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Thong tin nay da duce cong b6 tren trang thong tin di~n tu cua cong ty/quy vao ngay 
27/03/2020 tai duong d§n: https://www.ssi.eom.vn/ssiam/san-pham-va-dich-vu-ssiam. 

This information was disclosed on Company/Fund's Portal on date 27/03/2020. 

Available at: https:llwww.ssi.com. vn/ssiam/san-pham-va-dich-vu-ssiam. 

Toi cam ket cac thong tin cong b6 tren day la dung sµ that va hoan toan chiu trach nhiem 

tnroc phap lu~t v~ rn)i dung cac thong tin da cong b6./ 
I declare that all information provided in this paper is true and accurate; I shall be 

legally responsible for any mispresentation. 

Tai Mu dinh kem/ 
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Bao cdo t6ng kit hoat t/9ng cua Cong ty 
quan ly quy cho Quy ETF SSIAM 
VNX50 niim 2019 
Operation Report of the year 2019 by 
SSIAMfor SSIAM VNX50 ETF 
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SS\11 
BAO cAo TONG KET HO~ T oQNG QUAN Ly QUY 
cOA CONG TY QUAN LY QUY CHO NAM 2019 

QUY ETF SSIAM VNX50 
(thl,fC hi~n theo mau t~i Ptu: tuc 16, ban hanh kem theo Th6ng tir S6 229/2012/TT-BTC ngay 27 
thang 12 nam 2012 cue Bo Tai Chinh hU'&ng dan ve viec thanh /(Ip va quan /y quy hoen a6i danh 

muc) 

1. THONG TIN V~ QUY 

a) Ten Quy: Quy ETF SSIAM VNX50 ("Quy") 

Loai hlnh quy: Quy hoan doi danh muc 

b) Ml,IC tieu dau tU' cua Quy 
Ml,lc tieu dau tu cua Quy ETF SSIAM VNX50 la hU'&ng t&i dat hieu qua dau tlY barn sat rrurc tang 

trU'&ng thuc te cua ChT So VNX50 trong tat ca cac giai dean. 

c) ThO'i han hoat dong cua quy: Kh6ng gi&i nan 

d) Danh rnuc tham chieu (benchmark portfolio): ChT so VNX50 

e) Chlnh sach phan chia IQ'i nhuan 

• Quy chi tra IQ'i tuc quy bao dam nquyen t~c: 

o Phu hop voi chinh sach phan chia IQ'i nhuan quy dinh tai Dieu Le Quy; 

o Thl!C hien sau khi Quy da hoan thanh nghia Vl,I thue va cac nghia Vl,1 tai chlnh khac theo 
quy dinh cua phap luc;1t va trich li;lp day du cac quy theo quy dinh tat Dieu Le Quy (neu 

c6); 
o Sau khi chi tra, Quy van phai bao dam c6 nguon v6n de thanh toan du cac khoan no, 

nghia Vl,I tai San khac den han va baO dam gia tri tai San ronq khong thap hon narn rnuoi 

(50) ty dong; 
• TrU'O'ng hQ'P phan phoi IQ'i tuc b~ng chung ch] quy, Quy phai c6 du nguon van doi Ll'ng tll' IQ'i 

nhuan sau thue chua phan phoi can CU' tren bao cao tai chlnh ky gan nhat da dU'Q'C kiem toan 

hoac scat xet. 
• Hinh thll'C phan chia IQ'i nnuan c6 the b~ng tien noac b~ng chung chl quy. 

• Viec pnan chia IQ'i nhuan cua Quy b~ng don v] quy dU'Q'C thuc hien tren CO' SO' de xuat cua Cong 
Ty Quan Ly Quy va phai dU'Q'C Dc;ii H<;>i Nha Dau TU' noac Ban Dc;ii Dien Quy (neu dU'Q'C uy 

quyen) chap thuan. 
• Nha Dau TU' c6 trong Danh sach Nha Dau TU' tai Ngay Giao dich dU'Q'C cong bo b&i Cong Ty 

Quan Ly Quy cho viec phan chia IQ'i nhuan ("Ngay Chet Danh sach") dlYQ'C coi la du dieu kien 
de nhan IQ'i nhuan dlYQ'C phan chia. TrlYO'ng hop Nha Dau TU' da chuyen nhU'qng so don vi quy 
cua mlnh trong thO'i gian giCi'a th6'i diem Ngay Chet Danh Sach va th6'i diem chi tra thl ngU'O'i 

chuyen nhLl'Q'ng la ngl.l'O'i nhan IQ'i nhuan, 

f) So ILl'Q'ng don vi quy dang ILl'U hanh (t~i thai diem 31/12/2019): 14.200.000 chung cnl quy (CCQ) 
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g) Noi dung thay doi tai 0ieu Le Quy trong narn: Quy khong thay doi Dieu Le Quy trong nam. 

