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NOI DUNG BAN CAQ BACH

.  CACNHAN TO RUL RO
1. Riiiro chung

Nhi ddu tir cin doc ban céo bach niy vA che tai ligu kém theo dé nfm vimg che ndi
dung cita chimg quyén ¢6 bao dim, cde rii ro di kém véi vige diu tr viio chimg quyén cb bao
dim, ddng thid dinh gid sy phi hop cia khoan diu tw vio sdn phim chimg quyén ¢b bao dim
viri mue tiéu ddu tw v tinh hinh tai chinh cta minh, Nhi i tr duge khuyén nghi tham khéo
chic chuyén vién tw vén tai chinh, méi gidi chimg khodn hofic chuyén vién phin tich dé nim
vimg v céich thire diu tu vio sin phim chimg quyén o bao dim niy.

Ching quyén 6 hio dim 13 sén phim chu tric phai sinh, ¢6 tinh chit phire tap vé khong
phit hop voi che nha dhu tr thifu kinh nghi¢m. Ching 16i khng khuyén khich nha diu tu
tham gia dhu tu khi chua hidu 3 sin pham v chua sfin sing chip nhin cde rli ro diu W duge
trinh bay dudd diy.

Ching t8i khong com két thyre hign didu tra, nghién ol lién quan tdi i chire phat hinh
chimg khoén co sit. Ngubi sit hilu chimg quyén khong nén hidu sy phat hinh chimg quyén
nhir mijt khuyén nghi cia ching t6i lién quan téi chimg khodén co s&. Ngodi ra, nguird si hitu
nén hru § ring che cong ty hodic td chite b chimg khodn co s hode cic té chire lién quan
khie khéng tham gia vio soan thio bin cédo bach iy,

1.1. Riii ro lién quan dén t8 chire phit hinh chimg quyén

Riii ro #ir giao dich cia t8 chite phdt hanh: T chirc phit hanh ludn c6 thé mua lai
chimg quyén trén thi truimg vi cic chimg quyén nly cd the duge nfiim gift hodc bj hity hodic
bén lgi. Té chirc phét hanh cb thé thye hién cde giso dich dé phong ngla rii ro vi giao dich
niy co thé inh hwdmg dén gid chimg quyen.

Riii vo thanh todn: Nhi ddu or cfn hwu ¥ ding trong qué trinh phit hinh chimg quyin,
mijc dit nhimg tifu chuiin khiit khe vé khi ning thanh todn phai lubn duge chiip hiinh béi t6
chite phat hinh, huén thn tai rii ro b chife phit hanh bi mit kha ning thanh todn vi khng thé
thre hin quyén che nha diu tw, Trong trubmg hop 16 chic phit hinh mit kha ning thanh tofn
Hodic khéng A0 ti sin A& thanh todn thire hién chimg quyén, vide gidi quyét quyén lpi cho
ngwin st hitu chirng quyén duge thire hign theo quy dinh phép luft l3én quan.

Riii ro chiimg quyén b iy niém yét Trong trutmg hop to chirc phat hinh bj dinh chi,
tam ngimg hoat ddng, hep nhit, s4p nhiip, gidi thé, phi sin hofic bi thu héi Gidy phép thinh
lip vi hogt dong, chimg quyén s bj hity niém yét. Do 46 thn i ri o chimg quyén bj hity
trirdre ngay dio han.

Riti ro tir vige thyee hign swe fe chi cia 16 ehirc phdt hénh: Ngudi st hita chimg quyiin
aén Tuu ¥ ring ching t8i o6 quyén ty chi rong céc hogt ding kinh doanh phi hep v digu
khodn trong Bén cho bach niy vi cé thé dnh huimg dén gid chimg quyén. Trong cic sy kign
bi mua lai holic thay ddi chu trie doanh nghiép lign quan i quyén loi cha ngudi sb hitu
chitng quyén, ching 6i c6 quyén e chon edc hogt dgng lidn quan 161 chimg quyén mi chiing
i6i cho ring phit hop, Nigwéi sé hie khing cb quyen bube ching t8i thye hign cac hogt dng
lién quan 16i giao dich hode the hign quyén ciia chimg quyén, T4 chirc phét hinh cam két 53
dira ra e quyét dinh mang tinh cin trong. N&u cic bén lién quan dén che nghia vy véi to
chire phét hinh khong thd dim bio duge cio nghia vy clia minh thi didu nhy co the dnh hudng
dén két qua hogt d6ng lién quan téi chimg quyén.
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R vo do midu thudn guyin fpi- T chire phat hanh tham gia vio nhigo hoat ddng khac
nhau eb thé gdy ra mu thuln quyén loi véi ngus s6 hitw, T3 chic phit hanh khing cé nghia
vi cing bl théng tin lién quan il cic hogt ding giao dich, tir vén, thyc hién quyél:l, méu
thudie quyén lgi. Té chirc phét hinh ludn 6 thé phat hinh vi niém yét ede chimg quyén khic
el khd ndng dnh hidmg dén gid chimg quyén,

Rili o bio mdt thing tin: Th chirc phat hinh cam két of ging hét sirc d& dam bao s\
bido mit clia thiing tin khich hing, tay nhién 6 chire phét hinh khong cam két cd thé cung chp
sw bdio mdt hodn todn dbi vl cic thing tin niy.

1.2. Rii ro lién quan dén sin phim chimg quyén

Rii ro ddiu fue chung: ngdi 86 hita nén o6 kifn thire v phureng phip dinh gid cia chimg
quyén va chi nén giao dich sau khi d xem xét cin trong, Chimg quvén 14 san phdm phi hop
voi nhi diu e hidu 3 vé cic rid ro va edc co chié gid lién quan. Mot khodn du tr vio chimg
quyén khong twong duong vai mit khodn dhu br vio ti sin co s, Mic di I nhufn cie mit
khodn déin tir v chimg quyén lién quan mét thidt t6i thay ddi trong gid cite thi sdn oo sd, sy
thay déi cda chimg quyén dbi véi sy thay ddi gid 13 sin ov sir c6 thé khéng tuemg drong.
Bon biy cao cia chimg quyén cb nghfa ring ngudi sé hita s& ¢ rii fo diu by can hom 5o v
diin tur ciing gid trj vivo 1 sdn eor s,

Riti ro do thi gian ddo han ctia chimg quyén: Do chimg quyeén ci thii gian ddo han
nén gid clia chimg quyén cd the bi gidm khi dén ghn nghy dio han cia chimg quyén vi mirc
Ridm gid ny o6 the s kha lén. Néu nha diu tu ném gitt chimg quyén dén ngdy dio han va gia
thanh toda nhé hon hojic bing gid thye hién quyén thi gid cla chimg quyén s8 béing khéing,
khi d6 nhi déu tw 58 chiu mét khodn 18 bing ding sb tién 43 b6 ra dé mua chimg quyén, Vi
viiy, tnrdre khi quyct dinh diu tr vio chimg quydn, nhé ddu tir cn nghin e k¥ xu thé hién
ding gid cia chimg khodn co s& trong khodng thin gian con hidu fye cia chimg quyén,

Riii ro vé gid: Rii ro vé gid 12 nii ro do sy thay d8i gid cia chimg quyén. Sir thay dbi gid
ciia chimg quyén phy thue vio nhidu yéu td nhu gid cim chimg khodn co sé, mic % hién
ding gid chimg khodn co si, thid gian con hiéu lye cla chimg quyén, 1ii sudt, b tie coa
chimg khodn co sd,... Trong dé, yéu to quan trong nhét chinh 14 gid eiia chimg khodn co s,
Mgoai ra, gid eta chimg quyién cén phu thude vio yéu 16 cung cdu cia thi tredmg v chimg
quyen. Mic di 1 chire phit hinh thuéng phat hinh khéi lupng chimg quyén theo khbi lrgmyg
da dang ky véi Uy ban Chimg khofin Nhi nuée, tuy nhién, té chire phét hanh vin c6 thé ting
khoi Ivong cung img chitng quyén thing qua phwong thite phit hanh b sung chimg quyén
mién 14 han mire phit hinh chimg quyén dé chua virgt qué han mire phat hanh t6i da theo quy
dinh ciia Uy ban Chimg khodn Nhi nuéc, Vige phit hanh thém ndy cé thé anh huémg dén gig
elia chimg quydn,

FRaii ro air tinh din bdy; Dln tr vao chimg quyén chi lién quan dén sy thay d8i gid cia
chimg khodn co sé chir khing phai diu tu true tiép viio chimg khodn co s&, do d6 nha diu
duge huimg I tir tinh chdt don by cla chimg quydn khi cé thé nhan dugc toan b sir thay
ddi gid el chimg khoén co sé trong Khi chi phai bé ra mit philn chir khing phii todn b g4
clia chimg khodn oo s&. Neodi ra, tj 1§ thay ddi gid ciia chimg quyén trén thi trudme cb thé Jén
hom ty 18 thay dii gid cia chimg khodn co s®, vi vy nha ddu tr cd thé 1 nhidu hen hodic 16
nhicu hom so vii vige diu tr tnge tiép vio chimg khodn co sé,

Rt ro thank khodn: Ta nli ro xdy ra khi nhd ddu tur khéng thé bdn chimg quyén & mirc
gid mong mudn do thi truimg thibu thanh khoan ddi v6i chimg quydn dé. Thanh khodn cia
chimg quyén phy thude vio cung ciu thi tneimg v higu qua hoat ding cla 16 chire tao 1ip th
trumg. Mic di b chive phat hanh cam két s@ thire hign clc edng tdc tao 1ip thi truedmg va



cung clip thanh kho#én cho thj trubmg chimg quyén, td chirc phit hinh khing cam ket thi
trwtmg giso dich ciia chirmg quyén 58 sii ding.

Ouyién Ii nha déin fie: Whit i b s& hite chimg qu;.rén khiing et qu:,.rén lgi nihur ¢b déng
s hitu chitg khoén eo s, bao gim nhiumg khong gidi han quyén tham dy Dai hdi ddng cb
déng, nhin e hic, quy&n mua ¢ phléu phit hinh thém, hodc cic quyrén khie phit sinh tir
chimg khodn cr sl

Rii ro khi lwa chon chimg quyén la cong ey phéng ngia riii vo; Gid ching quyen lufin
o6 thé thay ddi nguge voi ki vong cla nhi diu tir s& hitu chimg quyén, do d6 chimg quyén
khéing dim bio s& lubn 13 mt eong oy phong ngira rli ro higu qua cho nha du tr sér hire
chimg quyén.

Ligwi y vé thd

Theo Cong vin 1468/BTC-CST clia By Téi chinh vé chinh sich thué ddi vai chimg
qu}lén b bio dim, trong trudmg hop trirée nghy do han, nha diin tu l::huyén_ nhirgmg chimg
quytn thi thu nhip tir chuyén nhugng chimg quyén s& &p dyng thué doi vii chuyén nhuong
chimg khodn, duge xde dinh hiing gi4 churyén nhirgmg chimg quyen ¢o béo dam timg 1&n nhiin
() voi thué sufit 0,1% (Trong d6 gid chuyén nhugng chimg quyen ob bio dim timg 1fin 1& gid
khép 1énh chimg quyén trén S&r giao dich chimg khoén nhiin (x) 56 lrong chimg quyén),

Wit khde, trong truémg hop nha diu tu thie hign quyén tai ngdy déo han, tal thoi diém
thue hign quyén chuyén giao bing tidn, thu nhip cla nhi déu tur dp dyng mive thué sudt 0,1%
frén gid chuyén nhugng chimg quyén cb bio dim timg lin (Trong d6, gid chuyén nhugng
chimg quyén o6 bio dam timg Mn bing gié thanh todn elia chimg khoan ¢o s nhin (x) (50
lwomye chimg quyén chia (:) cho T§ 1§ chuyén dbi)).

