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Phu luc XXVI. Mu béo céo vé hoat dong ciia Quy
Appendix XXVL Report on Fund's Activities

(Ban hanh kém theo Thong tu 56 98/2020/TT-BTC ngay 16 thdng 11 nédm 2020 ctia B¢ triedng Bo 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 DAU TU
REPORT ON INVESTMENT ACTIVITIES

Théng 12 ndm 2022 / Dec 2022

1  Tén Quy: QUY ETF SSIAM VNFIN LEAD
Fund name: SSIAM VNFIN LEAD ETF
2 Tén Céng ty Quan ly Quy: Céng ty TNHH Quén Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3  Ngin hang Gidm sit: Ngan hang TMCP Ngoai Thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4 Ngay lap bdo cdo: 05/01/2023
Reporting Date: 05 Jan 2023

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

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

Pon vi tinh/Currency: VND

" Jii e ] g Fp kR i ‘ Ma chi |Tai ngay 31 théng_lZ:T;zi_ngﬁy30_t_p=_ing_1_ - %/cuing Ky nam
SIET St e ch’f.‘t-'t".“ it ‘ Ctiew 08 nem2022 ) nam 2022 R truoc s R
SNofh s R N . Code  Asat31Dec2022 | As at 30 Nov 2022 | %/against last year
Tai san
L Assets 2200
1y |Tiénva co khoin tuong duong ticn 2201 5.971.127.344 3.324.732.273 24,41%
Cash and cash equivalents
Tién
Cish 2202
Tién giti ngén hang 2203 5.971.127.344 3.324.732.273 24,41%
Cash at Bank
Tién giri cia nha dau tu cho hoat dong
mua ching chi quy 2203.1 942.034.194 259.616,54%

Cash at bank for Fund's subscription

Tién phdi tra cho Nha ddu tw vé mua lai

Chitng chi quy 2203.2
Cash at bank for Fund's redemption
Tién giri ngdn hang cho hoat dong cua
Quy 2203.3 5.029.093.150 3.324.732.273 20,56%
Cash at bank for Fund's operation

Tién giti ky quy cho hoat dong ddu tw

chimg khodn phdi sinh 2203.4

Margin account for trading derivatives

Tai khoan phong téa

2203.5
Escrow account
Céc khoan tuong duong tién 2204
Cash equivalents

[ Chckhoan dau tu (k& chi tict) 2205 3.255.967.903.200  3.032.556.472.100 94.33%

Investments
Co phiéu niém yet 2051  3.255.967.903200  3.032.556.472.100 94.33%
Listed shares

Trang 1/5
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Indlcators'
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Mai chi
tieu
Code
i

I'I‘_gl ng&y 31 thang 1

nﬁm 2022

| As at 31 Dec 2022

As at 30 Nov 202

2 Tal ngﬁy 30 thang 11

%fcung_ky nam _'

Cé phiéu chua niém yét
Unlisted shares

Trai phiéu

Bonds

Chimg chi tién g
Certificates of Deposit

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

Quyén mua chimg khoén

Investment - Rights

Hop ddng tuong lai chi )

Index future contracts

Pau tu khéc

Other Investments

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

Receivables from rental of investment
property (not applicable)

1.3

Cé tire, trai tirc dugc nhédn

14 Dividend, Coupon Receivables

Phai thu cb tirc
Dividend receivables
Phai thu tréi tirc
Coupon receivables

Lii dugc nhan

L5 Interest receivables

Phai thu li tién gtri c6 ky han dudi 3
thang

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

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

Phai thu 1 chimg chi tién giri

Interest receivable from Certificates of
Deposits

Tién ban bit dong san chd thu (khdng 4p
dung)

Real Estate Proceeds Receivables (not
applicale)

Tién bén chimg khoéan chd thu
Securities Trading Receivables

Céc khoan phai thu khac

Other receivables

1.6

1.7
1.8

Dy phong giam gid tai san nhén thé chip
Impairment of devaluation of assets as
pledge

Du phong ng phai thu khé doi
Provision for doubtful debt

Céc khoan khéc
Others
Céc tai san khac

12 Other assets

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

2210.3

2211

1.026.977.000

1.026.977.000

656.663.700

656.663.700

2.547.920

18,44%

18,44%
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_ As at 31 Dec 2022

" "'_ay 31 thang 12

S
o

{
1

Tai ngﬁy_S théngi_
- nam 202
AsatSﬂN

%,-“cilng ky nﬁm

Phai thu cho khoan ¢ phiéu han ché chdy
mua

Receivable from AP/Investors on
securities on hold

2211.1

Tra trude phi ding ky ching khoan tai
VSD

Prepaid expense for security registration
at VSD

Tra trude gia dich vu dang ky niém yét
gtri HOSE

Prepaid expense for listed registration at
HOSE

Tra trude gié dich vy quan 1y niém yét giri
HOSE

Prepaid expense for listed management at
HOSE

Tra trude 1€ phi cip gidy chimg 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 bat dong san
(khong 4p dung)

Real Estate Trading Payables (not
applicable)

2211.2

2211.3

2211.4

2211.5

I.10 2212

II 2213

IL.1

Tién phai thanh toan mua ching khoan
Securities Trading Payables

Céc khoan phai tra khic

Other payables

1.2 2214

1.3 2215

Phai tra nha dau tu

Payables to investors Aol

Phdi trd cho nha ddu tu vé mua chimg chi
quy 2215.1.1
Payables to investors for subscription

Phdi tra nha ddu tie trén ¢é tire dd thu
Payables to investors for collected 22151.2
dividend

Phai tra cho Nha ddu t vé mua lai

Chitng chi quy 221313
Redemption payable to investors

Thué va cac khoan phai ndp Nha nude

Taxes Payables and obligations to the 22152
State Budget

Phai tra phi phat hanh, mua lai chimg chi
quy cho Dai ly phan phéi va Cong ty quan

1y quy
Subscription and Redemption fee payable 22152

to distributors and Fund Management

Company

Phai tré phi cho cdc Dai I phan phi vé

mua bdn Chimng chi quy 2215.3.1
Subscription and Redemption fee payable :
to distributors

3.262.966.007.544

4.325.830.247

941.531.570

941.531.570

2.547.920

3.036.540.415.993

2.769.027.381

1.000.000

93,72%

109,94%| © N4

154,62%| s

154,62%
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Tai ngay 31 théng 12 Tai
| - mam2022
 Code | Asat31Dec2022 As

ai ngaty 30
~ niim 202
at 30

Phdi tra phi cho Céng ty quan Iy quy vé
mua bdn Chimg chi qui

Subscription and Redemption fee payable
to fund management company

Phai tra thu nhap cho nha dau tu

Profit distribution payables

Phai tra thi lao ban dai dién quy
Remuneration Payable to Fund's Board of
Representatives

Phai tra phi quan ly cho cdng ty quan ly
quy

Management fee payable

Phai tra phi quan tri quy

Fund Administration fee payable
Phai tra phi gidm sat

Supervisory service fee payable

Phi giao dich

Transaction fee

Phai tra phi méi gidi

Broker fee payable

Phdi tra phi thanh todn bi tric chimg
khodn

Clearing settlement fee payables

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

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

Custodian service - Transaction fee

Phi dich vu luu ky - phi VSD

Custodian service - VSD fee

Phi dich vu lwu 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

Phai tra phi kiém toan

Audit fee payable

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

Phai tra phi bao céo 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 gié tri tai
san rong tham chiéu (iNAV) cho HOSE
Accrued expense for payable to HOSE for
iNAV calculation

Dur chi phi cp quyén str dung chi sb cho
HOSE

Accrued expense for payable to HOSE for
Index usage

2215:3:2

2215.4

221555

2215.6

22157

2215.8

2215.9

2215.9.1

22]5.9.2

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

1.821.201.948

92.461.020

61.640.685

168.110.952

168.110.952

38.500.000

16.500.000

741.177.548

444.706.524

9.000.000

1.453.327.332

73.784.307

49.189.542

134.153.294

134.153.294

69.179.140

11.000.000

601.085.092

360.651.052

101,54%

101,54%

101,54%

101,00%

101,54%|

100,00%

=

“./('}

100,00%|

.
102,66%| =7

102,66%
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ndicators - fegias

Du chi phi dich vu tao ldp thi trudng
Accrued expense for market maker 2215.17
services

Phai tra khac

| Other payable 2215.18 6.657.622

Phai tra phi bdo gid

Price feed fee payable 2215.18.1

Trich trude phi céng tde, hop cia Ban dai
dién

Accrued expenses for Fund's Board of
Representatives travelling, meeting

2215.18.2

Trich trude phi quan 1y thuong nién tra
UBCKNN

Accrued expenses for annual fee pay to
SSC

Trich trude phi dang ky chieng khodn tai
V8D

Accrued expense for security registration
at VSD

Lé phi cdp gidy chitng nhdn hoat dong
quy ETF tra UBCKNN

Register fee for ETF operation payable to
SSC

2215.18.3 6.657.622

2215.18.4

2215.18.5

Phi dich vu déng ky chimg khodn tra VSD

Security register fee payable to VSD azia g

Phdi tra, phai ngp khdc

Other payables

Chi phi phi tra khdc ctia cong ty OLQ
Other expenses

Yaytigin ban 2215.19
| Short-term loans

2215.18.7

2215.18.8

Gdc khoan vay ngdn han 22715.19.1
Short-term loans Principal o 4

Trich truée 1di vay ngén han

Accrued Interest Expense 220519

TONG NQ o
.325.830.247 2.769.027.38 33,57%
L4 ToTAL LIABILITIES 2216 4.325.830.24 769.027.381 57%

Tai san rong ciia Quy (=110 - IL4) o
1 3,258.640.177.297 3.033.771.388.612 93,94%
Net Asset Value (=110 - IL4) —— » 8

Téng sb chirng chi quy dang luu hanh
228.700.000 217.000.000 144,20%
Total Outstanding Fund Certificates a2 e

r Gi4 tri tai san rong trén mgt chimg chi

e 4.248,53 13.980,51 65,15%
Net asset value per Fund certificate 2219 14.248,5 s ,15%

(I1/V)

Pai dién co thim quyen ciia Cong ty Quén ly Quy

i
NGAN HANG TMCP NGOAI THUONG VIET NAM

Trang 5/5 PHO TONG GIAM pOC




Sg “l Phu luc XXVL MAu bdo cdo vé hoat djng ciia Quy
Appendix XXVI Report on Fund's Activities

