Céng Ty Lién Doanh Quan Ly Quf 83u Ty Chimg Khodn Vietcombank
Quy Bu T Cé Phiu Hang Bau VCBF

Bdo Cao Tong Két Hoat Bdng Quén Ly Quy

f)
E)

h)

BAO CAO TONG KET HOAT PONG QUAN LY QUY

31.12.2021

THONG TN VE Qu¥

Tén cia Qui/ loai hinh Qui: QY BAU TU CO PHIEU HANG BAU VCBF (VCBF-BCF)/ QU MO
Muc tidu déu twr ola Quf: Gla téng phin vin glc trong trung han vh dai han

Thi¥i han hogt ddng cha Quff: Quy khing bj gidi han v thai gian hoat déng

Danh muc tham chidu (benchmark portfolio): Bao ghm 100 cf phifu co win hoa 16n nhit va thanh
khodn cac nidm y8t trén 5& Giao djch Chirng khodn Thanh phé HB Chi Minh, dap dmg tw cach tham gla
vao b chi 58 va cic didu kién sang lpc theo quy dinh ("VYN100")

Chinh séch phdin chia lgd nhudn: Viée phin phdi lgi nhudn cha Qui cho Nha diu tu 58 do Ban Dai dién
Quy quyat dinh phi he'p vdi cac quy dinh tai Digu 18 Quy theo dé xudt cla Cong ty Quan B Quy trén cor
sdf cac bdo cdo thl chinh d3 kiém todn xdc nhdn kha néng co thé phin phdi kgi nhudn.

S0 hrging chirng chi qui dang luwu hanh: 13.330.784,69 chimg chi qu§.

MN§i dung thay @6i trong Didiu I Quf trong ki bdo cdo: Noi dung thay d&i Bigu 1& Qui d3 dugc phan dnh
trong Briéu & Quy mdi, dugc Bai hii Mha dau tur thudeng nién thing qua va dug'c bdo cédo UBCKMN.

NG dung Ngh| quydt Bai hdi Nha dau tw trong ki bdo cdo: Nghi quyEt Bai hoi Nha diu tw theding nign
da dugre cing b trén website cla VCBF vi bao cdo UBCKNN,

¥ kin nhin xét cia Ngén hang Gidm sdt vé cic ndi dung quy dinh tai Théng tw hwéng din vé hoat
ding va gudn Iy cc gqui diu tw chifng khodn: Xin xem chi tidt tal myc 4 - Bdo cio vé hoat ddng gidm sit
cla Mgdn hang Gidm s3t.




Cang Ty Lign Doanh Quan Ly Quy Bau Tr Chitng Khoan Vietcombank
Quiy B3u Tur CA Phidu Hang Biu VCBF

Bdo Cde Téng K&t Hoat Bang Quan Ly Qui

2. BAO CAO KET QUA HOAT BONG clA QU
a) Théng tin vé danh muc dau tw va gia tr] tal san rong cla Cuf
fi) Co cdv danh muc du tw cio Qui tel ngdy 31,/12/2021

Top 5 nghnh Quf VCRF-BOF

B Tai chinh B Bt Adng sdn
8 Tidu aliag khdng thide ydn  ®Cdng nghd

= Cd phidu = Tién w CHum ol ool o
iTi) Chi tiét chi tidu hogt déng cla Quy

Chi' tidw Ti ngdy Taf ngdy Tai ngeay
31/12/2021 31/12/2020 31/12/2019
Gid trj thi san rang cua Quy 3892.647.506.759 | 328.996.884,774 | 352.078.154.676
S lugrng chimg chi qui dang leu hénh 13.330.784,69 15.409.213,95 19.244.265,62
Gld trj tai sén rbng trén mét don vi quy 29.454,19 21.350,65 18,295,22
Gia trl tai san réng trén mdt don v| qui cao 30.236,35 21.350,65 19.262,07

nhdt trong ky
Gl tef tal sn rong trén mdt don vi quif thip 20.829,56 13.070,46 17.391,64

nhdt trong ki
Téng lgd nhudn cla Quy 110.342.039.176 | 45.342.056,134 | 18.075.802.476
L nhudin/{id) 86 thire hién 40,390,649, 370 | [31.678.139.448) | 23.114.176.887
Lei nhudin/{16] chire thure hign 65951388806 | Y7.020.195.580 | (5.038.374.411)

