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Mau & BO1 - ETF, Bao cho thu nhip
Template BO1 - ETF, Statement of Comprehensive Income
(Ban hdnh kém theo Théng tu's& 181/2015/TT-8TC ngdy 13 thdng 11 ndm 2015 cia B3 T chinh huting dén thénh 1p vé quan i quy hodn d6i danh myc)
(Tssued In association with Circular 181/2015/TT-8TC guiding estatiishment and management of Exchange Traded Fund)

BAO CAO THU NHAP
STATEMENT OF COMPREHENSIVE INCOME
Quy 1T ndm 2020 / Quarter ITT 2020

Cng Ty TNHH Quén Ly Quf S5I
S51 Asset Management Company Limited
Ngén Hang TMCP B3u tu v Phit trién Vit Nam - Chi nhénh Ha Thanh
Bank for and Devel of Jsc - Hathanh Branch
Quff ETF SSIAM VNXS50
SSIAM VNX50 ETF

Ngdy 05 thing 10 n&m 2020
05 OCT 2020

4, Téncbng ty quan Iy qu:
Management Fund Company name:

2 Tén ngéin hing gidm sét:
" Supervising bank:

3, TénQui:

* Fund name:
Ngay I3p bao cao:
Reporting Date:
Bain v bink/Currency: VIND
NAM TRUGC/ LAST YEAR

NAM BAO CAO/ THIS YEAR

CHI TIEU/ INDICATORS

MA SG /

kv sAo cho/
THIS PERIOD

LOY KE TU DAU NAM
DEN cUlI KY BAO
cho/
ACCUMULATED FROM
THE BEGINNING OF
THIS YEAR

LOY KE T DAU NAM
CUNG KY NAM TRUGC/
SAME PERIOD LAST

YEAR ACCUMULATED FROM

THE BEGINNING OF

PEN CUOI K¥ NAY NAM
TRUGC/

THU NHAP, DOANH THU HOAT DONG DAU TU
INVESTMENT INCOME

19,190,793,408

800,278,084

1:,114,97!,"5[

17,459,567,736

1.1

CH ti duigic chia
Dividend income

844,536,700

1,402,155,364

ms,sm,goo|

1,721,768,914

12

Tién 13 dugc nhén
Interest income

444,848

1,229,220

?04,3351

1,810,572

13

Thu nhdp tur Trdv it
Income from Bond Coupon

1.4

L3i (18) ban cic khodn dau tu

i gain (| from

(491,811,020)

(1,030,181,091)

423,259,671

462,667,032

Lai (15) bén cdc khodn dBu tv'
Realized gain (losses) from disposal investments

(491,811,020)

(928,125,131)

423,258,671

466,784,532

L&i (16) trong giao dich hodn ddi ching o quy
Realized gain (losses) from exchange trade fund certificate

(102,055,960)

Ldi (1) gido dich chiing khadn han ché trong giso dich hodn
ddi ching e quy

(4,117,500)

1.5

Chénh lch ting, gidm dénh gid lai chc khodn diu t chua thut

Unrealized gain (losses) from investment revaluation

18,837,622,880

427,074,591

10,902,512,879

15,273,320,818

1.6

Doanh thu khac
Other income

1.7

Chénh Iéch 13i, 15 ty gid héi dodi a3 va chua thuc hién
Realized and unrealized gain (losses) from foreign exchange

4

1.5

Doanh thu khic v dBu tv
Cther investment income

CHI PHI BAU TU
INVESTMENT EXPENSE

11,792,906

28,711,123

8,858,131

48,444,142

21

Chi phi giao dich mua, bdn cac khodn ddu
Expense for purchasing and selling investments

11

11,792,906

28,711,123

8,858,131

48,444,142

Phimdi gick
Brokarage fee

11,792,906

28,711,123

8,858,131

45,944,142

v phi thanh todn bo trd
Cleanng Settiement Fee

22

Chi phi diu tw khac
Other investments expense

15

1L

CHI PHI HOAT BONG CUA QUY
OPERATING EXPENSE

20

514,883,278

1,!14,1!&!’5[

540,877,739

1,478,657,041

31

Phi quan ly Quy
Management fee

261,018,034

787,405,556

287,253,265

708,546,054

3.2

Phi dich vy luu ky t3i s8n Quy
Custodian fee

65,110,657

187,583,594

63,505,503

193,193,335

B dich wy s ky - b qudn tai sdn
Custodian service - Safekesping fee

60,000,000

172,000,000

60,000,000

180,000,000

P dich v I ky - giao dich thanh) todn bu trr chuing khodn
| Custodian service - Transaction fee

878,633

2,100,420

683,320

3,634.326

Phi dich wi I ky - giao dich hoan 0oy
Custodian service - Transaction fee for exchange traded
transaction

Phi'dich vy luu kY tai VSD
Custodian service - V5D fee

232,024

13,483,174

2,822,183

9,559,009

23

Phi dich vy gidm sat

Supervising fee

16,500,000

4?.300:000[

16,500,000

49,500,000




T/
NO

CHi TIEU/ INDICATORS

NAM BAD CAO/ THIS YEAR

NAM TRUGTC/

LAST YEAR

KY BAO CAO/
THIS PERIOD

LOY KE TU DAU NAM
BEN CUlI KY BAD
cho/
ACCUMULATED FROM
THE BEGINNING OF
THIS YEAR

CUNG KY NAM TRUGC/
SAME PERIOD LAST
YEAR

PEN CuOI KY NAY NAM

LOY KE TU AU NAM

TRUGC/
ACCUMULATED FROM
THE BEGINNING OF
LAST YEAR

34

Phi dich vu quan tr| Quy
Fund administrative fee

49,500,000

141,900,000

49,500,000

148,500,00ﬂ

a5

Phi dich vy dai Iy chuyén nhuting
Transfer agent fee

16,500,000{

49,500,000

16,500,000/

49,500,000

3.6

Phi dich vy khdc cia Nha cung cdp dich vy cho Quy
Cther service fees

28,436,608

81,463,378

25,205, 450

74,794,438

3.7

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

4,523,907

4,187,640

Chi phi kiém todn
Audit expense

13,744,438|

46,564,134

16,635,624

49,364,405

Chi phi thanh Iy tai san Quy
Asset disposal expense

.10

Chi phi hoat ddng khac
Other operating expense

64,073,541

197,948,028

201,071,169

Phi thiét Idp quy
Establishment fee

P niém i, ph ding ky? chiing khodn
Listing fee

1,000,000

1,000,000

Phi ngdn hdng
Bank charges

221,085

565,549

235,573

Phi thidk ké, in &n, guf thur..

Thi lao ban dai dign Quy
Remuneration of Fund’s Board of Represantatives

45,000,000

135,000,000

45,000,000

135,000,000

Chi ph hop v ohi phf cdng tac cua ban d/ dién
Fund’s Board of Representatives meeting expense & traveliing

10,054,680

28, 945,460

10,082,188

28 917,797

B qudn I thuting nién phdi tré cho LBCKNN, HOSE
Annual management fiee paid to S5C, listing fee to HOSE

8797776

27,937,019

10,082,189

29,917,799

Phi thut hign quyén trd cho VSD
Expenses for gelting the list of investors from V50D

3,500,000

5,000,000

Chi ph khdc:
Other expenses

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

18,664,117,224|

(772,621,634)

11,625,242,915

15,932,466,553

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

Thu nhép khéc
Other income

g

Chi phi khc
Other expense

&

TONG LQT NHUAN KE TOAN TRUGC THUE
PROFIT BEFORE TAX
(30=23+24)

18,664,117,224

(772,621,634)

11,625,242,915

15,932,466,553

6.4

Loi nhudn/(18) da thyt hién
Realized profit (Josses)

i

(173,505,656)

(1,199,696,225)

722,730,036

659,145,735

Ll nhan/(18) chua thut hién
Unrealized profit (losses)

32

18,837,622,880|

427,074,591

10,902,512,879

15,273,320,818

CHI PHI THUE TNDN
CORPORATE INCOME TAX

LOT NHUAN KE TOAN SAU THUE TNDN
PROFIT AFTER TAX

(41=30-40)

18,664,117,224

(772,621,634)

11,625,242,915

15,932,466,553

Ngudl I18p bidu
(K¥, ho tén)

/?m%

’}fﬁ? @?! ; ’gfu fﬁz;

K& todn trudng
(Ky, ho tén)

TRACH NH

KE TOAN TRUGNG

M .%g;éh ./chmc

CONG Ty

;

1EW KOO Han)

Lo Dhiy Link
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M3u s6 BO2 - ETF. Bao cao tinh hinh tai chinh
Template BO2 - ETF, Statement of Financial Position

(Ban hanh kém theo Théng tw’' s6 181/2015/TT-BTC ngay 13 thing 11 ndm 2015 cua Bg Tai chinh huting dén thanh Iap va quan Iy quy hodn doi danh myc)
{Issued in association with Circular 181/2015/TT-8TC guiding establishment and management of Exchange Traded Fund)
BAO CAO TINH HINH TAI CHINH
STATEMENT OF FINANCIAL POSITION
Tai ngdy 30 théng 09 ndm 2020 - As at 30 SEP 2020

Tén cbng ty quan ly quy: Céng Ty TNHH Quan Ly Quy SSI
1. Management Fund Company name: SSI Asset Management Company Limited
Tén ngén hang giam sat: Ngan Hang TMCP Dau tu va Phat tridn Vit Nam - Chi nhanh Ha Thanh
2. sypervising bank: Bank for Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Quy: Quf ETF SSIAM VNX50
3. Fund name: SSIAM VNX50 ETF
Ngay ldp béo cdo: Ngay 05 thdng 10 ndm 2020
4. Reporting Date: 05 OCT 2020
BDan vi tinh/Currency: VND
Ngay 30 thang 09 ndm Ngay 30 thang 06 ndm
s:;/ CHi TIEU/ INDICATORS M3 s8 "“:::' 2020 2020
s at 30 SEP 2019 As at 30 Jun 2020
5 TAI SAN
; ASSETS
Tién gui ngan hang va cac khoan tudng dudng tién 1.017,046,202 103,099,559
1. |cash at bank and cash equivalent 10 et ki
Trong do: ) i
In which:
41 |7%n gl ngdn hing cho hoat dng clia Quy 111 1,017,046,202 103,099,559
Cash at bank for Fund's operation
3, |CACKieln Gt thein 120 169,490,202,100 151,831,163,540
Investments
2.4 |Clc khodn &Bu ty 121 169,490,202,100 151,831,163,540
Investments
G piy 121.1 169,490,202,100 151,831,163,540
Shares
Trdi phiéu 121.2 . z
Bonds
Quyén mua 1213 : .
Rights
7ién guf cd ky han hon 3 thing 121.4 = .
Deposit greater than 3 months :
Chung chi' tién gut ghi danh 1215 - E
Registered Deposit Certificate )
Pau tv Wc 1216 - i
Other Investments
22 Du phong gidm gid i sdn nhén thé chap 122 % -
*“ | Impairment of devaluation of assets as pledge
3, |CAckhoan phai thu 130 349,035,042 233,620,006
' |Receivables
7.1 Phai thu vé bdn cdc khodn déu tv 131 5 ~
: Receivables from investments sold but not yet settled
Trong dd: Phéi thu khd doi vé ban cdc khoan dau tw 132 R >
In which: Overdue receivables from selling investments
2.2 Phéi thu va dy thu c6 tic, tién Iai cdc khodn déu tu 133 341,494,000 218,538,000
- Dividend and interest receivables
321 Phai thu cf tirc, tién 13l dén ngay nhan 134 ) )
““** |Dividend and interest receivables




STT/
NO

CHi TIEU/ INDICATORS

Thuyét
minh

Ngay 30 thang 09 ndm
2020

As at 30 SEP 2019

Trong do: Phai thu khd doi vé cd tute, tién I5i dén ngdy nhén nhuhg chua
nhén dutc
In which: Overdue receivables from dividend, interest income

135

Ngay 30 thang 06 ndm
2020

As at 30 Jun 2020

322

Du thu ¢f tifc, tién I3i chua dén ngdy nhan
Accrual dividend, interest income

136

341,494,000

218,538,000

Du thu ¢6 tie
Dividend receivables

341,494,000

218,538,000

Dy thu trdi tie
Receivables from bond coupon

3.3

Cac khoan phai thu khac
Other receivables

137

7,541,042

15,082,006

Dyr'thu 181 tién gut - tién gut €0 ky han khdng qud 3 thdng
Interest recelvables from term-deposit less than 3 months

Tra trude phi' t6 chuc dai hoi thung nién
Prepaid expense for AGM organization

Cac khodn diat coc va uhg trubic
Deposit suspense

7,541,042

15,082,006

Phdl thu khdc
Other receivables

3.4

Dy phong ng phai thu khé d6i (*)
Provision for doubtful debt

138

TONG TAI SAN
TOTAL ASSETS

200

170,856,283,344

152,167,883,105

NOQ' PHAI TRA
TOTAL LIABILITIES

II

Vay ngén han
Shorterm loans

31

2,

Phai tra vé mua céc khoan dau tu
Payables for securities bought but not yet settled

312

Phai tra phi phat hanh, mua lai chirng chi quy cho Pai ly phan
phdi va cbng ty quan Iy quy

Subscription and Redemption fee payable to distributors and
fund management company

313

Thué va céc khoan phai njp Nha nudc
Tax payables and obligations to the State Budget

314

Phai tra thu nhép cho Nha dau tu
Profit distribution payables

315

Phai trd nha dau tu trén tai san gii h
Payables to investors for investment bought on behalf

Phai tra nha dau tu trén ¢6 tirc da thu
Payables to investors for collected dividend

6.

Chi phi phai tra
Expense Accuals

316

76,509,594

57,210,476

Phai trd phi moi gidh
Brokerage fee payable

Trich trutic phi kiém todn
Expense accruals- Audit fee

46,564,134

32,819,696

Trich trude phi hop dal hoi
Expense accruals - General meeting

Trich trutic thu lao ban dai dién quy
Expense accruals - Remuneration Payable to Fund's Board of
Representatives

4,500,000

Trich trutic chi phi hop vd chi phi cdng tdc cua ban dai dién
Accrual for Board of Representatives meeting expense & travelling
expense

29,945,460

19,890,780




NO

CHI TIEU/ INDICATORS

Ma sb

Thuyét
minh

Ngay 30 thang 09 ndm
2020
As at 30 SEP 2019

Trich trutic phi bdo cdo thuting nién
Expense accruals for Annual report

Ngay 30 thang 06 ndm
2020

As at 30 Jun 2020

Phai tra cho Nha dau tv vé ban Chirng chi qu§
Subscription Suspense Payable

317

Phai tra cho Nha dau tu vé mua lai Chirng chi quy
Redemption payable

318

Phai tra dich vy quan ly Quy ETF
Fund management related service expense payable

319

147,499,973

136,516,422

9.1

Trich trudc phai trd phi quan Iy
Expense accruals for Management fee

88,999,973

86,416,422

9.2

Phai trd phi luu ky
Custodian fee payables

20,000,000

16,000,000

Trich trudc phdi tré phi dich vu lutr ky
Expense accruals for Custodian service

20,000,000

16,000,000

Trich trudic phi dich vu luu ky - giao djich chuhg khodn
Expense accruals for Custodian service - Transaction fee

8.3

Trich trudc phi gidm sat
Expense accruals for Supervising fee

5,500,000

4,400,000

9.4

Trich trudc phi quan trf quy
Expense accruals for Fund administration fee

16,500,000

13,200,000

9.5

Trich trudc phi dich vu dai Iy chuyén nhugng
Expense accruals for Tranfer agency fee

16,500,000

16,500,000

10

Phai tra, phai ndp khac
Other payables

320

53,068,487

59,068,141

Phdl trd phi thiét Iip quy ban dau
Fund initial set-up fee payables

Phal trd phi giao dich chung khoan hg nha dau tv
Transaction fee Payables on behalf of investors

Dy chi phi cung c3p dich vu tinh gid tri tai san rong tham chiéu (iNAV)
cho HOSE
Accrual expenses payable to HOSE for iNAV calculation

23,795,213

27,423,446

D chi phi' cdp quyén su’ dung chi sd cho HOSE
Accrual expenses payable to HOSE for Index usage

23,795,213

27,423,446

Phdi trd phi’ quan ly thuting nién cho UBCKNN
Annual management fee paid to S5C

5,478,061

4,221,249

Phai trd khdc
Other payable

TONG NQ' PHAI TRA
TOTAL LIABILITIES

300

277,078,054

252,795,039

GIA TR] TAI SAN RONG CO THE PHAN PHOI CHO NHA PAU TU
NAM GIU CHUNG CHI QUY MO
DISTRIBUTABLE NET ASSET VALUE (I-1I)

170,579,205,290

151,915,088,066

1.

Vén gop cla cac nha dau tv
Paid up capital

411

135,000,000,000

135,000,000,000

1.1.

