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Sé6: 406 /2020/MBS/CW-TB

THONG BAO PHAT HANH CHUPNG QUYEN CO BAO DAM

(Gidy chimg nhan chao ban chimg quyén sé 156/GCN-UBCK do Cha tich Uy ban
Ching khoén Nha nudc cdp ngay 04/08/2020)

1. Tén tb chirc phat hanh: Céng ty Cd phan chirng khoan MB

2. Dia chitry s& chinh: Tang M-3-7 S6é 3 Liéu Giai, Ba Dinh, Ha Néi

3. S0 dién thoai: 024. 3726 2600

4. 86 Fax: 024. 3726 2755

5. Thong tin vé chirng quyén phat hanh:

- Tén chi*ng quyén: Chirng quydn CVNM02MBS20CE

- Tén (ma) chirng khoan co s&: VNM

- To chirc phat hanh chirng khoan co s&: Céng ty Cé phan Sira Viét Nam

- Loai chirtng quyén (mua/ban): Mua

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

- Phuong thire thue hién chieng quyén (tién/chuyén giao chirng khoan co sé): Bing
tién mat

- Ngay phat hanh: 7/8/2020

- Thoihan: 4 thang

- Ngay dao han: 7/12/2020

- Ty & chuyén dbi: 10:1

- Gia thwe hién: 107.000 déng

- Gia trj tai sdn bao dam thanh toan: 3.100.000.000 ddng

6. Sb lwong dang ky phat hanh: 3.000.000 chirng quyén

7. Gia phat hanh: 1.810 ddng/chtrng quyén

8. S0 lwgng chirng quydn da phat hanh (trvong hop thong bao phat hanh bd sung):
Khéng c6

9. S0 lwong dang ky muallan: Téi thidu: 10 ching quyen, Téi da: 300.000 ching
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13.

quy&n (Céc khach hang cé nhu cAu mua thyc hién dang ky, hé thong MBS sé kiém
tra han mrc s& lwong CW phat hanh con lai, va dirng tiép nhan déng ky mua khi sb
lwong phat hanh hét).

Théi gian nhan dang ky mua: Tir Oh dén 14h30 ngay 07/08/2020

Pia diém nhan dsng ky mua cb phiéu va cdng bé Ban céo bach:

Nha dau tv co thé thwe hién mua qua céc hinh thire sau:

+ Qua kénh Online: Nha d4u tw truy cap http://stock24.mbs.com.vn hoac dang

ky mua qua (rng dung MB Bank va MStock24.
+ Qua mang lwéi S& Giao dich/Chi nhanh cia MBS: Chi tiét lign hé, dia diém
Nha dau tw vui long xem tai thdng tin trén website cua MBS.

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

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

Tén NH: Ngan hang TMCP DAu tw va Phét trién Viét Nam (BIDV)

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

Chi nhanh NH: BIDV — Ha Thanh

Dia chi: S6 74 phé Tho Nhudém, Phudng Tran Hwng Pao, Quan Hoan Kiém, Ha Noi
Sé DT: 024.39362086  Fax: 024.39362095

Cam két thuc hién nghia vu cla té chirc phat hanh déi v&i nha dau tw:

MBS cam két thwe hién cac nghia vu theo ding cac ndi dung da cam két trén Ban
Céo bach dwoc UBCKNN chap thuan da dwgc MBS cong bd cdng khai trén trang

website ciia MBS.

Ha Néi, ngdy 06 thang 8 nam 2020
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BAN CAO BACH

CHAO BAN CHUNG QUYEN CO BAO PAM

- Tén chimg quyén:

- Tén {md) chimg khodn co sir

- To chir phat hanh chimg khoin cosd
- Loal chimg quyén:

- Kiéu thue huén:

- Phuomg thire thire hién chimg quyén:
- Thin han:

- Nggy phit hanh:

- Ngav giao dich cubi cling;
- Ngiy dio han
- Ty 1& chuyén dbi:

- Gid thyre hign:

= (14 tn 14l 3dn bao dam thanh wdn:

- (Gia chao bin:

- Tong 36 lugng chio ban:
- Téng gié tri chio bin:
10 CHUC PHAT HANH:

CVNMOZMBS20CE

WM

Cong ty Cd phin Sira Viét Nam

Mua

Chiu Au

Thanh toén tién

4 thang

Trong véng 03 ngay lam vide ké tir ngdy
dupc cip Gidy chimg nhin chio ban
chimg quyén

Truthc ngay dio han 02 ngéy giao dich

4 thang ke tir ngay phat hanh

10:1 {10 chimg quyén quy dii quyén mua
01 co phidu co sd)

76.000 — 173.000 VND/ch phigu (Gia
thyre hidn chinh xac & dupe cing bo ta
Bin Théng bao phit hinh)

Téi thidu 50% gih tri chimg quyén dugc
phép chio bin

1.000 - 3000 VND/chimg quyén (Ced
chio bin chinh xic & duoc cong bo
Bin Thong bao phat hinh tm ngdy phat
harh chimg quyén).

3.000.000 chimg quyén

3.000,000.000 - 9.000 000,000 ¥YND

CONG TY CO PHAN CHUNG KHOAN MB
Dia chi: Tang M-3-7, 50 03 Liéu Gia, phutmg Lidu Giai, Ba Binh, Ha Nin

Dién thoai©  (84-4) 3726 2600

Website : WIAW COML VI

Bloomberg: MBSV<GO=>

Phu track cong bo thing tin:

Hop tén: Phimng Thi Thanh Ha
NGAN HANG LUU KY:

Fax: (84-4) 3726 2601

56 dién thogi: 024 3726 2600

Ngdn hing Thueng mai b phin Biu Tu vi Phit Trién Viét Nam - BIDV(*)
Bia chi: BIDV Ha Thanh, s& 74 The Nhuwdm, phuing Trin Hung Pao, quin Hoan

Kiém, thanh phd Ha Nai, Vidt Nam

(* MBS cam kéi khing phai ngeoi co Fén quan wii Ngdn hang ho &y
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NOI DUNG BAN CAO BACH

L CAC NHANTO RUI RO
1. Rii ro chung

Nhi dhu tr cdn doc bin cdo bach ndv va eac tai litu kém theo @8 nim vimg cac néi
dung ciia chimg quyén cd bdo dim, cic i ro & kem v vide diu tu vio chungql.r_-rén co bao
dam, dAng thér dinh gia sy phi hop cila khodn d4u tur vio sin phim chimg qu}'en ¢t bao dim
viri mue tiéu diu te va tinh hinh ti chinh cia minh. Nha diu tr duge kl:u:.-en nghi tham F:}m:u
cic chuyén vign tu vin tai chinh, mdi gidi chimg khodn hodc chuyén vign phin tch 48 ném
vitng v& céch thirc déu tu vAo sdn pham chimg quysn c6 bdo dém nay,

Chimg quyén c6 bao dam |4 sin phim ciu tric phai sinh, 6 tinh chat phire tap va khing
phit hop waii cic nha diu o thidu kinh nghiém. Ching tai khong khuyen khich nha diu tr
tham gia diu tr khi eha hidu rd sin phim vé chura sin sing chap nhin céc i ro diu nr duoc
trivh biy dudn diy.

Chimg i khong cam ket thyc hién digu tra, nghién ciru lién quan téi t& chire phat hanh
chimg khodn co 5¢. Nguot so hiru chimg quyén khong nén hidu sy phat hinh chimg quyén
nhir mét khu;.-m nighi cla ching tu-: lién quan té chimg khoan co s6. Ngoai ra, nguin 56 hitu
nén lwu ¥ ring cdc cdng ty hofc 15 chire cb chimg khodn co s& hodc cac to chirc lién quan
khéc khing tham ga vio soan thao bin céo bach nay
1.1. Riii ro lién quan dén té chirc phdt hinh chimg quyen

Riii ro tie giao dich ctia 16 chibe phar hank: T& chie phit hinh luén cd thé mua lpi
chimg quyén trén thi muimg va céc chimg quydn ndy <o thé duge nim gif hodc by hiy hode
ban lai. T chirc phat hanh c& thé thue hién cdc giao dich d2 phong ngira rii ro va giao dich
nay ¢ thit inh hiémg dén gid chimg qu_vén

Rii ro thanh rodn Whi diu tr cé can lue ¥ ring trong qua trinh phét hanh chimg qu:,-én
mic di nhimg héu -:huin khit khe vé kha ning thanh todn phai ludn duge chip hanh béi 16
chirc phat hanh, ludn thn tai rii ro t6 chirc phit hanh bi mat khé ning tharh toan va khéng thé
thire hidn quyén cho nhi diu tu Trong trudmg hop ta chire phat hinh mit khi nang thanh toin
hodc khong da tai sin 4% thanh ton thuc hién chimg quyén, vide gidi quyst quyén loi cho
ngwn s¢ hitu chimg qu}r&l durge thye hién theo quy dinh phap ludt lién quan

Riti ro chimg quyén bi My niém wét Trong trutmg hop 16 chirc phat hanh bi dinh chi,
tam ngimg hoat déng, hop nhés, sap nhip, gidi IhE phi sin hodic bi thu héi Gidy phep thanh
tdp va hoat djng, chimg qu}ré.n 58 b hity niém vét. Do b tbn tal rin ro chimg quyen br hiy
trudic ngay dao han.

Rui v tie vide thue hign s ne chii cika o chiee phat hanh: Ngubi s& hiru chimg quyen
nén luu ¢ ring ching 181 c¢b quyen tir chi trong cac hoat dong kinh doanh pha hop vai digu
khodn trong Ban cao bach nay va ob thé dnh hudmg dén mé chime quveén. Trong cac s kién
bi mua lai hofic thay doi cau trsc doanh nghip lién quan té quyen loi cia ngun sé hin
chimg quyén, chimg i b quyen lua chon cdc hoat &Jng lién quan t& chimg quyén ma ching
toi cho ring phia hrp. Nguen sér hiku khong co quyen bue chiing 13i thie hién cac hoat dong
lin quan 11 giao dich hodc thye hién quyén clia chimg quyén. Té chirc phét banh cam k&t 52
dua ra cie quyét dinh mang tinh can trong, Neu cac bén lidn quan dén cac nghla Vi Vit
chirc phit hanh khéng thé ddm bio dupe cie nghia vy cia minh thi didu ndy cé thié dnh hudmg
dén ket qua hoat ding lién quan i chimg quyén.
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Riil ro do medu thudn gupyén it To chire phit hanh tham gia vao nhidy boar ding khéc
nhau cé the gdy ra miu thufn quyén Lol von nguti 56 hitu, T chire phat hinh khéng c6 neghia
vu cong bo thong tin lién guan t4i cie hoat ddng giao dich, fr vin, the hién quj,ln':n, rmidin
thudn quyen lon T chie phat hinh ludn ¢6 thé phét hinh v niém vét cie chimg quyén khic
¢t khi ndng danh hudng dén gia chimg quyén

Riii ro bdo mdt thing fin: T chirc phat hanh cam két cb ging hét sic 48 dam bio su
ban mit ciia théng tin khach hang, tuy nhidn 18 chire phit hinh khéng cam kit ¢d thé cunp cip
sur bdo mat hodn toan doi véi céc thong tin ndy,

1.2. Rii ro lién quan dén sin phim chimg quyén

Riii ror déw te chumg: nguii sé hitu nén od kién thire vé phuong phép dinh gia cia chimg
quyén va chi nén giao dich sau khi d xem xét cdn trong. Chimg quyén la san phim phi hop
vl nha diu o hidu S ve cic rii o va cic co ché gid lién quan, Mt khodn ddu tw vao chimg
quven khéng tong duong win mat khodn dau tr vao tii sin co =& Mic di lon nhudn eia mit
khodn dau tw vio chimg quyén lidn quen mit thidt t6 thay 461 trong gid cia téi sin co 56, sy
thay d6i cia chimg quyeén dii voi sy thay & gid thi sdn co s o6 the khéng tuong duong.
Bén bay cao cia chimg quyén ¢b nghfa ring nguéi s& hitu 58 ¢6 nii ro du tu cao hom so vii
diu tw cing gid trj vio tai sin co sd.

