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Quy ETF SSIAM VN30

THONG TIN CHUNG

QuY

Quy ETF SSIAM VN30 (*Quy”) dwoc thanh lap ngay 22 thang 7 nam 2020 theo Gidy Chung nhan
Bang ky thanh lap s6 45/GCN-UBCK ngay 22 thang 7 nam 2020 do Uy ban Chung khoan Nha nwéc
cap. Quy duoc td chirc dwdi hinh thire quy hoan ddi danh muc theo quy dinh clia phap luat Viét Nam.

Vén diéu lé ctia QuY (von huy déng dwoc trong dot phat hanh Chirng chi Quy lan dau ra céng ching)
duoc quy dinh trong Gidy chirng nhan Bang ky Thanh lap Quy la 56.000.000.000 dbéng Viet Nam
(“WND”). Theo Gidy ching nhan nay, Quy dwoc phép phat hanh 5.600.000 Chirng chi Quy ra cong
chung v&i ménh gia la 10.000 VND trén mot Chung chi Quy trong dot phat hanh Chirng chi Quy 1an
dau ra céng chung. Trong qua trinh hoat dong ctia Quy, Quy dwoc phép phat hanh thém va mua lai
Chirng chi Quy v&i ménh gia la 10.000 VND trén mét Chwng chi Quy. Gia ban mét 16 Chirng chi Quy
cac lan phat hanh sau dwoc xac dinh béng gia tri tai san rong trén mot 16 Chirng chi Quy tinh tai cudi
ngay lién trweac ngay giao dich Chirng chi Quy, céng vai gia dich vu phat hanh (néu c6). Gia mua lai
mét i6 Ching chi Quy dwoc xac dinh béng gia tri tai san rong trén mot 16 Chirng chi Quy tinh tai cudi
ngay lién trede ngay giao dich Chirng chi Quy trir di gia dich vu mua lai (néu c6). Tai ngay 30 thang
6 nam 2023, vén gép bang ménh gia ctia Nha Bau tw vao Quy 1a 76.000.000.000 VND, tvorng dwong
v@i 7.600.000 Chirng chi Quy.

Quy duoc dang ky chao ban Chirng chi Quy ra cong chung theo Gidy chirng nhan Bang ky chao ban
Chirng chi Quy dau tw chtrng khoan ra cong chung so 92/GCN-UBCK ngay 21 thang 05 nam 2020.
Chtrng chi Quy duoc niém yét trén S& Giao dich Chirng khoan Thanh phd H& Chi Minh tir ngay 18
thang 08 nam 2020.

Biéu I& hoat dong Quy ban hanh ngay 14 thang 02 ndm 2020 va dwoc sira ddi, bd sung 1an gan nhat
vao ngay 22 thang 04 nam 2022.

CONG TY QUAN LY QuUY

Quy ETF SSIAM VN30 duwgc quén ly béi Cong ty TNHH Quén ly Quy SSI (sau day dugc goi tét la
“Cong ty Quan Iy Quy” hodc “Cong ty"). Cong ty TNHH Quan Iy Quy SSI dwoc thanh 1ap tai Viét Nam
theo Giay Chirng nhéan bang ky Kinh doanh s6 19/UBCK-GP ngay 3 ‘thang 8 nam 2007, Glay phép
diéu chinh 1an 1 s 12/GPPC-UBCK ngay 27 thang 7 nam 2011 va Gidy phép diéu chinh gan nhét sé

122/GPDC-UBCK ngay 19 thang 12 nam 2022 cta Uy ban Chirng khoan Nha nwoc.

Cong ty dwoc s& htru 100% béi Cong ty cé phan Chirng khoan SSI. Hoat dong chinh cta Congtyla
quan ly quy, quan ly danh muc dau tw va tw véan dau tw. Tru s& chinh clia Céng ty dat tai Tang 5, Toa
nha 1C Ngé Quyén, Phweng Ly Thai TS, Quan Hoan Kiém, Ha Noi.

CHU TICH CONG TY QUAN LY QUY

Ong Nguyén Manh Hing dwoc bd nhiém [am Chl tich Cong ty theo Quyét dinh s6 55/2020/QP-
CTHDQT ngay 26 thang 5 nam 2020 clGa Chi tich H6i dong Quan tri Cong ty C6 phan Chirng khoan
SSI.

NGUOl BAI DIEN THEO PHAP LUAT

Nguwdi dai dién theo phap luat ciia Cong ty trong ky va vao ngay lap bao cao nay 1a Ba Nguyén Ngoc
Anh, chitrc danh: Téng Giam déc Cong ty.
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Quy ETF SSIAM VN30

THONG TIN CHUNG (tiép theo)

NGAN HANG GIAM SAT

Ngan hang Giam sat cia Quy cho ky ké toan sau thang két thic ngay 30 thang 6 nam 2023 [a Ngan
hang TMCP Ngoai Thuong Viét Nam.

Chtrc néing clia Ngan hang Giam sat bao gém Iuu trir hd so, lwu ky chirng khoan, thanh toan va dsng
ky giao dich chirng khoan tai Trung tam Lwu ky Chirng khoan. Ngan hang Giam sat duworc chi dinh
b&i Bai hoi Nha Bau tw, thwe hién lwu ky chieng khoan, lwu trir cac hop ddng kinh t& va ghi nhan tai
san clia Quy cling nhw giam sat hoat dong clia Quy. Quyén va nghia vy cia Ngan hang Giam sat
dwoc quy dinh tai Diéu l& Quy.

BAN DAI DIEN QUY

Cac thanh vién Ban Dai dién cla Quy trong ky va vao ngay lap bao cao tai chinh gitra nién dé nay
nhw sau:

Ho va tén Chtre danh Ngay bé nhiém/mién nhiém

Ong Vi Cwdng Cha tich, Thanh vién doc 1ap B& nhiém ngay 27 thang 4 nim 2023

Ba T6 Minh Hwong Thanh vién doc lap Ba Hwong dwoc bd nhiém l1a Cha tich,
thanh vién doc lap tir ngay 1 thang 7 nam
2020;

Mién nhiém chtrc vu Chii tich ngaly 27
thang 4 nam 2023, van la thanh vién doc

lap
Ong Bui Ngoc Binh Thanh vién doéc lap B6 nhiém ngay 1 thang 7 nam 2020
Ba Nguyén Thi Hong Hai Thanh vién B nhiém ngay 1 thang 7 nam 2020

KIEM TOAN VIEN

Cong ty Trach nhiém Hru han Ernst & Young Viét Nam la cong ty kiém toan cho Quy.
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Quy ETF SSIAM VN30

BAO CAO CUA BAN TONG GIAM BOC CONG TY QUAN LY QUY

Ban Tong Giam dbc Cong ty TNHH Quan ly Quy SSI (“Céng ty Quan ly Quy”) trinh bay bao cdo nay
va bao cao tai chinh gitra nién do clia Quy cho ky ké toan sau thang két thiic ngay 30 thang 6 nam
2023.

TRACH NHIEM CUA BAN TONG GIAM BOC CONG TY QUAN LY QUY BOI VG BAO CAO TAI CHINH
GI’A NIEN DO

Ban Tdng Giam déc Cong ty Quan Iy Quy chiu trach nhiém dam bao bao cao tai chinh gitra nién d6
cho trng giai doan tai chinh cia Quy phan anh trung thwe va hop Iy tinh hinh tai chinh gicea nién do,
danh muc dau tw, két qua thu nhap gitra nién do, tinh hinh thay ddi gia tri tai san rong, giao dich
Chirng chi Quy gitrka nién do va tinh hinh lu chuyén tién té gitra nién d6 cta Quy cho ky ké toan sau
thang két thic cuing ngay. Trong qua trinh I1ap bao céo tai chinh giva nién d6 nay, Ban Téng Giam
dbc Cong ty Quan ly Quy can phai:

» Iwa chon cac chinh séch ké toan thich hop va ap dung cac chinh sach nay mét cach nhat quan,
» thuc hién cac danh gia va wdc tinh mét cach hop ly va than trong;
> néurdcac chuan muc ké toan ap dung cho Quy c6 dwgc tuan tha hay khong va tat ca nhirng sai

lech trong yéu so v&i nhitng chudn myc nay da dwoc trinh bay va gidi thich trong bao cao tai
chinh gitra nién do; va

» lap bao cao tai chinh gitra nién do trén co s& nguyén tac hoat dong lién tuc trir tredng hop khéng
thé cho réng Quy sé tiép tuc hoat dong.

Ban Tdng Giam déc  Cong ty Quan ly Quy chiu tréach nhiém bao dam rang cac sb sach ké toan thich
hop dwoc Iwu gitr dé phan anh tinh hinh tai chinh gitra nién @6 clia Quy, v&i mirc d6 chinh xac hop
ly, tai bat ky thei diém nao va dadm béo réng cac sé sach ke toan tuan thi voi hé thong ké toan da
dwoc ap dung. Ban Téng Giam déc ciing chiu trach nhiém vé viéc quan ly cac tai san cla Quy va do
d6 phai thue hién cac bién phap thich hop dé ngan chén va phat hién cac hanh vi gian 1an va nhirng
vi pham khac.

Ban Téng Giam doc Cong ty Quan ly Quy cam két da tuan thd nhirng yéu cau néu trén trong viéc lap
bao cao tai chinh gira nién dé kem theo.

CONG BO CUA BAN TONG GIAM POC CONG TY QUAN LY QUY

Theo y kién clia Ban Téng Giam déc, bao céo tai chinh gitra nién d6 kém theo phan anh trung thuc
va hgp ly tinh hinh tai chinh gitra nién d9, danh muc dau tw vao ngay 30 thang 6 nam 2023, két qua
thu nhap gitba nién d6 va tinh hinh thay déi gia tri tai san rong, giao dich Chirng chi Quy gilra nién do
va tinh hinh lwu chuyen tién té gilra nién do cua Quy cho ky ké toan sau thang két thic cung ngay
phu hop véi cac Chuan muec ké toan Viét Nam, Ché dé ké toan Viét Nam ap dung ddi voi quy hoan
'ﬁa-&b.muc va cac quy dinh phap ly co lién quan dén viéc lap va trinh bay bao c4o tai chinh gitra
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2 en Ngoc Anh
Tong Giam doc

Ha Noi, Viét Nam

Ngay 14 thang 08 nam 2023

[RVET]

Wd o2 MY

1

3
A
\2




Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY

1.1

1.2

1.3

1.4

1.5

1.6

1.7

1.8

THONG TIN CHUNG VE QUY
Tén cda Quy: Quy ETF SSIAM VN30 (“Quy’)
Muc tiéu dau tw cia Quy

Muc tiéu dau tw cia Quy ETF SSIAM VN30 la hwéng téi dat hiéu qua dau tw bam sat mirc
sinh 1&i thuc té cda Chi s6 VN30 trong tat ca cac giai doan.

Hiéu qua hoat déng ctia Quy

Theo Bao céo tai chinh cta Quy tinh dén ky bao céo, thay dbi gia trj tai san rong (NAV) cla
Quy la 57,42% so v&i sb liéu tai ngay 31 thang 12 nam 2022; thay dbi gia tri tai san rong trén
chirng chi quy (NAV/CCQ) cta Quy 12 11,85% so voi s6 liéu tai ngay 31 thang 12 nam 2022.
Thay ddi gia tri cla danh muc chirng khoan co ciu cia Quy 1a 10,78%, trong khi thay déi ctia
chi s6 tham chiéu Ia 11,73%.

Chinh sach va chién lwoc dau tw cia Quy

Quy ap dung chién lwgc dau tw thy dong Quy khong chi dong tim kiém tang trwéng cao hon
Chi S6 Tham Chiéu, cling nhw khéng st dung cac bién phap phong thi khi thi trieérng ching
khoan bién dong bat loi.

Véi viec dau tw thu dong, Quy co thé duy tri ty I& vong quay danh muc thap hon cac quy cé
chién Iwgc dau tw chl dong, tir 6 gidm chi phi hoat ddéng cho Quy.

Phén loai Quy

Quy hoan d6i danh muc.

Théi diém bét dau hoat dong cua Quy

Quy duoc Uy ban Chirng khoan Nha nwéc (“UBCKNN”) cép Giay chirng nhan Dang ky lap
Quy dai chung s6 45/GCN-UBCK ngay 22 thang 07 nam 2020, theo do, Quy khéng bi gici
han vé thei gian hoat dong.

Mirc dé rai ro cta Quy

Trung binh.

Quy mé Quy tai théi diém béo cdo

Tai ngay 30 thang 06 nam 2023, gla tri tai san rong cda Quy 1a 105.300.870.758 dbng Viét

Nam va von gop bang ménh gia cia Nha Dau tw vao Quy la 76.000.000.000 déng Viet Nam,
twong dwong véi 7.600.000 chirng chi Quy.
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Qu§ ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

1. THONG TIN CHUNG VE QUY (tiép theo)
1.9 Chi sé tham chiéu cia Quy

Tai ngay 30 thang 06 ndm 2023, Chi sé VN30 tai thei diém bao cao la 1.123,13.
1.10  Chinh séch phan phéi loi nhuan cda Quy

Quy chi tra lgi ttec Quy bdo dam nguyén tic:

. Pha hop v&i chinh séch phan chia loi nhuan quy dinh tai Diéu Lé Quy;

e Thec hién sau khi Quy da hoan thanh nghia vu thué va cac nghia vu tai chinh khac
theo quy dinh clia phap luat;

o Sau khi chi tra, Quy van phal bao dam c6 ngudn vén dé& thanh toan du céc khoan
ng, nghia vu tai san khac dén han va bdo dam gia tri tai san rong khong thap hon
nam muwoi (50) ty déng.

e Truwdng hop phan phéi loi tirc béng Chirng chi Quy, Quy phai c6 di ngudn vén 60|
tng tr loi nhuan sau thué chwa phan phdi can ct trén bao cdo tai chinh ky gan
nhat da duoc kiém toan hodc soat xét.

Hinh thirc phan chia lgi nhuan cé thé bang tién hodc bang Chirng chi Quy.

Viéc phan chia lgi nhuan ctia Quy dwoc thye hién trén co s& dé xuat cla Cong ty Quan

ly Quy va phai dwgc Dai héi Nha Dau tu hodc Ban Pai dién Quy (néu duoc Gy quyén)

chép thuan.

Coéng Ty Quan Ly Quy phai khau trir moi khoan thué, phi, 1& phi theo quy dinh cda phap

luat trwde khi phan chia lgi nhuan cho Nha Pau Tu.

Nha Dau tw c6 trong Danh sach Nha Dau tw tai Ngay Giao dich dwoc cong b béi Cong

ty Quan ly Quy cho viéc phan chia loi nhuan (“Ngay Chét Danh Sach”) dwoc coi la da

dleu kién dé nhan loi nhuan dwoc phan chia. Trwéng hop Nha DPau tw da chuyén nhwong
s6 Chirng chi Quy ctia minh trong thoi gian gitra thdi diém Ngay Chét Danh Sach va thei
diém chi tra thi ngudi chuyén nhwong 1a ngwdi nhan loi nhuan.
1.11  Loi nhudn thuan thyc té phan phéi trén mét don vi Chieng chi Quy
Trong ky, Quy khéng thie hién phan phéi loi nhuan cho Nha Pau Tw.
2, SO LIEU HOAT DONG

2.1 Co cau tai sén ciua Quy

Ngay 30 théng 6 Ngay 30 thang 6

ndm 2023 ném 2022

Danh muc chirng khoan 99,64% 99,23%
Céc tai san khac 0,36% 0.77%
100% 100%
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

2.2

2.3

24

SO LIEU HOAT BONG (tiép theo)

Chi tiét chi tiéu hoat dong

Gia tri tai san rong cta Quy tai thoi diém
cudi ky

Téng sb chirng chi quy dang iwu hanh
Gia tri tai san rong clia mét don vi chirng
chi quy (CCQ)

Gia tri tai san rong cao nhéat cta 1 don vi
CCQ trong ky

Gia tri tai san rong thdp nhét cta 1 don vi
CCQ trong ky

Gia cudi ngay cltia 1 don vi CCQ tai ngay
bao cao

Gia cubi ngay cao nhét clia 1 don vi CCQ
trong ky

Gia cudi ngay thap nhéat ctia 1 don vi CCQ
trong ky

Téng tang trudng (%)/1 don vi CCQ

- Tang trwéng vén (%)/1 don vi CCQ (Thay
ddi do bién dang gia)

- Tang trwdng thu nhap (%)/1 don vi CCQ
(Tinh trén thu nhap da thyc hién)

Phan phéi gop trén 1 don vi CCQ

Phan phéi rong trén 1 don vi CCQ

Ngay chét quyén

Ty I& chi phi hoat dong clGa Quy (%)

Téc d6 vong quay danh muc (%)

Cho ky ké toan séu  Cho ky ké toén séu
thang két thuc ngay  théng két thic ngay
30 thang 6 ndm 30 thang 6 ndm
2023 2022
105.300.870.758 83.336.765.557
7.600.000 5.400.000
13.855,37 15.432,73
14.078,04 19.296,10
12.386,50 14.965,94

13.910 15.330

13.970 19.260

12.350 15.000

11,85% -18,83% (*)

12,16% -21,28%

-0,31% 2,45%

Khéng ap dung Khéng ap dung
1,83% 1,49%

8,23% 7,29%

(*) Trinh bay lai sé ligu chi tiéu nay; tinh ttr ngay 01/01/2022 tGi ngay 30/06/2022.

Tang trwdng qua céac thoi ky

Téng trudng cla

Tang truéng
NAV/CCQ  hang

Giai doan NAV/CCQ nam
1 n&m dén thoi diém bao cao -10.22% -10,22%
Tw khi thanh lap 38,55% 11,39%
Tang trwdng cla chi s tham chiéu (*) 38,66% 17,55%

(*) Tinh tr ngay két thic dang ky gép vén ngay 22 théng 6 nam 2020.

Tang trwdng qua tirng ky bao cao

Cho ky ké toédn séu  Cho ky ké toan séu

théng két thic ngay  thang két thic ngay

30 thang 06 ndm 30 thang 06 ndm

Thoi ky 2023 2022
Ty lé tang trwdng (%)/1 don vi CCQ 11,85% -18,83% (%)

(*) Trinh bay lai sé liéu chi tiéu nay; tinh tir ngay 01/01/2022 t6i ngay 30/06/2022.
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

3. MO TA THI TRUONG TRONG KY
Cét giam lai suat hai tuan trwéc khi cong bd GDP 1a mét ddu higu dang lo ngai.

Cdng nghiép & Xay dwng kéo GDP xa muc tiéu 6,5%. Viét Nam bao cao murc téng trucyng
4,1% trong Q2 va 3,7% trong nira dau ndm 2023 khi nganh céng nghiép & xay dwng cai thién
lén mure tang tredng 2,5% so voi mirc giam 0,4% trong Q1. Tang tredng tiéu dung va dich
vy glam xuong 6,1% so v&i 6,8% trong Q1 nhung van 1a xu hwéng dan dau. Trong khi xuét
khau giam Ia nguyén nhan chinh dan dén tang tredng cham, tinh trang thiéu dién & mién Bic
cling gop phan lam gidm san luwong. Nhiéu bao cao cho réng muc tiéu cta Chinh phd cho
nam 2023 hién nay 1a 6,0 — 6,5%. Dé dat muc 6,5%, Viet Nam sé& can ghi nhan mtrc tang
trudng 9,0% trong nlra dau ndm, diéu nay cO V& rat khé khan véi trién vong nhu cau tiéu
dung tai cac thj treéng xuét khau chinh cta Viet Nam.

