A CONG TY CP CHIPNG KHOAN MB

i | 1 iBu Gi
A7 MBSecurities Toa B 543 L i, e e
$6:525/12020/MBS/ICW-TB

THONG BAO PHAT HANH CHU’NG QUYEN CO BAO PAM

(Gidy chirng nhén chdo bén chitng quyén sb 291/GCN-UBCK do Chu tich Uy ban
Ching khodn Nha nucc cép ngay 07/12/2020)

1. Tén té chirc phat hanh: Cong ty Cé phan chirng khoan MB
Pia chi try s& chinh: TAng M-3-7 Sé 3 Li&u Giai, Ba Dinh, Ha Noi
Sé dién thoai: 024. 3726 2600

Sé Fax: 024. 3726 2755

Théng tin v& chitng quyén phét hanh:

Tén ching quy&n: Chirng quydn CSTBO3MBS20CE

- Tén (ma) chi*tng khoan co s&: STB

o A ON

- Té chtrc phat hanh chirng khoan co s&:; Ngan hang TMCP Sai Gon Thwong Tin

- Loai chi*ng quyén (mua/ban): Mua

- Kiéu thye hién (chau Au/My): Chau Au

- Phuong thirc thire hién chirng quyén (tién/chuyén giao chirng khoén co s&): Bang
tién mat

- Ngay phat hanh: 10/12/2020

- Théoi han: 4,5 thang

- Ngay déo han: 26/04/2021

- Ty & chuyén @di: 1:1

- Gia thye hién: 15.300 déng

- Gi4 tri tai san bdo d&m thanh toan: 3.000.000.000 déng

6. S6 lwong d&ng ky phat hanh: 2.000.000 chirng quyén

7. Gia phat hanh: 2.680 déng/chirng quyén

8. Sé lwgng chirng quyén da phat hanh (trwdng hop théng béo phéat hanh bd sung):
Khéng cé

9. Sé lwong dang ky mua/ldn: Téi thiéu: 10 chirng quyén, Téi da: 300.000 chirng
quy&n (Cac khach hang cé nhu cAu mua thye hién d&ng ky, hé thédng MBS sé& kiém

Ay



10.
1.

12.

13.

tra han mic sé lweng CW phét hanh con lai, va dirng tiép nhan dang ky mua khi sé
lvgng phat hanh hét).

Thai gian nhan d&ng ky mua: Ttr 9h30 dén 14h30 ngay 10/12/2020
Dia diém nhan dang ky mua cb phiéu va céng b Ban céo bach:
Nha dau tw c6 thé thye hién mua qua cac hinh thire sau:

+ Qua kénh Online: Nha d&u tw truy cap http:/stock24.mbs.com.vn hodc dang
ky mua qua (rng dung MB Bank va MStock24.

+ Qua mang lu¢i S& Giao dich/Chi nhanh clia MBS: Chi tiét lién hé, dia diém
Nha d&u tw vui I6ng xem tai thng tin trén website clia MBS.

Bén céo bach da dwoc UBCKNN chép thuan: Nha dau tw tham khao tai website
clia MBS https://mbs.com.vn

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

Tén NH: Ngan hang TMCP Déu tw va Phit trién Viét Nam (BIDV)

Dia chi tru s&: Thap BIDV, sé 35 Hang Véi, phudng Ly Thai T, quan Hoan Kiém,
thanh phé Ha Noi, Viét Nam.

Chi nhanh NH: BIDV - Ha Thanh

Dia chi: S6 74 phé The Nhudém, Phudng Trdn Hung Pao, Quan Hoan Kiém, Ha Noi
S6 DT: 024.39362086  Fax: 024.39362095

Cam két thire hién nghta vu clia td chirc phat hanh déi véi nha dau tu:

MBS cam két thyc hién céc nghia vu theo dlng cac ndi dung da cam két trén Ban
Céo bach dwgc UBCKNN chép thuéan da duwoc MBS céng bd cong khai trén trang
website clia MBS.

Ha Néi, ngay 9 thang|/ nim 2020

Tran Hai Ha



BAN CAO BACH
CHAO BAN CHUNG QUYEN CO BAO DAM

- Tén chimg quyeén:

- Tén (m&) chirng khodn co sd;

- Té chirc phét hinh chirg khodn co sér
- Logi chimg quyén:

- Kiéu thire hién:

- Pinrong thire thyre hién chimg quyén:

- Thin han:

- Ngay phat hanh:

- Ny giao dich cudi cing;
- Niay dao han:
- Ty 1& chuyén dbi:

= Gia thare hién:

- (314 trj tai sin bio ddm thanh todn:

- (1d chao ban;

- Tong sb lugng chio ban:
- Téing gia tri chao ban;

TO CHUC PHAT HANH:

CSTBO3MBS20CE

STB

Ngin hiang TMCP Sai Gon Thuong Tin

Mua

Chiu Au

Thanh toan tién

4,5 thang

Ngay phat hanh chinh xdc s& duge cing
tai Bn Thang bao phit hnh tai ngay

phat hanh chirng quyén

Trwde ngay dao han 02 ngay giao dich

4.5 thang ke tir ngay phat hanh

1:1 (1 chimg quyén quy d6i quyén mua 1

¢d phiéu co sd)

9.000 — 21.000 VND/cd phiéu (Gia thuc

hién chinh xic 8 duge cong bo tzi Ban

Thing bio phat hanh).

Téi thidu 50% gid trj chimg quyén duge

phép chao ban

1.000 - 5,000 VND/ching quyen (Gia

chao ban chinh xic s& dugc cong bo ta

Ban Thang bao phéit hanh tai ngay phat

hinh chimg quyén).

2.000.000 chimg quyén

2.000.000.000 - 10,000,000 000, VND

CONG TY €O PHAN CHUNG KHOAN MB
Dia chi: Ting M-3-7, s0 03 Lifu Giai, phutmg Lifu Giai, Ba Binh, Ha Nai

Dién thoai:  (84-4) 3726 2600

Website :  www mbs.comvn

Bloomberg: MBSV-<G0>

Phy tréch cdng bd théng tin:

He tén: Phivg Thi Thanh He
NGAN HANG LUU KY:

Fax: (84-4) 3726 2601

84 dign thogi: 024 3726 2600

Ngin hing Thuong mai ¢ phiin Diu Tw vi Phit Trién Viét Nam - BIDV(*)
Bija chi: BIDV Ha Thanh, o 74 The Nhudm, phuéng Trin Hung Do, quin Hodn

Kiém, thinh phé Ha Nai, Viét Nam

(* MBS cam két khing phii nmedi co lién quan véi Ngdn hing heo ky
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NOI DUNG BAN CAO BACH

I. CACNHAN TO RUI RO
1. Ruairo chung

Nhi ddu tir ein doc bén cdo bach ndy vé cée tai liéu kém theo dé nim vimg cic ndi
dung ciia chimg quyén 6 bio dim, céc ni ro di kém véi viée ddu tr véo chirng quyén oo bio
dim, déng thivi dinh gi sy phi hop cia khodn déu tu vao sin phiim chirng quyén co bio dim
véri mug tiéu diu tu va tinh hinh 1ai chinh coa minh, Nha ddu tr duge khuyén nghi tham kho
cdc chuyén vién tr viin ti chinh, mdi gidi chirng khoan hofic chuyén vién phan tich dé nim
viing vé cich thire diu tr vio sin phim ehitmg quyén co bio dam nay,

Chimmg quyén c6 bio dim 14 sin phim cdu tric phéi sinh, co tinh chit phirc tap vi khéng
phit hop véi cic nha dau tu thifu kinh nghiém. Ching t8i khéng khuyén khich nha diu
tham gia ddu tu khi chura hiéu 16 sin phdm va chua sin sing chdp nhin céc nii ro déu te duge
trinh bay dudi diy.

Chiing tdi khong cam két thye hién didu tra, nghién ciru lién quan t6i t chire phét hanh
chimg khodn co so. Ngudi sé hitu chimg quyéa khéng nén hidu s phit hinh chimg quyén
nhu mit khuyén nghi cia ching tdi lién quan tdi chimg khoin co s Ngodi ra, ngudi s& hiru
nén lnu ¥ ring céc cong ty hofic 14 chire c6 chimg khoin co s& hodc céc té chirc lién quan
khic khéng tham gia vio soan thio bin cio bach niy.

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

Riii ro tir giao djch cia 16 chuc phit hanh: Té chire phit hanh ludn ¢ thé mua lai
chirmg quyén trén thi trutmg vi cic chitng quyén nay co thé duoc ndm git hodc bi hiy hodc
ban lai. Té chite phit hinh cé thé thye hign cic giao dich 48 phéng ngisa nii ro va giao dich
nay co thé dnh hudmg dén gia chimg quyén.

Rii ro thanh todn: Nha dau tur cin ey ¥ ring trong qua trinh phat hanh chimg quyén,
miic di nhitng tiéu chudn khit khe vé khi ning thanh todn phai ludn dwoe chdp hanh béi t3
chirc phat hanh, ludn tdn tai nii ro th chirc phét hanh bj mét khi néing thanh toén va khing thé
thire hign quyén cho nha diu tu. Trong truémg hop té chitc phat hinh mét khi ning thanh todn
hodc khing dii tai sin dé thanh todn thue hién chimg quyén, vide gidi quyét quyén lgi cho
ngudi s hitu chimg quyén duge thuc hién theo quy dinh phip lujt lién quan.

Riit ro chimg quyén bi hiy niém yét Trong truémg hop td chire phit hanh bi dinh chi,
tam ngimg hogt ddng, hop nhét, sip nhip, gidi thé, pha sin hodc bj thu héi Gidy phép thanh
lip va hoat dgng, chimg quyen s& bj hiy niém yé1. Do &6 tdn tai rii ro chimg quyén bi hily
trurde ngdy ddo han.

Riid ro tir vige thiec hign sw tw chi ciia 10 chuic phet hinh: Nguin sé hira chimg quyén
nén luu ¥ ring ching tdi co quyén tu chii trong cac hoat dong kinh doanh phi hop véi diéu
khodn trong Bén céo bach ndy va co thé dnh hudng dén gik chimg quyén. Trong cc sir kién
bi mua lgi hofic thay dbi cdu tric doanh nghiép lién quan t&i quyén loi cla ngudi sd hity
chimg quyén, chiing ti co quyén lira chon cdc hogt ddng lién quan i ehimg quyén ma ching
b cho ring phit hop. Nguwii sir hitu khang co quyén bude ching t5i thyrc hién cic hoat déng
lién quan 15i giao dich holic thire hién quyén cda chimg quyén, Té chirc phat hanh cam két sé
dua ra cée quyét dinh mang tinh cén trong. Néu cac bén lién quan dén cac nghia vu vai td
chirc phit hanh khéng thé dim béo dwoc cic nghfa vu clia minh thi didu nay c6 thé dnh hudng
dén két qui hoat ddng lién quan téi chirng quyén.
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Riii ro do méu thudn quyén lgi: To chire phét hinh tham gia vio nhigu hoat ddng khic
nhau ¢t the gy ra miu thulin quyén lgi véi nawrdi s hita, T6 chirc phat hanh khong co nghia
Vi cﬁng bo théng tin lién quan t6i cic hoat dfmg giao dich, tr vin, thire hién quyén i
thudn quyén lgi. Td chire phat hanh ludn co thé phat hanh va mém }fﬁt céc chimg qug.re:n khic
co kha niing dnh hudng dén gid chimg quyén,

Riii ro bao mt thong tin: T6 chirc phat hanh cam két cb giing hét sirc dé dim béo sy
béo mit clia thing tin khich hing, tuy nhién t6 chirc phit hinh khéng cam két co the cung cip
sir béio mét hoan todn d6i véi chc thing tin niy.

1.2. Riii ro lién quan dén sin phim chimg quyén

Riki ro ddu toe chung: nguivi s& hitu nén c6 kién thirc vé phuong phip dinh gi cia chimg
quyén va chi nén giao dich sau khi di xem xét clin trong. Chirg quyén 1& sin phim phit herp
viri nhi ddu tu hiéu rd vé cac nii ro va cac co ché gia lién quan. Mt khodn dau tur vio chimg
quyén khdng twong duong vii mit khodn diu tr vao tai sin co s& Mic di loi nhudn clia mit
khoan ddu tr vao chimg l:[uyén lién quan mit thist téi thay doi trong gia cia tai sin co 50, sy
thay ddi cia chirng quyén ddi voi su thay ddi gia 14i sin co s& o thé khing twomg duong,
Bién by cao cia chitng quyén cé nghia riing nguéni sér hit $& c6 i ro déu tr cao hom so v
diin tur cling gid tri vao tai sin co 50,

Riii ro do thoi gian ddo han cia chimg quyén: Do chitng quyén co thii gian 840 han
nén gid cda chimg quyén o thé bj giam khi dén gén ngay déo han cia chimg quyén va mirc
gidm gia nay co thé s& kha lén, Néu nha ddu tr niim gitt chirng quyén dén ngiy d4o han vi gid
thanh todn nhé hon hofic biing gid thue hién quyén thi gid ciia chirng quyén s& bing khéng,
khi d6 nhd ddu wr s& chiu mdt khodn I6 bang ding so tién di bo ra dé muac.hﬂngquyén. Vi
vily, trude khi quyét dinh diu tr vio chimg quyén, nhi diu tr cin nghién et k§ xu thé bién
dng gia cha chimg khoén co s& trong khodng thid gian con hidu lue cla chirng quyén,

Ruji ro vé gid: Rili ro vé gia 1 rii ro do s thay d6i gid cha chimg quyén. Su thay déi gid
ciia ching quyén phy thudc vio nhidu yéu té nhu gii cia chimg khodn co sé, mire 88 bién
dfng gia chirng khoan co sd, thiri gian con hidu lre cda chimg quyén, 181 sufit, o tirc coa
chimg khodn co sby,... Trong d6, yéu t& quan trong nhét chinh 13 gis cia chimg khoan co sé,
Mgodi ra, gid cla chirng quyén cén phy thudc vio véu t6 cung cdu ciia thi tneémg vé chimg
quyén, Mic di td chirc phat hinh thurémg phit hanh khoi lugng chimg quyén theo khéi liromg
di dﬁng k¥ vt Uy ban Chirng khoan Nha meée, tuy nhién, 6 chire phét hanh vin o6 thé t&ng
khoi luong rang img chirng quyén théng qua phuong thire phat hanh bd sung chimg quyén
mién la han mirc phit hanh chimg quyén d6 chua vurot qué han mirc phat hanh téi da theo quy
dinh ciia Uy ban Chitng khodn Nhi nude, Viée phit hinh thém ndy ¢6 thé inh huémg dén gia
ciia chitng quyén.

