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THONG BAO PHAT HANH CHUPNG QUYEN CO BAO PAM

(Gidy chirng nhan chdo bén chieng quyén s6 292/GCN-UBCK do Chl tich Uy ban
Chutng khodn Nha nuéc cap ngdy 07/12/2020)

Tén t& chirc phét hanh: Céng ty Cé phan chirng khoan MB

Dia chi tru s& chinh: TAng M-3-7 Sé 3 Liéu Giai, Ba Binh, Ha Noi

Sé dién thoai: 024. 3726 2600

Sé Fax: 024. 3726 2755

Théng tin v& ching quyén phat hanh:

Tén chirng quyén: Chirng quyén CMWGO03MBS20CE

Tén (ma) chirng khodn co s6: MWG

Té chirc phat hanh ching khoan co s&: Céng ty Cé phin Diu tw Thé giéi Di
dong

Loai chi*ng quyén (mua/ban): Mua

Kiéu thuc hién (chau Au/My): Chau Au

Phuong thirc thyc hién chirng quyén (tién/chuyén giao chirng khoan co’ s&): Béng
tién mét

Ngay phat hanh: 10/12/2020

Thoi han: 4,5 thang

Ngay déo han: 26/04/2021

Ty 1& chuyén déi: 8:1

Gia thye hién: 108.000 ddng

Gia trj tai s&n bao dam thanh toan: 3.200.000.000 ddng

S6 lwong dang ky phat hanh: 2.400.000 chirng quyén

Gia phat hanh: 2.410 @dng/chirng quyén

sé lwong chirng quyén da phat hanh (trwong hop théng bao phat hanh bd sung):
Khong cé

S6 lvong dang ky mua/lan: T6i thidu: 10 ching quyén, Téi da; 300.000 ching
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quyén (Cac khach hang cé nhu cAu mua thye hién dang ky, hé théng MBS sé& kiém
tra han mirc 6 lwgng CW phét hanh con lai, va dirng tiép nhan dang ky mua khi sé
Iong phat hanh hét).
Thoi gian nhan dang ky mua: Tlr 9h30 dé&n 14h30 ngay 10/12/2020
Dia diém nhan dang ky mua cb phiéu va cong bé Ban cdo bach:
Nha dau tw c6 thé thye hién mua qua cac hinh thirc sau:

+ Qua kénh Online: Nha d&u tw truy cap http://stock24.mbs.com.vn ho&c dang

ky mua qua (rng dung MB Bank va MStock24.
+ Qua mang lwéi S& Giao dich/Chi nhanh ctia MBS: Chi tiét lién hé, dia diém
Nha du tu vui Idng xem tai théng tin trén website clia MBS.

Ban céo bach da dwoc UBCKNN chép thuan: Nha dAu tw tham khao tai website
cla MBS https://mbs.com.vn

Ngan hang mé tai khodn phong toa nhan tién mua chirng quyén:

Tén NH: Ngén hang TMCP Dau tw va Phét trién Viét Nam (BIDV)

Dia chi tru s6: Thap BIDV, sé 35 Hang Vai, phudng Ly Thai T, quan Hoan Kiém,
thanh phé Ha Nai, Viét Nam.

Chi nhéanh NH: BIDV - Ha Thanh

Dia chi: S6 74 phé Tho Nhudém, Phudng Tran Huwng Bao, Quan Hoan Kiém, Ha Nbi
S6 DT: 024.39362086  Fax: 024.39362095

Cam két thirc hién nghta vu cla t6 chirc phat hanh déi véi nha dau tu:

MBS cam két thyc hién cac nghia vu theo dlng céc ndi dung da cam két trén Ban
Céo bach duwoc UBCKNN chép thuan da duoc MBS cdng bé cdng khai trén trang
website clia MBS.

Ha N6i, ngay théngJZném 2020

Tran Hai Ha



BAN CAO BACH
CHAO BAN CHUNG QUYEN CO BAO PAM

- Tén chirng quyén; CMWGI3IMBS20CE

= Tén (mi) chirng khoan co sé; MWG

- Té chirc phat hinh chirng khoan co sér Céng ty CA phin Pdu tr Thé gisi Di
ding

- Logi chimg quyen: Mua

- Kidy thue hién: Chiu Au

- Phuremg thire thye hién chirng quyén: Thanh todn tién

- Thén han: 4.5 thang

- Ngdy phit hanh: y phat hanh chinh xic s& dwoc cong
hflta: Bin Thing han- phat hinh tai ngdy
phat hinh chimg quyen

- Ngdy giao dich cudi cing; Trrdre ngay déo han 02 ngay giao dich

- Ngiy ddo han: 4,5 thang ké tir ngay phat hanh

- T¥ 1§ chuyén déi; B:1 (8 chimng quyén quy d6i quyén mua 1

phiéu cor s)

- Gid thye hién: 72000 — 164.000 VND/ch phiéu éﬁiﬁ
thire hién chinh xdc s& duge cdng bd tai
Bén Théng bao phat hanh),

- (Gifh tri t&i sdn bdo ddm thanh todn: Toi thiu S0% gia tri chimg quyen duoc
phép chao ban

- Gid chio bidn: 1.000 - 4.000 VND/chirng quyén (Gia

chio ban chinh xic s& duoe cdng b tai
Ban Thong bio phdt hanh tai nghy phat

hanh chimg quyén).
- Tong s lugng chao ban: 2.400.000 chimg quyén
- Tong gid trj chio ban: 2.400.000.000 - 9.600.000.000 VND

TO CHU'C PHAT HANH:
CONG TY CO PHAN CHUNG KHOAN MB
Bia chi: Ting M-3-7, sb 03 Lidu Giai, phuimg Lidu Giai, Ba Dinh, Ha Ni
Dién thoai:  (B4-4) 3726 2600 Fax: (84-4) 3726 2601
Website : www. mbs.com.vn
Bloomberg: MBSV<GO>
Phy trach cding bo thing tin:
Hy tén: Phimg Thi Thanh Ha 8o dign thogi: 024 3726 2600
NGAN HANG LUU KY;
Ngin hing Thwong magi cb plﬁn Diiu T vi Phdt Trién Viét Nam - BIDV(*)

Bia chi: BIDV H4 Thanh, 50 74 Thy Mhudm, pheimg Trin Hung Pao, quin Hoan
Kiém, thinh phd Ha Nai, Viét Nam
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NOQI DUNG BAN CAQ BACH

I. CACNHAN TO RUI RO
1. Riii ro chung

Whi ddu tr edn doc ban cdo bach ndy va cde tai lidu kém theo dé nim vimg céc ngi
dung cla chirng quyén ¢6 bio dim, cic rii ro di kém vdi viée ddu tr vao chirng quyén co bio
dim, dong théi dénh gid sy phi hep cia khodn diu tu vao sin phim chitng quyén cb bdo dim
wéi myc tidu ddu tur va tinh hinh tai chinh ciia minh. Nhi diu tw duge khuyén nghi tham khio
cdc chuyén vién tu vin thi chinh, mdi giéi chitng khoan hodc chuyén vién phin tich 88 nim
vitng vé cach thirc dfiu tur véo sin phim chitng quyén cb bio dim nay.

Chirng quyén cd bio ddm 14 sén phdm cdu tric phai sinh, ¢o tinh chét phirc tap va khang
phis hop véi cée nha ddu tu thidu kinh nghiém. Ching t6i khéng khuyén khich nhi diu tur
tham gia dau tur khi chura hi€u rd sin phim va chira sin sing chip nhin cac ri ro diu w duge
trinh bay dudi diy.

Ching t5i khing cam két thye hién diéu tra, nghién ciru lién quan 16 18 chire phat hanh
chirng khodn co s&. Ngudn sé hitu chimng quz.rén khing nén hiéu sy phét hinh ching quyén
nhu mdt khuyen nghi cia ching t6i lién quan tdi chimg khoan co s0. Ngodi ra, ngudi sd hit
nén lwu ¥ riing céc cing ty holic 10 chirc cd chimg khoin co si holic cac 1 chirc lién quan
khac khing tham gia vio soan thio bin cao bach niy.

1.1. Riii ro lién quan dén tb chic phit hinh chimg quyén

Riii ro tir giao dich ctia ¢ chic phdt hanh: To chirc phit hinh ludn c6 thé mua lai
chimg quyén trén thi trutmg va cdc chimg quyén ndy co thé duge ndm gilr hodc bi hiy hojie
ban lai. T chirc phat hanh cé thé thire hién céc giao dich dé phong ngira nii ro va giao dich
ndty cb thé dnh hudng dén gia chimg quyén,

Riii ro thanh todn: Nha dau tur cdn luu ¥ ring trong qué trinh phét hianh chirng quyén,
mic dii nhilg tiéu chudn khit khe vé khi ning thanh toan phai lun duge chép hanh bai td
chire phat hanh, ludn tdn 1ai rdi ro td chirc phit hinh bi mét khi nfing thanh toén va khing thé
thire hién quyén cho nhi dau tw. Trong truémg hop 5 chire phét hinh mét khi ning thanh toin
hofic khong di tii sin dé thanh toan thuc hién chimg quyén, viéc gidi quyét quyén loi cho
ngurdni sév hitu chimg quyén duge thuc hién theo quy dinh phap luét lién quan.

Riii ro chimg quyén bj iy niém yét: Trong truémg hop t6 chire phét hanh bi dinh chi,
tam ngirng hoat déng, hop nhét, sip nhip, gidi thé, pha sin hodc bj thu hii Gidy phép thanh
lip va hoat ddng, chimg quyén s& bi hity niém vét. Do 46 ton tai nii ro chirng quyén bj hiy
trude ngay dio han,

Ruii ro tie vige thie hién sty chis ciia 10 chie phat hanh: Nguti so hina chirng qu)rén
nén hru ¥ réng ching ti c6 quyen tir chi trong céc hogt ddng kinh doanh phi hop vai dieu
khodn trong Bin cho bach niy vi ¢t thé dnh hudmg dén gid chimg quyén. Trong cc sy kién
bi mua lai hodc thay ddi cau tric doanh nghiép lién quan toi quyén loi cha ngudi s& hin
chirng quyén, chiing téi c6 quyen lya chon cic hoat ddng lién quan t&i chitng quyen mi ching
téi cho ring phi hop. Nguwii sir hitu khing cb quyén budc ching téi thyc hién cac hoat déng
lign quan i< giao dich holic the hign quyén cla chirng quyén. Té chirc phit hinh cam ket s2
dua ra cic quyét dinh mang tinh cdn trong. Néu che bén lién quan dén cic nghia vy vi 16
chirc phat hanh khong thé dim bo duge céc nghia vu cia minh thi diéu ndy oo thé inh hudng
dén ket qué hoat ddng lién quan téi chimg quyen.
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Rit ro do mdu thudn quyén lgi: T chirc phit hanh tham gia vao nhiéu hoat ddng khic
nhau co the gy ra miu thudin quyén lgi véi nguéi sé hine. T3 chite phat hinh khéng ¢ nghia
vt cong bé thing tin lién quan tdi cic hoat ddng giao dich, tur vin, thuc hién quyén, miu
thuin quyén lgi. Té chirc phét hinh luén c6 thé phit hinh vi niém vét cic chimg quyén khic
¢t khi ning dnh huémg dén gid chitng quyén,

Riii ro béo mdt théng tin: TO chite phit hinh cam két b ging hét sirc dé dim bio sy
bdo mit ciia thing tin khéich hing, tuy nhién & chirc phit hinh khéng cam két c6 thé cung cip
sit bdo mt hoin todn doi vii cic théng tin nay.

1.2. Riii ro lién quan dén sin phiim chimg quyéll

Riii ro it for chung: nguiri s hivy nén o6 kién thire vé phuong phap dinh gia ciia chimg
quyén vi chi nén giao dich sau khi d& xem xét cén trong. Chimg quyén li sin phim phis hop
voi nh ddu tur hiéu rd vé cdc i ro va chc co ché gid lién quan. Mt khodn diu tr vio chimg
quyén khéng tuong duong véi mt khodn diu tr vao tai sin co st Mie di loi nbudn cia mét
khodn dau tw vao chimg quyén lidn quan mat thiét téi thay doi trong gid cia tai sin co sd, sy
thay ddi ciia chimg quyén ddi véi sw thay dbi gid tai sin cor sér o thé khing twong duong.
Bon biy cao cia chitng quyén co nghia riing ngwéi sé hine s& cb nii ro diu tr cao hon so voi
diiu tur ciing gid trj vio tai sin co sd.