Vén gdp phét hanh
Capital from subscription

412

157,000,000,000

157,000,000,000

1.2

Vén gdp mua lai
Capital from redeemption

413

(22,000,000,000)

(22,000,000,000)

Théng du vén gép cua Nha dau tuw
Share premium

414

11,132,377,790.00

11,132,377,790

Lgi nhuén chua phan phéi
Undistributed earnings

420

24,446,827,500

5,782,710,276




Né&v 30 thang 09 ndm Ngay 30 thang 06 ndm

s:(r’f CHi TIEU/ INDICATORS M 55 T::::‘ 2020 2020
As at 30 SEP 2019 As at 30 Jun 2020
GIA TRI TAI SAN RONG CUA QUY MO TREN 1 DON V] CHUNG
CHI QuUY
V. |NET ASSET VALUE PER FUND CERTIFICATE 20 12,635.49 11,282.96
(IV=(1-II)/III)
v. |1 NHUAN DA PHAN PHOI CHO NHA PAU TU 440
* |DISTRIBUTED EARNINGS
1 Lgi nhudn/tai san d& phan phdi cho Nha diu tu trong ky 441
' |Distributed earnings assets in the period
Lgi nhudn d3 phan phéi cho Nha dau tu Iy k& tir khi thanh lap
2. |Quy md dén ky ldp bao cio nay 442

Accumulated distributed profit/ assets

CAC CHI TIEU NGOAI BANG CAN D01 KE TOAN

Do vi tinh: VND/CCQ

STT/ Thuyét KY BAO CAO/ KY TRUGC/
NO cui TIﬁU} INDICATORS M 55 minh THIS PERIOD LAST PERIOD
g Tai san nhan thé chip 001
* |Assets received as pledge

Ng khé dbi 43 xir ly
2 |Written off bad debts o

Ngoai té cac loai
& Foreign currencies o3

S4 lugng Chirng chi quy dang luu hanh
- Number of outstanding fund certificates 009 13,500,000.00 13A80000.00

Ngudi 13p biéu K& toan trudng
(Ky, ho tén) (Ky, ho tén)

.jl'fﬁw(?

Po T P iy
¥

Mboai Fuyén ./'V’Egm

KE TOAN TRUCNG .,"516"‘— 5/&%% %&M

PHO TONG GIAM POC




M3u s6 BO3 - ETF: MBu béo céo thay d8i gla tri tal san réng, giao dich chirng chi quy
Template BO3 - ETF: Report on change of Net Asset Value, trading of Fund Certificate

(Ban hanh kém theo Théng tu s6 181/2015/TT-BTC ngdy 13 thang 11 ndm 2015 cua 86 Tai chinh huting dén thanh Iip v quén iy quy hodn ddi danh myc)
(Issued in association with Circular 181/2015/TT-BTC guiding establishment and management of Exchange Traded Fund)

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

Quy ITT ndm 2020 / Quarter IIT 2020

Té&n Céng ty quan ly qu§:
Management Fund Company
Tén ngén hang giam sat:
Supervising bank:

Tén Quy:

Fund name:

Ngay lap bdo céo:
Reporting Date:

Céng Ty TNHH Quan Ly Quy SSI
SSI Asset Management Company Limited
Ngén hang TMCP D&u tu va Phét trién Viét Nam - Chi nhanh Ha Thanh
Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
Quy ETF SSIAM VNXS50
SSIAM VNX50 ETF
Ngay 05 thang 10 ndm 2020
05 OCT 2020
Ban vi tinh/Currency: VND

STT

Noi dung
Item

Quy 111 ndm 2020
guarﬁv 111 2020

Quy II ndm 2020
Quarter I 2020

Quy ETF SSIAM
SSIAM VNX50 ETF

VNX50

I

Gia tri t3i san rong cua Quf ETF (NAV) dau ky
Net Asset Value (NAV) at the beginning of period

151,915,088,066 127,538,833,217

Thay dai NAV so vdi ky trudc (= IL1 + I1.2), trong dé:
Change of NAV during the period (= I1.1 + I1.2), of which:

18,664,117,224 32,933,941,854

Thay d&i NAV do bién ddng thj truding va hoat ddng giao dich
clia Qui ETF trong ky

Changes of NAV due to market fluctuation and the fund's
investment during the period

18,664,117,224 32,933,941,854

1.2

Thay d&i NAV do phén chia Lgi nhudn/Tai san cla Quy ETF cho
Nha dau tu trong ky

Change of NAV due to profit distribution to investors during the
period

111

Thay d6i NAV do hodn d8i lai, phét hanh thém Chimg chi Quy
ETF (= IIL1 - [11.2)

Change of NAV due to redemption, subscription of Fund
Certificate

= (8,557,687,005)

II.1

Khoan thu tir viéc phat hanh b6 sung Chimng chi Quy ETF
Increase from Subscription of Fund Certificate

1.2

Khoan thanh todn tir viéc hodn déi lai Chimng chi Quy ETF
Decrease from Redemption of Fund Certificate

= (8,557,687,005)

Gia tri tai san rong cia Quy ETF cui ky (=1 + II + 1II)
NAV at the end of period (= I + II + III)

170,579,205,290 151,915,088,056

Ngudi 13p bidu
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Méu s8 B04 - ETF: Béo céo danh myc d3u tw
Template B04 - ETF: Investment portfolio report

(Ban hénh kém theo Thong tu' 55 181/2015/TT-BTC ngdy 13 thang 11 ndm 2015 cua B9 mmmdnmm va quadn Iy quy hodn déi danh myc)
(Issued in association with Circular 181/2015/TT-8TC guiding establishment and management of Exchange Traded Fund)

BAO CAO DANH MYC PAU TU
INVESTMENT PORTFOLIO REPORT

Tal ngdy 30 thdng 09 ndm 2020 - As at 30 SEP 2020

Tén Cong ty quan Iy quf: Cong Ty TNHH Quan Ly Quf§ SSI
Management Fund Company SSI Asset Management Company Limited
Tén ngén hang giém sat: Ngén hang TMCP Diu tu va Phét trién Viét Nam - Chi nhanh Ha Thanh
Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Quf: Quf ETF SSIAM VNX50
Fund name: SSIAM VNXS0 ETF
Ngay 13p bdo cdo: Ngay 05 théng 10 ndm 2020
Reporting Date: 05 OCT 2020
Bdn vi tinh/Currency: VND
 Gla th] truding Ty 1§ %/ Tdng gia trj tai san
STT Loal tai san 56 lvgng hodc gid trj hop Iy Téng gid trj cia quf
Asset types Quantity tai ngdy béo cdo Total value % (Total asset value of the
Market price Fund
C8 phi&u niém yét
Listed equity
1 |ACB 385,894 22,500 8,682,615,000 5.08%
2 |BVH 13,440 48,700 654,528,000 0.38%
3 |ClI 36,120 18,050 651,966,000 0.38%
4 |CTD 6,860 69,200 474,712,000 0.28%
5 |CTG 133,230 26,550 3,537,256,500 2.07%
6 |DXG 83,358 10,100 841,915,800 0.49%
7 |EIB 198,120 17,000 3,368,040,000 1.97%
8 |FLC 107,370 3,430 368,279,100 0.22%
9 [FPT 119,776 50,000 5,988,800,000 3.51%
10 |GAS 18,100 71,300 1,290,530,000 0.76%
11 |GEX 66,632 23,650 1,575,846,800 0.92%
12 |GMD 47,710 23,950 1,142,654,500 0.67%
13 |HBC 30,837 10,850 334,581,450 0.20%
14 [HCM 23,076 21,000 484,596,000 0.28%
15 [HDB 127,810 31,300 4,000,453,000 2.34%
16 [HPG 361,950 26,400 9,555,480,000 5.59%
17 [HSG 55,584 15,650 869,889,600 0.51%
18 |KBC 62,810 14,200 891,902,000 0.52%
19 [IMBB 262,938 19,750 5,193,025,500 3.04%
20 |[MSN 78,150 54,600 4,266,990,000 2.50%
21 |[MWG 56,086 104,300 5,849,769,800 3.42%
22 |NLG 28,450 25,750 732,587,500 0.43%
23 [NVL 64,145 63,900 4,098,865,500 2.40%
24 |PDR 28,014 38,600 1,081,340,400 0.63%
25 |PLX 19,810 50,300 996,443,000 0.58%
26 |PNJ 34,046 60,900 2,073,401,400 1.21%
27 |POW 88,540 10,250 907,535,000 0.53%
28 [PPC 15,160 23,700 359,292,000 0.21%
29 [PVD 39,808 11,550 459,782,400 0.27%
30 |PVS 45,237 13,600 615,223,200 0.36%
31 |REE 29,310 40,200 1,178,262,000 0.69%
32 |ROS 106,150 2,170 230,345,500 0.13%
33 |SAB 13,340 183,300 2,445,222,000 1.43%
34 |SBT 44,509 14,800 658,733,200 0.39%
35 |SHB 235,927 15,400 3,633,275,800 2.13%
36 |SSI 68,156 16,950 1,155,244,200 0.68%
37 [ST8 323,890 13,800 4,469,682,000 2.62%
38 |TCB 434,550 22,600 9,820,830,000 5.75%
39 |TCH 36,730 21,550 791,531,500 0.46%
40 |TPB 92,620 23,450 2,171,939,000 1.27%
41 |[VCB 74,110 84,100 6,232,651,000 3.65%




Gl4 thi truding Ty 18 %/ Téng gi4 trj tai sin
STT Wﬂlﬁn S8 hugng hodc gié tri hop Iy Téng gi trj cua quf
Asset types Quantity tai ngay bdo cdo Total value % /Total asset value of the
Market price Fund
42 |[VCG 13,500 40,100 541,350,000 0.32%
43 |VCS 13,581 73,200 994,129,200 0.58%
44 |VGC 29,670 23,000 682,410,000 0.40%
45 [VHM 157,080 75,500 11,859,540,000 6.94%
46 |VIC 169,107 91,500 15,473,290,500 9.06%
47 (viC 49,516 104,600 5,179,373,600 3.03%
48 [VNM 166,550 108,900 18,137,295,000 10.62%
49 |VPB 325,937 23,750 7,741,003,750 4.53%
50 |VRE 171,949 27,600 4,745,792,400 2.78%
T.l;::t'alllg 5,195,243 169,490,202,100 99.20%
Cd phiéu khdng niém yét
H Unlisted shares il
Tong
T gl 0.00%
Téng céc loai cd phiéu
Tobat ahacis 5,195,243 169,490,202,100 99.20%
Trai phiéu
T |Bonds 0.00%
Téng
Total 0.00%
Cac loai chirng khoan khac
il Other sercurities 0.00%
Quyén mua
1 Rig]hts 180 0.00%
Tong
T gtal 18O - 0.00%
Tong cac loai chirng khoan
Total investmant 5,195,423 169,490,202,100 99.20%
Cac tai san khac
v Other asset 0.00%
Dy thu ¢ tire, tién I3i chua dén ngay nhén
A Accrual dividend, interest income 341,494,000 0.20%
Tra trude phi quén ly niém y8t ciia S giao
dich chimg khoan |
4 Prepaid expense for listing management of 7,541,042 0.00%
Stock Exchange
Tién ban chung khoan phai thu
3 Receivables from investments sold but not B - 0.00%
yet settled
” Phai thu khac i _
Ow*m@_blg.s
Tong i -
Total 349,035,042 0.20%
Tién
E ién m3
Tién mat
Cash 1,017,046,202 0.60%
Chimg chi tign gui
Certificate of deposit
Cbng cu chuyén nhugng... i}
Registered certificate of deposit
Téng o
Total | . 1,017,046,202 0.60%
Téng gia tri danh muc =
va Total value of portfolio 5,195,423 170,856,283,344 100.00%
Ngui 13p bigu K& toan truding
(Ky, ho tén) (Ky, ho tén) u)
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M3u s BO5g - QM. Bo co Ivu chuyén tién té
Template B05g - QM. Cash flow statement
(Ban hinh kém theo Théng tu s6 181/2015/TT-BTC ngdy 13 thing 11 ndm 2015 cua Bg Té/ chinh hudng dan thénh Igp vé qudn Iy qug hodn doi danh myc)
(Issued in association with Circular 181/2015/TT-8TC guiding establishment and management of Exchange Traded Fund)
BAO CAO LUU CHUYEN TIEN TE
CASH FLOW STATEMENT
Quy III ndm 2020 / Quarter IiI 2020

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

Tén Quy:

Fund name:

Ngay l3p bao cao:
Reporting Date:

Céng Ty TNHH Quan Ly Quf 551

SSI Asset Management Company Limited

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

Quf ETF SSIAM VNX50

SSIAM VNX50 ETF

Ngay 05 thang 10 n&m 2020

05 OCT 2020

1. Lgi nhudn truéc Thué thu nhép doanh nghiép 14
Profit before income tax 01 18,664,117,224 33,035,997,8

1.1 Lgi nhudn trudc Thué thu nhap doanh nghiép

Gt Gnc Ve o5 Mcoing tk 01.1 18,664,117,224 32,933,941,854
1.2 Bidu chinh 18/(lgt nhudn) do viéc mua I3l chimg chi quy

- 102,055,

Adjustments for (gain)/loss from redemption activities 01.2 035,360
2. Piéu chinh cho céc khoan ting gia trj tl san rong tir cac hoat

dadng déu tr 02 (18,816,337,478) (33,806,798,440)
Adjustment for NAV increase from investing activities

(- 131) hodc (+ 18) chénh léch ty gid héi dodi/ dénh gla lai cdc khodn dau
tw chura thyc hién 02.1 (18,837,622,880) (33,764,667,285)
Unreliased Gain or (Loss) from FX valuation/Investment revaluation

(+) chi phi trich trudc 21 42,131,155
Increase of Accrued Expenses 02.2 +285,402 (42,131,155)
Digu chinh 18/(1g nhudn) do vigc mua hd chifng khodn han ché aid i

Adjustments for (gain)/loss from buying Restricted Securities s

3. Lgi nhudn tir hoat djng dau tu trudc thay d8i vén lvu dong 770,800,626
Profit from investing activities before changes in working capital 05 (152,220,234) (¥70,800,426)
(-) Téng (+) glém dau t 178,584,320 407,037,025
(Increase), Decrease Investments 20 1,178,584, ,037,

(-) T4ng, (+) giam phai thu ban ching khodn dau tu

(Increase), Decrease in Recelvables from investments sold but not yet 06

settled

(-) Tang, (+) gidm dy thu phai thu tién I3i cdc khoan dau tw 118,662,000
(Increase), Decrease In Dividend and Interest receivables o (122,956,000} (118,662,000)
(-) Téng, (+) gidm céc khodn phai thu khac 08

(Increase), Decrease in cther receivables

(+) Téng, (-) giédm vay ngan han 09

Increase, (Decrease) in Short term Loans

(+) Tang, (-) giam phai tra cho ngudi ban

(Decrease), Increase in payables for securities purchased but not yet 10 =
settled
(+) T#ng, (-) gidm phai tra céc Dai Iy phan ph&l Chimg chi quy, Cdng ty
Quan Iy Quf 1 s

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

(+) Téng, (-) gidm phai tra thu nhip cho Nha dau tv 12

Increase, (Decrease) profit distribution payables

(+) Téng, (-) gidm Thug va céc khoan phal ndp Nha nudc 13 )

Increase, (Decrease) Tax payables and obligations to the State Budget

(+) Tang, (-) gidm phai trd cho Nha d3u tuf v& mua Chimg chi quj o

Increase, (Decrease) Subscription Suspense Payable

(+) T4ng, (-) glam phal tra cho Nha dau b v mua lai Chifng chi quy 15

Increase, (Decrease) Redemption payable

(+) T4ng, (-) gldm phai tra, phai ngp khéc 16 6,811,492 11,680,337
Increase, (Decrease) Other payables £




(+) Téng, (-) gidam Phal trad dich vu quan Iy Quy md
Increase, (Decrease) Fund management related service expense payable » IARLAS e
(+) Téng, (-) giam Thué Thu nhép doanh nghiép da ndp 18
Increase, (Decrease) Income Tax Payment
Luw chuyén tién MH’WWG’HW’ 1+2+3, == 946,643
Net Cash flow from Investing activities ; 4 ” ki LG Us A L3)
1. Tién thu tif phat hanh Ching chi quy ETF 2 R
Recelpts from subscriptions
2. Tién chi mua lal Chitng chi quy ETF 2 -
Payments for redemptions
3. Tién vay gbc 13
Principal of Loans
4, Tién chi tra ng géc vay 4
Payment of Principal loans
5. T8n chi tré cd tic, tién 18i cho nha d8u tu 15
Dividend, profit distribution payment
6. Tién thay thé chimg khoan bj han ch& dau tu 6
Receipts from subscriptions i
Lu chuyén t/8n thudn ti' hopt dgng tai chinh (1-2+3-4-5) g
g activities

mmmwm

Tién gin ngén hang dau ky:

Frozen Account

Cash i berke o the beglinig of peikal 51 103,099,559 603,423,977
- Ti8n gt ngén hang cho hoat déng cua Quy

(Cosh ot Bk for Fund's operstion 52 103,099,559 603,423,977
- Tién gl cho hoat déng mua bén cla nha dau tu 53

Cash at bank for Fund's subscription/redemption :

- Tién ginl phong toa 54

1,017,046,202

681,113,679

- Tién gui ngén hang cho hoat déng clia Quy
Cash at bank for Fund's operation

1,017,046,202

681,113,679

- Tién gifi cho hoat ddng mua bdn cla nha dau v
Cash at bank for Fund's subscription/redemption

- Tién gin phong toa
Frozen Account

Other

59

80

Ngudi 13p biéu
(Ky, ho tén)
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Phu lyc 07. M3u bao cio hoat dfng d3u tir cua quy ETF
Appendix 07. Report on ETF Fund’s Investment Activities

(Ban hnh kém theo Thing tu s 91/2018/TT-BTC ngdy 31 thang 12 ndm 2019 cua B3 Tai chink)

(Issued in association with Circular 91/2019/TT-8TC)