Tang trwwrong GDP theo nganh
25%
20%
15% .
10%
5% . I I I I
Q‘..";J . l . l .
Q122 Q222 Q322 Q123 Q223
5%,
= Nong nghiép. nang fam, & thiy san © Céng nghiép va xdy dung
® Dich vy ® Tong cong

Nguén: Bloomberg & Fiinpro

NHNN tiép tuc giam lai suit. Kha nang cho ki dleu chinh tlep theo trong Q3. Vao ngay
16 thang 6, NHNN da cat gidm lai suat tai cap von va 1ai sudt chiét khdu them 50 diém co
ban xuong lan lwot 1& 4,5% va 3,0%. Day la 1an cét giam 1ai suét they tw trong nam nay. Thong
bao cat giam lai suét hai tun truére khi két thuc quy 2 1a mot ddu hiéu ré rang cho thay Chinh
ph tin rang téng tredng GDP sé khong duoc nhw ky vong. Ca hai lai suét hién dang & trong
pham vi 50 diém co ban thap hon so véi mirc dwoc ghi nhan trwéc khi FED bat dAu tang 13i
suét clia My vao ndm ngoai. V&i cac muc tiéu tang trwdng GDP hién tai cia Chinh pha, viéc
cat gidm thém 50 diém co ban trong quy 3 dwong nhw la mét kha nang tén.
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

3.

MO TA THI TRUONG TRONG KY (tiép theo)
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Hoat dong xuat khau san xuét c6 diu hiéu cham lai va cé thé khong phuc hdi cho dén
nam 2024. Xuat khau cla Viét Nam giam 12% so voi cung ky trong Q2. bién thoai gidm 18%.
Dét may gidam 15%. Gb va san pham g6 gidm 29%. Theo Uy Ban Hoi Nghi Thudng Nién Cac
Nha Doanh Nghiép, nhap khau ctia My dwoc dy béo sé giam trong quy 3 va quy 4 va khong
phuc héi cho dén ndm sau. Cho réng Hoa Ky chiém 30% xuét khdu cla Viét Nam, chung ta
sé khong thay nhiéu cai thién & day cho dén luc d6. Ngoai ra, Viét Nam da bao céo chi sb
PMI thang 6 chila 46,2, day la lan ther sau chi s6 nay duwéi mire 50 trong bay thang gan day
cho thay céc don d4t hang san xuét m&i van dang c6 xu hwéng giam.

Thwong mai, tai khoan vang lai, can can thanh toan quoc té déu ghi nhan thing dw
virng chac. Tin “t6t” 1a nhap khau gidm 20%, cao hon dang ké so vé&i xuét khau, cho phép
Viét Nam bao céo thang duw thuwong mai 12 ty USD trong nira dau nam. Tin tét thuc swla Can
can thanh toan da ghi nhan thang du 1,5 ty USD trong Q1 sau bén quy tham hut. Didu nay
duoc dan dau bdi khoan thang du Tai khoan vang lai tri gia 6 ty USD — murc thang dw Quy 1
cao nhét ké tir ndm 2019 — do tham hut thwong mai dich vu gidm nh& sy quay tré lai cla
khach du lich nuwéc ngoai (thdo luan bén duai).

Thwong mai quéc té
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

MO TA THI TRUONG TRONG KY (tiép theo)

Ty lé théat nghiép caa nganh san xuéat dang gia tang. 31.000 doanh nghiép san xuét nép
don gidi thé trong Q2 (+29% yoy). Viéc lam san xuét da gidm 4% so voi cung ky trong thang
6 va 5% so voi cung ky trong thang 5. Thu nhap cta ngudi lac dong glam 1,2% so vai quy
trwwée trong khi lwe lLPO’ng lao ddng trong nganh cong nghiép va xay dirng glam 242.000 ngudl
trong Quy 2. Cac mang dét may, ché bién gé, dién t& bi &nh hwdng nang né. Pon cl¥ nhw
gan 83.000 cong nhan & Binh Dwong mét viéc lam.

Lao ddong nganh céng nghiép

|
#

s B 2882832882
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-15
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w3 thay d&i v nhan vién trong cic doanh nghiép céng nghiép, yoy

Ngubn: Bloomberg & Fiinpro

Péu tw cong c6 ting trwong nhwng van cham so v&i muc tiéu dé ra. Pé chéng lai sy suy
gidm trong Ifnh vire san xuat, Chinh phi d&t k& hoach tang dau tw cong thém 38% vao nam
2023 1én 711 nghin ty déng (30 ty USD) dé thuc day tang triréng. Dau tv cong thang 6 tang
20% so voi thang trwde va 25% so véi cung ky, dat 32% ké& hoach Chinh phd. Mt sé dv an
trong diém da bat dau, chang han nhv Bwong vanh dai 4 & Ha Néi da déng thd vao thang
Sau. Viéc giai phong mat bang cho 58 km duwéng cao toéc du kién sé& hoan thanh vao cudi
nam 2023. Dau tw cong can tiép tuc tang tdc trong ca nam khi Thi twéng Chinh pha thac day
tang trvdng manh mé hon.

Von dau tw coéng
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Qu§ ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

MO TA THI TRUONG TRONG KY (tiép theo)

Tang trwéng doanh sé ban Ié van giam mic du da idu chinh thué VAT va phuc héi cua
nganh du lich. Tinh trang mat viéc lam va tam ly ngwi tiéu dung suy yéu da anh hudng dén
doanh sb ban 18, ting 6,5% so véi cling ky trong thang 6 so v&i 8,1% trong thang 5va12%
trong thang 4. Sv tang truwdng cham lai xay ra bat chap viéc thwe hién cat gidm thué VAT tir
10% xudng 8% dbi v&i mot sé linh vwe va bat chap sO lwong du lich t&ng manh. Viét Nam
doén 5,5 trieu lwot khach nwéc ngoai trong niva dau nam (975 nghin luot trong thang 6) so
v&i 3,6 trieu lwot trong cd nam 2022. NQU’CYI Han Quéc chiém 29% lwong khach dén trong
thang 6 va hién & mirc 90% so v&i mikrc clia thang 6 nam 2019. Lwong khach Trung Quéc
van chi bang 46% so v&i mure trrde dai dich nhung dang c6 dau hiéu téng lén nhanh chéng.
Dé thuc déy du lich, Viét Nam da gia han hiéu Iwc ca thi thuc dién to tir 30 ngay Ién 80 ngay
véi lya chon nhap canh nhiéu lan. Biéu nay da giup lucng khach dén tir cac qubc gia khac
ngoai Trung Quéc va Han Quéc dat 102% so v&i mire cia thang 6 nam 2019.

Ban le
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500,000 il 60.0%
400,000 ; ‘ ﬁ ; ’ | | a0.0%
300.000 ¥ U 20.0%
e ’ ’\ ] 1 F".."N % N’
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Khach quéc té (000's)
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

3. MO TA TH] TRUWPONG TRONG KY (tiép theo)

{Tinh dén ngay 30 thang 6 nim 2023} 1 Thang

3 Thing t Nam

Ti trong

ViN-ndex

PIE1Z  P/B Hién
thang Tai

Dich vy truyén thong 25% 55% | 0.1% ]

Hang tiéu ding khong thiét véu 9.3% 89%)  -27.9% 31% 18.4 22 125 1.0
Hang tiéu ding thiét yéu 3.4% -42%  -11.8% 10.3% 26.4 30 122 08
Mang fuong 1.1% 6.4% 6.3% 1.7% 230 15 B4 1.1
Téi chinh 51% 8.1% 148% 40.8% 85 16 182 1.1
Chéim séc strc khde 109%  276%  234% 0.9% 149 23 170 08
Céng nghigp 34% 136% 8% 8.2% 927 1.7 5.1 11
Céng nghé théng n 37% 10.7% -16% 25% 17.0 38 239 09
Nguyén vat ey 135%  208% 55% 8.2% 228 1.4 6.4 14
B4t ddng san 1.2% 21%0 0 267%  17.3% 135 18 122 0.9
Tiénich 0.1% -1.3%  -102% 7.0% 17 20 179 08
Khéng dugc phan loai 5.1% 1.7%  238% 0.0% 354 05 -0.3 1.1
|\m-tndex 4.4% 87% 25%  100.0% 134 1.7 13.8 1.

VN30 5.8% $.4% -8.6% 1.3 1.7 15.7 ﬂ

Lam phat hién & mirc vira phai nhwng ¢6 thé ting nhe trong Q4. Sau khi dat dinh 4,9%
vao thang 1, CPI so v&i cung ky da giam hang thang trong ntra dau n&m va dat 2% vao thang
6. Lam phat binh quan gidm xubng 3,3%, thdp hon nhiéu so voi ngu’0’ng 4,5% cia Ngan
hang Nha nw&c. Lam phat co bén da tré nén nghiém trong hon, duy tri & mirc trén 4% so véi
cung ky trong thang 6. Yéu tb chinh cla gidm lam phat toan phan la CPl nhém giao thong
gidm 12% so v&i cling ky trong thang 6 do gia dau thé gisi va gia xang dau Viet Nam glam
trong sudt ca nam. Trong nam 2022, gia dau da giam tlr mirc cao nhat la $125/ thung xuong
con $80/ thung trong Quy 4. Diéu nay cho thay néu khéng co yéu tb tir viéc gia dau giam
manh so v&i clng ky ndm trwée, lam phat chung ¢6 thé quay tré lai mere co ban trong Q4.
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

3. MO TA THI TRUWONG TRONG KY (tiép theo)

Viét Nam Déng dang bat dau cho thady mét s6 dau higu chiu ap lwe nhe nhwng van giiv
virng dén hién tai. Pdng dé la My manh ién trong thang 5 va thang 6, dau tien 1a do lo ngai
vé tran no cla My va sau 46 la ky vong stra ddi adi véi cac dot tang lai sudt clia Fed. DPéng
thoi, Viet Nam cét giam Iai suat va téng chi tiéu chinh phi. Tuy nhién, ty gia VND chi tang
0 28% s0 v&i dau ndm so voi USD do tai khodn vang lai va dong vén FDI tang manh, tham
chi con cho phép NHNN xay dyng lai dy trir ngoai héi. Nhwng xu hwéng hién tai van téng
nhe va NHNN da ngirng mua du trir vao thang 6, cho thay c6 thé cé mét sb ap lwc — dac biét
néu Fed tiép tuc ting 13i sut.

PRA\N

N

2
X

25,500 115
25,000 110
248,500
24,000 105
23,500 100
23,000 g5
22,500 L]
22,000 90 )
21,500 85 ;.'
NI RN B~ B B~ B T B B BB B - S R ]
R EE-EEEEEEEEEE- H
S S g T o TS g IS II=ITFTETEE
fo R e S v D o R e I S - B T v e T e T TR - T o S e S S e S8 i
il
YND K341 A
Hi

Nguén: Bloomberg & Fiinpro

Cét giam lai sut thuc ddy vén dau tw trong nwéc ngay ca khi vén ngoai c6 diu hiéu
giam.

VN-Index ghl nhan thang 6 vwrot bac khi tdm ly nha dau tw ca nhan dwoc cai thién sau
khi cat giam lai suét. E)ong Itee tir thang 5 dwoc chuyén sang thang 6 khi VN-Index tang
thém 4,4%, déng ctra & mirc 11,2% so v&i dau nam. Vat liéu, cham séc stre khoe va hang
tiéu dung la nhitng nganh co déu hiéu phuc hoéi manh nhét. Ch| s6 VN-index hién dang dwoc
giao dich & mtrc 15,5 lan loi nhuan sau ky han, van thap hon mre trung binh 5 nam la 17,7
lan. Trong khi @6 Thai Lan, Indonesia va Philippines déu ghi nhan mtrc thua 16 tir dau nam
dén nay. Nhé sw vuot trm nay, P/E clia VN-Index hién caoc hon mét chit so voi cac chi sé
JCI va PCOMP, nhwng van thap hon so véi Bangkok SET.

Giao dich vén ngoai rong tir ddu nam (ty
40,000 dng)
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

MO TA THI TRUONG TRONG KY (tiép theo)

Cac nha dau tw ca nhan chau A than trong ban ra sau cac théng tin lién quan dén cac
cudc diéu tra tham nhiing va bt dong san. Sau khi ban rong manh trong thang 5 (130
trieu USD), khoéi ngoai tiép tuc ban ra cam chirng trong thang 6 (15 trieu USD). Piéu nay phan
ion dwoc thac day béi nhirng cau chuyen trén cac phwong tién truyen thong chau A vé nhirng
khoé khan trong linh vuwc bat dong san & Viet Nam va céac cudc diéu tra tham nhiing. Nhirng
cau chuyén nay da tac dong dén tam ly nha dau tw mac du cac bai bao chi yéu tap trung vao
cac van dé cta nam 2022 da duoc cai thien trong nam nay. Chang han, NVL d& tra hét 9
nghin ty déng no trong nam nay va gia han 52% trai phiéu ngén han sang nidm sau déng thoi
khé&i dong lai mot s6 dw an. .

Gia tri giao djch tang manh khi tam ly nha dau tw nhé Ié dwoc cai thién. Gia trj giao
dich trung binh hang ngay téng 1én 723,5 triéu USD (+38,4% M/M, +15,8% Y/Y) trén HSX
va 843,8 triéu USD (+36,2% M/M, +12,0% Y/Y) trén ba san giao dich cong lai. Lai suét gidam
da thuc day tam ly, dac biét la khi cac khoan tién gt cb dinh c6 1ai suat cao dwoc rat vao
dau nam 2023 bét dau dén han trong moi tredng lai suét thap hon.

Thailand
SET Index

Vietnam
VN-Index

Indonesia  Philippines
JCiindex PCOMP Index

Ké tlr ngay 30 thang 6 nim 2023

TU dau nam % Tang / (Gidm) 11.2% -9.9% -2.8% -1.0%
P/E (12 thang qua) 15.5 20.1 13.9 14.7
P/B 1.7 14 1.6 1.9
ROE 12.8 8.2 10.9 1.7
Vén héa thj tredng (ty USD) 192 512 169 636
Gig tri giao dich trung binh hang ngay 4995 1,246.5 676 660.7
trong 3 thang (triéu USD)
Doéng vén nwée ngoai rong nam 2022 1,0726 5,844 1 4,316.7 (1,245.3)
(triéu USD)
Dong vén nedc ngoai rong tir dau nam {44.4) 3,171.1) 1,098.6 (463.6)
2023 (friéu USD)
Suét Thu Lei Tréi Phidu Chinh Pha 5 nam 2.15% 2.31% 5.89% 6.14%

Trong 6 thang dau nam, €O nhirng bién déng ngwoc chiéu tai cac thi trwdng 1on trén thé gidi.
Trong khi NHTW cac quoc gia phat trién nhwr My, Canada hay Anh kién dinh hodc dwa ra cac
théng diép manh mé ve viéc that chat chinh sach tién té, thi tai Nhat Ban NHTW nuéc nay
van tlep tuc chinh sach tién te noilong trede d6, va NHTW Trung Qudc thi c6 dong thai giam
|ai suét diéu hanh dé hé tro nén kinh té dang c6 dau hieu giam téc.

Péi véi thi trwong chirng khoan, dong tién tiép tuc do vao thi tredng My do tinh an toan cla
thi treong nay, ddng thoi cac nha dau tw ky vong rang cac dong thai that chat sé khoé co thé
duy tri . Chiso Dow Jones tang 2,2% trong thang 6, trong khi S&P 500 téng 2,7% va NASDAW
tang 3,3%. Trong khi @6 tai thi trwong Nhat Ban, chi sO Nikkei 225 chi tang 0,26% va Hang
Seng cia Trung Quéc gidm 5,28% do nhirng lo ngai vé kho khan trong nwéc va canh tranh
v&i My.

Tai Viét Nam, GDP tang trwong & mirc thap, chi dat mic tang 4,14% so Vi cung ky nam
treéc. Mirc tang tredng thap nay do khu vuc Cong nghiép va Xay dwng chi dat mtrc tang
2,5% so v&i cung ky 2022, méc du da co si cai thién so v&i mire sut giam 0,4% trong quy
1/2023. Nhin chung ca ba khu virec Néng nghiép, Céng nghiép va Dich vu déu gidm téc hosc
tang cham trong Q2, dat ra lo ngai cho viéc hoan thanh chi tiéu tang trwdng 2023 cia Chinh
phu. V&i viec PMI van cho thay Xu hwéng co hep san xuat nhivng thang toi, xuat nhap khau
gap kho do cau thé gioi yeu trong khi ban lé trong nwéc ciing dang glam téc va giai ngan
dau tw cong cham so véi ké hoach, ¢o6 thé thay tang trwdng 9% cho nira sau 2023 (dé dam
bdo murc téng 6.5% nam nay) la mét thach thive 16m.

Pé hd tro nén kinh té dang gap khé khan, NHNN da tién hanh cét giam lai suét trong thang 6
va ciing 1a 1an c4t giam thir 4 trong nam nay. Viéc cat gidm lai suat duoc hb tro bai chinh
sach tuong tw tr NHTW Trung Quéc, cling nhuw viéc fam phat trong nwéc giam t6c va xubng
murc 2,0% trong thang 6.
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)
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MO TA THI TRUONG TRONG KY (tiép theo)

Thi trwdng ching khoan trong nwéc phan trng tich curc véi cac chinh sach ho trg ctia NHTW,
v&i chi s6 VNIndex tlep tuc da tang trong thang 6 dat 4,4% va dwa chi s6 nay tang trudng
tdng céng 11,2% tir dau ndm dén nay, & mire tang cao nhat trong cac thi treong khu vire.
Giao dich trén thj trvong cling dwoc cai thien véi doanh sé giao dich trung trong ngay tang
38,4% so voi thang trwdc va 15,8% so véi ciing ky ndm ngodi v&i giao dich trén ¢a 3 san
chirng khoan.

Trong thang 6, quy FUESSV30 téng truéng 5,65%, cao hon mét chit so véi chisé thao chiéu
la VN30 khi chi s0 nay tang 5,33%. Tinh tir dau nam, mic ting cla quy 1a 11,85%, twong
dwong murc tang chi sé tham chiéu VN30 la 11,73%.

CHI TIET CAC CHi TIEU HOAT BONG CUA QUY
Sé liéu chi tiét hoat déng

1 nd@m dén thoi diém  Tir khi thanh Iap (%)

bao céo %
Téng téng trwdng/1 don vi CCQ -10,22% 38,55%
Tang trréng hang ndm/1 don vi CCQ -10,22% 11,40%
Tang tredng clia danh muc co cau -9,37% 33,87%
Thay doi gid tri thi tridrng cla 1 don vi CCQ -9,26% 38,66%

Tong tang tredng, tang tredng hang nam: Dya trén tang tredng clia gia tri tai san rong (NAV)
trén 1 don vi chirng chi quy;

Chi s6 tham chiéu: Dua trén gia cong bé giao dich cudi ciing & thoi diém gan nhéat:
(*) Tinh tir ngay két thiic d3ng ky gép vén ngay 22 thang 06 nam 2020;

Biéu d6 tang trwdng hang thang clia Quy tlr ngay két thuc dang ky gop vén.

HIEU QUA DAU TU CUA QUY ETF SSIAM VN3O {%)

12-20 06-21 12-21 06-22 12-22 06-23

e FUESSV30 s Chis8 VN3O = Chi 58 Vnindex
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

Thay déi gia tri tai san rong

Ngay 30 thang 6 Ngay 31 thang 12

ndm 2023 ndm 2022 Ty Ié thay doi
Gia tri tai san rong clia Quy 105.300.870.758  66.893.727.787 57,42%
Gia tri tai san rong/1 don vi CCQ 13.855,37 12.387,72 11,85%
4. CHI TIET CAC CHI TIEU HOAT DONG CUA QUY (tiép theo)

4.2 Théng ké vé Nha dau tw ndm giir Chirng chi Quy tai thei diém bao cdo

Sé long don vi
Sé lwong Nha Bau tw  Ching chi Quy ndm

nam git gitr Ty 1é ndm gitr
Dwai 5.000 1.226 956.996 12,59%
T 5.000 dén 10.000 39 281.200 3,71%
Tir 10.000 dén 50.000 42 845.484 11,12%
Tir 50.000 dén 500.000 7 911.700 12,00%
Trén 500.000 4 4.603.920 60,58%
Téng cong 1.318 7.600.000 100,00%

5. CHI PHi NGAM VA GIAM GIA

Coéng ty TNHH Quan Ly Quy SSI cam két khong cé chi phi ngam, giam gia trong sudt qua
trinh hoat dong clia Quy ETF SSIAM VN30 va luén bdo da@m tinh doc lap trong quan Iy Quy
ETF.

