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Cong ty TNHH Quan ly Quy SSI 

THONG TIN CHUNG 

CONG TY 
Cong ty TNHH Quan ly Quy SSI la cong ty con do Cong ty C6 phan Ch(rng khoan SSI s6' hCru 100% 
von dieu le. Cong ty dU'Q'C thanh lap theo Quyet djnh so 194/2007/QD-SSI ngay 1 thang 4 nam 2007 
cua H¢i dong Quan tri Cong ty C6 phan Ch(rng khoan SSI va neat d¢ng thee Giay Chll'ng nh$n Dang 
ky Kinh doanh so 19/UBCK-GP ngay 3 thang 8 narn 2007, giay phep dieu chinh Ian 1 so 12/GPDC 
UBCK ngay 27 thang 7 narn 2011 va giay phep dieu chlnh Ian 2 so 38/GPDC-UBCK ngay 26 thanq 
12 narn 2013 cua Oy ban Chl.l'ng khoan Nha nU'&C v&i thoi nan heat d¢ng 50 nam. Von dieu le cua 
Cong ty la 30 ty dong Viet Nam. 

Heat d¢ng chlnh cua Cong ty la quan ly quy, quan ly danh muc dau tU' va tU' van dau tu. Tat ngay 31 
thang 12 narn 2019, Cong ty dang quan ly bon quy, bao gem Quy £>au tU' Thanh vien SSI (SSIIMF}, 
Quy £>au TU' LQ'i The canh Tranh Ben VCrng SSI (SSI-SCA), Quy ETF SSIAM VNX50 va Quy £>au tU' 
Trai phieu SSI (SSIBF). 

Ngoai ra, Cong ty cGng ky hop dong tU' van dau tu cho Quy Oaiwa-SSIAM Vietnam Growth Fund II 
LP. Quy dau tU' vao cac cong ty tU' nhan 6' Viet Nam voi von huy dong tCr cac nha dau tu Chau A. 

Ben canh d6, COng ty da ky hop dong quan ly dau tU' v&i Andbank de thuc hien cac hoat dong dau 
tU' cho Quy SSIAM SIF - VIETNAM ACTIVE VALUE (Ten goi cu la Andbanc Investments SIF - 
Vietnam Value and Income Portfolio), la quy m6' va la quy con cua Quy Andbanc Investments SIF va 
Quy SSIAM UCITS-Vietnam Value Income and Growth Fund, dU'Q'C thanh tao va dang ky heat dong 
tc;1i Luxembourg. 

CHU T!CH CONG TY 

Ong Nguyen Duy HLI'ng dU'Q'C b6 nhiem lam Chu tich COng ty thee Quyet djnh so 03/2007/Q0-H0QT 
ngay 15 thang 1 narn 2007 cua H¢i dong Quan tr! Cong ty C6 phan Chl.l'ng khoan SSI. 

BAN TONG GIAM OOC 

Ban T6ng Giam doc cua Cong ty trong narn va vao ngay l~p bao cao nay nhv sau: 

Ho va ten 
Ba Le Thi Le H~ng 
Ong Nguyen Phan OOng 
Ba To Thuy Linh 

Chl.l'C Vl,I Ngay b6 nhiem 

T6ng Giarn doc B6 nhiem ngay 30 thang 9 nam 2010 
Ph6 T6ng Giarn doc B6 nhiern ngay 15 thanq 7 narn 2013 
Ph6 T6ng Giarn doc B6 nhiern ngay 15 thang 11 narn 2016 

NGU'O'I O~I Dll~N THEO PHAP LU~ T 

NgU'O'i dG'li dien theo phap luat cua Cong ty trong narn va vao ngay tap bao cao nay la Ba Le Thi Le 
H~ng, chuc danh: T6ng Giam doc Cong ty. 

Kl~M TOAN VIEN 

Cong ty Trach nhlern hCru han Ernst & Young Viet Nam la cOng ty kiem toan cho Cong ty. 
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Cong ty TNHH Quan ly Quy SSI 

BAO CAO cOA BAN T6NG GIAM 06c 

Ban Tong Giarn d6c Cong ty TNHH Quan ly Quy SSI ("COng ty") trinh bay bao cao nay va bao cao ty 
le an toan tai chinh cua COng ty tai nqay 31 thanq 12 narn 2019. 

TRACH NHleM CUA BAN T6NG GIAM eoc 001 VOi BAO CAO TY Le AN TOAN TAI CHiNH 

Ban Tong Giam d6c Cong ty cam ket da tuan thu nhCmg yeu cau cua Thong tu s6 87/2017/TT-BTC 
ngay 15 thang 8 narn 2017 cua B¢ Tai chinh quy d!nh chi tieu an toan tai chinh va bien phap XU' ly doi 
voi to chirc kinh doanh Chll'ng khoan khong dap U'ng chi tieu an toan tai chinh va Thuyet minh 2.1 cua 
bao cao ty le an toan tai chlnh trong viec l~p va trinh bay bao cao ty le an toan tai chinh tai ngay 31 
thang 12 narn 2019. 

CONG BO CUA BAN TONG GIAM OOC 

Theo y kien cua Ban Tong otam doc Cong ty, bao cao ty le an toan tai chinh kern theo dU'Q'C lap va 
trinh bay pnu hop voi ThOng tU' s6 87/2017/TT-BTC ngay 15 thang 8 narn 2017 cua Bo Tai chlnh quy 
djnh chi tieu an toan tai chinh va bien phap XU' ly doi v6'i cac to chvc kinh doanh ChU'nQ khoan khOng 
dap U'ng chi tieu an toan tai chinh va Thuyet minh s6 2.1 cua bao cao ty le an toan tai chinh. 

Ha N¢i, Viet Nam 

Ngay 27 thanq 3 narn 2020 
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EY 
Building a better 
working world 

Ernst & Young Vietnam Limited Tel: +84 24 3831 5100 
stn Floor, Cornerstone Building Fax: +84 24 3831 5090 
16 Phan Chu Trinh Street ey.com 
Hoan Kiem District 
Hanoi, S.R. of Vietnam 

s6 tham chieu: 60758151/21247828-ATTC 

BAO cAo KIEM TOAN OQC L~P 

Kinh gU'i: Chu s6' hCl'u 
Cong ty TNHH Quan ly Quy SSI 

Chung toi da thuc hien kiem toan bao cao ty 1$ an toan tai chinh kern theo cua Cong ty TNHH Quan ly 
Quy SSI ("Cong ty") tai nqay 31 thang 12 narn 2019 dU'Q'C lc;1p ngay 27 thanq 3 narn 2020 va dU'Q'C trlnh 
bay tLP trang 5 den trang 27. Bao cao nay da dU'Q'C Ban Tong Giarn doc Cong ty lap theo cac quy d!nh cua 
Thong tU' s6 87/2017/TT-BTC nqay 15 thanq 8 narn 2017 cua 8¢ Tai chinh quy dinh chi tieu an toan tai 
chinh va bien phap XU' ly doi voi to chuc kinh doanh Chl.l'ng khoan khong dap l.l'ng Chi tieu an toan tai chinh 
("Thong tll' 87") va Thuyet minh so 2.1 cua bao cao ty 1$ an toan tai chinh. 

Treen nhi~m cue Ban Tong Giam doc 

Ban Tong Giarn d6c Cong ty chiu trach nhiern ve viec lc;1p va trlnh bay bao cao ty le an toan tai chinh phu 
hop v&i cac quy dinh cua Thong tu 87 va Thuyet minh s6 2.1 cua bao cao ty le an toan tai chinh. Ban 
Tong Giarn d6c cGng chiu trach nhiern ve kiem scat n¢i b¢ ma Ban T6ng Giam d6c xac dinh la can thiet 
de dam bao cho viec lap va trlnh bay bao cao ty 1$ an toan tai chinh kh6ng c6 sai sot tronq yeu do gian 
lan hoac nnarn Ian. 

Treen nhif#m cua Kiem tosn vien 

Trach nhiern cua chung toi la dU'a ra y kien ve bao cao ty le an toan tai chinh dua tren ket qua cua cuoc 
kiem toan. Chung to: da tien hanf kiem toan theo cac Chuan rnuc kiem toan Viet Nam. Cac chuan rnuc 
nay yeu cau Chung toi tuan thu chuan mire va cac quy dinh Ve dao dU'C nghe nqhiep, lap ke hoach va thuc 
hien cuoc kiem toan de dat dU'Q'C sv dam bao hop ly ve viec lieu bao cao ty le an toan tat chinh cua Cong 
ty c6 con sai s6t tronq yeu hay khong. 

Cong viec kiem toan bao gom thvc hien cac thu tuc nharn thu tnap cac b~ng Chll'ng kiem toan ve cac s6 
lieu va thuyet minh tren bao cao ty le an toan tai chinh. Cac thu tuc kiern toan dU'Q'C ll,l'a chon dua tren xet 
dean cua kiem toan vien, bao g6m danh qia rui ro c6 sai s6t tronq yeu trong bao cao ty le an toan tai chinh 
do gian lc;1n hoac nharn Ian. Khi thuc hien danh qia cac rui ro nay, kiem toan vien da xem xet kiem scat 
noi b¢ cua Cong ty lien quan den viec lc;1p va trlnh bay bao cao ty le an toan tai chinh trung thuc, hop ly 
nharn thiet ke cac thU tuc kiem toan phu hop v&i tlnh hlnh thuc te, tuy nhien khong nnam muc dfch dU'a 
ra y kien ve hieu qua cua kiem scat n¢i b¢ cua Cong ty. Cong viec kiem toan cGng bao g6m danh gia tinh 
thich hop cua cac chinh sach lap bao cao dll'Q'C ap dl,Jng cGng nhu danh gia viec trinh bay tong the bao 
cao ty 1$ an toan tai chinh. 

Chung toi tin tU'&ng r~ng cac b~ng ch(rng kiem toan ma chung toi da thu tnap dU'Q'C la day du va thich hop 
de lam C0' SO' cho y kien kiem toan CUa Chung toi. 
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Y kien cua Kiem tosn vien 

Theo y kien cua chunq t6i, bao cao ty 1$ an toan tal chinh tai ngay 31 thanq 12 narn 2019 cua C6ng ty da 
dLYQ'C 1$p va trlnh bay, tren cac khia canh trong yeu, phu hop v6'i Th6ng tu s6 87 va Thuyet minh so 2.1 
cua bao cao ty 1$ an toan tai chinh. 

