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CONG TY €O PHAN CHUNG KHOAN DAU KHI
S6 18 Ly Thwimg Kiét, quin Hoan Kiém_ T.p Ha Nai, Viét Nam

BAO CAO CUA BAN GIAM POC

Ban Gism dbc Cong ty C& phin Chimg khoan Dau khi (sau dy goi tt 13 “Céng ty") trith bay Béo cdo ciia minh va
Biéo cdo tf I an toan tai chinh cfia Céng ty tai thii diém 31 thang 12 n¥m 2019,

CONG TY

Céng ty Cé phin Chitng khoan Diu kh! dwoc thanh I8p va hoat d-jng theo Gidy phép hoat dong kinh doanh chimg
kho#n sé 26/UBCK-GPHBED do Uy ban Chiing khoén Nha mréc cap ngay 19 thing 12 nim 2006 va Gidy phép didu
chinh 54 15/GPBC-UBCK do Uy ban Chimg khodn Nha muée ¢dp ngay 18 thang 02 nim 2011 |

Tru & ciia Cong ty tai; S6 18 Ly Thudme Kiét, quan Hoan Kiém, T.p Ha N&i, Viét Nam, !
HOIPONG QUAN TRI, BAN GIAM POC VA BAN KIEM SOAT |

Céc thanh vién cia Hoi dong Quan tri trong nim va tai ngay 1ip bdo cdo ndy bao gbm:

Ong Nguyén Anh Tudn Chii tich
Ba Hoang Hai Anh Pho chil tich B4 nhiém ngay 03/05/2019 va

Mién nhigm neay 15/01/2020
Bi HEVidtHa Uy vién Bd nhidm ngay 15/01/2020 —C
Ong Trinh Thé Phirong 0y vika - i
Ong FPham Anh Birc Uy vién W T0A
Ong Nguyin Xuin Hune Uy vién B& nhiém ngay 26/04/2019 SC
Céc thanh vién clia Ban Gidm dbe d3 digu hanh Cong ty twong niim va tai ngay 1ip béo cdo niy bao gdm: =
Ba Hodng Hai Anh Giam dée MiEn nhiém ngdy 26/04/2019
Ong Neuyén Xuin Hung Phé Gidm dbc thubng tryc Chiju tréch nhiém diéu hanh Céng

Cong tv ty tir 26/04/2019

Ong Bii Huy Long Phé Gidm dée B& nhigm nsay 06/04/2019
Ong Nguyén Tén Linh Pho Giim dbc Mién nhiém ngay 02/02/20192

Cdc thinh vién cia Ban Kiém sodt bao gém:

Ong Nzuyén Vin Nhiém Trudng ban
Ong Bii Thé Anh Uy vién

Bia Nguyén Thi An Uy vién
KIEM TOAN VIEN

Céng ty TNHH Hang Kiém toan AASC dd thyre hign kifm todn Bdo cdo tv 18 an todn tai chinh cho Céng ty,
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CONG TY CO PHAN CHIUNG KHOAN DAU KHi
S$6 18 LY Thuimg Kiét. quin Hoan Kiém, T p Ha Nji, Viét Nam

CONG BO TRACH NHIEM CUA BAN GIAM POC DOI VOI BAO CAO TY LE AN TOAN TAI CHINH

Ban Gidm dbc Cong ty dim bio ring h¢ thing thong tin va hé thbng kiém sodt ndi bo duge xiy dung va duy tr] dé dam
bdo ty 18 an todn 14i chinh dugc phin dnh trung thie, hop 1y tai bét cir théi diém nao theo nhimg véu chu cia Thong tu
50 87/2017/TT-BTC ngay 15 thang 08 nam 2017 cita B Tai chinh quy djnh chi tiéu an toan tai chinh va bién phap xi
1y déi véi cdc t& chirc kinh doanh chimg khodn khéng dép img cac chi tiéu an todn tai chinh.

Ban Gidm dbc Céng ty cam két d2 tuin thd nhimg vén ciu ciia Théng tr s6 87/2017/TT-BTC ngdy 15 thing 08 nim
2017 ciia BY Tai chinh quy dinh chi tiéu an toan tai chinh vi bign phép xir Iy 461 vdi cic 16 chire kinh doanh chimg
khodn khdng ddp img cdc chi tiéu an todn thi chinh ong viéc 15p va trinh bay Béo cdo ty 12 an toan tai chinh tai ngay
31 thing 12 ndm 2019.

