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Toi cam k~t cac thong tin cong b6 tren day la dung su th~t va hoan toan chiu trach nhiem
truce phap lu~tv~ n<)idung cac thong tin da cong b6./
I declare that all information provided in this paper is true and accurate; I shall be
legally responsiblefor any mispresentation.

Tai li?u dinh kem/
Attachment:

- Phy luc 16 - Bao cao t6ng kit hoat
d(mg quan ly quji cua Cong Ty Quan Ly
Quji cho Quji ETF SSIAM VNX50 ban
nien nam 2019
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SSlll
BAO cAo T6NG KET HO~T E>QNGQUAN Ly QUY ETF

CUA CONG TY QUAN LY QUY CHO GIAI E>O~NBAN NIEN 2019
QUY ETF SSIAM VNX50

(tnuc hi~n theo mau te! Pht,1/1,1c16, ban bent: kem theo Thong tir S6 22912012/TT-BTC ngay 27
thang 12 n~m 2012 cue B(> Tai Chinh hlf&ng dan tnent: l~p va quan 19quy noen a6i danh muc)

1. THONG TIN V~ QUY

a) Ten cua Quy: Quy ETF SSIAM VNXSO ("QuY")

Loai hlnh Quy: Quy hoan doi danh rnuc

b) Ml,Jctieu dau tU' cua Quy:

Ml,JCtieu dau tu cua Quy la hll'6'ng t6'i dat hieu qua dau tll' barn sat muc sinh leri thvc te cua Chi
so VNXSO trong tat ca cac giai doan.

c) Theri nan heat dong cua Quy: Khong gi6'i han

d) Danh rnuc tham chieu (benchmark portfolio): Chi so VNXSO

e) Chfnh sach phan chia lqi nhuan:

• Quy chi tra lqi tlic quy baa dam nguyen tac:

o Phu hop voi chinh sach phan chia lqi nhuan quy djnh tc;iiDieu Le Quy;

o Thuc hlen sau khi Quy da hoan thanh nghia Vl.Jthue va cac nghia Vl.Jtai chinh khac theo
quy djnh cua phap lu~t va trich l~p day du cac quy theo quy dinh tai Dieu Le Quy (neu c6);

o Sau khi chi tra, Quy van phai baa dam c6 nguon v6n de thanh toan du cac khoan no, nghia
Vl.Jtai san khac d~n han va Mo dam gia tr] tai san rang khOng thap hon nam mll'O'i (50) tY
VND;

• Tnronq hop phan phoi lqi tuc b~ng chling chi quy, Quy phai c6 du nguon v6n doi ling tli lqi
nhuan sau thue chua phan ph6i can cU>tren baa cao tai chfnh ky gan nhat da dll'Q'C kiem toan
hoac scat xet.

• Hinh thuc phan chia IQ'inhuan c6 the b~ng tien hoac b~ng ch ling chi quy.

• Viec phan chia IQ'inhuan cua Quy dll'Q'Cthuc hien tren CO's& de xuat cua COng Ty Quan Ly Quy
va phal dU'Q'CDai H¢i Nha Dau TLI' hoac Ban Dai Dien Quy (neu dU'Q'Cuy quyen) chap thuan.

• Nha Dau TLI' c6 ten trong Danh sach Nha Dau TLI' tal Ngay Giao dich duoc cong bo b&i Cong Ty
Quan Ly Quy cha viec phan chia loi nhuan ("Ngay Chot Danh Sach") dll'Q'c coi la du dieu kien de
nhan IQ'inhuan dll'Q'Cphan chia. Tmerng hop Nha Dau TU' da chuyen nhU'qng so don vi quy cua
mlnh giCra thoi diem Ngay Ch6t Danh Sach va ngay chi tra thl ngll'eri chuyen nhll'qng la ngll'eri
dll'Q'Cnhan lqi nhuan,

f) So ILl'qng don vi quy dang luu hanh (tai thoi diem 30/06/2019): 13.600.000 CCQ

g) N¢i dung thay doi tai Dieu Le Quy trong ky baa cao: Khong thay doi.