Chinh sach l~p bao cao va gi6'i h{ln ve SU' dµng beo cao kiem tosn 

Kh6ng phu nhan y kien neu tren, chunq toi xin IU'U y ngU'O'i doc den Thuyet minh s6 2.1 va Thuyet minh 
s6 3 m6 ta cac quy dinh ap dunq, cac dien giai va cac chinh sach 1$p bao cao ty 1$ an toan tai chinh. Dong 
thai nhu trlnh bay trong Thuyet minh s6 2.2, bao cao ty 1$ an toan tai chinh dU'Q'C l~p nh~m tuan thu cac 
quy dinh ve 1$p va c6ng bo th6ng tin ve bao cao ty 1$ an toan tai chinh cua Cong ty. Do d6, bao cao nay 
C6 the kh6ng phu hop de SU' dl,mg Cho CaC rnuc dlch khac. 

Trinh H~h 
Ph6 Tong Giarn doc 
S6 Giay CNDKHN kiem toan: 2071-2018-004-1 

Tran Thi Thu Hien 
Kiem toan vien 
S6 Giay CNDKHN Kiem toan: 2487-2018-004-1 

Ha Noi, Vi$t Nam 

Ngay 27 thang 3 narn 2020 
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CCNG TY TNHH QUAN LY QUY SSI 
S6 COng van9f/CV/SSIAM-KT 

V/v: Bao cao ty 1$ an toan tai chfnh 

CONG HOA xA HOI CHO NGHlA visr NAM 
Doc lap - Tl!' do - Hanh phuc 

Ha Noi, ngay 27 thanq 3 nam 2020 

BAO cAo TY LI; AN TOAN TAI CHiNH 

Tai th6'i di~m: 31 thang 12 narn 2019 

Kinh gwi: Uy ban Chll'ng khoan Nha nu,6'c 

Chung tOi cam doan r~ng: 

(1) Bao cao dl!'Q'C xay d1,mg tren CO' s6' s6 li$u dll'Q'C cap nMt tat ngay tap bao cao theo dung quy 
dinh tai Thong tu s6 87/2017/TT-BTC ngay 15 thang 8 narn 2017 cua Bo Tai chinh quy dinh chi 
tieu an toan tai chtnh Va bien phap XU' ly doi VO'i t6 chuc kinh doanh ChLI'ng khoan khOng dap U'ng 
chi tieu an toan tai chinh; 

(2) Doi voi nhCl'ng van de c6 th~ anh hll'6'ng den tlnh hinh tai chinh cua Cong ty phat sinh sau ngay 
I$p bao cao nay, Chung t6i se cap nhat trong ky bao C80 tiep theo; 

(3) Chung tOi xin hoan toan chiu trach nhiem truoc phap lu$t ve tlnh chlnh xac va trung thuc cua n¢i 
dung bao cao, ~ 

~ B~~ 
Trll'6'ng Bo phan Ki~m scat noi b¢ Ke toan Trl!'6'ng 

Ha N¢i, Vi$t Nam 

Ngay 27 thanq 3 narn 2020 

:H 
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Cong ty TNHH Quan ly Quy SSI 

BAO CAO TY LI; AN TOAN TAI CHINH 
tat ngay 31 thang 12 narn 2019 

BANG TONG HQ'P cAc CHi TIEU RUI RO VA VON KHA Dl)NG 

Dan vi: VND 

Thuyt§t Gia tri rui rol 
STT cAc CHI Tl~U minh v6n kh~ d1,mg 

1 T0ng gia tri rui ro th] trLY&ng 5.1 8.348.191.000 

2 I TOng gia tri rui ro thanh toan 5.2 6.444.370.569 

3 I TOng gia tri rui ro heat dong 5.3 10.841.364.829 

4 I T6ng gia tr! rui ro (4=1+2+3) 25.633.926.398 

5 I VOn kha d1:1ng 4 117.267.128.891 

6 I Ty It vOn kha d1,ing (6=5/4) (%) 457,47% 

a Nguyen Thi Hong Hai 
Tm&ng 8¢ phan Kiem scat noi b¢ 

Ha Nol, Vi~t Nam 

Ngay 27 thang 3 narn 2020 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHINH 
tai ngay 31 thang 12 narn 2019 

1. CONG TY 

COng ty TNHH Quan ly Quy SSI ("Cong ty" hoac "SSIAM") la Cong ty TNHH Mot thanh vien 
dU'Q'C thanh l~p theo Quyet djnh so 194/2007/Q0-SSI cua COng ty Co phan Chll'ng khoan 
SSI ngay 1 thang 4 narn 2007 va heat d¢ng theo GiAy Chll'ng nhan 0ang ky Kinh doanh s6 
19/UBCK-GP ngay 3 thang 8 narn 2007, giAy phep dieu chinh Ian 1 so 12/GP0C-UBCK ngay 
27 thanq 7 nam 2011 va giay phep dieu chinh Ian 2 s6 38/GP0C-UBCK ngay 26 thanq 12 
nam 2013 cua Uy ban Chll'ng khoan Nha nuoc cap. 

COng ty dU'Q'C phep heat d¢ng trong th6'i gian 50 nam ke tll' ngay thanh tap, 

Heat dong chfnh cua COng ty la quan ly quy, quan ly danh rnuc dau tu va tu van dau tu. Tai 
ngay 31 thang 12 narn 2019, COng ty dang quan ly bon quy, bao gom Quy 0au tU' Thanh vien 
SSI (SSIIMF), Quy 0au TU' LQ'i _The Canh Tranh Ben VCmg SSI (SSI-SCA), Quy ETF SSIAM 
VNX50 va Quy 0au tu Trai phieu SSI (SSIBF). 

Nqoai ra, COng ty cOng ky hop dong tu van dau tU' cho Quy Daiwa-SSIAM Vietnam Growth 
Fund II LP. Quy dau tu vao cac c6ng ty tu nhan & Viet Nam v6'i v6n huy d¢ng tll' cac nha dau 
tU' Chau A. 

Ben canh d6, COng ty da ky hop d6ng quan ly dau tU' v6'i Andbank de thvc hien cac heat 
d¢ng dau tu cho Quy SSIAM SIF - VIETNAM ACTIVE VALUE (Ten goi cO la Andbanc 
Investments SIF - Vietnam Value and Income Portfolio), la quy m& va la quy con cua Quy 
Andbanc Investments SIF va Quy SSIAM UCITS-Vietnam Value Income and Growth Fund, 
dU'Q'C thanh l~p va dang ky hoat d¢ng tat Luxembourg. 

Trl,J s& chfnh cua Cong ty d~t tai Tang 5, Toa nha 1C Ngo Quyen, PhU'cmg Ly Thai To, ouan 
Hean Kiern, Ha N¢i. 

Tong s6 nhan Vien dang lam viec cho Cong ty tai ngay 31 thang 12 narn 2019 la 33 ngU'O'i 
(31 thang 12 narn 2018 la 36 ngU'&i). 
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Cong ty TNHH Quan ly Quy SSI 

THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
t<;1i ngay 31 thang 12 narn 2019 

2. ca s6' TRINH BAY 
2.1 Van ban phap quy ap d1,mg 

Bao cao ty le an toan tai chfnh cua Cong ty dU'Q'C I$p va trlnh bay phu hop v&i quy dinh trong 
Thong tu so 87/2017/TT-BTC ngay 15 thang 8 nam 2017 cua Bo Tai chinh ("Thong tU' 87'') 
quy djnh chi tieu an toan tai chfnh va bien phap XU' ly doi v&i to ChU'C kinh doanh chLYng khoan 
kh0ng dap LYng chi tieu an toan tai chlnh. 

Bao cao ty le an toan tai chfnh nay dU'Q'C l~p tren CO' SO' so lieu tai chinh cua Cong ty tai ngay 
l~p bao cao. 

Gae each tnoc dien giai <JU'qe C6ng ty ep d1,mg trong mot s6 trU'&ng hqp khong e6 hu&ng d~n 
cu th~ trong Thong tu 87 va cac van ban khae. 

Trong qua trlnh I$p va trlnh bay bao cao nay, do Th0ng tu 87 chua c6 hU'&ng dan cu the, 
C0ng ty da ap d1,1ng dien giai dU'&i day cho mot so khoan rnuc dl)'a tren hieu biet va danh gia 
cua Cong ty. Cu the nhu sau: 

2 

Chi tieu "Rui ro tang 
them" (Khoan 5, Dieu 9- 
Gia tri rui ro thi trU'O"ng, 
ThOng tu 87/2017ITT 
BTC) 
........................ 
Chi tieu "Rui ro tang 
them" (Khoan 8, Dieu 10 
- Gia tr] rui ro thanh toan, 
ThOng tU' 87/2017/TT 
BTC) 

Gia tri rui ro th] trU'O'ng dieu chlnh tang them dU'Q'C tfnh 
b~ng: Gia tri rui ro th] trU'O"ng cua tai san tiem an rui ro 
tb] trU'6'ng (chua bao gom phan rui ro tang them) X He 
so rui ro tang them. 

' Gia tri rui ro thanh toan dieu chlnh tang them 0U'Q'C tfnh 
b~ng: Gia tri rui ro thanh toan cua tal san tiem an rui ro , 
thanh toan (chua bao g6m phan rui ro tang them) X He ' 
s6 rui ro tang them. 

2.2 M~c dich l~p bao cao ty I~ an toen tai chinh 

Bao cao ty le an toan tai chfnh dU'Q'C l~p nharn tuan thu cac quy dinh ve I$p va c0ng bo th0ng tin 
ve bao cao ty 1$ an toan tai chfnh cua C0ng ty va kh0ng phu hop de SU' d1,1ng cho cac rnuc dfch 
khac. 

2.3 Dong tien tren bao cao 

Cong ty thl,l'c hien tap bao cao b~ng dong Viet Nam ("VND"). 

