CONG TY pé PHAN QUAN ;Y QUY PAU TU
CHUNG KHOAN THAI DUONG

Bdo cdo ty 1€ an toan tai chinh
tai ngdy 30 thang 06 nam 2020
da dugce soat xét




CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, Tang 28, Toa nha Petroland, S6 12 Tan Trao, P.T4n Phu, Quén. 7, TP. HCM

MUC LUC

NOI DUNG TRANG
BAO CAO CUA BAN GIAM POC 02 - 03
BAO CAO SOAT XET THONG TIN TAI CHINH GIUA NIEN DO 04
BAO CAO TY LE AN TOAN TAI CHINH 05-12

ARAN

(AN
ECH‘\
VAKI

NA

1=/



CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, T.'?mg 28, Toa nha Petroland, S 12 T4n Trao, P.T4n Phq, Quén. 7, TP. HCM

BAO CAO CUA BAN GIAM POC

Ban Giédm déc Cong Ty C6 Phan Quan Ly Quy Pau Tu Chimg Khoan Thai Duong (sau ddy goi tit 1a
“Cdng ty”) trinh bay Béo cdo clia minh va Béo céo ty 1€ an toan tai chinh cia Cong ty tai ngay 30 thang
06 nam 2020.

Khai quat

Cong Ty Cb Phén Quan Ly Quy Pau Tu Chimg Khoan Thai Duong 14 cong ty cb phan dugc thanh 1ap
va hoat dong theo Gidy phép so 46/UBCK-GP do Uy Ban Chimg Khoén Nha Nugc cép ngay 20 thang
01 ndm 2009 va cac Glay phép diéu chinh nhu sau: Gidy phép diéu chinh s§ 69/UBCK- GP ngay 27
thang 4 nam 2010, giay phép diéu chinh sé 20/GPPC- UBCK ngay 4 thang 7 ndm 2013, gidy phép didu
chinh s6 24/GPPC-UBCK ngdy 09 thang 09 nam 2015, gidy phép didu chinh s 31/GPPC-UBCK ngay

08 thang 12 ndm 2015, gidy phép diu chinh s§ 05/GPDPC-UBCK ngay 26 thang 05 nim 2016 va giday
phép diéu chinh s6 15/GPPC-UBCK ngay 31 thang 03 nam 2020.

Hoat dong chinh cia Cong ty 1a: L4p va quan ly quy dau tu chimg khoan, cong ty ddu tu chimg khoan;
Tu vén dau tu chimg khoan; Quan ly danh muc dau tu chimg khoén.

Vén diéu 1¢ cia Cong ty 12 29.000.000.000 ddng (twong duong 2.900.000 ¢b phan, ménh gia cd phan 1a
10.000 dong/cd phan).

Tru s& chinh cia Cong ty dat tai Phong 28-10, T?mg 28, Toa nha Petroland, S6 12 Tan Trao, P.Tan Ph,
Quan. 7, TP. HCM.

Cic sy kién sau ngay khéa s ké todn 1ap bdo cdo tai chinh

Khong c6 su ki¢n trong yéu nao xay ra sau ngay lap Bdo cdo tai chinh doi hoi dugc didu chinh hay cong
b6 trén Bdo cdo ty 1& an toan tai chinh.

H(i dong Quan tri, Ban Giam ddc, Ké toan trudong, B) phin kiém soat ndi by trong ky ké todn tir
01/01/2020 dén 30/06/2020 va dén ngay 1ap bdo cdo nay nhu sau:

Hpi dong Quan tri

Ba Cao Ngoc Diép Chu tich dén ngay : 31/03/2020

Ba L& Quynh Chi Chu tich tir ngay : 01/04/2020
dén ngay :15/07/2020

Ong Cao Thanh Dinh Chu tich tir ngdy : 16/07/2020

Ba Lé Quynh Chi Phoé Chu tich thudng truc tor ngay :16/07/2020

Ba Nguyén Thi Mai Hoa Phé Chi tich

Ban Gidm déc va Ké todn truéng

Ba L& Quynh Chi Téng Giam déc
Ba Nguyen Thi Phuong Dung Keé toan truong

B phin kiém sodt nji by

Ba Nguyén Thi Thu Ha Truéng bo phan

Ngudi dai dién theo phap luat
Ngudi dai dién theo phap luat cia Cong ty trong nam va tai ngay lap bao cdo nay 1a Ba L& Quynh Chi.
Kiém toan vién

