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Phu luc XXVI. Miu bio cdo vé hoat dong ciia Quy |
Appendix XXVI. Report on Fund's Activities

(Ban hanh kém theo Théng t sé 98/2020/TT-BTC ngay 16 thang 11 ndm 2020 ctia B§ truong Bg Tai chinh i
(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 02 nidm 2023 / Feb 2023

1  Tén Quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
2  Tén Cong ty Quin ly Quy: Cong ty TNHH Quéin Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3  Ngin hang Giam sit: Ngin hing TMCP Ngoai Thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4  Ngay lip bdo cdo: 06/03/2023
Reporting Date: 06 Mar 2023

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

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

Pon vi tinh/Currency: VND

' - '5 ' B
{ ' i = : | St e
ok R | Ma chi Tai ngay 28 thing 02 Tai ngay 31 thang 01
. i . tiew | nim2023 nim 2023

2 el . Code  Asat28Feb2023  Asat31Jan2023

! e i el i Bt = S
Tai sdn
I Assets 2200

Tién va céc khoan tuong duong tién

200.391. 406.341 68.88%
L | copant ssanmualeges 2201 00.391.019 77.406.3 A
Tién
Cash 2202
Tién giti ngfn hang 2203 200.391.019 77.406.341 68.88%
Cash at Bank
Tién guri ctia nha dau tir cho hoat déng
mua chimg chi quy 2203.1 6.500.000 6.500.000 100,00%

Cash at bank for Fund's subscription

Tién phdi tra cho Nha ddu tu vé mua lai

Chitng chi quy 2203.2

Cash at bank for Fund's redemption

Tién giri ngdn hang cho hoat ddng ciia

Quy 2203.3 193.891.019 70.906.341 68,17%
Cash at bank for Fund's operation

Tién giri ky quy cho hoat déng ddu tie

chirng khodn phdi sinh 2203.4

Margin account for trading derivatives

Tai khoan phong téa 22035
Escrow account
Céc khoan twong duong tién 2204
Cash equivalents
1o | Céokhoin dautr (ke chi tict) 2205 67.312.712.000 74.720.704.150 61,94%
| Investments
Co pisnBenye; 2205.1 67.312.712.000 74.720.704.150 61,94%

Listed shares

Trang 1/5




STT
No

I3

1.4

I.5

1.6

1.7

L8

1.9

. Chi tidu
Indicators

Cb phiéu chua niém yét
Unlisted shares

Tréi phiéu

Bonds

Ching chi tién giri
Certificates of Deposit

Hop ddng tién giri c6 ky han trén ba (03)
thang
Deposit with term over three (03) months

Quyén mua chirng khoén
Investment - Rights

Hop ddng tuong lai chi sb
Index future contracts
Piu tu khac

Other Investments

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

Receivables from rental of investment
property (not applicable)

Cb tie, trai tirc dugc nhan

Dividend, Coupon Receivables

Phai thu c6 tirc

Dividend receivables

Phai thu trai tic

Coupon receivables

L&i dugc nhén

Interest receivables

Phai thu l4i tién giri c6 ky han dudi 3
thang

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

Phai thu 14 tién giri c6 ky han trén 3 théng
Interest receivables from deposit with
term more than three (03) months

Phai thu 13i chimg chi tién guri

Interest receivable from Certificates of
Deposits

Tién ban bit dong san chd thu (khong ap
dung)

Real Estate Proceeds Receivables (not
applicale)

Tién ban chitng khoan ch& thu
Securities Trading Receivables

Céc khoan phai thu khac

Other receivables

Du phong gidm 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 khac
Others

Céc tai san khac
Other assets

~ tieu
Code

2205.2

2205.3

2205.4

2205.5

2205.6

2205.7

2205.8

2206

2206.1

2206.2

2207

2207.1

2207.2

2207.3

2209

2208

2210

2210.1

2210.2
22103

2211

| Machi Taingdy 28 thing 02 Tai ngay 31 thang 01

_  %/cing ky nim
“nam 2023 ! -nam 2023 ~ trude
. Asat28Feb2023  Asat31Jan2023 = %/against last year
72.600.000 81.482.800
72.600.000 81.482.800
25.150.681 27.452.053 100,00%

Trang2/5




STT
No

|
1

Chi tiéu |

Indicators . tiéu

Code

L.10

II

I1.1

I1.2

I1.3

Phai thu cho khoan ¢4 phiéu han ché chd
mua

Receivable from AP/Investors on
securities on hold

Tra trude phi ding ky ching khodan tai
VSD

Prepaid expense for security registration
at VSD

Tra trudce gid dich vu dang ky niém yét
gui HOSE

Prepaid expense for listed registration at
HOSE

Tra trudce gia dich vu quan ly niém yét gt
HOSE

Prepaid expense for listed management at
HOSE

Tra trudc 1€ phi cép gidy ching nhan hoat
dong Quy ETF

Prepaid expense for Prepaid expense for
Register fee for ETF operation to SSC
TONG TAI SAN

TOTAL ASSETS

No¢

Liabilities

Tién phai thanh to4n mua bét dong san
(khéng ap dung)

Real Estate Trading Payables (not
applicable)

2211.2

2211.3

22114

2211.5

2212

2213

Tién phai thanh todn mua chiig khoan 2914
Securities Trading Payables
Céc khoan phai tra khac
Other payables

Phai tra nha du tu
Payables to investors

2215

2215.1

Phai tra cho nha déu tu vé mua chimg chi
quy 2215.1.1
Payables to investors for subscription

Phai trd nha ddu tu trén cé tire da thu

Payables to investors for collected 221512
dividend

Phai tra cho Nha dau tu vé mua lai

Chitng chi quy 2215.1.3

Redemption payable to investors

Thué va cac khoan phai ndp Nha nudce
Taxes Payables and obligations to the 2215.2
State Budget

Phai tra phi phat hanh, mua lai ching chi

quy cho Dai ly phan phdi va Cong ty quan

1y quy

Subscription and Redemption fee payable 2153
to distributors and Fund Management

Company

Phdi tra phi cho cée Dai Iy phdn phéi vé

mua bdn Chirng chi quy 221531
Subscription and Redemption fee payable A
to distributors

: ! E
M chi Taingay 28 thang 02 Tai ngay 31 thing 01
~ nam 2023 i : Zs ! U0

Asat28Feb2023  Asat31Jan2023 = %/against last year

nim 2023

%/cung ky nim
S

25.150.681 27.452.053
67.610.853.700 74.907.045.344
174.347.080 153.133.235
1.000.000 500.000

100,00%

62,03%

98,23%

100,00%
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STT | Chi tiéu
Nowt == Indicators

Ma chi
 tiéu
Code

i
{

|

i

nim 2023

Asat28Feb2023  Asat31Jan2023
: i

nam 2023

%lagainst last year

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

Subscription and Redemption fee payable
to fund management company

Phai tra thu nhp cho nha déu tu

Profit distribution payables

Phai tra thii lao ban dai dién qu¥
Remuneration Payable to Fund's Board of
Representatives

Phai tra phi quan ly cho cong ty quan ly
quy

Management fee payable

Phai tra phi quan tri quy

Fund Administration fee payable

Phai tra phi giam sat

Supervisory service fee payable

Phi giao dich

Transaction fee

Phdi tra phi méi gici

Broker fee payable

Phadi tra phi thanh todn bil tric chirng
khodn

Clearing settlement fee payables

Trich trude phi luu ky tai san Quy ETF
Accrued expenses for Custodian services

Phi dich vy luu ky - bdo quan tai san
Custodian service - Safe Custody Fee
Phi dich vu lwu ky - giao dich chimg
khodn

Custodian service - Transaction fee

Phi dich vu luu ky - phi VSD

Custodian service - VSD fee

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

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

Phai tra phi kiém toan

Audit fee payable

Phai tra phi hop dai hi thudng nién
General meeting expense payable

Phai tra phi bao cdo thudng nién

Annual report expense payable

Phai tra phi dich vu dai ly chuyén nhuong
Transfer Agency fee payable

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

Dy chi phi cép quyén sir dung chi sé cho
HOSE

Accrued expense for payable to HOSE for
Index usage

221532

22154

2215.5

2215.6

2215.7

2215.8

22159

2215.9.1

221592

2215.10

2215.10.1

2215.10.2

2215.10.3

2215.10.4

2215.11

2215.12

2215.13

2215.14

2215.15

2215.16

9.000.000

30.142.731

16.500.000

5.500.000

20.000.000

20.000.000

45.446.574

11.000.000

13.820.671

13.820.671

4.500.000 100,00%

33.774.078 65,49%

16.500.000 100,00%

5.500.000 100,00%

20.000.000 100,00%

20.000.000 100,00%

39.539.726 104,07%

5.500.000 100,00%

9.985.059 158,18%

9.985.059 158,18%
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| | | j ; I & T
STT | = Chi ben M§ chi {Tgl ngéy 28 thaing 02 Tal ngay 31 théng 01
Ko i it - tiew ‘nim 2023 nam 2023
Code lr As at 28 Feb 2023 I As at 31 Jan 2023 | %fa )
L o e e S e iy ety SR A B A EeR S S ' B o
Du chi phi chch vu tao lap tht trudng
Accrued expense for market maker 2215.17
services
ai tra kha
L 2215.18 8.116.433 7349313 110,96%| |
Other payable .
Phdi trd phi bdo gid ’
Price feed fee payable 2215.18.1
Trich trude phi céng tde, hop cua Ban dai
dién .
Accrued expenses for Fund's Board of 2213182
Representatives travelling, meeting
Trich trudc phi quan Iy thuong nién tra
UBCKNN 2215.18.3 1.616.433 849.313 198,36%
Accrued expenses for annual fee pay to
SsC
Trich trude phi ding ky chitng khoan tai
VSD
Accrued expense for security registration R
at VSD
Lé phi cdp gidy chieng nhdn hoat déng
quy ETF tra UBCKNN BT
Register fee for ETF operation payable to o
S§C
Phi dich vu déng ky chirmg khodn tra VSD 2215.18.6
Security register fee payable to VSD o
Biids tyd, pidi ngpchdc 2215.18.7 6.500.000 6.500.000
Other payables
Chi phi phai tra khdc cua céng ty QLQ 2215.18.8
Other expenses
Vay ghn ligu 2215.19
Short-term loans
Goc khoan vay ngdrf hgn 2215.19.1
Short-term loans Principal
Trich trude 1di vay ngdn han
Accrued Interest Expense 22idi3.4 ‘
TONG NQ ol
2 174.347.080 153.133.235 98,23%
L4 TOTAL LIABILITIES 22le o
Tii san rong cia Quy (=1.10 - IL4) =
2217 67.436.506.620 74.753.912.109 61,98%
Net Asset Value (=1.10 - 11.4) 3
Téng sb chirng chi quy dang lwu hanh A
5.400.000 5.400.000 93,10%
Total Outstanding Fund Certificates 2218 i ;
Gi tri tai sin rong trén mgt chirng chi
quy (LI/V) 12.488,24 13.843,31 66,57%
Net asset value per Fund certificate i @ . R,
(IT/V)
Pai dién c6 thim quyén ciia Ngin hang Gidm sit 7/ Pai dién c6 thim quyén ciia Cong ty Quinly Quy |
Autl;dr@@d &eprQB%ltive of Supervisory Bank Authorised Representative of Fund Management Compan
& A

