A
CO N G Digitally signed by CONG TY
TNHH QUAN LY QUY SSI
DN: C=VN, S=HA NOI,
TY TN H HL:Hoén Kiém, CN=CONG
TY TNHH QUAN LY QUY
> ssl,
UAN 0ID.0.9.2342.19200300.100.
1.1=MST:0102333992
Reason: | am the author of
this ment

LY QUY fesne i,

location here

SS I Date: 2023-02-07 15:16:12
Foxit Reader Version: 9.7.2

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

QUYETE SSIAM VN3D THE SOCIALIST REPUBLIC OF VIETNAM
Independence - Freedom - Happiness
S&/No A /2023/TB-SSIAM-NVQ Ha Néi, ngay 07 thang 02 nam 2023

Ha Noi, 07 February 2023

CONG BO THONG TIN PINH KY
PERIODIC INFORMATION DISCLOSURE

Kinh giri/ To: - Uy ban Chimg khodn Nha nudc/ The State Securities
Commission

- S& Giao dich ching khoan TP.HCM/ Hochiminh City Stock
Exchange

- Tén CTQLQ/ Name of Fund Management Company: Cong Ty TNHH Quan Ly Quy
SSI

_ Tén td chic / Organization name: Quy ETF SSIAM VN30

- Mai chimg khoén/ Security Symbol: FUESSV30

- Dia chi tru s chinh/ Address: Tang 5, 1C Ngb Quyén, Quan Hoan Kiém, Ha Noi

- Dién thoai/ Telephone: 0243.9366321

- Fax: 0243.9366337

- Ngudi thyc hién cong bd thong tin/ Published by: Ba T6 Thity Linh

- Chtre vu/ Position: Pho Téng Giam Déc/ COO

N§i dung thong tin cong b6 (*)/ Content of Information disclosure (*):

Bao céo hoat dong dau tu thang 01/2023.

Monthly Report on investment January 2023.

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

07/02/2023 tai duong dan: https:/www.ssi.com.vn/ssiam/san-pham-va-dich-vu-ssiam.

This information was disclosed on Company/Fund’s Portal on 07 F ebruary 2023 at:

https://www.ssi.com.vn/ssiam/san-pham-va-dich-vu-ssiam.

D




Téi cam két cac thong tin cong bd trén day la dung sy that va hoan toan chiu trach nhiém
trude phap luat vé ndi dung céc thong tin da cong bd./
I declare that all information provided in this paper is true and accurate, I shall be

legally responsible for any mispresentation.

Tai ligu dinh kem/ e
AtEie it Nguoi cong bo thong tin z/
Bdo cdo hoat déng dau tir thang Publisher

01.2023 Quf ETF SSIAM VN30
Monthly Report on investment January
2023 of SSIAM VN30 ETF

> TRACH NHIEM KD HAN:
QUAN LY QUY
'/ .

e Lhiy Bink

PHO TONG GIAM POC




Phu luc XXVI. Miu bdo cido vé hoat dong ciia Quy
Appendix XXVI. Report on Fund's Activities

(Ban hanh kém theo Thing tu s6 98/2020/TT-BTC ngay 16 thang 11 ndm 2020 cua B¢ truong B¢ Tai chinh
(Issued in association with Circular 98/2020/TT-BTC dated on 16 Nov 2020 by Ministry of Finance )

BAO CAO VE HOAT PONG PAU TU
REPORT ON INVESTMENT ACTIVITIES

Thang 01 ndm 2023 / Jan 2023

1  Tén Quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
2  Tén Cong ty Quan ly Quy: Cong ty TNHH Quin Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3  Ngin hang Giam sit: Ngin hing TMCP Ngoai Thuwong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4  Ngay ldp bdo cdo: 06/02/2023
Reporting Date: 06 Feb 2023

A. BAO CAO CHUNG VE HOAT PONG PAU TU CUA QUY/GENERAL INFOMATION ON FUND'S INVESTMENT
ACTIVITIES

I. BAO CAO VE TAI SAN CUA QUY/ ASSET REPORT

o *’ M's_h

Don vi tinh/Currency: VND

: ]
| | i
i Rl o =l e e s b
STT Chi ticu Mﬁ chi !Ta_n ngﬁuy 31 thang 01 Tai ngay 31 thing 12E %/cung ky nim
No- Tadicat o tidu nam 2023 ! niam 2022 - trirée
! neons Code @ Asat31Jan2023 = Asat31 Dec2022 %/against last year
S e e S CORRR e P : e
Tai sdn
IR oy 2200

Tién va cac khoan tuong duong tién

0,

2 e e e 2201 77.406.341 80.946.376 6.59%

Tién

o 2202

Tién giti ngén hng 2203 77.406.341 80.946.376 6,59%

Cash at Bank

Tién guri ciia nha dau tie cho hoat déng

mua chimg chi qup 2203.1 6.500.000 6.501.282 100,00%

Cash at bank for Fund's subscription

Tién phdi tra cho Nha ddu tw vé mua lai

Chirng chi quy 2203.2

Cash at bank for Fund's redemption

Tién giri ngdn hang cho hoat déng cua

Quwp 2203.3 70.906.341 74.445.094 6,07%
Cash at bank for Fund's operation

Tién giri ky qui cho hoat déng dau tw

chiimg khodn phai sinh 2203.4

Margin account for trading derivatives

Tai khoan phong toa

2203.5
Escrow account
Cac khoép tuong duong tién 2204
Cash equivalents
1o |Céckhoan diu tir (ke chi tié) 2205 74.720.704.150 66.898.780.200 69.21%
Investments
€4 phicu niém yt 2205.1 74.720.704.150 66.898.780.200 69,21%
Listed shares
Co phiéu chua niém yét 2205.2

Unlisted shares




STT Chi tiéu |
No | Indicators |
Tréi phiéu
Bonds
Chimg chi tién giri
Certificates of Deposit

13

1.4

L5

1.6

&7

1.8

1.9

Hop dbng tién giri ¢6 ky han trén ba (03)
thang
Deposit with term over three (03) months

Quyén mua chimg khoén
Investment - Rights

Hop ddng twong lai chi s6
Index future contracts

Diu tu khac
Other Investments

Thu tir cho thué bit dong san dau tu
(khéng ap dung)

Receivables from rental of investment
property (not applicable)

Cb tire, trai tire duge nhan
Dividend, Coupon Receivables

Phai thu ¢ tirc
Dividend receivables

Phai thu trai tirc
Coupon receivables

Lii dugc nhan

Interest receivables

Phai thu 13i tién giri c6 ky han duéi 3
thang

Interest receivable from deposit with term
less than three (03) months

Phai thu l4i tién gtri c6 ky han trén 3 thang
Interest receivables from deposit with
term more than three (03) months

Phai thu 1ai ching chi tién giri

Interest receivable from Certificates of
Deposits

Tién béan bit dong san chd thu (khéng ap
dung)

Real Estate Proceeds Receivables (not
applicale)

Tién ban chimg khoan ch& thu
Securities Trading Receivables

Céc khoan phai thu khac

Other receivables

Dy phong giam gi4 tai san nhan thé chap
Impairment of devaluation of assets as
pledge

Du phong ng phai thu khé doi
Provision for doubtful debt

Céc khoan khéac
Others

Céc tai san khac
Other assets

Phai thu cho khoan cb phiéu han ché chd
mua

Receivable from AP/Investors on
securities on hold

Mi chi Taingay 31 thing 01! Tai ngay 31 thing 12| %/cung ky nam
tiéu nam 2023 ' niam 2022 ’ trude
Code  Asat31Jan2023 } As at31 Dec 2022  %/against last year
i |

22053

22054

2205.5

2205.6

2205.7

2205.8

2206 81.482.800 94.982.800 90,80%

2206.1 81.482.800 94.982.800 90,80%
2206.2

2207

2207.1

2207.2

2207.3

2209

2208

2210

2210.1

2210.2
22103
2211

27.452.053 100,00%

2211.1
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? e Mai chi  Tai ngay 31 thing 01 Tai ngay 31 thing 121 %/cung ky nim
iod Cnilen . tiew  nam2023  nam2022 | truwée
l Code  Asat31Jan2023  Asat31Dec2022 %/against last year

Tra trude phi dang ky chirng khoén tai

e 2211.2
Prepaid expense for security registration .
at VSD
Tra trude gia dich vu ding ky niém yét
giri HOSE 1
Prepaid expense for listed registration at ’
HOSE
Tra trude gia dich vu quan 1y niém yét g
HORE 2211.4 27.452.053 100,00%
Prepaid expense for listed management at ) | g Sk
HOSE
Tra tru6e 1€ phi cAp gidy chirng nhén hoat
dong Quy ETF 22115
Prepaid expense for Prepaid expense for 1
Register fee for ETF operation to SSC
TONG TAI SAN "

1.10 TOTAL ASSETS 2212 74.907.045.344 67.074.709.376 68,57%
Ng¢

I iabilities 2518

Tién phai thanh toan mua bét dong san

i (khong ap dung)

" Real Estate Trading Payables (not

applicable)

- Tién phai thanh todn mua chimg khoan _—

" Securities Trading Payables

ol 2215 153.133.235 180.981.589 96.,62%
Other payables
Phai tra nha dau tu 2215.1

Payables to investors

Phai trd cho nha ddu tw vé mua chieng chi
quy 2215.1.1
Payables to investors for subscription

Phdi trd nha dau tie trén cé tire da thu

Payables to investors for collected 2215.1.2
dividend

Phai trd cho Nha déu tue vé mua lai

Chitng chi quy 2215.1.3

Redemption payable to investors

Thué va céc khoan phai n6ép Nha nudc

Taxes Payables and obligations to the 2215.2 500.000 100,00%
State Budget

Phai tra phi phét hanh, mua lai ching chi

quy cho Pai ly phén phdi va Cong ty quan

ly quy

Subscription and Redemption fee payable 2213
to distributors and Fund Management

Company

Phdi tra phi cho cdc Pai Iy phan phdi vé
mua bdn Chitng chi quy

Subscription and Redemption fee payable
to distributors

2215.3.1

Phai tra phi cho Céng ty quan Iy quy vé
mua bdn Chitng chi quy

Subscription and Redemption fee payable
to fund management company

2215.3.2

Phai tra thu nhép cho nha dau tu

Profit distribution payables 2254

RN




Ma chi
tiéu
Code

Chi tiéu
Indicators

Phai tra thii lao ban dai dién quy

Remuneration Payable to Fund's Board of ~ 2215.5
Representatives

Phai tra phi quan Iy cho cong ty quan ly
quy 2215.6
Management fee payable

Phai tra phi quan tri quy

Fund Administration fee payable i

Phai tra phi giam sat 22158

Supervisory service fee payable

Phi giao dich

Transaction fee 2159

Phdi tra phi méi gici 2215.9.1

Broker fee payable

Phai tra phi thanh todn bii trir chirng
khoan 221592
Clearing settlement fee payables

Trich trudce phi luu ky tai san Quy ETF

Accrued expenses for Custodian services Zala-d

Phi dich vu luu ky - bao quan tai san 2215.10.1
Custodian service - Safe Custody Fee il g
Phi dich vu luu ky - giao dich ching

khodn 2215.10.2
Custodian service - Transaction fee

Phi dich vu luu ky - phi VSD

Custodian service - VSD fee

Phi dich vy luw ky - phi VSD vé quan Iy vi
thé va tai san ky quy cho cdc hop dong
phdi sinh

Custodian service - VSD fee for position

and margin management of index future
contracts

2215.10.3

2215.10.4

Phai tra phi kiém toan

Audit fee payable 2215.11

Phai tra phi hop dai hoi thuong nién

General meeting expense payable 2215.12

Phai tra phi bdo cdo thudng nién

Annual report expense payable 2215.13

Phai tra phi dich vu dai Iy chuyén nhuong 2215.14
Transfer Agency fee payable ’

Du chi phi cung cip dich vu tinh gié tri tai
san rong tham chiéu (iNAV) cho HOSE
Accrued expense for payable to HOSE for
iNAV calculation

