CONG HOA XA HQI CHU NGHIA VIET NAM
Poc lap - Tw do - Hanh phic

QUYETFSSIAM VINAS) THE SOCIALIST REPUBLIC OF VIETNAM
Independence - Freedom - Happiness
S6/No 424 /2023/TB-SSIAM-NVQ Ha Noi, ngay 19 thang 10 nam 2023

Ha Noi, 19 October 2023

CONG BO THONG TIN DINH KY
PERIODIC INFORMATION DISCLOSURE

Kinh giti/ To: - Uy ban Chting khodn Nha nu6c/ The State Securities
Commission

- S& Giao dich chimg khoan TP.HCM/ Ho Chi Minh City Stock
Exchange

Tén Coéng ty Quan ly quy/ Name of Fund Management Company: Cong Ty TNHH
Quan Ly Qu¥ SSI

Tén t chirc / Organization name: Quy ETF SSTAM VNXS50

Mi chimg khoan/ Security Symbol: FUESSV50

ia chi tru s& chinh/ Address: Tang 5, 1C Ngo Quyén, Quan Hoan Kiém, Ha Noi
Dién thoai/ Telephone: 0243.9366321

Fax: 0243.9366337

Neudi thuc hién cong b thong tin/ Published by: Ba T6 Thiy Linh

Chtrc vu/ Position: Ph6 Tong Gidm Déc/ COO

Néi dung thong tin cdng bd (*)/ Content of Information disclosure (*):
B4o cdo tai chinh Quy I11.2023
Financial Reports Quarter 111.2023




I ————

Thong tin nay da dugc cong bd trén trang thong tin dién tir cia Cong ty/Qu¥ vao ngay

19/10/2023 tai dudng din: https://www.ssi.com.vn/ssiam/san-pham-va-dich-vu-ssiam.

This information was disclosed on Company/Fund’s Portal on 19 October 2023 at:

https://www.ssi.com.vn/en/ssiam/products-and-services-ssiam.

T6i cam két cac thong tin cong bd trén day la ding su that va hoan toan chiu trach nhiém

tru6e phép luat vé ndi dung cac thong tin da cong bd./

I declare that all information provided in this paper is true and accurate; I shall be legally

responsible for any mispresentation.

Tai liéu dinh kém/

Attachment:

Bdo cdo tai chinh Quy 111.2023/
Financial Reports Quarter 111.2023

Ngudi cong bd thong tin
Publisher

o/ cONG TY“'_
[ TRACH RHIEM HOU HAN \Z
QUANL\?OU?

Lo Dhiy Fink

PHO TONG GIAM POC




BAO CAO CUA NGAN HANG GIAM SAT

Chuing téi 1a Ngan hang giam sat cia Quy ETF SSIAM VNX50 (“Quy”) cho giai doan t
ngay 01 thang 07 nam 2023 dén ngay 30 thang 09 nam 2023, v&i sy hiéu biét cua
chung téi thi trong giai doan nay, Quy da hoat dong va dwoc quan ly véi cac ndi dung
dudi day:

a) Viéc lwu ky tai san cua quy: Viéc lwu ky tai san cua Quy da tuan tha theo quy dinh
phap luat chirng khoan hién hanh vé& quy hoan déi danh muc, Diéu I&, ban céo bach
cua Quy va cac van ban phap luat coé lién quan

b) Céng ty TNHH Quan Iy quy SSI da tuan thi cac giéi han vé han mic dau tw duwoc
quy dinh tai cac van ban phap luat chirng khoén hién hanh vé quy hoan dbéi danh muc,
Ban cao bach cia Quy va cac van ban phap lpuat lién quan.

c) Vidc dinh gia, danh gia tai san cla Quy ETF SSIAM VNX50 da phu hop voi piéu &
Quy, Ban cao bach ciia Quy va cac van ban phap luat lién quan.

d)Trong ky, Quy da thyc hién viéc phat hanh thém va hoan ddi chirng chi quy tuan tha
theo quy dinh phap luat lién quan hién hanh, quy dinh tai Piéu 1&é quy va Ban céo bach
cua Quy.

el T'fong giai doan nay: Quy khéng thwc hién phan phdi loi nhuan.

d) Hoat déng khac:

NHAN VIEN GIAM SAT

Phan Thi Quynh Lan




Quy ETF SSIAM VNX50 ng

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2023

1. THONG TIN CHUNG VE QUY
1.1 Tén cuia Quy: Quy ETF SSIAM VNX50 (“Quy”)
1.2 Muc tiéu ddu tw cta Quy

Muc tiéu dau tw clia Quy ETF SSIAM VNX50 la huéng téi dat hiéu qua dau tu bam sat mire
sinh 1&i thuc té clia Chi S6 VNX50 trong tat ca cac giai doan.

1.3 Hiéu qua hoat dong cua Quy

Theo B&o cao tai chinh clia Quy tinh dén ky bao cao, thay dbi gia tri tai san rong (NAV) cla
Quy Ia 7,87% so v6i sb liéu tai ngay 30/06/2023, thay dbi gia tri tai san rong trén chirng chi
quiy (NAV/CCQ) cla QuY |a 5,47% so vGi s lieu tai ngay 30/06/2023. Thay ddi gia tri ciia danh
muc chirng khoan co cAu clia Quy 2 4,66% trong khi thay dbi ctia chi s6 tham chiéu la 5,44%.
1.4 Chinh séch va chién lwec dau tw cda Quy

Quy 4p dung chién luoc dau tw thu dong. Quy khéng cha dong tim kiém tang trwéng cao hon
Chi S6 Tham Chiéu, cling nhw khéng st dung cac bién phéap phéng tha khi thi truong ching
khoan bién dong bét li.

Véi viéc dau tw thu dong, Quy cé thé duy tri ty 1é vong quay danh muc thap hon cac quy ¢é
chién luoc dau tw chi dong, tir d6 giam chi phi hoat dgng cho Quy.

1.5 Phén loai Quy

Quy hoan dbi danh muc.
1.6 Thoi diém bat dau hoat déng ctia Quy

Quy dwoc Uy ban Chirng khoan Nha nuéc ("UBCKNN') c&p Gidy chirng nhan Dang ky 1ap
Quy dai chung s6 17/GCN-UBCK ngay 10 thang 12 nadm 2014, theo dé, Quy khéng bi gic¢i han
vé thai gian hoat déng.

1.7 Mtre d rdi ro cia Quy
Trung binh.
1.8 Quy mé Quy tai thoi diém bao céo

Tai ngay 30 thang 09 ndm 2023, gia tri tai san rong cua Quy la 153.750.258.827 VND va vén
g6ép bing ménh gia ctia Nha Dau tw vao Quy la 90.000.000.000 VND. twong dwong voi
9.000.000 chirng chi Quy.

1.9  Chi sé tham chiéu cia Quy
Tai ngay 29 thang 09 nam 2023, chi s6 VNX50 14 1.934,87 (*).

(*) Ngay 30 thang 09 ndm 2023 roi vao ngay nghi nén Iy chi sé tai ngay lam viéc lién truée
ngay bdo céo.

SSI ASSET MANAGEMENT
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY IIl NAM 2023 (tiép theo)

1.10

1.11

2.1

THONG TIN CHUNG VE QUY (tiép theo)

Chinh sach phan phéi lgi nhuan ctia Qu§

Quy chi tra lgi tirc Quy bao ddm nguyén tac:

*  Phl hop véi chinh sach phan chia loi nhuan quy dinh tai Diéu Lé Quy;

*  Thuwe hién sau khi Quj da hoan thanh nghfa vu thué va céac nghia vu tai chinh khac theo
quy dinh clia phap luat va trich lap day d0 cac quy theo quy dinh tai Diéu Lé Quy (néu co);

*  Sau khi chi tra, Quy van phai bao dam cé ngudn vén dé thanh toan da cac khoan no, nghia
vu tai san khac dén han va bao dam gia tri tai san rong khéng thap hon ndm muoi (50) ty
dong:

Truwdng hop phan phéi lgi tire bang chivng chi quy, Quy phai ¢ di ngudn vdn déi tng tir 1o

nhuan sau thué chwa phan phdi can ctr trén bao céo tai chinh ky gén nhét da dwoc kiém toan

hoac soat xet.

Hinh thire phan chia loi nhuan c6 thé bang tién hodc béng chirng chi quy.

Viéc phan chia loi nhuan ctia Quy dwoc thire hién trén co s& dé xuét clia Cong ty Quan ly Quy

va phai dwoc Pai hoi Nha DAu tw hoac Ban Dai dién Quy (néu dwoc Gy quyén) chép thuan.

Nha Dau tw c6 trong Danh sach Nha Pau tw tai Ngay Giao dich duoc cong bé béi Céng ty

Quan Iy Quy cho viéc phan chia lgi nhuan (“Ngay Chét Danh Sach”) dwoc coi la du diéu kién

d& nhan loi nhuan dwoc phan chia. Trwang hop Nha Dau tw da chuyén nhwong sé don vi quy

clia minh trong thoi gian gitra thoi diém Ngay Chdt Danh Sach va théi diém chi tra thi nguoi

chuyén nhwong 1a nguwdi nhan loi nhuan.

Loi nhuén thuan thuc té phan phéi trén mét don vi chieng chi quy
Trong ky, Quy khéng thwe hién phan phéi lgi nhuan.
SO LIEU HOAT BONG CUA QUY

Co’ cau tai san

Tai ngay 30 thang 09 ndm 2023  Tai ngay 30 thang 06 ndm 2023

Danh muc chirng khoan 99,39% 99,80%
Céc tai san khac 0,61% 0,20%
100,00% 100,00%
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Quy ETF SSIAM VNX30

BAO CAO CUA CONG TY QUAN LY QUY QUY IIl NAM 2023 (tiép theo)

2,

2.2

2.3

2.4

SO LIEU HOAT DONG CUA QUY (tiép theo)

Chi tiét chi tiéu hoat déng

Quy 111.2023 Quy 11.2023

Gié tri tai san rong cua Quy tgi thort 153.750.258.827 142.535.308.107
diém cudi quy
Téng s6 chirng chi quy dang Iwu hanh 9.000.000 8.800.000
Gia trj tai san rong/1 don vi chieng chi
quj (CCQ) 17,083.36 16.197,19
Gié tri tai san rong cao nhat/1 don vi 18.576.65 i AEA A
CCAQ trong ky ’ =B
Gia tri tai san rong thap nhat/1 don vi (6:405 8 AR
CCQ trong ky ! '
Gia cubi ngay cua 1 don vi CCQ tai 18.550 16.800
ngay béo cao
Gia cubi ngay cao nhat clia 1 don vj 19.500 i6.600
CCQ trong ky
Gia cudi ngay thap nhét ctia 1 don vi 16,640 EATH
CCQ trong ky
Téng tang trwdng (%)/1 don vi CCQ 547% 8,76%
- Tang tredng vén (%)/1 don vi CCQ

(Thay dbi do bién déng gid) 5,12% 10,30%
- Tang tredng thu nhép (%)/1 don vi 0.36% 354%
CCQ (Tinh trén thu nhap da thwc hién) ’ '
Ty |1& chi phi hoat déng cta Quy (%) 1,37% 1,63%
Téc d6 vong quay danh muc (%) 7,09% 19,71%

Téng trwwdng qua cac théi ky
Téng trwdng cua Téng trudng NAV/CCQ

Giai doan NAV/CCQ hang ném
1 nam dén thai diém béo céo 5,00% 5,00%
3 nam dén thoi diém bao cao* 35,20% 10,58%
Tir khi thanh 1ap 70,83% 6,22%
Tang trwdng cla chi s6 tham chiéu™ 67,84% 8,86%

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

** Thoi diém duoc tinh la thoi diém két thuc giai doan huy dong von cta Quy la ngay 17/11/2014. Tt
ngay 17/11/2014 dén ngay 22/08/2017, chi sé tham chiéu cta Quy la chi s6 HNX30, ké tir sau ngay
22/8/2017, chi sé tham chiéu cda Quy la chi s6 VNX50.

Tang trwéng qua tieng ky bao céo
Tai ngay 30 thang 09 ndm Tai ngay 30 thang 06 ndm
Thoi ky 2023 2023

Ty |é tang trwdng (%)/1 don vi CCQ 5,47% 6,76%




Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY 11l NAM 2023 (tiép theo)

3. MO TA THI TRUONG TRONG KY

San xuét cong nghiép thic day tang trwdng GDP quy 3

San xuét cong nghiép hd trer tang trwéng GDP quy 3. Tang
tredng kinh té tiép tuc cai thién khi chi sé GDP tang 5,3% so v&i cling
ky (“svek”) trong quy 3, tang so v&i mirc 4,1% trong quy 2. Sw khdi
sac nay chll yéu nhé khu vigc Cong nghiép va Xay dng (tang 5,2%
svck trong quy 3 2023 va téng chi 2,1% trong quy 2 2023). Trong khi
d6, khu virc Nong nghiép va Dich vu duy tri mire tang én dinh lan
lwot 1a 3,7% va 6,2% svck. Vé sir dung GDP, tang truéng GDP duoc
dan dat bc‘ri Tich lay Tai san (tang 6,6% svck trong quy 3 2023) va
thang dw thuwong mai ky luc 21,7 ty USD trong 9 thang 2023. Chinh
phti diéu chinh giam ké hoach téng trwdng GDP xuéng mirc 6,0%
trong ndm nay, twong dwong véi mirc tang 10,6% trong quy 4 2023.
Pay van la mrc tang trwdng day thach thire, gép ddi tang trwdng
GDP trong quy 3.

San xuét cdng nghiép tiép tuc cai thién trong thang 9. Chi sb san
xuat céng nghiép tang 5,1% svck trong thang 9, cao hon han so v&i
murc tdng 2,6% trong thang 8 trwdc dé. Nhw vay, san xuét cong
nghiép duy tri mlre tang trwcng dwcng trong 5 thang lién tlep Cac
khao sat cua Téng cuc Thong ké cho thay c6 si cai thién nhe vé& mét
tam ly cla cac nha san xuét khi lan lwot 31% va 28% doanh nghiép
cho biét khéi lwong san xuét va don d&t hang tang trong quy 3 2023,
so v&i mirc 29% va 25% trong quy 2 trwée do. Bén canh @6, du chi
sé PMI gidm nhe vé mirc 49,7 diém trong thang 9, sé lwong don dat
hang va niém tin kinh doanh tiép tuc cai thién.

Téng vén dau tw toan xa hdi dwoc thic diy b&i khu vec Nha
nwée. Von dau tw toan xa hoéi duy tri da tang trwdng trong quy 3
2023 va dat mirc tdng 7,6% svck, cai thién so véi mirc tang 5,6%
trong quy 2 va 3,6% trong quy 1. Trong d6, vén dau tw khu vire Nha
nwéc ¢d mike tang cao nhét 1a 18,7% svek trong quy 3, tir mire 13,5%
trong quy 2. Hién tai, glal ngan tir ngan sach Nha nwéce trong 9 thang
2023 méi dat 57,4% ké hoach. Do @6, chung t6i ky vong dau tw céng
tiép tuc tang toc trong quy cudi ndm nay nho sw quyét tam ctia Chinh
phu. Trong khi @6, dau tw khu virc ngoai Nha nwéc chi tang nhe 2,5%
svck trong quy 3, so v&i mirc téng 2,4% trong quy 2. Mcrc tang thap
nay dwoc phan anh qua tang tredng tin dung trong thang 9 chi dat
5,7% so v&i cudi nam ngoai. Chung t6i ky vong dau tw khu vyc tw
nhan co thé khai sac trong quy cudi nam khi ma tang tredng tin dung
trung binh quy 4 dat mirc 4,2% so v&i quy trwde trong 5 nam vira
qua.

Vén dau tw nwéc ngoai cai thién. Vén dau tw khu vire nwdc ngoai
tang 7,8% svck trong quy 3 2023 so v&i mikc 3,8% trong quy 2. Giai
ngan vén FDI dat mirc 15,9 ty USD trong 9 thang nam 2023, muc
cao nhat trong 5 ndm qua. Trong khi do, vén FDI dang ky ciing tang
7,7% svck 1én mirc 20,2 ty USD trong 9 thang 2023. Trong thang 9
vu’a qua, Téng thong Hoa Ky da co chuyén thadm Viét Nam, va hai
quéc gia da quyét dinh nang cap quan hé 1én D6i tac Chién lwoc toan
dién. Nhw vay, trong dai han, dong von FDI tir Hoa Ky vao Viet Nam,
tap trung vao linh vurc cdng nghé cao, duoc ky vong sé tang tbe.

Lam phat tang chu yéu do diéu chinh ting hoc phi. Lam phat
thang 9 tang 1,08% so v&i thang trwéde, twong duong 3,66% so voi
cung ky. Trong khi dé, lam phat co ban tang 4,49% svck. Lam phat
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2023 (tiép theo)

tang cao trong thang 9 cha yéu dén tir diéu chinh tang hoc phi. Cu
thé, chi sé gia nhom g!ao duc trong thang 9 tang 8, 1% so vé&i thang
trwdc d6. Ngoai ra, gia ca mét s6 mat hang tang cao nhw gao, xang
dau, gas ciing anh hwdng lam phat ca nwéc. Ching téi ky vong lam
phat cé thé ha nhiét mc;t phan trong nhirng thang t&i khi khéng con
chiu tac dong b&i cac yeu t6 mua vu. Tuy nhién, ap lyc lam phat va
s suy yéu cla tién Pdng c6 thé han ché kha nang giam lai suat cla
Ngan hang Nha nwdrc trong thoi gian téi.

Ngan hang Nha nwéc da c6 nhipng bién phap phia hop dé én
dinh ty gia. Tién Déng mat gia khoang 1% so v&i déng USD trong
thang 9, va NHNN da cé nhirng chinh sach phu hop dé giam boét
cang thang trén thj trwdng ngoai héi. NHNN da phat hanh 93,8 nghin
ty tin phiéu trong thang 9 nhdm hd tro' ty g;é Mac du vay, dong thai
nay khong anh hwdng thanh khoan clla ca hé théng ngan hang khi
|ai suét lién 'ngan hang van gilr & muirc thap 0,3- O 4%. Nhin chung,
ching téi van duy tri quan diém tich cuc Gbi voi tién Dong dwa trén
nhirng yéu té co ban n0| tai clia nén kinh té, bao gém thang dw
thwong mai tang cao, vén FDI &n dinh, va dong tién kiéu hoi. Trén
thwe té, can can thanh toan cla nén kinh té dé ghi nhan mwc thang
dw 4,6 ty USD trong nira dau n&m 2023 chi yéu nhé tai khoan vang
lai ghi nhan murc thang dw 13,8 ty USD.

ROE

Tytrong P/E 12thang P/B higntai Beta

VN-Index

Tinh détn 29/09/2023 1 Thang A 3 Thang & 1 Nam A

Dich vy truyén théing [ -36% 0.0% 0.1% 223 08 11 1.2
Haing tiéu ding khang thiét yéu 15% . 124%  -05% 35% 241 24 83 11
Hang tigu ding thiét yéu 5.1% 1.8% -1.1% 9.2% 233 29 10.4 08
Niing hrgng 1.0% 16% 0.4% 1.7% 186.1 15 97 11
Tai chinh -4.0% 4.5% 1% 422% 98 18 178 11
Cham séc sirc khde 1.0% 38% 0.1% 0.8% 139 22 174 06
Ciing nghigp i . 0.0% 8.4% 15.0 18 48 11
Céing nghg thdng tin 0.7% 30% 203 44 238 10
Nguyén vat iy ! 0.7% B.4% 13.0 15 32 14
B4t ddng sén BB% | 5B%  158% 101 14 131 1.0
Tién ich 34% B.4% 0.2% 66% 134 20 157 0.8
|Knéing dugc phan loai BT aa% 0.0% 0.2% 17 18 18 1.0
’\TN-Index £T% 3% 20%  100.0% 15.9 18 123 1.0)
VN30 5.5% 19% 1.3% 12.9 1.7 14.2

Chi s6 VN-Index diéu chinh giam trwéc lo ngai vé ty gia ciing
nhw nha dau tw chét 16i cé phiéu. Chi s6 VN-Index giam 5,7%
trong thang 9 va dong cira & mirc 1.154 diém. Hoat dong chét I&icd
phiéu tdng manh, lam tang ap luc ban trong thang 9. Nha dau tw
nwéc ngoai duy tri vi the ban rbng VOFI tong gia tri ban rong xép xi 190
triéu USD, va ho ch yéu ban cac ¢ phiéu nganh ngan hang va tiéu
dung. Thanh khoan duy tri & mirc cao vdi gia tri giao dich trung binh
dat mwc 900 trieu USD mdi phién. Nganh Bét dong san, Tiéu dung
thiét yéu, va Céng nghlep chirng kién mlrc gidm gia nhiéu nhét.
Trong khi do cac cd phiéu nganh Tién ich va Nang lvong cé mirc
tang diém tét nhat tmng thang 9. C& phiéu dau khi trong thang 9
dwoc hudng loi tir gia dau tang cling nhw céc thong tin tich cuc vé
dw an L6 B.