Riid ro do thi glan ddo han clia ching quyén: Do chimg quyén co thii gian dio han
nén gia cia chimg quyén cé thé bi gam khi dén gdn ngay dao han cia chimg quyén vi misc
gidm g4 nay o thé s& kha lén. Néu nha diurunim gilt chimg quyen dén ngiy dao han vi ga
thank todn nhé hem hode bing gia thwe hidn quysn thi gid cia chimg quyén =& bing L:h-:mg
khi d-nhd diu tu- s-E chiu mét khodn 10 bing dung sEr Ilén d3 bé ra-d8 mua chimg quym Vi
wiiy, trude khi quygt dinh ddu ne vao chimg quyén, nha du nr cin nghién ci ki xu thé bién
ddng gra cia chimg khoan co s¢ trong khodng thén gian cdn hidu luc cia chimg quyén,

Rk o vé gig: R ro vé gid 18 ri ro do sw thay d8i @id cha chimg quydn. Su thay d8i gia
clia chimg quyén phy thude vo nhidu yéu b nhye gis cia chimg khodn co 58, mirc &9 bién
déng gia chimg khoin co 50, thén gan con hidu luc cia chimg quyén, 13 suit, ob tic cia
chimg khoan co sé,... Trong d6, véu to quan Il'l:mgnhﬁt chinh |4 g4 cia chimg khcﬁn o0 54
Nguai r, gid ciia chimg quyén con phy thube vao yéu t cung céu cda thi trwémg v chimg
quyen, Mac di 16 chirc phit hinh thudmg phat hanh khoi ]l.n;mg chimg quyén theo khéi lunng
da dang ky vii Uy ban Chimg khnan Nha nuoc, tuy nhién, ti chire phat hanh vin cd thé tang
khoi lugng cung img chimg quyén théng qua phuong thire phit hinh bé sung chimg quyen
mian 14 han mire phit hink chimg qu:ﬁm dh chua vt qué han miee phit hinh 151 da theo quy
dinh cia Uy ban Chimg khodn Nha made, Vige phét hanh thém ndy ¢d thé anh hufmg dén gi
ciia chimg quyen,

Rut ro tir tinh dom hay Pau tr vio chimg quysn chi lién quan dén ey thay 401 g4 cia
chimg khoin co sé chir khdng phai diu tu trrc tifp vao chimg khoén oo s&, do 46 nha diu tr
durpc hudmg lgn tir tinh chit don by cia chimg quyén khi cb thé nhan duoc todn b sy thay
d0i gia cia chimg khoan co 5o trong khi chi phii bé ra mat phin chir khéng phii todn bd ga
ciia chime khoan co s, Ngodi ta, tv 18 thay doi gid cia chimg quyén trén thi tretmg cé hé lén
hom € 18 thay dfi gia cia chimg khoan co 58, vi viy nha diu tw cd thé 161 nhidu hem bodc 13
nhigu hom so védi vide diu fur trpe tiép vao chimg khodn co sé.

Rt ro thanh khodn: 13 il o xdy ra khi nhd &y tr kbdng thé ban chimg quyen & mic
gid mong muon do thi trudmg thiéu thanh khodn d6i vii chime quyén &6 Thanh khodn cia
chimg quyén phu thude vao cung ciu thi truémg v hidu qui hoat déng ciia td chire t3o lip thi



trstmgz. Mie dit t& chirc phét hanh cam két s thye hign cac cong ta¢ 190 Hip thi trutmg va cung
cip thanh khodn cho thi truémg chimg quyén, o chirc phat hanh khéag cam ket thi tuéng
giao dich cia chimg quyén s2 séi ding.

Quyén len nhd déu ne Nha daw fr & hita chimg quyen khéng o6 quyén lgn nhu ch ding
s hitu chimg khodn co s, beo gdm nhumg khong miéi han quyén tham du Dai héi dong co
déng, nhin b tire, quyén mua ed phiéu phat hanh thém, hojc cic quyen khac phit sinh 10
chimg khoan eo sé.

Riii ro ki ea chon chimg quyén 1 edng cu phing ngira rii ro: Gia chimg quyén ludn
cb thé thay dbi nguwe vii ky vong cita nha dau tu 50 hiru chimg quyén, do do chimg quyés
khéng dim béo 55 ludn Ja mdt cong cu phong ngira rii ro hiu qui cho nha diu tu si hitu
chimg quyén

Lieu 3 vé thué

Theo Céng vin 1468/BTC-CST ciia By Tii chinh vé chinh sich thué dbi véi chimg
quykn c6 bio dim, trong trrémg hop trude ngay dao han, nha dau tw chuyén nhupng chimg
quyén thi thu nhip tir chuyén nhuong chimg quyén s3 ap dung thud d6i voi chuyen nhueng
chimg khoan, duoe x4e dinh bing gia chuyén nhuong chimg quyén co bao dim timg 1dn nhin
(x) v&i thus suit 0,1% (Trong dé ga chuyén nhuomg chimg quyen oo bo dim timg lan [& g
khop lénh chimg quyén tréa 55 giao dich chimg khodn nhin (x) S5 lugng chimg quysn)

Miit khac, trong truémg hop nhi dau tu thue hién quyen tai ngay dio han, ta tho didm
thire hidn quyn chuyén giao bing titn, thu nhip cha nha diu t ip dung mirc thue suit 0,1%
trén gid chuyén nhugng chimg quyén ¢6 bio dim timg lin (Trong 45, @& chuyén nhirong
chimg quyén ¢ bap dam timg l4n bing gid thanh toan cha chimg khoan co s& nhin (x) (S0
humg chimg quyén chia (;) cho Ty 18 chuyén doi)).

Truimg hop nhé diu tu nfm gif chimg quydn o bio dim va thue hién quyen tai ngay
diio han, thué phat sinh <& cao hon nhidu l&n so véi vide chuyén nhugmg chimg quyen trindc
ngay dao han (vi du minh hoa tai Myc VLE.2), rong mét 56 truimg hop ¢6 thé lam nha diu
bi 1& khi thué phat sinh nhigy hon loi ich nhin dugc tir chimg quyén, khi d6 Té chire phét
hanh s c& quyan truy thu thué 361 vdi nha diu e nim i chimg quyén tai ngly dio han.

1.3. Rii ro lién quan dén chimg khodn co si

Mat sb sur kién xdy ra (bao gdm va khing gicn han vigc phat hanh quyen, phat hanh T
phiu hutng hodc phan phéi tidn bii Céng ty, chia nhé hojc hop shit chimg khodn co s&
hadic sy kién tii chu trie dnh hudng 16 Céng ty) cb thé din dén vige chimg 151 phii diéu chinh
cac didu khodn cla chimg quyén. Tuy nhién, ching toi khéng c6 nghia vu phii digu chinh cic
didu khodn va didu kidn cia chimg quyén cho moi su kidn lidn quan téi chimg khoan co so.
Bit kv sy didu chinh holc céc qujrél dinh khong iy chinh déu 52 cb tic ddng ton @4 trj cla
chimg quyen. Viéc di¢u chinh chimg quyén 58 duge thue hién theo quy dinh phap luit Neoa
ra, mét sb sy kién xdy ra (bao gbm chimg khodn co s& bi hiy niém yét hodic tam ngime giso
dich) din dén viéc chimg quyén bi hiy mém yét hodc tam ngimg gao dich theo quy dinh cua
phap luat
2, Rii ro dfic thil lién quan ti th chie phit hinh chimg quyén
2.1. Riii ro vé hoat ddng cung chp dich vy mii gidi

Hoat déng mbi gidi 14 ming kinh doanh duge MBS tip trung trong yéu, ddy 1a mang
hoat ding mang ba i the cho céng ty chimg khodn nén ludn duge MBS dit ra muc tidu vé thi
phan ¢ nhom dén diu thi truomg. Bi kém vl myc tiéu kinh doanh cao, MBS nhan thue day
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ciing |& méng kinh doanh tidm dn céc rii ro lon, trong 86 cac rii ro trong véu nhy i ro dao
dirc nghé nghiép, riit ro sai st, nhim 1an khi thue hién giao dich cia khich hang |

D% han ché va giam thidu t5i da cic rii o trong hoat déng nay, Céng ty xdy dyng hé
thiong quy trinh, quy dinh kifm sodt chit ch, tt cd cie HEiHéPW diéu dirge kidm soat hai cip;
ting cutmg dua cdng nghé héa vao quén trj hoat dong dé piam thidu yéu t sai sot cia con
nguwin, nhin su thudc hoat ddng mdi gidn duoe tuyen chon, khao sit dinh vi dio tao thuimg
XuyEn da ning cao trinh 46 va nhin thire rio ro.

Mit khac, cong ty ¢o hé thong kiem sodt dic lip bao ghm qudn trj rii ro, kidm soit ndi
b, ban kiém soat dwoe duy tri hoat ddng dinh gia dic lip, khich quan vi lign e lén cac
chueng trinh ri sodt ludn phién nhim phat hign kip thei vi ngdn chiin cic sy kién rii ro phét
sinh gy thiét hai cho céng ty.
2.2, Rii ro trong hoat djng tir vin khich hing

Nhim han ché cde rii ro oo thé phat sinh lién quan &&n tinh chinh xdc vi hidu qui clin
dich vy tu viln, tinh kip thor ciia théng tin cung cip cho b;h&d‘lhm,g va dnh huémg cia trinh d
chuvén nmntmng chit lugmg fr viin, MBS tdp trung nguon luc lon cho @i ngd Nghién ¢l
v nhin sy gion, tn.nh % chuyén mén cao duroc dio tao trong va ngodi nude, ning cao tinh ki
lut nghidm ngit vé dao dirc nghé nghidp
2.3, Riti ro vé h try tii chinh cho khich hing (rii ro thanh todmn)

Béi vii MBS diy la ming hoat dong dem lai ngudn doanh thu chidm t¥ trong 1dn nhimg
ciing |4 ming hoat ddng tiém &n rii ro lém nhit,

MBS 43 xay dumg mat b méy quin tn trén cor 58 IV ludn chit ch& va o rangdég;lim
thigu rii ro t4i chinh cho ci MBS va khach héng, D-mh muyc cho vay cin MBS dugc tham
dinh theo b tiéu chi chun myc trén co s nén ting 1a yéu 15 thanh khodn cla cé phidu va gid
tri oo bén doarh nghidp cia co phidu do.

2.4. Riii ro vé thanh khoin

B¥iy la ria ro nghiém trong d0i véi cdng ty chimg khodn, xuft phat tir vige Cing ty by
thiéu hut 56 du tién trén tai khoan/mét kha ning thanh khodn dét]wm toan cho cac giao dich
phat sinh tmﬂg ngay nhu thanh todn bi i vau Tn-.n:lg tim lwu k¥ Viét Nam, thanh todn chc
nghia vu dén han ciia cing ty chimg khodn 48i voi ddi tac, ca quan ban nginh... Rin ro nay cb
thé din dén nguy co céng ty chimg khodn bi dinh chi hoat ding kinh doanh lam dnh hidmyg
den cac khach hing dang c6 ti khodn giao dich tai cong ty.

MBS dic bidt chii trong dén loai i ro nay 48 ddm bdo khong phat sinh su kidn nli o
mit thanh khodn. B¢ kiém sodt dwoe loa hink ri o nay, MBS xdy dung mit hé r.hmg ki&m
sodr ngudn von chit chd nhim phin bé vén hitu ql.ui, khong dé iy ra tmh trang mat cin &6
vin, da dang o1 tac huy ddng vén cho cong ty d& MBS chi ddng vé ngubn vin: xiy dung hé
théng danh gid cdc chi tidu an todn tai chinh trong d6 dira ra cdc chp clnh béo d& xir v kip
then, thue hién cdng tic trich lip dy phing cho céc kich bén xfu xdy ra
2.5. Rairo thi triwmg

Tai thai didm hidn tad, Chng ty C6 phin Chimg khodn MB dang thye hign vide diu tu
chimg khoan niém vét vi chua nidm yét bing ngudn vin chil s& hitu cda cong ty. Do 46, bidn
ddng gid chimg khodn néi riéng va bién dong cia thj mrmg chimg khoan néi chung s8 14 mi
v dnh hudmig trre tiep tn két qud kinh doanh hang ndm ciia Céng tv.

Bz han ché nii ro ndy, Ban linh dao 43 thire hign ké hoach kinh doanh da dang héa danh
mue ddu tr, dong thin Céng ty cling cb 461 ngl chuy2n vidn nghién ciu phin tich, danh gis



e khi thye hién ddu te. Mt khac, Cong ty ludn tien hinh tich lip cac khoén du phong
gidm gid chimg khoda mét cach diy &, theo ding quy dinh cia phép ludt Bisu nay da giup
MBS tin dung duoe cde co hdi cia thi treomg nhiim ndng cao hidu qua diu tu,

1.6, Riii ro vé ha ting cing ngh¢ thing tin

Giao dich ciia khach hing qua hé thong tnze tuyén chiém tf trong gan nhy todn bd khoi
luemg lénh gao dich tas MBS, Ha tang cong nghé thng tin dong val trd quan trong va nhimg
tiém 4n riii ro vé hé théng cong nghé thong tin cd the phit sinh nh;

- Mit két ndi, gidn doan giao dich clia khich hang.
- Sai l&ch, mt 6 lidu cia khach hang
. Xim nhip cta Hacker 1am roi loan hé thdng, khing dim bio viéc béo mdt théng tin cla
khich hang, cong ty chimg khoan,
1.7. Rui ro canh tranh

Hién nay, tinh hinh canh tranh gidta cac cong ty chimg khoan ngay cang gay gdt, dac
biét thi trubmg cb syt tham gia cia c4e cong ty chimg khodn lén dén ti Hin Qude. Cée céng ty
chimg kho#n lién tiép dua ra cac hinh thire d thu hat khach hing shu gidm phi gieo dich,
ting qui, b tro khi mé& tii khodn mén, tri thué thu nhip ¢ nhén tir dau fr chimg khodn che
nhi dautir...