BAO CAO CHUNG VE HOAT DONG DAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES

Tal ngdy 30 thdng 09 ndm 2020 - As at 30 SEP 2020

Tén cbng ty quan Iy quy: Cong Ty TNHH Quan Ly Quy SSI
Management Fund Company name: SSI Asset Management Company Limited
Tén ngan hang giam sat: Ngéan Hang TMCP Dau tu va Phat trién Viét Nam - Chi nhénh Ha Thanh
Supervising bank: Bank for Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Qui: Qui ETF SSIAM VNX50
Fund name: SSIAM VNXS50 ETF
Ngay 18p béo céo: Ngay 05 thang 10 ndm 2020
Reporting Date: 05 OCT 2020
1. BAO CAO VE TAI SAN/ ASSET REPORT Boin vi i : VND
- Chi tidu M3 chi tiéu Ngay 30 thang 09 ndm Ngay 30 thang 06 nim % /cung ky ndm trudc
2020 2020 % fsame period of last
NO Indicators Code As at 30 SEP 2019 As at 30 Jun 2020 e
Tai san
1 2200
1.1 |T%en 9u ngan hang va cic "“"a“t“"’“g duong tién 2201 1,017,046,202 103,099,559 40.34%
Cash at bank and cash eguivalen
Tien
2202
Tién g ngn hang 2203 1,017,046,202 103,099,559 40.34%
Céac khoan tuong dudng tign 2204
Cash equivalent : :
= m e 2205 169,490,202,100 151,831,163,540 93,25%
C phifu nifm y& 2205.1 169,490,202,100 151,831,163,540 93.25%
Listed shares
Q""‘r'z o 2205.2 I !
13 o i a7 e o 2206 341,494,000 218,538,000 638.47%
Phai thu co ti, tién 15i dén ngay nhan 2206.1 i X
Dy th o bk, Uén B chu 88 gy nhgn 22062 341,494,000 218,538,000 638.47%
ra L0 nign 2207 i
n chimg khoan chd thu (k& chi tiét)
1.5 |Recelvables from investments sold but not yet settled (in 2208 il
)
16 ‘:"“‘" phii thy khic 2210 i i
Cac tal san khac
1.7 2211 7,541,042 15,082,006 99.73%
Other assets
Tré trudc phi guan Iy niém y&t hang nam tal SGDCK HCM 15,082,006 99.73%
Prapaid exphrios o Hathng fea st HEX 2211.1 7,541,042 082,
Tong tai san 152,167,883,105 92.68%
Sl P 2212 170,856,283,344 2,167,883,
Ng¢
I | obint 2213 ! 1
1 Tién phai thanh todn mua chimg khodn (k& chi tiét) 2214
"1 |paybles for securities bought but not yet settied (in details) - -
Phal tra mua cd phiéu 33141
[z O khodn phai trd khic 2215 277,078,054 252,795,039 71.79%
Other payables
Phai tré nha dau tw 2715.1
Pl‘éladmédéuwmmmww T
; ] 2215.1.2 J |
Mrm%@w»}mﬁ%dqu 2215.1.3
Phal trd cho Nhd déu tu' vE mua Chihg ol quy 2215.1.4 d A
Thué uécackho.hphélnépﬂh& nudc 2215.2
oo 56 "“' A A 22153 16,500,000 16,500,000 100.00%
T
Phai tra phi mai gidi 2215.4
Broker fee payable : 2 -
Phal tra phi quan ly cho oﬁrf‘-gr t; :ctﬂn v quy 22155 88,999,973 86,416,422 93.68%
Phal tra phi quan tr| quy 22156 16,500,000 13,200,000 50.00%
Phai tra phi Iuu ky, sat, phi giao dich cho Ngan hang
2215.7 25,500,000 20,400,000 50.00%
2215.7.1 20,000,000 16,000,000 50,00%




' N 06 na Yol cu 3m trudc
™ Chi tidu M8 chi tiw | N9V 30 g:z? g | ::2? - %;ux 2:::« last
NO Indicators Code Axat 20 SEP 2019 sz 2t 30 Jun 2020 e

Phal 08 phi gibm sat 2215.7.2 5,500,000 4,400,000 50.00%
mnmmmmmgmmw sy
Phai tra thi lao ban dal dién quj
Remuneration Payable to Fund's Board of Representatives anse - 000 Do
:hai tré phi kim todn 22159 46,564,134 32,819,696 94.33%
udit fee payable
Phai tra phi hop dai hoi S——
Phai tra phi bdo cao thudng nién 2215.11
Annual 2215 ! i
Phéltréphlg:gt %ﬂh, mua lai ching chi quy cho Bai Iy
Subscription and Redemption fee payable to distributors - .
Vi
Phal ra khac 2215.13 83,013,947 78,958,921 86.41%
Other payables _ _
Phéf&ém/m@ﬁaquﬁmoﬁu 2215.13.1 ) |
‘W" jﬁ ""“’ ""‘*" ¥ ”’m nidn cho UBCKWW 2215.13.2 5,478,061 4,221,249 73.24%
2215.13.3 23,795,213 27,423,446 81.11%
2215134 23,795,213 27,423,446 81.11%
2215.13.5 29,945,460 19,890,780 100.09%
2215.13.6 j
2216 277,078,054 252,795,039 71.7%%
mm [V&I 540 rong ciia quf (!"'n::i_“ 2217 170,579,205,290 151,915,088,066 92.73%
v E s ’Sd“'"‘“ ke “"9 v _ 2218 13,500,000.00 13,500,000.00 97.83%
Gia u1 wﬂn remg uin muchmchiw (mf\f)
B s o it e FE 2219 12,635.49 11,252.96 94.79%
Dai dign c6 théi ty quan iy quy {1

Ngé Thi Thu Cic
Phd Gidm déc
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Phu luc 07. M3u béo cio hoat ddng dau tu clia quy ETF
Appendix 07. Report on ETF Fund's Investment Activities
(Ban hanh kém theo Théng tu'sé 91/2019/TT-8TC ngdy 31 thang 12 ndm 20189 cua Bg Tai chinh)
(Issued in association with Circular 91/2018/TT-8TC)

BAO CAO CHUNG VE HOAT PONG DPAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Quy III ndm 2020 / Quarter IIT 2020

Céng Ty TNHH Quan Ly Quy SSI
SSI Asset Management Company Limited

Ngén Hang TMCP Dau tu va Phat tri€n Vigt Nam - Chi nhanh Ha Thanh
bank for Investment and Development of Vietnam Jsc - Hathanh Branch

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

Tén Qu¥: Quy ETF SSIAM VNX50
Fund name: SSIAM VNX50 ETF
Ngay lap bao cao: Ngay 05 thang 10 ndm 2020
Reporting Date: 05 OCT 2020
I1. BAO CAO KET QUA HOAT BONG/ PROFIT AND LOSS REPORT Hon vi tink/Currency: VND
Lily k& tir ddu ndm
Ll Chi tiéu M3 chi tiéu Ky bao cao Ky truéc Accumulated figure
NO Indicators Code This period Previous period from the beginning of
the year
Thu nhép tir hoat dong dau tuw
I h}"; et £ 2220 844,981,548 378,893,794 1,403,384,584
g [CUK, GaltitARe i 2221 844,536,700 378,535,664 1,402,155,364
Dividend, Bond coupon income
Lai dugc nhdn
2 Interest income 2222 444,848 358,130 1,229,220
Chi phi
I - 2224 526,676,184 509,665,640 1,572,899,718
Phi quan ly tra cho cong ty quan ly quy
1 Manasement foe for ML 2225 261,018,034 252,735,493 787,405,556
Phi Iuu ky, giam sat tra cho NHGS
2 Cu tan cviGary fed for Sopir ik 2226 81,610,657 71,429,473 234,883,594
Phi dich vu luv ky tai san
Custodian i 2226.1 60,000,000 52,000,000 172,000,000
Phi giao djch chiing khoan
T tion fee 2226.2 878,633 656,048 2,100,420
Ph/ giao djch hoan dor 2226.2.1
Transaction fee for exchange traded transaction - =
Phi gidm sat
Su : i 2226.3 16,500,000 14,300,000 47,300,000
Phi dich vy Tus ky tai VSD
todian ce - VSD fee 2226.4 4,232,024 4,473,425 13,483,174
Chi phi dich vu quan trj quf, chi phi dich vu dai ly chuyen
nhugng va cac chi phi khdc ma cong ty quan Iy quy tra cho t8
3 |chifc cung cdp dich vu cd lién quan (néu cd); 2227 94,436,608 87,563,384 272,863,376
Fund Administration Fee, Transfer Agency Fee, and other fee
. . : : : )
Chi phi dich vu quén tri Quy
Fund Administration Fee s 2227.1 49,500,000 42,900,000 141,900,000
Chi phi dich vu Bai ly Chuyén nhuting
Transfer Agency Fee 2227.2 16,500,000 16,500,000 49,500,000
Phi cung cp dich vu tinh gid tri t3i sén rong tham chiéu
(iNAV) trd cho HOSE 2227.3 12,568,304 12,431,692 37,431,688
3l VAV i
Phi” cdp quyén sur dung chi s trd cho HOSE
Exvansas pasatie by HOSE for Suter 2227.4 12,568,304 12,431,692 37,431,688
"Phi dich vu khdc cia Nhd cung cap dich vu cho Quy
Other service fees " 2227.5 3,300,000 3,300,000 6,600,000
4 [Chi phi kiém todn trd cho td chirc kiém todn; 2228
Audit fee 13,744,438 16,409,848 46,564,134
Chi phi dich vy tur van phap Iy, dich vu bao gid va céc dich vu
hap Iy khdc, thi lao tra cho ban dai dién quy;
a Legal consultancy expenses, price quotation fee, other valid 29 45,000,000 A0, 0 135,000,900
expenses, remuneration payable to fund representative board
Thu lao trd cho ban dar dién quy
Remuneration for Fund's Board of R tatives 2225.1 45,000,000 45,000,000 135,000,000




Lily ké tir ddu ndm

T Chi tiéu Ma chi tiéu Ky béo ciao Ky trudc Accumulated figure
NO Indicators Code This period Previous period from the beginning of
the year
Chi phi du thao, in &n, gui ban cdo bach, ban cio bach tém
tat, bao céo tai chinh, xac nhén giao dich, sao ké tai khoan va
cdc tai liéu khac cho nha dau tu; chi phi cong bg thong tin clia
quy; chi phi td chirc hop dai hdi nha dau tv, ban dai dién quy;
6 |Fee for drafting, printing, distribution of prospectus, 2230 10,054,680 14,469,297 34,469,367
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
Phi thiét k&, in 8n, guf thur..
Designing, prining, posting... Expense i : )
Phi bdo cdo thutng nién
Annual report expense Z302 - -
Chi phi hop Bail hoi Quy
Mool o 2230.3 4,523,907 4,523,907
Chi phi hop va chi phi cong tac cua ban dai dién
Fund's Board of Representalives meeting expense & travelling |2230.4 10,054,680 9,945,390 29,945,460
expense
Chi phi lién quan dén thyc hién cdc giao dich tai san cla quy.
7 Expenses related to execution of fund’s asset transactions 4431 12,792, %% 9,226,798 28,711,123
Chi phi mdi gidi
Sribnacica 2231.1 11,792,906 9,226,798 28,711,123
Chi phi' thanh todn bu trur
P il 2231.2 _ )
Céc loai phi khac (néu chi tiét)
8 " (in details) 2232 9,018,861 12,831,347 33,002,568
Chi phi thiét Iap ban dau 22791
£und india/ setup fee . - : - :
gf ntem yét pﬁrabf?gkymm khodn 29322 1,000,000
isting fee, registration fee - '
Phr ngan hang
Bt — 22323 221,085 137,403 565,549
Phr quan Iy thuong nién phai tra cho UBCKNN, HOSE
gt ¢ foe paid to SSC. HOSE 22324 8,797,776 9,193,944 27,937,019
Phi thut hién quyén tra cho VSD
B Bt o by o — 22325 ) 3,500,000 3,500,000
Phi ddng ky niém % b sung tra VSD 2232.6
Thu nhép rong tir hoat dong déu tu (I-II)
III & oot S vitles { = 1-II) 2233 318,305,364 (130,771,846) (169,515,134)
Lai (Io) tir hoat dong déu tu
v L from In ivities 2234 18,345,811,860 33,064,713,700 (603,106,500)
Lai (10) thuc t& phat sinh tif hoat déng dau tu
I b 8l o) o iocast 2 it " 2235 (491,811,020) (699,953,585) (1,030,181,091)
Lai (10) ban cac khoan dau tu'
Realised Gain / (Loss) from saies of n e 2235.1 (491,811,020) (597,897,625) (928,125,131)
L/ (1) trong giao dich hodn d6i chiing o quy
Realised Gain / (Loss) from exchange trade fund certificate 42352 (102,055,.960) (102,055,960
L&/ (18) giao dich ching khodn han ché trong giao dich hodn 22353
déi ching ehi quy : - .
2 |Thay di vé gia tr clia cac khoan dau tu trong ky 2236 18,837,622,880 33,764,667,285 427,074,591
Unrealised Gain / (Loss) due to market price
Thay ddi cua gia trj tai san rong do cac hoat déng déu
tu trong ky (III + IV)
v Change of Net Asset Value of the Fund due to 2237 18,664,117,224 32,933,941,854 (772,621,634)
investment activities during the period ( = III + IV)
Gia trj tai san rong dau ky
VE |oees vt (i 2238 151,915,088,066 127,538,833,217 179,909,513,929
Thay dai gia tri tai san rong cua quy trong ky
Change of Net Asset Value of the Fund during the 2239 18,664,117,224 24,376,254,849 (9,330,308,639)
period
Trong do: 2240

In which:




Liy ké& tir ddu ndm

T Chi tiéu Ma chi tidu Ky bao céo Ky trurdc Accumulated figure
NO Indicators Code This period Previous period from the beginning of
the year

Thay d6l gia tri tal san rong cua Quy do cac hoat dong lién

quan dén dau tu cia Quy trong ky 772,621,634
! Change of Net Asset Value due to investment related activities a4 10,564:117,224 RPCHEHH it

Thay doE! gia tri téi san rong cua Quy lién quan tdi nha dau tv

trong ky 8,557,687,005
¢ Change of Net Asset Value related to investors during the aan - (R,557,067,000) il

Thay ddi gia tri tai san rong cua Quy do viec phan phéi thu
nhap cla Quy cho cac nha dau tu trong ky 2242.1
Change of Net Asset Value due to profit distribution to ) - = =
investors during the period

Thay ddi GTTSR do mua lai, phét hanh thém Ching chi Quy
Change of Net Asset Value due to subscription, redemption 2242.2 (8,557,687,005) (8,557,687,005)
during the period

Gia tri tai san rong cudi ky
Net Asset Value at the end of period 2243 170,579,205,290 151,915,088,066 170,579,205,290
Lgi nhudn binh quan ndm (chi ap dung d4i véi bao cao

IX |ndm) 2244
Average income (applicable for annual report)
Ty suat Igi nhuan binh quan nam (chi ap dung doi vdi
bao cao ndm) 2245
Profit margin (applicable for annual report)

| Pai dlen co tham qnven cua Ngan hang gidm sat \/6 dién cé tham ql.ly'ﬁn cua Cong ty quan ly Quy
4 i Management Company

Ngan hang TMCP Déu tu va Phét trién Viét Nam - Chi nhanh Ha Thanh Céng Ty TNHH Quan Ly Quy SSI
Ngd Thi Thu Cic
Phd Gidm Déc ‘@5 ‘%’/fuy _%&n/{
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Phy lyc 07. Miu bio cio hoat djng dau tv' cia quy ETF
Appendix 07. Report on ETF Fund's Investment Activities

(Ban hanh kém theo Thing tu' s& 91/2019/TT-BTC ngdy 31 théng 12 ndm 2019 cua Bg Tai chinh)
(Issued in association with Circular 91/2019/TT-8TC)

BAO CAO DINH KY VE HOAT PONG PAU TU CUA QUY
PERIODICAL REPORT ON FUND'S INVESTMENT ACTIVITIES
Tal ngdy 30 théng 09 ndm 2020 - As at 30 SEP 2020

Tén cong ty quan Iy quf: Céng Ty TNHH Quan Ly Quf SSI
Management Fund Company name: SSI Asset Management Company Limited
Tén ngén hang glam sat: Ngan hang TMCP PAu tir va Phéat trién Viét Nam - Chi nhdnh Ha Thanh
Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Quf: Quf ETF SSIAM VNX50
Fund name: SSIAM VNXS0 ETF
Ngay 13p bao céo: Ngay 05 thang 10 ndm 2020
Reporting Date: 05 OCT 2020
IT1. BAO CAO DANH MYC BAU TU/ INVESTMENT PORFOLIO REPORT Don v tinky/Currency: VND
M3 chi Gié th| trvdng holic gia tri Ty 1é %/ Téng gia tri tai
STT Loai tal san tidu S8 lugng hgp Iy tal ngdy bao co Téng gia tri san cua qui
Asset types Code Quantity | Market price or fair value Total value 9% [Total asset value of the
at reporting date Fund
C6 phiu niém yét