Cong ty TNHH Dich vu Tu vén Tai chinh K& toan va Kiém toan Nam Viét (AASCN) d thyc hién kiém
toan cac Bdo céo ty 1¢ an toan tai chinh tai ngay 30/06/2020 cho Cong ty.
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CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUGNG
Phong 28-10, Tang 28, Toa nha Petroland, S6 12 Tan Trao, P.T4n Phua, Quan. 7, TP. HCM

BAO CAO CUA BAN GIAM DOC (tiép theo)

Cong bo trach nhiém ciia Ban Giam dc dbi véi bao cdo ty 1 an toan tai chinh
Ban Giam ddc Cong ty chiu trach nhiém vé viéc 1ap Bao céo ty 1& an toan tai chinh phan 4nh trung thyc,

hop ly ty 1 an toan von kha dung ciia Cong ty. Trong qua trinh 1p Bdo cdo ty I¢ an toan tai chinh, Ban
Giam d6c Cong ty cam két da tudn thi cac yéu clu sau:

*  Thyc hién cdc phan doén va udc tinh mot cach than trong khi tinh cac chi tiéu clia Béo céo ty 1& an
toan tai chinh;

= Lép bao céo ty 1€ an toan tai chinh dya trén co s& hoat dong lién tuc, trir trudng hop khong thé gia
dinh ring Cong ty s& tiép tuc hoat dong lién tuc.

= Ban Gidm ddc Cong ty da phé chuén bdo céo ty 1& an toan tai chinh tai ngay 30/06/2020 dinh kém tir
trang 05 dén trang 12 va dam bao ring Cong ty da tuan thi cdc yéu cdu néu trén khi 1ap Bdo cdo ty 1& an
toan tai chinh va Bdo céo ty 1¢ an toan tai chinh dugc 1p tuan thu Thong tu s6 87/2017/TT-BTC ngay
15 thang 8 ndm 2017 ctia B Tai chinh vé viéc quy dinh chi tiéu an toan tai chinh va bién phap xir ly doi
v6i t6 chire kinh doanh chiing khoén khéng dap (g chi tiéu an toan tai chinh.

— & . ¢ a) Cl'li
Tong Giam doc
Tp. HCM, ngay 02 thang 08 nam 2020
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NAM VIET AUDITING AND ACCOUNTING FINANCIAL CONSULTING SERVICES CO., LTD. (AASCN)
29 Hoang Sa, P. ba Kao, Quén 1, TP. H6 Chi Minh, Tel: 028. 3910 3908; 3910 6162 - Fax: 028. 3910 4880

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

F-
AASCN

S6: 178/BCSX/TC

. BAOCAOSOATXET
THONG TIN TAI CHINH GIUA NIEN BQ

Kinh giri: Quy cb dong, Hpi ddng Quin tri va Ban Giam déc
Céng ty C6 phan Quian Iy Quy Piu tw Chimg khoan Thai Duong

o Chung t6i da sodt xét bdo cdo ty 1€ an toan tai chinh tai ngay 30/06/2020 cia Cong Ty C6 Phan Quan
Ly Quy Pau Tu Ching Khoan Thai Dwong, dugc 1ap ngay 02 théng 08 ndm 2020, tir trang 05 dén trang
12. Béo céo ty 1€ an toan tai chinh kém theo duoc 18p theo quy dinh tai Thong tu s6 87/2017/TT-BTC
ngay 15 thang 8 nam 2017 cua B¢ Tai chinh vé viéc quy dinh chi tiéu an toan tai chinh va bién phép xur
ly d6i véi td chirc kinh doanh chig khoan khong dap ung chi tiéu an toan tai chinh.