' 1 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TYL~ AN TOAN TAI CHINH (tiep theo) 
tai ngay 31 thanq 12 narn 2019 

3. T6M TAT cAc CHiNH SACH L~P BAO CAO TY Le AN TOAN TAI CHiNH CHU YEU 

3.1 Ty I~ von kha d1,mg 

Ty 1$ von kha dunq cua Cong ty dU'Q'C xac dlnh theo cOng thuc quy dinh trong Th6ng tu 87 
nhu sau: 

Von kha dl,mg X 100% 

TOng gia tri rui ro 

Trang d6, tong gia tr] rui ro la tong cac gia tri rui ro th] trLYcmg, gia tr] rui ro thanh toan va gia 
tr] rui ro heat d¢ng. 

Ty le von kha dl,Jng = 

3.2 Von kha dµng 

Theo quy dinh cua Thong tU' 87, von kha dl,lng la von chu SO' hO,u c6 the chuyen doi thanh 
tien trong vonq 90 nqay, Cl,I the nhU' sau: 
• Von dau tU' cua ChU SO' hll'U, kh6ng baa gom von CO phan U'U dai hoan lc;1i (neu c6); 
.,._ Thi;lng du von co phan khong baa gom von co phan U'U dai hoan lc;ii (neu c6); 

"" Quy dl,I' trO, bo sung von dieu 1$; 
.,. Quy dau tU' phat trien (neu c6); 
••. Quy dl,I' phong tai chfnh va rui ro nghiep v1,1; 
._ Quy khac thUQC VOn ChU SO' hU'U dU'Q'C trich tap phu hop VOi quy djnh cua phap luat; 

.,._ LQ'i nhuan sau thue chua phan phoi; 

.,. So dU' cac khoan dl,I' phong suy giam gia tri tai san: 

.,. Nam muoi phan tram (50%) phan gia tr] tang them cua tai san co djnh dU'Q'C dlnh gia lc;1i 
theo quy dlnh cua phap luat (trong trLl'6'ng hop djnh gia tang), hoac trll' di toan bo phan 
gia tr] giam di (trong trU'6'ng hop dinh gia giam); 

,. Chenh lech ty gia hoi doai; 
.,. cac khoan giam tnr (Thuyet minh 3.2.1 ); 
.,. Cac khoan tang them (Thuyet minh 3.2.2); va 
,.,. v6n khac (neu c6). 

3. 2. 1 Gae knoen giam tro 

Von kha dunq cua C6ng ty dU'Q'C dieu chlnh giam b&i gia tr] cua cac khoan muc sau: 
,. Toan bo phan gia trj giam di cua cac khoan dau tu tren CO' SO' chenb 1$ch giO,a gia tr] ghi 

so va gia tri th] trLl'6'ng cua tai san, khOng baa gom cac chll'ng khoan dU'Q'C phat hanh b&i 
cac to chuc c6 lien quan voi COng ty va Chll'ng khoan c6 thoi gian bi han che chuyen 
nhLl'Q'ng con lc;1i tren 90 ngay ke tll' ngay trnh toan ty le an toan tai chinh; 

,- cac tai san ng~n han baa gom: cac khoan tra truoc, cac khoan phai thu va tarn Ll'ng c6 
thoi han thu hoi hoac th6'i han thanh toan con lc;1i tren 90 ngay, va cac tai san ng~n nan 
khac; 

.,. Cac tat san dai han, doi v&i cac khoan giam trll' la cac chi tieu trong tai san ng~n han va 
tai san dai nan khOng baa gom: cac tal san phai xac djnh rui ro thi trU'6'ng theo quy djnh 
tai khoan 2 Oieu 9 ThOng tu 87/2017/TT-BTC, dl,I' phong giam gia dau tLI' va dV' phong 
phai thu kh6 doi; 
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Cong ty TNHH Quan ly Quy SSI 
THUYl=T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
tai nqay 31 thang 12 narn 2019 

3. 

3.2 

3.2.1 

T6M TAT cAc CHiNH SACH LAP BAO CAO TY LE AN TOAN TAI CHiNH CHU Y~U 
(tiep theo) . . 

Von kha d1i1ng (tiep theo) 

Gae khoan giam tro (tiep theo) 

••. Cac khoan nqoai trU', c6 y kien trat ngll'Q'C hoac tLI' choi dU'a ra y kien (neu c6) tren bao 
cao tat chfnh da dll'Q'C kiem toan, scat XE!t (neu c6). 

•• Cht:mg khoan phat hanh b&i cac to chuc c6 lien quan voi Cong ty trong cac trU'6'ng hop 
dU'&i day: 
• La cOng ty me, cOng ty con, cOng ty lien doanh, cOng ty lien ket cua COng ty; 
• La cOng ty con, cOng ty lien doanh, cong ty lien ket cua conq ty me cua COng ty; 

••. Ch(fng khoan c6 thoi gian bi han che chuyen nhU'qng con lc;1i tren 90 ngay ke tLI' nqay 
tlnh toan ty le an toan tai chlnh; 

Ooi v&i cac khoan rnuc giam trLI' khoi Von kha dl,Jng la tai san dung de dam bao cho nghia Vl,J 
cua COng ty hoac cho ben th(f ba, khi xac dinh phan giam trLI' khoi van kha dl,Jng, C6ng ty 
dieu chinh giam bot phan gia tri giam trLI' mot khoan b~ng gia tri nh6 nhat cua cac gia tri sau: 

••. Gia tr] thi trll'6'ng cua tai san (*) 

••. Gia tri so sach cua khoan muc giam tru: 
•• Gia tri con lc;1i cua nghia vu. 

Ooi v&i cac khoan muc giam trU' khoi Von kha dt,mg la tat san dU'Q'C dam bao b~ng tai san 
khach hang, khi xac dinh phan giam trLI' kh6i van kha dunq, Cong ty dieu chinh giam bot phan 
gia tri giam tnr mot khoan b~ng gia tr] nh6 nhat cua cac gia tri sau: 

.,. Gia tri so sach cua khoan rnuc giam tnr; 
•• Gia tri tai san dam bao cho khoan rnuc giam tnr OU'Q'C xac dinh b~ng khoi IU'Q'ng tai san 

dam bao * Gia tai san * (1 - He so rui ro thj tmang) theo Thuyet minh so 3.4.3. 

(*) Gia tri tb] trll'6'ng cua tai san dU'Q'C xac djnh theo quy dinh cua Thong tll' so 87/2017/TT-BTC. 
Cong ty khOng tfnh gia tri cac loc;1i rui ro doi v&i cac chi tleu tai san da giam tnr kh6i van kha dunq, 

3. 2. 2 Gae khoan t~ng them 

Von kha dt,mg cua Cong ty OU'Q'C dieu chinh tang them b&i cac khoan rnuc sau: 

-.. Toan b¢ phan gia trj tang them cua cac khoan dau tu, tai san tat chfnh ghi nhan theo gia 
tri ghi SO tren CO' SO' chenh tech gil!'a gia tri thl trU'6'ng va gia tri ghi SO, khOng bao gom cac 
ch(fng khoan dU'Q'C phat hanh b&i cac to chuc c6 lien quan voi Cong ty va cac ch(fng 
khoan c6 thO'i gian bi han che chuyen nhU'qng con lc;1i tren 90 ngay ke tU' ngay tlnh toan 
ty le an toan tai chfnh. 

•• Cac khoan no c6 the chuyen doi thanh van chu SO' hCl'u, bao gom: trai phieu chuyen doi, 
co phteu U'U dai va cac conq Cl,J no khac da dU'Q'C dang ky bo sung van kha dl,Jng voi Oy 
ban Ch(fng khoan Nha nuoc va th6a man tat ca cac quy dinh tai Khoan 2 Oieu 7 cua 
Thong tu 87/2017/TT-BTC; 

Tong gia tr] cac khoan no dU'Q'C SU' dl,Jng de bosun~ van kha dl,Jng toi da b~ng 50% phan van 
chu SO' hCl'u. Ooi v&i cac khoan no c6 the chuyen doi thanh van chu SO' hCl'u va cac khoan no 
da dang ky bo sung vao v6n kha dt,Jng v&i Oy ban Ch(fng khoan Nha nuoc, Cong ty khau trU' 
20% gia tri ban dau moi narn trong thoi gian narn (05) narn CUOi cunq trU'O'C khi den han thanh 
toan/chuyen doi thanh co phieu pho thOng va khau trLI' 25% gia tr] con lai moi quy trong th6'i 
nan ban (04) quy cuoi cung truoc khi den han thanh toan/chuyen doi thanh co phieu pho 
thong. 
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Cong ty TNHH Quan ly Quy SSI 

THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
tai ngay 31 thang 12 narn 2019 

3. T6M TAT cAc CHiNH SACH LAP BAO CAO TY LE AN TOAN TAI CHiNH CHU Y~U 
(tiep theo) . . 

3.3 Gia tri rui ro th! trwng 

Gia tr] rui ro thj trlf6'ng la gia trj tlfO'ng (rng v&i rnrrc d¢ ton that c6 the xay ra khi gia thj trlfcmg 
cua tai san dang SO' hQ>u bien dong theo chieu hU'Ong bat lqi va dlJ'Q'C COng ty xac dinh khi 
ket thuc nqay giao djch theo cOng thll'C sau: 

Gia tri rui ro thj trLI'6'ng = Vi the rong x Gia tai san x He so rui ro thi trlJ'6"ng 

Trong d6, vi the rong cua chll'ng khoan la so IU'qng chll'ng khoan dang narn giO, cua COng ty 
tai th6'i diem tlnh toan, sau khi da dieu chlnh giam bot so chll'ng khoan cho vay va tang them 
so chll'ng khoan di vay phu hop voi quy dinh cua phap luat. 

cac tai san khOng dU'Q'C xac dinh gia tri rui ro thi trlJ'6"ng bao g6m: 

..,. Co phieu quy; 

..,. Chll'ng khoan phat hanh b&i cac to chuc c6 lien quan vot COng ty theo quy djnh tai khoan 
5 0ieu 6 ThOng tlf 87 bao g6m: 

• La cong ty me, cOng ty con, cOng ty lien doanh, cong ty lien ket cua Cong ty; 

• La cOng ty con, cong ty lien doanh, cong ty lien ket cua cong ty me cua C6ng ty. 
••• Chll'ng khoan c6 th6'i gian bi nan che chuyen nhlfQ'ng con lc;1i tren chin mLYO'i (90) ngay 

ke tl.l' ngay tlnh toan; 
,-. Trai phieu, cac cong Cl,J no, giay t6' c6 gia tren th] trlJ'6'ng tien tf;! da dao han: 

,-. Chll'ng khoan da dlJ'Q'C phong ngl.l'a rui ro b6'i Chll'ng quyen ban hoac hop d6ng tlfO'ng 
lai; Chll'ng quyen ban Va hop d6ng quyen ban dlJ'Q'C dung de ph6ng ngl.l'a rui ro ChO Chll'ng 
khoan co s&. 