Ribi ro do thir gfancﬁﬂhmcﬁarmingqn}én: Do chimg quyén co thivi gian dio han
nén gi cia chirmg quyen co thé bj gidm khi dén gén ngdy déo han cia chimg quyén va mirc
gidm gid niy co thé s& kha lon. Néu nha dhu tr ndm gid chirg quyén dén ngay dio han va gia
thanh todn nhd hon hodic bing gid thire hién quyén thi gid cia chimg quyén s& biing khéng,
khi d nha ddu tw s& chiu mét khodn 13 bing ding sb tién da bo ra dé mua chimg quyén. Vi
vily, trude khi quyét dinh diu t vio chimg quyén, nha diu tr chn nghién ciru k§ xu thé bién
ddng gia cia chirng khodn co sir trong khodng thivi gian con higy e cia chimg quyén,

Rili ro vé gid: Raii ro vé gi 14 nii ro do su thay 46i gid cha chitmg quyén. Sir thay dbi gia
ciia chirng quyén phu thufie vao nhiéu yéu 16 nhu gid ciia chimg khodn co s, mirc 43 bién
ding gid chimg khodn co 6, thoi gian con higu hee cia chimg quyén, 18 sudt, cd tire clia
chirng khodn co sd,.., Trong dé, yéu 18 quan trong nhit chinh 14 gi4 cia chimg khoan co s
Ngoai ra, gid cia chimg quyén con phy thudc vio yéu 16 cung cdu cia thi tririmg vé chitng
quyén. Miic di 15 chire phét hanh thudng phat hanh khi lugng chimg quyén theo khéi lrgng
di dang ky véi Uy ban Chimg khodn Nha mutre, tuy nhién, t& chire phét hinh vin c6 thé ting
khi lwomg cung img chimg quyén thing qua phuong thire phit hanh bé sung chimg quyén
mién & han mirc phat hanh chitng quyén do chira vt qué han mirc phat hinh tdi da theo quy
dinh coa Uy ban Chimg khoin Nhi nude. Viée pht hinh thém niy ¢6 thé dnh hudng dén gia
ciia chimg quyen.

Riii ro tir tinh dén bdy: Déu tir vio chimg quyén chi lién quan dén sy thay 840 gi cia
chirng khodn co s& chir khdng phéi diu nr truc tidp vio chimg khoan co sé, do 86 nha diu 1w
duge hudng loi tir tinh chit don by ciia chitng quyén khi cd thé nhin duoc toin bd sy thay
ddi gié cha chimg khoin co s& trong khi chi phai bo ra mét phin chir khdng phai toan b gid
cia chirng khodn cor 56, Ngodi ra, tf 1§ thay ddi gia cia chitng quyén trén thi truimg b thé lon
hon ty 1€ thay di gid cia chimg khoan co s, vi vy nha diu tu co thé Toi nhidu bon hodc 15
nhiéu hon so véi vige ddu tr trye tigp vio chimg khoan co s,

Riii ro tharh khodn: 13 nii ro xiy ra khi nha ddu tu khong thé ban chimg quyén & mire
gia mong mudn do thi truémg thiéu thanh khodn déi v6i chimg quyén dé. Thanh khodn cia
chitng quyén phy thudc vao cung céu thi truimg va hidu qud hoat diing ciia t6 chirc tao lip thi
tnrémg. Mic di td chirc phat hinh cam két s thuc hién cic cong tac tgo lap thi trnedmg va cung



cép thanh khoin cho thi tnrdmg chimg quyén, 16 chirc phat hinh khdng cam két thj trutng
giao dich cla chimg quyén s€ sbi dong.

Cuyén i nha ddu ne; Nha dhu e 6 hitu chirmg qu}rén khéing cb quyén lgi nhur cb ddng
s& hitu chirng khodn co sé, bao gbm nhung khéng giti han quyén tham di Dai héi déng cb

déng, nhin ¢b tire, quyén mua cd phiéu phit hanh thém, holic cde quydn khic phat sinh tir
chirng khoén co sd

Rii ro khi e chon chimg quyén la cdng cy phang ngiea rii ro: Gu chirng quyén ludn
cd the thay ddi nguge véi ki vong cla nha diu e sé hitu chimg quyén, do 86 chimg quyén
khéng dam bdo s& ludn 14 mdt cong cu phong ngla nii ro hiéu qui cho nha diu tr s& hin
chirng quyén-

Liau y vé thiié

Theo Céng vin 1468/BTC-CST cia BY Tai chinh vé chinh sich thué d8i véi chimg
quyén cb bio dim, trong truimg hop trude ngdy dio han, nhi diu tr chuyén nhugng chimg
quyén thi thu nhip tir chuyén nhwong chirng quyén sé 4p dung thué ddi vai chuyén nhuong
chirng khoan, dugc xic dinh bing gis chuyén nhugng chirng quyén cb bao dim timg lin nhin
(%) vdii thué suit 0,1% (Trong d6 gid chuyén nhong chimg quyén cb bio dam timg lin 1 gia
khérp 1énh chimg quyén trén S& giao dich chimg khoén nhén (x) 56 lweng chimg quyén).

Miit khac, trong truimg hop nha diu tr thue hign quyén tai ngiy dio han, tai thi diém
thue hién quyén chuyén giao bing tién thu nhip cia nhi diu tr dp dyng mire thué suft 0,1%
trén gid chuyén nhuong chirng quyen co bao didm timg lin (Trong do, gia uhu:r:n nhuong
chirng quyén co bio dim timg lan bing gia thanh toin cia chimg khodn co s& nhin (x) (S5
lugmg chirng quyén chia () cho Ty 18 chuyén d6i)).

Truémg hop nha dau fr ndm gilt chimg qu:,nﬁn cO bdo ddm va thue hign quyéﬂ tai ngdy
déo han, thué phat sinh s& cao hom nhidu lin so véi viée chuyén nhuong chirng quyén trude
ngdy ddo han (vi du minh hoa tai Myc V1.8.2), trong mdt s8 trudmg hop c6 thé 1am nha diu w
bi 13 khi thué phat sinh nhiéu hon lgi ich nhin duge tir chimg quyén, khi d6 Té chire phit
hanh s& ¢t quyén truy thu thué déi voi nha déu te ndm giir chirng quyén tai ngay déo han
1.3. Rii ro lién quan dén chimg khodn co sir

M@t s sy kién xdy ra (bao gbm va khang gici han viéc phat hinh quyén, phat hanh cb
phiéu thudng hodc phin phbi tign bii Cong ty, chia nhd holic hop nhit chimg khoan co &
hodc sy kién tai cu tric anh hudng téi Cong ty) co thé din dén vige ching toi phdi diéu chinh
chc didu khodn ciia chimg quyén. Tuy nhién, ching toi khing cd nghfa vu phii diéu chinh cac
ditu khodn va diéu kign cia chirng quyén cho mgi sy kién lién quan téi chirng khodn co 36,
Bét ki sw diéu chinh hofic céc quyét dinh khong didu chinh déu s& cb tac ddng 1 gid tri cla
chirng quyen. Viéc diéu chinh chitng quvén s& dugc thire hién theo quy dinh phap lut. Ngoai
ra, mdt s sy kién xiy ra (bao gdm chirng khodn co sé bi hity niém yét holic tam nging giao
dich) din dén viéc chirng quyén bi hiy niém yét hodc tam ngimg giao dich theo quy dinh cia
phap lujt.

% Riii ro djc thii litn quan t5i td chire phét hanh chimg quyén
2.1. Riii ro vé hoat djng cung cip dich vy mai giéi

Hoat ddng mdi gidi 1a méng kinh doanh dugc MBS t3p trung trong yeéu, diy 12 ming
hoat dng mang lai vi thé cho cdng ty ching khoin nén ludn duge MBS dit ra muc tiéy vé thi
phén & nhém din ddu thi trutmg. Di kém voi muc tiéu kinh doanh cao, MBS nhin thirc diy
ciing 14 mang kinh doanh tiém dn ¢éc rii ro Iém, trong d6 cac rii ro trong yéu nhu ndi ro dao
dirc nghé nghiép, nii ro sai sot, nhdm I&n khi thuc hién giao dich cia khach hing. ..
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Pé han ché vi gidm thidu t6i da cic rii ro trong hoat ddng ndy, Cdng ty xdy dung hé
thiing guy trinh, quy dinh kiém sodt chiit chi, tt cd che nghigp vu déu duroc kigm sodt hai efap;
ting cuong dua cong nghé hon vio quin tr hogt ddng € gidm thicu yéu 16 sai sot cia con
nguré; nhin sy thudic hoat ding méi gidi duge tuyén chon, khio st dinh vi dio tao thuing
xuyén d¢é néing cao trinh dé va nhin thire rii ro,

Mt khae, edng ty co hé thong kiém sodt ddc lip bao gdm quin trj nii ro, kifm soit ndi
bé, ban kiém soat dupe duy tri hoat ddng dénh gi& ddc 1ap, khach quan va lign e Ién cic
chuong trinh ri soat luin phién nhim phat hién kip thivi va ngin chiin edc sy kign rii ro phét
sinh giy thift hal cho cing ty.

2.2. Riii ro trong hogt d{ng tr vin khéch hing

Nhiim han ché céc nii ro c6 thé phat sinh lién quan dén tinh chinh xac v& hidu qui eia
dich vu tur van, tinh kip thix cia thong tin cung cap cho khich hing vi &nh hudng cia trinh dd
chuyén mdn trong chit hrong tu vin, MBS tip trung nguén hye Ion cho @i ngil Nghién ciu
von nhin sy gidd, trinh dd :]w:rEnlmﬁn cao ducc dao tao trong va ngodi nude, ning cao tinh ky
ludt nghiém ngit vé dao dire nghé nghiép.
2.3. Riii ro vé b trg tii chinh cho khich hing (riii ro thanh todn)

Bibi voi MBS dily ld ming hoat ding dem lai ngudn doanh thu chiém 1 trong Ién nhung
ciing 1a ming hoat dng tiém dn rdi ro 16n nhit.

MBS di xiy dyng mdt bé mdy quan trj trén co s& Iy lufn chit ché v rd ring dé gidm
thicu i ro tai chinh cho c& MBS va khach hing, Danh muc cho vay cia MBS dugc thim
dinh theo b{ tiéu chi chudn mye trén co sc nén ting 14 yéu 18 thanh khoin cila o phitu va gid
tri cor bin doanh nghiép ciia cd phiéu d6.

2.4. Riiro vé thanh khoin

Dy la nii ro nghiém trong doi voi cong ty chitng khodn, xuét phét tir viée Céng ty bi
thigu byt 56 dur tién trén tai khoan/mét khi ning thanh khoan dé thanh toan cho cic giao dich
phit sinh trong ngay nhw thanh todn bo trir véi Trung tdm leu ky Viét Nam, thanh todn cic
nghia vu dén han clia cong ty chimg khoan d6i vi ddi tic, co quan ban nganh,.. R ro niy cb
thé din dén nguy co chng ty chimg khoin bj dinh chi hoat déng kinh doanh lim anh hudmg
dén céc khach hing dang c6 tai khodn giao dich tai cang ty.

MBS diic biét chi trong dén loai nii ro ndy d dim bao khing phat sinh sy kién rii ro
mit thanh khodn D& kiém sodt dwoe loai hinh nii ro niy, MBS xdy dung mét hé thing kiém
s0dt ngudn vin chit ché nhiim phin bd vén higu qud, khong dé xay ra tinh trang mét cin déi
viin; da dang d6i the huy déng vin cho cong ty d4& MBS chi ding vé ngudn vin; xiy dung hé
thong dinh gié cée chi tiéu an todn ti chinh trong d6 dua ra céc cip canh bio &8 xit Iy kip
thivi; thirc hign cong téc trich l@p dw phong cho cic kich bin xéu xay ra.

2.5, Riii ro thi truimg

Tai thii diém hién tpi, Céng ty C6 phin Chimg khodn MB dang thuc hign vide diu tr
chirng khoan niém yét vi chua niém vét bing nguén vén chit s& hitu cia cing ty. Do dé, bién
diyng gid chirng khoén néi riéng va bién ddng cda thi truomg chitng khodn néi chung s& 1 mi
ro dnh hudmyg tryc tiep 1 két qud kinh doanh hing niim cia Céng ty.

D& han ché rii ro nay, Ban ldnh dao @3 thye hién ké hoach kinh doanh da dang hoa danh
muc diu tw, déng thoi Cdng ty cling c6 d3i ngii chuyén vién nghién ciru phin tich, dinh gia
tnse khi thyc hién dau tr, Mt khae, Cong ty ludn tién hinh trich I3p cac khodn dy phang
gidm gia ching khodn mt cach day di, theo ding quy dinh cia phip luit. Pidu nay 43 giip
MBS tiin dung duoc cic cor héi cia thi truémg nhim ndng cao hiu qud diu tr,



2.6. Riii ro vé hy ting cdng ngh{ théng tin
Giao dich ciia khach hang qua hé théng trre tuyén chiém ty trong gén nhur todn bd khoi
lugng lénh giao dich tai MBS, Ha tdng cong nghé thing tin dong vai tro guan trpng v nhing
tiem an i ro vé hé thong cdng nghé thong tin ¢t thé phat sinh nhur:
- Mit két ndi, gian doan giao dich ciia khéich hing.
- Sai léch, mit 58 lidu clia khich hang,

- Xim nhip cia Hacker lm roi loan hé thong, khing dim bio viée bio mit théng tin cla
khich hing, cong ty chimg khodn.
1.7. Riii ro cgnh tranh
Hién nay, tinh hinh canh tranh giita cic cong ty chimg khoan ngiy cing gay ght, dic
biét thi truimg cb sir tham gia ciia cde cdng ty chitg khodn 1én dén tir Han Quéec. Céc cbng ty
chirng khoén lién tiep dwa ra cac hinh thirc dé thu hit khich hang nhur giam phi giao dich,
ting %:L hi trgr khi mé tdi khodn méi, tré thué thu nhp ci nhin tir ddu wr chirmg khoén cho
nha dau tur...