6. THONG TIN VE TRIEN VONG THI TRUONG

Thi tredng chirng khoan Viét Nam da dién bién kha tich cwe trong nira dau 2023 nhe hé tro
dén tir chinh sach cdia Chinh Phi cling nhw nd Iwc cta doanh nghiép, sw 6n dinh va sy quay
tr& lai clia cac nha dau tu trong, ngoai nwéc. Ngwoc lai, da hdi phuc tir dau nam khién dinh
gia clia cac doanh nghiép Viét Nam, di van dang & mirc kha ré, tiém can dan véi muc trung

binh lich st.
(x) PJE trugt clia VN-Index tir cudi nam 2014
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Qu§ ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

THONG TIN VE TRIEN VONG TH| TRUONG (tiép theo)

Nhin ra thé gi¢i, chinh s&ch tién té cac nwéc van dang chi yéu theo xu hwéng thit chit, dan
dau la Fed (Cuc Du trir Lién bang My). So v&i 1H2023, du kién con it nhét 2 dot taing Iai suét
trong nlra sau 2023, ciing nhw thoi diém cham det tang 1ai sudt va quay tré lai cit giam van
14 mot dau héi trong twong lai “vai nadm téi” (dan 161 Cha tich Fed).

Bifu 46 chiim thang 6/2023 cla FOMC

®Théng3 #Thang 6
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Dac biét, gan day, Fitch rating da quyét dinh ha hang tin dung ctia Trai phiéu Chinh phii My
tlr AAA xubng AA+, trong khi cac cudc chién Nga — Ukraine hay chién tranh thworng mai My
- Trung van chura co6 héi két cho thay bat dinh trong kinh té thé gi&i dang tich tu va rii ro cting
nhw chi phi vén van c6 xu hwéng gia tang.

Trong bdi canh @4, co nhirng rdi ro cho thi tredng chirng khoan Viét Nam trong ngén — trung
han khi dinh gia tiém can vung trung binh trong khi dong tién va chi phi vén, du dang & murc
thdp nh& hé tre chinh sach cia NHNN nhwng s léch pha voi thé gidi sé tao ra quan ngai
cho cac nha dau tw & nhirng thoi diém nhay cam.

Méc du vay, trién vong dai han cla thi treéng Viet Nam la van hét strc hap dan, nhe tée d6
téng trwdng cao, cac chinh sach nang hang thi tredng ciing nhuw thic ddy ap dung cac chuan
muc tién tién, hién dai, minh bach cho doanh nghiép va thi trwdng trong nwéce. Vi vay, ching
t6i khuyén khich cac nha dau tw duy tri ndm gitr cac trang thai hién tai, ciing nhw can nhic
gidi ngan tirng dot khi thi tredrng c6 diéu chinh ngén han dé huéng loi tir da tang gia dai han
cua thj trurdng Viét Nam.
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

7. THONG TIN KHAC
Ngwei Diéu hanh Quy

Ong Nguyén Ky Minh
Giam Béc Pau tr

Ong Nguyén Trong Hiing

Chuyén vién Péu tv

Ong Nguyén Ky Minh gia nhap SSIAM véi vi tri Giam déc
dau tw tir ndm 2022. Trwde do, ong da c6 9 nam lam viéc
cho cac dinh ché tai chinh 1&n nhat Viét Nam cling nhw
trén thé gigi. Ong da kinh qua cac vi tri chuyén vién dau
tw va phan tich nguén vén cho NHTMCP Bao Viét va
NHTMCP DPau tw va Phat trién Viét Nam, va gan 5 nam
tam viéc cho tap doan hang dau Han Quoc ia Mirae Asset
VGi vi tri Trwdng phong dau tw trwée khi gia nhap SSIAM.

Ong Nguyén Ky Minh & thanh vién ca hiép hoi dau tw
CFA co tru s& tai My, bang ctr nhan Kinh t& dbi ngoai clia
bai hoc Ngoai thuong Viét Nam va duoc Uy ban Chirng
khoan nha nudéc cap chirng chi hanh nghé Quan ly Quy
tlr 2018.

Ong Hung gia nhap SSIAM ttr nam 2013 v&ivi tri Chuyén
Vién Phat Trién Kinh Doanh, sau d6 1a Chuyen Vién Bau
Tw, thic hién dau tw cho cac danh muc Gy thac, cac quy
ctia SSIAM. Ong Hung cod nhiéu ndm kinh nghiém trong
linh viec tai chinh bao gém hon 7 nam kinh nghiem lam
Trwdng phong méi gici tai Cong ty CP Chirng Khoan SSi
va Trwdng dai dién giao dich cho Céng ty CP Ching
khoan SSI tai S& Giao Dich Chirng Khoan Ha Nai va Ho
Chi Minh.

Ong Hung c6 bang ¢ nhan kinh té, va Thac SY quan tri
Kinh Doanh EMBA trwéng Bai hoc Kinh Té Quéc Dan.
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

7.

THONG TIN KHAC (tiép theo)

Ban bai Dién Quy

Ong Vii Cwong
Chd tich, thanh vién dbc Iap

Ba Té Minh Hwong
Thanh vién doc lap

Ong Vi Cwong hién dang 1& Tdng giam dbc Cong ty cb
phan Xép hang tin nhiém S&l, thanh vién Hoi Dédng Quan
Tri Céng Ty C6 Phan B:blca DPéng thei, Ong cling la
thanh vién doc lap, Cha Tich Ban Pai Dién Quy Pau Tw
Trai Phiéu SSI (quj m& do Cong Ty TNHH Quan Ly Quy
SSI quan Iy).

Truoce 36, Ong Cwdng da cé 7 nam kinh nghiem ia Téng
Giam Béc Céng Ty TNHH Tw Vén NDH, 2 n3m lam Giam
DPéc, Phé Giam Péc Pau Tw Cong Ty TNHH Quan Ly
Quy SSI, 4 nam tam Giam Déc Phan Tich Cong Ty C6
Phan Chung Khoan SSt va 6 nam la giang vién Pai Hoc
Ngoai Thuong.

Ong Cuwong co béng Clr nhan kinh té Dai Hoc Ngoai
Thuwong va Thac sy quan ly tai chinh quoc té Trwéng
Kinh Doanh thuéc Bai Hoc Brandeis (Hoa Ky).

Ba Huwong hién tai fa Téng giam déc Cong Ty Cb Phan
Cdéng Nghé Bac Sy Bén Ban.

Truwéce khi tham gia Cong Ty C6 Phan Céng Nghé Bac Sy
Bén Ban, Ba Huong c6 nhiéu n3m kinh nghlem trong hoat
doéng phan tich dau tw chirng khoan va quan ly tai san.
Ba Huong la Téng Giam D6c va thanh vien Hoi Péng
Quan Tri cda Cong Ty C& Phan Chirng Khoan Morgan
Stanley Hudng Viét tr ndm 2007. Truwde khi lam viéc tai
Cong Ty C6 Phan Chtrng Khoan Morgan Stanley Hudng
Viét, Ba Huwong la Ddng s (partner) va Giam Doc DPau
Tu (CIO) tai Vietnam Partners LLC, phu trach cac van dé
dau tw va quan ly danh muc dau tw t nam 2005-2007.
Tl nam 2002-2004, Ba Hwong la phu trach nhém cha Dy
an Basel 2 Ngan Hang Bank West ctia Uc va trwée do, ba
la Chuyén gia phan tich tin dung cac khach hang té chire
Ion, phu trach quan hé khach hang vé&i cac t& chirc Ién
cla Citibank N.A Ha Néi.

Ba Hwong c6 béng c* nhan nganh tai chinh ngan hang
cua Pai Hoc South Australia, Australia va bang thac sy
ngan hang, thac sy kinh té tai chinh cta Trwdng Dai Hoc
Massey, New Zealand. Dong thdi, ba Hueong cling c6
chirng chi hanh nghe quan Iy quy do Uy Ban Ching
Khoan Nha Nwéc cap.

18

TG Zam e

o

-




Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

7. THONG TIN KHAC (tiép theo)

Ong Bui Ngoc Binh
Théanh vién déc lap

Ba Nguyén Thi Hong Hai

Thanh vién

Ong Binh co kién thirc chuyén mén virng vang nhiéu
nam kinh nghiém tich Iy trong linh vuc: kiém toan; ké
toan; tw van/phan tich tai chinh, tw van thué; tham dlnh
gia, tw van xac dinh gia tri doanh nghiép cho muc dich
¢6 phan héa, tw van mua, ban, sap nhap doanh nghiép
(M&A), tv van tai ciu tric doanh nghiép. Gia nhap
VACO tr nam 1998, hién Ong 1a Pho Tong Giam déc
Cong Ty TNHH Kiém Toan VACO, da truc tlep t6 chrc,
chi dao thwc hién va quan Iy ky thuat, kiém soat chét
lwong kiém toan/tw véan, thdm dinh gia cho hang nghin
lwot khach hang la ‘cac doanh nghiep trong nuwéc, cac
doanh nghiép co vén dau tw nwéc ngoai, cac céng ty
niém yét, cac tb chtre phat hanh, cac céng ty chirng
khoan, cac dw an quéc té va luén dwoc khach hang tin
nhiém, danh gia cao. Trudc khi gia nhap VACO, Ong da
tirng 1a Pho Tong Giam déc phu trach kiém toan cla
Cong Ty TNHH Kiém Toan Quéc Gia VIA

Ong Binh ¢6 bang C& Nhan Kinh Té Nganh Ngan Hang,
Dai Hoc Kinh Té Quéc Dan, Thac Sy Ké Toan, Phan Tich
Tai Chinh Bai Hoc Latrobe, Australia, Chu’ng Chi Kiém
Toan Vién (CPA) ciia B6 Tai Chinh.

Ong Binh hién la Thanh Vién Doc Lap cia Quy Pau Tuw
Trai Phiéu SSI, mét quj mé do Coéng Ty TNHH Quan Ly
Quy SSI quan Iy

Ba Hai ¢ trén 18 nam kinh nghiém trong linh vuc tw van
phap luat, dac biét 1a phap luat vé tai chinh, ngan hang.
Ba Hai hién dang la Giam béc Luat Va Klem Soat Tuan
Tha cia Coéng Ty TNHH Quan Ly Quy SSI (SSIAM), chd
nhiém Cau Lac B6 Luét ctia Hiép Hoi Kinh Doanh Chirng
Khoan. Trwdc khi gia nhap SSIAM vao nam 2012, Ba Hai
da dam nhan cac vj tri nhw Chanh Van Phong Héi Péng
Quan Tri kiém Thw Ky Hoi Déng Quén Tri, Tredng Ban
Phap Ché Ngan Hang Thuong Mai Cb Phan Tien Phong;
Tro Ly Phap Luat Ban Tong Giam Déc Cong Ty C& Phan
FPT, Ludt Su Truéng Vietham Land Group Of
Companies va Chuyén Vién Phap Luat, Vu Phap Luat
Dan Sy - Kinh Té, B& Tw Phap.

Ba Hai tbt nghiép C&r Nhan Luat, chuyén nganh Luat Kinh
Té, Pai Hoc Luat Ha Nai va Thac ST Luat So Sanh, Dai
Hoc Nagoya, Nhat Ban va dang la thanh vién cida Doan
Luat Sw Ha Nbi.
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Quy ETF SSIAM VN30

BAO CAO CUA CONG TY QUAN LY QUY (tiép theo)

7. THONG TIN KHAC (tiép theo)

Ban Piéu hanh SSIAM

Ba Nguyén Ngoc Anh
Téng Giam Pdc

Ba T6 Thuy Linh
Phé Téng Giam Déc

Ong Nguyén Phan Diing
Phé Téng Giam Péc

/

Z ')333992
/49 > O’\»\
/ :

BW Nﬁ)c Anh{m /

Téng Giam dbc

Ha Na6i, Viét Nam

Ngay 14 thang 08 nam 2023

Ba Ngoc Anh ¢6 17 nam kinh nghiém lam viéc tai Cong ty
C6 phan Chirng khoan SSI, va da nhiéu ndm dam nhiém
vi tri Giam déc Khéi Dich vu Ngan hang dau tw (IB) kiém
tre ly Chl Tich HDQT. Ba da dan dat khéi IB clia SSI dat
duoc nhiéu thanh twu trén thi tredng.

Ba la thanh vién HDQT cliia mot sé cong ty niéem yét trong
cac linh vyc nhw: dau khi, thwe phadm, dich vu hang
khéng...

Ba Ngoc Anh ¢ bang ¢l nhan kinh té ctia trud'ng Dai hoc
Kinh t& Quéc dan, ctr ngan ngoai ngi¥ ciia trwdrng Pai hoc
Ngoai ngir Viét Nam, thac s§ tai chinh clia trieérng Pai hoc
Wollongong (Uc) va bang MBA cla trong Dai hoc Bic
Alabama (Hoa Ky)

Gia nhap SSIAM tir ndm 2011, Ba Linh hién la Pho Téng
Giam déc phu trach van hanh cia SSIAM. Trwéc do, ba
la Giam dbc phat trién san pham cta SSIAM.

Ba Linh Ia thanh vién HDQT cta mét s6 cong ty niém yét
va/hodc chwa niém yét.

Ba Linh c6 bang Thac S§ chuyén nganh Ngan hang cta
trwedng University of New South Wales va Clr Nhan
chuyén nganh Tai chinh va Ké toan clia treong University
of Sydney, Uc.

Gia nhap SSIAM tlr nam 2007, 6ng Ding hién la Pho
Tong Giam dbc phu trach mang tw van dau tw cia SSIAM.
Ong ciing 1a Giam DBéc Dau Tuv clia Quy Daiwa — SSIAM
Il va Daiwa- SSIAM HI.

Ong Diing la thanh vién HDQT clGa mét sé cong ty niém
yét va/hodc chwa niem yét.

Ong Diing c6 nbleu kinh nghiém trong linh virc phéan tich
v&i céc dinh ché tai chinh nhu Chicago Board of Trade,
Intercall va Ngan hang ABN AMRO & Chicago, Hoa Ky.

Ong Diing c6 bang Cl nhan Kinh té cla trwéng Knox
College, va MBA cta trwdng Loyola University, Chicago,
Hoa Ky, noi 6ng la thanh vién cia chuong trinh Beta
Gamma Sigma va cling la thanh vién cta Hiép héi Quan
ly Rdi ro Quéc té.
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Vietcombank

BAO CAO CUA NGAN HANG GIAM SAT

Chang t6i la Ngan hang giam sat Quy ETF SSIAM VN30 (“Qu”’) cho giai doan tir ngay
01 théng 01 nam 2023 dén ngay 30 thang 06 nim 2023, véi sy hidu biét cia chung t6i thi trong
giai doan ndy Qu¥ d4 hoat ddng va dugc quan 1y véi cac ndi dung dudi day:

a) Trong qué trinh gidm sat hoat déng dau tu va céc giao dich tai san cua Quy cho giai
doan tu ngay 01 thang 01 nam 2023 dén ngay 30 thang 06 nam 2023, Qu¥ da tuén thu cac gidi
han v& han mirc ddu tu duoc quy dinh tai cac vin ban phdp luat chitng khodn hién hanh v& qu§
hoén d6i danh muc, Ban cdo bach cua Quy va céc van ban phép lut lién quan.

b) Viéc dinh gi4, danh gi4 tai san clia Quy da phl hop véi Diéu 16 Quf, Ban cdo bach
cua Qu¥ va cic vin ban phap ludt lién quan.

¢) Phat hanh va hoan d6i Chimg chi qu§ da phit hop v6i Diéu 18 Quy, Ban c4o bach cta
Quy va cac van ban phép luit lién quan.

d) Trong giai doan tir ngay 01 thang 01 nam 2023 dén ngay 30 thang 06 ndm 2023, Quy
khong thuc hién phan phéi loi nhudn cho nha dau tu.

HANG GIAM SAT NHAN VIEN GIAM SAT
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Ernst & Young Vietnam Limited Tel: +84 24 3831 5100
8th Floor, CornerStone Building Fax: +84 24 3831 5090
16 Phan Chu Trinh Street ey.com

Hoan Kiem District

Bu'ld'ng a better Hanoi, S.R. of Vietnam

working world

$6 tham chiéu: 12815349/E-66982101-SX

BAO CAO SOAT XET BAO CAO TAI CHINH GIJPA NIEN PO

Kinh gtri: Cac Nha dau tw
Quy ETF SSIAM VN30

Chung toi da soat xét bao céo tai chinh gitra nién do kém theo clia Quy ETF SSIAM VN30 (“Quy”"), dwoc
lap ngay 14 thang 08 nam 2023 va dwoc trinh bay tir trang 24 dén trang 63, bao gdm bao céo tinh hinh
tai chinh gi®ra nién dé va bao cao danh muc dau tw tai ngay 30 thang 06 n&m 2023, bao cdo thu nhap
gira nién d6, bao cao thay ddi gia tri tai san rong, giao dich chieng chi quj ETF gitra nién dé, bao céo lwu
chuyén tién té gitra nién do cho ky ké toan sau thang két thiic cling ngay va cac thuyét minh bao cao tai
chinh gitra nién dé kém theo.

Trach nhiém cta Ban Téng Giam déc Céng ty Quan Iy Quy

Ban Tdng Giam dbc Céng ty TNHH Quan ly Quy SSI, 1a Céng ty Quan |y clia Quy, chiu trach nhiém vé
viéc lap va trinh bay trung thwe va hop ly bao cao tai chinh gitra nién 36 cua Quy theo cac Chuén muyc ké
toan Viét Nam, Ché d6 ké toan Viet Nam ap dung déi v&i quy hoan déi danh muc va cac quy dinh phap ly
c6 lién quan dén viéc 1ap va trinh bay béo céo tai chinh gitra nién do, va chiu trach nhiém vé kiém soat
ndi bd ma Ban Téng Giam déc Cong ty Quan Iy Quy xac dinh 1a can thiét d& dam bao cho viéc Iap va trinh
bay bao cao tai chinh gitra nién d6 khéng c6 sai sot trong yéu do gian lan ho&c nham Ian.

Tréch nhiém cia Kiém toan vién

Trach nhiém clia ching t6i la dwa ra két luan vé bao cao tai chinh gitra nién d6 dua trén két qua clia soat
xét clia chiing téi. Chang toi da tién hanh coéng tac soat xét theo cac Chuan muc kiém toan Viét Nam vé
hop déng dich vu soat xét sb 2410 — Soat xét théng tin tai chinh gitra nién d6 do kiém toan vién doc lap
clia don vi the hién.