Thi tredng d”éu chinh trong thoi gian vira qua co thé moét phén dén
tir lo ngai vé ty gia khi tién Ddng mét gia khoang 1% so voi déng USD
trong thang 9. Ngan hang Nha nwéc cing da phat hanh 93,8 nghin
ty USD d& hd tro ty gia va cac nha dau tuv lo ngai diéu nay sé lam lai
suét tang trong th&i gian toi. Tuy nhién, ching téi tin rang cac d‘ong
thai c;ya NHNN cho théy sw s&n sang cia NHNN trong viéc han ché
st bién déng ctia thi trudng ngoai héi nhdm én dinh niém tin cla nha
dau tw nwéc ngoai vao Viét Nam, hon 1a ddu hiéu cho thdy su thay
ddi trong chinh sach tién t&. O dién bién khac, ap lwc ban trén thi
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Quy ETF SSIAM VNX30

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2023 (tiép theo)

treong c6 thé dén tir hoat dong chét 1oi khi nha dau tv mubn bao
toan lgi nhuan tlr dau nam.

Chi s6 VN-Index hién dang duwoc giao dich & mirc 15,9 1an, thap hon
merc trung binh 5 nam. Mac du vay, thi trwong co thé mat mot thoi
gian ngan dé hdi phuc tré lai. Trong ngan han, théng tin két qua kinh
doanh quy 3 cla cac céng ty niém yet co thé thu hat sw cha y cla
nha dau tw, va cac cb phiéu cé két qua kinh doanh vwrot ky vong cé
thé chirng kién lwc cau tang tré lai. Vi ky vong hé théng giao dich
KRX som dwoc dwa vao van hanh, cd phiéu cac coéng ty chirng
khoan c6 thé dwoc hwdng loi tir thanh khoan thi trwdng tang 1én.
Ngoai ra, da tang cua gia dau cung v&inhirng tin hiéu tich cwe tir dw
an 16 B c6 thé tiép tuc hé tro cd phiéu cac doanh nghiép dau khi trong
th&i gian téi.

Vietnam Thailand  Philippines Indonesia

inh dén 29/08/202
Tinh dén 29/09/2023 VN-Index SET Index PCOMP Index JC) Index

Tir ddu ndm % Tang/(Gidm) 144%  -11.4% -3.7% 1.3%
PIE (12 thang qua) 15.9 225 13.8 146
P/B 1.8 1.5 1.6 1.9
ROE 12.3 74 10.9 1.8
Vén héa thj trréng (Ty USD) 189 521 167 666
Gia tri giao dich binh quan ngay trong 3 thang (triéu USD) 824 1,340 68 574
V/én nudic ngoai rong nam 2022 (triéu USD) 10726 58441 (1,245.3) 43167
Vién nude ngodi réng tlr ddu 2023 (triéu USD) 32 (137.8) (22.6) 3
Loi sudt TPCP 5 ndm 1.78%  2.89% 6.23%  6.53%
4. CHI TIET CAC CHi TIEU HOAT BONG CUA QUY

4.1 Sé liéu chi tiét hoat dong

1 ndm dén thoi

3 ndm dén thoi

diém béo céo diém bdo cdo  Tir khi thanh lap

(%) (%) (%)

Téng tang trwdng/1 don vi CCQ 5,00% 35,20% 70,83%
Tang trwdng hang nam/1 don vi CCQ 5,00% 10,58% 6,22%
Tang tredng clia danh muc co cau 4,91% 30,34% 62,47%
Thay dbi gia tri thj trwéng cla 1 don vj -2,37% 46,06% 74,20%

cca

(*) Chi tiéu nay tinh tir ngdy Quy ETF SSIAM VNX50 dugc niém yét dau tién trén HSX (24/10/2017) véi
gié tham chiéu la 10.648,85 VND do Ching Chi Quy ETF SSIAM VNX50 duoc chuyén niém yét tir san

HNX sang HSX.

Téng tang trwdng. tang tredng hang ndm: Dya trén tang trwdng clia gia tri tai san rong (NAV) trén

1 don vi chirng chi quy.
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY IIl NAM 2023 (tiép theo)

4. CHI TIET CAC CHi TIEU HOAT BONG CUA QUY (tiép theo)

Bidu @b tang trwdng hang thang clia Quy tir khi thanh Iap:

HIEU QUA BAU TU CUA QUY ETF SSIAM VNX50 (%)

300

250

200

150

100 b el

50

0
11-2014 02-2016 05-2017 08-2018 11-2019 02-2021 05-2022 09-2023

e ETF SSIAM VNX50  e==m=V/NX50 Index e===s\V/nindex

Thay dbi gia tri tai san rong

Ngay 30 thang 09 nam Ngay 30 thang 06 Ty &

2023 nam 2023
Gia tri tai san rong clia Quy 153.750.258.827 142.535.308.107 7.87%
Gia tri tai san rong/1 don vi CCQ 17.083,36 16.197,19 5,47%

4.2  Théng ké vé Nha dau tw ndm gir ching chi quy tai thoi diém béo céo:

Sé lvong Nhéa  Téng sé luong ching

S6 luong chiing chi quy ndm gidr Dau tw ndm gicr chi quy ném git¢ Ty 1é ndm git
Dwai 5.000 1.342 1.165.618 12,95%
Tir 5.000 dén 10.000 89 601.868 6,69%
Tir 10.000 dén 50.000 74 1.355.794 15,06%
Tir 50.000 dén 500.000 12 1.758.800 19,55%
T 500.000 4 4.117.920 45,75%
Téng cdng 1.521 9.000.000 100,00%
5. CHI PHi NGAM VA GIAM GIA

Cong ty Quan Iy quy SSI cam két khéng cé chi phi ngam, giam gia trong subt qua trinh hoat déng
clia Quy ETF SSIAM VNX50 va ludn bao dam tinh déc lap trong quan ly Quy ETF.




Quy ETF SSIAM VNXS50

BAO CAO CUA CONG TY QUAN LY QUY QUY 1l NAM 2023 (tiép theo)

6.

THONG TIN VE TRIEN VONG TH| TRUONG

Trong quy 3, thi trixdng toan ciu chiu anh hwdng tir nhidu théng tin tiéu cuc. Dau tién phai ké dén
la viéc cac ngan hang trung wong Ién tiép tuc chinh sach thét chét tién té tredc d6 dé dbi phé véi
tinh hinh lam phat. Cuéc chién nay coén chiju tac déng tiéu cwrc tir cac méau thuan va xung dét ctia
cac quéc gia, cu thé l1a cudc chién quan sy gitra Nga va Ukraine cung nhitng xung dot khu vuc
khac ma cac bén tham gia chwa thay gidi phap ngén han nao. Trong quy con cé théng tin Fitch
giam dinh hang tin dung trai phiéu chinh phi My. Con tai Trung Quéc la Evergrande ndp don xin
pha san ciing nhu mét sé tap doan BDS I6n khac & nudc ndy, don civ [a Country Garden map mé
b& vwe.

Déi voi Viet Nam, Tdng cuc Théng ké cong bd cac sé liéu chinh clia quy 3 2023, cho thay s ting
tbc clia nén kinh té nhwng & mirc thdp hon so véi ky vong trude d6. Méc du lam phat ciing gia
tang, nhuwng Iy do chinh khién Ngan hang Nha nuwdc Viét Nam can thié chi dong vao thj trwong
tién t& MM dwoc cho la dén tr thi trwdng ngoai héi, khi chi sé Dollar Index (DXY) tdng nhanh va
ddng noi t& VND maét gia.

Bang cach tham gia tryc tiép vao thj treéng MM dé gidm bot sy du thira thanh khodn, NHNN @&
thanh cong trong viéc han ché da mét gia clia ty gia USDVND. Du hanh ddng trén khéng lam tang
dang ké chi phi tai chinh nhw 13i suét, né khién cho cac thanh vién tham gia thi trudng phai diéu
chinh gia dinh tréc d6 v& mot chinh sach néi 16ng kién quyét va manh mé. Diéu nay lai dan téi
sy giam gia cla thi trwong cd phiéu véi chi sb VNIndex gidm 5.7% trong thang Chin. Tinh trong
ca quy 3, chi sb nay chi tang trudng & muc téi thiéu 3.0%

Cung véi xu hwéng chung cla thi trweong, quy FUESSVS0 cla ching t6i giam 6.17% trong thang
Chin, phit hop véi mikc gidm chung ciia chi s6 tham chiéu VNX50 khi chi sé nay gidam 6.14%. Tinh
tlr @Au nam, quy van mang lai méc tang trwdng duwong 18.91% cho nha dau tw, trong khi chi sé
tham chiéu tang 18.71%.

Nhin chung, thi trieéng chirng khoan Viét Nam van dang & muirc dinh gia ré so véi lich stv, va nén
kinh t& Viét Nam dwoc danh gia 1a hdp dan bac nhét trong khu viee. Trong khi tang truéng GDP
quy 3 2023 th4p hon ky vong, day van la mirc ting hang dau trong khu vire va ching t6i ky vong
mtrc tédng cao hon trong quy 4 t&i day.

Trao ddi véi cac nha dau tw, chung t6i nhan thay cé khac biét vé ky vong kich ban ha canh “mém”
cla nén kinh té ciing nhw thoi diém thi treéng tang tré lai. Tuy nhién, cac nha dau tw hoan toan
ddng thuan vé trién vong dai han cta nén kinh té Viét Nam ciing nhw thj trvdng chirng khoan tai
day.

V/&i viéc chinh phli dang ddng thoi trién khai manh mé céc chinh sach tai khéa va tién té dé hd tro
nén kinh té, chac chan viéc dau tw vao thi tredng chirng khoan Viét Nam, dac biét Ia thong qua
cac chirng chi quy co tinh minh bach, cé chién Iwgc ré rang va tinh da dang héa cao sé& mang lai
loi ich dai han cho nha dau tw. Mac di vay, van s& c6 nhitng bién déng ngén han do st léch pha
vé kinh té - chinh sach gitra cac qubc gia cling nhw sir didu chinh vé ky vong va chién lwoc cla
cac nha dau tw. Trong cac tinh hudng do, viéc cé sw hiéu biét day du vé thi trwdng ciing nhw tan
dung céc co hdi thi trrdng qua ban dé tang cwdng ndm gitr s& mang lai ty suat sinh loi vuot troi
cho nhirng nha dau tw cé sy chuan bi ky cang.

= &
-1 =
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Quy ETF SSIAM VNXS50

BAO CAO CUA CONG TY QUAN LY QUY QUY IIl NAM 2023 (tiép theo)

7. THONG TIN KHAC

Ngwoi Didu hanh Quy
Ong Nguyén Ky Minh
Giam Péc Péu tw

Ong Nguyén Trong Hiing

Chuyén vién BPau tw

Ong Nguyan Ky Minh gia nhap SSIAM véi vi tri Giam déc dau
tw tir n3m 2022. Trwdc do, éng da cd 9 ndm lam viéc cho céc
dinh ché tai chinh I&n nhét Viét Nam cling nhw trén thé gioi.
Ong da kinh qua cac vj tri chuyén vién dau tw va phan tich
ngudn vén cho NHTMCP Bao Viét va NHTMCP Pau Tw va
Phat trién Viét Nam va gan 5 nam lam viéc cho tap doan hang
d4u Han Quéc la Mirae Asset vai vi tri Trwdng phong dau tw
trwede khi gia nhap SSIAM.

Ong Nguyé&n Ky Minh la thanh vién clia hiép hoi dau tuw CFA
c6 tru s& tai My, bang clr nhan Kinh té d6i ngoai clia Pai hoc
Ngoai thwong va duoc Uy ban Chirng khoan Nha nuwéc cép
chirng chi hanh nghé Quan Iy Quy tir 2018.

Ong Hung gia nhap SSIAM tlr n@m 2013 v&i vi tri Chuyén Vién
Phat Trién Kinh Doanh, sau d6 la Chuyén Vién Dau Tuw, thuc
hién d4u tw cho cac danh muc Gy thac. cac quy ctia SSIAM.
Ong Hung c6 nhiéu ndm kinh nghiém trong linh virc tai chinh
bao gém hon 7 ndm kinh nghiém lam Trwéng phong méi gidi
tai Cong ty Cé phan chirng khoan SSI va Trwéng dai dién giao
dich cho céng ty C& phan chirng khoan SSI tai S& Giao Dich
Chtrng Khoan Ha Noi va H6 Chi Minh.

Ong Hiing c6 bang cl nhan kinh t& va Thac sy quan tri Kinh
Doanh EMBA truéng Pai hoc Kinh Té Quéc Dan.



Quy ETF SSIAM VNX30

BAO CAO CUA CONG TY QUAN LY QUY QUY IIl NAM 2023 (tiép theo)

7. THONG TIN KHAC (tiép theo)
Ban Dai dién Quy

Ba Trdn Thi Thanh Y
Chd tich

Ong Nguyén Thanh Phwong
Thanh vién déc lap

Ba Nguyén Thi Hong Hai

Thanh vién

Ba Tran Thi Thanh Y ¢6 nhiéu nam kinh nghiém trong Iinh vuc
ké toan, kiém toan. Ba hién dang la Téng Giam dbc clia Regus
Center (Vietnam) Limited. Trwéc @6, ba la Trwdng Phong Hanh
chinh va Ké toan clia Keppel Land va Kiém toan vién cao cép
ctia Coéng ty TNHH KPMG, mét chi nhanh clia KPMG toan céu,
cong ty chuyén vé dich vu kiém toan, thué va tw vén tai chinh.

Ba Tran Thi Thanh Y ¢6 bang C nhan Tai chinh va ngén hang,
trwdng Pai hoc Kinh té Quéc Dan, Chirng chi Kiém toan vién
(CPA) clia Bo Tai Chinh, Chirng chi Ké toan Trwéng cla
treong Pai hoc Kinh té Quéc Dan, Chirng chi Tai chinh va Ngan
hang cla ING Bank, Sonny, Cambridge University Press.

Ong Nguyén Thanh Phwong cé nhiéu n&m kinh nghiém trong
linh vire kinh doanh chirng khoan. Ong hién |a Phé gidm déc
Hoc vién Ngan hang. Trwde d6 éng quan ly va gidng day va la
chu nhiém bé mén Kinh doanh chirng khoan thuéc Khoa Tai
chinh clia Hoc vién Ngan hang.

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

Ba Hai c6 trén 18 nam kinh nghiém trong linh virc tw véan phap
luat, dac biét Ia phap luat vé tai chinh, ngan hang. Ba Hai hién
dang la Giam Déc Luat Va Kiém Soat Tuan Tha cta Céng Ty
TNHH Quén Ly Quy SSI (SSIAM), chii nhiém Cau Lac B Luat
clia Hiép Hoi Kinh Doanh Chirng Khoan. Trwéce khi gia nhép
SSIAM vao nam 2012, Ba Hai da dam nhan céac vj tri nhw
Chanh Van Phong Héi Bdng Quan Tri kiém Thw Ky Hai Ddng
Quan Tri, Trwdng Ban Phap Ché Ngan Hang Thuong Mai C
Phén Tién Phong; Tro Ly Phap Luat Ban Téng Giam Déc Céng
Ty Cb Phan FPT, Luat Swv Trwdng Vietnam Land Group Of
Companies va Chuyén Vién Phap Luat, Vu Phap Luat Dan Sw
- Kinh Té, Bé Tw Phap.

Ba Hai tbt nghiép Cl Nhan Luat, chuyén nganh Luét Kinh Té,
Pai Hoc Luat Ha No&i va Thac S Luat So Sanh, Pai Hoc
Nagoya, Nhat Ban va dang la thanh vién ctia Poan Luat Sw Ha
Noi.
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7. THONG TIN KHAC (tiép theo)

Ban Diéu hanh SSIAM

Ba Nguyén Ngoc Anh

Téng Giam bBéc

Ba T6 Thay Linh

Phé Téng Giam Béc

Ong Nguyén Phan Diing
Phé Téng Giam Béc

Ba Ngoc Anh c6 nhidu nam kinh nghiém lam viéc tai Céng ty Cb
phan Chitng khoan SSI, va da nhiéu ndm dam nhiém vi tri Giam
dbc Khéi Dich vu Ngan hang dau tw (IB) kiém tro' ly Cha Tich
HDQT. Ba da dan dét khéi IB ctia SSI dat dwec nhiéu thanh twu
trén thj trwdng.

Ba la thanh vién HDQT cdia mét sé cong ty niém yét trong cac
linh vuc nhw: dau khi, thwe phdm, dich vu hang khéng....

Ba Ngoc Anh c6 bang cl nhan kinh té cta trwéng Dai hoc Kinh
t& Quédc dan, clr ngan ngoai nglr cta trwéng Pai hoc Ngoai nglr
Viét Nam, thac sy tai chinh cia trwdng Dai hoc Wollongong (Uc)
va bang MBA ciia trudng Dai hoc Bac Alabama (Hoa KY).

Gia nhap SSIAM tir ndm 2011. Ba Linh hién la Phé T(::)ng Giam
Péc phu trach van hanh ctia SSIAM. Trwéc d6, Ba 1a Gidm Déc
Phat Trién San Pham cla SSIAM.

Ba Linh cé bang thac sy chuyén nganh ngan hang cla trudng
University of New South Wales va ct nhan chuyén nganh tai
chinh va ké toan cua trirdng University of Sydney, Ue.

Gia nhap SSIAM tir nam 2007, 6ng Diing hién 1a Phé Téng Giam
Déc clia SSIAM. Ong ciing 1a Giam Déc Dau Tw clia Quy Daiwa
— SSIAM Il va Daiwa- SSIAM II1.

Ong Diing la thanh vién HDQT cla mét sb céng ty niém yét
va/hodc chwa niém yét.

Ong Diing c6 nhiéu kinh nghiém trong Iinh virc phan tich véi cac
dinh ché tai chinh nhw Chicaco Board of Trade InterCall va Ngan
hang ABN AMRO & Chicago, Hoa Ky.