Vi tm mhin trér thanh céng ty chimg khoén hing ddu trén thi trudng chimg khoan,
cung clp cic dich vu chimg khodn 16t nhét cho khich hang, Céng ty C6 phan Chimg khoan
MB ludn sing tao va nd lue khing ngimg mang d8n co hii diu t va ting trudmg tir chinh
cho timg khich hang va cb dong,

2.5. Rii ro nhin sy

Pbi voi cac cong ty hoat dong trong linh vy dic tha doi héi trinh 4§ chuyén mdn
nghiép vy cao nhu [inh vire chimg khodn thi d8i ngfi nhin su 14 yéu 10 canh tranh mang tinh
quyét dinh. Gifra cdc cng ty chimg khodn thudmg ¢b xu hudng dich chuyen, thu hit, 161 kéo
nhin vidn cda nhau, tao &p lue cho s on dinh nhin sy clia Céng ty. Tuy nhién, véi chinh sach
&% ngd phis hop, coi trong chifn lege phat trdn dio tee, Cang ty tin ring d6i ngh nhin vién
khing chi gin bé lau ddi ma con ngdy cing ning cao chit luong hon, tigp sic cho sy phat
trién manh cda Cong ty trong thin gan ton.

. NHING NGUOT CHIU TRACH NHIEM CHINH POI VOI NOI DUNG BAN

CAO BACH
1. Té chire phit hinh
Ong Lé Viét Hai Chi tich Hi ddng quén trj
Ong Trin Hii Ha Thinh vién Hai dong quin triTong giam doc

Cng Nguyén Vin Hoe Ké 1dn rudmg

Ba:Nguyén Kim Chung Trudmg Ban kiém sodt

Chimg t3i dam bao ring cic théng tin va sb litu trong Bin céo bach nay la chinh xac,
trung thye v cam két chiu trach nhigm v tinh trung thye, chinh xéc cia nhimg thing tn va
g0 ligw ndy phi hop vai thyc 18 mé ching 6 duge bidt, hodc di digu tra, thu thip mdt cich
hop 1.

Chimg tdi co the cip nhit holic sira doi ban cio bach nay trong qud minh phit hanh
chimg quyén d2 dam bao ding cic quy dinh duge ban hanh. Bat kv su cip nhat bo sung nio
52 dugc cong bé thang tin tai $& Giao dich Chimg khoan,
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2. Ti chire bio linh phit hinh: Khong cé
3. Ti chire tir viin: Khiing cd
L. CAC KHAINIEM

Chimg quyen ¢6 bao dam (sau diy goi tht 12 chimg quyén) 12 hop ding gifta nhi diu
tw v to chic phat hanh chimg quyén duoc dink nghia theo khodn 1 Bidu 1 Nehi dinh &
60201 5/ ND-CP ngy 26/06/2015 cia Chinh phi sir dbi, bd sung mét s& didu cia Nghy dioh
58 58/2012/ND-CP ngay 20/07/2012 ctia Chinh phi quy dinh chi tiét v hudmg dfn thi hanh
midt 50 digu cla Luit Chimg khodn v Ludt sira 461, bé sung mit 50 didu cia Ludt Chimg
khodn (sau diy goi tét 13 Nghi dinh s& 60/2015/ND-CP),

Chimg khodn co'sd |a chimg khoan duge st dung lam tii sin oo s olia chimg quyén

Ta chire phit hinh chimg khodn eo sir 14 1 chire phat hanh chimg khoan l4m ti sin
car 50 cia chimg quyén.

Ti chire phdt hinh chimg quyén (sau déy goi tit 14 t5 chirc phat hanh) 14 cing ty
chimg khodn phét hinh chimg quyén.

Ngan hang lvu ky la ngiin hang thue hign viée lwu ky, mam =it 14 sdn do 6 chire phat
hanh chimg quyén ky qui 42 bao dim thanh todn che che chimg quyén 3 phat hanh va khéng
phdi 13 nguwin b lidn quan ciia t6 chite phét hinh theo quy dinh ciia phép lujt chimg khodn

MNgwiri si hitu chimg quyén 14 nhi ddu tr s5 hir chimg quyén, ddng thin 14 chil no cd
béo dim mt phén cda t3 chic phat hinh va khéng phai 13 to chirc phét hanh chime quyvén

Chimg quyén kitu chiiu Au 4 chimg quyén ma nguii sér hitu chimg quyén chi duoe
thue hién quyén ta ngay dio bhan.

Gid thyre hign 1a mirc gia ma ngudi sé hiu chimg quyén cé quydn mua eb quyén mua
chimg khon cor s& tir t& chirc phat hinh, hojc duoc th chire phit hinh dimg 48 xdc dinh
khodn thanh toan cho ngarén sé hitu chimg quyén.

T# 1é chuyén déi cho bidt sd lrong chimg quyén cin o6 @ quy dbi thinh mt don vi
chimg khodn co sd.

Ngay difio han |4 ngiy cudi cing mi nguin s& hita chimg quyéa duge thire hisn chimg
quyt.

Chimg quyén dang luu hanh 14 chimg quyén chua ddo han va dang duoc nim gil bii
ngwin s hiru chime quyén,

Chimg quyén chua luu hinh li chimg quyén 43 phar hanh shumg chua duge 56 hin
béri nhd dau tu. Chimg quyan chua luu hanh duee huu kv trén ta khoin cia t6 chire phat hinh.

Chimg quyeén cé 13 (TTM]) 13 chimg quyén mua cé @i thue hign thip hom gid cia
chimg khodn cor sé.

Chimg quyén 1o (OTM) li chime quyén mua o ga thire hign cao hon gia coa chimg
khodn co sb

Chimg quyén hda vén (ATM) |4 chimg quyén mua co ga thue hidn bing ga cia
chimg khoan co sd

Vi the m# chimg quyén cia 18 chire phat hanh bao zom tat cd cac chimg guyén dang
Iiru hdnh chiva dwee thie hién,

Vi 1I]lf= phing ngira rii ro 1§ thuyit 14 55 luong chimg khoan co sév dur kidn efin phii
nam giit 4& phéng ngita rii ro cho chimg quyén xdc dinh theo phuong &n phéng ngira il o
cn té chirc phat hanh



Vi thié phang ngira rii ro thue té dupc xhc dinh bdng 50 lugmg chimg khoan co 50
thye c6 ding cho mye dich phong ngira rii ro, chimg quyén co ciing chimg khoin co sa do 1
chire khae phat hanh vé 56 tién di nop twong (ng vai phin chénh léch gia vi thé phong ngin
riti ro 1y thuydt va vi thé phang ngir i ro thue té trén tai khodn ty doanh cia to chire phat
héanh

Delta 14 gia tri thay ddi cla gid chimg quyén (mg von mdt thay doi trong ga chimg
khoan co 55

Céng thirc:

Mirc d6 thay d8i gid chirng quyén
Mirc &5 thay d6i gia chimg khodn co 50

Gid thanh todn chimg quyén khi thyc hién quyén & binh quin ga dong cia cia
chimg khoan co s& trong ndm (03) ngay giao dich lién trudc ngay dao han, khong bao g0m
ngiy dao ban.

Ngay ding ki cudi cimg 1a ngay lim vidc thir 2 sau ngay giso dich cuﬁa clng ta
SGDCK vi 1a ngiy dédo han chimg quyén trong tmutmg hep thue hin chimg quyén do dao
hian.

Mgay thanh todn 13 ngay 1am vise this 5 ké tis ngdy ding ki cudi cing

IV. COHOQIDAUTU
i Ting quan v& nén kinh € Vigt Nam

Ting truémg GDP Viét Nam ndm 2019 dat két qud dn tuong vl tde 4§ ting 7,02%,
giim nhe so vdi mire ting 7,08% cia ndm Vin FDI gid ngdn nim 2012 wde tinh dat 20,4 ty
USD, ting 6,7% so wii nim tnsde, tdng kim ngach xuft nhip khau hing héa nim 2019 we
tinh dat 516,96 t USD, trong 34 kim ngach xuét khau hing hoa dat 263,45 tf USD, ting
8.1% v kim ngach hing hoa nhip khiu woe tinh dat 253,51 o USD, ting 6,8% so vai cung
ky nidm trudre.

MNam 2020, Thng trudmg kinh t& Viét Nam trong quy 2 wée tinh ting 0,36% so ven cing
ki nidm ngodi, GDP 6 thang ting 1,81%, mic ting thip nhit rong 10 nim trong b cdnh kink
té todn cdu suy thodi siu do Covid-19, Kim ngach hing hoa xuat khau dat 121,2 1y USD, giam
1,1% so wii cing kv, kim ngach hing hod nhép khiu dat 1172 t USD, gidm 3% so voi cing
ky. Cén cén thuong mai thing dur 4 t USD . Sén xufit cing nghidp trong thang 6 di cho thay
sy phuc hi tich cye voi mic ting 7% so vin cing ky. Doanh thu ban | dich vy va hang hoa
trong thang 6 ting 5,3% so vai cing ky, woc dat 431 nghin 1y ﬁﬁng, gidm 0,8% yoy trong 6
thang diu nim.

Tong von FDI vio Viét Nam tir diu ndm dén ngay 20/6 dat 15,7 ty USD, gidm 15% so
véi cimg ky, bi &nh huémg bii sursuy véu chung trén toan cau do tic djng cia dich bénh. Kim
ngach xult khiu quy 22020 dat 58 o USD, gidm 9% se vin cing ky, tinh chung 6 thing dau
nim, kim ngach hing hod xuat khau dat 121,2 tf USD, giam 1,1% so vin cing k. Kim ngach
hing hod nhip khiu trong quy 2 dat §7,7 tf USD, gidm 9,1% yoy, tinh chung 6T2020, kim
ngach nhip khiu woe dat 117.2 t¢ USD, gidm 3% so v&i cing ki nim ngodi. Nhu viy nia
déu nam 2020, cén cdn thweng mai hing hod xuit sidu 4 tv USD, so véi mirc xudt siéu 1,7 ty
USD 6T2019. 8an xust cdng nghiép trong thang 6 dd cho thay su phuc héi tch eye vol mic
tang 7% so v cing ky. Chi & PMI sdn xuiit cla Vigt Nam 83 hai phyc Ién mirc 51,1 digm
trong thing 6, ting o mirc 42,7 trong thang 5 va 1a lin ddu tign vuot trén ngudng 50 didm
trong 5 thang. San xudt cong nghiép ting trudmg trér Ly phin lon nhé vio sy hol phue cia nhu
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ciu ndi dia, trong khi do, cac thi trueng xuit khiu chinh ciing bit diu mdr cira trér lai gitp 56
lugme don d3t hing dwoe cin thisn,

D kign trong ndm 2020, GDP dy bao tang khedng 4.8% so véi ndm 2019. CPI bink
quan ting dudi 4%; ting kim ngach it khiu tng mudng 4,5% 50 Wi ndm 2019, Vidt Nam 58
xuat siéu khodng 12 tv USD cho nim 2020.

2 Thitrdmg tii chinh Viét Nam vi co h§i diu tr

Thanh khodn toan thy truémg ndm 2019 trung binh vio khoidng 4.600 t§ dong/phidn,
gidm 35% so vdi cing kY, von GTGD khap lénh trung binh dat 3.435 o ddng/phién D béo
nim 2020, thanh khodn chung todn thi trubmg 58 c6 xu hudng ting tré lai vi gid tri dar
khodng 5024 tf ddngphién (+9,2% yoy) dua trén cic yéu 1 nhir, Qua trinh b phin héa v
bin vin nha nixie s& dinge tai khin ddng v day nhanh trong ndm 2020; Déng véa diu tr nirde
ngodl 5% chdy qua cic kénh ETF md phong chi 6, va viée cho ra dii ce sén phim méi nhe
chimg quyén cling 58 lim ting thanh khodn cho th trudmg,

3. Cohji dio tr vio chimg quyén cé bio dam

Piu tw vio chimg quyén cd bio dim (CW), nhi diu tir c6 thé duge hudmg médt 56 Lo ich
nhur sau:

Tac dong don bay: Véi chi phi ban dau mua CW chi bing mit phin nhé so vin dau tr
viD i sin co sé, nhi diu tir 43 ed thd s& hin CW ma vin 66 thé thu dwge loi nhudn nhe ki
veng néu dau tr vao 1ai sdn co 56, Hom the, CW cén cb the ddng ddn biy, nghia [ chl mét
thay ddi nho v gid cla 1l sdn co s ciing o6 thé din dén sy thay dbi lon hon v& pis cia CW
vavi the mirc thu nhip dar duoe s& lom hon. Ngwoe lai, mdt Sy sut gidm vé gia cha thi sn co
st co thé din dén sur sut giim lén hon v& gid cia CW, tuy nhién mie thigt hai th da cia CW
chi gién han & mirc phi mua CW ban dau. By 13 cor hii cho cic nhi diu tur vii &0 von nhd cb
the tigp cin dupc cb phifu cla cic cdng ty it trén thi tnrimg. Téc ding don biy chinh 13 didm
hip diin nhét cia CW

