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A CQNG BO THONG TIN _ | DISCLOSURE OF INFORMATION ON
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BAO CAO PINH KY VE HOAT DONG DAU TU CUA QUY ETF

Ky bao cao:|Quy
Thang/Quy: |11l
Nam:|2017

Tén Cong ty quan ly quy: Cong Ty TNHH Quan Ly Quy SSI

Tén Ngén hang giam sat: Ngan hang TMCP Dau tir va Phat trién Viét Nam - Chi nhanh Ha Thanh
Tén Quy: Quy ETF SSIAM VNX50

Ngay lap bao cao: Ngay 10 thang 10 nam 2017

Théng tu s6 229/2012/TT-BTC, Phu luc s6 18

STT |N§i dung Tén sheet
1 Bao cdo vé tai san cua quy BCTaiSan 06134
2 Bdo cdo két qua hoat dong BCKetQuaHoatDong 06135
3 Bdo cdo danh muc dau tu cua quy BCDanhMucDauTu 06136
4 |MOot sd chi tidu khac Khac 06137
5 Phan hdi cua Ngan hang giam sat PhanHoINHGS 06276

Ghicha  Khéng déi tén sheet
Nhiing chi tiéu khéng cé s6 liéu cé thé khéng phai trinh bay nhung khéng dugc danh lai ‘M3 chi tiéu”.
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ngin hang giam sat W cong ty quin ly quy
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Phu lyc 18. Mau bao céo dinh ky vé hoat déng dau tu cua quy
o Appendix 18. Periodical Report on Fund's Investment Activities

(Ban hanh kém theo Thong tu s6' 229/2012/TT-BTC ngdy 27 thdng 12 ndm 2012 cua B9 Tal chinh huting dan thanh ip vé quan Iy quy hodn déi danh myc)
(Issued in association with Circular 229/2012/TT-BTC guiding establishment and management of Exchange Traded Fund)
BAO CAO PINH KY VE HOAT BONG DAU TU CUA QUY
PERIODICAL REPORT ON FUND'S INVESTMENT ACTIVITIES

Tén céng ty quan ly qu§:
Management Fund Company name:
Tén ngén hang giam sat:
Supervising bank:

Tén Quy:

Fund name:

Ngay !ap bao cdo:

Reporting Date:

1. BAO CAQ VE TAI SAN CUA QUY/ ASSET REPORT

Tai ngdy 30 thang 09 ndm 2017 - As at 30 Sep 2017

Céng Ty TNHH Quan Ly Quy SSI

SSI Asset Management Company Limited
Ngéan Hang TMCP au tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Bank for Investment and Development of Vietnam Jsc - Hathanh Branch

Quy ETF SSIAM VNX50
SSIAM VNX50 ETF

Ngay 10 thang 10 ndm 2017
10 Oct 2017

BPan vi tinh/Currency: VND

%/ctng ky nam trudc |

T Chi tiéu Ma chi tiéu Ngay 30 thang 09 ndm 2017 Ngay 30 thang 06 ndam 2017 % [sarie beriodiof
NO Indicators Code As at 30 Sep 2017 As at 30 June 2017 o/ [ast pe 9
< 1506 2200
. ' lﬁi gan hang va cac khoan tuong duong tién 2201 434,260,231 1,486,368,437 203.23%
k and cash equivalent
A A i
i A PHAT daat 2202 2
av NA '8‘:1 9t k" hamg 2203 434,260,231 1,486,368,437 203.23%
S|
H 3 tuang dudng tién * =
: T"‘” ivalent A
KIET 21 rza:tgau tu (ke chi tiét) 2205 103,546,888,950 98,684,487,000 127.51%
e
f: Phie; ':'em vét 2205.1 103,546,888,950 98,559,574,500 127.51%
i
Quyén mua & 124,912,500
Ri‘qhg,s ' 2205.2 1914,
13 |CO tuc, trai tuc dugc nhan 2206 186,396,000 68,840,000 119.62%
Dividend and coupon receivabl
Phai thu ¢o tdc, tién 13i d€n ngay nhan 2206.1 - 3
Dividend and interest receivabl -
Dy thu ¢d ture, tién 1&i chua dén ngdy nhan 2206.2 186,396,000 68,840,000 119.62%
Accrual dividend, interest incom : it
14 L3i dugc nha‘n 2207 2 .
Interest receivabl
Tién ban chimg khoan chd thu (k& chi tiét)
1.5 |Receivables from investments sold but not yet settled 2208 = B 0'00%.
(in detais) _ Y
16 Cac khoan.phal thu khac 2210 a .
Qther f§§‘§IV§b|g§
iy |[SeEIE Hadc 211 18,000,000 27,221,918 358.04%
Qther assets
Tra trudc phi quan ly niém yét hang ndm tai SGDCK 2111 18,000,000 27,221,918 358.04%
Prepaid expense for listing fee at stock exchange : it ol
Tong tai san 1 o/
18 | yotal Assets 2212 104,185,545,181 100,266,917,355 24.09%
Ng
I Liabilities 2213
Tien phai thanh toan mua ching khoan (ke chi tiét)
1.1 |Paybles for securities bought but not yet settled 2214 o 2
(in details)
Phai tra mua ¢8 phiéu 397471 L b’
Qutstanding Settlement of buying securities .
Phai tra phi giao dich chiing khodn cua Quy 214.2 >
Transaction fee Payables of the Fund :
Cac khoan phai tra khac
1.2 Ottier pavablas 2215 278,564,869 224,671,940
Phai tra nha dau tv 2215.1
Payables to investors S E £
Phéi tré nha du tu trén tai san gitr ho 2215.1
Payables to inve r investmen ht on behaif e E :
Phai trd nh3 ddu tu trén ¢d tut 3 thu
Payables to investors for collected dividend g2 02 ' -
Phai tra cho Nha dau tu vé mua (i Chimg chi quy 2 3
Redemption payable to investors _ 15.1. : h
Thué va cdc khoan phai nfp Nha nudc
Taxes Payables and obligations to the State Budget iy ) £ 0.00%
Phai tra phi dich vy dai ly chuyén nhugng
Tansfel Agency fee pavabl 2215.3 16,500,000 16,500,000 100.00%
Phai tra phi méi gidi 1
Broker fee payable 2215.4 i : 0.00%
Phai tra phi quan ly cho cdng ty quan ly quy
Payables management fee for FMC 2155 42,161,989 40,107,557 30.34%
Phai tra phi quan tri quy
Fund Administration fee payable 2156 16,499,999 20,900,000 78.95%
Phal tg Phi luu ky, gidm sat, phi giao dich cho Ngan hang
gidm sdt
Custod s ] ’ 22157 25,500,000 43,100,000 59.16%




Phai trd phi dich vy Iluis ky
Custosly service fee payabl 2215.7.1 20,000,000 20,000,000 100.00%
Phai trd phi giam sat
Sugervisory service fee payable 2215.7.2 5,500,000 23,100,000 23.81%
Phai tra phi giao dich chimg khoan cla Quy 2215.7.3 Ny
Transaction fee Payables of the Fund -
Phai tra thu lao ban dai dién quy
Remuneration Payable to Fund's Board of Representatives bt SER o ] il
Phai tra phi kiém toan
AUGit 56 pavabl 2215.9 82,005,621 65,769,863 342.78%
Phai tra phi hop dai hoi j b
neral meeting expense le s
Phai tra phi bdo cdo thudng nién &
Annual report expense pavable 2511
Phai tra phi phat hanh, mua lai chimg chi quy cho Dai ly phan
phdi va Cong ty quan ly quy i . o,
Subscription and Redemption fee payable to distributors and 20512 RatE
Fund M
Phdi tré khac : o
91%
Other payabl 2215:13 37,397,260 24,794,520 99.91%
Phadi tra phi thiét I8p quy ban ddu 1 =
Fund initig] set-up fee payables <
Phai trd phi quan Iy thubing nién cho UBCKNN 1
Annyal management fee paid to SSC S i S i
Oy chi phi cung cdp dich vy tinh gid trj tai sdn rong tham
chiéu (iNAV) cho HNX 2215133 5 5
/_Accru / r lati
- | Dy chi phi cdp quyén su dung chi s6 cho HNX il .
o Accrual expenses payable to HNX for [ndex usage et
s D¢/c/’7/ chi phi cdng tdc cua Qan dai q’/en 2215135 20,917,808 19,835,616 99.91%
== Fund's Board of Representatives business expense
on ’;;; 4E. k”aj 2215136 -
Tong ng 224,671,940 92.800%
II. MNotal liabilities 2216 278,564,869 4 ’ o
Tai san rong cua quy (1.8-11.3) 100,042,245,415.00 124.209%
I INet asset value of Fund (I.8-11.3) e TP TSRy = 2|
Téng sd chng chi quy dang lus hanh 9,800,000.00 100.00%
LY Number of total outstanding fund certificates i SRS WSS ! ! 3
Gia tri tai san rong trén mét chung chi quy (II1/V) 2 10,208.39 124.20%
V[ Net asset value per unit certificate (II1/V) e sl L == ’

K‘Dai dign c6 tham quyén cua Ngan hang giam sat
Al

uthorised Representative of Supervisory Bank
_r""'_'_‘
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L& My Lith——""

Pho Gidm a6c

Qoo /
Ngan RAGEATMEP DBLLN va Phat trin Vigt Nam - Chi nhanh Ha Thanh

Author

Pai dién c6 tham quyeén cla Céng ty quan ly Quy
jsed Representative of Fund Management Company
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Phuy luc 18. M3u bao cao dinh ky vé hoat déng dau tu ctia quy

Appendix 18. Periodical Report on Fund's Investment Activities

{Ban hanh kém theo Thong tu's6' 229/2012/TT-8TC ngay 27 thang 12 ndm 2012 cua B Tai chinh huting dan thanh I3p va quan ly quy hodn déi danh muc)

(Issued in association with Circular 229/2012/TT-BTC guiding establishment and management of Exchange Traded Fund)
BAO CAO PINH KY VE HOAT PONG DPAU TU CUA QuUY
PERIODICAL REPORT ON FUND'S INVESTMENT ACTIVITIES

Tén cong ty quan ly quy:
Management Fund Company name:
Tén ngan hang gidm sat:
Supervising bank:

Tén Quy:

Fund name:

Ngay 13p bao cdo:

Reporting Date:

Quy IIT ndém 2017 / Quarter IIT 2017

Cong Ty TNHH Quan Ly Quy SSI

SSI Asset Management Company Limited

Ngan Hang TMCP D3u tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
bank for Investment and Development of Vietnam Jsc - Hathanh Branch
Quy ETF SSIAM VNX50
SSIAM VNX50 ETF

Ngay 10 thang 10 ndm 2017

10 Oct 2017

II. BAO CAO KET QUA HOAT DONG / PROFIT AND LOSS REPORT

bon vi tinh/Currency: VND

Liy ké tir dau nam

ns Chi tiéu Ma chi tiéu Quy III nam 2017 Quy II ndm 2017 e i o m
NO Indicators Code Quarter IIT 2017 Quarter II 2017 S o
the beginning of the year
Thu nhap tir hoat dong dau tw
I TvaBt Rt HaBifie 2220 768,908,442 867,325,200 1,636,233,642
C6 tirc, trai tirc dugc nhan
1 Dividend, Bond coupon income 2221 761,686,164 867,325,200 1,629,011,364
L3i dugc nhan
i Interest income 2222 7,222,278 H 7,222,278
Cac khoan thu nhap khac
3 |other income — i i
II Chi phi 2224 750,057,195 449,156,675 1,617,579,083
Expense i i 3 .
Phi quan ly tra cho cong ty quan ly quy
1 Management fee for FMC 2225 128,368,171 116,858,566 350,070,682
Phi Iy ky, gidm sat tra cho NHGS
2 |custodian, Supervisory fee for Supervisory Bank 2E2h 144,514,500 139,167,212 419,949,706
Phi d/c/? v luy 'ky tai sén 2226.1 64,516,128 60,000,000 184,516,128
Custodian service fee
Phi giao ¢1Ch chung khoan 22262 12,013,284 1,800,000 15,213,284
Transaction fee
Phi giao dich hodn d6i 2226.2.1 i ;
Transaction fee for exchange traded transaction e
Phi gigm sét 2226.3 57,341,934 69,300,000 195,941,934
Supervisory fee /
Phi dich vu luu ky tai VSD A
Custodian service - VSD fee 22264 10,643,154 8,067,212 24/278,367 5
{
Chi phi dich vy quan tri quy, chi phi dich vy dai ly ) .(
chuy@n nhugng va cac chi phi khac ma cdng ty quan ly RN
quy tra cho td chirc cung cdp dich vu ¢é lién quan (néu N\ Q
3 o) 2227 82,624,436 85,183,562 252,925,8
Fund Administration Fee, Transfer Agency Fee, and 0
other fee paid to relevant Fund's service providers (if %
any)
Chi phi af/'c(v w quan tri Quy 2227.1 62,025,806 62,700,000 187,425,806
Fund Administration Fee
Gl pr e E Y Gogy Sh TRy 2227.2 16,500,000 16,500,000 49,500,000
Transfer Agency Fee
Phi cung cdp dich vy tinh gid tri tai san rong tham
chiéu (iINAV) trd cho HNX 2227.3 - - =
Expenses payable to HOSE for iNAV calculation
Phi cdp quyén sur dung chi 56 tré cho HNX 16,000,000
Expenses payable to HOSE for Index usage E220 g gl i =
4 Chi phl kiém toan tra cho to chirc kiém toan 2228 16,235,758 13,961,644 44,005,621
Audit fee
Ol



Chi tiéu
Indicators

Ma3 chi tiéu
Code

Quy III ndm 2017
Quarter III 2017

Quy II nam 2017
Quarter II 2017

Liy ké tir dau nam
Accumulated figure from
the beginning of the year

Chi phi dich vy tu van phap ly, dich vu bdo gia va cac
dich vy hgp ly khéc, thir lao tra cho ban dai dién quy;
Legal consultancy expenses, price quotation fee, other
valid expenses, remuneration payable to fund
representative board

2229

45,000,000

45,000,000

135,000,000

Thu lao tra cho ban dai dién quy
Remuneration for Fund's Board of Representatives

2229.1

45,000,000

45,000,000

135,000,000

Chi phi dy thao, in &n, gui ban cdo bach, ban cdo bach
tom tt, bao cdo tai chinh, xac nhan giao dich, sao ké
tai khoan va cac tai liéu khac cho nha dau tu; chi phi
cong bd thdng tin clia quy; chi phi t& chirc hop dai hoi
nha dau tu, ban dai dién quy;

Fee for drafting, printing, distribution of prospectus,
summarised propectus, financial statements,
transaction confirmations, account statements and
other documents to investors; information disclosure
fee; fee for organising annual general meeting, board
of representatives meeting

2230

11,467,192

9,872,602

31,302,808

Phi thiét ké, in &n, guf thur..
Designing, prining, posting... Expense

2230.1

Phi bdo cdo thuong nién
Annual report expense

2230.2

Chi phi hop Bai héi Quy
Meeting expense

2230.3

1,385,000

1,385,000

Chi phi hop va chi phi céng tdc cua ban dai dién
Fund's Board of Representatives meeting expense &
travelling expense

2230.4

10,082,192

9,972,602

29,917,808

Chi phi lién quan dén thyc hién cac giao dich tai san
cua quy.