2215.15

Du chi phi cdp quyén sir dung chi sé cho
HOSE

Accrued expense for payable to HOSE for
Index usage

2215.16

Du chi phi dich vu tao 14p thi truong
Accrued expense for market maker 2215.17
services

Phai tra khac

.1
Other payable B

Phai tra pht bado gid 5
Price feed fee payable 15.18.1

‘Tai ngay 31 théng 01 Tai ngay 31 thing 12

nim 2023 | '

As at 31 Jan 2023 ] As at 31 Dec 2022 = %/against last year
A | ; |

4.500.000

33.774.078

16.500.000

5.500.000

20.000.000

20.000.000

39.539.726

5.500.000

9.985.059

9.985.059

7.349.313

nim 2022

32.570.687

16.500.000

5.500.000

20.000.000

20.000.000

33.000.000

16.500.000

25.205.451

25.205.451

6.500.000

i %/cung ky nim

trréc

100,00%

67,44%

100,00%

100,00%

99,50%

100,00%

102,42%

100,00%

219,31%

219,31%

106,08%

Yo

\C\E £33

N =s -




1 I
!
STT { Chi fidu : Ma chi iTal ngay 31 thang 01 Tai ngay 31 thing 12 %/cung ky nam
No i e - tiéu | nim2023 ~ nim 2022 trude
‘ . Code = Asat31Jan2023  Asat 31 Dec 2022 %/against last year
i
Trich trudc phi céng tdc, hop ciia Ban dai
dién
Accrued expenses for Fund's Board of 22492
Representatives travelling, meeting
Trich trudce phi quan Iy thudng nién tra
UBCKNN
Accrued expenses for annual fee pay to Y e i 198,36%
SSC
Trich trudce phi dang ky chitng khodn tai
VSD
Accrued expense for security registration ARLSIEH
at VSD
Lé phi cdp gidy chiing nhdn hoat déng
quy ETF tra UBCKNN 5% s
Register fee for ETF operation payable to i
S§8C
Phi dich vu déng ky chirng khodn tra VSD 22715.18.6
Security register fee payable to VSD e
it 2215.18.7 6.500.000 6.500.000 100,00%
Other payables
Chi phi phdi tra khdc cua cong ty QLQ
Other expenses 2215.18.8
Vay ngén han
Short-term loans 221840
Gée khodan vay ngdn han
Short-term loans Principal 2l
Trich trude ldi vay ngdn han
Accrued Interest Expense e
TONG NQ 5200|2
11.4 TOTAL LIABILITIES 2216 153.133.235 180.981.589 13,52%
Tai sdn rong cia Quy (=1.10 - IL.4)
74.753.912. 66.893.727.787 69,14%
Net Asset Value (=110 - IL4) 23 218 sl
Téng s6 ching chi qu§ dang luu hanh
.400.000 5.400.000 94,74%
Total Outstanding Fund Certificates 2218 § K
Gi4 tri tai sin rong trén mt chirng chi
quy (ILV) 1 12.387,72 72,98%
Net asset value per Fund certificate 2219 B:i4a ¢ s
(I1/V)
ju¥en ciia Ngéin hiang Giam sit \{aidién c6 thim quyén ciia Cong ty Quén Iy Quy _'

_ ye of Supervisory Bank
“
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Phu lue XXVI. Méu bio cdo vé hoat djng ciia Quy
Appendix XXVI. Report on Fund's Activities

(Ban hanh kém theo Thong t s6 98/2020/TT-BTC ngay 16 thang 11 ndm 2020 ctia BG trudng Bg Tai chinh)
(Issued in association with Circular 98/2020/TT-BTC dated 16 Nov 2020 by Ministry of Finance)

BAO CAO VE HOAT PONG PAU TU
REPORT ON INVESTMENT ACTIVITIES

Thang 01 ndm 2023 / Jan 2023

1 Tén Quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
2  Tén Céng ty Quan ly Quy: Céng ty TNHH Quin Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3 Ngin hang Giam sat: Ngin hang TMCP Ngoai Thwong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4 Ngay ldp bdo cdo: 06/02/2023
Reporting Date: 06 Feb 2023

A. BAO CAO CHUNG VE HOAT PONG PAU TU CUA QUY/GENERAL INFOMATION ON FUND'S INVESTMENT
ACTIVITIES

II. BAO CAO KET QUA HOAT PONG / PROFIT AND LOSS REPORT
Pon vi tinh/Currency: VND

| |
: :  Maichi i : Ly ké tir diu nim
STT | Chi tiéu i ' Thing 01 nim 2023 Théng 12 ndim 2022 Accumulated figure
No Indicators = Jan 2023 Dec 2022 . from the beginning
! | Code : = | .
| ! of the year
I Thu nhip tir hoat dong diu tur 2220 12.981 95.012.898 12.98
Income from Investment Activities
1 Thu tir bét ddng san cho thué (khéng ap
dung)
Income from rental property (not
applicable)
2 Cb tirc, tréi tirc duoc nhén 2221 94.982.800
Dividend, Coupon
C6 tirc duorc nhén 2221.1 94.982.800
Dividend received
Trdi tire duoc nhdn 2221.2
Coupon received
3 LA dugc nhan 2222 12.981 30.098 12.981
Income from Interest
Lai tién giri ngdn hang 2222.1 12.981 30.098 12.981
Income from Bank Deposit
Ldi chitng chi tién giri 22222
Interest from Certificates of Deposit
4  Céc khoan thu nhap khac 2223
Other income
Thu nhdp khdc vé ddu tie 2223.1
Other investment income
Thu nhdp khdc 2223:2
Other income

Trang 1/5




STT |

No

Ma chi
; tiéu
. Code

Chi tiéu
Indicators

II

i
|
i
I

Théng 01 nim 2023
Jan 2023

' Liiy ké tir diu nim

Théng 12 nim 2022 Accumulated figure
Dec 2022

.E from the beginning
i of the year

Chi phi die phong no phai thu khé doivé 22233

c6 tikc, tién i va xie Iy tén that no phai
thu khé doi vé ¢ tire, tién 1di

Provision expense for bad debts from
dividends, interest income and written off
bad debts from dividends, interest income
Chi phi

Expense

2224

Chi phi quan ly tra cho cong ty quan ly 2225
quy .
Management Fee paid to Fund

Management Company

Chi phi luu ky, gidm sét tra cho Ngén 2226
hang Giam sat

Custody, Supervising Fees paid to

Supervising Bank

Phi dich vu luu ky - bao quan tai san 2226.1

Custodian service - Safe Custody Fee
Phi dich vu luu ky - giao dich chitng
khodn

Custodian service - Transaction fee

Phi dich vu lueu ky - phi VSD

Custodian service - VSD fee

Phi gidm sdt

Supervisory fee

Phi dich vu luu ky - phi VSD vé quan Iy vi
thé va tai san ky quy cho cde hop dong
phdi sinh

Custodian service - VSD fee for position
and margin management of index future
contracts

2226.2

2226.3
2226.4

2226.5

Chi phi quan tri qu¥ va céc chi phi khac 2227
ma cdng ty quan Iy quy tra cho t chirc
cung cap dich vu ¢6 lién quan (néu c6)
Fund Administration Fee and other fees
paid to relevant Fund's services providers
Chi phi dich vu quan tri Quy

Fund Administration Fee

22271

Chi phi dich vu Pai Iy Chuyén nhuong 2227.2

Transfer Agency Fee

Phi cung cdp dich vu tinh gid tri tai san 2227.3
rong tham chiéu (iNAV) tra cho HOSE
Expenses payable to HOSE for iNAV

calculation

Phi cd'p quyén sir dung chi 56 tra cho 2227.4
HOSE

Expenses payable to HOSE for Index
usage

Phi dich vu tao ldp thi trueong 2227.5
Expenses payable for market marker

service

Chi phi dich vu quan ly bét dong san

(khéng ép dung)

Real Estate Management Service fee (not
applicable)

109.512.609

33.774.078

26.332.833

20.000.000

200.000

632.833

5.500.000

30.493.144

16.500.000

5.500.000

4.246.572

4.246.572

107.077.652

32.570.687

26.123.834

20.000.000

623.834

5.500.000

30.493.142

16.500.000

5.500.000

4.246.571

4.246.571

109.512.609

33.774.078

26.332.833

20.000.000

200.000

632.833

5.500.000

30.493.144

16.500.000

5.500.000

4.246.572

4.246.572

Trang2/5
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STT Chi tiéu - Machi oy ing 01 nam 2023

|
|
i
No Indicators o Coda Jan 2023 f Dec 2022 * from the beginning
l

tien ' Théng 12 nim 2022 Accumulated figure
: of the year

5 Chi phi dich vu dinh gia bt dong san
(khong ap dung)
Real estate valuation service fees (not
applicable)

6  Chi phi kiém toan tra cho t6 chirc kiém 2228 6.539.726 6.103.441 6.539.726
toan
Audit fee

7  Chi phi dich vu tu van phép 1y, dich vu 2229 5.000.000 5.000.000 5.000.000
bao gia va cac dich vu hop ly khac, thu
lao tra cho ban dai dién quy
Legal consultancy expenses, price
quotation fee, other valid expenses,
remuneration payable to fund
representative board

Thit lao tra cho ban dai dién quy 2229.1 5.000.000 5.000.000 5.000.000
Remuneration for Fund's Board of
: -
Representatives A
; Ty
Chi phi cung cdp bdo gid chirng khodn 22292 .
Price feed fee Expenses N Hi
Chi phi dich vu t van phdp Iy 2229.3 _”W :
Legal consultancy expenses = TH_‘
8  Chi phi du thao, in 4n, giri ban cdo bach, 2230 TN
ban cdo bach tém tit, bao cdo tai chinh, By
xdc nhén giao dich, sao ké tai khoan va é
cée tai liéu khac cho nha ddu tu; chi phi
cong bd thong tin clia quy; chi phi to chic
hop dai héi nha dau tu, ban dai dién quy
Fee for drafting, printing, distribution of
prospectus, summarised propectus,
financial statements, transaction |15
confirmations, account statements and Io:
other documents to investors; information I
disclosure fee; fee for organising annual 3
general meeting, board of representatives |
meeting
Chi phi hop Pai héi Quy 2230.1
Meeting expense
Phi bdo cdo thudng nién 2230.2
Annual report expense

Chi phi hop, cong tdc ciia ban dai dién 2230.3
Fund's Board of Representatives meeting,
travelling expense

Chi phi céng bé théng tin ciia Quy 2230.4
Expenses for information disclosure of the
Fund
Phi thiét Ké, in dn, giti thu... 2230.5
Designing, printing, posting... Expense
9  Chi phi lién quan dén thuc hién cac giao 2231 567.768 567.768

dich tai san cta quy
Expenses related to execution of fund’s

asset transactions

Chi phi mai gidi 2231.1 567.768 567.768
Brokerage fee expense

Chi phi thanh todn bit trir 2231.2

Clearing settlement fee

Trang 3 /5
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I

IV

VI

M3 chi
tiéu
Code

Chi tiéu
Indicators

Céc logi chi phi khdc
Other expenses

Chi phi thiét ldp Quyp

Set up Expenses

2232
2232.1

Phi niém yét, phi ding ky chimg khodn 22322

Listing fee, registration fee

Phi quan Iy thudng nién phdai tra cho 22323
UBCKNN
Annual management fee paid to SSC

Phi ngdn hang 2232 4

Bank charges

Chi phi lai vay 22325

Borrowing Interest Expenses
Chi phi khac
Other Expenses

2232.6

Phi thuce hién quyén tra cho VSD 2232.7
Fee paid to VSD for getting the list of

investors

Phi déing ky niém yét bé sung tra VSD 2232.8

Additional registration fee pay for VSD

Thu nhip rong tir hoat dong ddu tw (= 2233
1-1I)

Net Income from Investment Activities
(=1-1)