/
/ AN HANG N0\ : )

< [ THUONG MA UGPHM?  _ARUONG TRUNG TAM
ermn{U‘iNu ],

Do Dhay Sink

Trang 5/ 5 = : v
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Phu lyc XXVI. MAu béo cio vé hoat dong ciia Quy
Appendix XXVI. Report on Fund's Activities

i.
!

(Ban hanh kém theo Théng tir 56 98/2020/TT-BTC ngay 16 thang 11 ndm 2020 cva Bé triedng 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 DAU TU
REPORT ON INVESTMENT ACTIVITIES

Théang 02 ndm 2023 / Feb 2023

1 Tén Quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
2  Tén Cong ty Quin ly Quy: Cong ty TNHH Quin Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3 Ngin hang Giam sat: Ngéin hing TMCP Ngoai Thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4 Ngay lip bdo cio: 06/03/2023
Reporting Date: 06 Mar 2023

A. BAO CAO CHUNG VE HOAT PONG PAU TU CUA QUY/GENERAL INFOMATION ON FUND'S INVESTMENT {l s | T
ACTIVITIES '

II. BAO CAO KET QUA HOAT PONG / PROFIT AND LOSS REPORT

| : : e = =
| __ - | __
ot e B M E chib L e S ol s
STT 1 Chi tiéu HEl s e Thang 02 nam 2023 Théing 01 nim 2023 .
No Indicators ; o At Feb 2023 - Jan2023 | fi
| g ,! Code_ ; e ; i S e e
e e e L -
I Thu nhép tir hoat dong diu tw 2220 72.637.639 12.981 72.650.620
Income from Investment Activities
1 Thu tir bit dong san cho thué (khéng ap
dung)
Income from rental property (not
applicable)
2 Cb tic, tréi tirc duge nhén 2221 72.600.000 72.600.000
Dividend, Coupon
Cé tite diege nhdn 2221.1 72.600.000 72.600.000 »
Dividend received ;
Trdi tikc dwoc nhdn 2221.2 :
; *
Couponreceived ;
3 L&i dugc nhédn 2222 37.639 12.981 50.620
Income from Interest
Lai tién giri ngdn hang 2222.1 37.639 12.981 50.620
Income from Bank Deposit
Lai chimg chi tién giri 2222.2
Interest from Certificates of Deposit
4  Céc khoan thu nhép khac 2223
Other income
Thu nhdp khdc vé dau tu 2223.1
Other investment income
Thu nhdp khdc 2223.2
Other income
Trang 1/5



No

II

STT |

|
|

Chi tiéu __
Indicators |

Ma chi
tiu
Code

|

Théng 02 nm 2023 Thiing 01 nim 2023

Feb 2023

{
{
i
|
|
i

Jan 2023

Lity ké tir diu nim

Accumulated figure

from the beginning
~ of the year

Chi phi die phong no phai thu kho doi vé
co tikc, tién 1di va xu Iy ton that ng phai
thu khd doi vé ca tirc, tién ldi

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

Expense

Chi phi quan ly tra cho cong ty quan ly
quy

Management Fee paid to Fund
Management Company

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

Custody, Supervising Fees paid to
Supervising Bank

Phi dich vu lueu ky - bao quan tai san
Custodian service - Safe Custody Fee
Phi dich vu luu ky - giao dich chitng
khoadn

Custodian service - Transaction fee

Phi dich vu lwu ky - phi VSD

Custodian service - VSD fee

Phi giam sat

Supervisory fee

Phi dich vu leu 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

Chi phi quan trj qu va céc chi phi khac
ma cong ty quan ly quy tra cho t6 chirc
cung cép dich vu c6 lién quan (n€u cd)
Fund Administration Fee and other fees
paid to relevant Fund's services providers
Chi phi dich vu quan tri Quy

Fund Administration Fee

Chi phi dich vu Pai Iy Chuyén nhieong
Transfer Agency Fee

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

Phi cdp quyén sic dung chi sé trd cho
HOSE

Expenses payable to HOSE for Index
usage

Phi dich vu tao Idp thi trucng

Expenses payable for market marker
service

Chi phi dich vu quan ly bat déng san
(khong 4p dung)

Real Estate Management Service fee (not
applicable)

22233

2224

2225

2226

2226.1

2226.2

2226.3
2226.4

2226.5

2227

2227.1
2227.2

2227.3

2227.4

2227.5

107.890.978

30.142.731

26.641.327

20.000.000

507.123

634.204

5.500.000

29.671.224

16.500.000

5.500.000

3.835.612

3.835.612

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

217.403.587

63.916.809

52.974.160

40.000.000

707.123

1.267.037

11.000.000

60.164.368

33.000.000

11.000.000

8.082.184

8.082.184

Trang2/5
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STT |

No

Chi tiéu
Indicators

Mi chi
tiéu
Code

Chi phi dich vu dinh gia bit déng san
(khéng ap dung)

Real estate valuation service fees (not
applicable)

Chi phi kiém toan tra cho t6 chirc kiém
toan

Audit fee

Chi phi dich vu tu vén phép ly, dich vu
béo gia va cac dich vu hop ly khac, thi
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
Remuneration for Fund's Board of
Representatives

Chi phi cung cdp bdo gid chimg khodn
Price feed fee Expenses

Chi phi dich vu tu vén phdp Iy

Legal consultancy expenses

Chi phi du thao, in 4n, giri ban cdo bach,

ban cao bach tom tat, bao cdo tai chinh,
xac nhén giao dich, sao keé tai khoan va
céc tai liéu khéac cho nha dau tu; chi phi

cong bé thong tin cta quy; chi phi td chirc

hop dai hoi nha dau tu, ban dai dién quy
Fee for drafting, printing, distribution of
prospectus, summarised propectus,
financial statements, transaction
confirmations, account statements and

other documents to investors; information

disclosure fee; fee for organising annual

general meeting, board of representatives

meeting

Chi phi hop Dai hdi Quy

Meeting expense

Phi bdo cdo thudng nién

Annual report expense

Chi phi hop, c6ng tdc ciia ban dai dién

Fund's Board of Representatives meeting,

travelling expense
Chi phi céng bé théng tin ctia Quy

Expenses for information disclosure of the

Fund

Phi thiét ké, in dn, giri th...
Designing, printing, posting... Expense

Chi phi lién quan dén thuc hién céc giao

dich tai san cia quy

Expenses related to execution of fund’s
asset transactions

Chi phi méi gici

Brokerage fee expense

Chi phi thanh todn bit tric
Clearing settlement fee

2228

2229

2229.1

2229.2

2229.3

2230

2230.1

2230.2

22303

2230.4

22305

2231

2231.1

22312

i
i
:

 LayKké tir dhu nim

Thang 02 nim 2023 Thing 01 nim 2023 Accumulated figure
Feb 2023 | Jan2023  from the beginning

T pib e of the year

I' 4

5.906.848 6.539.726 12.446.574
5.000.000 5.000.000 10.000.000
5.000.000 5.000.000 10.000.000
4.006.356 567.768 4.574.124
4.006.356 567.768 4.574.124
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No

10

11

VI

STT

Chi tiéu
Indicators

Céc loai chi phi khac

Other expenses

Chi phi thiét ldp Quy

Set up Expenses

Phi niém yét, phi ddng ky chiing khodn
Listing fee, registration fee

Phi quan Iy thuong nién phai tra cho
UBCKNN

Annual management fee paid to SSC

Phi ngdn hang

Bank charges

Chi phi ldi vay

Borrowing Interest Expenses

Chi phi khdc

Other Expenses

Phi thiee hién quyén tra cho VSD

Fee paid to VSD for getting the list of
investors

Phi ddng ky niém yét bé sung tra VSD
Additional registration fee pay for VSD
Thu nhép rong tir hoat djng diu tw (=
I-1I)

Net Income from Investment Activities
(=1-1I)

Lii (15) tir hoat dng diu tur

Gain / (Loss) from Investment Activities
L4i (18) thuc té phét sinh tir hoat dong diu
tu hoic chuyén nhugng bit dong san
Realised Gain / (Loss) from disposal of
investment or real estate transfer

Lai (16) ban cdc khodn ddu tu

Realized gain (losses) from sales
investments

Lai (16) trong giao dich hodn doi chimg
chi quy

Realized gain (losses) from exchange
trade fund certificate

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

Thay déi vé gié tri ctia cc khoan dau tu
trong ky

Unrealised Gain / (Loss) due to market
price

Thay dbi clia gia trj tai san rong ciia
Quy do cic hoat dong diu tw trong k¥
(I + IV)

Change of Net Asset Value of the Fund
due to investment activities during the
period (=III +1IV)