Cam két khic

Ban Giam déc cam két ring Cng ty tudn thil Nghi dinh 71/2017/NB-CP nghy 06/06/2017 cita Chinh phii hiréng din vé
quin trj cong ty dp dung déi véi cong ty dpi chiing vi Céng ty khing vi pham nghia vu cing bé théng tin theo quy dinh
tai Thong w s6 155/2015/TT-BTC ngdy 06/10/2015 cia B Tii chinh huéng din céng bd thing tin trén Thj truémg
chimg khodn.

PHG GIAM DOC PHY TRACH
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84: 160320.007/BCTC.KT2
BAO CAO KIEM TOAN POC LAP

Kinh giri: Quy Cb déng, Hji ddng Quin tri vd Ban Giam dbe
Céng ty Ci phin Ching khoin Diu khi

Chiing tii di kiém todn Béo cdo ty 1& an todn tai chinh tai thod diém 31 thang 12 nim 2019 kém theo eta Cong Ly
C6 phén Chimg khoan Déu khi duge lp ngdy 16 thang 03 nam 2020, tir trang 06 dén trang 14, d& dugc Ban Gidm
dbc cia Cong ty C phén Chimg khodn Diu khi lip theo cic quy dinh vé lip va trinh bay bdo cdo tai Thong tu sb
72017 TT-BTC ngdy 15 thing 08 nam 2017 cia B§ Tai ehinh quy dinh chi tiéu an toan tii chinh va bién phap xl
Iy dbi véi cdc t& chire kink doanh chitng khodn khing ddp ing céc chi tiéu an toan thi chinh.

Tréch nhiém caa Ban Gidm déc

Ban Giam dée Cong ty chiu trach nhidm vé vige ldp va trinh bay Bdo cdo ¥ 1§ an toan tai chinh cia Cong ty theo
cée quy dinh phép Iy v& l3p va trinh bay bdo cdo tai Théng tr s 87201 TT-BTC ngay 15 thang 08 ndm 2017 cla
B4 Tai chinh quy dinh chi tifu an todn tAi chinh va hign phdp xir ly dfi véi cde td chirc kinh doanh chimg khoin
khéng dap img cdc chi tiéu an toan tii chinh va chiu trich nhidém vé kidm sodt néi bo ma Ban Gidm dbe xée dinh 1a
cin thift 4é dam bio cho vige 1&p v trinh biy Bdo cdo t¥ 12 an toan tai chinh khéng c6 sai sét trong yéu do gian lan
hiodc nhim 1in.

Tréich nhiém ciia Kifm todn vién

Trach nhiém cia ching t6i 12 dua ra ¥ kién vé Bdo cdo ty 18 an toan tai chinh dua wén két qua cda cude kiém toan.
Chiing t6i da tién hanh kifm todn theo Chudn muc kifm to4n Viét Nam sé 800 - “Luu ¥ khi kism toén béo céo tii
chinh duge 18p theo khubn khé vé lap va trinh bay bdo cdo tai chinh cho muc dich dic bi#t” v edc Chudn muye
kiém todn Viét Nam khédc co lién quan. Céc chudn muc niy yéu ciu chimg t5i tuin tha chufn muc va cic quy dinh
vé dao dirc nghé nghiép, 13p ké hoach va thuc hién cuéc kiém todn dé dat duge sy dim bio hop 1y vé viéc lisu Bdo
cdo 1§ 1€ an toan tai chinh coa Céng ty ¢d con sai s6t trong yéu hay khéng.

Céng vige kiém todn bao gbm thyc hign céc thi tuc nhim thu thip cic bing chimg kidm todn vé cac sb lidu va
Ihuyét minh trén Béo cdo ty 1€ an todn tai chinh, Cac thi tuc kiém todn dugc lwa chon dua trén xét dodn cia kiém
todn vién, bao gém danh gi ri ro o6 sai sét trong véu trong Bao cdo ty 1§ an todn tai chinh do gian 1in hoic nhim
lin. Khi thue hién dénh gid céc mi o ndy, kiém todn vién da xem xét kiém sodt ndi bd cia Céng ty lién quan dén
viéc 1dp va trinh biy Béo céo ty € an todn tai chinh trung thie, hop 1y nhim thiét k& cac thil tye kidm todn phtt hop
vl tinh hinh thue 1€, tuy nhién khéng nhim muc dich dua ra ¥ kién vé hidu qua ciia ki®m sodt ndi b cia Cong ty.
Cong viée kiém toan cling bao gom dinh gid tinh thich hop cia céc chinh sach ké todn duoc ap dung va tinh hop Iy
clia c4e wée tink ké todn cda Ban Gidm ddc cling nhu danh i vige trinh bay téng thé Bao cdo ty 1€ an toan tai
chinh.