Cong viéc soat xét thong tin tai chinh gitra nién d6 bao gom viéc thuc hién cac cudc phdng van, chi yéu
la phéng van nhitng nguwdi chiu trach nhiém vé cac van dé tai chinh ké toan, va thwc hién thd tuc phan
tich va cac thu tuc soat xét khac. Mot cude soat xét vé co ban ¢6 pham vi hep hon mét cudce kiém toan
duoc thire hién theo cac Chudn myc Kiém toan Viét Nam va do vay khong cho phép chung 16i dat dwoc
sy dam bao réng ching toi s& nhan biét dwoc tht ca cac van dé trong yéu c6 thé dwoc phat hién trong
mot cudc kiém toan. Theo d6, chiing téi khéng dwa ra y kién kiém toan.
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EY

Building a better
working world

Két luan cua Kiém toan vién

Can ot trén két qua soat xét clia ching toi, chung ti khéng nhan thdy cé véan dé gi khién ching toi cho
rédng bao céo tai chinh gitra nién d6 kém theo khéng phan anh trung thye va hop ly, trén cac khia canh
trong yéu, tinh hinh tai chinh gitra nién d6 va danh muc dau tv giira nién d6 cia Quy tai ngay 30 thang
06 nam 2023, két qua thu nhap gitra nién d6, tinh hinh thay dbi gia tri tai san rong, giao dich chieng chi
quy gitra nién d6 va tinh hinh Iy chuyén tién té gitka nién dd cho ky ké toan sau thang két thic ciing ngay
phi hop v6i cac Chudn muc ké toan Viét Nam, Ché do ké toan Viet Nam ap dung déi véi Quy hoan abi
danh muc va cac quy dinh phap Iy c6 lién quan dén viéc lap va trinh bay bao c4o tai chinh gitra nién do.

Nguyén PhuW
Pho Téng Giam dbc _
So Giay CNPKHN kiém toan: 0763-2019-004-1

Ha Noi, Viét Nam

Ngay 14 thang 08 nam 2023
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Quy ETF SSIAM VN30

BAO CAO THU NHAP GI*A NIEN DO

cho ky ké toan sau thang két thic ngay 30 thang 6 nam 2023

BO1g-ETF

32 | 5.2. Lgi nhuan chwa thwe hién

SAU THUE

41 | VI. TONG LQI NHUAN KE TOAN

Cho ky ké toan séu | Cho ky ké toan sau

Wa | thang két thiic ngay | thang két thic ngay

Thuyét 30/6/2023 30/6/2022

sé | CHITIEU minh VND VND

1 | L. THU NHAP, DOANH THU HOAT

DONG PAU TV 10.309.816.901 | (18.666.796.861)

2 | 1.1.Cb tirc dwoc chia 5 975.633.500 518.041.300

3 | 1.2.Tién lai dwoc nhan 347.301 341.289

4 | 1.3.(L&)/1ai ban cac khodn dau tw 6 (295.337.535) 2.520.113.413

5 | 1.4.Chénh léch tang/(gidm) danh gia

lai cac khodn dau tw chwa thuc

hién 7 9.629.173.635 | (21.705.292.863)

10 | ll. CHIPHIiPAU TV 8.358.956 8.724.120
2.1.Chi phi giao dich mua, ban cac

11 khoan dau tw 8 8.358.956 8.724.120

20 | lIl. CHIPHi HOAT PONG QUY ETF 765.001.878 735.026.685

20.1 | 3.1.Phi quan ly Quy ETF 231.338.644 272.027.929

3.2.Phi dich vu Iwu ky tai san Quy

20.2 ETF 125.587.545 124.096.560

20.3 | 3.3.Phi dich vu giam sat 33.000.000 33.000.000

20.4 | 3.4.Phidich vu quan tri Quy ETF 99.000.000 99.000.000

20.5 | 3.5.Phi dich vu dai ly chuyén nhwong 33.000.000 33.000.000
20.6 | 3.6.Phi dich vu khac clia Nha cung

cép dich vu cho Quy ETF 85.033.246 72.677.432

20.8 | 3.7.Chi phi kiém toan 38.183.555 31.533.748

20.11| 3.8.Chi phi hoat déng khac 9 119.858.888 69.691.016

23 | IV. KET QUA HOAT PONG PAU TU 9.536.456.067 | (19.410.547.666)
30 | V. TONG LOI NHUAN KE TOAN

TRUOC THUE 9.536.456.067 | (19.410.547.666)

31 | 5.1. Loi nhuan da thuc hién (92.717.568) 2.294.745.197

9.629.173.635

9.536.456.067

(21.705.292.863)

(19.410.547.666)

Nguwoi lap:

Nguw&i phé duyét:

/ cONgupiE

QUAN LY QuY
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Ba Lwu Minh Ta
Ké toan

Ha Néi, Viét Nam

Ngay 14 thang 8 nam 2023

Ba Mai Huyén Ngoc
Ké toan Trwdng
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Quy ETF SSIAM VN30

BAO CAO TINH HINH TAI CHINH GITA NIEN DO
tai ngay 30 thang 6 ndm 2023

B02g-ETF

Ngay 30 thang 6 | Ngay 31 thang 12
Thuyét nam 2023 nam 2022
Ma sé | CHI TIEU minh VND VND
100 |I. TAISAN
110 | 1. Tién g&i ngan hang va twong
dwong tién 10 135.876.637 80.946.376
111 1.1 Tién g ngan hang 135.876.637 80.946.376
120 | 2. Céc khoan dau tu thuan 105.174.214.450 66.898.780.200
121 2.1.  Céc khoan déu tw 11 105.174.214.450 66.898.780.200
130 | 3. Cac khoan phai thu 12 242.935.774 94.982.800
133 3.1.  Phaithu va du thu cé tic,
tién Iai cac khoan dau tw 227.812.500 94.982.800
137 3.2.  Céc khodn phai thu khéc 15.123.274 -
100 | TONG TAI SAN 105.553.026.861 67.074.709.376
300 | Il. NO'PHAITRA
312 | 1. Phai tra vé hoan ddéi/ mua cac
khoan dau tw 13 33.995.000 -
316 | 2. Chiphiphaitra 14 38.224.349 33.000.000
317 | 3. Phaitrd nha dau tv vé mua chirng
chi quy 15 2.758.206 -
319 | 4. Phaitra dich vu quan Iy Quy ETF 16 165.719.663 141.481.589
320 | 5. Phaitra, phai nop khac 17 11.458.885 6.500.000
300 | TONG NO PHAI TRA 252.156.103 180.981.589
400 | lI. GIA TRI TAI SAN RONG cO
THE PHAN PHOI CHO NHA
DAU TU NAM GIIP CHUPNG CHi
QUY ETF 105.300.870.758 66.893.727.787
411 | 1. Vén gop ciia Nha dau tw 18 76.000.000.000 54.000.000.000
412 1.1 Vén gép phat hanh 119.000.000.000 96.000.000.000
413 1.2 Vén gép hoan déi lai (43.000.000.000) | (42.000.000.000)
414 | 2. Thang duw vén gop ctia Nha dau
tw 6.999.015.041 128.328.137
420 | 3. Loinhuan chua phan phbi 19 22.301.855.717 12.765.399.650
430 | IV. GIA TRI TAI SAN RONG QUY
ETF TREN MOT DON V]|
CHUNG CHi QuY 18, 20 13.855,37 12.387,72
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Quy ETF SSIAM VN30

BAO CAO TINH HINH TAI CHINH GITPA NIEN DO (tiép theo)

tai ngay 30 thang 6 nam 2023

V. CAC CHi TIEU NGOAI BAO CAO TiNH HiNH TAI CHINH

B02g-ETF

) Ngay 30 thang 6 | Ngay 31 thang 12

Mé& o Thuyét nam 2023 ndm 2022

86 | CHITIEU minh Chirng chi Quy Chiing chi Quy

004 | Sé lwgng Chirng chi Qu§ dang fwu hanh 21 7.600.000 5.400.000
Ngweoi lap: Nguw&i phé duyét: Ngwoi phé duyét:

B@ Lwu Minh T
Ké toan

Ba Mai Huyén Ngoc

Ké toan Truwéng

Ha Noi, Viét Nam

Ngay 14 thang 8 ndm 2023
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Quy ETF SSIAM VN30

BAO CAO THAY BOI GIA TRI TAI SAN RONG, GIAO DICH CHUPNG CHI QUY ETF GIUPA NIEN 120)

cho ky ké toan sau thang két thiic ngay 30 thang 6 nam 2023

B03g-ETF

Cho ky ké toan séu Cho ky ké toan sau
thang két thic ngay 30 thang két thac ngay 30
. thang 6 nam 2023 thang 6 ném 2022
STT NOI DUNG VND VD
1 Gia trj tai san rong ctia Quy
ETF (NAV) dau ky 66.893.727.787 108.367.940.621
i Thay déi NAV so v&i ky treéc 9.536.456.067 (19.410.547.666)
Trong do: )
111 Thay doi NAV do bién déng thi
trirdrng va hoat dong giao dich
clia Quy ETF trong ky 9.536.456.067 (19.410.547.666)
i Thay déi NAV do hoan déi lai,
phat hanh thém Chirng chi Quy
ETF 28.870.686.904 (5.620.627.398)
Trong do: X
HIL1 Khoan thu tir viéc phat hanh bo
sung Chirng chi Quy ETF 30.238.036.264 1.912.665.550
1.2 Kboén thanh toan tir viéc hoan
dbi lai Chirng chi Quy ETF (1.367.349.360) (7.533.292.948)
v Gia tri tai san rong cua Quy
ETF cubdi ky 105.300.870.758 83.336.765.557
0\023_3.3_692% \\
Ngui lap: Nguw&i phé duyét: o uyét:

Nguor
CONG TYb{é

A

Ba Lwu Minh Tu

Ké toan

Ba Mai Huyén Ngoc

Ké toan Trudng

Ha Noi, Viét Nam

Ngay 14 thang 8 nam 2023
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Quy ETF SSIAM VN30 BO4g-ETF
BAO CAO DANH MUC PAU TU
tai ngay 30 thang 6 nam 2023
Gl'é‘th_ll trwdl?g tai Ty e %/
ngay 30vthang 6 Téng gi trj
nam 2023 Téng gid tr | taisan cda
STT | LOAI TAI SAN Sé Iluong VND VND Quy
I | Cé phiéu niem yét 3.295.727 105.174.214.450 99,64%
1 ACB 318.115 22.050 7.014.435.750 6,64%
2 BCM 7.600 79.200 601.920.000 0,57%
3 BID 19.369 43.350 839.646.150 0,80%
4 BVH 7.600 44.100 335.160.000 0,32%
5 CTG 69.376 29.500 2.046.592.000 1,94%
6 FPT 90.346 86.000 7.769.756.000 7,36%
7 GAS 9.100 93.000 846.300.000 0,80%
8 GVR 15.400 19.400 298.760.000 0,28%
9 HDB 169.646 18.600 3.155.415.600 2,99%
10 | HPG 308.153 26.150 8.058.200.950 7,63%
11 | MBB 240.227 20.200 4.852.585.400 4.60%
12 | MSN 61.720 75.200 4.641.344.000 4,40%
13 | MWG 105.600 43.300 4.572.480.000 4,33%
14 | NVL 103.254 14.850 1.533.321.900 1,45%
15 | PDR 28.902 16.800 485.553.600 0,46%
16 | PLX 12.200 37.350 455.670.000 0,43%
17 | POW 56.400 13.400 755.760.000 0,72%
18 | SAB 7.600 153.600 1.167.360.000 1,11%
19 | SSi 102.399 25.800 2.641.894.200 2,50%
20 | STB 181.500 29.800 5.408.700.000 5,12%
21 | TCB 220.500 32.350 7.133.175.000 6,76%
22 | TPB 127.164 18.000 2.288.952.000 2,17%
23 | VCB 50.011 100.000 5.001.100.000 4,74%
24 | VHM 104.740 55.000 5.760.700.000 5,46%
25 | VIB 121.880 19.650 2.394.942.000 2,27%
26 | VIC 110.049 51.000 5.612.499.000 5,32%
27 | VJC 26.000 94.300 2.451.800.000 2,32%
28 | VNM 80.502 71.000 5.715.642.000 5,41%
29 | VPB 452 874 19.850 8.989.548.900 8,52%
30 | VRE 87.500 26.800 2.345.000.000 2,.22%
li Cac tai san khac 242.935.774 0,23%
1 | Dw thu cb tc chwa dén
ngay nhan 227.812.500 0,22%
2 | Tratrwde phidich vy quanly
niém yét cho HOSE 15.123.274 0,01%
I | Tién 135.876.637 0,13%
1 | Tién glri ngan hang cho hoat
doéng cua Quy ETF 135.876.637 0,13%
IV | Téng gia tri danh muc g ;;195 $53.026.861 |  100,00%
Nguwoi lap; Nguwoi phe duyét: : Cﬂglwnp}n\é)du)(et
{ TRACH KHIEM KU Ha % | -
4 */
) /

Ba Lwu Minh T

Ké toa

Ba Mai Huyén Ngoc

n Ké toan Trwéng

Ha N6i, Viét Nam

Ngay 14 thang 8 nam 2023
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Quy ETF SSIAM VN30

BAO CAO LUU CHUYEN TIEN TE GIJA NIEN BO
cho ky ke toan sau thang két thic ngay 30 thang 6 nam 2023

BO5g-ETF

10
14

16
17

19

21

22
30

40

Tang dv thu phai thu tién Iai cac
khoan dau tw

Tang cac khoan phai thu khac
Tang phai tra cho nguwoi ban

Tang phai tra cho nha dau tw vé
mua Chirng chi quy

Giam phai tra, phai ndp khac
Tang/(giam) phai tra dich vu quan ly
quy ETF

Lwu chuyén tién thuan (st dung
vao)/tir hoat dong dau tw

Il. Lwu chuyén tién tir hoat dong
tai chinh

Tién thu tie phat hanh Ching chi

Quy (%) .

Tién chi hoan d6i lai Chirng chi Quy

Lwu chuyén tién thuan tiv/(sir

dung vao) hoat dong tai chinh

lil. Tang tién thuan trong ky

(132.829.700)
(15.123.274)
33.995.000

2.758.206
(28.000.321)

24.238.074

(1.694.291.643)

1.808.701.264
(59.479.360)

1.749.221.904

54.930.261

Cho ky ké toan séu Cho ky ké toan sau
thang két thic ngay | thang két thic ngay
M€§ o Thuyét 30/6/2023 30/6/2022
s6 | CHITIEU minh VND VND
I.  Lwu chuyén tién tir hoat dong
dau tw
1 | Lgi nhuan trwéc thué thu nhap
doanh nghiép 9.536.456.067 |  (19.410.547.666)
2 | biéu chinh cho cac khoan
(tang)/giam gia tri tai san rong tir
cac hoat dong dau tw (9.575.947.462) 19.989.045.020
(L&i)/16 chwa thwe hién 7 (9.629.173.635) 21.705.292.863
(L&i)/16 giao dich chirng khoan han
ché trong giao dich hoan déi chirng
chi quy 6 (6.100.000) 360.000
L&/(1ai) giao dich hoan dbi lai
Chieng chi Quy 6 21.142.618 (1.748.141.501)
Chi phi trich trwoc 38.183.555 31.533.748
Loi nhudn tir hoat déng dau tw
trwéc thay déi von lwu dong (39.491.395) 578.497.354
Céc thay d6i trong ky bdo céo clia
cac khoén phéi thu, céc khoan phai
tra ter hoat déng dau tuw:
(T&ng)/gidm céac khoan dau tw (1.539.838.233) 27.190.678

(50.962.700)
(15.123.275)

(29.900.000)

(36.709.207)

472.992.850

138.950.550
(379.552.948)

(240.602.398)

232.390.452

(*) Bao gém dong tién trong giao dich chirng khoan han ché trong giao dich hoan déi Chirng chi Quy.
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Quy ETF SSIAM VN30

BAO CAQ LUU CHUYEN TIEN TE GIU’A NIEN DO (tiép theo)
cho ky k& toan sau thang két thic ngay 30 thang 6 nam 2023

BO05g-ETF

Cho ky ké toan séu Cho ky ké toén séu
) thang két thuc ngay théng keét thic ngay
Ma , Thuyét 30/6/2023 30/6/2022
sé | CHITIEU minh VND VND
50 | IV. Tién va cac khoan twong 10
_ dwong tien dau ky 80.946.376 253.350.619
51 | Tien glri ngan hang dau ky 80.946.376 253.350.619
52 | Tién g¥i ngén hang cho hoat
déng quy ETF 80.946.376 253.350.619
55 | V. Tién va cac khoan twong 10
dwong tién cudi ky 135.876.637 485.741.071
56 | Tién gri ngan hang cudi ky 135.876.637 485.741.071
57 | Tién gt ngan hang cho hoat
déng quy ETF 135.876.637 485.741.071
80 | vI. chenh lsch tién va cac
khoan twong dwong tién
trong ky 54.930.261 232.390.452
Nouwdi lap: Ngw&i phé duyét:

—

Bé} Lwu Minh Tu
Ké toan

Ha Noi, Viét Nam

Ngay 14 thang 8 nam 2023

Ba Mai Huyén Ngoc
Ké toan Truéng
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Quy ETF SSIAM VN30 B0Bg-ETF

THUYET MINH BAO CAO TAI CHINH GIU’A NIEN DO )
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang ket thiic cung ngay

1.

1.1

DAC DIEM HOAT BONG CUA QUY
Théng tin vé Quy
Quy

Quy ETF SSIAM VN30 (“Quy”) duoc thanh lap ngay 22 thang 7 nam 2020 theo Gidy Chirng
nhan Bang ky thanh lap so 45/GCN-UBCK ngay 22 thang 7 ndm 2020 do Uy ban Chung
khoan Nha nwéc cap. Quy dwoc t6 chire duwdi hinh thic quy hoan ddi danh muc theo quy
dinh cla phap luat Viét Nam.

Vén diéu lé ctia Quy (vén huy dong duoc trong dot phat hanh Chieng chi Quy 1an d&u ra céng
chung) dwoc quy dinh trong Glay chirng nhan Bang ky Thanh lap Quy la 56.000.000.000
ddng Viet Nam (“VND”). Theo Gidy chirng nhan nay, Quy dwoc phép phat hanh 5.600.000
Chtrng chi Quy ra cong ching v&i ménh gia 1a 10.000 VND trén mét Chirng chi Quy trong dot
phat hanh Chirng chi Quy I1an dau ra céng ching. Trong qua trinh hoat dong cua Quy, Quy
duoc phép phat hanh thém va mua lai Chieng chi Quy v6&i ménh gia la 10.000 VND trén mét
Chtrng chi Quy Gia ban mét 16 Chirng chi Quy céac 1an phat hanh sau dwoc xac dinh bang
gia tri tai san rong trén moét 16 Chirng chi Quy tinh tai cudi ngay lién trwéc ngay giao dich
Chirng chi Quy, cong v&i gia dich vu phat hanh (néu c6). Gid mua lai mot 16 Chirng chi Quy
dworc xac dinh bang gia tri tai san rong trén mot 16 Chieng chi Quy tinh tai cubi ngay lién truéc
ngay giao dich Chirng chi Quy trr di gia dich vu mua lai (néu co). Tai ngay 30 thang 6 nam
2023, vén gop béng ménh gia ciia Nha Dau tw vao Quy 1a 76.000.000.000 VND, twong dwong
vOi 7.600.000 Chirng chi Quy.

Quy duwgc dang ky chao ban Chirng chi Quy ra céng chung theo Glay chtrng nhan bang ky
chao ban Chirng chi Quy dau tw chitng khoan ra cong ching sé 92/GCN-UBCK ngay 21
thang 05 nam 2020. Chirng chi Quy dugc niém yét trén S& Giao dich Chtrng khoan Thanh
pho H& Chi Minh theo quyét dinh sb 444/QB-SGDHCM ngay 07 thang 08 nam 2020 do HSX
cap.

E)leu 1& hoat dong Quy ban hanh ngay 14 thang 02 nam 2020 va duworc slra doi, b sung 1an
gan nhét vao ngay 22 thang 04 nam 2022.