h) N¢i dung Nghi quyet Dai h¢i Nha dau tu trong ky baa cao:

Vui long xem Nghj quyet Dc;iih¢i Nha dau tu thuonq nien narn 2019 theo dll'erng link sau:
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https://www.ssi.corn.vn/ssiam/cong-bo-thong-tin-vnx50-cbtt-chi-tieUbien-ban-kiem-phieu-lay-y­
kien-nha-dau-tu-bang-van-ban-va-nghi-quyet-dai-hoi-nha-dau-tu-thuong-nien-nam-2019-cua-quy­
etf-ssiam-vnx50

i) Trong ky bao cao, COng ty TNHH Quan ly Quy SSI da tuan thu theo cac n¢i dung quy djnh tai dieu
45, ThOng tU' So 229/2012ITT-BTC ngay 27 thang 12 narn 2012 hU'&ng dan thanh l~p va quan ly quy
ETF ve Che d¢ bao cao, IU'utrQ>hb SO', va quan ly thOngtin.

2. BAO CAO V~ K~T QUA HO~T DONG CUA QUY

a) ThOng tin vlt danh rnuc dAu tU' va gia tr! tai san rong cua Quy t\li th6'i di6m 30/06/2019

• Danh rnuc dau tU' cua Quy phan bo theo nqanh, linh vuc va IOGiisan pham {co phieu, trai
phieu... )

Phan bO tai san t\li ngay 30/06/2019 CO' cAu danh rnuc theo nganh (%NAV)

•Tien
• Chli'ng khoan

Bat d¢ng san
Tai chinh

Tieu dung thiet yeu
Cong nghiep

vat lieu
Financial

Tieu dung kh6ng thiet..
Vien thong
Nang IU'Q'ng

Dich v1,1 Mn ich
Cham soc soc khoe

27,5%
24,0%

16.8%
0,6%

0% 10% 20% 30%

Chi tieu 30/06/2019 30/06/2018 30/06/2017

12.1.Giatr] tai san rang cua Quy 169.679.676.923 125.050.988.218 100.042.245.415

12.2.Tongso chling chi quy dang IU'uhanh 13.600.000 9.700.000 9.800.000

12.3.Giatrl tai san rang cua m¢t don vj 12.476,44 12.891,85 10.208,39Chling chi quy (CCQ)

!2.4.Giatri tai san rang cao nhat cua 1 don 13.494,24 15.888,60 10.208,39wi CCQ trong ky bao cao

2.5.Gia tr] tai san rang thap nhat cua 1 11.739,24 12.212,59 8.161,63!10'nvi CCQ trong ky bao cao

!2.6.Tongtang trU'&ng(%)/1 don v] CCQ -3,2% 26,3% 23,2%

2.7.TY 1$ chi phf hoat d¢ng cua Quy {%) 1,49% 1,33% 1,94%

2.8.Toc d¢ vonq quay danh rnuc (%) 22,10% 141,41% 25,60%
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• Tl>ng IQ'i nhu'n cua Quy:

o Lai ban cac knoan dau tu: 39.407.361 VND

o Chenh lech tang, giam danh gia IG1icac khoan dau tu chua thvc hlen: 4.370.807.939 VND

o Thu nhap tli' thu co tuc: 873.267.014 VND

• Chi phf heat dOngcua Quy: 977.365.313 VND

• Quy khOngthl,J'chien phan phoi IQ'inhuan trong giai doan ban nien 2019.

b) Chi tieu v6 IQ'inhu'n cua Quy

• Tong IQ'inhuan blnh quan nam cua Quy tinh tli' thoi diem l~p quy toi ngay bao cao 30/06/2019:
4.574.305.070 VND

LU'uy: ThOng tin ve ket qua heat d(>ngcua Quy chi mang trnh tham khao va khOngc6 nghia la
viec dau tu se dam bao kha nang sinh 16'icho nha dau tu.