Trich nhiém ciia Ban Giam déc

- Ban Gidm dbc Cong ty chju trach nhlem 1ap va trinh bay trung thuc va hop ly Béo céo ty 1€ an toan tai
chinh theo chudn myc ké toan, ché d¢ ké toan doanh nghiép Viét Nam va cc quy dinh phép ly c6 lién
quan dén viéc 13p va trinh bay béo céo ty I¢ an toan tai chinh va chiju trach nhi¢m vé kiém soat ndi by
ma Ban Giam ddc xac dinh 1a can thiét dé dam bao viéc lap va trinh bay béo céo ty 1€ an toan tai chinh
khong c6 sai s6t trong yéu do gian 14n hozc nhdm 14n.

Trach nhi¢m cia Kiém todn vién
o Trach nhiém cta ching toi 1a dua ra két luén vé bao c4o ty 1& an toan tai chinh dya trén két qua soat xét
cta ching t01 Chiing t6i d4 thyc hién cong viéc soat xét theo Chudn myc Viét Nam vé hop dong dich

vu sodt xét s6 2410 - Soat xét thong tin tai chinh giira nién d6 do kiém toan vién doc 1ap cua don vi thuc
hién.

Cong viéc soat xét thong tin tai chinh gitra nién do bao gom vige thue hién céc cuge phong van, chu yéu
1a phong vén nhitng ngudi chiu trach nhiém vé cac van d@ tai chinh ké toan, va thyc hién tha tuc phén
tich va céac thu tuc soat xét khac. Mot cudc soat xét vé& co ban cb pham vi hep hon mét cude kiém toén
duoc thyc hién theo cac chudn myc kiém toan Viét Nam va do vay khong cho phép ching toi dat dugc
sy dam bao r&ng chiing t6i s& nhan biét dugc tat ca cac van dé trong yéu 6 thé duoc phét hién trong
mét cude kiém toan. Theo d6, chung toi khong dua ra y kién kidm toan

Két luin cia Kiém toan vién

Cin cir trén két qua soat xét ctia chiing t6i, ching t6i khong thdy c6 van d& gi khién ching t6i cho ring
o béo céo ty 1¢ an toan tai chinh kém theo khong phan anh trung thuc va hgp ly, trén cac khia canh trong
yéu, tinh hinh an toan tai chinh cia Céng Ty C6 Phan Quan Ly Qu§ Pau Tw Chimg Khoan Thai Duong
tai thoi diém 30 thang 6 nim 2020 phu hgp véi quy dinh cia Thong tu sb 87/2017/TT-BTC ngay
15 thang 8 nam 2017 ctia B Tai chinh vé viéc quy dinh chi tiéu an toan tai chinh va bién phap xir 1y d6i
v6i t& chire kinh doanh chimg khoan khong dép tg chi tiéu an toan tai chinh.

Cén HH Dich vy Tu véan Tai chinh

S6 Gidy CN PKHN kiém toan: 1732-2018-152-1
Tp. HCM, ngay 06 thang 08 nam 2020
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Cong ty C6 phan Quan ly Quy Piu tu CONG HOA XA HQI CHU NGHIA VIET NAM
Chirng khoan Thai Dwong Poc lap - Tw do - Hanh phiic

Ip.HCM, ngay 02 thang 08 nam 2020

Kinh giri: Uy ban Chirng khoan Nha nwéc

BAO CAO TY LE AN TOAN TAI CHINH
Tai thoi diém: 30/06/2020

Chiing t6i cam doan rang:

(1) Bao céo dugc xdy dung trén co s& sb liéu dugc cap nhat tai ngay 1ap bao cao theo dung quy dinh tai
Théng tu sb 87/2017/TT-BTC ngay 15/8/2017 ctia B Tai chinh quy dinh chi tiéu an toan tai chinh va bién
phép xtr ly ddi véi cac td chire kinh doanh chirg khoan khong dép tng cac chi tiéu an toan tai chinh;

(2) Déi voi nhitng van dé c6 thé anh hudng dén tinh hinh tai chinh ctia Cong ty phat sinh sau ngay lap
bao cdo nay, ching tdi cap nhat trong ky béo céo tiép theo;

(3) Chung t6i xin hoan toan chiu trach nhi€ém trudc phap luat vé tinh chinh x4c va trung thuc cua nji
dung béo cdo.

