CONG TY CO PHAN QUAN LY QUY CONG HOA XA HQI CHU NGHIA VIET NAM
DPAU TU CHUNG KHOAN THAI DUONG Péc lap — Ty do — Hanh phiic

8é: L5 /2018/TDC-CBTT TP.HCM, ngay %0 thdng O Sndim 2018
V/v CBTT BC TLATTC kiém todn 2017

CONG BO THONG TIN TREN CONG THONG TIN DIEN TU CUA
UY BAN CHUNG KHOAN NHA NUGC

Kinh giti: UY BAN CHUNG KHOAN NHA NUOC

Tén Céngty : CTCP QUAN LY QUY DAU TU CHUNG KHOAN THAI DUONG
Pia chi : Phong 28-10, téng 28, toa nha Petroland, 12 Tan Trao, P.Tan Phd, Quén 7.
Dién thoai :028.5416 0779 Fax: 028.5416 0780
Ngudi thue hién cong bd thong tin: Lé Quynh Chi
Dia chi : 98 Duong 47, P. Tan Quy, Quéan 7
Dién thoai  :028.5416 0779 Fax: 028.5416 0780
Loai thong tin cong bd: 0 24h 072h OYéucdu OBét thuong OPinh ky
(cong ty danh ddu X vao muc can cong bo)
N6i dung thong tin cong bd: CTCP Quan ly Quy Pau tw Chirng khoan Théi Duong

cong bd bao cdo ty 1¢ an toan tai chinh kiém toan nam 2017

Chung tdi xin cam két cc thong tin cong bd trén ddy la ding su that va hoan toan

chiu trach nhiém trudc phap luat vé ndi dung céc thong tin da cong bd.

Noi nhin: TP, HCM ngay 2o thing * 0% nam 2018
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Cong ty CP Quan Iy Quy Pau tw Chirng khodn Thii Dwong
Dia chi: Phong28.10, Tang 28, Toa nha Petroland Tower, 12 Tdn Trao, P. Tan Phu, Q.7, TP HCM
DT: 84.28.54160779 — Fax: 84.28.54160780 1



CONG TY CO PHAN QUAN LY QUY
PAU TU CHUNG KHOAN THAI DUONG

BAO CAO TY LE AN TOAN TAI CHINH
Tai ngay 31 thang 12 ndm 2017
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CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, ting 28, Toa nha Petroland
Sé 12 Tén Trao, P. Tan Phu, Quén. 7, TP. HCM
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CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, tz"mg 28, Toa nha Petroland
Sé 12 Tén Trdo, P. Tan Pha, Quén. 7, TP. HCM

BAO CAO CUA BAN TONG GIAM POC

Ban Téng Gidm déc Cong Ty C4 Phin Quén Ly Quf DAu Tu Chitng Khoan Thai Duong (sau ddy goi tit 13 ‘Cong ty’)
trinh bay Béo cdo ciia minh va Béo céo ty 1€ an todn tai chinh clia Cong ty tai ngay 31 thang 12 ndm 2017

KHAI QUAT CHUNG VE CONG TY

Céng ty Cé phén Quan ly Quy Péu tu Chirmg khoan Thai Duong duge thanh 1dp va hoat dong theo Glay phép sb
46/UBCK-GP do Uy Ban Ching Khoan Nha Nuéc cép ngay 20 thang 1 nam 2009, giéy phép diéu chinh so 69/UBCK-
GP ngay 27 thang 4 nidm 2010, glay phép didu chinh s6 ZO/GPBC UBCK ngay 4 thang 7 ndm 2013, gifiy phép diéu

chinh s6 24/GPDC-UBCK ngay 09 thang 09 nam 2015 va gidy phép diéu chinh b 05/GPPC-UBCK ngay 26 thang 05
nam 2016.