3. BAO cAo VE HO~T DQNG QUAN LY TAI SAN CUA CONG TY QUAN LY QUY

a) Trong giai doan ban nien 2019, Quy thee duoi chien IU'Q'cdau tu thu dOngv&i muc tieu barn sat ty
le IQ'inhuan cua Chi so VNX50 va khOngchu d()ng 11,J'achon co phieu dua tren cac nhan djnh ve
tlnh hinh kinh te vTmo, phan tich nqanh va phan trch cong ty. Quy dau tu 50/50 co phieu trong
danh rnuc ro VNX50 v&i ty trong tU'O'ngling nharn barn sat ty le sinh 16'icua chi so VNX50.

b) cnenn lech so v&i chi so tham chieu (Tracking error) trong ky Mo cao cua chling chi quy (CCQ)
luon dU'&irnuc 0,32% dat tieu chi dau tU'cua Quy.

c) Trong ky Mo cao, danh rnuc dau tu cua Quy c6 thay doi CO'cau 2 Ian vao tMng 2 va thang 5 do
S& giao dich chling khoan TP. Ho Chi Minh tai CO'cau IG!idanh rnuc va thay doi tY le tl,I'do chuyen
nhU'Q'ng(freefloat) cua chi so VNX50 dinh ky.

d) Trong ky bao cao, chi s6 tham chieu VNX50 co muc tang trU'&ng4,50% va NAV cua Quy tang
trU'&ng4,40%, gan tU'O'ngdU'O'ngv&i muc tang cua chi s6 tham chieu VNX50.

e) Trong ky bao cao, Quy thuc hien giao djch hoan doi 39 16chling chi quy tU'O'ngdU'O'ngphat hanh
them 3.900.000 don vi quy. Quy khOngphat sinh heat d(>ngmua lc;iichling chi quy.

Chi tieu tai chinh ngay 30/6/2019

.::

NAV/CCQ 12.476,44

Gia d6ng clia cua CCQ tren san
12.600HSX

Sai l~ch so v6'i Chi SOTham Chiiu 0,32%
Tl>ng sO hrQ'ng CCQ hru hanh 13.600.000

Tang trU'ang
(Tli ngay k~t tnuc dang ky g6p v6n

17/11/2014)

VNX50 Index* 26,2%
NAV/CCQ 24,8%

* Tho! ai~m awe tfnh la tnoi ai~m k/Jt ihuc giai aoen huy at)ng v6n cue Quy la ngay 1711112014. Tu
ngay 1711112014 cJ/Jnngay 2210812017, chi s6 tham chieu cue Quy la chi s6 HNX30, k~ ti) sau ngay
2210812017, chi s6 tham chieu cae Quy la chi so VNX50. ~
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Bi6n d¢ng NAV va chi so tham chiiu VNX50

130

-NAV/CCQ
160

100

70 •
11-2014 11-2015 11-2016 11-2017 11-2018 06-2019

Ngu6n: SSIAM, Bloomberg

LQ'i nhufn dftu tll' dOi v6'i cac lo{li tai san:

Lai/10theo tai san Lai/(10)erathY'c hitn Lai/(10)chua thY'c hifn

CO phi~u 39.407.361 4.370.807.939

Trong <16:

V6n h6a Ian 1.419.942.302 3.555.328.998

V6n h6a voe (745.236. 508) 402.011.558

V6n h6a nh6 (635.298.433) 413.467.383

-c
G
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L
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4. BAO cAo VE HO~T E>QNGGIAM SAT CUA NGAN HANG GIAM SAT

Vui long xem Bao cao heat d¢ng giam sat cho ky bao cao ban nien 2019, do Ngan hang giam sat,

Ngan hang TMCP B~u tU' va Phat trien Vi$t Nam - chi nhanh Ha Thanh thuc hien.