Lai (15) tir hoat dong diu tw

Gain / (Loss) from Investment Activities
Lai (15) thuc té phat sinh tir hoat dong du
tu hodic chuyén nhuong bat dong san
Realised Gain / (Loss) from disposal of
investment or real estate transfer

Léi (16) bdn cdc khoan dau tie

Realized gain (losses) from sales
investments

2234

2235

2235.1

Lai (16) trong giao dich hodn déi chimg 2235.2
chi quy

Realized gain (losses) from exchange

trade fund certificate

Lai (16) giao dich chimg khodn han ché 2235.3
trong giao dich hodn doi chung chi quy
Realized gain (losses) from restricted

securities transaction

Thay dbi vé gi tri cia céc khoan dau tu 2236

trong ky

Unrealised Gain / (Loss) due to market
price

Thay ddi ciia gid tri tai séin rong ciia 2237
Quy do céic hoat dong dau tw trong ky

(111 + IV)

Change of Net Asset Value of the Fund

due to investment activities during the

period ( = III + IV)

Gi4 tri tai sin rong diu ky
Net Asset Value at the beginning of
period

2238

i
1

1

' Théng 01 nim 2023

| Liy ké tir diu nim

Jan 2023 Dec 2022
6.805.060 6.786.548
2.547.947 2.547.920

849.313 842.378
107.800 96.250
3.300.000 3.300.000

(109.499.628)

7.969.683.950

(11.990.652)

(11.990.652)

7.981.674.602

7.860.184.322

66.893.727.787

(12.064.754)

(2.932.165.150)

(2.932.165.150)

(2.944.229.904)

69.837.957.691

Théng 12 nam 2022 Accumulated figure
- from the beginning

of the year

6.805.060

2.547.947

849.313

107.800

3.300.000

(109.499.628)

7.969.683.950

(11.990.652)

(11.990.652)

7.981.674.602

7.860.184.322

66.893.727.787
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1 |
l i i ! : _
: " Machi - Ly ké tir ddu nim
STT e Cl{i tiéu e Théng 01 nim 2023 Théng 12 nam 2022 Accumulated figure
No | Indicators = Gode Jan 2023 - Dec2022 from the beginning
| | : _ of the year
VII Thay dbi gid tri tai sin rong ciia Quy 2239 7.860.184.322 (2.944.229.904) 7.860.184.322
trong ky
Change of Net Asset Value of the Fund
during the period
Trong do: 2240
In which:
1 Thay dbi gié tri tai san rong cua Quy do 2241 7.860.184.322 (2.944.229.904) 7.860.184.322

céc hoat dong dau tu trong ky
Change of Net Asset Value due to
investment activities during the period

2 Thay dbi gi tri tai san rong cua Quy do
viée chi tra loi tire/ ¢b tirc cia Quy cho
cac nha ddu tu trong ky
Change of Net Asset Value due to
dividends payment to investors during the
period

3 Thay ddi gié tri tai san rong do phat hanh 2242
thém/mua lai ching chi quy
Change of Net Asset Value due to
subscription/redemption during the period
Thay déi gid tri tai san rong do phdt hanh ~ 2242.1
thém Chirng chi Quy
Change of Net Asset Value due to
subscription during the period
Thay déi gid tri tai san rong do mua lai 2242.2
Chig chi Quy
Change of Net Asset Value due to
redemption during the period

VIII Gi4 tri tai san rong cudi ky 2243 74.753.912.109 66.893.727.787 74.753.912.109

Net Asset Value at the end of period

IX Loinhuin binh quén nim (chi 4p dung 2244
doi v&i bao cdo nim)
Average annual profit (only applicable
to annual report) N

Ty suét lgi nhun binh quan nam (chi ap 2245
dung déi véi bao céo nim)

Average annual rate of return (only

applicable to annual report)

'm #iiyen ciia Ngan hang Gidm sat Sy /{)@i dién c6 thAim quyén ciia Cong ty Quin Iy Quy
SRy ofSuperv;sory Bank NG 1AM Authorised Rep Gy OFE nd Management Company],

TRUONG
“@ LY Od\"
/ 5 Dori Lohenk #'S’O_?- N

NGAN HANG TMCP NGOAI THUONG VIET NAM CONG TY-TNH
G Dhoy Link

pHO TONG GIAM POC
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S g Phu luc XXVI. Méu bio cdo vé hoat dong ciia Quy
Appendix XXVI. Report on Fund's Activities

(Ban hanh kém theo Théng tie 56 98/2020/TT-BTC ngay 16 thang 11 ndm 2020 ciia Bg trueong B Tai chinh)
(Issued in association with Circular 98/2020/TT-BTC dated 16 Nov 2020 by Ministry of Finance)

BAO CAO VE HOAT PONG PAU TU
REPORT ON INVESTMENT ACTIVITIES

Tai ngay 31 thang 01 nam 2023 / As at 31 Jan 2023

1 Tén quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
2 Tén Céng ty quin ly quy: Cong ty TNHH Quin Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3 Tén ngan hang giam sat: Ngin hang TMCP Ngoai Thwong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4  Ngay ldp bdo cdo: 06/02/2023
Reporting Date: 06 Feb 2023

A. BAO CAO CHUNG VE HOAT PONG DAU TU CUA QUY/ GENERAL INFOMATION ON FUND'S INVESTMENT
ACTIVITIES

I1I. BAO CAO DANH MUC PAU TU7 INVESTMENT PORFOLIO REPORT
Bon vi tinh/Currency: VND

i i i |
| i | TvIé®
| | | Gi4 thi truomg | ?ﬁ'ﬁ; :;lr f;‘f
| ! = ota ; :
STT Loai tai sin (néu chi tiét) ~ Machitieu S6lwong | ";’5‘ lg;‘it:f' Ténggidtri | ciaquy
No. Asset types i Code = Quantity | Py 1 Total value  %/Total asset
| - HICAYZANAD cho] - value of the
I . Market price ' Fund
I Bét dong sin diu tu (khéng dp dung) e = i N e
Real estate investment (not
applicable)
II  Cb phiéu niém yét, ding ky giao dich, 2246
chirng chi quy niém yét
Listed shares, trading registration
shared, listed fund certificates )
1 ACB 2246.1 199.200,00 26.050 5.189.160.000 6,93% a
2 BID 2246.2 13.869,00 45.100 625.491.900 0,84%(
3 BVH 2246.3 5.400,00 50.400 272.160.000 0,36% W
4 CTG 2246.4 49.976,00 30.500 1.524.268.000 2,03%
5 EPT 2246.5 64.746,00 83.500 5.406.291.000 7,22%
6 GAS 2246.6 6.600,00 106.300 701.580.000 0,94%
7 GVR 2246.7 11.200,00 16.700 187.040.000 0,25%
8 HDB 2246.8 122.146,00 18.650 2.278.022.900 3,04%
9 HPG 2246.9 221.953,00 22.100 4.905.161.300 6,55%
10 KDH 2246.10 32.426,00 28.000 907.928.000 1,21%
11 MBB 2246.11 173.027,00 19.550 3.382.677.850 4,52%
12 MSN 2246.12 44.420,00 101.100 4.490.862.000 6,00%

Trang 1/4



STT |
No. |

13
14
15
16
17
18
19
20
21
2
23
24
25
26
27
28
29
30

I

| Y

VI

Loai ti sdn (ndu chi tiét)
Asset types

VRE

Tfmg

Cb phiéu chwa niém yét, ding ky giao
dich, ching chi quy khéng niém yét
Unlisted shares, trading registration,
unlisted fund certificates

Téng

Total

Téng cic loai cb phiéu

Total shares

Trai phiéu

Bonds

T(:ing

Cic loai chirng khoan khac

Other sercurities

Quyén mua chimg khoén

Investments - Rights

Chi tiét loai hop dong phai sinh(*)
Index future contracts

Téng

Total

Tong cic loai chirng kho4n

Total investment

Cic tai san khic

Other assets

C4 tirc dugce nhéan

Dividend receivables

Lii trai phiéu dugc nhén

Bond coupon receivables

|
- M chi tiéu

Code

' 2246.13
2246.14
2246.15
2246.16
2246.17
2246.18
2246.19
224620
224621
224622
224623
224624
224625
2246.26
224627
224628
2246.29
224630

2247
2248

2249
2250
2251

2252
2253

2253.1
2253.2
2254
2255
2256
2256.1

2256.2

S6 lwgng
Quantity

54.054,00
18.602,00
8.800,00
32.600,00
5.400,00
72.299,00
130.800,00
158.700,00
60.330,00
36.211,00
75.640,00

80.400,00
66.149,00

18.700,00
58.002,00
302.874,00
63.000,00
2.263.624,00

2.263.624,00

2.263.624,00

©76.100,00

 Gid thi trudng
hodc gia tri

 hoplytai
| ngay bdo cdo
- Market price

46,500
14200
13.850
36.800
12,400

189.000
21.600
27.100
29.400
25.000
91.900
50.900
23.550
57.100

116.300
77.100
19.450
29.700

Ty 16 %/Téng
| gia tri tai san
Téng giatri = ciaquy
Total value | %/ Total asset
| value of the
Fund
3.538.650.000 4,72%
767.566.800 1,02%
257.637.700 0,34%
323.840.000 0,43%
404.240.000 0,54%
1.020.600.000 1,36%
1.561.658.400 2,08%
3.544.680.000 4,73%
4.665.780.000 6,23%
1.508.250.000 2,01%
3.327.790.900 4.44%
3.850.076.000 5,14%
1.893.420.000 2,53%
3.777.107.900 5,04%
2.174.810.000 2,90%
4.471.954.200 5,97% ‘
5.890.899.300 7,86%
1.871.100.000 2,50%{ aol1l
- \/ =
74.720.704.150 99,75%]| .
GAN |
HUGNG MA
NGOAI T
o
W
\\_____J‘EIN
74.720.704.150 99,75%
5
:\i"lf E
74.720.704.150 99,75%
81.482.800 0,11%

Trang 2
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STT | Loai tAi sin (néu chi tiét)
No. Asset types

3 Lai tién gii duoc nhén
Interest receivables from deposits

4  Tién béan chimg khoén chd thu (ké chi
tiét)
Receivables from investments sold but
not yet settled (in details)

5  Phai thu NDT lién quan dén chimg
khoan mua hd
Receivable on securities buying on
behalf of AP/investors

6  Phai thu khac
Other receivables

7  Tratrude phi ding ky chitng khoan tai

VSD
Prepaid expense for security registration
at VSD

8  Tratrudce phi ding ky niém yét cho
HOSE
Prepaid expense for listed registration at
HOSE

9  Tratrude gia dich vu quan ly niém yét
cho HOSE
Prepaid expense for listed management
at HOSE

10 Tra tru6e 1€ phi cAp gidy chimg nhén
hoat dong Quy ETF

Prepaid expense for Register fee for
ETF operation payable to SSC

Téng
Total
VII Tién

Cash

1 Tién, twong duong tién
Cash, Cash Equivalents
Tién mit
Cash
Tién giri ngén hang cho hoat déng cia
Quy _
Cash at bank for Fund's operation
Tién giri ngan hang c6 ky han dudi 3
thang
Deposits with term less than three (03)
months