Rili ro tir tinh don bdy: Dhu tr vio chimg quyén chi lién quan dén sy thay doi gia cia
chitng khoan co sé& ehir khéng phai ddu tu tryc tiép vio chirg khoan co s6, do 46 nhi diu tu
durere hardeng e tir tinh chét dén bdy ciia chirng quyel.n khi co the nhiin dirge todn bd sy thay
dbi wia cha chimg khodn co s& trong khi chi phai b ra mdt phin chir khing phdi toan bo id
cita chirng khoén co st Ngodi ra, ty 1& thay d6i gia ciia chimg quyén trén thi truémg c6 thé lén
hon ty 1€ thay ddi gi cia chimg khodn co s, vi viiy nha ddu tr c6 thé lod nhidu hon hodic 18
nhiéu hon so i viée ddu tr trnre tiép vdo chimg khodn co sé.

Riil ro thanh khodn: 13 mi ro xay ra khi nha diu nr khong thé ban chirg quyén & mire
gi4 mong mudn do thi truimg thiéu thanh khodn d&i v&i chitng quyén d&. Thanh khoan ciia
chimg quyén phyu thudc vio cung ciu thi tnrimg va hidu qua hoat ddng cia td chirc tao lip thi
truémg. Mic dii t6 chirc phét hanh cam k& s& thuc hién cac cing téc tao lap thi truémg v cung



-:3;: thanh khodn cho thi trrémg chimg quyén, 18 chirc phat hinh khéng cam két thi truong
giao dich cia chimg quyén s s8i dong,

Quyén lgri nha ddu fe: Nha diu tu so hira chirg quyén khéng b quyén lgi nhu ob dong
s hiru chimg khoan co 56, bao gém nhung khéing gidi han quyén tham du Pai hoi déng cb
dong, nhin cb tirc, quyén mua cb phifu phat hanh thém, hofic cic quyén khéc phat sinh tir
chirng khodn co sé,

Ruii ro khi lea chon chimg quyén I cong cu phdng ngiva mii ro: Gia chimg quyen ludn
c thé thay ddi nguoe véi ki vong ciia nha diu tur sé hivu chimg quyén, do d6 chimg quyén
khéng dim bdo 58 lubn 12 mdt cdng cy phing ngira rii ro hiéu qud cho nha diu tr s& hitu
chitng quyén,

Lusti y vé thud

Theo Cong vin 1468/BTC-CST cia By Tai chinh vé chinh sich thué ddi véi ching
quyén ¢o biio dam, trong trudmg hop trude ngay déo han, nha ddu tr chuyén nhugng chimg
quyén thi thu nhip tir chuyén nhwong chimg quyén sé 4p dung thué ddi vai chuyén nhuong
chimg khoén, duoc xic dinh bing gia chuyén nhuong chirng quyén co bao dim timg lin nhin
() voi thué sufit 0,1% (Trong dé gia chuyén nhuong chimg quyén c6 bio dim timg lin la gia
khop lénh chimg quyén trén 5& giao dich chimg khodn nhén (x) $6 luong chirng quyén).

Mt khic, trong trutmg hop nha ddu tr thwe hién quyén tal ngity déo han, ti thoi diém
thyre hién quyén chuyén giao bing tién, thu nhip cia nha diu tw 4p dung mirc thué suét 0,1%
trén gid chuyén nhugng chimg quyén co bio dim timg lan (Trong do, gia chuyén nhuong
chitng quyén ¢b bdo dim timg lin bing gid lh:!mh todn cia chirng khodn co s& nhin (x) (55
lwong chimg quyén chia () che Ty 18 chuyén ddi)).

Truémg hop nhi diu tw ndm giit chirmg quyén cb bdo dim va thuc hién quyén tai ngay
d4o han, thué phét sinh s& cao hon nhiéu lin so vi vigc chuyén nhugng chimg quyén tude
ngay déo han (vi du minh hoa tai Myc VIL.8.2), trong mdt 50 truémg hop ¢6 thé 1am nha dia e
bi 18 khi thué phit sinh nhidu hon lgi ich nhin dugc tir chimg quyén, khi d6 Td chirc phat
hinh 5& cb quvén truy thu thué 48i voi nha dau tu nfm gilr chimg quyén tai ngay déo han.

1.3. Rii ro lién quan dén chimg khodn co sé

Mot sb sur kign xdy ra (bao gbm va khong gidi han viéc phat hanh quyén, phat hanh cd
phiéu thuémg hodc phin phéi tién béi Céng ty, chia nhé holic hop nhit chimg khoén co 58
hodc sy kién téi ciu tric dnh lromg i Céng ty) o thé din dén viéc ching t8i phdi diéu chinh
cie didu khodn cia chitng quyén. Tuy nhign, ching téi khéng c6 nghia vu phii didu chinh céc
diéu khodn va diéu kién cia chirg quyén cho moi su kién lién quan wéi chimg khoin co s
Bét ky sir didu chinh hofic cic quyét dinh khéng diéu chinh déu s& c6 tic dong téi gid tri cla
chirng quyén. Viéc diéu chinh chimg quyén s& dugc thire hién theo quy dinh phap ludt. Ngoai
ra, miit s& sur kign xdy ra (bao gdm ching khodn co s& bi hiy niém yét holic tam ngimg giao
dich) diin dén vige chitng quyén bi hiy niém yé holc tam ngimg giao dich theo quy dinh cia
phap lujt.

2. Riiro djic thi lién quan ti th chire phét hinh chimg quyén
2.1. Riii ro vé hogt djng cung cip dich vy méi gidi

Hoat dong mdi gidi la mang kinh doanh dugc MBS tip trung trong yeu, diy la méng
hoat dng mang lai vi thé cho cong ty ching khoin nén luén duge MBS dit ra muc tiéu vé thi
phdn & nhom din ddu thi trutmg, Di kém v&i muc tiéu kinh doanh cao, MBS nhin thirc diy
ciing 12 mang kinh doanh tiém &n cic mi ro dm, trong @6 cée i ro trong yéu nhu rii ro dgo
dirc nghé nghiép, i ro sai sot, nhim 1&n khi thuc hién giao dich cia khach hang. ..
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Dé han ché va gidm thidu t5i da che nii ro trong hoat ddng ndy, Céng ty xdy dung hé
thing quy trinh, quy dinh kiém sodt chiit ché, tt cd cde nghiép vu déu duge kiém sodt hai cip;
ting cutmg dua cdng nghé hia vio quan tri hoat dong dé gidm thidu véu td sai sdt cla con
ngutri, nhin sy thude hoat dfng modi gici duge tuyén chon, khio sit dénh va dio tao thuémg
xuyén d¢ ning cao trinh 43 vi nhin thirc nii ro,

Miit khic, cong ty co hé théng kiém soét doc lip bao gdm quin tri i ro, kifm sodt ndi
bé, ban kiem soat duge duy tri hoat ddng dénh gid ddc lip, khich quan vi lién tuc 18n che
churong trinh ré sodt ludn phién nhim phat hién kip thii v ngin chin cie sir kién ri ro phit
sinh gdy thiét hai cho cing ty.

2.2, Riii ro trong hogt ding tw viin khdch hing

Nhim han ché cac nii ro c6 thé phat sinh lién quan dén tinh chinh xéc va hifu qud cia
dich vu tw vin, tinh kip thév ciia théng tin cung cdp cho khich hing va dnh hudng cda trinh 45
chuyén mén trong chit lugng tw vin, MBS tdp trung ngudn lyc 1ém cho ddi ngii Nghién ciru
vin nhin sy @ioi, trinh 4§ chuyén mén cao duoc dio tao trong v ngodi nude, ning cao tinh ki
ludt nghiém ngiit vé dao dirc nghé nghiép.

2.3. Riii ro vé hi try ti chinh cho khich hing (rii ro thanh todn)

Di vii MBS ddy Ia mang hoat dong dem i ngudn doanh thu chiém ty trong 16n nhung
cling 4 mang hoat ddng tiém &n nii ro Iém nhit.

MBS da xdy dyng mdt b may quin tri trén co s& 1 ludn chiit ché v o rang dé gigm
thiéu riii ro tai chinh cho ci4 MBS va khach hang. Danh myc cho vay ciia MBS dugc tham
dinh theo b tiéu chi chun myc trén co s nén tang I& yéu 16 thanh khodn ciia ¢b phiéu va gia
tri cor biin doanh nghiép ciia ¢d phiéu da.

2.4. Riii ro vé thanh khoin

Biy 4 rii ro nghiém trong d6i véi cling ty chimg khon, xudt phit tir vige Céng ty bi
thiéu hut 58 dur tién trén tdi khodn/miit khi nfing thanh khoan dé thanh todn cho cic giao dich
phit sinh trong ngéy nhwr thanh toan bu trir véi Trung tim leu kY Viét Nam, thanh todn cdc
nghia vu dén han cia cdng ty chirng khoan ddi véi di tae, cor quan ban nganh..., Rii ro ndy co
thé din dén nguy co cbng ty chimg khoan bi dinh chi hoat déng kinh doanh lim 4nh hutmg
dén cie khich hang dang cb thi khodn giao dich tai céing ty.

MBS diic biét chi trong dén loai rii ro nay dé dim bao khéng phét sinh sy kién rii ro
mit thanh khodn, D& kiém sodt doc loai hinh rii ro ndy, MBS xdy dung mt hé thing kiém
sodt ngudn vin chiit ché nhim phin bd vén hidu qua, khong dé xdy ra tinh trang mét cin déi
viin; da dang déi tac huy ddng vin cho cong ty dé MBS chi ddng vé ngudn vin; xiy dirng hé
théng dinh gid cde chi tiéu an todn tai chinh trong d6 dua ra cic cdp canh bio dé xir 1§ kip
thivi; thre hign cing thc trich I3p du phong cho céc kich ban xdu xay ra,

2.5, Rili ro thj trrimg

Tai thiri diém hién tai, Cong ty C5 phin Chimg khoan MB dang thye hién vide diu ne
chimg khodn niém yét va chua niém yét bing ngudn von chil & hivu ciia cong ty. Do d6, bién
ddng gid chirng khoan noi riéng v bién ddng cda thj tneémg chirg khodn noi chung s& 14 riti
ro &nh huéng true tiép téi két qua kinh doanh hing nim cia Céng ty

Dé han ché rili ro niy, Ban lnh dao 43 thire hién ké hoach kinh doanh da dang héa danh
myc diu tur, dong thivi Céng ty cling o 43 ngl chuyén vién nghién ciru phén tich, dinh gid
truedic khi thuc hién diu tu, Mit khic, Céng ty Judn tién hanh trich lip cic khodn dv phong
gidm gid chimg khofn mdt cach diy di, theo ding quy dinh cia phap luft, Didy ndy di gitp
MBS tén dung dupc cic co hdi cia thj trimg nhim ning cao hiéu qua diu e



2.6. Riii ro vé ha ting cing ngh thing tin

Giao dich cia khach hang qua h thong trirc tuyen chiém ty trong gin nhir todn bd khii
Il.l"l:ln,g lénh giao dich tai MBS. Ha ting cing nghé thong tin dong vai trd quan trong v nhirng
tiém dn rii ro vé hé thing cong nghé thang tin cb thé phdt sinh nh:

- Mt két ndi, gign dogn giao dich ciia khach hang.
- Sai léch, mdt 56 lidu clia khich hing,
- Xém nhip cia Hacker lim rdi loan hé théng, khéng ddm bio viéc bdo mit thang tin cda
khach hing, cong ty chitng khodn,
1.7. Raui ro cgnh tranh

Hién nay, tinh hinh cgnh tranh giita céc cong ty chimg khodn ngdy cing gay git, dic
biét thi truémg co sy tham gia cia cdc cing ty chimg khoan lém dén tir Han Qudc. Céc cong ty
chitng khoén lién tiép dua ra cdc hinh thic dé thu hat khich hing nhu gidm phi giso dich,
ting qua, hé trg khi mé tai khodn mai, tra thué thu nhip ci nhén tir ddu tu chimg khodn cho
nha dau tr...