3.3. 1 H~ s6 rui ro th! trU'cmg 

Hi!! so rui ro th] trlJ'6"ng dLYQ'C xac dinh cho tl.l'ng khoan muc tai san theo quy djnh tai Ph1,1 luc I 
ThOng tu 87 

3.3.2 Gia te! san 

a. Tien va cac knoen tucmq CIU'ang tien, cong Cl,J tni trll'ang tien t~ 
Gia trj cua tien b~ng VND la so dU' tai khoan tien mat tai ngay tinh toan. 

Gia trj cua tien b~ng nqoal te la gia trj quy doi ra VND theo ty gia tal cac to chuc tin d1,1ng 
("TCTD") dU'Q'C phep kinh doanh nqoat hoi tai nqay tlnh toan. 

Gia tri cua tien g11i ky han, cong Cl,J th] trLI'cmg tien ti;! b~ng gia tr] tien g11i/gia mua c¢ng lai IOy 
ke chva dU'Q'C thanh toan toi ngay tlnh toan. 

b. Trei phieu 

Gia trj cua trai phieu niern yet la gia yet blnh quan tren hf;! thong giao djch tc;1i S6' Giao dich 
Chll'ng khoan tai ngay giao dich g~n nhat c¢ng lai IOy ke (neu gia yet chua bao g6m lai IOy 
ke). Trong trlf6'ng hop trai phieu khong c6 giao dich trong vong nhieu hon hai (2) tuan tfnh 
den ngay tinh toan, la gia tri Ion nhat trong cac gia tr] sau: Gia mua cong lai IOy ke; Mi;!nh gia 
c¢ng lai IOy ke; Gia xac djnh theo phuonq phap n¢i b¢, bao gom ca lai IOy ke. 

Gia tri cua tral phieu chua niern yet la gia tr] ton nhat trong cac gia tri sau: Gia yet tren cache 
thong bao gia do Cong ty llfa chon (neu c6), c¢ng lai IOy ke; Gia mua c¢ng lai IOy ke; Menh 
gia c¢ng lai IOy ke; Gia xac djnh theo phU'O'ng phap n¢i b¢, bao g6m ca lai IOy ke. 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHiNH (tiep theo) 
tc;1i ngay 31 thanq 12 nam 2019 

3. T6M TAT cAc CHiNH sACH LAP BAO CAO TY LE AN TOAN TAI CHiNH CHU Yl:U 
(tiep theo) . . 

3.3 Gia trj rui ro thj trwng (tiep theo) 

3.3.2 Gia tei san (tiep theo) 

C. C6 phieu 

Gia tr] cua CO phieu nlern yet la gia dong CU'a tai nqay giao djch gan nhat truce thoi diem tinh 
toan doi voi co phieu niern yet tren S6' Giao dich Chll'ng khoan H6 Chi Minh va S6' Giao dich 
Chll'ng khoan Ha N¢i. 

Gia trj cua co phieu cua Cong ty dc;1i chung dang ky giao dich tren UPCom la gia d6ng cU'a 
cua ngay giao djch gan nhat ngay tinh toan. 

Trll'dng hop co phieu niern yet hoac co phieu dang ky giao djch tren san UpCom khong c6 
giao dich trong vong nhieu hon hai (02) tuan tinh den ngay tinh toan, gia tr! cua co phieu la 
qia tri ton nhat trong cac gia tr! sau: Gia tr] so sacn: Gia mua; Gia theo phuonq phap n¢i b¢ 
cua Cong ty. 

Trll'ang hO'P co phieu bi dinh chi giao dich, huy niem yet hoac huy dang ky giao djch, gia tr] 
cua co phieu la gia tr! lon nhat trong cac gia trj sau: Gia tr] so sach; M~nh gia; Gia theo 
phU'O'ng phap n¢i b¢ cua Cong ty. 

Gia trj cua co phieu da dang ky, IU'U ky nhunq chva niern yet, chua dang ky giao dich la gia 
tr] trung binh dua tren bao gia cua toi thieu ba (03) conq ty Chll'ng khoan khong lien quan den 
C6ng ty tai nqay giao djch gan nhat truce thai diem tinh toan. Trll'ang hop co phieu kh6ng 
c6 du bao gia tU' toi thieu ba (03) Cong ty Chll'ng khoan, gia tri cua CO phieu la gia tri Ian nhat 
trong cac gia tr! sau: Gia tU' cac bao gia; Gia cua ky bao cao gan nhat; Gia tr! so sach; Gia 
mua; Gia theo quy dinh n¢i b¢ cua Cong ty. 

Gia tri co phieu cua to chuc trong tinh tranq giai the, pha san b~ng 80% gia trj thanh ly cua 
co phieu d6 tai ngay l~p bang can doi ke toan gan nhat, hoac gia theo quy dlnh n¢i b¢ cua 
C6ng ty. 

d. 

Gia tr! c6 phan, phan van gop khac la gia tr] ion nhat trong cac gia tri sau: Gia tr! so sach; Gia 
mua/Gia tr! v6n gop; Gia theo quy dlnh n¢i b¢ cua C6ng ty. 

Quy!C6 phieu cue Cong ty ciau tu ch(.mg knoen 

Gia tri quy dong dc;1i chung/Quy ETF la gia dong CU'a cua ngay giao djch gan nhat ngay tinh 
toan. Trll'ang hop quy d6ng d,;1i chung/Quy ETF khOng co giao dich nhleu hon hai (02) tuan 
tinh den ngay tinh toan, gia tri quy dU'Q'C tinh b~ng (Gia tr] tai san rong ("NAV")/1 chll'ng chi 
quy) tai ky bao cao gan nhat truoc ngay tinh toan. 

Gia tr! Quy thanh vien/Quy m&/Co phieu cua Cong ty dau tll' chll'ng khoan phat hanh rieng le 
b~ng NAV tren mot don vi phan v6n gop/dO'n vj chll'ng chi quy/c6 phieu tai ky bao cao gan 
nhat trU'O'C ngay tinh toan. 

Gia tr! cua cac quy/co phieu khac la gia tr] theo quy djnh noi b¢ cua Cong ty. 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY Ll; AN TOAN TAI CHINH (tiep theo) 
tc;3i ngay 31 thang 12 nam 2019 

3. TOM TAT cAc CHINH sAcH LAP BAO CAO TY LE AN TOAN TAI CHINH CHO Yl:U 
(tiep theo) . . 

3.3 Gia trj rui ro thj trLP&ng (tiep theo) 

3.3.3 Gia tri rui ro thi twang t~ng them 

Gia tr] rui ro th] tnronq cua cac tai san se dU'Q'C dieu chinh tang them trong trLY6'ng hop Cong 
ty dau tu qua nhieu vao tai san d6, ngoc;3i tro ch(mg khoan dang trong thO'i gian bao lanh phat 
hanh theo hlnh thll'C cam ket chac chan, tral phieu Chlnh phu, trai phieu dU'Q'C Chlnh phu bao 
lanh. Gia tri rui ro dLYQ'C dieu chTnh tang theo nguyen t~c sau: 

.._ Tang them 10% trong trLY6'ng hop tong gia tr] cua khoan dau tU' vao co phleu va tral phieu 
cua mot to chuc chiern tll' tren 10% t&i 15% V6n chil SO' hCl'u cua C0ng ty; 

.._ Tang them 20% trong tmang hop tong gia tri cua khoan dau tu vao co phteu va trai phieu 
cua mot t6 chuc chiem tll' tren 15% toi 25% V6n chu SO' hCl'u cua Cong ty; 

,.. Tang them 30% trong trLY6'ng hop tong gia trj cua khoan dau tu vao co phieu va trai phieu 
cua mot t6 chec chiem tll' tren 25% tr& len V6n chu SO' hC,,u cua C0ng ty. 

Cac khoan CO tuc, trai tuc, gia tr] quyen U'U dai cua chll'ng khoan (neu c6) hoac lai cho vay 
CUa tien gll'i, CaC khoan tLYO'ng dU'O'ng tien, Cong cu chuyen nhLYQ'ng, giay to C6 gia dLYQ'C dieU 
chinh tang them vao gia tri tai san khi xac dinh gia tr] rui ro th] trLY6'ng. 