Leti nhudin dd phan phdi trén 1 don vi guy

Ty I& chi phi hoat ddng (%) 2,32 2,40 2,26
Tde 44 ving quay danh muye (%) 29,08 40,27 28,08




Cang Ty Lién Doanh Quan Ly Quy 83y T Chirng Khodn Vietcombank

Quf By T CO Phigu Hang Biu VCBF

Bdo Cdo Téng Két Hoat B9ng Quan Ly Qu

(1if) Chi tidu vE lgi nhudn che Quf
Gial dogn Tdng trutdng clo Li¥ nhu@n thom
i trf B0 sdin chidu cio Quif
rong ciio Qui
trén mdt diarn v
- quf
| (%) (%)
1 ndm (tir 1/1/2021 9&n 31/12/2021) 18,0% 47,9%
3 ndm (tlr 1/1/2019 dén 31/12/2021) 65,8% B5.9%
3 ndm (binh quin ndm) 18.4% 22,9%
5 ndm (tlr 1/1/2017 d&n 31/12/2021) 109,0% 148, 4%
5 nam (binh quén nam) 15.9% 20,0%
Tir lchi thanh lap 194,5% 160,0%
Tir khi thanh lip (binh quin ndm) 15,8% 13,9%

Lury

¥ Phuong phap ddnh gid lal cic khodn ddu te duge guy dinh trong 58 tay Binh gia dugc xéy dung ph
hg'p vai phwang phap xac dinh gid tri tai sén quy dinh tai DiBu 1 Qui va Thing tr 58 98/2020/TT-BTC
ngay 16 thang 11 ndm 2020 hudmg din hoat déng va quan Iy qu dau tw chirng khodn va dug'e Ban

Bai dign Quy va Ngin hang Giam sat phé duyét,

# DI liéuve gid chirng khodn diree By tr ngudn Bloomberg hodc Reuter.

= Cdc thing tin v& két qua hoat ddng cilia Quif chi mang tinh tham khio va khéng ham v d&m bdo cho

kha ndng sinh ki trong twong lal.
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Céng Ty Lién Doanh Quan Ly Quy Bau Tu Chirng Khoan Vietcombank
Quy Béu T CA& Phidu Hang B3u VCBF

Bdo Cde Tang Két Hoat BOng Quan Ly Qui

3.

al
b

c}

pAD CAD VE HOAT BONG QUAN LY TAI SAN cOA CONG TY QUAN LY auY
Thay dél Cong ty Qudn Iy Quf: Trong kir, Qu khiing thay ddi Chng ty Quan b} Quy

Bdnh gid hodn thanh muc tiéu d&u tw cba Quf: Tinh tir khi thanh Bp dén thid didm 31/12/2021, Quy
dat lgi nhudn binh quan nam 13 15,8%,/ndm. Do dad ching t6l cho ring Quy 48 dat duge muc tidu d&u tu
& gla tang phan vin glc trong trumg va dai han.

Tang trrérng cha QU qua cac thad hy

Ngay Lot nhudin 1 edo Quy Lot nbugn I tham chiduy

(%) (i}
31/13f15 13,7 1,6
31/12/16 15,6 2.0
31/12/17 21,7 14,7
31/12/18 14,1 8,0
31/12/19 11,9 7.1
31/12/20 12,7 9,3
31/12/21 15,8 13,9

{*) Lod nhudn coo Qui va Ipt nhwdn tham chife b il nhwdn Weh audn ndm duge tink
theo phromg phép loi nhudn kép te thal diém thanh e Qup