Ong c6 bang Clr nhan Kinh té cla trwéng Knox College, va MBA
clia trwéng Loyola University, Chicago, Hoa Ky, noi 6ng la thanh
vién cla chwong trinh Beta Gamma Sigma va ciing la thanh vién
clia Hiép hoi Quan ly Rui ro Quéc té.
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MAu s& BO3 - ETF: M3u bio céo thay d8i gié trj tal san rdng, giao dich chitng chi quy
Template BO3 - ETF: Report on change of Net Asset Value, trading of Fund Certificate

(Ban hénh kém theo Thdng tu's5 181/2015/TT-BTC ngdy 13 thing 11 ném 2015 cia B§ Téi chinh huting dén thanh I8p vé quén Iy quy hodn déi danh muc)
(Issued in association with Circular 181/2015/TT-8TC guiding establishment and management of Exchange Traded Fund)

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

Quy JII ndm 2023 fQuarter Il 2023

1 Tén Céng ty quan ly quy: Céng Ty TNHH Quéan Ly Quy SSI
Management Fund Company SSI Asset Management Company Limited
2 Tén ngén hang gidm sét: Ngén hang TMCP Dau tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
3 Tén Qui: Quy ETF SSIAM VNX50
Fund name: SSIAM VNX50 ETF
4 Ngay I8p béo céo: Ngay 10 thang 10 ném 2023
Reporting Date: 10/10/2023
Badn vj tinh/Currency: VND
STT N§i dung Quy III ndm 2023 Quy II ndm 2023
No Item Quarter III 2023 Quarter II 2023
Quy ETF SSIAM VNX50
SSIAM VNX50 ETF
Gid tri tai san rong cla Quy ETF (NAV) dau ky
1 i
Met Asset Value (NAV) at the beginning of period 1425335309102 L bl e
Thay di NAV so vdi ky trude (= I1.1 + 11.2), trong dé:
II
Change of NAV during the period (= IL.1 + 11.2), of which: i Tk (023N
Thay déi NAV do bién déng thj truing va hoat déng giao dich
clia Qui ETF trong ky
11 changes of NAV due to market fluctuation and the fund's R 202221438
investment during the period
Thay d8i NAV do phan chia Lgi nhuan/Tai san clia Quy ETF cho
L2 Nha dau tv trong ky )
i Change of NAV due to profit distribution to investors during the
period
Thay d&i NAV do hoan d8i lai, phat hanh thém Chimg chi Qui
ETF (= IIL.1 - 111.2)
111 &
Change of NAV due to redemption, subscription of Fund L7035
Certificate
Khodn thu tif viéc phat hanh ba sung Chimg chi Qu ETF
HLL Increase from Subscription of Fund Certificate 12308 1,522,080,228
Khoan thanh todn tir viéc hodn déi lal Ching chi Qui ETF
ke Decrease from Redemption of Fund Certificate ) (1,522,080.228
; Gid tri tai san rong cta Quy ETF cui ky ( = I+ II + III)
v
NAV at the end of period (= I + 11 + IIT) SR IR0 21 o
Ngudi 1ap bidu K& toén trudng Tdng gidm déc
(Ky, ho tén) (Ky, ho tén) 5

KE TOAN TRUBNG
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Phy lyc XXVI. M3u bio cio v& hoat ddng cla Quf
Appendix XXVI. Report on Fund's Operation

(Ban hanh kém theo Thing tu s6 98/2020/TT-BTC ngdy 16 thing 11 ndm 2020 cia B§ truting B6 Téi vé huting din hoat déng vé quan Iy quy du tv chimg khadn
(Tssued in association with Circular $8/2020/TT-8TC dated 16 November 2020 of the Ministar of Finance on guiding the operation and management of the securities investment funds
BAO CAO CHUNG VE HOAT PONG DAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Tal ngdy 30 thdng 09 ndm 2023 - As at 30 September 2023

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

Céng Ty TNHH Quan Ly Quy SS5I

SSI Asset Management Company Limited

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

Tén Quj: Quy ETF SSIAM VNX50
Fund name: SSIAM VNX50 ETF
‘Ngay lap béo cao: Ngay 10 thang 10 ndm 2023
Reporting Date: 10/10/2023
1. BAO CAO VE TAI SAN/ ASSET REPORT Boin vj tinh/Currency: VND
e -
™ Chi tiéu M3 chi tiéu Ky béo co Ky trudc qff::n':g "Vl;‘:d’“ of“ I“:s:
NO Indicators Code This period Previous period pe
Tai san
b e ‘ ‘ 2200
11 [T gul ngbin hdng va cac J.‘;“‘I’a:tw“”g dusing tiBn 2201 665,556,370 18,056,574 110.41%
Cash at bank and cash eguivaler
Tién, twong duong tién 2202
el een Ay 2203 665,556,370 18,056,574 110.41%
Cac khoan tudng dudng tién
0 2204
Cash equivalent - -
12 [C::E’;:;'Z';f“ W REChi L) 2205 153,077,150,054 142,491,331,050 60.01%
Ei‘;g;"i;a’::’s"‘ yet 2205.1 152,900,730,650 142,491,331,050 59.94%
Quyén mua
; 419,404
Rights 2205.2 176,419,40
Thu tU cho thué bt ddng san dau tu (khéng ap dung)
1.3 |Receivables from rental of investment property (not 2206 L ”
applicable)
14 [Sote el e dutic abdin 2207 268,095,000 247,742,400 766.86%
| |Dividend and coupon receivables
Phai thu ¢ tir, tién 13i dén ngay nhan 2907 1
Dividend and interest receivables : -
Dy Ehu o0 tk, 150 18l cheis GE0 ey ik 2207.2 268,095,000 247,742,400 766.86%
Accrual dividend, interest income
L&i dugc nhan
i Interest receivables 2248 = -
L6 Tién ban bat déng san chd thu (khong &p dung) 2200
i Real Estate Proceeds Receivables (not applicale) 5
Ti&n ban chifng kKhoan chd thu (k& chi tiet)
1.7 |Receivables from investments sold but not yet settled (in 2210 _
)
Céc khoadn phai thu khac
A : 2211
kd Other receivables - =
19 g‘f‘ t?‘ san khac 212 7,561,584 15,123,248 100.00%
Tra trudc phi quan ly niém y&t hang ndm tai SGDCK HCM 2 15.123 248 100.00%
Prepaid expense for listing fee at HSX i oy 1123, LR
110 I""g tal san 2213 154,018,363,008 142,772,253,272 60.22%
Ng
4% Liabilities s = a
11 Tién phai thanh todn mua bt ddng san (khéng ap dung) 2215
" |Real Estate Trading Payables (not applicable) - -
. 12 Tién phai thanh todan mua ching khoan (ké chi tigt) 1216
"~ |Paybles for securities bought but not yet settled (in details) - 4
Phai trd mua cd phiéu 2216.1
Qutstanding Settlement of buying securities E = 5
Te il Somernll it 217 268,104,181 236,945,165 90.74%
Phai tra nha.dﬁu tw 2217.1
Payables to investors = .
Phdi tra nhad ddu b trén t&i san gid hd 21711
Payabies to investors for investment bought on behail . -
Phdi trd nhd diu tu trén b tut da thu 2217.1.2
Payabies to investors for collected dividend =
Phai tra cho Nhd ddu tu' vE mua lai Chung ol quy 2217.1.3
Redemption payable to investors A
Phdi trd cho Nhd diu tu v8 mua Ching o guy
2217.1.4 1,815,000
Subcription payabie fo investors




™ Chi tidu M3 chi tidu Ky béo cdo Ky trudc ;"’ ;’s"a“;g k‘?r';':d“‘o:,’:;‘:: '
NO Indicators Code This period Previous period . \'::gr_
Thué va cac khoan phai ndp Nh3 nudc 2217.2
Taxes Payables and obligations to the State Budget ; =
Phai tra phi dich vu dai Iy chuyén nhugng 2173 16,500,000 16,500,000 100.00%
Transfer Agency fee payable : i) itk
Phai tra phi m&i gidi
Broker fee payable 2lia
Phai tra: phi quain ly cho cing ty quan: Iy quf 2175 85,474,605 75,149,137 57.65%
Payables management fee for FMC : ik i :
FIVI 18 phiqian b1 AUy 2217.6 16,500,000 16,500,000 100.00%
Fund Admini ion fi able
Phai tra phi Iuu ky, giam sat, phi giao dich cho Ngan hang
giam sat 2217.7 25,500,000 25,500,000 100.00%
Custodian, supervisory fee and transaction fee pavable
Phé! tré phi dich vu lu ky A 3
Pl 2217.7.1 20,000,000 20,000,000 100.00%
?f’ 08 plv ot ‘é'; 2217.7.2 5,500,000 5,500,000 100.00%
Phdi trd phi giao dich ching khoén ca Quy 2217.7.3
Transaction fee Payables of the Fund 2 =
Phai tra thi lao ban dai dién quy 23178
Remuneration Payable to Fund's Board of Representatives ;
Phai tra phi kiém todn 1811
Audit § ; 2217.9 57,591,807 38,183,579 118.11%
Phai tra phi hop dai héi 3217.10
General meeting expense payable |
Phai tra phi bdo cdo thuding nién 551714
Annual report expense payable % - -
Phai tra phi phat hanh, mua lai chiing chi quy cho Dai Iy =
phan phéi va Cdng ty quan ly quy 2217.12
Subscription and Redemption fee payable to distributors y
i
Phai tra khac
Sihetcavities 2217.13 64,722,769 65,112,449 162.05%
Phéi tré phi thit 18p quy? ban dBu P |
Fund initial set-up fee payables P - .
Phdi trd phi’ quan ly thuting nién cho UBCKNN "
o honmial § 10 SSC__ 2217.13.2 6,229,469 4,958,857 124.59%
Dy chi phi cung c3p dich vu tinh gid tri t37 s3n rong tham
chiéu (M v) cho HGSF 2217.13.3 29,246,649 30,076,795 167.41%
Accrual e 5E JSE o
Dwchi pm dp qwén s:r a‘ung chf 55 r.'m HGSE £ !
AL e o Tk 2217.13.4 29,246,651 30,076,797 .6?.4mi
D' chi chi phi oding tac cua Bar dai dign 2217.13.5
Fund's Board of Representatives business expense s & < |
Phai trd khdc
Other poyabie 2217.13.6
Téng ng |
IL4 [0 liabiliti 2218 268,104,181 236,945,165 90.74%
Tai san rong cua quy (1.10-11.4) ]
N,g! ¢ value of Fund (I,10-11.4) 2219 153,750,258,827 142,535,308,107 60.19%
Téng s6 chirng chi quy dang luu hanh
N et ot find n 2220 9,000,000 8,800,000 57.32%
Gia trj tai san réng trén mét chirng chi quy (I1I1/V)
Net asset vaiue per unit cestificate 2221 _ 17,083.36 16,197.19 105.00%
AR |

]
(~
Bn cua Ngan hang gidm sat
e.of Supervisory Bank
N

Nguv&n Manh Cu&ng
Phd Gidm dfic
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Phy lyc XXVI. Miu bédo céo vé hoat djng ciia Quf
Appendix XXVI. Report on Fund's Operation

(Ban hdnh kém theo Thong tu' 6 98/2020/TT-BTC ngdy 16 thang 11 ndm 2020 ca B truting 84 Tai vé huting déin hoat dpng va quén Iy quy déu tu chiing khodn
(Tssued in association with Circular 98/2020/TT-BTC dated 16 November 2020 of the Minister of Finance on guiding the operation and management of the securities investment funds
BAO CAO CHUNG VE HOAT PONG PAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Quy III ndm 2023 /Quarter III 2023

Tén cbng ty quan ly quy: Céng Ty TNHH Quan Ly Quy SSI
Management Fund Company name: SSI Asset Management Company Limited
Tén ngén hang giam sat: Ngéin Hang TMCP Pau tu va Phét trién Viét Nam - Chi nhanh Ha Thanh
Supervising bank: bank for Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Quy: Qu¥y ETF SSIAM VNX50
Fund name: SSIAM VNX50 ETF
Ngay ldp bao céo: Ngay 10 thang 10 ndm 2023
Reporting Date: 10/10/2023
II. BAO CAO KET QUA HOAT PONG/ PROFIT AND LOSS REPORT Ban vi tinhy/Currency: VND
Lily ké tir ddu ndm
T Chi tiéu M3 chi tiéu Ky bao cao Ky truéc Accumulated figure
NO Indicators Code This period Previous period| from the beginning of
the year
Thu nhdp tir hoat déng dau tu
I Tnvestiment ificomme 2220 582,805,033 873,605,871 1,851,736,317
Thu tir bat dong san cho thué (khéng ap dung) =]
: Income from rental property (not applicable) i = " @ 39¢
C4 tirc, trai tic dugc nhan 7,/9}4”/—‘
2 Bividend: Bhad coupon lncome 2221 582,658,000 873,305,800 1,8 "i& L%[), G
L3i dugc nhdn Q .
2 Interest income a a3 AR (/ ; 1 ﬁﬁm IEM
Céc khoan thu nhap khéc 00 t‘rﬁ L\'-
¢ Other income e 5 2 \\2&&@ ﬁ
m [Chiphi 2224 532,432,671 550,998,078 1 60%\5&* S
Expense i fesan d dr{NJ._‘.
Chi phi quan ly tra cho céng ty quan ly quy IEV
1 Menacemant o fos FMC 2225 254,359,168 215,761,552 sgo,M
Chi phi luu ky, gidm sat tra cho NHGS
2 Custodian, Supervisory fee for Supervisory Bank 22 BLaR7,099 82,213,928 245841814
PhI dich vu lut ky tai san
Costodian e oo 2226.1 60,000,000 60,000,000 180,000,000
PhI giao dich chung khosn 5
Trqns_a m’o{? i i 2226.2 1,003,947 1,666,354 3,626,474
Phi giao Qrch hoan dor ‘ 9226.2.1
Iransaction fee for exchange traded transaction c = £
 gan <oy 2226.3 16,500,000 16,500,000 49,500,000
Supervisory fee
Phi dich vu luis ky tai VSD '
Custodian service - VSD fee 2226.4 4,083,692 4,047,574 12,715,340!
Chi phi quan tri quy va céc chi phi khac ma cong ty quan ly
qu¥ tra cho t8 chifc cung c&p dich vu cd lién quan '
2 Fund Administration Fee, and other fees paid to relevant CHs s Basl s
Fund's service providers
Chi phi dich vu quan tri Quy
Eri At Foa 2227.1 49,500,000 49,500,000
Chi phi’ dich vu Bai ly Chuyén nhuong
Yanclor Anehcy Foe 2227.2 16,500,000 16,500,000
Phi cung cap dich vu tinh gid tri tai san rong tham chiéu
(iNAV) tré cho HOSE 2227.3 12,602,712 12,465,726
Expenses payable to HOSE for INAV calculation
P cdp quyén surdung chi s6 trd cho HOSE 3
Expinies nayabie 1o HOSE for Index i 22274 12,602,712 12,465,726 37,397,17.!
Phi dich vy khac ciia Nha cung cap dich vu cho Quy 22275 9,900,000 9,900,000 29,700,000
Other service fees
4 [Chi phi dich vu quan ly bat déng san (khéng ap dung) 2248
Real Estate Management Service fee (not applicable) B 5 :
5 Chi phi dich vu dinh gid bat dong san (khéng ap dung) 2249
Real estate valuation service fees (not applicable) = = 2
6 E:'dghf'e':em todn tra cho t chic kigm toan; 2228 19,408,228 19,197,269 57,591,807




‘Chi tiéu
Indicators

Code

Ky bao céo
This period

Ky trudc
Previous period

Lily k& tir dau nam
Accumulated figure
from the baginning of
the year

Chi phi dich vu tu v8n phap ly, dich vu bao gid va cac dich vu
hap Iy khdc, thi lao tra cho ban dai dién quy;

Legal consultancy expenses, price quotation fee, other valid
expenses, remuneration payable to fund representative board

o
7

2229

60,000,000

60,000,000

180,000,000

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

2229.1

60,000,000

60,000,000

180,000,000

Chi phi dy thao, in 8n, gui ban cdo bach, ban cdo bach tém
tat, bao cdo tai chinh, xac nhén giao dich, sao ké tai khoan va
cac tai lidu khac cho nha dau tu; chi phi cdng bd thong tin cla
qu; chi phi t8 chirc hop dai hdi nha dau tu, ban dai dién quf;
Fee for drafting, printing, distribution of prospectus,
summarised propectus, financial statements, transaction
confirmations, account statements and other documents to
investors; information disclosure fee; fee for organising annual
general meeting, board of representatives meeting

2230

41,538,160

51,106,180

Phi thiét ké, in dn, guf thir..
Designing, prining, posting... Expense

2230.1

Phi bdo cdo thuong nién
Annual report expense

2230.2

Chi phi hop Bai hoi Quy
Meeting expense

2230.3

41,538,160

51,106,180

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

22304

Chi phi lién quan dén thuc hién cac giao dich tai san cta quy.
Expenses related to execution of fund’s asset transactions

2231

6,600,336

16,923,058

30,614,214

Chi phi' mdi gidi
Brokerage fee expense

2231.1

6,600,336

16,923,058

30,614,214

Chi phi' thanh toan bu tror
Clearing settlement fee

Céc loai chi phi khdc (néu chi tiét)

Other fees (in details)

9,371,876

10,532,659

50,791,085

Chi phi’ thiét I3p ban déu
Fund initial set-up fee

Phi nidm yét. phi déng ky ching khosn
Listing fee, registration fee

500,000

500,000

11,500,000

Phi ngan hang
Bank charges

39,600

60,060

123,200

Phi quan ly thuong nién phai tré cho UBCKNN, HOSE
Annual management fee paid to SSC, HOSE

2232.4

8,832,276

9,972,599

28,667,885

PhI thue hién quyén tra cho VSD
Expenses for getting the list of investors from V5D

i
12222.5

10,500,000

Phi déng ky niém yét bé sung tré V5D
Addlitional registration fee pay for VSD

2232.6

IIi

Thu nhép rong tir hoat déng dau tu (I-II)
Net Income from Investment Activities ( = I - IT)

2233

50,372,362

322,607,793

242,369,742

L3i (18) tir hoat déng dau tu
Gain / (Loss) from Investment :Acl:ivities

2234

7,651,799,004

8,699,606,550

24,371,599,904

Lai (10) thuc te phat sinh tir hoat dong dau tu’ hodc chuyén
nhugng bat déng san
Realised Gain / (Loss) from disposal of investment or real

2235

519,124,457

(4,733,890,740)

(3,975,638,495)

estate transfer
L7 (16) ban cdc khodn dau tv
Realj in /(L i

2235.1

518,794,457

(4,821,993,763)

(4,413,301,073)

Realised Gain / (Loss) from sales of investments
La7 (1) trong giao dich hoan doi chung chi quy
Realised Gain / (Loss) from exchange trade fund certificate

2235.2

88,268,023

437,857,578

L& (13) giao dich chiing khodn han ché trong giae dich hoan
doi chung chi quy

2235.3

330,000

(165,000)

(195,000)

Thay doi vé gia tri cia cac khoan dau tu trong ky

Unrealised Gain / (Loss) due to market price

2236

7,132,674,547

13,433,497,290

28,347,238,399




ke i Lily k& tir dau ndm
T Chi tidu M3 chi tiéu " Ky béo céo Ky truéc|  Accumulated figure
NO Indicators Code This period Previous period| from the beginning of
the year
Thay ddi cua gia tri tai san rong do cac hoat déng dau
tu trong ky (III + IV)
v Change of Net Asset Value of the Fund due to 2237 7,702,171,366 9,022,214,343 24,613,969,646
i m\;gsjmﬁgnsét activities during the period ( = III + IV)
Gia trj tai san rong dau ky
VI Net A L Valiie at the besinniiig of perod 2238 142,535,308,107 133,513,093,764 140,789,386,539
Thay doi gia trj tai san réng cua quy trong ky
VII |Change of Net Asset Value of the Fund during the 2239 11,214,950,720 9,022,214,343 12,960,872,288
period
Trong dé:
In which: & % =
Thay doi gia tri tai san rong clia Quy do cac hoat dong lién
quan dén dau tu cla Quy trong ky 5
y Change of Net Asset Value due to investment related activities el 77021731365 9022214943 24’615’%9’54()5
during the period "
Thay doi gid tri t3i san rong cta Quy do viéc chi tra Igi tirc/ cd 1
5 tlfc clia Quy cho cac nha dau tu trong ky 2242
Change of Net Asset Value due to dividends payment to - % -
nvestors durina the period
Thay doi gia tri tai san rong do phat hanh thém/mua lai chiing
chi quy
A Change of Net Asset Value due to subscription/redemption 2247 3,512,779,354 - (11,653,097,358)
du;ina tlr:ag;p;eriod
Gia tri tai san rdng cudi ky
VIII Net Asset Value at the end of period 2243 153,750,258,827 142,535,308,107 153,_?&"%«258,827
Lgi nhuén binh quan ndm (chi &p dung ddi vdi bao cao L.,}
IX [ndm) 2244 TY & 2
Average income (applicable for annual report) b N
Ty sudt Igi nhuén binh quén nam (chi &p dung d&i véi ~ug ’_"".‘“ T
bao cao nam) 2245 auy -
Profit margin (applicable for annual report) Vid
r /S t /e%
v 7/
Pai dién c6 thanoiye .-_- Ngén hang giam sat Pai dién c6 thidm quyén clia Céng ﬂf ly Quy \/
Authorised J@ pervisory Bank (@ Authorised Representative of Fund Managément Company

Ngan hang TMCP D3u tur va Phét trién Viét Nam - Chi nhanh Ha Thanh
Nguy&n Manh Cuding
Phé Gidm Boc

Céng Ty TNHH Quan Ly Quy SSI

%0‘ ,g;j;% g&llﬁ

PHO TONG GIAM poC
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Phy Iyc XXVL Miu béo cdo v hogt déng cla Quf
Appendix XXVI. Report on Fund's Operation

(Ban hanh kém theo Théng tu 55 98/2020/TT-8TC ngdy 16 théng 11 ndm 2020 ciia B truting 53 Tai vé huting ddn hoat ding vé qudn Iy quy ddu tw ching khodn
(Tssved in association with Circular 98/2020/TT-8TC dated 16 November 2020 of the Minister of Finance on guiding the cperation and management of the securities investment funds

