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THONG BAO PHAT HANH CHUYNG QUYEN cO BAO DAM

(Gidy ching nhén chao bén chirng quyén sb 167/GCN-UBCK do Cha tich Uy ban
Chirng khodn Nha nudéc cép ngdy 28/08/2020)\

Tén tb chirc phat hanh: Céng ty Cé phan chirng khoan MB
Dia chi tru s& chinh: TAng M-3-7 Sé 3 Liéu Giai, Ba Pinh, Ha Nbi
Sé dién thoai: 024. 3726 2600

S6 Fax: 024. 3726 2755
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Théng tin v& chirng quyén phat hanh:
- Tén chirng quyén: Chirng quyén CTCB02MBS20CE
- Tén (ma) chirng khoan co s&: TCB
- Té chirc phat hanh chirng khoan co s&: Ngan hang TMCP Ky thwong Viét Nam
- Loai ch*rng quyén (mua/ban): Mua
Kiéu thuc hién (chau Au/My): Chau Au
- Phuong thirc thuc hién chirng quyn (tién/chuyén giao chirng khoan co sé): Bang
tién mat
- Ngay phat hanh: 03/09/2020
- Thoihan: 3,5 thang
Ngay dao han: 18/12/2020
Ty |& chuyén abi: 2:1
- Gia thuce hién: 20.000 déng
Gi4 tri tai s&n bao dam thanh toan: 1.900.000.000 déng
Sé lwong dang ky phat hanh: 2.000.000 chirng quyén
Gia phat hanh: 1.720 déng/chirng quyén
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Sé Iwong chirng quy&n da phat hanh (trwdng hop théng bao phat hanh bd sung):
Khéng co

9. Sé lwong dang ky mua/lan: Téi thiéu: 10 chirng quyén, Téi da: 300.000 chirng



10.

11

12.

13.

quyén (Cac khach hang c¢6 nhu cAu mua thwe hién dang ky, hé théng MBS sé kiém
tra han mlrc sé lwgng CW phat hanh con lai, va dirng tiép nhan dang ky mua khi sé
lbgng phat hanh hét).

Thoi gian nhan dang ky mua: Tl 10h dén 14h30 ngay 03/09/2020

. Dia diém nhan dang ky mua cb phiéu va céng bé Ban céo bach:

Nha d&u tw co thé thye hién mua qua céc hinh thikc sau:
+ Qua kénh Online: Nha d4u tw truy cap http://stock24.mbs.com.vn hodc ding
ky mua qua &rng dung MB Bank va MStock24.
+ Qua mang luéi S& Giao dich/Chi nhdnh cla MBS: Chi tiét lién hé, dia diém
Nha dAu tw vui ldng xem tai thong tin trén website clia MBS.

Ban cdo bach da dwgc UBCKNN chép thuan: Nha dau tu tham khao tai website
clia MBS https://mbs.com.vn

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

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

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

Chi nhdanh NH: BIDV - Ha Thanh

Bia chi: S 74 phé Tho Nhuém, Phuéng Tran Hung Pao, Quan Hoan Kiém, Ha Nbi
S6 DT: 024.39362086  Fax: 024.39362095

Cam két thire hién nghfa vu clia tb chirc phat hanh déi v&i nha dau tw:

MBS cam két thirc hién céc nghiia vu theo dling cac noi dung da cam két trén Ban

Céo bach dwec UBCKNN chép thuan da dwoc MBS cong b cong khai trén trang
website ctia MBS.

Ha Néi, ngay (1 | thdng (ndm 2020

Dorin Fai Fba




BAN CAO BACH

CHAO BAN CHUNG QUYEN CO BAO PAM

- Tén chimg quyén- CTCBOZMBS20CE

- Tén {md) chimg khodn eo s TCB

- Td chirc phit hanh chimg khodn co s MNgiin hang TMCP Ky thuong Viét Nam

- Lom chimg quyén: M

- Kidu thye hién: Chiu Au

- Phuong thie thue hidn chimg quyén: Thanh toan tién

- Thin han: 3,5 thang

- Mgdy phat hinh: Trang vong 03 ngay lam vige ké tir npay
dupe cap Gidy chimg nhiin chéo ban
chimg quyén

- Mgiiy gieo dich cudi cing; Trude ngay dao han 02 ngiy giao dich

- Ngiy 340 han 3.5 thang ké tir ngdy phat hanh

- Ty 1& chuyeén &bi: 2:1 (02 chimg quyén quy do1 quyeén mua
01 eo phigu co s&)

- Gid thure hién 14,000 — 33,000 VNDJch phitu {Gia thue
hign chinh xic 58 duge cong bo tar Ban
Thong bao phat hanh)

- (Gia tr] 13 sdn bao dam thanh todn: Téi thitu 50% gih trj chimg quyén duge
phép chao hén

= i chao ban 1.000 - 4000 VND/chimg qu}'Erl (Cna

chio ban chinh xac s& duoc cong bo ta
Bin Théng bao phit hanh 3 ngdy phit

hanh chimg quyén)
- Tong 56 lugng chao ban 2.000.000 chimg quyén
- Tong gia trj chao ban- 2.000.000,000 - 8 000.000.000 Y ND

TO CHU'C PHAT HANIE:
CONG TY CO PHAN CHIU'NG KHOAN MEB

Dia chi: Tang M-3-7, 56 03 Ligu Giai, phutmg Lidu Gias, Ba Binh, Ha N&i

Pién thoai:  (R4-4) 3726 2600 Fax: (Bd-4) 3726 2601

Website : wiww imbs com, viu

Bloomberg MBSVY=GO=

Phy trich cong b thing tin:

Hotén: Phimg Thi Thant Ha S dign thogi: 024 3726 2600

NGAN HANG LUU KY:

Ngdin hiing Thuong mai cé phiin Bin Tw va Phét Trién Vigt Nam - BIDV(*)
Dia chi: BIDV Ha Thinh, 50 74 Tho Nhudm, phuimg Tran Hung Pao, quin Hodn
Kidem, thanh phd HA N§i, Viét Nam

* MBS cam kér khing phdi ngwci cé lién gquan voi Nedn hang ho by
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NOI DUNG BAN CAO BACH

. CACNHAN TO RUIRO
1. Rii ro chung

Nhi dau tu cdn doc bén cio bach nay va che ti ligu kem theo dé nim vimg cac ndi
dung coa chimg quyén co bio ddm, céc rii ro di kém véy vide diu tu véo chimg quyen cb bie
dam, dng thir danh gia sy phi hep cia khodn diu tu vio sin phim chimg quyén co bao dam
v muc tién diu tr va tinh hinh 141 chinh ciia minh. Nhi diu tu duge khuyen nghj tham khio
cho chuyén visn tw vén tai chinh, mdi g chimg khua.n hodic chuyén vién phin tich d& ndm
vimg vé cach thiic diu tu vao san pham ching quyén <6 bie dim ndy

Chimg quyén c6 bio dim 14 sin phim ciu tric phéi sinh, co tinh chat phire tap va khéng
phit hop voi cic nhd diu fur thise kinh ngh:qm Chung 61 khing khuven khich nha ddn tu
tham gia diiu tr khi chua hidu r3 sén phém va chwa sin sang chap nhin cie rii ro diu tw duoe
trinh by didn day.

Ching téi khéng cam két thye hign digu tra, nghién ciru lién quan th 16 chire phat ha.nh
chimg khoén co 0. Ngwin s& hiu chimg quyén khéng nén hieu sy phit hinh chimg quyen
nhu mot khuyén ngm ciia chimg 161 lién quan 15 ching khoan co s&. Ngodi a, ngwdi 5G hitu
nén huu ¥ ring cdc cdng ty hodc th chite cb :hung khoan co s hode cic to chirc lién quan
khac khéng tham gia vao soan thao bén cao bach nay
1.1. Rii ro lién quan dén td chirc phit hanh chimg quyén

Riti ro tir gigo dich cia 8 chic phar hanh: To chirc phat hinh luén co the mus I
chimg quyén trén thi truimg va ede chimg quyén ndy co thé duge nim il hodc bi hiy holic
bén lai. T chirc phét hanh cé thé thye hién cdc gao dich 8¢ phong ngira i ro va giso dich
nay of thé dnh huong dén gia chimg quyén

Riti ro thanh todn; Wha dau tir can oo ¥ ring trong qua trinh phét hinh chimg qu}'gn
mic di nhimg tisu chudn khit khe v& kha ning thanh todn phii ludn duoe chip hianh béi 1o
chirc phét hitnh, ludn o ta i ro 18 chire phat hanh bi mit khi niing thanh toan va khéng the
thye hign quyén cho nha diu tu. Trong trutmg hop 16 chire phat hanh mat khi ning thanh toan
hodic khing dit ti sin & thanh tofn thue hién chimg quyén, vife gidl quyét quyen o cho
ngutn s hiru chimg quyén duge thue hidn theo quy dinh phap ludt lién quan

Ruii ro chimg quyén b huiy niém pét Trong trudmg hop th chirc phat hinh bj dinh chi,
tam ngimg hoat dong. hop nhat sip nhip, gidi :hé phé sin hodc by thu hoi Giay phép thanh
lip va hoat ding, chimg quyen s& bi hily niém yét Do do ton tai i o chimg quyen by hiv
trurde ngiy dao han,

