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Tru s¢ ding ky

Céng ty kiém toan

06/UBCK-GPHDQLQ

ngay 2 thang 12 nim 2005

Gidy phép Thanh lap va Hoat dong ciia Cong ty da duoc didu chinh nhiéu
lén va lan diéu chinh gin ddy nht la Gidy phép Thanh lap va Hoat dong
s6 17/GPPC-UBCK ngay 9 thang 2 nam 2018. Gidy phép Thanh lap va
Hoat déng do Uy ban Chimg khoan Nha nuéce Viét Nam cip va c6 gia

tri trong 30 nam.

Ong Avinash Deepak Satwalekar

Ba Pham Thi An Binh
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Ong Biii Sy Tan

Ong Vii Quang Pong

Ong Vii Quang Pong
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Céng ty Lién doanh Quan 1y Quy Pdutw  CONG HOA XA HOI CHU NGHIA VIET NAM
Chiing khoan Vietcombank Poc lap - Tw do - Hanh phiic
V/v: Bdo cdo Ty 1& An toan Tai chinh

Kinh giti: Uy ban Chitng khodn Nha muéc
BAO CAO TY LE AN TOAN TAI CHINH
Tai ngay 30 thang 6 ndim 2018

- Chiing t6i cam doan rang:

(1) Béo cdo duge xiy dung trén co s& sb lidu dugc cdp nhat tai ngiy 14p béo cdo theo diing quy
dinh tai Thong tu s6 87/2017/TT-BTC ngay 15 théng 8 ndm 2017 cta B) Tai chinh quy dinh
chi tiéu an toan tai chinh va bién phép xir Iy d5i véi td chitc kinh doanh chimg khodn khong
dap tng chi tiéu an toan tai chinh;

(2)  Dbi véi nhitng van dé c6 thé anh hudng dén tinh hinh @i chinh ciia Céng ty pht sinh sau ngay
18p bdo céo nay, ching t6i s€ cip nhét trong ky bdo cdo tiép theo;

(3)  Chiing t6i xin hoan toan chju trdch nhiém tru6c Phép lugt vé tinh chinh xdc va trung thuc cia
ndi dung béo cédo.

Ngay 10 thang 8 nim 2013
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Cébng ty Lién doanh Quan Iy Quy Pau tw Ching khoan Vietcombank

Bido cdo Ty 1€ An toan Tai chinh tai ngay 30 thang 6 nim 2018

STT | Céc chi tiéu Thuyét minh 30/6/2018
1 Téng gid trj rii ro thj truomg (VND) 5(a) 7.003.057.544
2 | Tdng gi4 tr rui ro thanh toén (VND) 5(b) 17.561.362.167
3 | Tdng gi4 trj ri ro hoat ddng (VND) 5(c) 11.375.267.726
4 | Tong gi4 tri rii ro (4=1+2+3) (VND) 35.939.687.437
5 | Vén kha dung (VND) 4 291.090.139.905
6 | Ty1é vdn kha dung (6=5/4) (%) 810%
Ngay 10 thang 8 ndm 2018
Ngudi 18 /j;r Ngudi kiém tra: LIEN DOANH N3 duyét
- a % [QUAN LY QUY BAU T} 5 ’
o\ CHUNG KHOAN /| ],
s \VIETCOMBANK (SHTZ
Wy — O 3
x "k’EM - XS
Ba Nguyéen Bang Tdm Ong Phard Ngoc Ninh Mg Vi Quang Dong

Ké todn trucng

Truong Bg phdn Kiém sodt
Noi bg

Téng Giam ddc Diéu hanh

Céc thuyét minh dinh kém 1a bg phdn hop thanh ciia Bdo cdo Ty 1¢ An toan Tai chinh nay
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(2)

(b)

Cong ty Lién doanh Quan ly Quy Piu tw Chirng khoan Vietcombank
Thuyét minh Bdo cao Ty I¢ An toan Tai chinh tai ngay 30 thing 6 nim 2018
(tiep theo)

Tém tit nhirng chinh sach lap Bdo cdo Ty 1é An toan Tai chinh chi yéu

Sau déy 14 nhiing chinh sach chi yéu dugce Cong ty ap dung trong viée lap Bao cdo Ty 18 An toan Tai
chinh nay.