Trudmg hp nhi diu tr ndm pilt chimg quyén ct bo dim va thue hign quyén tai ngiy
déo han, thué phit sinh s& cao hon nhidu lin so véi vige chuyén nhigmg chimg quyin b
nghy ddo han (vi dy minh hoa tai Myc VI.8.2), trong midt 58 tnrimg hop c6 thé 1am nhd i tur
b 16 khi thué phét sinh nhigu hon lgi fch nhin duge tir chimg quytn, khi db TS chire phit
himh s& b quyén truy thu thué d&i v6i nha ddu tw ndm giir chimg quyen tai nghy déo han.
1.3, Rii ro litn quan dén chirng khodn co si

Mt s sir kign xdy r (bao gbm va khdng gidi hen vige phit hanh quyén, phit hinh cb
phidu thuémg hoiic phan phii tién bdi Cong ty, chia nhd hofic hyp nhét chimg khodn oo 5
hodc su kién téi efn tric anh hudng t5i Cdng ty) ¢b thé din dén viee ching toi phai diéu chinh
cic didu khodn ciia chimg quyén. Tuy nhién, ching thi khing 6 nghTa vy phii difu chinh cic
didu khodn vi dilu kién cia chimg quyén cho moi sy kién lién quan téi chimg khoin co so.
Bt ki sy didu chinh hofic cc quyét dinh khéng dicu chinh déu 58 co thc ddng Lol gid tri cha
chimg quyén. Vifc didu chinh chimg quyén s& duge thye hign theo quy dinh phap lodt. MNigzod
ra, mot sb sy kifn xéy ra (bao ghm chimg khodn co si bi hity niém yél hodic tam ngimg giso
dich) dfin dén viée chimg quyén bj hily niém yét hofic tam nging giao dich theo quy dinh clia
phép hudt.
3. Wi ro djic thii lifn quan t6i th chire phat hinh chimg quytn
3.1, Rii ro v& hoat djng cung eip dich vy méi gidi

Hoat ddng méi gici 1h ming kinh doanh duge MBS tip trung trong yéu, diy 12 ming
hogt ding mang lai vi thé cho cong ty chimg khoén nén luin duge MBS 48t ra myc tigu vé thi
phén & nhém din dha thi trutmg, Di kém voi mye tiéu kinh doarh cao, MBS nhén thire diy
cling ld méng kinh doanh tiém fn cde rdi o 1ém, trong d6 ce i ro tong yéu nhur nli ro dgo
dire nghé nghiép, il ro sai sot, nhiim 1n khi thye hidn giao dich cha khich hang...
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Bé han ché v giam thidu 14 da cie i trong hogt ddng ndy, Cang ty xiy dyng he
thing quy trinh, quy dinh kidm sodt chit ché, tit e cic nghigp vu déu duge kifm sodt hai cip;
ling cudng dua cdng nghé hda vio quén tri hoat ding i gidgm thidu yéu b sai st cia con
nigtrtsi; nhiin sy thude hogt dong mai gisi duge tuyén chon, khio sit dinh va dio tao thuimg
xuyén dé ning eso trinh 6 v nhin thire rii ro,

Mat khic, cing ty o6 hg thing kiém sodt dic Igp bao ghm quén trj rii ro, kiém sodt nji
b, ban kifm soat duge duy tr hoat dgng dénh gid déc lp, khdch quan va lién tuc 1én cic
chuomg trinh rd sodt ludn phién nhim phét hién kip théd vi ngin chiin cde siF kign i ro phit
sinh gy thiét hai cho cfing ty.

2.2. Rii ro trong hogt djng tw viin khich hing

Mhim han ché cde i ro cih thé phit sinh lién quan dén tinh chinh xic vi hifu qua cia
dich vy tr vén, tinh kip thii cha théng tin cung cdp cho khich hang vi dnh hudmg cia trinh d§
chuyén mdn trong chat lugmg tor vin, MRS tip trung ngudn lwe lém cho di ngii Nghién cim
wir nhiin sy gidd, trinh dd chuyén mén cao dge dao tgo trong v ngodi nude, ning cao tinh kj
hudt nghiém ngdt vé dao dirc nghé nghiép.

2.3. Rili ro vé hi trg thi chinh cho khich hang (rii ro thanh todn)

Bdi véi MBS diiy [d mdng hogt diing dem lai ngudn doanh thu chiém U trong 1dn nhung
ciing 14 mang hoat déng tidm dn nii ro 16n nhét.

MBS di xiy dung mit bd méy quan trj trén oo sir 1§ lugn chit che va b ring dé giam
thidu riii ro tai chinh cho ¢& MBS vl khich hing. Danh myc cho vay ciia MBS duge thim
dinh theo b tigu chi chudn myc trén co =i nén tang L4 yéu td thanh khodn ciia cf phidu vi gid
trj cor bén doanh nghigp ciia of phifu da,

2.4. Rii ro vé thanh khodn

By L ki ro nghiém trong d6i voi cong ty chimg khodn, xuft phit tir vide Céng ty b
thigu hut s& du tidn trén tai kKhoan/mét kha niing thanh khon dé thanh toan cho cic giao djch
phdt sinh trong ngay nhi thanh todn b trir v Trung tim lwa kf Viét Nam, thanh todn cic
nghfa vy dén han cia ciing ty chimg khofn 46 véi ddi the, co quan ban nganh... Rii ro niy b
thé din dén nguy co cang ty chimg khodn bj dinh chi hoat ding kinh doanh lm anh budmg
dén e khich hang dang c6 tii khodn giso dich tei cing ty.

MBS die biét chii trong dén logi rii ro ndy d& dim bao khing phit sinh sy kidn rii ro
mit thanh khodn, D2 kidm sodt dige logi hinh i ro ndy, MBS xdy dymg mit hé thing kidm
st nguon vin chit ¢hé nhim phin b vin hity qud, khong dé xdy ra tinh trang mdt cin déi
von; da dang dfi tic huy déng vén cho cling ty dé MBS chit djng vé ngudn vén; xay dymg hé
thing dénh gid cde ehi tiéu an lodn ti chinh trong d6 dua ra cic cip cinh bdo 88 xir 1y kip
théri; thye hign cing tdc trich 3p dy phong cho cae kich bén xitu x4y ra,

2.5, Riiro thj trafmg

Tai thiri diém hign tai, Cdng ty Cb phin Chimg khotin MB dang thyc hign vide din ti
chimg khodn nigm yét vi chua niém yét bing nguén vén chil siv hiru eda chng ty. Do d6, bién
ding gid chimg khoin noi ridng vi bién ding cia thi tromg chimg khodn noi chung & 1 rii
ro anh hudng trire tiép t6i két qud kinh doanh hing ndm cia Cong ty.

Bé han ché rili ro ndy, Ban linh dao d& thire hidn ké hogch kinh doanh da dang héa dank
muyc du tir, ding thei Céng ty ciing e i ngll chuyén vién nghién ciru phiin tich, dénh mid
trudre khi thue hién diu tr, M3t khic, Cong ty ludn tién hanh trich lip e khodn dy phéng
gidm gid cling khodn mét edch ddy di, theo dimg quy dinh clia phip luit, Bity nay di gitp
MBS tin dung duo cie co hii cia thi trutmg nhm ning eao hidu qua diu b,



2.6. Rili ro vié ha ting céng nghé théng tin

Giao dich eha khich hing qua hé théng tnge tuyén chiém ty trong gin nhy toin b khii
hugmg 1énh giao dich tai MBS, Ha thng cong nghé thong tin ddng vai trd quan trong vi nhimg
tidm dn i ro vé hé thing cng nghé thiing tin cb thé phit sinh nhr

- Mt két ndi, gitn doan giao dich cia khich hing.
- Sai 1éch, mat 36 lidw cia khich hing.
. Xim nhdp cia Hacker Fam odi loan hé thing, khng dim blo vide bio mit thing tin ela
khich hang, cdng ty chimg khodn,
2.7. Rii ro canh tranh

Hién nay, tinh hinh canh tranh gita cdc cong ty chimg khodn ngiy cing gay gt, djc
biét thi truimg c6 sy tham gia cla cde edng ty chimg khodn 1ém dén tir Hin Quic. Cée cng ty
chimg khoan lién tiép dua ra céc hinh thire d8 thu hit khich himg nhir gidm phi giao dich,
ting qud, A tror khi miy i khoan mdi, trd thué thu nhiip c nhin tir diu te chimg khodn cho
nhi diu 1.

Vi thm nhin teér thinh cong ty chimg khodn hing diu trén thi tniimg chimg khodn,
cung cfip cdc dich v chimg khotin tt nhdt cho khich hing, Céng ty C5 phin Chimg khodn
MB luén séng tao vh nd lye khéng ngimg mang dén co hji diu o vi ting tnrdmg i chinh
cho timg khich hing va cb dong.

2.8. Rii ro nhiin sy

Bii vii cée cong ty hogt djng trong linh vye die thi doi héi trinh d§ chuyén min
nghiép vu cao nhu 1Tnh wye chimg khodn thi d3i ngii nhiin sir 14 yéu t& canh tranh mang tinh
quyét dinh, Gitta cfic cong ty chimg khodn thubmg ed xu hudmg dich chuyén, thu hit, 16 kéo
nhén vién cle nhaw, tao Gp lyc cho su n dinh nhin sy cia Cang ty. Tuy nhién, v&i chinh sich
diii ngd phit hep, coi trong chién luge phit tridn dho tao, Cong ty tin ring d0i ngli nhin vién
khéng chi gin bé 1au dii md con ngly cing ndng cao chfit lugng hom, tifp ste cho sy phit
trign manh ciia Cong ty trong thivi gian téi.

. NHITNG NGUOI CHJU TRACH NHIEM CHINH POI VOI NQI DUNG BAN

CAO BACH
1. T chire phit hinh
OngLé Viet Hai Chi tich Hoi ddng quin tri
Ong:Trin Hai Ha Thinh vién Hoi dbng quén tri Téng gidm dbe
Ong:Nguyén Viin Hoe K& todn trudmg
Bi: Phgm Thj Hoa Trudmg Ban kiém sodt

Chiing tii d4m bao ring chc thing tin vi sb lidu trong Bin cho bach nay 14 chinh xde,
trumg thyre v cam két chiju trdch nhiém vé tinh trung thye, chinh xhe eda nhitng thing tin va
sb lidu nhy phit hop véi thye té ma chiing 16i duge bidt, hojic di didu tra, thu thip mdt cich
hop Iy

Chiing t5i e thé cip nhit hojic siva d&i ban cdo bach ndy trong qué trinh phit hanh
¢himg quyén dé dim bao dung cée quy dinh dwge ban hinh, Bét ki siw cfp nhit bl sung nito
s& duge cdng bi thing tin tai 3& Giao dich Chimg khodn,

2. Th chire bio linh phait hinh;: Khing co
3, Ti chire tr viin: Khiing cb

ML CAC KHATNIEM
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Chiing quyén ¢ bio dim (sau diy goi tit 12 chimg quyén) 14 hop ding gifia nhi dhu
tw vi 1 chire phit hanh chimg quyén dwge dinh nghia theo khodn 1 Didu 1 Nghi dinh sd
607201 5/NB-CP ngy 26/06/2015 cia Chinh phi sita dfi, bd sung mt s6 didu cia Nghi dinh
sy S8/2012/ND-CP ngdy 20/07/2012 cita Chinh phit quy dink chi tiét v huémg dfin thi hanh
mijt 56 diéu cia Lugt Chimg khodn vi Ludt sim 481, bd sung mét sé didu cia Ludt Chimg
khodn (sau diy goi tat [a Nghj dinh sb 60/201 5/ND-CP).

Chimg khodn co sér 1 chimg khodn duge sir dung lim thi sén co st ciia chimg quyén,

T chire phit hinh ching khodn co s 14 t§ chire phét hinh chimg khoan lam ti sin
a7 467 el chimg qu}rf'ln.

Té chire phét hanh chimg quyén (sau diiy gpi tht 14 th chire phit hinh) 14 céng ty
chimg khodn phit hanh chimg quyén.

Ngdn hiing lwu ky 4 ngin hing thye hign vide lra kj, gidm sdt thi san do & chire phit
hénh chimg quyén k¢ qu dé bio dim thanh todn cho cde chimg quyén di phét hinh vh khang
phai 1& nguedi e 1ién quan cia to chite phat hinh theo quy dinh cia phap luit chimg khodn.

Ngwiri s hitn chimg quyén 13 nh diu tu sé hitu chimg quyén, dng thési 13 chi ng co
bio dim mt phiin cfia th chire phat hinh v khong phai 12 t4 chire phat hinh chimg quyén.

Chirng quyén kidu chin Au i chimg quyin mad ngwii sé hir chimg quyén chi dioe
thye hién qu}’éﬂ tai nghy déo han.

Gid thye hign 13 mirc gid ma ngwiri s& hitu chimg quyén e6 quyén mua cb quyén mua
chimg khodn co sér tir tb chite phdt hinh, hoge dwge td chire phat hanh ding ¢ xée dinh
khodn thanh todn cho ngui sé hitu chimg quyén,

T§ 1§ chuyén adi cho biét sb lugng chimg quyén clin c6 d& quy d8i thinh mét don vi
chimg khoin co sa,

Negiy ddo han 1a ngay cudi cing ma ngodi sé hitu chimg quyén duge thie hign chimng
qayén.
Chimg quyen dang lwn hanh 13 chisng quﬁn chira déo han va dang duoe ndm gilt bin
ngrin s it chirg quyén,

Chimg quyén chwa lru hinh li chimg quyn da phat hinh nhing chua duge st hit
bii nli dhu . Chimg quyén chua luu hinh duce T ki trén tai khodn ciia t chire phét hinh.

Chimg quyén cb i (ITM) 1A chimg quyén mua o gif thie hién thip hom gik cia
chitmg khodén co s,

Chiimg quyén 15 (OTM) 12 chimg quyén mua co gid thue hién cao hon gid cha chimg
khoan co ad,

Chimig quyén hda vin (ATM) la chimg quydn mua cd gid thye hign bing gid cha
chimg khodn co sd.

Vi thé mé chimg quyén cia th chire phat hinh bao gbm tt ca ede chimg quyén dang
| hanh chura duge thire hién.

Vi thé phing ngira rii ro 1y thuyét 1 sb lugmg chimg khodn co sir dir kidn ¢in phai
nfim gitt dé phang ngira nii ro cho chimg quyén xéc dinh theo phuomg dn phong ngira rii o
ciia t6 chire phét hinh,

Vi thé phdng ngira riii ro thye té dugc xdc dinh biing s6 lrong chimg kholn co s
thye e dimg cho mye dich phong ngira i ro, chimg quyén ¢b cing chimg khodn co sé do td
chic khic phit hinh va s tién 48 ndp twomg dmg voi phin chénh léch gitta vi thé phong ngira



riii ro 19 thuyét va vi thé phing ngira i 1o thys ié trén thi khodn ty doanh ciia t chirc phit
hinh.