Vi tim nhin tré thanh cong ty chimg khoan hing diu trén thi trutmg chimg khoin,
cung chp cac dich vy chirng khodn tét nhit cho khich hang, Céng ty Cb phin Chirng khodn
MB ludn séng tao va nd lgc khong ngimg mang dén co hdi diu tv va ting trudmg tai chinh
cho tirmg khich hing va cb dang.

2.8. Riironhin sy

Po6i vdi cac cing ty hoat djng trong linh vire dic thi doi hai trinh 4§ chuyén mén
nghiép vu cao nhu linh vy chimg khodn thi d6i ngfi nhin sy 14 véu 16 canh tranh mang tinh
quyét dinh. Gifra céc céng ty chimg khodn thutmg cé xu hudng dich chuyén, thu hit, 18i kéo
nhdn vién ciia nhau, tao dp lee cho sy dn dinh nhin sy ciia Cidng ty. Tuy nhién, véi chinh séch
dii ngd phi hop, coi trong chién hege phét trién dio tao, Cing ty tin ring ddi agl nhin vién
khéng chi gin bé liu dii ma con ngiy cing ning cao chit hrong hon, tiép sire cho s phit
trién manh cia Céng ty trong thiv gian téi,

. NHUNG NGUOI CHIU TRACH NHIEM CHINH DOI VOT NOI DUNG BAN

CAO BACH
1. Tb chirc phéit hinh
Ong L& Viét Hai Chi tich Hi ddng quén trj
Ong Trin Hii Ha Thanh vién Hai dong quan tri/Tong gidm doc
Ong Nguyén Viin Hoe Ké todn trsdimg

Ba:Nguyen Kim Chung Trudmg Ban kiém soat

Ching t8i dim bdo ring cic thdng tin vi 58 lidu trong Bin céo bach nay la chinh xéc,
trung thyre va cam ket chiju trach nhidm ve tinh trung thyre, chinh xic cia nhitng thang tin va
st liéu nay phi hop véi thire 1€ ma ching 18i dugc biét, holic 8 didu tra, thu thip mdt cach
hop 1§

Ching téi co thé cip nhit hojfic sia d5i bin cdo bach nay trong qui trinh phat hanh
chirng quyén @& dam bdo ding chc quy dinh dugc ban hinh. Bit kv su cip nhit bd sung nio
s& duge cing bo théng tin tai $& Giao dich Chirng khoan.

2, Té chire biio linh phét hinh: Khing c6
3. To chirc tr viin: Khéng c6

M. CAC KHAINIEM



Chimg quyén cb bio dam (sau diy goi tht 1a chimg quyén) la hop dong gilta nhi ﬂiu
twr vé th chirc phat hanh ching quyén duce dinh nghia theo khoan 1 Bidu 1 Nghi dinh 50
60/2015/ND-CP ngay 26/06/2015 cila Chinh phi sita d8i, bd sung mét sé didu ciia Nghi dinh
50 58/2012/NB-CP ngiy 20/07/2012 clia Chinh phi quy dinh chi tiét vi hiimg din thi hanh
mdt s6 diéu cia Ludt Chimg khodn vi Lult sia ddi, bd sung mdt sé diéu ciia Ludt Chimg
khodn (sau ddy goi tt 1 Nghij dinh 56 60/2015/ND-CP).

Chimg khosin co s& I chimg khodn durge sir dyng 14m tai sén co s& cila ching quyén,

Té chire phit hinh chimg khodn co siv 1 t chire phit hinh chimg khoan lam 14 sin
cer 5t ¢l chimg quyen.

Té chire phit hinh chimg quyén (sau diy goi tht 14 t5 chirc phét hinh) la céng ty
chirng khoén phat hanh chimg quyén.

Ngdn hing lwu ky 1i ngin hing thire hign vige hru ky, gidm sit téi sn do t& chire phit
hinh chirng quyén ky quf dé bio dim thanh toan cho cic chitng quyén da phit hinh vi khéng
phai 14 nguréri ¢ lién quan cia t8 chite phit hanh theo quy dinh ciia phap ludt chirng khoin

Ngudi sé hivu chimg quyén 1a nhi ddu tr s& hitu chimg quyén, ddng thai 12 chi no co
béo ddm mét phin cia 8 chirc phat hinh vi khéng phai 14 t& chire phat hanh chimg quyén.

Chimg quyén kiu chiu Au la chimg quyén ma nguéi s hit chimg quyen chi dugc
thte hign quyen tai ngiy ddo han,

Gid thye hign la mire gid ma ngudi s& hitu chimg quyén cé quyén mua cé quvén mua
chimg khodn co s tir 16 chire phét hanh, holic duge t& chirc phit hinh ding dé xic dinh
khodn thanh toén cho ngwi sér hitu chimg quyén,

Ty 1§ chuyén ddi cho biét sd luomg chimg quyén cn ¢6 dé quy ddi thinh mét don vi
chirng khoan cor sdr.

Ngiy ddo hgn li ngay cubi cling mé ngudi si hitu chitng quyén duge thwe hién chimg
quyén

Chimg quyén dang lwu hinh li chimg quydn chua déo han v dang duoe nfm gii béi
ngwedsi sir hitu chimg quyeén,

Chimg quyén chua lwu hinh 1a chimg quyén d8 phat hanh nhung chua duge sé hiru
boi nha dau tu. Chimg quyén chua huu hinh duoe hru ki trén tai khodn cia t& chirc phét hinh,

Chimg quyén ¢6 Ii (ITM) 12 chimg quyén mua 6 gid thyre hién thip hon gid cia
chirng khodan co 50,

Chimg quyén 15 (OTM) 1a chimg quyén mua 6 gia thue hign cao hon gid cia chirng
khodn co sir.

Chimg quyén hia vén (ATM) & chimg quyén mua co gid thiuc hién bing gid ciia
chung khoan co sé,

Vi thé mir chimg quyén cia t& chirc phét hanh bao gbm tit cd cde chimg quyén dang
lu hinh chira duge thyre hién,

Vi thé phing ngim riii ro If thuyét 14 sb luong chirmg khodn co s& dir kién cin phai
nidm gilt d¢ phéng ngira i ro cho chimg quyén xéc dinh theo phuong dn phong ngita rii ro
ciia td chirc phit hanh,

Vi thé phong ngira riii ro thyc té duge xic dinh bing 56 luong chimg khoan o si
thire co ding cho mye dich phong ngira nii ro, chitng quyén cé cling chimg khoén co s do té
chitc khac phat hianh va s tién d3 nip twong ing voi phin chénh léch giira vi thé phong ngira



riii ro 1y thuyét va vi thé phong ngira nii ro thire t trén tdi khodn ty doanh ciia td chitc phat
hénh,

Delta 1a gia tri thay ddi clia gid chimg quyén img véi mdt thay ddi trong gid chimg
khodn co s6.

Cong thire:

Mire &3 thay d8i gid chimg quytn
Mire d6 thay d6i gia chimg khodn cor 56
Gid thanh todn chimg quyén khi thyc hién quyén 1a binh quin gis déng cira didu
chinh ciia chirg khodn co s& trong ndm (05) ngay giao dich lién trude ngiy déo han, khing
bao gom ngay dio han,

Ngay diing ki cubi cing 13 ngiy lam vifc thi 2 sau ngiy giao dich cudi clng tai
SGDCK vi ld ngiy dio han chimg quyén trong truimg hop thye hign chimg quyén do dio
han,

Delta =

Ngity thanh todn la ngay lam viéc thir 5 ke tir ngdy diing ky cudi cing
Iv. COHQIDAUTU
1. Tﬂng quan vé nén kinh té Vigt Nam

Ting tredmg GDP Viét Nam niim 2019 dat két qua dn twomg voi the d6 ting 7,02%,
gidm nhe so véi mire ting 7,08% cia ndm. Von FDI gidi ngin ndm 2019 udc tinh dat 20,4 ty
USD, ting 6,7% so vdi nim trude; tong kim ngach xufit nhip khau hang hoa nm 2019 udce
tinh dat 516,96 t¥ USD, trong d6 kim ngach xudt khiu hang hoa dat 26345 t¥ USD, ting
8,1% vi kim ngach hing héa nhip khau wéc tinh dat 253,51 t7 USD, téng 6,8% so voi cing
ky niim trudc,

Nam 2020, Tang trudmg kinh té Viét Nam trong guy 2 woe tinh t@ng 0,36% so voi cung
ky niim ngoai, GDP 6 thang ting 1,81%, mirc ting thip nhat trong 10 nim trong boi canh kinh
té 1o0én cdu suy thodi sdu do Covid-19. Tinh chung 8 thing ddu ndm, kim ngach hang hod xuit
khiu dat 174,1 ty USD, ting 1,6% so vai cing ky, kim ngach hang hod nhip khiu dat 162,2
ty USD, gidm 2,2% so véi cling ky. Cin cin thuong mai thiing du ki luc 11,9 tj USD, Chi s6
sin xudt céng nghiép trong thing 8 ting 3,5% so v&i thing trude va gidm 0,6% so véi cling
ky. Do sy suy yéu cta linh vize sin xuat trang phue, gidy dép, san xudt Otd, xe méy, cing nhu
Iinh vue khai thac dau thd, niing leong. PMI sin xudt cia Viét Nam gidm thang thir 2 lién tiép
vé mirc 45,7 diém khi sin lugng sin xuit vi s0 lugng don hing xuft khiu déu giam

Tl:lmg chi NSNN nira ddu nim 1a 918.2 nghin ty (+10% yoy), trong d6 chi thudng xuyen
14 633,2 nghin ty (+4,3% yoy) va chi ddu tu phat trién dat 209 nghin ty dong( +44%), Lam
phat théng 8 ting 3,18% so voi cing ky nEm ngodi va ting 0,07% so voi thang trude. Tl nay
dén cudi nim, hiéu {mg gidm phit do gia thit lon diéu chinh gidm s8 trung hod tac déng lén
lam phét do gi4 dau tang. Tinh dén hét thang 8, ting trudmg tin dyng trong ném 2020 mdi chi
dat khoang hon 4%, Ting trudmg tin dyng yéu cing v&i vige khing cb giao dich trén thi
truémg mé trong théang khién thanh khodn hé théng ngén hang tiép tuc du thira. Vi tinh trang
thira thanh khodn kéo dai, 18 suft lién ngin hing tr:zp tye duy tri & mire thip. Lai sult lién
ngin hing qua dém cudi thing 8 & mirc 0,17%/ndm gidm 8 diém co ban so véi cudi thing 7.
L& suiit lién ngin hiang céc ky han 1 tuén - 1 thing cling gidm nhe, hidén & mirc 0,25-
0,42%/nAm.
3, Thi trudmg tai chinh Vigt Nam vi co hiji diin tw

Thanh khoan toan thj tnsémg ndm 2019 trung binh vio khodng 4.600 ty ddng/phién,
gidm 35% so voi clng ky, voi GTGD khép lénh trung binh dat 3.435 tj dong/phién . Dy bio
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nim 2020, thanh khodn chung todn thi trutmg s& co xu hwdng ting tré lai véi gid t dat
khoang 5.024 t déng/phién (+9,2% yoy) dua trén cac véu th nhur: Qud trinh ¢ phin hoa va
ban vin nha nude s& duoe tai khai ding va iy nhanh trong niim 2020: Déng vin diu tw mudc
ngoai s& chiy qua cde kénh ETF md phdng chi sd, vi viéc cho ra doi cac sin phim méi nhu
chirng quyén ciing s& lam ting thanh khoan cho thi tnréme, ...

3. Co hi diu tir vie chimg quyén c6 bio dim

Diu tr vio chimg quyén cd bio dim (CW), nha diu nr cé thé duge hudmg mét b loi ich
nhr san:

Tde dgng don bdy: Véi chi phi ban ddu mua CW chi bing mit phin ahé so v&i déu tu
vio téi sén co sd, nhi diu e d3 o6 thé sé hiru CW ma viln ¢6 thé thu duee lei nhudn nhur ki
vong néu diu tr vao tii sin co sé. Hon thé, CW con 6 tac ddng don by, nghia 1 chi mét
thay ddi nho vé gid cia tii sdn co s& ciing o6 thé din dén s thay d8i Ién hon vé gia cia CW
vit vi thé mire thu nhip dat dwpc s& 1én hon. Nguoc lai, mét su sut gidm vé gid ciia ti sin co
séf co thé din dén sy syt gidm lén hon vé gia cia CW, tuy nhién mirc thiét hai téi da ciia CW
chi gidi han & mirc phi mua CW ban dau. Diy 14 co hji cho cic nha ddu tur voi sd vén nhé b
the tiép ciin duge b phidu ciia céc cong ty bt trén th truémg. Téc dong don by chinh 14 diém
hap din nhit cia CW

Leri nhuin khdng han ché, khodn 16 t6i da ed dinh: Bhu tr vio CW cb thé mang lai lgi
nhudn khéng han ché trong khi khodn 15 téi da dugc cb dinh, d6 chinh 1a khodn chi phi dé
mua CW. Vi du, trong truémg hop thi trromg dién bién khéng nhur du doan, nhi diu tr o6 thé
bin lai CW dé b diip chi phi ban diu holic nim giir dén khi dao han va chiu khodn I3 t5i da 1a
chi phi mua ban diu. Ngwoc lai khi nim git CW ciia cdc cang ty ¢b két qué kinh doanh tét v
dwoe ki vong sé ting trudng trong tuong lai, nhi diu tu s& co co hii mua cd phidu ciia cing
ty di vii mirc gid thip vé ban lai vdi thi gid cao & thoi diém thye hign quyén chon,

Giao dich vi thanh todn dé ding: CW tuy e6 dic diém nhu mdt sin phdm phéi sinh
nhung duge giao dich nhur mdt loai ¢ phiéu trén sin giao dich cb phiéu. SGDCK cic murde
et quy dinh bt bude vé thanh vién tao ldp thi tneéme, e nghia vu yét gid hai chidu lién tuc,
tao thanh khodn trén thi trudmg, do d6 nha diu tr c6 thé mua, ban CW duece d@ ding. Nha
diu tir khiing cén phii mé ti khodn giao dich khac 48 mua/ban CW, Ngodi ra, céc quy dinh
vé thii gian, phuong thirc giao dich, thanh toan. . déu twong e nhu ¢é phiéu nén nha diu tu
¢t thé tim hiéu sin phiam va tham gia giao dich mét cach dé dang va nhanh chong.