Vi tém nhin tr& thinh céing ty chimg khodn hing ddu trén thi tnromg chimg khodn,
cung céip cic dich vy chitng khodn tét nhét cho khach hing, Céng ty C6 phin Chimg khodn
MB ludn sdng tao vi nd hre khéng ngimg mang dén co hdi diu wr va ting trudmg tai chinh
cho timg khach hang va co dong.

2.8, Rairo nhin sy

Boi vii cac cong ty hoat ddng trong Iinh wvyc diic thi doi hoi trinh d§ chuyén mbn
nghiép vu cao nhu finh vire chirng khoén thi doi ngll nhin sy 1a yéu 10 canh tranh mang tinh
quyét dinh. Giita cdc cong ty chimg khoén thuémg c6 xu hudng dich chuyén, thu hit, 181 kéo
nhén vién ciia nhaw, tao &p hge cho sy 6n dinh nhin sy cia Cdng ty. Tuy nhién, véi chinh sach
di ngd phit hop, coi trong chién luge phat trién ddo 1go, Cong ty tin ring ddi ngl nhin vién
khéng chi gin bé liu dii ma con ngay cing ning cao chit hwong hom, tiép sirc cho sy phat
trien manh clia Cong ty trong thi gian 1.

. NHING NGUOI CHJU TRACH NHIEM CHINH BOI V01 NOI DUNG BAN

CAD BACH
1. Té chirc phit hinh
Ong Lé Viét Hai Chii tich Hdi dong quan tri
Ong Trin Hii Ha Thinh vién Hi dong quén tri/Téng giam doc

Ong:Nguyén Viin Hoe K& todn trutmg

Ba:Nguyén Kim Chung Trudmg Ban kiém sodt

Chiing t4i dim bdo ring cic thong tin va sb ligu trong Bin cdo bach ndy 1a chinh xac,
trung thirc va cam két chiu trich nhiém vé tinh trung thyc, chinh xéc céa nhimg théng tin vi
sb liéu ndy phi bop véi thye té ma ching tdi duoe biét, hodic 44 didu tra, thu thip mdt cach
hop 1y,

Chiing t8i c6 thé cip nhit hodic sia d6i ban céo bach ndy trong qué trinh phét hinh
chitng quyén dé dim bao ding cic quy dinh dupe ban hanh. Bét ky sy cdp nhit bd sung nio
s& dugc cong bd thing tin tai $& Giao dich Chimg khoan.

2, Th chire bio linh phét hinh: Khing cb
3. T chire tir viin: Khing co
L. CAC KHAI NIEM
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Chimg quyén c6 bio dim (sau dily goi tht 14 chimg quyén) 14 hop dong gifta nha iy
fr va 1 chire phit hanh chirng quyén duge dinh nghia theo khoan 1 Diéu | Nghi dinh sé
60/2015/NB-CP ngay 26/06/2015 ciia Chinh phi sira ddi, bd sung mét sé diéu cia Nghi dinh
s0 58/2012/NB-CP ngiy 20/07/2012 cia Chinh phi quy dinh chi tiét va huéng din thi hanh
mdt 56 diéu clia Lujt Chimg khoan vi Ludt stra i, bd sung mét s6 diéu cia Ludt Chimg
khoan (sau ddy goi tht 1a Nghj dinh s& 60/2015/ND-CP).

Chirng khodn co siv 1a chimng khodin dirge sir dung lam tai sin co sér cia chirng quyén,

Té chire phit hinh chimg khodin co si 1 t5 chirc phét hanh chimg khodn lim tai sin
o7 5 ca chirng quyén

Th chive phét hinh chimg quyén (sau diy goi tht 14 td chirc phét hanh) ld cong ty
chirng khoin phit hanh chirng quyén.

Ngin hing luu ky I3 ngin hang thire hign viéc lru ky, gidm sit tai sin do td chirc phat
hanh chimg quyén ky quy dé bao dim thanh toén cho céc chitng quyén da phat hanh vi khéng
phai 14 nguin co lién quan cia tb chirc phit hinh theo quy dinh ciia phap ludt chimg khoan.

Ngwiri sir hiru chimg quyén 13 nha diu tr sé hiru chimg quyén, déng thév 13 chi ng c6
béo dam mdt phan ciia t chire phit hinh v khing phai I t chite phat hanh chimg quyén,

Chimg quyén kiéu chiu Au 13 chimg quyén mé nguii sé hiru chimg quyén chi dugc
thyrc hign quyén tai ngay déo han

Gid thyre hign 3 mirc gid mi ngudi s& hitu chimg quyén 6 quyén mua ¢6 quyén mua
chimg khoén co sé tir o chirc phit hanh, hodic duge 1 chirc phat hinh ding 8¢ xac dinh
khodn thanh todn cho nguii s hitu chimg quyén,

T§ 1§ chuvén dbi cho biét sb hromg chirng quyen cin ¢ 88 quy dbi thanh mdt don vi
chirng khoén co sd.

Ngdy ddo hyn 12 ngdy cudi cing ma ngudi sé hiru chitng quyén duge the hidn chimg
quyén,

Chirng quyén dang hru hinh la chimg quyén chua ddo han va dang dugc nim git béi
ngwrin st hiru chimg quyén,

Chimg quyén chua lwu hanh li chimg quyén da phat hinh nhung chua duoe s& i
boi nhi dau tw. Chimg quyén chura hru hanh duge Tuu ky trén tai khodn ciia t& chirc phit hanh.

Chimg quyén c6 IAi (ITM) 14 chirg quyén mua c6 gid thuc hién thip hon gid cia
chirng kho#n cor sé,

Chimg quyén 15 (OTM) li chimg quyén mua c6 gia thye hién cao hon gid cia chitng
khoan co sd.

Chimg quyén héa vén (ATM) li chimg quyén mua cé gid thee hién bing gid ci
chirng khodn cor s,

Vi thé mir chimg quyén cda t6 chirc phit hinh bao gdm tit ci che chimg quyén dang
luu hénh chua duce thye hién.

Vi thé phang ngira rii ro Iy thuyét 1i sé uong chimg khoin co s& du kifn cin phai
nim gilt d¢ phong ngira nii ro cho chimg quyén xac dinh theo phuong 4n phong ngira rii ro
cita t6 chirc phét hinh.

Vi thé phing ngira riii ro thye té duoc xic dinh bing s8 lugng chimg khodn co sér
thire c6 diing cho muyc dich phéng ngira nii ro, chirng quyén o cling chimg khoan co sé do té
chirc khiic phét hinh va s6 tién 4 ndp twong (g vdi phin chénh léch giita vi thé phong ngira



rii ro 1y thuyét va vi thé phong ngira ri ro thye té trén t3i khodn ty doanh ciia t& chire phat
hanh.

Delta la gia tri thay d6i clia gia chimg quyén (mg voi mdt thay @i trong gid chimng
khodn co sd.
Céng thirg:

Mire 88 thay &6i gis chimg quyén

Mire d6 thay d6i gia chimg khkoin cor 5o

Gid thanh todn chimg quyén khi thye hifn quyén 13 binh quin gia déng cira diéu
chinh ciia chirng khodn co s& trong ndm (05) ngay giao dich lién trude ngay déo han, khéng
bao ghm ngiy dio han.

Ngiy diing ki cubi cing 1a ngay lam vigc thir 2 sau ngdy giao dich cudi cing tai
SGDCK vi la ngdy déo han chig quyén trong tnrimg hop thuc hién chimg quyén do dio
han

Delta=

Ngiy thanh todn la ngay lam vige thir § ké tir ngay diing ky cubi cing.
IV. COHQIDPAUTU
1. Tong quan vé nén kinh té Vigt Nam

Tang trudmg GDP Viét Nam ndm 2019 dat két qua &n tuong v&i toc 46 ting 7,02%,
gidm nihe so voi mirc ting 7,08% cia nam. Vén FDI gidi ngin nim 2019 ude tinh dat 20,4 t7
USD, ting 6,7% so voi nam trwde; tong kim ngach xult nhip khiu hang hoa nim 2019 udc
tinh dat 516,96 t§ USD, trong d6 kim ngach xuét khiu hing hoa dat 263,45 ty USD, ting
8,1% va kim ngach hang héa nhip khiu ude tinh dat 253,51 ty USD, ting 6,8% so vii cung
k¥ nfm trurde.

MNam 2020, Tang trudmg kinh t& Viét Nam trong quy 2 wdc tinh ting 0,36% so vdi cing
ky nim ngodi, GDP 6 thang ting 1,81%, mirc ting thip nhdt trong 10 ndm trong bdi cénh kinh
1 toan cdu suy thodi siu do Covid-19. Tinh chung 8 thing ddu nim, kim ngach hang hod xuét
khiu dat 174,1 1y USD, tang 1,6% so v&i cling ky, kim ngach hang hoa nhip khau dat 162,2
t§ USD, gidm 2,2% so véi cing ky. Cén cin thiong mai thiing dw ky luc 11,9 ty USD. Chi sd
sin xuft cong nghiép trong thang 8 ting 3,5% so vdi thing trude va gidm 0,6% so voi cling
ki. Do sy suy véu cia finh vy sén xudt trang phuc, gidy dép, san xufit 6td, xe miy, cling nhu
[inh vire khai thic diu th, ning lugng. PMI sin xudt ciia Viét Nam giam thing thir 2 lién tiép
vit mire 45,7 diém khi sin luong sin xudt va s hrong don hing xuat khiu déu gidm.

Téng chi NSNN nita diu nfim la 918,2 nghin ty (+10% yoy), trong d6 chi thurdmg xuyén
la 633,2 nghin t§ (+4,3% yoy) v& chi diu nr phat trién dat 209 nghin t§ ddng{ +44%). Lam
phat thang 8 ting 3,18% so véi cing ky ndm ngodi va ting 0,07% so vol thang truoe. Tu nay
dén cudi ndm, hidu img giam phit do gid thit lgn diéu chinh gidm & trung hod tac ding 1én
lam phat do gid déu ting. Tinh dén hét thing 8, ting trudng tin dung trong nim 2020 mai chi
dat khodng hon 4%. Tang tnrdmg tin dung yéu cling vai viéc khéng cd giao dich trén thi
trutmg me trong théng khién thanh khodn hé thong ngin hing tiép tue dur thira, Vi tinh trang
thira thanh khoan kéo dii, 18i suit lién ngén hing tiép tyc duy tri & mire thiip. Lai sudt lién
ngin hing qua dém cudi thang 8 & mirc 0,17%/ndm gidm 8 diém co bén so v cubi thing 7.
L& sufit litn ngin hing cic ki han 1 tudn - | thang ciing gidm nhe, hién & muc 0,25-
0,42%/nim,

2. Thi tridmg tii chinh Vigt Nam v cor hiji ddu tr

Thanh khodn toan thi truémg nim 2019 trung binh véo khodng 4.600 tj dong/phién,
giam 35% so véi cing k¥, véi GTGD khop lénh trung binh dat 3.435 ty déng/phién . Dy bao



nim 2020, thanh khodn chung toan thi truomg 38 cd xu huong ting trdr lai vai gid trj dat
khoing 5.024 ty ddng/phién (+9,2% yoy) dya trén cic yéu 16 nhur; Qud trinh cd phin hoa va
bén vin nhi nude s& dugc 14 khii dong va dy nhanh trong nim 2020; Dong vén diu tr nude
ngodi s& chiy qua cac kénh ETF md phong chi s0, va viéc cho ra déi cic sin phiim mdi nhu
chirng quyén ciing s& lam ting thanh khodn cho thi trimg, ...

3, Co hji ddu tw vio chimg quyén cb biio dim

Béu tw vio chimg quyén cé bio dam (CW), nha diu tir ¢d thé duoe hudmg mét sé loi ich
nhur sau:

Tde dgng don bay: V&i chi phi ban ddu mua CW chi biing mit phin nhi so véi diu tu
Vo téi sin co s, nhi diu te d8 co thé s hinn CW ma vin ¢6 thé thy dwoc loi nhudin nhur ki
vong néu diu tr vao téi sin co so. Hon thé, CW cén b the ddng don by, nghia 14 chi mét
thay 46i nhé vé gid cha tai sin co s& ciing c6 thé din dén su thay dbi 1ém hon vé gia cia CW
v vi thé mire thu nhip dat duge sé lom hon. Nguoe lgi, mét sy sut gidm ve gia clia 1ai san co
s¢r co the diin dén sir sut gidm Idm hon vé gid clia CW, tuy nhién mirc thiét hai t4i da cia CW
chi gigi han & mire phi mua CW ban diiu, Déy la co héi cho cie nha ddu tu vai s6 vin nho oo
thé tip cdn duoc cb phidu cita cie obng ty tot trén thi tnrémg, Téc dong don biy chinh 14 didm
hdp din nhét cia CW.