2 Tién giri ngan hang c6 ky han trén 3
thang
Deposits with term over three (03)
months

3 Chimng chi tién gui
Certificates of deposit

4 Cong cu chuyén nhugng...
Transferable instruments. ..

Tf‘mg

Total

M chi titu S lwgng

Code

22563

2256.4

2256.5

2256.6

2256.7

2256.8

2256.9

2256.10

2257
2258
2258.1
2258.1.1

2258.1.2

2258.1.3

2258.2

2260
2261

2262

Quantity

Gi thj trudmg

h':z; igl'l’it;? . Ténggid tri
sgivbioeio) Lo e
Market price

27.452.053
108.934.853
77.406.341
77.406.341
77.406.341

Ty 18 %/Téng
| gia tri tai san

ciia quy

| %/Total asset
| value of the

Fund

0,04%

0,10%

0,10%
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i | {
| : ! | 3 I ‘ )
| i thi trwomg T"ﬂ‘f ";f ong
ES - _ . . - ~ hoic giA trj o it Aivin
STT  Loai tai sin (néu chi tiét) - Ma chi tiéu th_'lu'qfng Tl e | Tong gid tri  ciia quy
No. Asset types  Code  Quantity gfl’l-]go i;b . Totalvalue  %/Total asset
| ; B | Ma:ket Gioe S ol the
b e .| b
CREALIES b abie i : : ,
VIII Tbng gié tri danh muc 2263 2.263.624,00 74.907.045.344 100,00%
Total value of portfolio
Ghi chu:
(*) Téng gid tri thi trieong ciia hop dong phdi sinh duoe trinh bay o trén la gid tri chénh léch giita gid tri cam két va gid tri thi
truong. Chi tiét chénh léch gitta gid tri cam két va gid tri thi truong nhi sau:
L ! Glé tr| th; 5 ' | Chénh Iéch'
! | |
o | . tru-img/l hop T ng gui tr; giira g
i ] | s6 Tyt dﬁng (100, 000| thi trwong | ‘Tong gid trj cam két ' cam ket vﬁ gté
VND) l > l  tri thi trwong
| - i e
Pai dién ¢6 thim quyén cila Ngin hang giim sat _3&( ‘(Bgi dién ¢6 thim quyén ciia Cong ty quéin ly quy

Authorised Repre

entative of Superwsory Bank

TRUBNG TRUNG TAM

ThE AN
l||‘|l| L“' U HA

: IFJW

QUAN LY QUL

NGAN HANG TMCP NGOAI THUONG VIET NAM

D .%'/fwy Fink

PHO TONG GIAM POC
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Phu lue XX VI MAu bdo cio vé hoat djng ciia quy

ESS S ||| Appendix XXVL Report on Fund's Activities
2 (Ban hanh kém thea Thing i 56 98/2020TT-BTC ngay 16 thang 11 ndm 2020 cia Bg tneimg B Tai chinh)

(Tsswed in association with Circular 98/ 2020/ TT-BTC dated 16 Nov 2020 by Minisiry of Finance)

BAO CAO VE HOAT PONG DAU TU
REPORT ON INVESTMENT ACTIVITIES
Thang 01 ndm 2023 / Jan 2023

1. Tén Céng ty quan Iy qu¥: Céng ty TNHH Quan Iy quy SSI1
Fund Management Company: SSI Asset Management Company Limited
2. Tén ngfn hang gidm sit: Ngan hang TMCP Ngoai thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank for Foreign Trade of Vietnam
3. Tén Quy: QUY ETF SSIAM VN30
Fund name: ETF S51AM VN30
4. Ngay lap bdo cdo: 06/02/2023
Reporting Date: 06 Feb 2023

A. BAO CAO CHUNG VE HOAT DONG DAU TU CUA QUY ETF/GENERAL INFOMATION ON ETF FUND'S INVESTMENT ACTIVITIES
IV. BAO CAO HOAT DONG VAY, GIAO DICH MUA BAN LAI/REPORT ON BORROWING AND REPO TRANSACTIONS

Bon vi tinh/Currency: VND

Thoi diém giao dich Thoi diém béo cdo / W
As at transaction date As at reporting date " o
Ngi dung hoat djng (néu chi tiét theo muc e R Mue tiéu/Tai 2 Gi trj khodn vay g vn! =
S;:' & ticu va abi tie) mg:;:l‘“ Cbﬁ;“:“w ‘sin dim bio 1;3;:';“ | hoic khon cho vay | : Ty 1¢ gid tri hgp T 1¢ gid tribop|
Description i : TPRE, Collateral |  Amount |  Ngiy thing nim dong/gid trj tdi sdn rong Ngay thing nim dong/gia tri thi san r, né
{ Date ciia quy Date ciia quy |
Balance/NAV Balance/NAV. '\

Céc khoan vay tién (néu chi tiét timg hop déng)

: Borrowings (detail by each contract) R
11 ... 2287
Tong gia tri cac khoan vay tién/gia trj tai sin
I |rong 2288
Borrowings/ NAV
, |Hop ddng Repo (néu chi tiét timg hop dong) 388
Repo Contract (Detail by each contract)
Tong gid tri cic hop dong Repo/gia tr tai san
I |réng 2290
Repo/NAV
Tong gia tri cic khodn vay/gi tri tai sin
A |ring (=I+IT) 2291

Total Borrowings, Repo/NAV
Cho vay chimg khoan (néu chi tié timg hop

3 |ddng) 2292
Margin (detail by each contract)




3l 22921
Tong gia tri cac hop dang/gia tri tai san rong
1M |ena quy 2293
Total Margin/NAV
Hop dong Reverse Repo (néu chi tiét tirmg hop
4 |dong) 2295
Reverse Repo (Detail by each contract)
4.1 22951
Tong gid tri cac hop dong/gia trj tai san rong
IV |cioa quy 2296
Reverse Repo/NAV
Ting gid trj cic khodn cho vay/gid trj thi san
B |rong (=II1+1V) 2297

Total Loans/NAV

Ngin hing gidm sit '*f

Lo Dhiy Fink

?HO TONG GIAM POC




SSN Phu luc XXVI. MAu b4o co vé hoat dong ciia quy
) S Appendix XXVI. Report on Fund's Activities

(Ban hanh kém theo Thong tie s6 98/2020/TT-BTC ngay 16 thang 11 ndam 2020 cua Bé truomg Bo Tai chinh)
(Issued in association with Circular 98/2020/TT-BTC dated 16 Nov 2020 by Ministry of Finance)

BAO CAO VE HOAT PONG PAU TU
REPORT ON INVESTMENT ACTIVITIES

Thang 01 ndm 2023 / Jan 2023

1 Tén quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
2 Tén Cong ty quén ly quy: Cong ty TNHH Quén Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3 Ngin hang giam sat: Ngén hang TMCP Ngoai Thwong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4  Ngay ldp bdo cdo: 06/02/2023
Reporting Date: 06 Feb 2023

A. BAO CAO CHUNG VE HOAT PONG PAU TU CUA QUY/GENERAL INFOMATION ON FUND'S INVESTMENT
ACTIVITIES

V.MOT SO CHi TIEU KHAC / OTHER INDICATORS

Pon vi tinh/Currency: VND
|

1
£
STT Chi tiéu Ma chi tiéu E Thing 01 nim 2023 = Thang 12 nim 2022
No Indicators t Code | Jan 2023 ‘ Dec 2022
I Cic chi tiéu vé hiéu qui hoat dong 2264
Investment performance indicators (*)
1 Ty lé gia dich vu quan ly tra cho cong ty quan ly qu¥y/Gia tri 2265 0.56% 0.56

tai san rong trung binh trong ky (%)
Management expense over average NAV ratio (%)
2 Ty lé gia dich vu luu ky, giam séat tra cho NHGS/Gia tri tai 2266 0.44% 0.45%
san rong trung binh trong ky (%)
Custodian and supervising fee expense over average NAV
ratio (%)
3 Ty I& chi phi dich vu quan trj quy va céc chi phi khac ma 22661 0.51% 0.52%
cdng ty quan ly quy tra cho td chirc cung cip dich vu cé lién
quan/Gi4 trj tai san rong cua quy trung binh trong ky (%)
Outsourcing service expenses over average NAV ratio (%)

4  Chi phi kiém toén tra cho t6 chirc kiém toan (néu phat 2267 0.11% 0.11%
sinh)/Gia tri tai san rong trung binh trong ky (%)
Audit fee expense over average NAV ratio (%)

5  Chi phi tra cho tb chirc quan ly bat dong san/ Gi tri tai san
rong trung binh trong ky (%) (khéng 4ap dung)
Fee paid to Real Estate management organisation/ Average
NAYV (%) (not applicable)

6  Chi phi tra cho doanh nghiép tham dinh gia bat dong san/
Gia tri tai san rong trung binh trong ky (%) (khong ap dung)
Fee paid to Real Estate valuation service provider/ Average
NAV (%) (not applicable)




I1

Chi phi dich vu tu van phép 1y, dich vu bio gid va céc dich 2268
vu hop ly khac, thii lao tra cho ban dai dién quy/Gia tri tai

san rong trung binh trong ky (%)

Legal consultancy, OTC price quotation and other valid

service fees; Board of Representatives' remuneration expense

over average NAV ratio (%)

Ty 1€ chi phi/Gia tri tai san rong trung binh trong ky (%) 2269
Operating expense over average NAV ratio (%)

Téc do vong quay danh muc trong ky (%) = (Tdng gia tri 2270
danh muc mua véao + téng gia tri danh muc bén ra)/ 2 /Gia tri

tai san rong trung binh trong ky

Portfolio turnover rate (%) = (total value of buy-in portfolio

+ total proceeds of sale-out portfolio) / 2 / Average NAV (**)

Ty 1€ thu nhép (tinh ca thu nhép tir 14, ¢b tire, trai tirc, chénh
léch gid/ Gia tri tai san rong (khong ap dung)

Income (including interest income, dividend, coupon income
and unrealised gain)/ NAV (%) (not applicable)

Cic chi tiéu khic 2272
Other indicators

Quy mé quy diu ky 2273
Fund scale at the beginning of the period

Téng gi4 tri chimg chi quy dang luu hanh dau ky 2274
Total value of outstanding Fund Certificate at the beginning

of period

Téng sé lwong chimg chi qu§ dang luu hanh dau ky 2275

Total number of outstanding Fund Certificate at the
beginning of period

Thay déi quy mé quy trong ky 2276
Change of Fund scale during the period
Thay déi s6 luong chirng chi quy trong ky 2277

Change of Number of Fund Certificates during the period

Thay ddi gia tri von trong ky (theo ménh gié) 2278
Change in capital amount during the period (based on par

value)

S6 lugng chimg chi quy phat hanh thém trong k¥ 2277.1
Number of Fund Certificates subscribed during the period

Gia tri von thuc huy dong thém trong ky (theo ménh gid) 2278.1

Net subscription amount in period (based on par value)

Sé lugng chirng chi quy mua lai trong ky 29773
Number of Fund Certificates redeemed during the period

Gia tri vén thuc thanh toan trong ky (theo ménh gia) 22782
Net redemption amount in period (based on par value)

Quy mé quy cudi ky 2279
Fund scale at the end of the period

Téng gi4 tri chimg chi quy dang luu hanh cubi ky 2280
Total value of outstanding Fund Certificate at the end of the

period

Téng sb lugng chimg chi quy dang luru hanh cudi ky 2281

Total number of outstanding Fund Certificate at the end of
the period

0.08%

1.82%

3.93%

54,000,000,000

54,000,000,000

5,400,000

54,000,000,000

54,000,000,000

5,400,000

0.09%

1.84%

54,000,000,000|

54,000,000,000] '
LY
NS
5,400,000}

—

54,000,000,000

54,000,000,000

5,400,000




4 Ty Ié nim giir chimg chi quy clia cong ty quan Iy quy va 2282 0.87% 0.87%
ngudi ¢6 lién quan cudi ky
Fund Management Company and related parties' ownership
ratio at the end of the period

5 Ty Ié nim giit ching chi quy clia 10 nha dau tu Ién nhat cudi 2283 68.73% 69.50%
ky
Top 10 investors' ownership ratio at the end of the period

6 Ty & nim giir chimg chi qu¥ ctia nha dau tu nude ngoai cudi 2284 39.52% 38.80%
ky

Foreign investors' ownership ratio at the end of the period

7 Gié tri tai san rong trén mot ching chi quy cudi ky 2285 13,843.31 12,387.72
Net asset value per Fund Certificate at the end of period

8  Gia tri thi truong trén mot chimg chi quy cudi ky 2286 13,710 12,480
Market value per Fund Certificate at the end of period
9 S nha dau tu tham gia vio quy, ké ca giao dich ky danh 2287 1,202 1,180

Number of investors of the Fund at the end of the period

Ghi chu / Notes:

(*) Céc chi tiéu tir 1 dén 7 ctia "Chi tiéu vé hiéu qua hoat déng" da dugc dzeu chinh dé phan 4nh s liéu trén co s hoat dong tron
nam bang cach nhén cac chi tiéu nay véi 12 (ddi véi bao cao thang), 4 (dm véi bao cao quy), 2 (d4i v6i bao cao ban nién), 1 (dbi
véi bdo cédo ndm).