Riti ro tir vige thire hign sie tw chi ctia 10 chibe phat hanh: Ngutn s hitu chime quyén
nén I ¥ ring chimg téi cd quyén ty chil trong céc hoat déng kink doanh phi hop vii didy
khodn trong Ban cio bach néy va co th dnh hwémg déa gia ching quyén. Trong céc su kidn
bi mua lai hodc thay dbi cdu tric doanh nghiép lién quan ton quyén loi cia ngudi sir hin
chimg quyén, chimg i ¢é quvén lua chon céc hoat dang lign quan i chimg quyeén ma ching
i cho ring phit hop. Ngutn sé hiru khing 6 quyén bube ching téi thyre hign cac hogt dong
lién quan 161 giao dich hodic thyuc hidn quyén cia chimg quyén, Té chire phat hinh cam kot =3
dua ra cic quydt dinh mang tinh cin wong Néu chc bén litgn quan dén cie nghla vy vii 1
chirc phat hanh khéng thé 83m bdo dwee cic nghia vy cia minh thi diéu ndy ob thé dnh hudng
dén ket qud hoat dong lign quan té chimg quvén,
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R ro do méu thudn quyén loi: Té chire phit hanh tham gia vio nhidu hoat 88ng khae
nhau cé th ghy ra miu thofin quydn 1ol vii ngwin sé hile To chirc phét hanh khéng ob nghia
vip cing b thing tin lién quan toi cic hogt ddng giao dich, tr véin, thire hign quyén, méu
thufin quyén lgd. T chire phit hanh luén ob the phét hénh va nigm yét che chimg quyén khic
ot kha niing anh hidmg dén gia chimg quyén

Rt ro bdo mdi thong tin: To chirc phat hanh cam két cb ging hét sic d& dim bao su
béo mat cua théng tin khich hing, tuy nhién 1 chirc phit hanh khing cam két cd thé cung cip
su bap mét hoan toan doi vin che thiing tin nay
1.2, Riii ro lién quan 0én sin phiim chimg quyén

R ro déu te chung: nguoi st hite nén o kidn thire vé phuong phip dinh pid cia chimg
quyén va chi nén giso dich sau khi d8 xem xét cén rong Chimg quyén 1a sin phiim phith hop
virl nha dau tur hicu rd v& chc ridi 10 va céc co ché gia lién quan, Mt khodn din or véo chimg
quyén khing tuomg dwong vor mét khodn ddn nr vio i sin o s Mae dis Ion nhuéin ciia mit
khodn diu te vio chimg quyén lién quan mét thiét toi thay d0i trong zid cla thi sin co 59, su
thay d0i cita chimg quyén 81 vé1 sir thay doi gid thi sin co sir oo thé khang tueng duomg.
Dén biy cao etia chimg quyén ¢6 nghia réng nguoi & hiku 5% ¢6 rli ro ddu r cao hon so vér
din tr cln e gid tri vaD tai sén co sk,

Faii ro do thod gian ddo han cia chimeg gquyén: Do chimg quyvén ¢6 thin gian dao han
nén gid cha chimg quyén co the bj gam ki dén gan ngay dio han cla chimg quyén va mie
gidm gid niy co the 58 kha lén. Néu nhi déu nr ndm giir chimg quyén dén ngay dio han vé gis
thanh todn nhé hom hode bing gia thye hign quyen thi gia cia chimg quyén s bing khing,
khi db nha diu tr s& chiu mit khodn 18 bing ding s6 tién di bo ra 4 mua chime quyén Vi
vily, trisve khi quyét dinh ddu tr vio chimg qu],'én, nhi diu tir cén nghién cin ki xu the bign
dong gid cla chimg khodn co s& trong khodng thin glan edn hidu lue cda chimg qu;rén.

Riii ro vé gid- R ro vé gia 1a rin o do sy thay di ga cia chimg quyen. Sy thay ddi gia
ciia chimg quyén phu thude vao nhidu yéu 16 nhu gia coa chimg khodn co 58, mirc 48 hién
dong gia chimg khoin co sé, thoi gian con hiu lue cia chimg quyén, 18 sulit, cb tie cia
chimg khoan co so,... Trong d6, yéu 1o quan trong nhét chinh 14 gid cia chimg khodn co sd,
Ngodr ra, pa cta chimg quyen con phy thudc vao yeu t0 cung ciu cia lh; trudmg vé chimg
quyén. Mic di 15 chirc phat hinh thutmg phat hanh khé ILn:Ing chimg quyén ﬂm:u khéi lugng
i3 ding ky vin Uy ban Chimg lh-:}ﬁn Nha nude, tuy nhidn, 6 chite phat hanh vin c6 the ting
khoi luwgng cung fmg chimg quyén thing qua phuong thire phit hiah bd 5ung chimg quyén
mién l4 han mirc phat hanh chimg quyén d5 chua vurgt qué han mie phat hanh 0i da theo quy
dinh ctia Uy ban Chimg khodn Nhi murde. Vide phat hanh thém ndy cb thé dnh hudmg dén gia
cia chimg quyén,

Ruii vo e tinh don bdy: Dt vao chimg quydn chi lign quan dén sy thay ddi gia coa
chimg khoan co 50 chir khng phi diu tu trye tiép vao chimeg khodn eo s&, do d6 nha diu tr
dwoe hudmg loi tir tinh chit dén biy cda chimg quyén khi ¢b thé nhin duoc toan bb su thay
401 gid ciaa chimp khodn eo o trong khi ehi phii bd ra mit p-hﬁn chir khing phdi toan bd ma
ctia chimg khodn co s, Ngodi ra, tf 13 thay dbi gid ciia chimg quyén trén thi trudmg o6 thé lén
hon & 16 thay dbi pid cia chime khodn co 56, vi vy nha diu tr ¢o thé 15i nhigu hon hodc 15
nhidy hon 20 wén vide dau tur trpe tnép vio chimg khodn oo ad

Ridt ro tharh khodn: 13 nii ro xdy ra khi nha ddu tir khdng tha ban chimg quyen & mir
gih mong mudn do thi trwdmg thidu thanh khodn 481 véi chimg quyén d6. Thanh khoan cia
chimg quyén phy thude vio cung cu thi thuemg va higu qua hoat déng cia to chire tao 1ip thi



truimg, Mic dii 18 chire phit hinh cam két 58 thire hién céc cong tac tao Lip th treomg va cung
cip thanh khodn cho th truémg chimg quyén, tb chic phit hanh khing cam két thi truomg
giao dich clia chimg quyén & sdi ding.

Ouyén i i diu ne: Nha déu tr sé hiru chimg quyén khéng 6 quyeén lon nhu ¢o ding
s hiru chimg khodn cor 54, bao gbm nhumg khéng gidi han quyén tham du Dai hin dong co
dng, nhin cb tic, quyén mua ¢ phicu phat hinh thém, hode cac quyén khic phat sinh 1l
chimg khodn co 5.

Riti vo Jhi e chon chimg quyén la cong cu phing ngim rii ro. (na chimg quyen ludn
¢t thé thay ddi nguoe véi ki veng cla nhi diu tr s6 hiru chimg quyén, do do chimg quyen
khéng d4m bdo 58 luon 12 mbt cong cu phong ngira ri ro hidu qui cho nha &t 5d hilu
chimg quyen.

Laew v thué

Theo Céng vin 1468/BTC-CST cia Bo Tai chinh vé chinh sach thue dbi vor chimg
quyén ¢t bao dém, trong truimg hop trudc ngiy dao han, nha dAu tu chuyén nhugng chimyg
quyén thi thu nhiip tir chuyén nhuong chimg quyén s& ap dung thué ddi v&i chuyén nhugng
chimg khodn, duge xéc dinh bing gia chuyén nhuong chimg quyén ci bio dam timg an nhin
() v thué sufit 0,1% (Trong db gia chuyén nhuong chimg quyin ¢ bio dim timg lan 14 gid
khdp 1énh chimg quyén trén 5& giao dich chimg khoan nhin (x) S& lupng chimg quyén).

Mit khéc, trong tretmg hop nha dhu tir thyre hién quyen tai ngdy ddo han, tar tho digm
thure hign quyén chuyén giao bing tin, thu nhép cla nha diw tu dp dung mirc thué suat 0,1%
trén @ chuyén nhugng chimg quyen co bio ddm timg lan (Trong &6, gid chuyen nhugmg
chimg quytn cb bio dam timg lin bing gia thanh ton ciia chimg khoan co & nhan {x) (8h
lugng chimg quyén chia () cho Ty 1& chuyén ddi).

Truémg hop nha diu tu ndm giif chimg quyén co bao dam va thye hign quyEn tal ngay
4o han, thu® phat sinh 58 cao hom nhigu lin so vai viée chuyén nhuong chimg quyen trude
ngay (o han (vi dy minh hoa tai Muc VL8.2), frong mét st tnromg hop ca thé lam nha dau
bi |8 khi thué phat sinh nhiéu hon lgi ich nhén duge tir chimg quyén, khi 86 To chic phat
hinh 58 cé quyén truy thy thué dbi voi nha diu e nim giir chimg quyén tai ngiy dio han,

1.3, Rai ro lien guan dén chimg khoin co sé

Mt 56 sy kien x4y ra (bao gbm va khong gidi han vige phit hinh quyén, phit hanh cd
phidu thudng hodic phin phéi tién bén Céng ty, chia nhd hodc hop nhéit chimg khedn co 5o
hodc s kign tal cdu tric dnh hudng tin Cong ty) co thé din dén viéc ching thi phél diéu chinh
cie didu khodn ciia chimg quyen. Tuy nhién, ching th khéng co nghia vu phéi dieu chinh cic
didy khodn va didu kién cha chimg qm-én cho moi su kién lién quan 151 chimg khoan co &0
Bit ki sw didu chinh hofic cie quyét dinh khing ditu chinh d2u 58 co the ding o gii tri cila
chimg quyén Viée didu chinh chimg quyén 58 duge thye hién theo quy dinh phap Tudt. Mol
ra, mit 50 &y kién xiy ra (bao gbm chimg khodn co s bi iy niém vét hofie tam ngimg glao
dich) din dén vigc chimg quyén bi hity niém yit hoje tam ngimg giso dich theo quy dinh cia
phap ludt.