Delta 14 gid irj thay A1 chia gid chimg quyén (mg vii mit thay dii trong gid chimg
khodn cor sd.

Chng thire:

L e M 4§ thay dbi gis ching Fuyen
Mire A8 they 46 gia chimg Khodn co 5o

Gia thanh todn chimg quybn khi thye hifn quyén 13 binh quin gia dong civa didu
chinh ciia chimg khodn cor & trong ndm (05) ngly giao dich lign trude ngdy déo han, khong
bao gom ngiy dio han,

Negay ding lky endi cimg 13 ngdy lam vige thir 2 sau ngay giso dich cubi cling tad
SGDCK va 14 ngly dio han chimg quyén trong trudmg hop thirc hign chimg quybn do ddo
han.

Nedy thanh todn 13 nghy lim vige thir 5 & tir ngay ding ky cubl cling.
V. COHOIPAUTU
1, Thng quon vé nén kinh té Vgt Nam

Tang trudmg GDP Viét Nam 6 thing diu nim 2021 ting truomg mgnh 8o vl cimg k¥
nfim 2020, dat mire ting 5,64% so vii clng ky ndm ngodi trong 46 Quy 1 ting 4.48%; quy 11
ting 6,61%; Diy 14 mire ting kha quan néu tinh dén yéu b dich Covid 19 vin con dién bicn
phitc tap giy 4p lye 1én nhifu nghnh dich vu vi cong nghifp. Dic biét, chit lugmg ting trdmg
inh 16 cai thién rit kha quan, tao niém tin cho cic nha dfu b the hién qua céc cin doi vT md
ahur lam phit, t§ gid héi dodi, cin cén thanh todn, ng xau trong hé théng ngin hing, ng
cing/GDP déu khong c6 bién ding 16n vi co bin duge gilk trong mite an toan,

Lam phét duy tr & mic bn dinh trong 6 thing nim 2021 mic db ép lve gid xing déu
tang 1én do tic djng gid diu thé giti. CPI théng 6/2021 ting 0,19% so0 vin thing trude, ting
1,62% so vii thing 12/2020 va fing 2,41% so v elmg ki nim 2020, CPL binh quiin 6 thimg
diu ndm 2021 fEng 1,47% so voi binh quin cimg kj nim 2020. Lam phit duge ky vong tang
trong khi ngu%m cung USD ¢6 xu hwimg giam di khi thing du thremg mai gidm trong 6T diin
nim 2021 khién ép lre t gid VNDAUSD st tiing nhg mic ¢ khong ding quan ngai.

Vién FDI gili ngfn wéc tinh 6T nim 2021 wéc tinh dat 9,24 ty USD, ting 6,5% so v
ciing ki niim trnde, 1 con sb rit kha quan trong tinh hinh dich bénh ctia ndm 2021, M db
mua rong tri phiu Chinh phit cia NETNN dat trén 7900 tj VNB; Vigt Nam nhip siéu nheg
trong 6 thing ddu ndm 2021 khi nhu cdu nguyén ligu sin xufit v& tiéu ding ting lai. Tinh
chung 6 théng ném 2021, nhiip siéu dat mure 1,47 ty USD. Trong dd, 6 thing diiu niim 2021,
kim ngach xuft khéu hang héa woc tinh dat 157,63 tf USD, ting 28,4% sa vdi cing ki niim
trude; kim ngach nhip khiu hing hoa woe tinh dat 159,1 t§ USD, ting 36,1% so vdi cing k¥
nim trude.

3. Thj trwdmg tii chinh Viét Nam vi eor i dau tr

Nam 2020 thanh khodn thi trwémg c6 mic ting 33,7% so viri cimg ki, dat 6,237 1y
dbng/phién. Mitc tang ca thanh khodn nhis e thém 36,776 tii khodn chimg khon duge m
mdi chi trong 10 thing. Loy ké tai hét thing 1042020, g0 lromg ti khodn chimg khodn tai
Vigt Nam dat 2,67 triéu tii khodn, tuong dwong 2,8% din sb Viét Nam. Piy cling 13 mite tiing
ki uc 5B ti khodn chimg khodn tpi Vigt Nam. Co chu dong tidn thi trudmg ndm 2020 ciing vi
fhé tip trung phiin 1ém hodie gin 1/3 vio nhém ¢ phiéu ngin hing, tiép theo 1a nhom xdy
dyng v viit ligu xdy dyng, thire phim, Vingroup, biit ding sim, déu kbi... Do dnh hudmg cia
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dich Covid-19 vi ap lyc it von cia NETNN tai nhidu thi trudmg, trong dé ¢ thj tretmg méi
nii v thi trudmg bién. TTCK Vigt Nam d3 bij ritt vin rdng théng qua khdp 1&nh lén nhit ké eir
dot riat rong nam 2018, K& v ddu nlim cho téi nay, khéi ngoai di bin rong thing qua khép
lénh 18 -33.173 ty ding,

Trién vong nim 2021, kinh 4 v mé ciia Viét Nam nhiéu kha niing s& ting trrmg kha
quan do hiiu qui el dich bénh Covid 19 52 suy véu khién Iinh vire xuiit khdu vi dich vy khdi
sfic. Bén canh dé, khi chién luge tém chiing e trién khai manh mé vio 6 thing cudi niim
ede linh vire nhy hing khéng, du lich v dich Vit vui choi gidd trf s& phyc hili déng gop ding
ké vao ting truéng GDP. Piém tich cire 14 oft mt 50 yéu 6 vi md s b try cho nén kinh 18
phue hoi bao ghm: Mt bing 15i sudt tidp tye duge duy tri & mire thip, bi trg doanh nghigp vi
ngudri din phye hdi hogt ddng san xudt kinh doanh; che bign phap hd trg tai khoa coa Chinh
phit cho doanh nghigp nhir giin, hodin cde khodn thud, tién sir dung dit vv. e duy t1: Kha
vire FDI viin ki vong phye hdi khd quan nhir ky vong vio cae hiép dinh thirong mai EVFTA
via CTPPP
3. Cohji diu tw vie chifng quyén o bio dim

Biu tir viio chitmg quyén ¢6 bio ddm (CW), nhd diu tr cé thé dupe huimg mit s lod
fch nhur sau:

Tde djng din bay; Vi chi phi ban dhu mua CW chi bing mét phin nhé so véi diy 1
vilo thi sdn co s, nhd diu tr 3 cb thé so hin CW mé vin o thé thu dugre loi nhudin nhir ki
vong néu diu v vio thi sin co sb. Hon thé, CW con o6 tic ding dén by, nghta 14 chi mét
thay doi nhd vé gid cita thi sn co s ciing ¢ thé diin dén sy thay ddi l6m hom vé gid cia CW
vi vi the mire thu nhip dat droc 5& Ién hon, Nguge lpi, mit sy spt gidm vé gid cia ti sin co
sit 6 the dfin dén sy sul gidm 1ém hon vé gid cdia CW, tuy nhién mire thigt hai thi da ciia CW
chi giéi han & mie phi mua CW ban ddu. Dy 1i co hdi cho cde nha diu tr voi 56 von nhi cb
thé tiép cin dure cb phitu clia cde céng ty 66 trén thi truimg. Tée ddng dén by chinh [4 didm
hép diin nhit cia CW,

Lot nhiidn khing han ché, khodn I6 t6i da c6 dink: Diu e vio OW b thé mang lai I
nhugin khong han ché trong khi khodn 18 18i da dupe of dinh, d6 chinh I khoan chi phi dé
mua CW. Vi d, trong tnimg hop thi treimg didn bign khéng nhir dy dodn, nha diu tir 6 thé
bén lai CW dé bit diip chi phi ban déu hodic ndm gitt dén khi déo han va chiu khoan 15 t5i da 12
chi phi mua ban ddu. Nawge lgi khi ndm gitt CW cia cie cOng ty cb két qua kinh doanh tét va
dupe ki vong s& ting trintmg trong twomg lai, nhi dau W 58 cb co héi mua b phifu cia cing
ty 6 véi mire gid thip va ban lai voi thi gid cao & thi diém thyc hién quyén chon.

Giao dich vi thanh todn dé dang: CW tuy cb dic didm nhu mt sin phiim phéi sinh
nhung duge gise dich nhu mdt lopi of phidu trén san giao dich cb phitu. SGDCK cde minde
ot quy dinh bt buje vé thinh vién tgo [p thi truimg, o6 nghia vy yét gid hai chidu lign e,
tgo thanh khoan trén thi trutmg, do 46 nha d3u i o6 thé mua, bin CW duge d& ding, Nha
déiu fur khong cin phai mé 4 khodn giao djch khéc de mua/bin CW, Mgoii ra, cic quy dinh
ve thisi gian, phwong thirc giso dich, thanh todn.. 4o tuomg tir nhir ob phidu nén nha diu by
e6 thé tim hifu san phdm vi tham gia giao dich met edch d& ding vi nhanh chong,

Thém eo hii tidp egn of phitu cho nhé ddu tr mude ngodi: Vol CW, nhi déu tw minde
ngodi viin oo thé kifm duge lod nhudn tir vige diu tr vao cong ty cd k¥ vong ting trdmg ma
khong nhét thiét phai ndm gitr od phifu va triv thanh cd diing cila cing ty 40, qua dé nha diu
tur nurde ngodi & khong bi gici han vé 6 lugng e phifu mua vio nhu khi dio tr vio edh phidy
i S,

V. THONG TIN VE TO CHUC PHAT HANH CHUNG QUYEN CO BAO PAM



1,  Cie thing tin chung v ti chive phét hinh chimg quyén ¢é bio dim
& Tém tht qui trinh hinh thinh vi phit trién MBS:

Puge think lp tir thing 5 ném 2000 béi Ngin hing TMCP Quén dii (MB), Cong ty
ch phiin Chimg khodan MB (tién thin 14 Céng ty Cd phin Chimng khodn Thiing Long) 14 mgt
trong 6 cing ty chimg khoin dhu tién tai Viét Nam. Sau 20 nim khéng ngimg phit tridn,
MBS di tré thinh mit twong nhitng cing ty chimg khodn hing diu trén thi tnrémg ching
khodn Viét Nam.

Trong qué trink phat trién, MBS di c6 nhimg déng gbp khong nhé cho sir phit trién
cho nganh chimg khodn ndi rigng va thj tradmg tai chinh néi chumg. Trong hai ndm lién titp
2009 va 2010, MBS d& viron lén din diu thi phiin moi giéi tai ¢ hai & giso dich: S& Giao
dich Chirng khoén Ha N§i va 3¢ Giao djch Chimg khoin TP. HCM va lién tye dimg trong
Top 10 thi phén tai cd hai 8&. Bjc hiét, nim 2013 dinh diu mit burde ngodt trong lich s
phit trién ciia MBS, D6 14 vige hop nhit véi Cong ty Cd phin Chimg khodn VIT thinh
Cong ty hop nhét véi tén goi 13 Cong ty cH phiin Chimg khodn MB (MBS). Nghy
08/12/2013, Cong ty san hep nhit di duge Uy ban Chimg khoedn Nha nude cip phép hoat
déng, dinh ddu sy thanh cing elia thiong va hop yhit cong ty chimg khodn diu tién trén thi
trudmg, ning can vi thé ciia MBS trén thi trrdmg chitng khodn trong nudre. Tigp tyc phit huy
thé manh vi n lyc khong ngimg, niim 2015, MBS di It viio Top 5 cong 1y chimg khodn
diimg dhu thi phiin méi gici tai ca hai 3. Thing 3 niim 2016, MBS chinh thite niém yét cb
plliéu trén san HNX. Vi myc tidu phat trién bén vimg, vwon thm ra thi trirdmg qufl-n té. Nam
2018, MBS vinh dy nhin 2 giai thwong danh gia dinh cho Cling ty Qudm 1 diu tu tit nhét
Viét Nam vi Dich vy Ngin hang diu tr 161 nhit Viét Nam nim 2018 do Tap chi uy tin
World Finance binh chon. Nam 2019, MBS tiép tyc gt hii thanh chng vii sin phiim Chimg
quyén c bio dim vh vinh dy nhin Giai thutmg Cong by phit hinh chimg quyén tot nhit
Vidt Nam do tap chi quée té uy tin International Finance binh chon.

Vi thé manh 12 cong ty thanh vién clia Ngan hang TMCP Quin ddi, duge MD hé trg
manh mé vé nhidu m3t tir nhén sy, t&i chinh, cbng ngh... MBS 43 lién tye von 1én dat cic
mbc phit trién moi ca vé quy mb v nghigp vy. Vén dibu 18 cita Cong ty tinh dén thoi diém
hifn tai 13 1.643.310.840.000 dbng, trong d6 cb ddng 16m nhit 14 Ngén hing TMCP Quin dii
(MB), chifm §1,94% vin difu 1§ clia MBS.