Ty 1é vén kha dung
Ty 1€ vbn kha dung ciia Cong ty duge xac dinh theo quy dinh cia Théng tu 87 nhu sau:

Von kha dung
Téng gia tri rui ro

Ty 1¢ von kha dung x 100%

Trong do, t(f)ng gid tri rii ro 14 tong cAc gia tri rii ro thi truong (Thuyét minh 3(c)), gi4 tri rui ro thanh
toan (Thuyét minh 3(d)) va gia tri rii ro hoat ddng (Thuyét minh 3(e)).

Vén khi dung

Vén kha dung 1a vén chii s6 hitu ¢6 thé chuyén di thanh tién trong vong 90 ngay. Vén kha dung bao
g6m cac khoan sau:

= Von dau tu cua chi s& hitu, khéng bao gom von ¢6 phan vu dai hoan lai (néu cod);

*  Thing du von c6 phan khéng bao gdm von ¢d phan uvu déi hoan lai (n€u co);

= Quy du trir bd sung von diéu 18

- = Qiiy du tu phat trién (néu co);

*  Qu¥ du phong tai chinh va rii ro nghiép vu;

= Qu¥ khac thude von chu s& hitu;

=  Loi nhuén sau thué chua phan phdi;

= S du du phong suy giam gia tri tai san;

= Niam muoi phan trim (50%) phan gia tri ting thém cia tai san cb dinh dugc dinh gia lai theo quy
dinh cua phap luat (trong truong hop dinh gia ting), hodc tru di toan bo phan gia tri giam di
(trong truong hop dinh gia giam);

= Chénh léch ty gia h6i doai;

*  Vén khéc.
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(©)

‘Céng ty Lién doanh Quan Iy Quy PAu tw Chirng khoan Vietcombank

Thuyét minh B4o cdo T¥ 1é An toan Tai chinh tai ngay 30 thang 6 nim 2018

(ti€p theo)

Gia tri rui ro thi treong

Gi4 tri rui ro thi trudng la gia tri tuong (mg voi mire d6 ton that co thé xdy ra khi gia thi truong cia
tai san dang so hitu bién dong theo chi€u hudng bat lgi. Gia tri rdi ro thi truong dugc xac dinh theo
quy dinh cua Thong tu 87 nhur sau:

Gida tri rui vo thi ruong = Vi thé rong x Gid tai san x Hé $6 rlii vo thi truong

Trong do, vi thé rong d6i v6i mot chirng khoan tai mdt thoi diém 1a s6 lugng chirng khoan ma Cong
ty dang nim giir, sau khi da diéu chinh giam bét s6 ching khoan cho vay va tang thém sb chimng
khoan di vay phu hop vdi quy dinh cia phap luét.

Cong ty khong xac dinh gia tri rii ro thi truong cho cac chirng khoan, tai séan sau:

= C6 phiéu qu¥;

=  Chitng khoan phéat hanh bdi c4c t6 chirc ¢6 lién quan v6i Cong ty;

= Chitng khoan c6 thoi gian bi han ché chuyén nhugng con lai trén 90 ngay ké tir ngay lap bao céo;
= Trai phiéu, cac cdng cu no, gidy to ¢6 gia trén thi truong tién té da déo han;

=  Chimg khoan da duoc phong ngira rii ro béi chimg quyén ban hoic hop dong twong lai;

=  Ching quyén ban va hop dong quyén ban duoc sir dung dé phong ngira rii ro cho chimg khoan
co 5.