Lo nhudn khing han ché, khodn 15 ti da cd dinh: Dhu tr vio CW oo thé mang lai loi
nhugn khong han che trong khi khodn 15 t6i da duge cb dinh, d6 chinh 1a khon chi phi dé
mua CW. Vi dy, trong trudmg hep thi trudmg dién bién khéng nhir dy doén, nha ddu tur co thé
ban lai CW dé bis dip chi phi ban ddu hofic ndm gifr dén khi dao han va chiu khodn 13 t&i da I
chi phi mua ban d5u. Ngwoc lai khi ndm gilf CW cila cic cong ty co két qué kinh doanh tét va
durgre ki vong s& ting truémg trong twong lai, nhi & tu s8 co oo hidi mua cbd phigu cia cong
ty d v mire gid thip va ban lai véi thi gid cao & thixi didm thue hién quyén chon,

Giao dich va thanh todn dé ding: CW tuy c6 dic diém nhu mét sin phim phii sinh
nhung dirge giao dich nhi mét loai o8 phifu trén sin giao dich &b phidu. SGDCK cic nude
¢é quy dinh bt budc vé thinh vién tao 13p thi trrémg, ¢6 nghia vy vet gid hai chiéu lién we,
t20 thanh khodn trén thi trromg, do db nha diu tw c6 thé mua, ban CW duge d& ding. Nha
dau tr khong cdn phai mé 14 khodn giao dich khac dé mua/bdn CW. Ngodi ra, céc quy dinh
vé thiri gian, phurong thirc giao dich, thanh toan. .. déu twong tw nhu b phiéu nén nha diu tr
¢d thé tim hiéu sin phim v tham gia giao dich mét cich d& ding va nhanh chéng,

Thém cer hiii tiép cdn ¢é phidu cho nhi ddu fur e ngodi: Vi CW, nha dau tr mrde
ngodi vin co the kigm duge loi nhudn tir viée diu tr vao cing ty ¢d ky vong thng truémg ma
khong nhat thiét phéi nim gilt b phiéu va trd thinh c déng cia céng ty d6, qua db nha diy
tur murére ngodi s& khong bi gidi han vé s6 luong cd phidu mua vao nhu khi diu tir vio ob phidy
G 80F,

V. THONG TIN VE TO CHU'C PHAT HANH CHUNG QUYEN CO BAO DAM
1. Cic thing tin chung vé t§ chive phit hanh chimg quyén cé bio dim
& Tém tit qua trinh hinh thinh va phét trién MBS:

Buoe thanh lap tir thing 5 nim 2000 bé&i Ngin hing TMCP Quén di (MB), Céng ty
C phan Chirng khoan MB (tién thin 1a Cdng ty C4 phin Chirng khodn Thing Long) I3 mét
trong 6 cong ty chimg khodn dau tién tai Viét Nam, Sau 20 nim khéng ngimg phét trién,

MBS da trdr thinh mit trong nhitng cdng ty chirng khoan hing diu trén thi trwomg chimg
khodn Viét Nam,

10



Trong qué trinh phat trién, MBS ¢4 cb nhig déng gop khéng nho cho sy phat trién
cho nginh chimg khoén ndi riéng va thj truéng tai chinh noi chung, Trong hai ndm lign tiép
2009 va 2010, MBS di vuon 1én din déu thj phin méi gidi tai ca hai sé giao dich: S¢& Giao
dich Chimg khoin Ha Nji v S& Giao dich Chimg khoan TP. HCM va lién tyc dimg trong
Top 10 thj phin tgi ci hai S&. D¥c biét, nim 2013 dinh diu mdt budc ngodt trong lich sir
phét trién cila MBS. D6 14 viée hop nhit véi Céng ty Cb phin Ching khoin VIT thinh
Céng ty hop nhit v&i tén goi 1 Céng ty Cb phin Chimg khoin MB (MBS). Ngiy
09/12/2013, Céing ty sau hop nhit 43 dwpe Uy ban Chimg khoan Nha nuée cip phép hoat
ding, danh dau sy thinh cdng cia thuong vy hop nhét cong ty ching khodn diu tién trén thi
truirng, ning cao vi thé cia MBS trén thi truémg chimg khoan trong nude. Tiép tyc phat huy
thé manh vi nd lue khdng ngimg, ndm 2015, MBS da lot vao Top 5 cdng ty chimg khoan
dirng ddu thi philn mdi gidi tai cd hai s&. Thing 3 nim 2016, MBS chinh thirc niém vét cé
phiéu trén sin HNX. Véi muc tiéu phat trién bén vitng, vuon tim ra thi trudng qubc té Nam
2018, MBS vinh dy nhin 2 gidi thudng danh gia dinh cho Céng ty Quan Iy diu tu tt nhit
Viét Nam va Dich vy Ngin hing du tr tot nhit Viét Nam ndm 2018 do Tap chi uy tin
World Finance binh chon. Nim 2019, MBS tiép tuc git hai thanh cdng v&i san phim Chimg
quyén co bdo ddm va vinh dy nhin Gidi thuéng Cong ty phét hinh chimg quyén tit nhat
Viét Nam do tap chi quéc té uy tin International Finance binh chon

Vi thé manh 12 cong ty thanh vién ciia Ngan hang TMCP Quén ddi, dugc MB hd trg
manh mé& vé nhiéu mt tér nhiin sy, téi chinh, cing nghé_.. MBS d lién tuc vuom 1én dat cic
mic phat trién mi ci vé quy md vi nghiép vy. Vén diéu 1§ cia Céng ty tinh dén thai diém
hién tai 14 1.643.310.840.000 déng, trong d6 cb ding lém nhit 14 Ngin hing TMCP Quén dii
(MB), chiém §1,94% vén diéu 1§ cia MBS,

Hién nay, MBS tip trung phat trién cac mang hoat ddng kinh doanh chinh:

- Dich vy chimng khoan: danh cho khich hing c nhin va khich hing 16 chirc (ICS)

- Dich v Ngéin hiing diu tu

- Kinh doanh tréi phiéu

Mang ludi chi nhanh v cic phéng giao dich cia MBS di dugc md ring vé hoat ddng
¢6 hidu qué tai nhidu thinh phd trong diém. MBS ¢4 thu hit va phit trién duoc mdt ddi ngil
nhin sy niing ddng trong d6 cH hing trdm chuyén gia phan tich va chuyén vién quan hé khach
hing c& nhin va 18 chirc duge dio tao bdi bin, ¢ tr cich dao dirc tit, khong ngimg phin diu
d& cung cdp dich vu va céc gidi phap kinh doanh cho khéch hang véi sy cin trong, chuyén
nghiép v trach nhiém cao nhit,

Céc mbe sir kifn quan trgng
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Cic thinh tich a3 dat durge
Trong qué trinh hoat ddng, MBS 43 co nhitng bude phat trién ngoan mye véi nhiing
anh tich tiéu bidu nhu;
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Nim 2020

Bk

» Gili thuding “Cong ty chifng khoén duge khich hing hii long nhit” nim
2020 tai dién dan Financial Service Awards (FSA) s

» Gidy khen ciia Chi tich UBCKNN: Céng ty di co nhing déng g6p cho sy
ﬁﬂ trién cia SGDCK Tp HCM va TTCK Viét Nam giai doan 2015 -

» Biing khen cta B3 truong B9 Tai chinh cho: Coing ty C6 philn chitng khoan
L e i i S e Lt e

MB di o6 nhiéu thanh tich dng g6p cho su phit tr
khoan Viét Nam giai doan 2018 - 2019

Qui trinh tiing vin

I3



Vén diéu 18 ban diu cia Cong ty CB phin Chimg khoén MB theo Gidy phép thanh lip
v hoat ddng sb 116/GP-UBCK do Uy ban Chirng khodn Nha nude cdp ngdy 09/12/2013 (sau
khi hyp nhit gilta Céng ty C6 phin Chimg khoin MB va Céing ty Cd phin Chimg khodn VIT)
13 621.242.800.000 dbng.

Ké tir thivi didm hop nhét dén nay, Chng ty @3 tréi qua 02 lin ting von digu 1§ tir
621.242.800.000 ding lén 1.643.310,840,000 ding, cu thé:

bt 1:

= Ciin cir phép Iy

L]

Nghj quyét DBHBCB bit thuimg nim 2011 s8 03/201 /TLS/PHDPCH-NQ ngay
09/12/2011;

Nghi quyét PHDCD bit thubmg nim 2013 s6 02/2013/MBS/DHDCH-NQ ngiy
26/09/2013;

Bao cao ket qui chuyén d6i tréi phidu sb 67/2013/MBS-CV ngay 27/12/2013:

Gidy phép diéu chinh s 54/GPBC-UBCK ngiy 31/12/2013 do Uy ban Ching
khodan MNha nuéce cip.

- Vén diéu 1¢ trwdc khi phat hanh: 621,242.800.000 déng

- Von diéu 1§ sau khi phat hanh: 1.221.242 800.000 ding

- Ménh gid: 10.000 dong/cd phin

- Hinh thirc phat hinh: Tréi phiéu chuyén déi thanh cd phiéu

= Thini gian han ché chuyén nhwong: Khing

- Doi tugng phét hinh: Ngin hing Thuong mai C phin Quin déi
- Gia chuyén ddi; 10.000 dong/ch phin

- Téng ménh gid trai phiéu phat hinh: 600.000.000.000 déng

- Téng ménh gia tréi phidu duoc chuyén ddi: 600,000.000.000 déng
- Tong st lwong b phin duge phin phéi: 60,000,000 b phin

- Théi gian hodn thanh: 25/12/2013

Dyt 2:

- Cén cir phép 1y

Nghi quyet PHBCD thurémg nién nim 2019 s8 01/2018/MBS/DHBCB-NQ ngiy
26/02/2019,

Béo cho kit qui chio bin ¢ phitu ra cong ching sé 101/2020/MBS-CV ngiy
24/03/2019;

- Vian diéu 18 trude khi phit hinh: 1.221 242 800.000 déng
- Von diéu 1é sau khi phat hinh: 1.643.310.840.000 dﬂng

- Ménh gid: 10.000 ddng/ch phin

= Hinh thire phat hanh:

L]

Chao bén cho cb dong hién hine: 35.000.000 ¢é phin
Phit hanh cb phigu d€ trd ob tire: 12.221.689 o phin

- Tdng st hrong cb phiéu chao ban dy kién: 47.221.689 ¢b phin
- 50 hromg o phieu chao ban thinh cdng: 42.206.804 cb phin
- Thti gian bit ddu chao ban: 18/02/2020
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- Théri gian két thiic chao ban: 24/03/2020
% Co ciu th chire chng ty

Hinh 4: Mgng ldi ciia céng fy.

. .r. |

%  Co ciiu b§ miy quin Iy ciia cong ty.
Hinh 5: Cor e b mey qudn Iy etia Céng ty

< Danh sich ¢b déng niim giir tir 5% trd lén vin ¢b phiin cia chng ty va nhimg ngwii
c lién quan; Danh sich cd dong =dng I§p va i 1§ e plﬁn nim giir.

Eaingl Dmﬁs&chn-ﬁ dﬁugnimmil‘muiu 5% vﬁnc&phiummmd.ﬁnn&mmmu

Ngiin hang TMCP Quéin dji
Newoi dai dién theo phap
Iugi: Ong Lé Him £ -
Chit tjch HDQT

& 21 Cét Linh,
Déng Da, Ha
NG

0100283873




Ngu«ﬁidaidiﬂnphﬁ_nv&n:

Ong Lé Viét Hai 001075015636 | D% 10 Thang | oh 292 414 | 49.16%

B2301 Thding
Long 1, 56 1

Long,  Trung
Hoa, Cdu Gidy,

Hd Ngi

Tap the Dai hpe
Kinh # Qudc
Ong Trin Hei Ha DI2I684I4 | Ddn,  Ddng | 53861610 | 3278%
Tam, Hai Ba

Trimg, Ha Ngi

%  Danh sfich nhiimg cing ty m¢ vi eding ty con ciia tb chire phit hinh, nhimg céng ty
mi t chire phdt hinh dang nim giir quyén kiém sodt hofic cd phiin chi phéi, nhimg
cling ty niim quyén kiém sost hojic b phin chi phéi dbi véi th chire phét hinh.

- Cong ty me
Ngin hing Thwong mai Cé phin Quén ddi (MB)

Gidy chimg nhiin doanh nghigp s 0100283873 do S& Ké hoach va Déu tw TP Ha
MNdi cip lan dau ngay 30/09/1994,

Tru s& chinh: 6 21 Cat Linh, Béng Da, Ha Nisi

Diéin thoai: (84-4) 6266 1088 Fax: (84-4) 6266 1080
Website: www mbbank com.vn

Nginh nghe chinh;

Kinh doanh ngn hing theo céc quy dinh ciia Thing déc Ngin hing Nhi medc
Vigt Nam,

Cung iing sdn phim phai sinh theo quy dinh ciia phép ludt;

Dai 1§ bio hidm va cie dich vu lién quan khic theo quy dinh cia phép ludt;
Kinh doanh tri phiéu va cdc gidy 1o o6 gid khic theo quy dinh ciia phap hut:
Mua bén, gia cdng, ché tac ving;

Hoat dong trung gian tién té khac,

Béi voi cac nganh nghé kinh doanh o6 diéu kién, Ngén hang chi kinh doanh khi co
dit diu kién theo quy dinh ciia phap ludt,

&

Vén gop dang ky cia MB tai MBS (tgi ngay 24/03/2020): 1.346.540.260.000

dong, uong (mg 81,94% vin diéu 18 ding ky cia MBS,

+  Von gop thue 1€ cia MB tai MBS (tai ngay 24/03/2020): 1.346.540.260.000
diing, tuong (mg 81,94% vén diéu 1é thyrc gép cha MBS,

- Cdng ty con
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Khéng co

- Cdng ty mix t6 chre piém yét dang néim giie quyén kiém sodt hode c6 phan chi phoi
Khing cb

- Cdng ty ndm quyén kiém sodt hojic cd phdn chi phdi ddi véi 16 chiie niém yét
Ngdn hiing Thirong mgi C& phin Quin dgi (MB)
Nt dng nine phn 5.1

%  Théng tin Ban diéu hinh tb chire phit hinh (co ciu, thing tin tém tit cic thinh
vién).

