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NGAN HANG TMCP PAU TU VA CONG HOA XA HOI CHU NGHIA VIET NAM
PHAT TRIEN VIET NAM Poc lap - Ty do - Hanh phiic
ChinhanhHa Thanh e ek
Ha Ngi, ngay 16 thang 07 ndm 2024

_ BAO CAO
GIAM SAT HOAT PONG QUAN LY QUY ETF
Kinh giri: Uy ban Chitng kho4n Nha nudc

Ngin hang gidm s4t: Ngin hang TMCP Diu trr v Phét trién Viét Nam -CN Ha Thanh
Dja chi: 74 Thg Nhudm, Hoan Kiém, Ha Noi

Gidy chimg nhén ding ky hoat déng chi nhanh s 0100150619-073 do S& k& hoach va Péu
tir thanh phé Ha Nbi cép 14n dAu ngay 12/9/2003 thay dbi 1an 12 ngay 16/06/2020

Gidy chimg nhén ding ky hoat dong lvu ky chimg khoan sé: 510/QD-PKHPLK do
UBCKNN cép ngay 01/08/2006

- Tén Quy: Quy ETF SSIAM VNX50

Gidy dang ky thanh 1ap Quy s6 17/GCN-UBCK do UBCKNN cép ngay 10/12/2014, gidy
phép sira ddi s6 02/GCN-UBCK do UBCKNN cép ngay 21/08/2017 .

- Cong ty Quan 1y quy: Cong ty TNHH Quaén ly Quy SSI

Tru s& chinh: S6 1C, Ngb Quyén, Hoan Kiém, Ha N6i

Ngan hang TMCP PAu tur va Phat trién Viét Nam — Chi nhanh Ha Thanh xin bo cdo dén
Quy Uy ban Chimg khoan Nha Nudc vé viéc gidm sat quy Quy 11/2024 nhu sau:

L.Vi pham ctia cong ty quan ly quy

1. Vi pham cua cong ty quan ly quy trong pham vi gidm sét ctia ngén hang theo quy dinh
tai Diéu 90, Pidu 91 Luét Chitng kho4n : khéng c6

2. Cong ty quan ly quy dinh gid sai gid tri tai sdn rong ctia qu¥: khéng cé

3. Cong ty quan ly quy vi pham cdc quy dinh vé han ché diu tur tai Piéu 110 cta Luat
Chimg khoén, Diéu 45 Théng tu s§ 98/2020/TT-BTC ngay 16/11/2020 ciia B truéng Bo
tai chinh huéng din vé hoat dong va quéan 1y cic quy dau tu chimg khoén: khéng c6

4. Cong ty quéan Iy qu§ vi pham céc quy dinh v& phan phdi chimg chi qu§: khong c6

5. Cong ty quan ly quy vi pham céc quy dinh khiac ma ngén hang gidm séat phat hién: khong
cod

II. Vi pham ciia Ngian hang gidm sat

1. Vi pham quy dinh cua Luét chirng khoan: khéng cé

2, Vi pham céc quy dinh tai Théng tu thanh 1p va quan Iy quy md cua Bo truéng Bo Tai
chinh: khéng c6

3 Vipham céc quy dinh trong Hop déng giam sat: khéng c6

4 Bdo cdo v& céc 151 phét hién trong khi dbi soat chimg tir, tai san gitra cong ty quan ly quy
va Ngéan hang Gidm sat: khong cé



5 Nhitng vi pham giam sat khac: khéng c6

IT1. Dénh gi4 cu thé vé hoat dfng quén 1y quy ciia timg cdng ty quin Iy quy

1. Danh gia toan bd hoat dong quén ly quy:

- Tinh dén ngay 30/06/2024, danh myc tai san ciia Quy dAu tu bao gdm 99,50% tong gia trj
tai san clia Quy 13 cé phidu niém yét VNX50; 0,5% 12 tién giri khong ky han va céc tai san
khéc.

- Tdng gié tri danh myc ciia Quy tai thai diém 30/06/2024 1a: 123.540.296.084 VND.

2. B4anh gia hoat ddng xac dinh gia trj tai san rong cua Quy:

- Viéc dinh gi4, danh gié tai san ciia Quy da phi hop véi Piéu 16 Quy, Ban céo bach cia
Quy va céc véan ban phép ludt lién quan.

- Gié tri tai san rong ctia Quy tai thdi diém 30/06/2024 duge cong ty Quan 1y Quy xac dinh
12 123.307.541.074 VND.

- Gié tri tai sdn rong/CCQ tai thai diém 30/06/2024 1a: 19.266,80 VND/CCQ.

3. Viéc phét hanh ching chi quy, huy dong vbn cho Quy: Trong ky, Quy da thyc hién phat
hanh /mua lai chig chi qu§ theo diing quy dinh tai Didu 1& Quy, Ban cdo bach ciia Quy va
cac vin ban phap luat lién quan.

4. Danh gi4 hoat dong phén phéi loi tizc: trong ky Quy khéng thuc hién phan phdi loi tirc.

5. Cac hoat dong khac

- Pai hoi Nha dAu tu thudng nién ndm 2024 14n 1 clia Quy d& duge t6 chitc ngdy 23/04/2024
nhung khéng dt didu kién tién hanh theo quy dinh tai khoan 1 diéu 18 Théng tu
98/2020/TT-BTC. Bién ban hop dugc cong b thoéng tin trén website Cong ty QLQ.

- Ngay 23/04/2024, Cong ty QLQ thoéng bdo mai hop Pai hoi nha déu tu thudng nién nim
2024 14n 2. Chi tiét tai liéu hop dugc cong bd thong tin trén website Cong ty QLQ.

- Ngdy 17/05/2024, Dai hoi nha diu tu thudng nién nim 2024 14n 2 cia Quy da dugc t6
chirc. Chi tiét Bién ban hop va Nghi quyét Pai hdi duge cong bd thong tin trén website
Cong ty QLQ ngay 17/05/2024.

IV. Kién nghij (néu c6)

Béo c4o ciia Ngin hang Gidm st vé& hoat dong clia cong ty Quan 1y Quf 14 bio cdo
cén cir trén cac thong tin, chimg tir, s8 liéu do cbng ty Quan Iy Qu§ cung cAp cho Ngan hang
gidm sét. Pham vi ctia bdo c4o ndy khong bao gém nhitng v4n d& hay sy viéc ma Ngén hang
Giam sat khoéng dugc biét do cong ty Quan 1y quy cung cip céc théng tin khong trung thyc
hodc cb tinh che gidu/lam sai 1éch thong tin.

Chung t6i cam doan va hoan toan chju trach nhiém truée phap luét ring nhimg théng
tin trén day 1a dly du, trung twhm x4c

Pai dién 6 thim quyén ciia Ngin hang gidm ssit_a/-
(K, ghi rd ho tépva déng dau)




Quy ETF SSIAM VNX50 SS[“

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024

1. THONG TIN CHUNG VE QUY
1.1 Tén cta Quy: Quy ETF SSIAM VNX50 (“Qu§")
1.2 Muc tiéu diu tw cua Quy

Muc tiéu Au tw clia Quy ETF SSIAM VNX50 la hwéng toi dat hiéu qud dau tw bam sat mirc
sinh 1 thue té ctia Chi S6 VNX50 trong tat ca cac giai doan.

1.3 Hiéu qua hoat déng cta Quy
Theo Béo cdo tai chinh clia Quy tinh dén ky bao cdo, thay ddi gia tri tai san rong (NAV) cla
Quy la -19,44% so voi s6 liéu tai ngay 31/03/2024, thay ddi gia tri tai san rong trén chirng chi
quy (NAV/CCQ) cla Quy la -0,55% so vGi s6 liéu tai ngay 31/03/2024. Thay dbi gia tri cla
danh muc chitng khoén co ciu ctia Quf 12 -0,25% trong khi thay déi ca chi s6 tham chiéu la
-1,11%.

1.4 Chinh séch va chién lwgc dau tw cda Quy
Quy ap dung chién lwec diu tw thy ddng. Quf khéng chi déng tim kiém téng trwéng cao hon
Chi S6 Tham Chiéu, cling nhu khéng st dung céc bién phap phong thi khi thi trwéng chieng
khoén bién déng bét lgi.

Vi viec dau tw thy déng, Quf co thé duy tri ty 1& vong quay danh muc th&p hon cac quy co
chién lwoc d3u tw chd dong, tir d6 gidm chi phi hoat ddng cho Quy.

1.5 Phan loai Quy

Quy hoan dbi danh muc.
1.6 Théi diém bat dau hoat déng cua Quy

Quy dwoc Uy ban Chirng khoan Nha nuéc (“UBCKNN”) cap Gidy chirng nhan Bang ky lap
QuY dai chiing s6 17/GCN-UBCK ngay 10 thang 12 nam 2014, theo do, Quy khéng bi gigi han
vé thoi gian hoat déng.

1.7 Mdre d6 rii ro cua Quy

Trung binh.
1.8 Quy mé Quy tai théi diém bdo cédo

Tai ngay 30 thang 06 nam 2024, gia tri tai san rong clia Quy 1a 123.307.541.074 VND va vén
gép bdng ménh gid cla Nha DAu tw vao Quy la 64.000.000.000 VND. twong durong véi
6.400.000 chikng chi Quy.

1.9  Chis6 tham chiéu cua Quy
Tai ngay 28 thang 08 nam 2024, chi s6 VNX50 1a 2.173,25 (*).

(*) Ngay 30 thang 06 nam 2024 roi vao ngdy nghl nén I4y chi sé tai ngay lam vi¢c lién truce
ngay bao céo.

SET MANAGEMENT
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

1.10

1.11

2.1

THONG TIN CHUNG VE QUY (tiép theo)

Chinh sach phan phéi lgi nhuin cua Quy

Quy chi tra loi tire Quy bao dam nguyén téc:

» Phu hop véi chinh sach phan chia loi nhuan quy dinh tai Diéu Lé Quy;

» Thuc hién sau khi Quy da hoan thanh nghfa vu thué va cac nghfa vu tai chinh khac theo
quy dinh clia phép luat va trich lap day da céc quy theo quy dinh tai Diéu L& Quf (néu co);

= Sau khi chi trd, Quy van phai bao dam cé ngudn vén dé thanh toan du cac khoan ng, nghia
vu tai san khac Gén han va bdo dam gié tri tai sén rong khéng thap hon n&m muwoi (50) ty
ddng;

Trudng hop phan phéi loi tire bing chieng chi quy, Quy phai c6 dl ngudn vén ddi tng tir 01

nhuén sau thué chwa phan phéi can ct trén bao céo tai chinh ky gan nhat da duoc kiém toan

hoéac soat xét.

Hinh thirc phan chia loi nhuén c6 thé béing tién hodc bang chirng chi quy.

Viéc phan chia lgi nhuan clia Quy duwoc thie hién trén co s& dé xuét cia Cong ty Quan Iy Quy

va phai dwoc Dai héi Nha Pau tw hoac Ban Dai dién Quy (néu duoc Gy quyén) chép thuan.

Nha Dau tw co trong Danh sach Nha PAu tw tai Ngay Giao dich duoc cong bd bdi Cong ty

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

d& nhan lgi nhuan dwoc phan chia. Treong hop Nha Dau tw @& chuyén nhuwong s6 don vi qui

clia minh trong thoi gian gitra thei diém Ngay Chét Danh Séch va thei diém chi tra thi nguei

chuyén nhwong 1& nguwdi nhan loi nhuan.

Loi nhudn thudn thuc té phan phoi trén mét don vi chieng chi quy

Trong ky, Quy khéng thire hién phan phéi lgi nhuan.

SO LIEU HOAT BONG CUA QUY

Co cau tai san

Tai ngay 30 thang 06 ndm 2024  Tai ngay 31 thang 03 ndm 2024

Danh muc chirng khoan 99,56% 99,75%
Céc tai san khac 0,44% 0,25%
100,00% 100,00%
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

2. SO LIEU HOAT BONG CUA QUY (tiép theo)

2.2 Chi tiét chi tiéu hoat déng

Quy 11.2024 Quy 1.2024
e il L 123.307.541.074 153.056.634.488
diém cudi quy
Téng sbé chirng chi quy dang Iwu hanh 6.400.000 7.900.000
Gia tri tai san rong/1 don vi chieng chi

; 374

auy (CCQ) 19.266,80 19.374,25
Gia tri tai san rong cao nhat/1 don vi
CCAQ trong ky 20.107,38 19.461,27
Gia trj tai san rong thap nhat/1 don vj
CCAQ trong ky 17.718,71 16.934,98
Gia cudi ngay cla 1 don vi CCQ tai 19,390 E 450
ngay bao céo ' ’
Gia cubi ngay cao nhat ciia 1 don vi
CCQ trong ky 20.070 18.200
Gia cubi ngay thap nhat ctia 1 don vi
CCAQ trong ky 17.830 16.850
Téng tang trwdng (%)/1 don vi CCQ -0,55% 14.27%
- Tang trwéng thu nhap (%)/1 don vj -8.04% 3.98%
CccQ o= et
Ty & chi phi hoat déng cltia Quy (%) 1,63% 1,41%
Tbéc do vong quay danh muc (%) 15,03% 9,00%

2.3 Tang trwéng qua cac thoi ky
Téng trréng clda Téng truéng NAV/CCQ

Giai doan NAV/CCQ hang nam
1 nam dén thoi diém bao céo 18,95% 18,95%
3 n3m dén thoi diém béo céo* -12,78% -4,45%
Tt khi thanh l&p 92,67% 7,05%
Ta&ng trwdng cla chi sé tham chiéu™ 88,52% 9,70%

* Cong thikc tinh tang tredng hang ndm trong giai doan 3 nam Ia r= 31 + r)(1 + r2)(1 + 13) - 1

** Thei diém duoc tinh 1a thoi diém két thac giai doan huy déng vén cla Quy la ngay 17/11/2014. Tcr
ngdy 17/11/2014 dén ngay 22/08/2017, chi sé tham chiéu cda Quy la chi s6 HNX30, ké tir sau ngay
22/8/2017, chi s6 tham chiéu ctia Quy Ia chi s6 VNX50.

24 Tang trwong qua tieng ky bao cao
Tai ngay 30 théng 06 nam Tai ngay 31 thang 03 nam
Thoi ky 2024 ehek

Ty lé tang tredng (%)/1 don vi CCQ -0,55% 14,27%




Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

3. MO TA TH| TRUONG TRONG

KY

San xuét céng nghiép thiic day ting trwedng kinh té quy 2 vrot ky vong

Kinh té tang trwdng manh trong quy 2, virot hau hét cac dw béo, nhe téng tredng san xuat cong
nghiép va linh viec dich vu. GDP téng 6,9% svck trong quy 2 2024, nhé mure téng 8,3% ctia nganh
cong nghiép va xay dwng va Iinh vire dich vu téng tredng 7,1%. Diéu nay giup cho ting truéng
GDP dat mirc 6,4% svck trong nira dau n&m 2024, chi thdp hon mirc tang 6,6% cla sau thang
dau nam 2022 trong vong 5 ndm qua. V& mét str dung GDP trong nira @au nam 2024, mirc ting
trwdng cao cla nén kinh té dwoc thic day bdi tich |Gy tai san (t&ng 6,7% svck) va thang dw
thwong mai (déng gép 0,6 diém phan tr&m vao téng mirc téng trudng chung). Nhin chung, véi
nhirng két qua dat dwoc trong sau thang dAu ndm, ching téi tin twéng Chinh phi cé thé dat dwgc
muc tiéu tang trwedng ca ndm & muc 6,5% trong nam 2024.
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Nganh céng nghiép ché bién tiép tuc ting trwedng manh trong thang sau, thé hién qua sb
lieu tang trwdng chi sé san xuét céng nghiép va chi sé quén ly mua hang PMI. Chi s san xuat
céng nghiép tang manh 10,9% svck trong thang sau, va chi sé PMI dat mirc 54,7 diém trong thang
6, mirc tang cao nhat ké tir thang mwdi mét ndm 2018. San lwong san xuét ting manh, ghi nhan
murc 57 diém, cung véi hoat ddng mua hang nhén nhip tré lai va tang Ién mirc 54,2 diém. Sw
tang tdc clia nganh san xuat céng nghiép tiép tuc dwoc cling cb béi mét loat cac chi sé khac nhw
san xuét dién nang, tang tredng nhap khdu nguyén liéu san xuét, va chi s6 viéc lam. Nhin chung,
chung t6i ky vong san xuét cong nghiép tiép tuc duy tri da tang dén cudi nam trong bdi canh san
xuét cong nghiép trong khu vurc tiép tuc hdi phuc va ngudn vén FDI vao Viet Nam tiép tuc ghi

nhan murc tang trwdng 6n dinh.
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

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

Lam phat duy tri én dinh trong thang sau, va ap lvc lam phat cht yéu @én tir gia lwong thuc
va thre pham cling nhw yéu té mua vu. Cu thé, chi sb gia tiéu dung tang nhe 0,17% svtt, tucng
dwong 4,34% svck trong thang sau va ghi nhan murc tang trung binh 4,08% svck trong nira dau
nam. Gia lwvong thuc va thue pham téng 0,75% svtt, chi yéu do gia thit Io’n tang 3,8%. Trong khi
d6, nhu cu du lich ting cao do ky nghi mua hé 1am gia nhém van héa, thé thao, va gidi tri téng
0,68% svtt trong thang sau. Lam phat co ban tiép tuc gidm nhe xuOng murc 2,6% svck, clng co
kha nang Chinh phi c6 thé dat dwoc muc tiéu gilr lam phat ca ndm & mirc 4,0 — 4,5% svck trong
nam nay.