Expenses related to execution of fund’s asset
transactions

2231

272,647,467

22,104,451

306,414,388

Chi phi méi gidi
Brokerage fee expense

2231.1

272,647,467

22,104,451

306,414,358

Chi phi thanh toan bu tror
Clearing settlement fee

2231.2

Céc loai phi khac (néu chi tiét)
Other fees (in details)

2232

49,199,671

16,908,638

77,910,072

Chi phi’ thiét Ip ban diu
Fund initial set-up fee

2232.1

2,000,000

2,000,000

Phi niém yét, phi’ dang ky ching khodn
Listing fee, registration fee

2232.2

5,123,288

7,479,452

20,000,000

Phi ngén hang
Bank charges

22323

34,555,835

1,936,035

38,430,620

Phi quan ly thuong nién phai trdé cho UBCKNN, HNX
Annual management fee paid to SSC, HNX

22324

2,520,548

2,493,151

il
7,479 4524~

Phi thuc hién quyén tré cho VSD
Expenses for getting the list of investors from VSD

2232.5

5,000,000

5,000,000

oNg T
}0,000,,% 4 HUL

Phi déng ky niém yét b sung trd VSD
Additional registration fee pay for VSD

2232.6

III

Thu nhdp rong tir hoat ddng dau tu (I-1I)
Net Income from Investment Activities (I - II)

2233

18,851,247

418,168,525

-
S5l
18,654,559 | ~
b 32 KIEhe

v

L&i (18) tir hoat déng dau tu'
Gain / (Loss) from Investment Activities

2234

3,845,883,650

9,057,016,400

———

25,303,871,486

L3i (1) thuc t& phat sinh tir hoat déng d3u tu
Realised Gain / (Loss) from disposal of investment

2235

10,572,625,320

(2,804,996,516)

9,180,447,257

L&i (16) bdn cdc khodn déu tu
Realised Gain / (Loss) from sales of investment

2235.1

10,572,625,320

(2,804,996,516)

9,180,447,257

L&i (15) giao dich ching khoan han ché trong giao dich
hodn déi chung chi quy/ Realized gain (losses) from
purchases of restricted securities

2235.2




Chi tiéu
Indicators

Ma chi tiéu
Code

Quy III ndm 2017
Quarter III 2017

Quy II ndm 2017
Quarter II 2017

Liy ké tu dau nam
Accumulated figure from
the beginning of the year

Thay ddi vé gia tri clia cac khoan dau tu trong ky
Unrealised Gain / (Loss) due to market price

2236

(6,726,741,670)

11,862,012,916

16,123,424,229

Thay @i cua gia tri tai san rong do cac hoat déng
dau tu trong ky (III + IV)

Change of Net Asset Value of the Fund due to
investment activities during the period

(III + IV)

2237

3,864,734,897

9,475,184,925

25,322,526,045

)" §

Gia tri tai san rong dau ky
Net Asset Value at the beginning of period

2238

100,042,245,415

90,567,060,490

78,584,454,267

vl

Thay déi gia tri tai san réng cia quy trong ky
Change of Net Asset Value of the Fund during the
period

2239

3,864,734,897

9,475,184,925

25,322,526,045

Trong do:
In which:

2240

Thay ddi gid tri ti san rong cla Quy do cac hoat dong
lién quan dén dau tu clia Quy trong ky

Change of Net Asset Value due to investment related
activities during the period

2241

3,864,734,897

9,475,184,925

25,322,526,045

Thay ddi gié tri tai san rong cla Quy lién quan tdi nha
dau tv trong ky

Change of Net Asset Value related to investors during
the period

2242

» NIV Ny
ZONA~ BRI

Thay d8i gia tri tai san rong ctia Quy do viéc phan phdi
thu nhap cua Quy cho cdc nha dau tu trong ky
Change of Net Asset Value due to profit distribution to
investors during the period

2242.1

Thay d6i GTTSR do mua lai, phat hanh thém Chimng chi
Quy

Change of Net Asset Value due to subscription,
redemption during the period

22422

VIII

Gia tri tai san rong cudi ky
Net Asset Value at the end of period

2243

103,906,980,312

100,042,245,415

103,906,980,312

IX

Lgi nhudn binh quan nam (chi ap dung déi vdi
bao cao nam)
Average income (applicable for annual report)

2244

Ty sudt Igi nhuan binh quan ndm (chi ap dung ddi vdi
bado cdo ndm)
Profit margin (applicable for annual report)

2245

Authorised Representative of Supervisory Bank

(ai dién c6 tham quyén ciia Ngan hang giam sat

Ngan hang TMCP Dau tu va Phat trién Viét Nam - CN Ha Thanh
Lé My Linh
Pho Gidm déc

Pai dién c6 tham quyén cua Cong ty quan ly Quy

Authorised Representative of Fund Management Companyb}
/

TRACH NHIEM HUU HAN
x QU;\N L :

<

Lé Thi Lé Hang
Téng gidm ddc

)
H Quan Ly Quy SSI

X



Tén cong ty quan ly quy:

Management Fund Company name:

Tén ngan hang giam sat:
Supervising bank:

Tén Quy:

Fund name:

Ngay 13p bao cao:
Reporting Date:

Phuy lyc 18. M3u bao cdo djnh ky vé hoat dong dau tw cla quy
Appendix 18. Periodical Report on Fund's Investment Activities

(Ban hanh kém theo Théng tu s6 229/2012/TT-BTC ngéy 27 thing 12 ndm 2012 cua B Tai chinh hudng dan thanh I5p va quan Iy quy hodn déi danh myc)
(Issued in association with C»rcu!ar 229/2012/T'T BTC guldlng estabhshment and management of Exchange Traded Fund)

BAO CAO DINH KY VE HOAT DONG DAU TU CUA QuY
PERIODICAL REPORT ON FUND'S INVESTMENT ACTIVITIES

Tal ngay 30 thang 09 ndm 2017 - As at 30 Sep 2017
Cong Ty TNHH Quan Ly Quy SSI
SSI Asset Management Company Limited
Ngan hang TMCP Dau tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
Quy ETF SSIAM VNXS50
SSIAM VNXS0 ETF
Ngay 10 thang 10 ndm 2017
10 Oct 2017

I11. BAO CAO DANH MUC PAU TU CUA QUY/ INVESTMENT PORFOLIO REPORT

BDon vj tinh/Currency: VND

i Ma chi Gia thi trudng hodc gia tri Ty 1& %/Tdng gia tri tai
STT Loai tai san tidy S6 lugng hgp ly tai ngay bao cao Tong gia trj san cua quy
Asset types Code Quantity | Market price or fair value Total value %/ Total asset value of
at reporting date the Fund
C8 phiéu niém yé!
1 Listped equiti'm o 2236
1 ACB 2246.1 178,360 30,600 5,457,816,000 5.24%
2 CEO 2246.2 83,275 10,100 841,077,500 0.81%
13 HUT 2246.3 43,120 12,100 521,752,000 0.50%
4 PVS 2246.4 53,900 16,300 878,570,000 0.84%
{5 SHB 2246.5 196,980 8,000 1,575,840,000 1.51%
6 VCG 2246.6 26,460 20,700 547,722,000 0.53%
[7 vCS 2246.7 4,182 203,600 851,455,200 0.82%
8 BID 2246.8 39,200 19,600 768,320,000 0.74%
9 BMP 2246.9 9,800 77,500 759,500,000 0.73%
10 BVH 2246.10 15,680 55,000 862,400,000 0.83%
1] cll 2246.11 44,100 32,000 1,411,200,000 1%
12 CTD 2246.12 6,860 208,000 1,426,880,000 ¥ 30
13 16 2246.13 85,260 18,500 1,577,310,000 Hsa¥|cC
14 DCM 2246.14 31,360 13,650 428,064,000 (03 %k cn
15 DHG 2246.15 10,780 106,500 1,148,070,000 11,10%)] 9
16 DPM 2246.16 36,260 22,750 824,915,000 \0.73%[ ‘
17 DRC 2246.17 13,720 23,000 315,560,000 LN
18 DXG 2246.18 53,900 21,000 1,131,900,000 ¥ %
19 FPT 2246.19 99,960 48,750 4,873,050,000 4.68%
20 GAS 2246.20 21,560 69,100 1,489,796,000 1.43%
21 GMD 2246.21 36,260 43,750 1,586,375,000 1.52%
22 GTN 2246.22 25,480 16,350 416,598,000 0.40%
23 HBC 2246.23 24,500 61,400 1,504,300,000 1.49%
24 HCM 2246.24 11,760 40,900 480,984,000 0.46%
25 HPG 2246.25 212,660 38,900 8,272,474,000 7.94%
26 HSG 2246.26 48,020 28,600 1,373,372,000 1.32%
27 KBC 2246.27 80,360 14,600 1,173,256,000 1.13%
28 KDC 2246.28 28,420 42,000 1,193,640,000 1.15%
29 MBB (1) 2246.29 225,351 21,750 4,901,384,250 4.70%
30 MSN 2246.30 94,780 55,100 5,222,378,000 5.01%
31 MWG 2246.31 46,060 116,300 5,356,778,000 5.14%
32 NKG 2246.32 7,840 35,250 276,360,000 0.27%
33 NLG 2246.33 12,740 27,050 344,617,000 0.33%
34 NT2 2246.34 20,580 26,550 546,399,000 0.52%
35 PDR 2246.35 20,580 30,500 627,690,000 0.60%
36 PN) 2246.36 19,600 113,800 2,230,480,000 2.14%
37 PVD 2246.37 43,120 14,150 610,148,000 0.59%
38 PVT 2246.38 25,480 14,900 379,652,000 0.36%
39 REE 2246.39 43,120 35,100 1,513,512,000 1.45%
40 SAB 2246.40 24,980 260,000 6,494,800,000 6.23%
41 SBT 2246.41 35,280 26,000 917,280,000 0.88%
42 SSI 2246.42 74,480 25,050 1,865,724,000 1.79%
43 STB 2246.43 342,020 12,500 4,275,250,000 4.10%
44 VCB 2246.44 84,280 37,600 3,168,928,000 3.04%
45 VIC 2246.45 212,660 51,200 10,888,192,000 10.45%
Ot

o



g R M3 chi Gia thj trudng hodc gia tri Ty 1 %/ Tong gia tri tai
STT : Loai tai san tidu S6 luvgng hgp ly tai ngay bao cao Tong gia tri san cua quy
Asset types Codi Quantity Market price or fair value Total value % /Total asset value of
at reporting date the Fund
46 VNM 2246.46 68,600 149,200 10,235,120,000 9.82%
Ton
Totfl 2247 2,923,728 103,546,888,950 99.39%
C& phiéu khong niém yét i
a Unlisted shares s
Tang <
Total 540 x )
Téng cac loai cd phiéu
Total shares 2250 103,546,888,950 99,39%
Trai phiéu -
III Boads 1251
Téng *
Total 2252
Cac loai chirng khoan khac 5
o Other sercurities 2258
Quyén mua o
1 Rights 2253.1 - - - 0.00%
Tong °
Total 2254 - - 0.00%
Tang cac loai chirng khoan =
Toikal invesiniant 2255 103,546,888,950 99.39%
Cac tai san khac
¥ Other assets sans N
\ Dy thu ¢8 tirc, tién 13i chua dén ngay nhan :
\1 Accrual dividend, interest income it e b
Tra trudc phi quan ly niém yét cla SJ giao
dich chifng khoadn
* .02%
& Prepaid expense for listing management of P 16,500.400 e
Stock Exchange
Tién ban chiing khodn phai thu
3 Receivables from investments sold but not  [2256.3 . 0.00%
yet settled
Phai thu khac
- .00%
é Other receivables s i
~t s c . r
Tong st 0/,
bhee 2257 204,396,000 Q{L o
1 hhigs! 2258 e Lidlle
Cash HIEM HUU HAN
P = ; =
o Tién mat 2259 434,260,231 N LY QUYp. %
L Cash
Chimng chi tién gui B
Certificate of deposit 2280
Cdng cu chuyén nhugng... 2261 5
Registered certificate of deposit
Tong
4,260,231 0.42%
Total 2282 434,260, o
VII Tong gia tri danh muyc 2263 104,185,545,181 100.00%
Total value of portfolio

Pai dién c6 thaim quyén cua Cong ty quan ly Quy
Authorised Representative of Fund Management Compa@/

] > v ~
Ngan hang TMCP Diu tu va Phat trién Viét Nam - Chi nhanh Ha Thanh d@\@__ng W-Muan Ly Quy SSI
Lé M§ Linh i L& Hang
Ph¢ Gidm déc T8ng gidm ddc

e~

Ty




Phy luc s6'15: Bdo cdo vé thay d6i gis trf tai sin rong
Apppendix 15: Report on change of Net Asset Value

(Ban hdnh kém theo Théng tu sG 229/2012/TT-BTC ngdy 27 thing 12 ndm 2012 cta Eé Tl chmh hutihg ddn thanh Iip vé quén Iy quy hodn d&i danh myc)
(Issued in association with Circular 229/2012/TT-8TC on 27 December 2012 guidir h g of the Exchange Traded Fund)

GIA TR] TAI SAN RONG CUA QUY
NET ASSET VALUE OF FUND
Tal ngdy 30 thdng 09 ndm 2017 - As at 30 Sep 2017

1 Tén Cong ty quan Iy quy: Cong Ty TNHH Quan Ly Quy SSI
Management Fund Company name: SSI Asset Management Company Limited
2 Tén Ngdn hang giam sat: Ngan Hang TMCP Dau tu va Phét trién Vigt Nam - Chi nhanh Ha Thanh
Supervising bank: bank for Investment and Development of Vietnam Jsc - Hathanh Branch
3 Tén Quy: Quy ETF SSIAM VNX50
Fund name: SSIAM VNX50 ETF
4 Ngay lap bdo cao: Ngdy 10 thdng 10 ndm 2017
Reporting Date: 10 Oct 2017
A Gia tri tal san rong
Net Assest Value
& Gia trj tai san rong (NAV) dau ky
E Net Asset Value (NAV) at the beginning of period
cua quy/ per Fund 100,042,245,415 90,567,060,490
cua mgt 16 ching chi quyy per lot of Fund Certificate 1,020,839,238, 924,153,678
cua mpt chung chi quy/ per Fund Certificate 10,208.39 9,241.53
A2 Gia tri tal san rong (NAV) cudi ky
. Net Asset Value (NAV) at the end of period
cua quy/ per Fund 103,906,980,312 100,042,245,415
cua mot I6 chung chi quy/ per lot of Fund Certificate 1,060,275,309 1,020,839,238
cva mpt ching chi quy/ per Fund Certificate 10,602.75 10,208.39
A3 Thay d&i gia tri tai san rong trén mot chiing chi Quy trong ky, trong dé:
: Change of NAV per Fund Certificate during perdiod, in Which:
Thay d6l do bién djng thi trvdng vé céc hoat dng glao djch cua Quy trong ky 394.36 966.86
Changes of NAV due to market fluctuation and the fund's investment during the period ' ’
Thay déi NAV do phén chia igi nhudn cho nha diu tu’ trong ky
Change of NAY due to profit distribution to investors during the period
Gia trj tai san rong cao nhat/thap nhat trong vong 52 tudn gan nhat
Highest/Lowest NAV within latest 52 weeks
i G4 trf cao nhat (VND)/ Highest Value (VND) 100,042,245,415 100,042,245,415
Gid trf thdp nhét (VND)/ Lowest Value (VND) 76,173,854,104 76,173,854,104
Gia trj thj trudng (gid déng cira cudi phién giao dich trong ngdy bdo cao) cta mdt chirng chi Quy
8 Market value of a Fund Certificate (closing price of the last trading session of the reporting date)
Gia trj dau ky 10,000
B3l Beginning perriod Value 10:000 i
Gia trj cudi ky 10,000
B.2 Ending period Value iy i
B3 Thay d3i gi4 tri thj tru'dng trong ky so vdi ky trudc ) 3
* Change of market value in the period in comparision to the last period
Chénh I§ch gilra gla thi trurding cua chirng chi Quy va gia tri tai san rdng trén mdt chirng chi Quy
Difference between Market Value per Fund Certificate and NAV per Fund Certificate
95 Chénh Kich tuyét déi (VWD) Absolute difference (VND) (602.75) (208.39)
Chénh Iéch tuong déi (mut d§ chiét khdu (-)/thdng du (+))/ Relative differnce (discount(-)/ premivm(+)) -6.03% -2.04%
Gia tri thi twdng cao nhit/thap nhat trong vong 52 tudn gén nhat
Highest/lowest Market Value within latest 52 weeks
L Gid tr] cao nhat (VND)) Highest Value (VND) 10,000 10,000
Gid trf thdp nhat (VND)/ Lowest Value (VND) 10,000 10,000