Bing 2: DauhﬁnhI-IEiQT BG, BKSwG.mdanmdunh

q.i dbng quin trj
1 L& Viét Hai Chi tich HBQT
2 Vii Thanh Trung Phé Chil tich HDQT
3 Triin Hai Ha Thénh vién HDQT
4 Nguyén Minh Hing Théanh vién HDQT
5 Tréin Thi Kim Thanh Thanh vién HDQT
Ban Kiém sodt
1 Nguyén Kim Chung Truimg BKS
2 Nguyén Thi Diép Quynh Thinh vién BKS
3 Vii Thi Hirong Thanh vién BKS
Ban Ting Gidm déc
1 Tran Hii Ha Téng Giam dbc
% Phing Thi Thanh Ha Pho Téng Giam dic
3 Nguyén Thj Viét Oanh Phé Téng Giam déc
4 L& Thanh Nam Phé Téng Giam die
5 L& Vin Tuin Thinh vién Ban diéu hanh
Ké todn trurdmg
1 Nguyén Vin Hoe Ké toan tnmimg
So yéu Iy I;:]] Ban Tﬁng Gidm dic cong ty
Sy =TT 'I ] fxﬁmﬁjﬁ_ﬁﬂ_.
« Trinh af-h:-cuﬁn Thac s§
Thinh vién Hoi o Chirc vy dang ndm gif¥ tai cée td chirc khic:
E ‘luinTﬂ“t: Trin Hai Ha : WH‘:;HEQT Céng ty cb phéin Tin Cing
Gidm doc '
» Qua trinh cong tac
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07/2002 - %/2003: Can bd tin dung - Ngin hing VP
Bank

09/2003 - 11/2009: Phé Giam déc Phong Giao
dich. Trudmg phong QHKH - Ngin hang Diu nr vi
Phat trién Viét Nam

11/2009 - 04/2011: Pho GD Khdi KHL va BCTC
Hi sér - Ngin hang TMCP Quin D

04/2011- 05/2013: Gidm dde Chi nhanh Hai Phong
- Ngén hing TMCP Quén Bdi

06/2013 — nay: Tdng Gism ddc - Cong ty CP
Chirng khoin MB

04/2014 — nay: Thanh vién Hgi déng quén trj -
Céng ty CP Chirng khodn MB

Phé Tong Gidm
dbe

Phiing Thi
Thanh Hi

* Trinh d& hoc van: Thac 57 Qudn Iy chién lugc va
Logistics to chirc
#Jua trinh cbng tac:

=

- 0272012 - 06/2013: Trudng phdng Qudn trj ni ro -

012005 - 12/2005: Chuyén vién tai chinh - Tép
dodn Monoprix & Daily Monop (Phip)

03/2006 - 05/2007: Cin b tin dung - Ngén hing
TMCP Quiin di

05/2007 - 01/2009: Chuyén vién thim dinh - Ngin
hing TMCP Quin doi

01/2009 - 03/2010: Trudng BS phan tai thim dinh
SME - Ngén hing TMCP Quiin ddi

(13/2010 - 01/2011: Trudng B phin t3i thim dinh
KHCN - Ngdn hing TMCP Quén &3i

01/2011 - 02/2012: Phé phdng tai thim dinh Hai sev
- Ngiin hang TMCP Quin d5i

Cang ty CP Chimng khoén MB
07/2013- nay: Phé Téng Gidm dic - Céng ty CP
Chirng khoin MB

Phé Téng Giim
dic

Nguyeén Thi Vit

# Trinh 5 hoc van: Thac s§
#Qua trinh céng tac:

02/2004 - 06/2006: Nhin vién - Ngin hang TMCP
Quic té Vigt Nam

D6/2006 — 05/2009: Nhin vién - Ngin hing TMCP
Quin doi

2007 ~ 2015: Trudng ban kiém so4t/Thanh vién
ban kiém soat - Tai chinh Séng Da

2013 - 2015: Trudng ban kidm soat/Thanh vién
Hii ddng quin tri - Cing ty CP Quén 1y Quf diu tur |
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MB

- 062009 - 02/2012: Phé phong Phin tich vi tu viin
dfiu tu - Ngin hang TMCP Qudn doi

- 022012 - 7/2014: Truémg phing Diu t - Ngin
hang TMCP Quin ddi

- 7/2014-12/2016: Trudmg phong Pédu tur chién hroc -
Ngén hang TMCP Quén dgi

- 01/2017 - nay: Ph6 Téng Giam dbc - CTCP Chimg
khoan MB

Pho T&qg Giam

Lé Thanh Nam

»Trinh d3 hoc viin: Cir nhin Quin trj Doanh nghiép
o Chirc vu dang nm giif tai céc td chirc khic:
- Thanh vién HPQT - Céng ty cb phin Thudc Thi y
Cai Liy
- Thanh vién HBQT ddc lip - Céng ty ¢d phin Tu
viin - Thuomg mai - Dich vy Dia 6c Hoang Quin
- Phé Chi tich HDOQT - Cng ty cb Phin Tir vin va
Dich vy Thuong mai Gilly Viét
« (ua trinh cdng tac:
- 09/2001 - 12/2007; Chuyén vién QLDA - Céng ty
C6 Phin Tap Poan Tén Mai
- 2007 - 2011: Pho Téng Giim Boc - Céng ty Ca
Phin Tu viin Dich vy va Thwong mai Gidy Viét
- 2011 - 2013: Giam Déc diéu hanh - Céng ty C&
Phiin Tu vin Dich vy va Thuong mai Gidy Viét
- 2011 — nay: Thanh vién HPQT dic lip - Cong ty
Cé Phiin Tur vin - Thuong mai - Dich vu Bia dc
Hoang Quin
- 2013 - nay; Pho Chi tich HPQT - Céng ty Cd
Phén Tu vin Dich vu va Thuong mai Gidy Viét
- 05/2013 - 02/2015: Thanh vién HPQT - Céng ty
Cd Phiin DIC S6 4
- 04/2014 - nay; Thanh vién HPQT - Cing ty Cd
Phin thudc tha v Cai Lay
- 04/2013 - 04/2015: Giam dic Viin phong Khu vyc
Phia Nam - Céng ty CP Chirng khoén MB
- 04/2015 - nay: Pho Tong Giam doc - Cong ty CP
Chirng khoin MB

%  Thiing tin vé nhiin sy quin 1§ rii ro lién quan téi hogt djng phit hanh chimg
quyén:




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

2,

Ciic thing tin vé két qui hogt djng ciia th chirc phit hanh

2.1. Téng hgp tinh hinh hoat djng cia cdng ty chimg khodn:

Cang ty Cb phin Chimg khodn MB (MBS) tap trung phét trién 3 mang hoat ddng kinh

doanh chinh 14 Dich vu chimg khodn , Dich vu ngin hang diu tw, Ngudn vin va kinh doanh
tréi phiéu:

+ Dijch vy chimg khodin: MBS cung cip dich vu tir viin mua, bén cic loai chirng khoan

dd niém yét vi chua niém yét cho khich hing ci nhin vi khich hing 16 chirc. MBS
luén chi trong viéc thu hit nhin tai, diu tr vio cing nghe hién dai va cung ciip cho
khich hing nhitng sin phim phin tich va trr vén diu tr véi chit hrong tot nhit trén thi
trutmg, Céc dich vu chirng khodn cung cip cho KH bao gém:

- Tu vén diu tu

- Uy thic qudn 1y tai khoan

- Céc dich vy dién tr
Dich vy Ngiin hing diu tw: Nhiém vy cia MBS 13 két ndi nhitng cor hdi sir dung
eling nhu huy déng von hiéu qua (Connecting Capital Opportunities), nhim mye dich
tao ra gia tri cho khich hing théng qua nhimg gidi phip tr vin dwoe tich hop va
chuyén biét 46i vin ting khach hang.

- Tu vin tii chinh doanh nghigp
Tu vin thoai vin, phat hanh, niém yét b phiéu
ECM - ¢ phin hoa, [PO
Tu vin M&A
Tu viin phat hanh tréi phiéu

« Nguin vin vi kinh doanh trii phifu:

< MNguon von:
- Cin d6i va didu tiét cac hoat déng ngudn
- Cung céip sin phim hop tac kinh doanh
- Phit hanh tréi phiéu doanh nghiép
- Cée hoat dong kinh doanh ngudn
% Kinh doanh tréi phigu;
- Phiin phéi sén pham Tréi phiéu doanh nghiép
- Moi gidi trii phiéu
- Cung cilp dich vy Dai dién nhimg ngudi Sé hire Trai phiéu

2.2, Tinh hinh tranh chip/kién tung: khing cd
2.3,  Bio cio két qui hoat ddng kinh doanh trong 2 nim giin ahdt va liy ké dén quy
gin nhit:
Lily ké dén
- Nim 2018 Nim 2019
Chi tiéu : %% i
(trigu VND) | (triéu VND) | 7° ting gidm ‘ h?;ﬂﬁ”ﬂ]
Tong gid tri tai sén 3.774.820 4,750.256 25,84% 5216.54]
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Doanh thu tir céc
host ddng kinh 1,045.833 048 463 9.31% 760.595
doanh
Lo nhudn tir che
hoat ddng kinh 194 668 280,275 43,98% 213.150
doanh
Lot nihudn khée 8.064 8,303 2.06% 947
ah
Lotn Lﬁg truck: 202732 288,578 42.34% 214.007
Lo nhudn sau thué 177.352 229.802 29.57% 170.904

2.4. Cic chimg quyén ma chng ty di phit hinh:

(Ngudn: BCTC MBS)

himg | 129 | TRBRY | nam | Tho gi
. n 1an
STT | Tén chimg quyén | (3 R | (@bug/Cnir | DU {T;ﬁh:s] ke o
cosy | TN ng quyén) hink
1 CHPG1901 HPG | Mua | 1200 | 2019 3 | 10/092019
2 CPNJ1901 PN] | Mua | 1700 | 2019 3 | 10/09/2019
3 CFPT1904 FPT | Mua | 1700 | 2019 3| 1971272019
4 CREE 1901 REE Mua 1.260 2019 3 1971 272018
5 CMWGIS06 | MWG | Mua | 2850 | 2019 3| 16122019
5 CTCB190] TCB | Mua | 1680 | 2019 T | 17/01/2020
7 CPNI1902 PN] | Mua | 2220 | 2019 | 3 | 2200172020
8 CHPG1908 HPG | Mua | 1450 | 2019 3| 22/01/2020
9 CGMD1901 GMD | Mua | 1680 | 2019 | 6 | 28/04/2020
10 CVNM1905 VNM | Mua | 2500 | 2019 6 | 28/04/2020
11 CFPT19038 FPT bdua 3,150 2019 G 17/06/2020
12 CMSN19203 MSN hua 1,350 2019 3 17/03/2020
13 CREE1905 REE | Mua | 2150 | 2019 6 | 17/06/2020
14 CVHM1903 VHM | Mua | 2000 | 2019 3| 17/03/2020
15 CVRE1904 VRE | Mua | 1550 | 2019 3| 17/03/2020
16 CPNI2001 PHNJ Biua 2200 lﬂlﬂ_ 3.5 247042020
17 CMWG2002 | MWG | Mua | 1950 | 2020 6 | 10/07/2020
18 CHDB2002 HDB | Mua | 1950 | 2020 3 | 10/04/2020 |
19 CMWG2003 | MWG | Mua | 1530 | 2020 | 3,5 |24/04/2020
20 CHPG2003 HPG | Mua | 1570 | 2020 | 35 | 04/05/2020
21 CMSN2004 MSN | Mua | 1980 | 2020 | 40 |04/092020
2 CPNJ2004 PN] | Mua | 1000 | 2020 | 35 | 18/08/2020
23 CTCB2004 TCB _HI'-'I'IJE 1.050 2020 1.5 1 BAOE 2020
24 CVNM2003 VNM | Mus | 1450 | 2020 | 40 | 04/09/2020
25 CVPB2005 VPB | Mua | 1510 | 2020 | 3,5 | 18/08/2020
2% CHDB2006 HDB | Mua | 2180 | 2020 | 3,5 | 8/10/2020
27 CMWG2009 | MWG | Mua | 1600 | 2020 | 40 |23/10/2020
28 CREE2004 REE | Mua | 1570 | 2020 | 40 |23/10/2020
29 CFPT2007 FPT | Mua | 1690 | 2020 | 40 | 23/10/2020
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30 CHPG2011 HPG | Mua 2.350 2020 3,5 | 20/10/2020
31 CPNJ2007 PNJ | Mus 1,670 2020 315 | 20011/2020
33 CSTB2008 STB | Mua 1.500 2020 3.5 | 20/11/2020
33 CVNM2009 VNM | Mua 1,810 2020 40 | 7122020
34 CVPB2009 VPB | Mua 1.630 2020 3.5 | 2001/2020
35 CM_'S.NEEH}B MSM Mua 1.530 2020 4.0 TA2R2020
36 CTCB2008 TCB | Mua 1.720 2020 3.5 | 18/12/2020
37 CSTB2009 STB | Mua 1,650 2020 3.5 | 18/12/2020
38 CMWG201 | MWG | Mua 2 980 2020 1.5 | 181202020
39 CHPG2019 I-I[f__G Ivya 1.630 2020 3,5 18/12/2020
40 CFPT2009 FPT | Mua 2 480 2020 3.5 | 18/12/2020
41 | CMSNOIMBS20CE | MSN | Mua 2.250 2020 4 01/03,/2020
42 | CPNIOIMBS20CE | PNJ Mua 2,200 2020 3,5 | 09022020
43 | CTCBO3MBS20CE | TCB | Mua 3.400 2020 35 | 09/02/2020
o CVNMOIMBS20CE VHNM Mua 1.750 2020 4 010342020
45 | CVPBOIMBS20CE | VPE | Mua 1.700 2020 3.5 | 09/02/2020
3. Tinh hinh tdi chinh:
i Nim 2018 | Nim2019 | % ting nggf“
(tritu VND) | (tritu YND) |  gidm (triéu VND)
- Thanh todn cic khoin ng dén han:
(cé thanh todn ding han va ddy di Cé Cé Cé
cdc khodn no khing?)
S et g | o cs
- Tong du ng vay: (ghi rd no qud han,
ng dir ng bao Iink (néu ed), que han
ngan han, trung han va dai han, | 1,273,582 1.456.486 14,36%6 2045778
nguyen nhdn ddn dén ng qud han, khd
ndng thu hii)
- Tinh hinh céng ng hién nay: (tdng s6
o pnbiedd th, Icfngsﬁ 1T phidi trd)
Céing g phei thu 2,590,579 2 979802 15,00% | 3.523.240
Céng ng phi tré 2314348 3080420 | 33,10% | 3253964
(Nguon: BCTC MBS
4. Cée chi tidu tii chinh chii yéu:
Cic chi tién Nim 2018 Niim 2019 Ghi chi
1. Chi tiu vé an todn tai chinh
- Gid tri von kha dung (Don vi; triéu déng) 1.536 871 1.646.524
- Rii ro {Rl.l.l o |'_'|_1;| tn_ﬂ:mg il o thanh tﬂ'il'l, 418.130 406 629
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Cic chi tiéu Nim 2018 Nim 2019 Ghi chid