Hign nay, MBS tip trung phét trién cfic mang hogt d4ng kinh doanh chinh:

- Dich vy chimg khodn: danh cho khich hing cd nhiin vi khich hang th chirc (ICS)

- Dich vy Nghn hing diu tr

- Kinh doanh tréi phiéu

Mang ludd chi nhénh va cic phong gino dich cia MBS il duge mé ring va hoat ding
o6 hidu qué tai nhidn thinh phb trong dim. MBS dil thu bt vi phat trifn duwoe mit A ngd
rhiin sy nang ddng trong d6 cd hing triim chuyén gia phiin tich va chuyén vién quan h§ khich
hing cd nhin vA th chire duge dho tgo bi bin, e tir cich dgo dire 61, khong ngimg phin diu
d& cung cfip dich vu va chc gidi phip kinh doanh cho khich hing voi sy chin trgng, chuyén
nghiép vi trdich nhiém cao nhit,

Ciic mbe s kifn quan trong

T Thinh 1§ bo NeAW hame TMICP Quan DOl vt n ggl Cong ty Cb

Nam 2000 | s g khodn Thiing Long (TLS), quy mb vin didu 19 y ddug
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Caie thinh tich 33 dgt duye

Trong qué trinh hoat dijng, MBS d3 o6 nhimg budc phit trign ngogn mye vii nhitng
 thimh tich tiéu b:éu nhur:

bmamduanhngme di s

tich trong xay dln:tg*vﬁ pim trién thi truding climg khodn giai daan 2000+
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Nam 2020, |

[+ Giiung
| 2020 toi din din Financial Serv

LA o] IEhaa ; il
img khotn dirgs khich hing hi long bt
b s B o Awards (FSA) S

* Giay khen oda Chi tich UBCKNN: Cong ty di o6 nihting dong gép cho sy
phat trién etia SGDCK Tp.HOM va TTCK Viét Nain gini doan 5015 -
2020 ey il i i ; { ; .

* Bing khen ciia B truémg BO ‘Tii chinh gﬁqr:ﬂﬁng'ti;{:&fpﬁén chimg khodn

| MB di c6 niéu thanh tich déng gop cho si phat tidn cia thi frutmg chiimg

“Chng ty ch

. khodn Vigt Nam gini doan 2018 - 2019

» Doanh nghiép niém yét tiéu bidu trén HNX nim 2010-2020

Quid trinh ting vin

Vin didu 18 ban diu cia Cing ty C6 phin Chimg khoin MB theo Gidy phép thanh lip
va hoat dgng 56 116/GP-UBCK do Uy ban Ching khodn Nhi nisée cp ngiy 09/12/2013 (san
khi hop nhét gitra Cang ty C4 phin Chimg khodn MB vi Cong ty Ca phin Chimg khodn VIT)
14 621.242.800.000 déng,

Ké tir thoi diém hop nhét dén nay, Cong ty di trdi qua 03 Wn ting vén didu 16 tir
621.242.800.000 diing lén 2,676.183.240.000 ding, cy thé:

Bt 1:

- Ciéin cif phap Iy

Nehi quyét BHPCD bt thwimg nam 2011 sb 03/20] I/TLS/DHBCH-NQ ngay
0122011,

Nghj quyét BHRCE bit thuémg nam 2013 56 02/201 IMBS/PHECD-NQ ngiy
26/00942013;

Béio cdo kit qua chuyén 481 tréi phiu sb 6772013 MBS-OV ngiy 27/12/2013;

Gifty phép didu chinh sd 54/GPDC-UBCK ngdy 31/12/2013 do Uy ban Chimg
khodn Nhi nurde chp.,

- Win didu 1§ trude khi phat hink: 621.242 200,000 ddng

- Viin ditu 13 sau khi phét hink: 1,221,242 800,000 déng

= Mgnh gid: 10.000 déng/ed phin

- Hinh thite phét hanh: Tri phiéu chuyén déi thinh cd phidy

- Thi gian han chi chuyén nhugng: Khéng

- Ddi tuong phit hanh: Ngan hing Thuong mai €4 phin Quin dai
- Gid chuyén ddi: 10.000 dbng/ch phiin

- Téng ménh gid tedi phidu phat hinh: 600.000,000.000 dong

- Tong ménh gid tréi phitu dwge chuydn déi: 6500,000.000.000 dang
- Tong s ugng ob phén dupe phin phéi: 60,000,000 cd phin

- Thivi gian hoin thanh: 25/12/2013

Byt 2:

- Cén cir phap 1y



o Nghi quyit PHDCD thidmg nién nim 2019 st 01/2018MBS/PHPCH-NQ
nhy 26/02/2019,
« Bio co két qui chio bin cA phidu m cong ching sb 101/2020/MBS-CV nghy
24/03/2019;
- Vén diku 18 trwde khi phit hinh: 1.221.242.800.000 dong
- Véa didu 12 san khi phat hinh: 1.643.310.840.000 dbng
- Ménh gi: 10.000 déng/ch phin
- Hinh thirc phét hanh:
s Chio bén cho cd déng hign hin: 35.000.000 ¢b phin
o  Phil hanh cf phién dé trd ob tie: 12,221,689 cb phin
- Téng 56 lwgng cb phiéu chio bin dy kidn: 47.221.689 co phén
_ 54 lugng cb phidu chao bin thinh cong: 42.206.804 b phan
- Thii gian bt diu chio ban: 18/02/2020
- Théri gian két thiic chio bhin: 24/03/2020
Pt 3:
- Chn cir phéip 1%:
« Nghi quyét PHBCP thudmg nién nim 2021 st 01/2021/MBS/PHDCE-NQ
ngiy 10/04/2021;
. Bio cfio két qua chio bin cb phifu ra cdng ching s6 238/2021/MBS-CV ngly
LRAG2021;
- vién didu 1 trude khi phét hinh: 1.643.310.840.000 ding
- Wé&n diku 1¢ sau ki phit hanh; 2,676.183.240.000 déng
- Ménh gi4: 10,000 ddng/ch phan
- Hinh thire phat hinh:
o Chio béan ob phidu ra cdng ching: 70.423.512 cb phiin
o Phit hinh ¢b phifu dé tra cf tirc: 24.647.652 cb phin
s Chio bin cd phifu cho cdn b cong nhan vién: 8.216.076 cii phin
- Thng 58 lugng cb phidu chio bin dy kién: 103.287.817 ch phin
- 84 lugng b phién chao bén thinh cong: 103.287.240 cb phin
- Thir gian bt diu chio bin: 21/05/2021
- Thisi pian két thiie chio bén: 17/06/2021
& Co cin b miy quin 1f clia cdng ty.
FHinh 4: Cor edu b médy gudn 1y eiia Ciing ty
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HHinh 5: Mang hegi cia edng ty

i + I S
""”ﬁ' I:HH& CH Hal cumb | | “”““ : M. e CN 84|
Plibng =i aak [ isa Gén
:l[ﬂl 1 Minh | Gai. diah 2 .

#  Danh sich e ilﬁng nim gﬂ' tir 5% trir 1 vin cf p]jin cila eing ty vi nhiing ngwii
i lién quan; Danh sdch cf ﬂﬁng sing lip va ti I§ cd phin nim gifk,

Hai:g 1: Danh sich :EII dfmg nim gite tir rén 5% vﬁn ch pl]ﬁ.n tai thoi didm 12/ D‘J’.-'Eﬂll

f h:* { f i YA ik Sﬂ'ﬂﬁplﬁl]
Hﬁ EJIvﬂﬂ'ﬂ.-" et T?*J%.’
.:..-‘- i l _| -:
b T'E'”’é""f"'g il BKED _,i“f' pﬂ“'ﬁ“m’& ?E_IL_{%(-}_.,
:_ i _:-l "'.'_' T I LA R AL ol '_ ]J-]'!él‘[} Lt -_.--i".-‘:. 5
Npiin hing TMCP Quﬂ::dﬁl 18 L& WVan
Newot dgi dign thea phip | 1009387y | Lwomg, Trung | 52.127 42%
ludt: Ong Lé Hitu Dic - o Hoa, Ciu Gidy, PR IR
Cha tjch HBOT HN
Negudni dai dign phin viin:
82301  Thing
Long 1, 8 1
Ong Lé Viée Hi U0I07S015636 | Dai 1§ Thang 170 0,000064%

Long, Trung
.Hﬁﬂﬂ, Chine G&f_}-'.

LG
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Tip thé Dai hpe
Kinh 1 Quoe
Ong Trdn Hai Hi (12168414 | Ddn, Ding | 578.500 | 0216166%
Tam, Hai Bd
Trueng, Ha NGi
Thngeong S i T e e LRI 21313097 79,63623%,

P

Danh sdch nhitng cing ty mg va cing ty con ciia th chire phdt hiinh, nhimg cing ty
mi th chire phét hinh dang nim git quyén kifm soit hoje cih phiin chi phdi, nhimg
cng ty nim quyén kiém soit hofic ch phiin chi phdi di vii th ehire phit hanh,
- Cing 1y mg
Ngiin hing Thuong mgi Cd phin Quin dji (MB)
Giiy chimg nhin doanh nghigp so 0100283873 da S& K& hoach va Diu e TP.Hé
N clip 1én diu nghy 30/09/1994.
Try s chinh: 18 Lé Viin Luong, Trung Hoa, Chu Gidy, HN
Pién thoai: (84-4) 6266 1088 Fax: (84-4) 6266 1080
Website: www.mbbank.com.vn
Nginh nghé chinh:
« Kinh doanh ngin hing theo cic quy dinh cia Théng déc Ngin hing Nhi nudc
Viét Nam;
« Cung img san phém phéi sinh theo quy dinh cla phip ludt;
+ Dai If bio hiém vi cdc dich vy lién quan khée theo quy dinh cha phip luit;
« Kinh doanh trii phifu vh che gifiy tir oo gid khic theo quy dinh cla phip ludt;
» Mua bin, gia cong, chié tie ving;
+ Hoat ding trung gian tidn i khéc;
Dbi véi céic nganh ngh? kinh doanh c6 didu kign, Ngan hing chi kinh doanh khi e
i didu kign theo quy dinh ctia phip Tujt.
+  Vién gop dang k¢ cia MB tai MBS (tzi ngay 24/03/2020): 1.346,540.260,000
dbng, tuong (mg 81,94% vin didu 1§ dang ky cia MBS.
+ Vén gop ding ki clia MB tai MBS (tgi nghy 02/07/2021) - 213.130.797.000
ding, tuomg tmg 79,64% vin diéu 1§ thyc gop cia MBS,
4+ Cingty con
Khiing cd
- Cong ty md td chite niém vt dang nam giit quyén kidm sodt hodic cd phdn cli phot
Khéing ci
- Céing ty ndm quyén fidm sodt hode cd phdn ehi phai dii vdi tl chtte niém pét
Ngiin himg Thwong mai Ci phiin Quin a1 (MB)
Nii dhang nhee phén 5.1

dkrurs mm B oas B B o B



“  Théng tin Ban diéu hinh t§ chic phit hinh (co ciu, thing tin thm tit cde thanh

yién).
Bang 2: Danh sdch HEH:JT BGD, BKS vi Gidm aé,c ti chlnh
m ':. i:_?._.:p_;:-.: .E| ?ﬁl : .' j-—;?:g “LI -. T : 'f“i :::-__._
Iepin WO i:;'J' i ?ﬁ._,m--_;-;- ! »5' 2 =<,a u,;z;- C:;“'r'%f:r il ti, i
H@i déng quin tri
1 L& Viét Hai Chil tich HRQT
2 Vil Thénh Trung Phé Chii tich HBQT
3 Trdin Flai HA Thénh vign HBOT
4 Nguyén Minh Hing Thanh vién HRQT
5 Trdn Thi Kim Thanh Thénh vién HDQT -
Ban Ki¢m soit
1 Pham Thi Hoa Truimg ban kidm sodt
2 Nguyén Thj Diép Quinh Thinh vién BKS
3 Vil Thj Huong Thinh vién BKS
Ban T-Erng Gidm dile )
| Trin Hai Ha Thng Gidm dic
2 Phiing Thi Thank Ha Phé Ting Gidm dbc
3 L& Thanh Nam Phé Téng Gidm dée
4 Lé Van Tudn Thinh vién Ban diéu hinh
Giam dde Thi chinh
i Nguyén Kim Chung Gidgm die Tai chinh
: KE todn tririmg
B Nguyén Vin Hoe K& todin truimg R
Sor yéu I lich Ban Thng Gidm dée cong ty
e A B T T e ey
-Trmh 44 hoe vﬁ.n Tha:. 5%
» Chire vy dang ndm giff tai cdc th chive khic:
Thinh vin Ho - ET&E;&HB{}T - Cing ty b phiin Tén Cing
f;,lf qu&"ﬁ:g' Trin HA & | 4 Qug trinh chng tg:
Giam dbec - D7/2002 - 9/2003: Cén b§ tin dung - Ngiin hing VP
Bank
- 09/2003 - 11/2009; Phd Gidm ddc Phéng Giao
djch. Trwémg phong QHKH - Ngin hang Bdu tr va
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Phit trién Viét Nam