2. i ro die thil lién quan t6i th chire phit hih chimg quyén
2.1. Rili ro vé hoat ding cung ciip dich vu mii gidi

Hogt diing mdi gidi 14 mang kinh doanh dwge MBS t3p trung trong yeu, diy la ming
hoat ddng mang la v thé cho cong ty chimg khodn nén lubn duoc MBS dat ra muc tieu wee th
phén & nhom din didu thy truomg. Pi kém vin myc tiéu kinh doanh can, MBS nhin thirc diy
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ciing 14 mang kinh doanh tiém &n cée rii m lém, trong d8 cée rii 1o trong véu nhur ni ro dao
dirc nghé nghidp, rii ro sai sbt, nhim |&n khi thye hién giao dich cia khich hing. .

D2 hin ché va gidm thigu 1 da cic rii o trong hoat ddng ndy, Céng ty xiy dung hé
thisng quy trinh, quy dinh kiém soét chiit chE, tit ci cic nghidp vu diu doc kidm soét hai cip;
ting cudmg dua cong nghé hba vao quin tri hopt ddag dé midm thidu véu 15 sai sét clia con
nguii, nhin sy thube hoat déng mi gidi duge tuyén chon, khio sat dinh vi dao tso thudmg
xuyén dé nang cao trinh d& va nhén thirc ri ro.

Mt khiie, céng ty o6 hé thong kiém soat déc lip bao gbm quin tr rii ro, kidm sodt néi
b3, ban kiém soat duge duy mi hoat ding dinh gia dic lip, khach quan vi lign wc lén céc
chuomg trinh 1 sodr ludn phién nham phat hién kip thén v ngdn chin cic sy kign i ro phat
sinh giy thift ha cho cing ty.

2.2. Rai ro trong hoat ding tw vin khich hing

Nhim han ché cie ni ro o5 the phat sinh lign quan dén tinh chinh xéc vi hidu qué cin
dich vu tw viin, tinh kip thin cia théng tin cung cip cho khach hang vi dnh hudmg cia trinh 43
chuyén mon trong chat luong tr vin, MBS tip trung ngudn Iyc lon cho di ngi Nghién cim
win ahin sir gidi, trinh d& chuyén mén cao duoe dio tao trong va ngodi nude, ning cao tinh ki
ludit nghiém ngiit vé dao dirc nghé nghiép.

23. Riii ro vé i tre thi chinh cho khaich hing (rii ro thanh todn)

i voi MBS diy 14 méng hoat déng dem |y nguon doanh thu chiém ty trong lon nhumg
ciing 13 ming hoat dng tiém én ni ro lon nhét.

MBS i xiy dymg mit bd méy quin trj trén co 56 1y lufin chiit ché va rd rang dé gidm
thiéu rii ro tai chinh cho ci MBS vi khéch hing Danh myc cho vay cia MBS duge thim
dinh theo b tiéu chi chudn mye rén co sé nén ting 1i yéu 18 thanh khodn cia cb phidu va gid
tn cor biin doanh nghiép cia cd phidu db,

2.4, Rii ro vé thanh khodn

By [4 i ro nghiém trong 861 van cong ty chimg khodn, xufit phét tir vise Céng ty bi
thigu hut 56 du tién trén tai khoan/mét khi ning thanh khoin d& thanh todn cho céc giao dich
phit sinh trong ngdy nhu thanh todn bl trir v Trung tdm leu ky Viét Nam, thanh todn cie
nghia vu dén han cia cing ty chimg khodn d6i voi doi tac, co quan ban nginh__ Rii 1o nay co
the din dén nguy co cing ty chimg khoan bj dinh chi hoat ding kinh doanh lam dnh huimg
dén cic khach hang dang co tai khodn giao dich tai chng 1y

MBS dc bigt chi trong dén log i ro ndy d2 dam bao khong phiat sinh sy kién rai ro
mat thanh khodn. B¢ kiém sodt duoe loai hinh riii 1o niy, MBS xdy dyng mit hé thang kiem
sodt ngudn von chit ché nhim phin bo vin hidu qua, khong d& xdy ra tinh trang mit cin db
von, da dang dbi tic huy ddng via cho ciing ty d& MBS chi ding v& ngudn vn. xdy dyng hé
thong dinh gid cde chi tidu an win i chinh trong d§ da ra céc clp canh bdo dé xir 1y kip
thiri; thure hign cng the tich 1ap dy phing cho cée kich bén xdu xdy ra
2.5, Rii ro thi tririme

Tai théi diem hién tai, Cong ty C& phin Chimg khodn MB dang thye hign vige ddu tu
chimg khodn niém yét vi chua niém yét bing ngubn vin chi sé hitu eda céng ty. Do dé, bién
ding gih chimg khodn ndi rigng va bidn ddng cla thi ruwdmg chimg khodn néi chung sé 13 mi
rov anh huwdme trre tép 6 két qua kinh doanh hang ndm ciia Céng ty

B han ché rii ro nay, Ban 1inh dao d1 thyre hién ké hoach kinh doanh da dang héa danh
myc dlu e, dong thad Cng tv ciing cb dii ngd chuyén vién nghién el phin tich, dinh gis



trirdre khi thire hign diu te M3t khie, Chng ty ludn tién hanh trich 18p cde khodn du phing
gidm gid chimg khodn mét cach diy di, theo ding quy dinh cta phap ludt Dice nay di giop
MBS tin dung duge cac co hji cha thi tnudng nhiim ning cao higu qud diu hu,

2.6, Riii vo vé ha ting céng nghé théng tin

Giao dich cira khéch hing qua hé thing tryc tuyén chiém ty trong gan nhy toan b khoi
luomg lénh giao dich tai MBS, Ha ting cong nghé théng tin dong vai tro quan trong va nhiing
tiém fn ri ro vé hé thdng cong nghé théng tin cb thé phat sinh nhar

- Mt két ndi, gifn doan giao dich cia khich hang.
- Sailéch, mét s6 lidu cia khach hing
- Xam nhip ciia Hacker lam rdi logn hé thong, khéng dam bao viée bao mit thong un cia
khich hang, cong ty chimg khodn,
1.7. Rii ro canh tranh

Hién nay, tinh hinh canh tranh giita céc cong ty chimg khon ngay cang gay git, dic
bigt thi truimg cé sur tham gia cia cie céng ty chimg khodn lén déa tir Han Quoc Céc cong v
chimg khoan lign tidp dua ra cic hinh thirc d& thu hit khich hang nhu gidm phi giao dich,
tang qud, b tror khi mo tai khodn mdi, trd thué thu nhip ¢4 nhin tir diu w ching khoan cho
nhi dau tu. .

Vi tim nhin trd thinh chng ty chimg khoin hing diu trén thi truemg chimg khodn,
cung cp cic dich vy chimg khodn tht nhit cho khach hing, Cong ty C6 phin Chimg kboin
MB luén sing tao va nd luc khong ngimg mang dén co héi dau tw vé tang trudmg tai chinh
cho timg khach hang va cb déng.

L8 Rui ro nhiin su

Pdi whi cic cong ty host ddng trong linh wire dic thi dor héi trinh 36 chuvén mdn
nghiép vu cao nhir Tinh vire chimg khoan thi déi ngii nhén sw 13 yéu td canh tranh mang tinh
quyét dinh. Gidra cac cong ty chimg khoan thuimg cb xu huimg dich chuyén, thu hig, 161 keéo
nhin vién ciia nhau, tao dp lue cho sy on dinh nhin sw cia Cang ty. Tuy nhién, von chinh sach
&ii ngd phit hop, coi trong chién lwoe phit tnén dao tan, Cang ty tin ring d5i ngii nhin vién
khing chi gin bé lau dii ma con nply céng ning cao chit lwong hon, tigp ste cho s phat
trién manh cia Cong ty trong thol gian 101,

I NHUNG NGUGI CHJU TRACH NHIEM CHINH DOI VU1 NOI DUNG BAN

CAQ BACH
1. Ta chire phiit hinh
Ong L& Viet Hai Chi tich Hbi déng quin tr
Ong:Trén Hai Ha Thanh vién Hgi dong quan tr/Tong giam doc
Onp:Nguyén Vin Hpe K& todn trudng

Ba Nguyén Kim Chung Trudmg Ban kiém soat

Chiing i dam bio ring cic thing tin va sb lidu trong Bin cdo bach nay 1a chinh xac,
trung thire va cam két chiu trach nhiém vé tinh trung thue, chinh xac cia nhimg théng tin vi
séh lidu nay phi hop v&i thue 18 ma ching 19i duge bidt, hodc 43 diéu tra, thu thip mét céch
bigrp 1y,

Ching t8i cé thé cdp nhit hodc sira 85 ban cho bach ndy trong qud trinh phat hanh
chimg quyén d& dam bdo ding cic quy dinh duge ban hanh, Bat ky su cép nhit bo sung ndo
52 dupc cong bd thing tin tai 5¢ Giao dich Chimp khodn.
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2, Ti chivc bdo lanh phit hinh: Khing cb
3. Ti chire tw viin: Khing cb
. CAC KHAINIEM

Chimg quyén cé bio dim (sau diy goi 1at la chimg quyén) 12 hop dong gita nha dau
tur wi th chire phit hinh chimg quyén duge dinh nghia theo khoan | Didu | Nehy dinh sb
60201 5/ND-CP ngay 26/06/2015 cta Chinh phil sita dbi, bd sung mdt sb didu cia Nghj dinh
56 S8/2012/ND-CP ngdy 20/07/2012 cia Chinh phi quy dinh chi tiét va hutmg din thi hinh
mét sb didu cia Ludt Chimg khoan va Ludt sira doi, bo sung mit 50 ditu coa Lujt Chimg
khoén (sau déy goi tit 1 Nghi dinh s6 60/2015/ND-CP),

Chimg khedn co & 1a chimg khodn dugc st dung lim ti sén oo sé cia chimg quyén,

To chire phit hinh chimg khodn eo si 14 15 chire phat hinh chimg khoan lam té sén
co ad cla chimg quyén.