Gi4 tri tai sian rong diu ky

Net Asset Value at the beginning of
period

Ma chi
tiéu
Code

2232.1

2232.2

22323

2232 4

22325

22326

22327

2232.8

2233

2234

2235

2235.1

2235.2

22353

2236

2237

2238

] Thang 02 nim 2023 Thsing 01 niim 2023

Feb 2023 Jan 2023 from the beginning
! of the year
i IS 2 !
6.522.492 6.805.060 13.327.552
2.301.372 2.547.947 4.849.319
767.120 849.313 1.616.433
154.000 107.800 261.800
3.300.000 3.300.000 6.600.000
(35.253.339) (109.499.628) (144.752.967)
(7.282.152.150) 7.969.683.950 687.531.800)
s
(129.658.750) (11.990.652) (141.6/1§'_.I_4032)' i

(129.658.750)

(7.152.493.400)

(7.317.405.489)

74.753.912.109

|

Lﬁy ké ttr dau nim
Accumulated figure

(11.990.652)

7.981.674.602

7.860.184.322

66.893.727.787

lI1 :
L
i\ &y

(141.649:402)

829.181.202

542.778.833

66.893.727.787

DETT Y

Trang 4 /5




Mﬁ chi
tléu
Code

STT
No

Chi tiéu
Indicators

r i

|

e
Théing 02 nim 2023

. Tliﬂng 01 nﬁ'm"zilzfs Aceur
Feb2023 ]
l

Thay déi gid tri thi sin rong cia Quy 2239
trong ky
Change of Net Asset Value of the Fund

during the period

VII

Trong dé: 2240

In which:

1 Thay dbi gia tri tai san rong cua Quy do
céc hoat dong dau tu trong ky
Change of Net Asset Value due to
investment activities during the period

2241

2 Thay dbi gié tri tai san rong ciia Quy do
viéc chi tra loi tire/ ¢b tire clia Quy cho
cac nha dau tu trong Ky
Change of Net Asset Value due to
dividends payment to investors during the
period

3 Thay dbi gia 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 Chung 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
Ching chi Quy
Change of Net Asset Value due to

redemption during the period

Gia tri tai san rong cubi ky 2243

Net Asset Value at the end of period
Loi nhuin binh quéin nim (chi dp dyng
doi véi bdo cao nim)

Average annual profit (only applicable
to annual report)

VIII

IX 2244

Ty suét loi nhugn binh quéan nam (chi p 2245
dung dbi v&i bao céo ndm)
Average annual rate of return (only

applicable to annual report)

(7.317.405.489) 7.860.184.322 542.778.833

(7.317.405.489) 7.860.184.322 542.778.833

67.436.506.620 74.753.912.109 67.436.506.620

NGAN HANG TMCP NGOAI THUONG VIET NAM

Trang 5/ 5

CONG TY TNHH QUAN LY QUY SSI

Ds 5/5@0(; 59”&/%

PHO TONG GIAM DOC




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

(Ban hanh kém theo Thong tu s6 98/2020/TT-BTC ngay 16 thang 11 nam 2020 ctia Bé trwcng 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 28 thiang 02 ndm 2023 / As at 28 Feb 2023

1 Tén quy:
Fund name:

2  Tén Cong ty quin ly quy:
Fund Management Company:

3 Tén ngin hing giam sit:
Supervising bank:

4  Ngay lip bdo cio:
Reporting Date:

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

ACTIVITIES

[11. BAO CAO DANH MUC PAU TU/ INVESTMENT PORFOLIO REPORT

QUY ETF SSIAM VN30

SSIAM VN30 ETF

Céng ty TNHH Quén Ly Quy SSI

SSI Asset Management Company Limited

Ngin hang TMCP Ngoai Thwong Viét Nam

Joint Stock Commercial Bank For Foreign Trade of Viet Nam
06/03/2023

06 Mar 2023

Pon vi tinh/Currency:

| i == ; E i ] .
: { | ] v 18 % /Tans
1i ~ Gia thj trt_rb’ngi e ;’;&’g{:;f
STT  Logithisin (néuchitié)  Machitieu S6lwong l| h]-‘:‘f“’-fy“‘t:;? . Tonggidt | ciaquy
No. Asset types - Code | Quantity | fpb- oo Total value | %/Total asset
: | ; ;/Igagke P i value of the
{ | | D ; | Fund
il == U  ESE ! G A = =
I Bitdong san diu tw (khdng 4p dung)
Real estate investment (not
applicable)
I  Cb phiéu niém yét, ding ky giao dich, 2246
chitng chi quy niém yét (ﬁ;
Listed shares, trading registration qg“ cd
shared, listed fund certificates o RN
| I
1 ACB 2246.1 197.700,00 24.400 4.823.880.000 7,1 % QUi
*
2 BCM 2246.2 5.400,00 83.700 451.980.000 0,6 Q\
3 BID 2246.3 13.969,00 44.100 616.032.900 0,91¢% %
4 BVH 2246.4 5.400,00 48.500 261.900.000 0,39%
5 CTG 2246.5 49.676,00 27.400 1.361.122.400 2,01%
6 FPT 2246.6 64.246,00 80.500 5.171.803.000 7,65%
7 GAS 2246.7 6.600,00 103.500 683.100.000 1,01%
8 GVR 2246.8 11.100,00 13.950 154.845.000 0,23%
9 HDB 2246.9 121.246,00 17.050 2.067.244.300 3,06%
10 HPG 2246.10 220.153,00 20.000 4.403.060.000 6,51%
11 KDH 2246.11 26,00 25.450 661.700
12 MBB 2246.12 171.727,00 17.250 2.962.290.750 4,38%

Trang 1/4




13
14
15
16
17
18
19
20
21
22
23
24
25
26
27
28
29
30
31

I

v

VI

STT
No. |

s

Gi4 thj trutmg

Dividend receivables

l } { | .r a2
| Loai thi san (néu chi tié) Ma chi tiéui S lugng h;:g; lg;”t::"
. Asset types Code | Quantity | hga7bio hol
i i . Market price
il Sl e,
MSN 2246.13 44.120,00 82.000
MWG 2246.14 75.600,00 40.000
NVL 2246.15 72.554,00 10.600
PDR 2246.16 20.602,00 10.100
PLX 2246.17 8.800,00 37.300
POW 2246.18 40.300,00 12.100
SAB 2246.19 5.400,00 188.000
SsI 2246.20 71.799,00 18.250
STB 2246.21 129.800,00 23.750
TCB 2246.22 157.400,00 26.500
TPB 2246.23 65.330,00 23.300
VCB 2246.24 35.911,00 93.500
VHM 2246.25 74.940,00 41.500
VIB 2246.26 72.600,00 20.550
VIC 2246.27 65.649,00 52.600
VIC 2246.28 18.700,00 100.000
VNM 2246.29 57.602,00 75.500
VPB 2246.30 323.474,00 17.050
VRE 2246.31 62.600,00 26.700
Téng 2247 2.270.424,00

C4 phiéu chwa niém yét, ding ky giao 2248

dich, chirng chi quy khong niém yét

Unlisted shares, trading registration,

unlisted fund certificates

Téng 2249

Total

Téng cic loai cb phiéu 2250 2.270.424,00

Total shares

Trai phiéu 2251

Bonds

Tong 2252

Cic logi chirng khodn khiac 2253

Other sercurities

Quyén mua chimg khoén 2253.1

Investments - Rights

Chi tiét loai hop dong phai sinh(*) 2253.2

Index future contracts

Téng 2254

Total

Téng céc loai chirng khoan 2255 2.270.424,00

Total investment

Cic tai sin khac 2256

Other assets

Cé tirc duge nhan 2256.1

Ty 18 %/Tong

gid trj taisan
Téng gid trj  chaquy
Total value %/ Total asset

~ value of the

i ; Fund

3.61 7.840‘000I 5,35%
3.024.000.000 4,47%
769.072.400 1,14%
208.080.200 0,31%
328.240.000 0,49%
487.630.000 0,72%
1.015.200.000 1,50%
1.310.331.750 1,94%
3.082.750.000 4,56%
4.171.100.000 6,17%
1.522.189.000 2,25%
3.357.678.500 4,97%
3.110.010.000 4,60%
1.491.930.000 2,21%
3.453.137.400 5,11%
1.870.000.000 2,77%
4.348.951.000 6,43%
5.515.231.700 8,16%
1.671.420.000 2,47%
67.312.712.000 99,56%
67.312.712.000 99,56%
67.312.712.000 99,56%
72.600.000 0,11%

Trang 2/ 4
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vil

STT Loai tai san (néu chi tiét)
No.

Pub S LS ekl s

}
|

Asset types
|
i

|
|
- Ma chi_tiéu\

Code

Lai trai phiéu dugc nhan

Bond coupon receivables

Lai tién guri duoc nhén

Interest receivables from deposits
Tién ban chirng khoan cho thu (ké chi
tiét)

Receivables from investments sold but
not yet settled (in details)

Phai thu NDT lién quan dén chimg
khoan mua hd

Receivable on securities buying on
behalf of AP/investors

Phai thu khéc

Other receivables

Tra trude phi dang ky ching khodn tai
VSD

Prepaid expense for security registration
at VSD

Tra trude phi dang ky niém yét cho
HOSE

Prepaid expense for listed registration at
HOSE

Tra trudce gia dich vu quan ly niém yét
cho HOSE

Prepaid expense for listed management
at HOSE

Tra trude 1€ phi chp gidy chimg nhan
hoat déng Quy ETF

Prepaid expense for Register fee for
ETF operation payable to SSC

Téng

Total

Tién

Cash

Tién, tuong dwong tién

Cash, Cash Equivalents

Tién mit

Cash

Tién giri ngan hang cho hoat déng cla
Quy

Cash at bank for Fund's operation
Tién giri ngan hang c6 ky han duéi 3
thang

Deposits with term less than three (03)
months

Tién giri ngan hang c6 ky han trén 3
thang

Deposits with term over three (03)
months

Ching chi tién giri

Certificates of deposit

Cong cu chuyén nhuogng...
Transferable instruments...