BAO CAO CHUNG VE HOAT BONG DAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Tal ngdy 30 thing 09 ndm 2023 - As at 30 September 2023

Tén cbng ty quan ly quy: Céng Ty TNHH Quan Ly Quy SSI
Management Fund Company name: SSI Asset Management Company Limited
Tén ngén hang giam sat: Ngén hang TMCP Diu tu va Phat tri€n Viét Nam - Chi nhanh Ha Thanh
Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Quy: Quy ETF SSIAM VNX50
Fund name: SSIAM VNX50 ETF
Ngay Idp bao cho: Ngay 10 thang 10 n&dm 2023
Reporting Date: 10/10/2023
1I1. BAO CAO DANH MycC DAU TU/ INVESTMENT PORFOLIO REPORT Bon v tinh/Currency: VND
M5 chi Gia thj b'u\‘.fng hodc gia tri Ty |18 %/Téng gia trj tai
STT Loai tai san téu S6 lugng hgp Iy tai ngady béo céo Téng gia tri san clia quy
Asset types Code Quantity Market price or fair value Total value % /Total asset value of the
at reporting date Fund
BAT DONG SAN DAU TU (KHONG
3 AP DUNG)

REAL ESTATE INVESTMENT

(NOT APPLICABLE)

CO PHIEU NIEM YET, DANG KY

ngo nxggu, CHUNG CHI QUY

NIEM Y

I | ISTED SHARES, TRADING 2N

REGISTRATION SHARED,

LISTED FUND CERTIFICATES
1 ACB 2246.1 338,623 21,850 7,398,912,550 4.80%
2 BVH 2246.2 9,000 42,150 379,350,000 0.25%
3 CT6 2246.3 74,007 30,050 2,223,910,350 1.44%
4 DGC 2246.4 23,396 93,500 2,187,526,000 1.42%
5 DIG 2246.5 50,078 25,100 1,256,957,800 0.82%
6 El8 2246.6 160,646 17,950 2,883,595,700 1.87%
7 FPT 2246.7 110,603 92,800 10,263,958,400 6.66%
8 GEX 2246.8 61,083 20,800 1,270,526,400 0.82%
9 GMD 2246.9 27,900 66,300 1,849,770,000 1.20%
10 HCM 2246.10 23,409 30,550 715,144,950 0.46%
11 HDB 2246.11 207,736 17,350 3,604,219,600 2.34%
12 HPG 2246.12 327,984 26,300 8,625,979,200 5.60%
13 HSG 2246.13 53,683 20,000 1,073,660,000 0.70%
14 nc 2246.14 22,010 46,300 1,019,063,000 0.66%
15 Kec 2246.15 59,033 32,100 1,894,959,300 1.23%
16 KDC 2246.16 15,760 54,200 1,011,792,000 0.66%
17 KDH 2246.17 47,823 32,650 1,561,420,950 1.01%
18 LPB 2246.18 189,724 13,850 2,627,677,400 1.71%
19 MB8 2246.19 294,113 18,500 5,441,090,500 3.53%
20 mse 2246.20 184,570 13,750 2,537,837,500 1.65%
21 MSN 2246.21 66,020 76,300 5,037,326,000 3.27%
22 MWG 2246.22 112,518 52,600 5,918,446,800 3.84%
23 NLG 2246.23 25,592 35,000 895,720,000 0.58%
24 HVL 2246.24 130,046 15,600 2,028,717,600 1.32%
25 POR 2246.25 34,430 23,950 824,598,500 0.54%
26 PLX 2246.26 13,000 37,500 487,500,000 0.32%
27 PN 224627 28,674 78,800 2,259,511,200 1.47%
28 POW 2246.28 60,000 11,600 696,000,000 0.45%
29 PVD 2246.29 25,651 25,800 661,795,800 0.43%
30 PVS 2246.30 24,500 38,600 945,700,000 0.61%
31 REE 2246.31 16,700 63,200 1,055,440,000 0.69%
32 SBT 2246.32 34,154 14,650 500,356,100 0.32%
33 SHB 2246.33 296,848 11,100 3,295,012,800 2.14%
34 558 2246.34 150,951 25,000 3,773,775,000 2.45%
35 Sst 2246.35 107,587 31,800 3,421,266,600 2.22%
36 STB 2246.36 193,300 30,650 5,924,645,000 3.85%
37 TCB 2246.37 234,500 33,650 7,890,925,000 5.12%
38 i 2246.38 135,546 17,850 2,419,496,100 1.57%
39 ves 2246.39 63,080 87,500 5,519,500,000 3.58%
40 va 2246.40 31,140 41,250 1,284,525,000 0.83%
41 ViGC 2246.41 9,000 46,400 417,600,000 0.27%
42 VHC 2246.42 9,400 78,900 741,660,000 0.48%
43 VHM 2246.43 111,650 45,500 5,080,075,000 3.30%
44 VIB 2246.44 130,118 19,350 2,517,783,300 1.63%
45 vIC 2246.45 117,345 46,850 5,497,613,250 3.57%
46 vic 2246.46 27,806 99,300 2,761,135,800 1.79%




Ngén hang TM Au tir va Phat trién Viét Nam - Chi nhanh Ha Thanh
Nguy&n Manh Cudng
Phé Glam d6c

i ai Gl4 th] truding hodic gi tr] Ty 1& %/Téng gié trj tai
STT Loai tai san Hau 58 lugng hgp ly tai ngay béo céo Téng gia tri san clia quy
Asset types Cod Quantity Market price or fair value Total value %o /Total asset value of the
at reporting date Fund
47 VND 2246.47 93,700 21,000 1,967,700,000 1.28%
48 VNM 2246.48 85,700 74,200 6,358,940,000 4.13%
49 VFE 2246.49 481,929 21,700 10,457,859,300 6.79%
50 VRE 2246.50 93,209 26,100 2,432,754,900 1.58%
If:; 2247 5,225,275 152,900,730,650 99.27%
CO PHIEU CHUA NIEM ‘!'E:I',
DANG KY GIAO DICH, CHUNG
- CHI QUY KHONG NIEM YET 2248
UNLISTED SHARES, TRADING
REGISTRATION, UNLISTED
F
TI&EIO
Total o 2249
loai hiél
Iai‘-*l She ALl i 2250 5,225,275 I 152,900,730,650 99.27%
v Trai pshié’u 2251 5 . P
Tﬁ"'ﬂ 2252 : T g
Total ==
v (C;'!C loai chirng khoan khac 2253 = = i
1 Quyen mua chimg khodn 2253.1 158,508 1,113 176,419,404 0.11%
5 gjhl bé: loai hgp ddng phai sinh(*) 22532 0.00%
ndex future contracts
;f“hgl 2254 158,508 4 176,419,404 0.11%
Igﬁ i"“ ozl ching kiotin 2255 5,383,783 : 153,077,150,054 99.39%
Cac tai san khac
L Other assets i 7 - -
1 CB it dutc nhan Dividend 2256.1 ) 268,095,000 0.17%
Tra trude phi quan ly niém yét cia
S giao dich chimg khodn
2 Prisand Gxpinc o W 2256.2 ) i 7,561,584 0.00%
management of Stock Exchanae
Tién ban chirng khoan phai thu
q Receivables from investments sold 2256.3 § 0.00%
but not vet settled 2
Phai thu khac
? Other receivables 2256.4 i . 0.00%
T
‘ro'::ll 2257 N 275,656,584 0.18%
Tién
vIr it 2258 3 ]
Tién, tudng dudng tign
1 Cash, Cash Equivalents 2259 J 665,556,370 0.43%
Tién gl ngan hang
11 |cashatBank s ) 665,556,370 0.43%
Cac khoan tudng duong tign
12 Cash Equivalents 2932 . - -
Tién gl ngan hang cd ky han trén 3
théng
2 Deposits with term over three (03) 2593 - -
months -
3 Chu‘?rg chi tién g ] 2260 0.00%
C6ng cy chuyén nhuigng...
4 Transferable instruments... 220k . -
2262 J 665,556,370 0.43%
2263 5,383,783 . 154,018,363,008 100.00%
73337
o/ v’ ST
1 a Ngan hang giam sat Paid ; ) quan Iy Quy \/
_-,f upervisory Bank o Authgrised/Repl itive of Fund Matiagement Company
/ = [ TRACH NHIEM HU HAN\ =

*\ QUANLY Quy

O\ N8 /

Cong Ty TET o

s Lhiy Bink

PHO TONG GIAM POC




Tén cbng ty quan Iy ouj:
Management Fund Company name:
Tén ngén hang giém st
Supervising bank:

Tén Quy:

Fund name:

Ngay I3p bao cac:

Reporting Date:

v 3AC CAO HOAT GQNG VAY, SIAD DICH MUA BAN LAI / REFORT ON BORROWING OPERATION, REPO/REVERSE REPO TRANSACTIONS

Fhi lyc XXVI. MAu bio céo vé hogt dfng cla Quf
#Appendix XXVI. Report on Fund's Operativn

BAD CAC CHUNG YE HOAT DONG DAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Tai ngdy 30 thing 09 ndm 2023 - As at 30 September 2023

Céng Ty TNHH Quan Ly Quy 551

SSI Asset Management Company Limited

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

Quy ETF SSIAM VNX50

SSIAM VNX50 ETF

Ngay 10 théng 10 nam 2023

10/10/2023

(Ban ndnty kém theo Théag tu s8 98/2020/TT-8TC ngdy 16 thing 11 ndm 2020 cia B truting B Tai v& huving ddn Foat ding va qudn ¥ quy déu tur ching khods
(Ts5020 10 assecistion with Ciraular 882020/ TT-8TC daied 16 November 2020 of the Minfster of Finance on guicing the operation and management of the securities investment funds

Thei
Asat

didmgiaodich

Ty Kgatihep |

| dong/gia tr tai sén |
L1 Vay tién (néu chi tiét ting hop dong) 2287
"\ Borrowings (detsil by each contract)
: Ty 12 tién vay U cac hgp dong/gia tn tai san rong 2288
Borowings/NAV syt bl ot 3 e
12 Hop déng Repec (néu chi tiét timg hap déng) 2289
LR detail by each contract)
i [Tong gid tri cac hap ddng Repa/gid tr t3i san rong 2290
R_EDD.’NAV ! ECERER
A Tong gid tri cAc khoan vay/qid tri tai san rong (=I+1I) 2201
Total Borrowings, Repo/NAV i
53 Cho vay chifng khodn (néu chi tit timg hop dong) 2543
___\ Margin {detail by each contract! e =
1 Tong gia tri cac hop dBng/gia tri Lai san rong cla quy 2294
Tomi Margin/NAV i i
23 Hop dbng Reverse Repo (néu ciif tiét tihg higp dong) 2295
" _|Reverse R 'Detail by eacn contract)
I Tong gia tri cac hop ddng/gia tri t3i s3n rong cla quy 2296
Reverse NAV
Tong gia tri cac khoan cho vay/gia tri tai san rong (=111
2297
T
NIEST Y g

Hguy2n Manh Cung
Phé Gidm déc

ua Cong ty quan Iy Quf

Mariagement Company \
1

====—"""Céng ty TNHH Quan Iy Quy SSI

.Qgé‘ .%/f% | Bint:

PHO TONG GIAM PO



Phy lyc XXVI. M3u béo cio vé hogt déng clia Quf
Appendix XXVI. Report on Fund's Operation

(Ban hanh kém theo Thong (' s6 98/2020/TT-BTC ngdy 16 théng 11 ndm 2020 cia B trudng By Tai vE huting dén hoat ding vé quén Iy quy ddu tu chithg khodn

(Tssued in assoclation with Circular 98/2020/TT-8TC dated 16 November 2020 of the Minister of Finance on guiding the operation and management of the securities investment funds

BAO CAO CHUNG VE HOAT DONG PAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Tai ngdy 30 thang 09 nam 2023 - As at 30 September 2023

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

Tén Quy:

Fund name:
Ngay lap bao cao:
Reporting Date:

V. MOT SO CHI TIEU KHAC/ OTHER INDICATORS

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

Ngén Hang TMCP Péu tu va Phat trién Viét Nam - Chi nhanh Ha Thanh

Bank for Investment and Development of Vietnam Jsc - Hathanh Branch
Quy ETF SSIAM VNX50

SSIAM VNX50 ETF

Ngay 10 thang 10 ndm 2023

10/10/2023

Bon vi tinh/Currency.: VIND

™
NO

Chi tiéu
Indicators

M43 chi tiéu
Code

Ky bao cao
This period

Ky trudc
Previous period

CéAc chi tidu vé hiéu qua hoat dng
Investment performance indicators

2251

Ty Ié gia dich vu quan Iy quy tra cho cong ty quan ly qu¥/Gia trj tai san
réng trung binh trong ky (%)

Management fee paid to the fund management company/Average NAV
(%)

2252 0.66%

0.65%

Ty & gia dich vu Iuu ky, giam sat tra cho Ngan hang Gidm sat/Gia tri tai
san rong trung binh trong ky (%)
Custody and supervising fees paid to the Supervisory Bank/Average

2253 0.21%

0.24%

NAV (%) : — - =
Ty lé chi phi dich vu quan tri quy, va cac chi phi khac ma cong ty quan
ly quf tra cho t8 chifc cung c8p dich vu cd lién quan/Gia tri tai san rong
cuia quy trung binh trong ky (%)

Fund admin fee, and other fees paid to relating services providers by

)

2254 0.26%

0.30%

Chi phi kifm toan tra cho td chifc kifm todn (néu phét sinh)/Gia tri tai
san rong trung binh trong ky (%)
Auditing fee paid to auditing organizations (if any)/Average NAV (%)

2255 0.05%

0.06%

Chi phi tra cho 8 chirc quan ly bat déng san/ Gid tri tai san

rong trung binh trong ky (%) (khéng ap dung)

Fee paid to Real Estate management organisation/ Average NAV (%)
{not applicable)

2256 0.00%

0.00%

Chi phi tra cho doanh nghiép thdm dinh gid bat déng san/Gia

tri tai san rong trung binh trong ky (%) (khdng 4p dung)

Fee paid to Real Estate valuation service provider/ Average NAV (%)
(not applicable)

2257 0.00%

0.00%

Chi phi dich vu tu van phap Iy, dich vu béo gia va cac dich vy hop ly
khac, thi lao tré cho ban dai dién quy/Gid tri tai san rong trung binh
trong ky (%)

Legal consultancy, price quotation and other appropriate service fees;
remunerations paid to the Board of Representatives/Average NAV (%)

2268 0.15%

0.18%

Ty 1& chi phi hoat déng/Gia trj tai san rong trung binh trong ky (%)
Operating expense over average NAV ratio (%)

2269 1.37%

1.63%

Téc a6 vong quay danh muc trong ky (%) = (T8ng gia tri mua vao +
t8ng gié tri ban ra) x 100%/ (2 x Gid tri tai san rong trung binh trong ky)
Portfolio turnover rate (%) = (Total value of purchase transactions +
total value of sales transactions) x 100%/ (2 x Average NAV) (¥%)

2270 7.09%

19.71%

10

Ty IE thu nhap (tinh ca thu nhap tlr I3, cd tic, trai tic, chénh
léch gid)/ Gia tri tai san rong (khéng ap dung)

Income (including interest income, dividend, coupon income and
unreali )

2261

II

CAc chi tiéu khac
Other indicators

2262

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

2263 88,000,000,000.00

88,000,000,000.00

Téng gia tri chimg chi quy dang luu hanh dau ky
Total value of outstanding Fund Certificate at the beginning of period

2264 88,000,000,000.00

88,000,000,600.00




™ Chi tiéu M3 chi tiéu Ky béo cao Ky trudc
NO Indicators Code This period Previous period

Tang s6 lugng chifng chi quy dang Iuu hanh dau ky

Total number of outstanding Fund Certificate at the beginning of period 2265 8,800,000.00 8,800,000.00
Thay doi quy mo quy trong ky
£ Change of Fund scale during the period 266 2,000,000,000.00
‘Thay ddi s6 Iu'gng ching chi quy trong ky
Change of Number of Fund Certificates during the period asul 2x0.00
Thay doi gia tri von trong ky (theo ménh gid)
Change in capital amount during the period (based on par value) e ZAneara
S8 lugng chirg chi quy phat hanh thém trong ky
Number of Fund Certificates subscribed during the period 2267 200,000.00 100:000:00
Gia tri vén huy déng thém trong ky (theo ménh gia)
Net subscription amount during the period (based on par value) v 2,000,000,000,00 1,000,000,000.00
S6 lugng chimng chi quy mua lai trong ky (theo ménh gia)
Number of Fund Certificates redeemed during the period o o
Gia tri v8n phai thanh toan trong ky khi dap (mg Iénh cla nha dau tv
(theo ménh gia) 2270 1,000,000,000.00
| __‘ L am i i lue)
3; [Suy mo quy cool ky 271 90,000,000,000 88,000,000,000

Fund scale at the end of the period

Téng gid tri thi trudng cla quy dang luu hanh cudi ky (thec ménh gid)
Total value of outstanding Fund Certificate at the end of the period 2272 90,000,000,000 88,000,000,000
(based on par value)

Téng s6 lugng chimg chi quy dang luu hanh cudi ky

Total number of outstanding Fund Certificate at the end of the period 253 9,000,000 8,800,000
Ty Ié nam gilr ching chi quy cua cong ty quan ly quy va ngudi cc lign
quan cudi ky

4 Fund Management Company and related parties' ownership ratio at the il 0.00022% 0.00%
eud_nf.éhe_ngriod
Ty 1& nam gilt chimng chi qu¥ cua 10 nha dau tu 16n nhat cudl k¥

3 Top 105investors‘ ownership ratio at the end of the period i 58.85% 61.00%
Ty & nam gil chiing chi quy cla nha dau tu nudc ngoai cudi ky

5 Foreign investors' ownership ratio at the end of the period 276 35.54% 57.0978%

7 Gia tri tai san rong trén mét chirng chi quy cudi ky 2277 p
Net asset value per Fund Certificate at the end of period 17,083.36 16,197.19
Gia tri thj trudng trén mot chirng chi quy cudi ky

. Market value per Fund Certificate at the end of period = 18,550.00 16,800.00
S6 nha dau tu tham gia vao quy, ké ca giao dich ky danh

9 g auy. gleo dich ky 2279 1,521 1,431

Mumber of investors of the Fund at the end of the period

Ghi chi / Notes:

Cac chi tiéu tir 1 dén 7 cla "Chi tiéu v& hiéu qua hoat ddng" da dugc didu chinh dé phan anh s§ liéu trén cd s& hoat ddng tron ném bing cich nhdn cac chi tidu
nay vdi 12 (d6i véi bdo cdo thang), 4 (d6i vdi béo cao quy), 2 (déi véi béo céo bdn nién), 1 (d6i véi béo céo nim).