Té chirc phit hinh chimg quyén (sau ddy goi tit 14 18 chic phit hanh) 14 céng ty
chimg khoan phat hanh chimg quyén

Ngin himg hru ki la ngdn hang thue hidén vide luu kY, giam sat té san do 15 chiic phét
hanh chimg quyén ky quy dé bdo dim thanh todn cho cée chimg quyén da phit hanh vi khing
phii [ ngein ¢d lidn quan cia t chire phit hénh theo quy dinh cha phip ludt chimg khodn

Ngurivi 56 hita chimg quyén 14 nhi i tr s6 hitu chimg quyén, dong thén 1& chil ng cb
béo dim mdt phin cia to chic phat hanh vi khéng phéi 14 15 chirc phat hinh chimg quyin,

Chimg quyén kitu chin Au 13 chimg quyén mé nguin & hitu chimg quyén chi duge
thye hién quyén tai ngay dio han,

Gid thye hién i mirc @4 ma ngwn so hi chimg quyén co quyén mua cd quyén mua
chimg khoan co si tir th chire phit hanh, hoBic duwge 16 chirc phat hinh ding d2 xac dinh
khodn tharh todn che nguot s& hire chimg quyén,

T¥ 18 chuyén dai cho bigt 5 lgng chimg quyén cin co 88 quy doi thanh mit don v
chimg khodn cor sd

Ngay ddo han 4 ngiy cudi cing ma nguii sé hie chimg quyén duoc thuc hign chimg
quyen.

Chimg quyén dang luu hinh 14 chimg quyén chua dbo han vi dang duge nim @it héi
ngwin s hiu chimg quyén

Chimg quyen chira lueu hinh 1i chimg quyén &3 phit hanh nhimg cha duge sé hil
bin nhi diu tr. Chimg quyén chira luu hinh duge i kv trén tai khodn eia t6 chite phat hink,

Chimg quyén cd Ui (TTM) la chimg quyén mua cb gid thye hiéa thip hon gid cla
chimg khodn co sd.

Chimg quyén 16 (OTM) la chime quyén mua cf gid thye hién cao hem gig clia chimg
khodn co sb.

Chimg qu}'én hia viin (ATM) li chimg quyen mua co gia thuc hién bing mé cia
chimg khodn co 6.

Vi thé mi chimg quyén cia to chire phét hinh bao gdm tit cd céc chimg quyén dang
| hanh chua duoc thye haén

Vi thé phong ngiva réi vo Iy thuyit 1a 8 luomg chimg khofin co s¢ dy kién clin phai
niim giii d& phong ngira rii 1o cho chimg quyén xéc dinh theo phueng dn phdng ngira i ro
ciia to chire phat hanh



Vi thé phing ngim riii re thiye 1@ duge xéc dinh bing s6 luong chimg khoin co i
hare cé dimg cho mue dich phéng ngira rii 1o, chimg quyen oo cung chimg khoin co 5 do to
chire khac phit hanh va s tién 08 ndp tuong tmg v phin chénh lich gitia vi the phong ngira
riri 1o 1y thuyét va vi theé phong ngira rii ro thue 8 tén 14 khodn ty doanh cia to chire phit
hanh

Delta 14 gi tri thay d4i cia gih chimg quyén img véi mit thay dbi trong gia chimg
khoan co s0.

Céng thire:

Mire d5 thay 481 gis chimg quyin

Mire 4§ thay ddi gid chimg khodn oo sé

Gid thanh tedn chimg quyén khi thye hign quyén li binh quin ia dong cin cia
chimg khodn co s& trong nfim (05) ngay giao dich lién trude ngdy déo han, khing bao gom
ngay dao han

Ngiy ding k§ cudi cing 1i ngay lam vige thir 2 sau ngay giao dich cudi cing tal
SGDCK va 14 ngiy dio han chimg quyén trong trwdmg hop thye hign chimg quyen do dao
han,

Delta =

Ngdy thanh todn 1 ngly ldm viée thir § k tir ngiy ding ky cu cing,
Iv. COHQIPAUTU
i T&ng quan vi nén kinh té Vigt Nam

Ting trudng GDP Viét Nam nam 2019 dat két qui an nong vii e 80 tng 7,02%,
gidm nhe so vai mire ting 7,08% cfia nim. Von FDI gidi ngén ndm 2019 woc tinh dat 204 1y
USD, ting 6,7% so vou nim trude; tong kim ngach xuit nhip khiu hang hoa nim 2019 uoc
tinh dat 516,96 tf USD, trong @4 kim ngach xuét khiu hing hoa dat 26345 1y USD, ting
8.1% va kim ngach hing hoa nhip khiu udéc tinh dat 253,51 ty USD, ting 6,8% so vdi cing
kv nam trunde.

Nim 2020, Thng truémy kinh & Viét Nam trong quy 2 ude tinh ting 0,36% so véi ciling
kv ndm ngodi, GDP 6 thing ting 1.81%, muc tang thip nhit trong 10 nam trong béi canh kinh
t& todn cdu suy thodi siu do Covid-19. Kim ngach hang hoa xudt khau dat 121,2 ty USD, mam
1% o véi ciing kv, kim ngach hing hoa nhip khau dat 117,2 ty USD, gidm 3% so v cung
ki, Can cén thuong mai thiing du 4 t7 USD . Sin xuat cdng nghiép trong thang 6 dé cho thiy
sy phuc hdi tich cue véi mire ting 726 so wi cing ky. Doanh thu ban 18 dich vu va hang hoa
trong thang 6 tang 5,3% so véi cing kv, woc dat 431 nghin ty ddng, giam 0,8% yoy trong 6
thing diu ném

Téng vin FDI vao Viét Nam tir dlu nim dén ngdy 206 dat 15,7 ty USD, gidn 15% so
viri cimg ki, bi dnh hudmg béi sy suy véu chung trén toan cau do tic ding eda dich bénh. Kim
ngach xudt khiu quy 2/2020 dat 58 ty USD, gidm 9% so voi ciing ky, tinh chung 6 thing dau
ném, kim ngach hang hod xuat khiu dat 121,2 t7 USD, gidm 1,1% so vii cling ki Kim ngach
hing hoa nhip khiu trong quy 2 dat 57,7 tf USD, gidm 9,1% yoy, tinh chung 6T2020, kim
ngach nhip khiu wdc dat 117,2 1t USD, gidm 3% so von cung ky ndm ngedi Nhu vay nira
d4u ndm 2020, can cin thuong mai hing hoa xuat siéu 4 17 USD, so véi mue xuit sién 1,7 tv
LUSD 6T2019. Sén xuit chng nghiép trong thing 6 di cho thiy su phuc hoi tich cwe viri mire
tfing 7% so voi cung kv, Chi 56 PMI sin xulil cia Viét Nam d3 héi phuc 1én mie 51,1 didm
trong thang 6, ting tir mirc 42,7 trong thing 5 vi 12 lin dau tién vuet tén ngudng 50 diém
trong 5 thang Sén xuft cing nghiép ting trudmg trér lai phin lén nhé vio sy hoi phye eda nhu
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iy ndi dia, trong khi dé, cdc thi trudmgz xuat khau chinh ciing bat ddu mé cira tré lai gitp =0
lugmg dom dit hang dugc cai thién,

Dy kién trong ndm 2020, GDP du bao tng khoing 4,8% so vén ndm 2019; CPI bih
quin ting dud 4%; tdng kim ngach xudt khiu ting rudmg 4,5% so vii nim 2019, Viét Nam 58
xudt sidu khodng 12 ty USD cho nam 2020,

2. Thjtrrimg thi chinh Viét Nam va co hji diu ter

Thanh khodn toan thi truémg ndm 2019 trung binh vio khoang 4,600 ty déng/phién,
gigm 35% so whi clng k¥, v6i GTGD khép lénh trung binh dat 3.435 o done/phign . Dy bao
nim 2020, thanh khoan chung toan thy trudmg & cb xu hudmg tng trd Lo von mid g dae
khodng 5.024 1y ddng/phidn (+9.2% yoy) dua trén cic yvéu 65 rhe Qud trinh o phin hoa vi
hén von nha nudc 58 duoe ti khéi dong va diy nhanh trong nim 2020, Déong vén diu tr mude
ngodi s& chiy qua cic kéah ETF md phing chi 56, va viéc cho ra ddi cée sdn phim méi nbu
chimg quyen ciing s& lam tang thanh khodn cho thi trrimg,