rii ro hoat dong. i ro ting thém) (Bon vi:
triéu dong):
- Ty 18 vin khd dung; 167,56% 331,54%
2, Chi tiéu vé kha ning thanh toan
- H s thanh todn ngin han

, 248 63% 184,40%

TSLB/No ngfin han
- Hé 50 thanh todn nhanh;
TSLD — Hing tin kho 248,63% 184,40%
No ngin han

3. Chi tifu vé co ciiu von
- Hé 56 No/Téng tai sin 61,31% 64,85%
- Hé s6 Ng/Vién chi s& hiru 158,47% 184,47%
4, Chi tiéu vé kha nling sinh 16i
- Hé s6 Lo nhudn sau thué/Doanh thu thuin 16,96% 24,35%
- Hé 6 Loi nhuin sau thué/Vén chi s& hitu 12,14% 13,76%
- Hé 36 Loi nhudin sau thué/Téng tai sin 4,70% 4.84%
- Hé s6 Lgi nhufin tir hoat ddng kinh
doanh/Doanh thu thudn 1AL 3%
- Thu nhip trén cd phin (EPS) 1.497 1.882

(Negwdn: Beo cdo 1y I an todn idi chinh va BCTC MBS)
VI. CAC THONG TIN VE CHUNG QUYEN €O BAO bAM

1. Thang tin chung vi chimg quyi"n

- Tén chirng quyﬁn: Chimg quyén CSTBOIMBS20CE

- Tén (ma) chirng khoan co sd STH

- T chirc phat hanh chimg khodn co sd: Ngin hang TMCP Sai Gon Thuong Tin
- Loai chirng quyén: Mua

- Kiéu thye hign: Chéu Au

- Phuomg thitc thyrc hién chitng quyén: Thanh todn tién
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- Thivi han:
- Ngay phat hanh:

- Ngéy giao dich cudi cling;
- Mgay dao han:
- T§ 1& chuyén déi:

= (7ia thare hién:

- Tan san dam bdo thanh todn:

- (Gia chao béan:

- Téng 58 lugng chio ban:

- Téng gia tri chio ban:

- Phwromg phép tinh gid chao ban:
Céng thitc Black Scholes:

Gid 1y thuyét cia chimg quyén mua:

4,5 thang
Ngay phét hinh chinh xic s& duwoc céng
bé tgi Ban Thang bio phit hanh tai ngay
phét hanh chirng quyén

Trude ngiy déo han 02 ngiy giao dich
4,5 thing ké tir ngay phét hanh

1:1 (1 chirng quyén quy ddi qu}rén mua 1
ci phidu eor s

9.000 — 21.000 VND/ed phiéu (Gia thuc
hién chinh xic s& dugc cing bé tai Bin
Théng béo phat hanh tai ngay phat hanh
chimg quyén).

Tién ky quf tai ngin hang hru ky va tai
san phing ngira nii ro trén tai khodn tu
doanh

1.000 - 5.000 VNDVching quven (Gid
chao bin chinh xac s& dugc cong bo tai
Bén Thong bao phat hanh).

2.000.000 chirng quyén

2.000.000.000 - 10.000.000.000. VND
Theo chng thire Black Scholes

e N(d,)S — N(d;)Xe™"

ke
Viai
(O (T
. P ﬂ"ﬁﬁ
d, =d; — VT
Trong da

C: Gia Iy thuyét cia chimg quyén mua;

N{dy)e N{d2)s Xic sudt phin phéi chudn tich Idy;

X: Gia thuc hién coa chirng quyén;
8: Gia chimg khoan cor sd hién tai;

T: Thed gian con lgi dén khi déo han (Tinh theo nim); 14 s& ngay ké tir ngdy tinh todn

dén ngiy déo han chitng quyén;

Te'Ldi suit phi rii ro (trung binh I8 sut tidn gii c4 nhin k¥ han | ndm cia

Vietcombank, Vietinbank, BIDV):

ol Hﬁlhién déng gid ky vong clia chimg khodn co s¢ (du kién cao hon bién déng thue 1é
12 thang gén nhit cia chimg khodng cor sér tir 30% - 200%)

k: Ty 1¢ chuyén ddi ciia chirng quyén



2. Théng tin vé chimg khodn co' sif
Tén Céng ty: Ngiin hing TMCP Sii Gén
Fhwrong Tin
Linh vyre hogt ding:, MNgin hiang
Thiri diém niém yét lin diu 12/07/2006
Chi sb P/E hign tgi: 10,32
Dao dijng binh quéin gid cd phifu 12 thing gin 39,85
nhét (%) (giai dogn tink tir thing 11/2019 dén
thiang 10/2020)
Thing ké Gid tri vin El:fsi:;? Gid ding | G cao nhit | Gia thip
phién cubi | hoa (Trign | & op linh | cis [vm!:} trong thing | nhit trong
thing VND) (CP) (VND) thing (VND)
Thing 11 2019 | 18.216.900 | 65.280.960 10.100 11.100 10.050
Thang 122019 | 18.126.717 | 44.568.910 10.050 10.300 9.750
Thang 01 2020 | 18.397.265 | 83.664.070 10.200 11.050 9,970
Thang 02 2020 | 20922380 |204329900( 11600 11.900 9,820
Thang 03 2020 | 13.166.670 |287.692340| 7300 12.700 7.120
Thang 04 2020 | 16413.246 | 190.878.450| 9,100 9,950 7.200
Thing 052020 | 18577630 | 240.761.440| 10300 10,600 8.930
Thing 06 2020 | 19.389.274 | 373902610 10.750 12,600 10,350
Thang 07 2020 | 18216900 |226335290| 10.100 11.850 9,900
Thang 08 2020 | 20200918 | 174495190 | 11200 11.550 10,050
Thang 09 2020 24 890 417 | 354447340 13.800 14.050 11.050
Thang 10 2020 | 23988591 |420.001.570 | 13.300 14.800 13,000
(Negudn: Bloomberg)
Két qué hoat ddng kinh doanh: (don vi: trign VND)
Chi tiéu Niim 2018 Nim 2019 % tiing gidm
Tdng gia tri ti sdn 406.040.598 453 581,057 11,71%
Vén chit sév hiru 24.632.367 26.741.640 B,56%
Thu nhap 14 thuén 7.633.794 9,180.688 20,26%
Thué vi cac khodn phii np 134.656 340,379 152, 78%
Lgi nhudin trude thué 2.246.991 3.216.746 43, 16%
Lari nhudn sau thué 1.790.156 2.454 864 37.13%
(Ngudn: BCTC STH)
Cic chi s& tai chinh cia td chirc phit hanh chirng khodn co s&:
Cic chi tiéu Nim 2018 Nim 2019 Ghi chii
1. Chi tiéu vé co cau von G o
- Hé sb No'Téng tai sin » ,
& 50 Noi'Tong tai 1548 15.96
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- Hé 86 NevVCSH
2. Chi tiéu vé kha ning sinh 1&i
- Heé 56 Loi nhudin sau thuéTéng thu 15,33% 16,77%
nhip hoat ding
- HE 8 Lo nhudn sau thuéVCSH 7.27% 0,18%
- Hé 56 Loi nhudin sau thud/Tdng tai 0,44% 0,54%
s&n
- Thu nhip trén ¢b phin (EPS) 780 1.119
o (Ngwdn: BCTC STB)

(*) MBS cam két khéng phdi I ngei co lién quan vt 6 chire phet hanh chimg khodn cer siv

3.

MBS diing ky chio bdn vi phiin phii chimg quyién;

Céc moc thivi gian MBS dir kién quy dinh cho dot phit hanh:

4.

- Giai doan chuiin bj va hoan thanh ndp hé so ding ky chio bén cho UBCK: MBS thire

hign ndp hd so theo ké hogch ciia UBCKNN
Sau khi UBCK cap Gidy chimg nhin (GCN) chio ban, cic thing tin chi tiét vé dot
chao bin sé duge quy dinh tai Théng bao phét hanh chimg quyén duge cing bd trén
website clia MBS. Tinh tir thin diém nhin duge GCN, MBS thyc hién cie ndi dung
sau;
* Trong 24h lim vige:

¥ Thye hign CBTT khi nhin duge Gidy chimg nhin chio bén.
s  Trong 03 ngiy lam vie:

¥ Thiee hién cing bé Bén cho bach d8 duge chip thuin & Bin théng béo phit

hanh trén trang théng tin dién ti eia SGDCK va cia MBS,

v Thue hign ky qui dim bio thanh toén cho NHLE (BIDV) cu thé:

% Sotién ky qui (Hodc chimg chi tién gui): Thire hién ki qui tai NHLE
trong sudit thixi gian cé hidu hre cia chimg quyén vi dim béo duy tri tbi
thidu 50% gid tri chimg quyén da phit hinh, cam két khing ding dé cim
cd), thé chip, 1dm ti sin ddm bdo cho cie nghia wa khic. .

%  Thuc hién ky Hop ddng bao dim thanh todn 1ai NHLK va giri cho
UBCK 01 bén giic trong vong 24h k& tir khi ky két Hop déng dim bio vai
NHLE.

Sau khi d& hodn tat viéc ky quf tai NHLK vi dim béo viéc cong bd ddy dii Bin cio
bach d& duge UBCKNN chip thuin dé NDT duge khai thac diy &0 thing tin, t& chirc
phat hanh s& thire hign thing bao chio bdn chirng quveén trén website. Céc thi tuc vé
céng bd thing tin, thie hién ndp ky qui MBS cam ket tufin thi diing theo théng b
107/2016/TT-BTC.

NDT diing ki mua chimg quyén & MBS diing ky hru ky v dding ki Niém vét:

4.1, NPT ding kj mua chimg quyén

- Chinh sach ding ky mua chirng quyén TPO

» Ty I¢ ndp tién dang ky mua chirng quyén: 100% gia tri diing ky mua
*  Khii lwong ding ky mua di thidu: 10 CWilin ding ky
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« Khoi lugng ding ky mua ti da; Quy dinh cu thé trong Thing béo chio ban Chimg
quyén

« Budc khéi lugng, 10 CW

Hinh thirc phén phdi: Phin phdi theo hinh thirc FIFQ, cic KH ¢ nhu ciu mua thyc

hign diing ky, h thong MBS s kiém tra han mirc 56 lugng CW phét hanh con lai, va

dimg tiép nhin ding ky mua khi 6 lugng phét hanh hét,

Hinh thirc KH ¢ thé ding k¥ mua: Mua online trén hé thing Stock 24 hoic tai todn
bé mang ludi CN/PGD cia MBS,

Ho sor KH ciin ¢o dé thye hign ding ky mua dbi véi hinh thirc ding ky mua tai quiy

(KH dang ky mua trén hé théing trirc tuyén s& ky theo hinh thirc Hop dfng dién tr):

» Gidy cung cép thng tin dit mua Chimg quyén (theo miu MBS cung cip tai
quiy/trén website).

* Hop déng mua ban chimg quyén c6 bio dim (theo miu MBS cung cip tai
quiy/trén website).

o CMTND/CCCD/CMOQN/CMSQ con higu lyc theo quy dinh cia phap Judt

o Cung clip s& TK diing ky lwu ky v cic thing tin khic 48 MBS lim th tue ding ky
lru ky VSD dé giao dich chimg quyén sau khi dugc niém yét trén thi truimg,

Sau khi khich hing ding ky mua thinh céng, MBS sé& thyc hién théng bdo két qua s6

lugng chirng quyén NDT mua thinh cong qua SMS/Email/dién thoai ¢b ghi dm. .,

Tai khoin quén Iy tién mua chimg quyén cia NDT, NDT ¢ thé ndp tién trye tiép vao

tai khodn dudi day:

« S0 Tai khoan: 122.10.00, 191529.3

o Ténchi TK: Céng ty cd phiin chimg khodn MB,

e M tgi NH: Ngin hang Thuong mai co phin Bau tu va Phat trién Vigt Nam- Chi
nhanh Ha Thanh.

o Ngi dung: (Vi dy) Nguyén Vin A, CMTND 012020853, ndp tién mua 5.000CW,
ME XXXX, Dot XX

4,2, MBS thyc hifn dding k¥ lwa k¥ vi ding ki niém yét

-

Trong vong 03 ngiy lém vige sau khi hoan thanh phan phoi, MBS thyuc hién béo cio
UBCKNN vé két qua dot phin phoi.