- 11/2000 - 04/2011: Phé GB Khéi KHL va BCTC
Hiji sér - Ngn hiing TMCP Quiin Bi

. 04/2011- 05/2013; Gidm ddc Chi nhinh Hai Phong
- Ngin hing TMCP Quiin D

- (06/2013 —nay: Thng Gidm déc - Cong ty CP
Chimg khodn MB

_ (4/2014 — nay: Thimh vién H3i dbng quin trj -
Cing ty CP Chimg khodn MB

Phé Tong Gifim
dbe

Phimg Thj
Thanh Ha

o Trinh 4 hoc viin: Thac 57 Quan 1§ chitn hwge vi
Logistics th chiic
& Qud trinh cdng the:
- 01/2005 - 12/2005: Chuyén vién thi ¢hinh - Tip
doin Monoprix & Daily Monop (Phip)
- (3/2006 - 05/2007; Cén b tin dung - Ngin hing
TMCP Quén dii
_ 05/2007 - 01/2009: Chuyén vién thim dinh - Ngin
hing TMCP Quin dji
012009 - 03/2010: Trsémg Ba phin téi thim dinh
SME - Ngin hing TMCP Quin dji
. (032010 = 01/2011: Truémg Bj phin téi thim dinh
KHCN - Ngin hing TMCP Quéin dfi
- (1/2011 - 02/2012: Phé phing tai thim dinh H§i sb
- Ngin hang TMCP Quin dji
- 0202012 - 06/2013: Truimg phong Qudn trj rill ro -
Cong ty CP Chimg khodn MEB
- 7/2013- nay; Ph Thng Gidm déc - Céng ty CP
Chimg khofn MB

Phé Ting Gidgm
die

L& Thanh Nam

# Trinh 8 hoc viin: Cir nhan Quéan trj Doanh nghigp
o Chire vy dang nfim giit tai céc 16 chire khic:
- Thinh vién HROQT - Cong ty ¢b phin Thude Thi y
Cai Ly
- Thanh vién HBQT ddc 1p - Cong ty cf phin Tu
viin - Thuemg mai - Dich vy Bia g Hodng Quin
- Phi Chi tich HRQT - Céing ty ¢b Phin Tu vin vi
Dich vy Thuong mai Gity Viét
= Qué trinh ciing the:
- 0972001 - 12/2007: Chuyén vién QLDA - Clng Ly
Cii Phéin Tép Doén Tin Mai
- 2007 — 201 1; Phd Thng Gidm Bbc - Cing ty €4
Phéin Tw vin Dich vy vi Thuong mgi Gifly Viét
- 2011 - 2013: Giém D¢ didu hinh - Cing ty Cd
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Phétn Tir véin Dich vy va Thuomg mai Gidy Viét

- 2011 — nay: Thanh vién HBQT de lip - Céng ty
b Phin Tur vin - Thueng mai - Dich vy Pja bo
Hodng Quin

- 2013 —nay: Phé Chii tich HBQT - Céng ty Ci
Phin Tir viin Dich vip vl Thuemg mai Gidy Viet

- 05/2013 - 02/2015: Thanh vién HPQT - Céng ty
Cb Phiin DIC 86 4

- D4/2014 - nay: Thinh vién HDQT - Céing ty Cé
Phiin thufic thi  Cai Liy

- 04/2013 - 0472015: Gidm dbc Vin phong Khu vie
Phia Nam - Céng ty CP Chirmg khoén MB

- (/2015 —nay: Pho Tong Gidm déc - Cng ty CP

Chimg khodn MB
“  Thing tin vé nhiin s quén If rii ro lién quan téi hoat dijng phit hinh chimg
quytn:
[ i Lyl . e "'. M i l':, :! 'l e :'_:_E-anl .E':HH -[g.l!ll;. dqa!llh:;. ":SF.,“&:__“ kj“-h
g b e T e e
P : Chitng chi phin tich tai .
Lé Thj Hdi Yén Chuyén vién P, QTHR chinh bic 2 (CFA level 2) 5 ndm

2. Cic thing tin vé két qua hoat djng ciia i chire phit hinh

2.1. Ting hyp tinh hinh hoat dgng cia chng ty chimg khodn:

Céing ty CA phin Chimg khoin MB (MBS) tip trung phét tridn 3 miéng hoat déng kinh
doanh chinh Id Dich vy chimg khoin , Dich vu ngin hing ddu tr, Ngudn vén va kinh doank

trai phiéu:

*  Dich vy chimg khodn: MBS cong cip dich vy b viin mua,
di niém yet v chua niém yét cho khich han

bin cée logi chimg khodn
g ¢d nhin va khich hing 16 chic. MBS

ludin chi trong viée thu hit nhan i, ddu tr vio cing nghé hién dai va :unﬁtcﬁp cho

khich hang nhitng sdn phim phén tich va tr viin dfe tir v chit lrgmg 6t nh

trén thj

trurimg. Cée dich vy chimg khodn cung cip cho KH bao gtm;

- Tur vin dio tir

- Uy théc quin Iy t3i khoan

= Ciic dich vy didn tir
Dich vy Ngin hing diiu te: Nhiém vy ciia MBS 12 kit nbi nhimg co hii sir dung
ciing nhu huy déng vin hidu qui (Connecting Capital Dppnt‘!IJniEiaEl], nhiim muyc dich
tao ra gid tri cho khich hing thng qua nhitng gidi phép nr vin duoc tich hop va
chuyén bift d&i v&i timg khdch hing.

- T vin tai chinh doanh nghiép
Tu vin thodi vén, phit hinh, niém yét cd phiéu
- ECM - ¢b phén hoa, IPO
Tu viin M&A
Tu vin phét hinh tréi phidu
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o T doanh ciia Khil diu tu:
% Tu doanh chimg khoan
- Phat hanh chimg quyén cb dim béo vi thue hign cée nghigp vy lién quan

- Thuge hién nghiép vy ty doanh chimg khodn

4 Kinh doanh trdi phidu:
- Phén phéi san phim Trdi phidu doanh nghigp
- Midi gidi trdi phicu
- Cung clp dich vy Dai dién nhiing ngudi 5& hire Tréi phifu

33.  Tinh hinh tranh chip/kifn tung: khing cb
73, Bio edo kit qui hogt ddng kinh doanh trong 2 nim gin nhit va liy ké dén quy
ghin nhit:
Nim 2019 | Nam 2020 | . o Liy ké den
Chi tiéu (trigu (trién of imﬂ Q22021
VND) VND) (trigu VND)
Tong gif i tai sin 4.750.256 | 7.015.596 | 47.69% £.910.023
Doanh thu tlr che hoat d0ng | gug463 | 1118390 | 17,92% | 1.046.134
kinh doanh -
Lei nhugn tir che hogt dgng
oy 280,275 132,869 | 18,77% 287059
Loi nhugn khic 8.303 3.236 -61,02% 2.064
Li nhudin trudie thad 288,578 136,105 | 1647% 200,022
| Lgi nhujn sau thué 229.802 268.705 | 16,93% 232,053
(Nguin: BCTC MBS)
24. Che chimg quyén ma cdng ty di phit hinh:
Loai Gid phat Nim
STT | Tén chimg quyén ﬁl:i Sﬁ“ ching hinh phat ;:'slr::r?gn,} 'I;h::: Eh::l
quyén | (dbng/CW) | hanh ’
1 CHPG190] HPG | Mua 1,200 2019 3 10/09/2019
2 CPNI1901 PN] | Mua 1.700 2019 3 1009/2019 | .
3 CFPT1904 FPT | Mua 1.700 2019 3 19/12/2019
4 CREE1901 REE Mua 1.260 2019 3 1122019
5 CMWG1906 MWG | Mua 2.850 2019 3 16/12/2019
& CTCB190] TCB | Mua 1,680 2019 3 17/01/2020
7 CPNJ1902 PN) | Mua 2.220 2019 3 22/01/2020
8 CHPG1208 HPG | Mua 1.450 2019 3 22012020
0 CaGMD1901 OMD | Mua 1 680 2019 f 2042020
10 CYNMI905 YNM | Mua 2,500 2019 6 28/04/2020 |
11 CEFPT1908 FPT | Mua 3,150 2019 6 | 17/06/2020
12 CMSN1903 MSN | Mus 1.350 2019 3 17/03/2020 |
13 CREE1905 REE | Mus 2.150 2019 6 | 17/06/2020 |
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Logi e phat Nim .
STT | Ténchimgquydn |MECK| g0t [ ©PPY phat | K¥han | Thei gian
o S quytn (Bhng' W) hanh (Thing) | ddio hgn
14 CVHMI903 VHM | Mua 2.000 2019 3 17/03/2020
13 CVRE1904 VRE | Mua 1.550 2019 3 [17/0372020 |
16 CPNI2001 FN] | Mua 2,200 2020 3,5 | 24/04/2020
17 CMWG2002 MWG | Mus 1.950) 2020 f 1040772020
| I8 CHDB2002 HDB | Mua 1.950 2020 3 | 10472020 |
19 CMWG2003 MWG | Mua 1.530 2020 3,5 | 24042020
20 CHPG2003 HPG | Mua 1.570 2020 3,5 | 04052020
21 CMSN2004 MSN | Mua 1.980 2020 40 | od/092020
22 CPNI2004 PNI | Mua 10010 2020 35 | 18/082020
23 CTCB2004 TCB | Mua 1.050 220 | 35 [1s082020]
24 CVNM2003 VNM | Mua 1.450) 2020 40 | 04/0972020
25 CVPB2005 VPE | Mua 1.510 2020 3,5 | 180872020
| 26 CHDB2006 HDB | Mua 2.180 2020 3,5 | snocmo
27 CMWG2009 | MWG | Mua 1.600 2020 | 40 [23/100020 |
28 CREE2004 | REE | Mua 1570 2020 4,0 | 23/10/2020
9 CFPT2007 FPT | Mua | 169 2020 40 | 23/10/2020
30 CHPG2011 HPG | Muoa 2,350 2020 3,5 | 20102020
3l CPNI2007 PN | Mua 1.670 2020 35 | 2020
13 CSTB2008 STB | Mua 1.500 2020 3,5 | 20112020
13 CVNM2009 VNM | Mua 1.810 2020 | 40 [ 7nzi020 |
34 CVPB2009 VPE | Mua 1.630 2020 3,5 |20112020
[ 35 CMSN2008 MSN | Mua 1.530 2020 40 | 722020
36 CTCB2008 TCB | Mua 1.720 | 2020 3,5 | 18122020
17 CSTB2009 STB | Mua 1,650 2020 3,5 |181272020
18 CMWG2011 MWG | Mua 2,930 2020 1,5 | 18/1272020 |
39 CHPG2019 HPG | Mua 1.630 2020 3,5 | 18/12/2020
40 CEET2000 FPT | Mus 2.480 2020 35 | 1822020
41 CMEN2013 MSN | Mua 2.250 2020 4 | onoazozl
42 CPNJ2010 PN | Mua 2.200 2020 3,5 | 09022021 |
43 CTCB2011 TCB | Mua 3.400 1020 3,5 | 09032021
44 CYNM2015 VNM | Mua 1.750 2020 4 | 01/032021 |
45 CVPB2014 VI'B Mua 1.70:0 I{I_E[I 3.5 092021
46 CHPG2026 HPG | Mua 3.350 2020 5 10/05/2021
47 CFPT2017 FPT | Mua 2,340 2020 | 45 | 26/M4/202]
48 C5TB2017 STB | Mua 2,680 2024 45 | 26/042021
47 CVREIDIS VRE | Muma 2.270 2020 45 | 26/04/202]
50 CK.DH2004 KDH | Mua 2.180 2020 4 | o402
51 CMWG2017 MWG | Mua 2410 2020 4,5 | 26/047202]
52 CVIC2102 VIC | Mua 1.800 2021 4 040612021 |
53 CVHM2103 VHM | Mua 1.650 2021 4 04/06/202 ]
55 CVPB2102 VFB | Mua 2,800 2021 4 (4/06/2021
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Loai Gia phit Nim
srr | Teacimigaurtn || tme ik phft | oo | O
co s qu}r%n q‘_ﬂﬁng.’ CW) hanh (Thing) n
55 CSTRE2102 STB | Mua 2.000 2021 4 04/06/2021
56 CPNJ2103 U] Mua 2.900 2021 4,5 | 1B06/2021
57 CVNM2103 VNM | Mua 1.700 2021 45 | 18/06/2021
58 CFPT2101 FPT | Mua 1.500 2021 5 05/07/2021
59 CMWG2103 MWG | Mua 1.500) 2021 5 | 050772021
60 CHPG2104 HPG | Mua 1.500 2021 5 05/07/2021
61 CHPG2106 HPG | Mua 4,100 2021 4,5 27/R/2021
62 CKDH2102 KDH | Mua 2,500 2021 4 | 1382021
63 CMSN2103 MSN | Mua 3,000 2021 4 13/8/2021
64 CMWG21035 MWG | Mua 2,950 2021 4,5 27/8/2021
65 CSTB2104 STB | Mua 4.000 2021 45 | 27/8/2021
66 CTCB2104 TCB | Mua 2.000 2021 | 45 | 27/3R021
67 CTCH2102 TCH | Mua 2,750 20121 4 13/8/2021
68 CVHM2105 VHM | Mus 1500 2021 | 4 13/8/2021
69 CVPB2104 VPE | Mua 2.500 2021 45 | 27/8/2021
70 CVREZ2104 VRE | Mua 1,000 20121 4 13/8/2021
71 CVNM2104 VNM | Mua 480 2021 | 5 13/9/2021
3. Tinh hinh thi chinh:
i i Nam2019 | Nam2020 | % ting "g’“zri"zf]gf“
(trigu VND) | (trifu VND) | giim (tridn VND)

- Thanh toén cae khoan ng dén han:

(cd thank todn ding han i ddy di Cé o Ch

cde khodan ng bhing?)