Thém eor hoi tiép edn of phiéu che nhe diu tw mede ngodi: Vi CW, nha déu ur nirde
ngodi vin co the kim duoc lgi nhudn tir viée diu tr vao eng ty ¢6 ki vong ting tnrimg ma
khéng nhét thiét phi nim giir o phigu va trér thinh ob déng ciia céng ty d6, qua 46 nha diu
tur nurdre ngodi s& khang bj gidi han vé s0 lugng cf phidu mua vao nhu khi du tr vio ob phity
OO 807,

V. THONG TIN VE TO CHU'C PHAT HANH CHUNG QUYEN CO BAO DAM
1. Cic théng tin chung vé td chirc phét hinh chimg quyén c6 bio dam
+  Tém tt qud trinh hinh thinh v phdt trién MBS:

Purgre thanh lap tir thang 5 nim 2000 bdi Ngén hing TMCP Quin ddi (MB), Cong ty
Co phin Ching khodn MB (tién thin 1i Céng ty C& phin Chimg khon Thing Long) 1a mét
trong 6 cong ty chimg khodn ddu tién tai Viét Nam. Sau 20 nim khong ngimg phit trién,
MBS di triy thanh mét trong nhitng céng ty chimg khoan hing du trén thi trudmg ching
khoan Viét Nam.



Trong qué trinh phat trién, MBS da c6 nhiing dong gop khéng nhé cho sy phit trién
cho nganh chimg khoan ndi riéng va thi trudmg téi chinh noi chung. Trong hai nim lién tiép
2009 va 2010, MBS dd vuon 1én dan dau thi phan mai gidi tai ca hai s& giao dich: 5¢ Giao
dich Chirng khodn Hi Noi vi 8& Giao dich Chirng khodn TP. HCM va lién tuc dimg trong
Top 10 thi phin tgi cé hai S&. Dje biét, nim 2013 dinh diu mét budc ngodt trong lich sir
phit trién cila MBS. D 1a viéc hop nhit voi Céng ty C& phiin Chimg khoan VIT thanh
Céng ty hop nhit véi tén goi 2 Céng ty Co phin Ching kboin MB (MBS) Ngiy
09/12/2013, Cing ty sau hop nhét 43 duoc Uy ban Chimg khoin Nha nude cip phép hoat
ding, dénh dau sy thinh cing cla thuong vy hop nhét cdng ty chimg khoén ddu tién trén thi
trudmng, ning cao vi thé cia MBS trén thi trutmg chimg khodn trong nurde. Tiép tye phit huy
thé manh va nd lyc khong ngimg, nim 2015, MBS 43 lot vio Top 5 cong ty chirg khoan
dirng diu thi phin méi gici tai cd hai &, Thang 3 nim 2016, MBS chinh thirc niém yét cd
phiéu trén sin HNX. Vi muc tiéu phét trién bén viing, vuon tim ra thi truomg quic 18 Nam
2018, MBS vinh duyr nhin 2 gidi thuémg danh gia dinh cho Céng ty Quéan 19 diu wr bt nhit
Viét Nam vi Dich vy Ngin hang diu tu 18t nhit Viét Nam nam 2018 do Tap chi uy tin
World Finance binh chon. Nim 2019, MBS tifp tuc git hai thinh cong véi sin phim Chirng
quyén cé bio ddm vi vinh dy nhin Gidi thuéng Céng ty phét hanh chimg quyén tdt nhét
Viét Nam do tap chi quée 1 uy tin International Finance binh chon,

Véi thé manh 13 céng ty thanh vién cia Mgin hing TMCP Quin ddi, duoe MB h trg
manh m& vé nhidu mit tir nhiin sy, ti chinh, céng nghé... MBS 4 lién tuc vuon 1én dat cic
mie phit trién m&i cd vé quy md va nghiép vy Vén didu 1§ cia Céng ty tinh dén thii diém
hién tai la 1.643.310,840.000 dbng, trong do c0 dong lom nhit 1d Ngin haing TMCP Quén ddi
(MB), chi¢m 81,94% von digu 1@ cia MBS,

Hién nay, MBS tip trung phat trién cic mang hogt déng kinh doanh chinh:

- Dich vu chimng khodn: danh cho khach héng c4 nhin va khich hing t6 chire (ICS)

- Dich vu Ngin hing dau tur

- Kinh doanh tréi phiéu

Mang ludi chi nhanh va cic phing giao dich cha MBS di duoc md réng va hoat dong
co hidu qué tai nhifu thinh phi trong diém. MBS 48 thu hit vA phat trién duge mdt 48i ngl
nhin sy ning ddng trong 46 cb hang trdm chuyén gia phin tich va chuyén vién quan hé khach
hing ci nhiin vi 1d chirc duge dido tao bai bin, cb tir cach dao dirc t6t, khéng ngimg phin diu
dé cung cdp dich vy va céc gidi phip kinh doanh cho khach hang véi sir clin trong, chuyén
nghiép v trach nhiém cao nhit,

Cie mbe sy kign quan trong
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Cic thinh tich di dat dwygc

Trong qud trinh hoat ding, MBS d3 co nhitng budc phat trién ngoan mue véi nh
thénh tich tiéu tuéu nhur: e
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Vin didu 18 ban ddu cia Céng ty Cé phin Chimg khoan MB theo Gidy phép thanh lip
vit hoat ddng s 116/GP-UBCK do Uy ban Chirng khoén Nha mréc cip ngay 09/12/2013 (sau
khi hop nhit gitta Céng ty Cé phin Chimg khoan MB va Céng ty Cd phiin Chirng khodn VIT)
I 621.242.800.000 déng

Ké tir thai diém hop nhét dén nay, Cong ty 03 trii qua 02 lin ting vin didu 18
621.242.800.000 ddng 1én 1.643.310.840,000 ddng, cu thé;

Pyt 1;

- Cén cir phap Iy

Nghi quyé DHDCE bit thutmg nim 2011 s8 03/201 /TLS/DHPCH-NG ngiy
09/12/2011;

Nghi quyét DPHDCE bit thutmg nm 2013 s 02/2013/MBS/BHPCD-NQ ngiy
26/00/2013;

Bio céo két qud chuyén ddi tréi phifu s6 67/2013/MBS-CV ngay 27/12/2013;

Gidly phép diéu chinh 56 54/GPDC-UBCK ngdy 31/12/2013 do Uy ban Chimg
khodn Nhi nudc cip.

- Vién diéu 18 trurde khi phét hanh: 621.242.800,000 déng

- Von diéu 1 sau khi phat hinh: 1221 242 800.000 déng

- Ménh gia: 10.000 déng/ed phin

- Hinh thirc phat hanh: Trdi phiéu chuyén déi thinh b phiéu

- Théi gian han ché chuyén nhuong: Khing

- B6i tugmg phét hanh: Ngin hing Thuong mai C& phin Ouin d6i
- Gid chuyén ddi: 10.000 ddng/cd phin

- Ting ménh gid trai phifu phét hanh: 600.000,000.000 déng

- Tdng ménh gid trai phiéu drge chuyén ddi: 500.000.000.000 ddng
- Téng 56 luong cd phin duoe phin phéi: 60.000.000 ¢b phin

- Thin gian hodn thanh: 25/12/2013

bt 2:

- Ciin cir phap Iy:

-

Nghi quyét DPHDCD thubmg nién nim 2019 sb 01/2013/MBS/DHDCB-NQ ngiy
26/02/2019;
Bao cao ket qud chio bin cb phitu ra cing ching sb 101/2020/MBS-CV ngiy
24/03/2019;

- Vion diéu 18 trwére khi phét hanh: 1.221.242 800,000 déng
- Vi didu |¢ sau khi phat hinh: 1,643.310,840.000 déng

- Ménh gia: 10.000 déng/ch phin

- Hinh thirc phét hanh:

Chéo ban cho b déng hién hiru: 35,000,000 ¢ phin
Phat hanh cb phidu d& tra cb tirc: 12.221.689 ob phin

- Tong s lwong cb phiéu chio ban du kién; 47.221.689 cb phin
- 50 hrgmg co phicu chio bin thinh cong: 42,206,804 cb phin
- Théni gian bit diu chao ban: 18/02/2020
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- Thén gian két thitc chio ban: 24/03/2020
@ Co cilu th chire cing ty
Hinh 4: Mang fwdi cia cdng ty.

susssane

%  Co ciu bj miy quin Iy cia cing ty.

Hinh 5: Cor edu b mey quan Iy ciia Cong ty

%  Danh sich cb ding ndm giir tir 5% trir 1n vin cd phin cia cing ty vi nhimg nguwir
c6 litn quan; Danh sich cb ding sing 1ip vi ti 1§ cd phiin nim giik

Béng 1: Danh sach :::Ei dﬂng nim E,iﬂ' ttr trén 5% vin co phﬁn tai thii diém 06/03/2020

Ngin hing TMCP Quén doi
Ngwoi dai dign theo phdp
Iugi: Ong Lé Him P -

S0 21 Cat Linh,
Bong Pa, Ha
Néi

0100283873

Chai tich HBQT




Wauts dui dién phia véo:

B2301  Thimg
Long 1, 88 1

Dai I3 Thing
Ong L2 Vidt Hail 001075015636 80.792.414 | 49.16%
Long,  Trung

Hoa, Cdu Gidy,
Ha Noi

Tip thé Dai hoc
Kinh 8 Qude
Ong Trdn Hai Hir 012168414 | Ddn,  Déng | 53861610 | 32,78%
Tim, Hai Ba

Trmg, Ha Ngi

%  Danh sich nhimg céng ty me vi céng ty con cia t8 chire phit hanh, nhimg cing ty
mi t chire phit hinh dang niim giir quyén kiém sodt hojc cb phin chi phii, nhimg
chng ty niim quyén kifm sodt hojic ¢6 phin chi phéi d8i véi td chire phat hinh.

- Cdng 1y mg
Ngiin hiing Thwong mai Cb phiin Quiin d§i (MB)

Gidy chimg nhin doanh nghiép sb 0100283873 do S& Ké hoach va Piu tw TP.Hi
Ngi cip lin déu ngay 30/09/1994,

Try sér chinh: 86 21 Cét Linh, Péng Da, Ha Noi

Dién thoai: (84-4) 6266 1088 Fax: (84-4) 6266 1080

Website: www.mbbank com.yn

Nganh nghé chinh:

* Kinh doanh ngin hing theo céc quy dinh ciia Théng dbc Ngan hing Nhi nrde

Viét Nam;

+ Cung {mg sin phim phai sinh theo quy dinh cla phap lujt;

« Dai ly bio hiém va céc dich vy lién quan khic theo quy dinh cia phap lut,

* Kinh doanh trai phiéu vi cic gidy 17 co gia khac theo quy dinh ciia phip lut;

* Mua bin, gia cong, ché t4c ving;

» Hoat dng trung gian tién 1€ khéc;

Boi vii cée nganh nghé kinh doanh cb diéu kign, Ngin hing chi kinh doanh khi c6

di diéu kién theo quy dinh ciia phap ludt.