Ding thvi, MBS cam két l3p cic hd so dé ding ky huu ky chirg quyén tai Trung tim
lru ky chimg khoén va ho so ding kv niém yét chimg quyen tai SGD ching khodn
theo ding thixi gian quy dinh dé NBT cd thé kip thoi giao dich trén sin niém yét,

5. Thyc hién chirng quyén

i,

Tr::m:g hop thanh todn hédng tidn khi ddo han chimg quyén:

- Toi thidu 15 ngﬁyl&mvﬂicl:mﬂ'cng&ydinhanma chirng quyén, MBS giri hi) sor dén

SGDCK d& hily niém yét todn bd chirng quyén v thue hién thanh toén cho nguéi sd
hiru chirng quyén.

Chim nhit 07 ngdy lam vife trude ngdy ding ky cudi cung, MBS giri hd so thing bio
thire hign chimg quyén déy dd, hop 1& dén V5D,

Trong vong 01 ngay lam viéc ké v ngay VSD nhin duoc hd so hop 1€ tr MBS, VSD
giri Thong bio vé viée chit danh sich ¢é thyre hign chitng quyén cho cée thanh vién,
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- MBS ¢6 trich nhi¢m thye hign ddi chifu danh sich véi VSD vé s lidu lién quan dén
phiin bd cic quyén va lii ich ciia nha dau tr

- MBS dim bio chiim nhit 02 ngay lam vidc trude ngdy thanh todn, MBS chuyén di s&
tién cin thanh todn véo tii khodn do VSD chi dinh dé kip thiri thanh todn cho nhi diu
tir véo ngdy thanh todn.

- 56 tién thanh todn cho mit don vi chimg quyén mua la s8 tién thanh toan khi gia thanh
toan lom hon gia thye hign, duge tinh theo cing thire [(Gia thanh toan — Gia thye
hién)/Ty 1& chuyén d6i]. S6 tién thanh todn rong i sd tién thanh todn gidm tn cdc chi
phi thire hign quyén (thué thu nhip va céc chi phi khic néu co),

- Truimg hop nha ddu tu khang dit 1énh thire hién chirg quyén, chitng quyén eo 18 (in-
the-money) duge tr ddng thire hién theo phiong thire thanh todn bing tién vio ngay
déo han,

h. Ceie hién phdp xie Iy trong trixmg hop 6 chire pht hanh mdt kha néing thanh fodn,
- Céc nghfa vu véi nhi déu tu nim git chimg quyén s& dugc thanh toén qua cic kénh
nhur sau.
» Duing s0 tién ky qu¥ cia cang ty phat hinh tai Ngin hang luu ky.
» Ding tii sin (chitng khoén co sitién) phéng ngira rii ro d3 duge phong toa tai
Trung tdm heu ky chimg khodn Vigt Nam (VSD).

- Truémg hop khing di tai sin dé thanh toan thuc hién chimg quyén, vide gidi quyét
quyén loi cho nguéi sé hilu chirng quyén thirc hién theo quy dinh phap lujt lién quan
iip dung d6i vdi chit ng cb béo dim mit phén,

- Trong truémg hop to chirc phét hinh phé sin, mét hoan toan khi ning thanh toan, nghfa
v voi nha du tir ndm git chimg quyén s& duoc thanh todn qua quy trinh thanh 1y tai
sdn theo quy dinh clia phip ludt (Khodn 3 — Diéu 15 — Thing tu 107/20164TT-BTC).

6. Quyén ciia ngwiri s& hiru chimg quyén
Quyén ciia ngudi s&r hira chimg quyén bao gdm:

- Quyén dugc thanh todn biing tién holic chuyén giao chimg khoén co sir theo difu kién
va phuong thirc do MBS quy dinh trong Bén cdo bach eia timg dot phét hanh va theo
quy dinh ciia phap ludt cé lién quan;

- Quyén duge thanh todn bing tién khi chimg quyén bi hiy niém yét theo quy dinh cda
phap lufit. Trong trudmg hop chimg quyén bi hiy niém yét do t& chire phit hanh dinh
chi, tam ngimg hoat déng; hop nhit, shp nhip, gidi thé, pha san hodc bi thu hbi Gidy
phép thinh Idp va hoat ddng; khi b phit hién hd so ding ky chio ban chimg quyén cb
nhitng thing tin sai léch, bo st ndi dung quan trong cb thé dnh huedng t& quyét dinh
dhu tr v gy thiét hai cho nha ddu nr; do chitng khodn co & bj hiy niém yet; hodc
khing thé xac dinh duge chi sb chirng khoan vi céc nguyén nhin bit kha khang da
duge quy dinh rd tai bd nguyén tic vé xic dinh chi s6;, hodic do 5& Giao dich Chimg
khoin xét thiy can thiét dé bio vé quyén loi clia nhi ddu tu, gid thanh todn chimg
quyén cho nguai s& hitu chimg quyén € la gia duge dinh gia theo cing thirc Black
Scholes, Trong cing thirc dinh gid chirng gquyén, cic tham s0 duoc xic dinh nhir sau:

» Gia chirg khodn co séf (8) s& duge tinh I3 binh quan gia dong cira didu chinh cda
chirng khoan co s& trong niim (05) ngiy giao dich lién trwdc ngay hiy niém yét
chitng quyén, khdng bao gbm ngay hily niém yét chimg quyén.

e Lai sudt phi nii ro duoc tinh 1 trung binh 13i sut tién giri cd nhin ky han 1 nim
eha Vietcombank, Vietinbank, BIDV tai thivi diém hiy niém vét chimg quyén,
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* D) bien ding gjd cia chimg khodn co si () duoc tinh 1 46 bién dong gia trong

quiél;:Lht} 1 nim gin nhat cla chirng khodn co s& tinh tir ngdy hiy niém yét chimg
quy

» Thixi gian con lai i ngdy ddo han 1& thii gian cdn lai ké tir ngdy hiy niém vét

chirng quyén dén ngy dao han chimg quyén

- Quﬁn duge ﬂhujréﬁ nhugng, ting cho, thira ke, cdm cd, vay mugn trong cac quan hé
din sir theo quy dinh cia phip ludt hién hinh;
Quyén duoc ru tién thanh todn trong trémg hop MBS bi gii thé hodc pha sin theo
quy dinh cia phip lufit. Trong trudmg hop khdng &0 tai sin dé thanh todn thyc hién
chitng quyén, viéc gidi quyét quyén loi cho ngudi sir hir chitng quyén thyre hién theo
quy dinh phép ludt lién quan 4p dung ddi véi chil ny ¢6 dim bao mdt phin,
Céc quyén khac theo quy dinh cia phip ludt,

Diéu chinh chimg quﬁ—n

- MBS s diéu chinh m:mgquyén trong céc trunfmg hop sau: Gia chimg khodn co s bi
diéu chinh do o chu'u phat hanh J:I11.mg khoan cor s i:hm 1:45 ture bﬁng tién mﬁl phat
hinh cb phiéu dé tra : o tirc, phat hinh cd phiéu dé ting von cb phin tir nguon von chi
s hitu, phét hénh cd phiéu méi

Chch thire didu chinh gid thyc hién va ty 1¢ chuyén ddi chirmg quyén khi chirng khodn
cot 87 ¢0 sy kagn doanh nghiép nhir sau:

y

8.
8.1.

32,
.

Thiri diém thyre hién diéu chinh: Ngay giao dich khéng huémg quyén cia tai san

O 807,

Ty 1& chuyén d6i m&i duge lim tron 16i 4 chir s6 thip phin, gia thye hién méi

duge lim tron ' dén hing chuc,

Gié thye hién méi va Ty 16 chuyén ddi mdi theo céc sy kién doanh nghiép nhu

SaU

+ Doanh nghiép trd cb tirc biing tién,

+ Doanh nghigp trd ¢ tirc bing ¢6 phidu, thudng cb phiéu,

+Quyén mua cb phidu phat hinh thém (trong truémg hop gid phit hanh thip hon
thi gia chirmg khoan co sd);

Gifi thire hién mdi = Gié thye hién cd x (Gia tham chiéu diéu chinh cia tai sin co

s/Gia dong clra clia tal san co s& lién trude ngdy giao dich khng hudmg quyen).

Ty 12 chuyén 48i mai = Ty 1é chuyén ddi cii * (Gia tham chiéu diéu chinh cia tai

sdn g safGid dong cira clia tai san co s& lién trude ngdy giao dich khdng hwdng

quyén),

Viéc didu chinh khéc s& cin cir theo quyét dinh didu chinh cia S Giao dich Chimg
khodn, 18 chirc phat hinh s& thyc hign dieu chinh.

Céc khodn thué, 1 phi, gid dich vy tir viée giao dich hofc thye hién chimg quyén,
Ciic khodn phi, 1§ phi giae dich: Chimg quyén ¢t bdo dim duge niém yét va giao dich
nhur chimng khodn co s&. Nha dau tu khi giao dich chimg quyén co bio ddm phii tré cc
khodn phi giao dich theo bifu phi giao dich clia MBS quy dinh timg théi ky,

Thué TNCN phai chju khi giaso dich chimg qujriu Theo théng bao s8 1468/BTC-CST
Triimg hep trinde nedy ddo han, nhd ddu te chuyén nhegnmg chimg quyén

Do chitng quyén o6 bio ddm dwoc giao dich tuong ty nhu chimg khoén co s& nén khi
chuyén nhwgng chimg quyén cé bio dim thi thu nhip tir chuyén nhugng chimg quyén s& 4p
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dyng thué véi chuyén nhugng chimg khoan, duee xéc dinh bing gia trj chuyén nhuong chimg
quyén cb bio dam timg liin nhin vdi thué suit 0,1%. Trong do:

Gi tri chuyén nhugng chimg quyén cb bao dim timg lin 14 gia khap 1énh chimg quyen
trén S& giao dich chirng khoan nhin s6 legng chimg quyén.

Vi du: Nha dau tr mua 100 chimg quyén mua o6 (& san co s& 1 o6 phiéu cia Céng ty
€5 phan ABC (ABC) voi gia 1.600 VNB/chirng quyén, ty 1é chuyén d5i 13 2:1, gié thyre hién
la 28.900 VND.

- Néu nha déu tu ban chimg quyén mua tai mirc gia 2.000 VNBD/chitng quyén thi s thue
phii ndp 1a 2.000 x 100 x 0,1% = 200 VND.

b, Trwomg hop tride ngdy ddo han, chimg quyén bj iy niém vér

Thu nhip tir chuyen nhwong chitng quyén duge xac dinh bing gia tri chuyén nhuong

chirng quyén ¢6 bio dim timg lin nhin véi thué suit 0,1%

Theo quy dinh tai diém a, b, ¢ khoin 1 Diéu 9 Théng tu s6 1072016/ TT-BTC ngiy
29/06/2016 cta B Tai chinh hudng din chio bin va giao dich chimg quyén co bio dam thi
gid chuyén nhugmg chirg quyén cb bao dim 14

- Gid mua lgi theo mirc gid thi truémg cia to chirc phat hinh théng qua hoat ding tao lip
thi truémg nhin v s0 chitng quyén (trede ngdy hiy nidm yét c6 hiéu lye);, hodc

- Gi thanh 1oén chimg quyén do th chire phat hinh cdng bé nhin sé lugng chirmg quyén
(sau ngay hdy niém yeét cd higu huc).

Gia thanh toan cia ching quyén theo quy dinh tai khoin 3 Diéu 9 Thang tu sd
107/2016/TT-BTC

Vi du: Vi gid thidt twomg tu tai vi dy néu trén:

- Neu chimg quyén bi hiry niém yét va td chirc phat hanh cong bé gia thanh toin chimg
quyén I3 2.000 VNBychimg quyén thi s5 thué phai ndp 14 2.000 x 100 % 0,1% = 200 VND.

. T theri diém nhé dau t thyee hign quyén

Do hign hanh méi quy dinh duge thye hién quyén chuyén giao bing tién nén thii diém
phét sinh thu nhip la théd diém nha diu tw thue hién quyén Tai thai diém thye hign quyén
chuyén giao bing tién, thu nhip cia nhi ddu tu ap dung mirc thué suft 0,1% trén gid tri
chuyén nhugng chimg quyén cb bao dam timg lin. Trong d6, gid tri chuyén nhwgng chimg
quyén cé béo dim timg 1in bing gid thanh toén cia chimg khoan co s& nhin (sé luong chimg
quyén chia ty 1& chuy@n déni}

Gia thanh todn cla ching khodn co so do 8& giao dich chimg khoan céng bé theo quy
dinh tai Diéu 14 Thing tu s 107/2016/TT-BTC

Vi du: Vi gid thiét twong tw tai vi du néu trén, gia thanh todn ciia 1 sin co st (ABC)
do 8& giao dich chimg khodn cong bé tai thé diém thire hién quyén 1d 32.500 déng/ch phidu.