Cdong ty Quan ly Quy

Quy ETF SSIAM VN30 dwoc quéan ly b&i Cong ty TNHH Quan ly Quy SSI (sau day dwoc goi
tat la “Céng ty Quan Iy Quy” hodc “Coéng ty"). Cong ty TNHH Quan ly Quy SSI dwoc thanh
lap tai Viét Nam theo Gidy Chtrng nhan Bang ky Kinh doanh s6 19/UBCK-GP ngay 3 thang
8 nam 2007 va Gidy phép diéu chinh gan nhat sé 122/GPBC-UBCK ngay 19 thang 12 nam
2022 ciia Uy ban Chirng khoan Nha nuwérc.

Cong ty dwoc s& hiru 100% b&i Céng ty Cé phan Chirng khoan SSI. Hoat dong chinh clia
Cong ty la quan ly quy, quén Iy danh muc dau tw va tw van dau tw. Tru s& chinh cla Cong ty
dat tai TAng 5, Toa nha 1C Ngo Quyén, Phwong Ly Thai T8, Quan Hoan Kiém, Ha Noi.
Ngéan hang giam sat

Ngén hang Giam sat cia Quy la Ngan hang TMCP Ngoai Thuong Viét Nam.
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Quy ETF SSIAM VN30 B06g-ETF

THUYET MINH BAO CAO TAI CHINH GIQ’A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thuic cling ngay

1.2

DAC DIEM HOAT DONG CUA QUY (tiép theo)

Céc ddc diém hoat déng chinh cda Quy

Quy mé vén

Vén diéu I& clia Quy theo Gidy Chirng nhan Bang ky thanh lap la 56.000.000.000 VND.

Quy mé vén clia QuY tai ngay lap bao céo tai chinh gitka nién do nay dua trén sé vén thuc
gop cta nha dau tw theo Thuyét minh 18.

Muc tiéu dau tw

Muc tiéu dau tw cha Quy la huzcyng t&i dat hiéu qua dau tw bam sat mirc sinh 161 thuc té cia
Chi sb Tham chiéu trong tat ca cac g|a| doan. Quy ap dung chién lwgc dau tw thy dong vai
muc tiéu bam sat ty 1€ tang trwedng cla chi s6 VN30 va khéng chi dong tim kiém taing truéng
cao hon Chi sé Tham chiéu, cling nhw khong str dung céc bién phap phong tha khi thi trirong
chirng khoan bién dong bat loi. V&i viec dau tu thu dong, Quy co thé duy tri ty & vong quay
danh muc thap hon cac quy c6 chién lvoc dau tw cha doéng, tr d6 giam chi phi hoat dong cho
Quy.

Xac dinh Gia tri tai san rong cta Quy

Ngay dinh gia

Ngay dinh gia la ngay xac dinh Gia tri tai san rong cla Quy. Gié tri tai san rong cia Quy ETF
SSIAM VN30 duwgc xac dinh hang ngay va cudi thang. Trong triedng hop Ngay dinh gia tring
v&i ngay nghi hodc ngay 1€ thi Ngay dinh gia Ia ngay lam viéc ké tiép lién ngay sau do.

Déi v&i ky dinh gia hang thang, Gia tri tai san rong ctia Quy dwgc xac dinh tai ngay cubi cung
clia thang va Ngay dinh gia la ngay lam viéc dau tién cda thang tiép theo va khong thay ddi
ké ca tredng hop Ngay dinh gia roi vao ngay nghi hodc ngay 1&.

Xac djnh Gia tri tai sén rong cda Quy

Gia tri tai san rong ctia mgt Chirng chi Quy béng Gia tri tai san rong ctia Quy chia cho téng
s6 Chirng chi Quy dang Iwu hanh tai ngay giao dich gan nhét tredc ngay dinh gia.

Gia trj tai san rong ta tdng gia tri cGa cac tai san va cac khoan dau tw do Quy s& hiru triv di
cac nghia vy ng' clia Quy tinh dén ngay gan nhéat trvéc ngay dinh gia.

Gia trj tai séan rong clia mét Chirng chi Quy dwgc tinh cho mdi ngay giao dich ctia Quy sé
dwoc lam tron xudng dén hai (02) chir sb thap phan.

Tan suét giao dich hoan ddi Chirng chi Quy

Chirng chi Quy dwoc giao dich hang ngay néu ngay d6 la ngay lam viéc ("Ngay giao dich”).
Cong ty Quan ly Quy sé théng bao dén Nha dau tw, dai ly phan phéi va cac don vi cung cap
dich vu c6 lién quan vé lich glao dich cu thé khi Ngay giao dich khong phéi la ngay lam viéc
trén trang thong tin dién t cla cdng ty varhodc bang thw dién t.

Cong ty Quan ly Quy sé co thdng béo cu thé khi c6 s thay déi vé tan suét, thei gian giao
dich hoan ddi va cac thei diém lién quan.
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Quy ETF SSIAM VN30 BO6g-ETF

THUYET MINH BAO CAO TAI CHINH GID'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thuc cung ngay

1.2

DAC DIEM HOAT DPONG CUA QUY (tiép theo)

Cac ddc diém hoat dong chinh cda Quy (tiép theo)

Han ché dau tw

Danh muc dau tw cGia Quy va cac han ché dau tw phai phu hop v&i myc tiéu va chinh sach
dau tw da dwoc quy dinh ro trong Diéu lé hoat dong clia Quy, Ban cao bach va Théng tw
98/2020/TT-BTC do B6 Tai chinh ban hanh vé hwéng dan thanh Iap va quan Iy quy hoan dodi
danh muyc (“Théng tw 98”), cu thé nhw sau:

»

Quy khong dwoc dau tr vao qua mudi phan tram (10%) tong gia tri chtrng khoan dang
Iu hanh cla mét t& chirc phat hanh, ngoai trir céng cu no clia Chinh phu;

Quy khéng dwoc dau tw qua hai muoi phan tram (20%) téng gia tri tai san cla Quy vao
chtrng khoan dang Iwu hanh va tién glri cac ngan hang thvong mai theo quy dinh cla
phap luat ngan hang, cong cu thi tredong tién té bao gom giay t& co gia, cong cu chuyen
nhuong theo quy dinh clia phap luat (néu cé) clia mét td chire, ngoai trir cdng cu ng cla
Chinh phu;

Quy khong dwoc dau tw qua ba mwoi phan tram (30%) téng gi4 tri tai san ctia Quy vao
tién glri cac ngan hang thong mai theo quy dinh clia phap luat ngan hang, cong cuy thi
treong tién té bao gom giay to c6 gia, cong cu chuyén nhwong theo quy dinh cla phap
luat, cb phiéu niem yét, cb phiéu dang ky giao dich, trai phiéu niém yét trén S& giao dich
chirng khoan, chirng chi quy dai ching, chirng khoan phai sinh niém yét giao dich tai
Sé glao dich chirng khoan va chi nham muc tiéu phong ngtra rii ro cho chirng khoan
co s& ma quy dang ndm gitr, phat hanh b&i cac cong ty trong cung mét nhém céng ty
co quan hé s& hiru v&i nhau thudc cac tredng hop: cong ty me, cong ty con; cac cong
ty s& hiru trén ba mwoi Iam phan tram (35%) cb phan, phan vén gép cla nhau nhom
cong ty con ¢6 cung mét cong ty me, triv trudng hop dé 1a chirng khoan co’ cau nam
trong danh muc chi sé tham chiéu;

Quy khong duwoc dau tw vao chieng chi clia chinh Quy do;

Quy chi dwoc dau tw vao chirng chi quy dai chung, ¢b phiéu cong ty dau tw chirng khoan
khac do Céng ty Quan Iy Quy khac quan ly va dam bao cac han ché sau:

. Khong dau tw vao qua muoi phan tram (10%) tdng sbé chirng chi quy dang Iwu hanh
cua mot quy dai chung, cb phiéu dang lwu hanh cla mot cong ty dau tw chirng
khoan dai ching;

e Khong dau tw qua hai mwoi phan tram (20%) tong gia tri téi san cda Quy vao chirng
chi quy cla mét quy dai chung, mot cong ty dau tw chirng khoan dai chung;

e Khéng dau tw qua ba muwoi phan tram (30%) téng gia tri tai san cla Quy vao cac
chirng chi quy dai chung, cb phiéu céng ty dau tw chirng khoan dai chung;

Quy khong duoc dau tw vao bat dong san, co phiéu chwa niém yét, ¢ phiéu chuwa dang
ky giao dich ctia cong ty dai ching, phan vén gop tai cong ty trach nhiém htru han, trai
phleu phat hanh rleng 1&; trir trwvdng hop d6 1a cac tai san Quy dwoc hwéng loi tlr cac
quyen cua chi s& hivy;

Quy khéng duoc dau tw vao chirng khoan duwoc phat hanh bdi Céng ty Quan ly Quy,
nguoi co lieén quan den Coéng ty Quan ly Quy, Thanh vién lap Quy trir treeong hop do 1a
chirng khoan co cau ndm trong danh muc chi sé tham chiéu;

Tai moi thei diém, tdng gia tri cam két trong cac hop ddng chirng khoan phai sinh, dw
ng cac khoan phai tra clia Quy khéng dwoc vuot qua gia tri tai san rong cta Quy.
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Quy ETF SSIAM VN30 B06g-ETF

THUYET MINH BAO CAO TAI CHINH GITA NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thiic ciing ngay

2.1

2.2

3.1

3.2

3.3

KY KE TOAN VA BON V| TIEN TE SI DUNG TRONG KE TOAN
Ky ké toan
Ky ké toan nam clia Quy bét dau tir ngay 1 thang 1 va két thiic vao ngay 31 thang 12.

Ky ké toan gitra nién 36 clia Quj bt dau vao ngay 1 thang 1 va két thiic vao ngay 30 thang
6 hang nam.

Don vj tién té st dung trong ké toan

Pon vi tién té si dung trong ké toan va trinh bay bo céo tai chinh gitra nién d6 1a ddng Viét
Nam (“VND”).

CHUAN MUYC VA HE THONG KE TOAN AP DUNG
Chuén muwe va Hé théng ké toan

Bao cao tai chinh gilra nién do cia Quy dwoc lap theo Chuan myc Ké toan Viet Nam, Thong
tw sb 181/2015/TT-BTC (“Thong tw s6 181") ngay 13 thang 11 nam 2015 do B6 Tai chinh ban
hanh vé ché do ké toan ap dung dbi véi quy hoan dbi danh muyc va cac quy dinh phap ly cé
lién quan dén viéc lap va trinh bay bao cao tai chinh.

Theo Théng tw sb 181, bdo céo tai chinh gira nién d6 clia Quy bao gbm:

Bao céo thu nhap gilra nién do;

Bao cao tinh hinh tai chinh gilra nién do;

Bao céo thay dbi gia tri tai san rong, giao dich Chirng chi Quy ETF gitra nién do;

Bao cao danh muyc dau tw;

Bdo céo lwu chuyén tién té gitra nién do;

S T i e

Thuyét minh bao c&o tai chinh gitra nién dé.

Do vay, bao céo thu nhap gitra nién d9, bao cao tinh hinh tai chinh gitra nién dd, bao cao
thay déi gia tri tai san rong, giao dich Chirng chi Quy gitra nién d6, bao céo danh muc dau
tw, bao cao lwu chuyen tién té gitba nién do va cac thuyét minh bao cao tai chinh gitra nién
d6 kem theo va viéc stv dung cac bao cao nay khéng danh cho cac dbi twong khéng duoc
cung cép cac théng tin vé cac thd tuc, nguyén téc va thong lé ké toan tai Viet Nam va hon
nira, cac bao cao nay khéng cha dinh trinh bay tinh hinh tai chinh, tinh hinh dau tu, két qua
thu nhap, tinh hinh thay dbi gia tri tai san rong, giao dich Chirng chi Quy va tinh hinh lwu
chuyén tién té cia Quy theo cac nguyén tic va thong 1é ké toan duoc chap nhan réng rai &
céc nwéc va lanh thd khac ngoai Viet Nam.

Tuan tha

Ban Téng Giam dbc Cong ty TNHH Quan ly Quy SSI khdng dinh rang bao cao tai chinh gitra
nién o kem theo tuan tht Chuén muc Ké toan Viet Nam, Ché do ké toan Viét Nam ap dung
déi véi Quy hoan d6i danh muc va cac quy dinh phap Iy ¢6 lién quan dén viéc Iap va trinh bay
bao cao tai chinh gilra nién do.

Hinh thirc s6 ké toan ap dung

Hinh thtrc sb ké toan ap dung dugc dang ky cda Quy 1a nhat ky chung.
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GIJ'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thtic cling ngay

4.1

4.2

4.3

4.4

TOM TAT CAC CHINH SACH KE TOAN CHU YEU
Céc thay ddi chinh séch ké toan va thuyét minh

Cac chinh sach ké toan clia Quy st dung dé lap bao cao tai chinh gilra nién @6 dworc ap dung
nhéat quan voi cac chinh sach da dwoc str dung dé lap bao cao tai chinh cho ky ké toan sau
thang két thic ngay 30 thang 6 ndm 2022 va nam tai chinh két thic ngay 31 thang 12 nam
2022.

U6 tinh ké toan

Viéc lap bao cao tai chinh gitra nién d6 yéu cau Ban Tong Giam dbc clia Cong ty Quan Iy
Quy phai cé nhirng wéec tinh va gia dinh anh hwcrng dén s6 lieu bao céo vé céng no, tai san
va viéc trinh bay cac khoan cong ng va tai san tiém tang tai ngay lap bao cao tai chinh gitra
nién dé cling nhu cac s6 lieu bao cao vé doanh thu va chi phi trong subt ky ké toan. Mac du
cac uvoece tinh ke toan dwoc lap bang tat ca sw hiéu biét ctia Ban Tong Giam dbc ctia Cong ty
Quén Iy Quy, sbé thwc té phat sinh co6 thé khac voi cac wéc tinh, gia dinh dat ra.

Tién va céac khoan twong dwong tién

Tién va cac khodn twong duong tién bao gom cac khoan tién gl¥i ngan _hang cho hoat déng
cla quy, tién glri ¢6 ky han va cac khoan dau tw ngan han co6 thei han gbc khong qua ba (03)
thang, c6 kha nang thanh khoan cao, dé dang chuyén dbi thanh tién va it rdi ro lien quan dén
viéc bién dong gié tri.

Céc khoan dau tw
Ghi nhan ban dau
Quy ghi nhan cac khoan dau tw ching khoan tai ngay giao dich.

Cac khoan dau tw chirng khoan duoc ghi nhan ban dau theo gla mua va khéng bao gém cac
khodn chi phi lién quan dén viéc mua cac khoan dau tw do ké ca phi mbi gidi, phi glao dich
va phi ngan hang. Sau ghi nhan ban dau, cac khoan dau tw thudc Danh muc dau tw cia Quy
duwec danh gia lai theo gia thi truong tai ngay két thuc ky ké toan va tai ky tinh gia tri tai san
rong.

cé ph|eu thwéng va cb tire chia béng cd phiéu dwoc hach toan vao cac khoan dau tv véi gia
tri bang khéng (0) va duoc danh gia lai theo gia tri cla cac cb phiéu d6 vao ngay lap bao cao
tinh hinh tai chinh.

Ghi nhén tiép theo

Déi véi cb phiéu niém yét, gia thl truong la gia dong ctra tai ngay c6 giao dich gan nhét truec
ngay dinh gia. Truo’ng hop ¢b phleu khéng c6 giao dich nhiéu hon 15 ngay tinh den ngay
dinh gia, gia tri clia cac khoan dau tu tai ngay lap bao céo duoc xac dinh 1a gia mua cb phiéu,

hogc gia tri s6 sach cla cd phiéu, hodc gia xac dinh theo phwrong phap da dwoc Ban Pai dién
QuY chép thuan.

Trwdng hop cd phiéu bi dinh chi giao dich, hoac hly niém yét hodc hiy dang ky giao dich vi
ly do khac ngoai viéc thay dbi s& giao dich chiing khoan thi gia duoc xac dinh 1a mét trong
cac murc gia sau: Gia tri s6 sach hodc Ménh gia hodc Gia xac dinh theo phwong phap khac
da duoc Ban dai dién Quy chap thuan.

Gia von clia ching khoan duoc tinh theo phwong phap binh quan gia quyén vao cudi ngay
giao dich.
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Quy ETF SSIAM VN30 B0O6g-ETF

THUYET MINH BAO CAO TAI CHINH GI'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thuc cung ngay

4.4

TOM TAT CAC CHINH SACH KE TOAN CHU YEU (tiép theo)
Céc khoan dau tw (tiép theo)
Ghi nhén tiép theo (tiép theo)

Quyén mua c¢é ph/eu Gié tri clia quyén mua cb phiéu la gia tri thi tredng cla cd phiéu tai
ngay giao dich gan nhét dén Ngay Binh Gia trir di gia phat hanh nhan véi ty 1& thwe hién
quyen. Trong treong hop gia tri quyén xac dinh la am (-), gia st dung dé dinh gia la 0 VND
(khéng Ddng Viét Nam).

Dinh gia lai cho muc dich tinh toan gia tri tai san rong ctia Quy

Cac khoan dau tw dwoc danh _gia lai vao cac ngay dinh gia theo gia tri hop ly. Cac khoan 13i,
16 do danh gia lai cac khoan dau tw dwoc ghi nhan vao bao cao thu nhap. Phuong phéap danh
gia lai cac khoadn dau tw phu hop véi Thong tw sb 98 clia B tai chinh huwéng dan vé viéc
thanh lap va quan ly quy mé.

Nguyén tac dinh gia

Cac khoan dau tw clia Quy duwoc dinh gia theo cac nguyén tic va phuong phap quy dinh
trong Théng tw 98 nhuw sau:

C& phiéu niém yét trén S& giao djch chiing khoén

- Gia dong ctra hodc tén goi khac, tuy thudc vao quy dinh ndi bé ctia S& giao dich chirng
khoan ctia ngay c¢6 giao dich gan nhét trwdc ngay dinh gia;

- Truong hop khong co giao dich nhiéu hon 15 ngay tinh dén ngay dinh gia, la mét trong
cac muire gia sau;
Gia tri s sach; hodc
» Gia mua; hodc

Gia xac dinh theo phuwong phap da dwoc Ban dai dién quy/Hoi ddng quan tri cong ty
dau tw chirng khoan chép thuan.

Cham duwt ghi nhéan

Cac khodn dau tw dwge chdm dit ghi nhan khi quyen duoc nhan Iuong tién ti khoan dau tu
chirng khoan d6 da cham dit hodc Quy da chuyén phan 16n rli ro va loi ich gan lién véi
quyén s& hiru chirng khoan.

L&i/(16) ban céc khodn dau tw

La|/(|o) tlr hoat dong ban cac khoan dau tw thé hién phan chénh lach gira gia ban va gia vén

clia cac khoén dau tv dwoc xac dinh theo phwong phap binh quan gia quyén tai cubi ngay
giao dich.
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Quy ETF SSIAM VN30 B06g-ETF

THUYET MINH BAO CAO TAI CHINH GI'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thic cing ngay

4,

4.5

4.6

4.7

TOM TAT CAC CHINH SACH KE TOAN CHU YEU (tiép theo)
Céc khoan phéi thu

Cac khodn phai thu bao gbm céac khoén phai thu tir hoat dong ban chirng khoan, Iai ¢b phiéu,
tién I1&i g&ri ngan hang va phai thu khac. Cac khoan phai thu dwoc phan anh theo nguyén gia
trir di di phong phai thu kho doi.

Cac khodn ng phai thu dwoc xem xét trich lap dw phaong rdi ro theo tudi no qua han goc cla
khodn no hodc theo du kién tdn that co thé xay ra trong trwcmg ho'p khoan no chwra dén han
thanh toan nhung t6 chirc kinh té lam vao tinh trang pha san hoac dang lam tha tuc giai thé;
nguwdi ng' mét tich, bd trén, dang bi cac co quan phat luat truy t6, xét xtr hodc dang thi hanh
an hodc da chét.