Dal dién c6 tham quyén cla Cong ty quan ly quy

igrised Representative of Fund Management %

Lé My Lmh
Phé Gldm ddc

ong gidm déc
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Phu luc 18. M3u béao cao dinh ky vé hoat dong dau tu cha quy
Appendix 18. Periodical Report on Fund's Investment Activities

(Ban hanh kém theo Théng tu' s6'229/2012/TT-BTC ngdy 27 thang 12 ndm 2012 cua Bg Tai chinh hudng dan thanh I3p va quan Iy quy hodn déi danh muc)
(Issued in association with Circular 229/2012/TT-BTC guiding establishment and management of Exchange Traded Fund)
BAO CAO DINH KY VE HOAT PONG PAU TU CUA QUY
PERIODICAL REPORT ON FUND'S INVESTMENT ACTIVITIES
Tai ngay 30 thang 09 ndm 2017 - As at 30 Sep 2017

Tén cong ty quan ly quy:
Management Fund Company name:
Tén ngan hang giam sat:
Supervising bank:

Tén Quy:

Fund name:

Ngay lap bao cdo:

Reporting Date:

IV. MOT SO CHI TIEU KHAC / OTHER INDICATORS

C6ng Ty TNHH Quan Ly Quy SSI

SSI Asset Management Company Limited

Ngan Hang TMCP Dau tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Bank for Investment and Development of Vietnam Jsc - Hathanh Branch

Quy ETF SSIAM VNX50
SSIAM VNX50 ETF

Ngay 10 thang 10 ndm 2017

10 Oct 2017

Don vi tinh/Currency: VND

T
NO

Chi tiéu
Indicators

Ma chi tiéu
Code

Ky bao cao
This period

Ky trudc
Previous period

Cac chi tiéu vé hiéu qua hoat dong
Investment performance indicators

2264

Ty 18 phi quan ly tra cho cdng ty quan ly quy/Gia tri tai san rong
trung binh trong ky (%)
Management expense over average NAV ratio (%)

2265

0.50%

0.50%

Ty 1€ phi luu ky, gidm sat tra cho NHGS/Gia tri tai san rong trung
binh trong ky (%)

Custodian and supervising fee expense over average

NAV ratio (%)

2266

0.57%

0.59%

Ty 1 chi phi dich vu quan tri quy,chi phi dich vy dai ly chuyén
nhugng va cdc chi phi khac ma cdng ty quan ly quy tra cho t§
chlrc cung cdp dich vy ¢6 lién quan/Gia tri tai san rong cla quy
trung binh trong ky (%)

Outsourcing service expenses over average NAV ratio (%)

22661

0.32%

0.36%

Chi phi kiém toan tra cho t& chirc kifm toan (néu phat sinh)/Gia tri
tai san rong trung binh trong ky (%)
Audit fee expense over average NAV ratio (%)

2267

0.06%

0.06%

Chi phi dich vu tu van phap ly, dich vu bao gia va cac dich vy hgp
ly khac, thi fao tra cho ban dai dién quy/Gia tri tai san rong trung
binh trong ky (%)

Legal consultancy, OTC price quotation and other valid service
fees; Board of Representatives' remuneration expense over
average NAV ratio (%)

2268

0.41%

0.19%

Ty & chi phi hoat dong/Gia tri tai san rong trung binh
trong ky (%)
Operating expense over average NAV ratio (%)

2269

1.07%

1.92%

T6c d§ vong quay danh muc trong ky (%) = (T8ng gia tri danh
muc mua vao + t8ng gia tri danh muc ban ra)/Gia tri tai san rong
trung binh trong kyPortfolio turnover rate (%) = (total value of
buy-in portfolio + total proceeds of sale-out portfolio) / 2 /
Average NAV

2270

89.41%

Bil449

54

2

II

Cac chi tiéu khac
Other indicators

2272

[

Quy m6 quy dau ky
Fund scale at the beginning of the period

2273

98,000,000,000

98,000, 0,60\
©

Tdng gid trj chltng chi quy dang fuu hanh dau ky
Total value of outstanding Fund Certificate at the beginning of
period

2274

98,000,000,000

U
0
o
98,000,000,0

Téng s8 lugng chifng chi qui dang Iuu hanh déu ky
Total number of outstanding Fund Certificate at the beginning of
period

2275

9,800,000

9,800,000

Sy



TT Chi tiéu Ma chi tiéu Ky bao cao Ky truéc
(. NO * Indicators Code This period Previous period

Thay déi quy md quy trong ky

Change of Fund scale during the period

S6 lugng chitng chi quy phat hanh thém trong ky
Number of Fund Certificates subscribed during the period
Gia tri vGn thyc huy dong thém trong ky

Net subscription amount in period

2276 : =

2277 - ¥

2278 = g

SG lugng chifng chi quy mua lai trong ky
Number of Fund Certificates redeemed during the period

Gia tri von phai thanh toan trong ky khi dap (ng Iénh cla nha dau
tu (theo ménh gia) s =
Net redemption amount in period (based on par value)
Quy md quy cudi ky

Fund scale at the end of the period

2279 98,000,000,000 98,000,000,000

Téng gid tri chifng chi quy dang luu hanh cudi ky

,000
Total value of outstanding Fund Certificate at the end of the period fasl SEORIOE SO0

Téng s6 lugng ching chi quy dang Iuu hanh cusi ky

Total number of outstanding Fund Certificate at the end of the 2281 9,800,000 9,800,000

period

Ty 1& ndm gilr chirg chi quy cla ¢dng ty quan ly quy va ngudi cd

lién quan cudi ky

Fund Management Company and related parties' ownership ratio

at the end of the period

Ty 1& ndm gilr chirng chi quy clia 10 nha dau tu

Idn nhat cudi ky

Top 10 investors' ownership ratio at the end of

the period

Ty 18 ndm gilr chirng chi quy cla nha dau tv

nudc ngoai cudi ky 0 9
.01% 0.01%

Foreign investors' ownership ratio at the end of i bl h

the period

S6 nha dau tv tham gia vao quy, k& ca giao dich

ky danh

Number of investors of the Fund at the end

of the period

Gia tri tai san rong trén mdt chirng chi quy cudi ky 75 10,208.39

Net asset value per Fund Certificate at the end of period =283 Loo0a .

Gid tri thi trudng trén mot chimng chi quy cudi ky 10,000.00

Market value per Fund Certificate at the end of period e2io 10,0000 -

2282 37.29% 37.29%

2283 99.99% 99.99%

14 14

Cac chi tiéu tir 1 dén 7 cia "Chi tiéu vé hiéu qua hoat dong" da dugc diéu chinh dé phan anh sd liéu trén cd sd hoat déng tron ndm bang cach nhan cac
chi tiéu nay vdi 12 (dGi vdi bao cao thang), 4 (ddi vdi bao cdo quy), 2 (dGi vdi bdo cdo ban nién), 1 (d8i véi bdo cao ndm).

All Indicator starting from number 1 to 7 of "Investment performance indicators" are annualized to reflect a rate that is based on a full year operation
by multiplying these indicators with 12 (monthly report) or 4 (quarterly report) or 2 (semi-annual report) or 1 (annual report).

/Dai dién c6 tham quyén cla Ngan hang giam sat Pai dién co6 tham quyén clia Cong ty quan ly Quy
Authorised Representative of Supervisory Bank Authorised Representative of Fund Management Companyﬁ//
S

Lé My Li
Pho Giam déc




Cong ty Quan ly quy:.Cong Ty TNHH Quan Ly Quy SSI
Quy:.Quy ETF SSIAM VNX50

BAO CAO TAI CHINH QUY HOAN POI DANH MYC

Quy: (11
Nam:|2017

Thong ne 198/2012/TT-BTC
STT Noi dung Tén sheet

| Béo cao thu nhap gitra nién d¢ |BCThuNhap 06203

2 Bao cho iy binltdi ohinb | oy Ttcrink 06205
gilra nién 4o

3 Béo co luu chuyén tién 12 BCLCTT 06262

Ghi chu Khéng d6i tén sheet
NhGng chi tiéu khéng c6 s6 ligu cé thé khbng phai trinh bay nhung khéng dwoc danh lai “Ma chi tiéu”.

Ha Ngi, ngay 10 thang 10 nam 2017

Cong ty Quan ly quy

Nguoi 1ap bitu K& todn truing

S —

Ngan hing TMCP Piu tr va Phét trifn Vigt Nam
Lé My Linh : :
Phé Giam déc Tong giam déc
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Tén cdng ty quan ly quy:
Management Fund Company name:
Tén ngdn hang giam sét:
Supervising bank:

Tén Quy:

Fund name:

Ngay 13p bao cao:

Reporting Date:

SSIAM VNXS0 ETF

M3u s6 BO1 - QM. Bdo cio thu nhip
Template BO1 - QM. Statement of Comprehensive Income
(Ban hénh kém theo Théng tu' s6 181/2015/TT-8TC ngdy 13 thang 11 ndm 2015 cua BS Tai chinh huting dan thanh I3p v quan Iy quy hodn déi danh mixc)
(Issued in association with Circular 181/2015/TT-8TC guiding establishment and management of Exchange Traded Fund)

BAO CAO THU NHAP

STATEMENT OF COMPREHENSIVE INCOME

Quy III ndm 2017 / Quarter 11T 2017
Cdng Ty TNHH Quan Ly Quy S$SI

SSI Asset Management Company Limited
Ngén Hang TMCP Diau tu va Phat trién Viét Nam - Chi nhanh H3 Thanh
Bank for Investrnent and Development of Vietnam Jsc - Hathanh Branch
Quy ETF SSIAM VNX50

Ngay 10 thang 10 ndm 2017

10 Oct 2017

Dan vi tinh/Currency: VND

T/
NO

CHI TIEU/ INDICATORS

MA SO /
CODE

NAM BAO CAO/

CURRENT YEAR

NAM TRUGC/ LAST YEAR

KY BAO CAO/
THIS PERIOD

LOY KE TU DAU NAM
DEN CUOI KY BAO CAO/
YEAR TO DATE

CUNG KY NAM TRUOC/
SAME PERIOD OF LAST
YEAR

LOY KE TU AU NAM DEN
CUOI KY NAY NAM
TRUGC/ YEAR TO DATE

THU NHAP, DOANH THU HOAT BONG
PAUTU
INVESTMENT INCOME

01

4,614,792,092

26,940,105,128

2,892,734,500

9,231,773,900

11

C8 tire dugc chia
Dividend income

02

761,686,164

1,629,011,364

1,216,736,000

2,187,467,400

1.2

Tién [3i dugc nhin
Interest income

03

7,222,278

7,222,278

13

Thu nhdp tir Tréi tirc
Income from 8ond Coupon

1.4

L3I (13) ban cic khoan dsu tu
Realized gain (losses) from disposal
investments

10,572,625,320

9,180,447,257

(733,474,915)

(3,322,741,189)

L3i (18) bdn cdc khodn dau tuv’
Realized gain (losses) from sales of

ts

10,572,625,320

9,180,447,257

(733,474,915)

(3,322,741,189)

L3t (18) giao dich chimg khodn han ché trong
giao dich hodn a8 chimg chi quy/ Realized
gain (losses) from purchases of restricted
securities

(358,549,703)

(2,947,815,977)

L3i (13) do viéc hodn d6i danh muyc/ Realized
gain {losses) from exchange traded
transactions

(374,925,212)

TR

N

(374,925 -
of CON

1.5

Chéinh léch ting, giam danh gia 13i cac
khoan dau tu chua thyc hién
Unrealized gain (losses) from investment
revaluation

05

(6,726,741,670)

16,123,424,229

2,409,473,415

" ‘{a'mm\\i

10,367, 7*6 9 QU;\N

16

Doanh thu khac
Other income

06

1.7

Chénh I&ch 1ai, 16 ty gia hél doai da va
chua thyc hién
Realized and unrealized gain (losses) from
forelgn exchange

07

Nk

1.8

Doanh thu khac vé dau tv
Other investment income

08

1I.

CHI PHI DAU TU
INVESTMENT EXPENSE

10

272,647,467

306,414,388

46,042,740

71,717,805

2.1

Chi phi giao dich mua, ban cac khoan
dau tv

Expense for purchasing and seiling
investments

272,647,467

306,414,388

46,042,740

71,717,805

PN méi gidl
Brokerage fee

111

272,647,467

306,414,388

46,042,740

71,717,805

Chi phi’ thanh todn bu trv’
Clearing Settiement Fee

112

2.2

Chi phi dau tu khac
Other investments expense

15

L

CHI PHI HOAT DONG CUA QUY
OPERATING EXPENSE

20

477,409,728

1,311,164,695

405,940,528

1,141,554,701

3.1

Phi quan ly Quy
Management fee

128,368,171

350,070,682

104,876,912

299,662,417

3.2

Phi dich vy luu ky tdi san Quy
Custodian fee

20.2

87,172,566

224,007,772

66,436,628

148,876,786

Phi djch vy luu ky - bdo quan ta/ sén
Custodian service - 5 ping fee

64,516,128

184,516,128

50,500,000

113,500,000

Phi djch vy luu ky - giao dich thanh todn bu
trir chung khodn/ Custodian service -
Transaction fee

12,013,284

15,213,284

5,000,000

7,700,000

Phi dich vy lu ky - glao dich hodn di
Custodian service - Transaction fee for
exchange traded transaction

2,500,000

2,500,000

Phi dich vy luu ky tal VSD
Custodian service - VSD fee

10,643,154

24,278,360

8,436,628

25,176,786

3.3

Phi dich vy giam sat
Supervising fee

20.3

$7,341,934

195,941,934

69,300,000

207,900,000




™/
NO

CHI TIEU/ INDICATORS

MA SO /
CODE

NAM BAO CAO/

CURRENT YEAR

NAM TRUGC/ LAST YEAR

KY BAO CAO/
THIS PERIOD

LOY KE TU DAU NAM
BEN CUOI KY BAO CAO/
YEAR TO DATE

CUNG KY NAM TRUGC/
SAME PERIOD OF LAST
YEAR

LOY KE TU DAU NAM DEN
CUOI KY NAY NAM
TRUGC/ YEAR TO DATE

3.4

Phi dich vy quan tr| Quy
Fund administrative fee

62,025,806

187,425,806

62,150,000

184,250,000

35

Phi dich vy 83i ly chuyén nhugng
Transfer agent fee

16,500,000

49,500,000

16,500,000

49,500,000

3.6

Phi dich vy khac cua Nha cung cdp
djch vy cho Quy
Other service fees

3.7

Chi phi hop, Dai hi Quy
Meeting and General Meeting expense

20.7

1,385,000

1,385,000

3.8

Chi phi kiém toan
Audit expense

20.8

16,235,758

44,005,621

17,060,109

47,423,497

3.9

Chi phi thanh ly tai san Quy
Asset disposai expense

209

3.10

Chi phi hoat ddng khac
Other operating expense

20.10

108,380,493

258,827,880

69,616,879

203,942,001

Phi thiét ldp quy
Establishment fee

2,000,000

2,000,000

Phi niém yét, phi ddng ky chung khodn
Listing fee

5,123,288

20,000,000

Phi ngédn hang
Bank charges

34,555,835

38,430,620

2,021,250

6,537,629

Phi thiét k€, in an, gut thu..
Designing, prining, posting... Expense

Thu lao ban dai dién Quy
Remuneration of Fund's Board of
Representatives

45,000,000

135,000,000

45,000,000

135,000,000

Chi phi hop va chi phi eong tac cua ban
dal dién
Fund's Board of Representatives meeting

10,082,192

29,917,808

10,054,645

29,945,355

& travelling expense

Phi quan ly thubng nién phdi tré cho
UBCKNN, HNX

Annual management fee paid to SSC, listing
fee to HNX

2,520,548

72,479,452

7,540,984

22459 017

Phi c3p quyén su dung chi s6 trd HNX/HOSE
Expenses payable to HNX/HOSE for Index
usage

4,098,630

16,000,000

5,000,000

10 000 000

Phi cung ¢ap dich vy tinh gid trj t3i sdn rong
tham chiéu (INAV) trd cho HNX

Expenses payable to HOSE for iINAV
calculation

Phi thyt hign quyén trd cho VSD
Expenses for getting the list of investors
from VSD

5,000,000

10,000,000

S
<

Chi phil khdc
Other expenses

I L ‘&
-A U HAN

v

KET QUA HOAT BONG DAU TU
GAIN (LOSSES) FROM INVESTMENT
(23 = 01-10-20)

23

3,864,734,897

25,322,526,045

2,440,751,232

si0Xs00d Yo

Fom I 4 -~

KET QUA THU NHAP VA CHI PHE KHAC
OTHER INCOME AND EXPENSE

24

e 5 TR
NS

51

Thu nhdp khac
Other income

4.1

M-1%

52

Chi phi khac
Other expense

24.2

vi

TONG LQT NHUAN KE TOAN TRUGC
THUE

PROFIT BEFORE TAX

(30=23+24)

30

3,864,734,897

25,322,526,045

2,440,751,232!

