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Tong két hoat dong quan 1y quy nim 2023

Kinh giri: Uy ban Chirng khoan Nha nuée

1. Théng tin vé quy:
a) Tén, loai hinh quj: QUY ETF DCVFMVNMIDCAP
b) Muc tiéu dau tw cla quy:

Muc tiéu dau tw clia Quy la méd phdng gan nhét cé thé vé bién déng (performance) clia chi sé tham chiéu
VNMidcap.

Quy ETF DCVFMVNMIDCAP st dung chién lwgc méd phdng chi sé cé chon loc (sampling strategy) dé thuc
hién muc tiéu dau tw da dinh trwéc. Quy sé huwéng dén phuong phap Iwa chon mau va téi wu hod, wu tién
céac cb phiéu co gia tri vén hoa va thanh khoan cao trong va ngoai danh myc chi sé tham chiéu nhdm muc
dich (1) han ché rti ro thanh khoan cho danh muc du tw va (2) tinh gidn danh muc dé thanh vién lap quy
dé& dang thwc hién hoat déng giao dich hoan dbi va tao 1ap thj trweérng nhwng van d&m bao mirc sai léch so
véi chi sé tham chiéu tuan theo quy dinh.

c) Thoi han hoat déng clia quy (néu cé): duoc tinh tir ngay dwoc UBCKNN chinh thirc diéu chinh gidy
chirng nhan dang ky 1ap quy, va khong giéi han vé théi han hoat déng.

Ngan hang giam sat dwa ra y kién vé s tuan tha quy dinh phap luat, quy dinh tai diéu 1& quy, ban céo bach
clia cdng ty quan Iy quy trong qua trinh van hanh va quan ly quy dbi véi cac ndi dung sau:

Xin xem chi tiét tai Muc 4. Bao cao vé hoat déng giam sat clia ngan hang giam sat.
d) Danh muc tham chiéu (benchmark portfolio) (néu cé): Danh muc chi sé VNMidcap
Ma cb phiéu va ty trong trong chi sé VNMidcap tai ngay 31/12/2023 nhw sau:



Ma cdb Ty trong Ma ¢cd Ty trong Ma cd Tytrong (%) Macdphidu Ty trong (%)

phiéu (%) phiéu (%) phiéu
AAA 0.4% DXS 0.4% MSB 4.3% TCH 0.9%
AGG 0.4% EIB 5.5% NKG 0.9% ™S 0.2%
ANV 0.2% FRT 1.5% NLG 1.8% VCG 1.4%
ASM - 0.4% FTS 1.0% NT2 0.4% VCI 2.5%
BCG | b.?% GEG 0.2% OCB 2.9% VGC 0.6%
BMP | 0.7% GEX 2.7% PAN 0.5% VHC 1.3%
BWE 0.5% GMD 3.7% PC1 1.0% VIX 2.1%
ci 1.0% HAG 1.7% PDR 2.0% VND 3.9%
CMG 0.6% HCM 1.5% PHR 0.5% VP 12%
| CRE 0.3% HDC 0.7% PNJ 46% VSH 0.4%
CTD 0.7% HDG 0.8% PPC 0.2% |
CTR 0.7% | HHV 1.0% PTB 0.5%
DBC 0.9% HSG 2.3% PVD 1.4%
DCM 0.8% HT1 0.2% PVT 0.8%
DGC 4.1% IMP 0.1% REE 1.8%
| DGW 0.9% | | KBC 3.5% SAM 0.5%
DHC 0.4% KDC 1.7% SBT 0.9%
DIG 2.5% KDH 3.1% scs 0.5%
DPM 1.1% KOS 0.7% SJs 0.9%
DXG 2.3% LPB 7.0% szc 0.5%

e) Chinh sach phan chia lgi nhuan;

Dé han ché téi da chi phi phat sinh, Quy sé& khéng phan phéi lgi nhuan. Toan b lgi nhuan cla Quy phat
sinh trong qua trinh hoat déng sé dworc tich 0y lam gia tang gia tri tai san rong cltia Quy.

f) S6 lwong don vi quy dang Iwu hanh:
Tdng s6 chirng chi Quy tai ngay 01/01/2023 9.400.000 CCQ
Tdng s6 lweng chirng chi Quy phat hanh thém trong ky 10.000.0000 CCQ