Lam phat
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= | am phéat co’ ban =—=CPI (% svck) ——=CPI binh quéan (% svck)

Péng Viét Nam tiép tuc chiu ap Iwc tlr ddng USD manh lén va nhu ciu ting cao dbi véi
USD trong thang sau. Nhap khau tiép tuc duy tri mic téng hai ch* s6, twong dwong 14% svck
trong thang s&u, trong khi d6, cac nha d4u tw nwdc ngoai tiép tuc ban rong trén thi treéng chirng
khoan, xap xi 650 triéu USD trong thang sau va gan 2 ty USD trong sau thang dau nam. Bén canh
d6, dir ligu can can thanh toan trong quy 1 clng cho thay dong tién rat Viét Nam véi can céan tong
thé am 1,4 ty USD va khoan muc I6i va sai s6t ghi nhan mec 4m 8 ty USD. Ty gia tiép tuc tang
cao lén mirc 26.000 VNB/USD trén thi tredng tw do, cao hon 2,2% so v&i ty gia trén thi trwéng
lién ngan hang, va Ngan hang Nha nwéc (NHNN) tiép tuc hd tro thi trwéng théng qua viéc tang
1ai suat tin phiéu 1&n 4,5% va ban USD ra thj treong. Trong béi cdnh nhu céu tin dung dan héi
phuc va ty gia tiép tuc cang thang cac ngan hang tang lai suat huy dong trung binh 10 diém co
ban trong thang sau. V&i nhu cau tin dung dwoc ky vong tang cao vé cudi nam va tang tredng
huy déng dang cham hon tang tredng tin dung, 1ai suat co thé tiép tuc téng trong thoi gian toi.

Can can Thanh toan (triéu USD)
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

4.1

CHI TIET CAC CHI TIEU HOAT BONG CUA QUY

Sé liéu chi tiét hoat dong

1 ndm dén thoi 3 nam dén thoi

diém béo céo diém bdo cédo T khi thanh lap

(%) (%) (%)

Téng tang trwdng/1 don vi CCQ 18,95% -12,78% 92.67%

- '(T)ing trwedng von (%)/ 1 don vi 7.01% -23.76% 25.23%
- A 0

T_éng trwdng thu nhap (%)/ 1 don 11,94% 10,98% 67.44%

viCCQ

Tang trwdng hang nam/1 don vi CCQ 18,95% -4,45% 7,05%

Tang trwdng clia danh muc co cau 19,27% -11,51% 85,15%

'(I;I'éaé doi gia tri thj tredng cua 1 don vi 15.00% 12.58% 93.20%

(*) Chi tiéu nay tinh tr ngay Quy ETF SSIAM VNX50 duoc niém yét dau tién trén HSX (24/10/2017) v6i

gia tham chiéu la 10.648,85 VND do Chiing Chi Quy ETF SSIAM VNX50 duoc chuyén niém yét tir sén

HNX sang HSX.

Téng tang trudng hang ndm: Dya trén tang trwdng cla gia tri tai san rong (NAV) trén 1 don vi

chirng chi quy.

Biéu db tang tredng cla Quy tir khi
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

Thay déi gia tri tai san rong

Ngay 30 thang 06 ndm Ngay 31 thang 03 Ty &

2024 néam 2024
Gia tri tai san rong cla Quy 123.307.541.074 153.056.634.488 -19.44%
Gia tri tai san rong/1 don vi CCQ 19.266,80 19.374,25 -0,55%

4.2 Théng ké vé Nha dau tw ndm gil¥ chieng chi quy tai thdi diém béo céo:

Sé lwong Nha  Tbéng sé luong ching

S6 lwrong chiing chi quy ndm gitk Péu tw ndm gicr chi quy ndm gitv Ty Ié ndm gici
Dwéi 5.000 1.633 1.392.996 21,76%
T 5.000 @én 10.000 102 672.591 10,51%
Tir 10.000 Gén 50.000 87 1.496.753 23,39%
Tir 50.000 @én 500.000 14 1.730.420 27,04%
Tir 500.000 2 1.107.240 17,30%
Téng cong 1.838 6.400.000 100,00 %
5. CHI PHI NGAM VA GIAM GIA

Coéng ty Quan Iy quy SSI cam két khéng cé chi phi ngdm, gidm gia trong sudt qua trinh hoat dong
clia Quy ETF SSIAM VNX50 va luén bao dam tinh déc lap trong quan ly Quy ETF.

6. THONG TIN VE TRIEN VONG THI TRUONG

Budc sang quy 11/2024, thi trwong chirng khoan Viét Nam gap phai mét so tré ngai nhd, chirng
kién cac nhip diéu chinh sau trong thang 4 va thang 6, tréc tac dong clia nhiéu yéu to trong va
ngoai nwaéc.

Trén thé gidi, tang treéng kinh té tiép tuc duy tri & murc thap, d&c biét la khu vie chau Au; cang
thang chinh tri, xung dot quan s leo thang tai Trung Dong. Trong nwéc, chénh léch lai suat
USD/VND van & mtrc cao, ap luc ty gia gia téng trong thdi gian qua, lam gia tang lo ngai vé kha
nang ddi chiéu chinh sach tién té. Dwéi goc d6 ky thuat, ving 1.280 — 1.300 diém van dang la rao
can tam ly dbi v&i cac nha dau tw trén thi tredng.

Sau nhirng phién giam diém diéu chinh ngén han theo chu ky kinh té cla thi trrérng chieng khoan,
dwéi cac ap lwc kinh té - chinh tri trén thé giéi dau quy 11/2024, thi trwéng chirng khoan Viét Nam
da h:’:‘gi phuc tich cue tré lai trwde sw khoi sic cla cac thi trwéng chirng khoan thé gidi. Cung véi
a6, ket qua kinh doanh quy | tAng trwdng tich cwc cla cac doanh nghiép niém yét trong nwéc duge
cong b (tang tredng 20% so véi cling ky ndm 2023) va ky vong kha quan vao két qua kinh doanh
ban nién cla cac doanh nghiép niém yét. Két thic phién ngay 28/6/2024, chi s& VN-Index dat
1.245,32 diém, tang 10,2% so voi cudi ndm 2023; chi sé HNX-Index dat 237,59 Giém, tang 2,8%
so v&i cudi nam 2023.

Song song véi dién bién cla diém chi sb, thanh khoén thi trieéng lién tuc téng truwéng trong quy
1/2024 véi gia tri giao dich binh quan dat 23.895 ty déng}phién, tang 35,5% so v&inam 2023. Thanh
khoan thj treéng thang 4 giam nhe so quy 1/2023 va héi phuc tré lai ti thang 5.




Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

6. THONG TIN VE TRIEN VONG THI TRU'ONG (tiép tuc)

Tinh chung 6 thang dau n&m, gia tri giao dich binh quan dat 24.598 ty ddng/phién, tang 39,9% so
v@i binh quan nam 2023.

Tinh @én hét thang 6/2024, thi treéng c6 729 ¢b phiéu, chieng chi quy niém yét trén 2 S& giao dich
chirng khoan va 878 cb phiéu dang ky giao dich trén UPCoM véi tdng gié tri niém yét, déng ky giao
dich dat gan 2,2 triéu ty déng, ting 2,3% so vGi cudi nam 2023 (twong dwong 21,3% GDP wéc
tinh nam 2023).

Mtrc vén hoéa thij trieyng cb phiéu 3 san HOSE, HNX va UPCoM ngay 28/6/2024 dat hon 7 triéu ty
ddng, tang 19,0% so v&i cudi nam 2023; twong dwong 69,1% GDP wéc tinh nam 2023.

Thi trwdng da c6 dot didu chinh nhd va chi s6 VN-Index dang duwgc giao dich & mirc dinh gid twong
déi hap dan. Chi sé P/E giam xubng 15,4 Ian, thdp hon mic trung binh ba n&m la 16,3 lan. Véi
tang trwdng kinh té cao hon ky vong, thi trwéng dwoc dy bao ¢ thé hdi phuc va duy tri mirc téng
trong nhirng thang t&i. Thi trong co thé tap trung & cac cd phiéu co két qua kinh doanh quy 2 tét
cuing trién vong tang tredng cao trong nira cudi n&m nay. Nhin chung, ching t6i duy tri quan diém
tich cwc ddi v6i trién vong clia thi tredng chivng khoan vé cudi ndm, hé tre bdi tang trudng kinh té
manh mé va tang tredng oi nhuan clia cac cong ty niém yét.
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

7.

THONG TIN KHAC
Ngwoi Didu hanh Quy

Ong Nguyén Trong Hiung
Ph6 Gigm déc Déu tw

Ong Pham Tuén Anh
Phé Giam déc Pau tw

Ong Hung gia nhap SSIAM tir ndm 2013 vé&i vj tri Chuyén
vién Phat trién Kinh doanh, sau dé 1a Chuyén vién Dau tw va
hién nay la Pho Giam Dbc Pau Tw. Ong Hung thuc hién dau
tw cho cac danh muc Uy thac, cac Quy cia SSIAM.

Ong Hung cé nhiéu ndm kinh nghiém trong linh vire tai chinh
bao gdm hon 7 n&m kinh nghiém lam Trwdng phong méi gi¢i
tai Céng ty CP Chirng Khoan SSI va Trudng dai dién giao
dich cho Céng ty CP Chirng khoan SSI tai S& Giao Dich
Chirng Khoan Ha N6i va H Chi Minh.

Ong Hung cé béng C&r nhan Kinh té va Thac sy Quén trj Kinh
doanh EMBA truéng Pai hoe Kinh té Quéc dan.

Ong Tuén Anh cé nhigu nam kinh nghiém trong linh vire Phan
tich Dau tw va Quan ly Danh muc dau tw tai cac Coéng ty
Chirng khoan, tap trung vao nhém nganh Ngan hang va Bat
dong san. Gia nhap vao SSIAM tlr nam 2021, trudc do, dng
Tuén Anh phu trach bé phan dau tw tw doanh clia Céng ty Co
phan Chirng khoan Ngan hang Dau tw va Phat trién Viet Nam
(BSC).

Ong Tuén Anh cé b&ng Clr nhan Kinh té tai truéng Pai hoc
Kinh t& Quéc dan va s& hiru Chirng chi chuyén gia Phan tich
Tai chinh (CFA).




Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

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

Ba Tran Thi Thanh Y
Chu tich Ban DPai dién Quy
Thanh vién déc lap

Ong Nguyén Thanh Phwong
Thanh vién déc 1ap

Ba Nguyén Thi Hong Hai
Thanh vién

Ba Tran Thj Thanh Y ¢6 nhiéu n&m kinh nghiém trong Iinh virc
ké toan, kiém toan. Ba hién dang la Téng Giam dbc clia Regus
Center (Vietnam) Limited. Trwéc d6, ba la Trwédng phong
Hanh chinh va Ké toan cla Keppel Land va Kiém toan vién
cao cap clia Céng ty TNHH KPMG, mét chi nhanh clia KPMG
toan cau, cng ty chuyén vé dich vu kiém toan, thué va tw van
tai chinh.

Ba Tran Thj Thanh Y c6 béng Clr nhan Tai chinh va Ngan
hang, truérng Dai hoc Kinh té Quéc dan, Chirng chi Kiém toan
vién (CPA) ctia B8 Tai chinh, Chitng chi Ké toan Trwéng clha
truéng Pai hoc Kinh té Quéc dan, Chirng chi Tai chinh va
Ngan hang cta ING Bank, Sonny, Cambridge University
Press.

Ong Nguyén Thanh Phuong ¢6 nhiéu nam kinh nghiém trong
Iinh viwe kinh doanh chitng khoan. Ong hién 1& Phé Giam déc
Hoc vién Ngan hang. Trwde d6 éng quan ly va giang day va la
chu nhiém bd moén Kinh doanh Chirng khoan thuéc Khoa Tai
chinh ctia Hoc vién Ngan hang.

Ong Nguyén Thanh Phwong cé bang Tién sy va Cao hoc
chuyén nganh Kinh té Tai chinh Ng&n hang clia Hoc vién ngan
hang, va bang Clr nhan nganh Tai chinh Ngan hang cla Dai
hoc Kinh té Quéc dan Viét Nam.

Ba Hai co6 nhiéu ndm kinh nghiém trong linh viee tw van phap
luat, d&c biét 1a phap luat vé tai chinh, ngan hang. Ba Hai hién
dang la Giam dbc Luat Va Kiém soat Tuan th cla Céng ty
TNHH Quan ly Quy SSI (SSIAM), chl nhiém Cau Lac bd Luat
cia Hiép héi Kinh doanh Chirng khoan. Trwéc khi gia nhap
SSIAM vao ndm 2012, ba Hai & dadm nhan cac vj tri nhw Chanh
V&n phong Hai ddng Quan tri kiem Thw ky Hoi ddng Quan tri,
Trudng Ban Phap ché Ngan hang Thwong mai Cé Phan Tién
Phong; Tro Iy Phap luat Ban Téng Giam déc Céng ty C6 phan
FPT, Luat sw Trwdng Vietnam Land Group Of Companies va
Chuyén vién Phap luat, Vu Phap luat Dan s - Kinh té, B Tw
phap.

Ba Hai tot nghiép Cl nhan Luat, chuy&n nganh Luét Kinh té,
Pai hoc Luat Ha No6i va Thac si Luat So sanh, Nagoya
Universitly (Nhat Ban). Ba Hai la thanh vién Doan Luat s Ha
N6i va dong thoi ddm nhiém vi tri Giam dbc Luat va Kiém soat
Tuén tha cta SSIAM.
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Quy ETF SSIAM VNX50

BAO CAO CUA CONG TY QUAN LY QUY QUY Il NAM 2024 (tiép theo)

7. THONG TIN KHAC (tiép theo)
Ban Diéu hanh SSIAM

Ba Nguyén Ngoc Anh
Téng Giém Péc

Ba T6 Thuy Linh
Phé Téng Gidm Béc

Ong Nguyén Phan Diing
Ph6 Téng Giam Déc

Ba Ngoc Anh ¢6 nhiéu nam kinh nghiém lam viéc tai Cong ty Co
phan Chtrng khoan SSI, va da nhiéu nam dam nhiém vi tri Giam
dbc Khdi Dich vu Ngan hang Pau tw (IB) kiem Tro' ly Chu tich
HPQT. Ba da dan dat khéi IB clia SSI dat dwoc nhieu thanh tyu
trén thj treéng.

Ba 1a thanh vién HDQT clia moét s6 cong ty niém yét trong cac linh
vire nhw: dau khi, thiee phdm, dich vu hang khéng...

Ba Ngoc Anh c6 béng Clr nhan Kinh té cha trwéng Dai hoc Kinh
té Quéc dan, Clr nhan Ngoai nglr clia trwong Pai hoc Ngoai ngl
Viét Nam, Thac sy Tai chinh cla trwéng Pai hoc Wollongong (Uc)
va bing MBA cua trwong Pai hoc Bic Alabama (Hoa Ky).

Gia nhap SSIAM tir nam 2011. Ba Linh hién la Phé Téng Giam
déc phu trach van hanh ctia SSIAM. Trugc do, Ba 1a Giam doc
Phat trién san phdm cla SSIAM.

Ba Linh cé béng Thac sy chuyén nganh Ngan hang cla trwéng
University of New South Wales va Ctr nhén chuyén nganh Tai
chinh va Ké toan cta truéng University of Sydney, Uc.

Gia nhap SSIAM tir ndm 2007, 6ng Diing hién |a Phé Téng Giam
dbc ctia SSIAM.

Ong Ding la thanh vién HDQT clia mét sé cong ty niém yét va/
hodc chira niém yét.

Ong Diing ¢d nhiéu kinh nghiém trong linh vuc phan tich voi cac
dinh ché tai chinh nhu Chicaco Board of Trade InterCall va Ngan
hang ABN AMRO ¢& Chicago, Hoa Ky.

Ong c6 béng Clr nhan Kinh té cla trueng Knox College, va MBA
cla trwong Loyola University, Chicago, Hoa Ky, noi 6ng la thanh
vién clia chuong trinh Beta Gamma Sigma va ciing la thanh vién
cla Hiép héi Quan Iy RUi ro Quéc té.

if

Ha Noi. Ngay 18 thang 07 nam 2024
Céng ty TNHH Quan ly Quy SSI

2 TRAGH NHIEM HOU HAK ).
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(Ban Adey kdrm theo Théng b 3 S8/20)/TT-STC ngdy 16 thing 11 ndm 2020 cia 89 truing 89 Tl v huthng dlin hapt ding v quin i quf dBu tr ching khadn
(Issued in associstion with Circular $8/2020/TT-8TC deted 16 November 2020 of the Minister of Finance on guiding the operation and management of the securtties investment fund's

Report on Fund's Operation

BAO CAO CHUNG VE HOAT DONG DAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Tal ngdy 30 thdng 06 ndm 2024 - As at 30 June 2024

Tén cdng ty quan Iy quf: Cng Ty TNHH Quan L Quf 551
Management Fund Company name: SS1 Asset Management Company Limitad
Tén ngan hang glém sht: mmmmoowuvtmmlnwnn-m - Chi nhénh Ha Thanh
Supervising bank: Bank for pment of Js¢ - Hathanh Branch
Tén Qux Quf ETF SSIAM N
Fund name: SSIAM VNXS0 ETF
Nody 14p béo cho: Ngdy 15 théng 07 ndm 2024
Reporting Date: 15/07/2024
1. BAO CAO VE TAI SAN/ ASSET REPORT Bon v tink/Currency: VD,
1 sin 5
L1 |77 gUT ngan hang va cic Knoan tung GUOng B8n |50, 426,454,353 272,757,840 2361.77%
Ti ti 2202
o T 2203 426,454,353 272,757,840 2361.77%
Chc khodn tudng dudng tign 2204
Cash equivalent
12 |Céc khodn dBu ts (k& chi ) 2205 122,696,927,750 152,917,006,350 86.32%
Ué e o Y 2205.1 122,917,067,750 152,917,006,350 86.26%
Quyen mua 2205.2 79,860,000
Thu tif cho thud bat adng san dau t (khong ap dyng)
1.3 |Rec bles from rental of Investment property (not 2206
14 tirc, trél tire dugc nhdn 2207 101,832,000 83,804,400 41.10%
Phal thu of tirc, tidn [&i d&n ngdy nhdn 2207.1
Dy thu o tifc, tign 18l chua dén nhén 2207.2 101,832,000 83,804,400 41.10%
L5 L5i dugc nhén 2208
L6 |17 ban bdt ddng san thu (khdng 4p dyng) 2209
Tién ban chimg thu (k8 chi tiét)
1.7 wmmmﬁmmmwmm 2210
18 Cac M phal thu khac 211
Céc B3l s3n khic 2212 15,081,961 22,540,990 99.73%
19
13 trudc phi quan 1y nidm yé hang nam tal SSOCKHCM 15745 4 15,081,981 22,540,990 $8.73%
prepaid expense for listing fee at HSX 7
50 (Téng tal san 2213 123,540,296,084 153,296,109,580 86.53%
" _lTotnl Assets
B 2214
o NI S pimties
&p dyng)
wwlmmmmmwmm(m 2215
1.1 |pea) Estate Trading Payables (not applicable)
thanh todn mua ching khodn (k& chi t&t) 2216
.2 m:«mms bought but not yet settied (in detalls)
2216.1 4
2217 232,755,010 239,475,092 98.23%
2217.1
2217.1.1
2217.12
2217.13
2217.14