Ca

_Cong ty Lién doanh Quan Iy Quy Piu tw Chimg khoan Vietcombank

Thuyét minh Béo cao Ty 1é An toan Tai chinh tai ngay 30 thang 6 nim 2018 (tiép theo)

Gid tai san

Gi4 tai san duoc xac dinh theo nguyén tic dinh gia chirng khoan dugc quy dinh tai Théng tu 87 nhur sau:

STT

Loai tai san

Nguyén tic giao dich trén thi truong

Tién va cac khoan twong dwong tién, cong cu thi trirong tién ¢

1 | Tién (VND) S dur tai khoan tai ngay tinh toan. , , .
2 | Ngoai té Gia tri quy ddi ra VND theo ty gia tai cac td chirc tin dung dugc phép kinh doanh ngoai héi tinh tai ngay tinh toan.
3 | Tién giri ky han Gi4 tri tién giri cong lai chra dugc thanh toan ti ngay tinh toan.
4 | Tin phiéu kho bac, hdi phiéu ngén | Gia mua cdng lai liiy ké tinh dén ngay tinh toan.
hang, thuong phiéu, chirng chi tién
giri ¢6 thé chuyén nhugng, trai
phiéu va cic cong cu thi trudng
tién té duoc chiét khiu
Trai phiéu
5 | Trai phiéu niém yét > Gi4 yét binh quén trén hé thdng giao dich tai S& Giao dich Chimg khoan cia giao dich thong thudng tai ngay giao dich
gan nhét cong l4i liiy ké (néu gia yét chua bao gbm l4i liy ké);
> Trudng hgp khong c6 giao dich nhiéu hon hai (02) tuin tinh dén ngay tinh toan, 13 gia tri I6n nhét trong cac gia tri sau:
+ Gia mua cong lai lity ké;
+ Ménh gia cbng lai lily ké; va
+ Gia xac dinh theo phuong phéap ndi bd ctia Cong ty, bao gdm ca lai liiy ké.
Tuec la:
Max (Gid mua cOng l3i liiy ké; Ménh gia cong lai lity ké; Gia xac dinh theo phuong phap ndi bg, bao gém ca lai liy ké)
6 | Trai phiéu chua niém yét La gia trj 16n nhit trong cdc gia trj sau:

+ Gia yét (néu ¢0) trén cac hé théng b4o gia do Céng ty lua chon, cong lai liy ké;

+ Gia mua cong lai liy ké;

+ Ménh gia cong lai liy ké; va

+ Gi4 x4c dinh theo phuong phéap noi bd ciia Cong ty, bao gdm ca lai liiy ké.

Tuc la:

Max (Gia yét (néu ¢6); Gia mua cong i lity ké; Ménh gia cong lai liiy ké; Gia xac dinh theo phuong phap ngi bg, bao
gdm ca lai liy ké)
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Cong ty Lién doanh Quan Iy Quy Pau tw Chimg khoan Vietcombank
Thuyét minh Bso cdo T¥ 1¢ An toan Tai chinh tai ngay 30 thang 6 nim 2018 (tiép theo)

STT

Loai tai san

Nguyén tic giao dich trén thi truong

Qu§j/Cd phiéu cita Cong ty dau tir chirng khoan

14

Quy dong dai ching/Quy ETF

» Gia dong cira cla ngay glao dich gan nhét ngay tinh toan;
> Trudng hop khong c6 giao dich nhiéu hon hai (2) tuin tinh dén ngay tinh toan la: NAV/ 1CCQ tai ky bao c4o gn nhat
trudc ngay tinh toan.

15 | Quy thanh vién/Quy m6/Co phidu | Gi tri ti san rong NAV trén mot don vi phan von gop/don vi chirng chi quy/cd phiéu tai ky bao cao gan nhat trudc ngay
clia Cong ty dau tu chirng khoan | tinh toan.
phat hanh riéng lé

16 | Cac trudng hop khac - Theo quy dinh ndi by cua Cong ty.