- Céc khodn phai theo ludt djnh:

(c6 thue Pxiénpt.‘:m“?ufi? dmﬁ?jﬁ ' L2 Co C6

- Tong du ng vay: (ghi rd ng qud

han, ting dl,'r o bdo link (méu cdl,

qud han ngdn han, trung hgn va dai | 1.456.486 2.385.035 63,75% 4.487.619

han, nguyén nhin dan dén ng qud

han, kha niing thu .&:5:]

- Tinh hinh céng ng hifn nay: (idng

8 ngr phidd thu, (6ng 56 mgr phai trd)

Cong ny phdi th 2.979 802 4206060 | 41,15% 5,560,722

Céng nir phai trd 3.080.420 4955228 | 60,86% 5.852.741

(Ngudn: BCTC MES)
4, Cie chi tiéu tii chinh chi yéu:
Ciie chi tién Nim 2019 Nam 2020 Czhi chi

—_—
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Ciic chi tiéu Nim 2019 Niim 2020 Ghi chix
1. Chi tiéu vé an todn tii chinh
- Gid tr} von kha dung (Dom vi: widu dbng): | yg46524 | 1910570
= Rl ro (Rii ro thj trudmg, #ii to thanh todn,
riti ro hogt dong. rii ro ting thém) (Don vi: 496.629 537088
trigu ddng):
- Ty 1§ vin khi dyng: 331,54% 360,76%
2. Chi titu v& kha ning thanh todn
- Hié 56 thanh todn ngdn han
TSLB/Ng ngin han 184,40% 140,63%
- Hé 6 thanh todn nhank:
TS5LE ~ Hing tin kho 184,409 140,63%
Mg nginhan
3. Chi tiéu vé co cfu vin
- Hg sb No/Tong thi sin 64,85% 70,63%
- Hié 56 Nov'Vin chi sés hitu 184, 47% 240,50%
4. Chi tiéu vé khé ning sinh 1
- H§ st L nhuiin sau thué/Doanh thu thudn 24,35% 24,09%
- H 56 Lei nhudn sau thué/Vin chi s hir 13,76% 13,04%
- H s Lo nhuin sau thué/Téng i sin 4,84% 3.83%
- HE 50 Loi nhudn tir hoat ddng kinh
doanh/Doanh thu thuin 29,70% 29, 84%,
- Thu nhfip trén ¢6 phin (EPS) 1.882 1.730

(Weudin: Bdo cdo i 1¢ an todn t0f chink vi BCTC MES)

V1. CACTHONG TIN VE CHUNG QUYEN CO BAO PAM

1. Thing tin chung vé chimg quyén
= Tén chimg qu:rén‘.
= Tén (ma) chimg khodn co sd:

Chimg quyén CKDHO2MBS21CE

KDH
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- Th chire phét hinh chimg khodn co sd:

- Loai chimg quyén:

- Kidu thye hién:

- Phuong thitc thye hign chitng quyén;
- Théi han:

- Mgy phit hiwh:

- Nghy giao dich cudi cling;
- Ngay dio han:
- Ty 18 chuyén ddi:

- Gif thyc hién:

- T#i sin dam baéo thanh todn:
- (3ia chéo ban:

- Tiing 50 hngng chio bin:

- Tong gid trj chito bin:

- Phuomg phip tinh gid chio bin:
Céng thivc Black Scholes:

Gid 1§ thuyét ciia chimg quyén mua:

Céng ty Cb phin Déo tu Kinh doanh nha
Khang Bién

Mua

Chéu Au

Thanh todn tién

4 thing

Ny phét hanh chinh xic s& dupe cing
bé tai Ban Théng bio phat hinh tai ngiy
phit hinh chimg quyén

Trirtre nghy déo han 02 nghy giao dich

4 thang k& tir ngiy phit hinh

4:1 {4 chimg quyén quy A qu}rén mua 1
ch phiéu oo s

18,000 ~ 58.800 VND/ch phicu (Gid thye
hign chinh xdc s& dugc cong bd tyi Bin
Théng béo phit hinh tai nghy phit hanh
chimg quyen).

Tién k¢ quy tai ngdn hing lwu ki va ti
sdn phing ngira nii 1o trén i khodn tw
doankh

1.000 - 3.000 VND/chimg quyén (G
chio bin chinh xic s8 duge cbng bo tai
Bén Théng béo phat hanh).

2.000.000 chimg quyén
2.000.000,000 — 6.000.000.000 VND
Theo cing thire Black Scholes

_ N(dy)S — N(dy)Xe ™"

¢ k
Vi
g In( }-I—(ru-l-%}:l"
1 T
d, =d, —aVT
Trong di:

C: Gid 1§ thuyét ca chimg quyen miua;

N(d,), N{dy): Xde suiit phin phi chudn tich liy;

X: Gid thye hién ciia chimg quyén;
S: Gid chime khodn co st hién tai;

T: Thivi gian con lgi dén khi déo han (Tink

diin ngiy déo han chimg quyéng

theo ndm): 1a st ngdy ké tir nghy tinh todn
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Te:Li sult phi i ro (trung binh 15 suft tdn giti ci nhin ky han 1 ndm cha
Vietcombank, Vietinbank, BIDV);

o: D9 bién {ffmn_ghfiﬁ ey vong cha chimg khodn co sé (dyr kidn cao hon hide ding thye té
12 thing ghn nhit cia chimg khodng co sé tir 30% - 200%)

le: T4 18 chuyén ddi cia chimg quyén

2.  Thing tin vé chitng khodn co s

. ! Céng ty C8 phin Diu wr Kinh

Téu Cong ty: doanh nhi Khang Bidn

Linh vye hopt ﬂﬁ;:g; Bt dong sin

Thi difm niém yét Bn dha: 2112010 1
" Chisb P/E hijn tai; 17,91

ﬁﬁﬂtl. hrymg giao djch binh qudn 12 thing gin 1.958.742 CPlnghy

Gid ding eiva dien chinh cao nhit 52 tuin: 37.700 VND
| Gih déng cira diu chinh thap nhat 53 tudn: 19.411 VND

Dao dgng binh quin gid c6 phiéu 12 thing gin 30,64%

nhiif (%)

Neudn: Fiinpro, KDH{ Cap rhip nga w 20/7/2021)
Két qua hoat dgng kinh doanh: (don vi: trign VND)

~ Chi tiéy Niim 2019 Nam 2020 % tang gidm

Thng gid tr tai zan 13.237.325 13.934.472 5,27%
Vin chit sé hitu 7.664, 360 8.158.100 6,44%
Doanh thu 2.813.353 4.532.06% 61,00%
Thut vi cée khodn 204.418 548,988 86,47%
phii ndp

;‘Z‘é“h“ﬂ“ i 1.189.340 1,458 408 22,57%
Leri nhufin sau thué 916877 1.154.467 25,91%

(Negwin: BCTC KDH)
Céc chi s ti chinh cha 18 chite pht hinh chimg khodn cor sir:

Ciic chi tién | Nim 2019 Nam 2020 Ghi chn

1. Chi tiéu v& kha nang thanh todn

- Hé 56 thanh todn ngén han 2 70 3,00

- Hé st thanh todn nhanh 1,16 1,35

2. Chi tifu v& co cin vim

- HE s MNo/Téng tai sén 0,42 0,41

- HE 56 No/VCSH 0,73 0,71

3. Chi tigu vé khi ning sinh o

- Hé 50 Loi nhuin sau thué/Doanh thy

thudin 32,59%, 25 47%
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- 1é sb Lo nhugin sau thué/VCSH

- Hé sb Loi nhuin sau thué/Tong thi 11,96% 14,15%

s 6,93% 8,28%

- Hé sd Lo nhugn tir hoat ding kinh

doanh/Doanh thu thuén i

- Thu nhap trén b phiin (BPS) W6 33,04%
1,600 2.060)

(Nguon: BCTC KDH)

(*) MBS cam kit khéng phai I ngnedi cd lién quan vii 16 chite phdt hanh chitng khodn o 5

3, MBS diing ki chito bin va phiin phii chimg quyén:

Cac moie thid gian MBS dy kidn quy dinh cho dgt phit hinh:

- Giai doan chuén bi vA hodn thinh np hd so ding ki chao bin cho UBCK: MES thye
hién ndip hb so theo ké hogeh ciia UBCKNN

- Sau khi UBCK cfip Gify chimg nhin (GCN) chio bin, cde (hong tin ¢hi tiét v det
chao bin 5& duve quy dinh tai Théng bio phit hanh chimg quykn duge cing bi trén
wehsite ciia MBS, Tinh tir thi diém ohin duge GON, MBS thire hign cie ndi dung
SHLLZ

4.

4.1.

L]

Trong 2dh Lim vige:

¥ Thure hién CBTT khi nihdin duge Giﬁy chimg nhiin chio bén.

Trong 03 ngay lim vige:

¥ Thyo hién cong bb Ban cdo bach di duge chip thujn & Bén thing bio
phét hinh trén trang thing tin dign tir ciia SGDCK v chia MBS,

v Thre hign ki qui dim bdo thanh todn cho NHLK (BIDV) ¢y thié:

4 56 titn k{ qu (Hodic chimg chi tién gir): Thye higa ky qui tai NHLK
trong sulit thoi gian ¢ higu lye cta chimg quyén vi dim bio duy tr téii
thibu 50% git trj chimg quyén 8 phit hinh, cam két khéng ding dé clim
ch, thé chiip, 1am thi sin dm bio cho che nghia vy khic. ..

& Thye hién kj Hop ding bio dim thanh todn tai NHLK va gii cho
UBCK 01 bin ghe trong vong 24h k& tir khi ky két Hop dong dim bao véi
NHLE.

. Sau khi 43 hoan tit vige ky quy tai NHLK va ddm bio vige cong bé dly 4G Ban céo
bach dii duge UBCKNN chiip thujn d& NBT duge khai thae diiy d thiing tin, 16 chife
phit hanh s& thye hién thing bio chio bin chimg quy&n trén website. Cic thid tye vé
ciing b thong tin, thuc hifn ndp ki qui MBS cam kit min thi ding theo thing tu
107/2016/TT-BTC.

NDT ding ki mua chimg quyén & MBS ding ki lra iy v diing ky Nigm vét:

NPT ding k§ mua chimg quyin
- Chinh séch dang ki mua chimg quyén [PO

™

T 18 njp tidn diing ki mua chimg quyén‘. (0% gid tri diing ky mua

Khéi luong ding kg mua ti thiu: 100 CW/lin ding k§

Khéi luong dng ky mua t8i da: Quy djnh ey thé trong Thing bio chio bén Chimg
quyéﬁ
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*  Bude khii logng: 100 CW

- Hinh thirc phin phii: Phin phdi theo hinh thitc FIFO, cie KH c6 nhy cily mua thye

hifn ding kg, hé thong MBS s& kiém tra han mite 56 Iegng CW phit hinh con lai, va

dimg tiép nhin ding ki mua khi s lugmg phat hanh hét.

Hinh thire KH ¢ thé ding ky mua: Mua online trén hé théng Stock 24 hofie tai todn

bd mgng ludi CN/PGD ciia MBS,

HB s KH chin o6 dé thye hién ding ky mua ddi voi hinh thirc diing k§ mua tal quiy

(KH diing ky mua trén h¢ thong trye tuyén ¢ ky theo hinh thire Hop déng dign tir):

* Gilly cung cdp thong tin dit mua Chimg quyén (theo miu MBS cung clp tzi
quiy/trén wehsite),

* Hep dong mua bin chimg quyén c6 bao dam (theo miv MBS cung cip toi
quiy/irén website).

* CMTND/CCCD/CMQN/CMSE) con hifu luc thea quy dinh cia phip hajt

» Cung clp sd TK ding k§ T ky v che thing tin khac ¢& MBS lam thi e diing ky
hiru ke VSD dé giao dich chimg quyén sau khi (igre nigm yét teén thi tnsimg,

Suu khi khdch hang ding ky mua thinh céng, MBS s& thuc hién thong bio két qua sé

hrgmys chimg quyen NDT mua thinh cing qua SMS/Email/dién thoai c6 ghi 4m...

Thi khodn quan 1% tidn mua chimg quyén cia NBT, NBT cé thé nép tién true tidp vio

téi khodn dudd diy:

* 50 Tai khodn: 122.10.00.191561.9

* Ténchi TK: Céng ty cb phin ching khodn MB.

* Mo tai NH; Ngin hing Thuong mai of phin Ddu tw va Phat tridn Vit Nam- Ol
nhanh HA Thinh.