+  Vin gbp ding ky ciia MB tai MBS (tai ngdy 24/03/2020): 1,346 540.260.000
dbng, twong img 81,94% vin diéu 1¢ dang ky cia MBS,

+  Vin gop thue té cia MB tai MBS (tai ngdy 24/03/2020): 1,346.540.260.000
dong, twong img 81,04% vin diéu & thye gop cia MBS,

- Céing ty con
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Khéng c6

- Cong ty ma 16 chive niém yét dang nim giik quyén kidm soart hode cd phdn chi phdi
Khéng co

- Cong ty ndm quyén kidm soct hode ed phdn chi phdi doi vori 16 chiee niém yér
Ngiin hiing Thwong mgi Cb phin Quin dji (MEB)
Noi dung nher phen 5.1

%  Théng tin Ban diéu hiinh tb chirc phit hinh (cor cdu, thdng tin t6m tit cic thanh

vién).
Bing 2: Danh sach HPQT, BGD, BKS v Gidm ddc tdi chinh

" d quén tr

| L& Viét Hai Chi tich HRQT

. Vil Thinh Trung Phé Cha tich HPQT

3 Trin Hai Ha Thanh vién HDOQT

4 MNguyén Minh Hing Thinh vién HDQT

5 Trén Thi Kim Thanh Thanh vién HBQT
Ban Kiém sodt

] Nguyén Kim Chung Trudmg BES

2 Nguyén Thi Diép Quimnh Thanh vién BKS

3 Vil Thi Hirong Thanh vién BKS
Ban Ting Gidm dbc

1 Triin H&i Ha Téng Giam dic

2 Phiing Thj Thanh Ha Pho Tong Giam doc

3 MNguyen Thi Vigt Oanh Phé Tong Giam doc

4 Lé Thinh Nam Pho Tong Giam dic

5 L& Viin Tudn Thénh vién Ban diéu hanh
K& todn trudmg

1 Nauyén Van Hoe K& todn truimg

So yiu !i' I[ch Ban 'l'ﬁlg Gidm dic chng ty

I-""l' I '*Mﬁ i
-Trinnaahocvﬁn Thae 7
Hinh 'ﬂzHﬁ' o Chirc vy dang niém giir tai clic t& chirc khac:
ng qu 6'" Trén Hii Ha - Thanh vién HBPQT - Cong ty cé phin Tan Céng
kifm . 0y Higp Phudc
Gidm diec '

# Quia trinh cong tac:




- 07/2002 - 9/2003: Cén bd tin dung - Ngin hang VP
Bank

- 092003 - 11/2009: Phé Gidm dbc Phing Giao
dich, Truimg phing QHKH - Ngin hang Biu tr va
Phit trién Viét Nam

- 11/2009 - 04/2011; Phé GB Khéi KHL va BCTC
Hii si - Ngin hing TMCP Quén Déi

- 04/2011- 05/2013; Gidm ddc Chi nhanh Hai Phong
- Ngiin hing TMCP Quin Dai

- 06/2013 - nay: Téng Gidm déc - Céng ty CP
Chirng khodn MB

- 04/2014 - nay: Thanh vién Hoi déng quan trj -
Cing ty CP Chirng khoén MB

Pha Tﬁnng Giam
dic

Phung Thi
Thanh Ha

* Trinh d& hoc vin; Thac 57 Quan Iy chién lugc va
Logistics to chirc
» Qua trinh cdng téc:
- 01/2005 - 12/2005; Chuyén vién tai chinh - Tép
doan Monoprix & Daily Monop (Phip)
- 03/2006 - 05/2007; Cén b tin dung - Ngin hing
TMCP Quén di
- 05/2007 - 01/2009: Chuyén vién thim dinh - Ngiin
hing TMCP Quin ddi
= 0172009 - 03/2010: Truéng B phin tai thim dinh
SME - Ngiin hing TMCP Quiin déi
= 03/2010 - 01/2011: Trudmg Bd phin tai thim dinh
KHCN - Ngin hang TMCP Quin déi
- 01/2011 - 02/2012: Phé phéng tai thim dinh Hai s&
- Ngin hang TMCP Quin ddi
- 02/2012 - 06/2013: Trwdémg phong Quin trj mii ro -
Céng ty CP Chirng khoan MB
- 07/2013- nay; Phé Ting Giam ddc - Cong ty CP
Chirng khoin MB

Phé Téng Gidm
doc

Nguyén Thi Viét
Oanh

» Trinh 43 hoc vin: Thac s§
» Qua trinh cong tac:
- 02/2004 — 06/2006: Nhin vién - Ngin hing TMCP
Qudc té Viét Nam
- (6/2006 - 05/2009; Nhin vién - Ngiin hing TMCP
Quin ddi
- 2007 - 2015: Trudng ban kiém sodt/Thanh vién
ban kiém sodt - Tai chinh Song Pi

= 2013 - 2015; Trudmg ban kiém soit/Thanh vién |
H{i dong quin tri - Céng ty CP Quin I¥ Quf diu tu |
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MB

06/2009 — 02/2012: Phd phéng Phin tich va tu van
diu tw - Ngin hing TMCP Quén dgi

0212012 - 7/2014: Trudmg phong Diu tr - Ngén
hang TMCP Quin d6i

7/2014-12/2016: Truimg phing Dau tr chién luge -
Ngén hing TMCP Quén dai

01/2017 — nay: Phd Téng Giam dic - CTCP Chimng
khoin MB

Pho Tong Giam
dbe

L& Thanh Nam

« Trinh 4§ hoc viin: Cir nhin Quén trj Doanh nghiép
o Chirc vu dang nim gif¥ tai che 18 chirc khic:

Thanh vién HPQT - Céing ty ¢t phan Thuc Thi y
Cai Ly

Thanh vién HDQT déc lip - Céng ty cb phin Tu
viin - Thurong mai - Dich vy Bia éc Hodng Quin
Phé Chit tich HPQT - Céng ty cb Phin Tu vin va
Dich vy Thirong mai Gigy Viét

» Qui trinh cdng tac:

0942001 - 12/2007; Chuyén vién QLDA - Cong ty
Cd Phin Tip Boan Tin Mai

2007 — 2011: Phé Téng Gidm Déc - Céng ty Cb
Phin Tu vin Dich vu va Thurong mai Gidy Viét
2011 - 2013: Gidm Déc didu hinh - Céng ty Co
Phéin Tur viin Dich vyt va Thuong mai Gidy Viét

- 2011 — nay: Thanh vién HDQT déc lgp - Céng ty

Cé Phiin Tir viin - Thuong mai - Dich vu Bia bc
Hoang Quin

2013 - nay; Phé Chi tich HDQT - Cang ty Cé
Phiin Tur vin Dich vu va Thuong mai Gifly Viét
05/2013 - 02/2015: Thanh vién HDQT - Cdng ty
C Phin DIC 86 4

04/2014 — nay: Thanh vién HBQT - Cong ty Co
Phin thudc this ¥ Cai Liy

- (4/2013 - 04/2015: Gidm d6c Vin phong Khu vire

Phia Nam - Céng ty CP Chirng khoén MB

- 04/2015 - nay: Pho Téng Gidm ddc - Cang ty CP

Chirng khodn MB

% Théng tin vé nhiin sy quin 1§ rii re lién quan t&i hogt ddng phit hinh chimg

quyen:

§
Ho va ten




Nguyén Dinh Duong | Chuyén vién P, QTRR CFA Charterholder & nim

2. Cic thimg tin vé kit qui hoat dijng ciia to chire phét hanh

2.1, Téng hop tinh hinh hoat ding ciia chng ty chimg khodn:

Céng ty Cd phan Chirmg khoan MB (MBS) tdp trung phét trién 3 mang hoat ddng kinh
doanh chinh Ia Dich vu chirmg khoén |, Dich vu ngin hing diu tu, Ngudn vén vi kinh doanh
trai phiéu:

* Dijch vy chimg khodn: MBS cung cip dich vy tu véin mua, bin cic loai chimg khodn
dd niém yét vi chua niém yét cho khich hing c4 nhin vi khach hing td chirc, MBS
luéin chi trong viée thu hit nhin tii, ddu tr vao cing nghé hién dai va cung chp cho
khich hing nhiing sin phim phén tich va tw vin déu tr voi chit luong tét nhit trén thi
truémg. Cac dich vu chimg khoan cung cip cho KH bac gdm:

- Tur viin didu e
- Uy thac quan Iy tai khodn
- Céc dich vu dién ti

* Dijch vy Ngin hing diu tw: Nhidm vu ciia MBS 14 két ndi nhimg co héi sir dung
eling nbur huy ding vin higu qui (Connecting Capital Opportunities), nhim muc dich
tho ra gia tri cho khich hing thing qua nhimg gidi phip tr vin duoc tich hop vi
chuyén biét &1 v timg khach héang,

= Tu viin tai chinh doanh nghiép
- Tur viin thodi von, phat hanh, niém yét cb phidu
- ECM - cb phiin hoa, IPO
- Tur viin M&A
- Tu vén phat hanh trai phifu
» Ngudn von vi kinh doanh trii phiéu:

% Ngubn vin:
- Ciin d6i va diéu tiét cac hoat ddng ngudn
- Cung céip sin phim hop the kinh doanh
- Phét hinh tréi phiéu doanh nghiép
- Céc hoat déng kinh doanh nguén

< Kinh doanh trai phicu:
- Phiin phoi sin phim Tréi phi¢u doanh nghiép
- Mai gidi trdi phidu
- Cung cap dich vu Dai dién nhirng ngudi S& hitu Tréi phigu

2.2.  Tinh hinh tranh chip/kién tyng: khong co

2.3.  Bio cio két qui hogt ding kinh doanh trong 2 nim gin nhit va liy ké dén quy
gin nhit:

Ly ké dén

Nim 2018 Niim 2019

Chi tiéu . 2 % id Q3120
(trigu VND) | (trigu VND) ting gitm (trid ‘-';I:E'-']

Tong gid tri tai sin 3.774,820 4,750,256 25,84% 5,216,541
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Doanh thu tir cac
hogt dong kanh 1.045.833 948 463 -9.31% 760.595
doanh
Lo nhudin tir céc
hoat déng kinh 194 668 280.275 43 98% 213.150
doanh
Lei nhuin khac 8.064 £.303 2,96% 047
Lot "h;miz trude 202,732 288 578 42,34% 214.097
Lo nhudn sau thué 177352 219 802 29.57% 170,904

(Newdn: BCTC MBS)
2.4. Cic chimg quﬂn mi cong ty di phit hinh:

Mi Gia phit
chimg | oW himh Nim | o han | Thii gian
STT | Tén chimg quydn | |}'"8% chﬁnﬁ (@bng/Chis | PHL ﬂiﬁ:ﬂ il fqﬂ

cosi | TV ng quyén) gk
1 CHPGIDO1 HPG Mua 1,200 2019 3 1OV092019
2 CPNI1901 PNl | Mua 1.700 2019 3 | 10/09/2019
3 CFPT1904 FPT | Mua 1.700 2019 3 | 19/122019 |
4 CREE1901 REE | Mua 1,260 2019 3 | 19/122019 |
5 CMWG1906 MWG | Mua 2,850 2019 3 | 167122019
6 CTCB1901 TCB | Mua 1,680 2019 3 | 17/01/2020
7 CPNJ1902 PNJ | Mua 2220 2019 3 | 22012020
8 CHPG1908 HPG | Mua 1450 | 2010 3 | 2200172020
g CGMDI1901 GMD | Mua 1.680 2019 6 2R/04/2020
10 CVNMI1905 VNM | Mua 2500 | 2019 6 | 28/04/2020
T CFPT1908 FPT | Mua 3150 | 2019 6 | 17/06/2020
12 CMSN1903 MSN | Mua 1350 2010 3 | 17/03/2020
13 CREE1905 REE MMua 2.150 2019 ] 170620240
14 CVHM1903 VHM | Mua 2.000 3019 3 | 17/03/2020
5 CVRE1904 VRE | Mua 1.550 2019 3| 17/03/2020
16 CPNI2001 PNJ | Mua 2200 2020 | 3.5 | 24/04/2020
17 CMWG2002 MWG | Mua 1.950 2020 6 | 10/07/2020
T CHDB2002 HDB | Mua 1.950 2020 3| 10/04/2020
19 CMWG2003 MWG | Mua 1530 | 2020 | 3.5 | 24/04/2020
20 CHPG2003 HPG | Mua 1570 | 2020 | 3,5 |04/05/2020
2] CMSN2004 MSN | Mua 1980 | 2020 | 40 |04/09/2020
22 CPNIZ004 PNI | Mua 1000 | 2020 | 3,5 |18/08/2020
2 CTCB2004 TCB | Mua 1050 | 2020 | 3.5 |18/082020
24 CVNM2003 VNM | Mua 1450 | 2020 | 40 | 04/09/2020
25 CVPB2005 VPB | Mua 1,510 2020 | 3.5 | 18/08/2020
26 CHDEZ2006 HDE | Mua 2180 | 2020 | 35 | /102020
27 CMWG2009 MWG Mdua 1.600 2020 4.0 23/10/2020
28 CREE2004 REE | Mua 1.570 2020 | 40 | 23/102020
29 CFPT2007 FPT | Mua 1,690 2020 | 40 | 23/102020
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30 CHPG2011 HPG | Mua 2.350 2020 3.5 | 20102020 |
31 CPNI2007 PNJ Mua 1.670 2020 3.5 20/11/2020
33 CSTBZ008 STB Mua 1.500 2020 35 2001 1/,2020
33 CVNM2009 ViNM Mua 1.B10 2020 4.0 TN22020
34 CVPB2009 VPB Mua 1.630 2020 35 2001172020
a5 CMSN2008 MSN Mua 1.530 2020 4,0 T/12/2020
36 CTCB2Z008 TCB Mua 1.720 2020 15 18/122020
37 CSTB2009 STB | Mua 1.650 2020 15 | 18/12/2020
38 CMWG2011 MWG | Mua 2.980 2020 1.5 18/12/2020 |
39 CHPG2019 HPG Mua 1.630 2020 35 18/12/2020
40 CFPT2009 FPT Mua 2480 2020 35 18/12/2020
4] CMSNOIMBS20CE MSN Mua 2.250 2020 i 014032020
42 EPHJDEMESEEEE. PNJ Mua 2.200 2020 15 ﬂgfﬂl"lﬂll
43 CTCBOIMBS20CE TCB Mua 3.400 2020 35 09/02/2020
44 CVNMOIMBS20CE | VNM Mua 1.750 2020 4 01/03/2020
43 CVPBO3MBS20CE VPB Mua 1.700 2020 3.3 09/02/2020
3. Tinh hinh tii chinh:
— Nim2018 | Nim2019 | % ting nggl"f‘
1 (trifu VND) | (trifu VNB) giam (triéu VND)

- Thanh todn cac khodn ng dén han:

(o thanh todn ding han va day di Cé Cé Co

ceie khoan ng khing?)