(Ban hanh kém theo Thong i s0 § 98/2020/TT-BTC ngay 16 thang 11 nam 2020 ctia Bg trudng 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

Théng 12 nim 2022 / Dec 2022

1 Tén Quy: QUY ETF SSIAM VNFIN LEAD
Fund name: SSIAM VNFIN LEAD ETF
2 Tén Céng ty Quan ly Quy: Cong ty TNHH Quéan Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3 Ngin hang Gidm sit: Ngin hang TMCP Ngoai Thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4 Ngay ldp bdo cdo: 05/01/2023
Reporting Date: 05 Jan 2023

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

IL BAO CAO KET QUA HOAT PONG / PROFIT AND LOSS REPORT

e e e s S ME chi " : [ ] ﬁ){ ke tl‘r dau n§m
T G ChitieuTptisss i 250 e Thang 12 nim 2022 'I‘Ining 11 nim 2022 céumulated figure
'~ Indicators Code '- Dec 2022 = Nov 2022 | from the beginning
e ] t :
1  Thu nhép tir hoat dong diu tw 2220 1.028.664.034 659.340.864 10.283.592.950
Income from Investment Activities
1 Thu tir bit dong san cho thué (khong ap
dung)
Income from rental property (not
applicable)
2 CA trc, trai tirc dugce nhén 2221 1.026.977.000 656.663.700 10.247.896.700
Dividend, Coupon
Cé tire duwegre nhdn 2221.1 1.026.977.000 656.663.700 10.247.896.700
Dividend received
Trdi tirc duoc nhan 2221.2
Couponreceived
3 Lai duoc nhdn 2229 1.687.034 2.677.164 35.696.250
Income from Interest
Lai tién giri ngdn hang 2222.1 1.687.034 2.677.164 35.696.250
Income from Bank Deposit
Ldi chimg chi tién giti 2222.2
Interest from Certificates of Deposit
4  Chc khoan thu nhép khac 2223
Other income
Thu nhdp khdc vé ddu tu 2223.1
Other investment income
Thu nhdp khac 2223.2
Other income J

Trang 1/5
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‘Théng 12 nim 2022
sles _-__Dec;_ﬂ_lZ- :

Théng 11 nm 2022

fiy ké tir du nim
ccumulated figure
rom the beginning

of the year

Il

Chi phi dy phong no phai thu kho doi vé
¢é hitc, tién lﬁg' va xir Iy ton that ng phai
thu khé doi vé co tire, tién lai

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 Iy
quy

Management Fee paid to Fund
Management Company

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

Custody, Supervising Fees paid to
Supervising Bank

Phi dich vu luu ky - bdo qudn tai san
Custodian service - Safe Custody Fee
Phi dich vu lweu ky - giao dich chimg
khodn

Custodian service - Transaction fee

Phi dich vu luu ky - phi VSD
Custodian service - VSD fee

Phi giam sat
Supervisory fee

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

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

Chi phi quan tri quy va céc chi phi khac
ma cong ty quan ly quy tra cho t& chirc
cung cap dich vy c6 lién quan (néu cod)
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 Dai Iy Chuyén nhuong
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 sir dung chi 6 tra cho
HOSE

Expenses payable to HOSE for Index
usage

Phi dich vu tao ldp thi trudng

Expenses payable for market marker
service

Chi phi dich vu quan Iy bét dong san
(khéng ap dung)

Real Estate Management Service fee (not
applicable)

2224

2225

2226

2226.1

2226.2

2226.3

2226.4

2226.5

2227

2227.1

2227.2

2227.3

22274

2227.5

2.441.709.760

1.821.201.948

273.042.987

168.110.952

43.291.350

61.640.685

322.108.948

92.461.020

5.500.000

140.092.456

84.055.472

2.240.380.926

1.453.327.332

225.439.194

134.153.294

6.641.540

35.454.818

49.189.542

258.155.359

73.784.307

5.500.000

111.794.410

67.076.642

29.308.244.829

20.354.860.459

2.964.789.705

1.878.910.207

30.582.752

366.362.996

688.933.750

3.604.614.175

1.033.400.595

66.000.000

1.565.758.491

939.455.089

Trang2/5
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5 Chi phi dich vu dinh gia bat dong san
(khong 4p dung)
'Real estate valuation service fees (not
| applicable)

toan
| Audit fee
7 Chi phi dich vy tu vén phép 1y, dich vu 2229 5.000.000
b4o gia va cac dich vu hop 1y khac, thu
lao tra cho ban dai di¢n qu¥
'Legal consultancy expenses, price
: quotation fee, other valid expenses,
'remuneration payable to fund
representative board
Thit lao trd cho ban dai dién quy 2229.1 5.000.000
' Remuneration for Fund's Board of
|Represeptatives .. |
Chi phi cung cdp bdo gia chimg khodn 2229.2
 Price Jeed fee Expenses
Chi phi dich vu tw vdn phdp Iy 2229.3
) ___Legg! co_nsu{tfmcy expenses
§  Chi phi du thao, in &n, giri ban céo bach, 2230
'ban céo bach tom tit, bao c4o tai chinh,
'x4c nhan giao dich, sao ké }ai khoan va
| céc tai !iéu khac cho nha dau tu; chi‘phi
~cong bo théng tin‘cﬁa quy; chi phi to chire
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
s :
| Chi phi hop Dai hgi Quy 2230.1
Meeting expense |
Phi bdo cdo thudng nién 2230.2
Annual report expense |
Chi phi hop, céng tdc ciia ban dai dién 2230.3
Fund's Board of Representatives meeting,
travelling expense -
Chi phi cong b4 thong tin ctia Quy 22304
Expenses for information disclosure of the
Fund
Phi thiét k&, in dn, giri thu... 2230.5
Designing, printing, posting... Expense )
9  Chi phi lién quan dén thyc hién céc giao 2231
' djch tai san ctia quy
' Expenses related to execution of fund’s
~ asset _t_rans?,cti_ons
Chi phi moi gici 2231.1
_Bro!_cerage fee expense _
Chi phi thanh todn bi trit 2231.2
 Clearing settlement fee

6  Chi phi kiém toan tra cho t chirc kiém 2228 7.120.860

6213690

5.000.000

5.000.000

282.092.774

282.092.774.

© 75.600.000

60.000.000

60.000.000

77322474

45.000.000

 32.322.474

2.032.315.655

2.032.315.655

\
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~ Chitien
- Indicators

Mai chi

tiéu

Code

Théng 12 nim 2022 Théng 11 nfim 2022
- Dec 2022 ‘  Nov2022

[y

iy ké tir diu nim
cumulated figure
from the beginning
~ of the year

10 | Céc loai chi phi khic
Other expenses
Chi phi thiét ldp Qup
Set up Expenses
Phi niém yét, phi déing ky chimg khodn
Listing fee, registration fee
Phi quan Iy thuong nién phdi trd cho
UBCKNN
Annual management fee paid to SSC
Phi ngan hang
Bank charges
Chi phi ldi vay
Borrowing Interest Expenses
Chi phi khdc
Other Expenses
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
[II Thu nhip rong tir hoat ddng diu tw (=
I-1I)
Net Income from Investment Activities
(=I-1D
IV Lii (13) tir hoat dong dAu tu
Gain / (Loss) from Investment
1 Lai (13) thyc té phat sinh tir hoat dong dau
tr hodc chuyén nhugng bat ddng san
Realised Gain / (Loss) from disposal of
investment or real estate transfer
Lai (16) ban cdc khoan ddu tu
Realized gain (losses) from sales
investments

Lai (18) trong giao dich hodn d6i chimg
chi quy
Realized gain (losses) from exchange
trade fund certificate
Lai (1) giao dich chimg khodn han ché
trong giao dich hodn doi chiing chi quy
Realized gain (losses) from restricted
securities transaction

2 Thay déi vé gia tri ctia cac khoan dau tu
trong ky
Unrealised Gain / (Loss) due to market
price

V  Thay dbi ciia gid trj tai sn rong cia
Quy do céc hoat dong déu tu trong ky
(111 +1V)
Change of Net Asset Value of the Fund
due to investment activities during the
period (=11 +1V)

VI  Gié tri tai sin rong dau ky
Net Asset Value at the beginning of
period

2232

2232.1

2232.2

2232.3

2232.4

22325

22326

22327

2232.8

2233

2234

2235

2235.1

2235.2

2235.3

2236

2237

2238

13.235.017 10.152.577

2.547.920 2.465.756

842.378 815.220

544.719 571.601

3.300.000 3.300.000

6.000.000 3.000.000

(1.413.045.726) (1.581.040.062)

57.487.066.100 176.305.009.750

345.915.000  (59.497.781.415)

(20.174.393.521)

(39.837.937.894)
345.915.000 514.550.000
57.141.151.100 235.802.791.165

56.074.020.374 174.723.969.688

3,033.771.388.612  2.382.221.756.889

138.742.361
30.000.000

7.500.000

7.142.361

50.100.000

44.000.000

(19.024.651.879)

(1.250.980.853.850)

117.071.115.764

104.043.488.682

12.002.387.082

1.025.240.000

(1.368.051.969.614)

(1.270.005.505.729)

3.468.713.931.920

Trang 4/5

ol R s

A G A



vil

'Thay ddi gié tri tai san rong ciia Quy
|trong ky

2239

Change of Net Asset Value of the Fund

‘during the period

Trong dd: 2240

In whlch

VIIL

IX

Gi4 tri tai san rong cudi ky
_Net Asset Value at the end of _period

Thay dbi glé tl‘l tai san rf.‘mg cta Quy do 2241

c4c hoat dong dau tu trong ky

'Change of Net Asset Value due to

E investment activities durmg the penod
_Thay aéi gid tri tai san rong cua Quy do
|viée chi tra loi tic/ cb tirc ctia Quy cho
‘céc nha dau tu trong kY

Change of Net Asset Value due to

dividends payment to investors during the

perlod

Thay dbi glé tri tai san rong do phat hanh
thém/mua lai ching chi qu¥

Change of Net Asset Value due to
subscrlptlonfredemptmn during the period

2242

Thay déi gid tri tai san rong do phat hanh  2242.1
' thém Ching chi Quy

'Change of Net Asset Value due to

subscription during the per;od

Thay déi gia tri tai san rong da mua lai 2242.2

| Chitng chi Quy
'Change of Net Asset Value due to

redemption during the period
2243

i nhuén binh quin nim (chi dp dyng 2244
doi véi bdo cdo nim)
‘Average annual profit (only applicable

to annual report)

Ty suét loi nhuén binh quan nam (ch1 ap 2245
dung dbi véi bao cdo ndm)
Average annual rate of return (only

applicable to annual report)

224.868.788.685

56.074.020.374

168.794.768.311

168.794.768.311

3.258.640.177.297

651.549.631.723

174.723.969.688

476.825.662.035
© 612.248.468.135

(135.422.806.100)

3.033.771.388.612

(210.073.754.623)

(1.270.005.505.729)

1.059.931.751.106

1.616.007.766.883

(556.076.015.777)

d - __

3.258.640.177.297)

J

Pai dién c6 tham __- !