e o A .
Tai san co dinh

17 Quyén st dung dat Gia tri duge xac dinh bai td chire dinh gia doc 1ap do Cong ty lya chon.
18 | Nha cira/vat kién trac bao g6m ca | Gia tri dugc xac dinh bai to chirc dinh gia ddc 1ap do Cong ty lua chon hodc chi phi xdy dung co ban d& dang liy ké.
cac hang muc xdy dyng co ban do
dang
19 | Cac trang thiét bi, may moc, | Gia tri con lai cia tai san.
phirong tién...
20 | Céc tai san cd dinh khac Gia tri duge xac dinh bai t6 chire dinh gia doc lap do Cong ty lua chon.
Chirng khoan khac
21 | Chimg quyén c6 dam bao do td | > Gia déng cira tai ngy g1ao dich gin nhét ngay tinh toan;
chirc kinh doanh chirng khoan | > Gia mua (néu chirng quyén c6 bao dam chura niém yét).
khac phat hanh
22 | Cb phiéu niém yét trén thj truomg | > Gia (theo ddng ngoai tc) nhén ty gia chuyen d6i sang dong tai ngay tinh toan;

nudc ngoai

» Gia dong cira tai ngay g1ao dich gan nhét ngay tinh toan;
» Truong hqp khong c6 giao dich nhiéu hon hai (02) tuén tinh dén ngay tinh toan, 1 gi4 tri I6n nhét trong cac gia tri sau:
+ Gid trj s6 sach;
+ Gia mua;
+ Gia xac dinh theo phuong phap ni bd cua Cong ty
Tiec la:

Max (Gia trj s sich; Gia mua; Gi4 xac dinh theo phuong phap noi bo cila Cong ty)

13
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(i)

.Cong ty Lién doanh Quan Iy Quy Pau tw Chimg khoan Vietcombank

Th}lyét minh Bio cao Ty I€ An toan Tai chinh tai ngay 30 thang 6 nim 2018
(tiep theo)

He s6 riii ro thanh toén theo thoi gian dwoc quy dinh tai Thong tir 87 nhu sau:

STT | Théi gian qua han thanh toan, chuyén giao chirng khozn I;Ifafhrtlziél:
1 | 0- 15 ngay sau thdi han thanh toén, chuyén giao chimg khoan 16%
2 | 16 - 30 ngay sau thoi han thanh toan, chuyén giao chirng khoén 32%
3 | 31 - 60 ngay sau thoi han thanh toan, chuyén giao chirng khoan 48%
4 | Tu 60 ngay tr& di ’ 100%

Thoi han thanh toan/nhén chuyén giao chig khoén Ia T+2 (d6i v6i ¢6 phiéu niém yét), T+1 (d6i v6i
trai phiéu niém yet) hodc T+n (d0i v&i cac giao dich thoa thuidn ngoai hé thong giao dich).

.Giid tri tai san tiém an rui ro thanh todn

> Gidtri tai san tiém dn rii ro thanh todn trong hoat déng vay, cho vay chimg khodn, giao dich ky

quy, giao dich mua ban lai:

STT Loai hinh giao dich Gia4 tri tai san tiém An rii ro thanh toan

1 | Tién giri ¢6 ky han, khoan tién | Toan bo gia trj khoan cho vay, tién giri

cho vay khong c6 tai san bao dam

2 | Cho vay chirng khoan Max {(Gia tri thi truong cia hop ddng — Gia trj tai san
dam bao (néu cd)), 0)
3 | Vay chitng khodn Max {(Gia tri tai sin dam bao — Gia tri thi truong cia hop
dong), 0}
4 | Hop d?)ng mua ching khoan c6 | Max {(Gia tri hop dong tinh theo gi4 mua — Gia trj thi
cam két ban lai truomg clia hop déng x (1 — Hé s6 rii ro thi truomg)),0}
5. | Hop dong ban ching khoan c6 | Max {Gi4 tri thi trudng ciia hgp ddng x (1 — Hé sb rai ro

cam két mua lai thi truomg) — Gid tri hgp dong tinh theo gia ban),0}

6 | Hop ddng cho vay mua ky quy | Max {(S6 du ng - Gi4 tri tai san bao dam),0}
(cho khach hang vay mua ching
khoan)/cac théa thuén kinh té cé

cling ban chét

S6 du ng bao gdbm gi4 trj khoan vay, 131 vay va cac loai phi.