Chuing téi tin trdmg ring cdc bing chimg kidm todn ma ching tai di thu thip duge 13 déy it vi thich hop lam co sé
cho v kién kiém toan ctia ching 18i.

Y kién ciia Kiém todn vién
Theo ¥ kién ela chiing t5i, B&o céo t¥ 18 an todn tai chinh ctia Cong ty C6 phén Chimg khodn Diu khi tai thiri didgm
31 thang 12 ndm 2019 3 duoc lp trén c4e khia canh trong véu, tudn tha theo céc quy dinh vé 14p va trinh bay bdo

cido tai Théng tu s 87/201 7/ TT-BTC ngay 15 thang 08 nam 2017 cia B Tai chinh quy dinh chi tifu an toan tii
chinh v bién phap xi 1§ d6i v&i cde tf chire kinh doanh chimg khodn khong dap tng cac chi tidu an toan tii chinh.
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Chinh sdch ké todn

Khéng phu nhin ¥ kién néu trén, ching t6i liu ¥ ngudi doc ring Bdo cdo t 1€ an toan tdi chinh nay dwoc lap dé
gitip Cong ty C& phan Chimg khodn Déu khi d4p tmg cde véu cu cia co quan quan 1¥ Nha nuwée. Vi thé, Béo cdo
ty 12 an todn tai chinh nay ¢é thé khéng phir hgp dé s dung cho mue dieh khée.

Yin dé khae

Cfing ty C6 phén Chimg khodn Déu khi 43 l4p mét b§ Béo cdo tai chinh cho nim tai chinh két thic ngay 31 thing
12 nim 2019 theo Chuan myc ké toin, Ché d6 ké todn Viét Nam 4p dung déi vdi cong ty chime khodn va cdc quy
dinh phdp 1y ¢6 lidn quan dén vige lap va trinh bay béo cdo tai chinh va ching t6i dd phat hanh bdo cdo kiém todn
vé bdo cdo tai chinh 46 cho Céng ty Cé phin Chimg khoan Déu khi vao ngdy 16 théng 03 nam 2020,

Cong ty TNHH Hing Kiém toin AASC

e

Vi Xudin Bién Ngd Hoang Ha

Phé Téng Giam déc Kiém todn vién

Gidy chimg nhin ding kv hanh nghé kidm todn Giy chimg nhin dang ky hanh nghé kiém todn
S6: 0743-2018-002-1 S6: 3999-2018-002-1

Ha Nji, nady 16 thing 03 ndm 2020




CONG TY €O PHAN CHUNG KHOAN CONG HOA XA HQI CHU NGHIA VIET NAM
DAU KHi Pie lip - Ty do - Hanh phiic

S0;
Wiv: Bho cdo o 18 an todn tii chinh

Kinh giti: Uy ban Chimg khodn Nha nuée

BAO CAO TY LE AN TOAN TAI CHINH
Tai théri diém 31 thing 12 nam 2019

Chung tbi cam doan ring:

(1) Bdo cdo duge xdy dung rén co sé sb lidu duge cip nhit tai ngay 1ap béo cho theo ding quy dinh tai Thing t sb
87/2017/TT-BTC ngdy 15/8/2017 cla BS Ti chinh quy dinh chi tidu an toan tai chinh vi bién phap xir ly 46i vai
cic td chire kinh doanh chimg khodn khéng dép \me cée chi tifu an todn tai chinh;

{2) Déi vi nhimg vin dé 6 thé anh hudng dén tinh hinh t3i chinh cia Céng ty phat sinh sau ngiy l§p bdo cdo niy,
chitng téi cdp nhit trong ki bio cdo tiép theo;

(3) Ching t6i xin hoan toin chiu trich nhiém tmrée phip ludt vé tinh chinh xdc va trung thye ciia ndi dung béo cdo,

-~
--"'"'_F.-'_._'_'__-
Va Thi Trd My Nguyén Thj Huong , PHO GIAM BOC PHY TRACH
Ké ton trurdmg Truémg phong Quan trj rii ro va kigm b2 A A
sodt ndi bd o/ Vayen Keiin e.-W-
Ha Néi, ngay 16 thing 03 ndm 2020
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CONG TY CO PHAN CHUNG KHOAN DAU KHI