Trang 5/5
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g g Phu luc XXVI. MAu bio cdo vé hoat dong ciia Quy
Appendix XXVI. Report on Fund's Activities

(Ban hénh kém theo Théng tw s6 98/2020/TT-BTC ngay 16 thang 11 ndm 2020 ciia B§ trucng 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

Tai ngay 31 thang 12 nam 2022/ As at 31 Dec 2022

1 Tén quy: QUY ETF SSIAM VNFIN LEAD
Fund name: SSIAM VNFIN LEAD ETF
2 Tén Cdng ty quin ly quy: Cong ty TNHH Quén Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3  Tén ngin hang gidm sat: Ngin hing TMCP Ngoai Thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4 Ngay lap béo cdo: 05/01/2023
Reporting Date: 05 Jan 2023

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

III. BAO CAO DANH MUC PAU TU/ INVESTMENT PORFOLIO REPORT

DPon vi tinh/Currency: VND

: e e Gié thi truomg s eione |
e AT ' LR Hosceist | = - - ehbitisan
STT = Loai tai sin (néu chi tiét) Ma chitiéu  S6 lugng hop 14 tai- | Tonggidtri | ciaquy
~ No.. ~ Assettypes Code | Quantity ngéoil’pbﬁogcéo'i ‘Total value | %/Total asset

R : i E 5 . valueof the
| . .M_arket p_.r.u;m : Fund._ :: ;

I  Bét djng san dau tw (khong dp dung)

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 10.537.775,00 21.900 230.777.272.500

2 BID 2246.2 387.455,00 38.600 14.955.763.000

3 BVH 2246.3 228.700,00 46.600 10.657.420.000

4 CTG 2246.4 3.744.962,00 27.250 102.050.214.500

5 EIB 2246.5 760.900,00 27.950 21.267.155.000

6 HCM 2246.6 799.900,00 20.000 15.998.000.000

7 HDB 2246.7 4,954.778,00 15.950 79.028.709.100

8§ LPB 2246.8 4.901.174,00 13.100 64.205.379.400 1,97%

9 MBB 2246.9 19.606.298,00 17.100 335.267.695.800 10,27%

10 MSB 2246.10 5.382.796,00 12.500 67.284.950.000 2,06%

11 OCB 2246.11 1.187.450,00 18.000 21.374.100.000 0,66%

12 SHB 2246,12  16.096.520,00 9.950 160.160.374.000 4,91%

Trang 1 /4



B : B  Gid thj tmang! g .T_y,._;_l_té_.-f'fg.foyg
i S Sil e s R : gia tri tai san !
in(néuchitié) | Machitiea SSlhrgng | PORCEEHT Cia quy
Assettypes  Code | Quantity ﬁg;;,?éz:i;ﬁ . %/Total asset
: = AL R e e e value of the
‘ e Markesprice Fund
13 |SSB 2246.13 2.699.890,00 32.900 88.826.381.000 2,'?2%
14 SSI 2246.14  13.203.104,00 17.700 233.694.940.800 7,16%
15 |STB 2246.15  21.328.400,00 22.500 479.889.000.000 14,71%
16 TCB 2246.16  17.878.700,00 25.850 462.164.395.000 14,16%
17 TPB 2246.17 3.248.470,00 21.050 68.380.293.500 2,10%
18 VCB 2246.18 1.254.811,00 80.000 100.384.880.000 3,08%
19 VCI 2246.19 1.467.110,00 23.250 34.110.307.500 1,05%
20 VIB 2246.20 2.012.060,00 19.000 38.229.140.000 1,17%
21 VND 2246.21 8.822.240,00 13.500 119.100.240.000 3,65%
22 VPB 2246.22  28.388.899,00 17.900 508.161.292.100 15,57%
Téng 2247  168.892.392,00 3.255.967.903.200 99,79%
III  Cb phiéu chua niém yét, ding ky giao 2248
dich, chiing chi quy khdng niém yet
Unlisted shares, trading registration,
unlisted fund certificates
Téng 2249
Total
Téng céc logi ¢b phiéu 2250  168.892.392,00 3.255.967.903.200 99,79%
Total shares B
2y gk To0l
IV | Trai phi¢u 2251 N
Bonds in
2 NGA
Téng 2252 AJONG N
V  Cic logi chirng khodn khic 2253 5GOAI
Other sercurities VIE
1 Quyén mua chimg khoan 2253.1 o
Investments - Rights N ki
2 Chi tiét loai hop dong phai sinh(*) 2253.2
Index future contracts
Téng 2254
Total
Téng cic loai chirng khodn 2255 168.892.392,00 3.255.967.903.200 99,79%
Total investment ’:f
VI  Cic tai sin khéc 2256 i
Other assets OnN
1  Cb tic duge nhan 2256.1 1.026.977.000 0,03% .“|j\"'r1'.’.
Dividend receivables AN
2 Lii tréi phiéu dugc nhan 2256.2 S
Bond coupon receivables =
3 Lai tién guri duoc nhén 2256.3 FRXE
Interest receivables from deposits
4  Tién ban chimg khoan chd thu (ké chi 2256.4
tiét)
Receivables from investments sold but
not yet settled (in details)
5 Phai thu NPT lién quan dén chimg 2256.5
khoan mua hd
Receivable on securities buying on
behalf of AP/investors

Trang 2/ 4




6  Phai thu khac . 2256.6
. __'_Oﬁcr ricei\Eles_ _ '
7 Tratru6c phi dang ky ching khodn tai 2256.7
VSD
'Prepaid expense for security registration
- !atVSD_ S _
8§  Tra truéc phi dang ky niém yét cho 2256.8 i -
'HOSE f
'Prepaid expense for listed registration at
~HOSE S | .
9 Tratrudc gi4 dich vu quan 1y niém yét 22569
'cho HOSE
Prepaid expense for listed management |
_ lawose |
10 Tra trude 1€ phi chp giky ching nhn ~ 2256.10 '
‘hoat dong Qu¥ ETF
Prepaid expense for Register fee for
~|ETF operation payable o SSC | I S R
‘Téng 2257 . 1.026.977.000 0,03%
___ |Total ) : | _ | .
VII Tién 2258
Cash = | _ . -
1 Tién, tuong duong tién 2258.1 5.971.127.344 0,18%
; Cash, Cash Equivalents !
‘Tién mat 2258.1.1 )
Cash . | | 3
‘Tidn giri ngén hang cho hoat dong cia  2258.1.2
| Ql.ly
‘Cash at bank for Fund's _operatiop
“Tién guri ngén hang c6 ky han dudi 3 2258.1.3

5971.127344  0,18%]’

‘thang
'Deposits with term less than three (03)
~ months ) ) . _ . . I
2 Tién giri ngén hang c6 ky han trén 3 2258.2
thang
'Deposits with term over three (03)
' months _ B _
3 Chimg chi tién giri 2260 =
_ ____Certiﬁ;atejs_of ;_leposit ) ) _ ] | 5 y | iy
4 '! Cong cu chuyén nhugng... 2261 : ™
_ {Tsnsferable iosniment. | ——— it
Tbng 2262 5.971.127.344 0,18%|
Total . . . {
VIII Tdng gié tri danh muc 2263  168.892.392,00 3.262.966.007.544 100,00%| _
Total value of portfolio j . 1S
Ghi chii:
(*) Téng gid tri thi truong ctia hop ddng 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 ket va gid tri thi truong nhu sau:
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Dai dién c6 thim quyén ciia Ngin hang gidm sit ﬂ/ \~Dai dién c6 thim quyén ciia Cong ty quan 1y quy /~"
Authorised Representative of Supervisory Bank Authorised Representative of Fund Management Company

. TRUBNG TRUNG TAM

CONG TY TNHH QUAN LY QUY SSI

Bo Dhioy Bink

PHO TONG GIAM POC
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Phuy lyc XXVI. Miu béo cio vé hoat djng ciia quy
Appendix XXVL Report on Fund's Activities

SSI
) (Ban hinh kém theo Thng te sd 98/2020/TT-BTC ngdy 16 thang 11 ndm 2020 ciia BG triccmg Bg Tai chink)

(Tssued in association with Cireular 98/2020/TT-BIC dated 16 Nov 2020 by Ministry of Finance)

BAO CAO VE HOAT PONG PAU TU
REPORT ON INVESTMENT ACTIVITIES
Thang 12 ndm 2022 / Dec 2022

1. Tén Cong ty Quan Ij Quy: Céng ty TNHH Quin 1§ quy SSI
Fund Management Company: §S1 Asset Management Company Limited
2. Tén Ngén hang Gidm sat: Ngén hang TMCP Ngoai thiwong Vigt Nam
Supervising bank: Joint Stock Commercial Bank for Foreign Trade of Vietnam ] THJ:'\[]'I{ Nl i.'-
3, Tén Quy: QUY ETF SSIAM VNFIN LEAD Lghen
Fund name: SSIAM VNFIN LEAD ETF QUAN L
4, Ngay lip bio cio: 05/01/2023 6
Reporting Date: 05 Jan 2023 =

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

IV. BAO CAO HOAT DONG VAY, GIAO DICH MUA BAN LAVREPORT ON BORROWING AND REPO TRANSACTIONS
Pon vi tinh/Currency: VND

 Thii diém giao dich o o - Théi diém bio cdo
- Asat transaction date | Asatreporting date

e aH et - ~ et ! ) B o e o
_Nm dung hoat djng (néu chi tiet theo myc | nes ohitieu Déi thc Muyc tiéw/Tai | Ky hgn Gia tri khoin vay TR T
: B Ty 1§ gid trihgp