* Nji dung: (VI dy) Nguyln Vin A, CMTND 012020853, ndp tién mua 3000CW,
M X30K, Pot XX,

4.2. MBS thyc hign ding ky leu k§ vi diing ky niém yét

i

Trong vong 03 ngly lim vige sau khi hoin thinh phin phéi, MBS thyc hign bio edo
UBCKNN vé két qua dot phiin phii,

Ding thei, MBS cam két 1ip cic b ser dang ki luu ki chimg quyén tai Trung tim
hrm k¥ chimg khoin va hi so ding k¥ nidm wét chimg quyén tai SGD chimg khodn
theo diing théri gian quy dinh dé NDT co thé kip thiri giao dich trén sin niém yét,

The hifn chimg quyén

Tricing hop thanh todn bdng tién khi déo han chitng quyén:
Toi thiéu 15 ngiy lim vige tnade ngiy ddo han cin chimg quyén, MBS giti hi s dén
SGDCK dé hiy nigm pét ton b chimg quyén va thire hign thanh todn cho ngwin sé
hitu chimg quyén.
Chim nhdt 07 ngay lim vige trede ngay diing ky cudi cling, MBS gii hé so théng béo
thyre hign chimg quyén diy dil, hop 1¢ dén VSD,
Trong vong 01 ngay [am vide k& tir ngay VSD nhén duge b so hop 1§ tir MBS, VSD
gl Thing bio vE vige chét danh sich d& thyrc hign chimg quyén cho cic thinh vién,
MBS ¢6 trich nhi¢m thyc hi¢n d6i chidu danh sdch véi VSD vé 58 Tigu lign quan dén
phiin b cde quydn v lgi fch s nha diu t,
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- MBS ddm béo chim nhét 02 ngdy lam viéc trwée nghy thanh todn, MBS nhu:fén dil 50
idn chn thanh todn vo Bi khodn do VSD chi dinh d kip thir thanh todn cho nha i
tr viio ngiy thanh todn.

_ S tin thanh todn cho mdt don vi chiimg quyén mua la 58 ién thanh todn khi gid thanh
todn 1¢ém hom gid thye hign, duge tinh theo cong thire [(Gid thanh twin — Gid thie
hign T 1& chuyén adi]. 86 tién thanh todn ring 14 4 tidn thanh todn gidm inlr cde chi
phi the hién quyén (thué thy nhip va cde chi phi khic néu cb).

- Trwimg hop nhi diu tu khong dit l&nh thire hign chimg quytn, chimg quyén e 1 (in-
the-money) dupe ty dong thye hign theo phuong thire thanh todn bing ién vio ngay
dao han.

b, Ciic bign phdp xit 1y trong triedmg hgp 16 ehite phdt hanh midit Ik ndng thank todn.
- Céc nghia vy voi nhi ddu tr nfm gitt chimg quyén s& duwge thanh todn qua cie kénh
nhir saw:
« Dimg sb tifn k§f qug clia cbng ty phat hinh tei Ngin hing luu k.
« Ding thi sin (chimg khodn co sditién) phong ngira rii ro di duge phong tha tai .
Trung thm hre ky chimg khotin Vit Nam (VSD).

- Tnmg hop khéng i thi sén d& thanh todn thire hige chimg quydn, vide pidi quydt
quyén loi cho ngudi sé hif chimg quyén thire hign theo quy dinh phip lujt lién quan
dp dyng ddi véi chi ng b bio dim mot phin,

- Trong truimg hop th chire phét hianh pha sin, mdit hoén todn khd ning thanh tofn, nghia
vi vér nhi diu t nlim gift chimg quyén s& duge thanh todn qua quy trinh thanh 14 thi
ghn theo quy dinh cha phip luft (Khoén 3 — Pidy 15 - Théng tu 1072016/ TT-BTC).

6. Ouyen cia nguii s hitu chimg quyén
Quybn ciia ngutr sé bt chimg quyén bao gom:

- Quyén duge thanh todn béng tidn hoje chuyén giao chimg khodn co s theo didu kién
vit phuong thite do MBS quy dinh trong Bdn cao bach cilia timg dot phét hanh va theo
quy dinh cia phip ludt cb lién quan;

- Quyén duoe thanh tofn bing tidn khi chimg quyén bj hity niém yét theo quy dinh clia
phip luft. Trong tredmg hop chimg quyén bi hiy niém yét do té chite phét hinh dinh
chi, tam ngimg hoat dong; homp nihdit, sip nhip, giai thé, phé sin hodc bj thu héi Gidy
phép thinh 14p va hogt ddng; khi bi phét hign hi so diing kit chiio bin chimg quyén cb
nhifng thing tin sai l§ch, bd sit ndi dung quan trong cé thé dnh hutmg i quyit dinh
dhu tur vi gy thiét hpi cho nhi ddu tr; do chimg khodin co 54 bj hity niém yet; hodic
khéng thé xdc dinh duge chi st chimg khoén vi cde nguyén nhin bét khi khéng &
duge quy dinh 5 tai bd nguyén the vé xic dinh chi sd; hofic do 8¢ Giao djch Chimg
khodn xét thiy chin thift dé bao vé quyén loi cla nhi dfin ter, gid thanh todn chimg
quyén cho ngudi sé hitu chimg quyén 58 14 gif duge dinh gié theo cing thie Black
Scholes, Trong cong thite dinh gid chimg quyén, cic tham st duge xae dinh nhir sau:

s  Gi4 chimg khodn co 5¢ (S) 5& dwoe tinh 12 binh quan gid dong cia diéu chinh cia
climg khodn ca s& trong nfim (05) nghy gizo dich litn trade nghy hity niém yet
chimg quydn, khong bao ghm ngay hiy niém yét chimg quyén.

o L sufit phi rii ro duge tinh 1a trang binh 1 sudt tién givi ¢4 nhin ki han 1 nim
o Vietcombank, Vietinhank, BIDV tgi thi didm hity niém yét chimg quyen.
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o B bidn ding gid eta chimg khodn co siy (o) duge tinh 14 43 bién ding gid trong
qud khit 1 nfm gln nhit efa chimg khodn co sér tinh tir ngiy hity niém yét chimg
quyén.

* Thiri gian con lai t6i nghy ddo han 13 thd gian cén lai ké t@ ngly hity niém vét
chimg quyén dén ngiy dio han chimg quyén,

- Quyén duge chuvén nhweng, ting cho, thira ki, cim cf, vay mugm frong cic quan hé
diin sy theo quy dinh cia phép lujt hién hanh;:

- Quyén duge wu tién tharh todn trong truimg hop MBS bi giai thé hoje phi sin theo
quy dinh cia phip ludt. Trong truimg hop khing dis t4i sdn dé thanh todn thye hién
chimg quyén, vise gifi guyet quyén loi cho ngudri sir hitu chimg quyén thire hién theo
quy dinh phip lufit lign quan dp dung ddi véi chi ng 6 dim bao mit phiin;

- Che quyén khic theo quy dinh cia phip Tujt.

7. Bitu chink chimg quyén
- MBS s& diéu chinh chimg quyén trong céc trwimg hop saw: Gid chimg khodn co sér b
diéu chinh do t6 chirc phat hinh chimg khodn cor 6 chia cb i biing tidn mat, phit
hinh cb phi¢u 8¢ tré cf tie, phit hinh e phidy dé ting viin ob phiin tir ngudn vén chi
s¢r hiftu, phat hinh od phidu moi,
- Céich thire diéu chinh gid thye hién v tj 1 chuyén dbi chimg quyén khi chimg khodn
cor st co sy kién doanh nghiép nhir say:
* Thai diém thye hign didu chinh: Ngdy giao dich khing hirémg quyen cia i sin
o 2y,
» Ty 1§ chuyén ddi moi duge lam tron 6 4 chiv s6 thip philn, gid thire hign mdi
durgre lam tron dén hang chye.
« Gid thye hién mdi v T§ 18 chuyén ddi mai theo cic sir kidn doanh nghiép nhw
Ra
+Doanh nghiép trd o tire bling tidn;
+ Doanh nghiép trd eb tire bing cb phidy, thutng of phiu;
+Quyén mua b phidu phét hinh thém (trong trutmg hop gid phit hanh thip hon
thi gid chimg khodn co sé);
»  Gid thirc hign méi = Gid thye hién oll x (Gid tham chidu difu chinh it thi sin co
50/Gia ddng cira clia 1) san cor 86 lidn tnedo ngdy giao dich khéng huimg quyén),
* TY 1§ chuyén ddi méi = T¥ 1 chuyén déi o * (Gid tham chidu dity chinh cia tii
sﬁnﬁm s0/Gid dong ol clin i sin co s¢ lifn ride ngdy giao dich khéng huwéng
quvénd.
- Vie dicu chinh khic s¥ ciin cif theo quydt dinh didu chinh ctia S Giao dich Chimg
khodn, t6 chire phét hinh s& thyc hién didu chink,

8. Cic khoin thué, I§ phi, gid dich vy fir vige giao djch hode thye hign chimg quyén,

8.1, Ciic khoin phi, I¢ phi giae dich: Chimg quyén c6 bio dam duge niém yéi vih giso dich
ahu chimg khoén co s, Nha diu t khi giao dich chimg quyén c6 bao dim phii trd cdc
khodn phi giao djch theo bidn phi gino dich cia MBS quy dinh timg thi ky.

8.2. Thué TNCN phii chju khi giao djch chimg quydn:Theo théng bdo s6 1468/BTC-CST
Tracdng hgp trwede ngdy ddo han, nha dau fur chipén nhiegmg chitng quyén
Do chimg quyén oo b}é’m dam duge giao dich twong ty nhir chimg khodn co st nén khi

chuyén nhugng chimg quyin e6 bao dim th thy nhip tir chuyén nhugng chimg quyén s& ip
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dyng thué véi chuyén nhugng chimg khoén, dirge xic dinh biing gif Iri chuyén nhugmg chimg
quyn o6 bao dam timg lin ribdn véi thue sut 0,1%. Trong d0:

Gid trf chuygn nhugng chimg quyén ¢ bao dim timg lin 13 gié khép lanh chimg quyén
trén Sé giao dich chimg khoén nhin sb lugmg ching quydn.

Vi dy: Nhi déu tw mua 100 chimg qu:.rén e ob 14 sin co siv 14 cb phiéu cia Cong ty
Ch phiin ABC (ABC) véi gifi 1.600 VNB/chimg quyen, ty 1¢ chayén d4i 14 2:1, gid thye hién
12 28.900 VND.

- Néu nhi dau t bin chimg quyén mua tai mirc gid 2.000 VNEVchimg quyén thi sd thué
phii ndp 12 2.000 x 100 x 0,1% =200 VND.

b, Trrdmg hop trude ngiy ddo han, chitng quyén bi hily niém it

Thu nhip tir chuyén nhugng chimg quyén duge xéc dinh bing gid tri chuyén nhuwong
chimg quyén c6 bao dam timg Lin nhan voi thué sudt 0,1%

Theo quy dinh tai diém a, b, ¢ khoiin 1 Didu 9 Thong tu s 107/2016/TT-BTC nghy
20/06/2016 eia BA Tii chinh hudmg din chio bin vh giao dich chimg quyén ¢b bio dim thi
pid chuyén nhuong ching quyen cb bio dim li:

- Gidmua lgi theo mire gié thi trudng ciia & chire phit hanh thong qua hoat ding tao lip
thi trudmg nhin viri s0 chimg quyén (trwde nghy hiry niém yiit cd higu lye); hode

. Gid thanh ton chimg quyin do th chirc phat hanh cfng bé nhin o luong chimg quyén
(sau nghy hiy niém yiét c6 hidu lye),

Gid thanh todn cia chimg quytn theo quy dinh tgi khoin 3 Pitu 9 Thing tr s0
1072016/ TT-BTC

Vi dy: Vi gif thiét twong e tai vi di néu trén;

- Néu chimg quyf:n bi hity niém yét vi th chire phdt hémh cdng bl gid thanh todn chimg
quyén 1 2,000 VNB/chimg quyén thi s thué phii ndp 14 2,000 x 100 x 0,1% = 200 VND.

e, Tai thoi diém nhd déu tir thiee hign quyén

Do hign hinh méi quy dinh duge thye hién qu:.rén ﬂhuyén giao bing lién nén thir didm
phat sinhy thu nhip 1 thoi didm nhd diu tw thye hign quyén. Tai thisi diém thye hign quyén
chuvén gigo bing tién, thu nhip clia nhi dhu tu dp dung mie thué suft 0,1% trén gi trf
chuyén nhugng chimg quyén ot bio dim timg I4n. Trong d6, gid trj chuyén nhugng chimg
quyén c6 bao dim timg lin bing gis thanh todn cba chimg khodn co s nhiin (sd lugmg chimg
quyin chia ty 1& chuyén dbi)

Gid thanh tofin cia chimg khodn co s& do 8t giso dich chimg khodn edng b theo quy
dinh tai Pifu 14 Thong tu 56 107/2016/TT-BTC

Vi du: Vi gid thidt twong oy tgi vi dy néu trén, gid thanh todn cna thi sdn o sir (ABC)
do S& giao dich chimg khodn edng b tai thér didm thye hign guyén 13 32.500 déng/ed phidu,

94 thué nhi diu tir phai ndp khi thyre hién quyén 12:

32,500 % (100 : 2) x 0,1% = 1.625 VNB
9,  Hogat djng tao Lip thi trwdmg

Nhim dim bao thanh khodn cho cic chimg quyén dang luu hinh, MBS o6 nghta vy taa
lap thi trrémyg cho chc chimg quyén do MBS phit hinh, cu thé
@ Neghfa vy yét gid tao Idp thi triedng

MBS tham gia d§t 1énh tao §p thi trwomg trong vimg (05) phit ké tir khi e6 mét trong

cle sy vide sau diy xay ra:
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VII.
1.