3.4 Gia tr; rui ro thanh tosn 

Gia tri rui ro thanh toan la gia tr] tU'O'ng U'ng v&i muc d¢ ton that c6 the xay ra khi doi tac kh6ng 
the thanh toan dung nan hoac chuyen giao tai san dung han nhu cam ket. Gia tri rui ro thanh 
toan dU'Q'C xac dinh khi ket thuc ngay giao dich cua cac hop dong, giao dich nhu sau: 

ll- 86i VO'i hop dong tien gll'i c6 ky nan tai cac t6 chirc Un dunq; cac khoan Cho vay d6i VO'i 
cac to chirc, ca nhan khac; hop dong vay, muon Chll'ng khoan phu hop VO'i quy djnh cua 
phap tuat; hop dong ban c6 cam ket mua lai chll'ng khoan phu hop voi quy dinh cua phap 
luf;lt; hop dong mua CO cam ket ban lai ch(mg khoan phu hop VO'i quy dinh CUa phap luat; 
hop dong Cho vay mua ky quy ChU'ng khoan phu hop VO'i quy dinh cua phap luat; cac 
khoan phai thu, cac khoan phai thu khac va tai san c6 khac tiem an rui ro thanh toan; gia 
trj rui ro thanh toan trLYO'C thO'i han nhan chuyen giao chunq knoan, tien Va thanh ly hop 
dong, dU'Q'C xac djnh theo c6ng thuc: 

Gia tri rui ro thanh toan = H$ s6 rui ro thanh toan theo d6i tac x Gia tri tiem an rui ro 

ll- 86i VO'i cac khoan phai thu, cac khoan phai thu khac V8 tai San CO khac qua nan, Chll'ng 
khoan chua nhan chuyen giao dung han, ke ca ch(mg khoan, tien chua nhan dU'Q'C tll' 
cac hop dong tien gll'i c6 ky han tai cac t6 chuc Un dunq; cac khoan cho vay d6i VO'i cac 
t6 chuc, Ca nhan khac; hop dong vay, mLYQ'n Chll'ng khoan phu hop VO'i quy djnh CUa 
phap luat: hop dong ban c6 cam ket mua lc;1i chU'ng khoan phu hop v&i quy djnh cua phap 
lu$t; hop dong mua c6 cam ket ban lai chll'ng khoan phu hop voi quy djnh cua phap 
luat.hop dong cho vay mua ky quy ch(mg khoan phu hop voi quy dinh cua phap luat; cac 
khoan phai thu da dao han, gia tr] rui ro thanh toan dU'Q'C xac djnh theo nguyen t~c sau: 

Gia tri rui ro thanh toan = H$ so rui ro thanh toan theo thoi gian X Gia tri tai san tiem an 
rui ro thanh toan. 

3.4. 1 H~ s6 rui ro thanh toen 

H~ s6 rui ro thanh toan dU'Q'C xac djnh theo d6i tac va theo thot gian qua han theo quy dinh 
trong Th0ng tu 87. 
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Cong ty TNHH Quan ly Quy SSI 
THUYl=T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
t~i ngay 31 thang 12 narn 2019 

3. 

3.4 

3.4.2 

TOM TAT cAc CHiNH sACH LAP BAO CAO TY LI: AN TOAN TAI CHINH CHU Yl=U 
(tiep theo) . . 

Gia trj rul ro thanh tosn (tiep theo) 

Gia tri tai sen ti~m an rui ro thanh teen 

a. Gae giao dich mua, ban chung knoen, cho khach hang ho~c cno ban than C6ng ty 

Gia tr] tai san tiem an rui ro thanh toan la gia tri thj tmang cua hop dong tinh theo nquyen tac 
nhu' sau: 

.,. Gia tr! tai san tiem an rui ro thanh toan nhu' sau: 

sti ' . _46,.i ~~ph· §ia6.~cJfch \ir·.-:·;;;/n:r+ ;,, ,.;· ,;r 1:iGf~ tt/.iiJi sa~:tie'm an rtil ro·,thanh tt>~n· . 
. :;: ::: ·,f;~;;:~h;:;i/ .'. -:t" :;; -}:t: _-:;/:. ..•. . .. ::·:;'· :;; --~:-.'.- ;;:··· . 

1. Tien gll'i c6 ky han, khoan tien cho Toan b¢ gia tr! khoan cha vay 
vay khong c6 tai san baa dam 

2. Vay chll'ng khoan Max{(Gia tri tai san dam baa - Gia tri th! 
trU'ang cua hop dong),0} 

3. HQ'p d6ng mua ch(mg khoan c6 Max{(Gia tr! hop dong tfnh theo gia mua - 
cam ket ban IG!i Gia tri th! trll'ang cua HQ'p d6ng x (1 - He 

s6 rui ro thi trll'ang)),0} 

4. Hop dong ban chll'ng khoan c6 Max{(Gia tri th] trll'ang cua hop dong x (1 - 
cam ket mua IQi He s6 rui ro th! trll'ang) - Gia tr! hO'P dong 

tinh theo qla banj.O} 

s6 dll' no la gia tri khoan vay, lai vay va cac loai phl. 

Gia tr! tai san dam bao dll'Q'C xac djnh theo Thuyet minh so 3.4.3. Trang trll'ang hop tai san 
baa dam cua khach hang khOng c6 qla tham khao theo th! trll'ang, thi dll'Q'C xac dinh theo quy 
d!nh n¢i b¢ cua C6ng ty. 

Gia tai san dU'Q'C xac djnh theo Thuyet minh so 3.3.2. 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
tai ngay 31 thang 12 narn 2019 

3. TOM TAT cAc CHiNH sAcH L~P BAO cAo TY Le AN TOAN TAI CHiNH CHU YEU 
(tiep theo) 

3.4 Gia tri rui ro thanh toen (tiep theo) 

3.4.2 Gia tti tai sen ti~m an rui ro thanh toen (tiep theo) 

b. Hoe: a()ng giao djch ch&ng khoan 
.,.. Gia tr] tai san tiem an rui ro trong heat d¢ng giao dich ch(mg khoan dU'Q'C xac dinh theo 

nguyen tac sau: 

TrLY&c th6'i han nhan thanh toan I 0 

2. Sau thoi nan nhan thanh toan 

1. 
TrU'O'C thoi han nhan chuyen 
giao chll'ng khoan 

Gia tr] thi trLY6'ng cua hop dong (trong trU'6'ng 
hqp Gia thi trU'cmg thap hO'n Gia giao djch) 

0 

2. 
Sau thol han nhan chuyen giao 
chll'ng khoan 

Gia tr] thi trU'<Yng cua hop dong (trong trLY<Yng 
hqp Gia thi trLYang thap hO'n Gia giao dich) 

0 (trong trLY6'ng hop Gia th] trU'ang cao hon 
Gia giao dich) 

Thai han thanh toan/nhan chuyen giao chll'ng khoan la T +2 (doi voi co phieu niern yet), T +1 
(doi voi trai phieu niern yet); hoac T +n (doi voi cac giao dich thoa tnuan ngoai he thong giao 
dlch trong n ngay theo thoa thuan cua hai ben) hoc)c theo quy dlnh cu the (doi VO'i Chll'ng 
khoan phai sinh). 

c. Gae khoan phai tnu, tret phil:u aa aao hen, cac c6ng cu no aa aeo h?n 
Gia tri tai san tiem an rui ro thanh toan la gia tri khoan phai thu tinh theo rnenh gia, cong them 
cac khoan lai chua dU'Q'C thanh toan, chi phi c6 lien quan va trll' di khoan thanh toan da thuc 
nhan trU'6'C d6 (neu c6). 

3.4.3 Giem tnr gia tri tai sen aam bao 

C0ng ty dieu chlnh ~iam trll' phan gia tri tal san bao dam cua doi tac, khach hang khi xac dinh 
gia tr] tai san tiem an rui ro thanh toan trong trU'O'ng hop cac hop dong, giao dich nay dap 
U'ng day du cac dieu kien sau: 
.,_ f)oi tac, khach hang CO tai san bao dam thuc hien nghia Vl,J cua minh va tai san bao dam 

la tien, cac khoan tU'O'ng dU'O'ng tien, giay t6' c6 gia, c0ng Cl,J chuyen nhU'Q"ng tren th] 
trLY6'ng tien te, chll'ng khoan niern yet, dang ky giao dich tren S& Giao dich Chll'ng khoan, 
trai phieu Chinh phu, trai phieu dU'Q'C 8¢ Tai chfnh bao lanh phat hanh; 

.,.. C0ng ty c6 quyen djnh doat, quan ly, SU' d1,1ng, chuyen nhU'qng tal san bao dam trong 
trU'CYng hop doi tac kh0ng thuc hien nghTa Vl,l thanh toan day du va dung thO'i han da thoa 
thuan tai cac hop dong. 
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Cong ty TNHH Quan ly Quy SSI 

THUY~T MINH BAO CAO TY LI; AN TOAN TAI CH[NH (tiep thee) 
tc;1i ngay 31 thanq 12 narn 2019 

3. TOM TAT cAc CHiNH sAcH L~P BAO cAo TY Le AN TOAN TAI CHiNH CHU YEU 
(tiep thee) 

3.4 Gia tri rtii ro thanh toen (tiep thee) 

3.4.3 Giem tro gia tri tei sen aam bao (tiep thee) 

Gia tr! tai san giam trll' dU'Q'C xac d!nh nhu sau: 

Gia tri tat san dam bao = Khoi IU'Q'ng tai san x Gia tai san x (1 - He s6 rui re thi trU'cmg) 

Gia tai san dU'Q'C xac djnh thee thuyet minh 3.3.2 

3.4.4 Gia tri rui ro thanh toen tang them 

Gia tri rui ro thanh toan phai duoc dieu chinh tang them trong cac trU'ang hop sau: 

.,. Tang them 10% trong tmang hop gia tri hop dong tien gll'i, khoan cho vay, knoan phai 
thu trong han, hop don~ mua CO cam ket ban lc;li Chll'ng khoan, hop dong ban c6 cam ket 
mua lal Chll'ng khoan, tong gia trj cac khoan vay d<5i VC>'i mot to chuc. ca nhan V8 nh6m to 
chirc, ca nhan lien quan (neu c6), Chiem tll' tren 10% t6'i 15% Von ChU SO' hCru; 

,. Tang them 20% trong trll'&ng hop gia tri hop dong tien gll'i, khoan cho vay, khoan phai 
thu trong nan, hop dong mua c6 cam ket ban lc;1i chll'ng khoan, hop dong ban c6 cam ket 
mua lc;3i Chll'ng khoan, tong gia trj cac khoan vay doi VO'i mot to chuc, ca nhan va nh6m to 
chuc, ca nhan lien quan (neu c6), Chiem tll' tren 15% toi 25% V6n ChU SO' hCru; 

.,. Tang them 30% treng trll'ang hop gia tr] hop dong tien gll'i, khoan cho vay, khoan phai 
thu trong han, hop dong mua C6 cam ket ban lai Chll'ng khoan, hop dong ban c6 cam ket 
mua lai Chll'ng khoan, tong gia trj cac khoan vay d<5i VC>'i mot to chuc, ca nhan va nh6m to 
chuc, ca nhan lien quan (neu c6), hoac mot ca nhan va cac ben lien quan t6'i ca nhan d6 
(neu c6), Chiem tll' tren 25% V6n chu SO' hll'U trO' len . 