- Cac khodn phai ndp theo luft dinh:

(et thiec hign theo hugt dinh?) — co C6

- Tong du ng vay: {ghi rd nor qua han,

tiing che ey beio lnh (néu ed), qud han

rﬁ: han, irung hgn va dii han, 1.273.582 1.456.4865 14,36% 2045778

nguyén nhen ddn dén ng gud han, khd

ndirg ihu hoi)

- Tinh hinh céng ng hién nay: (tong so

ngr phéi thu, téng s6 my phei tra)

U:ingnp‘ph&f i 2.590.579 2.979.802 15,02% 3.523.240

Céng np phai tra 2314348 3.080.420 33.10% 3.253 964

(Ngudn: BCTC MBS)
4. Cie chi tigu tai chinh chi yéu:
Ciée chi tiéu Nim 2018 Nim 2019 Ghi chii
1. Chi tiéu vé an toan tai chinh
- Gia tri von kha dyung (Bon vi: triéu dng): 1.536.871 1.646.524
- R o (Radi ro thi tnrémg, nii ro thanh todn, 418.130 496.629
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Cihc chi tiéu Nim 2018 Niim 2019 Ghi chi

rii ro hoat dng. rii ro ting thém) (Don vij:
triéu dﬂng}:
- Ty 1§ von kha dung: 367,56% 331,54%
2. Chi tiéu vé kha niing thanh toan
- HE 50 thanh toan ngin han

: 248,63% 184,40%

TSLB/Ng ngin han
- Hé 56 thanh toan nhanh:
TSLD — Hang thn kho 248 63% 184, 40%
No nginhan

3. Chi tiéu vé co cdu vén
- Hé s NovTdng tai sin 61,31% 64.85%
- Hé s6 Mo/'Vion chi s hilu 158,47% 184,47%
4, Chi tiéu vé khi niing sinh 1o
- Hé 56 Loi nhudn sau thuéDoanh thu thuln 16,96% 24,35%
- Hé s Loi nhudin sau thué/Vén chi sé hitu 12,14% 13,76%
- Hé s Lgi nhujin sau thué/Téng thi sén 4,700 4.84%
- Hé s Loi nhufin tir hogt ddng kinh
4o SR 18,61% 29,55%
- Thu nhip trén co phin (EPS) 1.497 1.882

(Negudn: Bao céo & I¢ an toan tai chinh va BCTC MBES)

VI. CAC THONG TIN VE CHUNG QUYEN CO BAO PAM

l. Théng tin chung vé chimg quyén
- Tén chimg quyén:
- Tén (md) chimng khoén co sd:
- Tt chirc phit hinh chirng khoén co si-

- Loai chirng quyén:
- Kiéu thire hién:

Chirng quyén CMWGOIMBS20CE

MWG

Céng ty C6 phin Pdu tr Thé giti Di

diing
Mua
Chiu Au



- Phuomg thirc thure hién chimg quyén:

- Théri han:
- Mgay phat hanh:

- Ngiy giao dich cudi cling;
- Ngay dio han:
- T 1é chuyén ddi;

- (ia thire hign:

- Ta san ddm bao thanh toén:

- (714 chéo ban:

- Tang 56 luong chao ban:

- Téng gid tri chio ban:

- Phurong phép tinh gid chao ban:
Céng thire Black Scholes:

Gi 1y thuyét ciia chimg quyén mua:

c

Thanh toén tién

4,5 thang

Ngay phat hanh chinh xac s8 dugc cing
bo tai Bin Thong bao phat hinh tai ngay
phat hinh chirng quyén

Trwoe ngiy déo han 02 ngiy giao dich
4,5 thang ké tir ngay phét hanh

8:1 (8 chirmg quyen quy doi quyén mua 1
cii phiéu co s&)

72000 ~ 164.000 VND/co phicu (Gi
thye hién chinh xac s& duoc cing bb tai
Bin Thong béo phit hanh tai ngdy phat
hanh chirng quyén).

Tién ky quy tai ngin hing hru ky va tai
san phong ngira rii ro trén tai khodn wyr
doanh

1.000 - 4.000 VND/chitng quyén (Gid

chdo ban chinh xic s& duoc cong bb tai
Bin Thong bao phat hianh)

2.400.000 chirng quyén
2.400.000.000 - 9 600.000.000 VND
Theo chng thirc Black Scholes

_ N(d,)s — N(d,)Xe "

Vi

k

i Eh(%)ﬂ:r‘ +S)r
oVT

dy =dy —aT

Trong db:

C. Gia Iy thuyét cla chimg quyén mua

N(dy): N(d2): Xac subt phin phéi chudn tich liy;

X: Gif thre hién cia chimg quyén;
5: Gia chirng khodn co sér hién tai;

T: Thisi gian con lai dén khi ddo han (Tinh theo nim): 1d s6 ngdy ké tir ngay tinh todn

dén ngay déo han chimg quyén;

Te'Ld sudt phi rii ro (trung binh |3 sufit tién g c& nhin kY han | nim cia

Vietcombank, Vietinbank, BIDVY:

% D{ bién dong gid k vong ciia chirg khodn co s (dy kién cao hon bién dgng thyc té
12 thang gan nhit cia chitng khoang co sér tir 3096 - 200%)
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k: T§ 1& chuyén dfi ciia chimg quyén
2,  Théng tin vé chimg khodn co si

Tén Cing ty: Cing ty C phin Diu tr Thé
gidi Di djng
Linh vyre hoat djng: Ban |é
Thi diém miém yét lin diu 14/07/2014
Chi 56 P/E hign tai: 12,51
Dao djng binh quin gid cd phiéu 12 thing gin 37,62
nhit (%) (giai dogn tinh tir thing 10/2019 dén
thing 11/2020)
- S E Khii lryng * :
Thing ké Gid trj vin o dich | Gk dsng | Gl ca0 nhit |  Gid thip
phién cudi | héa (Trigu | B l:‘ B [W'Hﬁ trong théng | nhét trong
thing VND) s {ﬁm"“ S Y| (VNB) | thing (VND)
Thang 112019 | 48.253.204 | 16,712.850 | 109.000 126,800 106,600
Thing 122019 | 50466653 | 11,350.550 | 114.000 114.900 106.800
Thang 01 2020 | 50215667 | 11242590 | 110.800 120,500 110,500
Thing 02 2020 | 48.266.864 | 17.321.100 | 106.500 112.000 104,000
Thang 03 2020 | 26670946 | 30.651.850 | 58900 107.800 56,300
Thang 04 2020 | 36.995.183 | 35315950 | 81.700 85.100 58,400
Thing 05 2020 | 38.308.354 [ 26.277.960 | 84.600 88.300 78,800
Thang 06 2020 | 36.587.648 | 25.015.680 | 80.800 91.300 80.000
Thang 07 2020 | 33.734.898 16,652 450 74,500 B4.900 T1.300
Thang 08 2020 | 42.280.289 | 18.348.240 | 92.108 02,995 72.483
Thang 09 2020 | 47.214.499 | 21.198400 | 102.857 104 829 89,050
' Thang 102020 | 47.387.837 | 20.596.500 | 104.700 112,500 98,419
[]"u’gudrl: Bloomberg)
Két qui hoat ddng kinh doanh: (dom vi: trigu VND)
Chi tiéu Niim 2018 Niim 2019 % tiing gidim
Téng gia tri tai sin 28.122.531 41.708.096 48,31%
Vin chil s hiru 8,983,035 12.143.592 35,18%
Doanh thu #7.738.379 103.485.047 17,95%
Thue va cic khodn phai 217700 374.623 72.08%
nijp
Loi nhudn trude thué 3.786.318 5.053.447 33,47%
Lo nhudn sau thug 2,880,309 3.836.240 33,19%

(Ngudn: BCTC MWG)

Céc chi sé tai chinh ciia té chirc phit hinh chimg khodn co sé;
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Cic chi tiéun Nim 2018 Niim 2019 Ghi chii
1. Chi tiéu vé kha ning thanh toin
- H¢ 56 thanh toén nglin han 1,30 1,23
- Hé s6 thanh todn nhanh 0,33 0,33
2. Chi tiéu vé co cdu von
- Hé sd No/Tong tai sin 0,68 0,71
- Hé s& NgVCSH 2,13 2,43
3. Chi tiéu vé kha ning sinh 1o
- Hé st Loi nhudn sau thuéMoanh thu 3,33% 3,75%
thudn
- Hé 56 Loi nhudn sau thué/VCSH 32,06% 31,59%
- HE 56 Loi nhudn sau thué/Tong ti 10,24% 9,20%
sin
- HE 55 Lo nhuén tir hoat déng kinh 4.36% 4,93%
doanhTioanh thu thudn
- Thu nhép trén ci phin (EPS) 6.680 8 665

3. MBS diing k¥ chio bén vi phin phdi chimg quyén:
Céc moc thiri gian MBS dur kién quy dinh cho dot phat hanh:

(Negudn: BCTC MWG)
(%)} MBS cam két khdng phi lo ngudi co lién quan vii 16 ehire phet hanh chimg khodn co sc

- Giai doan chugn bi va hoan thanh ndp hd so ding ky chio bén cho UBCK: MBS thyrc
hién niip hd so theo ké hoach ciia UBCKNN
- Sau khi UBCK cip Gidly chimg nhin (GCN) chio ban, cic thing tin chi tiét vé dot
chio ban 5& duoc quy dinh tai Thng béo phat hinh chimg quyén dugc eéng bé trén
website cia MBS, Tinh tir thii diém nhin duge GCN, MBS thire hign cac ndi dung

sau:
* Trong 24h lim vife:

v Thure hign CBTT khi nhiin duegc Gidy chimg nhin chio ban.

*  Trong 03 ngiy lim vifc:

¥ The hién cng bo Bin cdo bach da duoc chip thuin & Bin thong bio phat
hanh trén trang théng tin dién ti cia SGDCK va ciia MBS,

v Thye hign ky qu¥ dim bio thanh todn cho NHLK (BIDV) cu thé:

% 8o tién ky qui (Hofc chimg chi tién gii): Thye hién ky quy tai NHLK
trong sudt thiri gian cb hidu lvc clia chimg quyén va dim bio duy tri téi
thiéu 50% gid trj chimg quyén d& phit hanh, cam két khang ding 8¢ cim
¢, the chip, lam tai sin dim bdo cho céc nghia vy khéc. .,

g Th;nhiénkjfﬂupdﬁnghiudimthanhtnénmiﬁ?ﬂ,ﬁvégﬂinhl:l
UBCK 01 ban gic trong vong 24h ké tir khi ky két Hop dbng dim bio viri

NHLE.

- Sau khi 4% hoan tat viéc ky quy tai NHLK vi dim bao viéc cong bé diy di Ban cdo
bach 43 duge UBCKNN chip thujn 48 NDT duoc khai thic diy di thong tin, 18 chirc
phat hinh s thyc hién thing bao chao bin chirng quyén trén website. Cac thi fuc vé
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4,

cng b thing tin, thyc hién ndp ki qui MBS cam két tuin thi ding theo thing tu
107/2016/TT-BTC.

NDT diing ky mua chimg quyén & MBS diing ki lwu ki va diing k§ Niém vit:

4.1. NDT diing k¥ mua chimg quyén

=

Chinh sich ding kj mua chirmg quyén PO

* Ty I& ndp tién ding ky mua chimg quyén: 100% gis trj ding ky mua

* Khéi hrong dang ky mua t4i thids: 10 CW/lin ding ky

. Khﬁ_i legmg déing ky mua ti da: Quy dinh cy thé trong Thing bio chao bén Chimg
quyen

* Budc khoi lugng: 10 CW

Hinh thirc phin phdi. Phin phdi theo hinh thic FIFO, cic KH ¢ nhu ciu mua thuc

hién ding ky, hé théng MBS s2 kiém tra han mire 6 lugng CW phat hanh con lai, va

dirng tiép nhiin diing ky mua khi s& luong phat hanh hét

Hinh thirc KH c6 thé ding ky mua: Mua online trén hé théing Stock 24 hofic tai todn

bé mang luéi CN/PGD cia MBS,

Ho sor KH cdn co d& thye hién ding ky mua d6i voi hinh thirc ding ky mua tai quiy

(KH ding ky mua trén hé théng tryc tuyén s& ky theo hinh thire Hop déng dign tir):

» Gidy cung cp thong tin dit mua Chimg quyén (theo miu MBS cung cdp tai
quiy/trén website),

* Hop dong mua ban chimg quyén ¢6 bio dim (theo miu MBS cung chp tai
quiy/trén website),

» CMTND/CCCD/CMOQN/CMSQ con higu luc theo quy dinh cia phap lut

» Cung cip s6 TK ding ky luu ky vi cac thing tin khac dé MBS Iam thi me ding ky
lwu ki VSD dé giao dich chimg quyén sau khi duge niém yét trén thj truémg,

Sau khi khich hing diing ky mua thanh cdng, MBS s& thyc hién thing béo két qua sb

lueemg chirmg quyén NDT mua thanh cdng qua SMS/Email/dién thoai co ghi dm...