1 Listed equity 2246
1 ACB 0.1 385,894 22,500.0 8,682,615,000 5.08%
r BVH 0.2 13,440 48,700.0 654,528,000 0.38%
3 cil 0.3 36,120 18,050.0 651,966,000 0.38%
4 CTD 0.4 6,860 69,200.0 474,712,000 0.28%
5 CTG 0.5 133,230 26,550.0 3,537,256,500 2.07%
6 DXG 0.6 83,358 10,100.0 841,915,800 0.49%
7 EIB 0.7 198,120 17,000.0 3,368,040,000 1.97%
8 FLC 0.8 107,370 3,430.0 368,279,100 0.22%
9 FPT 0.8 119,776 50,000.0 5,988,800,000 3.51%
10 GAS 0.1 18,100 71,300.0 1,290,530,000 0.76%
11 GEX 0.11 66,632 23,650.0 -1,575,846,800 0.92%
12 GMD 0.12 47,710 23,950.0 1,142 654,500 0.67%
13 HBC 0.13 30,837 10,850.0 334,581,450 0.20%
14 HCM 0.14 23,076 21,000.0 484,596,000 0.28%
15 HDB 0.15 127,810 31,300.0 4,000,453,000 2.34%
16 HPG 0.16 361,950 26,400.0 9,555,480,000 5.59%
17 HSG 0.17 55,584 15,650.0 869,889,600 0.51%
18 KBC 0.18 62,810 14,200.0 891,502,000 0.52%
19 MBB 0.19 262,938 18,750.0 5,193,025,500 3.04%
20 MSN 0.2 78,150 54,600.0 4,266,990,000 2.50%
21 MWG 0.21 56,086 104,300.0 5,849,769,800 3.42%
22 NLG 0.22 28,450 25,750.0 732,587,500 0.43%
23 NVL 0.23 64,145 53,900.0 4,098,865,500 2.40%
21 PDR 0.24 18,014 38,600.0 1,081,340,400 0.63%
25 PLX 0.25 19,810 50,300.0 996,443,000 0.58%
26 PNJ 0.26 34,046 60,900.0 2,073,401,400 1.21%
27 POW 0.27 88,540 10,250.0 907,535,000 0.53%
28 PPC 0.28 15,160 23,700.0 359,292,000 0.21%
29 PVD 0.29 35,808 11,550.0 459,782,400 0.27%
30 PVS 0.3 45,237 13,600.0 615,223,200 0.36%
31 REE 0.31 29,310 40,200.0 1,178,262,000 0.69%
32 ROS 0.32 106,150 2,170.0 230,345,500 0.13%
33 SAB 0.33 13,340 183,300.0 2,445,222,000 1.43%
34 SBT 0.34 44,509 14,800.0 658,733,200 0.39%
35 SHB 0.35 235,927 15,400.0 3,633,275,800 2.13%
36 SSI 0.36 68,156 16,950.0 1,155,244,200 0.68%
37 5TB 0.37 323,890 13,800.0 4,469,682,000 2.62%
38 TCR 0.38 434,550 22,600.0 9,820,830,000 5.75%
39 TCH 0.39 35,730 21,550.0 791,531,500 0.46%
40 TPB 0.4 92,620 23,450.0 2,171,939,000 1.27%
41 VCB 0.41 74,110 84,100.0 6,232,651,000 3.65%
42 VCG 0.42 13,500 40,100.0 541,350,000 0.32%
43 vCS 0.43 13,581 73,200.0 994,129,200 0.58%
44 VGC 0.44 29,670 23,000.0 682,410,000 0.40%
45 VHM 0.45 157,080 75,500.0 11,859,540,000 6.94%
46 VIC 0.46 169,107 91,500.0 15,473,290,500 9.06%
47 VIC 0.47 49,516 104,600.0 5,179,373,600 3.03%
48 VNM 0.48 166,550 108,900.0 18,137,295,000 10.62%
49 VPB 0.49 325,937 23,750.0 7,741,003,750 4.53%
50 VRE 0.5 171,949 27,600.0 4,745,792,400 2.78%




MS chi Gi4 thj trrding holic gia trj Ty I8 %/ Téng gia trj tai
STT Loai tai san tiéu S8 lugng hgp Iy tai ngay béo cio Téng gia trf san cia qui
Asset types Cod Quantity | Market price or fair value Total value %/Total asset value of the
at reporting date Fund

;6““' 2247 5,195,243 169,490,202,100 99.20%
I & Pilsuttap wim vt 2248 0.00%

Tﬂﬂﬂ

'r% 2249 0.00%

; cAc loai ¢b phigu 2250 5,195,243/ 169,490,202,100 99.20%
tht Trai phiéu 2251 0.00%

T

Total 2252 0.00%
iV Céc logi chirng khoan khac 2283 0.00%
1 Q."'f" ol 2253.1 180 ; 0.00%

Eﬁ 2254 180 - e 0.00%

:ﬁi 0 Voas oG o 2255 5,195,423 169,490,202,100 99.20%

otal investment

v Céc tai san khac 2256 0.00%

Duf thu cd tifc, tien lai chira dén
1 ngay nhéan 2256.1 - T 341,454,000 0.20%

acoial dividesid: i

Tra trudc phi quan Iy niém yét clia
2 =4 iva dich chilg khodn 2256.2 : 4 7,541,042 0.00%

Prepaid expense for listing

management of Stock Exchange

Tién ban chimg khodn phai thu
3 Receivables from investments sold  [2256.3 : - 0.00%

b
4 haladanic 2256.4 : : :

;gnnl I 2257 - . 349,035,042 0.20%
VI Thn 2258 - 4 .

Tien mat

i 2259 . = 1,017,046,202 0.60%

Chiig chi ten g

il < Gen gl il i

Certificate of deposi o

Cang cu chuyén nhuang... 2261 4 7]

Bttt chetificats of g

TS

To;"l 2262 ; - 1,017,046,202 0.60%
VI Téng gia trj danh myc 2263 5,195,423 - 170,856,283,344 100.00%

Dal dién e Cong ty qun 1y Quy {1
AuthorisedRe, ! Fitnd Management Company
] / - \\.‘4‘ P
i/ CONGTY N2\

P = . \3
TRACH HHIEM HUU HAN\

n \ QUAN LY QU

Ngan hang TMCP Dau tu va Phat trién Viet Nam - Chi nhanh Ha Thanh Cong Ty TNHH Quan Ly Quy SSI
Ngé Thi Thu Clic

Ph6 Giam dbc 5@75 .6&/3{/ .(mef
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Phy lyc 07. M3u béo céo hoat djng dau tu clia quy ETF
Appendix 07. Report on ETF Fund's Investment Activities

(Ban hanh kém theo Théng tu s& 91/2019/TT-BTC ngay 31 thdng 12 ndm 2019 cua B{ Tai chinh)
(Issued in association with Circular 91/2019/TT-BTC)
BAO CAO CHUNG VE HOAT DPONG DAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Ta/ ngdy 30 thing 09 ndm 2020 - As at 30 SEP 2020

Tén cdng ty quan ly quy:
Management Fund Company name:
Tén ngén hang giam sat:
Supervising bank:

Céng Ty TNHH Quan Ly Quy SSI
SSI Asset Management Company Limited

Ngén Hang TMCP Dau tu va Phéat trién Viét Nam - Chi nhanh Ha Thanh

Bank for Investment and Development of Vietnam Jsc - Hathanh Branch

Tén Quy:

Fund name:
Ngay 1ap bao cao:
Reporting Date:

V. MOT SO CHi TIEU KHAC/ OTHER INDICATORS

Qu¥ ETF SSTAM VNX50
SSIAM VNX50 ETF

Ngay 05 thang 10 ndm 2020
05 OCT 2020

Bon vi tinh/Currency: VD

T Chi tiéu M3 chi tiéu Ky béo cao Ky trudc
NO Indicators Code This period Previous period
I Céc chi tiéu vé hiéu qua hoat dng 2764
Investment performance indicators
Ty 18 phi quan ly tra cho cong ty quan ly quy/Gia tri tai san rong trung
1 |binh trong ky (%) 2265 0.65% 0.65%
i )
Ty Ié phi luu ky, gidm sat tra cho NHGS/Ga trj tai san rong trung binh
2 |trong kv (%) 2266 0.20% 0.18%
Ty 1& chi phl' dlch vu quan tri quy,chi pht dich vy dai ly chuyén nhugng
va céc chi phi khic ma cong ty quan Iyquytrémotﬁchtrc cung cap
3 dich vu ¢6 lI8n quan/Gia trj tai san rong cua quy trung binh trong ky L) 024% N
(%)Outsourcing service expenses over average NAV ratio (%)
Chi phi kiem toan tra cho t8 chirc kiém toan (néu phat sinh)/Gia trj tai
4 san rong trung binh trong ky (%) 2267 0.03% 0.04%
Audi )
Chi Dhl: dig vu tu' van ﬁgp E, lElin:a vu Ego gia va cac dich vy hgp ly
khéc, thi lao tra cho ban dai dién quy/Gia tri tii san rong trung binh
trong ky (%)
? Legal consultancy, OTC price quotation and other valid service fees; Rebl 0:11% bics
Board of Representatives' remuneration expense over average NAV ratio
: ]é i ta 0
Ty 1 chi phi hoat dong/Gia tri tai san rong trung binh trong ky (%)
id rating expe r avi NAV ratio (%) _ i LB i
Toc 4o vong quay danh muc trong ky (%) = (Tong gia trj danh myc
mua vao + tong gid tri danh myc ban ra)/Gia tri tai san rong trung binh
7 trong ky 2270 11.00% 8.39%
Portfolio turnover rate (%) = (total value of buy-in portfolio + total
Che 4 ' .
c chi tiéu khac
" |other indicators 2n
Quy md quy dau ky
1 Fund scale at the beginning of th iod 2273 135,000,000,000 142,000,000,000
Téng gia tri chimg chi quy dang luu hanh dau ky
Total value of outstanding Fund Certificate at the beginning of period |22 135,000,000,000 TAT0 00050
Téng s& lugng chimg chi guy dang luu hanh dau ky
Total number of outstanding Fund Certificate at the beginning of period L ISP #0000
Thay doi quy md quy trong ky
¢ Change of Fund scale during the period a7k 4 FR00H00,00
S6 Iugng chimng chi quy phéat hanh thém trong ky 2277 0 0
Number of Fund Certificates subscribed during the period
Gia tri von thuc huy ddng thém trong ky
Net subscription amount in period and 2 i
S8 lugng dan vi quy mua lai trong kiv
Number of Fund Certificates ri 278 ¢ 2000
Gia tri von phai thanh toan trong ky khi dap dng l¢nh cua nha dau tr
(theo ménh gia) 2278.1 0 7,000,000,000
N m )
Quy mé quy cudi ky
3 Fund scale at the evid of the periad 2279 135,000,000,000 135,000,000,000




T Chi tiéu M3 chi tiéu Ky bao céo Ky trudc
NO Indicators Code This period Previous period
Tong gia trj ching chi quy dang Iwu hanh cudi ky
Total val f out fing Fund Certificate at the end of t iod 2280 135,000,000,000 135,000,000,000
Téng s6 lugng chimg chi quy dang Iuu hanh cudi ky
Total number of outstanding Fund Certificate at the end of the period |22 LRI 13,500,000
Ty 16 nam giir ching chi quy cua cong ty quan Iy quy va ngudi b lien
quan cudl ky
4 Fund Management Company and related parties’ ownership ratio at the ez 14.52% 10.38%
endoftheperiod . - .
5 g;élgai:vgnﬁ' chimg chi quy cia 10 nha dau tu lon nh&t cudi ky 2283 87.24% 87.63%
6 Ty I ndm g[ﬁ'chtmg d1i quy cla nha a'a tw nu‘dcngoéi cubi ky 2284 69.71% 72.76%
S0 nhé di':u t tham gla vao quy, Ite ) giao dich ky danh
7 N ™ f the Fun | he end of the period 2285 200 202
g T e 2286 12,635.49 11,252.96
Gi tfithq tru'dng trén mqt chimg chi quy sl Ky
9 M kil ¢ Eun the end of period 2287 12,700.00 11,500.00
Ghi chi / Notes:
Céc chi tiéu tir 1 dén 7 cua "Chi tiéu v& hidu qua hoat ddng" d3 dugc digu chinh d& phan dnh s6 lidu trén cd sd hoat ddng trdn ndm bang cch nhan cic chi tiéu
nay vdi 12 (déi vdi bao cio thing), 4 (d6i vdi bao cdo quy), 2 (d6i vdi bdo cdo ban nién), 1 (d6i vdi 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).
Pai dién cé thamge AI dién c6 thim quyén clua Cdng ty quan ly Quf /‘ﬂ‘ﬂ
uthorised Représer Authorised Repre Semagve Fund Management Comparty
T 2 S <N
/ 'r 9 :/_\ \/L 4\'\
/.,., /" CONGTY \.\ N
,1' HH(I[,\]—IIFH Hlf” M"n |
No&n irang TMCP Dau tu va Phat trién Viét Nam - Chi nhanh Ha Thanh Céng Ty TNHH Quan Ly Quy SSI
Ngd Thi Thu Cac

Phé Gidm dbic b@é .QZX% g&nf
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Phy lyc 56 15: Bio cdo vé thay di gid trj t3i sdn rong
Apppendix 15: Report on change of Net Asset Value
(Ban hanh kém theo Thdng tu s5 229/2012/TT-BTC ngdy 27 thdng 12 ndm 2012 cua 80 T3/ chinh huting dén thanh Ip v8 quén I quy hodn déi danh muc)
(Issued in association with Circular 229/2012/TT-8TC on 27 December 2012 guiding establishment and management of the Exchange Traded Fund)

GIA TR] TAI SAN RONG CUA QUY
NET ASSET VALUE OF FUND
Tal ngdy 30 thang 09 ndm 2020 - As at 30 SEP 2020
1 Tén Cong ty quan ly quy: Cdng Ty TNHH Quan Ly Quy SSI
*  Management Fund Company name: SSI Asset Management Company Limited
2 Tén Ngan hang gism sat: Ngan Hang TMCP D3u tu va Phat trién Vigt Nam - Chi nhanh Ha Thanh
Supervising bank: Bank for Investment and Development of Vietnam Jsc - Hathanh Branch
5. TenQui: Quy ETF SSIAM VNX50
' Fund name: SSIAM VNX50 ETF
s  Nodylip bio cio: Ngdy 05 thang 10 n&m 2020
Reporting Date: 05 OCT 2020

p_ Gié tri tai san rong (NAV) dau ky
‘1 Inet Asset Value (NAV) at the beginning of period

ctia quyy per Fund 151,915,088,066| 127,538,833,217
cua mgt 6 ching chl quiy per lot of Fund Certificate 1,125,296,948| 398,160,797
ctia mt ching chi qui per Fund Certificate 11,252.96 8,981.60

Gia trj tai san rong (NAV) cudi ky

A2 |net Asset Value (NAV) at the end of period
cua quyy per Fund 170,579,205,290 151,915,088,066
cua mgt 16 chung chi quyy/ per lot of Fund Certificate 1,263,549,669 1,125,296,948)
cua mgt chung o guiy per Fund Certificate 12,635.49 11,252.96/
= Thay ddi gid trj tai sAn rong trén mdt chirng chi Quy trong ky, trong d6: 1382.53 2271.36
* Change of NAV per Fund Certificate during perdiod, in Which: AR, TS
Thay déi do bién ddng thi truting va cdc hogt ddng giao dich cua Quy trong ky 1382.53 2.439.55
Changes of NAV due to market fluctuation and the fund's investment during the period p— e
Thay dél gid trj t3i san rong cia Quy lién quan tdf nha ddu tr trong ky ] (168.19)

Change of net asset value related to investors during the period

Thay d6i NAV do phdn chia Ioi nhudn cho nhd déu tu trong ky
Change of NAV due to profit distribution to investors during the period

Thay d6i GTTSR do mua kai, phat hdnh thém Chung chi Quy

Change of NAV due to subcription, redemption during the period ; 1366.13)
A4  |Gia tri t3i san réng cao nhat/thap nhat trong vong 52 tudn gan nhat
Highest/Lowest NAV within latest 52 weaks
Gid tri cao nhdt (VWD) Highest Value (VD) 188,316,485,945 188,316,485,945
G wm it VNDY Lowest Valve (YHD) 127,538,833,217 127,538,833,217

' Gia trj d3u ky ' ; '
B |oriining nerriia Ve 11,500 8,800
Gia tr cudi ky
8.2 [ening period Value 12,700 11,500
83 Thay ddi gia trj thj trudng trong ky so vdi ky trude 1,200 2,700

Change of market value in the period in comparision to the last period

B4 |Chénh Igch gidia gi thi truding cisa chitng chi Qui va gid trj tai san rong trén mt chimg chi Qu
Difference between Market Value per Fund Certificate and NAV per Fund Certificate

Chénh lch tuyée ddi (VD) Absolute difference (VND) 64.51 247.04

Chénh léch tuoing doi (midt dg chiét khdu (-)/thdng du (+)) Relative differnce (discount(-)/ premivmy(’+)) 0.51% 2.15%
B.5 |Gia tri thj twdng cao nhit/thdp nhét trong vong 52 tuan gan nhit
Highest/lowest Market Value within latest 52 weeks

Gid tri cao m&(myw Value (VND) 13,650 13,650
8,800] 8,800
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Céng Ty TNHH Quién Ly Quy SSI
Quy: SSIAM VNX50 Miu sé BO6g - ETF
(Ban hanh kém theo Thong tw s6 181/2015/TT-BTC ngay 13
thdng 11 ndm 2015 cua Bj Tai chinh huong dan thanh l@p va
quan Iy quy hodn déi danh muc)

BAN THUYET MINH BAO CAO TAI CHINH CHON LQC
Quy Il - Néim 2020

Diic diém hoat ddng ciia Quy
Gidy chirng nhin chao bén chimg chi Quy va Gidy ching nhin ding ky thinh 1jp Quy

Quy ETF SSIAM VNXS50 (tién than 12 Quy ETF SSIAM HNX30) duge Uy ban Chimg khoan Nha nuée
cép Gidy chimg nhan chao ban chimg chi quy ra céng chiing sé 84/GCN-UBCK ngay 14/10/2014 va Gidy
chimg nhan ding ky thanh lap Quy ETF SSIAM HNX30 s 17/GCN-UBCK ngay 10/12/2014.