Lot mhu@n oba quif VCBF-BCF so véi Lol nhudn tham chidu
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d) Chién luge dau tw clia Qui

Quf s chi y&u ddu tw vio mdt danh myc da dang cic cd phigu niém yEt cd gid tri von hda thi trding kdm
va co thanh khodn tdt trén HSX va HNX, GO phifu digc xem 1 cd vdn hda thi trrdmg 1dn 13 nhimg of
phidu od win hod thi trudmg &0 hon vn hod thi trudtng cha co phigu co van hda 1én thie 100 duge niém
yEt trén HSX tai thid diém Quy thuc hign dau te vao mét of phifu nhidt dinh.

Qurf 58 kit hop ed chifn luge dAu W tBng trwding va chidn loge dSu tw gid trj. Trong vige fim ki&m cic d e
tinh tang trwdng bén vitng, VCBF ddnh gid co hdi th truding trong dai han vi tinh canh tranh olia timg
nganh & nhim d&n cdc cdng ty dBu nganh vi cde edng ty cd trién vong trl thanh cong ty d3u nganh,
Trang viéc danh giad gid trj ola cing ty, VCBF 58 xem wét lidu gia chirg khodn d3 phdn dnh diy dd mdi
twang quan gilta cor hl tang trding bén vikng wid rii ro Kinh doanh vi rli ro ti chinh hay chua.

Quf s& str dyng phuong phidp tiép cin tir dudi Kn tic 13 tir phin tich céc chi 8 co ban cla cing ty
Ira chon cf phigu d&u tur v lya chon cdc cdng ty trong nhiiu nganh khde nhaw. T trong nginh trong



Céng Ty Lién Doanh Quan Ly Quy Bau Tu Chirng Khoan Vietcombank
Quf B3u Tur C& Phidu Hang B3u VCBF

Bdo Cao Téng Két Hoat Bong Quan Ly Quf
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4.

danh myc dau twr clia Quf 13 k&t qua cla quy trinh phan tich co ban cdng ty va vl viy cd the khde wdi ty
trong ngdnh trong chi s8 tham chidu.

Cof cdu danh myc dau tuo cha Qui

Cer ciiv danh muc dau tur Tierl hgéy Tai ngay T ngay
31/12/2021 31/12/2020 30/12/2019

(%) (%) (%)

Cd phigu 99,1 95,8 98,5
Tién va Tai san khic 0,9 4,2 15

Thay dai gid tri ti sén réng cba Quy

Chi tidu Tol ngdy T ngdy Ty i thay ddi
31/12/2021 31/12/2020

{ving) (Vi) (%)

Gid trj tai s3n ring (NAV) cla Quf 392,647.506.759 | 328.396,884.774 194

Gla trj thl san rdng (NAV) trén 1 don v gui 25.454,19 21.350,65 3B.0

Bign dgng cla thj trueeng trong ky bio o

Chi sG VN100, chi sG tham chifu cha Quf, tang tir 1.030,30 tai ngay 31/12/2020 1&n 1.524,25 tal ngay
31/12/2021, ting 47,9%.

Chia, tich dom v| quif trong ki Quf khbng thire hién chia, tdch don v quf trong ki,

Céc trrrng hgrp €6 dnh huedng téd quyén lod cha nha diu tr ndm gilk chirng chi qui: Qu§ khang phat
shnk.

Théng tin v& cic giao dich v ngurdi ¢d quydn lod lign quan: TY 16 ndm gilr chirng chi quij cla Céng ty
Quén by QU va ngudi cd 1ién quan cudi ki 30,0%,

BAO CAD VE HOAT BONG GIAM SAT CUA NGAN HANG GIAM SAT

Mgdn hang Gidm sat phal dira ra ¢ kKign vB s tudn thi quy dinkh phép ludt, quy dinh tal Digu 18 quf, Bin cio
bach clia Chng ty Lién doanh Quan Iy Qui B3u te Chimg khodn Vietcombank trong gud trinh vn hanh v
quan hy Quy BEu tw C8 phigu Hang dBu VCBF ("VCBF-BCF" hodc "Qui™) d8l wii céc ndi dung sau:

a)

b)