3. Cohii diw tr vaa chimg quyén eb bio dim

Eriu ur véo chimg quyin c bio ddm (CW), nha du tr o6 thé dwoc huong mot s6 lgi ich
nhir sau:

Tae ding don bdy: Véi chi phi ban din moa CW chi bing mét phéin nhé so véi déu tr
v 1ai sin co 50, nha diu o 43 co thé sb hitu CW mi vin co thé thu duec loi nhudn nhe ki
vong néu diu fr vao tai sén co s&. Hom the, CW cdn cb the dong don bdy, nghia la chi mét
thay doi nhd vé pid cla tai sdn co s ciing c6 thé din dén s thay 431 1én hon vé gis cia CW
wi vi thit mie thy nhiip dat dwee s lém hon, Nguoe lai, mét sur sut gidm va gidh ciin 14t shn co
sér o6 thé din dén su sut gidm lom hom vé gid cia CW, tuy nhién mirc thiét hai 16i da cia CW
chi gion han & mic phi mua CW ban &y Déy 14 co hji cho cac nha dau tu v 30 vin nhd cb
the tigp can duc co phigu cia cic chng ty 1ot trén thi trudmg. Téc dong don biy chinh 14 didm
hép din nhit cia CW

Lt nhwdn khdng han ché, khodm 16 10§ da o6 dink: Piu ta vio CW ob the mang i loi
nhufin khing han ché frong khi khodn 15 tbi da duge ob dinh, d6 chinh 13 khodn chi phi d&
mua CW, Vi du, trong trudmg hop thi trutmg din bién khing nhir dir dodn, nha diu fr o6 thé
ban gt CW d& bis dfip chi phi ban diu hode ndm gil dén khi dio han v chiu khodn 13 t8i da 1
chi phi mua ban diu Newoe La khi ndm gl CW cim cac cong ty co két qud kinh doanh td v
dupe ky vong s& ting trudmg trong fwong lar, nha diu v s co co hdi mua cb phidu coa chng
ty do voi mire gia thip va ban lai van thi i cao & thon digm the hién quyén chon,

Giae dich va thanh todn dé dang: CW tuy 6 dc didm nhir mét sin phdm phai sinh
nhung dupe giao dich nhu mét loai cb phiéu rén san giao dich cb phidu. SGDCK cc nude
co quy dinh bit bude vé thanh vién tao 13p thy truong, o nghia vy yét zid hai chidu lién e,
tao thanh khodn trén thi trudmg, do db nhd diu tr cd thé mua, bin CW duoc dE ding Nha
dau tur khéng ean phai md tai khodn giso dich khic 88 mua/bdn CW. Ngodt ra, cic quy dinh
vié thivi gian, phuong thire giao dich, thanh todn. .. déu twong ty nhy cb phidu nén nha e 1
¢ thé tim hidu sén pham va tham gia gizo dich mt cich d ding va nhanh ching,

Thim ca héi tiép cin cd phidu cho nhi diu fe mede ngodi- Véi CW, nha diu tu nude
ngodl vin oo thé kiém dugc loi nhudn tr vide diu tr vao edng ty ¢6 k¥ vong ting tnréng ma
khing nhat thict phai ndm gitr cd phiéu va wd thanh cb dong cia cdng 1y 4o, qua db nha din
fur mude ngodl 52 khing bi gicn han vé 50 lugmg ¢d phiéu mua vao nhu khi dau tu vao cd phigu
cor 54



V. THONG TIN VE TO CHUI'C PHAT HANH CHUNG QUYEN CO BAO BAM
1. Cic thing tin chung vé tf chite phit hiinh chimg quyén cé bao dam
#  Tém tit qud trinh hinh thinh va phit trién MBS:

Bupc thanh lp t thang 5 ném 2000 bdi Ngin bing TMCP Quin de (MB), Cong ty
€6 phin Chimg khodn MB (tién thin 12 Cong ty CO phan Chimg khodn Thang Long) 1a mét
trong 6 cong ty chimg khoan diu tién tai Viét Nam. Sau 20 nim khéng ngimg phat trién,
MES d& tr& thanh mdt trong nhilng cing ty chimg khoan hang diu trén thy truimg chimg
khoan Viét Nam.

Trong qua trinh phat trién, MBS di ¢t nhimg dong gop khéng nhé cho sir phat trien
che nganh chimg khodn néi riéng va thi trutmg tai chinh noi chung Trong hat nim Lién tigp
2009 vi 2010, MBS 48 vuen lén diin diu thj phan méi gici ta ed hai 56 giso dich: 8¢ Giao
dich Chimg khodn Ha Nd1 va 50 Giao dich Chimg khoan TP. HCM va lién tyc dimg trong
Top 10 thi phan tai cd ha S&. Dge bigt, ndm 2013 danh din mét bude ngodt trong lich si
phét trién cia MBS. B 14 viée hop nhét véi Cang tv CO phan Chimg khodn VIT thanh
Céng ty hop nhit v&i tén poi 14 Céng ty Cd phin Chimg khoin MBE (MBS) Ngay
09/12/2013, Cong ty sau hop nhat 48 duec Uy ban Chimg khodn Nha nudc cap phép hoat
dong, danh dau s thanh cing cia thuong vu hop nhat cong ty chimg khodn diu tiéa trén thi
trutmg, néing cao vi thé cia MBS trén thi truomg chimg khodn trong nude. Tidp tuc phat huy
thé manh v nd luc khéng ngimg, nim 2015, MBS di lot vao Top 5 cdng ty chimg khodn
dimg d4u thi phiin mbi gidi tai cd hai s&. Thang 3 niim 2016, MBS chirh thic nidm yét cb
phiéu trén sin HNX. Véi myc tiéu phat trién bén ving, vuon tim ra thi trdmg quéc t&. Nam
2018, MBS vinh di nhin 2 gidi thudng danh gid danh cho Cong ty Quan IV dau tr tot nhat
Viét Nam va Dich vu Ngin hang dau tu 16t nhat Viét Nam nam 2018 do Tap chi uy tin
Wiarld Finance binh chon. Nim 2019, MBS tiép tuc git hii thanh cdng v sin phim Chimg
quyén cé bao ddm va vinh du nhin Gidi thuéng Cdng ty phit hinh chimg quyen tot nhat
Viét Nam do tap chi quc té uy tin Intemational Finance binh chon

Vi thé manh 13 cong ty thanh visn ciia Ngin hing TMCP Quén 41, duge MB hé tro
manh m& v& nhidu mat tir nhin sy, téi chinh, cing ngha... MBS di lién tuc vuon én dat cac
méde phét tridn méi o v& quy md va nghidp vy, Von didu 12 cia Cong ty tinh dén thai diém
hign tai ld 1.643 310.840.000 dong, trong d6 co dang lém nhit 1a Ngin hing TMCP Quén d6i
(MB), chiém 81,94% von diéu 1§ cia MBS,

Hin nay, MBS tép trung phit trign cac ming hoat déng kinh doanh chinh:

- Dich vu chimg khoan: danh cho khach hang ca nhan va khach hang t6 chirc (1CS)

- Dich vy Ngin hang diu 1

- Kinh doanh trii phidu

Mang ludi chi nhanh vi che phéng giao dich cia MBS d dupe mé réng va hoat dong
et hiu qui tai nhidu thanh phd trong didm. MBS d3 thu hit va phat tridn duoc mdt i ngd
nhin s ning dong trong d6 oo hang trim chuyén gia phin tich va chuvén vién quan hé khach
hing ci nhin va 6 chirc drge 4o tao bai bin, ¢b tir cach dao e 1, khdng neimg phin diy
da cung cfp dich vy v edc gidi phap kinh doanh cho khich hing véi sy cin trong, chuyén
nghiép va trich nhiém oo nhat.