Negdy 21/08/2017. Quy duge Uy ban Chimg khoén Nha nuéc cp gidy Chimg nhin sira déi s6 02/GCN-
UBCK vé viéc thay déi tén Quy thanh ETF SSIAM VNX50 va chuyén di Ngan hang giam sat tir Ngan
hang TNHH MTV Standard Charterd Viét Nam sang Ngan hang TMCP Déu tu va Phét trién Viét Nam —
Chi nhénh Ha Thanh.

Vio ngdy 22/12/2014. Quy ETF SSIAM HNX30 di duge S& Giao Dich Chimg Khoan Ha Noi cép quyét
dinh niém yét sé 697/QD-SGDHN. Ngay 31/08/2017. Quy di huy niém yét trén S& Giao Dich Chimg
khoan Ha Ngi va niém yét trén S& Giao djch Chimg khoan Hé Chi Minh tir ngay 24/10/2017.

Trong dot phat hanh chimg chi Quy ETF SSIAM HNX30 ldn dAu ra cong ching. vén diéu 1¢ da huy dong
duoc 1 101.000.000.000 (mgt tram linh mét ty) dong. tuong tmg voi 101 (mét tram linh mét) 16 Chimg
Chi Quy. Ménh gia ciia mdi Chimg Chi Quy 1a 10.000 (mudi nghin) déong.

Quy dugc t chirc dudi hinh thirc quy mé. hinh thanh tir viéc tiép nhan. hoan ddi Danh Myc Chimg Khoan
Co chu 1y Chimg Chi Quy theo quy dinh caa phép ludt Viét Nam. Chimg Chi Quy dugc niém yét va giao
dich trén S& Giao Djch Chimg Khoan.

Dija chi lién hé cia Quy

Céng Ty TNHH Quén Ly Quy SSL Téing 5. Toa Nha 1C Ngb Quyén. Hoan Kiém. Ha Noi.
Nhirng diic diém chinh vé hoat djng Qu¥

Quy mé vén Quy: Vén diéu 1¢ ciia Quy theo Gidy chimg nhan ding ky thanh 1gp quy la: 101.000.000.000
déng.

Muc tiéu dau tu cua Quy 1 huéng t6i dat higu qua d;‘;u tu bam sat mirc sinh 1&i thyc té cua Chi S6 VNX50
trong tét ca cac giai doan. Chi sé VNXSO la chi sb gié thé hién bién dong gi& cb phiéu cua cac Cong ty
niém yét trén HOSE va HNX. Chi s VNX50 bao gdm 50 cong ty c6 gia trj vén héa va thanh khoan hang
déu trong ré cd phiéu VNX Allshare dap img céc diéu kién sang loc theo quy dlnh vé tu céch ¢ phiéu. ty 18
free float (khéi lwong cd phléu tr do chuyén nhugng so véi khéi lugng cb phléu dang luu hanh trén thi
trudng). thanh khoan. va thude Top 50 gid trj vén héa ciia VNX Allshare. Ngay co so cua cua chi )
VNX50 12 21/07/2017 véi diém co s 1a gia trj chi s6 dong cira cia VNX Allshare ngay 21/07/2017. Céng
Ty Quan Ly Quf c6 trach nhiém dam bio mic sai l¢ch so véi Chi S8 Tham Chiéu cua Quy lién tyc trong
ba (3) thang gn nhit khéng vurot qua mirc sai léch t5i da theo quy dinh cia HNX la 10%.

Nguyén téc lya chon cb phiéu diu tu cia Quy:

a) Céc cb phiéu nim trong ré Chimg Khoan Co Céu VNX50.




a)

b)

c)

d)

c)
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b) Céc cé phiéu khéng nim trong ré Chimg Khoan Co Cdu VNX50 nhung nim trong danh muc chimng
khoan du phong ctia Chi $6 VNX50. Danh muc chimg khoan dy phong nay dugc S& Giao Dich Chimg
Khoan Thanh phé Hb Chi Minh (HOSE) cdng b dinh ky ciing danh muc 50 ma chinh thirc cé trong
Chi S8 VNX50 tai m3i ky xem xét dinh ky chi s6. Néu viéc ddu tr céc cé phiéu nim trong danh sach
dy phong xay ra thi viéc du tu s& duoc xem xét Iya chon theo thir tir tir trén xuéng duéi dé thay thé
cho mét hoic mét sé cé phiéu trong danh sach thanh phan chinh thirc ctia Chi S8 VNX50.

Gi4 tri danh muc ddu tr cia Quy thong thudng khong thép hon 95% gia tri danh myc chimg khoan
tuong (g ctia chi s6 tham chiéu VNX50. Tuy nhién. trong mét s6 trudng hgp khi S¢ Giao dich Chimg
Khoén Thanh Phé H6 Chi Minh (HOSE) c6 thay di dinh ky hojc thay déi bét thuong danh muc chi sé
tham chiéu VNX50 hodic do sy bién déng dét ngdt ciia thi trudmg dan téi ty 16 tai san dau tu cia Quy
vao danh muc chimg khodn c6 thé bién dong dudi 95% gia tri danh muc chl.'rng khoan tuong ung cua
chi sé tham chiéu VNX50. Khi c6 nhimg bién dong trén xay ra. Qu§r s& nd h,rc tbi da diéu chinh lai ty
1é tai san diu tu ctia Quy vao danh muc chirmg khoan co cdu vé mirc téi thiéu 95% gié tri danh muc
chimg kho4n twong tmg ciia Chi $6 Tham Chiéu VNX50.

Ky tinh gié tri tai san rong (NAV): Gia trj tai san rong cua Quy sé& dugc dinh gia hang ngay va cudi thang.
Trong trudmg hogp ngay dinh gia roi vao ngay nghi hogic ngay 12 thi ngdy dinh gia I ngay lam viéc ké tiép
lién ngay sau d6. Ddi vdi ky dinh gia hang thang. ngay dinh gid 12 ngdy ddu tién cta thing tiép theo. va
khong thay ddi ké ca trudmg hop ngay dinh gié roi vao ngay nghi hodc ngay 1&.

Tan suét giao dich Chimg chi quy: Tin suat giao dich hoan d6i dugc té chirc dinh ky hang ngay.
Han ché diu tu ctia Quy mé: Danh Muc Pau Tu cua Quy ETF SSIAM VNX50 phai phi hgp véi muc tiéu
va chién lugc dau tu da duge quy dinh tai Piéu 9 Piéu Lé nay va Ban Cao Bach.

Co cdu Danh Myc Ddu Tu cia Quy ETF phai bao dam:

Khéng diu tr vio qué mudi 1im phén tram (15%) tdng gié tri chimg khoén dang luu hanh cia mot td chire
phét hanh. ngoai trir tréi phiéu Chinh Phu;

Khéng diu tr qua hai muoi phin trim (20%) tng gia tri tai san ctia Quy vao ching khoan phat hanh bai
cling mét td chire. ngoai trir trai phiéu Chinh Phu;

Khong duge diu tu qué ba muoi phan trim (30%) tng gia trj tai san cia Quy vio cac cdng ty trong ciing
mét nhom céng ty ¢6 quan hé s& hiru v&i nhau. trir trudmg hop d6 12 Chimg Khoan Co Ciu nim trong danh
myc Chi S§ Tham Chiéu;

Khéng diu tr vao chimg chi cia chinh Quy dé. hojic cta cic quy dau tu ching khodn. céng ty diu tu
chimg khoén thanh ldp va hoat ddng tai Viét Nam;

Khoéng dugc diu tu vao bt dong san. cé phiéu chua niém yét. cb phiéu chua dang ky giao dich cua cong ty
dai ching. phfin von gop tai cong ty trach phiém hiru han. trai phiéu phat hanh riéng 1&; trir trudng hop d6 la
cac tai san quy dugc huodng lgi tir cac quyén cua chu sd hiru;

Khaéng dugc déu tu vao chirng khoan phat hanh béi Céng Ty Quan Ly Qu¥y. Ngudi Co6 Lién Quan cua Cong
Ty Quan Ly Quy. Thanh Vién Lap Quy trir truong hop d6 12 Chimg Khoan Co Ciu nim trong danh muc
Chi S6 Tham Chiéu;

Tai moi thoi diém. tdng gi4 tri cam két trong cic hop déng chiing khoan phii sinh va du ng cac khoan phai
trd cua Quy. khdng dugc vuot qua Gia Tri Tai San Rong Cia Quy

Coéng Ty Quan Ly Quy khong dugc phép vay dé tai trg cho céc hoat dong cta Quy ETF. trir trudmg hop
vay ngin han dé trang trai céc chi phi cin thiét cho Quy. Téng gia tri cac khoan vay ngén han cia quy
khéng dugc qua nam phén tram (5%) Gia Tri Tai San Rong Cia Quy tai moi thoi diém va thoi han vay t6i
da la ba muoi (30) ngay.



2.1.

2.2.

3.

Co cdu diu tu cia Quy ETF quy dinh tai diém a. b. ¢ vé han ché déu tu ciia Quy dugc phép sai léch nhumg
khong qua mudi 1dm phén trim (15%) so véi cac han ché diu tr quy dinh néu trén va chi do céc nguyén
nhén sau:

v Bién dong gié trén thj trudong cia tai san trong Danh Muc Piéu Tu cua Quy;

v Hoat ddng chia. tich. hgp nhit. sap nhdp. giai thé. phé san. thau tém. chao mua cdng khai cua cac
td chirc phét hanh;

¥ Co cAu danh muc chimg khoén cua chi s tham chiéu thay déi;

v" Quy thuc hién cic khoan thanh toan hop phap; thuc hién cic hoat djng hoan d6i danh muc chimg
khodn co cdu theo quy dinh tai Didu 12 Thong tu 229/2012/TT-BTC vé Huéng dan thanh 13p va
quan ly quy hoan déi danh muc;

v Quy dang trong thdi gian thanh 1y. gidi thé hodc thdi gian hoat ddng ciia Quy tinh tir thoi diém
duge chp gidly chimg nhén ding ky thanh 13p quy c6 higu lyc chua qué chin muoi (90) ngay.

Ky ké todn. don vj tién t¢ sir dyng trong ké todn:

Ky ké toén
Ky ké toan ndm cua quy 14 tir ngdy 01 thang 01 dén ngay 31 théng 12.
Pon vj tién t¢ sir dyng trong ké tosin

Bfo céo tai chinh dugc 13p va trinh bay bing Péng Viét Nam (“VND”).
Chuén myc va Ché d) ké todn 4p dung

3.1. Ché ab ké toan ap dung

3.2,

4.1

4.2

Quy s& 4p dung ché d¢ ké toan Viét Nam va tuén thu cac quy dinh khac lién quan dén cong téc ké toan cho
Qu¥ do céc co quan ¢6 thim quyén quy dinh

Bso ciio tai chinh

Céng Ty Quan Ly Quy co trach nhigém chuén bj cac bdo cdo tai chinh thuong ky vé két qua kinh doanh va
tinh hinh tai chinh ciia Quy va céc béo cdo can thiét khic dé tuong trinh hoat ddng cua Quy.

Bao cao tai chinh ban nién /bio céo tai chinh hang nam s& dugc soat xét ban nién/ kiém toan ddc lap hang
nim bai cong ty kiém toan duge lya chon. Céc ban sao cua béo cdo kiém toan va béo céo hoat dong cua
Quy phai dugc giri dén timg thanh vién Ban dai dién quy va cong b6 cong khai trén website cua Cong ty
quan ly quy dé nha dau tu c6 thé tham khao..

Céng Ty Quan Ly Quy phai tuén thu cic quy dinh hi¢gn hanh cua phap luat vé ché dé bio cdo va cong bo
théng tin lién quan dén cac hoat dong kinh doanh cua Quy.

Céc chinh sich ké toin dp dyng
Tién giri ngdn hang va cdc khodn twong dwong tién

Tién giri ngn hang va cic khoan tuong duong tién bao gom tién guri khong ky han va céc khoan diu tu
ngén han khong qua ba (03) thang tai ngan hang c6 tinh thanh khoan cao. c6 thé d& dang chuyén doi thanh
mot lugng tién xéc dinh. khong c6 nhiéu rui ro vé thay ddi gid tri va dugc sir dung cho muc dich dép img
cac cam két chi tién ngén han hon la cho myc dich dAu tu hay la cac myc dich khac.

Cic khodn diu tw

Cac khoan ddu tu chimg khoan dugc ghi nhin ban dau theo gié gbc. chi bao gdm gia mua ma khong bao
gdm céac khoan chi phi lién quan dén viéc mua céc khoan ddu tu d6 ké ca phi mdi gidi. phi giao dich va phi
ngén hang. va duge danh gia lai tai ngdy cua béo céo tinh hinh tai chinh theo phuong phap xéc dinh gia tri
néu tai myc 4.2 (iii). Cac khoan 13i hofic 15 do danh gia lai cdc khoan dau tu dugc ghi nhén vao bao céo thu
nhap.



iii)

Phin logi

Quy phién loai cac chimg kho4n niém yét va chua niém yét duge mua véi muc dich kinh doanh 13 chimg
khoan kinh doanh.

Ghi nhin ban ddu

Qu¥ ghi nhan danh myc chimg khoan co cdu dugc hoan déi lay chimg chi qu¥ tai ngay lam viéc thi hai ké
tir ngay giao dich hoan déi — ngay xac nhén hoan tit giao dich va x4c nhén quyén s& hiru cho Quy.

Quy ghi nhén danh myc chimg khoén ma Quy thyc hién d4u tu tai ngdy giao dich.

C6 phiéu thuong va cb tic chia bing cb phiéu duge hach todn vao cic khodn diu tu véi gia tri bing khong
va dugc danh gié lai gia tri ctia cac ¢b phiéu dé vao ngay lép bao cdo tinh hinh tai chinh.

Gia tri ctia quyén mua cb phiéu dugc xé4c dinh 12 phin chénh léch gitra gid thi trudng cua cb phiéu tai ngay
1ap bao c4o tai chinh va sb tién thyc hién quyén mua vao ngay théng béo thuc hién quyén mua nhén véi ty
I& cin c6 dé mua mot cb phan méi. Gid trj cia quyén mua sé dugc d4nh gia lai vao ngay bao cdo tinh hinh
tai chinh.

Xdc dinh gid tri

Theo Théng tr 229/2012/TT-BTC ngay 27 thang 12 nim 2012 do B Tai chinh ban hanh vé huéng din
thanh I4p va quan 1y qu¥ ho4n d6i danh muyc. céc khoan dau tu thudc Danh muc diu tu cia Quy duogce dénh
gia lai theo gia thi trudng tai ngay cuia béo céo tinh hinh tai chinh. Trong trudng hop khéng c6 gia thi
truomg tai ngdy giao dich gén nhét hoic gi4 thj truong c6 nhidu bién dong. Cong ty Quan Iy Quy duge sir
dung gi4 tri hop ly dé danh gia lai cac khoan ddu tw. Gié tr hop ly duge xéc dinh theo nguyén tic. phuong
phap hodc mé hinh ly thuyét dinh gi4 tai san tai chinh da duoc quy dinh tai diéu 1& Quy. hoic s tay dinh
gid cia Quy hodc sau khi da dugc Ban Pai dién Quy chip thusn bing vin ban. Khoan dau tu chimng khoan
dugc danh gid lai tai ngay clia béo cdo tinh hinh tai chinh theo Diéu I& Quy nhu sau:

Trdi phiéu

Trai phiéu niém yét

Gié yét hodc tén goi khéc tay thuge vao quy dinh néi bg cua Sa giao dich chimg khodn (gia sach). trén hé
théng giao dich tai S& Giao dich Chimg khoén cho c4c giao dich mua ban thong thudng (outright) tai ngay
c6 giao dich gan nhat trudc ngay dinh gia cong 1i lity ké;

Trudng hop khéng c6 giao dich nhiéu hon hai (02) tuén tinh dén ngdy truéc ngay dinh gia hodic chi cé cic
giao dich véi gia c6 nhiéu bién dong bit thudmg theo quy dinh tai S6 tay Pinh gi4 va da dugc Ban Dai dién
Quy chap thudn bing vin ban. wu tién thuc hién theo thir tyr tir trén xudng mot trong cac mirc gid sau:

- Gia xéc dinh theo phuong phap di dugc Ban Dai dién Quy chép thuan (chi tiét trong S6 tay dinh
gia);

+ Gia mua cong 13i lily ké;

+ Ménh gia cong 13i liy ké.

Trai phiéu khong niém yét dugc dinh gia bing gid mua cdng 13i Iy ké.

Chimg quyén gén lién véi tréi phiéu chuyén ddi duoc dinh gi béng gid mua.