€}

Thuyét minh v viéc thay d6i Ngan hang Gidm sat [ndu cd): tlr ngay 01 thang 01 ndm 2021 dén ngay 31
thing 12 ndm 2021, Qu¥ khong thay ddi Ngan hang Giam sat,

Viéc lru ky tai san ola Quif: tir ngay 01 thang 01 ndm 2021 dén neay 31 thdang 12 nam 2021, Quy da
thurc hién lru ky tai sén theo cac quy dinh phap ludt hign hanh,

Viéc tudn thi cic han ché vé d3u tuwr, han ché vé vay theo quy dinh phap luét, quy dinh tai Biéu 18 quy,
Bdn cio bach:

Trong qud trinh gidm s&t hoat ddng diu tu vh céc giao dich tai san cia Quy Diu Tu C8 Phifu Hang Biu
VCBF tir ngay 01 thang 01 ndm 2021 dén ngay 31 thang 12 nam 2021, han mic dau tr cla Quf d3 phat
sinh sal léch so vl quy dinh tal cdc vdn ban phdp ludt chirng khodn hién hinh v& qui md, Digu & Qu§,
Ban cdn bach olia Qu§ va vin ban phap ludt lién quan, cy the nhw sau:
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Céng Ty Lién Doanh Quin Ly Quy B3u Ty Chimg Khodn Vietcombank
Qui Bau Tu C4 Phidu Hang Bau VCBF

Bdo Cdo Téng Két Hoat Bdng Quan Ly Quy

d)

€}

Theo Bifm e, Khodn 4, DiBu 35, Thdng tw 98/2020/TT-BTC ngdy 16 thdng 11 ndm 2020 hudng din hoat
diang va qudn Iy guf diu tu chime khodn ("Thing te 98%) va Bigu 10, Digu 18 QuF quy dinh oot cu danh
e dau twr cla quy mé phai dam bao: "Tong gid tr cdc hang myc d3u tw lén trong danh mye dau tu cla
quif khéng duge vug't qusd 40% thng gid tri 1 sdn cha quy, trir tredng ho'p qui trai phifu,” Trutme hop
phat sinh sai lech, Cong ty Quan iy Quf cd nghia vy digu chinh 13l oo clu danh muc $8u tu ola Quy cho
phil ho'p vl guy dinh trong thivi gian cho phép.

Tal ngay 31 thang 01 ndm 2021, t¢ 2 ddu tw vao céc hang myc GBu e lén trong danh muc d5u tu eha
Quf d3 phat sinh sal [&ch so véi han mdre 40% téng gid tri tai shn cda OQuf do bién déng gid thi treéing cla
tai san trong danh muyc dau tif cda Qui va Quf thy'c hién cic khoan thanh todn cha Quy theo guy dinh
cta phap lugt, bao gdm vikc thue higén [Bnh gizo dich cda nhd d&u tr din tai ty b tone gid tri cac hang
muc diu tu kén trong danh myc d3u tw trén téng gid tri tai sin cla Quf 43 bj anh hiedng.

Cong ty Cuan by Quif 48 tharc hign di#u chinh 31 co ciu danh myc d&u tr cla Qui d8 ddp (g han mic
(ddu tu theo quy dinh trong thir gian cho phép.

Tal cic kip dinh gid khdc trong gial dogn tir ngay 01 thiang 01 ndm 2021 d&n ngay 31 thang 12 nam 2021,
cor edu danh mye d3u tur cla Qui d3 tudn thd guy dinh tai DiEm e, Khoan 4, Bigu 35, Thing tur 98 vi Dléu

10, Bidy 18 Quf,

Tir ngdy 01 thdng 01 ndm 2021 dén ngay 31 thdng 12 ndm 2021, Quy khong o bat ky hop ding vay v
cho vay.