Sb 18 Ly Thutmg Kiét, quin Hoan Kiém, T.p Ha Noi,
Viét Nam

Bdo cio ty 1§ an todn tii chinh

Tai thoi diém 31 théng 12 nam 2019

BAO CAO TY LE AN TOAN TAI CHINH

Tai thii diém 31 thing 12 nam 2019

1. BANG TiNH VON KHA DUNG

STT

NQI DUNG

VON KHA DUNG

Von khi dung

Khodn giim trir

Khoin ting thém

A

NGUON VON CHU SO HUU

(1)

(2)

(3)

1

Von gép clia chi s hitu khong bao gom cé phén
wuu dii hodn lai (néu cb)

J956.413.000.000

[ %]

Thing du vn cb phin khéng bao gém cé phin
uu ddi hodn lai (néu co)

67.439.970.360

Co phifu qu¥

4

Quyén chon chuyén dbi trdi phicu - Ciu phin vén

Vin khic ciia chii s hitu

Chénh léch ddnh gis 1ai sin theo gid o hop 1y

(12.500.000.000)

Q0| =J] O] LA

Qug dur trir bo sung vén diéu 18

Quf dy phong tai chinh va ri ro nghiép vo

3375291.015
3.364.941.013

Qu¥ khic thudc von chi sé hitu

Lgi nhuéin chua phan phdi

(41.276.780.210)

a0 du dy phing suy gidm gid trj tii sin

16.953 096,573

12

Chénh léch danh gid Jai tai san cb dinh

13

Chénh léch ty gia hoi dodi

14

Céc khodn ng cd thé chuyén déi

15

Toiin b philn gidm di hodc tang thém cia cdc
chimg khodn tai chi tidu ddu tr tai chinh

12.500.000. 000

16

Vén khéc (néu cd)

1A

Tong

648.269.518.749

Tii sin ngin hyn

Tai sin tai chinh

P —] =

Tién vil cdc khodn tuong duong tidn

Céic tdi san thi chinh ghi nhin théng qua 15715
(FVTPL)

- Chimg khodn tiém fn nii ro thi trnedmg

- Chimg khoén bj giam trir khoi von kha dung

Céc khoin diu or nim gitt dén ngay déo han
(HTM)

- Chimg khodn tiém &n rii ro thi truome

- Chimg khoén bj gidm trir khéi vén kha dune

Céac khodn cho vay

Tii sin thi chinh sin sing d¢ ban (AFS)

- Chimg khodn tiém &n riii ro thi tnréme

- Chimg khodn bj gidm trir khéi von kha dung

Dy phéng suy gidm gia trj cdc tai san t3i chinh va
ti san thé chip

Céc khoin phdi thu (Phai thu ban cdc tai san tai
chinh; Phai thu v dy thu cd tire, tién 18 tir cdc tai
sén tai chinh)

- Cic khoan phii thu c6 théd han thanh todn con
lai tir 90 ngdy o xudng

- Cée khodn phai thu cd thai han thanh todn con

lai trén 90 ngly

2.038.950.686

<P IY TR




CONG TY CO PHAN CHUNG KHOAN DAU KHI

S5 18 Ly Thudmg Kiét, quan Hoan Kiém, T.p Ha Néi,
WVigt Nam

Bio cdo t¥ 12 an todn thi chinh

Tai théri diém 31 thing 12 ndm 2019

BAO CAQ TY LE AN TOAN TAI CHINH

Tai thei didm 31 thing 12 nim 2019

L. BANG TINH VON KHA DUNG

5TT

NQI DUNG

VON KHA DUNG

Von khi dung

Khodn gidm trir

8

Chimg quyén c6 bao dim chua phat hinh hét

Khodn ting thém

Chimg khodn co s& phyc vu muc dich phing
ngira rii ro khi phét hanh chimg quyén cé bao
dim