Téi khoan quin Iy tién mua chimg quyén ciia NDT, NDT co thé ndp tién trye tiép vito

tai khoan dudi diy:

* S0 Tai khodn: 122,10,00, 191566.4

» Ténchi TK: Cong ty ¢o phin chimg khoan MB.

e M tai NH: Ngin hang Thuong mai cb phin Bdu tw vA Phat tridn Viét Nam- Chi
nhanh Ha Thanh.

+ Ngi dung: (Vi dy) Nguyén Vin A, CMTND 012020853, ndp tién mua 5. 000CW,
Mi XXXX, Dot XX

4.2. MBS thyc hign ding ky lru ky vi ding ki niém yét

Trong vong 03 ngdy lam viéc sau khi hoan thinh phin phéi, MBS thyc hién bio céo
UBCKNN vé két qua dot phin phdi.

Béng thiri, MBS cam két ldp céc hd so dé dang ki luu ky chimg quyén tai Trung tim
hu ky chimg khoén v hd so dang ky niém yét chimg quyén tai SGD chimg khoan
theo ding thér gian quy dinh dé NBT cb thé kip thév giao dich trén sin niém yét

5. Thye hién chimg quyén

il

Trutmg hop thanh todn bang tién khi ddo han chimg quyén;
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6.

Tdi thidu 15 ngay lam viéc trude ngiy d4o han cia chimg quyén, MBS giri hd so dén
SGDCEK dé hity niém vét todn bd chimg quyvén vii thue hién thanh toan cho ngudi sér
hiru chitng quyén
Chim nhét 07 ngay lam viée tnude ngdy ding ky cudi cing, MBS giri hd so thing bio
thure hién chimg quyén diy di, hop 1é dén VSD.
Trong vang 01 ngay lam viéc ké tir ngay VSD nhin duge hd so hop 18 tir MBS, V5D
giri Thong bio vé viée chit danh sich 4 thire hign chirng quyén cho cac thénh vién,
MBS c6 trich nhiém thyc hién d&i chidu danh sich véi VSD vé s lidu lién quan dén
phiin bd cac quyén vi lgd ich cla nha diu te.
MBS dim bio chim nhdt 02 nghy lam viéc trude ngdy thanh todn, MBS chuyén dil s6
tién cin thanh todn vao tai khodn do VSD chi dinh dé kip thai thanh toan cho nha diu
tur vao ngay thanh todn.
8 tién thanh toan cho mdt don vi chimg quyén mua 14 s6 tién thanh todn khi gia thanh
toan lom hon gia thuc hién, duge tinh theo céng thic [(Gia thanh todn — Gia thuc
hién)T# 18 chuyén ddi]. 58 tién thanh todn rong 13 sb tién thanh todn gidm trir cic chi
phi thire hién quyén (thué thu nhip va cic chi phi khic néy c6).
Trudmg hop nha diu tu khdng dit lénh thuc hién chitng quyén, chimg quyén co I3 {in-
the-maney) duoc tir dong thie hién theo phuwong thirc thanh todn bing tign vio ngay
dao han.
Ceie bign phep xie Iy trong trinig hop 16 chize phat hanh met kha ndng thanh todn,
Cac nghia vu vl nha ddu tr ndm giir chimg quyén sé dugc thanh toan qua céc kénh
nhur sau:

o Diing 56 tién ky quf clia cdng ty phit hinh tai Ngin hing hou ky.

» Dung tai san (chitng khoan co séftién) phong netra nii ro &8 duge phong t6a tai

Trung tim hru ky chimg khodn Viét Nam (VSD).
Truimg hop khéng di tai sin dé thanh toén thuc hién chimg quyén, vide gidi quyét
quyén lgi cho ngudi s& hitu chirmg quyén thye higén theo quy dinh phép lujt lién quan
ap dung ddi voi chil ng cb bio dim mit phin,
Trong truémg hop 16 chirc phét hinh phé sin, mit hoin todn khi ning thanh todn, nghia
vy voi nha dau tr nim gitt chimg quyén s& duoc thanh toin qua quy trinh thanh 1V tai
san theo quy dinh cia phép luft (Khodn 3 - Didu 15 - Théng tu 107/2016/TT-BTC).
Quyén cita ngrdi s hira chimg quyén
Quyén efia nguein s& hiru chimg quyén bao gdm:

Quyén duge thanh toan bing tién holic chuyén giao chimg khodn co s theo didu kign
v phirong thire do MBS quy dinh trong Ban cio bach cia timg dot phit hinh va theo
quy dinh ciia phap lsdt cd lién quan;
Quyén duge thanh toan bang tien khi chirng quyén bi hiy niém yét theo quy dinh ciia
phap ludt. Trong trémg hop chimg quyén bi hity niém vét do td chirc phit hanh dinh
chi, tam ngirng hoat ddng; hop nhét, sip nhip, pidi thé, pha sin hodic bi thu héi Gidy
phép thanh Idp v& hoat ddng; khi bi phat hign hd so ding ki chéo ban chimg quyén cd
nhirng thong tin sai léch, bo sot ndi dung quan trong cb thé nh hurdng téi quyét dinh
diu tr v gly thiét hai cho nha diu tw; do chimg khoan co s& bj hily niém yét; hodc
khéng thé xac dinh duge chi sd chimg khodn vi cic nguyén nhin bt khi khing da
duge quy dinh rd tai bd nguyén the vé xéc dinh chi sé; holic do S& Giao dich Chirng
khodn xét thiy cin thiét dé bio vé quyén lgi ciia nhd ddu tu, gid thanh todn chimg
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quyén cho ngubi s hitu chimg quyén sé 1i gia duoc dinh gid theo cing thite Black

Scholes. Trong cdng thirc dinh gié chirng quyén, céc tham s6 duve xic dinh nhu sau;

e Gid chimg khodn co st (8) s& duge tinh 1& binh quin gid dong cha diéu chinh cia
chitng khoin co s& trong niim (05) ngdy giao dich lién truée ngay hiy niém yét
chirng quyen, khbng bao gom ngdy hiy niém yet chimg quyén.

e L3 sufit phi rii ro duge tinh 13 trung binh 15 sudt tidn i ci nhin ky han 1 afim
clia Vietcombank, Vietinbank, BIDV tai théi diém hiy nidém yét chimg quyén,

» D bién ddng gid cia ching khoin co siv (=) duge tinh 12 45 bién ddng gi trong
qukakhir | n&m ghn nht coa chirng khoan co s& tinh tir ngay hiy niém yét chimg
Uy

+ Thiri gian con lai t&i ngay 4o han 14 thii gian con lai ké tir ngdy hiy niém yé
chirng quyén dén ngay ddo han chimg quyén.

- Quyén duge chuyén nhugng, ting cho, thira ké, céim cd, vay mugn trong che quan hé
din sir theo quy dinh cia phap lugt hién hanh;

- Qu:.-'én durgre i tién thanh toan trong tnromg hop MBS bj giai thé hodc pha san theo
quy dinh ciia phap ludt. Trong trutmg hop khing di tai sin dé thanh todn thye hién
chitng quyén, viéc giai quyst quyén lgi cho nguii sér hir chimg quyén thue hign theo
quy dinh phép ludt lién quan ép dung déi véi chii no c& dim béo mdt phin;

- Céc quyén khac theo quy dinh cla phap ludt,

7. Diéu chinh chimg quyén

- MBS s& didu chinh chimg quyén trong cac trutmg hop sau: Gia chimg khodn co sir bi
didu chinh do td chitc phat hanh chimg khoan co s& chia co tirc bing tién mit, phit
hanh ed phiéu @& tra e tire, phat hinh cd phiéu d& ting vin cd phin tir nguon von chi
sir hivu, phét hanh cé phidu méi,

- Céch thire didu chinh gié thyc hign va ty 1§ chuyén ddi chimg quyén khi chimg khoan
cor s& o sy kién doanh nghiép nhur sau:

e Thai diém thye hién didu chinh: Ngiy giao dich khong huéng quyén ciia tai sin
o 80

« Ty 16 chuyén déi méi duge lam tron t6i 4 chix s6 thip phén, gid thuc hign mai
durgre 1am tron dén hing chyc.

o« Gid thye hién mdi va Ty 16 chuyeén doi mdi theo céc sy kién doanh nghiép nhu
S
+ Doanh nghiép trd cb tirc bng tién;
+ Doanh nghiép trd cb tirc bing cb phiéu, thudng co phiéu;
+Quyén mua c phidy phit hanh thém (trong treémg hop gid phat hinh thip hon

thi gia chirng khoén cor si),

»  Gié thire hidn méni = Gid thye hién cii x (Gid tham chidu didu chinh cila tii sin co
s8/Gia déng clra cha téi sin co s lién trude ngdy giso dich khing huémg quyén).

o Ty & chuyén 48i méi = Ty 1é chuyén ddi cii * (Gié tham chiéu diéu chinh cia tai
s&n}rém sd/(iid dong cira clia tai sdn cor s lién trude ngdy giao dich khing hudng
quyén),

- Viéc diéu chinh khac & cin cir theo quyét dinh diéu chinh cia 8¢ Giao dich Chimg
khodn, t8 ehire phar hinh & thyr hién didu chinh

8. Cic khodn thué, 1§ phi, gif dich vy tir vigc giao dich hofe thyc hign chimg quyén.
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8.1 Ciic khodn phi, I§ phi giao dich: Chimg quyén co bio dam duge niém yét vi giao dich
nhu chimg khoan co s6. Nha dau tr khi giao dich chimg quyén ¢ bio dim phai tra céc
khodn phi giao dich theo biéu phi giso dich cia MBS quy dinh timg théri ky.

8.2. Thué TNCN phii chiju khi giao djch chimg quyén: Theo thing bio sb 1468/BTC-CST

a.  Trwdmg hop triece ngay ddo han, nhe ddu mmﬁnmmcmqmﬁ
Do chirng quyén b béo dam duwoc giao dich tuong tu nhur chimg khodn co s& nén khi

chuyén nhugng ehimg quyén cé bio dim thi thu nhip tir chuyén nhugmg chimg quyén =8 &p

dung thué véi chuyén nhuong chirng khoan, dugc xéc dinh bing gia tr chuyén nhwrgng chimg

quyén cd bio ddm timg Ian nhin voi thué sudt 0,1%. Trong d6:

Gid trj chuyén nhigng chimg quyén 6 bio dim timg lin 1& gi& khép Iénh chimg quyén
trén S& giao dich chimg khoan nhin sé lrong chitng quyén.

Vi dy: Nha dau tr mua 100 chimg quyén mua cé tai sin co s¢ 13 cd phidu cia Céng ty
C4 phiin ABC (ABC) véi gia 1.600 VNB/chimg quyén, 1§ 1§ chuyén d&i 1a 2:1, gid thue hién
4 28.900 VND.

- Néu nhi ddu tu ban chimg quyén mua tai mirc gid 2.000 VNB/chimg quyén thi s& thué
phéi ndp 14 2,000 x 100 x 0,1% = 200 VND.

b Trimmg hop trnade ngday dio ham, chimg quyén b iy nidgm vt
Thu nhip tir chuyén nhugng chimg quyén duge xac dinh bing gia tri chuyén nhugng

chirng quyén co bio dim timg lin nhin vii thué sudt 0,1%

Theo quy dinh tai diém a, b, ¢ khoin | Biéu 9 Thing tr sé 107/2016/TT-BTC ngdy
29/06/2016 cia B Téai chinh huéng din chio ban va giao dich chimg quyén co bio dim thi
gid chuyén nhugng chimg quyén e bio dim la:

= Gid mua lai theo mirc gia thi trrdmg cita t6 chire phét hanh théng qua hoat ddng tao ldp
thi trwémg nhéin véi 56 chimg quyén (tnrdc ngay hdy niém yét co higu hre): hodc

- Gid thanh toan chimg quyén do 18 chirc phit hanh cong bé nhin s hrong chimg quyén
(sau ngay hiy niém vét cé hidu hre).

Gid thanh todn cia chimg quyén theo quy dinh tai khodn 3 Diéu 9 Théng nr sb
1072016/ TT-BTC

Vi du: Vi gid thiet tuong te tai vi dy néu trén:

- Neu chirng quyén b hity niém yét v td chirc phat hinh cng b gi thanh todn chimng
quyén 1a 2.000 VNB/chirng quyén thi sé thué phii ndp 13 2.000 x 100 x 0,1% = 200 VNB.

e, Tai thai didm nha dau te thue hign quyén
Do hi¢n hanh mdéi quy dinh duoc thue hién quyén chuyén giao biing tién nén thai diém

phat sinh thu rllhﬁp 1a théri diém nha diu tr thye hién quyén. Tai thin dieém thue hién quyén

chuyén giao bing tién, thu nhip cia nhi diu tu 4p dung mirc thué sut 0,1% trén gis o

chuyén nhuong chimg quyén e6 bio dim timg ldn, Trong db, gid trj chuyén nhugng chimg

quyén co bdo dim timg lin biing gia thanh toén ciia chimg khoéin co siv nhin (sé lugng chirng
quyén chia 1y 1& chuyén adi)

Gid thanh todn cia ching khodn co sit do S& giao dich chimg khoan cing bé theo quy
dinh tai Diéu 14 Théng tr s 107/2016/TT-BTC

Vi du: Vi gid thiét twomg tur tai vi du néu trén, gi thanh todn cia tai sin co s {ABC)
do S& giao dich chirng khodn cdng bo tai thév diém thie hign quyén 1 32,500 déng/cé phidu.