Ké toan truémg Trwéng bé phan
Kiém soat ngi bo

h—

Nguyén Thi Phwong Dung Nguyén Thi Thu Ha




CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, Tang 28, Toa nha Petroland, S6 12 Tén Trao, P.Tan Phq, Quén. 7, TP. HCM

I. BANG TiNH VON KHA DUNG
Tai ngdy 30 thang 06 nam 2020

Don vi tinh: VND

Von kha dung
s A BEING VKD Khoén gidm trir [Khoan tiing thém
A [Nguon von 1) ) 3)
1 |Von dau tu cta chii s& hitu khong bao gdm cb 29.000.000.000
phan vu dai hoan lai (néu c6) -
2 |Thang du vén cb phan khong bao gdbm ¢b phén
uu dai hoan lai (néu c6) i
3 |Cé phiéu quy -
4 |Quy dy trit bd sung von diéu 1& (néu cd) -
5 |Quy dau tu phat trién (néu c6) -
6  |Quy du phong tai chinh va rii ro nghiép vu -
7 |Quy khéc thugc vdn chi sé hitu -
8  |Loi nhuan sau thué chua phan phdi (3.335.124.950) R
9  [S6 du dy phong suy giam gia trj tai san 1.881.338.690
10 |Chénh I§ch déanh gid lai tai san ¢b dinh -
11 |Chénh léch ty gi hdi doai -
12 |Céc khoan ng c6 thé chuyén dbi -
13 |Toan bd phan giam di hoac ting thém ciia céc - -
chirg khodn tai chi tiéu dau tu tai chinh
14 |Vén khac (néu c6) -
1A |Tong 27.546.213.740 - -
B |Taisin ngin han
I |Tién va cdc khoan twong dwong tién
I |Céc khoan dau tur i chinh ngin han
1 [Pau tu ngin han
Chimg khodn tiém 4n rui ro thi trudng theo quy
dinh tai khoan 2 Piéu 9
Chimg khoan bj giam trir khéi von kha dung theo
quy dinh khoan 5 Diéu 6
2 |Du phong giam gia dau tu ngén han
III [Cac khoan phai thu ngiin han, ké c phai thu
tir hoat dong uy thac
1 Phai thu ctia khach hang
- Phai thu cta khach hang c6 thoi han thanh toan
con lai tir 90 ngay trd xubng ]
- Phai thu cua khach hang c6 thoi han thanh toan -
con lai trén 90 ngay
2 |Tra trudc cho nguoi ban. 64.000.000
3 Phai thu hoat dong nghiép vu -
- Phai thu hoat dong nghi€p vu c6 thoi han thanh
toan con lai tir 90 ngay tré xubng
- Phai thu hoat dong nghiép vu c6 thoi han thanh -
toan con lai trén 90 ngay
4  |Phai thu ndi bd ngén han

- Phai thu ndi bg c6 thoi han thanh toan con lai

tir 90 ngay tré xudng
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CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, Tang 28, Toa nha Petroland, S6 12 Tén Trao, P.Tan Phu, Quén. 7, TP. HCM

- Phai thu ndi bd c6 thoi han thanh toan con lai
trén 90 ngay

Phai thu hoat dong giao dich chimg khoan

- Phai thu hoat dong giao dich ching khoan c6

thdi han thanh ton con lai tir 90 ngay trd xudng

- Phai thu hoat dong giao dich ching khoéan c6

thoi han thanh toan con lai trén 90 ngay

Céc khoan phai thu khac

- Phai thu khéc ¢6 thoi han thanh toan con lai tir
90 ngay tr¢ xudng

- Phai thu khac cé thoi han thanh toan con lai
trén 90 ngay

Du phong phai thu ngén han khé doi

2\1

Hang ton kho

Tai san ngin han khic

Chi phi tra truéc ngin han

1.909.091

Thué GTGT duoc khiu trir

Thué va céc khoan phai thu nha nudce

Tai san ngén han khac

SRS

—

Tam Ung

- Tam tng c6 thoi han hoan g con lai tir 90
ngdy tr& xudng

- Tam Gng c6 thoi han hoan g con lai trén 90
ngay

4.2

Tai san ngan han khac

1B

Téng

65.909.091

Tai san dai han

Cic khoin phai thu dai han, ké ci phai thu tir
hoat djng iy thic

Phai thu dai han cta khach hang

- Phai thu dai han cua khéch hang c6 thoi han
thanh toan con lai tir 90 ngay trd xubng

