nang duy tri hé théng kiém soat ndi bd, quan tri rdi ro, tinh bao mat, ha tang co s& vat chat kj
thudt, hé thdng dy phong ndng, hé théng dy phong tham hoa...cla bén nhan Gy quyén, bao dam hoat déng Oy
quyén duoc thyce hién thong sudt, khong gdy anh hudng dén hoat dong dau tu cla nha dau tu: VCBF d3 thuc
hién viéc danh gia thwéng nién cac dich vu Oy quyén bao gom kha nang duy tri hé théng kiém soat noi bo,
quan tri rui ro, tinh bao mat, ha tang co s& vat chat ky thuat, hé théng dw phong néng, hé théng du phong
tham hoa... d& dam bao rang bén nhan Gy quyén dang thuc hién tét va day di cac chirc ning theo hop dong

w*

quyén da ky, cac hoat déng Uy quyén ko giy bat ky anh huéng nao dén Quy va nha dau tw.
*
oanh Quan Ly Quy D3u tv Chirng Khoan Vietcombank >
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