56 thué nha dau tu phi ndp khi thye hién quyén la;

32500 x (100 2)x0,1% = 1.625 VND
9.  Hoat djng tao lip thj trirdmg

Nhim dim bdo thanh khoin cho céc chimg quyén dang luu hanh, MBS cé nghia vu tao
lip thi treémg cho cac chimg quyén do MBS phit hinh, cy thé
a.  Nghia vu yét gid tao Idp thi ramg

MBS tham gia 43t lénh tgo lap thi trudmg trong vong (05) phit ké tir khi c6 mét trong
cac sy viée sau ddy xay ra;
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VIL
1.

-

- Chi ¢6 1énh bén mua hodc bén ban chimg quyén;
- Khéng co 1énh bén mua va bén bén chimg quyén;
- T§ 1& ehénh lich gi trén thi truémg vugt qué 5% T4 1 chéch Iéch gid 13 ty 18 phin

trdm ciia (gid chio ban thip nhit - gid chio mua cao nhit)/gia chio mua cao nhit

Khi tham gia dit 1&nh, MBS cam két tudn thi:

- Khii heong mdi 1énh t6i thidu 1a 100 chimg quyén;

- Logi lénh sir dung 1i 1énh gidi han,

- Gid diit lénh dam bao khing vugt ty 1 chénh léch gia 5%,

- Truémg hop khéng cb 1énh mua vi 1énh ban chimg quyén, MBS s# tién hinh yét gid

hai chiéu (d3t cd 1&nh chio mua va lénh chio ban);
Thixi gian ton tai chia 1énh trén hé thing giao dich t&i thidu 14 mat (01) phit.

Mién tric nighla vy yét gid igo Idp thy trnwmg
Trong céc truimg hop sau, MBS khing phii thye hién hoat dding tao lip thi truomg:

Dot khap lénh dinh ki xdc dinh gia md cha, nim (05) phit ddu sau khi két thic dot
khérp I€nh dinh ky xac dinh gid mé oira va dot khap lénh dinh kv xéc dinh gid dong oia;
Tai san co 50 cha chimg quyeén bi tam ngirmg giao dich;

Khi gid 1y thuyét ciia chimg quyén duge tinh theo céng thirc néu tai bin cio bach
cia MBS nhd hon hodc bing 10 ddng;

56 lugng chimg quyén trén tai khodn tao lip thi trubmg khing dap (ng sb luong thi
thigu 100 chirg quyén, MBS duge mién 3t lénh ban;

Khi chua ¢6 chimg quyén nio duge lwu hanh (trwémg hop MBS chua ban dugc
chirng quyen néo cho nha diu tr), MBS duge mién dit lénh mua;

Trutmg hep thire hign hily niém yét chirng quyén, MBS duge miln d3t 1énh bin;

Gia chirmg quyen ting kich trin (du mua trin), MBS duoc mién dit lénh ban hodc
Gia chitng quyén gidm kich sin (du ban san), MBS duoc mién dit lénh mua,

Gia chimg khoén co s ting kich trin (du mua trin), MBS dugc mién dlt lénh bén
d6i véi chitg quyén mua;

Gia chirng khoan co s& gidm kich san (du ban sin), MBS duvgc mién dat Iénh mua
ddi v chimg quyén mua;

Chimg quyén dang ¢ trang théi co 15 tir 30% trix 1én (tire chimg quyén mus dang co gis
chirng khoén co 86 cao hon 30% so voi gia thye hign), MBS duge mién dit lénh ban;
Trong muini bin (14) ngay trude khi chimg quyén déo han:

Khi xdy ra cic su kién bét kha khéng nhu thién tai, hoa hoan, chién tranh. . ;

Cac trudng hep khac dugc 5¢ Giso dich Chimg khoan dp dung sau khi co ¥ kién
chap thugn ciia Uy ban Chirng khodn Nha aude,

QUAN TR] RUI RO CHUNG QUYEN CO BAO BAM
Quy trinh quin tri rii ro

Viée phét hanh chimg quyén c6 bdo dim tai MBS tuéin thi theo Nghi quyét Pai hoi
dbng cb déng,

HGi dong quan tri dinh hudng chinh sich va chién hege quan tri rii ro; phé duyét han
mire, phuong én phat hanh chimg quyén cb bdo dam, céc gidi han phéng ngia rii ro
vi gidm st vige trién khai quin tri rii ro trén todn hé thing,

31



- Ban dieu hanh xiiy dyng hé thong quy trinh tac nghigp, quy trinh quén trj nii ro hoat
déng phat hanh chimg quyén co bdo dim, Phin cong trich nhiém va gidm sat thyc
hign dim béo tufin thi quy dinh vé hoat ddng phét hinh, hogt ddng phong ngira rii ro
vi hoat ddng tao 1p thj truomg wdi chiing quyén.

- MBS thuc hién phit hinh chimg quyén trong gi¢i han vén khi dung, thye hign ky quy
dim bio thanh toan tai ngin hang hru ky toi thifu 50% gia trj dir kién chio bén va
thyre hién hoat ddng phong ngira nii ro bling chimg khodn co s hodie chimg quyén co
cling chirng khodan co sd theo ding quy dinh,

- Quy trinh qudn tri nii ro ching quyén c6 bio dim bao gdm cic budc:

» Buéc 1: Lya chon vé thim dinh chirng khoan co sd, thim dinh phueng an phit
hiinh chitng quyén,

* Budc 2: Xiy dung phuong 4n phing ngira mii ro vai chitng quyén;

o Budc 3: Giam sat va thyre hién phuong an phong ngira nii ro ddm bédo kha ning
thanh todn tai ngay déo han chimg quyén.

2. Phwong dn phing ngira rii ro dy kifn (Mye dich phing ngira rii ro,Phuong dn

phéng ngira rii ro ting qudt)

2.1. Muyc dich phong ngira rai ro;

- Pé ddm bao khi niing thanh todn cho ngwii sér hita chirng quyén, han ché mdt cich
hiéu qud nhilng ton thit do rii ro giy ra.

2.2. Té chire thire hign phong ngira riai ro:

Ban diéu hanh:

- Chi dao xdy dyng hé thing quy trinh tic nghiép, quy trinh quén tri nii ro hoat ddng
phat hinh chimg qu}rén ch bao dam. Phin cdng trach nhiém va giam sat thuc higén dam
bio tudn thi quy dinh vé hoat déng phat hanh, hoat déng phong ngira nii ro va hoat
ding tao lip thi truémg vl chirng quyén.

Bj phin kiém sodt nji bj:

- Thyc hién kiém tra v giim sit hoat ddng phit hinh chirng quyén, hoat ding phong
ngira nii ro, hoat ddng tao lap thi tnedmg va thanh toén theo ding quy trinh tic nghiép,
quy trinh quén trj i ro ena Cong ty.

B§ phiin quan trj rii ro:

- L ddu mdi tidp nhin, nhin dién, do luémg, dinh gid cic nii ro tiém dn cb the xdy ra
trong viéc phat hinh chirng quyén co bio dim;

- Tham muu cho Ban Tong giam doe/HDQT cic bién phip ngin chin, phong ngira va
xir I§ i ro thanh toén, gidm thiéu t6i da thiét hai cho MBS vi dim bao thanh todn cho
nha dau tu.

Nhiin sy tai bj phin tryc titp gidm sit hoat djng phing ngira rii ro cho chimg
quyén:

Cmoviwn | vieicngue |
Mguyén Dinh Dueng | Chuyén vién P. QTRR
2.3. Nguyén tic thyc hifn ting qudt

- Hogt ddng phong ngira mii ro dugc thye hién trén tai khodn tr doanh cia MBS,

e
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- Chimg khodin phing ngira rii ro:

» Chimg khoén co s& cia chimg quyén: MBS ip dung phuong phip phéng nglra
riti ro trung hoa delta: edng wii vide phit hinh ehimg quyén, MBS s& déng thiri
thyre hign cée giao dich mua ban chimg khoin co s& dé git cho vi the cia MBS
1 tmﬁg hoa delta khi gia chimg khoan co sd thay doi.

» Chimg quyén ciia cic t0 chirc khac cé cling chimg khodn co sé.

- Vi thé phéng ngira rii ro
P=Deltax OL/k
Trong do:
e P: Ef} lrgng chirng khodn co s dy kién nim il dé phong ngire nii ro cho chimg
quyen.

e OF 88 luong chimg quyén dang leu hinh ciia dot phét hanh,
# k Ty & chuyén d4Gi cia chimg quyén.
» Delta: Hé sb phong ngira rii ro delia, 14 gid i thay 40i cda gia chimg quyén (ng

vii mdt thay ddi trong gid chimg khodn co s, duge tinh dua trén cdng thirc
Black Scholes.

Gid trj hé sb delta durge tinh todn theo md hinh Black Scholes nhu sau:

Boi vai chimg quyén mua: Delta= Nidl)

Trong do:

Delter 14 gia trj delta ciia chimg quyén mua

N{d1) 1a xéc suit phin phdi chuin tich lity, voi d1 duge xic dinh theo cdng thire
Black Scholestai muc V1.1 cia bin céo bach ndy.

- MBS thye hién phing ngira nii ro thye té h:ing cic tai san saw diy: ching khodn
oo s thire o6 diing cho mue dich phong ngira rli ro vivholic chirg quyén co cing
chimg khoan co s do td chire khic phit hanh visholc s tién da ndp trén i khodn
tw doanh ciia MBS dim bédo tudn thii quy dinh cliia phap luft. Cach thirc quy d6i/xac
dinh vi thé phéng ngira nii ro thye té cia MB:

PT = 8L CKCS thiee o (pd) + SL CKCS quy dii tie chimg quydn o elmg CKCS cia 16 chre e
phdt hanh (p2) + SL CKCS quy ddi fir thin ndp irén (i khodn fe doanl (p3)

Trong do:

s pl: 80 heong CKCS thye co trén tai khodn ty doanh cia MBS;

e p2: $6 lugng chimg quyén co cung chimg khodn co s& cia td chire khéc phat
hanh ¢ trén tai khodn ty doanh cia MBS chia cho ty 18 chuyén ddi cia chimg
quyén do tb chirc khac phat hanh.

o p3: Gid tién ngp vao tai khodn ty doanh cia MBS cho muc dich phong ngira
rii ro chia cho gid dong cira chimg khodn co s& tai ngdy tinh toan.

- MBS cam két tufin this quy dinh ciia phip lujt vé vige duy tri chénh lgch vi thé
phéng ngira rii ro If thuyét vi vi thé phing ngira riii ro thye te,

VIIL CAC POI TAC LIEN QUAN BEN DQT CHAO BAN
Nedn hing o k:
- Ngiin hing Thwong mai cb phin Diu tw vi phat trién Vigt Nam - BIDV (*)
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- Dja chi: Thip BIDV, sé 74 Thg Nhugm, phuimg Trin Himg Dgo, quin Hodn
Kiém, thinh phd Ha N§i, Viit Nam

(*) MBS cam két khing phei ngaeii ¢o lién quan voi Nedn hang ha ky
IX. XUNG DOT LO1iCH

Ching tdi v cic cong ty con, chi nhinh cla ching t6i tham gia viao mdt loat cic hoat
ding ngin hang, diu e, mdi gidd, quén 1§ quy, bio hiém nii ro, ddu tu, cdc hoat ding khac va
c6 thé cb chc théng tin quan trong vé Céng ty, chimg khodn co s&r hodc phat hinh, cdp nhit
che bao cdo nghién cini vé Cong ty, chitng khodn co s&. Céc hoat déng, thang tin, cic bio céo
nghién ciru nhu vy c6 thé lién quan holic nh hudmg dén Cong ty, chirg khodn co st v co
thé giy ra nhirng hiu qui bét lgi cho nha diu twr holic tao ra miu thudn quyén loi lién quan
dén viéc phat hanh chimg quyén. Ching tdi khéng 6 nghia vu cing b nhitng théng tin nhu
viiy vii co thé phat hinh bio cdo nghién cinu, tham gia véo bit ki hoat dong nio nhwr viy ma
khong lién quan dén vigc phat hanh chimg quyén.
X. CAMKET

Ching ti cam két chiu trich nhiém hoin todn vé tinh chinh xéc, trung thye cia nii
dung thong tin va cac tai lifu dinh kém trong ban cdo bach niy.
XI. PHYLYC

(Gidy phép thamh Idp va hogt ding ciia t6 chie phét hinh)

(Biéu I cria 16 chire phet hank)

(Beio cao tai chink kiém toan nédm gdn nhdr ctia i chire phart hank)

(Ceic tai liéu lién quan khdc)

Hi Ngi, Ngdy A\ thdng { |ndm 2020
BAI DIEN TO CHU'C PHAT HANH

TUQ, PHO TONG GIAM ﬂ%
I'If /_\JLO\_/

“Phing Thj Thanh Hi
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XAC NHAN CUA NGAN HANG LUU KY

Chiing tdi xdc nhin thire hién viée lnu ky, gidm sit tii sin do td chirc phit hinh chimg quyén
k¥ qui dé bao didm thanh toén cho chc chimg quyén dd phat hanh theo ding cic nghia vy
trach nhiém mﬁgﬁnhknglmk?mé JidrFTremg, Thong te 107 vé Hudng din chao ban va
giao dich chimg quvén cb bio MmOy

PHS GIAM Bﬁ'é
Nyi Bhi Gl Ciie
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