Phal tra phi dich vy dal Iy chuyén nhuting

Nguyén
Phé Gldm dbc

i 22173 16,500,000 16,500,000 100.00%
Phal tra phi mai gidi 2217.4
Emmmﬁ -

DR P R €10 €00 . on 217.5 67,010,698 82,345,708 89.17%
PR r o i 1 uy 2176 16,500,000 16,500,000 100.00%
Phgl ﬁ phi luu ky’, %Ei % phl glao dich cho Ngén hang
gidm sat 217.7 25,500,000 25,500,000 100.00%

2217.7.4 20,000,000 20,000,000 100.00%
2217.7.2 5,500,000 5,500,000 100.00%
Prdi trd phi giso dich cua Quf 217.7.3
Phai tra thi lao ban dal dién quy 22178
Remuneration Payable to Fund's Board of Representatives g
Phal tra phi Ki&m toan 2217.9 38,130,457 56,865,229 99.86%!
‘ phi hop d3l hal 2217.10
; lpelgictoi 2217.11
Phai tra phi phat hanh, mua lai chimg chi quy cho Bal ly
phan phdl va Cang ty quan Iy quf 2217.12
Subscription and Redemption fee payable to distributors )
Phal trd 217.13 69,113,855 41,764,155 106.15%
Phal trd phi thiet p quy ban ddu (7.3
Phdl quén ly thuting nkén cho UBCKNN 2217.13.2 4,972,633 2,486,317 100.28%
Dy’ chi phf cung cép dich vy trf t31 san rong tham :
chiiy (INAV) cho HOSE 2217.13.3 32,070,610 19,638,918 106.63%
Dichi dyng ch $0 cho HOSE 2217.13.4 32,070,612 19,638,920 106.63%
Dy chi chi phi cng tc cua Ban dal 217135
trd khdc 2217.136
1.4 |18ng nd 2218 232,755,010 239,475,092 98.23%
Tal san réng cua quy (I-::;I:-_g i 2219 123,307,541,074 153,056,634,488 86.51%!
T chimg chi quf dang luu hanh 2220 6,400,000 7,900,000 72.73%
Gl4 tr] tal shn rdng trén mft ching chi quf (IXI/V) 1 ¢
Net asset value per unit certificate 2 9,206.80 19,374.25 118.95%
P

Notin hng glém st <~

pervisory Bank

Ry “g/z/u# FEink
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r Phy lyc VL MBu béo cho v8 hopt dfng cila Quf
Appendix XXVIL Report on Fund's Oparation
. (Ban hinh kdm theo Thng o s 9§/2020/TT-STC npdy 16 thing 11 nlm 2020 cla BY truting B Tl i huting adn hoat dng vl qudn I quy du tu chihg khodn
(ssued in association with Orcular S8/2020/TT-8TC dated 16 Novernber 2020 of the Minister of Finance on guiding the operation and managament of the securfties investment funds

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

Quy I ndm 2024 /Quarter IT 2024
Tén cdng ty quan ly quf: C8ng Ty TNHH Quan Ly Qu§ SSI
Management Fund Company name: SSI Asset Management Company Limited
Tén ngan hang glam sét: Ngin Hang TMCP Diu tu va Phét trién Vigt Nam - Chi nhanh Ha Thanh
Supervising bank: bank for Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Quy: Quf ETF SSIAM VNX50
Fund name: SSIAM VNXS0 ETF
Ngdy I§p béo cho: Ngdy 15 thang 07 n&m 2024
Reporting Date: 15/07/2024
IL BAO CAO KET QUA HOAT BONG/ PROFIT AND LOSS REPORT Hon -4 onn/Currmy VND
1 |Thunh@p ¥ hopt ddng ddu tv' 2220 1,254,072,126 243,464,482 1,497,536,608
1 11::0 tU bdt dfng san cho thud (khng 4p dyng) 2246
2 |COtir, trdl tfe dugc nhan 2221 1,253,798,208 243,160,200 1,496,958,408
L3l duge nhdn
3
iteres ncame 2222 273,918 304,282 578,200
4 c n thu nhdp khdc 2223
i [Chiph 2224 517,742,621 538,626,189 1,056,368,810
1 [Cni phf qun 'V: “m"" ty quén ly quf 2225 204,789,833 246,638,292 451,428,125
2 |Gl Philuu ky, gidm sét tré cho NHGS . 2226 80,939,185 81,583,363 162,522,548
”’3 "’”’M w v 4 2226.1 60,000,000 60,000,000 120,000,000
P gloo dich chiing khodn 2226.2 956,046 758,278 1,714,324
g0 dich 2226.2.1
Phi gidm 2226.3 16,500,000 16,500,000 33,000,000
den w At by 4l V5D 2226.4 3,483,139 4,325,085 7,808,224
Chi phl qui ntglq c chi phl khac ma cbng ty quan ly _
quy trd cho t8 chifc cung cdp dich vy ¢ lién quan 733399,
3 |Fund Administration Fee, and other fees paid to relevant |22/ 100,763,384 100,763,384 201,526,7 /
< -~
 CONG
QW phd dich w 2227.1 49,500,000 49,500,000 99,00{/03{13;@ Nl |
T vvoollf';‘awpﬁ: TG 227.2 16,500,000 16,500,000 33,00%6@ QAR LY
cung cap djch vy tinh gid trf tal san rong tham chiéu = SS
(INAY) trd cho HOSE 2227.3 12,431,692 12,431,692 24,863, R8¢ \
O
AN o
PHl clp quyeh S dng &ho HOSE 2274 12,431,692 12,431,692 24,863,384 w
Phi d|ch vy khéc ciia Nha cung cip djch vy cho Quf 2227.5 9,900,000 9,900,000 19,800,000
4 Chi phl djch vy quan Iy bat déng san (khdng ap dyng) 2248
)
5 |Chl phi dich vy dinh gia bdt dong san (khong pt)!unu) 2249
Chl phi kim todn tra cho t8 chifc ki n;
. Mﬁh{g ; 2228 19,065,228 19,065,229 38,130,457
Chi phi dich vy tu vén phép Iy, dich vy béo glé va cdc djch vy
hgp Iy khéc, thi lao trd cho ban dal dién qu;
7 |Legal consultancy expenses, price quotation fee, other valid [ 222° B05000,008 60,000,000 120,000,000
expenses, remuneration payable to fund representative board
770180 &3 ho ban @
R IN R 2229.1 60,000,000 60,000,000 120,000,000
r/




e R

Chi phi dy th3o, In &n, gin ban céo bach, bin cdo bach tém
t4t, bdo cdo tAl chinh, xdc nhén glao dich, sao ké& tal khodn
va céc tAl 18y khdc cho nha dBu ty; chi phi cBng bé thong tin
cla quf; chl phi t8 chifc hop dal h§l nha dBu tu, ban dal di¢n
quy; 28,296,759
8 lreetor drafting, printing, distribution of prospectus, 2230 2,296,759
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
2230.1
2230.2
Chi phi’ hop Dal hgl Quy 2230.3 28,296,759 28,296,759
Chi phl hop va chi phi cdng t3c cla ban dal dign
Fund's Board of Representatives meeting expense & 22304
traveling expense
Chi phi lién quan @&n thyc hién cic glac dich tal san cla quf. 7 8,090,994 19,468,101
9 |Expenses related to execution of fund's asset transactions 2231 e !
Chi phi mdl gid! 2231.1 11,377,107 8,090,994 19,468,101
Chi phi thanh todn bu tror 2221.2
10 |CAc foal chi phi khéc (néu chi tiet) 232 12,511,125 22,484,927 34,996,052
Chi phi thiét igp ban hu 2232.1
Phi niém y&, phi ddng ky ching khodn 22322 2,500,000 2,000,000 4,500,000
Phi ngan hdng 22323 65,800| 39,600 105,400
%0"‘” ¥ thiding nfén phdl i cho UBCKNN,HOSE 22324 9,945,325 9,945,327 19,890,652
PhI thyt hign quyen trd cho VSD 2232.5 10,500,000 10,500,000
Phi ddng ky niém yét bé sung trd VSD 2232.6
1 | Thu nhp rong tir hoat dong dau tv (l-m= e 2233 736,329,505 (295,161,707) 441,167,798
v |8l (16) tir hogt dgng ddu tu 2234 (1,763,871,050) 20,498,107,650 18,734,236,600
I (18) thye sinh tu hoat dgng tu hodc chuyén
nhugng bt dfng sén 8,546,609,967 5,621,125,639
1 IReallsed Gain / (Loss) from disposal of Investment or real 2235 14,167,735,606
L1 (16) bén céc khodn dau tv 2235.1 765,743,075 288,197,860 1,053,840,935
Lé1 (16) trong glao dich hodn a6l chung cnl quy : 7,784,571,892 5,333,647,77
Realised Galn / (Loss) from exchange trade fund certhicate |22~ ol 333087119 13,118,219,671
L3 (13) giao djeh ching khodn hon ché trong gleo dich hodn |, 5 (3,705,000) (720,000) (4,425,000)
5 |Thay 66l v& gié tr] cia cic khodn G 00 ky 2236 (10,310,481,017) 14,876,982,011 4,566,500,094
Thay a8i cia glé tr| tal sén rdng do cic hogt ddng ddu
tw trong ky (IIX + IV)
v Change of Net Asset Value of the Fund due to a (1,927,843,548) 20,202,943,943 19,175,404,398
investment activities during the period ( = III + IV)
vy |98 trithl s rong Gl ky 2238 153,086,634488)  ° 162,764,538,263)  162,764,538,263
Thay d6i gia tr] tal san rdng cua quf trong ky
VII |Change of Net Asset Value of the Fund during the 2239 (29,749,093,414) (9,707,903,775) (39,456,997,189)
Trong dé:
Thay gzl qauﬂ T t1 sén rdng cla QuY do cAc hoat aBng lién
quan dén dBu tv cha Quf trong ky
1 |Change of Net Asset Value due to Investment related a (1,027,541,545) 20,202,945,943 19,175,404,398
Thay do! gia tr| tal san rdng cUa chi tra Ign tlre/
2 6 tirc cia QuY cho céc nha du t trong ky
Change of Net Asset Value due to dividends payment to 2242




i Ig 3 2 > at hanh thém/mua lal
3 g chiq
Change of Net Value due to subscription/redempticn  |2247 (28,721,551,869) (29,910,849,718), (58,632,401,587)
vim [€8 t] Bl ala rong cust 2243 123,307,541,074 153,056,634,488 123,307,541,074
Lol nhu§n binh quin n¥m (| p dyng @i béo cho
IX |n¥m) o 2244
# ﬂ gl nhﬂn bEll qﬂn Hm (dl' *p dyng a1 val
béo cho niim) 2245
P; )
Z
wlL” ‘/’
Dal didn cb thEm Nadn hana alédm sat dién c6 th¥m quydn cia Céng ty quan ly Quf
Authorised Represe: peryisory Bank k ﬂ rised Representative of Fund Management Company

Ngén hang TMCP DBu tu va Phét tri€n Viét Nam - Chi nhénh Ha Thanh

Nguydn Manh Cuding
Phé Gldm D8c

(79— o ”(Zﬁ’ucy Fint:

PHO TONG GIAM POC
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Phy lyc XXVI. MBu béo cho v hogt ddng cua Quf
Appendix XXVI. Report on Fund's Operation
kém theo Thing tu' 8 98/2020/TT-BTT ngdy 16 thdng 11 ndm 2020 cia BY truting B) T3/ v hutdng ddn hoat dgng vé quén I quy diu tw ching khodn
(Issued in association with Circular $8/2020/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 DONG DAU TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES

T/ ngdy 30 thing 06 ndm 2024 - As at 30 June 2024

Tén céng ty quan Iy quf: Céng Ty TNHH Quin Ly Quf SSI
Management Fund Company name: SSI Asset Management Company Limited
Tén nglin hing glém sét: Ngn hing TMCP Diu tu va Phit trién Vgt Nam - Chl nhanh Ha Thanh
Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Quf: Quf ETF SSIAM VNX50
Fund name: SSIAM VNX50 ETF
Ngay 1§p béo cho: Nody 15 thdng 07 n¥m 2024
Reporting Date: 15/07/2024
111. BAO CAO DANH MYC DAU TU/ INVESTMENT PORFOLIO REPORT Baon v tink/Currency: VKD
%, ; alé tr
BAT DONG SAN DAU TV
t (KHONG AP DYNG)
REAL ESTATE INVESTMENT
(NOT APPLICABLE)
T3 PHIEU NIEM YET, DANG KY
GIAQ 5&:&, CHUNG cHi Qu¥
n  [NiEM 2246
LISTED SHARES, TRADING
REGISTRATION SHARED,
1 ACB 2246.1 290,931 23,800 €,924,157,800 5.60%
2 cTG 2246.2 58,619 31 1,817,189,000 1.47%
3 DCM 2246.3 9,600 36,000 345,600,000 0.28%
4 DGC 2246.4 16,596 122,500 2,033,010,000 1.65%
5 2246.° 35,478 26,550 941,940,900 0.76%]
3 DPM__ 2246.€ 1 36,100 0.37%)
7 2246.7 114,046 18,900 2,155,469 1.74%
FPT. 2246.8 90,278 130,500 11,781,279,000 9.54%
9 FRT 2246.9 6,400 177,000 1,132 0.92%
10 GEX 2246.10 46,483 22.;33 1,027,274, ﬁ o.géc,.,
2246, 20,300 83, 1,684,900 1.36%
:; HO? 2246.12 27, 26,200 7 800 0.58%
13 "HDB__ 2246.13 157,836 23,000 3,630,228,000 2.94%
14 HPG 2246.14 254,412 28 7,199,859,600 5.83%
15 HSG 2246.15 38,083 23,900 0.74%
16 HUT 2246.16 26,000 17,000 442,000,000 0.36%
17 IDC 2246.17 4,410 59,700 860,277,000 0.70%
18 2246.18 41,933 29 1,216,057,000 0.98%
19 KDC 2246.19 11,558 55,000 5,690,000 0.51%
20 KDH . 2246.20 34,905 36,900 1,287,994,500 1.04%
21 LPB 2246.21 167458 | 28,200 47 3.82%
22 —MBB__ 2246.22 211,613 22,200 4,697,808,600 3.80%
3 2246.23 123,670 4,300 1,768,481,000 1.43%
24 2246.24 52,020 74,700 3,885,894,000 3.15%
25 MWG 2246.25 85,118 g; m s.:u.a%_gg 4.30%]
NLG 2246.26 19,592 11,11 0.66%
%3"_‘ VL 2246.27 85,100 13,300 1,131,830,000 0.92%
28 _PDR__ 2246.2! 28,399 23,700 673,056,300 0.54%)
29 PN) 2246.29 9,474 95,500 1,859,767,000 1.51%)
30 POW 2246.30, 34,100 14,900 508,090,000 0.41%
31 PVD 2246.31] 20,251 28,800 583,228,800 0.47%
32 PVS 2246.32 17,400 40,600 706,440,000 0.57%
33 2246.33 223,848 400 2.551,867,200 | 2.07%)
34 2246.34 53,200 800 893,760,000 0.72%)|
35 2246.35 76,887 33,950 2,610,313,650 2.11%)|
36 STB 2246.36 137,200 28,800 3,951,360,000 3.20%
37 TCB 2246.37. 333,200 23,350 7,780,220,000 6.30%|
3 TPB 2246.38 80,146 17,200 1,378,511,200 1.12%
3 VCB 2246.39 44,780 85,200 3,815,256, 3.09%
40 VCG 2246.40 23,968 18,250 437,416 0.35%
41 vCl 2246.41 40 46,100 1,025,264,000 0.83%|
42 VHC 2246.42 8,140 70,100 ) 0.46%
43 VHM 2246.43 95,050 37,650 3,578,632,500 2.90%)|
44 __VIB 2246.44 83,018 21,000 743,378,000 1.41%]
45 VIC 2246.45 83,445 41,200 3,437,934 2.78%]
146 vic s 101,500 23 1.78%
47 _VND 16,050 280,790,000 1.04%)|
48 VNM 65,500 982,400, 3.22%
49 /4] 18,650 6,459,035,850 5.23%)

P




150 VRE 2246.50 66,109 20,450 1,351,929,0 1.0
Tong
- 2247 4,012,128 122,917,067,750 99.50%
Cg ﬂlmu CHUA NIEM YET,
DANG KY GIAO DJCH, CHUNG
P CHI QUY KHONG N1EM YET
UNLISTED SHARES, TRADING | 2248
REGISTRATION, UNLISTED
&?l 2249
Téng cac logl b phiéu 2250 4,012,128 122,917,067,750 99.50%
v Trd phibu 2251
T
Total 2252
v Céc logl chirng khoéin khéc 2253 ‘
1 Quyen mua chimng khodn 2253.1 79,860,000 0.06%
2 Crl“\l U&t ol hgp ddng phAISINN()  |,o53 5
I éj 2254 79,860,000 0.06%
: ] céc loal chifng khoan 2255 4,012,128 122,996,927,750 99.56%
S Cac tal san kh 2286 0.00%
1 LU BA L i 2256.1 101,832,000 0.08%
T c phi quan Iy niém y&t ca
S¢ glao dich chitng khodn
2 prgosiiegody b 2256.2 15,081,081 0.01%
ﬂg bgn ching khﬁn p& thu
3 Recelvables from Investments sold  |2256.3 0.00%
but not vet seftled
Phél thu khéc
i Other recefvables 2256.4 0.00%
Téng 2257 116,913,981 0.09%
Total
Tién 0.00%
v Cash s :
A Tién, tucng dudng tign 2259 426,454,353 0.35%
11 Tién ql'ﬂ ngan hang 2259.1 426,454,353 0.35%
12 Céc kh: r'x twnna dugng ten 2259.2 0.00%
gl ngén hang cd ky han trén 3
théng
2 Deposits with term over three (03) | 2> 0.00%
monL‘n .
3 Chig chi tién gut 2260 0.00%
” Céng cy chuyén nhugng... 2261 0.00%
Ton 2262 426,454,353 0.35%
VI e 2263 4,012,128 123,540,296,084 100.00%
AV | e
A R : .
) “ &"" P % n/ O
o2 hang glém skt - gl digyfcsy
A R o 3 Bank thorided b
O N\ fr T WY,
QY QUAN LY Quy
SSI
Nohn hang TMCP D P Nam - Chl nhanh
Nguyén Manh Cuding
Phé Gidm dbc
6 t“gﬁuy Fink
PHO TONG GIAM BOC
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. Pivg by XXV Mlls e cho v hogt éeg chs Qe
Appandis XXVL, Raport e Fund's Oparation
v "aply 10 g 11 nlim 2000 e B truting B Tl ol uchg e hoat 8 vl qudes ) G i W/ cheitng Mhaden
(et i) amncietion wit Groder M/20/TT-ATC dated 16 200 e kg o o