Vén didu 1¢ ciia Cong ty 12 29.000.000.000 ddng, twong dwong 2.900.000 ¢& phén, ménh gia mdt cb phan la 10.000
ddng

Tru s& chinh:

Dia chi: Phong 28-10, Lu 28, Téa nhé Petroland, S6 12 Tan Tréo, P. Tan Phii, Quan 7, TP. H6 Chi Minh
Pién thoai: +84-28-54160779

Fax: +84-28-54160780

Mi s6 thué: 0306904274

Nganh nghé kinh doanh ciia cong ty li:

- Lap va quan Iy quy dau tu chiing khoén, cong ty dau tu chitng khoan
- Quan 1y danh muc dau tu ching khoan.
- Tu vén d4u tu chiing khoan

HOI DONG QUAN TRI, BAN TONG GIAM DOC ;“jli
Céc thanh vién cua Hi dong quan tri bao gom: ==
Ba : Cao Ngoc Digp Chu tich
Ba :Nguyén Thi Mai Hoa Pho Ch tich

Ong : Cao Thanh Dinh Phé Chi tich .
Ong : Cao Duy Bong Thanh vién (Mién nhiém tir ngay 31/07/2017) 'T?
Ba :Lé Quynh Chi Thanh vién (B4 nhiém tir ngay 31/07/2017) ;‘j{
QUi

Céc thanh vién ciia Ban Téng Giam Débc va K& toan trudng .}iJT:
Ba :Lé Quynh Chi Tong Giam Boc —
Ba :Nguyén Thi Phuong Dung Ké toan trudng =

KIEM TOAN VIEN

Cong ty TNHH Dich vu Tu vén Tai chinh Ké toan va Kiém toén Nam Viét (AASCN) da thyc hién kiém toén Béo céo
ty 1€ an toan tai chinh cho Coéng ty.



CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, ting 28, Toa nha Petroland
Sé 12 Tén Tréo, P. Tan Phy, Quan. 7, TP. HCM

BAO CAO CUA BAN TONG GIAM POC (TIEP THEO)

TRACH NHIEM CUA BAN TONG GIAM POC pOI VOI BAO CAO TY LE AN TOAN TAI CHINH

Ban Téng Giam Déc chiu trach nhiém lap Béo cdo ty I¢ an toan tii chinh va ddm bao ring bao céo ty 1€ an todn tai
chinh da phan anh trung thuc va hop 1y tinh hinh vén kha dung clia Céng ty tai ngay 31 théang 12 ndm 2017, béo céo da
tudn thu cac quy dinh ciua Théng tw s6 87/2017/TT-BTC ngay 15 Théng 08 ndm 2017 do B6 Tai chinh ban hanh quy
dinh chi tiéu an toan tai chinh va bién phéap xir 1y dbi vai td chirc kinh doanh chitng khoén khong dap ung chi tiéu an
todn tai chinh tai ngay 31 thang 12 ndm 2017.

Phé duyét bdo cao an toan tai chinh

Chiing 16i, Hoi dong quan tri Cong ty Cé phan
Quén Iy Quf Péu tw Chieg khodn Thdi Duwong
phé duyét Bao cdo (y I¢ an toan tai chinh tai ngay
31 thang 12 nam 2017.

TP. HCM, ngay 31 thing 01 ndm 2018 TP. HCM, ngay 31 thang 01 ndm 2018
Thay mit Hgi dong quin tri AT \Thay mit Ban Tong Giam dbe
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Dia chi giao dich: 26 Nguy&n Huy Ty, P. Da Kao, Quan 1, TP. Hd Chi Minh,
Tel: 028. 3910 4881/ 3820 6881 - Fax: 028. 3820 6881 Tel: 028. 3910 4881

CONG TY TNHH DICH VU TU VAN TAI CHINH KE TOAN VA KIEM TOAN NAM VIET

NAM VIET AUDITING AND ACCOUNTING FINANCIAL CONSULTING SERVICES CO., LTD. (AASCN)

S6: 52¢-9/BCKT/TC
BAO CAO KIEM TOAN PQC LAP

Kinh giri: Quy ¢b dong, Hoi ddng quén tri va Ban Téng Gidm doc
Cong ty Cb phin Quan 1y Quy Pau tw Ching khoan Théi Duong

Ching t6i da kiém todn Béo cdo t¥ 1€ an toan tai chmh cua Cong ty Co phén Quan Iy Quy Diéu tr Ching khoan
Thai Duong duge ldp ngay 31 thang 12 nam 2017 gom Béng tinh von kha dung, bang tinh gia tri rdi ro va bang

tong hop céc chi tiéu mi ro va vén kha dung tai ngay 31 thang 12 ndm 2017 dugc trinh bay tir trang 5 dén trang 13
kem theo.