Cé phiéu

. C6 phiéu niém yét trén S Giao djch Chimg khoén Hé Chi Minh ho¥c Ha Noi

- Gia dong cura hodc tén goi khac. tiy thude vao quy dinh ndi bd ctia S¢ giao dich chimg khodn. cua
ngdy c6 giao dich gin nhit trude ngay dinh gia;

- Trudng hgp khéng c6 giao dich nhidu hon hai (02) tuén tinh dén ngay trirde ngay dinh gid. vu tién
thyc hién theo thir ty tir trén xubng mét trong cic mic gi4 sau:

+ Gia dong ctra hogic tén goi khéc. tily thudc vao quy dinh ndi bd cia Sé giao dich chimg khoan. cua



ngay c6 giao dich gn nhét trong vong 12 théng trude ngay dinh gid; hofic
Gia mua; hodc
Gia trj sb sach; hoic
Gia xac djnh theo phuong phép da dugc Ban Dai dién Quy chip thudn.
C& phiéu bj dinh chi giao dich. hodic hiy niém yét hogc huy dang ky giao dich:

+ + +

Ul tién thuc hién theo thir ty tir trén xudng mét trong cic mirc gia sau:

- Gia trj s0 sach; hodc

- Ménh gia; hodc

- Gid xéc dinh theo phuong phép da dugc Ban Dai dién Quf chép thuan.
- C4 phiéu cuia td chirc trong tinh trang giai thé. pha san

Ul tién thyc hién theo thir tyr tir trén xudng mét trong céc mic gia sau:

- 80% gid tri thanh ly cua ¢b phiéu d6 tai ngdy cta béo céo tinh hinh tai chinh gén nhét trudc ngay
dinh gia; hodc

. Gia xéc dinh theo phuong phap da dugc Ban Dai dién Qu chap thudn.

Chirng khodn phdi sinh

. Chimg khoan phai sinh niém yét dugc danh gié lai vao ngay giao dich truéc gan nhét truéc ngly
dinh gia.

. Chimg khoén phai sinh niém yét khong c6 giao dich trong vong 2 tuan tras 1én theo gid duge xac

dinh theo phuong phap da dugc Ban Pai dién Quy chép thun.

iv) Chim diet ghi nhin

4.3

Céc khoan dAu tu chimg khoan dugc chim dirt ghi nhin khi quyén dugc nhan dong tién tir khoan déu tu
chimg khoan dé da chém dut hoic Quy da chuyén giao phan 16n rdi ro va loi ich giin lién voi quyén s& hiru
chimg khoan.

Gia vbn cua chimg khoan kinh doanh dugc tinh theo phwong phap binh quan gia quyén véo cudi ngay giao
dich.

Cic khodn phii thu

Céc khoan phai thu bao gdm phai thu vé ban cic khoan dau tu. phai thu va dy thu c6 tic. tién 1i céc khoan
dAu tu, phai thu tir viéc quyét toan véi nha dau tu khi Quy mua/ban hd chimg khoan bj han ché. céc khoan
phai thu tir don vi dau tu trong trudng hop cé sy kién doanh nghiép (cb tirc biing tién. cb tirc bing cb phiéu.
cd phiéu thuong. quyén mua co phiéu phét hanh thém) phét sinh lién quan dén danh muc chimg khoan co
chu hoén déi do viéc ghi nhan so hiru chua duge thyc hién gitra Quy va nha du tu hoge lién quan dén
chimg khodn b han ché dang trong qué trinh mua/ban h$ nha dau tr va cic khoan phai thu khéc lién quan
dén hoat dong ctia Quy. Céc khoan phai thu dugc phan 4nh theo nguyén gia trir di dy phong phai thu kho
doi.

Theo Thdng tu 228/2009/TT-BTC ngay 7 thang 12 ndm 2009 do B Tai chinh ban hanh. dy phong phai thu
khé ddi duoc 13p dua trén dy kién tdn thét c6 thé xay ra trong truong hop khoan ng chua dén han thanh
toan nhung td chirc kinh té 14m vao tinh trang ph4 san hoiic dang lam thu tyc giai thé; ngudi ng mét tich. bo
trén. dang bi céc co quan phat lujt truy t. xét xir hodc dang thi hanh an hojc da chét hoic dya trén tinh
trang qué han cua céc khoan phai thu véi ti 1€ trich 1p dy phong nhu sau:

TR




4.4

4.5

4.6

Thoi gian qud han Miec trich lip

dw phong
Tir trén s4u (06) thang dén dudi mot (01) nam 30%
Tir mét (01) ndm dén dudi hai (02) nim 50%
Tir hai (02) nam dén dudi ba (03) nim 70%
Tir ba (03) nim trd 1én 100%

Déi véi cac khoan ng qué han. Quy ciing danh gia thém vé kha nang thu hdi dy kién cta cac khoan ng nay
dé xéc dinh thém dv phong (néu can thiét) ngoai khoan du phong da dugc trich lap dua trén tinh trang ng
qua han.

Du phong ng phai thu khé doi dugc trich 18p cho céc tdn thit c6 thé xay ra cho cac khoan ng chua dén han
thanh toan dugc x4c dinh béi Quy sau khi xem xét dén kha ning thu hdi ciia céc khoan ng nay.

Céc khoan dy phong ng phéi thu khé doi phét sinh dugc ghi nhidn vao bdo cao thu nhip trong ky.

Ciic khoan phai tra

Céc khoan phai tra bao gbm phai tra vé mua céc khoan déu tu. phai tra dich vu quan ly Quy. phai tra tir viéc
quyét toan v&i nha dau tu khi Quy mua/ban h¢ chimg khoén bj han ché. cic khoan phai tra cho nha déu tu
trong trudng hop c6 sy kién doanh nghiép (cd tirc biing tién. cb tirc b?mg cb phiéu. cb phiéu thuéng. quyén
mua cb phiéu phat hanh thém) phat sinh lién quan dén danh muc chimg khoan co cAu hoan déi do viéc ghi
nhén s& hiru chua duge thuc hién gitta Quy va nha diu tu hojc lién quan dén chimg khoan bj han ché dang
trong qua trinh mua/ban h$ nha dau tu va cdc khoan phai tra khac. Céc khoan phai tra dugc thé hién theo
gid gdc.

Dy phong

Du phongn phai tra bao gdm phai tra vé mua céc khoan dau tu. phai tra dich vy quan ly Quy. phai tra tir
viéc quyét toan véi nha diu tu khi Quy mua/ban hd ching khodn bén s& lam giam sut cac lgi ich kinh té
trong tuong lai dé thanh toén cac nghia vu vé khoan ng phai tra d6. Khoan dy phong dugc xac dinh bing
céch chiét khdu dong tién dy kién c6 thé phai tra trong tuong lai véi ty 1 chiét khiu truéc thué phan 4nh
danh gié hién tai cua thj trudng vé gid trj thoi gian cua tién va rui ro cy thé cua khoan no db.

Phéin loai cic cdng cu tai chinh

Nhim muc dich duy nht 1 cung cép cac thdng tin thuyét minh vé tm quan trong cuia céc cdng cy tai chinh
d6i véi tinh hinh tai chinh va két qua hoat dong kinh doanh ctia Qu§ va tinh chét va mirc dd rui ro phét sinh
tir cac cng cy tai chinh. Quy phén loai cic cdng cu tai chinh nhu sau:



i)

ii)

Tai san tai chinh

Tai san tai chinh dwpe xde dinh theo gid tri hop Iy thong qua Bdo cdo thu nhdp la mét tai san tai chinh
théa mdn mdt trong cdc diéu kién sau:

. Tai san tai chinh dugc Quy phén loai vao nhém nim gitr dé kinh doanh. Tai san tai chinh dugc
phan loai vao nhém ném giir dé kinh doanh. néu:

- tai san duoc mua chu yéu cho muyc dich bén lai trong thoi gian ngin;

- c6 bing chimg vé viéc kinh doanh céng cy d6 nhim muyc dich thu loi ngén han; hodc

- cong cu tai chinh phéi sinh (ngoai trir cic cdng cu tai chinh phai sinh dugc xac dinh 1a mét hop
dong bao lanh tai chinh hodc mét cong cy phong ngira rui ro hi¢u qua).

. Tai thoi diém ghi nhan ban ddu. Quy xép tai san tai chinh vao nhom xac dinh theo gié tri hop ly
thong qua Bdo céo thu nhép.

Céc khoan dAu tr ndm gitr dén ngay d4o han

Céc khoan diu tu ndm gifr dén ngay d4o han la cac tai san tai chinh phi phai sinh v6i cac khoan thanh toan
¢b dinh hodc c6 thé xac dinh va c6 ky d4o han cé dinh ma Qug 6 ¥ dinh va c6 kha ning giir dén ngay ddo
han. ngoai trir:

. céc tai san tai chinh ma tai thdi diém ghi nhén ban du da duge Quf xép vao nhém xéc dinh theo
gié trj hgp 1y thong qua Bao céo thu nhép;

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

. céc tai san tai chinh thda man dinh nghia vé céc khoan cho vay va phai thu.

Céc khoan cho vay va phai thu

Céc khoan cho vay va phai thu 13 c4c tai san tai chinh phi phai sinh véi cdc khoan thanh toan ¢b dinh hodc
c6 thé x4c dinh va khong dugc niém yét trén thj truomg. ngoai trir:

. cac khoan ma Qu¥ c6 ¥ dinh ban ngay hodc s& ban trong tuong lai gin dugc phan loai 14 tai san
nim giit vi myc dich kinh doanh. va cic loai ma tai thoi diém ghi nhin ban diu dugc Quy xép vao nhém
xéc dinh theo gia trj hgp Iy théng qua Béo cio thu nhép;

. cac khoan dugc Quy xép vio nhém séin sang dé ban tai thdi diém ghi nhan ban diu; hodc

cic khoan ma ngudi ném gitr c6 thé khong thu hdi dugc phan 16n gia tri dau tu ban déu. khéng phai do suy
giam chét lugng tin dung. va dugc phin loai vio nhém sén sang dé ban.

Tai san sin sang dé ban 14 céc tai san tai chinh phi phéi sinh dugc xac dinh la sin sang dé ban hogc khong
dugc phan loai la:

. céc tai san tai chinh xac dinh theo gié tri hop 1y thong qua Bdo céo thu nhép;
. cac khodn diu tu gitr dén ngay ddo han; hodc
. céac khoan cho vay va cac khoan phai thu.

Ng phii tré tai chinh dwgc xdc dinh theo gid trj hop ly thong qua Bdo cdo thu nhip

N phai tra tai chinh dugc x4c dinh theo gia trj hop ly thng qua Bdo cdo thu nhip la mot khoan ng phai tra
tai chinh théa man mdt trong céac didu kién sau:

. No phai tra tai chinh dugc Quy phan loai vio nhém nam giir dé kinh doanh. M¢t khoan ng phai
tré tai chinh dugc phan loai vao nhém ndm giir dé kinh doanh néu thoa man mét trong céc diéu kién sau:

- duoc tao ra chi yéu cho myc dich mua lai trong thai gian ngin;

- co béng chimg vé viéc kinh doanh cong cy do nhdm muyc dich thu loi ngﬁn han; hoic

- ¢bng cu tai chinh phai sinh (ngoai trir cac cong cy tai chinh phai sinh dugc xdc dinh la mot hop
ddng bao lanh tai chinh hoiic mdt céng cyu phong ngira rui ro hi¢u qua).



4.7

. Tai thdi diém ghi nhén ban déu. Quy xép ng phai tra tai chinh vao nhém xéc dinh theo gia trj hop
ly thong qua Bao céo thu nhép.

No phai tra tai chinh dugc xéc dinh theo gi4 trj phan b

Céc khoan ng phai tra tai chinh khong dugc phan logi 1a ng phai tra tai chinh dugc x4c dinh theo gi4 tri hop
Iy thong qua Béo céo thu nhip s& dugc phan loai la ng phai tra tai chinh dugc xéc dinh theo gia tri phan bd.
Viée phan loai céc cong cy tai chinh ké trén chi nhdm muc dich trinh bay va thuyét minh va khéng nhim
muc dich mé ta phuong phép xéc dinh gid trj cua cic cong cu tai chinh. Cac chinh sach ké toan vé xac dinh
gid trj cua cac cong cu tai chinh dugc trinh bay trong cAc thuyét minh lién quan khac.

Thué

Theo cic quy dinh thué hién hanh tai Viét Nam. Quy khéng thude dbi tugng chiu thué thu nhdp doanh
nghiép. Tuy nhién cong ty Quan Iy Quy c6 tréch nhi¢m khau trir thué cia cac c4 nhén va t8 chirc tham gia
cac giao djch véi Quy nhu sau:

Giao djch tri cé ticc cho nha diu ti

Khi Quy tra cb tirc cho Nha dau tu. Quy phai tudn thu quy dinh khiu trir. ké khai va ndp thué theo Thong tur
78/2014/TT-BTC ngay 18 thang 6 nim 2014 (“Théng tu 78”) dugc sira ddi va bd sung béi Thong tu
96/2015/TT-BTC ngay 22 thing 6 nam 2015 va Thong tu 111/2013/TT-BTC ngay 15 thang 8 nim 2013
(“Théng tu 1117) duoc sira di va bd sung bsi Théng tu 92/2015/TT-BTC ngay 15 thang 6 nam 2015
(“Théng tu 92”) do BS Tai chinh ban hanh va Céng vin sé 10945/BTC-TCT ngay 19 thiang 8 nam 2010
cia Téng Cuc thué vé chinh sach thué ddi véi viéc chia cb tirc cho té chirc ddu tw. Theo d6. khi tra b tirc
cho céc té chirc ddu tu. khéng phan biét té chirc diu tu trong nude hofic nude ngoai. Quy cén gitr lai 22%
lgi nhuan dugc phén phdi (ngoai trir phin lgi nhudn dugc phan phéi da chju thué thu nhép doanh nghiép ¢
khau trudc va lai trai phiéu thu dugc tir tréi phiéu thujc dién mién thué theo quy dinh cia phap ludt hién
hanh). Khi tra c¢b tirc cho nha dau tu 13 c4 nhan. Quy c6 trach nhiém khéu trir sé thué thu nhép ca nhéin
biing 5% loi nhudn dugc phan phéi.

Giao dich mua lgi ching chi quy

Céng ty Quan 1y Quy c6 nghia vu khiu trir. ké khai va ndp thué ddi véi giao dich mua lai ching chi quy tir
nha dau tu c4 nhn (trong nuéc va nudc ngoai) va té chirc diu tu nudc ngoai theo huéng dan cta cong vin
s6 2331/TCT-CS ngay 15 thang 6 nim 2015 do Téng Cuc Thué ban hanh. Théng tr 111 dugc sira déi va
bé sung boi Théng tw 92 va Théng tr 103/2014/TT-BTC ngdy 6 thang 8 nim 2014 do Bé Tai chinh ban
hanh. Mirc thué 4p dung 1a mirc theo quy dinh ciia phap lut hién hanh trén gia chuyén nhugng.

Qu¥ s& khong khiu trir thué déi voi céc giao dich mua lai chimg chi quy tir nha dau tu 14 td chirc trong
nuéc. Céc nha ddu tu ndy phai chiu trach nhiém ty ké khai va ndp thué cho Nha nuéc theo Thong tu
78/2014/TT-BTC ngay 18 thang 6 nam 2014,

4.8 Chirng chi quy va Gid trj tai sin rong c6 thé phin phoi cho nha diu tw nim giir chimg chi quy

(i) Vén gop phdt hanh

Céc chimg chi qui v&i quyén hudng cé tire duge phan loai 12 vén chi sé hiru. M3i chimg chi qu§ ¢6 ménh
gid 12 10.000 déng Viét Nam. mét 16 chimg chi quy tuong tmg véi 100.000 chimg chi quy.

Sé lugng giao dich hodn dbi tdi thiéu la mét 16 chimg chi quy twong img véi mét trim nghin (100.000)
chimg chi quy. Gia tri tai san rong trén mét 16 chimg chi quy bing gi4 trj tai san rong cua Quy chia cho
tdng s6 16 chimg chi quy 1am tron dén hang don vi. Gid trj tai san rong trén mot chimg chi quy bing gi tri
tai san rong cia Quy chia cho tdng sé chimg chi quy dang luu hanh va Iy dén (02) sé thap phan.

Vén gop phat hanh 12 khoan vén gép tir viéc hoan déi 16 chimg chi quy 1y danh muc chimg khoan co cdu.
Vén gop phat hanh dugc phan 4dnh theo ménh gia ciia chimg chi quy va dugc ghi nhén tai ngay ngay lam



(ii)

(iii)

(iv)

4.9

(i)

(i)

4.10

4.11

4.12

4.13

viéc thir hai ké tir ngay giao dich hoan ddi — ngay xéc nhén hoan tit giao dich va xéc nhén quyén s& hiru
cho Quy.

Vén gop mua lgi

Vén gop mua lai la khoan vén gop tir viéc hoan déi danh muc chimg khoén co cdu ldy 16 chimg chi quy.
Vén gép mua lai duge phan énh theo ménh gia chimg chi quy. Vén gép mua lai duge phan anh theo ménh
gia chimg chi quy va dugc ghi nhan tai ngay ngay lam viéc thir hai ké tir ngay giao dich hoan ddi — ngay
xac nhan hoan tat giao dich va xdc nhan quyén s& hiru cho Quy.