BAO CAO CHUNG VE noﬁno DAY TU CUA QUY ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Tol ngly 30 thing 08 ndm 2024 - As at 30 June 2024

Tén cBng ty quin Iy quf: Cdng Ty TNHK Quin Ly Quf sst
Management Fund Company name: SSI Asset Management Company Limbed
Tén ngn hing glém sit: Nohin Hing TMCP Dby tif vl Phist trién VIjt Nam - Chl nhénh Hi Thinh
Supervaing bank: Bank for Investment and Development of Vietnam Js¢ - Hathanh Branch
Tén Quf: Quf ETP SSIAM VNXS0
Fund name: SSIAM VNXSD ETF
Ngdy Wp béo chor Noly 15 thing 07 nim 2024
Regorting Oate: 15/07/2024
w__skocho VAY, GIAD MUA
vt i

1.1 [Voy tn (ado o 2287
1 [TV % U vay bir cic hop id trf thl sdn rdng 23208
1.2 |Hap 0Bng Repo (ndv o 5 2209
1 ol b cc hap 1 Wl wdn rbng 2200
| 1600 0l v cic Mol vay/ou U O sin 100 (=141 | 500
2| Qo ey Oy g o 2292
1 | T6ng ol tr| cic hop GBng/gil trf rng cia quf 2294
22 Hop 0Bng Reverse Repo (1 GV G (g AV dng) 2295
1 |76 oW b1 cc by " st g clagd |00

2297

T g (=11

'qUyRh cua CBng ty quan Iy Quy
ahRund Managoment Company (’

Lo Lhiy Fink

PHO TONG GIAM POC




(Issuead in association with Circular 98/2020/TT-8TC aated 16 Novernber 2020 of the Minister of Finance on guiding the

Phy 1yc XXVI. Miu béo céo vé hogt 8dng cia Quy
Appendix XXV, Report on Fund's Operation

(Ban hdnh idm theo Thing tu' SO 98/2020/TT-BTC ngdy 16 thing 11 ndm 2020 cls BY tritng &) mﬂmdlnwmwwo’wya«mmm

BAO CAO CHUNG VE HOAT BONG DAU TU CUA qu ETF
REPORT ON ETF FUND'S INVESTMENT ACTIVITIES
Tal ngdy 30 thdng 06 ndm 2024 - As at 30 June 2024

Tén cdng ty quan I qui: C8ng Ty TNHH Quan Ly Quf SSI
Management Fund Company name: SSI Asset Management Company Limited
Tén ngén hang glém sét: Ngén Hang TMCP Dlu tu va Phét trién Vit Nam - Chi nhénh Ha Thanh
Supervising bank: Bank for Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Quf: Qufl ETF SSIAM VNX50
Fund name: SSIAM VNX50 ETF
Ngay I§p bdo cho: Ngdy 15 thing 07 ndm 2024
Reporting Date: 15/07/2024
V. MQT 86 CHi TTEU KHAC/ OTHER INDICATORS Ban vj tinh/Currency: VND
L Chi tidu M8 chi tiéu Ky béo céo Ky trudc
NO Indicators Code This period Previous period
I Cac chi tiéu v& hi¢u qua hogt ddng 2251
Ty 16 gié dich vy quan 0 cBng ty quan 1y quy/GIa ] Gl san
L [ eing brniGong By % 252 0.65% 0.65%
Management fee pald to the fund management company/Average NAV
(%)
Ty I& g3 djch vy U ky, giam sat tra cho Ngan hang GIam s3UGIA tr] G
san rdng trung binh trong ky (%) 219
2 Custody and supervising fees paid to the Supervisory Bank/Average 253 0.26% %%
(%)
chi phl'dich vy quan trf quy, va cac chi phl khac ma cbng ty quan
Iy quf tré cho té chifc cung cip dich vy c6 lién quan/Gla tri tal san rdng
3 cUa quy trung binh trong ky (%) 2254 0.32% 0.26%
Fund admin fee, and other fees paid to relating services providers by
)
Chi phf ki€m todn tra cho t8 chifc kifm todn (néu phét sinh)/Gié tr] tal
“ san rdng trung binh trong ky (%) 2255 0.06% 0.05%
Auditing fee pald to auditing organizations (If any)/Average NAV (%)
Chi phi tra cho 8 chic quan wb!m:oswsllmu\lsan
rdng trung binh trong ky (%) (khéng &p dyng) X ¥
5 |Fee paid to Real Estate management organisation/ Average NAV (%) |22 0.00% 0.00%
Chi p! doanh nghiép thdm dnh gid blrg'dng san/Gi3
tri tl san rdng trung binh trong ky (%) (khBng &p dyng) 0.00% .00%
6 |Fee paid to Real Estate valuation service provider/ Average NAV (%) |22 o 0.00%
)
Chi phi dich vy tu van phdp I, dich vy bdo gid v3 cAc dich vy hgp ly
khéc, thil lao tra cho ban dal dién qu/Gié trf tal san rdng trung blnh }
7 |trong ky (%) 2268 0.19% 0.16%)|
Legal consultancy, price quotation and other appropriate service fees;
remunerations paid to the Board of Reprsentzﬂvs/Average NAV (%) ‘
8 TV 18 chl phi hogt dong/GIa tr] tal san rong truno binh trong Ky (%) 2269 1.63% 0 4”_4
T8¢ 68 vdng quay danh myc trong ky (%) = (Tdng glé trf mua vao +
t8ng glé trj bén ra) x 100%/ (2 x Gi4 tr] t3] s4n rdng trung binh trong
9 | 2270 15.03% 9.00%
Portfollo turnover rate (%) = (Total value of purchase transactions +
total value of sales transactions) x 100%)/ (2 x Average NAV) (**)
Ty U nhap Y 14, ¢ tic, tral tic, chénh
0 [lch nia)/ es tr 81 sdn rbng (khdng &p dung) 2261
Income (including interest income, dividend, coupon income and
)
I b 2262
W Lo 2263 79,000,000,000.00 9,000,000,000.00
Téng gi4 tr| chimg chl quf dang Iuu hanh d3u ky
Total value of outstanding Fund Certiicate at the beginning of period [ 225* v ) SR ED
Téng s8 lugng chitmg chl quf dang lvu hdnh dBu ky
Total number of outstanding Fund Certificate at the beginning of period 2265 7,500,000.00 9600,000.00
2 [ "‘° A 2266 -15,000,000,000.00 -17,000,000,000.00
2266.1 -1,500,000.00 -1,700,000.00
2266.2 -15,000,000,000.00 -17,000,000,000.00




T Chi tiéu M8 chi tiéu Ky béo cho Ky trude
NO Indicators Code This perlod Previous perlod
S6 Ivgng ching chi quy phéat hanh thém trong ky 2267 200,000.00
GIa tr| vBn huy ddng mem trong ( h gl ) 2268 2,000,000,000.00
‘ r " o
2269 1,700,000.00 1,700,000.00,
2270 17,000,000,000.00 17,000,000,000.00/
2271 64,000,000,000 79,000,000,000
Téng gié trf th] trding clia quy dang luu hanh cubl ky (theo ménh gid)
Total value of outstanding Fund Certificate at the end of the period 2272 64,000,000,000 79,000,000,000
(based on par value)
Téng s& lugng chimg chl quy dang luu hanh cufl ky
Total number of outstanding Fund Certificate at the end of the period |27 5100 s
Ty 1& ndm g ching chl quy cua cdng ty Quan Iy quy v ngudi ¢& ian
quan culi ky
p Fund Management Company and related parties' ownership ratio at the ezt 0:21% 0:47%
5 ? 2 nkm qlc chung lqu9 cua 10 nh d'iu un nh&cu&l (3] 275 BATH 4E14%
6 2276 26.25% 44.2200%
7 2277 19,266.80 19,374.25
8 2278 19,320.00 18,190.00
9 2279 1,838 1,676
Ghi chd / Notes:

Céc chi tiu tir 1 d&n 7 cla "Chi tidu v& higu qua hogt ddng" @3 dugc didu chinh € phan &nh s6 ligu trén co s& hoat ddng trdn ndm bing cich nhan cic chl tidu
ndy véi 12 (481 véi bdo cdo théng), 4 (d61 vél bdo cdo quy), 2 (d81 v6i bdo co bén nidn), 1 (d81 vél bdo cdo nim).

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

{_~®u dién c6 thim quydn cia Cang ty quan Iy Quy
Authorised Represenm _of Fund Management Company

Ngén hang TMCP Dlu tu va Phét trién VIét Nam - Chl nhénh Ha Thanh
Nguy&n Manh Cuding
Phé Gidm dbc

‘?97& ‘g/ay iﬁen/;

PHO TONG GIAM POC




Milu 88 BO1 - ETF, Béo cho thu nhip
Template BO1 - ETF, Statemant of Comprehensive Income

(Ban hdnh kdm theo Thing b s8 181/2015/TT-8TC ngdy 13 thing 11 ndm 2015 clia 8 rﬂmmwmw um/yawm ) danh mye)
Fund)

(Issued in association with Circular 181/2015/TT-8TC guiding .
BAO CAO THU NHAP
STATEMENT OF COMPREHENSIVE INCOME
Quy IT ndim 2024 /Quarter I 2024
1 Tén cdng ty quin Iy quf: Cng Ty TNHH Quén L§ Quf SSI
* Management Fund Company name: SSI Asset Management Company Limited
2 Té&n ngln hing glém sét: Ngfn Hing TMCP Dlu tif vi Phit trién Vit Nam - Chl nhdnh Ha Thanh
Supervising bank: Bank for [nvestment and Development of Vietnam Jsc - Hathanh Branch
3, TénQuix Quf ETF SSIAM VNX50
' Fund name: SSIAM VNXS0 ETF
Ngdy I§p bho cho: Ngdy 15 théng 07 ndm 2024

Reporting Date: 15/07/2024

m&” HOAT DONG AU T (509,798,924) 20,231,773,208 9,573,212,421 17,988,732,184

& tire duek chia
L o 0z 1,253,798,208 1,496,558,408 873,305,800 1,248,456,400

Tign &I duge nhin
22 | ntarest Income 03 273,918 578,200 300,071 470,884

1.3 | Thu nhip b Trl bit
Income from Bond Coupon

14 m”:"'fo::)",:““ :’Wl o 8,546,609,967 14,167,735,606 (4,733,890,740) (4,494,762,952)
%ﬂd‘m‘;‘; g"":"“ 765,743,075 1,053,940,935 (4,821,993,763) (4,932,095,530)
m’zm::’ m&% i 7,784,571,892 13,118,219,671 88,268,023 437,857,578
gmf"d“:’iﬁ’"’m fan ché trong giso dich hodn (3,705,000) (4,425,000) (165,000) (525,000)

Chénh lich ting, gidm dénh gid I3l cic khodn dBu tf chua
1.5 [thyc hign os (10,310,481,017) 4,566,500,994 13,433,497,290 21,214,563,852
Unrealized gain (losses) from Investment revaluation
Doanh thu khéc Al

05 20,000,000

L7 Chénh Iéch (31, 18 ty gid hl dodl 03 va chua thyt hign 07
Reallzed and unrealized gain (losses) from foreign exchange

1.6

Doanh thu khdc v& dBu t
Other investment income

CHI pHi DAU TV
iL INVESTMENT EXPENSE 10 11,377,107 19,468,101 16,923,058 24,013,878

Chi phl giao dich mua, bdn cic khodn dBu tv g
21 i 2 sk 1 11,377,107 19,468,101 16,923,058 24,013,878

o md, 0"‘. 11 11,377,107 19,468,101 16,923,058 24,013,878

O pi than todn b tr 112
Oaring Settiement Fee

Chi phi @Bu ti khc ' 15
Other investments expense

. g’:'“’:"‘l"":" DONG CUA QUY 20 506,365,514 1,036,900,709 534,075,020 1,052,920,026

3.4 [P auén I Quf
Management fee

ay A ki thl sin Quf 202 64,439,185 129,522,548 65,713,928 131,254,175

18

22

B

204,789,833 451,428,125 219,761,552 436,567,951 |

P/ dich wy ko kY - bio quin H sdn
i 2021 60,000,000 120,000,000 £€0,000,000 120,000,000

A/ dich wy o ky - pnmwwwmm
Custodi -7 » 202.2 956,046 1,714,324 1,666,354 2,622,527

MWW” W"'Ma
sarvice - oo for traded 2023 \

L L7 |
okl e 8 224 3,483,139 7,808,224 4,097,574 S

P dich vy glém sét |
Ll beardud o 203 16,500,000 33,000,000 16,500,000 33,000,000 |




Phi dich udn
N e o 204 49,500,000 99,000,000 49,500,000 99,000,000

o chuyén
25 mmm "'_ nhiing 20.5 16,500,000 33,000,000 16,500,000 33,000,000

P dich vy khic clia Nhd cung ol
s |T O S R 5N p dich w cho Quy 206 34,763,384 80,026,768 34,831,452 79,888,932

2.7 |0 o0l hop, Dal hd1 Quf

Meeting and General Meeting expense
Cni phi kiém todn
Audit expense

29 Chi phi thanh Iy tAl sén Quf
Asset dispasal expense

28,296,759 28,296,759 41,538,160 51,106,180

2.8 19,065,228 38,130,457 19,197,269 38,183,579

LIE]R

Cni phi hoat 66ng khéc
320 | or opersting expense 20.10 72,511,125 144,496,052 70,532,659 150,919,209

Phil thilk p quf
5 T~ 20.10.1

P niém y&; phi diing ky ching khodn
et 20102 2,500,000 4,500,000 500,000 11,000,000

i ngdn hing

Bank 20.10.3 65,800 105,400 60,060 83,600
onf thidk k& in dn, gt th.. 20104
Designing, prining, posting... expense
Thd kao ban dl dign Quff

ps o F of R A 20.10.5 60,000,000 120,000,000 60,000,000 120,000,000
O/ pihd hop vé el pihl cBng e cla ban Al dign
Fund's Board of Representatives meeting expense & travefling 20.10.6
expense

Pii quén I thuting nidn phif trd cho UBCKNN, HOSE

il foe psid to SSC. foe to HOSE 20.10.7 9,945,325 lQ.M.SS? 9,972,599 19,835,609

| O pihi ke 20.10.8
| Other expenses

' KET QUA HOAT DONG AU TV
IV |GAIN (LOSSES) FROM INVESTMENT 23 (1,027,541,545) 19,175,404,398 9,022,214,343 16,911,798,280
(23 = 01-10-20)

KET QUA THU NHAP VA CHI PHE KHAC 2%
OTHER INCOME AND EXPENSE

Thu nhp khic 24.1
Other Income

52 [Giohikhic 242
Other expense
TONG LT NHUAN KE TOAN TRUGC THUE

VI |PROFIT BEFORE TAX 30 (1,027,541,545) 19,175,404,398 9,022,214,343 16,911,798,280
(30=23+24)

51

@
6.1 m m:_“", o EHl 9,282,939,472 14,608,903,404 (4,411,282,547) (4,302,765,572) |

che

A [ SEY Gun B e n (10310481,017) 4,566,500,994 13,693,497,290 21,214,56,852
cH1 PHE THUE TNDN

VII | CORPORATE INCOME TAX hos

LQT NHUAN KE TOAN SAU THUE TNDN

VIII |PROFIT AFTER TAX 41 1,027,541,545 19,175,404,398
(41=30-40) ¢ ) , ; 9,022,214,343 16,911,798,280

063, o thn) 063, o thn) - bbb

KE TOAN TRUONG

Moai Fbuyén ./Vyot

2 TRAGH NWIEM DU HiAK)
QUAN LY QuY

PHO TONG GIAM PO(
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4.

Milu 88 BO2 - ETF. B&o céo tinh hinh t3l chinh
Template BO2 - ETF. Statement of Financlal Position

(Ban hanh kém theo Thing tu SO 181/2015/TT-8TC ngdy 13 thdng 11 ndm 2015 cla B Ti chinh hudng dln thianh Iap va quén Iy quy hodn d6i danh mur)
(Issued In association with Circular 181/2015/TT-8TC guiding establishment and management of Exchange Traded Fund)

BAO CAO TINH HINH TAI CHINH
STATEMENT OF FINANCIAL POSITION
Tol ngdy 30 thdng 06 ndm 2024 - As at 30 June 2024

Tén cbng ty quan Iy quf:
Management Fund Company name:

Tén ngén hang giém sit:
Supervising bank:

Tén Quf:

Fund name;

Ngay i§p béo céo:
Reporting Date:

CAng Ty TNHH Quan Ly Quf SSI
SSI Asset Management Company Limited

Ngén Hang TMCP Diu tv v Phét trién Viét Nam - Chi nhanh Ha Thanh
Bank for Investment and Development of Vietnam Jsc - Hathanh Branch

Quff ETF SSIAM VNX50
SSIAM VNX50 ETF

Ngay 15 thdng 07 ndm 2024
15/07/2024

TAI SAN
ASSETS

1.