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

__W /B3 dién c6 thém quy@n ciia Cdng ty quan Iy Quf '
Authorised Representative_of Fund Management Company

Ngén hang TMCP Piu tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Nguyé&n Manh Cudng

Ph6 Gidm déc '% (j“.. ,@ﬁ(\y g&M
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Tén céing ty quan Iy qui:

Miu s BO1 - ETF. Béo cio thu nhip

Template BO1 - ETF, St

(Ban hdnh kém theo Théng tu's6 181/2015/TT-8TC ngdy 13 thing 11 ndm 2015 U888 Tai chinh huting dén thanh 1p va quén Iy quy hodn déi danh muc)
(Tssued in association with Circular 181/2015/TT-BTC guiding establishment and management of Exchange Traded Fund)

3

BAO CAO THU NHAP

of Compreh

STATEMENT OF COMPREHENSIVE INCOME
Quy IIT ndm 2023 /Quarter IIf 2023
Céng Ty TNHH Quén Ly Quy SSI

1 Management Fund Company name: 551 Asset Management Company Limited
2 Tén ngén hang giam sat: Ngén Hang TMCP DAu tw va Phat trién Viét Nam - Chi nhanh Ha Thanh
" Supervising bank: Bank for Investment and Development of Vietnam Jsc - Hathanh Branch
3 Tén Qui: Quf§ ETF SSIAM VNX50
*  Fund name: SSIAM VNXS0 ETF
4 Ngay Igp bao clo: Ngay 10 thang 10 n&m 2023
Reporting Date: 10/10/2023
Ban vi tinky/Currency: VND
NAM BAO CAO/ THIS YEAR NAM TRUG'C/ LAST YEAR
LOY KE TU DAU NAM LOY KE TU AU NAM
v/ CHI TIEU/ INDICATORS MASG / . . BEN CUBTKY BAO | e ot kM TRUGC/ | PEN CUBTKY NAY NAM
NO CODE KY BAO CAo/ cho/ SAMP PERIOD LAS TRUGC/
THIS PERIOD ACCUMULATED FROM YEAR ACCUMULATED FROM
THE BEGINNING OF THE BEGINNING OF
THIS YEAR LAST YEAR
THU NHAP, DOANH THU HOAT NG BAU TU
L INVESTMENT INCOME 01 8,234,604,037 26,223,336,221 (19,558,498,204) (103,336,680,953)
C4 tirc duge chia
1.1 Bividend Incofa 02 582,658,000 1,831,114,400 827,781,500 2,265,364,920
Tién I3i duge nhén 5
1.2 et T o3 147,033 621,917 470,546 1,698,677
13 Thu nhdp tur Trdl tut
Income from Bond Coupon - - - -
Li (18) bén céc khodn du tu
1.4 Realized gain (losses) from disposal investments o4 519,124,457 (3,975,638,455) (439,764,398) 2,6594,584,080
Lal (18) bdn cdc khodn déu b
Realized gain (losses) from disposal investments 518,794,457 (4,413,301,073) (439,764,358) 2,697,684,080
L (15) trong giao dich hodn 08 ching oy quy P —
Realized gain (losses) from exchange trade fund certificate g 1857, . i
z.%"gﬁg;w Khodn hpn'ché irong gree dich odn 330,000 (95000 (3,100,000)
Chénh I&ch ting, gidm danh gid lal cdc khodn du tu' chua thyt
1.5 |hién o5 7,132,674,547 28,347,238,399 (19,946,985,852) {108,298,328,630)
Unrealized gain (losses) from investment revaluation
Deanh thu khic
1.6 Other incanie 06 . 20,000,000 & "
1.7 Chénh l&ch 13, 16 ty gid héi dodl da va chua thyc hign 07
" |Realized and unrealized gain (losses) from foreign exchange & = = -
Doanh thu khéc v& dau tw
L8 | Other investment income — . 2 " ¥
CcHI PHE DAU TU
11, INVESTMENT EXPENSE 10 6,600,336 30,614,214 12,037,182 43,826,315
Chi phi giao dich mua, bdn cdc khodn ddu b
21 Expense for purchasing and selling Investments 11 6,600,336 30,614,214 12,037,182 43,826,315
. s 111 6,600,336 30,614,214 12,037,182 43,826,315
Chi phi thanh todn bu trir 12
Clearing Settlement Fee & - - % 5
Chi phi dau tw khac
et Other investments expense - - - - =
CHI PHI HOAT BONG CUA QUY
IIL. OPERATING EXPENSE 20 525,832,335 1,578,752,361 732,251,209 2,260,795,546
2.2 |Phiaquan 1y Quy 20.1 254,359,168 690,927,119 459,146,460 1,425,858,099
Management fee
Phi dich vy luu ky t3i san Quy
3.2 Custodian fee 20.2 65,087,639 196,341,814 67,429,665 200,536,410
A cfeh vyl - oo geken (ol o 202.1 60,000,000 180,000,000 60,000,000 180,000,000
(o} service - NG
Ph dich vy lut ky - gido dich thanh todn b trur chuing khodn 425
Custod - Tran: foe 2022 1,003,947 3,626,474 1,103,042 3,599,
PRI dlch vy luts ky - giao dich hodn déi
Custodian service - Transaction fee for exchange traded 2023 ) 3 P .
transaction
Phi dich vy luts kY tal VSD 2
- - VD fee 2024 4,083,652 12,715,340 6,326,623 16,936,985
Phi djch  gidm sit 49,500,000 16,500,278 50,119,288
33 Su sing fee 20.3 16,500,000 9,500, 200, ,119,,




NAM BAO CAO/ THIS YEAR NAM TRUGC/ LAST YEAR
LOY KE TU DAU NAM LOY KE T AU NAM
™/ CHi TIEU/ INDICATORS MA S8 / 2 3 DENCUBIKYBAO | cyjc iy M TRUGre | PEN CUST KY NAY NAM
NO CODE KY BAO CAo/ cAo/ SAME PERIODLAST TRUGC/
THIS PERIOD ACCUMULATED FROM e ACCUMULATED FROM
THE BEGINNING OF THE BEGINNING OF
THIS YEAR LAST YEAR
Phi dich vu quan tr| Quy
34 |Fund administrative fee 204 49,500,000 148,500,000 49,500,000 148,500,000
Phi dich vu dai Iy chuyén nhuting
28 | rester nget foe 205 16,500,000 45,500,000 16,500,000 49,500,000
& |Fhidich v hde clia:Nha cung clip dich wi cho QuY 20.6 35,105,424 104,494,356 37,055,174 107,545,122
Other service fees
Chi phi hop, Bal hdl Quy 207 51,106,180 15,476,229
R Meeting and General Meeting expense 106, = 476,
2. |Chiphi kiém todn 208 19,408,228 57,591,807 16,038,820 48,161,115
Audit expense
Chi phi thanh I i san Quy g
3.9 | nsset disposal expense > 2 =
Cni phf hoat ddng khac 2010 69,371,876 230,791,085 7 2
3.10 il . 9,371, ,791,08 0,080,812 15,099,283
PhI it Idp quy
st 20.10.1 ] . .
0 i ye%, phi dling &y chiing hodn 20102 500,000 11,500,000 500,000
Listing fee L
Phi ngén héng 20103
.10, 39,600 123,200 19,140 160,859
Phi thidt k& in &n, gut ther.. o
Designing, prining, postng... expense i - -
Thu lao ban dai dién Quy
20.10.5
Remuneration of Fund's Board of Representatives 60,000,000 180,000,000 60,000,000 180,000,000
Chi phv hop vé chi phf ebng tdc cua ban dal dién
Fund's Board of Rep t: ting axg & 20106 I I i
Phi quan Iy thuting nién phai trd cho UBCKNIN, HOSE i
i sk 1 S5C 500 s 0 HOSE 110, 8,832,276 28,667,885 10,061,672 27,438,424
P thut hién quyén trd cho V5D ! A
Expensas for getting the list of investors from VSD 01010 10,500,000 | 7,006,000
Chi phi khde
20.10.11 i : )
KET QUA HOAT BONG DAU TU
IV |GAIN (LOSSES) FROM INVESTMENT 23 7,702,171,366 24,613,969,645 (20,302,786,595) (105,641,302,814)
(23 = 01-10-20)
v |KET QUATHU NHAP VA CHI PHI KHAC 24
OTHER INCOME AND EXPENSE . - - -
Thu nhap khac 24.1
e Other income - -
Chi phi khc
24.2
Bz Other expense = = -
TONG LQT NHUAN KE TOAN TRUGC THUE
VI |PROFIT BEFORE TAX 30 7,702,171,366 24,613,969,646 (20,302,786,595) (105,641,302,814)
(30=23+24)
Lgfi nhudn/(18) 43 thu hign
B2 |k et proft (losses) 31 569,496,819 (3,733,268,753) (355,800,743) 2,657,025,816
Lgi nhén/(15) chira thue hién
82 | ienlzse ceoft (o) 32 7,132,674,547 28,347,238,399 (19,946,985,852) (108,298,328,630)
CHI PHI THUE TNDN
VIT | CORPORATE INCOME TAX 4 - 5 i
LQT NHUAN KE TOAN SAU THUE TNDN
VIII |PROFIT AFTER TAX a1 7,702,171,366 24,613,969,646 (20,302,786,595) (105,641,302,814)
(41=30-40)
Ngudi 1§p bidu K& toan trudng
(K, ho tén) (K, ho tén)

KE TOAN TRUGNG

Nbai %a;éﬂ /‘ffj&m

Lo Dhiy Fink
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M3u s& BO2 - ETF, Bao cdo tinh hinh tai chinh
Template BO2 - ETF. Statement of Financial Position

(Ban hanh kém theo Théng tu'sé 181/2015/TT-BTC ngdy 13 thing 11 ndm 2015 cua B Tai chinh huting dén thanh Ip vé quén Iy quy hodn déi dank muc)
(Issued in association with Circular 181/2015/TT-BTC guiding establishment and management of Exchange Traded Fund)
BAO CAO TINH HINH TAI CHINH
STATEMENT OF FINANCIAL POSITION
Tai ngdy 30 thang 09 ném 2023 - As at 30 September 2023

Tén cbng ty quan ly quy: Cdng Ty TNHH Quan Ly Quy SSI
1. Management Fund Company name: SSI Asset Management Company Limited
Tén ngén hang giam sat: Ngéan Hang TMCP Déu tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
2. Supervising bank: Bank for Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Quy: Qu{ ETF SSIAM VNX50
3. Fund name: SSIAM VNX50 ETF
Ngay Idp bao cao: Ngay 10 thang 10 ndm 2023
4. Reporting Date: 10/10/2023
BPon vi tinh/Currency.: VND
STT/ " ~ ~ | Thuyét KY BAO CAo/ KY TRUOC/
NO CHETIRUZ INCATORE M3sS | " rinh THIS PERIOD LAST PERIOD
1 |TAISAN 3 A
* ASSETS
Tién guri ngén hang va cac khoan tudng dudng tién
1 |cash at bank and cash equivalent 110 i o 38,054,275
Trong do: 2 "
In which:
Tién guf ngan hang cho hoat déng cua Quy
| ni ; b;’? i Fﬂn e mg Quy 111 562,876,256 18,056,574
Tién gui cua nha dau tur cho hoat déng mua chihg chi quy Cash at bank
A for and’s subscription g EERey o L0 ATE
% f::e‘;:;::t‘?" B thuin 120 153,077,150,054 142,491,331,050
Cac khoan déu tv ——
21 121 153,077,150,054 142,491,33
Investments . ’ ﬁ:ﬂ@@g
i e, &
g: phiéu 1211 152,900,730,650 142, 10SNG T
ares e it R
< TRAGH [EM HI
Trdi phidt Akt
ot 121.2 . kK*K QUANLY ¢
- 4 \L:‘ SI
o 1213 176,419,404 ko_q‘ :
g Y KEM -
Tién guit cd ky han hon 3 thang 1714 5 )
Deposit greater than 3 months ;
Chuhg chi tién guf ghi danh 1215 3 :
Registered Deposit Certificate ;
Biu tr khdc
Other Investments 1216 i
2.2 D' phong giagm gid tai sén nhan thé chap 122 o -
*“ | Impairment of devaluation of assets as pledge
3. ;:i;::::;:"ai s 130 275,656,584 262,865,648
3.1 Phai thu vé ban cdc khoadn déu tur 131 i -
: Receivables from investments sold but not yet settled
Trong dé: Phdi thu khd doi vé ban cac khoan déu tu 132 3 .
In which: Overdue receivables from selling investments
Phai thu va dy thu 6 tirc, tién 13i cdc khodn dau tu 100
32 | pividend and interest receivables 133 208055000 s




STT/ e . | Thuyét KY BAO CAO/ KY TRUGC/
NO LT I RIOES ME2g minh THIS PERIOD LAST PERIOD
Phai thu 6 tdc, tién 13i dén ngay nhan . _
4! Dividend and interest receivables 4
Trong do: Phai thu kho doi vé cd tut, tién 157 dén ngdy nhén nhung <hirg
nhén duioc 135 - -
In which: Overdue receivables from dividend, interest income
322 Py thu co tirc, tien lai chua dén ngay nhan 136 268,095,000 247,742,400
: Accrual dividend, interest income
D' thu ¢6 tire
G : 268,095,000 247,742,400
Dividend receivables 136.1 9,
Dur thu trai tue 3 .
Receivables from bond coupon
33  |Cackhoan phai thu khdc 137 7,561,584 15,123,248
Other receivables
Dy thu 157 tién guf - tién guf cd ky han khdng qué 3 thang 137.1 = -
Interest receivables from term-deposit less than 3 months ;
Trd trudc phi t6 chic dai hoi thutng nién 137.2 . )
Prepaid expense for AGM organization :
Cdc khodn dit cpc va uhg trute 137.3 7,561,594 15,123,248
Deposit suspense
Phai thu khdc
E 1374 - -
Other receivables
24 Dy phong ng phai thu khd doi (*) 138 = "
Provision for doubtful debt
TONG TAI SAN
154,018,363,00 142,772,253,272
TOTAL ASSETS 200 54,018,363,008 ,772,253,
a N9 PHAI TRA I . )
" |TOTAL LIABILITIES
Vay ngén han 11 X 2
e Shorterm loans 4
2 Phai tra vé mua cac khoan dau tw 312 2 _
’ Payables for securities bought but not yet settled
Phai tra phi phat hanh, mua lai chirng chi quy cho Pai ly phén
3 phdi va cdng ty quan Iy quy 213 - _
" |Subscription and Redemption fee payable to distributors and
fund management company
% Thué va cac khoan phai ndp Nha nudc 314 : )
Tax payables and obligations to the State Budget
5 Phai tra thu nhip cho Nha dau tu 315 5 g
" |Profit distribution payables
Phai tra nha dau tu trén tai san gilt hd 32151 < y
Payables to investors for investment bought on behalf i
Phai tra nha dau tu trén c6 tifc da thu 315.2 ! :
Payables to investors for collected dividend :
Chi phi phai tra
6. Explnas Accunia 316 57,591,807 38,183,579
Phal trd phi’ mér gidi 316.1 - ,
Brokerage fee payable
Trich trutc phi kiém todn
Bt avcrani Al o 316.2 57,591,807 38,153,579
Trich trudc phi hop dai hii 3163 :
Expense accruals - General meeting ’ =
Trich trutc thu lao ban dai dién quy
Expense accruals - Remuneration Payable to Fund's Board of 316.4 - -

Representatives




STT/ . . ~ | Thuyét KY BAO CAO/ KY TRUGC/
NG CHI TIEU/ INDICATORS Lol MEsE |k THIS PERIOD LAST PERIOD
Trich trutic chi phi hop vé chi phi’ céng tac cua ban dai dién
Accrual for Board of Representatives meeting expense & travelling 316.5 - -
expense
Trich trudc phi bdo cdo thuting nién 3166 4 !
Expense accruals for Annual report 2
Phai tra cho Nha ddu tu' vé ban Chirng chi quy
1,815,000 -
7 Subscription Suspense Payable wt L5
Phai tra cho Nha dau tu vé mua lai Chirng chi quy
8 A 318 " =
Redemption payable
Phai tra djch vy quan ly Quy ETF 143 974 605 133.649 137
9 Fund management related service expense payable 33 i i ]
Trich truide phai tra phi quan ly 474 75.149.137
o Expense accruals for Management fee i S50 w2
Phéi tré phi luu ky
52 | cuntoion res paimbiis 319.2 20,000,000 20,000,000
Trich trutic phai tra phi dich vu lut ky
Expense accruals for Custodian service R A OND a5
Trich trutic phi dich vu lut ky - giao dich chihg khodn 31922 5 3
Expense accruals for Custodian service - Transaction fee e
Trich trude phi gidm sat
o3 Expense accruals for Supervising fee 193 400,000 F 500,000
Trich trude phi quan tri quy
o Expense accruals for Fund administration fee e 26,500,000 26300, 000
Trich tru'de phi dich vy dai Iy chuyén nhugng
12 Expense accruals for Tranfer agency fee e TG00 e O
Phai tra, phai ndp khac
10 Other payables 320 64,722,769 65,112,449
Phai trd phi thiét I5p quy ban dau 220.1 2 )
Fund initial set-up fee payables 2
Phai trd phi giao dich chung khodn hg nha dau tu’ 3202 2 =
Transaction fee Payables on behalf of investors !
Dy chi phi cung cdp dich vu tinh gid try tai san rong tham chiéu (INAV)
cho HOSE 320.3 29,246,649 30,076,795
Accrual expenses payable to HOSE for INAV calculation
Dy’ chi phi cdp quyén su’ dung chi so cho HOSE
Accrual expenses payable to HOSE for Index usage it 2929581 S, 1
Phéi tré phi quan ly thuong nién cho UBCKNN 3y
Annual management fee paid to SSC 2 6,223,463 ,\’2 ki
FPhai tré khdc _ THAN "}- )
Other payable S s i
= : 7 -+ %
TONG NQ' PHAI TRA
TOTAL LIABILITIES b e 2Epes
oo
GIA TRI TAI SAN RONG CO THE PHAN PHOI CHO NHA PAU TU i
111. |NAM GIU CHUNG CHi QUY MO 400 153,750,258,827 142,535,308,107
DISTRIBUTABLE NET ASSET VALUE (I-II)
1. ::i':ﬁ:;p;‘:t:fc nha dau tu 411 90,000,000,000 88,000,000,000
Vo gop phat hanh 187, 185,000,000,000
ek Capital from subscription az 57,1006,000,000 i s
Vén gdp mua lai 000, 97,000,000,000,
e Capital from redeemption 43 (37,006,000,000/ (I 00,000)
2. Théng du vén gop clia Nha dau tu 414 9,009,046,076.00 7,496,266,722

Share premium




Pham Thi Nguyél

STT/ . - Thuyét KY BAO CAO/ KY TRUGC/
NO CHE TIEU/ INDICATORS Maso | minh THIS PERIOD LAST PERIOD
Loi nhudn chua phén phdi
3. Undistributed eamings 420 54,741,212,751 47,039,041,385
GIA TRI TAI SAN RONG CUA QUY MO TREN 1 DON VI CHI'NG
CHI QuUY
F 6 A
- V- INET ASSET VALUE PER FUND CERTIFICATE i ol im197.09
(IV=(I-II)/11I)
v. |oT NHUAN DA PHAN PHOI CHO NHA PAU TU' e
' DISTRIBUTED EARNINGS
1 Lgi nhuén/tai san da phan phéi cho Nha d3u tu trong ky 441
" |Distributed earnings assets in the period
Lgi nhudn @3 phan phéi cho Nha dau tu iy ké tir khi thanh l3p
2. |Quy md dén ky l&p bao cao nay 442
Accumulated distributed profit/ assets
CAC CHI TIEU NGOAT BANG CAN DOI KE TOAN
Bon vi tinh: VIND/CCQ
STT/ s < Thuyét g KY TRUGC/
NO CHI TIEU/ INDICATORS M3 s miah KY BAO CAOQ/ THIS PERIOD LAST PERIOD
1 Tai san nhén thé chap 001
*  |Assets received as pledge
5. |No khé doi da xir Iy i
) Written off bad debts
Ngoai té cac loai
‘3 Foreign currencies b
$& lugng Chirng chi quy dang luu hanh o " o6
X Number of outstanding fund certificates v b e i s R0, a0e
Ngudi 1§p biéu K& to#n tru'dng
(Ky, ho tén) (Ky, ho tén)
9/ CONG Ty \2\\
 TRACH NHIEM WU Haw \ = |

QUAN LY quy

KE TOAN TRUBNG

Wi Huyin Npoe o6 Dhisy Link

PHO TONG GIAM POC
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M&u sé BO4 - ETF: Bao cio danh myc déu tu
Template BO4 -ETF: Investment portfolio report

(Ban hanh kém theo Thing tu s6 181/2015/TT-BTC ngdy 13 thang 11 ndm 2015 cua 83 Tai chinh huting dan thanh I3p va quan Iy qui? hodn déi danh muc)
(Tsswed in association with Circular 181/2015/TT-BTC guiding establishment and management of Exchange Traded Fund)