Téng sb lwgng chirng chi Quj mua lai trong ky 0 cca



Téng sb chirng chi Quy tai ngay 31/12/2023 19.400.000 CCQ

g) Néi dung thay ddi tai Diéu 1& Quy trong ky bao céo: dwoc dé cap trong Diéu I& dinh kém dwoc Nghj quyét
Dai hdi Nha dau tw thuéng nién nam tai chinh 2022 cliia Quy DCVFMVNMIDCAP (M& chirng khoan:
FUEDCMID) théng qua ngay 12/04/2023. Ndi dung chi tiét duwgc cong bd trén trang théng tin dién tir cla
quy/cdng ty quan Iy quy tai dwéng dan Quy ETF DCVFMVNMIDCAP- Diéu 1é qu¥ thing 04/2023
(dragoncapital.com.vn).

h) N&i dung Nghij quyét Dai hdi nha d&u tu trong ky bao cao: Nghi quyét Dai hoi Nha diu tw bat thwong 1an
1 nam tai chinh 2022 ctia Quy DCVFMVNMIDCAP ngay 09/01/2023 thay dbi thanh vién ban dai dién quy.
Nghj quyét Dai hdi Nha dau tw theeng nién nam tai chinh 2022 cia Quy DCVFMVNMIDCAP (M4 chirng
khoan: FUEDCMID) ngay 12/04/2023 da théng qua ndi dung két qué hoat déng clia Quy nam 2022, ké
hoach hoat ddng n&m 2023, ngan sach ban dai dién quy, nhirng thay dbi vé diéu I& quy phu hop voi phap
luat... N&i dung chi tiét dwoc cong bb trén trang théng tin dién ti clia qu§/cdng ty quan ly quy tai dwéong
dan Quy ETF DCVFMVNMIDCAP- Bién bin va Nghi quyét Pai hdi nha diu tw thwong nién
nam tai chinh 2022 (dragoncapital.com.vn).

i) Y kién nhan xét cia ngan hang giam sat vé cac néi dung quy dinh tai Théng tw hwéng din vé
hoat ddng va quan ly cac quy dau tw chirng khoan.

Xin xem chi tiét tai Muc 4. Bao cao vé hoat dong giam sat clia ngan hang giam sat.
2. Bao céao vé két qua hoat ddng cua quy

a) Thang tin vé danh muc dau tw va gia tri tai san rong cla quy tai thoi diém 31/12 cla 3 ndm gén nhét
(néu cd), cu thé:

- Danh muc dau tw ciia quy phan bd theo nganh, linh vuc va loai san phdm (cd phiéu, trai phiéu...) (khéng
néu chi tiét cd danh muc theo ma chirng khoan);

STT Chi tiéu 31/12/2023 31M2/2022 3111202021 31/12/2020
1 Chttng khoan 98.38% 099.33% N/A N/A
2 Tai san khac 1.62% 0.67% N/A N/A
Téng céng 100.00% 100.00% N/A N/A
STT Nganh 31/12/2023 31/12/2022
1 BAt Péng San 20.5% 14.0%
2 Ngan Hang 20.4% 36.5%
3 Vat Liéu 12.0% 10.7%
4 Dich Vu Chirng Khoan 8.3% 6.3%
5 Van Tai 7.2% 4.9%
6 Hang Hoéa Cong Nghiép 6.9% 4.6%
7 Ban Lé 6.5% 6.6%
8 Ir;uc Pham, Nudc Giai Khat & Thube 5 5 6 4%
9

Tap Boan Ba Nganh 4.7% 0.0%

B TR



10 Dich Vu Tai Chinh 3.3% 4.7%

11 Nang Lwong 1.4% 1.3%
12 Tién mat & Khac 1.0% 0.4%
13 Dét May & Thiét Bj Tiéu Dung 1.0% 0.9%
14 Tién ich Céng Cdng 0.9% 2.1%
15 Phan Mém & Dich Vu Phan Mém 0.6% 0.6%

Téng cong 100% 100%

- Gia tri tai san rong clia quy; gia tri tai san rong trén mét don vi quy; sé lweng chirng chi qu§ chirng khoan
dang Iwu hanh; gia tri tai san rong trén mét don vi qui/mét cd phiéu cong ty dau tw chirng khoan cao
nhét/thap nhét trong nam:

STT Chitiéu 31/12/2023 31/12/12022 31/12/2021
1 g:i_/"' th.alnimngicia 207,768,762,041 76,535,769,325 N/A
2 Gia trj tai gan [ong trén 10.709.73 8.142.10 N/A
mét don vi quy
3 Sé lwgng chirng chi Quy KA
dang Ivu hanh (ccq) 19,400,000.00 9,400,000.00
Gia trj tai san rong trén
4 mot do'fa vi quy cao nhét 11.273.75 10.889.42 N/A
trong ky bao cao
Gia tri tai san rong trén
5 mét don vi quy thap nhét 7750.84 6.570.55 N/A

trong Ig‘/ bao cao

- Téng loi nhuan clia quy, néu chi tiét phan loi nhuan thu dwoc tir sy tang trwedng gia chirng khoan (gia tri
lai vén) va phan loi nhuan thu dwoc tir loi tire chivng khodn (ca tlre, trai tire, 13i suét tién givi...) (gia tri thu
nhap):