h) N¢i dung Nghi quyet Dc;1i hQi nha dau tu trong narn: 

Vui long xem Nghi quyet Dc;1i h¢i nha dau tU' thU'6'ng nien nam 2019 theo dU'&ng link sau: 

https://www.ssi.corn.vn/ssiam/cong-bo-thong-tin-vnx50-cbtt-chi-tiet/bien-ban-kiem-phieu-lay-y­ 
kien-nha-dau-tu-bang-van-ban-va-nghi-quyet-dai-hoi-nha-dau-tu-thuong-nien-nam-2019-cua-guy­ 
etf-ssiam-vnx50 

2. BAO cAo VE KET QUA HO~ T OQNG CUA QUY 

a) Thong tin v! danh muc aau tlJ' va gia trj tai san rong cua quy tal thc,i dil\m 31/12/2019 

• Danh rnuc dau tu cua Quy phan bo theo nqanh, linh Vl,J'C va IOc;li san pharn (CO phieu, tien ... ) 

Phan b6 tai san 
Ca cau danh muc theo nganh (%NAV) 

Tai chfnh 30,9% 
• ~" "'f"----- ·-- - 

Bat d<)ng san 27,4% 

Tieu dung thiet yeu 14,7% 

•Tien Cong nghi~p 9,3% 

Tieu dung khong thiet yeu 5,5% 

Chung V~t li~u 5,3% 

khoan Vien thong 

Nangluqng 

Dich v~ ti~n fch 

Cham s6c sue kh6e I 0, 1 % 

0% 10% 20% 30% 
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• Gia tri tai san ronq cua Quy: 179.909.513.929 VND 

• Gia tri tai san ronq tren mot don vi quy: 12.669,68 VND 

• S6 IU'Q"ng ch(mg chi quy dang IU'u hanh: 14.200.000 ch(fng chi quy (CCQ) 

• Gia tr] tai san rang tren mot don vj quy cao nhat/thap nhat trong narn: 13.646, 12 VND/ 11.739,24 
VND 

• Tong IQ'i nhuan cua Quy, neu chi tiet phan IQ'i nhuan thu dU'Q'C tll' Sl,J' tang trU'O'ng gia chll'ng khoan 
(gia tri lai v6n) va phan IQ'i nhuan thu dU'Q'C tll' IQ'i tuc ch(fng khoan (co tuc, trat tLYC, lai suat tien 
gll'i ... ) (qia trj thu nhap); 

Lai ban cac khoan dau tU' 244.136.545 VND 

Chenh lech tang, giam danh gia lc;1i cac khoan dau 6.294.475.953 VND 
tu chua thuc hien 
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[ Thu nhap tll' thu co tuc 

• Chi phi heat d¢ng cua Quy trong narn 2019: 1.995.645.099 VND 

• Quy khong thuc hien phan ph6i IQ'i nhuan trong nam 2019. 

• Ty le chi phi heat d¢ng cua quy va t6c d¢ quay vong danh rnuc narn 2019: 

2.177.114.482VND l 

Ty 1$ chi phi heat d¢ng cua Quy nam 2019 1,33% 

Toe dQ vong quay danh rnuc cua Quy narn 2019 16,47% 
- 

b) Chi tieu vi lc;,i nhu~n cua quy 

• Tong IQ'i nhuan binh quan narn cua Quy tinh tll' thoi diem 1$p quy toi ngay baa cao: 5.043.889.827 
VND 

LLYU y: Thong tin ve ket qua heat d¢ng cua quy chl mang tfnh tham khao va khOng c6 nghia la viec 
dau tLY se dam baa kha nang sinh IO'i cha nha d.tlu tLY. 

3. BAO cAo v~ HO~ T OQNG QUAN LY TAI SAN COA CONG TY QUAN LY QUY 

Trang narn 2019, danh rnuc dau tLY cua Quy c6 thay doi CO' cau 4 Ian vao thanq 2, 5, 8 va thang 11 
do Sa giao dich chll'ng khoan TP. Ho Chi Minh tai CO' cau tai danh rnuc va thay doi ty 1$ tt,Y do 
chuyen nhuonq (freefloat) cua chi so VNX50 theo ky. 

Trang nam, Quy c6 phat sinh giao dich hoan doi, so IU'Q'ng chll'ng chi Quy tang tll' 9.700.000 CCQ 
t~i thoi diem cuoi narn 2018 len 14.200.000 CCQ tai th&i diem cuoi narn 2019. 