Leri nhudn khing han ché, khodn I3 t6i da ed dink: Do tu vio CW ob thé mang lai loi
nhugn khing hgn ché trong khi khodn 15 t5: da duoc cb dinh, & chinh 12 khoan chi phi dé
mua CW. Vi du, trong truémg hop thi trémg dién bién khong nhu dir dodn, nha diu tr ¢d thé
ban la CW de bi dip chi phi ban dau hoic nim @i dén khu d4o han va chiu khoan 16 toi dala
chi phi mua ban ddu. Newoe lai khi ndm giit CW cia céc cong tv o6 két qui kinh doanh tét va
duge ky vong 5 thng trudmg trong twong lai, nhi diu tr 58 &6 co hdi mua cb phidu cia cong
ty o vai mic gia thap va ban lai voi thi gi cao & théi diém thye hién quyén chon

Giao dich va thanh todn &€ ding: CW tuy b dic didm nhu mét sin phim phéi sinh
nhumg duoc mao dich nhur mit lox o p]'liﬁu trén 5an giao dich od phiéu. SGDCE cac nude
co quy dinh bit budc vé thinh vidn tao ldp thi triwme, o nghia v yét gia ha chitu lida tue,
tao thanh khodn trén thy tnrémg, do 4o nha din tr co thé mua, ban CW duge dé ding Nhi
diu e khing cin phil mo tai khodn gizo dich khic 48 muabin CW. Ngoai ra, cée quy dinh
vé then gian, phuong thite giso dich, thanh todn, deu tuomg tr nhar o phléu nén nhi diu nr
o6 thé tim hidu sin phim v tham gia gao dich mdt cach dE ding va chanh chéng,

Thém co hdi nép cdn o6 phidu cho nha dau te mede ngodi: Vién CW, nha diu tr nude
ngodi van co the kitm dwoe loi nhudn o viée dau tr vio cong tv oo kv vong ting trnrdmg ma
khéng nhit thiét phai nim giit cd phidu va trér thanh cb déng ciia céng ty dé, qua d6 nha diy
tu nude ngodi 5¢ khong bi gidi han vé 36 luong cb phigu mua vao nhu khi ddu tr vio o phigu
Cy a4



V. THONG TIN VE TO CHUC PHAT HANH CHUNG QUYEN CO BAD DAM
l.  Ciic thiing tin chung vé ti chire phiit hinh chimg quyén cé bie dim
#  Tém tit qud trinh hinh thinh va phit trién MBS:

Buoe thinh lip tir thing 5 ndm 2000 bin Negin hiang TMCP Quéan dé (MB), Cong ty
Cé phin Chimg khodn MB (tién thin 12 Céng ty C& phin Chimg khoan Thing Long) la mét
trong 6 cong ty chimg khoan diu tién tai Viét Nam. Sau 20 nim i;hﬁng ngimg phat tnén,

MBS di trir thanh mét trong nhimg cong ty chimg khodn hing diu trén thy trudmg chimg
khoan Viét Wam.

Trong qué trinh phét tridn, MBS di co nhimg déng gip khing nhi cho sy phat tien
cho nganh chimg khoén néi Aéng va thi treong tas chinh nd chuag, Trong ha ném lién tep
2009 va 2010, MBS 43 vuon lén din diu thi phin méi gidi tai cd ha 56 gao dich: Sé Giao
dich Chimg khoan Ha Ngi va 5& Giao dich Chimg khodn TP. HCM va lién tuc dimg trong
Top 10 thi phin tai cd hai 56. Djc bié, ndm 2013 dinh diu mdt bude ngodt trong lich si
phit tridn ciia MBS D6 la wex: hop nhét véi Cang ty Co phan Chimg khoan VIT thanh
Céng ty hop nhat voi tén goi la Céng ty Cé phan Chimg khoin MB {"vIES} Niay
09/12/2013, Céng ty sau hop nhit 48 duec Uy ban Chimg khoin Nha nudc cap phép hoat
dong, danh ddu sy thanh céng cda thuong vy hop nhdt céng ty chimg khoan dau tién trén th)
truémg, néng cao vi thé cia MBS trén thj trusimg chimg khoan trong nuoe. Tiep tuc phat huy
thé manh vi nd lue khing ngimg, nim 2015, MBS di lot vio Top 5 céng ty chimg khoan
:!E:mg diu thi phdn mbi gidi tai cd hai s& Thang 3 ndm 2016, MBS chinh thire nigm ].-'Et cb
phiu trén san HINX. Vi muc tiéu phat trién bén vimg, vion tim ra thi trudng qubc 18, Nam
2018, MBS vinh dy nhén 2 gid I:huﬂng danh gié dinh cho Céng ty Quan Iy dau tu ot nhay
Viét Nam va Dich vu Ngin hang d8u tir t8t nhit Viét Nam nim 2018 do Tap chi uy tin
World Finance binh chon. Nim 2019, MBS tiép tuc git hai thinh céng vii sin phim Chimg
quyén cé bao dim va vinh dy nhin Gidi thuéng Cng ty phit hinh chimg quyén tot nhat
Viét Nam do tap chi quéc té uy tin International Finance binh chon.

Véi thé manh 13 céng ty thanh vién cia Ngin hang TMCP Quén 431, duoc MB hd o
manh m& vé nhidu mit tir nhin sy, tai chinh, céng nghé... MBS da lién e vuon lén dat cac
méc phit trién mdi ci vé quy md va nghisp vu. Von diéu 18 cla Cong ty tinh den thén didm
hidn tai 14 1 643310840 000 ddng, trong 46 cd déng lén nhit Ia Ngin hing TMCP Quéin 801
(MB), chiém 81,94% vin didu 1& ciia MBS,

Hién nay, MBS téip trung phat trién cic ming hoat dong kinh doanh chinh

- Dich vi chimg khoan: dinh cho khich hing ci nhén va khach hing t6 chire (IC5)

- Dich vy Nigin hing dau tu

- Kinh doanh tréi phiéu

Mang ludi chi nhanh va céc phing pao dich cia MBS d3 duoc mo ring va hogt déng
eo hidu qué tai nhidu thanh phé trong diém MBS di thu hit va pht tién duoe mat ddi ngil
nhiin sy néng ding trong d6 ob hing triim chuyén gia phén tich va chuyén vién quan hé khach
héng ¢ nhin va td chire duoc dio tao bai ban, od tr cich dao dic tit, khing ngimg phin dau
d& cung cip dich vu va cic gidi phép kinh doanh cho khach hang v sy can trong, chuyén
nghiép va trach nhidm cao nhat

Cic mbe sy kign quan mrong

. Tl'l-hlh Lip b Ngian hang TMCP Quin Dgi véi tén goi Cang ty Ca

NAm 2000 | 30 Chime kbodn Thing Long (TLS), quy md vén ditu I 9 7 déng
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CJ’I:: thanh tich di dat dwye
Trong qué trinh hoat déng, MBS di c6 nhimg bude phat trién ngoan muc vl nhimg
thanh tich tiéu bigu nhur
Nam 2008 | » Céng ty chimg khodn tiéu biéu cia HNX nim 2008

. ﬂmgaﬂumphhmgmmcnms&m}cﬁﬂm‘hﬁmﬁ LS
nam 2010 | Blng khen cia Thi timg Chinh pha cha dn:iﬁnlfng]u 47 o6 nhidu think
tich trong xdy dimg v phét tnénﬂu hmng:hung khmﬁu gun dmn 2000-
2010 .
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| 2020 tw dien dan Financial Service Awards (FSA) |

Quid trinh ting vin

Vin didu 18 ban dAu cha Céng ty C4 phin Chimg khodn MB theo Gidy phép thanh |3p
v hoat dang st 116/GP-UBCK do Uy ban Chimg khodin Nhi nude cip ngay 09/12/2013 (sau
khi hop nhét gifra Cing ty C& phin Chimg khodn MB va Céng tv C phin Chimg khoan VIT)
l4 621.242.500.000 ding.

K& tir thai diém hop nhit dén nay, Céng tv d& tmdi qua 02 lin ting vin digu 18
621.242.800.000 déng 1én 1.643.310.840.000 dong, cu the:

Bt 1

- Cin cirphip I

L

MNghi quyit DHDCD bét thudmg nim 2011 s6 03/201 L/TLS/DHPCD-NQ ngiy
09/12/2011;

Nghi quyét BPHBCD bit thubmg nim 2013 sb 02/2013/MBS/DHBCD-NQ ngay
26/09/2013;

Bio cao kit qui chuyén dbi tré phidu s0 672013/ MBS-CV ngay 27/12/2013;

Gy phép didu chinh sé S4/GPDC-UBCK ngiy 31/12/2013 do Uy ban Chimg
khoén Nhi nude cip.

Vién didu 13 truée khi phat hanh: 621.242 800,000 déng
Van didu 13 sau khi phat hanh: 1.221.242.800.000 dong
Ménh gia; 10,000 dong/cd phan

- Hinh thirc phat hénh: Trdi phidu chuyn d5i thinh cb phiéu

- Théri gian han ché chuyén nhueong: Khing

- D twong phat hinh: Ngin hang Throng ma C5 phin Quén d5i

- Gia chuyén doi- 10.000 déng/co phan

- Téng ménh gid trél phidu phat hinh: 600.000.000.000 ding

- Téng ménh gia tra phigu dugc chuyen déi: 600.000.000.000 ding
- Téng b lugng <0 phin dugc phin phéi: 60,000 000 cd phin

- Thin gian hodn thanh: 25/12/72013

Byt 2:

- Can cir phip 1

Mghi quyét DHBCE thudmg nign ndm 2019 sé 01/2018/MBS/DHDCD-NO ngiy
Z26/0272019,
Bio cao két qua chao ban cb phiéu ra cing ching s 101/2020/MBS-CV ngiy
24/03/2019,

- Von didu 18 truoc khi phat hanh: 1,221 242,800,000 dong
- Vin #idy 12 sau khi phat hanh; 1.643.310.840.000 dong

- Ménh gia: 10.000 ddng/ct phan

- Hinh thire phét hanh:

Chao hin cho cb dong hién hin: 35,000,000 ¢5 phin

o  Phit hinh cb phidu d& tra cf tirc: 12221 689 eb phin
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- Téng 56 lugng cb phigu chao ban dyg kién: 47.221.689 b phan
- 86 luomg 6 phigu chao bén thanh cong: 42.206 804 co phan
- Thin gian bt diu chao ban: 18/02/2020
- Théi gian ket thie chao bén: 24/03/2020
%  Co cau to chire céng ty
Hinh 4: Mang heoi cila cong ty.

< Co cin by miy quan Iy cia cong ty.
Hinh 5: Cor cdu b may quan I cia Cong ty

< Danh sich ¢ ding nfm pifr tr 5% ted 180 von ci philn eda céng ty v nhimsg ngudi
cd lién quan; Danh sdch c6 dang sing I3p vi ti 1§ cd phiin nim giir.
Bang 1: Danh sich ¢ dong nim i tir trén 5% von o phin tai thin didém 06/03/2020

] G T
P, i S0 ChMNDY | . ; v Ty 1/
I'én co dong DEED ‘ Bha chi | nam g;ﬂ{m L VBL (%)

. SR .
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Ha sﬁm"
Ténchdang = |- PRED
Negan hang TMCP Cuan dta
Ngwoi dm dién theo phap £ a
b O 8. T Pl 0100283873 ﬁg Da, Hi| 134654026 | B1,94%
Chii fch HEOT '
Newin dai dign phén viin
B2301 Thing |
Long |, Sd 1
ey S B [§ Thang
L2 Viés Hai ORI a75015636 S0.792.414 | 49.16%
Ong Lang, I Trung
Hoa, Ciu Gidy,
Ha Ngi
Tdp thé i hoe |
Kinh & QOudc
Cng Tran Hai Ha 012168414 | Ddn, Bing | 53.861.610 | 32,78%

< Danh sich nhimg céng ty me va cing ty con cia ﬁ chirc phat hanh, nhimg cing ty

mi to chire phiit hinh dang niim giir quyén kiém sodt hojic c¢é phin chi phii, nhimg
céng ty niim quyen kiém soit hodic cd phin chi phﬁi dii v th ehive phét hanh.
- Ldng ty me

Ngiin hing Thwong mai Cé phin Quin d§i (MEB)

Gisy chimg nhin deanh nghip sb 0100283873 do S& Ké hoach v Piu ne TP Ha
Néi cip lin déu nghy 30/05/1994,

Tru & chinh: 84 21 Cat Linh, Pong Pa, Ha Nau

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

Website: www mbbank com vn

Nginh nghé chinh:

» Kinh doanh ngan hang theo cac quy dinh cia Thong doc Ngin hing Nha nude

Vidt Nam;

 Cung img sin phim phéi sinh theo quy dinh clia phap lud:;

«  Dai Iy bao higm vi cac dich vu lién quan khéc theo quy dinh cia phip luit;

»  Kinh doanh trdl phidu va cic gigy tr c6 gid khic theo quy dinh ciia phip ludt,

» Mua bin, gia cong, ché tac ving

«  Hogt dong trung gran tidn 18 khic;

Béi v cic nganh nghé kinh doanh co diéy kisn, Npin hing chi kinh doanh khi co
dii dieu kién theo quy dinh cia phap ludt.
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vig

+ Vin gop ding ky cia MB tgi MBS (tai ngay 24/03/2020): 1.346,540,260,000
déng, twong img §1,94% von dige 1é ding ky cia MBS,