= Chi ¢ [énh bén mua hofic bén hin chimg quyén;

= Khing ¢ linh bén mua vil bén bin chimg quyén;

- Ty 1§ chénh 1gch gid trén thi treomg vt qua 5%, Ty 18 chéch léch gifi 13 t3 18 phén
tréim cta (gid chio bin thip nhit - gid chio mua cao nhiit)/gia chiio mua cao nhit

KChi tham gia dit 1&nh, MBS cam két tuin thi

- Khdi lwgng mdi 1ah t6i thiéu 13 100 chimg quyén;

- Loqi I¢nh sir dung 12 1énh gidi han;

- (Gid dat [gnh ddm bdo khing vt ty 1€ chénh léch gid 5%:

- Trutmg hop khing c6 1énh mua vi 1énh bén chimg quyén, MBS s@ tién hih yét gid
hai chiéu (dit cd 1énh chio mua va léah chio bin);

- Théri gian t6n tpi eia lEnh trén hé thing giao dich 51 thidy [ mit (01) phi,

Mién trir nghta vy vt gid tao lgp ihi trudng

Trong che troéeng hop sau, MBS kehding phéi thye hién hoat ding tao lip thi tnemg:
Bt khép 18nh dinh ki xéc dinh gid mé i, niim (05) phit diu sau khi két thic dirt
khop lénh dinh ki xde dinh gid mé cira vi dit khip Ignh dinh ki x4c dink gid dong cira;
Tai sin co st elia chimg quyén bj tam ngimg giso dich;
Khi gid 1y thuyét cia chimg quj.réln dupe tinh theo cong thire néu tai ban cio bach
cia MBS nho hon hofic bing 10 déng;
S6 luong chimg quyén trén tai khodn tao Iip thi trudmg khiing ddp tmg sb lugng (6
thiéu 100 chimg quyén, MBS dugc mifn dat [enh biéin;
Khi chura ¢6 chitng quyén nio duge luu hinh (trrimg hop MBS chus bén duge
chimg quyén ndo cho nhi diu tir), MBS duge mifin diit 1énh mua;
Trudmg hop thye hign hiy nigm yét chimg quyén, MBS dwge mifn diit 1énh ban;
Gid chitg quyén ting kich trén (dv mua trin), MBS dugc midn dat lénh béin hojic
Gid chimg quyén gidm kich sin (dir ban sin), MBS duge midn dat [Enh mua;
Gid ching khodn oo s ting kich trin (dir mua trin), MBS duge midn 3t 1&nh ban
dbi wibi chimg quyén mua;
Gid chitng khodn co sév gidm kich sin (dur bin sdn), MBS dirge midn dat lénh mua
& v chimg quyén mua:
Chimg quyén dang & trang thii co 1 tir 30% trer len (ire chirng quyén mua dang cb gid
chimg khodn co sér cao hom 30% so voi gid thye hign), MBS dirgc midn diit 18nh bin;
Trong muedri biin (14) ngdy traée khi chimg quyén déo han;
Khi xdy ra cic sy kign bt khd khing nhu thién tai, hoa hoan, chién tranh...;
Céc tririmg hop khéc duge 8¢ Giao dich Chirng khodn Ap dung sau khi 6 ¥ kidn
chip (hugn cia Uy ban Ching khodn Nha nude,

QUAN TR] RUI RO CHUNG QUYEN CO BAO BAM

Quy trinh quin frj rai ro
Vie phit hanh chimg quyén c6 bio dim tai MBS tuln thi theo Nghi quyét Dai hai
ding b ding,
Hpi déng quén ttj dinh huémg chinh sich va chién luge quén irj rii ro; phé duyét han
mitrc, phuong dn phit hinh chimg quyén ¢b hao dim, cdc gidi han phong ngira mii ro
VA gidm sdt vige trién khai quin bt rii ro trén todn hé théng.
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. Ban dibu hiwh xdy dyng hé théng quy trinh tde nghifp, quy trinh guan trj riti To hoat
déng phit himh chimg quyen ¢f bao dém, Phin cong tréch nhiém vd gidm sat thye
hién ddm bio tuén thi quy dinh v& hoat ddng phat hanh, hogt ding phing ngla rili o
vit hogt ddng tao 1ap thi trudmg voi chimg quyén.

. MBS thye hién phét hinh chimg quyén trong gi¢i han von khi dyng, thyc hién ki qu§
dim bio thanh todn tei ngin hang luu k toi thida 50% gid trj dy kifn chio bén v
thyre hign hoat dfing phing ngira i ro bing chimg khodn co s hode chimg quyin oo
ching chitng khodn co sé theo ding quy dinh.

- Quy trinh quan trj rii ro chimg quyén cb bio dim bao ghm cde bude:

« Butc 1: L chon va thim dinh chirng khoéin cor 58, thim dinh phuong &n phit
himh chimg quyen;
. Butie2: Xay dyng phuong in phing ngira rii ro vii chimg quyén;
e e 3: Gism sit vi thye hién phuong én phing ngira rii ro dam bao khi ning
thatth todn tai nghy déo han chimg quyen.
2. Phuong dn phing ngira roi ro dy kién (Mue dich phing ngira riti ro,Phwong in
phong ngira it ro thng quit)
2.1, Myec dich phing ngira il ro:

. i dim bio khi ning thanh todn cho ngwdi sd him chimg gquyén, han ché mit cich

higu qui nhimg tin thét do i ro gly ra,
2.3, Th ehie thye hién phang ngira rii ro:
Ban ditu himh:

. Chi dao xiy dyng hé théng quy trinh te nghiép, quy trinh quan tri riti to hoat ding
phit himh chimg quyén c6 bio dim. Phin cbng trach nhigm v gidm sét thire hién dam
bdo tudn thi quy dinh vé hoat dgng phat hanh, hogt dfing phong nglra ri o vii hogt
dang tao lip thi trudmg véi chimg quyén.

Phong kiem sodt nii bj:

- Thie hién kidm tra vi gidm sét hoat dhng phit hinh chimg quyén, hoat dng phong
ngira riii ro, hoat déng tao 1ip thi trwtmg v thanh todn theo ding quy trinh the nghidp,
quy trinh quan trj v ro cha Cong ty.

Phong quan tri rid ro:

- Li diu mdi tiép nhén, nhn dién, do ludmg, dénh gid clc rli ro tidm fin cb thé xiy ra
trong viéc phit hinh chimg quyén cf bio dim;

. Tham muru cho Ban Téng gidm dbe/HDQT che bign phép ngn chn, phong ngir Vil
xir Ij;&r“ﬁi ro thanh todn, gidm thicu thi da thiét hai cho MBS v dam bao thanh todn cho
nhi fur.

Mhén sw tai b§ phin trye tiép gidm st hoat djng phimg ngira rii ro cho chimg

quycn:

~Togi CCHN Kinh doanh /58 fam kinh

S

.: i 'E}I‘I'I'H -\.i "i:_..-' yl . ":E_:II.II"'\-_.g ér"'i'f"" 1 !;':t'ﬁc :_:\."-III =-?5:. R T 2 T, PR S piaa e gt
e .:"""'l1||II 4. e 1 1': =I=’-.i'-; ﬁng 5 Ching khodn. yl‘::-: * nghigm
Chirng chl phén tich tai
L& Thi Hai Yén Chuyén vién P. QTRR chinh bac 2 (CFA level 2) 5 ndm
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1.3, Nguyén tic thyre hign thng quit
- Hoat d{ing phéng ngira rii ro duge thire hign trén 41 khodn ty doanh cia MBS,
- Chimg khodn phimg ngira rii ro;

* Chimg khoin co s¢ cia chimg quyén: MBS p dung phuong phip phong ngira
riti ro trong hoa defta: eling véi vige phat hanh chifng quyén, MBS s& ddng th
thyre hin cde giao dich mua bén chimg khoan co s¢ dé gitt cho v thé cia MBS
lé trung héa delta khi gid chimg khodn co ¢ thay déi,

* Chimg quyén ctia cdc td chirc khie o6 cing chimg khodn cor sir,

- Vi thé phong ngira rii ro
P=Deltax Ol /k

Trong da:

o P84 lugmg chimg khodn co sé dyr kién ndm gifr dé phong ngira rii ro cho chimg
quyén,

®  OI: 86 hrgng chimg quyén dang hru hinh ciia digt phit hanh.

* KTy 1€ chuyén ddi eia chimg quyén,

* Delta: H¢ 56 phong ngira i ro delta, 14 gid trj thay dbi cia gid chimg quyén img

voi mit thay ddi trong gid chitng khodn co a6, duge tinh dya trén cing thic
Black Scholes.

Gid tr] hi 56 delta dwyc tinh toin theo mé hinh Black Scholes nhur sau:

Bii voi chimg quyén mua: Delia= NidJ)

Trong dé:

Delta I gid trj delta eha chitng quyén mua.

N1} 14 xéc suft phin phéi chun tich 16y, vei d1 duge xée dinh theo ciing thic
Black Scholestai myc V1.1 ciia bin céo bach nay.

- MBS thye hign phang ngira rii ro thyc t€ bing cie i sin sau déy: chimg khoan
¢ 56 thyre cd ding cho mue dich phong ngira rii ro vivhodc chimg quyén ed cling
chimg khodn co s¢ do 16 chite khic phit hanh vivhodic sd tidn da ngp trén téi khoan
tr doanh cia MBS dam bao tuin thi quy dinh cia phip luft. Céch thire quy ddilxic
dinh v thé phiwng ngira i ro thue té cia MB-

PT = 8L CKCS thiec od (p1) + 8L CECE quy 441 tie efiinng quydn ob cing CRCF ciier 14 chite Hide
phdt hewh (p2) + 8L CKCS quy 86 v tidn ngp trin i1 khodn fir doank {p3)
Trong da:
* pl: 56 lugng CKOCS thye cb teén (i khoan tir doanh cia MBS:
* p2: 86 hrong chimg quyén cb cong chimg khoin oo st cia th el khic phat
hanh eb trén tai khodn tir doanh cia MBS chia cho b 18 chuyén ddi ciin chimg
quyén do th chire khic phit hinh,

*  p3: Gid tri tién ndp vio tai khodn ty doanh cia MBS cho mye dich phéng npira
rti ro chia cho gid déng cita chimg khodn co sér i ngiy tinh todn,
- MBS cam két tufin tha quy dinh cia phip lujt v& vige duy tri chénh Igeh vj thé
phing ngira rii ro 17 thuyét vi v thé phing ngita rii ro thyre té.
VIIL CAC DOI TAC LIEN QUAN PEN DPOT CHAO BAN

Ngén hing luu ky:
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- Mgiin hiing Thirong mal ¢b phin Pau tw v phat trién Vigt Nam - BIDV (%)

- Bia chi: Thap BIDV, s 74 Thy Nhejm, phwimg Trfin Hung Do, quin Hodn
Kiém, thinh phé Ha N§i, Viét Nam

(%) MBS cam kit kiing phdi nguwdi cd lidn quan véi Ngdn hing lwu kp

IX. XUNGPOT Lg1ICH

Chiing t6i vi cdc ¢ong ty con, chi nhénh cha chimg tii tham gia vio mjt logl cic hogt
déng ngin hang, diu tu, m6i gidi, quin 1§ quy, bao hiém rii ro, diu ti, cée hogt ding khic v
e thé cb chc théng tin quan trong vé Cong ty, chimg khodn co sé hofic phit hinh, cfp nhét
cde bio cho nghidn ciru vé Cong ty, chimg khodn o s&, Céc hogt djng, thing tin, cie bio cdo
nghién ciru nhw vy o6 thé lién quan hojic inh lurdng dén Cing ty, chimg khodn co sé vi o
ﬂﬁgﬂyranhﬁnghﬂuquﬁbﬁth-ichﬂnhhdﬁumhuﬂcmummﬁulhuﬁhquyénlqi lién quan
dén vige phit hinh chimg quyén. Ching t5i khéng cé nghfa vy oong bb nhimg thong tin nhu
vily vi c6 thé phat hanh bio cdo nghién ciru, tham gia vio bit ki hoat dong ndo nhw vy md
khéng lién quan dén vigc phat hanh chimg quyén.
X. CAMKET

Chiing tii cam két chiu trach nhifém hodn todn vé tinh chinh xéc, trung thyre cha ni
dung thing tin va cic tii lide dinh kém trong ban cio bach nay.
XI. PHULUC

(Gidy phép thank Idp vi hoat dong cila 16 chire phat hanh)

(Didu I§ edia 6 chire phét hink)

(Béo cdo tai chink kidm todn ndm gdn nhd eda 16 chive phat hink)

(Caic tai ligu lién quan khac)

Ha Noi, Noiy H thdng T ntm 2021
PAI DIEN TO CHUC PHAT HANH
TUQ. PHOTHONG PAU TU CP&FPS
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XAC NHAN CUA NGAN HANG LUU KV

Chimg 161 xdc nhin thyre hign vige lwu ky, gidm sat tai sin do 8 chire phat hinh chimg quyén
ki quf dé bio dim thanh todn cho cdc chimg quyén di phét hinh theo ding cc nghia vy
trdich ahifm ciim Ngfin hing lwu ki thé hién trong Théng tr 107 vé Hime diin chio bén va

gino dich chitng quyén co bao ddm. -
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