2 ' hoiic gi4 tri

| Gid thj trudng

hop Iy tai
| ngay bdo cido

Market price

Téng gid trj
Total value

| Ty 1¢ %/Téng
gid trj thi san

~ cla quy

%/Total asset
value of the
- Fund

22562
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

25.150.681

97.750.681

200.391.019

200.391.019

0,04%

0,14%

0,30%

0,30%

Trang 3/ 4
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Téng 2262 200.391.019 0,30%
Total

VIII Téng gis trj danh myc 2263 2.270.424,00 67.610.853.700  100,00%
Total value of portfolio ’

Ghi chii:

(*) Tong gid tri thi truong cua hop déng phdi sinh dugc trinh bay ¢ trén la gid tri chénh léch giita gid tri cam két va gid tri thi
truong. Chi tiét chénh léch giita gid tri cam két va gid tri thi truong nhu sau:

Dai dién ¢6 thAim quyén ciia Ngin hang gidm sit 27~ Dai dién cé thim quyén ciia Cong ty quén Iy quy
Authuris" esentative of Supervisory Bank Authorised Representative of Fund Management Company
7o\

NGAN HANG TMCP NGOAI THUONG VIET NAM CONG TY TNHH QUAN LY QUY SSI

Go Bohoy Bink

PHO TONG GIAM POC
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SSI

(Ban hanh kém theo Théng tu 56 98/2020/TT-BTC ngay 16 thang 11 ndm 2020 cua Bg trieong Bé Tai chinh)

Phu luc XXVI. Miu bio cdo vé hoat djng ciia quy

Appendix XXVI. Report on Fund's Activities

(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

Théng 02 nim 2023 / Feb 2023

1 Tén quy: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
2 Tén Cong ty quan ly quy: Céng ty TNHH Quén Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3 Ngin hang gidm sat: Ngén hang TMCP Ngoai Thuwong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4  Ngay lap bao cdo: 06/03/2023
Reporting Date: 06 Mar 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

STT | _ Chitiéu

| Machifieu  Thing02 nim2023

sinh)/Gi tri tai san rong trung binh trong ky (%)
Audit fee expense over average NAV ratio (%)

5 Chi phi tra cho té chirc quan Iy bat ddng san/ Gié tri tai san
rong trung binh trong ky (%) (khéng ap dung)
Fee paid to Real Estate management organisation/ Average
NAV (%) (not applicable)

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

No o ~ Indicators ~ Code ~ Feb2023

I Céc chi tidu vé hiéu qua hoat dgng 2264
Investment performance indicators (*)

1 Ty lé gia dich vu quan ly tra cho cong ty quan ly quy/Gia tri 2265 0.51%
tai san rong trung binh trong ky (%)
Management expense over average NAV ratio (%0)

2 Ty lé gia dich vu luu ky, gidm sat tra cho NHGS/Gia tri tai 2266 0.45%
san rong trung binh trong ky (%)
Custodian and supervising fee expense over average NAV
ratio (%)

3 Ty lé chi phi dich vu quan tri quy va cac chi phi khac ma 22661 0.51%
cong ty quan ly quy tra cho t6 chirc cung cip dich vu c6 lién
quan/Gia tri tai san rong cua quy trung binh trong ky (%)
Qutsourcing service expenses over average NAYV ratio (%)

4 Chi phi kiém toan tra cho td chirc kiém ton (néu phét 2267 0.10% 0.11%
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Chi phi dich vu tu véan phép ly, dich vu bao gia va c4c dich 2268
vu hop ly khéc, thi lao tra cho ban dai dién qu§/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 18 chi phi/Gia tri tai san rong trung binh trong ky (%) 2269
Operating expense over average NAV ratio (%)

Téc db vong quay danh muc trong ky (%) = (Téng gia tri 2270
danh muc mua vao + téng gi4 tri danh muc ban 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 13i, c6 tic, tréi tirc, chénh
léch gi4/ Gia tri tai san rong (khong ép dung)

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

Cic chi tiéu khac 2272
Other indicators

Quy mb quy dau ky 2273
Fund scale at the beginning of the period

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

of period

Téng s6 luong chitng chi quy dang luu hanh dau ky 2275

Total number of outstanding Fund Certificate at the
beginning of period

Thay déi quy md quy trong ky 2276
Change of Fund scale during the period

Thay déi s lwgng ching chi quy trong ky 2277
Change of Number of Fund Certificates during the period

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

value)

Sé lugng chimg chi quy phat hanh thém trong ky 2277.1

Number of Fund Certificates subscribed during the period

Gi4 tri vén thuc huy dong thém trong ky (theo ménh gid) 2278.1
Net subscription amount in period (based on par value)

S8 lugng chimg chi quy mua lai trong ky 2277.2
Number of Fund Certificates redeemed during the period

Gié tri vén thyc thanh toan trong ky (theo ménh gi) 2278.2
Net redemption amount in period (based on par value)

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

Téng gié trj chimg chi quy dang luu hanh cudi ky 2280
Total value of outstanding Fund Certificate at the end of the

period

Téng sb lwong chirng chi quy dang luu hanh cudi ky 2281

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

0.09%

1.84%

28.51%

54,000,000,000

54,000,000,000

5,400,000

54,000,000,000

54,000,000,000

5,400,000

0.08%

1.82%

3.93%

54,000,000,000

54,000,000,000] ;5%
I.L'l "
5,400,000| PrA
ING
AM
3

54,000,000,000

54,000,000,00C1.

5,400,000




Ty [é ndm giir ching c,hi quy cia cong ty quan ly quy va 2282 0.87% 0.87%.
nguoi co lién quan cudi ky

Fund Management Company and related parties' ownership

ratio at the end of the period

TY 18 ném giit chiing chi quy ciia 10 nha dau tur 16n nhat cudi 2283 67.74% 68.73%|
ky A
Top 10 investors' ownership ratio at the end of the period

Ty 16 ném git chiing chi quy cua nha dau tu nuéc ngoai cudi 2284 40.11% 39.52%
lc)‘, -.!I

Foreign investors' ownership ratio at the end of the period ;
W

Gié tri tai san rong trén mdt chimg chi quy cudi ky 2285 12,488.24 13,843.31
Net asset value per Fund Certificate at the end of period A

Gié tri thi trudmg trén mot ching chi quy cudi ky 2286 12,400 13,710}
Market value per Fund Certificate at the end of period
S6 nha dau tu tham gia vao quy, ké ca giao dich ky danh 2287 1,250 1,202

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

Ghi chi / Notes:
(*) Céc chi tiéu tir 1 dén 7 cita "Chi tiéu vé hiéu qua hoat dong" da duoe diéu chinh dé phan 4nh sé liéu trén co s& hoat dong tron

nam bing cach nhan céc chi tiéu nay voi 12 (d6i véi béo céo thang), 4 (déi véi bao cao quy), 2 (ddi véi bao céo ban nién), 1 (dbi :

v6i béo cdo nam).

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).

(**) Khong tinh Qén gid tri cam két cua cac hop ddng tuong lai chi s. Gia tri mua vao va ban ra ctia Quy khong bao gom gi tri " , BY/
giao dich hoan doi va gié tri giao dich mua bén hd cta Quy cho céc chimg khoan bi han ché theo quy dinh trong Ban céo bach cua i ’,,3"
Quy.

}F

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.

5 " . . |
Dai dién c6 thégl,qpyég{gﬁa ngin hang gidm sat ’/ @ién ¢6 thim quyén ciia Cong ty quén ly quym( f

Authoris hﬁ%@f Supervisory Bank Authorised Repre ye of Fund Management Comp.
'\x. " ‘./\\ s -~
Q7 NGAN HANG | (;\ ‘
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UONG
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Phy lyc XXV Miu bio cio vé hogt djng ciia quf
Appendix XXVL Report on Fund's Activities

(Ban hdnh kém theo Thing tw 58 98/2020TT-BTC ngay 16 thang 11 ndm 2020 et B irwedmg Bd Tail chinh)
(Tssued in association with Cireular 98/2020TT-BTC dated 16 Nov 2020 by Ministry of Finance)

BAO CAO VE HOAT DONG DAU TU
REPORT ON INVESTMENT ACTIVITIES

Thang 02 nim 2023/ Feb 2023

) Tén Céng ty qudn Iy quy: Cing ty TNHH Quin Iy quy SSI

Fund Management Company: SSI Asset Management Company Limited
2 Tén ngin hing gidm sit: Ngiin hing TMCP Ngoai thwong Vi§t Nam

Supervising bank: Joint Stock Commercial Bank for Foreign Trade of Vietnam
3 TenQuy: QUY ETF SSIAM VN30

Fund name: ETF SSIAM VN30

Ngay lip bio cdo: 06/03/2023

Reporting Date: 06 Mar 2023

B. BAO CAO VE TINH HINH TU DOANH PAU TU GIAN TIEP RA NUGC NGOAI CUA QUY (néu c6)
L Tinh hinh thye hign han mirc ty doanh diu tur gidn tiép ra nwée ngodi

Gid tri
STT Chi tiéu " 2
Ngoai t§ Ty VND (quy dai)
I Han mirc tir doanh duge Ngin hang Nha nudc xac
|nhn
1 B la My
2 .
I |Giatri da ddu tu tai thi diém cudi thing .
1 |PélaMy ,;.«_9\"61:31 1k
2 | Qe
1 |Gia tri da dhu tu trong thing Y g
1 |DolaMy c_? NGAN Hi
P . = | THUGHG MAY
IV | Gia tri con duoe dau tu (IV = I-11) NGUF'«'I 1t
1 |PélaMy
2
(15 gid dwge quy dii theo 1y gid giao dich thwe 1 tai thei diém phdt sink giao dich)
IL Bio cdo vé tii sin diiu tw gidn tifp ra nude ngodi
% 2 %/ciing ky nim
S Tirii Ky¥ bio cdo Ky trude s
Ngoai té Ty VND Ngoai té Ty VND
L1  |Tién va c4c khoan twong duong tién
Tién
Tién giri ngén hang
Cac khodn tuong duong tién
12 |Céckhoan diu tur (ké chi tiét)
I3 |Cd tire, trai tirc duge nhin
14 |Ldi duge nhin
L5 |Tién ban chimg khodn chér thu (ké chi tiét)
1.6 |Céc khodn phai thu khac
1.7  |Céc tai sin khic
18 |Téng taisin ; -
. ciing k¥ nim
STT Ny K3 bio cdo Ky trude sl
Ngoai t§ Ty VND Ngoai té T§ VND
1.1 |Tién phai thanh toan mua chimg khodn (ké chi tiét)
112 |Cac khodn phai tra khac
13 |Téngng