Ciic mbe sy kign quan trong

= « Thinh I§p béi Ngin hing TMCP QuAn Di vii tén goi Cong ty Cé |
INim 2000 1. pisdn Chimg khedin Thing Long (TLS), quy 4 vén didu I¢ 91y ding |
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Nim 2019

Cic thanh tich da dat dugc

Trong qué trinh hoat d6ng, MBS &% cb nhimg bude phit tnén ngoan myc vai nhimg
thanh tich tiéu bidu nhu

. ﬂﬂngdauthlphinmmmmcﬁhm S& GDCK HOSE va HNX
Nam 2010 | ® Bing khen et Thit tusmg Chinh phit cho doanh nghiép d4 ¢6 nhidy thinh
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| 2020 tgi dién din Financial Service Awards (FSA) |

S o

Qui trinh ting viin
Vén diéu 18 ban diu ciia Cong ty Cb phin Chimg khoin MB theo Gidy phép thanh 1ip
vi hoat d6ng =6 11&/GP-UBCK do Uy ban Chimg khoin Nhi nude cip ngiy 09/12/2013 (sau
khi hop nhét gitra Cang ty C& phin Chimg khodn MB v Céng ty C phin Chimg khoin VIT)
13 621.242.800.000 dong
K& tir thin dibm hop nhit dén nay, Cang ty di trdi qua 02 lin ting von didu 1& o
621,242.800,000 ddng lén 1.643,310,840.000 dong, cu thé:
Byt 1:
- Can clr phap ly:
* Nghi quyét PHBCD bt thutmg ném 2011 56 03/2011/TLS/DHDCB-NQ ngay
D220 1,
« Nghj quyét DHBCE bét thuimg nim 2013 6 02/2013/MBS/DHDCD-NQ ngiy
26/09/2013;
+ Béo céo két qua chuyén dbi trdi phifu sb 67/2013/MBS-CV ngay 27/12/2013;
s Gidy phép diéu chinh sé 54/GPDC-UBCK ngay 31/12/2013 do Uy ban Chimg
khoan Nha nirde cip.
- Wiin diéu |8 trode khi phit hanh: 621.242.800.000 ddng
- Win diéu |8 sau khi phat hanh 1221 242 800.000 déng
- Miénh gid: 10,000 dbng/ch phin
- Hinh thirc phét hinh: Trai phiéu chuyén 831 thinh o6 phigu
- Thé gian han ché chuyen nhusmg: Khing
- Dbi tuong phét hanh: Ngin hang Thuong mai C6 phin Quén &
- Gia chuyén 4bi; 10,000 dong/ed phan
- Téng ménh gid tras phieu phit hink: 600.000.000.000 dong
- Téng ménh @4 trii phidu duge chuyén ddi: 600,000.000.000 dng
- Téng sb lwgmg cb phin duge phén phii: 60,000,000 cb phin
- Thési gian hodn thanh: 25/12/2013
b1 2:
- Cian cir phap 1y
»  Nghi quyet BHBCB thuong nién nam 2019 56 01/2018/MBS/DHBCD-NQ) ngay
26/02/201%;
» Baoc céo két qui chdo bdn cb phiéu ra cing ching st 101/2020MBS-CY ngay
24/03/2019;
- Vin didu 18 mede khi phit hinh: 1.221.242 800,000 dong
- Whn diéu 18 sau khi phét hianh: 1,643 310,840,000 dbng
- Ménh gid 10,000 déng/co phin
- Hinh thirc phét hanh.
»  Chéo bdn cho cb dong hién hira: 35,000,000 cb phin
«  Phat hinh cb phifu dé trd ¢ tire: 12,221,689 c6 phiin
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- Téng sb lugng ¢b phidu chio bin di kien: 47 221 629 c6 phan
- Si luyng ob phidu chao ban thanh cdng: 42.206.804 cb phan
- Thix gian bét dau chio bin: 18/02/2020
- Thixi gian két thic chao ban: 24/03/2020
& Cociu to chire cing fy

Hinh 4. Mang ladd cia céng 1y

& O chu b{ may quan I¥ coa cong ty.

Hinh 5: Co cdu bi may gquan Iy ctia Cong ty

ioohd 10 EIE KD Dl - |

ol e A
||.lr1r.|i:'ﬂ l..llllﬂ

=

b= e g, e
i (i RN T

R

| b il T A B DO i it e BB Gl Bl |

i o AR

%  Dah sich ¢d ding ndm giir tr 5% trir 1én von cb phin cia cong ty va nhimg nguoi
cd litn quan; Danh sdch e6 ding sdng lip va 6 1§ cb phiin nfim giir,
Bang 1: Danh sach c& déng ndm gid tir trén 5% von co phan ta thed digm 06/03/2020

m!l i B85 CMNDY | . ] Eéc%?hh_ TH1é/
Tén ed ddng T Pia chi lnan;hgﬁ]{aﬁ VBL (%)




..1-'.'- ki 'F-’lél‘f'ﬁ .a'{l-l ||| :
cﬁ dﬁng
iﬂhﬁﬁﬂimﬂp 84 21 Citt Link,
" 1] 1 \
0100283873 | PO Ba, Ha| 134.654.026 81,04%
it Ong L& Hiu Piec - o
Chis sich HPOT
Newén dai dién phén vin:
| B2301  Thing
Long I, 86 |
: : Bai I Thing
Ong Lé Viét Hdi (HOT0 15636 Toie. e 20792 414 | 49 16%
Hia, Can Gidy,
Hex N
Tép thé Bai hoc
Kinh 1€ Quic
(ng Trin Hai Ha 012168414 | Ddin, Dong | 51861610 | 32,78%
Tam, Hai Ba
Trmg, Ha Ngi
._I el L T Ll T i T W EPE
Ting cing ] e T [ﬂ&‘!ﬁ-“iﬂﬁﬂ{ | 13465402
o Il'nuh sdch nhimg cing ty me vii cong t;r con cit 10 chire phat hinh, nhimg cing ty

mit 1 chu‘c phﬁt hinh dm[ nim nn' anm kiém snﬁt T i phiin chi phdi, nhimg
cing ty nim quyen kitm sodt hofic cd phin chi plml dai v t chive phit hinh.

- Ldng ty me

Ngin hing Thiromg mgi Ca phin Quén 3§i (MB)
Gifiy chimg nhin doanh nghiép s6 0100283873 do 56 K& hoach v Dau w TP Ha
Nai efip 1in ddu ngay 30/09/1994,
Try sér chinh: 84 21 Cét Linh, Bbng Da, Ha Ni

Bidn thoai: (84-4) 6266 1088

Webaite: www mbbank com.wn

Mganh nghé chinh;
L
Vigt Nam,

Fax: (84-4) 6266 1080

Kinh doanh ngin hing theo cic quy dinh ciia Thing dic Ngin hing Nhi nudc

Cung {mg sén phim phéi sinh theo quy dinh cia phap luit;

D Iy bdo higm v céc dich vy lign quan khée theo quy dinh ciia phap ludt,
Kinh doanh trés phidu va cdc gidy tir ¢o gia khac theo quy dinh cha phip It
Mua hén, gia cing, ché tic vang;
Hoat ding trung gian tién € khac;

B win cic nganh nghe kinh doanh ¢6 digu kién, Ngin hang chi kinh doanh ki co

dii digu kién theo quy dinh cla phip ludt.
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+  Vbn gop ding ky ehia MB tai MBS (tai ngiy 24/03/2020) 1 346.540.260.000
dbng, tuomg fmg 81,94% vin ditu 18 ding ky clia MBS,

+ Vén gop thie t8 cia MB tai MBS (ta ngiy 24/03/2020); 1.346.540 260,000
déng, tuong (mg §1,94% vén dieu 18 thue pop cia MBS,

- Cidng 1y con
Khing co
- Cong 1y ma 16 chuic nigm yét dang ndm gifk quyén kidm sudi hogc cd phan chi phoi
Khéng co
- Céng ty nim quyén kifm sodt hodc cd phdn chi phéi 61 véi 16 chire niém pét
Nefin hiimg Thweng mai Ca phin Quiin dji (MB)

Niji dung nhie phan 5.1
& Thing tin Ban difu hinh 18 chire phit hinh (co ciu, thing Gin (6m tit cic thanh

vién).

] Bang 2 Danh sich HDQT, BGD, BKS v Giam déc tai chinh
TR g
H{i ding quin trj

1 Lé Vit Hii Chit tich HDQT

2 V3 Thinh Trung Phé Chi tichHBQT

3 Trin Hii Ha Thanh vién HBOT

4 Nguyén Minh Hing Thanh vién HBQT

5 Trin Thj Kim Thanh Thinh vién HROT
Ban Kiém sodl

1 Neuyen Kim Chung Triimg BKS

2 Nguyén Thy Digp Quynh Thinh vién BKS

3 Vi Thi Huong Thanh vién BE:E |
Ban Téng Gifm dic

1 Trin Hii Ha Tong Giam doc

2 Phing Thi Thanh Ha Pho Téng Giam doc

3 Mguyén Thi Viét Oanh Pho Tong Giam doc

4 L& Thinh Nam Pho Tang Gidm déc

3 L& Vin Tuan Thanh vién Ban didu hanh
Ké todn trréng

1 MNguyen Vin Hoc K¢ ton thudmg

So yveu 1§ lich Ban Ting Gidm dic cing ty
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Vitd

Hy fén

LR TomtheIglich:

Thanh vién Hii
ddng  quan
kidm

Giam doc

Tong |

Trin Hai Ha

« Trinh &3 hoe vin: Thae 57
= (Jua trinh cong fac;
- 0772002 - 9/2003: Can bg tin dyung - Ngin hang VP
Bank
- 092003 - 11/2002: Pho Giam doc Phong Gizo
dich, Trutmg phang QHEH - Ngin hang Diu tu vi
Phit tridn Viét Nam
- 11/2009 - 04/2011: Phé GD Khoi KHL va BCTC
Hin sd - Ngan hang TMCP Quén D
- 04/2011-05/2013: Giém doc Chi nhanh Hii Phong
- Ngin hing TMCP Qudin Bji
- DB2013 - nay; Tong Giam doc - Céng ty CP
Chimg khoan ME
- 04/2014 - nay: Thanh vién Hai dng quén tr -
Céng ty CP Chimg khoin MB