Thing dw vén gép cita nha dau tw

Thing du vén thé hién chénh léch giira gid trj tai sén rong trén mét chimg chi quy ding dé hoén ddi véi
ménh gi4 ddi véi cac chimg chi quy dugc phat hanh/mua lai.
Phén phdi thu nhip ciia Quy

Theo Didu I& ciia Quy. Quy s& thuc hién phén phdi ¢ tic cho nha dau tu khi Dai hdi nha dau tu théng qua.
Viéc phan phéi thu nhap ctia Quy phai dam bao nguyén tic va diéu kién theo quy dinh tai Diéu 1§ hoat
ddng cua Quy.

Doanh thu

Doanh thu dugc ghi nhan khi Quy c6 kha ning twong ddi chic chin nhan duge céc lgi ich kinh té va cac
khoan doanh thu nay cé thé xac dinh dugc mét cach dang tin cdy. Céc tiéu chudn cuy thé sau ddy phai duoc
dép mg truée khi doanh thu duge ghi nhén.

Thu nhdp 1di tién givi. 1di trdi phiéu va cé tirc

Thu nhap I3i tién giri va 1ai trai phiéu dugc ghi nhan trong béo céo thu nhdp trén co s& dén tich trir khi kha
niing thu hdi khong chic chéc. Thu nhép tir ¢b tirc dugc ghi nhén khi quyén nhan cb tirc cua Quy dugc xac
lap.

Thu nhdp tir hoat dang kinh doanh chirng khodn

Thu nhp tir hoat dong kinh doanh chimg khoan dugc ghi nhin trong bao céo thu nhép khi nhén dugc thong
béo két qua giao dich hoan ddi chimg chi quy. két qua giao djch chimg khoén tir Trung Tam Luu ky Chimg
khoan Viét Nam da duoc kiém tra béi Ngan hang Giam sét (d8i vi chimg khoan da niém yét) va khi hoan
tat hop ddng chuyén nhuong tai san (ddi véi chimg khoan chua niém yét).

Chi phi

Céc khoan chi phi dugc ghi nhén trong béo cdo thu nhép trén co s& don tich.

Gid tri tai sin rong trén mdi chirmg chi quy va gid trj tai sin rong trén mdi 16 chimg chi quy

Gié tri tai san rong trén mdi chimg chi quy dugc tinh bing céch chia gia tri tai san rong ctia Quy cho chimg
chi quy dang luu hanh tai ngay cua bao cao tinh hinh tai chinh.

Gi4 tri tai san rong trén mi 16 chimg chi quy dugc tinh bing cach chia gié trj tai san rong ciia Quy cho 16
chimg chi quy dang luu hanh tai ngay cia bao cdo tinh hinh tai chinh.

Gi4 trj tai san rong dugc xdc dinh bing cach |4y tdng tai san trir di tong ng phai tra.

B#o cdo b phén

Quy hoat dgng nhu mét bg phén.
Cic bén lién quan

Cac bén/ngudi duge xem la cd lién quan néu mdt bén/ngudi co kha nang. truc tiép hodc gian tiép. kiém soat
hodic ¢6 anh huong dang ké déi véi bén kia trong viéc dua ra cac quyét dinh tai chinh va hoat dong kinh




doanh. Céc bén ciing dugc xem la cé lién quan néu céc bén clng chiu su kiém soéat chung hoiic ciing chiu
anh huéng déng ké chung.
Céc quy dau tu khac dudi sy quan 1y ciia Cong ty Quan ly Quy va ngudi cé lién quan cua Cong ty Quan ly
Quy theo quy dinh tai Ludt Chimg khoan dugc xem la cic bén lién quan véi Quy.

4.14  S6 dw biing khéng

Céc khoan muc hay s6 du duge quy dinh trong Thong tu sé 181/2015/TT-BTC ngay 13/11/2015 cta Bd
Tai chinh vé ché d§ ké toan dp dung déi véi quy ETF khong dugc thé hién trong béo cdo tai chinh nay thi
dugc hiéu la c6 sé du biang khong.

5. Cic sy kién ho3ic giao dich trong yéu trong ky ké todn

5.1  Tién giri ngén hang

30/09/2020 30/06/2020
VND VND
Tién giri ngén hang cho hoat dong Quy
v ol Nt Bikng T 13 1,017,046,202 103,099,559
Tién giri c6 ky han khéng qué 3 théng
1,017,046,202 103,099,559

52  Chc khoan diu tur
Bang tinh hinh bién dgng gié thj trudng hoic gi4 tri hop 1y céc khoan dau tu

Chénh léch dénh gis Gid tri dnh gi lai
Khoén dau tw Gid mua Gia thj truwomg
Chénh léch ting Chénh léch gidam
VND VND VND VND VND
Cb phiéu 166,125,839,521 169,490,202,100 17,619,360,420 -14,254,997 841 169,490,202,100

5.3 Phii tri dich vy quén Iy quy mé :

5.3.1 Phi quain ly Quy

Phi quan ly Quy dugc tinh hang ngay dua trén sb ngay thuc té trong ky dinh gi4 va gia trj tai san rong cua
Quy tai ngay dinh gia, Phi quan ly quy la 0,5% gia trj tai san rong cua Quy ETF SSIAM VNX50/ndm tai
chinh, ti thiéu I3 30,000,000 VND/thing, Phi quan ly quy dugc ting lén thanh 0,65% ké tir ngay
18/01/2018 theo nghi quyét dai hoi Nha dau tu ciing ngay, Phi nay dugc tra cho Cong ty quan ly quy SSI dé
thuc hién cédc dich vu quan Iy cho Quy ETF SSIAM VNX50,

5.3.2 Gid dich vu luu ky, dich vu gidm sdt Quf, quén tri Quj

Dich vu Biéu gi4 djch vu

Giam sat e 0,02% NAV/nim, t6i thiéu 5,000,000 VND/ théng (chua bao gdm thué GTGT(néu c6))

Luu ky chimg khoén e 0,06% NAV mdi nim (chwa bao gbm thué gi4 trj gia ting), téi thidu 20,000,000
VND/théng;

Quan tri Quy e 0,03% NAV mdi n&m (tinh trén tan suéit giao dich hoan di hang tudn); téi thiéu

15,000,000 VND/théng
o 86 tra phi hang théng 1a téng sé phi dugec tinh (trich 1dp) cho cc ky dinh gia thyc hién




Dich vu Biéu gid dich vy
1

Giam sat e 0,02% NAV/nim, tdi thidu 5,000,000 VND/ théng (chua bao gdm thué GTGT(néu c6))

trong thang

Phi Dich Vi Pai Ly Chuyén Nhugng duoc tra cho td chirc cung cép dich vu Dai Ly Chuyén Nhuong cho Quy véi mire

phi 5,000,000 VND/théng (chua bao gbm thué gid trj gia ting),

5.3.3 Phi cung cdp dich vu tinh gid trj tai sin rong tham chiéu (iNAV), phi quan I va viin hanh chi $8 tham
chiéu

Phi dich vu quén Iy va vin hanh chi sé tham chiéu trén HNX
Dich vy Biéu phi

Quan ly va van hanh e 2,000,000 VND/thing (mién phi ndm déu tién)
chi s6 tham chiéu

Cungcdp dich vutinh e 2,000,000 VND/théng (mién phi nim 2017)
gid trj tai san rong tham
chiéu
Phi dich vu quan Iy va vin hanh chi sé tham chiéu trén HOSE
Dich vy Biéu phi

Quan ly va van hanh e  0,02%/NAV/Nim, ti thiéu 50,000,000 VND/nim
chi s6 tham chiéu

Cungcipdichvutinh o  0,029%/NAV/Nam, téi thiéu 50,000,000 VND/nim
gia tri tai san rong tham
chiéu

Céc phi trén dugc tinh vao mdi ky dinh gia dya trén NAV trude phi tai ngay truéc ngdy dinh gia va dugce tra
dinh ky hang ném,

5.4  Cic loai phi va I§ phi khac

a)

b)
<)
d)

8)
h)
i)
i)
k)

Céc chi phi khac ctia Quf bao gbm:

Phi giao djch bao gbm phi mdi gi6i, phi chuyén nhuong cic giao dich tai san cia Quy phai tra cho cong ty
chimg khoén;

Chi phi kiém toan tra cho t chirc kiém toan;

Chi phi dich vy tu vén phép ly, dich vu bao gia va cac dich vu hgp ly khéc;

Chi phi dy thao, in 4n, giri Ban Cao Bach, Ban Céo Bach tém tit, béo céo tai chinh, béo cdo thudmg nién, xac
nhén giao dich, sao ké tai khoan va cac tai liéu khac cho Nha Pdu Tu; chi phi céng bd thdng tin cia Qu; chi
phi té chirc hop Pai Hoi Nha Piu Tu, Ban Dai Dién Quy;

Chi phi lién quan dén thyc hién cac giao dich tai san clia Quy;

Chi phi lién quan dén viéc thué cac té chirc doc ldp cung cép dich vu dinh gid, dénh gia tai san Quy;

Thu lao cho Ban Pai Dién Quy;

Céc chi phi hop 1y va hop 1é va dugc Ban Dai Dién Quy quyét dinh;

Chi phi béo hiém (néu co);

Thué, phi, 1& phi ma Qu¥ phai thanh toan theo quy dinh ctia phép ludt;

Lai tién vay phai tra cho cic khoan vay ciia Quy phii hop véi Piéu Lé Quy va quy dinh cua phap luat;

Céc loai chi phi khac phi hop véi quy dinh cia phép ludt,

™




5.5  Tinh hinh bién djng vin chi sé hiru
Tai ngay Phét sinh
Don vi 30/06/2020 trong ky Tai ngay 30/09/2020
Vén g6p phét hanh
S6 lugng CCQ (1) CcCcQ 15,700,000 15,700,000
Gi trj ghi theo ménh gia (2) VND 157,000,000,000 157,000,000,000
Thing du vén gbp phat hanh (3) VND 10,398,618,435 10,398,618,435
Téng gia trj phat hanh CCQ (4) =
2)+3) VND 167,398,618,435 167,398,618,435
Vén g6p hodn adi lai
S6 lugng CCQ (5) CcCcQ -2.200,000 -2.200,000
Gia tr ghi theo ménh gi4 (6) VND -22,000,000,000 -22,000,000,000
Thing du v6n gép hoan déi lai (7) VND 733,759,355 733,759,355
Téng gia tri hoan déi lai CCQ (8)
=(6)+(7) VND -21.266.240.645 -21.266.240.645
S6 lwgng chirng chi quy hi¢n
hanh (9) = (1) - (5) cCcQ 13,500,000 13,500,000
Gid tri von gép hién hanh 146.132.377.790 146.132.377.790
(10) = (4) + (8) VND
Lai/Lb lay ké (11) VND 5,782,710,276  18,664,117,224 24,446,827,500
NAV hién hanh 151.915.088.066 18,664,117,224 170,579,205,290
(12) = (10) + (11) VND
NAYV hién hanh/1 chirg chi quy
(13) = (12)/(9) VND/CCQ 11,252.96 1,382.53 12,635.49
NAY hién hanh/1 16 chirng chi
\% 1,125,296,948 138,252, ,263,549,
qug (14) = (12)/{(9)/100,000 NAV/ 38,252,052 1,263,549,000
CCQ} Lé CCQ
5.6  Lgi nhudn chwa phén phdi
Tai ngay 30/06/2020 Phit sinh trong ky Tai ngay 30/09/2020
VND VND VND
Lgi nhu@n chua phan phéi 5,782,710,276 18,664,117,224 24,446,827,500
Téng l¢i nhudn chwa phin phdi 5,782,710,276 18,664,117,224 24,446,827,500




6, Sy kién phat sinh sau ngay béo cdo tai chinh
Khong cé su kién phat sinh sau ngay ldp bao cdo tai chinh can diéu chinh hodc trinh bay trén bao céo tai chinh,

Ngu'di 18p biéu K& toan truéng
(Ky, ho tén) (KY, ho tén)
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KE TOAN TRUGNG
Mbai %g;en/ ﬂ/ygc Ls Z@ Fink

PHO TONG GIAM POC



BAO CAO CUA NGAN HANG GIAM SAT

Chung téi 1a Ngan hang giam sat ciia Quy ETF SSIAM VNX50 (“Quy") cho giai doan tir ngay 01 thang 07
nam 2020 dén ngay ngay 30 thang 09 nam 2020, vdi sy hidu biét clia chung téi thi trong giai doan nay,
QuY da hoat @dng va dwgce quan ly véi cac ndi dung duwdi day:

a) Cong ty TNHH Quan ly quy SSI da tuan thd céc giéi han vé han mirc dau tw dwegc quy dinh tai cac van
ban phap luat chirng khoan hién hanh vé quy hoan ddi danh muc, Ban céo bach clia Quy va céc van ban
phap luat lién quan.

b) Viéc dinh gi4, danh gia tai san cta Quy ETF SSIAM VNX50 da phi hop véi Diéu Ié Quy, Ban cdo bach
clia Quy va cac van ban phap luat lién quan.

¢)Trong ky, Quy khéng cé phét sinh giao dich hoan ddi chirng chi quy

NHAN VIEN GIAM SAT

Ba Ngé Thi Thu Cuc Tran Thj Héng Ngoan
Phé Giam déc
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BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2020 SS M

1. THONG TIN CHUNG VE QUY
1.1 Tén cta Quy: Quy ETF SSIAM VNX50

1.2 Muc tiéu dau tw cua Quy

Muc tiéu dau tw clia Quy ETF SSIAM VNX50 la hwéng téi dat hiéu qua dau tv bam sat muec
sinh 1&i thue té clia Chi S6 VNX50 trong tat ca cac giai doan.

1.3 Hiéu qua hoat dong cua Quy

Theo Béo cao tai chinh cla Quy tinh dén ky bao cao, thay ddi gia tri tai san rong (NAV) cla
Quy 1a 12,29% so voi sé liéu tai ngay 30/06/2020; thay doi gia tri tai san rong trén chieng chi
quy (NAV/CCQ) clia Quy |13 12,29% so vé&i sb liéu tai ngay 30/06/2020. Thay ddi gia tri cla
danh muc chirng khoan co cau clia Quy 1a 11,44%, trong khi thay dbi cta chi sé tham chiéu
1a12,27%.

1.4 Chinh sach va chién lwoc diu tw cda Quy

Quy &p dung chién lwoc dau tu thu dong. Quy khéng cha déng tim kiém tang trwdng cao hon
Chi S6 Tham Chiéu, cling nhu khéng s(r dung cac bién phap phong thi khi thi truéng chieng
khoan bién déng bét loi.

Vi viée dau tw thu déng, Quy c6 thé duy tri ty 1& véng quay danh muc thép hon cac quy cé
chién lwgc dau tw cha déng, tir dé giam chi phi hoat ddng cho Quy.

1.5 Phén loai Quy
Quy hoan dbi danh muc.

1.6 Thoi diém bat dau hoat dong cta Quy

Quy duoc Uy ban Chirng khoan Nha nuéc (“UBCKNN") cép Gidy chirng nhan Bang ky 1ap
Quy dai chung s6 17/GCN-UBCK ngay 10 thang 12 nam 2014, theo 6, Quy khéng bj gidi
han vé thoi gian hoat déng.

1.7 Murc d6 rui ro cua Quy
Trung binh.
1.8 Quy mé Quy tai théi diém bao céo

Tai ngay 30 thang 09 nam 2020, gia tri tai san rong cda Quy 170.579.205.290 VND va vén
gop bang ménh gia cia Nha Pau tw vao Quy la 135.000.000.000 VND, tvong duong voi
13.500.000 chirng chi Quy.

551 ASSET MANAGEMENT
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BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2020 (tiép theo)

1.9

1.10

1.11

THONG TIN CHUNG VE QUY (tiép theo)

Chi sé tham chiéu cua Quy
Tai ngay 30 thang 09 nam 2020, chi s6 VNX50 tai thoi diém béo céo la 1.431,91.

Chinh sach phéan phéi lgi nhuédn cua Quy

Quy chi tré loi tirc Quy bao dam nguyén tac:
= Phu hop v&i chinh sach phan chia loi nhuan quy dinh tai Diéu Lé Quf;

*  Thuc hién sau khi Quy da hoan thanh nghia vu thué va cac nghta vy tai chinh khac
theo quy dinh clia phap luat va trich lap day du cac quy theo quy dinh tai Biéu Lé Quy
(neu co);

*  Sau khi chi tra, Quy van phai bdo ddm c6é ngudén vén dé thanh toan du cac khoan ng,
nghta vy tai sén khac @én han va bao dam gia tri tai san rong khéng thép hon nam
muoi (50) ty dong;

Truong hop phan phéi loi tie bang ching chi quy, Quy phai co di ngudn vén dbi trng tir
loi nhuan sau thué chwa phan phéi can cw trén bao cdo tai chinh ky gan nhat da duoc
kiém toan hoac soat xét.

Hinh thirc phan chia loi nhuan cé thé bing tién hoac bang chirng chi quy.

Viée phan chia loi nhuén cia Quf dwoc thyc hién trén co s& dé xuat cia Céng ty Quan
ly Quy va phai dwoc Pai hoi Nha Dau tw hoac Ban Dai dién Quy (néu dwoc Oy quyén)
chép thuan.