BAO CAO DANH MYC DAU TU
INVESTMENT PORTFOLIO REPORT

Tai ngdy 30 thang 09 ném 2023 - As at 30 September 2023

1 Tén Cong ty quan ly quy: Céng Ty TNHH Quan Ly Quy SSI
Management Fund Company SS1 Asset Management Company Limited
2 Tén ngan hang giam sat: Ngén hang TMCP Péu tu va Phat trién Viét Nam - Chi nhanh Ha Thanh
Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
3 Tén Quy: Qu¥ ETF SSIAM VNX50
Fund name: SSIAM VNXS0 ETF
4 Ngay |@p bao cao: Ngay 10 thang 10 nam 2023
Reporting Date: 10/10/2023
Badn vi tinh/Currency: VND
Gia thi truding Ty 18 %/Tdng gié tri tai san
S Loai tai san S8 Iugng hodc gia trj hgp Iy Téng gia tri cua quy
Asset types Quantity tai ngay bao cao Total value % fTotal asset value of the
Market price Fund
I f{;{;’(‘;‘::::;’“ e 5,225,275 152,900,730,650 99.27%
1 ACB 338,623 21,850 7,398,912,550 4.80%
12 BvH 9,000 42,150 379,350,000 0.25%
(3 €16 74,007 30,050 2,223,910,350 1.44%
4 DGL 23,396 93,500 2,187,526,000 1.42%
5 DIG 50,078 25,100 1,256,957,800 0.82%
6 EIB 160,646 17,950 2,883,595,700 1.87%
7 FPT 110,603 92,800 10,263,958,400 6.66%
8 GEX 61,083 20,800 1,270,526,400 0.82%
9 GMD 27,900 66,300 1,849,770,000 1.20%
|10 HCM 23,409 30,550 715,144,950 0.46%
[11 HDB 207,736 17,350 3,604,219,600 2.34%
112 HPG 327,984 26,300 8,625,979,200 5.60%
IIQ | HSG 53,683 20,000 1,073,660,000 0.70%
14 | 1oc 22,010 46,300 1,019,063,000 0.66%
15 KBC 59,033 32,100 1,894,959,300 1.23%
16 KDC 15,760 64,200 1,011,792,000 0.66%| == 10)
17 KDH 47,823 32,650 1,561,420,950 X _0\{3'1
18 P 189,724 13,850 2,627,677,400 i m
19 MBB 294,113 18,500 5,441,090,500 3.58%] i i
TRACH NHIEM
20 MSB 184,570 13,750 2,537,837,500 1.65% H L\;,r
121 _""_-‘i” 66,020 76,300 5,037,326,000 3.20% QUAN
22 MWG 112,518 52,600 5,918,446,800 3.8
23 NLG _ 25,592 35,000 895,720,000 0.58% '5'04,\, pr
24 NVL 130,046 15,600 2,028,717,600 1.32%\\“5_.
25 PDR 34,430 23,950 824,598,500 0.54%
26 . PLX 13,000 37,500 487,500,000 0.32%
|27 PNJ 28,674 78,800 2,259,511,200 1.47%
[28 POW 60,000 11,600 696,000,000 0.45%
[29 PVD 25,651 25,800 661,795,800 0.43%
30 PVS 24,500 38,600 945,700,000 0.61%
31 REE 16,700 63,200 1,055,440,000 0.69%
|32 SBT 34,154 14,650 500,356,100 0.32%
{33 SHB 296,848 11,100 3,295,012,800 2.14%
34 SsB 150,951 25,000 3,773,775,000 2.45%
35 55l 107,587 31,800 3,421,266,600 2.22%
36 STB 193,300 30,650 5,924,645,000 3.85%
37 TCB 234,500 33,650 7,890,925,000 5.12%
38 P8 135,546 17,850 2,419,496,100 1.57%
139 vee 63,080 87,500 5,519,500,000 3.58%
40 vel 31,140 41,250 1,284,525,000 0.83%




Gié thi trudng Ty 1& % /Téng gi4 tri tai san
STT Loai tai san 56 lugng hodc gia tri hgp Iy Tdng gié tri cua quy
Asset types Quantity tai ngay bao cao Total value %o /Total asset value of the
Market price Fund
41 VGC 9,000 46,400 417,600,000 0.27%
42 VHC 9,400 78,900 741,660,000 0.48%
43 VHM 111,650 45,500 5,080,075,000 3.30%
44 VIB 130,118 19,350 2,517,783,300 1.63%
45 ViC 117,345 46,850 5,497,613,250 3.57%
46 vJC 27,806 99,300 2,761,135,800 1.79%
47 VND 93,700 21,000 1,967,700,000 1.28%
48 VNM 85,700 74,200 6,358,940,000 4.13%
49 VPB 481,929 21,700 10,457,859,300 6.79%]|
50 VRE 93,209 26,100 2,432,754,900 1.58%|
Ig:j 5,225,275 152,900,730,650 99.27%
CO PHIEU CHU’A‘ NIEM YET, E)AN(E KY
GIQO DICH, CHUNG CHI QUY KHONG
1 NIEM YET
UNLISTED SHARES, TRADING
REGISTRATION, UNLISTED FUND
CERTIFICATES
Tong
Tgtal S
Tonig cAt logl.od phieu 5,225,275 152,900,730,650 99.27%
Total shares .
Trai phiéu
v Bonds
e T
Tong
Total
v Cac loai chirng khoan khac
Other sercurities
1 Quyén mua chifng khoan 158,508 1113.0 176,419,404 0.11%
2 Chi tiét loai hdp dong phai sinh(*) _
Index future contracts ;
Tong .
Totd 158,508 176,419,404 0.11%
Tong cac logi chimg khoan 5,383,783 153,077,150,054 99.39%
Total investment =
VI Cac tai san khac
Other assets E -
1 C8 tifc dudc nhan Dividend receivables . 268,095,000 0.17%
Tra trudc phi quan ly niém yét cla Sd giao
2 dicrdwng Boee: 7,561,584 0.00%
Prepaid expense for listing management of i -
Stock Exchange _
Tién ban chirng khoén phai thu
3 Receivables from investments sold but not - =
yet settled .
4 Phai thu khac i
Other receivables i
Téng 0
Total ) N 275,656,584 0.18%
Tién
i Cash ) - ;s
Tién, tudng duong tién o
1 Cash, Cash Equivalents - 669,335,370 0:43%
Tién gli ngén hang .
1.1 Cash at Bank . : 665,556,370 0.43%
12 Céc khoan tugng dudng tién

Cash Equivalents




Gia thi trudng Ty 1& %/Téng gia tri tai san
Srr Loai tai san S8 lugng hodc gia tri hgp ly Téng gia tri cua quy
Asset types Quantity tai ngay bao céo Total value %/Total asset value of the
Market price Fund
5 | Tién gui ngan hang ¢é ky han trén 3 thang
'Deposirs with term over three (03) months - -
3 Chirng chi tién g
Certificates of deposit
4 Cong cu chuyén nhugng...
Transferable instruments... i s =
.Tang
(r 665,556,370 0.43%
| otal v -
l—_ - -
Tong gia tri danh muc
VII Total value of portfolio 5,225,275 N 154,018,363,008 100.00%
Ngudi Iap biéu K& toan trudng Téng giam déc
(Ky, ho tén) . (Ky, ho tén) (Ky, ho tén, déng dau)

Pham Thi Nuyé!

KE TOAN TRUGNG
Mo Fbugén Npoc 7y .%'/f% LBint

PHO TONG GIAM POC




M3u sé B05g - QM. Bio cdo lvu chuyén tién té
Template BO5g - QM. Cash flow statement

(Ban hanh kém theo Thdng tu' s6' 181/2015/TT-BTC ngay 13 thang 11 ndm 2015 cua BS Tai chinh hutng dén thanh I3p vé
quan ly quy hodn déi danh muc)

(Issued in association with Circular 181/2015/TT-BTC guiding establishment and management of Exchange Traded Fund)
BAO CAO LUU CHUYEN TIEN TE

CASH FLOW STATEMENT
Quy IIT nam 2023 /Quarter IIT 2023

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

Tén Quy:

Fund name:

Ngay lap bao cao:
Reporting Date:

Céng Ty TNHH Quan Ly Quy SSI

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

Quy ETF SSIAM VNX50
SSIAM VNX50 ETF
Ngay 10 thang 10 ndm 2023

10/10/2023

Chi tiéu
Indicator

M3 sé
Code

Thuyét
minh
Note

Quy 03 nam 2023
Quarter 03 year 2023

Quy 02 nam 2023
Quarter 02 year 2023

I. Lu'u chuyén tién ti hoat dong dau tu
Cash flow from investing activities

I

1, Lgi nhuén trudc Thué thu nhap doanh
nghiép
Profit before income tax

01

7,702,171,366

9,022,214,343

1.1 Ldi nhuén trudc Thué thu nhap doanh
nghiép
Net loss before corporate income tax

01.1

7,702,171,366

9,022,214,343

2. Biéu chinh cho cac khoan ting gia tr]
tai san rong tir cac hoat déng dau tuv
Adjustment for NAV increase from
investin iviti

02

(7,113,596,319)

o) B
(13,535,403,0 @Tﬂ
=

(- 1ai) hodc (+ 10) chénh Iéch ty gia héi dodi/
danh gia lai cac khoan ddu tu chua thuc hién
Unreliased Gain or (Loss) from FX

valuation/Investment revaluation

02.1

(7,132,674,547)

FRACH NHIEM HU

QUAN LY QU

¥
13,433,497, SSI
(13,433,497 :&%H——/

(+) chi phi trich trudc
Increase of Accrued Expenses

02.2

52,408,228

(13,802,731)

Diéu chinh 16/(1gi nhuén) do viéc mua hd chiing
khoan han ché&
Adjustments for (gain)/loss from buying

stricted Securities

02.3

(330,000)

165,000

Diéu chinh 16/(Igi nhuan) do viéc mua lai chiing
chi quy
Adjustments for (gain)/loss from redemption

0.24

(88,268,023)

activities
3. Lgi nhuan tir hoat dong dau tu trudc
thay ddi vén luu déng

Profit from investing activities before

changes in working capital

05

588,575,047

4,399,583,965

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

20

(138,679,457)

4,366,187,063

(-) Tang, (+) giam phai thu ban ching khoan
dau tu
(Increase), Decrease in Receivables from

investments sold but not vet settled

06




Chi tiéu
Indicator

M3 sd
Code

Thuyét
minh
Note

Quy 03 nam 2023
Quarter 03 year 2023

Quy 02 nam 2023
Quarter 02 year 2023

(-) Tang, (+) giam du’ thu phai thu tién Iai cac
khoan dau tu
(Increase), Decrease in Dividend and interest

receivables

07

(20,352,600)

(5,104,900)

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

08

7,561,664

7,479,472

(+) Tang, (-) giam vay ngan han
Increase, (Decrease) in Short term Loans

09

(+) Tang, (-) giam phai tra cho ngudi ban
(Decrease), Increase in payables for securities

10

urchased but not yet settled
(+) Tang, (-) giam phai tra cac Pai ly phan phoi
Chirng chi quy, Céng ty Quan ly Qu¥
(Decrease)/increase in subscription and
redemption fee payable to distributors and

\Fund Management Company

11

(+) Téng, (-) gidm phai tra thu nhap cho Nha
dau tu
Increase, (Decrease) profit distribution payables

12

(+) Tang, (-) giam Thué va cac khoan phai ndp
Nha nudc

Increase, (Decrease) Tax payables and
obligations to tate B

13

t
(+) Tang, (-) giam phai tra cho Nha dau tu vé
mua Chirng chi quy
Increase, (Decrease) Subscription Suspense
Pavable

14

1,815,000

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

15

(+) Tang, (-) giam phai tra, phai nop khac
Increase, (Decrease) Other payables

16

(31,729,388)

2,493,127

(+) Tang, (-) giam Phai tra dich vu quan ly Quy
ma

Increase, (Decrease) Fund management related
service expense payable

17

8,665,176

28,529,203

(+) Tang, (-) giam Thué Thu nhap doanh
nghiép da nop
ncrease, (Decrease) Income Tax Payment

18

I

Luu chuyén tién thuan tu hoat dong dau
twr (1+2+3)

Net Cash flow from Investing activities

19

448,855,442

(113,604,736)

II. Lu'u chuyén tién tir hoat ddng tai chinh
Cash flow from financing activities

II

1. Tién thu tir phat hanh Chirng chi quy ETF
|Receipts from subscriptions

31

198,644,354

79,980,228

2. Tién chi mua lai Chitng chi quy ETF
Payments for redemptions

32

(70,065,228)

3. Tién vay goc
Principal of Loans

33

4, Tién chi tra ng gbc vay
Payment of Principal loans

34

5. Tién chi tra cd tlc, tién 1di cho nha dau tu
Dividend, profit distribution payment

35

6. Tién thay th& chimng khoan bi han ché dau tu
Receipts from subscriptions

36




Chi tiéu
Indicator

M3 sb
Code

Thuyét
minh
Note

Quy 03 nam 2023
Quarter 03 year 2023

Quy 02 ndm 2023
Quarter 02 year 2023

7. Tién tra NDT Ban Chirng khoan han ché

37

Luu chuyeén tien thuan tu’ hoat dong tai
chinh (1-2+3-4-5)

Net cash outflows from financing
activities

30

198,644,354

9,915,000

III. Tang/giam tién thuan trong ky
Net Increase/Decrease in cash and cash
equivalent for

40

647,499,796

(103,689,736)

the period
IV. Tién va cac khoan tu'cng dudng tien
dau ky

Cash and cash equivalents at the

50

18,056,574

121,746,310

Tién gui ngdn hang dau ky:
Cash at bank of the beginning of period

51

18,056,574

121,746,310

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

52

18,056,574

121,746,310

- Tién guri cho hoat ddng mua ban cla nha dau
tu
Cash at bank for Fund's subscription/redemption

53

- Tién gui phong téa
Frozen Account

54

V. Tién va cac khoan tuong duong tién
cudi ky

Cash and cash equivalents at the end of

55

665,556,370

18,056,574

| period
Tién g ngan hang cudi ky:
Cash at bank of the end of period

56

665,556,370

18,056,574

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

¥

562,876,256

18,056,574

- Tién gUi cho hoat d6ng mua bén clia nha dau
tuw
Cash at bank for Fund's subscription/redemption

58

102,680,114

ién gui phong toa
Frozen Account

59

VI. Thay déi Tién va cac khoan tuong
du'dng tién trong ky
Changes in cash and cash equivalents in

the period

60

647,499,796

(103,689,736)

Khac
Other

80

AW

Ngudi 13p biéu
(Ky, ho tén)

KE TOAN TRUGNG

faﬂw

Ké toan truéng
(Ky, ho tén)

Moci

Tong giam doc

n, déng dau)

L .%&% Sins:

PHO TONG GIAM PO




Cong Ty TNHH Quén Ly Qu¥ SSI
Qu§: SSIAM VNX50 Mau sé B06g - ETF
(Ban hanh kém theo Thong tw s6 181/2015/TT-BTC ngay 13
thang 11 nam 20135 ciia B¢ Tai chinh hudng dan thanh ldp va
quan Iy quy hodn déi danh muc)

BAN THUYET MINH BAO CAO TAI CHINH CHON LQC
Quy III - Nam 2023

Pic diém hoat dong ciia Quy
Gidly chirng nhén chao bn chirng chi Quy va Gidy ching nhan ding ky thanh 13p Quy

Quy ETF SSIAM VNX50 (tién than 1a Quy ETF SSIAM HNX30) dugc Uy ban Chimg khoan Nha nuéc
cép Gidy chimg nhan chao ban ching chi quy ra cong chiing sé 84/GCN-UBCK ngay 14/10/2014 va Gidy
chimg nhén ding ky thanh 18p Qu§ ETF SSIAM HNX30 s6 17/GCN-UBCK ngay 10/12/2014.

Ngay 21/08/2017. Quy duge Uy ban Chimg khoan Nha nuéc cip gidy Ching nhan sira dbi sé 02/GCN-
UBCK vé viéc thay ddi tén Quy thanh ETF SSIAM VNXS50 va chuyén dbi Ngan hang gidm st tir Ngan
hang TNHH MTYV Standard Charterd Viét Nam sang Ngin hang TMCP Pau tu va Phét trién Viét Nam —
Chi nhanh Ha Thanh,

Vao ngay 22/12/2014. Quy ETF SSIAM HNX30 da dugc S¢ Giao Dich Chimg Khoan Ha Nbi cdp quyét
dinh niém yét s6 697/QD-SGDHN. Ngay 31/08/2017. Quy da hity niém yét trén S¢ Giao Dich Chimg
khoan Ha Noi va niém yét trén S& Giao dich Chimng khoan HS Chi Minh tir ngay 24/10/2017.

Trong dot phat hanh chimg chi Quy ETF SSIAM HNX30 lin déu ra céng ching. vén diéu 1¢ da huy dong
duoc 12 101.000.000.000 (mot tram linh mot ty) déng. twong tng véi 101 (mét tradm linh mdt) 16 Chirng
Chi Quy. Ménh gi4 cia m3i Chimg Chi Quy 1a 10.000 (mudi nghin) ddng.

Quy dugc t6 chirc du6i hinh thirc qu§ mé. hinh thanh tir viéc tiép nhan. hoan déi Danh Muc Chirng Khoan
Co cAu lay Chimg Chi Qu theo quy dinh cua ph4p luit Viét Nam. Chimg Chi Qu§ duoc niém yét va giao
dich trén S& Giao Dich Chitng Khodn.

Dia chi lién h¢ ctia Quy

Céng Ty TNHH Quan Ly Quy SSI. Tang 5. Toa Nha 1C Ngb Quyén. Hoan Kiém. Ha Noi.
Nhitng dic diém chinh vé hoat djng Quy

Quy mé vén Quy: Vén diu 1é ciia Quy theo Gidy chimg nhan ding ky thanh 1ap quy 1a: 101.000.000.000
dbng.

Mugc tiéu ddu tu cia Quy 12 huémg t6i dat hiéu qua dau tur bam sat muc sinh 1o thuc té ctia Chi S6 VNX50
trong tit ca céc giai doan. Chi sé VNXSG la chi sé gla thé hién bién dong glé cb phiéu cua cac Coéng ty
niém yét trén HOSE va HNX. Chi s6 VNX50 bao gbm 50 cong ty c6 gia tri vén héa va thanh khoan hang
dau trong rd ¢ phiéu VNX Allshare dap Umg céc diéu kién sang loc theo quy dinh vé tur cach ¢ phiéu. ty 1é
free float (khéi lwong ¢ phiéu ty do chuyén nhuo'ng so v6i khdi lugng cb phiéu dang luu hanh trén thi
trudng). thanh khoan. va thugc Top 50 gié tri vén héa clia VNX Allshare. Ngay co s& cua cia chi sé
VNXS50 12 21/07/2017 v6i diém co s& 1a gia tri chi sé dong cira cia VNX Allshare ngay 21/07/2017. Céng
Ty Quén Ly Quy c6 trach nhi¢m dam bao mirc sai léch so véi Chi S8 Tham Chiéu ciia Quy lién tuc trong
ba (3) thang gan nhit khéng vuot qué mirc sai léch ti da theo quy dinh ciia HNX 14 10%.

Nguyén tic lya chon cb phiéu du tu ciia Quy:

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




b)

<)

d)

e)

g

b) Céc cb phiéu khong nim trong rb Chimg Khoén Co Cau VNX50 nhung nim trong danh muc chimg
khoan du phong cua Chi S6 VNX50. Danh muc chimng khoan du phéng nay dugc S& Giao Dich Chimng
Khoan Thanh phé Hbé Chi Minh (HOSE) cong bd dinh ky cling danh muc 50 ma chinh thirc ¢6 trong
Chi S8 VNX50 tai mdi ky xem xét dinh ky chi s6. Néu viéc dau tu cac cd phiéu nim trong danh sach
dy phong xay ra thi viéc dau tu s& duge xem xét lya chon theo thir ty tir trén xuéng duéi dé thay thé
cho mot hogic mét sb ¢b phiéu trong danh sach thanh phén chinh thirc ctia Chi 6 VNX50.

Gié tri danh muc dau tu ciia Quy thong thudong khong thép hon 95% gia tri danh muc chimg khoan
twong img cia chi s tham chiéu VNX50. Tuy nhién. trong mét sb truéng hop khi S& Giao dich Chimng
Khoén Thanh Phé Hé Chi Minh (HOSE) c6 thay dbi dinh ky ho#c thay dbi bat thuong danh muyc chi sb
tham chiéu VNX50 hozc do su bién dong dot ngdt ciia thi truomg din ti ty 1€ tai san dau tu cia Quy
vao danh muc chimg khoan cé thé bién dong dudi 95% gié tri danh muc chimg khoan tuong img cua
chi s6 tham chiéu VNX50. Khi ¢6 nhitng bién dong trén xay ra. Quy s& nd lyc tdi da diu chinh lai ty
1& tai san dAu tu cia Quy vao danh muc chimg khoén co céu vé mic tdi thiéu 95% gié tri danh muc
chimg khoan twong img ctia Chi S6 Tham Chiéu VNX50.