Tién gi¥l ngén hang va céc khoan tuong durrang tién
Cash at bank and cash equivalent

110 426,454,353 272,757,840

Trong dd:
In which:

1.1

Tin gut ngén hdng cho hoat dng cla Quy
Cash at bank for Fund's operation

111 426,454,353 272,757,840

1.2

Tign gui cla nhd dBu tu cho hogt dfng mua chiing chl quy Cash at bank
for Fund's subscription

112

Céc khodn ddu tu thulin
Investments

120 122,996,927,750 152,917,006,350

21

Céc khodn dBu tv
Investments

121 122,996,927,750 152,917,006,350

0 phidy
Shares

1211 122,917,067,750 152,91 7,006,350:

Trd! phiéu
Bonds

1212 |

Quygn mua
Rights

121.3 79,860,000

Tién gut b ky han han 3 théng
Depasit grester than 3 months

1214

Chuhg ol bén gt ghl denh
Registered Deposit Certificate

121.5

Oy tv khdc
Other Investments

1216

2.2

Oy phng gidm gid 3/ sdn nhin thé chdp
Impairment of devaluation of assets as pledge

122

Céc khoan phal thu
Recelvables

130 116,913,981 106,345,390

3.1

Phal thu v8 bdn cde khodn ddu tv'
Recelvables from investments sold but not yet settied

131

Trong dd: Phal thy khd do/ v bdn cdc khodn ddu tw
In which: Overdue recelvables from selling investments

132

3.2

Phal thu va dy thu of tic, tién 1] cdc khodn diu twr
Dividend and interest receivables

133 101,832,000 83,804,400

321

Phal thu cf tifc, tidn (81 d&n ngdy nhan
Dividend and Interest receivables

134

Trong dd: Phdl thu khd ddi v8 o0 titt, tign I8 dén ngdy nhin nhung chuz
nhdn dutre

In which: Overdue recelvables from dividend, Interest income

135




Dy thu cff tirc, ten 181 chua d€n ngdy nhin
Accrual dividend, Interest income s 101,852,000 S2B08HR
the of it
?‘,,Cm, el 136.1 " 101,832,000 83,804,400
Oy thu trdl tie
Recelvables from bond coupon
Cac khoan phal thu
XL ool 137 15,081,981 22,540,990
Dy thu 181 tién gut - b@n g cd ky han khdng qud 3 thdng 1371
Interest recelvables from term-deposit less than 3 months £ [
Trd tnutic phl 16 chue dal hgi thuting nién 1372
Prepaid expense for AGM organization =
Cdc khodn a3t coe vd ung trude
Depoasit suspense 137.3 15,081,981 22,540,990
Phéf thu khdc
Other recelvables el
3.4 |Pwphong ng phal thu kit avi (%) 138
- Provision for doubtful debt
TONG TAI SAN
TOTAL ASSETS 200 123,540,296,084 153,296,109,580
o N PHAI TRA 1
* |TOTAL LIABILITIES
Vay ngén han
L |Shorterm loans i
Phal tra v@& mua céc khoan diu tu 312

2. |payables for securities bought but not yet settied

Phal tra phi phét hanh, mua lal chifng chi quf cho Pal Iy phén
3, |ph6lvacngty quan ly qu 213

*  |Subscription and Redemption fee payable to distributors and
fund management company

4 Thu# va céc khoan phal ndp Nha nuéc 314
*  |Tax payables and obligations to the State Budget
s Phal tra thu nh§p cho Nha dau tv 315
*  |profit distribution payables
Phal trd nha d3u tv trén tai san gIT hY 5.1
Payables to Investors for investment bought on behalf 2
Phal trd nha ddu t trén cf tic 03 thu 3152
Payables to Investors for collected dividend
Chi phi phal tra
» uwp:o:mulh 316 . 38,130,457 56,865,229
Phdl trd phr moi gil
Brakerage fee payable 3161
Trich trde phi kiém todn
Expense acorvals- Audit fee 3162 36,130,457 56,865,229
Tk 0ok P g U VY. 6.3
Expense accruals - General meeting i
Trich tnade thu leo ban d9l dién quf
Expense accruals - Remuneration Payable to Fund's Board of 3164
Representatives
Tifch tnsde ot phil hop va chil phi céng téc cla ban dal dién
Accrual for Board of Representalives meeting expense & travelling J16.5
expense
Trich trutc phi bdo cdo thiting nién 3165
Expense accruals for Annuel report
;  |Phai tra cho Nha @Bu tu' v& béin Chirng chi quf 3ty
Subscription Suspense Payable
8 Phal trd cho Nha dBu t v& mua Il Chirng chi quf 218
Redemption payable
z—

TN . S TS



Phal tra dich vy quin Iy Quf ETF
Fund management related service expense payable

319

125,510,698

140,845,708

9.1

Trich trudc phal trd phi quin ly
mmhmt_-

J19.1

67,010,698

82,345,708

9.2

Phal trd phf ki ky
Custodian fee payables

319.2

20,000,000

20,000,000

Trich trutie phdi trd phi dich wy luis &y
Expense acaruals for Custodian service

319.2.1

20,000,000

20,000,000

Trich trutic phi dich wy ks & - giao dich chihg khodn
Expense accruals for Qustodian service - Transaction fee

319.22

9.3

Trich tradc phi gidm sét
Expense accruals for Supervising fee

319.3

5,500,000

5,500,000

9.4

Trich trutic phi quén trf quf
Expense accruals for Fund administration fee

319.4

16,500,000

16,500,000

2.5

Trich truthc phi dich vy dgi Iy chuyén nhipng
Expense accruals for Tranfer agency fee

319.5

16,500,000

16,500,000

10

Phal trd, phil ndp khic
Other payables

69,113,855

41,764,155

Phdi trd phl thidt Kip qup ban dBu
Fund initial set-up fee psyables

Phdi trd phi giao dich ching khodn iy nhd ddu tv
TMMMMWMMM

grm/m/amd:ﬂ W tinh gid try &1 sdn rdng tham ohiéu (INAV)
0 HOSE
Accrual expenses payable to HOSE for INAV calculation

32,070,610

19,638,918

Dy chi phl clip quy®n su dyng ohl s8 cho HOSE
Accrual expenses payable to HOSE for Index usage

32,070,612

19,638,920

Phdl trd phi qudn i thuting nién cho UBCKNN
Annual management fee pald to SSC

4,972,633

2,486,317

Phdl trd khdc
Other payable

TONG NQ’ PHAI TRA
TOTAL LIABILITIES

232,755,010

239,475,092

GIA TR} TAI SAN RONG O THE PHAN PHOI CHO NHA BAU TU
NAM GIU CHUNG cHi MO
DISTRIBUTABLE NET ASSET VALUE (I-II)

123,307,541,074

153,056,634,488

Vén gép cia céc nha ddu tu
Paid up capital

411

64,000,000,000

79,000,000,000 |

Vén gop phit hanh
Capital from subscription

412

195,000,000,000

[
193,000,000,000

Vén gdp mua gl
Capital from redeemption

413

(131,000,000,000),

(114,000,000,000)

Thing du vBn gép cia Nha dlu tv
Share premium

414

(13,751,740,096.00)

™
(30,188,237)/

Lg! nhu§n chua phén phdl
Undistributed earnings

420

73,059,281,170

v
74,036,822,71; :
U HA

%%mm RONG CUA QUY M& TREN 1 BON V] CHONG
Q

NET ASSET VALUE PER FUND CERTIFICATE

(IV=(1-11)/111)

430

19,266.80

Y QUY
19,374.25

LOT NHUAN DA PHAN PHOI CHO NHA DAU TV
DISTRIBUTED EARNINGS

Lyl nhu§n/tal sin @& phin phol cho Nha diu tu trong ky
Distributed earnings assets in the period

441

Lol nhudn @8 phin ph8l cho Nha dBu tw 10y kil tiY khi thinh I§p
Quf md d&n ky I§p béo cho niy

Accumulated distributed profit/ assets

442




cAc cHi TIBU NGOAI BANG CAN D01 KE TOAN

Do vl binh: YND/CCQ
STT/ KY TRUGC/
Al CHi TIRU/ INDICATORS M5 s6 KY BAO CAO/ THIS PERIOD LAST PERIOD
1 Tal sén nhin th€ chip 001
*  |Assets recelved as pledge

Ng khé ddl a8 xu Iy
2 | written off bad debts 002

Ngogl t§ céc logl
LS Mo S 003

S8 lugng Chirng chi quf dang luu hanh )
% |Number of outstanding fund certificates o $/400/00009 7,000,000.00

Ngud 1§p bifu K& todn trudng Téng glém a8c
(K, ho tan) (K, ho tén) (KJ, P tén, dbng dsu)

Pham Thi Nyt

KE TOAN TRUGNG

%}m l%w’:‘,& ./‘{(}I_H

bé ‘6ﬁfay Sink

PHO TONG GIAM POC




Mmiu s6 BO3 - ETF: MBu béo céo thay a8l gl4 tr] tAl san rdng, glao dich ching chi quf
Template BO3 - ETF: Report on change of Net Asset Value, trading of Fund Certificate

(Ban hdnh kém theo Théng t'sG 181/2015/TT-BTC ngdy 13 théng 11 ndm 2015 cua B0 Tél chinh huting ddn thénh kp va quén Iy qug hodn 061 danh muc)

(Issued in association with Circular 181/2015/TT-BTC guiding establishment and management of Exchange Traded Fund)
BAO CAO THAY D81 GIA TR TAI SAN RONG, GIAO DJCH CHUNG cHi QUY

STATEMENT OF CHANGE IN NET ASSET VALUE AND REDEMPTION, SUBSCRIPTION OF FUND CERTIFICATE

Quy 1T ndm 2024 /Quarter I 2024

Tén Céng ty quan I qui: CBng Ty TNHH Quan Ly Quf SSI

Management Fund Company SSI Asset Management Company Limited

Tén ngén hiang glém sét: NgAn hang TMCP Dlu tv va Phét trién Vigt Nam - Chi nhénh Ha Thanh

Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
Tén Qui: Quf ETF SSIAM VNX50

Fund name: SSIAM VNX50 ETF

Ngay 1§p béo cao: Ngay 15 théng 07 nim 2024

Reporting Date: 15/07/2024

©dn i tinh/Currency: VND

STT
No

[

NI dung Quy II n&m 2024 Quy I ndm 2024
Item Quarter IT 2024 Quarter 1 2024

Quy ETF SSIAM VNX50
SSIAM VNX50 ETF

1

Gi4 tr| t3l san rdng cua Quf ETF (NAV) d3u ky

Net Asset Value (NAV) at the beginning of period 153,056,634,488 162,764,538,263

I

Thay d81 NAV so vdi ky trude (= I1.1 + 11.2), trong d6:

Change of NAV during the period (= IL.1 + I1.2), of which: (a7aas;ne8] WILNERT

n1

Thay 681 NAV do bién ddng th] truding va hoat ddng glao djch

clia ETF trong ky
OW%‘Z of NAV du:y'n market fluctuation and the fund's (1,027,541,545) 20,202,945,943

investment during the period

.2

Thay @81 NAV do phan chia Lgi nhudn/Tal sin clia Quf ETF cho
Nha ddu tu trong ky

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

Thay @8 NAV do hodn @8l lal, phat hanh thém Chifg chi Qu
ETF (= 1IL1 - 111.2)

Change of NAV due to redemption, subscription of Fund
Certificate

(28,721,551,869) (29,910,849,718)

.1

Khoan thu tir vigc phét hanh b8 sung Chimg chl Quf ETF 3,604.391,464
Increase from Subscription of Fund Certificate et ol

1.2

Decrea:: ;::a n:at:'n‘\’;l;%cor :é" F;‘:‘dl’claﬂﬂcateml = (32,415,943,333) (29,910,849,718)

Gl4 tr] 31 san rdng clia Quf ETF cubl ky (= 1+ 11 + 1IT)
NAV at the end of period (= I + 11 + IIT) 123,307,541,074 153,056,634,488

Ngudf i§p biéu
(Ky, hg tén)

? /2{1”71/ CML e/Vf‘Juyuﬁ /

K& ton trudng Téng glém d8c
(K, ho tén) (Ky, ho tén, déng dau)

KE TOAN TRUGNG

Moai Fuyén ./%wr

D6 6%5&; 7 /Ln/’ij

pHO TONG GIAM POC




Miu 5§ BO4 - ETF: Béo céo danh myc diu tw
Template BO4 - ETF: Investment portfolio report

(B3n hnh kém theo Thing tv s& 181/2015/TT-BTC ngdy 13 thing 11 ndm 2015 cla BY Tl chinh huting dén thanh Ip vé quén Iy quy hodn déi danh myc)
(Issued In association with Circular 181/2015/TT-8TC gulding establishment and management of Exchange Traded Fund)

1 Tén Céng ty quan Iy quit
Management Fund Company
2 Tén nghn hing glém sit:

BAO CAO DANH MycC DAU TU
INVESTMENT PORTFOLIO REPORT

Tl ngdy 30 thdng 06 ndm 2024 - As at 30 June 2024

Céng Ty TNHH Quan Ly Quf SSI

SSI Asset Management Company Limited

Ngln hing TMCP Dlu tu' va Phét trién Vigt Nam - Chi nhénh Ha Thanh

Supervising bank: Bank of Investment and Development of Vietnam Jsc - Hathanh Branch
3 TénQufs Quf ETF SSIAM VNX50
Fund name: SSIAM VNX50 ETF
4 Ngay 1§p béo cho: Ngdy 15 théng 07 nim 2024
Reporting Date: 15/07/2024
Dadn vj tinh/Currency: VND
G TTouony =
Ty 1@ %/Téng gié trj tai
s Logl tal sén ssgng | ;p?;;'l‘n‘;"y Téng glé tr] sin clia quf
Asset types Quantity Total value 9 /Total asset value of
e bfo.ciol“ the Fund
© |CO phigunlém y&t 4,012,128 122,917,067,750 99.50%
1 ACB 290,931 23,800 6,924,157,800 5.60%
2 CTG 58,619 31,000 1,817,189,000 1.47%
3 DCM 9,600 36,000 345,600,000 0.28%
4 DGC 16,596 122,500 2,033,010,000 1.65%
5 DIG 35,478 26,550 941,940,900 0.76%
6 DPM 12,800 36,100 462,080,000 0.37%
7 EIB 114,046 18,900 2,155,469,400 1.74%
8 FPT 90,278 130,500 11,781,279,000 9.54%
9 FRT 6,400 177,000 1,132,800,000 0.92%
10 GEX 46,483 22,100 1,027,274,300 0.83%
11 GMD 20,300 83,000 1,684,900,000 1.36%
12 HCM 27,399 26,200 717,853,800 0.58%
13 HDB 157,836 23,000 3,630,228,000 2.94%
14 HPG 254,412 28,300 7,199,859,600 5.83%
15 HSG 38,083 23,900 910,183,700 0.74%
16 HUT 26,000 17,000 442,000,000 0.36%
17 1DC 14,410 59,700 860,277,000 0.70%
18 KBC 41,933 29,000 1,216,057,000 0.98%
19 KDC 11,558 55,000 635,690,000 0.51%1 /" ~
20 KDH 34,905 36,900 1,287,994,500 o/ CON!
21 LPB 167,458 28,200 4,722,315,600 3. 8o TIAGH WAt
22 MBB 211,613 22,200 4,697,808,600 3.80p8{\ QUANI
23 MSB 123,670 14,300 1,768,481,000 1.43%P S!
24 MSN 52,020 74,700 3,885,894,000 3.15% N
25 MWG 85,118 62,400 5,311,363,200 430%)] el
26 NLG 19,592 41,400 811,108,800 0.66%
27 NVL 85,100 13,300 1,131,830,000 0.92%
28 PDR 28,399 23,700 673,056,300 0.54%
29 PNJ 19,474 95,500 1,859,767,000 1.51%
30 POW 34,100 14,900 508,090,000 0.41%
31 PVD 20,251 28,800 583,228,800 0.47%
32 PVS 17,400 40,600 706,440,000 0.57%
33 SHB 223,848 11,400 2,551,867,200 2.07%
34 SHS 53,200 16,800 893,760,000 0.72%
35 SSI 76,887 33,950 2,610,313,650 2.11%
36 STB 137,200 28,800 3,951,360,000 3.20%
37 TC8 333,200 23,350 7,780,220,000 6.30%




hodc gla tr|

Ty 18 %/ Téng gia tri tai

ts

Loal tai san S8 lwgng 5 Téng gia trj san cla quy
o Asset types Quantity hop Iy tal ngdy Total value % /Total asset value of
béo céo the F
R s e Fund
38 P8 80,146 17,200 1,378,511,200 1.12%
39 veB 44,780 85,200 3,815,256,000 3.09%
40 veG 23,968 18,250 437,416,000 0.35%
41 val 22,240 46,100 1,025,264,000 0.83%
42 VHC 8,140 70,100 570,614,000 0.46%
43 VHM 95,050 37,650 3,578,632,500 2.90%
44 VIB 83,018 21,000 1,743,378,000 1.41%
45 VIC 83,445 41,200 3,437,934,000 2.78%
46 vic 21,706 101,500 2,203,159,000 1.78%
47 VND 79,800 16,050 1,280,790,000 1.04%
48 VNM 60,800 65,500 3,982,400,000 3.22%
49 VPB 346,329 18,650 6,459,035,850 5.23%
50 VRE 66,109 20,450 1,351,929,050 1.09%
Ig:_', 4,012,128 122,917,067,750 99.50%
[es) mmmmmmﬂ
GIAO DICH, CHUNG CHi QUY KHONG
P NIEM YET
UNLISTED SHARES, TRADING
REGISTRATION, UNLISTED FUND
C
TEng
Total
Téng cac loai c3 phiéu ”
Total shares 4,012,128 122,917,067,750 99.50%
Trai phiéu
v Bonds
Tsng
Total
v Cac loai chirng khoan khac
Other sercurities
1 Quyen mua chirng khodn 79,860,000 0.06%
2 Chi tiét loal hgp dong phai sinh(*)
Inddex future contracts
Téng
Total _ 79,860,000 0.06%
Tong cac loal chirng khoan
Total investment 4,012,128 122,996,927,750 99.56%
VI Céc tal san khac
Other assets
1 CB tirc duge nhén Dividend recelvables 101,832,000 0.08%
Tra trudc phi quan Iy niém y&t ciia 53 giao
dich chifng khodn
& Prepald expense for listing management of 15,081,981 0.01%
‘Tlgn bén chiing khoan phai thu
3 Receivables from investments sold but not
et settled
4 Phai thu khac
0&hg[ recelvables
T
e 116,913,981 0.09%
n
vII et g
Tién, tudng dud
1 C%;n' ;mgfg gﬁnglzalsnts 426,454,353 0.35%
Tién gui ngan hang
1.1 ot 426,454,353 0.35%
1.2 Cac khofn tuong duong tign :




GIa U ouonyg T—_— - -
hodc gia tr| Ty & %/Téng gia tri tai

Lol tal san S& lugng ) Téng gié tri san cua quy
i Asset types Quantity hop Iy tal ngdy Total value % /Total asset value of
béo cho the Fund

B madeok mulen

Tién gl ngén hang ¢ ky han trén 3 thang

# Deposits with term over three (03) months
3 Chtng chi tien gun
4 cy chuyén nhugng...

ts...