STT TR, R % T
tiéu va doi tic) . =" | sandam bio hoiic khoan cho vay REL L ptes
~ Description : Fa 5 Count.erpn Collateral | X e Amount Ngay thing nim déng/gid tri thisanrong | Ngay thing nim
' i _ Balance/NAY . | :
. . ey - roaady oa )
1 Cac khoan vay tien (néu chi tiét timg hgp dong) 2286

Borrowings (detail by each contract)

1.1 |... 2287

Téng gia trj cac khoan vay tién/gia trj tai san

I |rong 2288
Borrowings/NAY

, [Hor abng Repo (néu chi tiét timg hop déng) T
Repo Contract (Detail by each contract)
Tong gia t cac hop dong Repolgia trj tai sin

11 |rong 2290
Re AV
Téng gi tri cic khoin vay/gia tri tai sin

A |réng (=I+ID) 2291
Total Borrowings, Repo/NAV
Cho vay chimg khoan (néu chi tiét timg hap

3 |ddng) 2292

argin (detail by each contract)

31 | 2292.1

Téng gia tri cac hop dong/gia tri & san Tong

1T |cia quy 2293

Total Margin™NAV

Hop dong Reverse Repo (néu chi tiét timg hop

4 |ddng) 2295
Reverse Repo (Detail by each contract)
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Phy luc XXVL Miu bio cdo vé hoat ddng ciia quy
Appendix XXVI. Report on Fund's Activities

(Ban hanh kém theo Thing t1e. 56 98/2020/TT-BTC ngdy 16 thdng 11 ndm 2020 ciia Bg trucng 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 i

Thang 12 nam 2022 / Dec 2022

1 Tén quy: QUY ETF SSIAM VNFIN LEAD
Fund name: SSIAM VNFIN LEAD ETF
2 Tén Cong ty quan Iy quy: Céng ty TNHH Quén Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
3 Ngin hing gidm sdt: Ngin hang TMCP Ngoai Thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
4  Ngay lap bdo cdo: 05/01/2023
Reporting Date: 05 Jan 2023

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

V. MOT SO CHi TIEU KHAC / OTHER INDICATORS

Chitiew | Machititu
ndicators - 5 Code

I Cic chi tiéu vé hiéu qua hoat dgng 2264

Investment performance indicators (¥)
1 Ty lé gid dich vu quan ly tra cho cong ty quan ly quy/Gid tri 2265 0.66% 0.64%

tai san rdng trung binh trong ky (%)

Management expense over average NAV ratio (%) '
2 Ty lé gi4 dich vu luu ky, gidm sat tra cho NHGS/Gia trj tai 2266 0.10% 0.10%

san rong trung binh trong ky (%)

Custodian and supervising fee expense over average NAV i

ratio (%) . ’
3 Ty l¢ chi phi dich vu quan tri quy va céc chi phi khac ma 22661 0.12%

cong ty quan ly quy tra cho té chirc cung cp dich vu c6 lién

quan/Gia trj tai san rong cia quy trung binh trong ky (%)

Outsourcing service expenses over average NAV ratio (%)

4 Chi phi kiém todn tra cho td chirc kiém toan (néu phét 2267 0.00%
sinh)/Gi4 trj tai san rong trung binh trong k¥ (%)
Audit fee expense over average NAV ratio (%)
5 Chi phi tra cho td chirc quan ly bat dong san/ Gia tri tai san
rong trung binh trong ky (%) (khong ap dung)
Fee paid to Real Estate management organisation/ Average
NAV (%) (not applicable) i
6  Chi phi tra cho doanh nghiép thim dinh gid bit dong san/
Gié tri tai san rong trung binh trong ky (%) (khong ap dung)
Fee paid to Real Estate valuation service provider/ Average
NAV (%) (not applicable)




10

I

Chi phi dich vy tur vén phap Iy, dich vu bo gid va céc dich 2268

‘v hop Iy khac, thil lao tra cho ban dai di¢n 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/Gié trj tai san rong trung binh trong ky (%) 2269
Operating expense over average NAYV ratio (%)

Téc do vong quay danh muc trong ky (%) = (Tong gié tri 2270
danh muc mua vao + téng gié tri danh muc ban ra)/ 2 /Gié 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 nhap (tinh ca thu nhdp tir 1ai, ¢b tirc, trai tire, chénh
1éch gia/ Gid tri ti san rong (khong 4p dung)

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

Cic chi tiéu khic 2272
'Other indicators A _
‘Quy mé quy dau ky 2273
Fund scale at the beginning of the period _

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

of period _

Téng sb lugng ching 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 k¥ 2276
Change of Fund scale during the period

Thay déi sb lugng chimg chi quy trong ky 2277
Change of Number of Fund Certificates during the period

Thay déi gi4 tri von trong ky (theo ménh gid) 2278
Change in capital amount during the period (based on par

value)

Sé luong chimg chi quy phat hanh thém trong ky 2277.1
Number of Fund Certificates subscribed during the period

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

S4 lugng chimg chi quy mua lai trong ky 22772
Number of Fund Certificates redeemed during the period

Gié tri vén thyc thanh toan trong ky (theo ménh gid) 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 gia tri chimg chi quy dang luu hanh cubi ky 2280

“Total value of outstanding Fund Certificate at the end of the
period

10.89%

2,170,000,000,000

2,170,000,000,000
217,000,000

117,000,000,000

11,700,000
117,000,000,000

11,700,000

117,000,000,000

2.287,000,000,000

2,287,000,000,000

0.99%

46.58%

1,809,000,000,000

1,809,000,000,000
180,900,000| ¥

361,000,000,000{ T

53—

36,100,000{5 - 1

361,000,000,000
47,100,000

471,000,000,000

| !é“ H{m

AN LY

ll,OO0,00EiI/
o)

V ks '.‘?
il S

110,000,000,006
2,170,000,000,000

2,170,000,000,000




—E

TEaa 5
217,000,000

Téng sb lugng chimg chi quy dang luu hanh cudi ky 2281 228,700,000
Total number of outstanding Fund Certificate at the end of .
theperiod R _
4 Ty lé ném giir chimg chi quy ciia cong ty quan Iy quy va 2282 0.63%
ngudi c6 lién quan cudi ky
'Fund Management Company and related parties' ownership
 ratioattheend of the period L E
5 Ty Ié nm gitr chimg chi quy cia 10 nha déu t 16n nhét cudi 2283 T 8a32% 85.89%
ky

Top 10 investors' ownership ratio at the end of the period

0.70%

"6 Ty I1¢ nm gitr ching chi quy ctia nha dau tw nuc ngodi cudi 2284 ' 96.13%  95.71%

ky

Foreign investors' ownership ratio at the end of the period
"7 Gid trj tai san rong trén mot ching chi quy cudi ky 7285 | T 1424853 ©13,980.51
Net asset value per Fund Certificate at the end of period

8  Gié tri thi trudng trén mt chimg chi quy cudi ky . 2286 14,350 13,940
'Market value per Fund Certificate at the end of period :

9 Sénha diu tu tham gia vao quy, ké cé giao dich ky danh 2287 1,708 1,746
Number of investors of the Fund at the end of the period '

Ghi chi / Notes:

(*) Céc chi tiéu tir 1 dén 7 cua "Chi tiéu v& hiéu qua hoat ddng" d duge diéu chinh dé phan 4nh s lidu trén co s& hoat dong tron
nim bing cich nhan cc chi tiéu ndy véi 12 (déi véi béo cho thang), 4 (ddi véi bao cdo quy), 2 (dbi véi bio céo ban nién), 1 (ddi
v6i bo céo nidm).

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). 1.
(**) Khong tinh dén gid tri cam két cia cc hop ddng tuong lai chi sb. Gid trj mua vao va ban ra ciia Quy khong bao gbm gia tri 5 ;
giao dich hoén déi va gi tri giao dich mua bén hd cua Quy cho céc chimg khodn bi han ché theo quy dinh trong Ban céo bach cua i S
Quy. Ve

Excluding the committed value of the Index Futures contracts. Value of purchase/sale transactions of the Fund does not include y

value of exchange tradings and value of purchase/sale on behalf of investors of restricted securities according to the Prospectus.

Pai dién c6 thim quyén cia ngin hang gidm sit ﬂ/ Dai dién c6 thim quyén cia Céng ty quin Iy quy A~
ST Hrese tatiye of Supervisory ]_?QAHK Authorised Represeniativi nd Management Company

Fhepre

RRONG TRUNG

{ TRAGH NHIEM KU HAN \Z
QUAN LY QUY

Lo Dohiy Links

PHO TONG GIAM POC




ng Phy lye XXVIL Miu béo céo vé hoat ding ciia quy
) ) Appendix XXVI. Report on Fund's Activities

(Ban hanh kém theo Thing te 56 98/2020TT-BTC ngay 16 thang 11 ndm 2020 cia B§ trucmg B Tai chinh)
(Tsswed 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
Théing 11 ndm 2022 / Nov 2022

Tén Cong ty Quén Iy Quy: Céng ty TNHH Quin Iy quy SSI

Fund Management Company: $SI Asset Management Company Limited
2 Tén Ngén hing Giim sit: Ngén hing TMCP Ngoai thwong Vigt Nam

Supervising bank: Joint Stock Commercial Bank for Foreign Trade of Vietnam
5 TénQuy: QUY ETF SSIAM VNFIN LEAD

Fund name: S5IAM VNFIN LEAD ETF
4 Ngay ldp bao cdo: 05/01/2023

Reporting Date: 05 Jan 2023

B. BAO CAO VE TINH HINH TU' DOANH DAU TU GIAN TIEP RA NUOC NGOAI CUA QUY (néu cd)
I Tinh hinh thye hién han mirc ty doanh diu tw gidn ti¢p ra nuéc ngodi
Pon vj tinh/Currency: VND

Gid tri |
STT Chi tiéu T = =
Ngoai t¢ Ty VND (quy doi)
1 Han mirc tr doanh dirge Ngdn hang Nha nude xde
nhén
1 D6 la My

11 |Gia trj da dau tu tai thei diém cudi thang
1 Pé la My

Il |Gia trj d dau tu trong théng

1 |PélaMy

2
IV |Gia trj con duge dau tu (IV = [-I)
1 Pé la My

2

(Ty gid dugc quy déi theo ty gid giao dich thuc 1é tai thoi diém phdt sinh giao dich)