Nha Dau tw cé trong Danh sach Nha DAu tu tai Ngay Giao dich dwoc céng bd bai Cong
ty Quén ly Quy cho viéc phan chia loi nhuan ("Ngay Chét Danh Sach") dwoc coi la du
didu kién dé& nhan loi nhuan duoc phan chia. Treong hop Nha Dau tw da chuyén nhuong
sb don vi quj cia minh trong theri gian gitka thoi diém Ngay Chét Danh Sach va thoi diém
chi tra thi ngwéi chuyén nhwong la ngudi nhan loi nhuan,

Loi nhuan thuan thue té phan phéi trén mét don vj chieng chi quy

Trong ky, Quy khong thwc hién phan phéi loi nhuan.
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2. SO LIEU HOAT BONG CUA QUY
21 Co cau tai san

Tai ngay 30 thang  Tai ngay 30 thang  Tai ngay 31 thang

09 ndm 2020 06 nam 2020 03 nédm 2020
Danh muc ching khoan 99,2% 99,8% 89.4%
Céc tai séan khac 0,8% 0.2% 0,6%
100,0% 100,0% 100,0%
2.2 Chi tiét chi tiéu hoat déng
Quy 111.2020 Quy 11.2020 Quy 1.2020
Gia tri tai san rong cda Quy
tai thdi diém cubdi quy 170.579.205.280 151.915.088.066 127.538.833.217
Téng sé chirng chi quy dang
Iwu hanh 13.500.000 13.500.000 14.200.000
Gia tri tai san rong/1 don vi
chirng chi quy (CCQ) 12.635,49 11.252,96 8.981,60
Gia tri tai san rong cao nhat/1
don vi CCQ trong ky 12.685,18 12.253,23 13.070,70
Gia tri tai san rong thap
nhat/1 don vi CCQ trong ky 10.632,58 9.233,33 8.981,60
Gi4 cubi ngay cta 1 don vi
CCQ tai ngay bao cao 12.700 11.500 8.800
Gi4 cudi ngay cao nhét clia 1
don vi CCQ trong ky 12.700 12.300 13.050
Gia cubi ngay thap nhét cua
1 don vi CCQ trong ky 10.700 9.200 8.800
Téng tang trwdng (%)/1 don
vi CCQ 12,29% 25,29% -29,1%
Phan phoi gop/1 don vi CCQ - - -
Phan phdi rong/1 don vi CCQ - = B
Ngay chét quyén - - -
Ty 1& chi phi hoat dng clia
Quy (%) 1,32% 1,30% 1,27%
Téc d6 vong quay danh muc
(%) 11,0% 8,39% 6.68%
2.3 Tang trirdng qua cac thoi ky
Téng trudng cua Tang truéng
Giai doan NAV/CCQ NAV/CCQ hang ndm
1 n&m dén thoi diém bao cao -5,2% -5,2%
3 nam dén thoi diém bao cao* 19,2% 6,0%
T khi thanh lap 26,4% 4.1%
Tang trrdng cla chi sé tham chiéu™ -5,0% -5,0%

* Coéng thiic tinh tang trudng hang ndm trong giai doan 3 ndm lar= /(1 +r1)(1 +r2)(1 +1r3) -1

** Thoi diém duwoc tinh la thoi diém két thuc g.'a.' doan huy dong vén cta Quy la ngay 17/11/2014. Tty
ngay 17/11/2014 dén ngay 22/08/2017, chi sb tham chiéu cua Quy 1a chi s6 HNX30, ké ti sau ngay
22/8/2017, chi s6 tham chiéu cda Quy 1a chi sé VNX50.
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24

Tang trwréing qua turng ky bao cao

Tai ngay 30 thang  Tai ngay 30 thang Tai ngay 31 théng

Thoi ky 09 ndm 2020 06 nam 2020 03 ndm 2020
Ty 1& tang trwdng (%)/1
don vi CCQ 12,29% 25,29% -29.11%

Ghi chu: S6 ligu tang trudng cdn phai phan &nh theo thoi diém c6 tinh so sanh.

MO TA THI TRUONG TRONG KY

Trong quy 3/2020, Viét Nam chivng kién lan song thi 2 cua dai dich Covid-19 sau giai doan 99
ngay khong co ca nhiém maéi. Tuy nhién khac véi dot dich 1an 1 (vao thang 03/2020), trong dot
dich Ian 2, tam ly NDT da virng vang hon, khong hoang loan ban thao phan anh ky vong dich Covid
dwoc kiém soat nhanh chéng. Sau khi diéu chinh giam 8,5% trong 2 ngay 24 va 27/07, VN-index
nhanh chéng phuc hdi, tang 10,42% trong thang 8 va 3,2% trong thang 9. Thj truwéng tiép tuc thu
hat “dong tién ré” nho mat bang Iai suét thdp. Thanh khodn thi trwéng duy tri cao dat 4.646 ty dong
khép 18nh/phién trong quy 3, ting +6% so vai quy trwedre va +60% so voi cung ky.

Cac chi tieu vi m, tbc d6 tang trudng GDP quy 3 dat 2,62% YoY — murc téng thap nhéat clia quy 3
twong dwong véi mirc cla giai doan 2011 — 2015. Tong gia tri ban Ié trong quy dat 1,3 nghin ty
ddng, chi ting 4,5%YoY, thap hon nhiéu so v&i mic tang 9-11% YoY ciing ky ndm 2019. Chi s6
PMI thang 7 & 8 déu lién tiép & duéi mirc 50 diém. Chi s6 san xuat cong nghiép (IIP) trong quy chi
tang 1.8% YoY. Tuy nhién, do &nh hwdng cla dot bung phat lai dich Covid |&n 2, viéc cac chi tieu
dwoc cong bé co phan bi quan da duroc dv bao tredc. Ching t8i nhan thay cac chi tiéu da bat dau
c6 s phuc hdi tir thang 9 — khi dich bénh da dwoc kiém soat. Dau tw cong van la diém sang trong
ting trdng kinh té quy 3. Lwong vén dau tw thuc hién trong quy wéc dat 145 nghin ty dong, tang
48.9% YaY - téc d6 tang cao nhét trong vong 4 nam tré lai day. Téng von dau tv cong iy ké (YTD)
dat 302 nghin ty déng, tang 33,3% so v&i cung ky.

Trong quy 3/2020, chi sé tham chiéu VNX50 Index cé sw tang trudng +12,27%. Trong cung giai
doan do, quj ETF SSIAM VNX50 c6 sw tang tredng +12,29% twong déng voi chi sé tham chiéu
VNX50 Index. Trong quy nay, thanh khoan trén cac san dat tdng khéi lvong giao dich la 4.366.980
chirng chi quy, binh quan méi phién dat 67.184 chirng chi quy/phién, tang truedng giam 16,7% so
voi quy 2/2020 va giam 39,2% so v&i cung ky nam 2019.

Déng tién vao quy SSIAM VNX50 ETF trong ky giam nhe vé 13,5 triéu don vi chiéng chi quy voi
gia tri tai san réng dat 170,6 ty dbng vao cubi thang 9/2020.
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4, CHI TIET CAC CHI TIEU HOAT BONG CUA QUY

4.1 Sé liéu chi tiét hoat déng

1n&m dén thoi 3 nam dén thoi
diém bao céo diém béo cao Tir khi thanh lap

(%) (%) (%)
Téng tang trwdng/1 don vi CCQ -5,2% 19,2% 26,4%
Tang treéng hang nam/1 don vi
cca -5,2% 6,0% 4.1%
Tang trudng cla danh muc co cau -5,0% 19,2% 24.6%
Thay dbi gia trj thi trwéng clia 1
don vi CCQ -4,9% 19,8% 19,3%*

(*) Chi tiéu nay tinh tir ngay Quy ETF SSIAM VNX50 dwoc niém }’éf dau tién trén HSX (24/10/2017) v&i
gi& tham chiéu & 10.648,85 VND do Ching Chi Quy ETF SSIAM VINX50 duwgc chuyén niém yét tir san
HNX sang HSX.

Vén, tbng téng trwdng, téng trudng hang ndm: Dua trén téng tredng cla gié tri tai s&n rong (NAV)
trén 1 don vi chirng chi quy;

Chi sé tham chiéu: Dwa trén gia céng bé giao dich cubi cling & thoi diém gan nhét.

Biéu @b tang trudng hang thang cla Quy tir khi thanh Iap.

e NAV/CCQ —Chi s0 tham chiéu

190 -
160 -
130 -

100 -

11-2014 11-2015 11-2016 11-2017 11-2018 112019  09-2020
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4.1

4.2

CHI TIET CAC CHi TIEU HOAT DONG CUA QUY (tiép theo)

Sé liéu chi tiét hoat dong (tiép theo)

Thay déi gia trj tai san rong

Ngay 30 thang 09  Ngay 30 thang 06

nam 2020 ndm 2020 Ty Ié thay dbi

Gia tri tai san rong ctia Quy 170.579.205.290 151.915.088.066 12,3%
Gié tri tai san rodng/1 don vi CCQ 12.635,49 11.252,96 12,3%

Théng ké vé Nha diu tw ndm git chieng chi quy tai théi diém bao céo:

Sé lwong don vi

S6 lvong Nha ching chi quy )

- Dau t ndm gidy ndm gi¢z Ty Ié ndm gi
Duoi 5.000 144 136.630 1,0%
Tir 5.000 dén 10.000 11 72.140 0,5%
Tl 10.000 Gén 50.000 27 559.790 4,1%
Tl 50.000 dén 500.000 10 1.650.460 12,2%
T 500.000 8 11.080.980 82,1%
Téng céng 200 13.500.000 100%

CHI PHi NGAM VA GIAM GIA

Céng ty Quan ly quy SSI cam két khong co chi phi ngam, giam gia trong suét qua trinh hoat déng

clia Quy ETF SSIAM VNX50 va luén bao dam tinh déc lap trong quan ly Quy ETF.

THONG TIN VE TRIEN VONG THI TRUONG

Dong tién vao thi treérng van tiép tuc manh mé va thi trwéng van dang c6 trién vong di lén vikng
chéc trong giai doan t&i day. S6 tai khodn chirng khoan mé méi dat 87,7 nghin tai khodn cao hon
+44 5% so voi quy 1/2020 va thap hon -17,4% so véi quy 2/2020. L&i suét gidm manh gilp thuc
day thi trieéng chieng khodn do kénh tidn gli 18i suét thAp lam nha dAu tu tich cue tim kiém céc

kénh dau tu khac hiéu qua hon.

Vé mat dinh gi4, thi tredng Viét Nam cling da dat mirc dinh gia phu hop véi thi tredng va khéng
that con “ré". Nhwng déng lyc tang trudng van kha 16n nhé trién vong vi mé Viét Nam tét va hoi

phuc sau khting hoang.
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BIEY DG PJE LICH SUF

70

Ngudn: Fiinpro
y 3 THONG TIN KHAC
Ngwe&i Diéu hanh Quy

Ong Nguyén Minh Hanh
Giam déc Péau tu

Ong Nguyén Ba Huy
Gigm Péc Péu tw

Ong Hanh c6 nhiéu ndm kinh nghiém trong linh virc tai
chinh bao gém phu trach tai chinh tai mét s6 cong ty san
xuét, tredng phong phan tich kiém tredng phong phat trién
chisé chirng khoan Céng ty CP Chirng khoan Dau khi (PSI)
va tu van tai cau tric nhiéu doanh nghiép I&n tai Viét Nam
nhu Mobifone, Téng cong ty Vang Agribank, CTCP Thép
Nam Kim.

Ong Hanh cé béng ct¥ nhan kinh té trwéng Dai hoc Kinh Té
Quéc Dan, Ha Noi.

Ong Huy c6 trén 10 ndm kinh nghiém trong linh vrc phan
tich, dAu tw, bao gbm céc vj tri Ph6 giam dbc dau tw
(SSIAM); Giam déc Phan tich (VNDIRECT); Giam déc tu
van dau tu (KIS); va Chuyén vién phan tich (TVSI).

Ong c6 bang Clr nhan Tiéng Anh thwong mai cla treéng
BPai hoc Ngoai Thueng Ha Noéi.
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7. THONG TIN KHAC (tiép theo)
Ban Dai dién Quy

Ba Trdn Thi Thanh Y
Chu tich Ban Pai Dién Quy

Ong Nguyén Thanh Phwong
Thanh vién ddc lap

Ong Nguyén Khac Hai

Thanh vién

Ba Tran Thi Thanh Y ¢6 nhiéu nam kinh nghiém trong Iinh
vuc ké toan, kiém toan. Ba hién dang la Tong Giam doc
cua Regus Center (Vietnam) Limited. Trwéc dé ba la
Trudng Phong Hanh chinh va Ké toan clia Keppel Land
va Kiém toan vién cao cap clia Céng ty TNHH KPMG, mét
chi nhanh clia KPMG toan cau, cong ty chuyén ve dich vu
kiém toan, thué va tw van tai chinh.

Ba Tran Thj Thanh Y cé bang Ct¥ nhan Tai chinh va ngan
hang, trweng Pai hoc Kinh té Quéc Dan, Chirng chi Kiém
toan vién (CPA) cla B6 Tai Chinh, Chirng chi Ké toan
Trwdng cla tredng Pai hoc Kinh té Quéc Dan, Chirng chi
Taichinh va Ngan hang cia ING Bank, Sonny, Cambridge
University Press.

Ong Phuwong hién 1& Cha nhiém khoa tai chinh, Hoc vién
Ngan hang.

Ong Nguyén Thanh Phwong c6 nhiéu ndm kinh nghiém
trong Iinh vic kinh doanh chirng khoan. Ong hién [a Ch
nhiém khoa Tai chinh cla Hoc vién Ngan hang. Truéc do
ong quan ly va gidng day va la chd nhiém bd mdn Kinh
doanh chirng khoan thuéc Khoa Tai chinh, Hoc vién Ngan
hang.

Ong Nguyén Thanh Phuong cé bang Tién Sy va Cao Hoc
chuyén nganh Kinh té Tai chinh Ngan hang clia Hoc vién
ngan hang, va bang cl* nhan nganh Tai chinh Ngan hang
cua Dai hoc Kinh té Quéc Dan, Viét Nam.

Ong Hai hién 1a Ph6 Téng Giam déc Bamboo Airways.

Ong Hai nguyén la Ph6 Téng Giam déc Céng ty Cé phan
Tap Boan PAN (“The Pan Group”)

Trwéc khi gia nhap The Pan Group, 6ng 1a Phé Téng giam
dbéc phu trach luat va kiém soat tuan thd, phat trién kinh
doanh, phat trién san pham, van hanh, nhan sy va céng
nghé théng tin cua SSIAM. Ong Hai cé nhiéu nam kinh
nghiém tw van luat trong nganh céng nghé théng tin va tai
chinh cho HiPT, Vietcombank va SSIAM.

Ong Hai la thanh vién HDQT cia mét sé cong ty niém yét.

Ong Hai c6 bang Cl» nhan Quan tri kinh doanh chuyén
nganh Luat kinh doanh cla trwérng Dai Hoc Kinh Té Quéc
Dan Ha Noi, va bang Thac sy Luét tai trwéng Nagoya
University, Nhat Ban.
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7. THONG TIN KHAC (tiép theo)
Ban Diéu hanh SSIAM

Ba Lé Thi Lé Hing
Téng Giam Dbc

Ba Té Thay Linh
Phé Téng Giédm Béc

Ong Nguyén Phan Diing
Phé Téng Giam Péc

Ba Lé Thi Lé Hang dwoc bd nhiém 1a Téng Giam Déc SSIAM
tlr nam 2010. Ba c6 nhiéu n&m kinh nghiém trong linh virc
phan tich va quan ly ddu tv (bao gbm hon 8 nam kinh
nghiém lam viéc tai Cong Ty Quan Ly Quy W.P. Stewart tai
New York, Hoa Ky, va 3 nam la Giam Déc Khéi Phan Tich
va Tw Van Pau Tw, Tro Ly cho Cha Tich HPQT va Giam
Pbc Khdi Phat Tridn Khach Hang Té Chuc cua Cong ty CP
Chirng khoan SSI.

Ba Hang hién la Phé Cha tich Cau lac bé cac Cong ty Quan
ly Quy.
Ba la thanh vién HDQT clia mot s6 cong ty niém yét.

Ba Hang c6 béng Thac sy Tai Chinh va Clr nhan Ké Toan
cla trworng American University, Hoa Ky.

Gia nhép SSIAM tir nam 2011, Ba Linh hién 1a Pho Téng
Giam Doc phu trach van hanh cua SSIAM. Trwdéc do, ba la
Giam Déc phat trién san pham cia SSIAM.

Ba Linh c6 bdng Thac S§ chuyén nganh Ngan hang cla
triarng University of New South Wales va Ctr Nhan chuyén
nganh Tai chinh va Ké toan cta trwéng University of Sydney,
Uc. Ba la thanh vién clia chvong trinh Beta Gamma Sigma,
Hoa Ky.

Gia nhap SSIAM tir nam 2007, éng Diing hién la Phé Téng
Giam Péc phu trach mang tw van dau tw cla SSIAM. Ong
Ding cé nhiéu kinh nghiém trong Iinh vuc phéan tich véi cac
dinh ché tai chinh nhuw Chicaco Board of Trade, National
Securities Corporation va Ngan hang ABN AMRO ¢&
Chicago, Hoa Ky.

Ong Ia thanh vién HDQT clia mot s6 cong ty niém yét.

Ong Ding cé bang Cl nhan Kinh té cla tredng Knox
College, va MBA cua tredng Loyola University, Chicago,
Hoa Ky, noi 6ng la thanh vién cla chu*ong trinh Beta
Gamma Sugma va cling la thanh vién cia Hiép Héi Quan ly
RUi Ro Quoc Té.

Ha N6i, Ngay 20 thang 10 nam 2020 4~

TN _én ly Quy SSI
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