Ky tinh gid tri tai san rong (NAV): Gia trj tai san rong cua Quy s& dugc dinh gia hang ngay va cubi thang.
Trong trudng hop ngay dinh gid roi vao ngay nghi hozc ngay 1€ thi ngay dinh gia 1a ngay lam viéc ké tiép
lidn ngay sau d6. Déi voi ky dinh gia hang thang. ngdy dinh gi4 la ngay dau tién ciia théng tiép theo. va
khong thay déi ké ca truomg hop ngay dinh gié roi vao ngay nghi hodc ngay I€.

Tén suét giao dich Chimg chi quy: Téan suét giao dich hoan d6i dugc t6 chirc dinh ky hang ngay.
Han ché dau tu ciia Quy mé: Danh Muc Péu Tu clia Quy ETF SSIAM VNXS50 phai pha hop véi muc tiéu
va chién lugc dAu tu da duoc quy dinh tai Didu 9 Diéu Lé nay va Ban Céo Bach.

Co cAu Danh Muc DPau Tu cia Quy ETF phai bao dam:

Khéng ddu tr vao qué mudi 1am phan tram (15%) tong gia tri chimg khoan dang luu hanh cia mot t6 chire
phat hanh. ngoai trir tréi phiéu Chinh Phu;

Khéng ddu tr qua hai muoi phén tram (20%) téng gid tri tai san cia Quy vao chimg khoén phét hanh boi
cling mét t chirc. ngoai trir trai phiéu Chinh Phu;

Khéng dugc diu tur qué ba muoi phén trim (30%) tdng gia tri tai san clia Quy vao céc cong ty trong cling
m6t nhém cong ty ¢é quan hé s& hitu véi nhau. trir truong hop dé 1a Ching Khoan Co Céu n3m trong danh
muc Chi S6 Tham Chiéu;

Khong dau tur vao ching chi cua chinh Quy d6. hodc cia cac quy dau tu chimg khodn. céng ty dau tu
ching khoan thanh 1ap va hoat dong tai Viét Nam;

Khoéng dugc du tr vao bat dong san. cd phiéu chua niém yét. cb phiéu chua ding ky giao dich cua cong ty
dai chiing. phan vén gop tai cong ty trach nhiém hiru han. trai phiéu phét hanh riéng 1€; trix trudng hop d6 la
c4c tai san quy dugce hudng loi tir céc quyén cta chu s& hitu;

Khéng dugc diu tu vao chimg khoan phét hanh boi Cong Ty Quén Ly Quy. Ngudi C6 Lién Quan cia Cong
Ty Quan Ly Quy. Thanh Vién Lip Quy trir trudng hop d6 1a Ching Khoan Co CAu nédm trong danh muc
Chi S6 Tham Chicu;

Tai moi thoi diém. téng gié tri cam két trong céc hop ddng chitng khodn phai sinh va du ng céc khoan phai
tra cua Quy. khong dugc vuot qué Gia Tri Tai San Rong Cua Quy

Cong Ty Quéan Ly Quy khong duge phép vay dé tai trg cho cac hoat dong cia Quy ETF. trir trudng hop
vay ngén han dé trang trai c4c chi phi cn thiét cho Quy. Téng gié tri c4c khoan vay ngén han cia quy
khéng dugc qua ndm phén trim (5%) Gia Tri Tai San Rong Cuia Quy tai moi thoi diém va thoi han vay téi
da la ba muoi (30) ngay.
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Co c4u dau tu ciia Quy ETF quy dinh tai diém a. b. ¢ vé han ché ddu tu cia Quy dugc phép sai léch nhung
khéng qué mudi 1am phan trim (15%) so véi cac han ché diu tw quy dinh néu trén va chi do cac nguyén
nhén sau:

v Bién dong gi4 trén thj trudmg cua tai san trong Danh Muc DAu Tu ciia Qu¥;

v" Hoat dong chia. tich. hop nhat. sap nhap. giai thé. ph4 san. thau tém. chio mua cdng khai cua cac
t chirc phat hanh;

v' Co ciu danh muc chimg khoén ctia chi s§ tham chiéu thay dbi;

v" Quy thyc hién cac khoan thanh toén hop phép; thuc hién céc hoat dong hoan ddi danh muc ching
khodn co cdu theo quy dinh tai Diéu 12 Théng tu 229/2012/TT-BTC v& Huéng din thanh 1ap va
quén ly qu§ hoén déi danh muc;

v" Quy dang trong thoi gian thanh ly. giai thé hodc thoi gian hoat dong ciia Quy tinh tir thdi diém
duoc cdp gidy chirng nhén ding ky thanh 18p qu¥ c6 hiéu luc chua qué chin muoi (90) ngay.

Ky ké toan. don vj tién té sir dung trong ké toan:

Ky ké todn
Ky ké todn nam cua quy la tir ngay 01 thang 01 dén ngay 31 théng 12.
Don vi tién t¢ sir dung trong ké toan

Biéo céo tai chinh dugc 1ép va trinh bay bing Ddng Viét Nam (“VND”).
Chufin myc va Ché d ké toan 4p dung

3.1. Ché d6 ké tosn 4p dung
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4.1

4.2

Quy s& 4p dung ché d ké toan Viét Nam va tudn thu cac quy dinh khéc lién quan dén cong téc ké toan cho
Quy do céc co quan c6 tham quyén quy dinh
Bido cdo tai chinh

Céng Ty Quan Ly Quy c6 trach nhiém chuén bj cac bdo cdo tai chinh thuong ky vé két qua kinh doanh va
tinh hinh tai chinh ctia Qu¥ va cic béo cdo cin thiét khac dé tudng trinh hoat ddng ctua Quy.

Bao cdo tai chinh bén nién /bdo cdo tai chinh hang nam s& dugc soét xét ban nién/ kidm toan doc 14p hang
nam boi cong ty kiém toan dwoc lua chon. Céc ban sao clla bio céo kidm toan va bio céo hoat dfng cua
Quy phai duogc giri dén timg thanh vién Ban dai dién quy va cong bd cong khai trén website ciia Cong ty
quén 1y quy dé nha dAu tu c6 thé tham khéo..

Cong Ty Quan Ly Quy phai tuén thi céc quy dinh hién hanh ciia phap ludt vé ché do bao céo va cong bb

thong tin lién quan dén c4c hoat dong kinh doanh cta Quy.
Cic chinh sich ké todn 4p dung
Tién giri ngan hang va cac khoan twong dwong tién

Tién giri ngan hang va cac khoan tuong duong tién bao gbm tién giri khong ky han va cac khoan diu tu
ngén han khong qué ba (03) théng tai ngan hang c6 tinh thanh khoan cao. c6 thé d& dang chuyén déi thanh
mét lugng tién xdc dinh. khong c6 nhiéu rui ro vé thay ddi gid trj va dugc sir dung cho myc dich dép tng
céc cam két chi tién ngén han hon 1 cho muyc dich diu tu hay 1a cdc muyc dich khéc.

Cac khoan diu tw

Céc khoén déu tu chimg khodn dugc ghi nhén ban diu theo gi4 géc. chi bao gdm gis mua ma khéng bao
g6m céc khoan chi phf lién quan dén viéc mua cac khoan dau tu d6 ké ca phi méi gi6i. phi giao dich va phi
ngén hang. va dugc dénh gia lai tai ngay ctia bdo cdo tinh hinh tai chinh theo phwong phép x4c dinh gi4 tri
néu tai myc 4.2 (iii). C4c khoan 14i hogc 16 do danh gié lai cac khoan dAu tu digc ghi nhan vao béo cdo thu
nhép.
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i)

Phan logi

Quy phén loai céc chimg kho4n niém yét va chua niém yét dugc mua véi muc dich kinh doanh la chimg
khodn kinh doanh.
Ghi nhdn ban diu

Qu§ ghi nhén danh myc chimg khoan co ciu dugc hoan dbi 14y ching chi quy tai ngay lam viéc thir hai ké
tir ngay giao dich hoan ddi — ngay xac nhan hoan tat giao dich va xac nhan quyén s hitu cho Quy.

Quy¥ ghi nhan danh muc ching khodn ma Quy thyuc hién dau tu tai ngay giao dich.

Cé phiéu thuong va cb tirc chia bing ¢ phiéu dugc hach toan vao cac khoan déu tu véi gid tri bang khong
va dugc danh gia lai gid tri cia cac co phiéu d6 vao ngay lap bao cdo tinh hinh tai chinh.

Gié trj cia quyén mua c6 phiéu dugc xac dinh 1a phin chénh léch gifra gi4 thj truomg cta cb phiéu tai ngay
14p bao c4o tai chinh va s6 tién thyc hién quyén mua vao ngay thong béo thuc hién quyén mua nhan véi ty
1é cAn c6 dé mua mét ) phé.n méi. Gia tri cia quyén mua s& dugc dénh gid lai vao ngay bédo céo tinh hinh
tai chinh.

Xdc dinh gid tr§

Theo Théng tu 229/2012/TT-BTC ngay 27 thdng 12 nam 2012 do B Tai chinh ban hanh vé huéng din
thanh 14p va quan 1y qu§ hoan ddi danh myc. cac khoan du tu thugc Danh muc dau tu cia Quy duge danh
gia lai theo gia thi trudong tai ngay ctia bdo cdo tinh hinh tai chinh. Trong truong hop khéng c6 gia thi
truong tai ngay giao dich gin nhét hoic gid thi trudng c6 nhiéu bién déng. Céng ty Quan Iy Quy dugc sir
dung gié tri hop 1y dé dénh gié lai c4c khoan ddu tu. Gia trj hop ly dugc x4c dinh theo nguyén téc. phuong
phap hosic md hinh ly thuyét dinh gi4 tai san tai chinh da dugc quy dinh tai diéu 1& Quy. hoic s6 tay dinh
gia cua Quy hodc sau khi da dugc Ban Dai di¢n Quy chip thuan bing van ban. Khoan dau tu chimg khoan
dugc danh gi4 lai tai ngay cia bédo cdo tinh hinh tai chinh theo Piéu 1& Quy¥ nhu sau:

Trdi phiéu

Trai phiéu niém yét

Gia yét hodc tén goi khéc tity thudc vao quy dinh ndi bd ctia S¢ giao dich chimg khoan (gia sach). trén h¢
théng giao dich tai S& Giao dich Chimg khoén cho cic giao dich mua bén théng thudng (outright) tai ngay
c6 giao dich gin nhét truéc ngay dinh gia cong 13i lity ké;

Trudng hop khong c6 giao dich nhiéu hon hai (02) tudn tinh dén ngdy truéc ngay dinh gia hosc chi c6 cac
giao dich vé6i gia c6 nhiéu bién dong bat thudng theo quy dinh tai S tay Pinh gia va da dugc Ban Dai di¢n
Qu§ chép thusn bing van ban. wu tién thuc hién theo thir tu tir trén xuéng mét trong céc mirc gia sau:

+ Gi4 xac dinh theo phuong phap da dugc Ban Dai dién Qu§ chép thuan (chi tiét trong S tay dinh
gia);

+ Gi4 mua cong lai liiy ké;

23 Meénh gia cong l3i Iy ké.

Trai phiéu khong niém yét dugc dinh gié bang gia mua cong lai lity ké.

Chimg quyén gén lién véi trai phiéu chuyén déi dugc dinh gi4 bang giéd mua.

Cé phiéu

. Cb phiéu niém yét trén S& Giao dich Ching khoan H6 Chi Minh hozc Ha Noi

- Gia dong cira hodc tén goi khac. tiy thudc vao quy dinh ndi b ciia S& giao dich ching khodén. cta
ngay c6 giao dich gén nhét truée ngay dinh gié;

- Truong hop khéng c6 giao dich nhidu hon hai (02) tuan tinh dén ngay truéc ngay dinh gia. wu tién
thuc hién theo thi tu tir trén xudng mét trong cic mirc gid sau:

+ Gia déng cira hodc tén goi khéc. tuy thude vao quy dinh ndi b ctia S& giao dich chimg khoan. cua




ngay c6 giao dich gin nhit trong vong 12 thang trudc ngay dinh gia; hoic

+ Gid mua; hodc

+ Gi4 tri sb sach; hoic

+ Gia xac dinh theo phuong phép da duoc Ban Pai dién Qu¥ chip thuan.

- Cé phiéu bi dinh chi giao djch. hodc hity niém yét hodic hiy ding ky giao dich:

Ut tién thyc hién theo thir ty tir trén xudng mot trong céc mirc gia sau:

- Gi4 trj s sach; hoic

- M¢énh gi4; hodc

- Gié xéc dinh theo phuong phép di duoc Ban Pai dién Quy chép thuén.
. Cé phiéu ciia td chirc trong tinh trang giai thé. phé4 san

Ut tién thyre hién theo thir fir tir trén xuéng mét trong cdc murc gid sau:

- 80% gi trj thanh 1y ctia ¢b phiéu d6 tai ngdy ciia bao céo tinh hinh tai chinh gin nht truéc ngay
dinh gi4; hodc

- Gia xéc dinh theo phwong phap da dugc Ban Dai dién Quy chip thusn.

Chirng khodn phdi sinh

] Ching khodn phéi sinh niém yét dugc danh gia lai vao ngay giao dich truéc gin nhét trude ngay
dinh gia.

. Chitng khodn phai sinh niém yét khong c6 giao dich trong vong 2 tudn tr& 1én theo gia dugc x4c

dinh theo phuong phép da dugc Ban Dai dién Quy chip thuan.

iv) Chdm diet ghi nhin

4.3

Céc khoan dAu tu chimg khoan duoc cham dirt ghi nhén khi quyén dugc nhén déng tién tir khoan diu tu
chimg khoén d6 da chém dut hoic Quy da chuyén giao phén 16n ri ro va loi ich gén lidn véi quyn s& hiru
chimg khodn.

Gié von ca ching khoan kinh doanh dugc tinh theo phuong phép binh quén gia quyén vao cudi ngay giao
dich.

Ciéc khoan phai thu

Cac khoan phai thu bao gom phai thu vé ban cac khoan ddu tu. phai thu va dy thu cb tirc. tidn 14i c4c khoan
dAu tu. phai thu tir viéc quyét ton véi nha ddu tr khi Qu§ mua/bén hé chimg khoan bi han ché. cic khoan
phai thu tir don vi dau tu trong trudng hop c6 sw kién doanh nghiép (cd tirc bing tidn. ¢ tirc bing ¢b phiéu.
cd phiéu thuéng. quyén mua cé phiéu phat hanh thém) phét sinh lién quan dén danh muc chirng khoén co
cdu hoan ddi do viéc ghi nhan s& hitu chua duoc thuc hién gitta Quy va nha diu tu hoic lién quan dén
chimg khoan bj han ché dang trong qué trinh mua/ban ho nha dau tu va céc khoan phai thu khac lién quan
dén hoat dong ctia Quy. Céc khoan phai thu dugc phan anh theo nguyén gié trir di duy phong phai thu khé
doi.

Theo Théng tur 228/2009/TT-BTC ngay 7 thang 12 nidm 2009 do B Tai chinh ban hanh. dy phong phai thu
khé doi dugc 1ap dua trén dy kién tdn thét c6 thé xy ra trong truong hop khoan ng chua dén han thanh
todn nhung t6 chirc kinh té 14m vao tinh trang phé san hosic dang lam thi tuc giai thé; ngudi ng mét tich. bo
trén. dang bj céc co quan phat luat truy 6. xét xir hodic dang thi hanh 4n hodc da chét hodc dya trén tinh
trang qué han cua céc khoan phai thu véi ti 1é trich 14p du phong nhur sau:
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4.4

4.5

4.6

Thai gian qud han Mikc trich lgp

diw phong
Tir trén séu (06) thang dén du¢i mét (01) nam 30%
Tir mot (01) nam dén du6i hai (02) nam 50%
Tir hai (02) ndm dén duéi ba (03) nam 70%
Tir ba (03) ndm tré 1én 100%

Déi vé6i cac khoan ng qué han. Quy ciing dénh gia thém vé kha nang thu hdi dy kién cua cac khoan ng nay
dé xé4c dinh thém du phong (néu cin thiét) ngoai khoan dy phong da duoc trich 14p dya trén tinh trang ng
qua han.

Dy phong ng phai thu khé doi duge trich 14p cho céc ton thét c6 thé xay ra cho cc khoan ng chua dén han
thanh toan dugc xac dinh bai Qu¥ sau khi xem xét dén kha néng thu héi cua cac khoan ng nay.

Céc khoan dy phong ng phai thu kho doi phat sinh duge ghi nhén vao béo céo thu nhép trong ky.

Cac khoan phai tra

Céc khoan phai tra bao gdm phai tra vé mua céc khoan dAu tu. phai tra dich vu quan ly Quy. phai tra tir viéc
quyét ton v6i nha ddu tu khi Quy mua/ban ho chimg khodn bi han ché. cac khoan phai tra cho nha dau tu
trong trudng hop c6 su kién doanh nghiép (cb tirc bing tién. cd tirc bang cb phiéu. cd phiéu thudng. quyén
mua cé phiéu phat hanh thém) phét sinh lién quan dén danh muyc chimg khoan co cu hoén déi do viéc ghi
nhén s& hitu chua duoc thyc hién giita Quy va nha diu tu hoac lién quan dén chimg khoén bi han ché dang
trong qua trinh mua/ban hd nha d4u tir va céc khoan phai tra khac. Cac khoan phai tra dugc thé hién theo
gia géc.

Du phong

Du phongn phai tra bao gdm phai tra vé mua cac khoan dau tu. phai tra dich vu quan ly Quy. phai tra tir
viéc quyét toén v6i nha déu tu khi Quy mua/bén hd chimg khoan bén s& lam giam sut céc lgi fch kinh té
trong tuong lai dé thanh toan cac nghia vu vé khoan ng phai trd d6. Khoan du phong dugc xac dinh bang
céch chiét khau dong tién du kién c6 thé phai tra trong twong lai véi ty 1¢ chiét khu truéc thué phan énh
dénh gi4 hién tai cia thi truong vé gid tri thoi gian cta tién va rii ro cu thé clia khoan ng do.

Phin loai cdc cong cu tai chinh

Nhim muc dich duy nhat 12 cung cp cac thong tin thuyét minh vé tim quan trong clia c4c cong cu tai chinh
d6i véi tinh hinh tai chinh va két qua hoat déng kinh doanh ciia Quy va tinh chét va mic d6 rii ro phat sinh
tir cAc céng cu tai chinh. Quy phén loai céc cong cu tai chinh nhu sau:
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Tai sdn tai chinh

Tai san tai chinh dugc xdc dinh theo gid tri hop Iy thong qua Bdo cdo thu nhdp la mét tai san tai chinh
théa man mgt trong cdc diéu kién sau:

= Tai san tai chinh duge Quy phan loai vao nhém nim giir dé kinh doanh. Tai san tai chinh duoc
phén loai vio nhém ndm giir dé kinh doanh. néu:

- tai san duoc mua chit yéu cho muc dich bén lai trong thoi gian ngan;

- co béng chirng vé viéc kinh doanh c¢bng cu @6 nhim muc dich thu loi ngén han; hoic

- cdng cu tai chinh phéi sinh (ngoai trir cdc cong cu tai chinh phéi sinh duoc x4c dinh 12 mét hop
ddng béo lanh tai chinh hoic mot cong cu phong ngira rii ro hiéu qua).

. Tai thoi diém ghi nhan ban déu. Quy xép tai san tai chinh vao nhém xéc dinh theo gi4 trj hop 1y
théng qua Bdo cédo thu nhép.

Céc khoan dAu tu nam giir dén ngay déo han

Céc khoan dau tu ndm gifr dén ngay déo han 14 c4c tai san tai chinh phi phdi sinh véi céc khoén thanh toan
cd dinh hofic c6 thé xéc dinh va c6 ky dao han ¢b dinh ma Quy ¢6 y dinh va c6 kha nang giit dén ngay déo
han. ngoai trir:

- céc tai san tai chinh ma tai thoi diém ghi nhan ban ddu da dugc Quy xép vao nhém x4c dinh theo
gié tri hop ly thong qua Béo céo thu nhép;

. céc tai san tai chinh d& duge Quy xép vao nhém sin sang dé béan; va

. céc tai san tai chinh théa méan dinh nghia vé c4c khoan cho vay va phai thu.