I1. Bio cdo vé tai sin ddu tir gidn tiép ra nuée ngodi

%/cung ky nim

Ky bio cio Ky trudc
STT Thi sin trudc
Ngoai té Ty VND Ngoai té Ty VND

11 |Titn va cac khoan twong duong ticn

Tién

Tién i ngan hing

Cég khoan twong duon tien
1.2 |Cac khoan dau tw (ké chi tiet)
13 |Co tirc, trai tirc dirge nhén A
1.4 |Lii duwgc nhin 1 N A
15 |Tién ban chimg khoan ché thu (ké chi tiet) Z v

1.6 |Céc khoin phai thu khic |
17 |Céc ti san khdc X ﬁh =)
_—

1.8 |Téng tai san

o, A =,

Ky bio cdo Ky truée o cing ky niim
s Ny trude
Ngoai t§ Ty VND Ngoai té T§ VND

111 |Tién phai thanh toan mua chimg khodn (ké chi tiét)

11.2_|Céc khoan phai tra khic
1.3 |Tongng

(Ty gid degre quy dai theo ty gid giao dich thuc 18 1ai thei diém phat sinh giao dich)

111 Bio cdo két qui hoat ddng diu twr gidn tiép ra nuwéc ngoai

- Ky bio cio Ky trude Liiy ké tir diu b
STT Chi tiéu

Ngoai té Ty VND Ngoai té Ty VND

I |Thu nhap tir hoat déng diu tur gidn tiép ra nude ngoai

C6 tirc, trai tirc duge nhin

Lai duge nhin

Cée khoan thu nhip khac (ké chi tiet)
11 Chi phi dau tu gian tiep ra nirdre ngodi




Phi luu ky tai nirde ngoai

Céc loai phi khac (ké chi tict)

Thu nhap réng tir hoat déng dau tw gidn ticp ra nudc
ngoai (I-I)

IV |Li (13) tir hoat déng diu tr gidn tiép ra nude ngodi

Lai (1) thire t& phat sinh tir hoat déng dau tu
Thay dbi vé gid trj ciia cac khoan dau tu trong ky

(Ty gid dugc quy ddi theo ty gid giao dich thuc 1€ tai thoi diém phdt sinh giao dich)

IV. Bio cio danh muc tii sin déu twr gidn tiép ra nwic ngoai

ST
Gid thi trudmg Ty 1é %/Tong gid

- . - . F s -
STT Loai thi sin (néu chi tiét) hogc glé trj hyp Iy Tonggid try trj tai sén réng
tai ngay bio cdo '
Ngoai t§ Ty VND Ngoai i Ty VND

I |Chimg chi tién giri

Tong
T |Trai phicu Chinh phu

Téng
Il |Co phicu niém yet
1
Tong
TV__|Trai phicu niém vét
1
Ton

V__|Chimg chi qu¥ niém yét

Tong
VI__|Céc loai ti san khac

Ton,
VII |Téng gia tri danh muc

(Ty gid duge guy doi theo ty gid giao dich thuc 1€ tai thai diém phét sinh giao dich)
PAI DIEN co '['HANI QUYEN CUA NGAN HANG GIAM SAT TAyT
T

NAM of U'U KY TAI NUGC NGOAI Y

Bs Bhoy Bink

PHO TONG GIAM POC




g g Miu s B01 - ETF. Béo cdo thu nhap |
Template B01 - ETF. Statement of Comprehensive Income

(Ban hanh kém theo Thing te s6 181/2015/TT-BTC ngay 13 thdng 11 ndm 2015 ciia B¢ Tai chinh hiedng dén thanh Idp va quan Iy quy hodn déi danh myc)
(Issued in association with Circular 181/2015/TT-BTC dated 13 Nov 2015 guiding establishment and management of Exchange Traded Fund)

BAO CAO THU NHAP
STATEMENT OF COMPREHENSIVE INCOME
Thang 12 nim 2022 / Dec 2022
Tén Cong ty Quén Iy Qu¥: Céng ty TNHH Quin Ly Quy SSI
Fund Management Company:  SSI Asset Management Company Limited

Tén Ngin hang Gidm sat: Ngéin hang TMCP Ngoai Thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank for Foreign Trade of Vietnam
Tén Qu§: QUY ETF SSIAM VNFIN LEAD
Fund name: SSIAM VNFIN LEAD ETF
Ngay ldp bdo cio: 05/01/2023
Reporting Date: 05 Jan 2023
Bon vi tinh/Currency: VND
2 ’ | : - Jises EF .
] ! i NAM 2022 . NAm201
: _ &t YEAR 2022 ' - YEAR2021
Chi tidu g Mi s6 Tnt:;';’;t Tt _ G eEme
~  Indicators | Code | i : E o1 i :
Shiges | |. Note | Théang 12 nim S6 Ty KE 'I_‘hﬁng 12 nim = sé lay K
' ! | 205 Year-to-date 221 Year-to-date
B h e l = = Dec 2022 _ ' Dec2021 | U .
I. THU NHAP, DOANH THU 01 58.515.730.134(1.240.697.260.900) 50.682.712.644 1.061.905.913.883|
HOAT PONG PAUTU
INVESTMENT INCOME
1.1. C4 tixc, trai tirc dugc chia 02 1.026.977.000 10.247.896.700 6.192.149.600 10.479.939.600||
Dividend, coupon income
Cé tike dwoc chia 02.1 1.026.977.000 10.247.896.700 6.192.149.600 10.479.939.600
Dividend income .
Trdi tikc dwoc chia 02.2
Coupon income
1.2. Tién l4i dugc nhén 03 1.687.034 35.696.250 3.606.094 52.238.791
Interest income .
Lai tién giri ngdn hang 03.1 1.687.034 35.696.250 3.606.094 52.238. 791\ o
Interest income from bank o
deposits
Lai chitng chi tién giri 03.2
Interest income from Certificates
of Deposit
1.3. Lii (15)‘tht_rc té phat sinh tir 04 345.915.000 117.071.115.764 270.730.000  353.209.984.522
hoat dong dau tu
Realized gain (losses) from
disposal investments
1.3.1. Lai (1) ban cdc khoan dau ~ 04.1 104.043.488.682 257.339.268.678
e |
Realized gain (losses) from sales |
investments |
1.3.2. Lai (16) trong giao dich 04.2 12.002.387.082 95.044.351.952
hodn déi chirng chi quy
Realized gain (losses) from .
exchange trade fund certificate |

Trang 1/5



| ~ NAM2022

Thuyét 'YEAR 2022

minh [ e
 Note @ Théang 12 nim
2022

Dec 2022 |

345.915.000

| YEAR2021

Ma s
Code

Chi tiéu

Indicators . Thing12nim | ¢

 Sélayké i
2021 ! :
' Dec2021 peantordate

270.730.000

S6 liiy ké
Year-to-date

1.3.3. Lai (16) giao dich chitng 04.3 1.025.240.000 826.363.892
khodn han ché trong giao dich

hodn doi ching chi quy

Realized gain (losses) from

restricted securities transaction
1.4. Chénh léch ting, giam danh
gi4 lai cdc khoan dau tu chua thuc
hién

Unrealized gain (losses) from
investment revaluation

1.5. Doanh thu khéac

Other income

1.6. Chénh léch 1ai, 18 ty gia hbi
doai di va chua thue hién
Realized and unrealized gain
(losses) from foreign exchange
1.7. Doanh thu khéc vé diu tu
Other investment income

05 57.141.151.100(1.368.051.969.614) 44216226950 698.163.750.970

06

07

08

1.8. Du phbng ng phai thu va du 09
thu khé doi vé cb tirc, tién 13i va

xu' ly tdn that ng phai thu khé doi

vé cb tirc, tién 1ai

Provision expense for bad debts

from dividends, interest income

and written off bad debts from

dividends, interest income

IL. CHI PHi PAU TU
INVESTMENT EXPENSE
2.1. Chi phi giao dich mua, ban 11
céc khoan dau tu

Expense for purchasing and

selling investments

10 2.032.315.655 2.567.641.864

2.032.315.655 2.567.641.864

2.032.315.655 2.567.641.864

2.1.1 Phi méi gici

Brokerage fee

2.1.2 Chi phi thanh todn bu trir
Clearing settlement fee

2.2, Chi phi dy phong no phai thu
khé ddi va xir Iy tdn that phai thu
khé doi

Provision expense

2.3. Chi phi lai vay
Borrowing interest expense

2.4. Chi phi du phong giam glé tai
san nhan thé chap va xir Iy tén
that cac khoan dau tu cho vay c6
tai san nhan thé chip

Impairment expense for
devaluation of assets received as
pledge

2.5. Chi phi dau tu khac

Other investments expense

IIL. CHI PHI HOAT PONG
CUA QUY

OPERATING EXPENSE
3.1. Phi quan ly Quy ETF
Management fee

13

14

15

20

20.1

2.441.709.760 27.275.929.174

1.821.201.948 20.354.860.459

2.381.295.992

1.793.545.944

21.472.087.248

16.090.391.952
1

Trang2/5

|
J



Chi tiéu 2
Indicators

 NAM2022
YEAR 2022

Théng 12 nim
2022
Dec 2022

S6 liy ké
Year-to-date

Thing 12 ndm

2021
Dec2021

~ sblayké
- Year-to-date

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 chirng khodn

Custodian service - Transaction
Jee

3.2.3 Phi dich vu luu ky - phi VSD
Custodian service - VSD fee
3.2.4 Phi dich Vi lew ky - phi VSD
vé quan ly 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 contracts

3.3. Phi dich vu giam sét
Supervising fee

3.4. Phi dich vu quan trj Quy ETF
Fund administrative fee

3.5. Phi dich vu Pai Iy chuyén
nhuong

Transfer agent fee

3.6. Phi dich vu khac ctia Nha
cung cAp dich vu cho Quy ETF
Other service fees

20.2.1

20.2.2

20.2.3

20.2.4

20.3
204

20.5
20.6

3.6.1. Phi cung cdp dich vu tinh 20.6.1
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 sir dung chi
56 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, Dai hi Nha dau
tu Quy ETF