3. 4. 5 Bu trt» rang song phuong gia tri tai sen ti~m tin ru! ro thanh toen 

Gia tri tai san tiern an rui ro thanh toan OU'Q'C bu trll' rang song phuonq khi: 

.,. Rui ro thanh toan lien quan t&i cung mot d6i tac; 

•• Rui ro thanh toan phat sinh d6i v6'i cunq met toai hlnh giao dich: 

,._ Vi$C bu trU' rang song phU'O'ng da duoc cac ben th6ng nhat trU'C>'C b~ng van ban. 

3.5 Gia tr; rtii ro ho{lt d9ng 

Gia tri rui ro hoat d¢ng la gia tri tU'ong (mg voi rmrc d¢ ton that c6 the xay ra do loi ky thuat, 
loi h$ th<5ng Va quy trlnh nghiep Vl,J, loi con ngU'O'i treng qua trlnh tac nghiep, hO~C do thieu 
v6n kinh doanh phat sinh tll' cac khoan chi phi, 16 tll' heat d¢ng dau tu, hoac do cac nquyen 
nhan khach quan khac. 

Gia tri rui ro heat d¢ng cua COng ty dU'Q'C xac djnh la gia trj I6'n nhat cua cac gia tr! sau: 25% 
chi phi duy trl heat d¢ng cua COng ty trong vang mll'ai hai (12) thang lien ke tinh t6'i th&i diem 
tinh toan, hoac 20% V6n phap dinh theo quy dlnh cua phap lu~t. 

Chi phf duy trl heat d¢ng cua COng ty dll'Q'C xac d!nh b~ng tong chi phi phat sinh treng ky, trll' 
di: chi phi khau hao; chi phi hoac hoan nhap di)' phonq giam gia dau tll' ng~n han; chi phi 
hoac hoan nhap dl,I' phong giam gia dau tU' dai nan: chi phi hoac noan nhap di)' phonq phai 
thu kh6 dai. 
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Cong ty TNHH Quan ly Quy SSI 

THUYl=T MINH BAO CAO TY LI; AN TOAN TAI CHiNH (tiep theo) 
tat ngay 31 thanq 12 narn 2019 

4. BANG TiNH V6N KHA Dl,lNG 

~lt:~:t~·~~~u:&~~u sa hCYu 
1 khong bao g6m co ph~n U'U 

2 l ~~~~:a~~c;1~~~:~ ~~i~ ·-t··~g:_0._9.g:.~~E.:°_~o-·l , , . I . 

khong bao gbm c6 phan U'U • 
I dai hoa..~ .. ~~! (neu c6) L .. ·-········-·-···········-·······~· 1 •. : .1 < • I .· · .• --~ 

L 3 i Co phieu quy -- 
. 4 ! Quy dl,l' trCf bo sung ~6n \ 
L-··-········l~·i-~~-·1.'U~.~~ ~?1 - J 3..:.9..~9.:.9.~9..:g~o. .. ,··:.=· •.•.. -'-:, •.. -··......,.....,._,...--+-,--:-"----""------'------1 
i 5 I. Quy a~u tU' phat tri~n (neu !I 

1-·-··--···-·i-~.?.L ..... --····-··-··-········-··········-··············· -+ ·········-············-········· I .• :~·----'---c----l 
i 6 Quy dV' phong tai chinh va l 
I rui ro nghi~p v1,1 l 3.000.000.000 r··-·-···-·· -·-·············-····-···-···--··········-·--·-······ ···-·-············ -· .i--...;.._.;.-.......,.=------"----- 
1 7 Quy khac thuec v6n chu sa 
l hCfu ' ·····-·-··-···--- 

8 LQ'i nhuan sau thue chua 
phan phoi I 81.481.014.386 

9 I s6 dU' dl,l' phong suy giam i 
'-~~~tr! t~~~an •-······· J 1.718.935.:.~~.~ L ';(!ii/Vi:T1•:;s .• ·1 : ··:·····1 

10 Chenh lech aanh gia tal tai ' 
, ··-·-··-- --=-~~- c6 a\nh ········----········· ·········--·-··· ·-·-····-~ 1 · ··1 • 1 

11 Chenh lech ty gia h6i deal - 

i 13 Toan b¢ ph~n giam di hoac ,M;;ii_l,( \i:;ff'- · 
i tang them cua cac ch(mg •:'h . .,,,,..., •.. ,. 

khoan tc;1i chi tieu a~u tll' tai 
chinh (Thuy~t minh 4.1) 

--·······1·-·-·-··-··· 
14 , Von khac (neu c6) 

1A ! T6ng 

1.718.935.380 2.641.175.402 

--+--············· .. · .. ·-······-· :.' ... .J::·},;;;"--'·;···_,_..;;;;.·- ...__"'-'-=--____;;---' 
120.122.189. 788 

~ 
I 
[I 

' s 

- 
'' - 6 
T 
r 

- ·11 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
tat ngay 31 thang 12 narn 2019 

4. BANG TiNH VON KHA OIJNG (tiep theo) 

\·~ -\;?::::o~:!:::~=~r~t~!t~.: .. :1.'..:.\.t:.i ~1·· :.·:.' :. • /L : 
l--···1~····1···0~~-t~~g~~h;~····-·····.. . ········--···-nrr:J,~ ,F . · . ...,..,,.., .. ,~-.---- =! 
r·-·7· ChLl'ng khoan ti~m ~n rui ro thi trU'_O'_n_g_ ¾l:<-.'~;;,;;;r'" ..... I . . ;' 

l theo quy dinh tai khoan 2 E>i~u 9 (Thuy~t ."i'.11(0i/i;\,)f1;'\~<iii-l? ~ 1,t "'.· 
····--···•· minh 5. 1) ·····----···-···-··-·········--····-·--··-···-···-·J}•~;\\;?}f l '&?~;\t-"'\.""i.--'--"'-· 

ChLl'ng khoan bi giam trll' kh6i v6n 
kha d1,mg theo quy djnh 

-·2-.-·roU'-. -phb.~g giam gia .. d1;;t~··~g~n··h;·~---· ····- 
···---·······----··---····~---- ...•.• _.... .•...........• - .. ·-·-------··· 

Ill Cac khoan phai thu ngan h{ln, k~ ca 
! phai thu tiP ho{Jt d()ng uy thac l.-.......... ··-·---·· ······-·· 
! 1. Phai thu cua khach hang [-·-··········- -········-·- ······---·· --·············- 
! I Phai thu cua khacn hang c6 thai han 
!_.. i thanh toan con l~i tll' 90 ngay tr6' xu6ng·--·L' _ L .. 
l I Phai thu cua khach hang c6 thai nan 
! i thanh toan con lt;1i trim 90 ngay 

2. ! Tra truce cho ngU'O'i ban 

i·····-~..:.... •.... ~~ai .!~.~.~.?~~-~.~~~.!2~hiep vu -····-·---·········-V':-~- ·,.,........;,_-1--------11- .•....... -"---4 
i Phai thu hoat d¢ng nghiep Vl,J c6 thO'i 

f -- ~~~~~:::::;:::: :::::::~::::- ,,~,~i.:;•; 
1
. ·-····· h•" thanh toa.~ .. ~.°." lai tren 90 ngay h.'.·e;·t·t,·:·.····. :' .. 

I 4. Phai thu n¢i b¢ ng~n h~n '\-;\/_:r' < 

Phai t~u- n¢i b¢ c6 th,?"i han thanh toan ~i'j:{>::: J :7J ~ 
con 1<;11 tU' 90 ngay tro xu6ng 12..co:::.c t •• . ... ," ---42 ~ - Ph~i .. th;;-~¢i-b¢.c6 thbi···iwn.th~·~;-~~~·· ~ :, ... · ···· · · · ~ ~ 

! con l<;1i tren 90 ngay 
·--5-. -rPh~i°i'h~.h~<;1t ... d-¢=-ng_c._g_ia·o--d-ic-h-chCf_n_g ---·····-·· 

i khoan 

l 6 

869.357.894 

i Phai thu hoat d¢ng giao dtch chLl'ng 
knoan c6 thoi nan thanh toan con lai tll' 
90 ngay tr6' xu~ri_g_·-·-·-·-···------··-······----i..:;;: .. ,, .,. _... . , _ -l 
Phai thu hoat d¢ng giao dicn chLl'ng 
khoan c6 thoi nan thanh toan con lai 
tren 90 ngay 

l 

0; , 
G 
H 
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N - .1 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY LE AN TOAN TAI CHiNH (tiep theo) 
tc;ii ngay 31 thanq 12 narn 2019 

4. BANG TiNH VON KHA D1,JNG (tiep theo) 

IV Hang to~ kho .. [!i:')J,,, . .;;.';;..;,;..;..~ ..• 4 +-'-,..-.-:'..---· 
V Tai san ngan h{Jn khac 

L. ..... --···+-···-····--···-···-··-·······-·········-----··········--·····-· 
\ 1. [ Chi phi tra truoc ng~n nan 
r--····---···---·-····-··- .. ···--·-·-···········---·····-······· .. ·····-····-··· ··-· 
i 2. Thue GTGT c!U'Q'C kh~u trLI' 
r.............. . -···-· ·--········-··----·· .. --····--·····---···· .. ·· 
i 

3
. Thue va cac khoan phai thu Nha 

L_ nU'&c_. "::,,,;,_.>_.:::"· t'' '/· .,1. "~ -l 

I 4. \ Tai san ngan nan khac l 4.1 j T,;tm Ll'ng - - - - .. -- 1~.:_- , . ·--'-..,---.--1 
Tarn Ll'ng c6 thoi han hoan Ll'ng con 
l,;ti tLI' 90 ngay tr& xu6ng 

Tarn Ll'ng c6 th6'i han hoan (rng con 
lai tren 90 ngay 

4.2 ! Tai san ngan h,;tn khac 
·---· 

1B ' TOng 

c 1 T~l-~a.~ d,~i;'~,o'; .,, , , ··"" .. , ..... ,....q:_..L .. ~ ...•. -'--'-'C.....,..-+-" 
/ ! Cac khoan phai thu dai nen, k' ca · · 

, l phai thu ttl' ho{Jt <1()ng tiy thac 
r·········· --·····+········· -······-······-···-···-·········--···-·············· . 
! 1. ! Phai thu dai han cua khach hang ., •.. ; .,, . _ _,__ - - - ~... -~--1-------l-----· 
' i Phai thu dai nan cua khach hang c6 · · 

' thoi han thanh toan con lai tll' 90 ngay 
I tr& xu6ng .. . 