10

Phai thu céc dich vu cdng ty chitng khoin cung
£
cap

= Cac khoan phai thy cd thét han thanh todn con
lai tir 90 ngdy trér xudng

- Cée khoan phéi thu ¢6 thai han thanh todn cén
lai trén 90 ngay

3.294.231.327

11

Phai thu néi bé ngén han

- Phii thu ndi b cb thai han thanh todn con lai e
90 ngay tré xudng

- Phai thu ndi b ¢f thid han thanh todn cén lai
trén 90 nody

Phai thu v& 161 giao dich chimg khodn

- Cac khoan phai thu cd thid han thanh todn con
lat tir 90 ngdy trér xudng

- Cac khoan phéi thu ¢ thiv han thanh todn con
lai trén 90 ngay

Céac khoan phai thn khic

- Phai thu khdc co thiri han thanh todn cin lai tir
90 ngdy trér xudng

- Phii thu khic c¢ thii han thanh todn con lai trén
0 ngﬁi}i

3.463.131.136

14

Dy phéng suy gidqm gid tri cdc khoan phai thu

Tra treée cho ngwdd bin

Taisin ngin han khie

Tam tmg

- Tam {mg co thii han hodn tng con lai tic 90
ngay trér xudn 4

- Tam @ng c6 thasi han hodn img con lai trén 90
ngdy

1.400.842.001

Vit tur vin phong, cong cu dyng cu

1.154.235.074

Chi phl tra trirée ngiin han

360.430.106

Cim cf, thé chép, k¥ quf, ky cuge ngin han

Thué gid trj gia ting dirge khiu trir

Thué va c4c khodn khde phai thu Nha nudc

T&i san ngfin han khic

1.780.646.725

SO =1 | LA s | b

Dir phang suy gidm g tri tAi sin ngin han khéc

Tﬁﬁg

15.492.4067.075

Tai sin dai han

Tai sdn tai chinh dai han

Céc khoan phai thu dai han




CONG TY CO PHAN CHUNG KHOAN DAU Kui Bio cdo t¥ Ié an toan tii chinh
86 18 Ly Thwemg Kiét, quin Hoan Kiém, T.p Ha Noi,
Viét Nam Tai thin diém 31 thing 12 nim 2019

BAO CAO TY LE AN TOAN TAI CHINH
Toi thévi diém 31 thang 12 ndm 2019
L BANG TiNH VON KHA DUNG

VON KHA DUNG

STT |[NOTDUNG = r = =
Vin khi dung| Khodn gidm trir| Khodn ting thém

2 |Chc khodn diy tur

2.1 |Céc kho#n dau t ndm gift dén ngay dio han
- Chirng khodn tiém &n mii ro thi truémg
- Chitng khodn bj gidm trir khai von kha dung -

2.2 |Pdu tr vio céng ty con -

2.3 |Biu tu vio céng ty lién doanh, lién két -

2.4 |Bdu tr dai han khic 4
I |Taisén c6 dinh 13.391.592.963
Il |Bit dfng sin diu tuw -
IV  |Chi phi xdy dung co bin d& dang 1.884.987.300
V  |Taisdn dai han khac

1 |C8m cb, thé chap, ki qui, ki croc dai han 1.379.297.250
2 |Chi phi tra tnrde dii han 6.513.271.286
3 Tai san thué thu nhip hoin lai =
4 |Tién ndp Quy hb tro thanh todn 12.996.429.929
5 Téi sin dai han khac -
VI |Du phing suy gidm gid tri tii sin dai han

Cde chi tidu tai san bj coi 14 khodn ngeal o, o6 ¥ -
kién trdi ngiroc holic tir chéi dua ra ¥ kién tai bio
cdo tai chinh d3 dwge kidm todn, sodt xét md
khéng bj tinh gidm trit theo quy dinh tgi Difu 3

1C |Téng 41.365.578.728

D |Tiisin k¥ qui dim bdo

1 |Gid i ky quy

1.1 |Gid wi déng gép vao quy h tro thanh todn ciia =
Trung tim Liru ky chimg khoan (36 voi thi
mréme chime khodn phdi sinh)

1.2 |(Gia tr] déng gdp vio qui bi trir ciia ddi tic thanh -
todn trung tim 461 voi vi thé mé cia chinh thanh
vién bit trir (d6i voi thi treémg chimg khodn phai
sinf)

1.3 |Khoin ky quy bang ti#n vi gid tr] bao 13nh thanh -
todn ciia ngén hing khi phét hinh chime quyén c6
béo dim

2 (g tr] tai sin bdo dim cho cic nghia vy phai ta -
c6 thid han con lai wén 90 ngay

1D |Ting s

VON KHA DUNG = 14-1B-1C-1D 591.411.472.946




CONG TY CO PHAN CHUNG KHOAN DAU KHI

S6 18 Ly Thuémg Kiét, quin Hoan Kiém, T.p Ha N,
Viét Nam

Bio cdo t¥ I€ an todn tai chioh

Tai thei difm 31 thang 12 ndm 2019

BAQ CAO TY LE AN TOAN TAI CHINH

Tai thiti diém 31 thing 12 ndm 2019

II. BANG TINH GIA TRI RUI RO

A |RUIRO THI TRUONG

Cic hang myc diu tw

H& sé riii ro

Quy mb rii ro

Gia trj rai ro

(1)