Meeting and General Meeting
expense

3.8. Chi phi kiém toén

Audit expense

3.9. Chi phi thanh ly tai san Quy
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

20.6.2

20.6.3

20.7

20.8

209

20.10

20.10.01

211.402.302

168.110.952

43.291.350

61.640.685

92.461.020

5.500.000

224.147.928

140.092.456

84.055.472

7.120.860

18.235.017

5.000.000

2.275.855.955

1.878.910.207

30.582.752

366.362.996

688.933.750

1.033.400.595

66.000.000

2.505.213.580

1.565.758.491

939.455.089

45.000.000

75.600.000

231.064.835

60.000.000

189.828.689

165.558.090

24.270.599

60.704.632

91.056.946

5.500.000

220.744.118

137.965.073

82.779.045

8.410.309

11.505.354

5.000.000

1.732.440.339

1.485.266.947
40.922.379

206.251.013

544.597.871
816.896.813

66.000.000
2.011.005.782

1.237.722.456

773.283.326

77.000.000
|

[
133.754.491

60.000.000
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Ma sb
Code

~ Chitién
Indicators

Thuyét
minh
Note

NAM 2022
YEAR 2022

 NAM2021
 YEAR2021

Thang ii"nﬁm
2022
Dec 2022

S8 lay ké
Year-to-date

Théng 12 i
2021
‘Dec 2021

- S6liy ké
| Year-to-date

Chi phi cong tdc, hop ciia ban dai’ 20.10.02
dién

Fund's Board of Representatives

travelling, meeting expense

Chi phi bdo cdo thwong nién 20.10.03

Annual report expense

Chi phi cung cdp bdo gid chimg ~ 20.10.04
khodn

Price feed fee Expenses

Chi phi dich vu tur vdn phdp ly 20.10.05
Legal consultancy expenses
Chi phi thiét ldp Quy

Setup Expenses

20.10.06

Phi quan Iy thuong nién tra 20.10.07
UBCKNN

Accrued fee payable to SSC
Phi ngdn hang

Bank charges

Chi phi céng bé théng tin ciia Quy 20.10.09
Expenses for information
disclosure of the Fund

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

Phi thuc hién quyén tra cho VSD  20.10.11
Fee paid to VSD for getting the

list of investors

20.10.08

20.10.10

Phi diing ky niém yét bé sung tra  20.10.12
VSD

Additional registration fee pay for
VSD

Phi niém yér

Listing fee expenses

Chi phi khdc

Other expenses

IV. KET QUA HOAT PONG
PAUTU

GAIN (LOSSES) FROM
INVESTMENT

(23 = 01-10-20)

V. KET QUA THU NHAP VA
CHI PHI KHAC

OTHER INCOME AND
EXPENSE

5.1. Thu nhép khéc
Other income

5.2. Chi phi khac

Other expense

VI. TONG LQI NHUAN KE
TOAN TRUOC THUE
PROFIT BEFORE TAX
(30=23+24)

6.1. Loi nhuan/(15) da thuc hién
Realized profit (losses)

6.2. Loi nhan/(18) chua thuc hién
Unrealized profit (losses)

20.10.13

20.10.14

23

24

24.1

242

30

31

32

842.378 7.500.000

544.719 7.142.361

32.322.474
3.300.000 50.100.000

6.000.000 44.000.000

2.547.920 30.000.000

56.074.020.374(1.270.005.505.729)

56.074.020.374(1.270.005.505.729)

(1.067.130.726) 98.046.463.885

57.141.151.100(1.368.051.969.614)

5.000.000

657.435 6.214.341

2.640.150

3.300.000

2.547.919

48.301.416.652 1.037.866.184.771é

48.301.416.652 1.037.866.184.771

4.085.189.702  339.702.433.801

44.216.226.950  698.163.750.970

Trang 4 /5
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40

VIL CHI PHi THUE TNDN

CORPORATE INCOMETAX I S RS SRS _
VIIL LQI NHUAN KE TOAN 41 56.074.020.374(1.270.005.505.729) 48.301.416.652 1.037.866.184.771
SAU THUE TNDN ; ’
PROFIT AFTER TAX
(41=30-40)
Ngudi 1ap biéu Ké toan truéng Tong Giim ddc
(Ky, ho tén) (KY, ho tén) Ky, ho tén, dong ddu)
% . /
Nps Bio Brim
«E TOAN TRUOGNG
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g S MAu sé B02 - ETF. Bsio cdo tinh hinh tai chinh
Template B02 - ETF. Statement of Financial Position

(Ban hanh kém theo Théng tw 56 181/2015/TT-BTC ngay 13 thang 11 nam 2015 ciia Bg Tai chinh huong dén thanh Idp va quan Iy qui 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 12 nim 2022 / As at 31 Dec 2022

Tén Cong ty quan ly quy: Cong ty TNHH Quén Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
Tén ngin hang gidm sat: Ngéin hang TMCP Ngoai Thuwong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
Tén Quy: QUY ETF SSIAM VNFIN LEAD
Fund name: SSIAM VNFIN LEAD ETF
Ngay lap bdo cdo: 05/01/2023
Reporting Date: 05 Jan 2023
Pon vi tinh/Currency: VND
et e i £ Thuyét! et e a i B e e
CHITIEU - Maiso e | Tai ngay 31/12/2022 | Tai ngay 30/11/2022
: Indicators : Code | Notes l As at31 Dec2022 | Asat 30 Nov 2022
LTAI SAN - I .
ASSETS
1.Tién giti ngAn hang va twong dwong tién 110 5.971.127.344
Cash at bank and cash equivalent .
1.1. Tién giri ngén hang 111 5.971.127.344 3.324.732.273
Cash at bank
Tién giri ciia nha dau t cho hoat déng mua ching chi qup 111.1 942.034.194
Cash at bank for Fund's subscription
Tién phdi tra cho Nha ddu twvé mua lai Chitng chi quy 1i12
Cash at bank for Fund's redemption
Tién giri ngdn hang cho hoat dong ciia Quy 1113 5.029.093.150 3.324.732.273
Cash at bank for Fund's operation
Tién gii ky quy cho hoat déng dau tu chitng khodin phdi sinh 1114
Margin account for trading derivatives
1.2. Tién gtti ¢6 ky han duéi 3 thang 112
Deposit with term less than 3 months
1.3. Tai khoan phong toa 113
Escrow account
2. Céc khoén diu tuw thuin 120 3.255.967.903.200 3.032.556.472.100
Investment
2.1. Céc khoan dau tu 121 3.255.967.903.200 3.032.556.472.100
Investment
C6 phiéu niém yét 121.1 3.255.967.903.200  3.032.556.472.100
Listed Shares
Cé phiéu chua niém yét 1242
Unlisted Shares
Trdi phiéu niém yét 121.3
Listed Bonds
Trdi phiéu chwa niém yét 1214
Unlisted Bonds
Chimg chi tién gii 121.5
Certificates of Deposit

Trang 1/5




quyén s hitu
Receivable from AP/Investors on securities on hold of buying
and not transfer to fundholding

CHi TIEU Masé B Taingdy 31/12/2022 Tainghy 30/1 1;20;
Indicators Code o Asat31Dec2022 | As at 30 Nov 2022
: o | | T 211 s il ;

Hop dbng tién giri c6 ky han trén ba (03) thdng 121.6
Deposit with term over three (03) months
Quyén mua chimg khodn 121.7
Investments - Rights
Hop déng twong lai chi s6 121.8
Index future contracts
Pau tu khdc 121.9
Other Investments
2.2. Du phong giam gié tai san nhan thé chap 122
Impairment of devaluation of assets as pledge
3. Cic khoan phdi thu 130 1.026.977.000 659.211.620
Receivables
3.1 Phai thu vé ban c4c khoan dau tu 131
Receivables from investments sold but not yet settled
Trong dé: Phai thu khé doi vé ban céc khoan dau tu 132
In which: Overdue receivables from selling investments
3.2. Phai thu va du thu cb tirc, tién 14 cac khoan dau tu 133 1.026.977.000 656.663.700
Dividend and interest receivables
3.2.1. Phai thu cd tirc, tién I4i dén ngay nhéan 134
Dividend and interest receivables on or after payment date
Phdi thu cé titc 134.1
Dividend receivable
Phai thu trdi tirc 134.2
Coupon receivables
Phai thu ldi tién giki ¢6 ky han dudi 3 thang 134.3
Interest receivables from deposit with term less than three (03)
months
Phdi thu ldi tién giri ¢6 ky han trén 3 thdng 134.4
Interest receivables from deposit with term more than three (03)
months
Phai thu 1ai chitng chi tién giri 1345
Interest receivables from Certificates of Deposit
Trong d6: Phai thu kho doi vé cb tirc, tién Iai dén ngay nhan 135
nhung chua nhan duge
In which: Overdue receivables from dividend, interest income
3.2.2. Dy thu ¢ tirc, tién 13i chua dén ngay nhan 136 1.026.977.000 656.663.700| |
Dividend and interest receivables before payment date
Due thu cé tikc 136.1 1.026.977.000 656.663.700
Dividend receivables
Dy thu 1di trdi phiéu 136.2
Bond coupon receivables
Due thu 1Gi tién gii ¢ kp han dudi 3 thang 136.3
Interest acrrual from deposit with term less than three (03)
months
Dur thu ldi tién giri ¢6 kp han trén 3 thang 136.4
Interest accrual from deposit with term more than three (03)
months
Due thu 1di chimg chi tién giri 136.5
Interest accrual from Certificates of Deposit
3.3. Cac khoan phai thu khic 137 2.547.920
Other receivables
Phai thu cho khodan c6 phiéu han ché ché mua va chica chuyén ~ 137.1

Trang2/5
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Accrued expense for listing fee at HOSE

. CHITIEU TRV Toi ngay 31/12/2022 | Tai ngy 30/11/2022
Indicators Code | Notes | Asat31Dec2022  Asat30 Nov 2022

=37 1 E : g e

Cdc tai san khdc 137.2 2.547.920

Other assets

Tra trudc phi ddng ky chitng khodn tai VSD 137.2.1

Prepaid expense for security registration at VSD

Trd trude gid dich vu ding ky niém yét cho HOSE 137.2.2

Prepaid expense for listed registration at HOSE

Trd trude gid dich quan Iy niém yét cho HOSE 137.2.3 2.547.920

Prepaid expense for listed management at HOSE

Tra trude Ié phi cdp gidy chimg nhén hoat déng Quy ETF 137.2.4

Prepaid expense for Register fee for ETF operation payable to

SsC

Cdc khoan khdc 137.3

Others

3.4. Du phong ng phai thu kho doi 138

Provision for doubtful debt

TONG TAI SAN 100 3.262.966.007.544  3.036.540.415.993

TOTAL ASSETS

IL. NQ PHAI TRA II

TOTAL LIABILITIES

1. Vay ngén han 311

Short-term borrowings

Gbc khoan vay ngén han 311.1

Short-term loans Principal

Trich trude 13i 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 céc Pai Iy phan phdi, Cong ty quan Iy Quy vé 313

mua ban CCQ

Subscription and Redemption fee payable to distributors and

fund management company

Phdi tra phi cho cdc dai Iy phdn phdi vé mua bdan CCQ 313.1

Subscription and Redemption fee payable to distributors

Phdi trd phi cho Céng ty Quan Iy Quy vé mua bdan CCQ 313.2

Subscription and Redemption fee payable to fund management

company

4. Thué va céc khoan phai nop Nha nuéc 314 1.000.000

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 38.500.000 84.836.762

Accual Expenses

Phi méi gidi 316.1

Brokerage fee payable

Trich trieée phi kiém todn 316.2 38.500.000 69.179.140

Accrued expense for audit fee

Trich trudce phi hop dai hgi thuong nién 316.3

Accrued expense for Annual General meeting

Trich trude phi bdo cdo thuong nién 316.4

Accrued expense for Annual report

Trich trudc thit lao ban dai dién quy 316.5 9.000.000| |

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

Representatives

Trich triée pht quan Iy niém yét hang ndm tai SGDCK 316.6
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Other expenses