-·- ·--rP-h-ai-th_u_~·;··ha~·o·~ .. kh-ac-h h~~9 .. ~6 l, : m<> , , . 
..... I _ __,[ th6'i hc;1n.~~~nh toa~~~~-1,;ti -~~~~ .~~.~~.~~. i ,, .:.:.. ··:, ··---- 

2. I V6n kinh doanh O' d0'n .. vi tn,rc thuoc 

3. 

\ ,,. 

~ 
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/ 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY LE AN TOAN TAI CHiNH (tiep theo) 
tai ngay 31 thang 12 narn 2019 

4. BANG TiNH V6N KHA Dl,lNG (tiep theo) 

I 4. Phai thu dai han knac r·-·-··· ·-·····-················-··············-··-·········-··········· 
1 

Phai thu dai nan khac c6 thoi han thanh 
I toan con lc;1i tLY 90 nga!'...tr& xu6ng 
\ Phal thu dai nan khac c6 thoi nan thanh L. toan con lc;1i tren 90 ngay ------~~ 
\ 5 DV' phonq phai thu dai han kh6 doi t··---·--· -······--·····---·····-·-·····-··--······-···--··········-·· 
! /I Tai san co djnh ,,. . , . ~ ····- •.. -···--- _ __ - -·····---···· .. ····~·.:......""'-+----· 
'. Ill Bat d9ng san dau tll' . f---····""r _ 
~ ,v 1!_.cac.khoan dau.tU' tai.chinh_dai h9n -·-~_· t.· .. ·.,> · ./.',,.l - --!. .. "·.·.··----'---I 
i__1 :. Dau tU' vao cong ty con brl'~'\;t~ , · · 1 · I -, . / 
!.-- 2. ·-~ Von .. g6pHen doanh -........ .. f:6S'./'.' '.!c L----·--··---······ [ 
) .. _3_ i .. o_a~!~ .. ~ao~~.n..~.ty_li~.n..~~!'..~.~.~-~~~.~ _. lil1\H/it\T . .' · j 
! 4. I £)au tU' Chll'ng khoan dai h~~ k's:if.•·_-',.,..'-c-:-i.--~-~----..-,:.,. 

Chll'ng khoan tiem an rui ro thi trU'ang 
--·-············-·-············-·············· 

! Chll'ng khoan bi giam trLY kh6i von kha 
d1,mg 

L ... _s_. _.L~a_c_-_k~.~.a~ ... aa~-t~-~~·~·~·~·~ .. r..~ .. ~.~~~.~.~~~i .. ···rii~1t .... ;!,~, ·-·- •••• • ......,.Je--------l--'-'-.:_..;...-.-,.-'--1 

6. I oau tU' dai han khac 
\ 7. I D\,I' phonq giam gia dau tU' tai chinh dai 

l , han 
! v j Tai san dai h9n khac 

\ ~ l--9~~ phi tra trt:~~.~~~ .• ~.~.n.····-·-·-·· •........ bfil.l'•:'·.::;" , .. • j ~.?.~8?..~~!-79_ ,---4 

! 2. ! Tai san thue thu nh~p h~~m l<;1i .. _J_'-"-j_i _·_···---+-------4--------'-'---l 
3. i Ky CU'Q'C, ky quy dai han 

I ..• - •· ·-·- -- ·-·· - .. • -····- ·-··· - -.JC!'-• ..;._.._;:;:....-+ 

i ! Cac chi tieu tai san bi coi la khoan 
. Ii nqoai tru, c6 y kien trai ngU'Q'C hoac tU' 

ch6i dU'a ra y kien tai bao cao tai chinh 
da dU'Q'C ki~m toan ma kh0ng bi tlnh 

1 giam trLY theo Thong tU' 87 

15.000.000 

1C i T6ng 
······--- ·······--·······---·····--·····-····-·-·-···-··-···--········ 
VON KHA DVNG = 1A-1B-1C 

1.605.248. 782 

117.267.128.891 

Ghi chu: 

· + { I Khong ap dunq cho rnuc dich l~p Bao cao ty le an toan tai chfnh 
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Cong ty TNHH Quan ly Quy SSI 
THUYl=T MINH BAO CAO TYL~ AN TOAN TAI CHiNH (tiep theo) 
tal nqay 31 thang 12 narn 2019 

4. BANG TiNH VON KHA Dl,ING (tiep theo) 

4. 1 Gia tr; tang them va giam c1i cua ch(J,ng khoan 

Chi tiet gia tri tang them va giam di cua ch(mg khoan tai khoan muc dau tU' tai chinh dU'Q'C 
dieu chinh vao v6n kha dunq tai ngay 31 thang 12 narn 2019 nhv sau: 

Gia g6c 
VND 

Gia tri hop Jy 
VND 

Gia tr] giam di 
Co phieu niern yet 
Co phieu chua niern yet 
Gia tr] tang them 
Co phieu niern yet 

4.185.995.380 
861.495.380 

3.324.500.000 

48.310.824.598 
48.310.824.598 

2.467 .060.000 
621.810.000 

1.845.250.000 

50.952.000.000 
50.952.000.000 

Chenh /~ch 
VND 

(1.718.935.380) 
(239.685.380) 

(1.479.250.000) 

2.641.175.402 
2.641.175.402 

5. BANG TiNH GIA TR! RUI RO 

5. 1 Rui ro th! tru•cmg 

0 i 82.078.630 
·--·-----· 

: , l. I I 
l 2. i cac khoan tlYO'ng dtrong tien '. 0 I 48.740.120.825 , ----· ··r;:;-- ----···· ········- · ··········-··· · · -· ·······r-············-1··· ··----< 
! 3. Giay to c6 gia, cong CV chuyen nhuonq tren ii i I 
: : thj trtrang tien te o l .__,---+= - I 
ii: Tnll phl6~,c~i~hPh~~ii]f;Wfji'':'!ri!,;:~~':?fe l ,, 1:' • I 
4. I Trai phleu Chinh phu khong tra lai j O j - i 
5. Trai phieu Chinh phu tra lai suat cuong phieu: : ~ 

Trai phieu Chinh phu (bao gom cong trai va trai 
phieu cong trinh da phat hanh truoc day), trai 
phieu Chinh phu cac ntr&c thuoc khoi OECD 
hoac dtrQ'C bao lanh bai Chinh phu hoac Ngan 
hang Trung lYO'ng cua cac nU'O'C thuoc khoi nay. 
trai phieu dlYQ'C phat hanh bai CaC to chuc quoc 
te IBRD, ADB, IADB, AFDB, EIB va EBRO \ 3 

-= 

N 
II 
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Cong ty TNHH Quan ly Quy SSI 

THUYi;T MINH BAO CAO TYL~ AN TOAN TAI CHINH (tiep thee) 
tai ngay 31 thang 12 narn 2019 

5. BANG TiNH GIA TR! ROI RO (tiep thee) 

5.1 Rtii ro th] tru1cmg (tiep thee) 

,:r.-~i-phi!u'.~.~,hhgh}!~'.I!l;,;JJmJ!!f"_._ F;:/• ~ s> .. L._,. ---'--"-----if-~~--'-C..~ 
[ Trai phieu niern yet c6 thai gian dao han con j ! 
: 19i dU'&i 1 narn, ke ca trai phieu chuyen doi I 8 l - 1 ! .. -·-- _ .. _ .. _ _ .. _ ....•. - - ...............•............. - _....-- .-- -- _........ ._ .. _ -- - .. , 
! Trai phieu niern yet c6 thai gian dao han con J ! l 

I
i lai tll' 1 den dll'O'i 3 nam, ke Ca trai phieU i I ~ 

chuyen d6i l 10 i - I _ _ j _ .................•. ·-·- _ .. _ _ 
i Tra: phieu niem yet c6 th6'i gian dao han con ! ! 
I 19i tll' 3 narn toi dU'&i 5 nam, ke ca trai phieu i , 

1 chuyen doi 15 - . 

i Trai phieu niern yet c6 thO'i gian .. da~ nan c6n i , ! 191 .. tll' 5 nam tr6' len. ke ca trai phieu chuyen I 
7. ! ~;:;--p-h~~ ... k_h_o_n_g_n-ie-~ .. ;it .. ~-6-th.~i .. ~i~~ ... d_a_o ~?. .... 11 

-· 

\ nan con lai dll'O'i 1 narn, ke ca trai phieu 

. ~~~iy:~i:~ikhong niern ~i·;·~6th~j .. ~ia~.d~o;-r·- 
25 1' - _._ ,- -· 

han con lal tll' 1 t&i dU'O'i 3 nam, ke ca trai 
phieu chuyen doi 30 

Trai phieu khong niem yet c6 thai gian dao 
! han c6n lqi tll' 3 t&i dll'O'i 5 nam, ke ca trai 
: pnieu chuyen doi 35 

···-····-·-·---··-·· 

I Trai phieu khong niem yet c6 thai gian dao r 
; han con lai tll' 5 nam tr6' len, ke ca trai phieu i 

I 
..J.lchu::n-~:~ _ ; ~ii·· ···~·,i .. (~· .• : .. ;\'f;'::, .. .-.i .. 40.'"':. 