426,454,353 0.35%
bl 4,012,128 123,540,296,084 100.00%
Ngudi 1§p biu K& toén trudng Téng glém dbc
(KY, ho tén) (Y, ho tén) (Ky, ho tén, déng ddu)

2 TRACH NHIEM HOU AN
QUAN LY QUY

Pham Thi J@a{yél //7

KE TOAN TRUBNG

Wi Fusiéin -A,/?"W‘ Db .:gfay Sink

PHO TONG GIAM POC




’ MAu s8 BO5g - QM, Bao cdo luu chuyén tién té
Template BO5g - QM. Cash flow statement

(Ban hanh kém theo Théng tu' s5 181/2015/TT-BTC ngdy 13 théng 11 ndm 2015 cua B Té/ chinh hubing din thénh Ip vé quén Iy quy hodn

dél danh myc)

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

Tén Cdng ty quan ly quf:
Management Fund Company:
Tén ngén hang gladm sat:
Supervising bank:

Tén Quf:

Fund name:

Ngay I§p bdo céo:
Reporting Date:

CASH FLOW STATEMENT
Quy IT ndm 2024 /Quarter I 2024

Cdng Ty TNHH Quan Ly Quy SSI

SSI Asset Management Company Limited

Ngén Hang TMCP Du tu va Phét trign VI§t Nam - Chi nhénh Ha Thanh
Bank for Investment and Development of Vietnam Jsc - Hathanh Branch

Quf ETF SSIAM VNX50

SSIAM VNX50 ETF

Ngay 15 thang 07 ndm 2024

15/07/2024

1. Loi nhugn Eﬂmﬂ thu na%p doanh

nghigp

(1,027,541,545) 20,202,945,943

| Profit before income tax
1.1 Ldi nhuén trudc Thué thu nhap doanh nghiép

2. Diéu chinh cho cac n tang gia trj tal

san rong tir cac hoat déng déu tu
Adjustment for NAV increase from investing

(- 1ai) hgc (+ 18) chénh [&ch ty gia hdi dodi/ danh

gié lai cac khoan dau tu chua thyc hign
Unreliased Gain or (Loss) from FX

(+) chi phi trich trud

c
Increase of A ed nses
Diet chinh 16/(lgf nhugn) do viéc mua hg chifng

khodn han ché
Adjustments for (gain)/loss from buying Restricted

011 (1,027,541,545) 20,202,945,943
02 2,548,679,353 (20,190,844,561)
02.1 10,310,481,017 (14,876,982,011)
n
02.2 19,065,228 19,065,229
02.3 3,705,000 720,000

&
-

Dieu ch!nh 18/(Igi nhuan) do viéc mua lai chdng chi

quy
Adjustments for (gain)/loss from redemption

s

0.24 (7,784,571,892) (5,333,647, (/gj

3. Lgi nhudn tr hoat dgng dau tu tru'dc thay
dadi vén luu djng
profit from investing activities before changes

*
05 1,521,137,808 12,101,3&% >

lin workina capital
(-) Téng (+) giam dau t

20 (625,025,525) 1,422,987,140

Incr
(-) Téng, (+) giam phai thu bén chifng khodn dau tv
(Increase), Decrease in Recelvables from
investments sold but not yet settled

() T3ng, (+) giam dy thu phal thu tién 18l cAc

khoéan dau tv
(Increase), Decrease in Dividend and Interest

07 (18,027,600) 33,233,600

(-) T4ng, (+) gldm cac khoan phal thu khac

08 7,459,009 (22,540,990)

L
(+) Téng, (-) glam vay ngan han

Increase, (Decrease) in Short term Loans




(+) Tang, (-) glam phal tra cho ngudi ban

Cash at bank for Fund's subscription/redemption

(Decrease), Increase In payables for securities 10 (127,130,000)

(+) TAng, (-) gidm phai tra cic Dal Iy phan phal

Ching chi qu§, C8ng ty Quén ly Quy

(Decrease)/increase In subscription and redemption 11

fee payable to distributors and Fund Management

\Company

(+) Téng, (-) glam phal tra thu nhdp cho Nha dau tu' 2

Increase, (Decrease) profit distribution payables

(+) Tang, (-) glam Thué va cac khoan phal ndp Nha

nudc

Increase, (Decrease) Tax payables and obligations 13

(+) Tang, (-) gldm phal tra cho Nha déu tv vé mua

Ching chi quy 14 (11,808,000)

Increase, (Decrease) Subscription Suspense Payable

(+) Tang, (-) gidm phai tra cho Nha dau tu v& mua

lal Chirng chi quy 15

(+) Tang, (-) giam phgl %g phal F%p khéc

Srces ' (Decrease) Ott 4 b 16 (35,313,684) 2,333,761

(+) Tang, (-) glam Phai tra djch vy quén Iy Quy md

Increase, (Decrease) Fund management related 17 9,528,374 (47,804,942)

service expense payable

(+) Tang, (-) giam Thu€ Thu nhdp doanh nghiép d:

ndp 18

(1+2+3) 19 859,758,382 1,261,371,951
et

I Luu chuyﬂn Egn tir hoat ddng tal ch’i’nh I

Cash flow from financin

1. Tién thu ti phat hanh Chirng chi quy ETF 21 745,531,464

Receipts from subscriptions e .

Favrriants for radeots (1,451,593,333) (1,509,784,718)

3. Tién vay g&c 13

Pnn%lgl of Loans

4, Tién chi trd ng gbc vay 14

e o WA dou T

5. Tién chl , tién 18] cho nha dau tv 35

Mg_rm.mﬂt_m%

6. Tien thay thé chifng n b| han ché dau tv 6

Receipts from riptio!

A o g B

(1-2+3-4-5) 30 (706,061,869) (1,509,784,718)
el casl ouliiow

u. Tn/gl m i

Net Increase/Decrease In cash and cai

equivalent for 40 153,696,513 (248,412,767)

IV. ﬁﬂ v& Chc khoan tuong duang tién dau

ky

Cash and cash equivalents at the beginning of S0 272,787,840 521,170,607

iperiod —

oot “‘3‘!" "‘[ e “I A — 51 272,757,840 521,170,607

: Tign 9‘"| b °E" "E"'g d‘l. - "°°t| Sy 52 272,757,840 521,170,607

- Tién gin cho hoat ddng mua bén clia nha dau tv 53
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- Tién gl phong téa 54 )
|Frozen Account
V. Tién va céc khoan twdng duang tién cudl ky 272,757,840
Cash and cash equivalents at the end of period 8 A0 i
Tién gu ngan hang cudl ky: s 56 426,454,353 272,757,840
- Tién gui ngan hang cho hoat ddng clia Quy 57 426,454,353 272,757,840
g l ! I I n E I. " n 0 "
- TIén gt cho hoat déng mua bén clia nha dau tu 58
Cash at bank for Fund's subscription/redemption
- Tién gui phong tda 59
ﬂ'ﬂlﬂ%
VI, Thay & va cac khoan tudng du'dng
tién trong ky 248,412,767)
Changes In cash and cash equivalents in the 0 152,090,013 (
thc
Other %

Ngu'di lap biéu K& tgin trudng T8'ng giam déc

(KY, ho tén) (Ky, ho tén) i(Kv. ho tén, dénq déu)
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1.3.

Cong Ty TNHH Quin Ly Quy SSI
Quy: SSIAM VNX50 Miu 56 BO6g - ETF
(Ban hanh kém theo Thiong tw §6 181/2015/TT-BTC ngay 13
thang 11 nam 2015 cia B6 Tai chinh hieéng ddn thanh ldp va
quan Iy quy hodn doi danh muc)

BAN THUYET MINH BAO CAO TAI CHINH CHQN LQC
Quy Il - Namm 2024

Dic diém hoat djng clia Quy
Giily chimg nhfin chio bén chirng chi Quy va Gidy ching nhin diing ky thanh Ip Quy

Quy ETF SSIAM VNX50 (tién than 1a Quy ETF SSIAM HNX30) duge Uy ban Chimg khodn Nha nuée
clp Gidy chimg nhan chio bén chimg chi qu§ ra cdng ching s 84/GCN-UBCK ngay 14/10/2014 va Gidy
ching nhén dang ky thanh 1gp Quy ETF SSIAM HNX30 s6 17/GCN-UBCK ngay 10/12/2014.

Ngay 21/08/2017. Quy duge Uy ban Chimg khodn Nha nuéc cp gidy Chimg nhén sira déi s6 02/GCN-
UBCK vé viée thay dai tén Quf thanh ETF SSIAM VNX50 va chuyén déi Ngan hang gidm sit tir Ngdn
hang TNHH MTV Standard Charterd Viét Nam sang Ngén hang TMCP Péu tir va Phat trién Viét Nam —
Chi nhanh Ha Thanh.

Vio ngay 22/12/2014. Quy ETF SSIAM HNX30 da dugc So Giao Dich Chimg Khoan Ha N6i cép quyét
dinh niém yét sé 697/QD-SGDHN. Ngay 31/08/2017. Qu§ da hiy niém yét trén S¢ Giao Dich Chimg
kho4n Ha Noi va niém yét trén S& Giao dich Chimg khoan Hb Chi Minh tir ngay 24/10/2017.

Trong dot phat hanh chimg chi Quy ETF SSIAM HNX30 lin du ra céng ching. vén diéu 1¢ da huy dong
duge 12 101.000.000.000 (mdt trdm linh mét ty) ddng. twong tng véi 101 (mdt trdm linh mét) 16 Chimg
Chi Quy. Ménh gi ciia mi Chimg Chi Quy la 10.000 (mudi nghin) dong.

Quy duge td chirc dudi hinh thire quy mé. hinh thanh tir viéc tiép nhan. hoan ddi Danh Myc Chimg Khodn
Co céu ldy Chimg Chi Qu¥ theo quy dinh cta phap lugt Vigt Nam. Chimg Chi Quy dugc niém yét va giao
dich trén S Giao Djch Chimg Khoén.

Pia chi lién h¢ ciia Quy

Cong Ty TNHH Quén Ly Quy SSI. Téng 5. Toa Nha 1C Ngé Quyén. Hoan Kiém. Ha Noi.

Nhirng dic diém chinh v& hoat dgng Quy

Quy mé vén Qu: Vén diéu 1¢ ciia Quf theo Gily ching nhn dang ky thanh 1ap quy 1a: 101.000.000.000
dbng.

Muc tiéu ddu tu ctia Quy 1a hudng tdi dat higu qua dAu tu bam sat mirc sinh 10i thuc té cia Chi S6 VNX50
trong tit ca céc giai doan. Chi s6 VNX50 1 chi s6 gid thé hién bién dong gia cb phiéu clia cic Cong ty
niém yét trén HOSE va HNX. Chi s6 VNX50 bao gém 50 cdng ty ¢6 gid trj vén héa va thanh khoan hang
dAu trong 16 ¢b phiéu VNX Allshare dap (mg céc diéu kién sang loc theo quy dinh vé tu cach cd phiéu. ty 18
free float (khbi lugng cé phiéu tu do chuyén nhugng so véi khéi lugng cb phiéu dang luu hanh trén thi
truomg). thanh khoan. va thugc Top 50 gid trj vén héa ctia VNX Allshare. Ngdy co s& cla cuia chi sé
VNX50 12 21/07/2017 véi diém co s& 1a gia trj chi s6 dong cira ciia VNX Allshare ngdy 21/07/2017. Céng
Ty Quan Ly Qu ¢6 trach nhi¢m dam béo mirc sai léch so voi Chi S6 Tham Chiéu cta Quy lién tuc trong
ba (3) thang gin nhét khéng vuot qua mirc sai léch t6i da theo quy dinh ctia HNX 1a 10%.

Nguyén tic lya chon ¢6 phiu du tu ciia Quy:

a) Cic cb phiéu nim trong ré Chimg Khoan Co Céu VNX350.




a)

b)

c)

d)

e)

g

b) Cace ¢b phiéu khang nim trong rd Chimg Khodn Ca Cliu VNXS50 nhung nam trong danh muc chimg
khodn dyr phong cia Chi 6 VNX50. Danh myc chimg khodn dyr phong ndy duge S& Giao Dich Chimg
Khotn Thanh phé Hd Chi Minh (HOSE) cong bd dinh ky cang danh myc 50 ma chinh thic ¢6 trong
Chi $6 VNX50 tai mi ky xem xét dinh ky chi s6. Néu viée diu tr cic ¢b phiéu nim trong danh sich
dir phong xay ra thi vi¢e diu t s@ duge xem x¢t lya chon theo thir ty tir trén xubng dudi dé thay thé
cho mgt hodie mét s ¢b phiéu trong danh sach thanh phin chinh thirc ciia Chi Sb VNXS50.

Gid trj danh myc ddu tr cia Quy thong thuong khong thip hon 95% gid trj danh muc chimg khodn
twong \mg cla chi s tham chiéu VNX50. Tuy nhién. trong mét s6 trurémg hop khi S¢ Giao dich Chimg
Khoan Thanh Phé H3 Chi Minh (HOSE) ¢6 thay ddi dinh ky hogc thay ddi bt thudng danh muc chi s6
tham chiéu VNX50 hotic do syr bién dong dot ngdt ctia thj trudmg din (6i ty 1§ tai san ddu tr cia Quy
vao danh myc chimg khodn c6 thé bién dong dudi 95% gid trj danh muc chimg khodn tuong img ctia
chi s6 tham chiéu VNX50. Khi ¢6 nhimg bién dong trén xiy ra. Quy s¢ nd luc tdi da diéu chinh lai ty
1¢ tai san dAu tr cia Quy vio danh myc chimg khodn co chu vé mic t6i thiéu 95% gid tri danh myc
chimg khoéin trong tmg ciia Chi $6 Tham Chiéu VNXS50.

Ky tinh gid trj tai san rong (NAV): Gid trj tai san rong ctia Quy s€ duge dinh gid hang ngay va cubi thang.
Trong trudng hep ngay dinh gid roi vio ngdy nghi hoiic ngdy 18 thi ngdy dinh gia la ngay lam viée ké tiép
lién ngay sau do. DGi véi ky dinh gia hang théng. ngdy dinh gid 1a ngay ddu tién cua thang tiép theo. va
khong thay déi ké ca trudmg hop ngdy dinh gid roi vao ngay nghi hofic ngay 1.

Tén sudt giao djch Chimg chi quy: Tén suft giao dich hoan déi duge t chirc dinh ky hang ngay.
Han ché dAu tr cia Quy mé: Danh Myc Déu Tu cia Quy ETF SSIAM VNXS50 phdi phi hop véi muc tiéu
va chién luge diu tr da duge quy dinh tai Diéu 9 Diéu Lé ndy va Bin Céo Bach.

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

Khong diu tu vao qud mudi lim phén tram (15%) tdng gié trj chimg khodn dang luu hanh ctia mot td chirc
phat hanh. ngogi trir trdi phiéu Chinh Phu;

Khéng diu tr qué hai muoi phin trim (20%) tdng gié tri tai san cia Quy vao chimg khodn phat hanh bai
cling mot td chirc. ngoai trir tri phiéu Chinh Phu;

Khong duge diu tr qua ba muoi phin trim (30%) tong gié trj tai san ciia Quy vao cic cong ty trong cing
mét nhém cong ty c6 quan hé s¢ hitu véi nhau, trir trudng hop do la Chimg Khoén Co Céu nim trong danh
muc Chi S Tham Chiéu;

Khéng diu tr vao chimg chi cia chinh Quy d6. hofc ciia cac quy diu tu chimg khodn. cdng ty diu tu
chimg khoan thanh 13p v hoat dgng tai Viét Nam;

Khéng duge ddu tu vao bit dong san. ¢d phiéu chua niém yét. ¢ phiéu chua dang ky giao dich cia cong ty
dai ching. phin v6n g6p tai cong ty trach nhiém hitu han. tréi phiéu phat hanh riéng 1¢; trr trudmg hop d6 Ia
cdc tai sin qu§f duge hudmg loi tir céic quyén ctia chi s& hiru;

Khong duge ddu tu vio chimg khodn phit hanh béi Cong Ty Quén Ly Quy. Ngudi C6 Lién Quan ciia Céng
Ty Quan Ly Quy. Thanh Vién Lip Qu trir trudmg hop d6 13 Chimg Khodn Co Cau nim trong danh muc
Chi S Tham Chiéu;

Tai moi thoi diém. tdng gia tri cam két trong céc hop ddng chimg khoan phai sinh va du ng cac khoan phai
tra ciia Quy. khong dugc vuot qua Gia Trj Tai San Rong Cua Quy

Cong Ty Quén Ly Quy khéng dugc phép vay dé tai trg cho cac hoat dong cua Quy ETF. trir truémg hop
vay ngén han dé trang tréi céc chi phi cin thiét cho Quy. Téng gid tr cdc khodn vay ngdn han cia quy
khong duge qua nam phin tram (5%) Gid Trj Tai San Rong Cia Quy tai moi thoi diém va thoi han vay téi
da 14 ba muoi (30) ngay.
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Co céu ddu tr ctia Quy ETF quy dinh tai diém a. b. ¢ vé han ché dau tir ciia Quy dugc phép sai Iéch nhung
khong qué mudi lam phin trim (15%) so véi cic han ché diu tw quy dinh néu trén va chi do cdc nguyén
nhin sau:

v Bién dong gid trén thi truong cua ai san trong Danh Myc Péu Tu ctia Quy;

v Hoat dong chia. tach. hop nhét. sép nhdp. gidi thé. phé san. thau tém. chio mua cong khai cua cac
td chirc phat hanh;

v Co chu danh myc chimg khodn ctia chi 6 tham chiéu thay déi;

v Quy thye hién cac khoan thanh toan hgp phap; thye hién cac hoat ddng hodn dbi danh myc ching
khodn co cdu theo quy dinh tai Diéu 12 Thng tw 229/2012/TT-BTC vé Huéng din thanh 1dp va
quan 1y quy hodn déi danh muyc;

v Quy dang trong thoi gian thanh ly. gidi thé hojic thdi gian hoat ddng cta Quy tinh tir thoi diém
dugc cép gidy chimg nhin dang ky thanh 1dp quy c6 hiéu luc chua qué chin muoi (90) ngay.