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

(**) Khéng tinh dén gia tri cam két cuia cc hop ddng tuong lai chi s6. Gia tri mua vao va ban ra cia Quy khong bao gbm gia tri

giao dich hoan dbi va gié tri giao dich mua ban hd ctia Quy cho cac chimg khoan bi han ché theo quy dinh trong Ban céo bach ciia
Quy. ;
Excluding the committed value of the Index Futures contracts. Value of purchase/sale transactions of the Fund does not include :
value of exchange tradings and value of purchase/sale on behalf of investors of restricted securities according to the Prospectus.

én ciia ngin hang giam sat \I&/ (Bai dién c6 thim quyén ciia Cong ty quén Iy quy

five of S.}Jlgemsf&g Bzgl'le c TAM Authorised Represen“ i erefﬁgs ‘Management Com

S B
Q/ CONG TY
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Phy luc XXVI. Miu bio cdo v hogt ding ciia qui
Appendix XXVI Report on Fund's Activities

{Bian hénh kém theo Thang i 5d 98/2020TT-BTC ngdy 16 thang 11 ndm 2020 cila BY trining B T chish)
(Issued in association with Circular 98 2020 TT-BTC dated 16 Nov 2020 by Ministry of Finance)

BAO CAO VE HOAT PONG PAU TU
REPORT ON INVESTMENT ACTIVITIES

Thang 01 ndm 2023/ Jan 2023

i Tén Céng ty quin Iy quy: Céng ty TNHH Quin Iy quy SSI
Fund Management Company: SSI Asset Management Company Limited
2 Tén ngin hing gidm sdt: Ngin hing TMCP Ngoai thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank for Foreign Trade of Vietnam
3 Tén Quy: QUY ETF SSIAM VN30
Fund name; ETF SSIAM VN30
4 Ngay lip bdo cdo: 06/02/2023
Reporting Date: 06 Feb 2023

B. BAO CAO VE TINH HINH TU DOANH DAU TU GIAN TIEP RA NUGC NGOAI CUA QUY (néu cé)
L. Tinh hinh thye hign han mire tu doanh diu tw gidn tiép ra nuwdc ngoii

Gid trj
STT Chi tiéu - o .
Ngoai té T§ VND (quy dbi)
1 Han mic ti doanh duge Ngén hang Nha nude xac
nhan
1 |PdlaMy
2
11 |Gid tri da ddu tu tai théi diém cudi thang
1 B4 la My
2
11 |Gia tri dd ddu tu trong thing
1 |PalaMy
2 .. !
IV |Gié tri con duoe dau tu (IV = 1-1T)
1 B5 la My
2
(Ty gid duge gquy ddi theo 1y gid giao dich thuc 1 tai theai diém phdt sinh giao dich)
I1. Bdo cio vé tai sin diiu tr gidn tiép ra nwde ngodi o
s ™
. s % /cung ky nim =
Ky bio cdo Ky truwde h .
STT Til sin ¥ i trufe w/ NGAN HANC
Ngoai t§ Ty VND Ngoai t§ Ty VND - THUUNG MJU Cﬁ.P
11 |Tién vi cac khoan twong duong tién v NGOAI THMNI
Tién :
Tién giri ngin hang Wé T NAM
Cic khoan tuong duong tién
12 |Cic khoan diu tu (ké chi tiét)
13 |Cd tire, trai tirc duge nhin
14 |L3i duge nhin
15 |Tién ban chimg khoan chir thu (ké chi tiét)
1.6  |Cac khodn phai thu khac
1.7 |Cac tai sén khac
18 |Téng tai san
: : : % ciing ki niim
Ky bi Ky trud:
STT h?‘ Y 0 cao Y ir T [ruﬁc
Ngogi té Ty YND Ngoai té Ty YND
IL1 |Tién phai thanh todn mua chimg khoan (k& chi tiét)
1.2 |Céc khoan phai tra khac
113 |Téngno
(Ty gid dege quy dii theo ty gid giao dich thie (€ 1gi thii diém phat sinh giao dich) |
IIL. Bio cdo két qui hoat djng diiu tw gidn tiép ra nwée ngoii
Kj§ bio cio Ky trude Lity ké tir d3u nim

STT Chi tiéu

Ngogi té Ty VND Ngoai t§ Ty VND

Thu nhép tir hoat ddng dau tir gidn tiép ra nudc
ngodi




Cé tirc, trai tire duoc nhin

L1 dugc nhan

Céc khodn thu nhép khic (ké chi tiét)

Il [Chi phi dau tu gian tiép ra nude ngodi

Phi luu ky tai muéc ngoai

Cic logi phi khac (k& chi tiét)

Thu nhip réng tir hoat djng dau tu gian tiép ra
nude ngoai (1-11)

11

IV [Lai(18) tir hoat ddng dAu tu gian tiép ra nude ngodi

Lai (18) thure té phat sinh tir hoat ding dau tu

Thay dbi vé gia tri ciia cac khodn ddu tr trong ky

(Ty gid dege quy dii theo ty gid giao dich thiee t¢ tai thivi diém phdt sinh giao dich)
IV. Bio cdo danh mye tdi sin ddu tw gidgn tiép ra nwée ngoai

e I L hl](;::igti?ttr?:::lj' Téng gid tri TY I¢ %/Téng gid
STT Loai tdi sin (néu chi tiet) i trj tdi sin rong
tai ngiy bido cdo
Ngogi t§ Ty VND Ngoai t§ Ty VND
[ |Chimg chi tién giri
1
Téng
Il |Tréi phiéu Chinh phi
|
Téng
Il |CA phiéu niém yét
|
Téng
IV | Trai phiéu niém yét
1
Téng
V  |Chimg chi quy niém yét
|
Téng
VI |Céc loai tai sdn khac
1
Téng
VIl |Téng gid trj danh muc
(Ty gid dwge quy ddi theo 1y gid giao dich thye 1€ tai thai diém phat sinh giao dich) /
ALO UYEN CUA NGAN HANG GIAM SAT ~ U DAIDIEN CO THAM QUYEN CUA CONG TY QUAN LY Q

[C LUU KY TAI NUGC NGOAI Authorised :epresentaflye-o{':m anagement Company
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SSI

MAu s6 B01 - ETF. Bio cdo thu nhiap
Template B01 - ETF. Statement of Comprehensive Income

(Ban hanh kém theo Thing tu 56 181/2015/TT-BTC ngay 13 thang 11 nam 2015 ciia B¢ Tai chinh huéng ddn thimh ldp va quan Iy quy hodn déi danh muc)
(Issued in association with Circular 181/2015/TT-BTC dated 13 Nov 2015 guiding establishment and management of Exchange Traded Fund)

Tén Cong ty Quin 1y Quy:
Fund Management Company:
Tén Ngin hang Gidm sat:

Supervising bank:

BAO CAO THU NHAP

STATEMENT OF COMPREHENSIVE INCOME

Thang 01 ndm 2023 / Jan 2023

Cong ty TNHH Quan Ly Quy SSI
SSI Asset Management Company Limited
Ngin hang TMCP Ngoai Thwong Viét Nam

Joint Stock Commercial Bank for Foreign Trade of Vietnam

Tén Quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
Negay ldp bdo cdo: 06/02/2023
Reporting Date: 06 Feb 2023
Pon vi tinh/Currency: VND
_ | - NAM 2023 NAM 2022
i S i - YEAR 2023 YEAR 2022
~ Chitiéu . Masbd Th!lyét? ; S
Indicators - Coner T Thang 01 nim e Thing 01 ndm | cxyao s
S  Note Res s S0 liy ké —fes gl S6 liy ké
; ! 'j 0 Year-to-date 202 Ve

= - Sl b L Jan20s Jan2022 i
I. THU NHAP, DOANH THU 01 7.969.696.931 7.969.696.931 (126.900.122) (126.900.122)
HOAT DONG PAU TU
INVESTMENT INCOME
1.1. C4 tirc, trai tirc dugc chia 02 101.142.800 101.142.800
Dividend, coupon income
Cé tire dege chia 02.1 101.142.800 101.142.800
Dividend income
Trai ticc duoc chia 02.2
Coupon income
1.2. Tién l3i dugc nhan 03 12.981 12.981 37.678 37.678
Interest income
Lai tién giri ngdn hang 03.1 12.981 12.981 37.678 37.678
Interest income from bank
deposits
Lai chimg chi tién giri 03.2
Interest income from
Certificates of Deposit
1.3. Lii (1) thuc té phat sinh tir 04 (11.990.652) (11.990.652) 110.609.636 110.609.636
hoat dong dau tu
Realized gain (losses) from
disposal investments
1.3.1. Lai (14) bdn cdc khoan 04.1 (11.990.652) (11.990.652) 110.609.636 110.609.636
dau tu
Realized gain (losses) from
sales investments
1.3.2. Lai (15) trong giao dich 04.2

hodn déi chirng chi quy
Realized gain (losses) from
exchange trade fund certificate

Trang 1/5




_ Chi tiéu
Indicators

o

1.3.3. Lai (16) giao dich chimg
khodn han ché trong giao dich
hodn déi chumg chi quy
Realized gain (losses) from
restricted securities transaction

1.4. Chénh l1éch tang, giam danh
gid lai cac khoan déu tu chua
thuc hién

Unrealized gain (losses) from
investment revaluation

1.5. Doanh thu khéc

Other income

1.6. Chénh 1éch lai, 15 ty gia héi
doai di va chua thuc hién
Realized and unrealized gain
(losses) from foreign exchange

1.7. Doanh thu khéc vé dau tu
Other investment income

1.8. Du phong ng phai thu va du
thu khé doi vé cb tic, tién 13i va
xir 1y tbn thét no phai thu khé
doi vé cb tirc, tién 1

Provision expense for bad debts
from dividends, interest income
and written off bad debts from
dividends, interest income

I1. CHI PHI PAU TU
INVESTMENT EXPENSE

2.1. Chi phi giao dich mua, ban
céc khoan dau tu

Expense for purchasing and
selling investments

2.1.1 Phi méi gidi
Brokerage fee

2.1.2 Chi phi thanh todn bis trir
Clearing settlement fee

2.2. Chi phi du phong ng phai
thu khé ddi va xir ly ton that
phai thu khoé doi

Provision expense

2.3. Chi phi lai vay

Borrowing interest expense
2.4. Chi phi du phong giam gia
tai san nhan thé chap va xur ly
tén that cac khoan dau tu cho
vay c6 tai san nhén thé chap
Impairment expense for
devaluation of assets received as
pledge

2.5. Chi phi diu tu khéc

Other investments expense

I11. CHI PHi HOAT DONG
CUA QUY
OPERATING EXPENSE

05

06

08

09

10

11

11.1

15

20

NAM 2022

NAM 2023
Thuyét 'YEAR 2023 YEAR 2022
minh = =

2023 e 2022 e

Jan 2023 e Jan 2022 ear-to-date
7.981.674.602 7.981.674.602 (338.690.236) (338.690.236)
567.768 567.768 2.413.194 2.413.194
567.768 567.768 2.413.194 2.413.194
567.768 567.768 2.413.194 2.413.194
108.944.841 108.944.841 123.005.871 123.005.871
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Chi tiéu |
Indicators

Mai s6
Code

NAM 2023

| Thuyét - YEAR 2023

|
|

NAM 2022
YEAR 2022

Note  Théng 01 nim
i 2023
Jan 2023

Sélayké

Year-to-date |

3.1. Phi quan Iy Quy ETF
Management fee

3.2. Phi dich vu luu ky tai san
Quy ETF

Custodian fee

3.2.1 Phi dich vu luu ky - bao
quan tai san

Custodian service - Safe
Custody Fee

3.2.2 Phi dich vu lvu ky - giao
dich chimg khodn

Custodian service - Transaction
Jee

3.2.3 Phi dich vu luu ky - phi
VSD

Custodian service - VSD fee

3.2.4 Phi dich vu luu ky - phi
VSD vé quan Iy vi thé va tai san
ky quy cho cde hop déng phdi
sinh

Custodian service - VSD fee for
position and margin
management of index future
contracts