(T gid degc quy doi theo ty gid giao dich thuc 1é tai thi diém phit sinh giao dich)

TIL Béo cdo két qui hoat djng diu tw gifn tiép ra nwée ngodi

K§ bio cio Ky trudre Liy ké tir diu nim
STT Chi tiéu

Ngogi t§ Ty YND Ngoai t§ Ty VND

al

LE; nhap tir hoat dong dau tu gian tiép ra nude
n




Cé tire, trai tirc dugc nhin

L3i dugce nhin

Céic khodn thu nhip khic (ké chi tiét)

Il |Chiphi ddu tu gian tiép ra nudc ngoai

Phi luu ky tai nude ngodi

Céc loai phi khic (ké chi tiét)

Thu nhip rong tir hoat dng diu tur gidn tiép ra
nudc ngoat (1-11)

il

IV |Lai(13) tir hoat déng diu tu gian tiép ra nudc ngoai

Lai (18) thue té phat sinh tir hoat ddng diu te

Thay déi vé gia trj cila cac khodn du tr rong ky

(19 gid duge quy doi theo 1y gid giao dich thic € tai thii diém phat sinh giao dich)

IV. Bio cdo danh mye tii sin diu tr gidn tiép ra muwbe ngodi

Gii thj truimg B—
i . frgiy Ty 1§ %/Tong gid
T AR hodic gid tri hgp Iy Téng gid tri T
STT Loai tii sin (néu chi tiet) tpi ngay bio céo tri tii sin ring
Ngoai t§ Ty VND Ngoai t§ Ty VND

1 |Chimg chi tién giri

Téng
1l |Trai phiéu Chinh phii

Téng
M |C4 phiéu niém yét

Téng
IV |Trai phiéu niém yét

Téng
V  |Chimg chi quy niém yét

Téng
VI |Céc logi thi san khac

Téng
VIl |Téng gia tri danh muc

(Ty gid dige quy doi theo ty gid:giat 1ji {Ig‘(.‘ﬁ;fql’ thi diém phdt sinh giao djch)
- 2435

DAI DIENCO THAM Q 1 AN HANG GIAM SAT (z/ DAI DIEN CO THAM QUYEN CUA CONG TY QUAN LY QU
[ : V' FAI NUGOC NGOAI Authorised representarive oEEund Management Company
in Vietnam,

TRUBNG TRUNG TAYLS

NGAN HANG TMCP NGOAI THUONG VIET NAM
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g g MAu s6 B01 - ETF. Bio cdo thu nhip
Template B01 - ETF. Statement of Comprehensive Income

(Ban héanh kém theo Thong tie s6 181/2015/TT-BTC ngay 13 thdng 11 nam 2015 ciia Bg Tai chinh hiréng dén thanh Igp va quan Iy qui hedn déi danh muc)
(Issued in association with Circular 181/2015/TT-BTC dated 13 Nov 20135 guiding establishment and management of Exchange Traded Fund)

BAO CAO THU NHAP
STATEMENT OF COMPREHENSIVE INCOME

Théang 02 nam 2023 / Feb 2023
Tén Coéng ty Quan ly Quy: Cong ty TNHH Quén Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
Tén Ngin hiang Gidm sat: Ngin hang TMCP Ngoai Thuong Viét Nam

Supervising bank: Joint Stock Commercial Bank for Foreign Trade of Vietnam
Tén Quy: QUY ETF SSIAM VN30

Fund name: SSIAM VN30 ETF

Ngay ldp bdo cdo: 06/03/2023

Reporting Date: 06 Mar 2023

Don vi tinh/Currency: VND

_ e thuvet e XRARIS S
Hobs: - | Coder - minhyE e

s a L s e Note e SOTIVKE

e e 02: Xeaistodate

SR el : Feb 2023

I. THU NHAP, DOANH THU 01 (7.209.514.511) 760.182.420
HOAT PONG PAU TU

INVESTMENT INCOME

1.1. C4 tirc, trai tirc dugc chia 02 72.600.000 72.600.000 101.142.800
Dividend, coupon income

C46 tirc diege chia 02.1 72.600.000 72.600.000 101.142.800

Dividend income

(1.225.041.799)

Trdi tike duge chia 02.2
Coupon income

1.2. Tién lai duoc nhin 03 37.639 50.620 100.473 138.151
Interest income

Lai tién giri ngdn hang 03.1 37.639 50.620 100.473 138.151
Interest income from bank

deposits

Lai chitng chi tién giri 03.2

Interest income from

Certificates of Deposit

1.3. Lai (18) thyc té phat sinh tir 04 (129.658.750) (141.649.402) (360.000) 110.249.636
hoat déng dau tu

Realized gain (losses) from

disposal investments

1.3.1. Lai (16) bdn cdc khoan 04.1 (129.658.750) (141.649.402) 110.609.636
dau tir

Realized gain (losses) from

sales investments

1.3.2. Lai (16) trong giao dich 04.2

hodn déi chitng chi quy

Realized gain (losses) from

exchange trade fund certificate

Trang 1/5 ‘



~ Chi tiéu |
Indicators |

Mai sb
Code

Thuyét '

minh
. _Note

NAM 2023

YEAR 2023 :

Thing 02 nam
2023
 Feb 2023

S6 luy ke

: Year..-t_o-date

NAM2022
YEAR2022

Thang 02 nim
= 22022
~ Feb2022

85 liy ké e
Year—to-date- ;

1.3.3. Lai (1) giao dich chimg
khodn han ché trong giao dich
hodn déi chirng chi quy
Realized gain (losses) from
restricted securities transaction

1.4. Chénh léch tang, giam danh
gié lai c4c khoan diu tu chua
thuc hién

Unrealized gain (losses) from
investment revaluation

1.5. Doanh thu khac

Other income

1.6. Chénh léch 14, 13 ty gia héi
dodi d4d va chua thuc hién

Realized and unrealized gain
(losses) from foreign exchange

1.7. Doanh thu khac vé dau tu
Other investment income

1.8. Dy phong ng phai thu va du
thu khé doi vé cb tire, tién 14i va
Xurly | ton thét ng phai thu kho
doi vé cb tirc, tién i

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

II. CHI PHI PAU TU
INVESTMENT EXPENSE

2.1. Chi phi giao dich mua, bén
cac khoan dau tu

Expense for purchasing and
selling investments

2.1.1 Phi méi gidi

Brokerage fee

2.1.2 Chi phi thanh todn bit trie
Clearing settlement fee

2.2. Chi phi dy phong ng phal
thu khé doi va xir ly tén thét
phai thu kho doi

Provision expense

2.3. Chi phi lai vay
Borrowing interest expense

2.4. Chi phi du phbng giam gia
tai san nhan thé chap va xu 1y
tdn thit cdc khoan dau tu cho
vay c6 tai san nhén thé chép
Impairment expense for
devaluation of assets received as
pledge

2.5. Chi phi dau tu khac

Other investments expense

11L. CHI PHI HOAT DONG
CcUA QUY

OPERATING EXPENSE

04.3

05

06

07

08

09

10

11

11.2

12

13

15

20

(7.152.493.400)

4.006.356

4.006.356

4.006.356

103.884.622

829.181.202

4.574.124

4.574.124

4.574.124

212.829.463

(360.000) (360. 000)

(1.097.882.150)  (1.436.572.386)

2.413.19%4

2.413.194

2.413.194

119.187.652 242.193.523

Trang 2 /5
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e Chitieu: = T
~ Indicators "

Mai sb

Code

Thuyét

| minh
Note

NAM 2023
YEAR 2023

NAM 2022
- YEAR2022

2023
Feb 2023

OhtaEe g

Year-to-date

Théng 02 nam |

‘Feb 2022

| Year-to-date

3.1. Phi quan ly 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 luu ky - giao
dich ching khoan

Custodian service - Transaction
Jee

3.2.3 Phi dich vu leu 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 cdc hop dong 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 Dai ly chuyén
nhugng
Transfer agent fee

3.6. Phi dich vu khac ctia 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

Accrual expenses payable to
HOSE for iNAV calculation

3.6.2. Phi cdp quyén sit dung
chi s6 tra cho HOSE

Accrual expenses payable to
HOSE for Index usage

3.6.3. Phi dich vu tao Idp thi
truong

Accrual expense for market
maker service

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

Meeting and General Meeting
expense

3.8. Chi phi kiém toan

Audit expense

20.1

20.2

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

30.142.731

21.141.327

20.000.000

507.123

634.204

5.500.000

16.500.000

5.500.000

7.671.224

3.835.612

3.835.612

5.906.848

63.916.809

41.974.160

40.000.000

707.123

1.267.037

11.000.000

33.000.000

11.000.000

16.164.368

8.082.184

8.082.184

12.446.574

46.026.073

20.560.892

20.000.000

560.892

5.500.000

16.500.000
5.500.000
8.368.378

4.184.189

4.184.189

5.063.016

96.107.881

41.314.654

40.000.000

203.706

1.110.948

11.000.000

33.000.000
11.000.000
17.068.978

8.534.489

8.534.489

10.668.497

Trang 3 /5
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- Masé
Code

minh
Note

Thuyét

NAM2023

S ThangOnam T
Lhing 02ndm | sy ke
| Year-to-date

2023
~ Feb 2023

Feb2022

il Yeal‘-to-date :

| Sbuayid

ETF
Asset disposal expense

3.10. Chi phi hoat dong khac
Other operating expense

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

Chi phi céng tdc, hop cua ban
dai dién

travelling, meeting expense
Chi phi bao cao thuong nién
Annual report expense

khodn

Price feed fee Expenses

Chi phi dich vu tu van phdp Iy
Legal consultancy expenses
Chi phi thiét ldp Quy

Setup Expenses

Phi quan Iy thudng nién tra
UBCKNN

Accrued fee payable to SSC
Phi ngdn hang

Bank charges

Chi phi cong bé théng tin ciia
Quy

Expenses for information
disclosure of the Fund

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

Phi thuc hién quyén tra cho
VSD

Fee paid to VSD for getting the
list of investors

Phi déing ky niém yét b6 sung
tra VSD

Additional registration fee pay
for VSD

Phi niém yét

Listing fee expenses

Chi phi khadc

Other expenses

IV. KET QUA HOAT DONG
PAUTU

GAIN (LOSSES) FROM
INVESTMENT

(23 =01-10-20)