Péi v6i cac khoan no phai thu qua han thanh toan thi mire trich lap dw phong theo huwéng
dan clia Thoéng tw s6 48/2019/TT-BTC do Bo Tai chinh ban hanh ngay 08 thang 08 nam 2019
nhw sau:

Thoi gian qua han Mire trich dw phong
Tl sau (06) thang Qén dwdi mét (01) nam 30%
T mot (01) nam den dwdi hai (02) nam 50%
T hai (02) ndm den dudi ba (03) ndm 70%
Tw ba (03) nd3m tré Ién 100%

Cac khoan phai tra
Phai trd hoat dong dau tw va cac khodn phai tra khac dwoc thé hién theo gia géc.
Nguyén tic ghi nhan vén gép cta Nha dau tw

Cac Chirng Chl Quy voi quyén hwéng cb ttre dwroc phan loai thanh vén gop clia nha dau tw,
trong d6 bao gém vén gép phat hanh va vén gép mua lai. M6i Chirng chi Quy c6 ménh gia 1a
10.000 VND. Mét 16 Chirng chi Quy tuwong tng véi 100.000 Chirng chi Quy.

S6 lwong giao dich hoan dbi téi thiéu la mot 16 Chirng chi Quy Gia tri tai san rong trén mét 16
Chirng chi Quy dwoc tinh bang cach chia téng gia tri tai san rong clia Quy cho téng sb 16
Chirng chi Quy va lam tron xuong Iay dén hang don vi. Gia tri tai san rong trén mét Chirng
chi Quy dwoc tinh bang cach chia téng gia tri tai san rong cda Quy cho so lvong Chirng chi
Quy dang Iwu hanh tai ngay giao dich gan nhat trieéc Ngay dinh gia va lam tron xubng lay
dén hai (2) sé thap phan.
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Quy ETF SSIAM VN30 BO6g-ETF

THUYET MINH BAO CAO TAI CHINH GIO'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thuc ctng ngay

4.7

TOM TAT CAC CHINH SACH KE TOAN CHU YEU (tiép theo)
Nguyén tc ghi nhan vén gép ctia Nha dau tuw (tiép theo)
Vén gép phét hanh

Vén gop phat hanh phan anh ngudn vén tir viéc hoan doi 16 Chirng chi Quy 14y danh muc
chirng khoan co céu. Vén gop phat hanh dwoc phan anh theo ménh gia Chirng chi Quy va
duoc ghi nhan tai ngay lam viéc tlep theo sau ngay giao dich hoan d6i — ngay xac nhan hoan
tat giao dich va x&c nhan quyén s& hibu cho Quy.

Vén gép hoén dbi lai

Vén gop hoan ddi lai phan anh ngudn vén tir viéc hoan déi danh muc chirng khoan co’ cau
lay 16 Chirng chi Quy. Vén gop hoan ddi lai dwoc phan anh theo ménh gia ctia Chirng chi
Quy va duwec ghi nhan tai ngay lam viéc tlep theo sau ngay giao dich hoan ddi — ngay xac
nhan hoan tat giao dich va xac nhan quyén sé hivu cho Nha Dau tw.

Thang dw vén gop ctia Nha dau tw

Thang dw vén thé hién chénh léch gitta ménh gia va gia phat hanh/gia mua lai Chirng chi
Quy trong giao dich hoan déi.

Gia phat hanh la mrc gia ma nha dau tw phai thanh toan d& mua maét 16 Chtrng chi Quy. Gia
phat hanh bang gia tri tai san rong trén mot 16 Chirng chi Quy tinh tai cubi ngay lién truwéc
ngay giao dich cdng v&i gia dich vy phat hanh.

Gia mua lai la m&rc gia ma Cong ty Quan ly Quy phai thanh toan cho nha dau tw dat Iénh hoan
déi 16 Chibng chi Quy lay danh muc chirng khoan co cu. Gia mua lai bang gia tri tai san rong
trén moét 16 Chirng chi Quy tinh tai cudi ngay lién triedc ngay giao dich trir di gia dich vu mua
lai.

Loi nhuan chwa phéan phéi

Lei nhuan chuwa phan phéi phan anh 14i/(16) chwa phan phéi Iy ké tai thoi diém bao cao, bao
gdm loi nhuan da thue hién Ity ké va loi nhuan chwa thwe hién Iy ké.

Loi nhuan da thue hién trong ky la sb chénh léch gitra téng thu nhap, doanh thu sau khi loai
trr phan chénh léch tang/(gidm) do danh gia lai cac khoan dau tw chua thuc hién vai tbng
cac khoan chi phi ciia Quy phat sinh trong ky.

Loi nhuan chwa thwce hién trong ky la chénh léch tang/(gidm) do danh gia lai cac khoan dau
tw thude danh muc dau tw clia Quy phét sinh trong ky.

Cubi ky, Quy xac dinh loi nhuan da thic hién va loi nhuan chwa thuc hién trong ky va ghi
nhan vao “Loi nhuan chwa phan phdi’.

Loi nhudn/Tai sén phan phéi cho Nha dau tw

Nha dau tw dwoe nhan loi tire tir Quy theo chinh sach phan phél loi nhuan quy dinh tai Diéu
I& Quy va theo phwong an phén chia da dwoc Pai hoi Nha dau tw gan nhét théng qua. Loi
tire chi tra cho Nha du tw duorc trich tiv loi nhuan trong ky hoc loi nhuan Iy ké sau khi Quy
da hoan tat moi nghia vu thué, tai chinh (neu co) theo quy dinh cla phap luat. Sau khi chi tra
i teee, Quy van phai d&m bao cé nguon v6n dé thanh toan dud cac khoan ne, nghia vu tai san
khac dén han va dadm bao gia tri tai san rong khéng thap hon 50.000.000.000 VND.

Loi tre ¢6 thé dwoc thanh toan bang tién hosc Chtrng chi Quy phat hanh thém. Trwong hop
Quy phan phéi loi tirc bang Chirng chi Quy, Quy phai co du nguon vén déi ung tr lgi nhuan
sau thué chua phan phdi cdn ct trén bao cao tai chinh gan nhét da dwoc kiém toan hosc
soat xét.
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Quy ETF SSIAM VN30 BO6g-ETF

THUYET MINH BAO CAO TAI CHINH GIG"A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang ket thic cung ngay

4.8

4.9

TOM TAT CAC CHINH SACH KE TOAN CHU YEU (tiép theo)
Doanh thu

Doanh thu duwgc ghi nhéan khi Quy cé kha n&ng nhan duoc cac loi ich kinh té c6 thé xac dinh
dwoc mét cach chéc chan. Cac diéu kién ghi nhan cu thé sau day ciing phai dworc dap tng
trwére khi ghi nhan doanh thu:

Thu nhép I4i tién gt

Thu nhap I4i tir cac khoan tién gli tai ngan hang dwoc ghi nhan vao bao cao thu nhap gitra
nién do trén co s& duw thu trir khi kha nang thu 13i khéng chéc chén.

Thu nhép tir cé tirc

Thu nhap ¢b tirc dwoc ghi nhan vao bao cao thu nhap gitra nién @6 khi quyén nhan cb tirc
clia Quy duoc thiét lap.

Thu nhép tir hoat dong kinh doanh chirng khoan niém yét

Thu nhap tr cac hoat déng kinh doanh chirng khoan dwoc ghi nhan trong bao cao thu nhap
giva nien d6 khi nhan dwoc théng bao giao dich tir cac Cong ty Chirng khoan va Ngan hang
Giam sat.

Chi phi

Cac khoan chi phi dwoc hach toan trong bao cao thu nhap gilba nién do khi phat sinh, khéng
can ctr vao thoi diém thue té chi tién hodc twong dwong tién.

Gia djch vu quén ly Quy phai trd cho Céng ty Quan ly Quy

Gia dich vu quan ly Quy dwoc tra cho Cong ty Quan ly Quy dé thuc hién dich vu quan ly Quy
ETF SSIAM VN30. Gia dich vu quan ly Quy la 0,55% NAV/nam, t6i thiéu 30.000.000
VND/thang chwa bao gém thué gia tri gia ting (VAT). Gia dich vu tra hang thang la téng gia
dich vu dwgc tinh (trich 1ap) cho céc ky dinh gia thuwe hién trong thang.

Gia dich vu giam sat va gia dich vu lvu ky

Gia dich vu Ivu ky tai san bao gém gia dich vy Iwu ky tai san phai tra cho Ngan hang Giam
sat va gia dich vu lwu ky chirng khoan phai tra cho Trung tam lwu ky chirng khoan. Gia dich
vu lwu ky tai san phai trd cho Ngan hang Giam sat la 0,06% NAV/ndm chua bao gdm VAT,
gia dich vy lwu ky téi thidu hang thang la 20.000.000 VND. Gia dich vu tra hang thang la téng
gia dich vu dwoc tinh (trich 1ap) cho cac ky dinh gia thwc hién trong thang.

Gia dich vu glam sat Quy dwoc tra cho Ngan hang Giam sat dé thyc hién dich vu giam sat
hoat dong ctia Cong ty Quan Iy Quy. Gia dich vu giam sat duoc tinh Ia 0,02% NAV/nam (chua
bao gom VAT). Gia dich vu giam sat tbi thiéu hang thang la 5.000.000 VND (chwa bao goém
VAT). Gia dich vu trd hang thang la téng gia dich vu dworc tinh (trich 1ap) cho cac ky dinh gia
thwe hién trong thang.

Gia dich vu giao dich ching khoan phai trd cho Ngan hang Giam sat l1a Ngan hang TMCP
Ngoai thwong Viét Nam dwoc tinh 14 0,01% gia tri giao dich. Tbi thleu I2 100.000 VND/ngay
giao dich va téi da Ia 3.000.000 VND/ngay giao dich (chwa bao gém VAT).

Murc gia dich vu trén chwa bao gbm céc chi phi ngoai théng thwérng nhw chi phi thanh toan
cho Trung tam Lwu ky Chirng khoan, chi phi phap ly, chi phi tem thw...
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Quy ETF SSIAM VN30 BO6g-ETF

THUYET MINH BAO CAO TAI CHINH GITA NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ke toan sau thang két thuc cling ngay

4.9

TOM TAT CAC CHINH SACH KE TOAN CHU YEU (tiép theo)
Chi phi (tiép theo)
Gia dijch vy quan trj Quy

Gia dich vu quan tri quy dwoc tra cho Ngan hang Giam sét sé la 0,03% NAV/nam va tbi thiéu
la 15.000.000 VND/thang (chwa bao gom VAT). Gia dich vu tra hang thang la tong gia dich
vu dwoe tinh (trich 1ap) cho cac ky dinh gia thwe hién trong thang.

Gia dich vu dai ly chuyén nhuong

Gia dich vy dai ly chuyén nhwong dwoc trd cho Trung tam Lwu ky Chirng khoan la dai ly
chuyén nhwong cho Quy. Gia dich vu dai ly chuyén nhwong dwoc xac dinh m0| thang la
5.000.000 VND (chwa bao gdm VAT). Gia dich vu dai ly chuyén nhwong con bao gbém ca gia
dich vu thuc hién quyén tra cho tirng Ian xac nhan danh sach ngudi ndm gitr Chirng chi Quy
niém yét. Gia dich vu tra hang thang la téng gia dich vu dwoc tinh (trich lap) cho cac ky dinh
gia thwc hién trong thang.

Gia djch vu tinh toan Gia trj tai sén rong tham chiéu (iNAV), iINDEX va mirc sai léch so v&i
chi s6 tham chiéu (Tracking error — TE)

Gia dich vu tinh toan iNAV, iINDEX va TE sé& duoc trd cho t& chirc cung cép dich vu tinh
iNAV, iINDEX va TE. Gia dich vy duoc xac dinh 1a 0,05% NAV/nam, téi thiéu 50.000.000
VND/nam (chuwa bao gdm VAT). Gia dich vu trd hang thang la téng gia dich vu dwoc tinh
(trich 1ap) cho cac ky dinh gia thyc hién trong thang.

Téng cac khoan Gia dich vu quan ly quy phai trd cho Cong ty Quan ly Quy va Gia dich vu
phai tra cho cac t6 chirc cung cép dich vu lién quan dwgc Céng ty Quan Iy Quy dy quyén dé
thwe hién cac dich vu cho Quy ETF khong qua 2% NAV/nam.

Gié dich vu st¥ dung Chi sé tham chiéu

Gia dich vy sr dung Chi sé tham chiéu dwoc trd cho S& Giao dich Chirng khoan cho dich vu
quaén ly va van hanh Chi s6 VN30. Gia dich vy str dung Chi s0 tham chieu dwoc xac dinh la
0,05% NAV/nam, téi thiéu 50.000.000 VND/n&m (chwa bao gdm VAT). Gia dich vu trd hang
thang 1a téng gia dich vu duoc tinh (trich 1ap) cho cac ky dinh gia thuc hién trong thang.

Chi phi kiém toén

Phi kiém toan phu thudc vao két qua lwa chon va thu’cmg lwong v&i Cong ty Kiém toan va sé
duoc xac dinh hang ndm vao cudi nam tai chinh clia Quy.

Chi phi khac dwoc phép ludt cho phép.
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Quy ETF SSIAM VN30 B06g-ETF

THUYET MINH BAO CAO TAI CHINH GIO'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang ket thac ciing ngay

4.10

4.11

4.12

TOM TAT CAC CHiNH SACH KE TOAN CHU YEU (tiép theo)
Thué

Theo céc quy dinh thué hién hanh tai Vit Nam, Quy khong thuoc dbi teong chiu thué thu
nhap doanh nghiép. Tuy nhién, Cong ty Quan Iy Quy cé trach nhiém khéu trir thué cla cac
ca nhan va té chirc tham gia trong cac giao dich sau:

a. Giao dich trd cé tirc cho Nha dau tw

Khi Quy tra co tirc cho nha dau tw, Quy phai tuan tha quy dinh khau trir va ndp thué theo
Thong tw s6 78/2014/TT-BTC ngay 18 thang 6 nam 2014 (*Thong tv 78”) dworc stra dm
bé sung theo Théng tw 96/2015/TT-BTC ngay 22 thang 6 nam 2015 va Thoéng tw sb
111/2013/TT-BTC ngay 15 thadng 8 nam 2013 (“Thong tw 111") duoc sira d6i bd sung
theo Théng tw 92/2015/TT- BTC ngay 15 thang 6 nam 2015 (“Théng twv 92”) do Bo Tai
chinh ban hanh va Cong van sb 10945/BTC-TCT ngay 19 thang 8 nam 2010 cla Téng
Cuc Thue vé chinh sach thué déi véi viéc chia ¢b tirc cho td chirc dau tw. Theo d6, khi
tré cb tlec cho céc t6 chire dau tw, khéng phan biet t6 chirc dau tw trong nwéc hoac nwoc
ngoai, Cong ty Quan ly Quy can gitr lai 20% loi nhuan dugc phan phdi (ngoai trir phan
loi nhuédn dwoc phan phon da chju thué thu nhap doanh nghiép & khau trwéc va lai trai
phiéu thu dwoc tir trai phleu thudc dién mién thué theo quy dinh clia phap luat hién hanh).
Khi tré cb tiee cho nha du tw ca nhan, Céng ty Quan ly Quy ¢6 trach nhiém khéu trir s6
thué thu nhap ca nhan bang 5% Igi nhuan dwoc phan phéi.

b. Giao djch mua lai Chirng chi Quy

Cong ty Quan ly Quy co nghia vu khau trir, ké khai thué dbi véi giao dich mua lai chirng
chi quy tir ca nhan (trong nuwdc va nwéc ngoal) va nhirng t6 chirc dwoc phan loai la td
chtre nwwde ngoai theo Thong tw 111 dwoc stira ddi bd sung bdi Thong tw 92 va Thong tu
s6 103/2014/TT-BTC ngay 6 thang 8 ndm 2014 do B6 Tai chinh ban hanh. Mcrc thué ap
dung la 0,1% gia tri chuyén nhwong. Céng ty Quan ly Quy sé khong khau trir thué dbi voi
cac giao dich mua lai chirng chi quy tir nha dau tw l1a tb chirc trong nudc. Cac nha dau
tw nay phai chiju trach nhiém ty ké khai va ndp thué cho Nha nwéc theo Théng tw 78.

Cac bén lién quan

Cac bén/ngudi dwoc xem la cé lién quan neu mot bén/nguwrdi ¢6 kha nang, truc tiép hay gian
tiép qua mét hodc nhiéu trung gian, cé quyén kiém soat Quy hodc chiu su kiém soat clia Quy,
hoadc cling chung su kiém sodét v&i Quy. Céac bén lién két, cac ca nhan nao trwc tiép hodic gian
tlep nam quyen biéu quyet clia Quy ma co anh hudng dang ké ddi vai Quy, nhikng chirc trach
quan ly cha chét nhw Téng Giam dbéc cla Cong ty Quan ly Quy, thanh vién Ban Dai dién Quy,
nhibng thanh vién than cén trong gia dinh clia cac ca nhan hodc cac bén lién két nay hoac
nhibng codng ty lién két v&i cac ca nhan nay ciing dwoc coi la bén lién quan.

Trong viéc xem xét méi quan hé cla tirng bén lién quan, ban chét ctia méi quan hé duoc chu
y chir khéng phai chi la hinh thire phap ly.

Sé dw bang khéng
Cac khoan muyc hay sé dw duwgc quy dinh trong Théng tw 181 vé ché do ké toan ap dung ddi

v&i quy ETF khdng duwoc thé hién trong cac bao céo tai chinh gitra nién dé nay thi dwoc hiéu
la c6 sé dw bang khong.
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GIJ'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thic cung ngay

5, CcO TUC PUQC CHIA

Cé tbc da nhan bang tién
Doanh thu dw thu cb tirc

B06g-ETF

Cho ky ké toan séu Cho ky ké toan séu
thang két thic ngay 30 thang két thic ngay 30
thang 6 ndm 2023 thang 6 nam 2022
VND VND

747.821.000 374.757.800
227.812.500 143.283.500
975.633.500 518.041.300

6. LAI/(LO) BAN CAC KHOAN PAU TV

L& ban cac khoan dau tw
C6 phiéu niem yét
Lai/(16) giao dich chirng

khoan trong giao dich
hoan d6i Chirng chi quy

C6 phiéu giao dich hoan ddi
lai Chrng chi quy

Chirng khoan han ché trong
giao dich hoan dbi Chirng

Téng gia tri ban/ Gia

fri chtrng khoén

mua vao cho giao

dich hoan déi
VND

L&i/(16) bén ching
khoan/Chénh léch
gilra gia chirng khoan
mua ho va gia trj hoan
db6i cho ky ké toan s4u

Téng gia von/ thang két thiic ngay 30

Gia trj hoéan dbi
VND

thang 6 nam 2023
VND

2.856.531.850
2.856.531.850

1.881.370.000

1.307.870.000

3.136.826.767
3.136.826.767

1.896.412.618

1.329.012.618

(280.294.917)
(280.294.917)

(15.042.618)

(21.142.618)

chi quy 573.500.000 567.400.000 6.100.000
4.737.901.850 5.033.239.385 (295.337.535)
7. CHENH LECH TANG/(GIAM) DANH GIA LAl CAC KHOAN DAU TU CHUA THUC HIEN
Chénh léch diéu
Chénh léch danh Chénh léch @anh  chinh sé cho ky ké
gié4 lai tai ngay gid lai tai ngdy  toén sau thang két
Gia trj mua theo 30 thang 6 ndm 31 thang 12 ndm thic ngay 30 thang
56 ké toén Gig trihop ly 2023 2022 6 ndm 2023
VND VND VND VND VND
C4 phiéu
niémyét _105.667.959.090 105.174.214.450 (493.744.640) (10.122.918.275) 9.629.173.635
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Quy ETF SSIAM VN30 BO6g-ETF
THUYET MINH BAO CAO TAI CHINH GIQ’A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thic cling ngay
8. CHI PHi GIAO DICH MUA BAN CAC KHOAN BAU TU
Cho ky ké toan séu Cho ky ké toan séu
théng két thuc ngay théng két thic ngay
30 thang 6 ndm 2023 30 théng 6 nam 2022
VND VND
Chi phi méi gi¢i, giao dich ban cac khoan
dau tw 3.427.838 4.865.574
Chi phi mbi gidi, giao dich mua cac khoan
dau tw 4931.118 3.858.546
8.358.956 8.724.120
9. CHI PHi HOAT DONG KHAC
Cho ky ké toan séu Cho ky ké toan séu
thang két thic ngay thang két thic ngay
30 thang 6 nam 2023 30 thang 6 niam 2022
VND VND
Phi ngan hang 1.405.800 805.200
Phi thiet ke, in an, gt th 25.950.810 21.509.091
Gia dich vu quan ly niém yet trd S& giao dich 14.876.726 14.876.725
Chi phi quan ly thwong nién trd Uy ban
Chirng khoan Nha nwéc 4.958.885 2.500.000
Thu lao Ban dai dién Quy 72.666.667 30.000.000
119.858.888 69.691.016
10.  TIEN GUI NGAN HANG VA CAC KHOAN TUONG BUONG TIEN
Ngay 30 thang 6 Ngay 31 thang 12
nam 2023 ném 2022
VND VND
Tién gri khéng ky han bang VND cho hoat
dong cua Quy: 135.876.637 80.946.376
Tién gt ngén hang cho hoat déng cta Quy
tai Ngan hang TMCP Ngoai Thuong Viét Nam 129.376.637 74.445.094
Tién gtvi cta Nha dau tw tai dai ly phan phoi 6.500.000 6.501.282
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GIQ’A NIEN DO (tiép theo)
tai ngay 30 thang 6 ndm 2023 va cho ky ké todn sau thang ket thic cling ngay

12.