STT Chi tiéu Sé lidu

1 Lei nhuan thu dwoc tir sy tang trwdng gia chirng khoan (gia tri lai

K 31,142,811,403.00
von)

2 LQ’I nh.uan thg du’qz’g tir loi tire chirng khoan (cd tire, chirng chi tién 1.491,679,382.00
gtvi, 1ai suat tién givi)

3 Loi nhuan thu dwoc tir ban cb phiéu 421,973,877.00

4 Téng chi phi (1,870,936,984.00)

Téng lgi nhuan cda Quy 31,185,527,678.00



- Loi nhu&n @a phan phéi trén mét don vi quy (gia tri thudn va gia tri gop) trong ky bao cdo, ké& ca trong
trudrng ho'p chi tra béng tién mat hoac chi trad bang don vi quy; Thoi diém phan chia loi nhuan; Gia tri tai
san rong trén mét don vi quy triedc va sau théi diém phan chia loi nhuan: khéng cé

- Ty 1& chi phi hoat ddng clia quy va thuyét minh vé viéc chénh léch chi phi hoat ddng ctia quy (chi tinh tai
thei diém cudi quy Il va cudi ndm tai chinh):

v Ty |& chi phi hoat ddng trén GTTSR trung binh trong ky 2023: 1.67 %
¥ Ty |& chi phi hoat ddng trén GTTSR trung binh trong ky 2022: 1.80%

- Téc @6 vong quay danh muc va thuyét minh vé viéc chénh léch téc d6 vong quay clia danh muc (chi tinh
tai theri diém cudi quy Il va cudi nam tai chinh):

v Téc d6 vong quay danh myc trong ky/NAV trung binh trong ky 2023; 27.72%
v Téc d6 vong quay danh muc trong ky/NAV trung binh trong ky 2022: 59.80%

- Théng tin vé cac khodn vay ng, cac hang myc thanh toan tra sau clia céng ty dau tw ching khoan (néu
c06), cac giao dich repo/reverse repo: khong co

b) Chi tiéu vé lgi nhuan cta quy:
Téng lgi nhuan binh quan ndm clia quf/céng ty dau tw chirng khoan phat sinh trong ky bao cao xac dinh:

Tinh té1 ngay lap bao cao Téng lgi nhuéan binh quan (déng)
) 1 nam 31,185,527,678.00
i) 3 ndm N/A
i) 5 nam N/A

c) Céc chi tiéu so sanh khac, bdo dam tuan thl nguyén tac:

- Phuong thire, nguyén tac xac dinh gia tri tai san, gia tri loi nhuan la théng nhét, da dwoc cong béd va duoc
th&dm dinh b&i mét tb chirc ddc 1ap khac: Nguyén téc xac dinh gia tri tai san cta Quy dwec quy dinh chi tiét
trong Diéu I& Quy va sb tay dinh gia clia Quy

- Dir liéu dwoc cung cap bdi mot té chirc doc 1ap: bang bao gia chirng khoan dwoc cung cap bdi 3 Cong
ty Chirng khoan ddc lap clia Quy va dwgce Ban Pai dién phé duyét hang nadm

d) Bao céo da néu rd khuyén cdo rang cac théng tin vé& két qua hoat ddng clia quy trwéc day chi mang tinh
tham khao va khéng cé nghfa la viéc dau tv s& bdo dam kha nang sinh I&i cho nha dAu tw.

3. Bao céo vé hoat ddng quan ly tai san cua Céng ty quan ly quy

Bao céo vé hoat ddng quan ly tai san cla Céng ty quan ly quy phai bao gébm cac néi dung sau:

a) Thuyét minh vé viéc thay di Céng ty quan ly quy (néu cé): khéng cé

b) Thuyét minh vé& viéc quy cé dat dwoc muc tiéu dau tw (thuyét minh nay chi can thiét tai bao cao hang
nam cla quy);

Muc tiéu cia Quy la mé phdng gan nhét két qua hoat dong va sw bién dong cla chi s6 VNMidcap. Trong
ky bao cdo, Quy da dat dwoc muc tiéu dé ra khi mire sai léch so véi chi sé tham chiéu & mrc khodng
0.54%.