Phra Tfung Clam
doc

Phung Thy
Thanh Ha

o Trinh d4 hoe van: Thac s7 Qudn Iy chign luoe va
Logistics 16 chitc
o Qua trinh chng the
- 01/2005 - 12/2005: Chuyén vién tai chinh - Tip
dodn Monoprix & Daily Monop (Phip)
- 03/2006 - 05/2007: Cén bd tin dung - Nigin hing
TMCF Quiin dti
- (1572007 - 01/2009. Chuyén vién thim dinh - Ngén
hing TMCP Quiin i
- 01/2009 - 03/2010: Tredng Bé phin ti thim dinh
SME - Ngin hang TMCP Quén di
- 032010 - 01/2011: Trudmg Bé phiin t4i thim dinh
KHCN - Ngin hing TMCP Quén dé
- 0172011 - 02/2012- Phé phong ti tham dinh Hii sé
- Ngan hing TMCP Cun ddi
- 02/2012 - 06/2013; Trudmg phing Quin 1 rii mo -
Cang ty CP Chimg khoan MB
- 07/2013- nay: Phé Tong Gidm doc - Céng ty CP
Chimg khoin MB

Pty Thng Geam

£
dac

MNeuyEn Thi Vidt
Dhanh

o Trinh 48 hoc vin: Thae &%
o (ui trinh cong tac:
- 022004 — 062006 Nhin vién - Ngin hing TMCP
Quie 18 Viet Nam
- 0%/2006 - 05/2009: Nhin vién - Ngin hing TMCP
Quén dé
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- 2007 — 2015; Trugmg ban kigm soat/Thanh vién

ban kiém soat - Tai chinh Séng B

- 2013 - 2015 Truwdmg ban kigm soat/Thanh vién

Hioi ddng quan tri - Cong ty CP Quén 1y Quf diw tu
MB

- D6/2009 — 02/2012 Phé phéng Phin tich va tu van

diu tur - Nign hing TMCP Quan doi

- 02/2012 - 7/2014: Truémg phing Dau tu - Ngén

hing TMCP Quiéin 481

- 7/2014-12/2016: Trudng phong Bau tu chién luoe -
Nigiin hing TMCP Quén dii

- 01/2017 - nay: Pho Tong Giam déc - CTCP Chimyg
khoian MB

Phé Tong Giam
dixe

L& Thanh Nam

 Trinh db hoc van: Cir nhin Quén tri Doanh nghigp
o Chire vy dang nfm giit tai cic 10 chire khac:

- Thinh vién HPQT - Céng ty o6 phiin Thude Thi'y
Cai Liy

- Thanh vién HBQT dée lap - Céng ty co phin Tu
vin - Thuong mai - Dich vu Bia dc Hodng Quin

- Pho Chi tich HBOT - Céng ty co Phin Tu van va
Dich vu Thueomg mai Gidy Vit

» (Jua trinh cong tac:

- 09/2001 - 12/2007: Chuyén vién QLDA - Céng ty
Cd Phin Tp Doan Tin Ma

- 2007 - 2011: Pho Tong Giam Péc - Céng ty Co
Phiin Tur vén Dich vu vi Thuong mai Gifiy Vit

- 2011 - 2013; Giam Boc dieu hanh - Cong ty Co
Phin Tu vin Dich vu va Thuong mai Gidy Viét

- 2011 - nay: Thanh vién HPOT déc lap - Cong ty
Cé Phin Tur van - Thuong mai - Dich vy Bia 6c
Hoang Quin

- 2013 - nay: Phé Chi tich HDQT - Cang ty (5
Phin Tu vin Dich vu va Thuomg mai Gidy Vidt

- 05/2013 - 02/2015: Thanh vién HBQT - Cong ty
6 Phitn DIC Sa 4

- 04/2014 - nay; Thanh vién HRQT - Céng ty C6
Phan thude thit § Cai Liy

- 04/2013 - 04/2015: Gidm doc Van phong Khu wie
Phia Nam - Cong ty CP Chimg khodan MB

- 04/2015 - nay: Phd Téng Giam doc - Cang ty CP
Chimg khoan MB
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% Thiing tin vé nhin sy quin 1y rii ro lién quan téi hogt djng phit hinh chimg
quyén:
= Vit cine the | Loai CCHN Kinh | So nim kinh
Revasée, o) g i it R Gl e
Nguyén Binh Duong | Chuyén vién P. QTRR CFA Charterholder & ném
2. Cicthing tin vé két qua hogt ding cia 8 chire phiit hinh

2.1, Ting hyp tinh kinh hogt ding cia cing ty chimg khodn;

Cang ty Co phin Chimg khodn MB (MBS) tip trung phit rien 3 mang hoat ding kinh

doanh chinh 1a Dich vu chimg khoan , Dich vy ngin hang dau tw, Nguin vin va kinh doanh
trai phigu

s Dijch vy chimg khodn: MBS cung cap dich vy tw vin mua, ban edc logi chimg khodn

di niém yé&t va chua nidm yet cho khich hang cé nhin va khich hing 15 chirc. MBS
ludn chi trong vige thu hin nhin ta, diu tr vio cing nghé hién dai vi cung cip cho
khach hang nhimg sin phim phin tich va tr viin diu nr voi chit luong ot nhat wén thi
trutmg, Cic dich vu chimg khodn cung cip cho KH bao gom

- Tir viin i tur

- Uy thac quén Iy tai khodn

- Cac djch vy dién i
Dich vy Ngiin hang diu tw Nhidm vy che MBS 14 két noi nhimg co hi st dyng
cling nhu huy ddag von higu qui (Connecting Capital Opportunities), nham muye dich
tao ra @4 tn cho khich hang théng qua nhimg gidi phip tur vin dwee tich hop va
chuyén biét d6i wi timg khach hing

- Tur viin téi chinh doanh nghidp

- Tu van thodi von, phét hinh, niém yét co phigu

- ECM - ¢o phan héa, IPO

- Tu viin M&A

- Tu vin phit hinh trii phicy

» Ngudn vin vi kinh doanh trii phiél:
% Ngodn vin:

- Cin 6 va digu tiét cic hoat ding ngudn

- Cung cip sin phim hop the kinh doanh

- Phit hinh trin phiéu doanh nghiép

- Cac hoat dong kinh doanh ngul;‘:‘.’ln

< Kanh doanh trii phadu

- Phén phoi sin phim Trai phidu doanh nghiép

- Mol gioi trai phidu

- Cung cip dich vy Pai dién nhimg nguai $6 hing Tréi phidu

2.2. Tinh hinh tranh chipﬂdﬁn tung;: khong co
23.  Bio cio két qui hoat 8gng kinh doanh treng 2 nfim gin nhit va lay ké dén quy
gﬁn nhat:
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Nim 2018

Niim 2019

Liy ké dén

. e Hing
p i e 1/2020
Chitién | (Tyiga VND) | (TriéaVND) | gidm | B20
Tong gia tr) tan sdn 3.774.820 4750256 | 25.84% | 4781439
Doanh thu tir cac hoat g 19§ 446
dng kinh doanh 1,045 833 948 463 9.31% :
Lgi nhudin tir cic hoat F
483 kioh dogh 194,668 280275 43 98% 32750
Lint nhudn khac 8 (64 83038 2.97% 367
Lt nhudin trude thus 202.732 288 578 42.34% 33.116
Lovi nhudn sau thué 177352 229 802 20 57% 26420

2.4. Cie chimg quyén méi cing ty di phat hinh:

(Ngudn: BCTC MBS)

— —

ME | paat | AR e | "
L ; h L han | Thoi gian
S5TT | Ten chimg quri‘"n ;:ﬂﬁ ch '-"TE Eﬂﬁﬁﬂlﬁ PE“‘ .['lﬁm? g} | dio rf:_m
corsy | TUFEN ng quy-ﬁn} hauh