- Phai thu dai han cta khach hang c6 thoi han
thanh toén con lai trén 90 ngay

Vén kinh doanh & don vi tryc thudc.

Phai thu dai han ndi by

- Phai thu dai han ndi bd c6 thoi han thanh toén
con lai tir 90 ngay trd xudng

- Phai thu dai han ndi bd cé thoi han thanh toan
con lai trén 90 ngay

Phai thu dai han khac

- Phai thu dai han khac c6 thoi han thanh todn
con lai tir 90 ngay tré xudng

- Phai thu dai han khac c6 thoi han thanh toén
con lai trén 90 ngay

Du phong phai thu dai han khé doi

11

Tai sén c6 dinh

111

Bit dong san diu tu

Céc khoan diu tw tai chinh dai han
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CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, T?mg 28, Toa nha Petroland, S 12 T4n Trao, P.T4n Pht, Quan. 7, TP. HCM

1 |Pau tu vao cong ty con .
2 |Vén gép lién doanh -
3 |Pau tu vao cong ty lién két, lién doanh -
4  |Pau tu chimg khoén dai han
- Chimg khoan tiém &n rui ro thj trudng theo quy
dinh tai khoan 2 Piéu 9
- Ching khoan bi gidm trir khoi von kha dung -
theo quy dinh tai khoan 5 Diéu 6
5 |Cdc khoan dAu tu dai han ra nudce ngoai -
6  |Pau tu dai han khac -
7  |Du phong giam gid ddu tu tai chinh dai han.
V |Taisdn dai han khac. -
1 Chi phi tra trudce dai han 7.807.314
2 |Tai san thué thu nhap hoan lai =
3 |Ky cuogc, ky quy dai han 5.490.000
Cdc chi tiéu tai san bi coi 1a khoan ngoai trlr, c6 -
y kién trai nguoc hogc tir chdi dua ra y kién tai
béo cdo tai chinh dd dugc kiém toan, soat xét ma
khong bi tinh giam trir theo quy dinh tai Diéu 6
1C [Tong 13.297.314

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

27.467.007.335
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CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, Tang 28, Tda nha Petroland, S6 12 Tén Trdo, P.Tan Phu, Quén. 7, TP. HCM

II. BANG TiNH GIA TRI RUI RO
Tai ngay 30 thang 06 nim 2020

Don vi tinh: VND

A. RUI RO THI TRUONG

Cic hang myc dau tu

A A _ 2
H¢ s0 rii ro

Quy mo rii ro

Gia tri rii ro

0]

@)

A=1)xQ2)

Tién v cic khoin twong dwong tién, cong cy

thi trudng tién té

Tién (VND)

0%

17.320.642.927

L
1
2
3

Céc khoén twong dwong tién

0%

Gidy to ¢6 gia, cong cu chuyén nhuong
trén thi truong tién t€, chimg chi tién gri

0%

IL Trai phiéu Chinh phii

4

Trai phiéu Chinh phti khong tra 13

0%

5

Trai phiéu Chinh phu tra 14 suat cubng
phiéu: Trai phiéu Chinh phi (bao gdm
cong trai va trai phiéu cong trinh da phat
hanh trudc day), trai phiéu Chinh phu céc
nude thudc khéi OECD hodc duge bao
lanh béi Chinh pht hodc Ngéan hang Trung
wong cla cac nudc thudc khdi nay, trai
phiéu dugc phat hanh boi cac tb chirc quc
t¢ IBRD, ADB, IADB, AFDB, EIB va
EBRD