+  Vién gop thuc 18 cla MB tai MBS (ta ngay 24/03/2020); 1 346, 540,260,000
ddng, tuomg tmg §1,54% vdn didu 18 thye gop cia MBS,

- Cding tv con
Khiing ed
- Cdng v ma 16 chive nidm yér dang ndm gifr quyén kiém sodt hodc cd phdn chi phii
Khéng cd
- Cdng ty nam quyén kiém sodt hode ¢d phdn chi phoi dbi v 10 chiee nigm yéi
Ngin hing Thrrong mai Cd phin Quin d§i (MB)

Neii dung nhe phan 3 1

Théng tin Ban diéu hianh ti chire phit hiinh (co cfn, thing tin t6m tit cic think
2n).
Eéngi'. Danhsal:himﬂl' BGE, BKS va Giam doc ta chinh

i B Wi = e

=I* ‘;ﬁﬁ_;ﬂw 0 = Chie vy

1 L& Viét Ha Chui tich HBOQT

2 Vil Thianh Trung Phé Chil nch HPQT

3 Triin Hii Ha Thanh vién HDOQT

4 Neuvén Minh Hing Thanh vién HROQT

5 Trin Thi Kim Thanh Thanh vién HDQT
Ban Kidm saii

1 MNouyén Kim Chung Trudng BEKS

2 Weuyén Thi Digp Quimh Thinh vién BKS

3 Vii Thi Huomg Thanh vién BKS
Ban Téng Gidm diic

1 Tran Hii Ha Téng Giam dbe

2 Phing Thi Thanh Ha Phd Téng Gidm dbc

3 Nguyén Thj Viét Oanh Phe Tong Giam dic

4 L# Thinh Nam Pho Tong Giam dic

5 L& Vin Tuin Thénh vién Ban diéu hanh
K¢ todn truimg

1 Neguyén Vin Hoc Ke todn trudmg

Ser yeu Iy lich Ban Tong Gidm dde céng ty
Vi tri Ho tén Tém tit I lich
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| Thanh vién Hu
dong quin ]
kidm Tong
Giam dic

Trén Hai Ha

o Trinh 46 hoc vin: Thac 57
o Qui trinh cong tac:

072002 - 9/2003: Can bd tin dung - Ngin hing VP
Bank

09/2003 - 11/2009; Pho Gidm ddc Phong Giso
dich. Trdmg phing QHKH - Ngdn hang Péu tr vi
Phit trién Viét Nam

11/2009 - 04/2011- Pho GB Khai KHL va BCTC
Haa s& - Ngan haing TMCP Quén D

04/2011- 05/2013: Giam ddc Chi nhénh Hii Phong
- Ngfn hang TMCP Quin Béi

062013 - nay: Tong Giam doc - Céng ty CP
Chimg khoan MB

04/2014 - nay; Thanh vién Hi dong quén tr -
Céng ry CP Chimg khoan MB

Phé Tong Giam
e

Phimg Ths
Thanh Ha

* Trinh 6 hoc van: Thac 5§ Quin 1 chién luge vi
Logistics t chire

» Qui trinh céng tac:

01/2005 - 12/2005: Chuyén vién th chinh - Tap
doan Monoprix & Daily Monop (Phép)

03/2006 - 05/2007: Can b tin dyng - Ngn hing
TMCP Quin di

05/2007 - 01/2009. Chuyén vién thim dinh - Ngin
hang TMCP Quin d

01/2009 - 03/2010: Trdmg Ba phin téi thim dinh
SME - Ngin hang TMCP Quin dta

03/2010- 017201 1: Truwdmg BS phin tai thim dinh
KHCN - Ngdn hang TMCP Quin doi

01/2011 - 02/2012; Phé phong thi thim dinh Hbi s&
- Ngin hiang TMCP Quén doi

02/2012 - 06/2013: Trwémg phong Quén tn ri ro -
Ciong ty CP Chimg khoan MB

07/2013- nay Phé Téng Giam d6< - Cong ty CP
Chimg khoin MB

Phé Tong Gidm
doc

Meuyan Thy Viét
Oianh

» Trinh 48 hoc vin: Thac s
& Qi trinh cong tac,
. 0272004 — 4/2006: Nhin vién - Ngin hing TMCP

Qube té Viét Nam

- 062006 - 05/200%: Nhin vién - Ngin hang TMCP

Quin doi

- 2007 - 2015 Truémg ban kidm soit/Thianh vién
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ban kicm soat - T chinh S6ng Ba

2013 - 2015: Trudng ban kiém soatThanh vién
Héi dng quin tr - Cang ty CP Quan 17 Qui diu tu
MB

06/2009 — 02/2012° Pho phéng Phin tich va tr vin
iy nr - Ngin hing TMCP Quin 61

. 02/2012 — 7/2014: Trudmg phong Bdu tr - Ngén

hang TMICP Qudn déi

- 7/2014-12/2016: Truémg phong Bdu tu chign lugc -

Ngdn hing TMCP Qudn d6i
0172017 - nay: Phé Téng Giam doc - CTCP Chimg
khodn MB

Pho Tong Gidm

L& Thanh Nam

o Trinh 46 hoc van: Cirnhin Quén tn Doanh nehiép
o Chitc vu dang ndm gii tai céc td chire khac;
- Thinh vién HPQT - Céng ty cd phan Thuic Thay

Cai Liy

- Thénh vién HBOQT dic lip - Cong ty b phan Tu

vén - Thuong mai - Dich v Bya oc Hodng Quin
Phé Chil tich HDQT - Céng ty €6 Phin Tu vin vi
Dich vy Thuong man Giay Vigt

o Qus trinh cdng the:

(9¢2001 - 12/2007: Chuyén vién QLDA - Céng ty
Cd Phin Tp Poan Tan Mai

2007 - 2011; Phd Tong Giém Bic - Cang ty Co
Phén Tur vin Dich vy vé Thuong mai Gidy Viés
2011 — 2013 Giam Dée didu hinh - Céng ty Co
Phan Tu vin Dich v va Theong mai Giay Vit
2011 - nay: Thanh vién HDOQT dic lip - Cong ty
Cé Phin Tu vin - Thuong mai - Dich vu Bia oc
Hoang Quin

2013 —nay: Phé Chil tich HDOT - Cong ty Co
Phin Tur vn Dich vu vd Thueong mai Giay Vit
05/2013 - 02/2015; Thanh vién HDQT - Cong ty
Cé Phin DIC 564

04/2014 — nay; Thanh vién HBQT - Cong 1y Co
Phén thudc thiy y Cai Liy

04/2013 - 04/2015: Giam doc Vin phong Khu vye
Phia Nam - Céng ty CP Chimg khoan MB
04/2015 - nay. Phd Téng Giam doc - Cong ty CP
Chimg khoin MB

# Thing tin vé nhin sy quain Iy

quyén:

vii ro lign quan téi hoat ding phat hinh chimg



Hovkite R TR Logi CCHN Kinh | S0 nim kinh
il WL ‘doanh Chimg khodn | nghigm
MNguyen Binh Duong |  Chuyén vién P, QTRR CFA Charterholder 6 nam
2. Cicthing tin vé két qua hogt djng cia th chire phét hanh
2.1. Ting hop tinh hinh hoat ding caa céng ty chimg khodn:

Céng ty €6 phin Chimg khodn MB (MBS) tip trung phit tridn 3 méng hogt déng kinh

doanh chinh [a Dich vy chimg khodn , Dich vu ngin hang diu e, Newdn vin va kinh doanh
trél phigw:

* Dich vy chimg khodn: MBS cung cap dich vy tr van mus, ban cic lom chimg khoén

di niém vét vi chua niém yée cho khach hang cii nhiin vii khach hing to chic. MBS
lubn chi trong viée thu hit nhin th, dau tr vao cdng nghé Iuén dai va cung cip cho
khéch hing nhimg sin phim phin 1i::]1 vi tr vn diu tur w.’n chét lupng tot nhi't trén thi
trutmg Céc dich vu chimg khodn cung cip cho KH bao gbm;
- Tur viin dau tur
- Uy thic quén Iy thi kKhodn
- Cac dich vu dién tix
Dich vu Ngin hing diu tw: Nhidm vu cia MBS 14 két ndi nhing co hoi st dung
ciing nhu huy ding vén hidu qui (Connecting Capital Opportunities), nhim muc dich
tao ra gid trj cho khach hing thoag qua nhimg gidi phip tr vin diroe tich hop vi
chuyén kié{ d0i vii timg khach hing. '
- Tur vin ta chinh doanh nzhugp
- Tur viin thodi von, phat hanh, nidm vét ¢ phidu
- ECM - ¢ phén hba, IPO
- Tur viin M&A
Tur viin phit hanh trii phisu
» Nguon vin vi kinh doanh trii phiéu:
< Ngudn von
- Cén &6t va didu het cac hoat ding ngudn
- legcépsﬁn phim hop tac kinh doanh
- Phat hinh trii phiéu doanh nghiép
- Cae hoat déng kinh doanh ngubn
% Kinh doanh wii phigu
- Phin phéi sin phim Tréi phidu doanh nghidp
- Mol git trél phiéu
- Cung cip dich vu Pai dién nhing ngwir Sé hina Tréi phidu

2.2, Tinh hinh tranh chip/ki¢n tyng: khing cé
3.3, Bio cio ket qui hoat dijng kinh doanh trong 2 nim gin nhit va lay ké dén quy
gin nhit:
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2 Liiy ke dén
i Nim 2018 Nam 2019 | % ting
Chi tié e 1/2020
“ (Trigu VND) | (Tridu VNB) | giim :T(rl:iu VND)
Thng gia tn thi sin 3,774,820 4750256 | 25,84% | 4.781.439
Doanh thu tir chc hogt : |
a0ng kinh doarh 1,045,833 948 463 9.31% | 225 446 |
Loi nhuin tir céc hoat |
gt 194 668 280,275 43,98% 32.750
Lo nhudn khac 8,064 8.303 2.97% 367
Loi nhugn trude thué 202732 288578 | 4234% | 33116
Il Loi nhuiin sau thué 177.352 229.302 29 57% 26.420
(Ngudn: BCTC MES)
2.4. Cic chimg quyén ma cing ty di phéit hinh:
Ma : Gist phat
” Log Nim £
. chimg himnh 2 K¥ han | Thii gian
STT | Tén chimg quyén | oo | chime | o ]':l"“ (Théng) | dio han
. | guyen 1 nh
CiF 5 Ng quyen)
1 CHPG1901 HPG Mua 1.200 2019 | 3 10/09/2019
2 CENI1901 PNI | Mua 1.700 2019 | 3 1010912019
3 CEPT1904 FPT Mua 1,700 2019 | 3 19/12/2019
4 CREE 1901 REE Mua 1.260 2019 3 19/12/2019
5 CMW G906 MWG | Mua 2,850 2010 3 16/12/2019
& CTCB1901 TCB Mua 1,680 2019 3 17/01/2020 |
7 CPNI1902 PNI Mua 2,220 __::‘1]19 3 220172020
g CHPG 208 HPG | Mua 1.450 2019 3 220112020
g CGMDI1501 GvD | Mua 1.680 2019 i 28/04/2020
10 CVNMI905 YNM Mua 2.500 2019 [ 280472020 |
11 CFPT1908 FPT Mua 3.150 2019 6 | 7062020
12 CMSN1903 MSN | Mua 1.350 2019 3 17/03/2020
13 CREE1905 REE Mua 2.150 2019 & 1 7062020
14 CVHMI1903 VHM | Mua 2.000 20149 3 1 7/03/2020
15 CVRE1904 VRE | Mua 1.550 2019 3 | 7/03/2020°
14 CPNJ2001 PN] Mua 2.200 2020 3.5 240412020
17 CMWG2002 MWG | Mua 1950 | 2020 6 [OD7/2020
18 CHDB2002 HDB Mua 1.950 | 2020 3 [ 0/04/2020
19 CMWG2003 MWG | Mua 1.530 2020 35 | 24/04/2020
20 CHPGZ003 HPG Mua 1.570 2020 3.5 04/05/2020
21 CMSN2004 MSN | Mua 1.980 2020 30 | 04/09/2020 |
22 CPNI2004 PNJ Mua 1.000 2020 T3 18082020 |
23 CTCBI004 TCB | Mua 1.050 2020 3,5 18/08/2020
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24 CVNM2003 VNM | Mua 1450 | 2020 | 40 | 04/09/2020
23 CVPBI005 VPE | Mua 1510 | 2020 3,5 | 18/08/2020
26 CFPT2007 FPFT | Mua 1690 | 2020 40 | 23/10/2020
27 CHDB 2006 HDB Mua 2.180 | 2020 3,5 08/10/2020
28 CAWG2009 MWG Mua 1.600 2020 440 2371072020
29 CREE24 REE Mua L.570 2020 4.0 2341 0¥2020
i0 | CHPGOIMBS2OCE | HFG Mua 2350 2020 i 2001 W2020
3.  Tinh hinh tii chinh:
Chi tié Nim 2018 | Nim2019 | %% ting | Liy ké dén
i (Triéu VND) | (Trigu VND) | gidm 01/2020
- Thanh todn cac khodn no dén han:
fed thanh todn ding han va day i Ca Co Co
cike khode no khdng?)
- Céc khodn phai nép theo luit dinh .
e thue hién theo ludt dinh?) Co Co Co
- Tu?mg_ du no vay: (ghi rid no qua
han. tong die ng bdo ldnh (néu cd).
gud ham ngdn hon. trung han va dai 1.273. 582 1.456.486 14 36% 1.475 388
han nguyén nhin din dén me qua
han. khd néng thu hai) N
- Tinh hinh ¢éng ng hién nay: (tdng
5d nir phai thu, tomg 56 ng phai rd)
Chng ey phii thu 2,590,579 2579 E02 15,02% 2720033
Civg mr phit tra 23143148 3080 420 33,1004 27785230
(Nguon: BCTC MBS)
4.  Cic chi titu tii chinh chi véu:
I
i Mim 2018 MNAm 2019 :
Che chi tidu 6u VNB) | (Trién ) Ghi cha
|. Chi tidu ve an toan t& chinh
- Gid tri vin khi dung (Dem vi: tnéu ding) 1.536.871 1.646.524
- Bt ro (Riu ro thy tnedmg. i ro thanh toan,
ri o hoat Fng mli ro g thém) (o v 418.130 496629
triéu dong):
- Ty 18 von khi dung; 367.56% 3131,54%
2. Chi tiéu vé khi nang thanh todn
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| Ciie chi tidu ;;ﬁ ﬁlﬂli,] ;:é: iu_;:]} Ghi chi
Vot i 48,63% | 184,40%
TSLEYNp ngin han
- Hé sb thanh toin nhanh:
TSLD — Hing thnkho AR || 1
No ngdn han
3, Chi tifu v& co ciu von
_. Hé sb NovTéng tai san 61,31% 64,85%
- Ha 50 NevVion chi s& him 158,47% 184.47%
4. Chi tidu vé khé ning sinh lin
- Hé 56 Lo nhudn sau thué/Doanh thu thuin 16,96% 24.35%
_-;Iésﬁl_::li nhuin sau thué/Van chii s& hir 12,14% 13,76%
- HE 50 Loi nhudn sau thué/Tong tii sén 4,70% 4,84%
mﬁiﬁzﬁm g kil 18,61% 29,55%
- Thu nhip trén c& phin (EPS) 1.497 1.882