0 - Indicators ’ Code Asat31Dec2022 | Asat30 Noy 2022
Trich truée phi quan Iy thudng nién tra cho UBCKNN 316.7 6.657.622
Accrued expense for Annual Fee pay to SSC
7. Phai tra cho Nha déu tu vé mua Chimg chi qu§ 317 941.531.570
Subcription payable to investors
8. Phai tra cho Nha diu tu v& mua lai Chimg chi quy 318
Redemption payable to investors
9. Phai tra dich vu quan 1y Qufy ETF 319 3.345.798.677 2.683.190.619
Fund management related service expense payable
9.1 Trich trudc phdi tra phi quan Iy 319.1 1.821.201.948 1.453.327.332
Expense accruals for Management fee
9.2 Trich trudc phi lwu ky tai san Quy ETF 319.2 168.110.952 134.153.294
Accrued expense for Custodian fee
9.2.1 Phi dich vu luu ky - bao quan tai san 319.2.1 168.110.952 134.153.294
Custodian service - Safe Custody Fee
9.2.2 Phi dich vu luu ky - giao dich ching 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 92.461.020 73.784.307
Accrued expense for Fund administration fee
9.4 Trich trudc pht gidm sdt 319.4 61.640.685 49.189.542
Accrued expense for Supervising fee
9.5 Trich truée phi dich vu dai Iy chuyén nhuong 319.5 16.500.000 11.000.000
Accrued expense for Tranfer agency fee
9.6 D chi phi cung cdp dich vu tinh gid tri tai san rong tham 319.6 741.177.548 601.085.092
chiéu (iNAV) cho HOSE
Accrued expense for payable to HOSE for iNAV calculation
9.7 Dy chi phi cdp quyén sit dung chi s6 cho HOSE 319.7 444.706.524 360.651.052
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 ndp khac 320
Other payables
10.1 Phai tra phi bdo gia 320.1
Price feed fee payable
10.2 Trich truée phi cong tdc, hop ctia ban dai dién 320.2
Accrued expense for Fund's Board of Representatives travelling,
meeling
10.3 Phai tra khac 320.3
Other payables
Lé phi cdp gidy chimg nhdn hoat dgng quyy ETF tra UBCKNN ~ 320.3.1
Register fee for ETF operation payable to SSC
Phi dich vu ddng ky chung khodn tra VSD 320.3.2
Security register fee payable to VSD
Phi ding ky niém yét tra HOSE 320.3.3
Listed register fee payable to HOSE
Phdi tra, phai nop khdc 320.3.4
Other payables
Chi phi phdi tra khdc cua Quy 320.3.5
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e Renie e = Indicatorsiieal - Code '} N ~ Asat31Dec 2022 As at 30 Nov 2022
TONG NQ PHAI TRA 300 4.325.830.247 2.769.027.381
TOTAL LIABILITIES
IIL GIA TRI TAI SAN RONG CO THE PHAN PHOICHO 400 3.258.640.177.297  3.033.771.388.612
NHA PAU TU NAM GIU CHUNG CHI QUY ETF (I-1I)
DISTRIBUTABLE NET ASSET VALUE (I-I)
1. Vén gop ciia Nha dau tu 411 2.287.000.000.000  2.170.000.000.000
Paid up capital
1.1 Vén gép phat hanh 412 2.896.000.000.000  2.779.000.000.000
Capital from subscription
1.2 Vén gép mua lai 413 (609.000.000.000)  (609.000.000.000)
Capital from redemption
2. Thing du vén gép ciia Nha dau tu 414 879.385.619.794 827.590.851.483
Share premium
3. Loi nhuén chua phan phéi 420 92.254.557.503 36.180.537.129
Undistributed earnings
3.1 Loi nhuén chua phén phéi dau ky 420.1 36.180.537.129  (138.543.432.559)
Retained earning at the beginning of the period |
3.2 Loi nhuan chua phan phéi trong ky 420.2 56.074.020.374 174.723.969.688| |
Retained earning during the period
IV.GIA TRI TAI SAN RONG QUY ETF TREN1DONVI 430 14.248,53 13.980,51
CHUNG CHI QUY
NET ASSET VALUE PER FUND CERTIFICATE
V. LOI NHUAN PA PHAN PHOI CHO NHA PAU TU 440
DISTRIBUTED EARNINGS
1. Loi nhudn/T4i san da phan phdi cho Nha dau tu trong nam 441
Distributed earnings assets in the period
2. Loi nhuan di phan phdi cho Nha dau tu lily ké tir khi thanh 442
14p Quy dén ky 14p bdo 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 kho doi da xur ly 002 f
Written off bad debts
3. Ngoai té cac loai 003
Foreign currencies
4. S5 lwgng Chimg chi quy dang luu hanh 004 228.700.000 217.000.000
Number of outstanding fund certificates

Ngwdi 1ap biéu Ké toan trudmg Téng giém df)c

(Ky, ho tén) (Ky, ho tén)
r i
\A[?é Bio Lordm /

KE TOAN TRUBNG .

ot Fhuginn Nyoo T Thiy Bink
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(Ban hénh kém theo Thong tw 56 181/2015/TT-BTC ngay 13 thang 11 ndm 2015 ciia Bg Tai chinh hudng ddn thanh ldp vé quan I quy hodn déi danh muc)

(Issued in association with Circular 181/2015/TT-BTC dated 13 Nov 2015 guiding establish

MAu s6 B03 - ETF: MAu bdo cdo thay dbi gi tri tai sin rong, giao dich chimg chi quy
Template B03 - ETF: Report on change of Net Asset Value, trading of Fund Certificate

t and manag t of Exchange Traded Fund)

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

Thang 12 nim 2022 / Dec 2022

Tén Céng ty Quin ly Quy: Cong ty TNHH Quin Ly Quy SSI
Fund Management Company:  SSI Asset Management Company Limited
Ngéin hang Giam sat: Ngin haing TMCP Ngoai Thuong Viét Nam

Supervising Bank:

Joint Stock Commercial Bank For Foreign Trade of Viet Nam

Tén Quy: QUY ETF SSIAM VNFIN LEAD
Fund name: SSIAM VNFIN LEAD ETF
Ky bio cio: 05/01/2023
Reporting date: 05 Jan 2023 '
Pon vi tinh/Currency: VND :
STT Noi dung Mi s6 | Thang 12 nim 2022 | Thing 11 nim 2022
No Description Item No. Dec 2022 Nov 2022 '
I Gi4 tri tai san rong ciia Quy ETF (NAV) diu ky 4060 3.033.771.388.612  2.382.221.756.889
Net Asset Value (NAV) at the beginning of period
11 Thay ddi NAV so véi ky truée (= IL1 + 11.2), trong dé: 4061 56.074.020.374 174.723.969.688
Change of NAV during the period (= II.1 + IL2), of which:
II.1 Thay dbi NAV do bién dong thi trudng va hoat dong giao dich 4062 56.074.020.374 174.723.969.688
cta 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 nhuan/Tai san cua Quy ETF 4063
cho Nha dau tu trong ky
Change of NAV due to profit distribution to investors during the
period
11 Thay d6i NAV do hodn déi lai, phat hanh thém Chimng chi 4064 168.794.768.311 476.825.662.035
Quy ETF (= IIL1 + I1L.2)
Change of NAV due to redemption, subscription of Fund
Certificate (= IIL.1 + I111.2)
1.1 Khoan thu tir viéc phét hanh b sung Chimg chi Quy ETF 4065 168.794.768.311 612.248.468.135
Increase from Subscription of Fund Certificate
1.2 Khoan thanh toén tir viéc hoan déi lai Chimg chi Quy ETF 4066 (135.422.806.100)
Decrease from Redemption of Fund Certificate
v Gia tri tai sian rong ciia Quy ETF cudi ky (=1+ I1+II) 4067 3.258.640.177.297  3.033.771.388.612
NAYV at the end of period (=1 + II + I1I)
\% Gi4 tri ti sdn rong trén mdt don vi quy tai ngay dinh gia 4067.1 14.248,53 13.980,51
NAY per unit at valuation date
Ngudi 1ap bidu K& todn trudmg _ Téng Gidm dée
(Ky, ho tén) (Ky, ho tén) Z oL R Sho I8y, dong dau)
q S - &
g/{;oma TY
i 2 { TRACH NHIEM HUU HAR\Z
QUAN LY QUY |
-Ag%“ Bao Dordm i /
KE TOAN TRUGNG
. -/ ) -3 i 7
Mo Fuéin Npoo b %}f@; Fink
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MAu s B04 - ETF: Bdo cdo danh myc diu tw

SSN Template B04 - ETF: Investment portfolio report

(Ban hanh kém theo Théng tu 56 181/2015/TT-BTC ngay 13 thang 11 ndam 2015 cua Bé Tai chinh hudng ddn thanh Igp va quan Iy quy hodn déi danh muc)

(Issued in association with Circular 181/2015/TT-BTC dated 13 Nov 20135 guiding establist t and manag t of Exchange Traded Fund)