8,018,501,394

6.1

Lgi nhudn/(18) da thyc hién
Realized profit (losses)

31

10,591,476,567

9,199,101,816

31,277,817

(2,348,546,295)

6.2

Lgi nhén/(18) chura thyc hién
Unrealized profit (losses)

32

(6,726,741,670)

16,123,424,229

2,409,473,415

10,367.,047,689

VII

CHI PHI THUE TNDN
CORPORATE INCOME TAX

40

VIII

LQT NHUAN KE TOAN SAU THUE TNDN
PROFIT AFTER TAX

(41=30-40)

41

3,864,734,897

25,322,526,045

2,440,751,232

8,018,501,394

Ngudi 18p biéu
(Kv. ho tén)

we——

K& toan trudng
(Ky, ho tén)

Tong gidm abc
(Ky. ho tén, dona ddu)

18NG GIAM BAC

L Tt Le Fng

g
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M3u s6 BO2 - QM. Bao cao tinh hinh tai chinh

Template BO2 - QM. Stat of Financial Position

(Ban hénh kém theo Thing tu'sé 181/2015/TT-8TC ngay 13 thang 11 ndm 2015 cua B8 T3 chinh hudng dén thanh Iip va quén Iy quy hodn d6i danh myc)
(Issued in association with Circular 181/2015/TT-8TC guiding

hiich,

and o

BAO CAO TINH HINH TAI CHINH
STATEMENT OF FINANCIAL POSITION
Tai ngdy 30 thdng 09 ndm 2017 - As at 30 Sep 2017

1 Tén cong ty quan ly quy:
Management Fund Company name:
Tén ngan hang gidm sat:

Supervising bank:

3 Tén Quy: Quy ETF SSIAM VNXS0
Fund name: SSIAM VNXSO ETF

4 N9y lap béo cio: Ngdy 10 thang 10 ndm 2017

Reporting Date: 10 Oct 2017

Cdng Ty TNHH Quan Ly Quy SSI

SSI Asset Management Company Limited
Ngan Hang TMCP Diau tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Bank for Investment and Development of Vietnam Jsc - Hathanh Branch

of Exchange Traded Fund)

Don vf tinh/Currency: YND

ST/
NO

CHI TIEU/ INDICATORS

M3 s6

Thuyét
minh

Ngay 30 thang 09 nSm 2017
As at 30 Sep 2017

Ngay 30 thang 06 ndm 2017
As at 30 June 2017

TAI SAN
ASSETS

Tién g ngdn hang va cac khodn tudng duong tién
Cash at bank and cash equivalent

110

434,260,231

1,486,368,437

Trong do:
In which:

Tién gu ngdn hang cho hoat ding cua Quy
Cash at bank for Fund's operation

11

434,260,231

1,486,368,437

Cac khodn dau tu thuan
Investments

120

103,546,888,950

98,684,487,000

b5}

Céc khoan dau tv
Investments

121

103,546,888,950

98,684,487,000

C6 phiéu
Shares

1211

103,546,888,950

98,559,574,500

Trdi phiéu
Bonds

121.2

Quyén mua
Rights

121.3

124,912,500

Tién gut ¢d ky han hon 3 thdng
Deposit greater than 3 months

121.4

Chung chi bén gut ghi danh
Registered Deposit Certificate

1210557

Dau tu khdc
Other Investments

121.6

252

Dy phong gidm gia tai san nhan thé chap
Impairment of devaluation of assets as pledge

122

Cac khoan phai thu
Receivables

130

204,396,000

38T

Phai thu vé ban cac khoan dau tv
Recelvables from investments sold but not yet settled

131

Trong do: Phdi thu khd dol vé ban cdc khodn déu tw
In which: Overdue receivables from selling investments

132

32

Phai thu va dy thu ¢ tuc, tién 13i cic khoan dau tu
Dividend and interest receivables

133

186,396,000

68,840,000

321

Phai thu ¢§ tirc, tién 13i dén ngay nhin
Dividend and interest receivables

134

Trong d6: Phdi thu khd doi vé c6'tut, tién Iai dén ngdy nhdn nhung chua
nhdn duge
In which: Overdue receivables from dividend, interest income

135

322

Dy thu c3 tire, tién 1ai chua 6én ngdy nhan
Accrual dividend, interest income

136

186,396,000

68,840,000

Dy thu ¢6 tie
Dividend receivables

186,396,000

68,840,000

Dy thu trdl tue
Receivables from bond coupon

33

Céc khoan phai thu khac
Other receivables

137

18,000,000

27,221,918

Dy thu 161 tién gu - tién gut ¢d ky han khdng qud 3 thdng
Interest recein from term-deposit less than 3 months

1371

Trd trutc phi 86’ chie dal hi thuting nién
Prepaid exp for AGM organi.

137.2

Cac khaan dit coc va ung true
Deposit suspense

137.3

27,221,918

Phal thu khdc
Other receivables

137.4

3.4

Dy phong ng phai thu kho doi
Provision for doubtful debt

138

{TONG TAISAN
ITOTAL ASSETS

200

104,185,545,181

100,266,917,355

O
4
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STT/ s . | Thuyét Ngay 30 thang 09 nim 2017 Ngay 30 thang 06 ndm 2017
CHI TIEU/ INDICAT
frrs / ORS Mas§ | '\ inh As at 30 Sep 2017 As at 30 June 2017
NQ' PHAI TRA
I |7o7AL LIABILITIES 300
Vay ngadn han =
& Shorterm loans 211 i
2 Phai tra vé mua cac khodn dau tu 31 : )
' |Payables for securities bought but not yet settled !
Phai tra phi phat hanh, mua lai chimg chi quy cho Dai ly phan phdi va
3 cdng ty quan ly quy 13 " "
. Subscription and Redemption fee payable to distributors and fund
management company
4 Thug va cdc khoan phai ngp Nha nuéc 314 s B
* |Tax payables and obligations to the State Budget
5 Phai tra thu nhdp cho Nha dau tv 31 7 B}
: Profit distribution payables g
Phai tra nha ddu tu trén (i san gil h 315.4 i R
Payables to investors for investment bought on behalf g
Phi tra nha du tu trén c8 tic da thu 31812 3
Payables to investors for collected dividend :
Phal tra cho Nha dau tu’ v@ mua 13i Chimg chi quy y .
Redemption payable to investors
Chi phi phai tra
S Expense Accuals 316 170,423,429 99,105,479
Phai trd phi mé/ gidi 316.1 1 R
Brokerage fee payable '
Trich trudc phi kiém todn
Expense accruals- Audit fee o A g
Trich trudc phi hop dai hji 316.3 ] R
Expense accruals - General meeting E
Trich trudc phi hop Ban Bai dién Quy 316.4 = "
Expense accruals - Board of Representatives meeting =
Trich trudc phi cong tac Ban Dai dién Quy 316.5 R g
Expense accruals - Board of Rep travelling exp i
Trich trude thu lao ban dai dién quy
Expense accruals - Remuneration Payable to Fund's Board of 316.6 58,500,000 13,500,000
Representatives
Trich trudc chi phi hop vé chi phi cong tac cua ban dai dién 19,835,616
Accrual for Board of Representatives meeting expense & travelling expense S167 L =3
Trich trude phi bao cdo thuong nién 316.8 ] :
Expense accruals for Annual report 4
7 Phai trd cho Nha ddu tu vé mua Chifng chi quy 317 ! R
Subscription Suspense Payable
8 Phai tra cho Nha d3u tu v& mua lai Chimg chi quy 318 . i
Redemption payable
Phai tra dich vy quan ly Quy ETF
120,607,557
9 |Fund management related service expense payable B2 100,861,588 '
Trich trudc phai tra phi quan ly 40,107,557
9.1 Expense accruals for Management fee B34 s =
Phai trd phl luu ky 20,000,000
92 | Custodian fee payabies 3192 20,000,000 000,
Trich trudc phai trd phi dich vy luu ky
0 20,000,000
Expense accruals for Custodian service S 2000
Trich tru'dc phi dich vy Iuu ky - giao djch ching khodn 319.2.2 . -
Expense accruals for Custodian service - Transaction fee -
Trich trudc phi gidm st 23,100,000
93 Expense accruals for Supervising fee 319.2.3 Ty (=25
Trich trudc phi quan trj quy 20,900,000
94 |expense accruals for Fund administration fee 319.2.4 16,199,399 S
95 Trich trudc phi dich vy dai ly chuyén nhugng 319.2.5 16,500,000 16,500,000
Expense accruals for Tranfer agency fee
Phal tra, phal ndp khac
: 7,479,452 4,958,904
10 Other payables 820 '
Phéi tra phi thiét I§p quy ban dau 320.4 )
Fund initial set-up fee payables ¥
Phdi trd phi giao dich chung khodn h$ nha déu tv 3202 N i’
Transaction fee Payables on behalf of investors i
Dy chi phi cung cap djich vy tinh gid tri tai sén rong tham chiéu (iNAV)
cho HNX 320.3 -
Accrual expenses payable to HNX for iNAV calculation
Dy chi phi' c3p quyén su’ dung chi s6 cho HNX 120.4 -
Accrual expenses payabie to HNX for Index usage :
Phdi trd phi quan Iy thuong p/@n cho UBCKNN 320.5 7,479,452 4,958,904
Annual management fee paid to SSC
Phdi trd khic .
Other payable 2200
TONG NO'PHAI TRA 300 278,564,869 224,671,940

TOTAL LIABILITIES

N
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STT/ 8 Thuyét Ngay 30 thang 09 ndm 2017 Ngay 30 thang 06 ndm 2017
CHi TIEU/ IND! Y 93y 9 g3y
NO g 1 Ba S8 | i As at 30 Sep 2017 As at 30 June 2017
GIA TRI TAI SAN RONG CO THE PHAN PHGI CHO NHA DAU TU
1L |NAM GIU CHUNG CHi QUY MO 400 103,906,980,312 100,042,245,415
DISTRIBUTABLE NET ASSET VALUE (I-1I)
VGn gép cua cac nha dau tv
L (paid up capital 411 98,000,000,000 98,000,000,000
VGn gép phat hanh
11 | Capital from subscription 912 112,000,000,000 112,000,000,000
V6n gép mua lai
12 Capital from redeemption 413 (14,000,000,000) (14,000,000,000)
Thing du vén gép cUa Nha ddu tu
2 (chambrrimans 414 537,893,056 537,893,056
Lgi nhuan chura phan phdi
3 |undistributed earnings 420 5,369,087,256 1,504,352,359
Lgi nhudn chua phan phdi dau ky
31 |Retained earning at the beginning of the period g0 1, 08892927 (19,95314351782)
Lgi nhudn chua phan phdi trong ky
32 |zetained eaming during the period 420.2 3,864,734,897 21,457,791,148
GIA TRE TAI SAN RONG CUA QUY MO TREN 1 DON VI
CHUNG CHI QUY
IV. |NET ASSET VALUE PER FUND CERTIFICATE £80 10/602.75 10:208:49
(IV=(I-11)/111)
v, |o1 NHUAN DA PHAN PHOI CHO NHA AU TU a1 ) ;
' |DISTRIBUTED EARNINGS
1 Lgi nhudn/tai san da phan phéi cho Nha dau tu trong ky 441 - j
- Distributed earnings assets in the period
Lgi nhudn da@ phén phdi cho Nha ddu tv [Ty ké ti khi thanh 13p Quy md
2. Idén ky lap bao cdo nay 442 & 4
Accumuiated distributed profit/ assets
CAC CHi TIEU NGOAT BANG CAN DOI KE TOAN / OFF BALANCE SHEET ITEM
5::;/ CHI TIEU/ INDICATORS M3 55 “;:::‘ KY BAO CAO/ THIS PERIOD KY BAO CAO/ THIS PERIOD
1 Tai san nhan thé chap 001 e -
*  |Assets received as pledge
Ng khé doi da xir Iy A 5
2 |written off bad debts e
Ngoai té cac loai R
3 Foreign currencies 23
w |75V S S e G et 004 9,800,000.00 9,800,000.00

Number of outstanding fund certificates

g —

Ké toan trugng
(Ky, ho tén)

Ngudi lap biéu
(Ky, ho tén)

Téng giam déc
(Ky, ho tén, déng ddu)

TANG GIAM PAC

N Jg% g{é .%/y

R
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M3u s8 BOSg - QM. Bao cao luu chuyén tién té
Template BO5g - QM. Cash flow statement

(Ban hanh kém theo Théng tu' s& 181/2015/TT-BTC ngdy 13 théng 11 ndm 2015 cua BS Tal chinh huting dan thanh I3p vé quén Iy quy hodn ddi danh myc)
(Issued in assoclation with Circular 181/2015/TT-8TC guiding establishment and management of Exchange Traded Fund)

BAO CAO LUU CHUYEN TIEN TE

CASH FLOW STATEMENT
Quy Il ndm 2017 / Quarter Iil 2017

Tén Cong ty quan ly qu¥:
Management Fund Company:
Tén ngan hang giam sat:
Supervising bank:

Tén Quy:

Fund name:

Ngay I3p bao cao:
Reporting Date:

Cong Ty TNHH Quan Ly Quy SSI

SSI Asset Management Company Limited
Ngan Hang TMCP P&u tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Bank for Investment and Development of Vietnam Jsc - Hathanh Branch

Quy ETF SSIAM VNX50

SSIAM VNX50 ETF
Ngay 10 thdng 10 ndm 2017

10 Oct 2017

~ chitieu
~ Indicator

Sw A T

M3 s6
Code

Thuyét
minh
Note

L8
‘4
3

Quy III ndm 2017
Quarter 111 2017

Quy II ndm 2017
Quarter II 2017

I. Luwru chuyén tién tir hoat d9ng ddu tw
Cash flow from investing activities '

1. Lgi nhudn trirde Thué thu nh3p doanh nghiép
Profit before income tax

01

3,864,734,897

9,475,184,925

/

1.1 Lgi nhudn trudc Thué thu nhdp doanh nghiép
Net loss before corporate income tax

3,864,734,897

9,475,184,92{

1.2 Didu chinh 16/(Igi nhudn) do viéc mua lal chirng chi quy
Adjustments for (gain)/loss from redemption activities

1.3 Diéu chinh (8/(Igt nhun} do viéc mua hd chirng khodn han ch&
Adjustments for (gain)/loss from buying Restricted Securities

2. Biéu chinh cho cac khoan ting gia trj tai san rong tir cac hoat
djng dau tuv
Adjustment for NAV increase from investing activities

02

(- 13i) hodic (+ 18) chénh 1&ch ty gla h8i dodl/ dénh gid lai céc khoan dau
tu chua thyc hién
Unreliased Gain or (Loss) from FX valuation/Investment revaluation

03

(+) chi phi trich trugc
Increase of Accrued Expenses

04

3. L¢i nhudn tir hoat ddng dau tu trude thay ddi von luu dong
Profit from investing activities before changes in working capital

05

(4,916,843,103)

(9,268,607,822)

(-) Tang (+) giam dau tu
(Increase), Decrease Investments

20

(4,862,401,950)

(9,146,295,800)

(-) Tang, (+) gidm phai thu ban chirng khoan dau tu
(Increase), Decrease in Receivables from investments sold but not yet
settled

06

(-) Téng, (+) giam dy thu phai thu tién 13i cdc khoan dau tu
(Increase), Decrease in Dividend and interest receivables