CHI PHi KHAC
OTHER INCOME AND
EXPENSE

3.9. Chi phi thanh ly tai san Quy

Chi phi cung cdp bdo gid chimg

V. KET QUA THU NHAP VA

Fund's Board of Representatives

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

11.522.492

5.000.000

767.120

154.000

3.300.000

2.301.372

(7.317.405.489)

23.327.552

10.000.000

1.616.433

261.800

6.600.000

4.849.319

542.778.833

11.669.293

5.000.000

386.736

136.400

1.644.786

2.200.000

2.301.371

(1.217.329.329)

22.033.513

10.000.000

814.909

324.500

1.644.786

4.400.000

4.849.318

(1.469.648.516)

Trang4/5
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5.1. Thu nhp khéc 24.1
Other income _

5.2. Chi phi khac 242
Other expense

VL '_I‘ONG L NHU%N KE 30 (7.317.405.489) 542,778.833  (1.217.329.329)  (1.469.648.516)
TOAN TRUOC THUE

PROFIT BEFORE TAX

(30=23+24)

6.1. Loi nhudn/(18) d4 thuc hién 31 (164.912.089) (286.402.369) (119.447.179) (33.076.130)
Realized profit (losses)

6.2. Loi nhan/(15) chua thuc 32 | (7.152.493.400) 829.181.202  (1.097.882.150) - (1.436.572.386)
hién
Unrealized profit (losses)

CORPORATE INCOME TAX

VIIL LQI NHUAN KE TOAN 41 (7.317.405.489) 542.778.833  (1.217.329.329)  (1.469.648.516)
SAU THUE TNDN -

PROFIT AFTER TAX

(41=30-40)

Ngudi Iap biéu K¢ todn truéng Téng Giam dbc
(K, ho tén) (K, ho tén) , ho tén, déng ddu)

Lrew .//&M Lo '_I‘_.-<E* T?A’N TR\UC’jNG Goi Thiver LBonk
7 .%&«ﬁﬂ /Vgoc iy e a il
' PHO TONG GIAM bOC

Trang 5/5




S S Miu sé B02 - ETF. Bio cio tinh hinh i chinh
Template B02 - ETF. Statement of Financial Position

(Ban hanh kém theo Théng tu 56 181/2015/TT-BTC ngay 13 thang 11 ndm 2015 ciia Bé Tai chinh hudng dan thanh ldp va quan Iy quy hodn di 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: 28 thang 02 nim 2023 / As at 28 Feb 2023

Tén Cong ty Quin Iy Quy: Cong ty TNHH Quéan Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
Tén Ngin hang Gidm sit: Ngén hing 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
Ngay lip bio cdo: 06/03/2023
Reporting Date: 06 Mar 2023
Don vi tinh/Currency: VND
 cHimEU  Mass M raingay 28102720 ;
- Indicators ; . Code . . Asat28Feb2023 | Asat:
LTAI SAN I
ASSETS
1.Tién giri ngdn hang va twong dwong tién 110 200.391.019 77.406.341
Cash at bank and cash equivalent
1.1. Tién giri ngan hang 111 200.391.019 77.406.341
Cash at bank
Tién giri ciia nha dau tu cho hoat déng mua ching chi quy Pt 6.500.000 6.500.000
Cash at bank for Fund's subscription
Tién phai tra cho Nha dau tu vé mua lai Chimg chi quy 111.2
Cash at bank for Fund's redemption
Tién giri ngan hang cho hoat déng ciia Quy 111.3 193.891.019 70.906.341
Cash at bank for Fund's operation
Tién giri ky quy cho hoat dgng dau tu chimg khodn phdi sinh 111.4
Margin account for trading derivatives
1.2. Tién giri c6 ky han duéi 3 thang 112
Deposit with term less than 3 months
1.3. Tai khodn phong téa 113
Escrow account
2. Céc khoan diu tw thuin 120 67.312.712.000 74.720.704.150
Investment
2.1. Céc khoan déu tu 121 67.312.712.000 74.720.704.150
Investment
Cé phiéu niém yét 121.1 67.312.712.000 74.720.704.150
Listed Shares
Cé phiéu chiea niém yét 121.2
Unlisted Shares
Trdi phiéu niém yét 121.3
Listed Bonds
Trdi phiéu chua niém yét 1214
Unlisted Bonds
Ching chi tién giri 121.5
Certificates of Deposit

Trang 1/5




S | Thuyét : pEa
CHI TIEU Mass Y Taingay 28/02/2023  Tai ngay 31/01/2023
: = Iud:cators S g '[ Code _ i Nots : Asat28 Feb2023 | Asat31Jan2023
Hop déng tién giki c6 kp han trén ba (03) thang 1216 |
Deposit with term over three (03) months
Quyén mua chimg khodn 121.7
Investments - Rights
Hop déng twong lai chi sé 121.8
Index future contracts
Pdu te khdc 121.9
Other Investments
2.2. Du phong giam gia tai san nhan thé chip 122
Impairment of devaluation of assets as pledge
3. Cic khodn phai thu 130 97.750.681 108.934.853
Receivables
3.1 Phai thu vé ban cic khoan dau tu 131
Receivables from investments sold but not yet settled
Trong dé: Phai thu khé doi vé ban cac khoan déu tu 132
In which: Overdue receivables from selling investments
3.2. Phai thu va dy thu c6 tirc, tién 13i céc khoan déu tu 133 72.600.000 81.482.800
Dividend and interest receivables
3.2.1. Phai thu cé tirc, tién 1i dén ngay nhan 134
Dividend and interest receivables on or after payment date
Phdi thu cé tirc 134.1
Dividend receivable
Phai thu trdi tiec 134.2
Coupon receivables
Phai thu ldi tién giti ¢6 kp han dudi 3 thang 134.3
Interest receivables from deposit with term less than three (03)
months
Phdi thu ldi tién giri c6 ky han trén 3 thdng 134.4
Interest receivables from deposit with term more than three (03)
months
Phdi thu ldi chimg chi tién giri 134.5
Interest receivables from Certificates of Deposit
Trong d6: Phai thu khé doi vé cb tirc, tién 1i dén ngay nhan 135
nhung chua nhan dugc
In which: Overdue receivables from dividend, interest income
3.2.2. Dy thu cb tirc, tién 14i chua dén ngay nhan 136 72.600.000 81.482.800
Dividend and interest receivables before payment date
D thu cé tire 136.1 72.600.000 81.482.800
Dividend receivables
Du thu ldi trdi phiéu 136.2
Bond coupon receivables
Due thu ldi tién giri ¢6 ky han dudi 3 thang 136.3
Interest acrrual from deposit with term less than three (03)
months
Dur thu i tién giri c6 ky han trén 3 thdng 136.4
Interest accrual from deposit with term more than three (03)
months
D thu 1Gi chimg chi tién giri 136.5
Interest accrual from Certificates of Deposit
3.3. Cac khoan phai thu khac 137 25.150.681 27.452.053

Other receivables

Phai thu cho khoan cé phiéu han ché cho mua va chwa chuyén 137.1
quyén s¢ hitu

Receivable from AP/Investors on securities on hold of buying

and not transfer to fundholding

Trang 2/ 5




 CHITIEU -  Mash
TIndicators ~~ = i o= - Code
: 5 : A 1iF .

Notes

Thuyét
~minh

Tai ngay 28/02/2023
‘As at 28 Feb 2023

Tai ngay 31/01/2023
‘Asat31Jan2023

Cdc tai san khdc 137.2
Other assets

Tra trucc phi dang ky chitng khodn tai VSD 137.2.1
Prepaid expense for security registration at VSD

Tra trude gia dich vu dang ky niém yét cho HOSE 137.2.2
Prepaid expense for listed registration at HOSE

Tra trudc gid dich quan Iy niém yét cho HOSE 137.2.3
Prepaid expense for listed management at HOSE

Tra trucce 1é phi 05p gidy chimg nhdn hoat déng Quy ETF 137.2.4
Prepaid expense for Register fee for ETF operation payable to

SsC

Cédc khoan khac 137.3
Others

3.4. Dy phong ng phai thu khé doi 138
Provision for doubtful debt

TONG TAI SAN 100
TOTAL ASSETS

II. N PHAI TRA I
TOTAL LIABILITIES

1. Vay ngén han 311
Short-term borrowings

Gbe khoan vay ngén han 311.1
Short-term loans Principal

Trich trudc 14i vay ngén han 311.2
Accrued Interest Expense

2. Phai tra vé& mua céc khoan dau tu 312
Payables for securities purchased but not yet settled

3. Phai tra phi cho c4c Dai Iy phan phéi, Cong ty quan Iy Quy vé 313
mua ban CCQ

Subscription and Redemption fee payable to distributors and

fund management company

Phai tra phi cho cde dai Iy phan phéi vé mua bian CCQ 313.1
Subscription and Redemption fee payable to distributors

Phdi trd phi cho Céng ty Quan Iy Quy vé mua ban CCQ 313.2
Subscription and Redemption fee payable to fund management

company

4. Thué va cic khoan phai nop Nha nudc 314
Tax payables and obligations to the State Budget

5 Phai tra thu nhap cho Nha dau tu 315
Profit distribution payables

6. Chi phi phai tra 316
Accual Expenses

Phi méi gidi 316.1
Brokerage fee payable

Trich trudc phi kiém todn 316.2
Accrued expense for audit fee

Trich trude phi hop dai hoi thuong nién 3i16.3
Accrued expense for Annual General meeting