3.3. Phi dich vu giam sat
Supervising fee

3.4. Phi dich vu quan tri Quy
ETF

Fund administrative fee

3.5. Phi dich vu Pai Iy chuyén
nhuong
Transfer agent fee

3.6. Phi dich vu khac ciia Nha
cung cép dich vu cho Quy ETF
Other service fees

3.6.1. Phi cung cdp dich vu tinh
gid tri tai san rong tham chiéu
(iNAV) tra cho HOSE

Acerual expenses payable to
HOSE for iNAV calculation

3.6.2. Phi cép quyén sur dung
chi s6 tra cho HOSE

Accrual expenses payable to
HOSE for Index usage

3.6.3. Phi dich vu tao ldp thi
truong

Accrual expense for market
maker service

3.7. Chi phi hop, Pai hoi Nha
dau tu Quy ETF

Meeting and General Meeting
expense

3.8. Chi phi kiém toan

Audit expense

20.1

202

20.2.1

20.2.2

20.2.3

20.2.4

20.3

204

20.5

20.6

20.6.1

20.6.2

20.6.3

20.7

20.8

33.774.078

20.832.833

20.000.000

200.000

632.833

5.500.000

16.500.000

5.500.000

8.493.144

4.246.572

4.246.572

6.539.726

33.774.078

20.832.833

20.000.000

200.000

632.833

5.500.000

16.500.000

5.500.000

8.493.144

4.246.572

4.246.572

6.539.726

Thang 01 nim
2022

S6 liiy ké

Jan 2022 Year-to-date

50.081.808

20.753.762

20.000.000

203.706

330.056

5.500.000

16.500.000

5.500.000

8.700.600

4.350.300

4.350.300

5.605.481

' 50.081.808

20.753.762

20.000.000

203.706

550.056

5.500.000

16.500.000
5.500.000
8.700.600

4.350.300

4.350.300

5.605.481
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Chi tiéu
Indicators

minh

NAM 2023
 VEAR2023

NAM 2022
YEAR 2022

. Théng 01 nim

2023
Jan 2023

 Sbluyké

Year-to-date

‘Thang 01 nim |
2022
Jan2022

S8 liiy ké

Year-to-date

ETF
Asset disposal expense

3.10. Chi phi hoat déng khac
Other operating expense

Thit lao ban dai dién Quy
Remuneration of Fund's Board
of Representatives

Chi phi cdng tdc, hop cuia ban
dai dién

Fund's Board of Representatives
travelling, meeting expense
Chi phi bao cdo thuong nién
Annual report expense

Chi phi cung cdp bdo gid chimg
khodn

Price feed fee Expenses

Chi phi dich vu tw vdn phdp Iy
Legal consultancy expenses
Chi phi thiét ldp Quy

Setup Expenses

Phi quan ly thuong nién tra
UBCKNN

Accrued fee payable to SSC
Phi ngdn hang

Bank charges

Chi phi céng bé théng tin ciia
Quy

Expenses for information
disclosure of the Fund

Phi thiét ké, in dn, giti the...
Designing, printing, posting...
Expense

Phi thuee hién quyén tra cho
VSD

Fee paid to VSD for getting the
list of investors

Phi déing ky niém yét bé sung
tra VSD

Additional registration fee pay
for VSD

Phi niém yét

Listing fee expenses

Chi phi khdc

Other expenses

IV, KET QUA HOAT DONG
PAUTU

GAIN (LOSSES) FROM
INVESTMENT

(23 =01-10-20)

V. KET QUA THU NHAP VA
CHI PHI KHAC

OTHER INCOME AND
EXPENSE

3.9. Chi phi thanh ly tai san Quy  20.9

20.10

20.10.01

20.10.02

20.10.03

20.10.04

20.10.05

20.10.06

20.10.07

20.10.08

20.10.09

20.10.10

20.10.11

20.10.12

20.10.13

20.10.14

23

24

11.805.060

5.000.000

849.313

107.800

3.300.000

2.547.947

7.860.184.322

11.805.060

5.000.000

849.313

107.800

3.300.000

2.547.947

7.860.184.322

10.364.220

5.000.000

428.173

188.100

2.200.000

2.547.947

(252.319.187)

10.364.220

5.000.000

428.173

188.100

2.200.000

2.547.947

(252.319.187)

';C..'l . =4
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NAM 2023

NAM 2022

i |
| _
: ! &t  YEAR 2023 YEAR 2022
~ Chititu e e a0 = el
Indicators Code = Théne.0lndm. | s 1ing .
! icafor: | { !r Note | Thé?gﬂl nim - Sélﬁyvké 'I‘héngi]l_n_ﬁm S_élt_lyké-
| s e e

e : l i Tan2023 il e Jan 20 = e
5.1. Thu nhép khac 24.1
Other income
5.2. Chi phi khéc 24.2
Other expense
VI. TONG LQT NHUAN KE 30 7.860.184.322 7.860.184.322 (252.319.187) (252.319.187)
TOAN TRUOC THUE
PROFIT BEFORE TAX
(30=23+24)
6.1. Loi nhuan/(18) d thyc hien 31 (121.490.280) (121.490.280) 86.371.049 86.371.049
Realized profit (losses)
6.2. Loi nhan/(13) chua thuc 32 7.981.674.602 7.981.674.602 (338.690.236) (338.690.236)
hién
Unrealized profit (losses)
VIL CHI PHi THUE TNDN 40
CORPORATE INCOME TAX
VIIL LQI NHUAN KE TOAN 41 7.860.184.322 7.860.184.322 (252.319.187) (252.319.187)
SAU THUE TNDN
PROFIT AFTER TAX
(41=30-40)

Ngudi l4p biéu Ké todin trudng

(KY, ho tén)
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Miu s6 B02 - ETF. Béo cdo tinh hinh ti chinh
Template B02 - ETF. Statement of Financial Position

(Ban hanh kém theo Théng tir s6 181/2015/TT-BTC ngay 13 thang 11 nam 2015 ciia Bé Tai chinh Iiweéng dén thanh Idp va quan Iy quy) hodn déi danh muc)
(Issued in association with Circular 181/2015/TT-BTC dated 13 Nov 2015 guiding establishment and management of Exchange Traded Fund)

BAO CAO TINH HINH TAI CHINH

STATEMENT OF FINANCIAL POSITION

Tai ngay: 31 thang 01 ndm 2023 / As at 31 Jan 2023

Cong ty TNHH Quén Ly Quy SSI
SSI Asset Management Company Limited

Ngén hang TMCP Ngoai Thuong Viét Nam
Joint Stock Commercial Bank For Foreign Trade of Viet Nam

Tén Cong ty Quén ly Quy:
Fund Management Company:
Tén Ngin hang Giam sAt:
Supervising bank:

Tén Quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
Ngay lip bdo cdo: 06/02/2023
Reporting Date: 06 Feb 2023
Don vi tinh/Currency: VND
i : &t
CHI TIEU  Mash T;;’:]fti Tai ngdy 31/01/2023  Tai nghy 31/12/2022
: Indicators | Code | . Asat31Jan2023 = Asat31 Dec2022
S Sl i { Notes = : =
LTAI SAN I
ASSETS
1.Tién giri ngan hang va twong dwong tién 110 77.406.341 80.946.376
Cash at bank and cash equivalent
1.1. Tién giri ngan hang 111 77.406.341 80.946.376
Cash at bank
Tién giri ctia nha ddu tw cho hoat déng mua chimg chi quy 111.1 6.500.000 6.501.282
Cash at bank for Fund's subscription
Tién phai tra cho Nha ddu twe vé mua lai Chimg chi quy 111.2
Cash at bank for Fund's redemption
Tién guri ngdn hang cho hoat déng ciia Quyj 111.3 70.906.341 74.445.094
Cash at bank for Fund's operation
Tién giri ky quy cho hoat dng déu tu chimg khodn phdi sinh 111.4
Margin account for trading derivatives
1.2. Tién giri c6 ky han dudi 3 thang 112
Deposit with term less than 3 months
1.3. Tai khoan phong téa 113
Escrow account
2. Céc khoan du tw thuin 120 74.720.704.150 66.898.780.200
Investment
2.1. Céc khoan dau tur 121 74.720.704.150 66.898.780.200
Investment
C6 phiéu niém yét 121.1 74.720.704.150 66.898.780.200
Listed Shares
Cé phiéu chica niém yét Y
Unlisted Shares
Trdi phiéu niém yét 121.3
Listed Bonds
Trdi phiéu chica niém yét 121.4
Unlisted Bonds
Chieng chi tién giri 121.5

Certificates of Deposit
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I ! £, : s
CHI TIEU | Mash T;;‘g:‘! Tai ngay 31/01/2023  Tai ngay 31/12/2022
Indicators - Code .~ Asat31Jan2023 = Asat31 Dec2022
e i e S T S S S S . Notes | 2 ¢ anh s

Hop dong tién giri ¢6 kp han trén ba (03) thdng 121.6
Deposit with term over three (03) months
Quyén mua chimg khodn LT
Investments - Rights
Hop déng twong lai chi 56 121.8
Index future contracts
Dau tu khdc 121.9
Other Investments
2.2. Du phong giam gid tai san nhan thé chz’ip 122
Impairment of devaluation of assets as pledge
3. Cdc khodn phai thu 130 108.934.853 94.982.800
Receivables
3.1 Phai thu vé ban cac khoan dau tu 131
Receivables from investments sold but not yet settled
Trong d6: Phai thu khé doi vé& ban cac khoan diu tu 132
In which: Overdue receivables from selling investments
3.2. Phai thu va du thu ¢d tic, tién 1ai cac khoan dau tu 133 81.482.800 94.982.800
Dividend and interest receivables
3.2.1. Phai thu ¢4 tirc, tién 13i dén ngay nhan 134
Dividend and interest receivables on or after payment date
Phdi thu c6 tirc 134.1 '
Dividend receivable
Phai thu trdi ticc 134.2
Coupon receivables

: -
Phai thu ldi tién giri €6 kp han dwedi 3 thang 134.3 5333
Interest receivables from deposit with term less than three (03) S
months onNd
Phai thu 1di tién giti ¢6 kp han trén 3 thing 134.4 A NI
Interest receivables from deposit with term more than three (03) UAN I
months S 1
Phdi thu 1ai chimg chi tién giri 134.5 ‘
Interest receivables from Certificates of Deposit JKIEN
Trong dé: Phai thu khé doi vé c6 tirc, tién 14i dén ngay nhan 135
nhung chua nhén duoc
In which: Overdue receivables from dividend, interest income
3.2.2. Dy thu ¢4 tirc, tién 13i chua dén ngay nhén 136 81.482.800 94.982.800
Dividend and interest receivables before payment date
Dur thu ¢é tire 136.1 81.482.800 94.982.800
Dividend receivables
Due thu 1di trdi phiéu 136.2
Bond coupon receivables
Dy thu 1di tién giti c6 kp han dudi 3 thang 136.3
Interest acrrual from deposit with term less than three (03)
months .
Dy thu 1i tién giti c6 ky han trén 3 thang 136.4 '
Interest accrual from deposit with term more than three (03)
months
Du thu ld@i chiimg chi tién giri 136.5
Interest accrual from Certificates of Deposit
3.3. Céc khoan phai thu khac 137 27.452.053
Other receivables
Phai thu cho khoan 6 phiéu han ché cho mua va chiea chuyén  137.1
quyeén s¢ hiru
Receivable from AP/Investors on securities on hold of buying
and not transfer to fundholding
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CHI TIEU
Indicators