07

(117,556,000)

(68,840,000)

(-) Téng, (+) gidm cac khoan phal thu khac
(Increase), Decrease in other receivables

08

9,221,918

13,463,014

(+) Téng, (-) gidm vay ngén han
Increase, (Decrease) in Short term Loans

09

(+) Tang, (-) gidm phai tra cho ngudi ban
(Decrease), Increase in payables for securities purchased but not yet
settled

10

(+) Tang, (-) giam phai tra cac Bai ly phan phdi Chung chi quy, Cong ty
Quan ly Quy

(Decrease)/increase in subscription and redemption fee payable to
distributors and Fund Management Company

15

(+) T&ng, (-) gidam phal tra thu nhdp cho Nha dau tu
Increase, (Decrease) profit distribution payables

12

(+) Tang, (-) giam Thué va cac khoan phai ngp Nha nudc
Increase, (Decrease) Tax payables and obligations to the State Budget

13

(+) Téng, (-) giam phai trad cho Nha dau tu vé mua Chimg chi quy
Increase, (Decrease) Subscription Suspense Payable

14

(+) T4ng, (-) giam phai tra cho Nha dau tu vé mua lai Chirng chi quy
Increase, (Decrease) Redemption payable

1S

(+) T4ng, (-) gidm phai tra, phai ndp khac
Increase, (Decrease) Other payables

16

2,520,548

30,927,397




(+) Tang, (-) giam Phai tra dich vu quan ly Quy md
d ¥ 4
Increase, (Decrease) Fund management related service expense payable & ST 7 EREAN)
(+) Téng, (-) gidm Thu€ Thu nhdp doanh nghiép da ndp 18 ) A
Increase, (Decrease) Income Tax Payment
Luu chuyén tién thudn tir hoat djng diu tu’ (1+2+3)
Net Cash flow from Investing activities i St ae s i) RETI
I Luu chuyen tién tu hoat dng tai chinh . n-"}f% 8 T ; &
Cash flow from financing activities £ i B
1. Tién thu t& phat hanh Chifng chi quy ETF 3 R )
Receipts from subscriptions
2. Tién chi mua fai Chimg chi quy ETF 3 .
Payments for redemptions
3. Tién vay gdc 3 ) A
Principal of Loans
4. Tién chi tra ng¢ gbc vay 34 5 .
Payment of Principal loans
S. Tién chi trd 8 tirc, tién (3l cho nha dau tu 35 3 ;
Dividend, profit distribution payment
Luu chuyén tién thudn ti hoat djng tai chinh (1-2+3-4-5) 30 A —
Net cash outflows from financing activities
111 Tdng/giam tién thuén trong ky R T 8/ | IR U
Net Increase/Decrease in cash and cash equivalent for 40 i (1,052,108,206) 206,577,103
the period ;
IV. Tién va cac khoan tuang duang tién dau ky
: 1,486,368,437 1,279,791,334
Cash and cash equivalents at the beginning of period 50 B A i it e
Tign gl ngén hang dau ky: 1,486,368,437 1,279,791,3
Cash at bank of the beginning of period 2 i e 3? -
- D ~ s ~ ) -~ _\ .
- Tién gui ngan hang cho hoat dong cua Quy 52 1,486,368,437 1’279’791’31?
Cash at bank for Fund's operation L 3 T Y
- Tién gin cho hoat ddng mua ban clia nha du tu - . M HUI
Cash at bank for Fund's subscription/redemption + Y .
- Tién gui phong téa R -
Frozen Account # b l.
V. Tién va cdc khoan tudng dudng tién cudi ky 55 434,260,231 1,486,36 5.
Cash and cash equivalents at the end of period fohe M-
Tién gif ngén hang cudi ky: 56 434,260,231 1,486,368,437
Cash at bank of the end of period
- Tién gufi ngén hang cho hoat déng cla Quy 57 434,260,231 1,486,368,437
Cash at bank for Fund's operation
- Tién gui cho hoat dgng mua béan cia nha dau tv 58 B
Cash at bank for Fund's subscription/redemption
- Tién gui phong toa 55 A i
Frozen Account
VI. Thay d6i Tién va cic khoan tuong dudng tién trong ky sl © (1,052,108,206) © 206,577,103
Changes in cash and cash equivalents in the period ® R
Khac
Other ®
Ngudi 1ap biéu Ké toan trudng Tong giam déc

(Ky, ho tén)

Sl

(Ky, ho tén)

lq LY [

SL—

(Ky, ho tén, dong déu)

16NG GIAM DOC

S Gk SBe Haing
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M3u s6 BO3 - ETF: M3u bao cio thay d8i gia tr tai san rong, giao dich chirng chi quy
Template BO3 - ETF: Report on change of Net Asset Value, trading of Fund Certificate

(Ban hanh kém theo Thong tur sG' 181/2015/TT-8TC ngay 13 théng 11 ndm 2015 cua Bj Tai chinh hutdng dan thanh 13p vé quan Iy quy hodn déi danh muc)
(Issued in association with Circular 181/2015/TT-8TC guiding establishment and management of Exchange Traded Fund)

BAO CAO THAY DOI GIA TRI TAI SAN RONG, GIAO DICH CHUNG CHI QUY
STATEMENT OF CHANGE IN NET ASSET VALUE AND REDEMPTION, SUBSCRIPTION OF FUND CERTIFICATE

Quy Il ndm 2017 / Quarter IIT 2017

1 Tén Cong ty quan ly quy: Céng Ty TNHH Quan Ly Quy SSI
Management Fund Company SSI Asset Management Company Limited
2 Tén ngdn hang giam sat: Ngan hang TMCP Dau tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
3 Tén Quy: Quy ETF SSIAM HNX30
Fund name: SSIAM HNX30 ETF
4 Ngay 13p bao cao: Ngay 10 thang 10 nam 2017
Reporting Date: 10/0ct/2017
Bon vj tinh/Currency: VND
STTY N§i dung Quy III nam 2017 Quy II nam 2017
No Item Quarter 111 2017 Quarter 11 2017
Quy ETF SSIAM HNX30
SSIAM HNX30 ETF
Gia tri &i san rong cua Quy ETF (NAV) dau ky
I 42,245,415 90,567,060,490
Net Asset Value (NAV) at the beginning of period 100043240, e
Thay d6i NAV so véi ky trudc (= I1.1 + I1.2), trong d9:
11 7 9,475,184,925
Change of NAV during the period (= 11.1 + 11.2), of which: e e
Thay ddi NAV do bién ddng thi trudng va hoat ddng giao dich
cua Quy ETF trong ky
5 . ,864,734,897 9,475,184,925
al Changes of NAV due to market fluctuation and the fund's L L2
investment during the period
Thay d8i NAV do phan chia Lgi nhudn/Tai san cia Quy ETF cho
2 Nha d3u tu trong ky } R
' Change of NAV due to profit distribution to investors during the
period
Thay ddi NAV do hoan ddi lai, phat hanh thém Chimg chi Quy
1 ETF (= 1IL.1 - 1I1.2) N R
Change of NAV due to redemption, subscription of Fund
Certificate
nLy [Khodn thu ts viéc phat hanh b8 sung Chimg chi Quy ETF A .
y Increase from Subscription of Fund Certificate
1.2 Khoan thanh todn tir viéc hodn d8i lai Chimg chi Quy ETF ? .
! Decrease from Redemption of Fund Certificate
Gia tri tai san rong cla Quy ETF cubi ky ( =1 + II + III)
v 103,906,980,312 100,042,245,415
NAV at the end of period (= I + II + 1) Setaasl L S iy

Ngudi lap biéu
(Ky, ho tén)

Ké toan trudng
(Ky, ho tén)

i — YA

Tong giam déc
(Ky, ho tén, déng dau)

18NG GIAM DOC

G Tk e Fing

Ol
7



M3u s6 BO4 - ETF: Bao cao danh myc dau tu'
Template B04 - ETF: Investment portfolio report

(Ban hanh kém theo Thong tu'sG 181/2015/TT-8TC ngdy 13 thang 11 ndm 2015 cua B9 Tai chinh hudng dén thanh I3p vé quan ly quy hoén déi danh muc)
(Issued in association with Circular 181/2015/TT-BTC guiding establishment and management of Exchange Traded Fund)

BAO CAO DANH MYC AU TU
INVESTMENT PORTFOLIO REPORT

Tai ngay 30 thang 09 ndm 2017 - As at 30 Sep 2017

1 Tén Cong ty quan ly quy: Cong Ty TNHH Quan Ly Quy SSI
Management Fund Company SSI Asset Management Company Limited
2 Tén ngan hang giam sat: Ngan hang TMCP Dau tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
3 Tén Quy: Quy ETF SSIAM VNX50
Fund name: SSIAM VNXS50 ETF
4 Ngay lap bao cao: Ngay 10 thang 10 nam 2017
Reporting Date: 10/0ct/2017
Ban vij tinh/Currency: VND
== . hi'éact:i!ét::rid::p B J Ty lé %/Té’t'\g gia tri tai san
STT Loai tai san So ldqu Iy tai ngé); béo Tong gia tri cua quy
Asset types Quantity g i Total value % /Total asset value of the
) Fund
Market price
I Cd phiéu niém yét
Listed equity
1 ACB 178,360 30,600 5,457,816,000
22 CEO 83,275 10,100 841,077,500
3 HUT 43,120 12,100 521,752,000
4 PVS 53,900 16,300 878,570,000
5 SHB 196,980 8,000 1,575,840,000
6 VCG 26,460 20,700 547,722,000
7 VCS 4,182 203,600 851,455,200
8 BID 39,200 19,600 768,320,000
9 BMP 9,800 77,500 759,500,000
10 BVH 15,680 55,000 862,400,000
11 ClI 44,100 32,000 1,411,200,000
12 CTD 6,860 208,000 1,426,880,000
13 CTG 85,260 18,500 1,577,310,000
14 DCM 31,360 13,650 428,064,000
15 DHG 10,780 106,500 1,148,070,000
16 DPM 36,260 22,750 824,915,000
17 DRC 13,720 23,000 315,560,000
18 DXG 53,900 21,000 1,131,900,000
19 FPT 99,960 48,750 4,873,050,000
20 GAS 21,560 69,100 1,489,796,000
21 GMD 36,260 43,750 1,586,375,000
22 GTN 25,480 16,350 416,598,000
23 HBC 24,500 61,400 1,504,300,000
24 HCM 11,760 40,900 480,984,000
25 HPG 212,660 38,900 8,272,474,000
26 HSG 48,020 28,600 1,373,372,000
27 KBC 80,360 14,600 1,173,256,000
28 KDC 28,420 42,000 1,193,640,000
29 MBB (1) 225,351 21,750 4,901,384,250
30 MSN 94,780 55,100 5,222,378,000
31 MWG 46,060 116,300 5,356,778,000
32 NKG 7,840 35,250 276,360,000
x| NLG 12,740 27,050 344,617,000
34 NT2 20,580 26,550 546,399,000
35 PDR 20,580 30,500 627,690,000
36 PNJ 19,600 113,800 2,230,480,000
87 PVD 43,120 14,150 610,148,000
38 PVT 25,480 14,900 379,652,000
39 REE 43,120 35,100 1,513,512,000
40 SAB 24,980 260,000 6,494,800,000
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hi':cth;ét;:d:: Ty |é %/ Tang gia tri tai san
STT Loai tai san $6 lugng ¥ t ign 3 .bé: Tong gia tri cua quy
Asset types Quantity e cgoy Total value %/ Total asset value of the
Market price St
41 SBT 35,280 26,000 917,280,000 0.88%
42 SSI 74,480 25,050 1,865,724,000 1.79%
43 STB 342,020 12,500 4,275,250,000 4.10%
44 VCB 84,280 37,600 3,168,928,000 3.04%
45 VIC 212,660 51,200 10,888,192,000 10.45%
46 VNM 68,600 149,200 10,235,120,000 9.82%
1o
hic 2,923,728 103,546,888,950 99.39%
CG phiéu khdng niém yét
i Unlisted shares TN
1223 e : 0.00%
Tong céc loai ¢d phiéu
Total shares 103,546,888,950 99.39%
1223 0.00%
v Cac loai chu‘r?g. khoan khac 0.00%
Other sercurities
1 2;":; T . 2 0.00%
Ig;:—’l = . 0.00%
Tong cac loai chirng khoan 5
Totalinvastiient 103,546,888,950 99.39%
v Cac tai san khac i
Other assets
{ Dy thu cg Fu’c, tién (3 chuja dén ngay nhan 186,396,000 0.18%
Accrual dividend, interest income
Trd trude phi quan ly niém yét cia S& giao dich chimg
khoan 90
2 Prepaid expense for listing management of Stock 1EAN0N B
Exchange
3 Tién ban chimng khoan phai thu A 0.00%
Receivables from investments sold but not yet settled sl
Phai thu khic =
= Other receivables e
Ig:; 204,396,000 0.20%
Tién
¥ Cash
gesl mat 434,260,231 0.42%
Chimng chi tign gut
- 0.00%
Certificate of deposit - b
Céng cu chuyén nhuong... F 0.00%
Reqistered certificate of deposit \ i
Tong
1 2%
Total R o ‘HUU hA\ \ :
Tong gia tri danh muyc Y QUYl})g#ﬁ/
v Total value of portfolio 104 18,590,101 g i
SA_75)
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1.2.

Cong Ty TNHH Quéan Ly Quy SSI
Quy: SSIAM VNX50 Méu sé BO6g - ETF
(Ban hanh kém theo Théng tu s6 181/2015/TT-BTC ngay 13
thang 11 ndm 2015 cua B Tai chinh huéng dén thanh lp va
quan ly quy hoan doi danh muc)

BAN THUYET MINH BAO CAO TAI CHINH CHON LOC
Quy Il - Nam 2017

Pic diém hoat dgong cua Quy
Giiy chirng nhin chao ban chirng chi Quy va Giay chimg nhan ding ky thanh 1ip Quy

Quy ETF SSIAM VNXS50 (tién than la Quy ETF SSIAM HNX30) dugc Uy ban Chimng khoan Nha nuéc cép Gidy
chirng nhan chao ban ching chi quy ra cong chiing s6 84/GCN-UBCK ngdy 14/10/2014 va Gidy chirng nhan dang ky
thanh I3p Quy ETF SSIAM HNX30 s6 17/GCN-UBCK ngay 10/12/2014.

Ngay 21/08/2017, Quy dugce Uy ban Chimg khodn Nha nuéce cdp gidy Ching nhan sira déi sé 02/GCN-UBCK vé viée
thay ddi tén Quy thanh ETF SSIAM VNX50 va chuyén déi Ngan hang giam sat tir Ngan hang TNHH MTV Standard
Charterd Viét Nam sang Ngan hang TMCP Dau tu va Phat trién Viét Nam — Chi nhanh Ha Thanh.

Vao ngay 22/12/2014, Quy ETF SSIAM HNX30 da dugc S¢ Giao Dich Chitng Khoan Ha Néi cdp quyét dinh niém yét
s6 697/QD-SGDHN. Ngay 31/08/2017, Quy da hiy niém yét trén S& Giao Dich Chirng khoan Ha Noi va dang lam thu
tuc niém yét trén S& Giao dich Chitng khoan Hd Chi Minh.

Trong dot phat hanh ching chi Quy ETF SSIAM HNX30 lin ddu ra cong ching, vén diéu 1é da huy dong dugc la
101.000.000.000 (mét tram linh mot ty) déng, tuong tng voi 101 (mét trdm linh mét) 16 Chirng Chi Quy. Ménh gid
cua mdi Chimg Chi Quy 13 10.000 (mudi nghin) dong.

Quy duge td chirc dudi hinh thire quy ma, hinh thanh tir vige liép nhan, hoan ddi Danh Muc Chirng Khoéan Co céu I'fxy
Chirng Chi Quy theo quy dinh cua phép ludt Viét Nam. Ching Chi Quy dugc niém yél va giao dich trén S¢ Giao Dich
Chirng Khoin.