56 thué nha diu tr phai ndp khi thue hién quyén la:
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9.

32500 % (100 : 2)x 0,1% = 1.625 VYND

Hoat ddng tgo lip thi trwdmg
Nhim dim bio thanh khoin cho cic chirng quyén dang luu hank, MBS 6 nghfa vy tao

l3p thi truimg cho céc chimg quyén do MBS phét hinh, cu thé

i

Nghta vu yét gid tao Idp thi triaimg

MBS tham gia dit 1énh tso 1dp thi truomg trong vong (05) phit ke tir khi cd mit trong

cic s vige sau day xdy ra:

- Chi ¢b 1énh bén mua hodc bén ban chimg quyén;

- Khéng cé lénh bén mua v bén bin chirmg quyén;

- Ty 18 chénh I¢ch gia trén thi trudmg vuct qua 5%. Ty € chéch lgéch gia la ty 1€ phiin
triim ciia (gid chdo bédn thip nhit - gid chao mua cao nhat)/gid chio mua cao nhat,

Khi tham gia d&t lénh, MBS cam két tuin thi:

- Khéi lrgng mdi 1&nh toi thigu 1a 100 chirng quyén;

- Loai 1énh sir dyng 14 [énh gici han;

- Gia dit lénh dam bao khéng vuot ty 1§ chénh léch gia 5%;

- Truimg hop khéng co lénh mua v lénh bin chimg quyén, MBS sé tién hinh vét gia
hai chieu (d3t ca lénh chio mua va lénh chdo ban);

- Thixi gian ton tai cia lénh trén hé thong giao dich toi thidu 13 mdt (01) phit

Midn irie nghta vu yéi gid igo Idp thi tnemg

Trong cac truémg hop sau, MBS khing phii thuc hién hoat déng tao lap thi tnnomg:
Bt khop 1énh dinh ki xdc dinh git mé cira, ndm (05) phit dau sau khi ket thic det
khap 1énh dinh ki xéc dinh gid md cira vi dgt khap lénh dinh ky xic dinh gia dong cira;
Téi sin co s&r clia chirng quyén bj tam ngirng giao dich;
Khi gid 1y thuyét ciia chimg quyén duge tinh theo cong thirc néu tai ban cio bach
ciia MBS nhd hon holic bing 10 ddng;
S hrong chitng quyén trén tai khodn tao 1ip thi tuimg khing dap (g sb lugng 14
thiéu 100 chimg quyén, MBS dugc mién dat lénh ban,
Khi chua co chirng quyén nao duge luu hinh (trwémg hop MBS chua ban dugce
chirng quyén ndo cho nha diu tr), MBS dwoc mién dat lénh mua;
Truémg hop thye hign hiy niém yé chimg quyén, MBS dugec mién dit 1énh ban;
Gia chirng quyén ting kich trin (du mua trin), MBS duge mién dit lénh ban holic
Gia chirng quyén gidm kich san (dir bin sin), MBS duoc mién dat 1énh mua,
Gié chitng khodn co si thng kich trén (dur mua trin], MBS dugc mién dit lénh ban
ddi voi chirng quyéu mua,;
Gia chirng khoin co s& gidm kich sin (du ban san), MBS dugc mién dit lénh mua
ddi véi chimg quyén mua;
Chimg quyén dang & trang thai co 14 tir 30% tr& 1én (tirc chimg quyén mua dang cb gia
chitng khodn co s& cao hon 30%% so vai gia thyre hién), MBS duge mién dit lénh ban,
Trong mudi bon (14) ngdy trude khi chimg quyén dao hgn;
Khi xay ra cac sir kién bit khd khing nhu thién tai, hda hogn, chién tranh....
Cac trromg hop khic duge S& Giao dich Chimg khoan &p dung sau khi ¢b y kién
chap thuén cia Uy ban Chimg khodn Nha nude.
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VIL. QUAN TR] RUI RO CHUNG QUYEN CO BAO BAM
1.  Quy trinh quan trj rai ro

- Viéc phét hanh chimng quyén cb bio dim tai MBS tudn thi theo Nghi quyét Dai hoi
ding cb déng,

- Hji ddng quan tri dinh hudmg chinh séich va chién hrge quan tri i ro; phé duyét han
mirc, phuong 4n phat hanh chimg quyén c& bio ddm, cic gidi han phong ngira rili ro
vé gidm sat viée trién khai quén tri rii ro trén toin hi thing,

- Ban diéu hinh xiy dung hé théng quy trinh thc nghiép, quy trinh quan tri rii ro hoat
diyng phit hanh chimg quyén co bdo dim. Phin céng trach nhiém va giam sat thye
hign dém bao tuiin thi quy dinh v& hoat dong phat hanh, hoat déng phéng ngira rii ro
vi hoat déng tao 1ip thi truémg véi chirmg quyén,

- MBS thye hién phit hinh chimg quyén trong gidi han vin kha dung, thire hién ky qui
ddm bdo thanh toan tai ngin hing hnu ky t8i thidu 50% gid tri dir kién chio ban va
thyre hign hoat dfng phong ngira i ro béing chirg khodn co sé hodic chirng quyén cé
cung chirng khodn co 53 theo ding quy dinh,

= Quy trinh quén tr nii ro chitmg quyén cé bio dam bao gdm cde bude:

# Bude 1: Lya chon v thim dinh chimg khodn co so, thim dinh phuong én phét
hanh chirng quyén;
* Budc 2: Xiy ding phuong 4n phong ngira i ro véi chirng quyén;
* Budc 3: Gidm sat va thyc hign phuong én phong ngira i ro dim bdo khi niing
thanh toén tai ngay dao han chimg quyén.
2. Phuong fin phong ngira rii ro dy kién (Mye dich phong ngira riii ro,Phuong dn
phing ngira riii re tong quat)
21. Muyc dich phdng ngira rii ro:

- D¢ dim béo khd nfing thanh todn cho nguix s& hitu chimg quyén, han ché mét cich

hiéu qué nhirng ton thit do i ro gay ra
2.2, Tb chire thye hign phdng ngira rai ro:
Ban diéu hinh:

- Chi dao xdy dung hé thong quy trinh tée nghiép, quy trinh quin trj rii ro hoat déng
phat hanh chitng quyén cé bio dam. Phiin cing trach nhiém vi gidm st thyc hién dim
bao tudin thi quy dinh vé hoat ddng phnt hinh, hoat dng phong ngira rii ro va hoat
ding tao lip thi trudmg vei chitng quyén.

B§ phin kifm sodt nji bj:

- Thye hién kiém tra vi gidm sit hoat d3ng pht hanh chimg quyén, hoat ddng phong
ngira nii ro, hoat ddng tao lip thi trdmg va thanh t0dn theo ding quy trinh tic nghiép,
quy trinh quan trj nii ro cia Cdng ty.

B phiin quin trj rii ro:

- La dau mdi tiép nhin, nhin dién, do hrémg, dinh gid céc rii ro tiém &n co thé xay ra
trong viéc phit hinh chimg quyén cé bio dim:

- Tham muru cho Ban Tong gidm dée/HDQT céc bién phip ngin chin, phéng ngira vi
xir Iy ;ﬁi ro thanh todn, gidm thiéu toi da thiét hai cho MBS va dim bao thanh todn cho
nha dau tu
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Nhiin sy tgi bj phin trye tip gidm sdt hoat dfng phéng ngira riii ro cho chimg
quyén:

Nguyén Binh Duong | Chuyén vién P. QTRR | CFA Charterholder 6 ndm

2.3, Nguyén tic thye hién tong quat

- Hoat

ddng phong ngira nii ro dwgc thye hién trén thi khodn tr doanh ciia MBS.

- Chirng khodin phéng ngira rii ro:

- Vith

Chirng khodn co sé cla chirng quyén: MBS ap dung phuong phép phong ngira
rdi ro trung hoa delta: cing voi vigc phat hinh chimg quyén, MBS s& ddng thir
thyrc hién céc giao dich mua bin chimg khodn co s& dé giir cho vi thé clia MBS
la trung hoa delta khi gi chirng khoan co s& thay déi.
Chirng quyén ciia cic th chirc khic co cling chimg khodn co 5o,
& phing ngira rii ro

P=Deltax 01/ k

Trong da:

- MBS

P: Frfrllmngchung khodn oo sd dy kién ndm giir dé phong ngira rii ro cho chimg
quyén.

O1: S6 luong chirng quyén dang luu hanh cia dot phat hanh,

k: Ty 1¢ chuyén ddi clia chirng quyén

Delta: Hé st phong ngira rii ro delta, la gid tri thay d6i cla gia chimg quyén img
voi miit thay ddi trong gid chimg khoén co s&, dugc tinh dya trén cfng thirc
Black Scholes.

Gii trj hé s6 delta duye tinh todn theo md hinh Black Scholes nhi sau:

D6 véi chimg quyén mua: Delta= Nidl)

Trong d;

Delta la gia tri delta cda chimg quyén mua.

N{d1) 14 xhe sudt phin phdi chudn tich Iy, véi d1 duge xie dinh theo cing thirc
Black Scholestai muc V1.1 cda bdn cdo bach nay.

thye hifn phong ngira rii ro thye té bing cic tai sin sau diy: chimg khoan

co s& thye o ding cho muc dich phéng ngira nii ro vi/hodic chimg quyén co cing
chimg khoén co sir do t6 chirc khic phat hanh vifhodc s6 tién 43 nép trén 1di khoan
ty doanh cia MBS dim bdo tudn thi quy dinh cha phap luft. Céch thie quy doifxac
dinh vi thé phéng ngira riji ro thye té cia MB:

PT = SLCKCS thyee ¢d (pl) + 8L CKCS quy ddi e chiimg quién ob citng CECS ciia 18 chre khde

phdt hink (p2) + SL CKCS quy 86i tie tién ndp trén i khodn fe doah (p3)

Trong da:

pl: 56 lugng CKCS thire co trén tai khodn ty doanh cha MBS:

p2: 86 hegng ching quyén co cing chimg khoén co s& cia t8 chire khac phir
hanh ¢ trén tai khodn ty doanh cia MBS chia cho ty 1é chuyén ddi cla chimg
quyen do to chirc khic phit hanh.
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» p3: Gid tr tién ndp vito tai khodn tu doanh ciia MBS cho muc dich phéng ngira
riii ro chia cho gid dong cira chimg khoan co s& tai ngay tinh todn,
- MBS cam két tuiin thi quy dinh ciia phip ludt vé viée duy tri chénh léch vi thé
phéing ngira rii ro 1§ thuyét vi vi thé phing ngira rii ro thye té,

VIIL CAC PO1 TAC LIEN QUAN BEN DOT CHAO BAN

Ngfin hing hru ky:

- Ngin hing Thwong mai cb phin Diu tr vi phét trién Viét Nam - BIDV (%)

- Bia chi: Thip BIDV, si 74 Thg Nhujm, phwimg Trin Humg Pao, quin Hoin

Kiém, thinh phé Ha N§i, Viét Nam

(*) MBS cam két khing phéi ngwadi co lién quan voi Ngdn hing Tuew k
IX. XUNG POT LO1iCH

Ching téi v cic cdng ty con, chi nhanh cia ching 16i tham gia vio mft loat cac hogt
ddng ngin hang, dau tu, méi gidi, quin Iy quf, béo hifm rili ro, diu tu, cic hoat ddng khc vi
¢ thé co cac thong tin quan trong vé Cong ty, chimg khodn co s& hofic phat hinh, cip nhit
chc béio cho nghién cin vé Cang ty, chimg khodn co sd. Céc hoat ddng, thang tin, cic béo cdo
nghién clru nhur vily b thé lién quan hole inh hudng dén Cdng ty, chimg khodn co s& va cb
the giy ra nhitng hiu qud bt lgi cho nha diu to hodic tao ra miu thulin quyén loi lién quan
dén viée phit hanh chimg quyén Ching t5i khéng co nghia vu cong bd nhitng thing tin nh
vily va cb thé phat hinh béo céo nghién cinu, tham gia vao bét ki hoat ddng nao nhu vdy ma
khdng lién quan dén viéc phit hinh chimg quyén
X. CAMEKET

Chiing t6i cam ket chiu trach nhiém hoan toan vé tinh chinh xéc, trung thuc cia ndi
dung thing tin va cac tai liéu dinh kém trong bdn cio bach ndy.
XL PHYLUC

(Gidy phép thanh Idp va hoat ding chia 6 chire phat hinhy)

{Dhidu I¢ civa té chire phat hénhy)

(Bao cdo tai chinh kiém todn ndm gdn mhdt ciia 16 chie phét hanh)

(Ceic tii ligu lién quian khdc)

Hi Ngi, Ngdy |8 thingiA ndm 2020
PAI DIEN TO CHUC PHAT HANH
TUQ. rﬂﬂ TONG GIAM POC
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XAC NHAN CUA NGAN HANG LUU KY
Ching t5i xac nhin thire hign vige huu ky, gidm st tai sin do t& chitc phét hinh chimg quyén
k¥ qu¥ d¢ bao dim thanh todn cho cc chimg quyén d3 phit hinh theo ding cic nghia wvu
trich nhiém cia Ngan hing luu ki thé hién trong Théng tu 107 vé Hudmg din chio ban va
gizo dich chimg quyén cb bag@imyfiesc
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PHO GIAM DO
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