(2)

B=)x(2)

I

Titn vi cde khoin tuong dwong tién, cong ey thj trudmg tién té

Tién miit (VND)

0%

29.861.603 953

Cic khoan twong duong tien

0%

3.500.000.000

1
2
3

Gidy tr co gid, cng cu chuyén nhwrong trén thi
trirdmg tidn 18, chimg chi tidn gii

0%

50.000.000.000

Trii phiéu chinh phit

Trdi phitu Chinh phi khong tra 13

0%

Trdi phiu Chinh phil tra 131 suit cudng phigu

!:..Jl'-.ﬂl-h:

Trdi phigu Chinh phii (bao gdm cong trdi va trai
phiéu céng trinh 43 phat hanh trede day), Trai
phigu Chinh phil cdc nirée thuge khéi OECD hodc
duge bio lanh béi Chinh phi holic Ngin hing
Trung womg clia cac nude thude khéi nay, Trii
phiéu dugc phat hanh béi cdc th chirc quéc té
[BRD, ADB, IADB, AFDB, EIB va EBRD

3%

Trii phiéu doanh nghiép

15.046.290.411

oy

Trél phiéu niﬁfn }fét o thot gian dao han ¢dn lai
dudi 1 nim, k& ca teai phidu chuyén ddi

8%

Tréi phifu niém yét c6 thir gian dao han cén lai ti
1 dén dudi 3 nam, ké ca trai phiu chuyvén ddi

1024

Tréi phifu niém yét c6 thoi gian d4o han con lai tir
3 &fn dudi 5 nim, I ca trdi phidu chuyén ddi

15%

Trdi phiéu niém vét c6 thoi gian déo han con lai tir
5 ndm tré 12n, kE ca tai phidu chuyén ddi

20%

Tri phitu khéng niém yét cé thoi gian dio han
cin lai dudi 1 nim, k& ¢ trdi phidu chuvén dii

25%

Trdi phiéu khong niém yét ¢ thoi gian dio han
cin lai tir 1 dén dudd 3 n#m, ké ca trai phidu
chuyén déi

30%

50.154.301.370

15.046.290.411

Tréi phiéu khong nidm yét c6 théi gian ddo han
con laitir 3 dén duéi 5 nam, ké ca trdi phiéu
chuvén dbi

35%

Tréi phicu khdng niém yét o thi gian déo han
cin lai tir 5 nam trd 18n, kE ca trai phigu chuyén 46i

4054

Co phitu

47.350.437.778

]

C4 phigu phé théng, ¢é phifu wu dai cia céc td
chitc niém yét tai 5& Giao djch Chimg khoan Hb
Chi Minh; ching chi qu§ mé&

10%%

1.584.356.040

158.435.004

C6 phiéu phé théng, ¢é phiéu wu di cia cac td
chite niém yét tai $& Giao djch Chimg khodn Ha
N&i

15%

11.509.282.000

1.696.392.300

10

C phigu phd théng, ¢ phidu wu dii cac céng tv
dai ching chwa niém yét, ding ky siao dich qua hé

théng UpCom

20%

6£.907.674.300

1.381.534.860

10
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CONG TY CO PHAN CHUNG KHOAN DAU KHi

S5 18 Ly Thurims Kidt, quén Hodn Kiém, T.p Ha Nai,
Viét Mam

Bdo cdo t§ 12 an todn tii chinh

Tai thiri diém 31 thing 12 nam 2019

BAO CAO TY LE AN TOAN TAI CHINH

Tai thii diém 31 thang 12 nim 2019

II. BANG TINH GIA TRI RUI RO

A |RUI RO THI TRUGNG

Cic hang muc diu or

Hg 56 rii ro

Cluy md rdi ro

Gid tri riii ro

(1)

(2}

(@)=} x(2)

11

C6 phiéu phd théng, c& phidu wru dai clia cdc cong
ty dai chimg & ding k¥ luu ky, nhung chua nidm
yét hofic dang ky giao dich; ¢b phiéu dang trong
dot phét hanh 14n diu ((PO)

