Ngén hang TMCP Cong thwong Viét Nam MAiu:B05a/TCTDHN

THUYET MINH CAC BAO CAO TAI CHINH HOP NHAT
Tai ngay 30/06/2023 va cho giai doan tai chinh két thiic cimg ngay

28. RUI RO TIEN TE

Rui ro tién té 13 rui o ma tai san cla Vietinbank hoc gia trj ciia khoan dau tu bi anh hudng
do nhitng thay dbi vé ty gid.

Vietinbank dugc thanh I4p va hoat dong tai Viét Nam vé6i ddng tlen béo cdo la VND Dong
tién giao dich chmh cua Ngéan hang 1a VND. Trong kh1 d6 co cAu tai san - ngudn vén ciia

Vietinbank bao gdm mot phan bing ngoai t& (bao gdm USD, EUR va céc ngoai t€ khac)
do d6 c6 thé phat sinh rdi ro tién té.

Dé phong ngiva rii ro bién dong ty gid, Ngdn hang dé dp dung dong b cdc cong cu sau:

Trén co s& s6 lidu thue t&, nhu céu téng trudng cla céc don vi thanh vién, dinh huéng kinh
doanh, phong Quan 1y cén dbi vén va K& hoach tai chinh phan tich va dy béo cac ludng
tién vao/ra trong hé thong, @& xult Ban Ianh dao phuong 4n ké hoach vén kinh doanh theo
timg loai tién & (chi tiét sb tién VND va USD, EUR quy d4i), va duoc quan ly diéu hanh

theo dong tién thuc t§ hang ngay d& dam bao an toan va hicu qua kinh doanh cua toan hé
théng.

Hoat dong huy dong vén va cho vay ctia Vietinbank chii yéu bing ddng VND, mét phin
nho 1a USD, EUR va céc ngoai t& khic. Theo ké hoach kmh doanh cua timg thoi ky,
Vietinbank c6 trang thi tién t& trong hoat dong kinh doanh vén khi thuc hién céc giao dich
tai chinh trén thi truong Vietinbank thiét 14p han mirc trang thai cho timg loai déng tién
chinh dya theo khdu vj riii ro va han muec riii ro ndi b ctia Vietinbank va céc quy dinh cua
co quan quan ly c6 lién quan.

Trang thai ddng tién duoc quan 1y trén co s& hang ngay va chién lugc phong ngura rai ro

duoc Vietinbank st dung ¢é dam bao ring trang thai cia cac ddng tién duoc duy tri trong
han mtrc @4 thiét 14p.
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Riii ro Tién té ngay 30/06/2023

Tai san

Tién mit vang bac, d4 quy

Tién giri tai NHNN

Tién gui tai va cho vay cac TCTD
khac (*)

Chimg khoén kinh doanh (*)

Codng cy tai chinh phéi sinh va céc tai
san tai chinh khac (*)

Cho vay khach hang (*)

Chimg kho4n du tur (*)

Gép vén, ddu tr dai han

Tai san ¢b dinh va bét dong san dAu tu
Céc tai san C6 khéc (*)

Tng tai san

Ng phii tra va vén chii s& hivu

Ciéc khoan ng Chinh phti va NHNN
Tién giti ciia va vay tir cic TCTD khéc
Tién gir ctia khéch hang

Céc cong cu tai chinh phéi sinh va
céc khoan ng tai chinh khéc

Vén 4 tro, uy thac diu tw, cho vay
ma TCTD chiju rii ro

Phat hanh gify t& c6 gi4

Céc khoan ng khac (*)

Téng ng phai tra va vén chit s& hitu
Trang thai tidn t¢ ndi bang

Trang thai tidn t¢ ngoai bang

Trang thai tidn t€ ndi, ngoai bang

Don vi. triéu dong

Ciéc ngoai té

EUR USD VND khae dwoc
quy ddi quy ddi quy ddi Tong
180.248 1.064.662 8.813.497 115.128 10.173.535
60.394 1.858.350 21.665.741 - 23.584.485
1.265.009 38.619.317 160.085.081 30.813.324 230.782.730
- - 1.622.489 - 1.622.489
- - 42.626.268 - 42.626.268
5.180.951 91.374.748 1.260.321.505 2.479.477 1.359.356.681
- - 193.282.051 - 193.282.051
- - 3.287.841 - 3.287.841
32.704 - 9.754.221 80.865 9.867.790
1.186.839 15.305.913 39.653.015 169.175 56.314.942
7.906.145 148.222.990 1.741.111.709 33.657.969 1.930.898.812
- - 5.438.198 - 5.438.198
1.432.046 64.865.728 197.513.799 126.236 263.937.809
2.166.967 71.610.103 1.235.449.908 821.473 1.310.048.451
1.224.909 7.891.336 - 29.072.283 38.188.528
133.163 1.795.172 477.777 - 2.406.112
- 184 112.618.175 - 112.618.359
3.113.198 1.621.758 45.777.956 149.104 50.662.016
8.070.283 147.784.281 1.597.275.813 30.169.096 1.783.299.473
(164.138) 438.708 143.835.896 3.488.873 147.599.339
(32.513) (2.432.155) (358.942) (9.771) (2.833.382)

(196.651) (1.993.447) 143.476.954 3.479.102

144.765.957

(*) Khéng bao gém dw phong rii ro
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