Tréch nhiém ciia Ban Téng Giam Déc

Ban Téng Giam dbc Cong ty C4 phin Quan ly Quy Péau tu Ching khoan Théi Duong chiu trich nh1em lap va trinh
bay trung thuc va hop 1y bao cdo ty 1€ an toan tai chinh nay ph hop voi cac quy dinh cia Thong fu sb 87/2017/TT-
BTC ngay 15 Thang 08 nam 2017 do Bé Tai chinh ban hanh quy dinh chi tiéu an toan tai chinh va bién phap xtr 1y
déi voi to chire kinh doanh ching khoan khong dap ung chi tleu an toan tai chinh. Ban Téng giam dbe chiu trach
nhiém vé kiém soat ndi b ma Ban Téng Giam dbc xac dinh 1 cAn thiét dé dam bao viéc lap va trinh bay béo céo ty
1& an toan tai chinh khdng c6 sai sot trong yéu do gian 14n hodc nhim lan.

Tréch nhigm ciia Kiém todn vién

Trach nhiém cua ching t6i la dwara y kién v& béo cao ty 1€ an toan tai chinh dya trén két qua cua cuoc kiém toan.
Chung t6i da tién hanh kiém toan thco céc chudn muc kiém toan Viét Nam. Céc chuin myc nay yéu cau chiing i
tuén thi chuin mue va cac quy dinh vé& dao dirc nghé nghiép, 1ap ké hoach va thuc hién cude kidm toan dé dat dwoc
sw dam bao hop 1y vé viée lidu bao cdo nay cua Cong ty co con sai sot trong yeu hay khéng.

Cong vide kiém toan bao gom thue hién cac thu tuc nham thu thap cic bang ching kiém toan v chc b ligu va
thuyét minh trcn bao cdo ty 1€ an toan tai chinh. Cac thit tuc kidm toan dwoc lwa chon dya trén xét doén cla kiém
todn vién, bao gom danh gia mi ro co sal sot trong yéu trong bao cdo ty 1€ an toan tai chinh do gian lan hodc nhim
lan. Khi thuc hién dénh gia céc rai ro nay, kiém toan vién dd xem xét kiém soat noi bd cia Cong ty lién quan dén
viée ldp va trinh bay b4o cdo ty 1€ an toan tai chinh trung thuc, hUp 1y nham thiét ké cac thu tuc kiém toan phu hop
voi tinh hinh thye €, tuy nhién khong nhim muc dich dua ra v kién vé higu qua cta kiém soat ndi bd ciia Cong ty.
Cong viéc kiém toén cling bao gém danh gi4 tinh thich hop ctia céc chinh sach lap b4o céo duge ap dung cling nhu
danh gia viéc trinh bay tong thé bao céo ty 1& an toan tai chinh.

Chiing té1 tin tuéng ring céc bing chimg kiém todn ma ching t6i da thu thap dugce 1a déy du va thich hop lam co s
cho ¥ kién kiém toan cua chiing t6i.

Y kién cia kiém toén vién

Theo ¥ kién cha ching t6i, bao céo ty & an toan tai chinh tai ngay 31 théang 12 ndm 20}7 cua Cong ty da dugce lip
va trinh bay, trén cac khia canh trong yéu, phit hop véi cac quy dinh cia Théng tu sb 87/2017/TT-BTC ngay 15

Théng 08 nim 2017 do B§ Tai chinh ban hanh quy dinh chi tiéu an toan tai chinh va bién phap xu Iy dbi vai o
chire kinh doanh chiing khoan khéng dap tmg chi tiéu an toan tai chinh.

Kiém toan vién
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N TPRDS . .
WNggc Tuan Nguyén Xuin Giang

Chitng nhan DKHN kiém toén sb: Chitng nhin DKHN kiém toan sb:
2837-2014-152-1 2784-2014-152-1
TP. HCM, ngay 15 théng 03 ndm 2018
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Dia chi DKKD: 29 Hoang Sa, P. Pa Kao, Quan 1, TP. Hd Chi Minh,



CONG TY CP QUAN LY QUY PAU TU CONG HOA XA HQI CHU NGHIA VIET NAM
CHUNG KHOAN THAI DUONG Pie ldp - Tw Do - Hanh Phiic

V/v : bdo cdo chi tiéu an toan tai chinh
Kinh giri : UY BAN CHUNG KHOAN NHA NUGC
BAO CAO TY LE AN TOAN TAI CHINH

(BAO CAO TY LE VON KHA DUNG)
Tai thoi didm 31 thang 12 ndm 2017

Chiing t6i cam doan ring :

(1) : Bao cao dugce x4y dung trén co sd s6 liéu duoc cip nhét tai ngy lap bao cdo va duge lap theo ding céc quy
dinh tai Théng tw s6 87/2017/TT-BTC ngay 15 Thang 08 ndm 2017 do B Tai chinh ban hanh quy dinh chi tiéu an
todn tai chinh va bién phap xir 1y @i vdi t6 chire kinh doanh chimg khoén khéng dép Umg chi tiéu an toan tai chinh.