{ Mi Sé

Code

i Thuyéti
. minh

~ Notes |

Tai ngay 31/01/2023 ‘ Tai ngay 31/12/2022

As at 31 Jan 2023

As at 31 Dec 2022

Cdc tai sankhde

Other assets

Tra trude phi ddng ky chitng khodn tai VSD

Prepaid expense for security registration at VSD

Tra trude gid dich vu ding ky niém yét cho HOSE
Prepaid expense for listed registration at HOSE

Tra trude gid dich quan Iy niém yét cho HOSE

Prepaid expense for listed management at HOSE

Tra trudce 1¢ phi cap gidy chieng nhan hoat déng Quy ETF
Prepaid expense for Register fee for ETF operation payable to
SsC

Cdc khoan khdc

Others

3.4. Dy phong no phai thu kho doi

Provision for doubtful debt

TONG TAI SAN

TOTAL ASSETS

I1. NQ PHAI TRA

TOTAL LIABILITIES

1. Vay ngén han

Short-term borrowings

Gébc khoan vay ngin han

Short-term loans Principal

Trich truée 13i vay ngén han

Accrued Interest Expense

2. Phai tra vé mua cac khoan ddu tu

Payables for securities purchased but not yet settled

3. Phai tra phi cho cac Pai Iy phan phdi, Céng ty quan 1y Quy vé
mua ban CCQ

Subscription and Redemption fee payable to distributors and
fund management company

Phdi tré phi cho cdc dai Iy phdn phéi vé mua bdn CCQ
Subscription and Redemption fee payable to distributors
Phai tra phi cho Céng ty Quan Iy Quy vé mua bdn CCQ
Subscription and Redemption fee payable to fund management
company

4. Thué va cac khoan phai ndp Nha nuéc

Tax payables and obligations to the State Budget

5.Phai tra thu nhap cho Nha dau tu

Profit distribution payables

6. Chi phi phai tra

Accual Expenses

Phi méi giéi

Brokerage fee payable

Trich truée phi kiém todn

Accrued expense for audit fee

Trich trucdc phi hop dai hdi thuong nién

Accrued expense for Annual General meeting

Trich trude phi bdo cdo thuong nién

Accrued expense for Annual report

Trich trudc thit lao ban dai dién quy

Accrued expense for Remuneration Payable to Fund's Board of
Representatives

Trich truede phi quan Iy niém yét hang nim tai SGDCK
Accrued expense for listing fee at HOSE

137.2

137.2.1

137.2.2

137.2.3

137.2.4

137.3

138

100

IT

311

311.1

311.2

312

313

313.1

313.2

314

315

316

316.1

316.2

316.3

316.4

316.5

316.6

27.452.053

27.452.053

74.907.045.344

500.000

44.889.039

39.539.726

4.500.000

67.074.709.376

33.000.000

33.000.000
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Other expenses

Bt | 6t 2 .
CHI TIEU Mass MUYEC Toingay 31/01/2023  Taingay 31/12/2022
Indicators Code { Notes | As at 31 Jan 2023 As at 31 Dec 2022
Trich trude phi quan Iy thuong nién tra cho UBCKNN 316.7 849.313
Accrued expense for Annual Fee pay to SSC
7. Phai tra cho Nha d4u tu v& mua Ching chi qu¥ 317
Subcription payable to investors
8. Phai tra cho Nha dau tu vé mua lai Ching chi quy 318
Redemption payable to investors
9. Phai tra dich vu quan Iy Quy ETF 319 101.244.196 141.481.589
Fund management related service expense payable
9.1 Trich trude phai tra phi quan Iy 319.1 33.774.078 32.570.687
Expense accruals for Management fee
9.2 Trich trieée phi heu ky tai san Quy ETF 319.2 20.000.000 20.000.000
Accrued expense for Custodian fee
9.2.1 Phi dich vu luu ky - bdo quan tai san 319.2.1 20.000.000 20.000.000
Custodian service - Safe Custody Fee
9.2.2 Phi dich vu luu ky - giao dich chitng khodn 319.2.2
Custodian service - Transaction fee
9.2.3 Phi dich vu luu ky - phi VSD 319.2.3
Custodian service - VSD fee
9.2.4 Phi dich vu luu ky - phi VSD vé quan Iy vi thé va tai san ky  319.2.4
quy cho cac hop déng phdi sinh
Custodian service - VSD fee for position and margin
management of index future contracts
9.3 Trich trude phi quan tri quy 319.3 16.500.000 16.500.000
Accrued expense for Fund administration fee
9.4 Trich trudc phi gidm sdt 3194 5.500.000 5.500.000
Accrued expense for Supervising fee
9.5 Trich trude phi dich vu dai Iy chuyéﬂ nhirgng 319.5 5.500.000 16.500.000
Accrued expense for Tranfer agency fee
9.6 Dy chi phi cung cdp dich vu tinh gid tri ti san rong tham 319.6 9.985.059 25.205.451
chiéu (iNAV) cho HOSE
Accrued expense for payable to HOSE for iNAV calculation
9.7 D chi phi cdp quyén sir dung chi sé cho HOSE 319.7 9.985.059 25.205.451
Accrued expense for payable to HOSE for Index usage
9.7. D chi phi dich vu tao ldp thi truong 319.8
Accrued expense for market marker service
10. Phai tra, phai nép khéac 320 6.500.000 6.500.000
Other payables
10.1 Phai tra phi bdo gid 320.1
Price feed fee payable
10.2 Trich trudc phi céng tde, hop cia ban dai dién 320.2
Accrued expense for Fund's Board of Representatives travelling,
meeting
10.3 Phai tra khdc 320.3 6.500.000 6.500.000
Other payables
Lé phi cdp gidy chieg nhdn hoat déng quy ETF tra UBCKNN ~ 320.3.1
Register fee for ETF operation payable to SSC
Phi dich vu ddng ky chitng khodn tra VSD 320.3.2
Security register fee payable to VSD
Phi dang ky niém yét tra HOSE 320.3.3
Listed register fee payable to HOSE
Phdi tra, phai nép khac 320.3.4 6.500.000 6.500.000
Other payables
Chi phi phdi tra khdc cia Quyp 320.3.5
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Number of outstanding fund certificates

CHI TIEU | Mist Tﬁ:‘g’f‘ Tainghy 31/01/2023 Tai ngiy 31/12/2022
Indicators i Code | : Asat31Jan2023  Asat31 Dec 2022
T R = . Not ___J
TONG NQ PHAI TRA 300 153.133.235 180.981.589
TOTAL LIABILITIES
I11. GIA TRI TAI SAN RONG CO THE PHAN PHOI CHO 400 74.753.912.109 66.893.727.787
NHA PAU TU NAM GIU CHUNG CHI QUY ETF (I-I)
DISTRIBUTABLE NET ASSET VALUE (I-11)
1. Vén gép ciia Nha dau tu 411 54.000.000.000 54.000.000.000
Paid up capital
1.1 Vén gép phét hanh 412 96.000.000.000 96.000.000.000
Capital from subscription
1.2 Vén gép mua lai 413 (42.000.000.000) (42.000.000.000)
Capital from redemption
2. Thing du vén gép ctia Nha dau tu 414 128.328.137 128.328.137
Share premium
3. Loi nhuén chua phén phdi 420 20.625.583.972 12.765.399.650
Undistributed earnings
3.1 Loi nhuan chua phan phdi du ky 420.1 12.765.399.650 15.709.629.554
Retained earning at the beginning of the period
3.2 Loi nhuan chua phan phéi trong ky 420.2 7.860.184.322 (2.944.229.904)
Retained earning during the period
IV. GIA TRI TAI §AN RONG QUY ETF TREN 1 PON VI 430 13.843,31 12.387,72
CHUNG CHI QUY
NET ASSET VALUE PER FUND CERTIFICATE
V. LQI NHUAN DA PHAN PHOI CHO NHA PAU TU 440
DISTRIBUTED EARNINGS
1. Loi nhuan/Tai san da phan phéi cho Nha déu tu trong nim 441
Distributed earnings assets in the period
2. Loi nhuan da phan phdi cho Nha déu tur liiy ké tir khi thanh 442
lap Quy dén ky lap bao cdo nay
Accumulated distributed profit/ assets
VL. CAC CHI TIEU NGOAI BAO CAO TiNH HINH TAI VI
CHINH
OFF BALANCE SHEET ITEMS
1. Tai san nhan thé chdp 001
Assets received as pledge
2. No khé doi da xir ly 002 o
Written off bad debts =
3. Ngoai té cac loai 003
Foreign currencies
4. Sb lugng Ching chi quy dang luu hanh 004 5.400.000 5.400.000

Nguwoi ldp biéu

(Ky, ho tén) (Ky,

Brew %a‘rﬁ Loui

KE TOAN TRUCONG

0 tén)

K& todn truémg

Moai Fbuyén ./L/éw
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: Miu s6 B03 - ETF: Méu bio cdo thay ddi gia tri ti sin rong, giao dich chirng chi quy
SS m Template B03 - ETF: Report on change of Net Asset Value, trading of Fund Certificate

(Ban hanh kém theo Thong tw 56 181/2015/TT-BTC ngay 13 thang 11 ndm 2015 cia Bé Tai chinh huéng ddn thanh Idp va quén I quip hodn déi danh muc)
(Issued in association with Circular 181/2015/TT-BTC dated 13 Nov 2015 guiding establishment and management of Exchange Traded Fund)

BAO CAO THAY DOI GIA TRI TAI SAN RONG, GIAO DICH CHUNG CHi QUY
REPORT ON CHANGE OF NET ASSET VALUE, TRADING OF FUND CERTIFICATE

Thang 01 nam 2023 / Jan 2023

Tén Céng ty Quan ly Quy: Cong ty TNHH Quin Ly Quy SSI
Fund Management Company:  SSI Asset Management Company Limited

Ngin hang Giam sat: Ngin hang TMCP Ngoai Thuong Viét Nam
Supervising Bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
Tén Quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
Ky bdo cdo: 06/02/2023
Reporting date: 06 Feb 2023
BPon vi tinh/Currency: VND
st |E  Ngidung | Masb | Thing01 nim2023| Thing 12 nm zoz_z
Nosi = i Description : B | Item Nof Jan 2023 | Dec 2022
I Gid tri tai sin rong ciia Quy ETF (NAV) du ky 4060 66.893.727.787 69.837.957.691
Net Asset Value (NAYV) at the beginning of period
II Thay ddi NAV so véi ky truée (= 111 + I1.2), trong dé: 4061 7.860.184.322 (2.944.229.904)
Change of NAV during the period (= I1.1 + I1.2), of which:
IL.1 Thay ddi NAV do bién dong thi trudng va hoat dong giao dich 4062 7.860.184.322 (2.944.229.904)
ctia Quy ETF trong ky

Changes of NAV due to market fluctuation and the fund's
investment during the period
I1.2 Thay dbi NAV do phan chia Loi nhuan/Tai san cia Quy ETF 4063
cho Nha diu tu trong ky
Change of NAV due to profit distribution to investors during the
period
I Thay d6i NAV do hosn dbi lai, phat hanh thém Chimg chi 4064
Quy ETF (=111 + I11.2)
Change of NAV due to redemption, subscription of Fund
Certificate (= IIL1 + I11.2)

II.1 Khoan thu tir viéc phét hanh b sung Chimg chi Qu§ ETF 4065
Increase from Subscription of Fund Certificate

I1.2 Khoan thanh toén tir viéc hodn déi lai Chimg chi Quy ETF 4066
Decrease from Redemption of Fund Certificate

v Gid tri tai sin rong ciia Quy ETF cudi ky (=1 + II + III) 4067 74.753.912.109 66.893.727.787
NAV at the end of period (= + II + III)

v Gia tri ti sdn rong trén mjt don vi quy tai ngay dinh gis 4067.1 13.843,31 12.387,72
NAV per unit at valuation date

Ngudi lap bidu K¢ todn trudong Téng Gidm dbc
(Kp, ho tén) (Ky, ho tén) -k '?-haxgi: déng dau)