IV. Co ph1eu , ... , . ·.· ,,.· , ..... ,,. ,., -.· ,,, . __ ' ';- ' ~- .. •:. ~",~' t .,, ~:~·t ; .,. ', 

8. Co phieu pho thong, co phieu U'U dai cua l ! 
cac to crurc niern yet tal S6' Giao dich 
Ch(png khoan H6 Chi Minh; chll'ng chi quy 
mo I 10 

- i 
' 

6,.~19:63t,QO.O 

51.573.810.000 5.157.381.000 
, 9. I Co phieu pho .. th·6~g, .. ~6 phi~~-~~·dii ~&~ - i - i.- - - .. -..... ·1 

cac to chll'c niem yet tai S6' Giao djch 
Chll'ng khoan Ha N¢i 15 

10. I Co phieu pho thong, co phieu U'U dai cac 
cong ty dai chung chua niern yet, dang ky 
giao dich qua he th6ng UPCom ......... - -_ --- 

11. I Co phieu pho thong, co phieu U'U dai cua 
cac cong ty d9i chunq da dang ky ILPu ky, 
nhunq chua niern yet noac dang ky giao 
djch; co phieu dang trong dot phat hanh l~n 
a~u (IPO) 

- 

,.-~.J C? ph.~~;i cua.,.~~.c :,~cn.§!}Y ~~Jc~~ung,k~~; l. ~o j 3.324.500:~oo l 1.662.250.000 i 
. V.' Ch(rriq·t~i'ql,Jy d~Li tlf·qh~n.g''~~;o.tniH:t·v ./ 

. 13 Quy dqi chung, bao g6m ca cong ty dau tll' \ 
I · ch(png khoan dai chung 1 1 O ! j - ~··········--···-· .... .---········--,-·············--·········-···········-··············-·······-··-t····-········i-······-··- --···········--··-· ···-··--··---·-····-~ 
! 14 Quy thanh vien, cong ty dau tll' ch(png [ i ! 
L · khoan rieng 1e : 30 1 - - ! ............... ...l_ _ _._ _ , •........ - - •............ --.1.. . __ __.__ _ _._..... --------·- 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
tal ngay 31 thanq 12 narn 2019 

5. BANG TiNH GIA TR! RUI RO (tiep theo) 

5.1 Rui ro th] trU'O'ng (tiep theo) 

Ma ch&ng khoan M&c tang 
them(%) 

H~ s6 
rui ro 
(%) 

· 1.s2tsso.ooo . 

Quy mo rui ro 
VND 

Gia trj rui ro 
VND 

1. SVI 30 10 50.952.000.000 I 1.528.560.000 

8.'348.191.000 

5.2 Rui ro thanh tosn 

Rui ro truce thai han thanh toan (Thuyet minh 5.2.1) 
Rui ro qua thai han thanh toan (Thuyet minh 5.2.2) 
Rui ro tang them (Thuyet minh 5.2.3) 

TOng gia tr] rui ro thanh toan 

Gia tri rui ro 
VND 

3.062.588.476 
2.996.844.466 
384.937.627 

6.444.370.569 
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Cong ty TNHH Quan ly Quy SSI 

THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
tc;ii ngay 31 thang 12 narn 2019 

5. BANG TiNH GIA TR! RUI RO (tiep theo) 

5.2 Rui ro thanh toen (tiep theo) 

5.2.1 Rui ro truce th&i h9n thanh toen (tiep theo) 

He s6 rui ro thanh toan theo d6i tac dU'Q'C Cong ty xac djnh nhv sau: 

Chinh phu, cac t6 crurc phat hanh dU'Q'C bao lanh boi Chinh phu 
i va Ngan hang Trung U'ang cac nuoc thuoc kh6i OECD; Oy ban 
: Nhan dan tlnh, thanh ph6 true thuoc Trung U'0'ng ·······--·····-·······-····-······-············-·-··-···················-·· ···········--·---······-····-·-·· ----1--· --·-----···-· 
Sa Giao dich Ch(rng khoan, Trung tam LU'u ky Ch(mg khoan 0,8% 

··---·····-·--- 

Tb chuc tin dunq, t6 chuc tai chlnh, t6 chuc kinh doanh ch(mg 
khoan thanh 1$p 6' cac nuoc thuoc kh6i OECD va c6 he s6 tfn 

! nhiern dap (rng cac dieu kien khac theo quy dinh n¢i bo cua t6 
i chirc kinh doanh ch(rng khoan 

-··--·- .• ---·--·-········ ,,,,..,. - .. ····---···········-··---.,.················--·------ ·----l--- 
(4) f To chuc tfn dunq, to chuc tai chinh, to chuc kinh doanh ch(rng 

j khoan thanh 1$p ngoai cac nuoc OECD; hoac thanh l~p tat cac 
nuoc thuoc kh6i OECD va kh6ng dap (rng cac dieu kien khac 

1 
theo quy dinh n¢i bo cua C0ng ty 

· (5)·····-·· \. Ti chtrc tin dunq, to ch.~c-ta-i-ch-f-nh-,-to-, -ch_(r.-c-k-in_h_d_o;·~h.~h(r_n_g_4--. 

I I ~hoan tha~h l~p va ho.~t .d¢ng tai Viet Nam ······---··-····· I I 
.~) _.J .. Cac to ch(rc, .ca nhan .. khac······---····· ·······--··---···--- _ 8,0% . 

··--+-- ·-------·--··---····· - .. 
3,2% 

4,8% 

6,0% 

(*) Chi tiet Tien gll'i ky nan va cac knoan tien cho vay kh6ng c6 tai san bao dam, cac khoan 
phai thu tll' heat d¢ng giao dich va nghiep Vl,J kinh doanh chunq khoan Va cac khoan rnuc 
tiem an rui ro thanh toan khac: 

Gia tr; tai Gia tr; tei san He s6 rui 
san khong c6 tai san ro thanh 

Gia tr; s6 seen cJam bao dam bao toen Gia tr; rui ro 
VND VND VND % VND 

cac khoan tien 
gll'i c6 ky han va 
lai dV' thu 39.652.498.630 39.652.498.630 6 2.379.149.918 
Cac khoan phai 
thu hi SSI 2.274.482.306 2.274.482.306 6 136 .468. 938 
Phai thu tll' 
Trung tam IU'U 
ky chunq khoan 11.330.994.000 11.330.994.000 0,8 90.647.952 
Cac khoan phai 
thu cac t6 choc 
tai chinh khac 319.166.367 319.166.367 6 19.149.982 
Cac khoan phai 5.464.646.070 437.171.686 
thu khac 5.464.646.070 8 

T6ng c¢ng 59.041.787.373 59.041.787.373 3.062.588.476 
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Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
tc;ii ngay 31 thang 12 narn 2019 

5. BANG TiNH GIA TR! ROI RO (tiep theo) 

5.2 Rtii ro thanh toen (tiep theo) 

5.2.2 

STT 
Quymo ruirq,. 

.. (VNDF' 
: ,:('': 

1. I 0 - 15 ngay sau thoi han thanh 
toan chuyen giao chU'ng khoan 

!---···--+--- ·····- --- 
2. i 16 - 30 ngay sau thci han thanh 

toan chuyen giao ChU'ng khoan 

16 ·-----········-!---·---··--··-·------+----------; 

32 

3. \ 31 - 60 ngay sau thoi han thanh i 

4. JT!~ri:;~~"t~~·~i 'h(f~Q ~:~~:-~ j ~=1~0 __ :--:J 2 ~~;~;~ ;~~ 2.9~!•~;~~~~ 
I I 

I TONG ROI RO QUA THO'I HAN THANH TOAN j 2.996.844.466 
i ·--- ·--··-···--·-·-·--·-·····-- • ···-············--·-···-··-··-----· 

5.2.3 Rui ro t~ng them 

Gia tri rui ro thanh toan tang them dll'Q'C xac dinh nhu' sau: 

~~I · ... , .. :··'.1' >°?1~'.':'{r · f;;)iM&.¢t~ndii1, JR~~~),;,· .. Quy~~ tui ro . · ($,itJ tr; rui to 
STT Ch1/1et t&ttl1'~2/1.~{ _ta~wiiml<:}th,ei,ri'(~J· /'.;:ro.X%f; .''\, m ··· (VNO) ·· '"·· (VND) . 

- . . •...... ··-··-·· .••• -.:.:..··.r .. ·· ... -~~-- . - . 
1. , Ng~n hang TMCP £)flu tll' I 

l va Phat trien Vi$t Nam ! -z. I~:~~~£~: ~:~~i:iG6~r- 20 s__ 24.503.772.603 294.045271 

- Ha Noi i 10 6 15.148.726.027 90.892.356 1 
--··-·······: ----········J--·-·· ·····--·-·--. ·········--·· --··--------+---····----····~ 
ROI RO TANG THEM 384.937.627 ! 

·····----······················---·······-·---····-·······-······ ·---··--·-----····-'------) 

5.3 Rtii ro noet d9ng 

I. I Tong chi phf heat d¢ng phat sinh trong vong 12 thang, tinh toi 
thang 12 nam 2019 I 43.258.338.675 

....... .-..... ····--- 
11. Cac khoan giam trCP kh6i tong chi phf (*) (107.120.641) . 
Ill. Tong chi phf sau khi giam trCP (Ill= 1-11) 43.365.459.316 . 
IV. 25% Tong chi phi sau khi giam trCP (IV= 25% Ill) 10.841.364.829 

r···-··-·-·---~·····--·---······---········--·---··-············-··--······--··-··-+---··----· . - - . 5.000.000.000 

(*) Cac khoan giam trir kh6i tong chi phi 
Gia tri 
VND 

Chi phi khau hao tai san co dinh 
Hean nhap di,!' phong giam gia dau tll' chU'ng khoan nglm han va tai san 
the chap 

TONG CQNG 
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(107.120.641) 



Cong ty TNHH Quan ly Quy SSI 
THUY~T MINH BAO CAO TY LI; AN TOAN TAI CHINH (tiep theo) 
tai ngay 31 thang 12 nam 2019 

6. cAc SV' Kll~N PHAT SINH SAU NGA Y KET THUC KY KE TOAN NAM 

Kh0ng c6 cac sv kien nao phat sinh sau ngay ket thuc ky ke toan nam c6 anh hU'6'ng tronq 
yeu ho~c c6 th~ gay anh hU'O'ng tronq yeu y~u cau phai trlnh bay trong bao cao ty 1e an toan 
tai chinh tQi ngay 31 thang 12 nam 2019. 

Ha N¢i, Viet Nam 

Ngay 27 thang 3 narn 2020 
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