(2) : Bbi voi nhitng vén d& anh hudng dén tinh hinh tai chinh ciia céng ty phét sinh sau ngay 1ap bdo cdo nay, ching
t6i s& cép nhat trong ky bao cao tiép theo.

(3) : Chung t6i xin hoan toan chiu trach nhiém trudc phap ludt vé tinh chinh xéc va trung thuc ctia ndi dung bao cao.

B m

Nguwoi lap Trudng Bo phén Kkiém soat ndi bd Téng Giam dbe
Ba Nguyén Thi Phwong Dung Ba Trwong Nguyén Khanh Ba Lé Quynh Chi
Thanh Phé HS Chi Minh, Viét Nam K
Ngay 31 Thang 12 Nam 2017 ;k"
\



CONG TY CP QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG

Phong 28-10, ting 28, Tda nha Petroland
Sé 12 Tan Trao, P. Tén Phu, Quén. 7, TP. HCM

Bio cdo ty 1€ an toan tai chinh
tai ngay 31 thang 12 ndm 2017

PHAN 1: BANG TINH VON KHA DUNG

STT

Noi dung

Vién kha dung

Vén khi dung
(VND)

Khoén giam

trir (VND)

Khoan ting
thém (VND)

(1

2)

A

A A
Ngudn von

26.603.363.888

Vén déau tw cia chii s hiru khéng bao gom c¢b phan
uu dai hoan lai (néu co)

29.000.000.000

Thiing du von ¢d phan khéng bao gém cd phfin wu dai
hoan lai (néu ¢6)

Cé phiéu quy

Quy du trir b sung von diéu 18 (néu co)

Quy déu tu phat trién (néu co)

Quy du phong tai chinh va rai ro nghiép vu

Quy khéc thude vén chi so hitu

Lgi nhuén sau thué chwa phan phéi

(4.136.412.302)

S6 du du phong suy giam gi4 tri tai san

1.739.776.190

Chénh léch d4nh gié lai tai san ¢b dinh

Chénh Jéch ty gia hdi doai

Céac khoan ng co6 thé chuyén doi

Toan by phan giam di hodc ting thém cua cic chirng
khodn tai chi tiéu déu tu tai chinh

Vén khéc (néu co)

Tong

26.603.363.888

Thi sin ngan han

92.550.666

Tién va cdc khodn twong duong tién

Cic khodn dau tw tai chinh ngéin han

Pau tu ngén han

Chirng khoan tiém an rii ro thi trirang (T} huyét minh

9)

Chirng khodn bi gidm trir khoi von kha dung

Du phong giam gia dau tw ngin han (¥)

T

Cie khodn phdi thu ngin han

82.000.000

Phai thu cta khach hang

Phai thu cua khdch hdng co thoi han thanh todn con
lai tir 90 ngdy tré xudng

Phdi thu ciia khdch hang cé thoi han thanh todn con
lai trén 90 ngay

Tra trwdce cho ngudi ban

1

82.000.000

Phai thu hoat déng nghiép vu

Phdi thu hoat dong nghiép vu c6 théi han thanh todn
con lai tir 90 ngdy tré xudng

Phdi thu hoat déng nghiép vu co thoi han thanh todn
con lai trén 90 ngay

Phai thu ndi by ngén han
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CONG TY CP QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG

Phong 28-10, ting 28, Toa nha Petroland
$6 12 Tén Trao, P. Tén Phv, Quan. 7, TP. HCM

Bdo cdo ty 1€ an toan tai chinh
tai ngay 31 thang 12 ndm 2017

PHAN 1: BANG TiNH VON KHA DUNG

Phdi thu hoat déng nghiép vu co thai han thanh toan
con lai tir 90 ngady tré xudng

Phdi thu hoat déng nghiép vu ¢6 thoi han thanh toan
con lai trén 90 ngay

Phai thu hoat dong giao dich clivrng khoan

Phdi thu hoat déng giao dich chitng Ihodn cé thoi
han thanh todn ¢on lai tie 90 ngdy tré xuéng