(Nguin: Bdo cdo ty 1§ an todn 14t chink va BCTC MBS)
V1. CAC THONG TIN VE CHUNG QUYEN CO BAO PAM

1. Théng tin chung vé chimg quyén

- Tén chimg quyén: Chimg quyén CVNMOZMBS20CE

- Tén (m&) chimg khodn cor sdr VINM

- To chirc phét hanh chimg khogn co 54 Céng ty C6 phin Sira Viét Nam

- Loz chimg quﬁn: Mua

- Kidu thye hién; Chiu Au

- Phuemg thire thye hign chimg quyen: Thanh todn tien

- Thii han: 4 thang

- Ngiy phat hanh: Trong vong 03 ngay lam vide ké nr ngiy
duoc :ip Gji}r chimg nhin chao ban
chimg quyeén

- Ngiy giao dich cudi eling: Trrdc npay dao han 02 ngay mao dich



- Mgay dao han: 4 thang ké tir ngdy phat hanh

- T¥ 12 chuyén dbi; 10:1 (10 chimg quyda quy ddi quyén mus
01 co phiéu co 59)
- Gid thyre hién: 76.000 — 173,000 VNDjct phidu (Gid

thye hidn chinh xac 58 dupe chng b tai
Bin Théng bdo phit hinh tal ngay phét

harh chimg quyén).

- T san dém béo thanh wan: Tién ky quf tai ngdn hang lwu ky va tai
san phing ngira r ro trén t&r khodn ty
doanh

- Gitd chao ban: 1.000 - 3.000 VND/chimg quysn (Gia
chao bin chinh xéc s& duge cing
Bén Thiéng bao phat hanh).

- Téng =0 luomg chio hén: 3.000.000 chimg quyin

- Ting gid tri chao bén; 3,000 000,000 - 9.000,000.000 VND

- Phuong phap tinh g4 chao ban: Theo cing thire Black Scholes

Cing thire Black Scholes:
Gia 1¥ thuvet ciia chimg quyen mua:

o = VE)S — N(dy)Xe ™"

k
Wi
() ()
d; =2 — 2
dy =dy —aVT
Trong da-:

C: Gia Iy thuyét cia chimg quyén mua;

N(d,), N{d.}: Naic st phén phlfl! chudn tich liy;

X: Gid thye hign coa chimg qu:,'En;

S Gia chime khoan co sér hién tai;

T: Thn gian com lai den khi d&l:: han (Tinh theo nfim): 13 sb ngdy ké tir ngay tinh todn
dén ngay dao han chimg quyan;

F:1& suat phi rii ro (tung binh 13 sudt tign gin cé nhin kv han 1 ndm cla
Vietcombank, Vietinbank, BIDV);

% B33 bien dl}ﬂnhflﬁ ki vong cia chimg khodn cor 56 (dir kién cao hon bién dong thue t2
12 thang ein nhit cha chimg khoang co s& tir 30% - 200%%)
k Ty 18 chuyén &bi cda chimg quyén

Thing tin vé chimg khodn co s

Tén Céng ty: Cing ty Cé phin Sira Viét Nam
Linh vure hoat ddmg: Hang tiéu dung

Thid diém niém yét lan dau 18/01/2006
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Chi si P/E hién tai: 20,83
Dao ding binh quéin gid cé phiéu 12 thing gin nhit 26,90
(%) (giai dogn tinh tir thing 07/2019 dén thing
06/2020)
Thing ké | Gidtrivin | Khiilwong Gid dine | Gid ca0 nhiit | Gid thap nhit
phién cudi héa (Trigu | giao dich khap s ng} trong thing | trong thing
thing VNB) Ignh (CP) (VIND) (VND]
Thang 072019 | 214,537,801 | 16885610 118 600 122,354 18311
Théng 0% 2019 | 214.189.456 | 15.806.830 118.407 121.007 112920
Thang 092019 | 225.856.687 16.316.420 126,936 118307 115.867
Thang 102019 | 226.375.100 | 23.973.060 127.230 132613 122 826
Thang 112019 | 211.577.3%0 24,806,350 118911 130.166 117.443
Théng 122019 | 202.870.501 | 18591880 114,992 11891 113.626
Thang 01 2020 | 188.939.480 11.933.080 107.095 120.322 107.096
Thang 02 2020 | 181.973.969 23828750 103.148 109.070 99 693
Thang 03 2020 | 158.465.370 | 38.742.130 29,822 104.826 82617
Thang 04 2020 | 172396392 | 31312870 97.719 105.122 59821
Théng 05 2020 | 200258 435 | 31.311.940 113.512 116473 95 745
Thing 06 2020 | 196253266 24191250 L2700 | 124360 | 110100

Két qui hoat d3ng kinh doanh: (don vi: miéu VND)

ﬁv’gu'm Bloomberg)

Chi tiéu MNim 2018 Niim 2019 "% ting giam
Tong gia trj &1 sén 37,366,109 44.699.873 19,63%
Vion chi s& hiv 26.271.369 29,731,255 13,17%
Doanh thu 52.526.950 56318123 1,22%
Thué vi cac khodn phéi nip 341 669 619,394 81,28%
Lén nhudn trude thué 12.051.696 12.795.710 6,17%
Lai nhuéin sau thue 10.205.630 10.554.332 3,42%

Céc chi b tai chinh ciin t8 chirc phat hanh chimg khodn co sé-

(Ngutn: BCTC VM)

Ciie chi tiéun Nim 2018 | Nim 2019 Ghi chia |
1. Chi tiéu ve khi niing thanh wén |
- Hé s thanh todn ngdn han 1,93 ' 1,71
- Hé s thanh todn nhanh 1,41 ! 1,37
2. Chi téu v e cdu von
- HE 30 No'Tong téi sin 030 ! 031
- Hé 6 No'VCSH 0,42 | 0,50




3. Chi tidu vé kha ning sinh ln |
- Hé b Lon nhuin sau thué/Doanh thu 19.42%; 18, 74%
thuin
- Hé 50 Lon nhuin sau thue VCSH 38,85% 35,50%
- Hé 50 Len nhuin san thuéTong tii 27.31% 23,61%
SAn
- Hé 56 Lon nhudn tir hoat déng kinh 22 60% 22.72%
doanh/Doanh thu thudn

' - Thunhip trén co phin (EPS) 5.295 5.478

(Nguin: RCTC VM)

(*) MBS cam két khing phdi I ngiedi o6 lidn quan vei 16 chiee phat hank chimg khodn cor 5o

3.

MBS diing k¥ chio bin vi phiin phii chimg quyén:

Cac mée thin gian MBS dir kien quy dinh cho dot phat hinh:

Giail doan chudn bi vi hodn thanh ndp hé so ding ki chao ban cho UBCK: MBS thuc
hign ndp hé so theo ké hoach cia UBCKNN
Sau khi UBCK cép Gidy chimg nhin (GCN) chio ban, cac thong tin chi tié vé dot
chio ban 52 duee quy dinh tai Thing bao phat hinh chimg quyén dugc cing b trén
website cla MBS. Tinh 1ir thiri difm nhén duge GCN, MBS thuc hién cic ndi dung
SdL;
«  Trong 24h lim vigc:

¥" Thye hién CBTT khi nhén duge Gidy chimg nhin chio bin
s  Trong 03 ngiv lam viée:

¥" Thuc hién céng bd Ban cio bach di duge chip thudn & Ban thing bao phé

hénh trén trang théng tin dién tir ciia SGDCK va cia MBS,

. Thire hign ki qu¥ dém béo thanh toan cho NHLEK (BIDV) cu thé:

% S tién ky qui (Holc chimg chi tifn gin): Thuc hién ky quy ta NHLK
trong sudt thin gian 6 kidu lye cia chimg quyln vi dim bio duy tri 16i
thidu 50% @a trj chimg quyén d3 phit hanh, cam két khing ding dé cim
o, thé chip, 1am tai sén d4m bdo cho cde nghia vy khic.,,

4 Thuc hién ky Hop dong bdo dim thanh todn 1 NHLK va gin che UBCK
01 ban g trong vong 24h k& tir khi kv két Hop ddng ddm béo vén NHLK.

Sau khi 43 hoan tat vide ki qui tai NHLK v dim bdo vidc cing bo day 80 Ban cao
bach d4 duoc UBCKNN chip thudn dé NDT duge khai thic diy di thong tin, 16 chie
phét hinh s& thic hién théng bdo chao bin chimg quyén trén website. Cac thi e ve
cong bd théng tin, thuc hién ndp ky quif MBS cam két tuin thi ding theo théng tv
107/2016/TT-BTC

NOT ding ki mua chimg quyén & MBS ding k¥ lvu ki va ding k¥ Nigm yet:

. NDT ding ky mua chimg quyén

Chinh sach ding ky mua chimg quyén [PO
o Ty I¢ ndp tidn ding ky mua chimg quyén: 100% gil tri ding k¥ mua
o  Khdi lvong dang kv mua th thidu: 10 CWdn ding kv
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» Khdi lvong dang ky mua 1di da; Quy dinh cy thé trong Théng bio chio bin Chimg
quyén
»  Budc khéi lugmg: 10 CW
- Hinh thirc phin phéi: Phiin phoi thao hinh thire FIFO, cic KH co nhu cdu mua thue
hién ding kv, hé thong MBS s& kidm tra han mirc st lugng CW phat hanh con lai, va
dimg tiép nhin Mng k¢ mua khi s6 lieong phét hanh hét.
- Hinh thirc KH c6 thé ding ky mua: Mua online trén hé thing Stock 24 hodc tai oan
hé mang hudi CN/PGD cia MBS.
Hé so KH cin co dé thue hidn ding k¢ mua d8i véi hinh thire dng k¥ mua tyi quiy
(KH ding ki mua trén hé thing myc tuyén 52 ky theo hinh thic Hep dong 4ién 1).
» Gidy cung cip théng tin @3 mua Chimg quyén (thes miau MBS cung cip ta
quay/trén websita)
» Hop ddng mua ban chimg quyén co bio dam (theo miu MBS cung cip wi
qudy/trén website).
s  CMTNDVCCCDY/CMOQN/CMSQ con hidu luc theo quy dinh cda phap lujt
» Cungcip s TK dang k¥ luu ky vé céc théng tin khac &2 MBS lam tha tue ding ky
lvru ki VSD dé giao dich chimg quyén sau khi duoe nidm yét trén thi treomg,
- Sau khi khach hang ding kv mua thanh cdng, MBS s thyrc hién théng bao ket qui 50
lwong chimg quvén NET mua thanh céng qua SMS/Email/dién thoar o6 ghi dm.
- Tii khodn quin I¥ tifn mua chimg quyén cia NDT, NBT cé thé nép tidn trye tisp vao
tai khodn dudi déy:
o S5 Tai khoan: 122.10.00.178750.8
e Tén chi TK: Cong ty cd phiin chimg khodn MB.
o M tas NH: Ngin hing Thuong mai cb phin Béu tr v Phit trién Viét Nam- Chi
nhanh Hi Thanh
e Noi dung (Vi du) Neuyén Van A, CMTND 012020853, np tiea mua S.000CW,
M XXXX, Bot XX

4.2. MBS thyc hign dEng ky luu k¥ vi ding ky niém yét
- Trong véng 03 ngay lam vide sau khi hodn thanh phin phii, MBS thue hién bio cio
UBCKNN vé kit qué dot phiin phii
- Déng thin, MBS cam két lap cic ho so dé ding kv luu ki chimg quyén ta Trung tim
hru ky chimg khoan vA bd so dling ky niém yét chimg quyan t3i SGD chimg khodn
theo ding thin gian quy dinh d& NBT cé thé kip théi giao dich trén san niém yét
5. Thye hién chimg quyin
a Trecmg hop tharh todn biing tién khi dao han chimg quyén
- Téi thidu |5 ngay lam viéc trudc ngay dio han cia chimg quyen, MBS gin ho so dén
SGDCK dé hity niém yét todn bé chimg quyen va thire hién thanh toan cho ngun s
hitu chimg quyén
- Chém nhit 07 ngiy lam vide tnée ngay ding kv cudi cing, MBS gin ho so thong bao
thurc hién chimg quyén diy 40, hop 18 3 VSD
- Trong vong 01 ngay lam vige ké tir ngay VSD nhin duge h so hop 18 tir MBS, VSD
giri Thing bio vé vide chit danh sach dé thyc hign chimg quyén cho cac thanh vign.