Trich trude phi bdo cdo thuong nién 3164
Accrued expense for Annual report

Trich truede thit lao ban dai dién quy 316.5
Accrued expense for Remuneration Payable to Fund's Board of
Representatives

Trich trude phi quan Iy niém yét hang nam tai SGDCK 316.6
Accrued expense for listing fee at HOSE

25.150.681

25.150.681

67.610.853.700

1.000.000

56.063.007

45.446.574

9.000.000 4.500.000

27.452.053

27.452.053

74.907.045.344

500.000

44.889.039

39.539.726

W R
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Other expenses

CHITIEU  Mas | RS | Taingy 281022023 Tainghy 3101/2023
e iy g indicatory  Code 0 Asat28Feb2023  Asat31Jan2023
Trich trude phi quan Iy thuong nién tra cho UBCKNN 316.7 1.616.433 849.313
Accrued expense for Annual Fee pay to SSC
7. Phai tra cho Nha déu tr vé& mua Chimg chi quy 317
Subcription payable to investors
8. Phai tra cho Nha dau tu vé mua lai Chimg chi quy 318
Redemption payable to investors
9. Phai tra dich vu quan ly Qu§ ETF 319 110.784.073 101.244.196
Fund management related service expense payable
9.1 Trich trudc phai tra phi quan Iy 319.1 30.142.731 33.774.078
Expense accruals for Management fee
9.2 Trich truede phi luu ky tai san Quy ETF 319.2 20.000.000 20.000.000
Accrued expense for Custodian fee
9.2.1 Phi dich vu lheu ky - bao 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 chirng 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 cdc hop dong phdi sinh
Custodian service - VSD fee for position and margin
management of index future contracts
9.3 Trich trudc phi quan tri quy 319.3 16.500.000 16.500.000
Accrued expense for Fund administration fee
9.4 Trich trude phi giam sdt 319.4 5.500.000 5.500.000
Accrued expense for Supervising fee
9.5 Trich trude phi dich vu dai ly chuyén nhuong 319.5 11.000.000 5.500.000
Accrued expense for Tranfer agency fee
9.6 Dur chi phi cung cé'p dich vu tinh gid tri tai san rong tham 319.6 13.820.671 9.985.059
chiéu (iNAV) cho HOSE
Accrued expense for payable to HOSE for iNAV calculation
9.7 Dur chi phi cdp quyén st dung chi 56 cho HOSE 319.7 13.820.671 9.985.059
Accrued expense for payable to HOSE for Index usage
9.7. D chi phi dich vu tao Idp thj truong 319.8
Acerued expense for market marker service
10. Phai tra, phai ndp khac 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 trude phi céng tdc, hop cua ban dai dién 320.2
Accrued expense for Fund's Board of Representatives travelling,
meeting
10.3 Phadi tra khac 320.3 6.500.000 6.500.000
Other payables
Lé phi cdp gidy chimg nhan hoat dgng quy ETF tra UBCKNN  320.3.1
Register fee for ETF operation payable to SSC
Phi dich vu ding ky chieg khodn tra VSD 320.3.2
Security register fee payable to VSD
Phi dang ky niém yét trda HOSE 320.3.3
Listed register fee payable to HOSE
Phdi trd, phai ngp khdc 320.3.4 6.500.000 6.500.000
Other payables
Chi phi phdi tra khdc cia Quy 320.3.5
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CHITIEU
~ Indicators

i  Thuyét

“Co d 4 minh

i
i
!N(l

TONG NQ' PHAI TRA
TOTAL LIABILITIES
III. GIA TR] TAI SAN RONG CO THE PHAN PHOI CHO
NHA PAU TU NAM GIU CHUNG CHI QUY ETF (I-I)
DISTRIBUTABLE NET ASSET VALUE (I-IT)

1. Vén g6p cita Nha diu tu

Paid up capital

1.1 Vén g6p phét hanh

Capital from subscription

1.2 Vén gbp mua lai

Capital from redemption

2. Thang dur vén g6p ciia Nha dau tu

Share premium

3. Loi nhuén chua phan phéi

Undistributed earnings

3.1 Lgi nhuén chua phén phéi dau ky

Retained earning at the beginning of the period

3.2 Loi nhuin chua phan phéi trong ky

Retained earning during the period

IV. GIA TRI TAI SAN RONG QUY ETF TREN 1 DON VI
CHUNG CHI QUY

NET ASSET YALUE PER FUND CERTIFICATE

V. LQI NHUAN DA PHAN PHOI CHO NHA PAU TU
DISTRIBUTED EARNINGS

1. Loi nhuéin/Tai san da phén phdi cho Nha dAu tu trong nim
Distributed earnings assets in the period

2. Loi nhuan da phan phdi cho Nha dau tu Iy ké tir khi thanh
l4p Quy dén ky l4p bao cdo nay

Accumulated distributed profit/ assets

VL. CAC CHI TIEU NGOAI BAO CAO TINH HINH TAI
CHINH

OFF BALANCE SHEET ITEMS

1. Tai san nhan thé chip

Assets received as pledge

2. No kho doi da xir ly

Written off bad debts

3. Ngoai té céc loai

Foreign currencies

4. S6 lwong Ching chi quy dang luu hanh
Number of outstanding fund certificates

300

400

411

412

413

414

420

420.1

420.2

430

440

441

442

A4 |

001

002

003

004

Tai ngay 28/02/2023
As at 28 Feb 2023

Tai ngay 31/01!2023
As at31 Jan 3

174 347.080

67.436.506.620

54.000.000.000
96.000.000.000
(42.000.000.000)
128.328.137
13.308.178.483
20.625.583.972
(7.317.405.489)

12.488,24

5.400.000

153.133.235

74.753.912.109

54.000.000.000
96.000.000.000
(42.000.000.000)
128.328.137
20.625.583.972
12.765.399.650
7.860.184.322

13.843,31

5.400.000

Ngwdai ldp biéu
(Ky, ho tén)

Ké todn trudng
(Ky, fro tén)

<E TOAN TRUBNG

i Fugén Npoe
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[ MAu sb B03 - ETF: Miu bso co thay ddi gi4 tri tai sin rong, giao dich chimg chi quy
SS Template B03 - ETF: Report on change of Net Asset Value, trading of Fund Certificate

(Ban hénh kém theo Thong tw sé 181/2015/TT-BTC ngay 13 thang 11 ndm 2015 ciia Bg Tai chinh hudéng ddn thénh ldp va quan Iy qu hodn d@i 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 02 nim 2023 / Feb 2023

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

Ngin hiang Giam sit: 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: 06/03/2023
Reporting date: 06 Mar 2023
Pon vi tinh/Currency: VND
I Gi4 tri ti san rong cia Quy ETF (NAV) dau ky 4060 74.753.912.109 66.893.727.787|
Net Asset Value (NAV) at the beginning of period
II Thay ddi NAV so véi ky truée (= IL1 + I1.2), trong d6: 4061 (7.317.405.489) 7.860.184.322
Change of NAV during the period (= IL1 + IL2), of which:
I1.1 Thay dbi NAV do bién dong thi truong va hoat dong giao dich 4062 (7.317.405.489) 7.860.184.322
cua Quy ETF trong ky
Changes of NAV due to market fluctuation and the fund's
investment during the period
1.2 Thay dbi NAV do phan chia Loi nhuén/Tai san cia Quy ETF 4063
cho Nha dau tu trong ky
Change of NAV due to profit distribution to investors during the
period
I1I Thay ddi NAV do hodn ddi lai, phat hanh thém Chimg chi 4064
Quy ETF (= 1IL1 + I1L2)
Change of NAV due to redemption, subscription of Fund
Certificate (= IIL.1 + IIL.2)
IT1.1 Khoan thu tir viéc phét hanh bé sung Chimg chi Quy ETF 4065
Increase from Subscription of Fund Certificate
.2  Khoan thanh toan tir viéc hoan ddi lai Chimg chi Quy ETF 4066
Decrease from Redemption of Fund Certificate
v Gi4 tri tai sin rong ciia Quy ETF cudi ky (=1+ 11+ III) 4067 67.436.506.620 74.753.912.109
NAYV at the end of period (=1 + II + III)
A\ Gi4 tri tai sin rong trén mt don vi quy tai ngay dinh gid 4067.1 12.488,24 13.843,31
NAYV per unit at valuation date
Ngudi Iap biéu K¢ todn truémg Téng Gidm dbc

(K9, ho tén) (K3, ho tén) Ky, ho tén, déng ddu)

(TRAGH NHIEM KU HAR?
QUAN LY QuY

KE TOAN TRUGNG

Woow .%@;ﬁh ./VW(: 2o ‘gff‘\% Fink

PHO TONG GIAM POC




g g Miu s6 B04 - ETF: Bio cdo danh muc diu tw
Template B04 - ETF: Investment portfolio report

(Ban hénh kém theo Théng tw s6 181/2015/TT-BTC ngay 13 thang 11 nim 2015 ciia B¢ Tai chinh huong ddn thanh ldp va qudn 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 28 thang 02 nam 2023 / As at 28 Feb 2023