13.

14.

15

CAC KHOAN PHAI THU

B0Bg-ETF

Ngay 30 thang 6 Ngay 37 thang 12

ndm 2023 nam 2022

VND VND

Phai thu va du thu ¢b tirc churra dén ngay nhan 227.812.500 94.982.800
Phai thu khac 15.123.274 -
242.935.774 94.982.800

PHAI TRA MUA CAC KHOAN PAU TU VE HOAN POI CHIPNG CHi QUY

Ngay 30 thang 6  Ngay 371 thang 12
ndm 2023 nam 2022
VND VND

Phai tré cac khoan dau tw vé hoan déi chirng
chi quy 33.995.000 -
33.995.000 -

CHI PHi PHAI TRA

Ngay 30 théng 6 Ngay 31 thang 12
nam 2023 nam 2022
VND VND
Phai tra phi giao dich chirng khoan 40.794 -
Phi kiém toan 38.183.555 33.000.000
38.224.349 33.000.000

PHAI TRA CHO NHA PAU TU VE HOAN POl CHUPNG CHi QUY

Ngay 31 thang 12
nam 2022
VND

Ngay 30 thang 6
nadm 2023
\ VND
Phai trd cho Nha dau tw gia tri tién chénh léch,
gia tri chirng khoan hoan ddi thay thé bang tién
va cac quyén phat sinh 2.758.206
2.758.206
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GIQ’A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thuc cung ngay

16.

17.

PHAI TRA DICH VU QUAN LY QUY ETF

Phai tra gia dich vu quan ly Quy

Phai tra gia dich vy lwru ky

Phai tra gia dich vu giam sat Quy

Phai tra gia dich vu quan tri Quy

Phai tra gia dich vu dai ly chuyén nhwong

Phai tra gia dich vu tinh gia tri tai san rong tham
chiéu (iNAV)

Phai tra gia dich vu s dung chi sé

Phai trd Ngan hang Iwu ky

PHAI TRA, PHAI NOP KHAC

Phai tra phi quan ly thuwdng nién cho Uy ban
Chtrng khoan
Phai trd khac

49

B06g-ETF

Ngay 30 thang 6 Ngay 37 thang 12
nam 2023 nam 2022

VND VND
45.909.443 32.570.687
20.000.000 20.000.000
5.500.000 5.500.000
16.500.000 16.500.000
16.500.000 16.500.000
30.605.110 25.205.451
30.605.110 25.205.451
100.000 -
165.719.663 141.481.589
Ngay 30 thang 6 Ngay 31 thang 12
nam 2023 nam 2022

VND VND

4.958.885 -
6.500.000 6.500.000
11.458.885 6.500.000
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Quy ETF SSIAM VN30 BO6g-ETF

THUYET MINH BAO CAO TAI CHINH GIO'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thic cung ngay

19. LO1I NHUAN CHUA PHAN PHOI

Péu ky Phat sinh trong ky Cubi ky

VND VND VND

Leoi nhuan da thwe hién 22.888.317.925 (92.717.568) 22.795.600.357
Loi nhuan chuwa thyc hién (10.122.918.275) 9.629.173.635 (493.744.640)

12.765.399.650 9.536.456.067 22.301.855.717
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GIJ'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thic cing ngay

20.

GIA TRI TAI SAN RONG

BO6g-ETF

Gia trj tai san rong cho ky ké toan sau thang két thic ngay 30 thang 6 nam 2023 nhv sau:

Sélwong  NAV/CCQtai  Tang/(gidm)
Ngay dinh Gia trj tai san rong ~ Ching chi Quy ngay tinh NAV NAV/CCQ
STT gia VND ccQ VND VND
31/12/2022 66.893.727.787 5.400.000 12.387,72
1 02/01/2023 66.887.135.710 5.400.000 12.386,50 (1,22)
2 03/01/2023 69.680.398.574 5.400.000 12.903,77 517,27
3 04/01/2023 69.870.826.719 5.400.000 12.939,04 35,27
4 05/01/2023 70.649.576.879 5.400.000 13.083,25 144,21
5 08/01/2023 70.343.797.333 5.400.000 13.026,62 (56,63)
6 09/01/2023 70.585.332.411 5.400.000 13.071,35 4473
7 10/01/2023 70.541.448.646 5.400.000 13.063,23 (8,12)
8 11/01/2023 70.849.607.742 5.400.000 13.120,29 57,06
9 12/01/2023 70.913.154.816 5.400.000 13.132,06 11,77
10 15/01/2023 71.146.367.288 5.400.000 13.175,25 43,19
11 16/01/2023 71.532.078.600 5.400.000 13.246,68 71,43
12 17/01/2023 73.385.985.393 5.400.000 13.589,99 343,31
i3 18/01/2023 74.177.531.091 5.400.000 13.736,57 146,58
14 19/01/2023 74.584.643.504 5.400.000 13.811,97 75,40
15 26/01/2023 74.560.760.361 5.400.000 13.807,54 (4,43)
16 29/01/2023 75.133.672.408 5.400.000 13.913,64 106,10
17 30/01/2023 74.021.068.914 5.400.000 13.707,60 (206,04)
18 31/01/2023 74.753.912.109 5.400.000 13.843,31 135,71
19 01/02/2023 72.296.546.648 5.400.000 13.388,24 (455,07)
20 02/02/2023 72.650.781.849 5.400.000 13.453,84 65,60
21 05/02/2023 72.124.937.921 5.400.000 13.356,46 (97,38)
22 06/02/2023 72.675.744.996 5.400.000 13.458,47 102,01
23 07/02/2023 71.046.902.539 5.400.000 13.156,83 (301,64)
24 08/02/2023 71.301.414.339 5.400.000 13.203,96 4713
25 09/02/2023 70.479.847.142 5.400.000 13.051,82 (152,14)
26 12/02/2023 69.728.606.743 5.400.000 12.912,70 (139,12)
27 13/02/2023 69.173.823.546 5.400.000 12.809,96 (102,74)
28 14/02/2023 68.809.160.849 5.400.000 12.742,43 (67,53)
29 15/02/2023 69.362.268.306 5.400.000 12.844,86 102,43
30 16/02/2023 70.145.349.209 5.400.000 12.989,87 145,01
31 19/02/2023 70.028.205.764 5.400.000 12.968,18 (21,69)
32 20/02/2023 72.248.234.631 5.400.000 13.379,30 411,12
33 21/02/2023 71.816.497.254 5.400.000 13.299,35 (79,95)
34 22/02/2023 69.841.534.557 5.400.000 12.933,61 (365,74)
35 23/02/2023 69.829.650.560 5.400.000 12.931,41 (2,20)
36 26/02/2023 68.464.521.215 5.400.000 12.678,61 (252,80)
37 27/02/2023 67.206.582.457 5.400.000 12.445,66 (232,95)
38 28/02/2023 67.436.506.620 5.400.000 12.488,24 42 58
39 01/03/2023 68.722.698.915 5.400.000 12.726,42 238,18
40 02/03/2023 68.345.074.251 5.400.000 12.656,49 (69,93)
41 05/03/2023 67.318.098.340 5.400.000 12.466,31 (190,18)
42 06/03/2023 67.373.038.323 5.400.000 12.476,48 10,17
43 07/03/2023 68.222.875.150 5.400.000 12.633,86 157,38
44 08/03/2023 69.107.316.000 5.400.000 12.797,65 163,79
45 09/03/2023 69.742.510.728 5.400.000 12.915,27 117,62
46 12/03/2023 69.528.117.463 5.400.000 12.875,57 (39,70)
47 13/03/2023 69.713.922.872 5.400.000 12.909,98 34,41
48 14/03/2023 68.871.337.678 5.400.000 12.753,95 (156,03)
49 15/03/2023 70.651.380.111 5.400.000 13.083,58 329,63
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GID'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thic cung ngay

20.  GIA TRI TAI SAN RONG (tiép theo)

B06g-ETF

Gia tri tai san rong cho ky ké toan sau thang két thic ngay 30 thang 6 nam 2023 nhu sau:

(tiép theo)

S6 lwong  NAV/CCQtai  Tang/(gidm)
Ngay dinh  Gia trj tai san rong  Chirng chi Quy ngay tinh NAV NAV/CCQ
STT gia VND CcCQ VND VND
50 16/03/2023 69.498.354.518 5.400.000 12.870,06 (213.52)
51 19/03/2023 81.136.193.285 6.300.000 12.878,76 8,70
52 20/03/2023 79.537.405.767 6.300.000 12.624,98 (253,78)
53 21/03/2023 80.344.686.016 6.300.000 12.753,12 128,14
54 22/03/2023 80.965.236.582 6.300.000 12.851,62 98,50
55 23/03/2023 82.509.566.593 6.400.000 12.892,11 40,49
56 26/03/2023 82.876.330.532 6.400.000 12.949,42 57,31
57 27/03/2023 84.566.258.629 6.500.000 13.010,19 60,77
58 28/03/2023 84.741.310.444 6.500.000 13.037,12 26,93
59 29/03/2023 84.946.209.872 6.500.000 13.068,64 31,52
60 30/03/2023 88.029.863.269 6.700.000 13.138,78 70,14
61 31/03/2023 88.556.020.875 6.700.000 13.217,31 78,53
62 02/04/2023 88.548.663.063 6.700.000 13.216,21 (1,10)
63 03/04/2023 91.115.752.824 6.800.000 13.399,37 183,16
64 04/04/2023 93.752.335.671 7.000.000 13.393,19 (6,18)
65 05/04/2023 93.871.545.350 7.000.000 13.410,22 17,03
66 06/04/2023 92.975.525.831 7.000.000 13.282,21 (128,01)
67 09/04/2023 92.965.016.625 7.000.000 13.280,71 (1,50)
68 10/04/2023 92.836.308.480 7.000.000 13.262,32 (18,39)
69 11/04/2023 93.199.008.993 7.000.000 13.314,14 51,82
70 12/04/2023 93.105.218.869 7.000.000 13.300,74 (13,40)
71 13/04/2023 92.584.555.041 7.000.000 13.226,36 (74,38)
72 16/04/2023 91.609.346.921 7.000.000 13.087,04 (139,32)
73 17/04/2023 91.735.562.586 7.000.000 13.105,08 18,04
74 18/04/2023 93.002.453.667 7.100.000 13.098,93 (6,15)
75 19/04/2023 92.272.519.841 7.100.000 12.996,12 (102,81)
76 20/04/2023 92.051.051.352 7.100.000 12.964,93 (31,19)
77 23/04/2023 91.395.640.943 7.100.000 12.872,62 (92,31)
78 24/04/2023 91.391.862.137 7.100.000 12.872,09 (0,53)
79 25/04/2023 91.872.195.391 7.200.000 12.760,02 (112,07)
80 26/04/2023 92.589.597.460 7.200.000 12.859,66 99,64
81 27/04/2023 92.262.097.924 7.200.000 12.814,18 (45,48)
82 30/04/2023 93.114.143.214 7.200.000 12.932,51 118,33
83 03/05/2023 93.101.134.432 7.200.000 12.930,71 (1,80)
84 04/05/2023 92.069.970.553 7.200.000 12.787,49 (143,22)
85 07/05/2023 91.930.669.463 7.200.000 12.768,14 (19,35)
86 08/05/2023 92.918.218.152 7.200.000 12.905,30 137,16
87 09/05/2023 92.901.766.689 7.200.000 12.903,02 (2,28)
88 10/05/2023 93.361.683.536 7.200.000 12.966,90 63,88
89 11/05/2023 94.648.228.021 7.300.000 12.965,51 (1,39)
90 14/05/2023 95.660.576.233 7.300.000 13.104,18 138,67
91 15/05/2023 96.052.877.487 7.300.000 13.157,92 53,74
92 16/05/2023 95.935.192.164 7.300.000 13.141,80 (16,12)
93 17/05/2023 95.258.673.385 7.300.000 13.049,13 (92,67)
94 18/05/2023 96.029.477.791 7.300.000 13.154,72 105,59
95 21/05/2023 97.154.037.272 7.400.000 13.128,92 (25,80)
96 22/05/2023 97.591.665.538 7.400.000 13.188,06 59,14
97 23/05/2023 97.069.157.477 7.400.000 13.117,45 (70,61)
98 24/05/2023 96.478.345.969 7.400.000 13.037,61 (79,84)
99 25/05/2023 96.528.382.657 7.400.000 13.044,37 6,76
100  28/05/2023 96.391.715.739 7.400.000 13.025,90 (18,47)
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GIO'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thic cung ngay

20. GIA TRI TAI SAN RONG (tiép theo)

B0Bg-ETF

Gia trj tai san rong cho ky ké toan sau thang két thic ngay 30 thang 6 nam 2023 nhw sau:

(tiép theo)

Sélvong  NAV/CCQtai  Tang/(gidm)
Ngay dinh Gia trj tai san rong  Chirng chi Quy ngay tinh NAV NAV/CCQ

STT gia VND cCcQ VND VND
101 29/05/2023 97.362.007.266 7.400.000 13.157,02 131,12
102 30/05/2023 97.542.301.226 7.400.000 13.181,39 24,37
103 31/05/2023 97.042.836.930 7.400.000 13.113,89 (67,50)
104  01/06/2023 97.452.526.732 7.400.000 13.169,26 55,37
105  04/06/2023 99.145.660.764 7.400.000 13.398,06 228,80
106 05/06/2023 99.510.158.966 7.400.000 13.447,31 49,25
107  06/06/2023  100.524.527.581 7.400.000 13.584,39 137,08
108 07/06/2023 100.830.697.392 7.400.000 13.625,76 41,37
109  08/06/2023 99.627.273.873 7.400.000 13.463,14 (162,62)
110  11/06/2023  100.379.620.123 7.400.000 13.564,81 101,67
111 12/06/2023  101.183.852.651 7.400.000 13.673,49 108,68
112 13/06/2023 101.700.479.324 7.400.000 13.743,30 69,81
113 14/06/2023  101.375.299.537 7.400.000 13.699,36 (43,94)
114 15/06/2023  101.180.863.851 7.400.000 13.673,08 (26,28)
115 18/06/2023 101.213.419.547 7.400.000 13.677,48 440
116 19/06/2023  100.289.639.595 7.400.000 13.552,65 (124,83)
117  20/06/2023  100.871.361.883 7.400.000 13.631,26 78,61
118 21/06/2023 101.575.698.928 7.400.000 13.726,44 95,18
119  22/06/2023  102.071.585.043 7.400.000 13.793,45 67,01
120 25/06/2023  102.889.454.998 7.400.000 13.903,98 110,53
121 26/06/2023  104.689.228.558 7.500.000 13.958,56 54,58
122 27/06/2023  104.975.960.599 7.500.000 13.996,79 38,23
123 28/06/2023  106.993.169.045 7.600.000 14.078,04 81,25
124 29/06/2023  105.506.959.229 7.600.000 13.882,49 (195,55)
125  30/06/2023  105.300.870.758 7.600.000 13.855,37 (27,12)

Gia tri tai san rong binh quan trong ky (VND)

84.632.678.348

Bién dong Gia tri tai san rong trén moét don vi Chirng chi Quy trong ky

Murc cao nhét trong ky (VND)
Murc thap nhat trong ky (VND)

Gia tri tai san rong trén mét don vi Chirng chi Quy trong ky

Mrc cao nhét trong ky (VND)
Murc thap nhat trong ky (VND)
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14.078,04
12.386,50
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GID'A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang ket thiic cling ngay

20. GIA TRI TAI SAN RONG (tiép theo)

B06g-ETF

Gia tri tai san rong cho ky ké toan sau thang két thic ngay 30 thang 6 nam 2022 nhu sau:

S6 lwong  NAV/CCQtai  Tang/(giam)
Ngay dinh  Gié tri tai sén rong ~ Ching chi Quy ngay tinh NAV NAV/CCQ
STT gia VND CCQ VND VND
31/12/2021 108.367.940.621 5.700.000 19.011,91
1 03/01/2022  108.356.240.078 5.700.000 19.009,86 (2,05)
2 04/01/2022  109.987.796.359 5.700.000 19.296,10 286,24
3 05/01/2022  109.078.353.536 5.700.000 19.136,55 (159,55)
4 06/01/2022  108.998.886.128 5.700.000 19.122,61 (13,94)
5 09/01/2022 108.099.709.140 5.700.000 18.964,86 (157,75)
6 10/01/2022  106.949.485.028 5.700.000 18.763,06 (201,80)
7 11/01/2022 105.891.062.265 5.700.000 18.577,37 (185,69)
8 12/01/2022 108.026.126.682 5.700.000 18.951,95 374,58
9 13/01/2022 107.767.939.195 5.700.000 18.906,65 (45,30)
10 16/01/2022  107.554.415.741 5.700.000 18.869,19 (37,46)
11 17/01/2022 104.381.510.705 5.700.000 18.312,54 (556,65)
12 18/01/2022  104.268.027.448 5.700.000 18.292,63 (19,91)
13 19/01/2022  104.649.869.041 5.700.000 18.359,62 66,99
14 20/01/2022  105.369.785.661 5.700.000 18.485,92 126,30
15 23/01/2022  106.017.524.720 5.700.000 18.599,56 113,64
16 24/01/2022 103.839.245.548 5.700.000 18.217,41 (382,15)
17 25/01/2022 106.994.309.167 5.700.000 18.770,93 553,52
18 26/01/2022  107.631.004.138 5.700.000 18.882,63 111,70
19 27/01/2022 107.012.724.601 5.700.000 18.774,16 (108,47)
20 31/01/2022  108.115.621.434 5.700.000 18.967,65 193,49
21 03/02/2022  108.103.390.023 5.700.000 18.965,50 (2,15)
22 06/02/2022  108.091.159.267 5.700.000 18.963,36 (2,14)
23 07/02/2022  108.721.333.449 5.700.000 19.073,91 110,55
24 08/02/2022 109.364.172.032 5.700.000 19.186,69 112,78
25 09/02/2022 109.495.192.032 5.700.000 19.209,68 22,99
26 10/02/2022  109.246.731.706 5.700.000 19.166,09 (43,59)
27 13/02/2022  109.021.936.369 5.700.000 19.126,65 (39,44)
28 14/02/2022 106.141.586.642 5.700.000 18.621,33 (605,32)
29 15/02/2022  109.596.642.658 5.800.000 18.895,97 274,64
30 16/02/2022  109.169.519.308 5.800.000 18.822,33 (73,64)
31 17/02/2022 110.528.884.200 5.800.000 19.056,70 234,37
32 20/02/2022 109.867.317.197 5.800.000 18.942 64 (114,06)
33 21/02/2022  110.002.080.719 5.800.000 18.965,87 23,23
34 22/02/2022  109.924.400.076 5.800.000 18.952,48 (13,39)
35 23/02/2022  110.383.078.715 5.800.000 19.031,56 79,08
36 24/02/2022  109.175.199.913 5.800.000 18.823,31 (208,25)
37 27/02/2022  109.482.245.833 5.800.000 18.876,24 52,93
38 28/02/2022  108.810.957.655 5.800.000 18.760,50 (115,74)
39 01/03/2022  109.017.147.372 5.800.000 18.796,05 35,55
40 02/03/2022  107.480.058.263 5.800.000 18.531,04 (265,01)
41 03/03/2022  109.183.128.625 5.800.000 18.824,67 293,63
42 06/03/2022  109.372.490.335 5.800.000 18.857,32 32,65
43 07/03/2022  108.211.628.096 5.800.000 18.657,17 (200,15)
44 08/03/2022  106.849.453.716 5.800.000 18.422,31 (234,86)
45 09/03/2022 106.778.317.854 5.800.000 18.410,05 (12,26)
46 10/03/2022  106.847.456.460 5.800.000 18.421,97 11,92
47 13/03/2022 105.900.710.910 5.800.000 18.258,74 (163,23)
48 14/03/2022 104.751.524.391 5.800.000 18.060,60 (198,14)
49 15/03/2022  105.302.497.889 5.800.000 18.155,60 95,00
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GIQ’A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thic cung ngay

20.