Dia chi lién h¢ cua Quy

Cong Ty TNHH Quan Ly Quy SSI, Tang S, Toa Nha 1C Ngb Quyén, Hoan Kiém, Ha Noi.

Nhirng dic diém chinh vé hoat dong Quy

Quy mé vdn Quy: Vén diéu 18 cua Quy theo Gidy chimg nhdn ding ky thanh ldp quy 1&: 101.000.000.000 ddng.

Muc tidu ddu tu cia Quy 12 huéng t6i dat hidu qua ddu tr bdm sét mirc sinh 181 thuc té cia Chi S6 VNXS0 trong tét ca
cc giai doan. Chi s6 VNXS50 la chi sb gia thé hién bién dong gid cd phiéu cha céc Cong ty niém yét trén HOSE va
HNX. Chi s6 VNX50 bao gdm 50 cong ty c6 gia tri vén hoa va thanh khoan hang diu trong ré cé phiéu VNX Alishare
dap (g cac didu kién sang loc theo quy dinh vé tu cach ¢ phiéu, ty 18 free float (khdi lugng cb phiéu tw do chuyén
nhugng so voi khéi lugng cb phidu dang luu hanh trén thi truong), thanh khoan, va thuge Top 50 gia tri vén héa cua
VNX Allshare. Ngdy co so cta cua chi s6 VNX350 1a 21/07/2017 véi diém co so 1a gi4 tri chi s§ dong cira cia VNX
Allshare ngay 21/07/2017. Céng Ty Quan Ly Quy cé trach nhiém dam bao mirc sai léch so véi Chi S8 Tham Chiéu
cua Quy lién tuc trong ba (3) thang gin nhit khong vugt qua mire sai léch 8i da theo quy dinh ciia HNX 1a 10%.

Nguyén tic lua chon ¢b phiéu diu tu cua Quy:

a) Céc cb phiéu ndm trong ré Chimg Khoan Co Céu VNXS50.

b) Céc cb phiéu khong ndm trong rd Ching Khodn Co Ciu VNXS0 nhung nim trong danh muc chirng khoan du
phong caa Chi $§ VNX50. Danh muc ching khodn du phong ndy dugc So Giao Dich Chirng Khoén Thanh phé
H Chi Minh (HOSE) cdng bd dinh ky ciing danh muc 50 ma chinh thire ¢ trong Chi S6 VNXS0 tai mdi ky xem
xét dinh ky chi s8. Néu viéc dau tu cac ¢d phiéu nim trong danh sach dy phong xay ra thi viéc déu tu s& duge xem
xét lua chon theo thir ty tir trén xudng dudi dé thay thé cho mdt hoac mdt s& ¢b phiéu trong danh sach thanh phén
chinh thirc cua Chi S6 VNX50.
Gié tri danh muyc dau tu ctia Quy théng thudng khong thip hon 95% gia tri danh muyc chimg khodn twong img cua
chi s tham chiéu VNXS0. Tuy nhién, trong mt s truomg hop khi S& Giao dich Chimg Khodn Thanh Phd Ho
Chi Minh (HOSE) c6 thay déi dinh ky hogc thay ddi bat thudng danh muc chi s tham chiéu VNXS0 hoac do sy

N



a)

b)

c)

d)

e)

g)

2.1

2.2,

bién dong dot ngot cua thi trudmg din t6i ty 1€ tai san ddu tr cia Quy vao danh myc ching khodn 6 thé bién dong
dudi 95% gia tri danh muc chimg khoan tuong ng cua chi s6 tham chiéu VNX50. Khi cé nhitng bién dong trén
xay ra, Quy s& nd luc t4i da didu chinh lai ty 1& tai san dau tr cua Quy vao danh muc chirng khoédn co céu vé mirc
ti thiéu 95% gia tri danh muc chirng khodn tuong tng ctia Chi $& Tham Chiéu VNXS50.

Ky tinh gid tri tai san rong (NAV): Gid tri tai san rong cua Quy sé dugc dinh gia hang ngay va cudi thang. Trong
tridng hop ngay dinh gia roi vao ngay nghi holic ngdy 1€ thi ngay dinh gi4 12 ngdy lam viéc ké tiép lién ngay sau do.
Déi vai ky dinh gia hang thang, ngay dinh gié la ngay dAu tién cua thang tiép theo, va khéong thay dbi ké ca truomg hop
ngay dinh gid roi vao ngay nghi hoic ngay €.

Tén suit giao dich Chitng chi quy: Tan suat giao dich hoan déi duge té chire dinh ky hang ngay.
Han ché dau tu ciia Quy md: Danh Muc Piu Tu ciia Quy ETF SSIAM VNX50 phai phti hop v&i muc tiéu va chién
luge dau tu di duge quy dinh tai Didu 9 Didu Lé ndy va Ban Céo Bach.

Co cAu Danh Muc Pau Tur cuia Quy ETF phai bao dam:

Khong ddu tu vao qua mudi 1am phin trim (15%) tong gié tri chirng khodn dang luu hanh ctia mét td chirc phat hanh,
ngoai trir trdi phiéu Chinh Phu;
Khong déu tr quéa hai muoi phan trim (20%) tong gia trj tai sin cua Quy vao chitng khoan phét hanh bdi cling mot th
chirc, ngoai trir tréi phiéu Chinh Phu;
Khéng dugc ddu wr qué ba muoi phan tram (30%) tdng gid tri tai san cia Quy vao cac cdng ty trong cling mdt nhém
¢bng ty ¢6 quan hé so hitu v&i nhau, trir trudng hgp d6 12 Chimg Khoan Co Cu ndm trong danh muc Chi S6 Tham
Chiéu;
Khéng diu tu vao chimg chi cua chinh Quy dé, hodc cia cic quy dau tu chitng khoan, cdng ty dau tur chig khodn
thanh ldp va hoat dong tai Viét Nam;
Khong duoc ddu ur vao bét dong san, co phiéu chua niém yét, ¢ phiéu chua dang ky giao dich ciia cong ty dai ching,
phén vén gop tai cong ty trach nhiém hiru han, trai phiéu phat hanh riéng 1&; trir trudng hop d6 1a cac tai san quy duge
hudng loi tir cac quyén cta chi sd hiru;
Khoéng dugce diu tur vao chimg khoan phat hanh bai Cong Ty Quan Ly Quy, Ngudi C6 Lién Quan cia Cong Ty Quan
Ly Quy, Thanh Vién Lap Quy trlr truong hop d6 la Ching Khodn Co Céu nim trong danh muc Chi S6 Tham Chiéu;
Tai moi thoi diém, tdng gi4 tri cam két trong cac hop ddng ching khodn phéi sinh va du ng céc khoan phai tra cua
Quy, khong dugc vuot qua Gia Tri Tai San Rong Cua Quy
Cong Ty Quan Ly Quy khong duge phép vay dé tai trg cho cac hoat dong cia Quy ETF, trir trudng hgp vay ngin han
dé trang trai cac chi phi cén thiét cho Quy. Tdng gia tri cdc khoan vay ngin han cia quy khoéng duoc qua nim phén
tram (5%) Gia Tri Tai San Rong Cua Quy tai moi thoi diém va thoi han vay t6i da 1a ba muoi (30) ngay.
Co cdu dau tr ciia Quy ETF quy dinh tai diém a, b, ¢ vé& han ché du tu cia Quy duge phép sai léch nhung khong qué
mudi lam phan trim (15%) so v&i cac han ché dau tu quy dinh néu trén va chi do cic nguyén nhan sau:
v Bién ddng gi4 trén thi trudng cia tai san trong Danh Muc Dau Tu cua Quy;
v Hoat déng chia, tach, hop nhdt, sip nhap, giai thé, pha san, thau tém, chdo mua cong khai ciia cac td chirc
phét hanh;,
v Co chu danh muc chirng khoén cua chi s tham chiéu thay ddi;
¥" Quy thuc hién cac khoan thanh toan hgp phap; thyc hién cac hoat djng hoan ddi danh muc chung khoén co
chu theo quy dinh tai Diéu 12 Thong tu 229/2012/TT-BTC vé Huéng din thanh lap va quan Iy quy hoan déi
danh muc;
v Quy dang trong thdi gian thanh ly, giai thé hogc thoi gian hoat dong cuia Quy tinh tir thoi didm duoc cip gidy
ching nhén ding ky thanh 1dp quy ¢6 hiéu luc chura qué chin muai (90) ngay.
Ky ké toan, dom vj tién té sir dung trong ké toan:

Ky ké toan
Ky ké toan nim cuia quy 12 tir ngdy 01 thang 01 dén ngay 31 thang 12.
Don vi tién té sir dung trong ké toan

Béo cdo tai chinh duge Idp va trinh by bing Pdng Viét Nam (“VND").
Chuin muc va Ché ¢ ké toan ap dung



3.1. Ché d{ ké toan dp dung

3.2.

4.2

ii)

iii)

Quy s& ap dung ché do ké toan Viét Nam va tuan tha cac quy dinh khéc lién quan dén cdng tac ké toan cho Quy do céc
co quan c6 thim quyén quy dinh

Bao cao tai chinh

Cong Ty Quan Ly Quy ¢6 trach nhiém chudn bj cac béo céo tai chinh thudng ky vé& két qua kinh doanh va tinh hinh tai
chinh clia Quy va cac bao cdo can thiét khac dé trong trinh hoat djng cua Quy.

Bao cdo tz‘%i chinh ban nién /bao céo tai chinh hang nim s& dugc sodt xét ban nién/ kiém toan doc 1ap hang nim bai
cong ty kiém toan dugc lua chon. Cac ban sao cua béo cdo kiém todn va bao céo hoat dong cua Quy phai dugc guri dén
timg thanh vién Ban dai dién quy va cdng bd cong khai trén website cia Cong ty quan Iy quy dé nha ddu tu c6 thé
tham khao..

Cong Ty Quén Ly Quy phai tudn tha cic quy dinh hién hanh cua phép luit vé ché o bao cdo va cong bo thong tin lién
quan dén cac hoat dong kinh doanh cia Quy.

Cic chinh sich ké toan ap dung
Tién giri ngan hang va cic khoan tuong duong tién

Tién giri ngdn hang va cic khoan tuong duong tién bao gém tién giri khong ky han va cac khoan ddu tu ngin han
khdng qud ba (03) thang tai ngdn hang cé tinh thanh khoan cao, ¢6 thé d& dang chuyén ddi thanh mét luong tién xac
dinh, khong c6 nhiéu rui ro vé thay déi gi4 tri va duoc sir dung cho muc dich dap (g céc cam két chi tién ngén han
hon 14 cho muyc dich ddu tu hay 13 cdc muc dich khéc.

Cac khoan dau tu

Cac khoan diu tu ching khoan dugc ghi nhén ban dau theo gi4 gdc, chi bao gdm gia mua ma khong bao gdm cic
khoan chi phi lién quan dén vigc mua cac khoan déu tu d6 ké ca phi méi gidi, phi giao dich va phi ngdn hang, va dugc
danh gid lai tai ngdy cua bdo céo tinh hinh tai chinh theo phuong phdp xac dinh gié tri néu tai muc 4.2 (iii). Céc khoan
13 hogc 13 do danh gi4 lai cac khoan dau tu dugc ghi nhan vao béo cdo thu nhap.

Phin logi

Quy phan loai cic ching khoan niém yét va chwa niém yét dugc mua vGi muc dich kinh doanh 14 ching khoan kinh
doanh.
Ghi nhin ban diu

Quy ghi nhdn danh muc chimg khodn co cdu duge hoan dbi 1y ching chi quy tai ngay 1am vige thir hai ké tir ngay
giao dich hoan dbi — ngay xac nhén hoan 14t giao dich va xdc nhdn quyén s& hitu cho Quy.

Quy ghi nhan danh myc chirng khodn ma Quy thyc hién dau tu tai ngay giao dich.

Cb phiéu thudng va cb tirc chia bing cd phiéu dugc hach todn vao cic khoan diu tu voi gid tri bing khong va duge
danh gi4 lai gi4 trj cba cdc cb phiéu d6 vao ngay 1ap bio céo tinh hinh tai chinh.

Gi tri cua quyén mua cb phiéu dugc xac dinh [a phin chénh léch giira gia thi trudng cua cb phiéu tai ngay ldp bao cdo
tai chinh va s6 tién thuc hién quyén mua vao ngdy thong bdo thyc hién quyén mua nhin véi ty 1¢ cin c6 dé mua mt
¢b phin méi. Gia tri cuia quyén mua s& duge danh gia lai vao ngay béo cdo tinh hinh tai chinh.

Xdc dinh gid tri

Theo Théng tu 229/2012/TT-BTC ngay 27 thang 12 nim 2012 do B Tai chinh ban hanh vé hudng din thanh 1ap va
quan ly quy hoan déi danh muc, cdc khoan ddu tu thugc Danh myc dau tu cha Quy dugc danh gia lai theo gia thi
trudng tai ngdy cua bdo cdo tinh hinh tai chinh. Trong truong hgp khong c6 gia thi truong tai ngay giao dich gén nhét
hodc gi4 thi trudng ¢6 nhiéu bién dong, Cong ty Quan ly Quy duge sir dung gid tri hop ly dé dénh gid lai cac khoan
dAu . Gia tri hop ly duge xéc dinh theo nguyén téc, phuong phap hodc md hinh Iy thuyét dinh gid tai san tdi chinh da
duoc quy dinh tai diéu 1é Quy, hojc sb tay dinh gi4 cia Quy hodc sau khi da dugc Ban Dai dién Quy chap thudn bing
van ban, Khoan ddu tu chimg khoan dugc dénh gia lai tai ngdy cta bao cdo tinh hinh tai chinh theo Diéu & Quy nhu
sau:

Trdi phiéu

Trai phiéu niém yét

\\%



Gia yét hodc tén goi khéc tily thuge vao quy dinh ndi bd cua Sa giao dich chirng khodn (gia sach), trén hé thong giao
dich tai S¢ Giao dich Chirng khoan cho céc giao dich mua ban thong thudng (outright) tai ngay cé giao dich gin nhit
trude ngay dinh gia cong lai lay ké;

Trudng hop khéng c6 giao dich nhidu hon hai (02) tuan tinh dén ngay trude ngdy dinh gia hodc chi c6 cac giao dich
véi gi4 ¢6 nhiéu bién dong bét thudng theo quy dinh tai S4 tay Dinh gia va da dugc Ban Dai dién Quy chép thuan bing

van bén, tu tién thue hién theo thir tur tir trén xudng mét trong cac mirc gia sau:

+ Gia xac dinh theo phuong phéap di dugc Ban Dai dién Quy chdp thudn (chi tiét trong S6 tay dinh gid);
+ Gia mua cong 1ai luy ké;
+ Ménh gia cong i liy ké.

Trai phiéu khong niém yét dugc dinh gia bang gid mua cong lai ldy ké.

Chirng quyén gin lién vai trai phiéu chuyén di duge dinh gid bing gia mua.

Cé phiéu

. Cb phiéu niém yét trén S& Giao dich Chirng khoan Hd Chi Minh hoac Ha Noi

- Gid dong cira hoac tén goi khéc, tiy thudc vao quy dinh ndi bd cua S& giao dich chitng khoén, cua ngay co
giao dich gan nhét trude ngdy dinh gia;

- Trudng hgp khdng cé giao dich nhiéu hon hai (02) tuan tinh dén ngay trude ngdy dinh gid, uu tién thue hién
theo thir tir tir trén xudng mot trong cac mirc gia sau:

+ Gia dong cira hodc tén goi khdc, tuy thugc vao quy dinh ndi bd cua S¢ giao dich chirng khoén, ciia ngdy c6

giao dich gin nht trong vong 12 thang trudce ngay dinh gid; hodc

Gia mua; hodc
Gié tri s6 séch; hodc

+ + +

Gia xac dinh theo phuong phap di duge Ban Dai dién Quy chip thuin.