3%

IIL Trii phiéu doanh nghi¢p

6

Trai phiéu niém yét c6 thoi gian ddo han
con lai dudi 1 ndm, ke ca trai phiéu chuyén
doi

8%

Trai phieu niém yet c6 thoi gian ddo han
con lai tr 1 dén dudi 3 ndm, ké ca trai
phiéu chuyén doi

10%

Trai phiéu niém yét c6 thoi gian ddo han
con lai tr 3 ndm dén dudi 5 nam, ke ca trai
phi€u chuyén doi

15%

Trai phiéu niém yét c6 thoi gian déo han
con lai tr 5 ndm trd 1€n, ke ca trai phicu
chuyén doi

20%

Trai phiéu khong niém yét c6 thoi gian ddo
han con lai dudi 1 nam, ké ca trai phi€u
chuyén doi

25%

Trai phiéu khong niém yét c6 thoi gian d4o
han con lai tir 1 ndm dén dudi 3 ndm, ké ca
trai phiéu chuyén dbi

30%

Trai phiéu khong niém yét c6 thoi gian d4o
han con lai tir 3 ndm dén dudi 5 ndm, ké ca
trai phiéu chuyén dbi

35%

Trai phiéu khong niém yét ¢6 thoi gian ddo
han con lai tor 5 ndm trd 1én, ké ca trai

phiéu chuyéen doi

40%




CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, Tang 28, Toa nha Petroland, S6 12 Tan Trao, P.Tén Phd, Quan. 7, TP. HCM

IV. Cb phiéu
8 [Co phiéu phd thong, cb phiéu wu dai cua 10% -
cac to chic niém yét tai S¢ giao dich
Chiing khoén Thanh phé HO Chi Minh;
chirng chi quy mé
9  |C6 phiéu phé théng, cb phiéu wu dai cua 15% -
cac td chirc niém yét tai S¢ Giao dich
Chung khoan Ha Noi
10 |[Co phiéu phd thong, cb phiéu wu dai cac 20% -
cong ty dai ching chua niém yét, dang ky
giao dich qua hé théng UpCom
11 |C6 phiéu phd théng, ¢d phiéu vu dai cia 30% .
cdc cong ty dai ching dad dang ky luu ky,
nhung chua niém yét hodc dang ky giao
dich; c6 phiéu dang trong dot phat hanh 14n
dAu (IPO)
12 |C6 phiéu ctia cac cong ty dai chung khéc 50% 2.868.171.509 1.434.085.755
V. Chimg chi quy diu tw chimg khodn.
Quy dai chiing, bao gém ca cong ty dau tu - @
13 |chimg khoén dai ching 10% / >/
o A = A X v 71/ TRAC
Quy thanh vién, cong ty dau tu ching -(/ 2l bic
14 |khoan riéng & 30% =17
VI. Chimng khoin bj han ché giao dich. \d\ vi
15 |Chimg khodn bi tam ngimng giao dich 40% - W\
16 |Chimg khoan bj hiy niém yét hity giao dich 50% TN
VIL Ching khodn khic.
17 |CO phan, phan von gbép va cac loai chimg 80% 5.570.888.168 4.456.710.534
khodn khéc
18 |Céc tai san dau tu khac 80%
VIIL Riii ro ting thém (néu c6) (dwge xic dinh trén co s von chii s hiru da trich 1ip ddy dii cic khoan dy phong)
Ma chirng khodn. Mirc ting thém Quy mo rii ro Gia tri rii ro
1 |CPS 20% 4.456.710.534 891.342.107
N
A.