Phdi thu hoat déng giao dich ching khoan cé thoi
han thanh todn con lai trén 90 ngay

Céc khoan phai thu khac

Phai thu khac co thoi han thanh toan con lai tu 90
ngay o xuéng

Phai thu khac ¢é thoi han thanh todn con lai trén 90
ngay

Dur phong phai thu ngin han kho doi

4

Hing ton kho

Tai sdn ngan han khiac

10.550.666

Chi phi tra truéc ngan han

10.550.666

Thué GTGT duge khéu trir

Thué va céc khoan phai thu nha nuéc

Bl =<

Tai san ngéan han khac

Tam Umg

Tam tng co thoi han hodn tng con lai tir 90 ngay e
xuong

Tam wng co thoi han hoan ing con lai trén 90 ngay

Phai thu khéac, tai san ngfin han khac

Tong

92.550.666

Tai sdn dai han

21.339.998

Cdc khoan phai thu dai han

Phai thu dai han cia khach hang

Phdi thu dai han ciua khdch hdang cé thoi han thanh
toan con lai tir 90 ngay tro xuong

Phai thu dai han ciia khdach hang co thdi han thanh
toan con lai trén 90 ngay

Vén kinh doanh & don vi trie thude

Phai thu dai han ndi b

Phdi thu dai han néi bé co thei han thanh todn con
lai tir 90 ngay tré xudng

Phdi thu dai han néi bé cé thoi han thanh toan con
lai trén 90 ngay

Phai thu dai han khéc

Phai thu dai han khac ¢ thoi han thanh todn con lai
tr 90 ngdy o xuong
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CONG TY CP QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG

Phong 28-10, tang 28, Toa nha Petroland
S6 12 Tan Trao, P. Tan Phit, Quén. 7, TP. HCM

Béo cdo ty I€ an toan tai chinh
tai ngay 31 thang 12 ndm 2017

PHAN 1: BANG TINH VON KHA DUNG

Phdi thu ddi han khdc cé thei han thanh todan con lai
trén 90 ngay

Du phong phai thu dai han kho doi

I

Tdi sdn cé dinh

1T

Bit dong sdn dau tw

v

Cic khodn dau tu tai chinh dai han

Piu tw vao cbng ty con

Von gop lién doanh

BSOS R S

Dau fu vao cong ty lién két, lién doanh

Pau tr chimg kho4n dai han

Chimg khoadn tiém an riii ro thy truong theo quy dinh
tai khodn 2 Diéu 9

Chirng khodn bi giam trir khoi von khd dung theo quy
dinh tai khodn 5 Diéu 6

Céc khodn du tw dai han ra nudc ngoai

Pau tu dai han khac

Du phong giam gia dau tu tai chinh dai han

Tai sian dai han khac

21.339.998 -

Chi phi tra truedce dai han

849.998 -

W= 2a|w

Tai san thué thu nhap hoén lai

Ky cuge, ki qui dai han

20.490.000 -

Cdc chi tiéu tai sdn bi coi la khodn ngoai trir, co y
Kién tréi nguege hodc tir chéi dua ra ¥y kién tai bao
cdo tai chink da duoc kiém todn, sodt xét ma khong
bi tinh gidm trir theo quy dinh tai Didu 6

1C

Tong

21.339.998

VON KHA DUNG = 1A - 1B -1C

26.489.473.224




CONG TY CP QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG

Phong 28-10, ting 28, Toa nha Petroland
S6 12 Tan Trao, P. Tan Phé, Quan. 7, TP, HCM