- MBS cb trich nhigm thyre hidn d6i chitu danh ghch vé VSD vé 50 lidy lidn quas dén
phin bo cic quyén v lod ich efia nha dau ne

- MBS dim bao chim nhdt 02 ngéy lam viéc trude ngay thanh todn, MBS chuyén di s0

tién cin thanh toén vio tai khoan do VSD chi dinh @2 kip thini thanh toan cho nha déu
tu vao ngay thanh todn,
S tien thanh toan cho mét don vi chimg quyén mua 12 56 tién thanh toan khi g4 thanh
odn [on hon gia thie hién, duge tinh theo céng thic [(Gia thanh todn - Gid thuc
hign)/Ty 1& chuyén 45i). S& tién thanh todn ring 14 sd tién thanh todn gadm trir che chi
phi thire hign quyén (thué thu nhip v che chi phi khic néu o).

- Trrtmg hop nha ddu tw khéng 44t lénh thue hige chimg quyén, chimg quyén cd 13 (in-
the-money) dupe ty ddng thire hién theo phuomg thite thanh todn bing tién vio ngiy
déo han,

b, Cdc bidn phip xie ly trong triemg hop t6 chice phit hink mdt kha ndng tharth fedn,
- Cie nghia vy vii nha die tr nim g chimg quy& 58 duge thanh todn qua céc kénh
nhur sau;
»  Ding sb tién k¢ qu¥ cia céng ty phat hanh tai Ngin hang luu ky.
+ Ding tii san (chimg khoén co so/tién} phing ngira rii ro di duoe phong tha tai
Trung tim liru kv chimg khoan Viét Nam (VSD)

- Truémg hop khdng &0 t4i sdn @8 thanh todn thuc hidn chimg quyén, viée gidi quyst
quyén ki cho nguir s& hiru chimg quyén thue hién theo quy dinh phap ludt litn quan
ap dung @31 vén chirngcd bio dam mat phin

- Trong tnemg hop & chire phit hanh phi sin, mit hoan toén kha ning thanh todn, nghia
vis viri nha ddu tu nim giF chimg quyén s8 duge thanh toén qua quy trinh thanh Iy tai
san theo quy dinh cia phip lujt (Khodn 3 —Biéu 15 - Thing ne 1072016/ TT-BTC).

6. Quyen cia ngwii sé him chimg quyen
Quyan cia ngwdri sér ki chimg qug.rén bao gﬁm.
- Quyén dwre thanh toan bing tign hodc chuyén giao chimg khodn co s theo diéu kign
va phuong thire do MBS quy dinh trong Ban cao bach clia timg dot phét hanh va theo
quy dinh ¢ta phap ludit ed Lidn quan,
- Quyén dupc thanh toan bing tien khi chimg quyén bj hiy niém yét theo quy dinh cda
phip ludt Trong trutmg hop chimg quyén bj hiy nidém yét do to chirc phat hanh dinh
chi, tam ngimg hoat déng, hop nhat, sép nhip, gii thé. pha san hodc bi thu hdi Gidy
phép thinh 1ip va hoat ddng; khi bi phit hign hd so dang ki chio bin chimg quyén cd
nhimg théng tin sai léch, bd st ndi dung quan trong cb thé anh hwéng téi quyét dinh
dau nr vi gay thidt hai cho nha dy tr; do chimg khodn co sér bj hity niém vét; hodic
khdng thé xic dinh duogc chi sé chimg khodn vi cc nguyén nhin bét kha khang da
dugre quy dinh rd tai bd nguyén the v xic dinh chi 58, holic do 5& Guao dich Chimg
khoan xét thay can thiét & bdo vé quyén loi cha nhd diu te, gid thanh todn chimg
quyen cho ngudi s hiru chimg quyén 58 14 gid duge dinh 2ia theo oing thirc Black
Scholes, Trong cing thirc dinh gid chimg quyén, cic tham s6 duec xic dinh nhu sau
= (ia chimg khoén co 38 (S) 58 duoc tinh |4 binh quin g dong ela cha chimg
khedn co s trong ndm (05) ngay giao dich lién tnede ngay hiy nidm yér chimg
quyén, khdng bao gdm ngiy hity nidm yér chimg quyén.

» L sudt phi ri re duec tinh 13 trung binh |3 sust in gin cé nhan ky han 1 nim
ciia Vietcombank, Vietinbank, BIDY tai thin diém hiy niém v&t chime quvén
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P bifn dong gid cta chime khodn co sé (o) duec tinh 12 45 bién dong =a wong
qué khir | nim gan nhit cia chimg khoan co s& tinh tir ngdy hiy mém yét chimge
quy

Thin gian cbn lg téi ngdy ddo han 1 thii gian con lai ké or ngiy hiy niém yét
chimg quyén dén ngay dao han chimg quyén

- Quyén duve chuyén nhugng, ting cho, thira k&, cam cd, vay muom trong chc quan hé
dén sir theo quy dinh cia phap ludt hién hinh;
Quyén duge wru tisn thanh todn rong trutmg hop MBS bj miai thé hodc pha san theo
quy dinh cia phap luit. Trong tneémg hop khéng 40 ta san dé thann toan thue luén
chimg quyen, vidc gidl quyet quyén lgi cho ngutn s& hitu chimg quyén thye hién theo
quy dinh phép lujt litn quan &p dung d&i véi chil no cé dim bio mét phin;
Céc quyen khac theo quy dinh cia phip ludt

Biéu chinh chimg quyén
MBS 52 digu chinh chimg quyeén trong cic truimg hop saw; Gia chimg khoan co 0 by
didu chinh do & chirc phat hanh chimg khodn co s& chia cb tie bing tién mat, phat
hanh ¢& phidu d wa cb tic, phat hanh o phidu & ting vén cb phin tir nguon vin chi
str hitu, phét hanh cb phidu méi.
Céch thire difu chinh gia thec hién va tf 1& chuyan doi chimg quyen kb chimg khodn
oo 50 oo s kién doanh nghiép nhur sauw:

Thivi digm thue hién didu chinh: Ngiy giac dich khéng hudng quyen cia ta san

G 5T,

Ty 1# chuyén d6i mii duge lam tron té 4 chit 56 thip phin, a thuc hign mé

duoc lam trén dén hang chuec.

Gia thyc hién mdi v T§ 18 chuyén dbi mdi theo cac sy kidn doanh nghiép nhu

Sa811°

+ Doanh nghidp trd e tire bing tidn,

+ Doanh nghiép tra cb tirc bing ¢ phiu, thudng ¢b phiéu,

+Quyén mua co phigu phat hénh thém (trong truémg hop gia phat hanh thip hon
thi gia chimg khoén co 54);

Gia thyc hidn mé = Gid thuc hidn ol x (Gid tham chigu didu chink cia thi sin co

s0/Gid ddng clm cha tdi sn co sé lidn tnade ngay gisoe dich khing hutmg quyén)

Ty 18 chuyén d5i mai = T¥ 18 chuyén &5i ¢l * (Gia tham chigu di2u chinh cia tai

sin co s&/Gil dong cira clla tai sin co sét lign trde ngay giao dich khong hudng

quyeny).

- Viéc difu chinh khic s& cin cit theo quyét dinh didu chinh ciiz $& Giao dich Chimg
khodn, 1 chirc phit hanh s& thue hién didu chinh,

8.1.

8.1

a

Cic khoin thué, 1§ phi, gid dich vy tir vide giao dich hofic thye hién chimg quyén.
Ciic khoin phi, Ié phi giao dich: Chimg quyén c6 bao dim dugc nidm vét va giao dich
nhir chimg khodn co sb Nha #n tir khi giso dich chimg quyén co bao ddm phai tré cic
khoan phi gao dich theo bidu phi giae dich cia MBS quy dich img théi ki

Thuié TNCN phii chiju khi piao dich chimg quyén: Theo théng béo s 1468BTC-CST
Treedmg hop triede ngey ddo han, nhé didu tie chuyén nhuomg chimg guyin

Do chimg quysn cd bio ddm dupe giao dich tuomg by nhu chimg khoén co s nén khi

chuyén nhuong chime quvén co bio dam thi thu nhdp tir chuyén nhuone chime quvén 58 ip



dung thué v&i chuyén nhuong chimg khodn, duge xic dinh biing gid t chuyén nhuong chimg
quyén ¢ bao dim timg 1dn nhan vor thué sudt 0,1%. Trong d6:

Gid 11 chuyén nhuong chimg quydn cb bdo ddm timg 13n 14 gid khop lénh chimg quyen
trén 84 mao dich chimg khoan nhin 50 luong chimg quyen.

Vi dy: Nha dau tr mea 100 chimg quyén musa cf t3i sén co so L e phigu cia Cong ty
C4 phin ABC (ABC) v&i gia 1.600 VND/chimg quyén, t7 18 chuydn 88 14 2.1, gi& thue hién
[4 28 900 VIND

- NEéu nha diu tw bin chimg quy#n mua tai mire gia 2,000 VNB/chimg quyen thi s thus
phai ndp la 2000 x 100 x 0,1% =200 YND,

b, Tredmg hop tnedc ngay dao ham, chimg quyén bi hiy niém yéi

Thu nhip tir chuyén nhuomg chimg quyén dwoe xic dinh bing gid tri chuyén nhuong
chimg quyén cé bio dim timg An nhin véi thué sult 0,1%

Theo quy dinh tai didm a, b, ¢ khoan 1 Pidu 9 Théng tw sd 1072016/ TT-BTC ngay
20/06/2016 ciia B3 Tai chinh huéng din chio bén va giso dich chimg quyén cé bio dim thi
gid chuyén nhugng chimg quyén ¢b bao dim la:

- (iid mua lai theo mirc ga thi tréme cia 16 chite phit hinh thing qua hoat dna tao lip
thi trnémg nhin i s6 chimg quyén (trede ngay hiv nidm yét ¢d hidu hee); hodc

- (i thanh todn chimg quvén do to chire phit hinh céng bo nhin 56 luong chimg quyén
(=au ngay hiy mém vét eb hida lue),

Gia thanh todn cia chimg quyén theo quy dinh tai khodn 3 Diéu 9 Théng tr sb
7201 TT-BTC

Wi du Vén gid thist treng tr tai vi du ndu trén;

- Néu chimg quyén bj hity niém yét vi to chirc phat hanh cong b gia thanh todn chimg
quven 1 2000 VNEYchimg qu}'én thi 50 thu# phai ndp [2 2.000 x 100 % 0,1% = 200 VND.
¢ Tai thin diém mhd ddu nue thuee hién quyén

Do hign hinh méi quy dinh ducge thire hién quyén chuyén giao bing tién nén thir diém
phat sinh thu nhap 13 théi diém nhi diu tw thyc hién quyén. Tai thai digm thye hién quyén
chuyén giac bing tién, thu nhip cia nhi diu tr ip dung mirc thué sudt 0,1% trén @i tr
chuyén nhuong chimg quyén ¢d bdo dim timg ln. Trong 46, gid tn chuyén nhuong chimg
quyén cb bio dim rimg 14n bdng gia thanh toan cia chimg khodn co s& nhin (s6 luymg chimg
quyén chia ty 18 chuyen doi)

Gid thanh todn cia chimg khodn co s& do 5& giao dich chimg khodn cong bo theo quy
dinh tai Bidu 14 Thing tu sd 1072016 TT-BTC

Vi du Vi gid thiét tuomg tu tai vi du néu trén, gig thanh todn cia tii sin co s (ABC)
do 8¢ giac dich chimg khodn cing b tai thin didm thye hign quyén 13 32.500 ddng/cd phitu,

S4 thué nha diu tr phai ndp khi thue hign quyén 1

32.500 % (100 : 2) % 0,1% = 1.625 VND
9.  Hoat djng 1o lip thi trrimg

Nhim 43m béo thanh khodn cho cic chimg quyén dang lun hinh, MBS cd nghia vu tao
lap thi trutmg cho che chimg quyén do MBS phit hink, cu thé
a  Nghia vu vét gia tao ldp thi trnmg

MBS tham gia 43t lénh tao 13p thi tneémg trong vong (05) phist ké tir khi e mdt trong

cac sy vigo sau ddy xdy ra:
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- Chi ¢t 1énh bén mua hodc bén bin chimg quyén,

- Khéng co lénh bén mua va bén ban chimg quyén;

- Ty 12 chénh léch gia tén thi trubmg vugt qua 3% Ty 1@ chéch léch gia la v 13 phan
trém ciia {gid chio ban thip nhat - gia chao mua cao nhat)/gia chao mua cao rhit,

Khi tham gia d3r lénh, MBS cam ket tuin thi-

- Khoi lugng mdi lénh i thigu ia 100 chimg quyén,

- Loai lénh sir dung la lénh gion han;

- (ia dat 1nh dim bdo kbdng vuot oy 18 chénh l&ch gia 3%,

- Trutmg hop khéag c6 lénh mua va lénh ban chimg quyen, MBS s& tisn hanh yét ma
hai chidu (dit ci lénh chio mua va lénh chio bén);

- ‘Thiri gian ton tai cia 1énh trén hé thing giao dich thi tidu 1a mdt (01) phin.