D
Hl.2019 BCNHGS
ITT VNXSO.pdf

5. BAO CAO VE HO~T E>QNGOYQUYEN

£)0i v&i Quy, cac don vi nnan uy quyen bao g6m:

• Ngan hang TMCP Bfw tU' va Phat trien Vi$t Nam - chi nhanh Ha Thanh cung cap dich v1,1quan
tri quy;

• Trung Tam LU'u Ky Chlfng Khoan Vi$t Nam cung cap dich Vl,Idc;tily chuyen nhuonq:
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• Sa Giao Dich Chling Khoan TP. Hb Chi Minh cung cap djch Vl.Jtinh Gia Tri Tai San Rong tham
chieu (iNAV) va djch v1,1Quan Ly Va Wm Hanh Chi So Tham Chieu; trnh rnuc sai lech so v&i chi
so tham chieu ("TE").

• Thanh vien 1$pQuy kiern dc;iily phan phoi:

o COng ty C6 phan Chling khoan SSI (SSI)

o cong ty cs phan Chling khoan Bao Viet (BVSC)

0 COng ty TNHH Chling khoan Ngan Hang TMCP Ngoc;iiThU'O'ngViet Nam (VCBS)

o COng ty C6 phan Chling khoan VNDirect (VNDS)

a) Chi phi phai tra cho ben nhan uy quyen so voi IQ'inhuan, thu nhap, t6ng chi phi heat d¢ng cua
Quy:

Chi phi Ti I' so Ti It so v6'i Ti'' so v6'i
Ban nien 2019 v6'i Thu nhfp TOngchi phi

(VND) LQ'inhu~n hoat d¢na Quv
Phf dich v1,1quan trj quy 99.000.000 2,3% 1,9% 10,13%
Phf dc;iily chuyen nhU'Q'ng 33.000.000 0,8% 0,6% 3,38%
Phf djch v1,1quan ly va van 24.794.494 0,6% 0,5% 2,54%hanh chi so tham chieu
Phi djch v1,1trnh gia tri tai 24.794.494 0,6% 0,5% 2,54%san reno tham chieu
Phi dich Vl,JE>c;iily phan - - - -phoi
Tong chi phf cho heat 181.588.988 4,2% 3,4% 18,58%d¢nQ uv quyen

-.J
1

b) £)e quan ly Va phong nglia rui ro lien quan den CaCheat d¢ng uy quyen bao gbm dich Vl,Jquan
trl quy, dich v1,1dc;iily chuyen nhuonq, dtch v1,1trnh Gia Tri Tai San Rong tham chieu (iNAV), TE
va dlch v1,1Quan Ly Va Van Hanh Chi So Tham Chieu, cong Ty TNHH Quan Ly Quy ss1 aa
thuc hien cac bien phap c1,1the nhu sau:

• Ky ket cac hop dbng chi tiet cung cap dich Vl,J,ban ghi nho heat d¢ng trong pharn Vi dich Vl,Jvoi
cac ben nhan uy quyen, trong d6 neu ro trach nhiern cua ben nhan uy quyen.

• Nhan vten qiarn sat heat d¢ng hoat dong uy quyen (theo Sl,J'phan cOng cua COng Ty) da phoi
hop chat che voi cac ben nhan uy quyen tuyet doi tuan thu cac chlnh sach va quy trlnh lien
quan OU'Q'Cquy djnh trong hop dbng cung cap dich Vl,J.

• ThU'6'ng xuyen kiem tra, giam sat bao dam heat d¢ng aa OU'Q'Cuy quyen thl,J'Chien than tronq,
an toan, phu hop v&i quy djnh cua phap luat, quy djnh tc;iiE>ieuLe Quy, bao dam chat IU'Q'ngdjch
Vl.Jcung cap phu hop voi Mu chi va yeu cau cua COng Ty Quan Ly Quy.