Béo cdo ty 1€ an toan tai chinh
tai ngay 31 thang 12 ndm 2017

PHAN 2: BANG TINH GIA TRI RUI RO
A. GIA TRI RUI RO THI TRUONG

VND

Céc hang muc déu tw Hé sb Quy md riii ro Gia tri rii ro
rii ro
(1) (2) B=1)x@2)
L Tién va cic khoin twong dwong tién, cong cu thi trrgng tien 16.448.917.332 -
té
1 |Tién mit (VND) 0% 16.098.917.332 -
2 |Cac khoan tuong duong tién 0% 350.000.000 <
3 |Gidy to co gid, céng cu chuyén nhuong trén thi truomg 0% -
tién t¢, ching chi tién g
I1. Trai phitu Chinh phi - -
4 |Trai phiéu Chinh phi khong tra 14i 0% -
5 |Tréi phiéu chinh ph tra 14i suit cudng phiéu: Trai phidu 3% - -
Chinh phi (bao gém céng trai va trai phiéu céng trinh da
phét hanh tnrée ddy), Trai phiéu Chinh phi cac nudc
thude khdi OECD hodc dugce bao 1anh bai Chinh phu
hodic Ngan hang Trung uong cia cic nwde thuge khéi nay,
Tréi phiéu dugc phét hinh bdi céc t chitc quée té IBRD,
ADB, IADB, AFDB, EIB va EBRD
II1. Trai phiéu Doanh nghiép
6  |Trai phiéu niém yét c6 thdi gian ddo han con lai dudi 1 8% - -
ndm, ké ca trai phiéu chuyén déi
Trai phiéu niém yét c6 thoi gian dao han con lai tir 1 ndm |  10% -
dén dudi 3 nam, ké ca tréi phiéu chuyén ddi
Trai phiéu niém yét ¢4 thdi gian ddo han con lai tir 3 nam 15% - -
dén duoi S nam, ké ca trai phiéu chuyén dbi
Tréi phieu niém yét co thoi gian déo han con lai tr 5 nam | 20% - -
trér 1én, ké ca trai phiéu chuyén ddi
7  |Trai phidu khong niém yét cé thoi gian ddo han con lai 25% - -
duéi 1 ndm, ké ca trai phiéu chuyén ddi
Trai phiéu khéng niém yét co thoi gian dao han con lai tr | 30% - -
1 nim dén dudi 3 nim, ké ca trai phiéu chuyén déi
Trai phiéu khéng niém yét co thoi gian déo han con lai tir 35% - -
3 ndm dén dudi 5 nim, ké ca trai phiéu chuyén ddi
Tréi phiéu khéng niém yét c6 thdi gian ddo han con lai tir 40% - -
5 niim tré&r 1én, ké ca trai phiéu chuyén ddi
IV. Co phiéu 318.171.509 159.085.755
8  |C6 phiéu phd théng, cb phiéu wu dai clia céc 1 chirc niem | 10% - -
yét tai S& giao dich chimg khoan H& Chi Minh; Chimg
chi qu¥ dai chiing dang mé&
9 [C& phiéu phd théng, cb phidu wu dai cta céc t6 chirc niém | 15% . -

yét tai S& Giao dich Chimg khoén Ha Néi




CONG TY CP QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG

Phong 28-10, ting 28, Tda nha Petroland
S6 12 Tén Tréo, P. Tan Phu, Quén. 7, TP. HCM

Béo cdo ty I€ an toan tai chinh
tai ngay 31 thang 12 nam 2017

PHAN 2: BANG TiNH GIA TRI RUI RO
A. GIA TRI RUI RO THI TRUONG

VND
10 |C6 phiu phd théng, cb phidu wu dai cic cong ty dai 20% = -
ching chwa niém yét, ding k¥ giao dich qua hé théng
UpCom
11 |Cd phiéu phé thong, cb phiéu wu dai ciia cac Cong ty Dai 30% - -
ching dd dang ky luu ky, chwa niém yét hoic ding ky
giao dich
12 |Cd phiéu ciia cac cong ty dai chiing khac 50% 318.171.509 159.085.755
V. Chiing chi qu§ diu tw chitng khosn - -
13 |Qu¥ dai ching 10% -
14 |Quy thanh vién 30% =
VI. Chitng khodn bi han ché giao dich - -
15 |Chung khodn bi tam ngiing, dinh chi giao dich (khéng bao 40% - =
gém trudmg hop ¢é phiéu tam ngung giao dich dé chuyén
san giao dich)
16 |Ching khoén bi hity niém yét, hiy giao dich 50% - -
VIL Chirng khodn Khéc 8.014.840.460 6.411.872.368
17 |C6 phén, phin von gop va céc loai chimg khoan khac 80% 8.014.840.460 6.411.872.368
VIIL Riii ro ting thém (néu cd) - 759.174.474
Ma ching khoan Mirc Quy mé rii ro Gia tri rai ro
tdng thém
1 [Ruiro ting thém CP Céng ty CP DV Sin Xuit Thuong 20% 3.795.872.368 759.174.474

Mai

(A) TONG GIA TRI RUI RO THI TRUONG (A =1 + 11+
HI+IV+ V+VI+HVIHVII)

24.781.929.301

7.330.132.597
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CONG TY CP QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG

Phong 28-10, tang 28, Tda nha Petroland Bio cio ty 1€ an toan tai chinh
S6 12 Tan Trao, P. Tén Phu, Quén. 7, TP. HCM tai ngay 31 thang 12 ndm 2017

PHAN 2: BANG TINH GIA TRI RUI RO
B. GIA TRI RUI RO THANH TOAN

Loai hinh giao dich Gid tri riii ro Téng gid tri

(1) @) 3) (4) ) ) riii ro

L. Rii ro trude thed han thanh todn
1 |Tién gui co ky han, cac khoan tién =
cho vay khong c6 tai san dam bao

3 |Cho vay ching khoan/Céc thoa -

4 |Vay chimg khoan/Céc thoa thuén -
kinh t& c6 cing ban chét

5 |Hop dong mua ching khoin ¢é &
cam két ban lai/Céc théa thuén kinh

6 |Hop déng ban clirng khoén ¢6 cam -
két mua lai (Reverse Repo)/Céc
thoa thusin kinh té c6 cing ban chét

Cong - \\)/ I

= T ; TRACH

I1. Riii ro qu4 thoi han thanh todn _ DICE
Thoi gian qua han H¢ s6 rii ro Quy md rai ro Gia tri rii ro [,“'("1

110 -15‘ngéy sau thoi han thanh toén, : H |
chuyén giao chirng khoan &

2 |16 -30 ngdy sau thoi han thanh -
toén, chuyén giao ching khoén \\

3 |31-60 ngay sau thoi han thanh toén,
chuyén giao ching khodn

4 |Ti 60 ngay tro di 100% 1.881.338.690 1.881.338.690

Cong 1.881.338.690

IIL Riii ro ting thém (néu c6)

(B) TONG GIA TRI RUI RO THANH 1.881.338.690
TOAN (B= I+II+111)
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CONG TY CP QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG

Phong 28-10, ting 28, Toa nha Petroland Béo cao ty 1€ an toan tai chinh
S6 12 Tén Trao, P. Tan Phu, Quan. 7, TP. HCM tal ngay 31 thang 12 nam 2017

PHAN 2: BANG TINH GIA TRI RUI RO

C.RUI RO HOAT DONG

L Tong Chi phi hoat djng phat sinh trong 12 thang 3.890.980.645

I1. Cae khodn giam trir khéi tong chi phi 1.739.776.190
1. Chi phi khau hao -

2. Chi phi/Hoan nhip du phong giam gia déu tir ching khoan ngén g
han

3. Chi phi/Hoan nhap dy phong giam gia diu tw ching khoan dai han

4. Chi phi/Hoan nhdp du phong phai thu khé doi 1.739.776.190
INI. Tong chi phi sau khi giam trir (01 =1 - II) 2.151.204.455
IV. 25% Téng chi phi sau khi giam trir (IV = 25% 11I) 537.801.114
V.20% Von phép dinh ciia to chire kinh doanh chiimg khoén 5.000.000.000
C. TONG GIA TRI RUI RO HOAT PONG (C = MAX (IV, IV)) 5.000.000.000
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CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG

Phong 28-10, ting 28, Tda nha Petroland B4o cdo ty 1€ an toan tai chinh
S6 12 Tan Trao, P. Tan Phy, Quén. 7, TP. HCM tai ngay 31 thang 12 ndm 2017

BANG TONG HQP CAC CHI TIEU RUI RO VA VON KHA DUNG
Tai ngay 31 thdng 12 ndm 2017

STT Cic chi titu Thuyét Gi4 tri riti ro / von khé dung
minh

1 Téng gi4 tri ri ro thi tradng 7.330.132.597
2 Téng gi4 tri rai ro thanh toan 1.881.338.690
3 Téng gié trj rai ro hoat dong 5.000.000.000
4 Tdng gid tri rii ro (4=1+2+3) 14.211.471.287
5 Vén kha dung 26.489.473.224

'5”?}?

: \%

6 Ty 1€ an toan von kha dung (6=5/4) 186,40% ) 5

N *

oy

'

/ o 3 \
) \
= . # ||
Ngudi lap Trudng Bo phin kiém soat ndi b Tong Giam doc J
Ba Nguyén Thi Phwong Dung Ba Truong Nguyén Khanh Ba Lé Quynh Chi

Thanh Phé H6 Chi Minh, Viét Nam
Ngay 31 Thang 12 Nam 2017
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