Mién trie nghia vu yét gid tao Iip thi reimg

Trong cac truimg hop saw, MBS khng phii thye hién boat dong tao lip thi tnmg;
Dot khip 1énh dinh kv xac dinh gid mé cira, nim (05) phit diu sau kb két thic do
khép lanh dinh ky xic dinh gia md cira va dot khop lénh dinh ky xdc dinh ga dong eles;
Tai s4n co sé el chimg quyén bi tam ngimg giao dich;
Khi gia Iy thuyet cia chimg quven dupc tinh theo cong thire néu tai bin cio bach
clia MBS nhd hom hodc béng 10 dong;
& luong chimg quyén trédn tal khodn tao Lip th neme khéng dap (mg 56 luomg th
thidu 100 chimg quyén, MBS dige mida dat lénh ban;
Khi chua co chimg quyeén nao dupc luu hanh (truimg hop MBS chua ban dugc
chimg quyén nio cho nha diy tr), MBS dwgc mién ditlénh mua;
Trutmg hop thire hién hity niém yét chimg quyén, MBS dioc mign dit 1énh ban;
Gid chimg qujrén @ng kich tran (du mus trin), MBS dupc mién dar 1énh ban hodc
Gia chimg quygn gidm kjch san (dur ban san), MBS duge mign 43t lénh mua
Gia chimg khodn co s& ting kijch trin (du mua tran), MBS duge mién dit lénh bin
dii v chimg quyén mua,
Gia chimg khodn co 56 mam kich sin (dir bén sin), MBS dugpc mién dit lénh mua
i v chimg quyén mua;
Chimg quyén dang ¢ wang thii o 13 tir 30% wé léa (tic chimg quyén mua dang oo gia
chimg khodn co 5& cao hon 30% 50 v gid thue hidn), MBS dugc mign dit [énh ban,
Trong muéni bon (14) ngay trude khi chimg quyén dio han,
Khi sy ra cie sy kién bat khi khéng nhy thidn tai, hda hoan, chién tranh |
Cae tnrimg hop khie duge 8& Giao dich Chimg khoan ap dung sau khi ¢d ¥ kien
chép thuin cia Uy ban Chimg khoin Nhi nude

QUAN TRI RUI RO CHUNG QUYEN CO BAD BAM

Quy trinh quan tri rii ro
Viéc phat hanh chimg quyen cd bao dém tar MBS tufin thi theo Nghi quvét Da b
déng co ddng
Hi ddng qudn trj dinh hudng chinh sach vi chidn lwge quin tr i ro, phé duyét han
mirc, phiemg in phit hanh chimg quyén ¢o béo dim, cic gioi han phong ngira rii ro
vi giim sat vide trién khai quin tri riii ro trén toan hé thing.
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- Bean digu hanh xdy dymg hé théng quy trinh tic nghiép, quy trinh quén trj r o hoat
déng phat hanh chimg quyén co bdo dim Phin cong trich nhidm va gidm st thue
hién didm béo tudn tha quy dinh vé hoat déng phat hanh, hoat déng phéng ngira rin ro
vl hoat ddng tao Lip thi trrbng véi chimg quyen,

- MBS thue hién phit hinh chimg quyén trong giéi han von khi dung, thyue hign kv qud
dim bdo thanh toin tai ngin hing hee ki i thidu 50% gid i dy kign chio bin vi
thye hién hoat dong phong ngira nii ro béng chimg khodn co ¢ holic chimg quyén c6
cung chimg khodn co sé theo ding quy dinh,

- Quy tmich quin tr i ro chimg quyéa cb bio dim bao gbm cic bude:

* Bunve 1! Lia chon va thim dinh chimg khoan co sé, thim dinh phuomg an phat
hinh chimg quyén,
» Budc 2 Xy dymg phuong dn phéng ngira ri ro vii chimg quyéa,
* Bude 3 Gidm st v@ thye hign phuong an phédng ngira i ro ddm béo kha ning
thanh todn ty ngdy ddo han chimg quyin,
Z.  Phuomg an phong ngira rii ro dy kién (Muc dich phéng ngira rii ro,Phwong dn
phing ngim rai ro ting quat)
2.1. Muc dich phong ngira rii ro:

- Dé dim bdo khi ning thanh toan cho ngwii st hitu chimg quyveén, han chs mot cich

hidu qui nhimg ton thit do rii ro gy ra
2.2. Té chire thye hién phang ngira rii ro;

Ban diéu hinh:
Chi dao xdy dymg hé thing quy trinh tde nghiép, quy trinh quéin tri nii ro hoat ding
phat hanh chimg quyén r:.n:': bio ddm. Phin efng trach nhiém va giam sat thye hida dim
béo tudn thd quy dinh vé hoat ddng phat hinh, hoat ddng phong ngim ni ro v hoat
déng tao 1ip thi trudmg von chimg quyén.

B phiin ki€m sodt nii bi:

- The hién kim tra vi gidm sit hoat d3ng phit hinh chimg quvén, hoat ddng phéng
ngua rii ro, hoat ding tao 1&p thi tnedmg va thanh toan theo ding quy trinh tic nghiép,
quy trinh quin m i fo cda Cong ty.

B§ phiin quan trf rai ro:

- L& du méi tiép nhdn, nhin dién, do luomg, dinh gia céc rii ro tigm dn oo thé xdy ra
trong viéc phit hanh chimg quyén ¢ bio dam;

- Tham muu cho Ban Téng gam 85 HPQT céc bidn phip ngin chin, phéng nglra va
it 1§ it ro thanh todn, gidm thidu i da thidt hai cho MBS va ddm béo thanh todn cho

nha diu tu
Nhin s tai bd phiin truc I:iép giiim sit hoat djng phing ngim rii ro cho chimg
quyén:
mﬁﬂ CHN Kinh | | Sa nim kinh.
| Hevidte | G Viminede || GO e bhokn | nghiim
Mguyen Dinh Duomg | Chuyénvién P. QTRR | CFA Charterholder 6 nim

I.ifﬁturh tie thye hign tong quait
- Hoat ddng phimg ngira rid ro duge thye hudn trén té khodn tu doanh cha MBS,



- Chimg khoin phong ngira mii ro:

s (Chimg khodn co siv cia chimg quyén: MBS dp dung phuong phip phong ngia
rini o trung hoa delta: ciing véi vide phat hanh chimg quyén, MBS & dong thin
thyre hién cac giao dich mua bin chimg khodn co sé dé gitt cho vi thé ciia MBS
4 trung hoa delta khi gia chimg khodn co s thay d6i

» Chimg quyén cia céc 1o chirc khéc cé cing chimg khoan cor 56

- Vi thé phing ngira riii ro

P=DeltaxOl/k

Trong dd;

o P 55 luong chimg khodn co 3¢ dy kién nim g dé phong ngia ri ro che chimg
quyén.

e OF SA ligmg chime quyén dang luu hanh ciia det phat hanh,

o k- Ty 1échuyén di cha chimg quyén

o Delta Hé sb phbng ngixa ria ro delta, li gid trj thay di cita gid chimg quyén img
véi mit thay doi trong gia chimg khodn co so, dugc tinh dua trén cong thic
Black Scholes.

Gid tri hé s delta dgre tinh todn theo md hinh Black Scholes nhir sau:

Bl voi chimg quyén mua: Delia= Nrdl)

Trong di

Delta 14 gid tr] delta cla chimg quyén mua

Nyd1) 1a xac suat phin phoi chuin tich Iy, vdi d1 duoe xac dinh theo cong thuc
Black Scholests mue VL1 cia bin cio bach nay.

- MBS thyre hién phang ngira riii ro thyre té biing cic tai sin sau diy: chimg khoan
oo 50 thyc o dung cho muc dich phong ngira rin ro vahodc chimg quyen co cung
chimg khoan cor s do th chire khic phat harh vi/holic sb tidn di ndp trén ta1 khoin
tu doanh cia MBS ddm bao tudn thi quy dinh cia phap luit. Cach thic quy di/xac
dinh vi thé phong ngira rii ro thyc & cia MB:

PT = SL CECS thyo oo (pl) + SL CKCS quy 451 tir chimg qepidm od edng CRCS ciia 18 chise e
phedthdnh (ol + SL CKCE quy S0 i tidn rgip trdn i bhodn tye doant (p3)

Trong da:

» pl: 56 lugng CKCS thyc o6 trén tai khodn ty doanh cia MBS;

* p2; 50 lugng chimg quyen b cing chimg khodn co s& cia t5 chire khic phat
hanh cé trén tai khodn ty doanh cia MBS chia cho t 18 chuyén ddi cia chimg
quyen do to chitc khic phat hinh,

e p3, Gid tr) tién ndp vao ta khodn ty doanh cha MBS cho muc dich phong ngia
rit ro chia cho @i d6ng cira chimg khodn co s tai ngéy tinh todn

- MBS cam két tudn tha quy dinh cia phip lujit vé viée duy tri chénh léch v thit

phing ngira rii ro Iy thuyét vi vi thé phing ngira rii ro thue te,
VILCAC BOI TAC LIEN QUAN DEN BOT CHAO BAN
Nein Do ux b
- Ngin hiang Throng mai cb phin Diu tw vi phat trién Vigt Nam - BIDV (%)
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- Bia chi: Thip BIDV, si 74 Thy Nhujm, phuimg Trin Humg Do, quin Hodn
Kiem, thanh phi Ha N§i. Viét Nam

{*) MBS cam kit khing phai ngweit oo lién guan vwai Nedn hang e ky
IX. XUNG BOT LOIICH

Ching t&i va cac cing tv con, chi nhinh cia chimg tdi tham @ma vao mdt loat cac hoat
b the e che théng tin quan trong vé& Céng ty, chimg khodn co s hofic phit hanh, cip nhit
cdc bao cédo nghién efu vé Cong ty, chimg khodn co sé. Che hoat ding, thing tin, cie béo cdo
nghién ciru nhu viy co thé lién quan hodc énh hudmg dén Céng ty, chimg kho&n co & va co
thé gy ra nhimg hiy qud bit lon cho nhi ddu tu hodc tao ra méu thudn guyén o lién quan
dén vide phat hanh ching quyén. Ching téi khing co nghfa vu ofing b8 nhimg théng tin nhe
vy va o the phﬁl_ hinh bao cio nghién elru, tham ma vio bit ki hoat déng nao nhe viv mi
khing lién quan dén viéc phét hanh chimg quyén
X. CAMKET

Ching t6i cam ket chiu trach nhiém hodn toan vé tinh chinh xéc, mung thuc cia ndi
dung thing tin va cdc tai lidu dinh kem trong bin céo bach nay.
XL PHULUC

(Gidy phép thanh lgp va hoat déng ciia 13 chire phit hink)

(Bridu 1¢ ciia 16 chire phat hink)

{Bde cdo i chinh kiém todn nédm géin nhdr ciia 16 chirc phat hanh)

(Cae fai fidu lién guan khdc)

Hi Nii, Ngiy A b thing Fnidm 2020
PAI DIEN TO CHUC PHAT HANH

34



XAC NHAN CUA NGAN HANG LUU KY

Chimg 181 xdc nhin thye hién viée lru ky, giam sit tai sin do 10 chirc phét hanh chimg quyén

ky quy dé bio dim thanh todn cho cic chimg quyen di phat hanh theo ding cac nghia vu

trich nhiém cia Ngan hing I h’rw trong Thong nr 107 vé Hudmg din chio ban va
S

gino dich chimg quyén cb bio dam,

R

Nyi Bhi Bhaa Goic
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