1 Tén Cong ty quin ly quy: Cong ty TNHH Quin Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
2  Tén ngin hang gidm sit: Ngén hang TMCP Ngoai Thwong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
3 Tén Quf: QUY ETF SSIAM VN30
Fund name: SSIAM VN30 ETF
4  Ngay lip bdo cdo: 06/03/2023
Reporting Date: 06 Mar 2023
Pon vi tinh/Currency: VND
<in 1 L Lﬁ@i tﬁisﬁn % : Mﬁchl ti_éu‘ S 51“6’“3-. : !‘]‘_l’_il_' clgl ﬂu::" ".i'_:':'; :
No| . Asetbps | Code | Quantity | PR cﬁol '_
.
1 Cbphifuniemyét 246
Listed shares
1 ACB 2246.1 197.700 24.400 4.823.880.000 7,13%
2 BCM 2246.2 5.400 83.700 451.980.000 0,67%
3 BID 2246.3 13.969 44.100 616.032.900 0,91%
4 BVH 2246.4 5.400 48.500 261.900.000 0,39%
5 CTG 2246.5 49.676 27.400 1.361.122.400 2,01%
6 FPT 2246.6 64.246 80.500 5.171.803.000 7,65%
7 GAS 2246.7 6.600 103.500 683.100.000 1,01%
8 GVR 2246.8 11.100 13.950 154.845.000 0,23%
9 HDB 2246.9 121.246 17.050 2.067.244.300 3,06%‘
10 HPG 2246.10 220.153 20.000 4.403.060.000 6,51%
11 KDH 2246.11 26 25.450 661.700
12 MBB 2246.12 171.727 17.250 2.962.290.750 4,38%
13 MSN 2246.13 44.120 82.000 3.617.840.000 5,35%
14 MWG 2246.14 75.600 40.000 3.024.000.000 4,47%
15 NVL 2246.15 72.554 10.600 769.072.400 1,14%
16 PDR 2246.16 20.602 10.100 208.080.200 0,31%
17 PLX 2246.17 8.800 37.300 328.240.000 0,49%
18 POW 2246.18 40.300 12.100 487.630.000 0,72%
19 SAB 2246.19 5.400 188.000 1.015.200.000 1,50%
20 SSI 2246.20 71.799 18.250 1.310.331.750 1,94%
21 STB 2246.21 129.800 23.750 3.082.750.000 4,56%
22 TCB 2246.22 157.400 26.500 4.171.100.000 6,17%
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| sl | Gidthj _tru'ﬁr_né : -
STT | Logitaisan  Machitibu Slwong h;:g; f;it;?
0 _ sse ty.pes = _Co'_fif_. IQ_ua_ntlt_?( ‘ngay bio cio
‘ : . T ] ' | Marketprice| he
23 TPB 2246.23 65.330 23.300 1.522.189.000 2,25%
24 VCB 2246.24 35.911 93.500 3.357.678.500 4,97%
25 VHM 2246.25 74.940 41.500 3.110.010.000 4,60%
26 VIB 2246.26 72.600 20.550 1.491.930.000 2,21%
27 VIC 2246.27 65.649 52.600 3.453.137.400 5,11%
28 VIC 2246.28 18.700 100.000 1.870.000.000 2,77%
29 VNM 2246.29 57.602 75.500 4.348.951.000 6,43%
30 VPB 2246.30 323.474 17.050 5.515.231.700 8,16%
31 VRE 2246.31 62.600 26.700 1.671.420.000 2,47%
Téng 2247 2.270.424 67.312.712.000 99,56%
Total
II  Cb phiéu khong niém yét 2248
Unlisted shares
Téng 2249
Total
Tdng céc loai cb phiéu 2250 2.270.424 67.312.712.000 99,56%
Total shares
I  Tréi phiéu 2251
Bonds
Téng 2252
Total
IV  Cic loai chirng khodn khic 2253
Other sercurities
1 Quyén mua ching khoén 2253.1
Investments - Rights
2 Chi tiét loai hop dong phai sinh 2253.2
Index future contracts
Tong 2254
Total
Téng cac logi chirng khodn 2255 2.270.424 67.312.712.000 99,56%
- o e
Total investments :_333.;‘;‘5?
V  Cic tai sin khic 2256 & s
Other assets ONG Th
| C tic duge nhan 2256.1 72.600.000 0, 114fIEM H
Dividend receivables AN LY QL
2 Lii trai phiéu duoc nhan 2256.2 $SI
Bond coupon receivables ol
P a Vil -
3 Lai tién gui dugce nhén 2256.3 ———
Interest receivables from deposits
4 Ti,én ban ching khoan chd thu (ké chi 22564
tiét)
Receivables from investments sold but
not yet settled
5 Phai thu cho khoan cé phiu han ché 2256.5
chd mua
Receivable from AP/Investors on
securities on hold
6  Phai thu khéc 2256.6
Other receivables
Trang 2 /3




7  Tratrude phi dang ky ching khoan tai 2256.7
VSD
Prepaid expense for security registration
at VSD

8  Tratrubce gid dich vu ding ky niém yét ~ 2256.8
cho HOSE
Prepaid expense for listed registration at
HOSE

9  Tré truée gia dich vu quan 1y niém yét 2256.9
cho HOSE
Prepaid expense for listed management
at HOSE _

10 Tra truée 1é phi cdp gidy ching nhén 2256.10
hoat dong Quy ETF
Prepaid expense for Register fee for
ETF operation payable to SSC
Téng 2257
Total

VI Tién 2258

Cash )

1 Tién giri Ngan Hang 2259
Cash at Bank
Tién giri ngén hang 2259.1
Cash at Bank
Céc khoan tuong duong tién 2259.2
Cash Equivalents
Tién guri c6 ky han trén 3 thang 22593
Term deposit greater than 3 months

2 Ching chi tién giri 2260
Certificates of deposit

3 Céng cu chuyén nhuong... 2261
Transferable instruments...
Téng 2262
Total |

VII Téng gia tri danh muc 2263

Total value of portfolio

25.150.681 0,04%

97.750.681 0,14%

200.391.019 0,30%

200.391.019 0.30%

200.391.019  0,30%

2.270.424 67.610.853.700 100,00%

Ngudi lap biéu Ké toan trudng Téng giam déc
(Ky, ho tén) (K3, ho tén) (KY, ho tén, dong dau)

<E TOAN TRUBNG B .@@ Fink

Whos Fweéin Npoe

Trang 3 /3

PHO TONG GIAM DOC




SIS

Phu luc 56 XXIV: Bio cdo vé thay dbi gid tri tai sin rong
Appendix XXIV: Report on change of Net Asset Value

(Ban héanh kém theo Thing ne 56 98/2020/TT-BTC ngay 16 thang 11 ndm 2020 ciia Bg truomg Bj Tai chinh)
(Issued in association with Circular 98/2020/TT-BTC on 16 November 2020 of Ministry of Finance)

Ciing ty quén ly qu¥:
Fund Management Company:

BAO CAO VE THAY DOI GIA TRI TAI SAN RONG
REPORT ON CHANGE OF NET ASSET VALUE CERTIFICATE

Ngay bdo cdo: 06/03/2023 / Reporting date: 06 Mar 2023

Cing ty TNHH Quidn Ly Quy SSI
SSI Asset Management Company Limited

2 Ngiéin hing gidm sat: Ngiin hing 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 Ky bio cido: Thaing 02 nim 2023
Reporting Date: Feb 2023
Bon vj tinh/Currency: VNB
SIT CHI TIEU " Mas§  KYBAOCAO KYTRUGC
i - MAsd | THISPERIOD  LAST PERIOD
NO CRITERIA | Item No | s ity e > ;
NOu Shsoate sostEisd o GRITER] e No aai2i023ci st i aTmpees
A Gid tri thi sdn rong/ Net assenalue 2100
Al Gid tri ddu ki/ Opening balance 2101
Ctia qui of fund 2101.1 74.733.912.109 66.893.727.787
Ciia mot 16 ching chi qusy per lot 2101.2 1.384.331.705 1.238.772.736
Cua mit ching chi qui’ per certificate 2101.3 13.843,31 12.387,72
A2 Gii tri tai sin rong cudi kj/ Closing balance 2102
Ctia qufy/ of fund 2102.1 67.436.506.620 74.753.912.109
Cuia mit 16 chiig chi quiV’ per lot 2102.2 1.248.824.196 1.384.331.705
Cua mit ching chi qui per certificate 2102.3 12.488,24 13.843,31
A3 Thay dbi gi4 trj thi sin rong trong k¥, trong dé 2103
Change of net asset value during the period, in which
Thay @i do cde hoat dpng lien quan dén ddu te cia quy trong ky 2103.1 (7.317.405.489) 7.860.184.322
Change due to investment activities during the period
Thay doi do mua lgi, phdt hanh thém chimg chi guy trong ky 2103.2
Change due to subscription, redemption during the period
Thay déi do viéc phdn phdi thu nhdp ctia qu cho cde nha ddu te trong ky 21033
Change due to profit distribution to investors during the period
Ad Thay d&i gid trj tai san rong trén mét chimg chi qu¥ so véi ki trude 2104 (1.355,07) 1.455,59
Change of net asset value per certificate in comparison to previous period
AS Gii tri tai sin rong cao nhit/thip nhét trong vong 52 tudn gin nhét 2105
Highest/lowest net asset value within the nearest 52 weeks
Gid tri cao nhdt/ Highest value (VND) 21057 111.532.398.079 111.532.398.079
Gid tri thdp nhdt/ Lowest value (VND) 2105.2 60.272.412.290 60.272.412.290
A.6 Ty 1¢ sir hiru nwée ngoai (khdng dp dung véi qui niém yét) 2106
Foreign investors' ownership ratio (not applicable for listed fund)
S6 lwgng chimg chi qui/ Number of Fund Certificates 2106.1
Téng gia tri/ Total value 2106.2
Ty 18 sir hiny' Ownership ratio 2106.3
B Gii tri thi truimg (gid déng cira cudi phién giao dich trong ngiy bio cdo) ciia mjt chimg 2107
chi qu¥
Market price (closing price of last session within the reporting day) of a certificate
B.1 Gid tri ddu ky/ Opening balance 2108 13.710 12.480
B.2 Gid tri cudi ky/ Closing balance 2109 12.400 13.710
B3 Thay déi gid tri thi tneomg trong kyr so véi ky truedc 2110 (1.310) 1.230
Change of market price during the period in comparison to previous period
B4 Chénh léch giira gia thj truwdng cia mt chimg chi quy va gid trj thi sin réng trén mijt 2111
chimg chi quy
Variance between market price and net asset value of one fund certificate
Chénh léch tuyét doi/ Absolute variance (VND) 21111 {88,24) (133,31)
Chénh léch twong ddi (miec dg chiét khdu (5)/thiing du (+)) Relative variance (discount 2111.2 (0,71)% 0,96)%
-} surplus (+))
B.5 Gid tr thi truimg cao nhit/thdp nhit trong vong 52 tuln gin nhit 2112
Highest/lowest market value within the nearest 52 weeks
21121 18.980 19.230
2112.2 10.890 10.890
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