CHi TIEU TAI CHiNH T~I NGAY 31/12/2019 

NAV/CCQ (VND) 12.669,68 

Gia d6ng cU'a cua CCQ tren san HOSE 12.650 
(VND) 

Sai lech so voi Chi So Tham Chieu (*) 0,27%(**) 

Tong so lll'Q'ng CCQ IU'u hanh 14.200.000 

Tang trLYang 
(TU' ngay ket thuc dang ky g6p v6n 

17/11/2014) 

ChT s6 tham chieu (**) 27,35% 

NAV/CCQ 26,70% 

(*) Sai /~ch so voi Ch! So Tham Cbieu tei ngay 26/12/2019. 
(**) Tif 17/11/2014 den 22/8/2018, Chi s6 tham chieu la chi s6 HNX30, k~ tif sau 22I8/2018, Chi s6 
tham chieu la chi s6 VNX50. 
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Bll:N E>QNG NAV VA CHI SO THAM CHIEU VNX50 

160 

130 

100 

-NAV/CCQ - Chi sotharn chieu 

70 -t-------.-----"'------,------,-----,-----.-- 
11-2014 11-2015 11-2016 11-2017 11-2018 12-2019 

LQ'I NHUJ?.N £>AU TU' £>01 VO'I cAc LO~I TAI SAN 

Lai/10 theo tai san Lai/10 da thl:J'C hi~n (VND) Lai/10 chu'a thl:J'C hitn (VND) 

Co phieu 244.136.545 6.294.475.953 

Trong c16: 

V6n h6a ton 2.155.617.060 6.436.822.340 

v6n h6a voe (1.513.368.668) (401.671.934) 

V6nh6anh6 (398.111.847) 259.325.547 

4. BAO cAo v~ HO~ T E>QNG GIAM SAT CUA NG.AN HANG GIAM SAT 

Vui long xem Bao cao ve hoat d¢ng giam sat trong narn 2019, do ngan hang giam sat cua Quy (Ngan 

hang Ngan hang TMCP O~u tLY va Phat trien Viet Nam - CN Ha Thanh) thuc hien. 

~ .r.-,. 
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5. BAO cAo v~ HO~ T E>QNG UY QUYEN 

Ooi voi quy ETF SSIAM VNX50, cac don vi nhan uy quyen bao gom: 

• Ngan hang TMCP Oau tLY va Phat trien Vi$t Nam - Chi nhanh Ha Thanh cung cap dich v1,1 quan tri 
quy . 

• Trung Tam LLYU Ky ChU'ng Khoan Vi$t Nam cung cap dich Vl,J dc;ti ly chuyen nhLYQ'ng. 

• S6' Giao Dich Ch(mg Khoan TP. Ho Chl Minh cung cap dich v1,1 tinh Gia Tri Tai San Rong tham 
chieu (iNAV) va tinh toan rrurc sai 1$ch so v&i chi so tham chieu (TE). 

Oc;ti ly phan phoi kiem Thanh vien lap quy: 

o Cong ty Co phan Chll'ng khoan SSI (SSI) {\,lv --- 
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o COng ty C6 phan ChU'ng khoan Bao Viet (BVSC) 

o C0ng ty TNHH Chll'ng khoan Ngan Hang Ngoc;1i Thvonq Viet Nam (VCBS) 

o Cong ty Co phan Ch(mg khoan VNDirect (VNDS) 

o Cong ty TNHH Chll'ng khoan Mirae Asset Viet Nam (MAS) 

a) Chi phf phai tra cho ben nhan uy quyen so v&i lqi nhuan, thu nhap, tong chi phi heat d¢ng cua 
Quy: 

T6ng chi phi Ty I~ so Ty I~ so Ty I~ so 
nam 2019 v6'i LQ'i v6'iThu v6'iT6ng 

(VND) nhu~n nh~p chi phi 
hoat d<)ng 

Quv 
Gia dich v1,1 quan tr] quy 198.000.000 2,98% 2,27% 9,60% 

Gia dich Vl,J dai ly chuyen nhU'qng 66.000.000 0,99% 0,76% 3,20% 

Gia djch Vl,I tfnh iNAV va TE 50.000.000 0,75% 0,57% 2,42% 

Gia dich v1,1 giao dich tra dc;1i ly phan - 0,00% 0,00% 0,00% 
oh6i (*) 
T6np chi phi cho hoat d<)ng uy 314.000.000 4,72% 3,60% 15,22% 
quven 