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

Ky ké todn

Ky ké toan nam ctia quy 1a tir ngdy 01 théang 01 dén ngay 31 thang 12.
Don vj tién t¢ sir dyng trong ké toan

Bio céo tai chinh duge 1ap va trinh bay bing Ddng Viét Nam (“VND”).
Chufin myec va Ché a9 ké todn ap dung

3.1. Ché ap ké toan dp dung

3.2

42

Quy s& dp dung ché do ké todn Viét Nam va tuan thu cac quy dinh khéc lién quan dén cong tic ké toan cho
Quy do cdc co quan ¢6 tham quyén quy dinh
Bdo cdo tai chinh

Céng Ty Quén Ly Quf ¢6 trach nhiém chudn bj céc béo cdo tai chinh thuémg ky vé két qua kinh doanh va
tinh hinh tai chinh ctia Qu§ va céc bio céo cin thiét khéc dé tudmg trinh hoat dong ctia Quy.

Bio c4o tai chinh ban nién /bdo cdo tai chinh hang nim s& dugc soat xét ban nién/ kiém toan doc 1ip hing
nim boi cong ty kiém todn dugc lya chon. Céc ban sao clia bdo cdo kiém todn va béo céo hoat dong cita
Quy phai dugc gtri dén timg thanh vién Ban dai dién quy va cong b cong khai trén website ciia Cong ty
quan 1y quy dé nha dAu tr c6 thé tham khao..

Cong Ty Quén Ly Qug phai tudn thi céc quy dinh hi¢n hanh ciia phap lut vé ché do bio cdo va cong bb
théng tin lién quan dén c4c hoat dong kinh doanh cia Quy.

Cic chinh sdch ké toan 4p dung
Tién giri ngdn hang va cc khodn tvong duong tién

Tién gtri ngdn hang va céc khoan tuong duong tién bao g(’)m tién gtri khong ky han va cac khoan diu tu
ngfin han khong qua ba (03) théng tai ngan hang c tinh thanh khoan cao. ¢6 thé d& dang chuyén déi thanh
mét luong tién xéc dinh. khong c6 nhiéu rii ro vé thay ddi gid tri va duge sir dung cho mye dich dap img
céc cam két chi tién ngén han hon Ia cho myc dich dAu tu hay la cdc myc dich khac.

Cic khodn dau tw

Cic khoan ddu tu chimg khodn duge ghi nhan ban déu theo gid gbc. chi bao gdm gia mua ma khong bao
2bm céc khodn chi phi lién quan dén viéc mua céc khoin diu tu d6 ké ca phi mbi gidi. phi giao dich va phi
ngdn hang. va dugc dnh gid lai tai ngdy cda béo cdo tinh hinh tai chinh theo phuong phap xac dinh gié tri
néu tai myc 4.2 (iii). Céac khodn ldi hofic 16 do danh gia lai cac khoan diu tr duge ghi nhin vao bao cdo thu
nhép.

= NN

=

=
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i)

i)

iii)

Phaén loai

Quy phan logi cdc chimg khoan niém yél va chua niém yél dugc mua véi myc dich kinh doanh la chimg
khoan kinh doanh.
Ghi nhin ban diu

Quy ghi nhan danh muc chimg khon co cdu duge hodn ddi 14y chimg chi quy tai ngdy lam viée thir hai ké
tir ngay giao dich hodn di — ngdy xac nhan hoan tét giao dich va xdc nhin quyén s& hitu cho Quy.

Quy ghi nhén danh myc chimg khoén ma Quy thyc hi¢n ddu tu tai ngay giao dich.

b phiéu thuémg va cb tirc chia bing cd phiéu duge hach todn vao cc khoan diu tr voi gid tri bing khong
va dugc dénh gid lai gid tri ciia cdc ¢b phiéu d6 vao ngdy 1dp bao céo tinh hinh tai chinh.

Gid trj cia quyén mua cd phiéu duge xéc dinh 1 phin chénh lch gilra gid thi trromg ciia ¢b phiéu tai ngay
13p béo cdo tai chinh va sb tién thyc hién quyén mua vao ngay thdng béo thyc hién quyén mua nhén vdi ty
1& cén c6 dé mua mot cb phﬁn méi. Gid trj cha quyén mua sé& dugce danh gid lai vao ngdy béo cdo tinh hinh
tai chinh.

Xdc dinh gid tri

Theo Théng tu 229/2012/TT-BTC ngdy 27 thang 12 nam 2012 do B3 Tai chinh ban hanh vé huéng din
thanh 1dp va quan ly quy hoan ddi danh muc. cdc khoan diu tu thudc Danh muc déu tr cha Quy duge danh
gid lai theo gi4 thi trudng tai ngdy cta béo cdo tinh hinh tai chinh. Trong trudng hop khong cé gid thi
truomg tai ngdy giao dich gin nhét hodic gia thi trudng c6 nhiéu bién dong. Cong ty Quan Iy Quy duge su
dung gi4 trj hop ly dé danh gid lai cdc khoan ddu tw. Gi4 tri hop 1y duge xdc dinh theo nguyén tic. phuong
phép hosic m hinh 1§ thuyét dinh gia tai san tai chinh da duge quy dinh tai diéu 1¢ Quy. hodc s0 tay dinh
gid ctia Quy hogc sau khi da dugc Ban Dai di¢n Quy chép thuén bing vin ban. Khoan dhu tu chimg khoan
dugc danh gié lai tai ngdy cta bdo cdo tinh hinh tai chinh theo Piéu 1¢ Quy nhu sau:

Trdi phiéu

Trai phiéu niém yét

Gia yét hogc tén goi khac tuy thuge vao quy dinh ndi bo cua Sé giao dich chimg khodn (gid sach). trén hé
théng giao dich tai S& Giao dich Chimg khoén cho cic giao dich mua ban thong thudng (outright) tai ngdy
¢6 giao dich gin nhit truée ngay dinh gi4 cdng 1ai Iy ké;

Truong hop khong c6 giao dich nhiéu hon hai (02) tuin tinh dén ngay trude ngay dinh gid hoiic chi ¢6 cic
giao dich voi gid ¢6 nhiu bién dong bét thudng theo quy dinh tai S tay Dinh gid va dd duoc Ban Pai dién
Quy chép thudn bing van bin. uu tién thuc hi¢n theo thir ty tir trén xubng mét trong cée mirc gid sau:

+ Gid xéc dinh theo phuong phép da duoc Ban Dai dign Quy chép thuan (chi tiét trong S6 tay dinh
gid);

+ Gia mua cong 1ai liy ké;

+ Ménh gié cong 14i liy ké.

Tréi phiéu khéng niém yét duoc dinh gid bing gid mua cong 1ai liy ké.

Chimg quyén giin lién voi trdi phiéu chuyén déi dugc dinh gid biing gid mua.

Cé phitu

Cb phiéu niém yét trén S¢ Giao dich Chimg khodn H& Chi Minh hoiic Ha Noi

Gi4 déng cira hofic tén goi khéc. thy thugc vao quy dinh ndi by ciia S& giao dich chimg khoan. cia
ngay c6 giao dich gn nhit truée ngdy dinh gid;

Truomg hop khéng cé giao dich nhiéu hon hai (02) tuén tinh dén ngdy trude ngdy dinh gid. wu tién
thye hién theo thir tyr tir trén xuéng mot trong cac mire gid sau:

Gi4 dong cira hofic tén goi khic. tay thudc vao quy dinh ndi bd ciia S& giao dich ching khoan. cua
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ngay c6 giao dich gin nhit trong vong 12 thang trudc ngay dinh gid; hoac

+ Gid mua; hoic

+ Gid trj s sach; hogc

+ Gi xéc dinh theo phrong phép da drge Ban Dai dién Quy chap thuan.

a Cé phiéu bj dinh chi giao dich. hozic hiy niém yét hodc hiy ding ky giao dich:
U tién thye hién theo thir ty tir trén xudng mét trong cdc mirc gia sau:

. Gié trj sd sach; hoiic

- Ménh gid; hodc

- Gia xéc dinh theo phwong phap da duge Ban Dgi di¢n Quy chép thuén.

- C4 phiéu cua té chirc trong tinh trang giai thé. phé san

Uu tién thuc hién theo thir tir tir trén xudng mét trong cdc mic gid sau:

- 80% gid tr thanh 1y cua cb phiéu dé tai ngay ciia béo cdo tinh hinh tai chinh gin nhit truéc ngdy
dinh gia; hodc

- Gia xac dinh theo phuong phap da duge Ban Dai dign Quy chap thugn.

Chirng khodn phdi sinh

- Chimg kho4n phdi sinh niém yét dugc danh gid lai vao ngay giao dich truée gin nhét truée ngay
dinh gia.
- Chimg khon phi sinh niém yét khong c6 giao dich trong vong 2 tudn trd 1én theo gid dugc xde

dinh theo phuong phép da duoc Ban Dai dién Quf chip thun.

iv) Chédm dit ghi nhn

4.3

Cic khoan diu tu chimg khoin dugc chdm dirt ghi nhan khi quyén dugc nhin dong tién tir khoan ddu tu
chimg khodn d6 da chdm dirt hofic Quy da chuyén giao phén 16n rii ro va lgi ich gén lién véi quyén s& hiru
chung khoan.

Gié vén cura chimg khoan kinh doanh dugc tinh theo phuong phép binh quin gia quyén vao cudi ngay giao
dich.

Céc khoan phai thu

Céc khoan phai thu bao gbm phai thu vé béan cdc khoan du tu. phai thu va dy thu ¢ tirc. tién 13i cac khoan
déu tu. phai thu tir vige quyét todn v6i nha déu tu khi Qu§ mua/ban hd chimg khodn bi han ché. cac khoan
phal thu tir don vi dAu tu trong trudng hop c6 su kign doanh nghiép (cb tirc bing tién. ¢ tire bing ¢b phiéu.
¢b phiéu thuéng. quyén mua cb phiéu phat hanh thém) phét sinh lién quan dén danh myc chimg khodn co
chu hoan déi do viéc ghi nhén s& hiru chua duge thue hién gitta Quy va nha déu tu hogic lién quan dén
chimg khoan bj han ché dang trong qua trinh mua/béan h¢ nha dAu tr va cac khoan phai thu khac lién quan
dén hoat dong ciia Quy. Céc khoan phai thu duge phan dnh theo nguyén gid trir di du phong phai thu khé
doi.

Theo Théng tu 228/2009/TT- -BTC ngay 7 thang 12 nam 2009 do B9 Tai chinh ban hanh. dy phong phai thu
khé doi duge 13p dya trén dy kién tdn thét c6 thé xdy ra trong trudng hop khodn ng chua dén han thanh
todn nhung té chirc kinh té 1am vao tinh trang phd sin hofic dang lam thit tuc giai thé; ngudi ng mit tich. bo
trén. dang bj cc co quan phét luft truy t6. xét xir hogc dang thi hanh an hofic da chét hogic dya trén tinh
trang qu4 han cta cc khoan phai thu vai ti 1€ trich 13p du phong nhu sau:
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4.5

4.6

Thai gian qud han Muc trich ldp

duw phong
Tir trén séu (06) thang dén dudi mot (01) nam 30%
T mot (01) nam dén dudi hai (02) nam 50%
Tir hai (02) nim dén duéi ba (03) niam 70%
Tir ba (03) nim trés 1én 100%

D&i véi cac khoan ng qué han. Qu ciing dénh gia thém vé kha nang thu hdi dy kién ciia céc khoan ng ndy
dé xédc dinh thém dy phong (néu cin thiét) ngoai khoan dy phong da duoc trich 1dp dya trén tinh trang ng
qua han.

Dyr phong ng phai thu khé doi duge trich 1ap cho cac tén thét c6 thé xay ra cho cac khoan ng chua dén han
thanh toén dugc x4c dinh bai Qu§ sau khi xem xét dén kha ning thu héi ciia céc khoan ng nay.

Céc khoan dy phong ng phai thu kho doi phét sinh dwgc ghi nhin vao bao céo thu nhép trong k.

Cac khodn phai tra

Cac khoan phai tra bao gdm phai tra vé mua céc khoan déu tu. phai tra dich vu quan ly Quy. phai tré tir viéc
quyét todn véi nha diu tr khi Quy mua/ban hd chimg khodn bj han ché. cic khoan phai tra cho nha dau tu
trong truong hop c6 sy kién doanh nghiép (cd tirc bing tién. ¢ tirc bing cb phiéu. ¢ phiéu thuong. quyén
mua cb phiéu phat hanh thém) phat sinh lién quan dén danh muc chimg khoén co cdu hoan ddi do viée ghi
nhén sé hitu chua dugc thue hién gitta Quy va nha diu tu hoic lién quan dén chimg kho4n bj han ché dang
trong qué trinh mua/ban hd nha diu tr va cac khoan phai tra khéc. Céc khoan phai tra dugc thé hién theo
gid gbe.

Dy phong

Dy phongn phai tra bao gdm phai tréd vé mua c4c khoan dAu tu. phai tra dich vu quan 1y Qu. phai tra tir
viéc quyét todn véi nha dAu tu khi Quy mua/ban hd chimg khoén bn s& lam giam sit cde loi ich kinh té
trong trong lai dé thanh toan c4c nghia vu v& khoan ng phai tra d6. Khoan dy phong dugc xéc dinh bing
cach chiét khiu dong tién dy kién c6 thé phai tra trong twong lai v6i ty 1§ chiét khdu truée thué phan anh
dénh gid hién tai cia thi trudng vé gia trj thoi gian cia tién va rui ro cu thé ctia khoan no do.

Phén loai cé4c cdng cu tai chinh

Nhim muc dich duy nhét 1a cung cp cac théng tin thuyét minh vé tim quan trong cla céc cong cy tai chinh

dbi véi tinh hinh tai chinh va két qua hoat dgng kinh doanh cita Qu§ va tinh chét va mirc d ri ro phat sinh
tir c4c cong cy tai chinh. Quy phén loai céc cong cy ti chinh nhu sau:




i)

if)

Tai san tai chinh

Tai san tai chinh dwge 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 1ai chinh duge Quy phan loai vao nhém nim giir dé kinh doanh. Tai san tai chinh dugc
phén loai vao nhém nim giir dé kinh doanh. néu:

- i san dugc mua chii yéu cho mye dich bén lai trong théi gian ngén;

- c6 bing chimg vé vigc kinh doanh c6ng cu dé nhim myc dich thu lgi ngén han; hogie

= cOng cy tai chinh phai sinh (ngoai trir cac cdng cu tai chinh phdi sinh dugc xac dinh la mot hop
ddng bao lanh tai chinh hoéic mdt edng cu phong ngira riii ro hiéu qua).

= Tai thoi diém ghi nhin ban du. Quy xép tai san tai chinh vao nhém xéc dinh theo gid trj hop ly
thong qua Béo cdo thu nhip.

Céc khoan du tu nim giit dén ngay ddo han

Céc khoan diu tr ndim giir dén ngay ddo han 1a cac tai san tai chinh phi phai sinh v6i céc khodn thanh todn
cd dinh hodic ¢6 thé xéc dinh va c6 ky ddo han ¢b dinh ma Quy c6 y dinh va c6 kha néng git dén ngay do
han. ngoai trir;

. cc i san tai chinh ma tai thai diém ghi nhin ban déu da duge Quy xép vio nhém xac dinh theo
gid tri hop ly thong qua Bédo cdo thu nhép;

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

. cdc tai sin tai chinh théa man dinh nghia vé cdc khoan cho vay va phai thu.

Ciéc khoan cho vay va phai thu

Cic khoan cho vay va phai thu 12 c4c tai san tai chinh phi phdi sinh v6i céc khoan thanh toan cb dinh hodc
¢6 thé xac dinh va khong dugc niém yét trén thi trrdmg. ngoai trix;

= cac khoan ma Quy ¢6 y dinh ban ngay hoic s& ban trong twong lai gin dugc phan loai la tai san
ném giir vi muc dich kinh doanh. va céc loai ma tai thoi diém ghi nhan ban ddu dugc Quy xép vao nhém
xéc dinh theo gia tri hop 1y théng qua Béo cdo thu nhip;

= céc khoan duge Qu§ xép vao nhém sin sang dé ban tai thoi diém ghi nhdn ban diu; hodc

céc khodn ma ngudi ndm giit ¢6 thé khong thu hdi duge phan 16n gid trj du tw ban ddu. khong phai do suy
giam chit luong tin dung. va dugc phén loai vao nhém sin sang dé ban.

Tai san siin sang dé ban 12 c4c tai san tai chinh phi phéi sinh dugc xéc dinh 14 sin sang dé ban hoic khong
dugc phén loai la:

- céc tai san tai chinh xéc dinh theo gia tri hop ly thong qua Béo céo thu nhép;
. céc khoan dau tr giir dén ngay ddo han; hodc
= c4c khoan cho vay va cac khoan phai thu,

Ny phii tra tai chinh dirgc xde dinh theo gid tri hgp Iy thing qua Bdo cdo thu nhip

No phi trd tai chinh dugc xéc dinh theo gid tri hop ly thdng qua Bdo céo thu nhdp 1a mot khodn no phai trd
tai chinh théa man mot trong céc diéu kién sau:

. Ng phai tra tai chinh duge Quy phin logi vio nhém ndm git dé kinh doanh. Mgt khoan ng phai
{ré tai chinh duge phén loai vdo nhom ném gitt dé kinh doanh néu théa man mét trong cdc diéu kién sau:

- duoc tao ra chu yéu cho myc dich mua lai trong thoi gian ngén;

- ¢6 biing chimg vé viéc kinh doanh cong cyu d6 nhim muc dich thu lgi ngin han; hoac

= cong cy tai chinh phi sinh (ngoai trir cdc cong cu tai chinh phdi sinh duge xéc dinh 1a mt hop
déng bio lanh tai chinh hogc mot cong cu phong ngtra rii ro higu qua).
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4.7

. Tai thoi diém ghi nhan ban ddu. Quy xép no phai tra tai chinh vao nhém xéc dinh theo gia tri hop
ly thong qua Béo céo thu nhip.