3%

12

Ci phiéu ciia céc cdng ty dai ching khac

0%

88.228.150.028

44.114.075.014

Chitng chi qu§ d3u tr chimg khodn

13

Qu¥ dai chiing, bao gém ¢4 céng ty ddu tr chimg
khodn dai ching

10%

Quj thanh vin, céng ty diu tr chimg khodn riéng
&

30%

Ching khodn bj han ché giao dich

1.186.250

Chimg khodn bj tam nglmg giao dich

4%

Chimg khodn bi hiy niém yet, hity giao dich

0%

2372500

1.186.250

Chimg khodn phii sinh

Hop dong romg lai chi s6 ¢6 phifu

8%

Hop déng twong lai tral phiéu chinh phi

3%

Ching khodn khae

104.552.820.552

6 phan, phin v6n gop va cac loal ching khodn
khic

B0%a

130.691.025.65%0

104,552.820.352

20

Cé phiéu nigm yér trén cac thi irrdmg mrde ngodi
thude chi s dat chudn

25%

21

Cé phiéu niém yét trén cac thj ruémg nude ngodi
khing thue cic chi sé dat chudn

100%

22

Chimg quyen cé bio dam niém yét trén S& giao
dich Chimg khoén Thanh phé Hé Chi Minh

8%

Chimg quyén cé bao dam niém vét trén 5& giao
dich Chimg khodn Hi N6i

10%

Chimg quyén ¢6 bao dam do céng ty ching khoan
phat hinh

Chimg khodn hinb thanh tir hogt ding phing ngira
riii ro cho chimg quyen ¢6 bio dam do céng ty
chimg khoan d3 phat hanh (truémg hop chimg
quyén cé bao dam khéng cé 14i)

Phan chénh léch giira gid tri chimg khodn cor sé
diing dé phéng ngira rii ro v gi4 trj chimg khodn
cor sér céin thiét @& phong ngira rid ro cho chime
guyvén co bao dim

=

Rili ro ting thém (néu c¢d) (dwge xde dinh trén co s& vén chii s¢ hiru d3 trich lip diy di

cdc khodn dir phing)

s

TONG GIA TRI RUI RO THI TRUONG (A= I+ IHIVHV+VIFVILVIID)

166.950.734.991

11




CONG TY CO PHAN CHUNG KHOAN DAU KHi Bio cdo t¥ I§ an toan tai chinh
Sé 18 Ly Thuimg Kiét, quin Llodn Kiém, T.p [1i Noi, Viét Nam Tai thoi difém 31 thing 12 ndim 2019

BAO CAO TY LE AN TOAN TAI CHINH
Tai thoi diém 31 thing 12 ndm 2019

I. BANG TINH GIA TRI RUI RO
B |[RUIRO THANH TOAN

Gid trj rii ro (VND) Thng gif trj rii

Loai hinh giao dich (1} (2) (3) (1) (5} (6) ro

HE 56 rii ro 0,0% 0,8% 3.2% 4,8% 6,0% 8,0%
[ Riii ro tridie thid han thanh lodn B.458.648.334
1 |Tién giri e6 ky han, cdc khoan tién cho vay

khéng o6 1ai san bao dam vil ede khodn phai thu

tir hoat déng giao dich va nghiép wo kinh doanh

chimg khodn va cic khodn myc tidm dn rdi ro

thanh todn khic - 08.145.023 - - S.011L.500.000] 3.349.003.311 B.458.648.334
2 |Cho vay tai sin thi chinh/Céc thoa thufn kinh té

c6 cling ban chit - - - - - - -
3 [Vay tai san thi chinh/Cée thoa thudin kinh té c6

cing ban chit - - - - - - -
4 |Hop ding mua tai san tai chinh ¢ cam két ban

lai/Cée thoa thudn kinh té ¢6 cling bin chit - - - . - - :
5  |Hop ddng bin tai san thi chinh cd cam két mua

lai/C#c thoa thudn kinh té e6 cliing ban chit - - - - - - =

12
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CONG TY CO PHAN CHUNG KHOAN DAU KHi Bio cdo ¥ ¢ an (oin i chinh
5618 Ly Thuimg Kiét, quin Hodn Kigm, T.p Ha Mo, Vigt Nam Tai thiri diém 31 thing 12 nim 2019

BAO CAO TY LE AN TOAN TAI CHINH
Toi thivi didm 31 thdng 12 nim 2019

Chi tiét hé 56 rili ro thanh todn theo déi tic duge Céng ty xdc dinh nh sau;