(*) Quy kh0ng phat sinh chi phi nay trong nam 2019 

b) De quan ly va phonq ngl.l'a rui ro lien quan den cac heat d¢ng uy quyen bao g6m dich Vl,I quan tri 
quy, djch Vl,I dc;1i ly chuyen nhU'Q'ng, dich Vl,J tfnh Gia Tri Tai San Rong tham chieu (iNAV) va dich 
Vl,I tfnh rmrc sai lech so v&i chi s6 tham chieu (TE), Cong Ty TNHH Quan Ly Quy SSI da thuc hi$n 
cac bien phap Cl,I the nhu Sau: 

• Ky ket cac hop d6ng chi tiet cung cap djch Vl,J, ban ghi nho heat dong trong pharn vi dich Vl,I 
voi cac ben nhan uy quyen, trong d6 neu ro trach nhiern cua ben nhan uy quyen. 

• Nhan vien giam sat heat d¢ng hoat d¢ng uy quyen (theo Sl,I' phan c6ng cua Cong Ty) da ph6i 
hop chat che v&i cac ben nhan uy quyen tuyet d6i tuan thu cac chinh sach va quy trinh lien 
quan dU'Q'C quy dinh trong hop d6ng cung cap dich v1,1. 

• ThU'O'ng xuyen kiem tra, giam sat bao dam heat dong da dU'Q'C uy quyen dU'Q'C thuc hien than 
tronq, an toan, phu hop v&i quy dinh cua phap luat, quy djnh tai Dieu Le Quy, bao dam chat 
li..l'Q'ng dich Vl,J cung cap phu hop voi tieu chi va yeu cau cua Cong Ty Quan Ly Quy. 

c) Danh gia v~ hoat d<)ng cua cac don vi nh~n uy quy~n 

Trong narn 2019, cac don vj nhan uy quyen cung cap dich Vl,J quan trj quy, dc;ii ly chuyen nhU'Q'ng, dich 
Vl,I tfnh Gia Tri Tai San Rong tham chieu (iNAV) va dich vu tlnh rmrc sai !$ch so voi chi so tham chieu 
(TE) cho Quy da duy tri du trang thiet bi C0' SO' v~t chat, giai phap ky thuat, an ninh he thong, he thong 
dl,l' phong tham hoa, h$ th6ng dl,.I' phong n6ng, quy trinh nghi$p Vl,I, he thong kiem scat n¢i bo, quan tri 
rui ro, nhan Sl,.I' C6 kinh nghi$m Va trlnh dQ chuyen m6n phu hop de thuc hien cac hoat d9ng uy quyen. 
Cac heat d¢ng uy quyen trong narn da dU'Q'C thuc hien thong suet, khong gay anh hU'6'ng toi hoat d¢ng 
dau tu cua Nha Dau TU' cua Quy. 
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Danh gia dlch v1:1 Quan tr! Quy 

Ngan hang BIDV- chi nhanh Ha Thanh hien dang la don vi dLYQ'C uy quyen heat dong djch Vl,J Quan tr] 
Quy. Cache thong hitfm c6 de cung cap dich Vl,J Quan tr] Quy c6 nhieu U'U diem Va dLYQ'C thiet lap CO' 
che baa mat do m&i he thong khi thiet l~p quyen truy cap deu c6 cac nquyen t~c thiet 1$p mang tinh 
baa mat cao. Cache th6ng deu dLYQ'C IU'U trQ> dQ> lieu hang ky va c6 chuonq trinh dl,I' phong tharn hoa. 
Quy trinh dl,I' ph6ng tharn hoa cua Ngan hang dLYQ'C thiet 1$p chi tiet, bai ban de khac phu cac tharn 
noa trong khoang thot gian phu hop nhat de dam baa hoat dong it bi anh hU'cmg va cac ton that la toi 
thieu. 

DQ> lieu dU'Q'C IU'u trQ> dung theo quy djnh hien hanh cua Phap lu$t Viet Nam. He thong IU'u trQ> thOng 
tin cua khach hang luOn dU'Q'C baa mat cao voi CO' che baa mat toi da. Ngoai dQ> lieu danq c(mg, ngan 
hang con thiet tap quy trinh dam baa baa mat thong tin mot each hieu qua qua dQ> lieu g&i qua email 
v6'i cac phU'O'ng thll'C baa mat nhu: tU'O'ng IU'a, yeu cau XaC nhan, tharn quyen trong qua trinh tU'O'ng 
tac thang tin. 