Céc khoan cho vay va phai thu

Céc khoan cho vay va phai thu 1a céc tai san tai chinh phi phéi sinh véi c4c khoan thanh to4n c¢b dinh hodc
¢6 thé x4c dinh va khéng duge niém yét trén thi trudng. ngoai trir;

. céc khodn ma Qu¥ c6 y dinh bén ngay ho#c s& ban trong tuong lai gin dugc phan loai 14 tai san
ndm gitr vi myc dich kinh doanh. va c4c loai ma tai thoi diém ghi nhan ban dAu duge Quy xép vao nhém
xdc dinh theo gi4 tri hop ly théng qua Béo céo thu nhép;

. cac khoan dugc Quy xép vao nhém sin sang dé ban tai thoi diém ghi nhan ban dAu; hoic

céc khoan ma ngudi ndm giir ¢ thé khong thu hdi dugc phan lon gia tri ddu tu ban ddu. khong phai do suy
giam chit lugng tin dung. va dugc phan loai vio nhém sin sang dé ban.

Tai san s&n sang dé ban 14 c4c tai san tai chinh phi ph4i sinh duoc x4c dinh 1a sin sang dé ban hoic khéng
dugc phén loai la:

L cac tai san tai chinh xéc dinh theo gi4 tri hop Iy thong qua Béo céo thu nhép;
2 céc khoan ddu tu giir dén ngay ddo han; hoc
. céc khoan cho vay va céc khoan phai thu.

Ng phai trd tai chinh dwgc xdc dinh theo gid tri hgp Iy thong qua Bdo cdo thu nhdp

No phai tré tai chinh duoc xéc dinh theo gi4 trj hop ly théng qua B4o c4o thu nhép 12 mot khoan ng phai tra
tai chinh thoa man mét trong céc diéu kién sau:

. No phai tra tai chinh dugc Quy phan loai vio nhém ndm giit dé kinh doanh. M6t khodn no phai
tra tai chinh dugc phén loai vao nhém nam giir dé kinh doanh néu théa man mét trong cac didu kién sau:

- dugc tao ra chi yéu cho muyc dich mua lai trong thoi gian ngén;

- ¢6 bing chimg vé viéc kinh doanh cong cu d6 nhim muc dich thu lgi ngén han; hogic

- cong cu tai chinh phéi sinh (ngoai trir cdc cbng cu tai chinh phéi sinh dugc xac dinh 1a mét hop
dong bao lanh tai chinh hoic mot cong cu phong ngira rui ro hiéu qua).
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. Tai thoi diém ghi nhén ban déu. Quy xép no phai tra tai chinh vio nhém xéc dinh theo gia trj hop
1y théng qua Béo céo thu nhép.

No phai tra tai chinh dugc xac dinh theo gia tri phan bd

Céc khoan ng phai tra tai chinh khéng dugce phén loai 12 ng phai tra tai chinh dugc x4c dinh theo gid tri hop
ly théng qua Béo céo thu nhdp s& duge phén loai 14 no phai tra tai chinh dugc xé4c dinh theo gi4 tri phan bd.
Viéc phén loai cic cong cu tai chinh ké trén chi nhdm muc dich trinh by va thuyét minh va khéng nhim
muc dich mé ta phuong phép xac dinh gia tri clia cac cong cu tai chinh. Cac chinh sich ké toan vé xéc dinh
gia tri cua cdc cong cu tai chinh dugc irinh bay trong cac thuyét minh lién quan khéc.

Thué

Theo céc quy dinh thué hién hanh tai Viét Nam. Quy khong thudc ddi tugng chju thué thu nhip doanh
nghiép. Tuy nhién cong ty Quan ly Qu¥ c6 trach nhiém khéu trir thué ctia cac c4 nhan va td chirc tham gia
céc giao dich voi Quy nhu sau:

Giao dich trd cé tirc cho nha ddu tw

Khi Quy tra cd tirc cho Nha diu tu. Quy phai tun thi quy dinh khéu trir. ké khai va ndp thué theo Théng tu
78/2014/TT-BTC ngay 18 thang 6 niam 2014 (“Thong tu 78”) dugc sira di va bd sung béi Théng tu
96/2015/TT-BTC ngay 22 thang 6 nim 2015 va Thong tu 111/2013/TT-BTC ngay 15 thang 8 nim 2013
(“Théng tu 111”) dugc sira di va bd sung boi Thong tu 92/2015/TT-BTC ngay 15 thang 6 ndm 2015
(“Théng tu 92”) do Bo Tai chinh ban hanh va Céng van sé 10945/BTC-TCT ngay 19 théng 8 nam 2010
ctia Téng Cuc thué vé& chinh sach thué ddi véi viéc chia ¢d tirc cho td chirc ddu tw. Theo d6. khi tra cb tic
cho céc té chirc dAu tu. khong phén biét té chirc ddu tu trong nuéc hodc nuéc ngodi. Quy can gift lai 22%
loi nhuan duoc phan phéi (ngoai trir phén lgi nhuan dugc phén phéi da chiu thué thu nhap doanh nghiép &
khau truéce va 1ai trai phiéu thu duoc tir trai phiéu thudc dién mién thué theo quy dinh cta phap luat hién
hanh). Khi tra ¢ tirc cho nha d4u tu 1a c4 nhan. Quy c¢6 trach nhiém khéu trir s6 thué thu nhép cé nhén
bing 5% loi nhuan dugc phan phéi.

Giao dich mua lai chieng chi quy

Céng ty Quan 1y Quy c6 nghia vu khiu trir. ké khai va nop thué déi véi giao dich mua lai chimg chi quy tir
nha dAu tu c4 nhén (trong nudc va nudc ngoai) va tb chire dau tr nuée ngoai theo huéng din cia cong van
s6 2331/TCT-CS ngay 15 thang 6 nam 2015 do Téng Cuc Thué ban hanh. Thong tu 111 dugc stra ddi va
bd sung bai Thong tu 92 va Théng tu 103/2014/TT-BTC ngay 6 thang 8 ndm 2014 do B§ Tai chinh ban
hanh. Murc thué ap dung 1a mtc theo quy dinh ctia phép lut hién hanh trén gié chuyén nhuong.

Quy s& khong khiu trir thué ddi véi cac giao dich mua lai chimg chi quy tir nha dau tu 14 té chic trong
nuée. Cac nha déu tr nay phai chiu trach nhiém tu ké khai va ndp thué cho Nha nudc theo Thong tu
78/2014/TT-BTC ngay 18 thang 6 nam 2014.

4.8 Chirng chi qu¥ va Gia trj tai sdn rong cé thé phan phéi cho nha diu tw nim giir chirng chi quy

(i) Vén gdp phdt hanh

Cac ching chi quy v6i quyén hudng ¢ tirc duge phan loai 1a vén chi s& hiru. M3i ching chi quy ¢6 ménh
gi4 a 10.000 dong Viét Nam. mot 16 chitng chi quy twong tmg véi 100.000 ching chi quy.

S6 lugng giao dich hoan dbi tbi thiéu la mét 16 ching chi quy tuong ing véi mot tram nghin (100.000)
chimg chi quy. Gid tri tai san rong trén mét 16 chimg chi quy bing gi4 tri tai san rong cuia Quy chia cho
tdng sb 16 ching chi qu¥ 1am tron dén hang don vi. Gié tri tai san rong trén mét chimg chi quy bing gié tri
tai san rong ctia Quy chia cho tdng sb chimg chi quy dang luu hanh va 1iy dén (02) sb thap phan.

Vén g6p phét hanh 1a khoan vén gép tir viéc hoan déi 16 chimg chi quy 14y danh muc chimg khoén co céu.
Vén goép phét hanh dugc phan anh theo ménh gi4 cua chirng chi quy va dugc ghi nhan tai ngdy ngay lam




(ii)

(iii)

()

4.9

()

(i)

4.10

4.11

4.12

4.13

viéc thir hai ké tir ngay giao dich hoan dbi — ngdy x4c nhan hoan tét giao dich va x4c nhén quyén s& hitu
cho Quy.
Vén gop mua lgi

Vén goép mua lai 1a khoan vén gép tir viéc hoan déi danh myc chimg khoan co céu 14y 16 chung chi quy.
Vén gép mua lai dugc phan anh theo ménh gia chimg chi quy. Vén g6p mua lai duge phan 4nh theo ménh
gi4 chimg chi quy va dugc ghi nhén tai ngay ngay lam viéc thir hai ké tir ngay giao dich hoan ddi — ngay
x4c nhan hoan tit giao dich va x4c nhén quyén s& hitu cho Quy.

Thang dw vén gop cia nha diu tie

Thing du vén thé hién chénh 1éch giita gid tri tai san rong trén mot ching chi quy ding dé hoan dbi véi
ménh gi ddi véi cac chimg chi quy dugc phat hanh/mua lai.
Phdn phdi thu nhip ciia Quy

Theo Diéu 1¢ ctia Quy. Quy s& thuc hién phén phbi cb tirc cho nha ddu tu khi Dai hgi nha ddu tir thong qua.
Viéc phan phéi thu nhap ctia Quy phai dam bao nguyén tic va diéu kién theo quy dinh tai Diéu 1& hoat
dong cua Quy.

Doanh thu

Doanh thu dugc ghi nhan khi Qu¥ c6 kha ning twong dbi chic chin nhan dugc cac lgi ich kinh té va cac
khoan doanh thu ndy c6 thé x4c dinh dugc mét cach déng tin cdy. Céc tidu chuén cu thé sau day phai dugc
dap tng trude khi doanh thu dugc ghi nhén.

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

Thu nhép 1ai tién giri va 13i trai phiéu dugc ghi nhén trong béo c4o thu nhép trén co s dén tich trir khi kha
nang thu hdi khdng chic chic. Thu nhap tir ¢b tirc dugce ghi nhan khi quyén nhén ¢ tirc cia Quy duge xéc
14p.

Thu nhdp tir hoat dong kinh doanh chirng khodn

Thu nhép tir hoat ddng kinh doanh ching khoan dugc ghi nhén trong béo céo thu nhép khi nhan dugc théng
bao két qua giao dich hoén ddi chimg chi quy. két qua giao dich chimg khoan tir Trung T4m Luu ky Chiing
khoan Viét Nam da dugc kiém tra boi Ngan hang Giam sat (déi voi chimg khoan da niém yét) va khi hoan
tat hop ddng chuyén nhuong tai san (dbi voi ching khoan chua niém yét).

Chi phi

Céc khoan chi phi dugc ghi nhén trong béo céo thu nhép trén co s& don tich.
Gi4 trj tai sin rong trén mdi chimg chi quy va gi tri tai sin rong trén mdi 16 ching chi quy

Gi4 tri tai san rong trén mdi chimg chi quy duoc tinh bing cach chia gia tri tai san rong cua Quy cho chimg
chi qu¥ dang luu hanh tai ngay ctia b4o cdo tinh hinh tai chinh.

Gi4 trj tai san rong trén mdi 16 ching chi quy dugc tinh bing cach chia gia tri tai san rong ciia Qli}? cho 16
chimg chi qu¥ dang luu hanh tai ngay cua bdo cdo tinh hinh tai chinh.

Gié tri tai san rong dugc x4c dinh bang cach 14y téng tai san trir di téng ng phai tra.

Bio cdo b phin '

Quy hoat dong nhur mét by phén.
Céc bén lién quan

Céc bén/ngudi duge xem 12 ¢6 lién quan néu mgt bén/ngudi ¢6 kha ning. truc tiép hodc gian tiép. kiém soét
hozc c6 anh hudng dang ké dbi voi bén kia trong viéc dua ra cac quyét dinh tai chinh va hoat déng kinh




doanh. Céc bén ciing dugc xem 1a c6 lién quan néu céc bén ciing chju su kiém soé4t chung hoic ciing chiju
anh hudng dang ké chung.
Céc qu¥ diu tir khac duéi su quan ly ctia Cong ty Quan ly Quy va ngudi c6 lién quan cia Cong ty Quén ly
Quy theo quy dinh tai Luat Chimg khoén durge xem Ia cdc bén lién quan véi Quy.

4.14 S6 dw bing khong

Céc khoan muc hay sé du duoc quy dinh trong Thong tu sé 181/2015/TT-BTC ngay 13/11/2015 cia B
Tai chinh vé ché d6 ké toan ap dung ddi voi quy ETF khong duge thé hién trong bao céo tai chinh nay thi
duoc hiéu 1a ¢6 s du bang khéng.

5. Cac sy kién hoiic giao dich trong yéu trong ky ké toan

5.1 Tién giri ngan hang

30/09/2023 30/06/2023
VND VND
Tién giri ngan hang cho hoat déng Quy 665.556.370 18.056.574
m¢ tai Ngén hang luu ky il B
Tién giri c6 ky han khéng qué 3 thing
665,556,370 18,056,574

5.2  Cac khoan déiu twr
Béng tinh hinh bién dong gia thi trudng hodc gié trj hop 1y cac khoan dau tu

Chénh léch danh gia Gia tri danh gia lai
Khoén diu tu Gia mua Gi4 thj trudng
Chénh Iéch tiing Chénh léch gidm
VND VND VND VND VND
Cb phiéu 129,686,519,579  153,077.150,054 36,597,674,071 -13,207,043,596 153,077,150,054

5.3  Phai tra dich vu quan ly quj mé:
5.3.1 Phi qudin ly Quy

Phi quan Iy Quy dugc tinh hang ngay dua trén sé ngay thuc té trong ky dinh gia va gi4 tri tai san rong cua
Quy tai ngay dinh gia, Phi quan ly quy 12 0,65% gié tri tai san rong ciia Quy ETF SSIAM VNX50/nam tai
chinh, t6i thidu 1a 30,000,000 VND/thdng, Phi quan ly quy dugc ting Ién thanh 0,65% ké tir ngay
18/01/2018 theo nghi quyét dai hoi Nha dau tu ciing ngay, Phi nay dugc tra cho Céng ty quan ly quy SSI dé
thue hién céc dich vu quan ly cho Quy ETF SSIAM VNXS50.

5.3.2 Gid dich vu luu ky, dich vu giam sdt Qup, qudn tri Quy

Dich vu Biéu gi4 dich vy

Giam sat e 0,02% NAV/nam, téi thiéu 5,000,000 VND/ thang (chua bao gdbm thué GTGT(néu c6))

Luu ky ching khoan e 0,06% NAV m&i nam (chua bao gdm thué gi4 tri gia tang), i thidu 20,000,000
VND/thang;

Quan tri Quy ® 0,03% NAV mdi nam (tinh trén tin suét giao dich hoan dbi hang tuin); téi thiéu
15,000,000 VND/thédng

e S tra phi hang thang 13 tong s6 phi dugc tinh (trich 18p) cho cac ky dinh gi4 thuc hién




Dich vu Biéu gia dich vu
Giam sat *  0,02% NAV/nam, tdi thiéu 5,000,000 VND/ thang (chua bao gdm thué GTGT(néu c6))

trong thing

Phi Dich Vu Pai Ly Chuyén Nhuong duoc tra cho té chirc cung cép dich vu Pai Ly Chuyén Nhuong cho Qu¥ véi mirc
phi 5,000,000 VND/thang (chua bao gém thué gia trj gia tang),

5.3.3 Phif cung cdp dich vu tinh gid tri tai san rong tham chiéu (iNAV), phi quén Iy va v@n hanh chi sé tham

chiéu
Phi djch vy quan Iy va v@n hanh chi sé tham chiéu trén HNX
Dich vy Biéu phi

Quan ly va vén hanh * 2,000,000 VND/théng (mién phi nam d4u tién)
chi sé tham chiéu

Cung cAp dich vutinh e 2,000,000 VND/thang (mi&n phi nam 2017)
gié trj tai san rong tham
chiéu

Phi dich vu quan Iy va vin hanh chi sé tham chiéu trén HOSE
Dich vu Biéu phi

Quanlyvavanhanh e 0,02%/NAV/Nam, téi thiéu 50,000,000 VND/nzm
chi s tham chiéu

Cungcéipdichvutinh e 0,020%/NAV/Nam, ti thidu 50,000,000 VND/nim
gié trj tai san rong tham
chiéu

Céc phi trén dugc tinh vao mdi ky dinh gia dwa trén NAV trudc phi tai ngdy trudce ngay dinh gia va dugc tra
dinh ky hang nam,

54  Céc loai phf va 1§ phi khac

b)
c)
d)

e)

g
h)
i)
i)
k)

Céc chi phi khéc ctia Quy bao gbm:

Phi giao dich bao gdm phi méi gidi, phi chuyén nhuong cac giao dich tai san ciia Quy phdi tra cho cong ty
chimg khoén;

Chi phi kiém todn tra cho t& churc kiém toan;

Chi phi dich vu tu vén phap 1y, dich vu béo gia va cac dich vu hop 1y khac;

Chi phi dy thao, in 4n, giri Ban Céo Bach, Ban C4o Bach tém tét, bdo cdo tai chinh, béo céo thudng nién, xé4c
nhan giao dich, sao ké tai khoan va c4c tai liéu khac cho Nha Pdu Tu; chi phi cong bd théng tin ctia Quy; chi
phi t6 chirc hop Pai Hoi Nha Ddu Tu, Ban Pai Dién Quy:;

Chi phi lién quan dén thuc hién cac giao dich tai san cta Quy;

Chi phi lién quan dén viéc thué céc td chirc doc 14p cung cdp dich vu dinh gi4, d4nh gi4 tai san Quy;

Thi lao cho Ban Pai Dién Quy;

Céc chi phi hop ly va hop 1¢ va dugc Ban Pai Dién Quy quyét dinh;

Chi phi bao hiém (néu c6);

Thué, phi, 1€ phi ma Quy phai thanh toan theo quy dinh ciia phap luét; :

Lai tién vay phai tra cho c4c khoan vay ctia Qu§ phit hop véi Biéu Lé Quy va quy dinh ciia phép ludt;

Cac loai chi phi khéc phli hop véi quy dinh cia phap luét,




5.5  Tinh hinh bién dong von chii sé hiru

Vén gép phat hanh
S6 lugng CCQ (1)
Gié tri ghi theo ménh
gia (2)

Thing du vén gop
phat hanh (3)

Tbng gia tri phat
hanh CCQ (4) = (2)
+3)

Vén gép hosn ddi
lai

S6 lugng CCQ (5)
Gia trj ghi theo ménh
gia (6)

Thang du vén gép
hqén doilai (7)
Tong gié tri hoan doi
lai CCQ (8) = (6) +
@)

S6 lwgng chirng chi
quy hién hanh (9) =
-6

Gi4 trj von gop hién
hanh

(10)=(4) +(8)
Lai/Ld lay ké (11)

NAV hién hanh
(12) = (10) + (11)

NAYV hién hanh/1
chirng chi quy (13)
=(12)/(9)

NAYV hién hanh/1 16
chirng chi quy (14)
= (12)/{(9)/100,000
CCQ}

DPon vij

CCQ

VND

VND

CCQ

VND

VND

CCQ

VND

VND/CCQ

NAV/ L6
ccQ

Tai ngay
30/09/2023

18,700,000
187,000,000,000

41,497,941,084.

228.497,941,084

-9,700,000
-97.000,000,000

-32,488,895,008

-129,488,895,008

9,000,000

99,009,046,076

54,741,212,751

153,750,258,827

17,083.36

1,708,336,209

Phat sinh
trong ky

200,000
2,000,000,000

1,512,779,354

3,512,779,354

200,000

3,512,779,354

7,702,171,366

11,214,950,720

Tai ngay
30/06/2023

18,500,000
185,000,000,000

39,985,161,730

224,985,161,730

-9,700,000
-97,000,000,000

-32,488,895,008

-129,488,895,008

8,800,000

95,496,266,722

47,039,041,385

142,535,308,107

16,197.19

1,619,719,410



5.6  Lginhuén chwa phan phéi
Tai ngay 30/09/2023  Phat sinh trong ky  Tai ngay 30/06/2023

VND VND VND
Lq@ nhuén chua phén 54,741,212,751 7,702,171,366 47,039,041,385
phoi
Téng lgi nhufn 54,741,212,751 7,702,171,366 47,039,041,385

chuwa phén phdi

6, Sy kién phat sinh sau ngay bdo cdo tai chinh
Khéng c6 su kién phét sinh sau ngdy l4p béo c4o tai chinh cin didu chinh hoc trinh bay trén béo c4o tai chinh,

Ngu'di 1ap biéu K& toan trudng Tong giam ddc
(Ky, ho tén) (Ky, ho tén) (Ky, ho tén, ddng dau)
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