Gia tri tai san dam bao duogc xac dinh theo gia thi truomg. Trong truwong hop tai san bao dam cua
khéach hang khéng c6 gia tham khao theo thi truong, thi duge xac dinh theo quy dinh ndi bd cia Céng
ty.
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Céng ty Lién doanh Quan Iy Quy Péu twr Chimg khoan Vietcombank
Thuyét minh Bio cdo T¥ 1€ An toan Tai chinh tai ngay 30 thing 6 nim 2018
(tiép theo)

Gi4 tri ting thém va giam di cia chirng khedn tai chi tiéu dau tw tai chinh

Chi tit’f:t gi4 tri ting thém v giam di clia chirmg khoan tai khoan muc dau tu tai chinh duge diéu chinh
vao vin kha dung tai ngay 30 thadng 6 nim 2018 nhar sau:

Gia gbe Gi4 thi trwomg Chénh léch
VND VND VND
Gia tri tang thém
Ddu ne vao quy dai ching 34.658.640.000 63.664.159.487 29.005.519.487

Gié tri giam di
Bau e vao quy dai ching - - -
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(a)

Cong ty Lién doanh Quan 1y Quy Piu tu Chirng khoan Vietcombank
Thuyét minh Bdo cdo T§ 1é An toan Tai chinh tai ngay 30 thiang 6 nim 2018
(tiép theo)

Bang tinh gia tri rii ro

Gis tri rii ro thj trwong

Ciac hang muc déu tw tai ngay 30 thang 6 nim 2018

| Hé 6

rui ro

Quy mé rii ro
VND

Gia tri rii ro
VND

)

@

G=®*@)

Tién va cic khoan twong dwong tién, cong cu thi trwdng tién ¢

Tién

0%

3.009.278.921

Céc khoan twong duong tién, tién giri c6 ky han

0%

217.772.271.206

Ul | DD | == | el

Gidy t&r c6 gia, cong cu chuyén nhuong trén thi
truong tién té, ching chi tién guri

0%

Trai phiéu chinh phi

Trai phiéu Chinh phu khong tra lai

0%

Trai phiéu Chinh phu tra I4i sudt cuéng phiéu:
Trai phiéu Chinh phu (bao gbm cong trai va
trai phiéu cong trinh d4 phat hanh truéc day),
trai phiéu Chinh phi cac nuéc thuse khdi
OECD hoic dugc bao 1anh bgi Chinh phi hodc
Ngin hang Trung uwong cua cac nudc thudc
khéi nay, trai phiéu dwgc phat hanh béi cac t6
chirc quéc té IBRD, ADB, IADB, AFDB, EIB
va EBRD

3%

III

Trai phi¢u doanh nghiép

re =K [ A r [NCI , Y
Tréi phieu niém yét co6 thoi gian dao han con
lai dudi 1 ndm, ke ca trai phiéu chuyén doi

8%

Trai phi€u niém yét co thoi gian dao han con
lai tir 1 dén du6i 3 ndm, ké ca trai phiéu chuyen
dbi

10%

Trai phiéu niém yét co6 thoi gian dao han con
TR - S re - A a re < X
lai tir 3 ndm dén dudi 5 ndm, ké ca trai phicu

chuyén d6i

15%

s (¥4 [N X r P e \
Trai phicu niém yet c6 thoi gian ddo han con
lai tir 5 ndm tr 1€n, ké ca trai phiéu chuyén d6i

20%

Trai phiéu khong niém yét c6 thdi gian ddo han
con lai dudi 1 ndm, ke cd trai phiéu chuyén doi

25%

Trai phiéu khéng niém yét cé thoi gian dao han
con lai tir 1 ndm dén duédi 3 ndm, ké ca trai
phiéu chuyéen doi

30%

Trai phiéu khong niém yet c6 thoi gian dao han
con lai tir 3 ndm dén dudi 5 nidm, ké ca trai
phiéu chuyén doi

35%

Trai phiéu khong niém yét ¢d thoi gian dao han
con lai tir 5 ndm tr¢ 1€n, ke ca trai phiu chuyen
dbi