c) Danh gia ve heat d¢ng cua cac don vj nhan uy quyen

Trang ky bao cao, cac don vj nhan uy quyen cung cap djch Vl,Jquan trj quy, dai ly chuyen nhU'Q'ng,
dich v1,1trnh Gia Tri Tai San Rong tham chieu (iNAV), TE va djch v1,1Quan Ly Va Van Hanh Chi So
Tham Chieu cho Quy aa duy trl du trang thiet bi CO'so vat chat, giai phap ky thuat, an ninh he thong,
he thong dl,I' phong tharn hoa, he thong dl,I' phOng n6ng, quy trlnh nghiep v1,1,he thong kiem scat n¢i
b¢, quan tr] rui ro, nhan sv c6 kinh nghiem va trlnh d¢ chuyen men phu hop de thuc hien cac hoat
d¢ng uy quyen. Cac heat d¢ng uy quyen trong ky bao cao da dU'Q'Cthvc hien thOng suet, khOng gay
anh hU'ang toi hoat d¢ng dau tu cua Nha Dau TU' cua Quy. ~

...

'
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E>anh gia dlch v1:1Quan trj quy

Ngfm hang TMCP Dau tLYva Phat trien Viet Nam - chi nhanh Ha Thanh ("Ngan hang") hien dang la
don vj dLYQ'Cuy quyen heat d¢ng dich Vl,JQuan trj quy. Cac he th6ng hien c6 de cung cap dich Vl,J
Quan tr] quy C6 nhieu LYUdiem, dLYQ'Cap d1,1ngr¢ng rai tren toan CaU va dLYQ'Cthiet l~p CO'Che bao
mat do moi he th6ng khi thiet l~p quyen truy cap deu co cac nguyen tfic thiet lap mang trnh bao mat
cao. He th6ng ke toan va dinh gia chl.Yngchi quy cua Ngan hang da dap (mg dLYQ'Cyeu cau cua C6ng
ty Quan Ly Quy. He th6ng nay dLYQ'ccap nhat hai narn mot Ian bao gbm phat trien cac tlnh nang rnoi
va phat trien theo nhu cau rieng cua tCmg thj trLY6'ngnen da dap l.YngdLYQ'Ccac yeu cau ve hach toan
tc;iiViet Nam. Cac he th6ng deu dLYQ'cIU'u trCf dCf lieu hang ky va c6 chuonq trlnh dl,I' phonq tharn
hoa. Quy trlnh dl,I' phonq tharn hoa cua Ngan hang dU'Q'cthiet l~p chi tiet, bai ban de khfic phuc cac
tham hoa trong khoanq thai gian phu hop nhat de dam bao hoat d¢ng rt bi anh hLY&ngva cac t6n that
1at6i thieu.

DQt lieu dLYQ'CILYUtrQt dung theo quy djnh hien hanh cua Phap lu~t Viet Nam. He th6ng ILYUtrQt th6ng
tin cua khach hang luOn dLYQ'Cbao mat cao voi co che bao mat t6i da. Ngoai dCf lieu dc;ing cl.Yng,
Ngan hang con thiet 1$pquy trlnh dam bao bao mat th6ng tin mot each hieu qua qua dCf lieu gl}i qua
email voi cac phuonq thuc bao mat ntur: tLY6'ngll}a, yeu cau xac nhan, tham quyen trong qua trinh
tLYO'ngtac thOng tin.

He th6ng quan tri rui ro cua Ngan hang dam bao tat ca nhan vien cua Ngan hang tai cac vi trt deu c6
trach nhiem kiem scat va tuan theo chfnh sach quan tr] rui ro. Cac bao cao chi s6 danh gia heat d¢ng
chinh va bao cao tieu chuan kiem scat chfnh dLYQ'cthuc hien hang tMng va dU'Q'Cxem xet b&i Oy
Ban Quan ly rui ro tai cac cuoc hop ve rui ro quan tr]. Ngan hang xay dl,l'ng cac phLYO'ngphap nh~m
han Che CaCrui ro Ve heat d(>ng, rui ro cong ngh$, va rui ro con ngLY6'i.