Cd phiéu bj dinh chi giao dich, hoac huy niém yét hoac hiy dang ky giao dich:

U tién thre hién theo thir ty tir trén xuéng mot trong cac murc gia sau;

e Gia tri sb sach; hodic

- M¢énh gid; hodc

- Gié xac dinh theo phuong phap da duge Ban Dai dién Quy chap thuan.
. Cd phiéu cta t chirc trong tinh trang giai thé, pha san

Uu tién thuc hién theo thir tu tir trén xudng mot trong cdc muc gid sau:
= 80% gid tri thanh 1y cia cb phiéu d6 tai ngdy ciia bdo cdo tinh hinh tai chinh gin nhit trudc ngay dinh gia;
hoac

- Gi4 xac dinh theo phuong phép da duge Ban Pai dién Quy chap thuan.
Chitng khodn phdi sinh

. Chirng khoan phai sinh niém yét dugc danh gid lai vao ngay giao dich truéc gan nhét trude ngay dinh gia.
. Chiing khoan phéi sinh niém yét khong c6 giao dich trong vong 2 tudn tré 1én theo gia duge xac dinh theo
phuong phép dd dugc Ban Dai dién Quy chép thuan.

iv) Chim dit ghi nhin

4.3

Céc khodn dau tu chimg khoan dugc chdm dt ghi nhan khi quyén duge nhan dong tién tir khoan diu tu ching khoan
d6 da cham dirt hogc Quy da chuyén giao phan 16n rui ro va lgi ich ghn lién véi quyén s hitu chimg khoan.

Gid vdn cua ching khodn kinh doanh duoc tinh theo phuong phap binh quan gia quyén vao cubi ngay giao dich.

Cac khoan phai thu

Céc khoan phai thu bao gdm phai thu vé ban céc khoan dau tu, phai thu va du thu ¢é tire, tién 13i cdc khoan diu tu,
phai thu tir viéc quyét todn véi nha ddu tu khi Quy mua/ban ho chig khodn bi han ché, cac khoan phai thu tir don vi
dau tu trong trudng hop ¢6 sy kign doanh nghiép (cd tirc bing tién, cd tirc bing cb phiu, ¢b phidu thuong, quyén mua
ch phiéu phat hanh thém) phét sinh lién quan dén danh muc ching khoan co cdu hoan ddi do viéc ghi nhén s& hiru
chua dugc thyc hién gitta Quy va nha déu tir hodc lién quan dén chimng khodn bj han ché dang trong qué trinh mua/ban
ho nha dau tu va cac khoan phai thu khéc lién quan dén hoat dong ciia Quy. Céc khoan phai thu duge phan 4nh theo
nguyén gia trir di du phong phai thu kho doi.
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Theo Thong tu 228/2009/TT-BTC ngay 7 thdng 12 ndm 2009 do B9 Tai chinh ban hanh, du phong phai thu khé doi
duge 1ap dya trén du kién tdn thit c6 thé xay ra trong truong hgp khoan ng chua dén han thanh toan nhung 10 chic
kinh té 1am vao tinh trang ph san hodc dang lam thu tuc gii thé; ngudi ng mét tich, bo trén, dang bi cdc co quan phat
luat truy t6, xét xir hogc dang thi hanh &n hogic da chét hoic dya trén tinh trang qua han cia cdc khoan phai thu véi ti 18
trich 1p dy phong nhu sau:

Thoi gian qud han Mukc trich lip
dw phong

Tir trén séu (06) thang dén dudi mot (01) ndm 30%

T mét (01) nam dén duéi hai (02) nim 50%

Tir hai (02) nam dén dudi ba (03) ndm 70%

T ba (03) nam trg 1én 100%

Déi véi cac khoan ng qua han, Quy cling danh gia thém vé kha nang thu hdi dy kién cua céc khoan ng nay dé xé4c dinh
thém du phong (néu can lhiél) ngodi khoan du phong da dugc trich 1dp dua trén tinh trang n¢ qua han.

Dy phong ng phai thu kho doi duge trich lap cho céc tdn thit c6 thé xay ra cho céc khoan ng chua dén han thanh todn
dugc xac dinh boi Quy sau khi xem xét dén kha ning thu hdi cua cac khoan ng nay.

Céc khoan du phong ng phai thu kho doi phét sinh duge ghi nhan vao bao céo thu nhip trong ky.

Cic khoan phai tra

Céc khoan phai tra bao gdm phai tra vé mua céc khoan dau tu, phai tra dich vu quan ly Quy, phai tra tir viéc quyét todn
v6i nha dau tu khi Quy mua/ban ho chirng khoén bi han ché, cic khoan phai tra cho nha déu tu trong truong hop cé su
kién doanh nghiép (cb tirc bing tién, ¢b tirc bing ¢b phiéu, ¢ phiéu thudng, quyén mua cb phiéu phat hanh thém) phat
sinh lién quan dén danh muc ching khoén co chu hoan ddi do viéc ghi nhan s¢ hiru chua duge thuc hién gitra Quy va
nha diu tu hojc lién quan dén chirng khoan bj han ché dang trong qué trinh mua/ban hj nha ddu tr va céc khoan phai
tra khac. Cac khoan phai tra dugc thé hién theo gi4 gdc.

Dy phong

Dy phongn phai tra bao gdém phai tra vé mua céc khoan déu tu, phai tra dich vy quan ly Quy, phai tra tir viéc quyél
todn véi nha dau tr khi Quy mua/bén ho chirng khodn bén s& 1am giam sut c4c lgi ich kinh té trong tuong lai dé thanh
toan cac nghia vu vé khoan ng phai tra d6. Khoan dy phong duge xdc dinh bing cich chiét khiu dong tién dy kién c6
thé phai tra trong trong lai véi ty 1& chiét khau trude thué phan anh danh gia hién tai cua thi truong vé gia tr thoi gian
clia tién va rti ro cu thé cua khoan ng dé.

Phan logi ciac cong cu tai chinh

Nhim muyc dich duy nhét la cung cdp céc thdng tin thuyét minh vé tdm quan trong ctia cac cong cy tai chinh dbi véi
tinh hinh tai chinh va két qua hoat dong kinh doanh ctia Quy va tinh chét va mirc dd rui ro phat sinh tir cac cong cu tai
chinh, Quy phan loai cac cong cu tai chinh nhu sau:

Tai san tai chinh

Tai san tai chinh dugc xdc dinh theo gid tri hop Iy théng qua Bdo cdo thu nhdp la mot tai san tai chinh thoa man mot
trong cdc diéu kién sau:

X Tai san tai chinh duge Quy phén loai vao nhém nim giir dé kinh doanh. Tai san tai chinh dugc phan loai vao
nhém nim giir dé kinh doanh, néu:

- tai san dugc mua chu yéu cho muc dich ban lai trong thai gian ngén;

- co béng ching vé viéc kinh doanh cdng cu do nhim muc dich thu lgi ngén han; hoédc

- cdng cu tai chinh phai sinh (ngoai trir cac cong cu tai chinh phai sinh dugc xac dinh 1a mgt hgp ddng bao lanh
tai chinh hodc mot cong cu phong ngira rui ro hi¢u qua).

. Tai thoi diém ghi nhén ban dau, Quy xép tai san tai chinh vao nhém xac dinh theo gié tri hgp ly thong qua
Bao cdo thu nhap.

Céc khoan dau tu ndm giir dén ngdy déo han

Cac khoan diu tu ndm gitr dén ngdy ddo han la cac tai san tai chinh phi phai sinh vdi cac khoan thanh todn ¢b dinh
5
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4.7

hodc c6 thé xac dinh va c6 ky d4o han ¢b dinh ma Quy ¢6 y dinh va c6 kha ning gilt dén ngay ddo han, ngoai trir:

. céc tai san tai chinh ma tai thai diém ghi nhan ban diu da duge Quy xép vao nhom xac dinh theo gia tri hgp
ly théng qua Béo cédo thu nhép;

. céc tai san tai chinh d3 duge Quy xép vao nhém sin sang dé ban; va

= cc tai san tai chinh thoa man dinh nghia vé céc khoan cho vay va phai thu.

Cac khoan cho vay va phai thu

Céac khoan cho vay va phai thu 1 céc tai san tai chinh phi phéi sinh v&i cdc khoan thanh toén ¢b dinh hogc ¢6 thé xac
dinh va khong dugc niém yét trén thi trudng, ngoai trir:

. cac khoan ma Quy cé ¥ dinh ban ngay hodc s& ban trong tuong lai gan dugc phan loai 12 tai san ndm giir vi
muc dich kinh doanh, va c4c loai ma tai thoi diém ghi nhan ban dAu duge Quy xép vao nhém xéc dinh theo gia tri hop
ly thdng qua Béo cdo thu nhap;

. c4e khoan duge Quy xép vao nhém sin sang dé bén tai thoi diém ghi nhan ban dau; hoic

che khoan ma ngudi ndm gii c6 thé khong thu hdi duqc‘phzx\n 16n gia tri dau tu ban ddu, khong phai do suy giam chat
lugng tin dung, va dugc phén loai vao nhém sin sang dé ban.

Tai san sin sang dé bén 14 cAc tai san tai chinh phi phai sinh dugc xédc dinh 12 sin sang dé bén hoic khong dugc phan

loat la:

& céc tai san tai chinh x4c dinh theo gié tri hgp ly thdng qua Béo céo thu nhép;
) céc khoan ddu tur gilr dén ngay ddo han; hodic

L cac khoan cho vay va cac khoan phai thu.

Ng phdi tri tai chinh dwge xdc dinh theo gid tri hop Iy thong qua Bdo cdo thu nhip

No phai tra (ai chinh duge x4c dinh theo gia tri hop ly thong qua Bdo cdo thu nhap [a mét khoan ng phai tra tai chinh
thoa man mét trong céc diu kién sau:

. No phai tra tai chinh dugc Quy phan loai vao nhém nim gitr dé kinh doanh. Mét khoan n¢ phai tra tai chinh
dugc phan loai vao nhém ndm gitr dé kinh doanh néu thoa man mot trong cac diéu kién sau:

- duge tao ra chu yéu cho muc dich mua lai trong thoi gian ngén;

- co b?mg ching vé viéc kinh doanh cong cu d6 nham muc dich thu lgi ngén han; hodc

- cong cu tai chinh phéi sinh (ngoai trir cdc cong cu tai chinh phai sinh dugc xdc dinh 1a mdt hop ddng bao lanh
tai chinh hodic mét cdng cu phong ngira rui ro hiéu qua).

. Tai thoi diém ghi nhan ban dau, Quy xép ng phai tra tai chinh vdo nhém xéc dinh theo gia tri hgp ly thong
qua Béo cédo thu nhip.

No phai tra tai chinh duge xac dinh theo gi tri phén bd

Céhc khoan ng phai tra tai chinh khong dugce phén loai 12 ng phai tra tai chinh dugc xac dinh theo gid tri hop 1y thong
qua Béo cao thu nhap sé& dugc phan loai 12 ng phai tra tai chinh dugc xéc dinh theo gia tri phan bd.

Viéc phén loai cac cdng cu tai chinh k& trén chi nhim muc dich trinh bay va thuyét minh va khéng nhim muc dich mé
ta phuong phap xéac dinh gié tri cua cac cong cu tai chinh. Céc chinh sach ké toan vé xac dinh gia tri cia cic cong cu
tai chinh duge trinh bay trong céc thuyét minh lién quan khéc.

Thué

Theo cic quy dinh thué hién hanh tai Viét Nam, Quy khdng thudc dbi tugng chiu thué thu nhdp doanh nghiép. Tuy
nhién cdng ty Quan ly Quy c6 trach nhiém khéu trir thué ciia cac ¢4 nhan va té chirc tham gia céc giao dich véi Quy
nhu sau:

Giao dich trd cé tirc cho nha dau tie

Khi Quy tra cd tirc cho Nha ddu tu, Quy phai tudn the quy dinh khdu trir, ké khai va ndp thué theo Théng tu
78/2014/TT-BTC ngdy 18 thang 6 nam 2014 (“Thong tur 78") duoc sira dbi va bd sung boi Thong tur 96/2015/TT-BTC
ngay 22 thang 6 ndm 2015 va Thong tu 111/2013/TT-BTC ngay 15 thang 8 ndm 2013 (“Thong tu 1117) duge sira dbi
va bd sung bai Thong tr 92/2015/TT-BTC ngay 15 thang 6 nam 2015 (“Thong tu 92) do Bo Tai chinh ban hanh va
Céng vin sb 10945/BTC-TCT ngay 19 thang 8 nam 2010 ctia Tong Cuc thué vé chinh sach thué ddi véi viée chia cd
tirc cho té chirc ddu tu. Theo d6, khi tra cd tire cho cde t chirc dau tur, khong phan biét t chirc dau tu trong nude hoac
nude ngoai, Quy can giir lai 22% lgi nhuan dugc phan phdi (ngoai trir phin lgi nhuin dugc phan phéi da chiu thué thu
nhap doanh nghiép & khau trude va 13i tri phiéu thu duge tir trai phiéu thude dién mién thué theo quy dinh cua phap
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ludt hign hanh). Khi tra cd tirc cho nha dAu tw 1a ca nhin, Quy c6 trach nhiém khéu trir s thué thu nhap ca nhan bing
5% lgi nhudn dugc phéan phéi.
Giao djch mua lgi chirng chi quy

Cong ty Quan ly Quy c6 nghia vu khiu trir, ké khai va ndp thué déi véi giao dich mua lai ching chi quy tir nha dau tu
ca nhan (trong nudc va nude ngoai) va td chire diu tu nude ngoai theo hudng dn cita cong van sb 233 1/TCT-CS ngay
15 thang 6 nam 2015 do Téng Cuc Thué ban hanh, Théng tu 111 dugc stra dbi va bd sung boi Thong tu 92 va Thong
tw 103/2014/TT-BTC ngdy 6 théng 8 nam 2014 do B Tai chinh ban hanh. Mirc thué 4p dung Ia mirc theo quy dinh
clia phdp ludt hién hanh trén gia chuyén nhugng.

Quy s& khdng khau trir thué déi véi cac giao dich mua lai chirng chi quy tir nha dau tu 13 t6 chie trong nude. Cac nha
dau tu nay phai chiu trach nhiém tur ké khai va ndp thué cho Nha nuéc theo Théng tu 78/2014/TT-BTC ngay 18 thang
6 nim 2014,

4.8 Chung chi quy va Gia tri tai san rong cé thé phan phéi cho nha dau tu nim giir chang chi quy

(i)

(i)

(iii)

(iv)

4.9

@)

(ii)

4.10

Von gop phit hanh

Céc ching chi quy vai quyén huong ¢b tire dugce phan loai la vén chi so hiru. MGi chimng chi quy ¢ ménh gia la
10.000 ddng Viét Nam, mét 16 ching chi quy tuong rng véi 100.000 ching chi quy.

Sé lugng giao dich hoan di tdi thiéu 1a mot 16 chirng chi quy tuong Ung v&i mét tram nghin (100.000) ching chi quy.
Gié trj tai san rong trén mt 16 ching chi quy bng gi4 tri tai san rong ciia Quy chia cho tdng sb 16 chimg chi quy lam
tron dén hang don vi. Gié trj tai san rong trén mdt chirng chi quy bing gi trj tai san rong cua Quy chia cho tdng s6
chirng chi quy dang luu hanh va ldy dén (02) s6 thap phan.

Vén gbp phat hanh 13 khoan vén gép tir viéc hoan ddi 16 ching chi quy 14y danh muc chimng khoan co cdu. Vén gop
phat hanh duge phan anh theo ménh gia cua chirng chi quy va dugc ghi nhan tai ngay ngy 1am viéc thir hai ké tir ngay
giao dich hodn déi — ngay x4c nhan hoan tét giao dich va xac nhan quyén s hiru cho Quy.

Vén gop mua lgi

Vén gép mua lai 1a khoan vén g6p tir viée hodn déi danh muc chirng khoén co cdu 1y 16 ching chi quy. Vén gép mua
lai dugc phan anh theo ménh gid ching chi quy. Vén gép mua lai duge phan anh theo ménh gid chimng chi quy va
dugc ghi nhan tai ngay ngay lam viée thir hai k& tir ngay giao dich hoan dbi — ngay x4c nhin hoan tit giao dich va xac
nhén quyén s& hiru cho Quy.