40%
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Cong ty Lién doanh Quan Iy Quy Piu tw Chirng khoan Vietcombank
Thuyet minh Béo cdo Ty I¢ An toan Tai chinh tai ngay 30 thing 6 nim 2018

(tiép theo)
Hésé6 | Quy mé rdiro | Gid trj rii ro
Céc hang muc dAu twr tai ngay 30 thang 6 nim 2018 | riiro VND VND
@ @ G=D)*Q2)
IV | Cb phiéu
8 Cb phleu pho théng, cb phiéu wu dai cia cac tb
chirc niém yet tai S& Giao dich Chirng khoan 10%
Thanh phé H5 Chi Minh; chimg chi quy mé
9 Cb phiéu phé), thong, c6 phiéu wu dai cia cac tb
chirc niém yet tai S& Giao dich Ching khoan | 15%
Ha Noi
10 C4 phiéu phd théng, cb pl}iéu uu dii cac cong
ty dai chiing chura ni€ém yeét, dang ky giaodich | 20%
qua hé thong UpCom
11 C6 phiéu phd théng, ¢ phiéu wru dai clia cac
cong ty dai chung da dang ky lru ky, nhung 30%
chura niém yét hoic ding ky glao dich; cb phiéu °
dang trong dot phat hanh lan d¢iu (IPO)
12 C6 phiéu cia cac cong ty dai chiing khac 50%
\% Chirng chi quy dau tur chirng khozn
13 gl‘gngi‘hggg‘éi’i :ﬁgﬂi"m cd cong ty dau tw | 500 | 63 664 150,487 |6.366.415.949
14 Quy thanh vién, cong ty d4u tu chimg khoan
Al 1 30%
riéng 1é
VI | Chirng khoan bj han ché giao dich
15 Chung khoan bi tam ngirng giao dich 40%
16 Chimg khoan bi hity niém yét hiy giao dich 50%
VII | Cic tai sin khac
17 | Cb phin, phin von gbp va cac loai chirng
. . 80%
khoan khac
18 | Céc tai san dau tu khac 80%
VIII | Ruii ro téing thém
Mai chirng khoan Mirc ting | Hés6 | Quy mériiro | Gid tririiro
: thém | rijro VND VND
1 Quy m& VCBF — TBF 10% 10% | 32.239.580.456 | 322.395.805
2 Quy m& VCBF — BCF 10% 10% 31.424.579.031 | 314.245.790
TONG GIA TRI RUI RO THI TRUONG
’ ’ 7.003.057.544

(A = IHITHITI+IV+V+VI+VII+VIID)
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(b)

Cong ty Lién doanh Quﬁn 1y Quy Pau twr Chirng khoan Vietcombank
Thuyét minh Béo cdo T 1§ An toan Tai chinh tai ngay 30 thang 6 nim 2018 (tiép theo)