KE TOAN TRUGNG ol
Moai Fuyén /]@t_%‘ & .,@%wy Fint

PHO TONG GIAM POC




g MAu s B04 - ETF: Bdo cdo danh muc diu tw
Template B04 - ETF: Investment portfolio report

(Ban hanh kém theo Théng i s6 181/2015/TT-BTC ngay 13 thdng 11 ndm 2015 ciia Bé Tai chinh hudng dén thanh Idp va quan Iy quy hodn doi danh muc)
(Issued in association with Circular 181/2015/TT-BTC dated 13 Nov 2015 guiding establishment and management of Exchange Traded Fund)

BAO CAO DANH MUC PAU TU
INVESTMENT PORTFOLIO REPORT

Tai ngay 31 thang 01 ndm 2023 / As at 31 Jan 2023

1 Tén Cdng ty quin ly quy: Cong ty TNHH Quin Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
2  Tén ngin hang giam sat: Ngin haing TMCP Ngoai Thwong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
3 Tén Quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
4  Ngay lip bdo cdo: 06/02/2023
Reporting Date: 06 Feb 2023
Don vi tinh/Currency: VND
- P e
STL| it Loai tai sdn M chitiéu  S&lwong | hoﬁj.c_ gid trj | Tong gid tri ~ ciiaquy
Tl alt | MAchi tiew) S SOLIVIE - S G olgglati - claguy:
.No__.[ £ Asset types Code I+ Q_._ua:nt_l.ty ngay bio cdo To.tal._va._a_l__u_g Af}f::a:f?ts;et =
I Co phiéu niém yét 2246
Listed shares
1 ACB 2246.1 199.200 26.050 5.189.160.000
2 BID 2246.2 13.869 45.100 625.491.900
3 BVH 2246.3 5.400 50.400 272.160.000
4 CTG 2246.4 49.976 30.500 1.524.268.000
5 |FPT 2246.5 64.746 83.500 5.406.291.000
6 GAS 2246.6 6.600 106.300 701.580.000
7 GVR 2246.7 11.200 16.700 187.040.000
8§ HDB 2246.8 122.146 18.650 2.278.022.900
9 HPG 2246.9 221.953 22.100 4.905.161.300
10 KDH 2246.10 32.426 28.000 907.928.000
11 MBB 2246.11 173.027 19.550 3.382.677.850
12 MSN 2246.12 44.420 101.100 4.490.862.000
13 MWG 2246.13 76.100 46.500 3.538.650.000
14 NVL 2246.14 54.054 14.200 767.566.800
15 PDR 2246.15 18.602 13.850 257.637.700
16 PLX 2246.16 8.800 36.800 323.840.000
17 POW 2246.17 32.600 12.400 404.240.000
18 SAB 2246.18 5.400 189.000 1.020.600.000
19 SSI 2246.19 72.299 21.600 1.561.658.400
20 STB 2246.20 130.800 27.100 3.544.680.000
21 |TCB 2246.21 158.700 29.400 4.665.780.000
22 TPB 2246.22 60.330 25.000 1.508.250.000
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| | i | TRrla o, A
‘ | a Gi thj trudmg LY ZelnE
Lol ; | ks " hodic gid trj | : el s
STT I Loai tai sin | Ma chitieul Solwgng | o i ‘ Tonggiatri | cilia quy
No | Asset types . Code  Quantity s Total value | %/Total asset
! { | Hee ;Ig%ykbfo gl ' value of the
| ! : | Market price '
| = e ! | . : ! Hedn | Fund
23 VCB 2246.23 36.211 91.900 3.327.790.900 4,44%
24  VHM 2246.24 75.640 50.900 3.850.076.000 5,14%
25 VIB 2246.25 80.400 23.550 1.893.420.000 2,53%
26 VIC 2246.26 66.149 57.100 3.777.107.900 5,04%
27 VIC 2246.27 18.700 116.300 2.174.810.000 2,90%
28 VNM 2246.28 58.002 77.100 4.471.954.200 5,97%
29 VPB 2246.29 302.874 19.450 5.890.899.300 7,86%
30 VRE 2246.30 63.000 29.700 1.871.100.000 2,50%
Téng 2247 2.263.624 74.720.704.150 99,75%
Total
II  Cb phiéu khéng niém yét 2248
Unlisted shares
Téng 2249
Total
Tdng céc loai cb phiéu 2250 2.263.624 74.720.704.150 99,75%
Total shares
1 Trii phiéu 2251
Bonds
Tong 2252
Total
IV Cic loai chirng khodan khac 2253
Other sercurities
1 Quyén mua chimg khoan 2253.1
Investments - Rights
2 Chi tiét loai hgp ddng phai sinh 2253.2
Index future contracts
Tong 2254
Total
Téng cic loai chirng kho#n 2255 2.263.624 74.720.704.150 99,75%
Total investments
V  Cic tai san khac 2256
Other assets
1 Cb tirc dwoc nhéan 2256.1 81.482.800 0,11%
Dividend receivables
2 Laitrai phiéu duoc nhéan 2256.2
Bond coupon receivables
3 Lai tién giri duege nhan 2256.3
Interest receivables from deposits
4 Tién béan chimg khoan chd thu (ké chi 22564
tiét)
Receivables from investments sold but
not yet settled
5  Phai thu cho khoan cb phiéu han ché 2256.5
ch& mua
Receivable from AP/Investors on
securities on hold
6  Phai thu khéac 2256.6
Other receivables
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STT

Loai tai san
 Asset types

Ma chi tiéu S0 lwgng

 Quantity

Téng gid tr

~ Total value

| Ty 1& %/T liil_g

gié trj thi sdn
cia quy
%/Total asset

 valueofthe
! ' 7 | Fund

|
Code
| ; Market price

2256.7
VSD
Prepaid expense for security registration
at VSD

8  Tratrudc gia dich vu ding ky niém yét
cho HOSE

Prepaid expense for listed registration at
HOSE

9  Tra trudc gia dich vu quan 1y niém yét
cho HOSE

Prepaid expense for listed management
at HOSE

10  Tra trude 1& phi cip gidy ching nhan 2256.10
hoat déng Quy ETF |
Prepaid expense for Register fee for !
ETF operation payable to SSC

2256.8

2256.9 27.452.053 0,04%

Tong 2257 108.934.853 0,15%

Total
Tién
Cash
1 Tién giri Ngan Hang
Cash at Bank
Tién giri ngén hang
Cash at Bank
Céc khoan tuong duong tién
Cash Equivalents

Vi 2258

2259 77.406.341 0,10%

2259.1 77.406.341

0,10%

2259.2

Tién giri c6 ky han trén 3 thang 22593

Term deposit greater than 3 months

2 Chimg chi tién gui 2260

Certificates of deposit

3 Coéng cu chuyén nhuong... 2261

Transferable instruments. ..

2262 77.406.341

Téng
Total
Téng gid tri danh muc
Total value of portfolio

vil 2263 2.263.624 74.907.045.344 100,00%

Téng gidm dbc

Ké todn truong
(K, ho tén)

Nguwdi lip biéu
(Ky, ho tén)

i

Svere Moind Dok

Ll

KE TOAN TRUGNG

Lo Dhay Link
Moci Fyusién /VQM

PHO TONG GIAM POC
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E E 2 Phuy luc sé XXIV: Bdo cio vé thay ddi gid tri tai sin rong |
Appendix XXIV: Report on change of Net Asset Value
(Ban héanh kém theo Théng twe sé 98/2020/TT-BTC ngay 16 thang 11 nam 2020 ciia B tredng B Tai chink)
(Issued in association with Circular 98/20200TT-BTC on 16 November 2020 of Ministry of Finance)
BAO CAO VE THAY DOI GIA TRI TAI SAN RONG
REPORT ON CHANGE OF NET ASSET VALUE CERTIFICATE
Ngay bdo cdo: 06/02/2023 / Reporting date: 06 Feb 2023

1 Ciing ty quén Iy quy: Cang ty TNHH Quin Ly Quy SSI
Fund Management Company: 551 Asset Management Company Limited
2 Ngin hang giam sat: Ngin hing TMCP Ngoai Thwong Viét Nam
Supervising bank: Joint Stock Commereial Bank For Foreign Trade of Viet Nam
3 Tén Quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
4 Ky bdo cio: Thing 01 nim 2023
Reporting Date: Jan 2023
Bon vj tinh/Currency: VND
STT i CHI TIEU KY BAOCAO : KY TRUGC
oo :  CRITERIA THISPERIOD  LAST PERIOD |
IR et SRR T BRI e 31/01/2023 31122022 |
A Gia tri thi sin rong/ Net asset value 2100
Al Gid tri diu kj/ Opening balance 2101
Cria qui’ of fund 21011 66.893.727.787 69.837.957.691
Ciia mit 16 ehing chi quiy’ per lot 2101.2 1.238.772.736 1.293.295.512
Cria mgt chitng chi qui’ per certificate 2101.3 12.387.72 12.932,95 ;
A2 Gi4 trj tai sin rong cudi ky/ Closing balance 2102
Ciia qui’ of fund 2102.1 74.753.912.109 66.893.727.787
|
Ctia mét 16 chimg chi gqui’ per lot 2102.2 1.384.331.705 1.238.772.736 |
Ctia mit chimg chi quy per certificate 2102.3 13.843,31 12.387,72
A3 Thay déi gid tri tai sn rong trong k¥, trong dé 2103 I
Change of net asset value during the period, in which I
= !
Thay déi do cdc hoat dging lién quan dén déu tr cita quy trong kit 2103.1 7.860.184.322 (2.944.229.904) ;
Change due to investment activities during the period |
Thay déi do mua lgi, phdt hénh thém chig chi quy trong ky 2103.2 l
Change due to subscription, redemption during the period
Thay déi do viéc phin phoi thu nhdp cia qui cho cde nha déu e trong ky 2103.3
Change due to profit distribution to investors during the period
Ad Thay ddi gia tri tai san rong trén mot chimg chi quy so véi ky trude 2104 1.455,59 (545,23)
Change of net asset value per certificate in comparison to previous period
AS Gia tri ti sin rong cao nhit/thdp nhit trong vong 52 tudn gin nhit 2105
Highest/lowest net asset value within the nearest 52 weeks
Gid trj cao nhdt’ Highest value (VND) 2105.1 111.532.398.079 111.532.398.07%
Gid tri thdp nhdt/ Lowest value (VND) 2105.2 60.272.412.290 60.272.412.290
A6 Ty Ié s& hitu nuée ngoai (khéng ip dung véi quy niém yét) 2106
Foreign investors' ownership ratio (not applicable for listed fund)
S$6 lugng chimg chi qui’ Number of Fund Certificates 2106.1
Téng gia tri/ Total value 2106.2
Ty 1§ s& hirw/ Ownership ratio 2106.3
B Gid tri thj trudmg (gi4 dong cira cudi phién giao dich trong ngay bdo cd0) cia mit ching 2107
chi quy
Market price (closing price of last session within the reporting day) of a certificate
B.1 Gid tri ddu ky/ Opening balance 2108 12.480 13.400
B.2 Gid tri cudi ky/ Closing balance 2109 13.710 12.480
B3 Thay déi gid tri thy trumg trong ky so vdi ky trude 2110 1.230 920
Change of market price during the period in comparison to previous period
B.4 Chénh I§ch gitra gi thi trudmg cia mjt chimg chi quf va gia tri tai sin rong trén mjt 2111
chimg chi quy
Variance between market price and net asset value of one fund certificate
Chénh léch tuyét doi/ Absolute variance (VND) 21111 (133,31) 92,28
Chénh léch tiwomg dai (mikc dé chiét khdu (-)/thing duw (+)) Relative variance (discount 2111.2 0,96)% 0,74%
(=) surplus (+))
B.5 Gid tri thi trudmg cao nhiit/thiip nhét trong vong 52 tudn gin nhit 2112
Highest/lowest market value within the nearest 52 weeks
Gid tri cao n!idf,-’ Lighestve

cumat W0 UNG TAM
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