¢) So sanh két qua loi nhuan cla quy véi két qua loi nhuan cha danh muc tham chiéu, chi sé co s& cdng



b6 tai Ban cao bach trong ciing ky bao cao (bang db thi):
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e) Mb ta chién lwoc, chién thuat dau tv ma quy da slr dung trong ky bao céo. Tredng hop co sir khac biét
gitra chién lwge, chién thuat diu tw thuc hién trong ky so véi chién lugc, chién thuat dau tw da cong bb tai
Ban cao bach, thi phai bd sung thuyét minh va danh gia wu, nhwoc diém cia chién lrgc, chién thuat dau
tw da thwec hién trong ky;



‘Quy ETF DCVFMVINMIDCAP str dung chién luoc mé phdng chi sé ¢6 chon loc (sampling strategy) dé thuc
hién muc tiéu dau tw da dinh trudce. Quy sé hudng dén phuong phap lwa chon méu va téi wu hod, wu tién
céc cd phiéu cé gié tri vén hoé va thanh khodn cao trong va ngoai danh muc chi sé tham chiéu nhdm muc
dich (1) han ché rii ro thanh khodn cho danh muc d&u tw va (2) tinh gidn danh muc dé thanh vién Iap quy
dé dang thuc hién hoat déng giao dich hoén dbi va tao Iap thj trong nhung van dém bao mirc sai léch so
véi chi sé tham chiéu tuan theo quy dinh.

f) Mé ta sw khac biét vé co cau danh muc dau tw cla quy tai thei diém bao cdo, so véi danh muc dau tw
clia quy nam lién k& nam bao céo:

Co céu danh muc dau tv cla Quy tai ngay 31/12/2023 khéng thay dbi nhiéu so véi co cdu danh muc déu
tw cta quy nam lién ké khi ty trong dau tw cb phiéu chiém trén 95%, do Quy Ia loai hinh quy hoan ddi danh
muc mé phdng theo chi sé. Sw khac biét chu yéu gitra hai ky do suw thay ddi co céu ty trong mét sé nganh
trong danh muc dau tw.

g) Phan tich két qua hoat ddng clia quy dira trén viéc so sanh gia tri tai san rong trén mét don vi quy (sau
khi @& diéu chinh phan loi nhuan da phan phéi, néu cé) tai ky bao céo nay tai ky bao cao gan nhét;

Gia tri tai san rong trén 1 don vj quy tai ngay 31/12/2023 ctia Quy ETF DCVFMVNMIDCAP la 10,709.73
dbng, tang 31.5% so véi gia tri tai san rong trén 1 don vi quy tinh tai cudi ndm 2022, ctng thoi gian d6 chi
sé tham chiéu t&ng tuong tmg 32.2%.

h) Banh gia bién dong cla céc thi trweng trong ky bao cdo, ké ca thi treérng nwéc ngoai, ma quy dau tw
vao, théng tin vé& loi nhuan dau tw dbi véi tirng loai tai san: cb phiéu, cd phiéu blue-chips, ¢ phiéu cac
cong ty cé mirc von héa thap (small- cap);

Trong ndm 2023 thj trudng chirng khoén Viét Nam phuc hdi khi chi sé VN-Index tdng khodng 12.2% so v&i
cubi ndm 2022. Gia trj chi s6 VN30 dai dién cho céc cb phiéu cé vén héa Ién va thanh khodn hang dau Viét
Nam c6 mirc ting 12.6%, chi sé cac cé phiéu c6 vén héa vira (VNMid-cap) c6 mirc ting 32.2% va chi sé
céc cb phiéu cé vén héa nhé (VNSmall-cap) cé mirc ting 28.9%.

i) Théng tin v& viéc chia, tach don vi qu§ trong ky (néu cé); anh hudng cla viéc chia tach don vi quy va gia
tri tai san rong trén tieng don vi quy (trwéc va sau khi chia, tach): khéng coé

k) Cac trwerng hep cé anh hwrdng téi quyén loi clia nha dau tw ndm gil» chirng chi qu§: khéng cé

[) Théng tin vé céc giao dich v&i ngudi cé quyén Igi lién quan (néu cé): khéng cé

m) Céc théng tin khac (néu co).