BAO CAO DANH MUC PAU TU
INVESTMENT PORTFOLIO REPORT

Tai ngay 31 thang 12 nam 2022 / As at 31 Dec 2022

1 Tén Cong ty quan ly quy: Cong ty TNHH Quén Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
2  Tén ngin hang gidm sat: Ngan hang TMCP Ngoai Thuong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
3  Tén Quy: QUY ETF SSIAM VNFIN LEAD
Fund name: SSIAM VNFIN LEAD ETF
4 Ngay lap bdo cdo: 05/01/2023
Reporting Date: 05 Jan 2023
i T e 2
e e : - |Giathjtrwong i
= ~ Loai tai éﬁn___ Mai chi'tiéué S6 lwgng h;:i_ic lglﬁttl*! F -'-'Iféng' giatri | cilaquy c;’ ]
CAsettpes | Code  Quantity | RS Totalvalue  %/Totalastef| it
: : _' I Market price I[ Sl o S yal_;t:lzgt ); QuF
I  Cb phiéu niém yét 22;1 . §%
Listed shares \N
1 ACB 2246.1 10.537.775 21.900 230.777.272.500 7,07%
2 BID 2246.2 387.455 38.600 14.955.763.000 0,46%
3 BVH 2246.3 228.700 46.600 10.657.420.000 0,33%
4 CTG 2246.4 3.744.962 27.250 102.050.214.500 3,13%
5 EIB 2246.5 760.900 27.950 21.267.155.000 0,65%
6 HCM 2246.6 799.900 20.000 15.998.000.000 0,49%
7 HDB 2246.7 4.954.778 15.950 79.028.709.100 2,42%
§ LPB 2246.8 4.901.174 13.100 64.205.379.400 1,97%
9 MBB 2246.9 19.606.298 17.100 335.267.695.800 10,27%
10 MSB 2246.10 5.382.796 12.500 67.284.950.000 2,06%
11 OCB 2246.11 1.187.450 18.000 21.374.100.000 0,66%
12 SHB 2246.12 16.096.520 9.950 160.160.374.000 4,91%
13 SSB 2246.13 2.699.890 32.900 88.826.381.000 2,72%
14 SSI 2246.14 13.203.104 17.700 233.694.940.800 7,16%
15 STB 2246.15 21.328.400 22.500 479.889.000.000 14,71%
16 TCB 2246.16 17.878.700 25.850 462.164.395.000 14,16%
17 TPB 2246.17 3.248.470 21.050 68.380.293.500 2,10%
18 VCB 2246.18 1.254.811 80.000 100.384.880.000 3,08%
19 VvcCI 2246.19 1.467.110 23.250 34.110.307.500 1,05%
20 VIB 2246.20 2.012.060 19.000 38.229.140.000 1,17%
21 VND 2246.21 8.822.240 13.500 119.100.240.000 3,659
22 VPB 2246.22 28.388.899 17.900 508.161.292.100 15,579
Trang 1/3
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- Asset types

Ma chi tiéu
Code

|

T
i
i

: Sf? lwgng
- Quantity

i
. hoply tai

Gid thi trudmg
hoiic gia tri

ngay bio cdo
Market price

Ty 18 %/Tong
| gid tri tai san
| cdaquy

~ %/Total asset
| valueof the

Fund

Tong
Total
II  Cb phiéu khong niém yét
Unlisted shares
Téng
Total
Téng céc loai cb phiéu
Total shares
I Trai phiéu
Bonds
Téng
Total
IV  Céc loai chiing khodn khdc
Other sercurities
1 Quyén mua chimg khoan
Investments - Rights
2 Chi tiét loai hop dong phéi sinh
Index future contracts
T(;ing
Total
Téng cac loai chirng khodn
Total investments
V  Ciac tai sian khic
Other assets
1 Cb tirc duge nhén
Dividend receivables
2 Lai trai phiéu dugc nhan
Bond coupon receivables
3 Lai tién giri duoc nhén
Interest receivables from deposits
4  Tién ban chimg khoan chd thu (ké chi
tiét)
Receivables from investments sold but
not yet settled

5 Phai thu cho khoan cb phiéu han ché

chd mua
Receivable from AP/Investors on

securities on hold

6  Phai thu khac
Other receivables

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

8  Tra trudc gi4 dich vu dang ky niém yét
cho HOSE
Prepaid expense for listed registration at
HOSE

9 Tratrubce gia dich vu quan 1y niém yét
cho HOSE

Prepaid expense for listed management
at HOSE

2247

2248

2249

2250

2251

2252

2253

2253.1

2253.2

2254

2255

2256

2256.1

2256.2

2256.3

2256.4

2256.5

2256.6

2256.7

2256.8

2256.9

168.892.392

168.892.392

168.892.392

3.255.967.903.200

3.255.967.903.200

3.255.967.903.200

1.026.977.000

99,79%

99,79%

993
0,
99,79% T

e hY
Ly @
0,03%p Sk

YEM -]

f———
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2256.10

10  Tra truée 1é phi cdp gidy chimg nhan
‘hoat dong Quy ETF
| Prepald expense for Register fee for
! ETF operation payable to SSC
‘Téng 2257 - 1.026.977.000  0,03%
__[Total : | | |
VI Tién 2258 )
_jcash B | |
1 Tién giri Ngan Hang 2259 5971127344  0,18%
‘Cash at Bank
Tién giri ngn hang 2259.1 5.971.127.344 0,18%
Cash at Bank i
Céc khoan tuong duong tién 2259.2
; Cash Equlvalcnts
Tlen guri c6 ky han trén 3 thé.ng 2259.3
Term deposit greater than 3 months -
2 Chu-ng chi tién guri 2260
Certificates of deposit
3 Céng cu chuyén nhuong... 2261
Transferable instruments... :
Tong 2262 5.971.127.344 0,18%
' Total _ _ _
VII Tong gia tri danh muyc 2263 168.892.392 3.262.966.007.544 100,00%
| Total value of portfolio
Ngudi lap biéu Ké todn truémg Téng giam doc

(Ky, ho tén)

./Vyé'- RBao Dorém
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Phu luc sé XXIV: Bdo cdo vé thay ddi gid tr tdi sdn rong
Appendix XXIV: Report on change of Net Asset Value

S5l

(Ban himh kém theo Thing tu s6 98/2020/TT-BTC ngay 16 thdng 11 nam 2020 cia Bj tredng B¢ Tai chinh)
(Issued in association with Cireular 98/2020/TT-BTC on 16 November 2020 of Ministry of Finance)

BAO CAO VE THAY DPOI GIA TR] TAI SAN RONG
REPORT ON CHANGE OF NET ASSET VALUE CERTIFICATE

1 Cdng ty quin Iy quy: Cing ty TNHH Quin Ly Quy SSI
Fund Management Company: SSI Asset Management Company Limited
2 Ngiin hing gidm sdt: Ngén hiang TMCP Ngoai Thwong Viét Nam
Supervising bank: Joint Stock Commercial Bank For Foreign Trade of Viet Nam
3 Tén Quy: QUY ETF SSIAM VNFIN LEAD
Fund name: SSIAM VNFIN LEAD ETF
4 K3 bio cdo: Théng 12 niim 2022
Reporting Date: Dec 2022

Ngay bao céo: 05/01/2023 / Reporting date: 05 Jan 2023

Bon v tmh-wa'rcncy VND

GiA trj tai sin rong/ Net asset value 2100
A.l Gid tri diu ki Opening balance 2101
Cria qui of fund 2101.1 3.033.771.388.612 2.382.221.756.889
Ctia mit 16 chimg chi gui/ per lot 2101.2 1.398.051.331 1.316.872.170
Ciia mgt chimg chi quiy/ per certificate 2101.3 13.980,51 13.168,72
A2 Gii tri tai sin rong cudi ky/ Closing balance 2102
Cria qui’ of fund 21021 3,258.640.177.297 3.033.771.388.612
Cria mét 16 chieng chi quy/ per lot 2102.2 1.424.853.597 1.398.051.331
Ciia miit chumg chi qujl’ per certificate 21023 14.248,53 13.980,51
A3 Thay ddi gid tri tai san rong trong ky, trong dé 2103
Change of net asset value during the period, in which
Thay déi do cdc hoat dpng litn quan dén ddu tw ciia guy trong ky 2103.1 56.074.020.374 174.723.969.688
Change due to investment activities during the period
Thay déi do mua lai, phdt hanh thém chimg chi quy trong ky 2103.2 168.794.768.311 476.823.662.035
Change due to subscription, redemption during the period
Thay ddi do vige phdn phdi thu nhdp cia quy cho cde nha ddu ne trong ky 2103.3
Change due to profit distribution to investors during the period
Ad Thay déi gia trj tai san rong trén mét chimg chi quy so véi ky trude 2104 268,02 811,79
Change of net asset value per certificate in comparison to previous period
AS Gi# trj thi siin rong cao nhit/thip nhit trong vong 52 tuin gin nhit 2105
Highest/lowest net asset value within the nearest 52 weeks
Gid tri cao nhdy/ Highest value (VND) 2105.1 3.853.978.608.448 3.853.978.608.448
Gid tri thdp nhdt/ Lowest value (VND) 2105.2 2.175.381.058.448 2.175.381.058.448
A6 Ty 1§ sé hiru nwée ngodi (khing dp dung véi quy niém yét) 2106
Foreign investors' ownership ratio (not applicable for listed fund)
S& lrgmg chimg chi quy/ Number of Fund Certificates 2106.1
Tbng gia tri/ Total value 2106.2
Ty I¢ s& hirw/ Ownership ratio 2106.3
B Gid trj thi trudng (gid dong cira cudi phién giao dich trong ngay bdo cdo) ciia mjt chimg 2107
chi quy
Market price (closing price of last session within the reporting day) of a certificate
Bl Gid tri ddu ki Opening balance 2108 13.940 13.110
B2 Gid tri cudi k' Closing balance 2109 14.350 13.940
B3 Thay ddi gid tri thi trecmg trong kp so véi ky trude 2110 410 830
Change of market price during the period in comparison to previous period
B.4 Chénh léch giira gi4 thi trudmg ciia m{t chimg chi quy va gid tri tdi san rong trén mjt 2111
chirng chi quy
Variance between market price and net asset value of one fund certificate
Chénh léch tuyét 36/ Absolute variance (VND) 21111 101,47 40,51)
Chénh léch twomg ddi (mikc dg chiét khdu (-)/thang du (+)) Relative variance (discount 2111.2 0,71% (0,29)%
(-V/surplus (+))
B.S Gid tri thi trudng cao nhét/thdp nhit trong vong 52 tuin gén nhit 2112
nghestﬂnwest market value within the nearest 52 weeks
21121 23.900 23.900
21122 11.190 11.190

g ty Quin Iy Quy
agement Company
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