E>anh gia djch v1:1E>{liLy Chuy6n Nhll'Q'ng ("VSD")

VSD dang la nha cung cap dich v1,1Dc;ii ly chuyen nhLYQ'ngcho Quy.

Ve CO'SCY vat chat ky thuat, he th6ng cung cap djch Vl,JDc;ii ly chuyen nhLYQ'ngquy hoan d6i danh rnuc
cua VSD c6 cac tlnh nang dap U>ngcac nhu cau dich v1,1cua Dc;ii Ly Chuyen NhLYQ'ng.He th6ng co
chtrc nang phan quyen linh hoat, c6 thiet ke mer cho phep ket n6i v&i cac he th6ng thanh vien khac.
He th6ng dap (mg day du nhu cau ve nghi$p Vl,JDai ly Chuyen NhLYQ'ngve vlec Quan ly s6 nha dau
tLY,quan ly dCf lieu, phan b6 giao dich va cac hoat d¢ng khac dap U>ngnhu cau cua COng Ty Quan Ly
Quy, Dai ly phan pho], va Ngan hang giam sat, t6 chec cung cap dich Vl,Jquan tr] quy ....

Quy trlnh ILYutrCf dCf lieu va ke hoach dt,r phonq dCf lieu dam bao quy trlnh dLYQ'Cdien ra thong su6t.
He th6ng may chu cua dlch v1,1dLYQ'cd~t tal Tr1,1so chfnh Ha N¢i. He th6ng dl,I' phong dLYQ'cdc;ittai chi
nhanh cua VSD tai TP. Hb Chf Minh, dbng thoi dCf lieu dLYQ'Csao ILYuhang ngay ra bang tli va dLYQ'c
ILYutrCf tai VSD va ILYutrCf tli xa. DCf lieu hang ngay dLYQ'Cdbng b¢ tli he th6ng chfnh vao he th6ng dt,r
phonq va dLYQ'ckh&i d¢ng trong vong 30 phut ke tli khi co sl,I'c6 xay ra.

E>anh gia djch vv tinh Gia Tri Tai San Rong tham chi6u (iNAV),TE va djch v1:1Quan Ly Va Vfn
Hanh Chi so Tham Chitu

S& Giao Dich Chung Khoan TP. H6 Chf Minh hien dang la t6 chuc cung cap dich v1,1trnh gia tri tai
san rong tham chieu va dich v1,1Quan ly va van hanh chi s6 tham chieu cho Quy.

S& Giao Dich Chung Khoan TP. HO Chf Minh da dap l.YngdLYQ'Ccac yeu cau ve CO's& v$t chat ky
thuat. Quy trlnh nghiep v1,1dLYQ'Cthuc hien chinh xac, gia tr! tai san ronq tham chieu tren mot chl.Yng
chi quy (iNAV) dLYQ'CcOng b6 mU'6'i lam giay m¢t Ian va dLYQ'CcOng bo tren cac trang thOng tin dien tu
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cua S6' Giao Dich Chl1ng Khoan. S6' Giao Djch Chl1ng Khoan TP. HO Chi Minh da tlnh toan rmrc sai
l~ch dung theo cOng thl1c quy dinh tal Thong tU' 229/2012ITT-BTC ngay 27 thang 12 narn 2012.

Danh gia djch v~ Dfi Ly Phin PhOi

Cac AP deu dap ling dU'Q'Cy~u cau ve vi~c k~t n6i v6'i Ngan hang TMCP E>autU'va Phat tri~n Vi~t
Nam - chi nhanh Ha Thanh va nha cung cap dich v1,1dai ly chuylm nhU'Q'ng,dam bao quy trlnh
nghi~p v1,1cua AP dien ra thong su6t khOngbj gian doan. AP da dap 11ngdU'Q'Cy~u cau ve quy trlnh
ngan giao dich muon, cac quy trlnh ve IU'UtrCrthOngtin va bao mat thOngtin khach hang.

$0- fh~U:?5Etrd
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PHO TONG GIAM DOC
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