4. Bao cao vé hoat ddng giam sat ctia ngan hang giam sat

Ngan hang giam sat phai dwa ra y kién vé sy tuan thi quy dinh phap luat, quy dinh tai Diéu & quy, Ban
céo bach ciia Cong ty Cé phan Quan ly Quy Pau tw Dragon Capital Viét Nam trong qué trinh van hanh va
quan ly Quy ETF DCVFMVNMIDCAP (“ETF DCVFMVNMIDCAP” ho&c “Quy”) dbi v&i cac ndi dung sau:
a) Thuyét minh vé viéc thay ddi ngan hang giam sat (néu co): tir 01 thang 01 nam 2023 dén ngay 31 thang
12 n&m 2023, Quy khang thay déi Ngan hang giam sat.

b) Viéc lwu ky tai san cla quy: tir 01 thang 01 nam 2023 dén ngay 31 thang 12 ndm 2023, Quy da thuc
hién Iwu ky tai san theo cac quy dinh phap luét hién hanh.

c) Viéc dau tw tuan tha cac han ché vé diu tw, han ché vé vay theo quy dinh phap luat, quy dinh tai Diéu
I& quy, Ban céo bach;



Trong qua trinh gidm sat hoat ddng dau tw va cac giao dich tai san clia Quy cho giai doan tir ngay 01 thang
01 nam 2023 dén ngay 31 thang 12 n&m 2023, Quy d4 tuan tha cac gidi han vé han mirc dau tv duoc quy
dinh tai cac van ban phap luat chirng khoan hién hanh vé quy hoan ddi danh muc, Didu 1& Quy, Ban céo
bach clia Quy va van ban phap luét lién quan.

T ngay 01 thang 01 nam 2023 dén ngay 31 thang 12 nam 2023, Quy khéng cé bat ky hop dbng vay va
cho vay.

d) Viéc xac dinh gia trj tai san rong theo quy dinh phap luat, quy dinh tai Diéu 1& qu§, Ban cao bach, Sé tay
dinh gia: viéc xac dinh gia tri tai san rong clia Quy da tuan thu theo quy dinh phap luét, quy dinh tai Diéu l&
Quy, Ban céo bach, Sé tay dinh gia da dwoc Ban Dai dién Quy phé duyét va cac van ban phap luat cé lién
quan.

e) Viéc phat hanh va hoan ddi chirng chi quy theo quy dinh phap luat, quy dinh tai Didu 1& quy, Ban cao
bach: viéc phat hanh va hoan ddi chirng chi quy da tuan thi theo quy dinh phap luat lién quan, quy dinh tai
Diéu l&8 Quy, Ban cao bach.

f) Viéc phan chia loi nhuén cla quy: tir ngay 01 thang 01 nam 2023 dén ngay 31 thang 12 nam 2023, Quy
khéng thire hién phan phéi lgi nhuan cho nha dau tw.

5. Bao céo vé hoat ddng Uy quyén

Céng ty quan ly quy phai lap bao céo danh gia chét lwong dich vu cung cép bdi cac td chirc khac (bén
nhan dy quyén), nhw dich vy dai ly chuyén nhwong, dich vu quan tri quy, dich vu xac dinh gia tri tai san
rong... v&i cac ndi dung sau:

a) Chi phi phai trd cho bén nhan Gy quyén so véi loi nhuan, thu nhap, téng chi phi hoat ddng clia quy:

Chi tiéu Ty lé so voi lgi Ty lé so vé&i chi phi Ty 1& so v&i
nhuéan hoat ddng thu nhap

Chi phi dich vy dai ly chuyén 0.21% 3.68% 0.20%

nhwong

Chi phi dich vu Quan tri Quy 0.58% 10.11% 0.55%

b) Viéc d&ng ky s& hiru tai san (d6i v&i tredng hep cong ty dau tw chirng khoan bat déng san): khéng ap
dung

c) Céac &nh hwéng (néu co) cua hoat déng Uy quyén t&i lgi nhuan, mire d6 rdi ro clia quy: Khéng cé

d) Téng chi phi cac hoat déng Gy quyén phai trd cho bén nhan Gy quyén (trwéng hep bé&n nhan Gy quyén
cung cép nhiéu dich vu cho cdng ty quan Iy quy):

STT Chitiéu Sé tién
1 Chi phi dich vu Pai ly chuyén nhuwong 66,000,000.00

2 Chi phi dich vu Quan tri Quy 181,500,000.00



Téng chi phi cac hoat déng uy quyén ciia Quy 247,500,000.00

d) Banh gia kha nang duy tri hé théng kiém soat ndi bd, quan trj rdi ro, tinh bao mat, ha tAng co s& vat chat
kg thuat, hé théng dw phong néng, hé théng dy phdng tham hoa... clia bén nhan Gy quyén, bao dadm hoat
déng Gy quyén dwoc thuc hién théng subt, khéng gay anh hwdng téi hoat dong dau tw clia nha dau tw. /

TONG GIAM DOC (GIAM DOC) g
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