GIA TRI TAI SAN RONG (tiép theo)

B06g-ETF

Gia tri tai san rong cho ky ké toan sau thang két thic ngay 30 thang 6 ndm 2022 nhw sau:

(tiép theo)

S6 luong  NAV/CCQtai  Tang/(gidm)

Ngay dinh Gia trj tai san rong ~ Chirng chi Quy ngay tinh NAV NAV/CCQ
STT gié VND ccQ VND VND
50 16/03/2022  105.572.169.806 5.800.000 18.202,09 46,49
51 17/03/2022  105.370.807.459 5.800.000 18.167,38 (34,71)
52 20/03/2022  105.861.302.515 5.800.000 18.251,94 84,56
53  21/03/2022  107.699.912.089 5.800.000 18.568,95 317,01
54 22/03/2022  108.465.296.884 5.800.000 18.700,91 131,96
55  23/03/2022 107.903.562.182 5.800.000 18.604,06 (96,85)
56  24/03/2022  107.315.254.457 5.800.000 18.502,63 (101,43)
57  27/03/2022  107.361.980.684 5.800.000 18.510,68 8,05
58  28/03/2022  106.342.374.555 5.800.000 18.334,89 (175,79)
59  29/03/2022 107.514.952.174 5.800.000 18.537,06 202,17
60  30/03/2022 107.488.183.269 5.800.000 18.532,44 (4,62)
61 31/03/2022  108.080.850.784 5.800.000 18.634,62 102,18
62 03/04/2022  110.500.654.407 5.800.000 19.051,83 417,21
63  04/04/2022  110.893.280.708 5.800.000 19.119,53 67,70
64  05/04/2022 110.255.770.061 5.800.000 19.009,61 (109,92)
65  06/04/2022 111.532.398.079 5.800.000 19.229,72 220,11
66 07/04/2022  110.443.330.092 5.800.000 19.041,95 (187,77)
67 11/04/2022  109.162.238.043 5.800.000 18.821,07 (220,88)
68 12/04/2022  107.933.149.309 5.800.000 18.609,16 (211,91)
69 13/04/2022  109.232.747.782 5.800.000 18.833,23 224,07
70 14/04/2022  108.700.892.325 5.800.000 18.741,53 (91,70)
71 17/04/2022 99.567.947.850 5.400.000 18.438,50 (303,03)
72 18/04/2022 97.865.215.821 5.400.000 18.123,18 (315,32)
73 19/04/2022 96.020.191.182 5.400.000 17.781,51 (341,87)
74 20/04/2022 95.676.435.385 5.400.000 17.717,85 (63,66)
75 21/04/2022 95.095.505.442 5.400.000 17.610,27 (107,58)
76 24/04/2022 96.251.142.444 5.400.000 17.824,28 214,01
77 25/04/2022 91.057.290.202 5.400.000 16.862,46 (961,82)
78 26/04/2022 93.089.309.477 5.400.000 17.238,76 376,30
79 27/04/2022 93.430.371.376 5.400.000 17.301,92 63,16
80 28/04/2022 03.351.581.212 5.400.000 17.287,32 (14,60)
81 30/04/2022 94.421.691.366 5.400.000 17.485,49 198,17
82  03/05/2022 94.410.690.032 5.400.000 17.483,46 (2,03)
83  04/05/2022 92.570.000.351 5.400.000 17.142,59 (340,87)
84  05/05/2022 93.535.683.768 5.400.000 17.321,42 178,83
85  08/05/2022 91.425.409.971 5.400.000 16.930,63 (390,79)
86  09/05/2022 87.465.568.457 5.400.000 16.197,32 (733,31)
87 10/05/2022 89.554.276.619 5.400.000 16.584,12 386,80
88 11/05/2022 89.838.856.093 5.400.000 16.636,82 52,70
89 12/05/2022 85.147.343.107 5.400.000 15.768,02 (868,80)
90 15/05/2022 81.398.032.043 5.400.000 15.073,70 (694,32)
o1 16/05/2022 80.816.094.551 5.400.000 14.965,94 (107,76)
92 17/05/2022 85.123.095.835 5.400.000 15.763,53 797,59
93 18/05/2022 85.578.320.410 5.400.000 15.847,83 84,30
94 19/05/2022 85.386.036.632 5.400.000 15.812,22 (35,61)
95  22/05/2022 85.302.235.368 5.400.000 15.796,71 (15,51)
96  23/05/2022 83.481.049.646 5.400.000 15.459,45 (337,26)
97  24/05/2022 84.636.779.509 5.400.000 15.673,47 214,02
98  25/05/2022 87.161.522.531 5.400.000 16.141,02 467,55
99  26/05/2022 87.075.243.282 5.400.000 16.125,04 (15,98)
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Quy ETF SSIAM VN30

THUYET MINH BAO CAO TAI CHINH GIQ’A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thic cung ngay

20.  GIA TRI TAI SAN RONG (tiép theo)

Gia tri tai san rong cho ky ké toan sau thang két thic ngay 30 thang 6 nam

BO6g-ETF

2022 nhuw sau:

(tiép theo)
Séiwong  NAV/CCQtai Tang/(giam)
Ngay dinh  Gia trj tai sén rong  Chirng chi Quy ngay tinh NAV NAV/CCQ
STT gia VND CCQ VND VND
100  29/05/2022 88.801.267.886 5.400.000 16.444,67 407,30
101 30/05/2022 89.274.682.661 5.400.000 16.532,34 (87,67)
102 31/05/2022 88.755.652.184 5.400.000 16.436,23 (8,44)
103 01/06/2022 88.942.327.162 5.400.000 16.470,80 34,57
104  02/06/2022 88.272.489.483 5.400.000 16.346,75 (124,05)
105  05/06/2022 88.388.252.547 5.400.000 16.368,19 21,44
106  06/06/2022 88.360.307.145 5.400.000 16.363,01 (5,18)
107  07/06/2022 88.217.321.148 5.400.000 16.336,54 (26,47)
108  08/06/2022 89.390.882.467 5.400.000 16.553,86 217,32
109  09/06/2022 89.444.394.379 5.400.000 16.563,77 9,91
110 12/06/2022 88.290.597.258 5.400.000 16.350,11 (213,66)
111 13/06/2022 84.034.305.543 5.400.000 15.561,90 (788,21)
112 14/06/2022 84.046.441.995 5.400.000 15.564,15 2,25
113 15/06/2022 83.503.618.665 5.400.000 15.463,63 (100,52)
114 16/06/2022 85.312.161.845 5.400.000 15.798,54 334,91
115 19/06/2022 83.900.497.739 5.400.000 15.537,12 (261,42)
116 20/06/2022 81.738.545.619 5.400.000 15.136,76 (400,36)
117  21/06/2022 81.670.779.420 5.400.000 15.124,21 (12,55)
118  22/06/2022 81.898.674.537 5.400.000 15.166,42 42,21
119  23/06/2022 82.800.413.416 5.400.000 15.333,40 166,98
120  26/06/2022 82.449.218.069 5.400.000 15.268,37 (65,03)
121 27/06/2022 83.860.896.265 5.400.000 15.529,79 261,42
122 28/06/2022 84.977.512.587 5.400.000 15.736,57 206,78
123 29/06/2022 84.973.564.269 5.400.000 15.735,84 (0,73)
124 30/06/2022 83.336.765.557 5.400.000 15.432,73 (303,11)
Gia tri tai sdn rong binh quan trong ky (VND) 99.732.726.422
Bién dong Gia tri tai san rong trén mot don vi Chirng chi Quy trong ky
- Mtrc cao nhét trong ky (VND) 961,82
- Muc thdp nhét trong ky (VND) 0,73
Gia trj tai sén rong trén mét don vi Chirng chi Quy trong ky
- Mtc cao nhét trong ky (VND) 19.296,10
- Mrc thép nhét trong ky (VND) 14.965,94

21. SO LPONG CHUNG CHIi QUY DANG LUU HANH

Ngay 30 thang 6
ném 2023
Chirng chi Quy

Ngay 317 thang 12

ném 2022
Chirng chi Quy

Sé luong Chirng chi Quy dang Iwu hanh duoc

nha dau tw ndm gity 7.600.000
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Quy ETF SSIAM VN30 B06g-ETF

THUYET MINH BAO CAO TAI CHINH GID’A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang két thuc cung ngay

23.

MUC BiCH VA CHINH SACH QUAN LY RUI RO TAI CHIiNH

Quy c6 cac khoan dau tw vao cb phiéu niem yét, cac khoan phai thu va tién glri ngan hang
ngan han phat sinh tryc tiép tir hoat dong ctia Quy. No phai tra tai chinh cua Quy chid yéu
bao gom cac khoan phai tra Cong ty Quan ly Quy, phai tra nha cung cép dich vu, phai tra cho
Nha dau tw va phai tra dich vu quan Iy Quy. Quy khéng ndm gitr hay phat hanh céng cu tai
chinh phai sinh.

Quy ¢6 rii ro thi trwdng, rti ro tin dung va rdi ro thanh khoan.

Cong ty Quan ly Quy da xay dwng hé théng kiém soat nhdm dam bao su can baing & mukc
hop ly gitra chi phi rii ro phat sinh va chi phl quan ly rdi ro. Ban Téng Giam déc Cong ty Quan
Iy Quy lién tuc theo dbi quy trinh quan ly rdi ro clia Quy dé dam bao sy can bang hop Iy gitra
rdi ro va kiém soét rdi ro.

Ban Tdng Giam dc Céng ty Quan Iy Quy xem xét va théng nhat ap dung cac chinh sach
quan ly cho nhikng rdi ro noi trén nhuw sau:

Rudi ro thi trirong

Rui ro thi trieong la rii ro ma gia tri hop ly ctia cac lubng tién trong twong lai cia mét cong cu
tai chinh sé& bién dong theo nhirng thay ddi clia gia thi trwerng. Rai ro thi trrng bao gom bén
loai rdi ro: rdi ro l&i suat, rii ro tién té, rdi ro gia hang hoa va rii ro vé gia khac, chang han
nhw rdi ro vé gia cb phan. Céng cu tai chinh bj anh hwdng béi rui ro thi trwdrng bao gébm céac
khodn tién glri va cac khodn chirng khoan dau tu.

Rui ro 1ai suét

RUi ro 1ai suét la rii ro ma gia tri hop ly clia cac Iuong tién trong twong lai ctia mot cong cu tai
chinh sé bién dong theo nhirng thay ddi clia 1ai suét thi truo’ng Rdi ro thi tredng do thay dbi
lai suét clia Quy cha yéu lién quan dén tién gt ngan hang clia Quy. Tai san nay co tinh thanh
khodn cao va khong duoc Quy nam gitr nham muc dich thu loi tir viéc ché tang gia.

Cong ty Quan 1y Quy quan ly rdi ro 1ai suat bang cach phan tich tinh hinh canh tranh trén thi
tru’cmg dé co6 duoc cac lai sudt c6 loi cho muc dich cia Quy va van ndm trong gi¢i han quan
ly rGi ro ctia minh.

Quy khong ap dung phuwong phap phan tich dd nhay dbi vei 1ai suat do Quy c6 rdi ro lai suat
rat nhé tai ngay lap bao cao tai chinh gitra nién do.

RUi ro tién té

Quy khong co rui ro tién té do trong ky ké toan tir 1 thang 1 nam 2023 dén ngay 30 thang 6
nam 2023 Quy khong thuc hién cac giao dich bdng ngoai té.

Rdi ro vé gig cé phiéu niém yét

Cac c¢b phiéu da niém yet do Quy ndm gitr bi anh hwdng bdi cac rui ro thi trucmg phat sinh
tlr tinh khong chac chan vé gia tri twong lai clia cb phiéu dau tuw. Quy quan ly rdi ro vé gia cb
phiéu béing cach thiét iap han mirc dau tw. Cong ty Quan ly Quy xem xét cac quyét dinh dau
tw trong han mirc dwgec quy dinh.

Tai ngay Iap bao cao tai chinh gitra nién @6, gia tri hop Iy cua cac khoan dau tw vao cb phieu
niém yét cla Quy l& 105.174.214.450 VND. Néu gia cla cac cb phiéu nay glam 10% thi két
qua hoat dong cla Quy sé gidm (10.517.421 445) VND, phu thuéc vao viéc giam gia tri nay
co dang ké hodc kéo dai hay khéng. Néu gia cta cac cd phiéu nay tang lén 10%, két qua hoat
déng cla Quy sé tang 1én 10.517.421.445 VND.
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Quy ETF SSIAM VN30 BO6g-ETF

THUYET MINH BAO CAO TAI CHINH GIG’A NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ké toan sau thang ket thic cling ngay

23.

MUC DICH VA CHINH SACH QUAN LY RUI RO TAI CHINH (tiép theo)
Rdi ro tin dung

RUi ro tin dung la rdi ro ma moét bén tham gla trong mét cong cu tai chinh hoac hop dong
khach hang khong thire hién céc nghia vu cta minh, dan dén ton that vé tai chinh. Quy c6 rai
ro tin dung tir tién g¥i ngan hang va cac khoan phai thu.

Cong ty Quan ly Quy danh gia rang rai ro tin dung cla Quy & murc thap vi cac khoan tién gui
tai cac Ngan hang c6 uy tin hoat dong tai Viét Nam da dwoc Ban Dbai dién Quy phé duyét,
cac khodn phai thu tr ban cac khoan dau tw, dwgec thanh toan vao ngay T+2 60| v&i ch phleu
Cac khoan phan thu & c6 tire tai thoi digm cudi ky ¢6 thdi han thanh toan ngan, cac bén déi
tac ¢6 chi s tin dung & mure an toan.

RdUi ro thanh khoan

Ru1 ro thanh khoan la rii ro Quy gap kho khan khi thwe hién cac ngh|a vy tai chinh do thiéu
vén. Rui ro thanh khoan cia Quy chl yéu phat sinh tir viéc cac tai san tai chinh va no phai
tra tai chinh cé cac thdi diém dao han iéch nhau.

Cong ty Quan ly Quy thudng xuyén danh gia cac yéu céu vé thanh khoan, phan tich thoi gian
ra/vao cla cac luong tién va giam sat rti ro thanh khoan théng qua viéc duy tri mét luo’ng tién
gm ngan hang & mirc ma Ban Bai dién cho la di de dap trng cho cac hoat dong clia Quy va
dé giadm thiéu anh hwéng cda nhirng bién dong vé ludng tién.

Bang duwdi day tng hop thei han thanh toan cda cac khoan no phai tra tai chinh ca Quy
dua trén cac khoén thanh toan du kién theo hop déng:

Khéng ky Duoi Tir3dén Tir1dén Trén
han 3 thang 12 thang 5ndm 5nam Téng cong
VND VND VND VND  VND VND
Tai ngay 30 thang 6
nam 2023
Phai trd v& mua cac
khoan dau tw - 33.995.000 - - - 33.995.000
Chi phi phai tra - 40.794 38.183.555 - - 38.224.349
Phai tra dich vu quan ly
quy ETF - 165.719.663 - - - 165.719.663
Phai tra, phai ndp khac 6.500.000 - 4.958.885 - - 11.458.885
6.500.000 199.755.457 43.142.440 - - 249.397.897
Tai ngay 31 thang 12
nam 2022
Chi phi phai tra - 33.000.000 - - - 33.000.000
Phai tra dich vu quan ly
quy ETF - 141.481.589 - - - 141.481.589
Phai tra khac 6.500.000 - - - - 6.500.000
6.500.000 174.481.589 - - - 180.981.589

Quy cho rang mirc do tap trung rii ro dbi véi viéc tra no 1 thap. Quy co di kha nang thuc
hién cac nghia vy hién tai.
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Quy ETF SSIAM VN30 BO6g-ETF
THUYET MINH BAO CAO TAI CHINH GIJA NIEN DO (tiép theo)
tai ngay 30 thang 6 nam 2023 va cho ky ke toan sau thang ket thic cling ngay
24, CHi TIEU DANH GIA HOAT BDONG QUY ETF
Cho ky ké toan séu  Cho ky ké toan séu

thang két thiic ngay  thang két thiic ngay
STT Chitiéu 30 thang 6 ndm 2023 30 thang 6 nam 2022

1 Ty I chi phi hoat d6ng = Téng chi phi

hoat dong trong ky/Gia tri tai san rong

binh quan trong ky (*) 1,83% 1,49%
2 Tbc d6 vong quay danh muc trong ky

= (Téng gia tri danh muc mua vao +

téng gia tri danh myc ban ra)/Gia tri tai

san rong binh quén trong ky/2 8,23% 7,29%

(*) Chi phi hoat dong bao gém chi phi dau tw.

25.  CAC S KIEN PHAT SINH SAU NGAY KET THUC KY KE TOAN GIJ’A NIEN DO

Khong co su kién nao phat sinh sau ngay két thuc ky ké toan gitra nién do yéu cdu phai duoc
dieu chinh hay trinh bay trong bao cao tai chinh gitra nién dé cta Quy.

Nguei lap: Nguoi phé duyét: O~ Nguorh)

UAN LY QuY
v, SSI
OiN Kitia . 10
Ba Lwu Minh Tu Ba Mai Huyén Ngoc “=BaNguyén Ngoc Anh
Ké toén Ké toan Truwédng Tong Giam doc

Ha Noi, Viét Nam

Ngay 14 thang 8 nam 2023

63




	20230814 - FUESSV30 -  Template bao cao tai chinh ban nien
	SSIAM VN30 30.06.2023 - VFS scan