TONG GIA TRI RUI RO THI TRUONG (A = I+II+III+IV+V+VI+VII+VIII)

6.782.138.396
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CONG TY CO PHAN QUAN LY QUY PAU TU CHUNG KHOAN THAI DUONG
Phong 28-10, Tang 28, Toa nha Petroland, S6 12 Tan Trao, P.Tan Phu, Quan. 7, TP. HCM

B. RUI RO THANH TOAN
Logi hinh giao djch Gid trj réi ro .
@D | 2 3) 4) (5) (6) Tong gid tri rii ro
, 0% | 0,8% | 3,2% | 4,8% 6% 8%
L. Riii ro trwéc thoi han - - - - - 7.633.546 7.633.546
thanh toan.
1 Tl gl o6 ki b, obe - 7.633.546 7.633.546
khoan tién cho vay khdng c6
tai san bao dam va cac khoan
phai thu tr hoat dong giao
dich va nghiép vu kinh
doanh chirng khoan
2 |Cho vay chimg khoan/Céc -
théa thuan kinh té ¢ cing
ban chét
3 [Vay chimg khoan/Céc thoa .
thuan kinh t& c¢6 cung ban
chat
4 |Hop dong mua chimg khoan - -
¢ cam két ban lai/Céc théa T‘_?&
thuén kinh t€ c6 ciung ban ONG TY
chit HEM LU
- A TUV
5 |Hop dong ban chimg khoan . ™NHEET
¢6 cam két mua lai/Céc thoa [EM TOA
thuan kinh t§ c6 cing ban MVEL
chit ;;O//C
6 |Hop dong cho vay mua ky - -
quy (cho khach hang vay
mua ching khoén)/Céc thoa
thuan kinh t& c6 cing ban
chit
IL. Riii ro qud thoi han thanh toan 1.881.338.690
Thoi gian qua han Hé s riii ro Quy mo riii ro Gia tri rii ro
1 Tir 0 dén 15 ngay sau thdi han thanh toan, 16% - -
chuyén giao chimg khoan
2 |Tir 16 dén 30 ngay sau thoi han thanh toan, 32% - -
chuyén giao chimg khoan
3 [Tir31 dén 60 ngay sau thoi han thanh toan, 48% - - 8 é_?
chuyén giao chimg khoén / G_\TY
4 Tir sau 607 ngdy trd 1én sau thoi han thanh 100% 1.881.338.690 1.881.338.69Q' DH_A‘N
toan, chuyén giao chirng khoén ¢ QUY B
IIL Riii ro ting thém (néu c6) - IC '36(:
s 4o A e o4 2 oA o .
g: ltlt:;; t(;gittl;tg O T o e Sy Mikc ting thém Quy mo rii ro Gia tri rii ro . ﬂb/'(
B. TONG GIA TRI RUI RO THANH TOAN (B=I+II+I1I) 1.888.972.236
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C. RUI RO HOAT PONG (TINH TRONG VONG 12 THANG)

I.  |Tong chi phi hoat ddng phit sinh trong vong 12 thang tinh tdi thang 06 nim 2020 3.168.477.555

IL. |Cac khoén gidm trir khoi tong chi phi =
1. Chi phi khdu hao =
2. Chi phi/Hoan nhép dy phong giam gi4 diu t chimg khoan ngén han -
3. Chi phi/Hoan nhép dy phong giam gia d4u tu chimg khoan dai han -
4. Chi phi/Hoan nhap dy phong phai thu kho6 doi -

111 Téng chi phi sau khi gidm trir (IIL =1 - IT) 3.168.477.555
IV. [25% Tong chi phi sau khi giam trir (IV = 25% I1I) 792.119.389
V. 120% Von phép dinh cua t6 chire kinh doanh chirg khoan 5.000.000.000
C. TONG GIA TRI RUI RO HOAT PONG (C=Max{IV, V}) 5.000.000.000
D. TONG GIA TRI RUI RO (A+B+C) 13.671.110.632
III. BANG TONG HQP CAC CHI TIEU RUI RO VA VON KHA DUNG

STT Cic chi tiéu Gi trj riii ro/ von kha dung | Ghi chii (néu c6)

1 Tong gid trj rii ro thj truong 6.782.138.396

2 Tong gid tri rui ro thanh toan 1.888.972.236

3 Téng gid tri rui ro hoat dong 5.000.000.000

-+ Tong gid tri rii ro (4 =1+2+3) 13.671.110.632

D Von kha dung 27.467.007.335

6 Ty 1¢ von kha dung (6=5/4) 200,91%
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