Ng phai tra tai chinh dugc xdc dinh theo gid trj phan bo

Céc khoan ng phai tra tai chinh khang duge phan loai la ng phai tra tai chinh dugc xac dinh theo gia tri hop
ly théng qua Béo céo thu nhp s& dugce phan loai la no phai trd tai chinh duge xdc dinh theo gid tri phan bb.
Viée phin loai cdc cdng cu tai chinh ké trén chi nhim muc dich trinh bay va thuyét minh va khéng nham
muc dich md ta phuong phép xéc dinh gia trj ciia cac cong cy tai chinh. Cac chinh sach ké toan vé xac dinh
gia trj ctia céc cong cu tai chinh duge trinh bay trong céc thuyét minh lién quan khéc.

Thué

Theo céc quy dinh thué hién hanh tai Viét Nam. Quy khong thudc déi twgng chiu thué thu nhip doanh
nghi¢p. Tuy nhién c6ng ty Quan Iy Quy cé trach nhiém khAu trir thué cia céc cd nhan va td chirc tham gia
céc giao dich véi Quy nhur sau:

Giao dich tri cé ticc cho nha diu e

Khi Quy tré ¢ tirc cho Nha déu tu. Quy phai tuan thi quy dinh khau trir. ké khai va np thué theo Thong tu
78/2014/TT-BTC ngy 18 thang 6 nam 2014 (“Théng tu 78") dugc sira doi va bd sung boi Thong tu
96/2015/TT-BTC ngay 22 thang 6 nim 2015 va Thong tu 111/2013/TT-BTC ngay 15 théng 8 ndm 2013
(“Théng tr 111") duoc sira dbi v bd sung béi Théng tr 92/2015/TT-BTC ngay 15 thing 6 nam 2015
(“Théng tr 92”) do B) Tai chinh ban hanh va Céng vin sé 10945/BTC-TCT ngay 19 thang 8 nim 2010
ciia Tong Cyc thué vé chinh sach thué doi véi viée chia ¢d tire cho té chirc ddu tw. Theo d6. khi tra ¢d tic
cho c4c t4 chirc dAu tu. khdng phan biét té chirc diu tu trong nude hodc nuéc ngoai. Quy cin gilt lai 22%
loi nhudn duge phan phédi (ngoai trr phin lgi nhudn duge phan phéi da chiu thué thu nhap doanh nghiép &
Khau truéc va 1ai trai phiéu thu duge tir tréi phiéu thudc dién mién thué theo quy dinh cia phap ludt hién
hanh). Khi trd cé tire cho nha diu tu 12 c4 nhan. Quy c6 trich nhiém khéu trir s6 thué thu nhap c4 nhan
béng 5% loi nhudn duge phén phéi.

Giao dich mua lai chitng chi quy

Cong ty Quan ly Qu§ c6 nghfa vy khéu trir. ké khai va ngp thué déi véi giao dich mua lai chimg chi quy tir
nha diu tu c4 nhén (trong nuée va nudc ngodi) va té chirc ddu tr nude ngoai theo huéng dan cia cong van
s& 2331/TCT-CS ngdy 15 théng 6 nam 2015 do Téng Cyc Thué ban hanh. Thong tu 111 duge sira ddi va
b6 sung bdi Théng tr 92 va Thong tu 103/2014/TT-BTC ngay 6 thang 8 ndm 2014 do B Tai chinh ban
hanh. Murc thué ap dung 12 mirc theo quy dinh cta phép ludt hi¢n hanh trén gid chuyén nhugng.

Quy s& khong khAu trir thué ddi v6i cdc giao dich mua lgi chimg chi quy tir nha diu tw 1 16 chirc trong
nuée. Céc nha du tu nay phai chju trach nhigm ty ké khai va ndp thué cho Nha nuéc theo Théng tu
78/2014/TT-BTC ngay 18 thang 6 nam 2014.

4.8 Chimg chi quy va Gid trj i san rong c6 thé phan phéi cho nha ddu tw ném giir chig chi quy

(i) Vén gop phdt hanh

Céc chimg chi qu§f v6i quyén huong cd tirc duge phan logi 12 vn chi s hiru. M3i chimg chi quy ¢6 ménh
gid 1a 10.000 dbng Viét Nam. mét 16 ching chi quy trong img v&i 100.000 chimg chi quy.

Sé lwong giao dich hodn dbi t6i thiéu 1a mot 16 chimg chi quy twong img véi mot trdm nghin (100.000)
chimg chi quy. Gid tri tai san rong trén mot 16 chimg chi quy biing gid trj tai sin rong cua Quy chia cho
tdng s6 16 chimg chi quy 1am tron dén hang don vi. Gid trj tai san rong trén mt chimg chi quy bing gia tri
{4i san rong ciia Quy chia cho téng sb chimg chi quy dang luu hanh va liy dén (02) s6 thap phan.

Vén g6p phét hanh 13 khoan vén gop tir viéc hodn di 16 chimg chi quy Idy danh myc chimg khodn co céu.
Vén gop phat hanh dugc phan dnh theo ménh gid cia chimg chi quy va dugc ghi nhén tai ngay ngay lam



(i)

(iti)

(iv)

4.9

(i)

(ii)

4.10

4.11

4.12

4.13

vigc thir hai ké tir ngay giao dich hoan ddi — ngay xac nhin hoan tdt giao dich va xac nhén quyén s& hiru
cho Quy.
Vén gép mua lgi

Vén gop mua lai 12 khoan vén gép tir viéc hoan ddi danh muc chimg khodn co cdu lay 16 chimg chi quy.
Vén goép mua lai duge phan anh theo ménh gia chimg chi quy. Vén gép mua lai dugc phan énh theo ménh
gid chimg chi quy va duoc ghi nhin tai ngdy ngdy lam viée thir hai ké tir ngay giao dich hoan dbi — ngay
x4c nhin hoan t4t giao dich va xdc nhin quyén sé hitu cho Quy.

Thing dw vén gop ciia nha ddu tw

Thing du von thé hign chénh léch gitta gid trj tai san rong trén mét chimg chi quy dung dé hoan déi voi
ménh gid di vai cic chimg chi quy dugc phat hanh/mua lai.
Phén phéi thu nhdp ciia Quf

Theo Didu 1¢ cita Quy. Quy s& thye hién phan phéi ¢ tirc cho nha diu tu khi Dai hdi nha diu tu théng qua.
Vige phan phéi thu nhdp cia Quy phai dam bao nguyén téc va diéu kién theo quy dinh tai Diéu 1é hoat
dong cua Quy.

Doanh thu

Doanh thu dugc ghi nhin khi Quy c6 kha ning twong dbi chic chin nhan dwgc céc loi ich kinh té va cic
khoan doanh thu nay c6 thé xéc dinh duge mét céch ding tin cdy. Céc tiéu chudn cu thé sau ddy phai dugc
dap (mg trude khi doanh thu dugc ghi nhan.

Thu nhdp Iai tién gii. ldi trdi phiéu va cé tice

Thu nhép 1ai tién giri va 13i tréi phiéu dugc ghi nhan trong bo céo thu nhdp trén co so don tich trir khi kha
niing thu hi khéng chic chic. Thu nhap tir ¢b tirc duge ghi nhan khi quyén nhén ¢ tirc ciia Quy duge xéc
1ap.

Thu nhdp tic hoat dpng kinh doanh chirng khodn

Thu nhip tir hoat d¢ng kinh doanh chimg khoén duge ghi nhdn trong béo céo thu nhap khi nhin dwoc thong
bao két qua giao dich hoan dbi chimg chi quy. két qua giao dich chimg khoan tir Trung Tam Luu ky Chimg
Khodn Viét Nam di duoc kiém tra boi Ngén hang Giam st (déi véi chimg khoan da niém yét) va khi hodn
tit hop dbng chuyén nhuong tai san (6i véi chimg khodn chua niém yét).

Chi phi

Céac khoan chi phi duge ghi nhén trong béo céo thu nhp trén co s¢ dbn tich.

Gid trj tai sin rong trén mi ching chi quy va gid trj thi sin rong trén mdi 16 chirng chi quy

Gia trj tAi san rong trén m&i chimg chi quy dugc tinh bing cich chia gid tri tai san rong ciia Quy cho chimg
chi quy dang luu hanh tai ngdy ctia bdo cdo tinh hinh tai chinh.

Gi4 tri tai san rong trén mdi 16 chimg chi quy duoc tinh biing cach chia gi tri tai san rong cia Quy cho 18
chimg chi quy dang luu hanh tai ngay cia bdo cdo tinh hinh tai chinh.

Gié tri tai san rong dugc xdc dinh bing céch 1dy tong tai sin trir di tdng ng phai tr.

Béo c4o bj phin

Quy hoat dong nhu mét b phan.

Céc bén lién quan

Céc bén/ngudi duge xem la c6 lién quan néu mot bén/ngudi c6 kha ning, tryc tiép hoic gidn tiép. kiém soat
hodic ¢6 anh huémg dang ké di voi bén kia trong viéc dua ra cdc quyét dinh tai chinh va hoat dong kinh




doanh. Cdc bén ciing duge xem la 6 lién quan néu céc bén cung chiu sy kiém soat chung ho#c cing chiu
anh huémg déng ké chung.
Céc quy ddu tu khac dudi su quan 1Y cila Cng ty Quan ly Quy va ngudi ¢d lién quan ctia Cong ty Quan Iy
Quy theo quy dinh tai Ludt Chimg khoan dugc xem la cdc bén lién quan vdi Quy.

4.14  Sé du biing khong

Céc khoan muc hay sé du duge quy dinh trong Thong tr s6 181/2015/TT-BTC ngay 13/11/2015 cia BY
Tai chinh vé ché dj ké toan ap dung dbi véi quy ETF khong duge thé hién trong béo cdo tai chinh ndy thi
dugc hiéu 1a ¢6 s6 du bing khong.

5. Cie sy ki¢n hoje giao djch trong yéu trong ky ké todn

5.1 Tién giri ngdn hang

30/06/2024 31/03/2024
VND VND
Tién giri ngan hang cho hoat dong Quy
mé tal Nk hicg b k9 426,454,353 272,757,840
Tién giri ¢6 ky han khéng qua 3 thang
426,454,353 272,757,840

52  Cac khoin diu tu
Bang tinh hinh bién dong gi4 thi truémg hodc gid tri hop ly cac khoan diu tu

Chénh Igch danh gia Gid trj dinh gid lai
Khoin diu tw Gi4 mua Gi thj truong
Chénh l¢ch ting Chénh I¢ch giam
VND VND VND VND VND
Cb phiéu 93,100,690,863  122,996,927,750 37,939,659,799 -8,043,422,912 122,996,927,750

5.3 Phai tra dich vu quan Ij quy mé:

5.3.1 Phi quan ly Quy
Phi quan Iy Qu§ dugc tinh hang ngay dya trén s ngay thuc té trong ky dinh gid va gid tri tai san rong cia
Quy tai ngdy dinh gia, Phi quén ly quy 12 0,65% gi4 tri tai san rong cua Quy ETF SSIAM VNX50/nam tai
chinh, téi thiéu 1a 30,000,000 VND/thang, Phf quan ly quy duoc ting Ién thanh 0,65% ké tir ngay
18/01/2018 theo nghj quyét dai hoi Nha dau tu cung ngay, Phi nay dugc trd cho Cong ty quan 1y quy SSI daé
thue hién céc dich vu quan Iy cho Quy ETF SSIAM VNX50.

5.3.2  Gid dich vu lwu ky, dich vu gidm sdt Quy, quan tri Quy

Dich vu Biéu gi4 dich vu
Gidm sét o 0,02% NAV/nim, tdi thiéu 5,000,000 VND/ thang (chua bao gdm thué GTGT(néu c6))
Luu ky chimg khodn o 0,06% NAV mdi nim (chua bao gdm thué gid tri gia tang), t5i thiéu 20,000,000

VND/thang;

0,03% NAV mdi nam (tinh trén tan sut giao dich hoan ddi hang tudn); t6i thicu
15,000,000 VND/thdng
o S0 tra phi hang thing 13 téng s6 phi dugc tinh (trich 1ap) cho céc ky dinh gié thuc hién

Quan tri Quy




Dich vy Bi¢u gia djch vu

Giam sat e 0,02% NAV/nim, ti thiéu 5,000,000 VND/ théng (chura bao gom thué GTGT(néu ¢6))

trong thang

Phi Dich Vy Dai Ly Chuyén Nhugng duge tra cho 6 chire cung cfip dich vy Pai Ly Chuyén Nhugng cho Quy véi mirc

phi 5,000,000 VND/thang (chua bao gém thué gia trj gia ting),

5.3.3 Phi cung cdp dich vu tinh gid trj tai san rong tham chiéu (iNAV), phi quan [y va van hanh chi 50 tham

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

Quén Iy vavinhanh e 2,000,000 VND/théng (mién phi nam déu tién)
chi s6 tham chiéu

C.ung cipdichvutinh o 2,000,000 VND/thang (mién phi nam 2017)
gid tri tai san rong tham
chiéu

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

Quan ly va van hanh e  0,02%/NAV/Nam, téi thiéu 50,000,000 VND/nam
chi sé tham chiéu

Cung cép dichvutinh e  0,02%/NAV/Nam, t6i thiéu 50,000,000 VND/nim
gid trj tai san rong tham
chiéu

Céc phi trén dugc tinh vao mbi ky dinh gid dwa trén NAV truée phi tai ngay trude ngdy dinh gid va duge ra
dinh ky hang ndm,

5.4  Cic loai phi va I phi khac

a)

b)
)
d)

Céc chi phi khac cia Quy bao gém:
Phi giao dich bao gbm phi méi gi6i, phi chuyén nhugng céc giao dich tai san cia Quy phai tra cho cong ty
chimg khodn;
Chi phi kiém toén tra cho td chirc kiém todn;
Chi phi dich vu tr vén phap ly, dich vu bao gia va céc djch vy hqp ly khac;
Chi phi dy théo, in 4n, giri Ban Cdo Bach, Ban Cdo Bach tém tét, béo cdo tai chinh, bao céo thuomg nién, xac
nhén giao dich, sao ké tai khoan va cic tai ligu khdc cho Nha DAu Tu; chi phi cong b thang tin ca Quy; chi
phi té chirc hop Dai Hoi Nha Dau Tu, Ban Dai Dién Quy;
Chi phi lién quan dén thue hién cac glao dich tai san cua Quy;
Chi phi lién quan dén viéc thué cac t6 chire doc 1p cung céip dich vu dinh gid, danh gia tai san Quy;
Thu lao cho Ban Pai Dién Qug;
Céc chi phi ho‘p ly va hop 1& va dugc Ban Pai Dién Quy quyél dinh;
Chi pm bao hiém (néu cé);
Thué, phf 1¢ phi ma Quy phii thanh toén theo quy dinh cta phép ludt;
Lai tién vay phai tra cho céc khoan vay cta Qu¥ phu hop véi Piéu L¢ Quy va quy dinh ctia phap ludt;
Céc loai chi phi khac phu hgp véi quy dinh cua phép ludt,




5.5  Tinh hinh bién dgng vén chi sé hiru

Tai ngay Phét sinh Tai ngay

Pon vj 30/06/2024 trong ky 31/03/2024
Vén g6p phit hanh
S0 lugng CCQ (1) cCcQ 19,500,000 200,000 19,300,000
Gia tri ghi theo ménh
gia (2) VND 195,000,000,000 2,000,000,000 193,000,000,000
Théng du vén gop
phit hanh (3) VND 47,063,947,963 1,694,391 464 45,369,556,499
Tong gid trj phét
hanh CCQ (4) = (2)
+(3) VND 242,063,947.963 3,694,391,464 238,369,556,499
Vén g6ép hodn ddi
lai
Sé lwong CCQ (5) ceQ -13,100,000 -1,700,000 -11,400,000
Gida tri ghi theo ménh
gid (6) VND -131,000,000,000 -17,000,000,000 -114,000,000,000
Thing du vén gop
hoén déi lai (7) VND -60,815,688,059 -15,415,943,333 -45,399,744,726
Tbng gia tri hodn ddi
lai CCQ (8) = (6) +
) VND -191,815,688,059 32,415,943 333 -159,399,744,726
S6 lwgng ching chi
quy hién hanh (9) =
m-G3) cecQ 6,400,000 -1,500,000 7,900,000
Gia trj vén gop hién
hanh 50,248,259,904 -28,721,551,869 78,969,811,773
(10)=(4) +(8) VND
Lai/Ld lay ké (11) VND 73,059,281,170 -1,027,541,545 74,086,822,715
NAYV hién hanh 123,307,541,074 -29,749,093,414 153,056,634,488
(12)=(10) + (11) VND
NAYV hién hanh/1
ching chi quy (13)
= (12)/(9) VND/CCQ 19,266.80 19,374.25
NAV hi¢n hanh/1 16
chirng chi quy (14)
= (12)/{(9)/100,000 NAV/ L8
CCQ} ccQ 1,926,680,329.28 1,937,425,753
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5.6  Lgi nhuin chwa phan phéi
Taingdy 30/06/2024  Phat sinh trong ky  Tai ngay 31/03/2024

VND VND VND
Loi nhudn chua phin 73,059,281,170 (1,027,541,545) 74,086,822,715
phéi
Téng  lgi nhudn 73,059,281,170 (1,027,541,545) 74,086,822,715

chua phin phéi

6, Sy Kki¢n phat sinh sau ngay bdo cdo tai chinh

Khong c6 sy kién phat sinh sau ngay lip bdo cdo tai chinh cin diéu chinh hoZic trinh bay trén bdo céo tai chinh,

déc
Ngui 13p biéu K& toén trudng Tdng giam
(Ky, ho tén) (Ky, ho tén) (Ky, ho tén, ddng d&u)

Lo
KE TOAN TRUGNG

Moai. Fuséin /ng

Go .i@%ay Bink

PHO TONG GIAM POC