Viéc wdc dinh gid trj thi sin rong theo quy dinh phap ludt, quy dinh tai Biéu 1é quf, Ban cdo bach: vigc
ndc dinh gid trj tai san rong olla Qui d3 tudn thd theo quy dinh phip ludt, quy dinh tal Didu 1@ Quy, Ban
cio bach v cdc viin ban phip ludt cd lién quan.

Viéc phét hanh bd sung chifng chi gquff, mua Igi chirmg chi qui theo quy dinh phédp ludt, guy dinh tal
Piu & gui, Bdn cho bach: viée phat hanh bd sung chimg chi quil, mua lai chidmg chi qui duoc tudn thi
theo guy dinh phap luat lién quan hién hanh, guy dinh tai BiEw 16 Qul, Ban cdo bach,

Tir ngay 01 thang 01 ndm 2021 dén ngay 31 thang 12 ndm 2021, Quy 43 theyre hign:

&  Phat hanh thém chimg chi Qu§: phdt hinh thém 3.839.707,89 ching chl Qui tirang Ong vai tdng gid
trj phat hanh theo ménh gid 4 38.397.078.900 dbng,

= Mua lai chitng chi Quy: mua lai 5.918.137,15 chimg chi Qu§ tuomg dng v ting gla tr] mua lai theo
ménh gid 4 59.181.371.500 dong.

Viéc phin chia lgi nhugn oia qui: tir ngay 01 thang 01 nam 2021 dén ngay 31 thang 12 nam 2021, Quf
khing thure hién phin phdl lgl nhugn cho nha G e,



Cong Ty Lién Doanh Quan Ly Qui Bau Te Chifng Khodn Vietcombank
Quy 85w Tur C6 Phiéu Hang Béu VCBF

Bio Cao Tong Két Hogt Béng Quan Ly Quf

5. BAO CAOVE HOAT BONG UY QUYEN

a) Chi phi phdi trd cho bén nhan dy quyén

TV Ié trén

tdng chi

phi hoat
dgng

Qup Dich vy quén trf quff [SCBVN]  Dijch wy dgi Iy chuyén nhugng (VD)

Tangchl | Ty l¢ Ty i Tilé | Tdngchi | Tyig Ty lé

phi trén I | trénthy | trén phi trén g | trén thu
nhufn nhip | tdng chi mhedin nhdp

phi hogt
dinmg
{Tr. VD] (%) (%) (%) | (Tr.VND} ()| (W
VCBF-BCF 2376 0,2 0.2 2,9 132,0 0,1 01

b) Téng chi phi phdl trd cho bén nhin Gy quyién (treding hop bén nhdn dy quyén cung cdp nhiku dich vy
cho Céng ty Quan Iy Quy)

Bén nhdn Oy quygn Dyict vy Gy quyEn Tédng chi phi

(v

MRdn hang TNHH MTV Standard Chartered | Djch vy qudn tr| guf 237.600.000
(Viét Mam)

Cch v giam sat 237.600.000

Dich way liru ky - bao quan tai san 216,000.000

Dich v v ky - giao dich chirng khodn 12,450,000

¢} Ddinh gid dich vy Oy quyén

VCBF d3 thyc hign viéc dianh gia thudmg nign ddi vii cac dich wy Oy quyEn cho ndm 2021, Cic don v|
cung cdp dich vy by quydn cho VCBF @du duy tr hé thdng kim sodt ndi bd, quan trj rli ro, ha ting co sdr
wit chit ky thudt, va hé thing dy phing dam bdo thuc hign tdt dich vu Oy quyén thea hop ding Oy
quyBn g ky két, cling nhu dédm béo tinh bao mét cho céc thing tin cia Quf trong qud trinh thyre hidn
dich vy dy quyén.

Cic hoat ddng dy quyin khing giy bat ki dnh hirdng ndo 08 Il nhudn va mire dd rdi ro cha Qui

CONG TY LIEN DOANH QUAN LY

auy ﬂlu_m CHUNG KHOAN VIETCOMBANK
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