Théing di vén gép ciia nha dau tw

Thang du vén thé hién chénh léch giira gid tr ti san rong trén mot chimg chi quy ding dé hodn ddi voi ménh gia ddi
v@i cac chung chi quy duge phat hanh/mua lai.
Phdn phéi thu nhip cia Quy

Theo Diéu 1& cia Quy, Quy sé& thuc hién phan phdi ¢b tirc cho nha ddu tr khi Dai hoi nha dau tu théng qua. Viée phin
phdi thu nhap cua Quy phai dam bao nguyén téc va diéu kién theo quy dinh tai Didu 1¢ hoat dong cua Quy.

Doanh thu

Doanh thu dugc ghi nhan khi Quy ¢6 kha ning tuong ddi chic chin nhan dugc cac lgi ich kinh té va cac khoan doanh
thu nay c6 thé xac dinh duge mgt cach déng tin cdy. Céc tiéu chuin cu thé sau day phai dugc dap Ung trude khi doanh
thu dugc ghi nhan.

Thu nhdp lai tién gui, ldi trai phiéu va cé tire

Thu nhap 13i tién gui va 1ai trai phiéu duge ghi nhan trong bio cdo thu nhap trén co s& don tich trir khi kha nang thu
hdi khong chic chic. Thu nhap tir ¢6 tire duge ghi nhn khi quyén nhan ¢ tirc caa Quy duge xac lap.

Thu nhip tic hoat djpng kinh doanh chitng khodn

Thu nhép tir hoat dong kinh doanh chitng khoan dugc ghi nhén trong bao cdo thu nhap khi nhin dugc théng bao két
qua giao dich hodn ddi chirng chi quy, két qua giao dich chimng khoén tir Trung T'4m Luu ky Chirng khoan Viét Nam
da duoc kiém tra boi Ngan hang Gidm sat (déi vi chimg khoén da niém yé1) va khi hoan tit hgp ddng chuyén nhugng
tai san (ddi v6i ching khodn chua niém yét).

Chi phi
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4.12

4.13

4.14

5.2

Cac khoan chi phi dugc ghi nhan trong béo cdo thu nhép trén co s¢ ddn tich.
Gia tri tai san rong trén mdi ching chi quy va gia tri tai san rong trén mdi 16 chiing chi quy

Gia trj tai san rong trén mdi ching chi quy duge tinh bing cach chia gid tri tai san rong cua Quy cho ching chi quy
dang luu hanh tai ngay cua bdo cdo tinh hinh tai chinh.

Gid tri tai san rong trén mdi 16 chimg chi quy dugc tinh bing cach chia gi4 tri tai san rong cia Quy cho 16 ching chi
quy dang luu hanh tai ngdy cua béo cdo tinh hinh tai chinh.

Gi4 tri tai san rong dugce xéc dinh bang cach ly tdng tai san trir di téng ng phai tra.

Bao cao bg phan

Quy hoat dong nhu mdt bg phan.
Cac bén lién quan

Céc bén/ngudi duge xem 12 ¢6 lién quan néu mot bén/ngudi c6 kha ndng, truc tiép hodc gidn 1iép, kiém soat hoic co
anh huong déng ké doi véi bén kia trong viéc dua ra céc quyét dinh tai chinh va hoat dong kinh doanh. Cac bén ciing
dugc xem 1a c6 lién quan néu cac bén cling chiu su kiém soat chung hodc cling chiu anh hudng dang ké chung.

Cac quy ddu trr khac dudi sy quan 1y cua Cong ty Quan ly Quy va ngudi ¢6 lién quan cua Cong ty Quan ly Quy theo
quy dinh tai Ludt Ching khoén dugc xem 13 cdc bén lién quan véi Quy.

S6 du bing khéng

Céc khoan muc hay s6 du duge quy dinh trong Thong tu s 181/2015/TT-BTC ngay 13/11/2015 ctia B6 Tai chinh vé
ché d6 ké todn ap dung ddi v6i quy ETF khong duge thé hién trong bao cdo tai chinh nay thi duge hiéu 1a ¢6 sd du
bing khong.

Cac su ki¢n hoic giao dich trong yéu trong ky ké toan

Tién gii ngin hang

30/09/2017 30/06/2017
VND VND

Tién giri ngén hang cho hoat dong Quy
md tai Ngan hang luu ky 434.260.231 1.486.368.437
Tién guri ¢ ky han khong qué 3 théng ) 4
434.260.231 1.486.368.437

Cic khoan dau tu

Bang tinh hinh bién dong gi4 thi trudng hodc gié tri hgp Iy cac khoan dau

Chénh léch danh gia

Khoin du tur Gi mua Gis thi truimg Sua,
danh gia lai
Chénh léch ting  Chénh léch giam
VND VND VND VND VND
Cod phiéu 98.504.236.735 103.546.888.950 11.964.288.527 (1.878.984.097)  5.042.652.215
Quyén mua = = = -

5.3
3835

86.915.093.115 g5 (84.487.000  21.058.880.117 (9.289.486.232) 98.684.487.000

Phai tra dich vu quan ly quy mo :

Phi quan 1y Quy
Phi quan 1y Quy dugc tinh hang ngay dua trén ) ngay thuc 1é trong ky dinh gia va gid tri tai san rong cua Quy tai ngay
dinh gia. Phi quan 1y quy 1a 0,5% gia tri tai san rong cua Quy ETF SSIAM VNXS50/nam tai chinh, tdi thiéu la

30.000.000 VND/thang. Phi ndy duge tra cho Cong ty quan Iy quy SSI dé thuc hién cac dich vy quan 1y cho Quy ETF
SSIAM VNXS50.



5.3.2  Gid dich vy lieu ky, dich vu gidm sdit Quy, quan trj Quy

Dich vu Biéu gia dich vy

Gidm sat ®  0,02% NAV/nam, tdi thiéu 5.000.000 VND/ thang (chua bao gdm thué GTGT(néu c6))

Luu ky ching khoén ®  0,06% NAV mdi nam (chua bao gdm thué gia tri gia tang), ti thiéu 20.000.000
VND/théing;

Quan trj Quy e 0,03% NAV mdi nam (tinh trén tdn sudt giao dich hoan doi hang tuan); t6i thiéu 15.000.000
VND/théng

oSG tra phi hang thang 12 tdng s6 phi dugc tinh (trich 14p) cho céc ky dinh gi4 thue hién trong

thang

Phi Dich Vu Dai Ly Chuyén Nhugng duge tra cho 6 chirc cung cép dich vu Dai Ly Chuyén Nhuong cho Quy v&i mirc phi
5.000.000 VND/thang (chua bao gém thué gié trj gia ting).

5.3.3 Phi cung cip djch vu tinh gid tri tai sin rong tham chiéu (iNAV), phi quan Iy va vin hanh chi so tham chiéu

Phi dich vy quan 1y va vin hanh chi so tham chiéu trén HNX

¢ g
§ Dich vu Biéu phi
.:‘ Quanly va vinhanh o 2,000.000 VND/thing (mién phi nam déu tién)
chi s tham chiéu
'd
v Cung cdp dich vutinh o 2.000.000 VND/thang (mién phi nam 2017)
A gid tri tai san rong tham

chiéu

Phi dich vy quan Iy va van hanh chi sé tham chiéu trén HOSE

Dich vu Biéu phi

Quan ly va van hanh e 0.02%/NAV/Nim, tdi thiéu 50.000.000 VND/ndm
chi s tham chiéu

Cungcdp dich vutinh o  0.029%/NAV/Nam, t6i thidu 50.000.000 VND/nm
gid tri tai san rong tham
chiéu

Céc phi trén duge tinh vao mdi ky dinh gia dya trén NAV trude phi tai ngay trude ngdy dinh gia va dugc tra dinh ky
hang ndm.

5.4  Cac loai phi va I¢ phi khéc
Cac chi phi khéc ciia Quy bao gdm:

a) Phi giao dich bao gom phi méi gidi, phi chuyén nhugng céc giao dich tai san cua Quy phai tra cho cong ty chirng khoan;

b) Chi phi kiém todn tra cho t6 chirc kiém toén;

¢) Chi phi dich vu tu vin phép ly, dich vu bdo gié va cac dich vu hgp ly khéc;

d) Chi phi dy thao, in an, gui Ban Céo Bach, Ban Cao Bach tom tit, bdo cao tai chinh, bdo cdo thudng nién, xic nhén giao
dich, sao ké tai khoan va cac tai liéu khac cho Nha Piu Tu; chi phi cong bd thong tin ctia Quy; chi phi td chirc hop Dai Hoi
Nha PAu Tu, Ban Dai Dién Quy;

e) Chi phi lién quan dén thyce hién cac giao dich tai san cua Quy;

f)  Chi phi lién quan dén viéc thué cac té chirc ddc lap cung cdp dich vu dinh gi4, danh gia tai san Quy;

g) Thu lao cho Ban Dai Dién Quy;

h) Céc chi phi hgp ly va hgp 1€ va duge Ban Dai Di¢n Quy quyét dinh;

i)  Chi phi bao hiém (néu c6);

j)  Thué, phi, 1& phi ma Quy phai thanh toan theo quy dinh cua phap luat;

k-



k) Lai tién vay phai tra cho c4c khoan vay cua Quy phil hop voi Diéu Lé Quy va quy dinh ctia phap ludt;
1) Céc loai chi phi khac pht hgp v6i quy dinh cua phédp luat.

5.5  Tinh hinh bién dgng vén chu sé hitu
Tai ngay oy Tai ngay
Pon vi 30/06/2017 Phatsinh — 35/0012017
trong ky
Vén gop phat hanh
$6 lugng CCQ (1) CCQ 11.200.000 11.200.000
Gia tri ghi theo ménh gia (2) VND 112.000.000.000 ) 112.000.000.000
Thang du vén gép phat hanh (3) VND (1.964.891.184) i (1.964.891.184)
Tong gid trj phét hanh CCQ (4) = () VND 110.035.108.816 110.035.108.816
@ .035.108. ) .035.108.
Vién gop hoan déi lai
S5 lugng CCQ (5) e (1.400.000) (1.400.000)
A e ghfitusd miSoh g (6) wiD (14.000.000.000) - (14.000.000.000)
Thang du vén gop hoan déi lai (7) VND ST ) ———
Tbng gia tri hoan ddi fai CCQ (8) = (6) + VND
(7 (11.497.215.760) - (11.497.215.760)
S6 lugng chirng chi quy hién hanh (9) = ccQ
(1) - (5) 9.800.000 . 9.800.000
5 F T A .
Gl brf-vom gdp dtien hianb VND 98.537.893.056 - 98.537.893.056
(10)=(4) +(8)
e X A= A
Lo 19716 GL1) VRO 1.504.352.350  3.864.734.897 5.369.087.256
NAYV hién hanh VND 100.042.245.415 103.906.980.312
(12) = (10) + (11)
NAYV hién hanh/I ching chi quy (13) =
(12)/(9) WHEIEAR 10.208.39 10.602.75
NAYV hién hanh/1 16 ching chi quy (14) NAV/
- ¢ 1.020.839.239 1.060.275.309
= (12)/{(9)/100.000 CCQ} L6 CCQ
5.6 Loi nhudn chua phéan phi
Tai nga —_ X S—
30/06/2gO |y7 Phat sinh trong ky Tai ngay 30/09/2017
, VND VND VND

Loi nhufn chua phan phéi 1.504.352.359 3.864.734.897 5.369.087.256
Téng lgi nhuin chua phin phoi 1.504.352.359 3.864.734.897 5.369.087.256
6. Su kién phat sinh sau ngay bao cdo tai chinh

Khong ¢6 su kién phat sinh sau ngay lap bdo cdo tai chinh cén diéu chinh hodc trinh bay trén bio céo tai chinh.

Ngudi 13p biéu
(Ky, ho tén)

K& toan trudng
(Ky, ho tén)
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BAO CAO CUA NGAN HANG GIAM SAT

Chung toi 1a Ngan hang giam sat Quy ETF SSIAM VNX50 (“Quy”) cho giai doan tai chinh quy IlI két thac ngay 30
thang 09 nam 2017, v6i su hiéu biét cua ching t6i thi trong ky tai chinh, Quy ETF SSIAM VNXS50 dd hoat dong va
dugc quan ly voi cac ndi dung dudi day:

1. Giai doan tir 01/07/2017 dén ngay 23/08/2017: Ngan hang Gidm sat Quy 1a Ngan hang TNHH Standard Charterd
Bank Viét Nam

Theo dit li¢u nhén ban giao tir Ngan hang TNHH Standard Charterd Bank Viét Nam thi:

- Tai cac ky dinh gia tir ngay 18/08/2017 dén ngay 22/08/2017, co ciu danh muc du tu cia Quy phét sinh sai léch
50 vi danh muc cua chi sd tham chiéu HNX30 theo quy dinh tai Thong tw 229/TT-BTC va Diéu Ié Quy

- Tai ky dinh gia ngay 23/08/2017 Quy dugc UBCKNN chép thuan chuyén ddi chi sé tham chiéu tir chi sé HNX30
sang chi s6 VNXS50 dan dén co clu danh muc diu tu cua Quy phat sinh sai l¢ch so v6i danh muc cua chi s6 tham
chiéu VNX50 theo quy dinh tai Théng tu 229/TT-BTC va Diéu & Quy.

2. Giai doan tir ngay 25/08/2017: Ngan hang Giam sat Quy la Ngan hang TMCP Dau tu va Phat trién Viét Nam -
Chi nhanh Ha Thanh.

Tir ngay 29/08/2017, Quy da thuc hién giai ngan vao cac ¢ phiéu thudc danh muyc chi s6 tham chiéu VNX50 theo
quy dinh tai Thong tir 229/TT-BTC va Diéu 1é Quy. Tinh dén thoi diém 30/09/2017, theo ghi nhin cua Ngan hang
chung t6i:

a) Cong ty TNHH quan 1y quy SSI d4 tuén thi céc gi6i han vé han mirc ddu tu dugc quy dinh tai cac vin ban phap
ludt chirng khodn hién hanh vé quy ETF, Ban cédo bach cia Quy va van ban phap luét lién quan.

b) Viéc dinh gia, danh gia tai san cua Quy ETF da phu hgp voi Diéu & Quy, Ban cao bach cua Quy va cac vén ban
phép ludt lién quan.

¢) Phat hanh va hoan déi Ching chi quy da phd hop véi Didu 1& Quy, Ban cdo bach cia Quy va céc van ban phap
luat lién quan.

d) Trong ky, Quy ETF SSIAM khong phat sinh hoat dong phéan phéi lgi nhuén.

Ha ngi, ngdy,{é thangdl nam 201 4
DAl DIEN NGAN HANG GIAM SAT
(Ky, ghi rd ho tén va déng dau)

NHAN VIEN GIAM SAT
(Ky, ghi ré ho tén)
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CONG HOA XA HQI CHU NGHIA VIET NAM
Poc lip - Tw do - Hanh phic

e veee, Bgay 10 thdang 10 ndam 2017

BAO CAO VE CAC GIAO DICH TAI SAN CUA QUY ETF
Ky bdo cao:|Quy
Thang/Quy:|H1
Nam:|2017

Kinh gri: Uy Ban Chirng khoan Nha nudce

Cong ty quan ly quy: Cong Ty TNHH Quan Ly Quy SSI

Dia chi: 1C Ngd Quyén, Hoan Kiém, Ha Noi

Ngén hang giam sat: Ngan hang TMCP Déu tur va Phat trién Viét Nam - Chi nhanh Ha Thanh
Dia chi: 74 Thg Nhudm, Hoan Kiém, Ha N¢i

Thong tu sé 229/2012/TT-BTC, Phy luc sé 19

STT N¢i dung Tén sheet
Béo céo vé tai san cua cong ty dau tu
| chirng khoan BCGiaoDichTaiSan_06141
2 Phan hdi cua Ngan hang giam sat PhanHOINHGS_06280
Ghi cha Khong déi tén sheet

Nh(ng chi tiéu khéng c6 s6 liéu cé thé khéng phai trinh bay nhung khéng dugc dénh lai “Ma chi tiéu”.

i{ﬁ)‘ai dién c6 tham quyén
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