- Gia tri riii ro thanh toan

I | Rii ro trwéc thoi han thanh toan tai ngay 30 thang 6 nam 2018
. . . Gia tri riii ro Tong gia trj rii ro
Loai hinh giao dich D) Q) @) @) @) ©) VND
H& s0 riii ro thanh toan 0% | 0,8% | 32% 4,8% 6% 8%
1 | Tién guri c6 ky han, cac khoan tién cho vay khong c6 tai san
bao ddm va céc khoan phai thu tir hoat dong giao dich va ,
.nghiép vu kinh doanh chirng khoan 74.376.352 | 13.547.100.637 | 19.984.296 13.641.461.285
2 | Cho vay chiing khoan/Céc thda thudn kinh té c6 cliing ban chat
3 | Vay chirng khoan/Céc thoa thuan kinh té cé cling ban chit
4 | Hop d?)ng mua chirng khoan c6 cam két ban lai/Céc thoa thuén
kinh té c6 cuing ban chat
5 | Hop dong ban chirng khoan ¢ cam két mua lai/Cac théa thuan
kinh té ¢ ciing ban chit
6 | Hop dong cho vay mua ky quy (cho khach hang vay mua
chirng khoén)/Cac théa thudn kinh té c¢6 ciing ban chét A
Tong 13.641.461.285
II | Riii ro qua thoi han thanh toan tai ngay 30 thing 6 nim 2018
Thdi gian qua han H¢ s6 riii ro | Quy mé rii ro (VND) | Gi4 tri riii ro (VND)
1 | Tir 0 dén 15 ngay sau thoi han thanh toan, chuyén giao chirng khoén 16% - -
2 | Tir 16 dén 30 ngay sau thdi han thanh toan, chuyén giao chimg khoén 32% - -
3 | Tir31 dén 60 ngay sau thdi han thanh toan, chuyén giao chirng khoan 48% - -
4 | Tur 60 ngay tro 1én sau thdi han thanh toan, chuyén giao chimg khoan 100% - -
Téng -
III| Riii ro ting thém (néu c6) tai ngay 30 thang 6 nim 2018
Chi tiet toi tirng khodn tién giri, cho vay, t6i timg doi téc Mirc ting thém | HE s6 riii ro | Quy mé rii ro (VND) | Gia tri rii ro (VND)
1 | Tien giri c6 ky han tai Ngan haing TMCP A Chéu 30% 6% 217.772.271.206 3.919.900.882
B | TONG GIA TRI RUI RO THANH TOAN (B=I+II+IIT) 17.561.362.167

NT SN ey
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(c)

Cong ty Lién doanh Quan Iy Quf Pau tw Chimg khoan Vietcombank

Thuyét minh Bio cdo TV 1§ An toan Tai chinh tai ngay 30 thang 6 nim 2018

(tiép theo)

(1) Gi4 trj rii ro thanh to4n dbi v6i Chinh ph, cdc td chirc ph4t hanh dwge Chinh phi bao lanh
va Ngén hang Trung vong cédc nude thue khéi OECD; Uy ban Nhan dén tinh, thanh phd
tryre thude Trung uong;

2) Gi4 trj riii ro thanh ton d5i voi S& Giao djch Chimng khoén, Trung tim Luu ky Chirng khodn;

(3)  Gid trj rdi ro thanh todn d6i v&i TS chirc tin dung, t chirc tai chinh, t& chirc kinh doanh chimg
khodn dugc thanh 1ap & cdc nude thude khbi OECD;

. (4) Gi trj rii ro thanh to4n d6i véi T4 chirc tin dung, t& chic tai chinh, t chitc kinh doanh chimg
khoan dugc thanh 1dp ngoai cic nudc OECD,;

(5) Gi4 trj rii ro thanh to4n d6i v&i T8 chire tin dung, td chirc tai chinh, t& chirc kinh doanh chirng
khodn thanh 18p va hoat ddng tai Viét Nam;

6) Gi4 trj rti ro thanh todn ddi v6i cdc th chirc, c4 nhan khéc.

Gia tri rii ro hoat djng

Giai doan

o1 Fz

VND

I | Tdng chi phf hoat ddng phét sinh trong vong 12 théng 46.235.827.546

II | Céc khoén gidm trir khéi tbng chi phi 734.756.644
1 | Chi phf khéu hao 734.756.644

2 | Chi phi/(hoan nhép) dy phong gidm gi4 du tw ching khodn ngén han -

Chi phi/(hoan nhdp) di phong gidm gid d4u tu ching khoén dai han -

4 | Chi phi/(hoan nhip) dy phdng phai thu kho doi -

IIT | Tong chi phf sau khi giam trir (I =1 - IT) 45.501.070.902
IV | 25% Téng chi phf san khi giam trix (IV = 25% III) 11.375.267.726
V | 20% Vén phép dinh ciia Cong ty 5.000.000.000
C | TONG GIA TRI RUI RO HOAT DONG (C = Max{IV, V}) 11.375.267.726

Nguoi lap:fé

/

Ba Nguy€h Bang Tam Ong Pham Ngoc Ninh
Ké todn trudng Truong B phén Kiém sodt
Ngi by

Ong Vii Quang Dong
Téng Gidm dbc Didu hanh
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