5TT Pii tic thanh todn cho td chive kinh doanh chirng khodn H& s riti ro thanh tedn
1 |Chinh ph, cde t chire phét hinh duge Chinh pht bdo lnh vi Ngin hing Trung wong cde nude thude khéi OECD; Uy ban Nhin din tink, thinh 0%
phé trwe thude Trung wong;
SérGiao dich Chimg khodn, Trung tdm Lauu k¢ Cliimg khodn 0,8%
T6 chire tin dyng, t8 chite 14i chinh, t& chirc kinh doanh chimp khoan thanh 1ap & cae nudc thude kbl OECD va o6 hé s& tin nhigm dap (g cac 3.2%
ditu kién khic theo quy dinh ndi b cita t& clute kinh doanh chimg khodn
4 |Té chirc tin dung, 18 chirc tai chinh, t& chirc kinh doanh chimg khodn thanh Iap ngodi cde nude OECD; hosc thinh 13p tai cde nude thubc khéi 4,80
OECD va khong dap fmg cie diéu kién khic theo quy dink ndi ba cia td chiic kinh doanh chimg khodn
5 |Td chire tin dyng, t chire tai chinh, t& chite kinh doanh chimg khodn thanh 18p v& hoat déng tai Vict Nam ,0%
6 |Céctd chire, cAnhan khdc 8.0%
Ii  [Riiro qua thivi han thanh todn 24.393.218.120
Thdi gian qué han Hésbriiro| Quymériiro]  Gid tririiro
l Tir 0 dén 15 ngdy sau thivi han thanh todn, chuyén giao chimg khodn 16%% 289.000.000 46,240,000
2 |Tir 16 dén 30 neay sau thii han thanh todn, chuyén giao chimg khodn 2% RR.000.000 28.160.000
3 |Tir31 dén 60 ngdy sau thai han thanh todn, chuyén giao chimg khodn 48% - -
4 |Tir 60 ngdy trér 1én sau thiv han thanh todn, chuyén giao chimg khodn 100%| 24318.818.120] 24318.818.120
[T |Rii ro ting thém (néu c6) +
B |TONG GIA TRI RUI RO THANH TOAN (B=THIHIII) 32.851.866.454
13



CONG TY CO PHAN CHUNG KHOAN DAU KHi

S4 18 Ly Thuong Kigt, quin Hoan Kidm, T.p Ha Nai,

Wigt Nam

Bio cdo t¥ 1€ an todn tai chinh

Tai thivi diém 31 thang 12 nim 2019

BAO CAO TY LE AN TOAN TAI CHINH

Tai thai diém 31 thing 12 ndm 2019

1. BANG TINH GIA TR1 RUI RO

C __|RUI RO HOAT DONG (TiNH TRONG VONG 12 THANG) Gia trj rii ro
I Téng chi phi hoat dgng phit sinh trong vong 12 théng 116.917.657.902
Ciic khoiin gidm trir khoi tong chi phi 3.577.393.381
1. Chi phi khéu hao 911,893,019
2. Chi phi‘Hean nhip du phong suy glim gid trj cdc tai san tai chinh va thl sdn thé
o [chee
3, €hi phi'Hodn nhip dy phing suy gidm gid wi cde tai san tai chinh dii han -
4. Chi phi'Hoén nhép duw phing suy gidm gid t cac khodn phai thu 2.665.500,362
5. Chi phi/Hoan nhép dy phong suy gidm gid trj tii san nefn han khic
6. Chi phi'Hodn nhip du phong suy gidm eid tri ti sin dai han -
I _|Téng chi phi sau khi gidm trir (111 = [ 1) 113.340.264.521
IV__|25% Ting chi phi sau khi gidm trir (IV = 25% IIT) 28.335.066.130
V_ |20% Vén phép dinh cia t chire kinh doanh chirng khodn 50.600.000.000
C__|TONG GIA TR] RUI RO HOAT PONG (C=Max {LV. V}) 50.000.000.000
D |TONG GIA TRI RUI RO (A+B+C) 249/802.601,445

I1l. BANG TONG HOP CAC CHi TIEU RUI RO VA VON KHA DUNG

STT|Cic chi tiéu Gid tr riii ro/vin khi dung Ghi chii (néu cb)
| |Téng gid tri rii ro thi truémg 166.950.734.991
1 |Ting gi trj riti ro thanh todn 32.851.866.434
3 |Tong gid oj rii ro hoat dong 50.000.000.000
4 |Téng gid trj riti ro (4=1+243) 249.802.601.445
5 |Vbn khi dung 591.411.472.946
6 __|T¥ )¢ Vén kha dung (6=5/4) 236,75%

Vil Thi Tra My
K& toén mréng

Nguyén Thj Hrong
Trudmg phong Quén trj nii ro va kiém
sodt ndi bd

PHO GIAM BOC PHY TRACH

At ) S,
5 1{;;«343?3 Huin J(&h{g

Ha Ngi, ngay 16 thang 03 ndm 2020
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