He thong quan tr] rui ro cua Ngan hang dam baa tat ca nhan vien cua Ngan hang t<;1i cac vj trt deu c6 
trach nhiern kiem scat va tuan theo chinh sach quan tr! rui ro. Cac baa cao chl so danh gia heat dong 
chinh va baa cao tieu chuan kiem scat chlnh dU'Q'C thuc hien hang thanq va dU'Q'C xem xet b&i Uy Ban 
Quan ly rui ro tai cac cuoc hop ve rui ro quan trj. Ngan hang xay dl,l'ng cac phU'ang phap nharn han 
che cac rui rove heat dong, rui ro cOng nghe, va rui ro con ngU'6'i. 

Danh gia djch Vl,I D,i Ly Chuy,n Nhll'Q'ng 
Trung Tam LLYu Ky Chll'ng Khoan Viet Nam dang la nha cung cap dich Vl,J 0<;1i ly chuyen nhLI'Q'ng cha 
Quy. 

Ve CO' SO' vat chat ky thuat, he thong cung cap dich Vl,J Dai ly chuyen nhu•qng quy hoan doi danh rnuc 
cua VSD c6 cac tlnh nang dap Ll'ng cac nhu cau djch v1,1 cua 0<;1i Ly Chuyen NhU'qng. He thong c6 
chuc nang phan quyen linh hoat, C6 thiet ke mO' Cho phep ket noi VO'i cac he thong thanh Vien khac. 
He thong dao Ll'ng day du nhu cau ve nghiep Vl,J 0<;1i ly Chuyen NhLYQ'ng ve viec Quan ly so nha dau 
tu, quan ly dQ> lieu, phan bo giao dich va cac heat dong khac dap Ll'ng nhu cau cua COng Ty Quan Ly 
Quy, 0<;1i ly phan phoi, Va Ngan hang giam sat, to chuc cung cap dich Vl,J quan trj quy .... 

Quy trinh ILYU trQ> dO, lieu va ke hoach dl,I' ph6ng dQ> lieu dam baa quy trinh dU'Q'C di~n ra thOng suet. He 
thong may chu cua dlch Vl,J dLYQ'C d~t tai Tru SO' chinh Ha NOi. He thong dl,I' ph6ng dU'Q'C d~t tc;3i chi 
nhanh cua VSD t<;1i Ho Chi Minh, dong thot dO, lieu dU'Q'C sao IU'U hang ngay ra bang tU' va dU'Q'C IU'U 
trQ> tai VSD va IU'U trQ> tU' xa. DO, lieu hang ngay dU'Q'C dong bO tU' he thong chinh vao he thong dl,I' 
ph6ng va dU'Q'C khO'i dong trong vonq 30 phut ke tll' khi c6 Sl,I' CO xay ra. 

Danh gia djch v1:1 tinh Gia Tri Tai San Rong tham chi~u (iNAV) va dlch v1,1 tinh muc sai Itch so 
v6'i chi s6 tham chi~u (TE) 

S6' Giao Dich Chll'ng Khoan TP. Ho Chi Minh hien dang la t6 chuc cung cap djch Vl,J tinh gia tr! tai san 
r6ng tham chieu va dich Vl,J tfnh toan mU'C sai lech SO voi Chi SO tham chieu. 

S6' Giao Dich Chll'ng Khoan TP. Ho Chi Minh da dap Ll'ng dLYQ'C cac yeu cau ve ca s6' vat chat ky thuat. 
Quy trinh nghiep Vl,J dU'Q'C thuc hien chinh xac, gia tri Tai san r6ng tham chieu tren mot Chll'ng Chi quy 
(iNAV) OU'Q'C cOng b6 mLI'6'i lam giay mot Ian va dLYQ'C c6ng bo tren cac trang thOng tin dien t& cua S6' 
Giao Dich Chll'ng Khoan. S6' Giao Dich Chll'ng Khoan TP. Ho Chi Minh da tinh toan rrurc sai lech dung 
theo cOng thll'c quy djnh tai Thang tu 229/2012rrT-BTC. 

6 



E>anh gia dich Vt.J Thanh Vi6n L~p Quy £>~i Ly Phan Ph6i 

Cac Thanh Vien t.ap Quy kiem Oc;ii ly phan ph6i d~u dap (mg dU'Q'C yeu cau ve vi~c ket noi v6'i Trung 
Tam LU'U Ky Ch(mg Khoan Vi~t Nam, dam bao quy trinh nghi~p vu cua Oc;ii ly phan phoi di~n ra thong 
su6t khOng bi gian doan. Dai ly phan ph6i da dap (mg dll'Q'C yeu cau ve Quy trinh ngan giao dich muon, 
cac quy trinh ve IU'U trfr thOng tin va bao mat thOng tin khach hang. 

AV~ 
COng Ty TNHH Quan Ly Quy SSI - 

TONG GIAM DOC 
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