1 CHPGL901 HPFG | Mua 1.200 2019 3 10/09/2019 |
2 CPNI1901 PNI | Mua 1,700 2019 3| 1092019
3 CFPT1904 FPT | Mua 1,700 2019 3 | 1en22009
4 CREE1901 REE | Mua 1260 | 2019 3 | 194122019
5 CMWGT906 MWG Mua Z.850 2019 3 e l22019
6 CTCB1%01 TCB Mua |.6RO 2019 3 17/01/2020
T CPNI1902 PNI bdua 2220 g 3 T2 .I'EI}E'.E_
% CHPG 908 HPG hua [,450 019 3 22012020
9 CGMIN 901 GMD Mua 1,680 2019 6 28/04/2020
1Q CYHNM]1205 W Idua 200 2019 3] 28/04/2020
11 LCFPT1908 Err Mua 3,130 2019 6 1 7/06/2020
12 CMSN1903 MSN Mua 1.350 2019 i 17/03/2020 |
13 CREE1%35 REE Mua 2150 19 il 170612020 |
14 CVHMNI1903 VHM % HF: 2000 019 3 17032020 _I
15 CVRE1904 YRE | Muwa | 1550 | 2015 3 17/03/2020 |
16 CPNJ2001 PNJ | Mua 2.200 2020 35 | 24/0472020 |
17 CMWG2002 | MWG | Mua 1.950 2020 6 | 10/07:2020 |
18 CHDB2002 HDB hua 1.950 220 i 10004/ 2020 |
19 CAMWG2003 MW Mua 1.530 2020 . 24/04,2020 I
20 CHPG2003 HPCG Bua 1570 2020 35 O 0572020
21 CMSN2004 MEN Mua 1980 2020 4.0 mm;_z_qz_ﬂ
22 CPENT2004 PNI Mua 1.000 2020 L] 18/08/2020
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23 CTCBI004 TCB | Mua 1.050 2020 3,5 | 18/08/2020 |
24 CVNM2003 VNM | Mua 1450 2020 | 40 | 04/09/2020 |
25 CVPBR2005 VPB | Mua 1.510 2020 3,5 18/08/2020
26 CFPT2007 FPT | Mua 1690 | 2020 | 40 [ 2310/2020
27 CHDBZ2006 HDB Mua 2180 2020 5 O8/1072020
28 CMWG2009 | MWG | Mua 1.600 2020 40 | 231002020
29 CREE2004 REE Mua 1570 2020 4,0 | 23/10/2020
30 | CHPGOIMBSIOCE HP(G Moua 2.350 2020 35 | 200:2020
3. Tinh hinh tii chinh:
Chi i Nam 2018 | Nim2019 | % ting | Liy ké dén
(Trigu VIND) | (Trigu VND) gifim Q1/2020
- Thanh todn cic khodn ne dén han:
(ot thamh todn ding han va ddy i Co Cé Co
ede khodn no khdng? )
- Cac khoan phii ndp theo luft dinh: " .
(e theee hién theo ludt dink?) Co Co Co
- Tong du ng vay: {ght ri mg gud
han. ting die ne bdo lanh (néu co).
qud han ngdn han. trung han v dai | 1.273.582 1.456.486 14,36% 1.475.388
han. nguyén rhdn din &n ng qua
han. kha ning thu hii)
- Tinh hinh céng ng hién nay: (ing
50 mir phat thu. tong s6 ng phai ord)
Ciing ner phai thi 2 500,579 1.979.802 15,02% 2,720,053
Ciirg per prhai ira 2314348 3.080.420 33,10% 2.785.230
(Ngudn: BCTC MBS)
4. Cic chi tidu tii chinh chii véu:
Niim 2018 Nim 2019 S
Cie chi tifu (Trigu VND) | (Trijn VND) Ghi chi
1, Chi ti#u vé an todn ta chinh
- Gidi 1rj vin khd dyng (Don vi. trigu dong): 1.536.871 1.646.524
- B roo (B ro thy trudmg. i ro thanh toan,
rii ro hoat dong. mi ro ting thém) (Pon vi: 418.130 496629
trigu ding):
| - T 18v65 ki i 367,56% 331,54%




|

5 Nam 2018 Mam 2019 R
Chc chi tiéu (Tviéu VND) | (Trigu VND) Ghi chi
2. Chi tidu vé khi nfing thanh todn
- Hé 56 thanh to4n ngdn han
? gén ; 248,63% |84, 80%
TSLB/No ngin han
- H& 56 thanh toan nhanh:
Ng nginhan
3. Chi tifu vé co ciu von
*Hésfrr-h;rﬂﬂmgtﬁisén 6l.31% 64, 85%
- Hé 50 No/Von chi s hifu 15847% 184,47%
4. Chi tidu vé khd niing sinh loi
- Hé 6 Lei nhuén sau thué/Doanh thu thuin 16,%6% 24,35%
- Hé sb L nhufin sau thué/Von chi sé hilu 12.14% 13,76%
- Hé 56 Lo nhudin sau thué/Tong thi sdn 4,70% 4.84%
AR S 861% | 29,55%
- Thu nhip trén cl plﬁn (EPS) 1 4497 1 882

(Nguin: Béo odo 9 16 an todn iad chinh v BCTC MBS)

V1. CAC THONG TIN VE CHUNG QUYEN CO BAO DAM

1. Thang tin chung Vi chimg qll}'éll
- Tén chimg quvén:
= Tén (md) chimg khoan co sd;
- Tt chire phét hanh chimg khon co s&
- Loai chimg quyen:
- Kiéu thue hién:
- Phuomng thire thue hidn chimg quyén:
- Thixi han;

Chimg quyén CTCBOZMBS20CE

TCB

Nagdn hang TMCP K¥ thuomg Viét Nam

Mua
Chéu Au

Thenh todn tign

3,3 thang
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= Wiy phit hinh:

- Nggiy giao dich cudi cling;
- Ngiy dao han:
- Ty 1& chuyén déi:

- (3id thye hién

- Ta sén dam bado thanh toan.

- (na chao bin:

- Téng 50 lupng chio ban:

- Tong gid tn chao ban:

= Phurong phip tinh g1 chao ban:
Ching thiee Black Scholes:

Gia ly ﬂ:u}-ét cin chime quyen mua

Trong vong 03 ngay lam vide ké ti ngiy
ducre cdp Gidy chimg nhin chao ban
chimg quyén

Trrde ngdy déo han 02 ngay giac dich
3,5 thing k& tir ngay phat hinh

2:1 {2 chimg quyén quy di quyén mua
01 ci phify cor si)

14.000 — 33,000 VND/ed phiu (Gid thye
hién chinh xéc s& duge cong bd ta Ban
Thing bao phét hénh tai ngdy phat hinh
chimg quyen)

Tien kv qu¥ tai ngin hing lwu ky va ta
sin phéng npira nie ro tén ta khoan tr
doanh

1000 - 4.000 VNIVching quyén (Gia
chio ban chinh xdc s& duge cdng bl ta
Bin Thing béo phét hanh).

2004, 000 chimg quyt".'m

2,000,000,000 - 8 000,000,000 VND
Theo cing thire Black Schales

_N(dy)s — N{d)Xe ™"

¢ k
Vi
() +(n+ )T
dl - ﬂ"'l]'l_?
d, =d, — T
Trong dd:

C: Gialy thuyét ciia chimg quyén mua;

N{d,). Nds): ¥ac sudt phiin phdi chudn tich liy;

X Gia thire hidn cia chimg quyén;
§ Gia chimg khodn co sir hién tai;

T: Thoi gian con lai dén khi dba han (Tinh theo ndm): Li sb ngiy ke tir ngay tinh todn

dén ngdy dio han chimg quyﬂln'.

FeiLd sudt phi rid ro (trung binh 18 suit fién pin cd nhdn ki han | ndm cla

Vietcombank, Vietinbank, BIDV),

B bign dng fi:i ki vong cia chimg khodn co s& (du kién cao hom biéa ding thyc 12
f

12 théng gan nh
ke T¥ 18 chuyén d6i clia chimg quyén

ciia chimg khodng co sd tir 30% - 200%4)



1. Théang tin vé chimg khodn co s

Tén Cing ty: Negiin hing TMCP K§ thaong
Viét Nam
Linh vue hoat ding: Mgin hiang
Thiri diem niém yét Lin diu 0406/ 2018
Chi s P/E hién tai: 6,81
Dao dgng binh quin gid cb phidu 12 thing gin 32,86
nhéit (%) (giai dogn tinh tir thing 072019 dén
thing 06/2020)
thing ke | Gibwivén | SUUNTE | Giaaong | 0 | SO
phién cudi haa (Trign khép lénh cira thén thiin
thing VND) s (VND) E E
(CF) . (VNB) (VINE)
Thang 07 2019 | 71.834.969 | 53.834.480 20.550 | 21.600 20.550
Thang 08 2019 | 75176731 42 030270 21.500 22.000 19,900
Thang 00 2019 | 81,645427 | 47351520 | 23.350 23.500 21.250
Thang 10 2019 | 82953317 | 43.336.350 23.700 24,600 23.150
Thing 11 2019 | B0.153.205 41 037390 22900 25,500 22.750
Thang 12 2019 | 82428296 | 22.689.640 23.550 23.950 22,300
Thing 01 2020 | 75.603.023 44 554600 21.600 24250 21.600
Théng 022020 | 77878114 | 61 844430 22.250 24.100 20,350
Thang 03 2020 | 52502099 | 64.056.660 15,000 23000 14.000
Thang 04 2020 | 60.202407 | 37.534.250 17200 17.950 14.350
Théng 052020 | 72452897 | 58.294.200 20,700 22 000 17.150
Thang 06 2020 | 68427736 | 40.559.080 19550 21,950 19.100

Két qud hoat déng kinh doanh: (don vi: triéu VND)

(Nendn: Bloomberg)

—

Chi tiéu Nim 2018 Nim 2019 " thAng giAm
Tong gid try ti sén 320.988.941 383 699 461 19,54%
Von chii sé hin 51 782705 62072767 19,87%
Thu nhép 18 thuin 11389939 14257 B44 25,18%
Thué vi cie khodn phii nip 980062 934.024 -4 70%
Lai nhufin trude thud 0661016 12838268 20,42%
Lo nhugn sau thus 8.473.997 10.226.209 20,68%

Cac chi 50 tai chinh cia td chirc phat hanh chimg khoin co sir

(Ngudn- BCTC TCR)

Cae chi ticu

].

Nim 2018

Mim 2019

| G el |




|. Chi tiéu vE& ¢o chu van

- Ha& 56 No/Tong té san 0,54 0,84

- Ha s No/VOSH £.20 518
2. Chi tiéu v kb nang sinh 1

- Hi& 50 Loi nhuéin sau theéTong thu 46,18% 48, 54%

nhip hoat dong

- Hé 53 Lot nhuéin sau thuéVCSH 16,36% 16,47%

- H# sb Lot nhudn sau thudTong i 2.64% 2.67%

=An

- Thu nhip trén co phin (EPS) 1El4 2871

(Ngudn: BCTC TCH)

(% MBS cam két khing phdi I nguci ed lign quan véi 16 ehive phit hanh chimg khotbn co sa

3.

MBS ding kv chio ban va phin phii chimg quyen:

Céic md< thén gian MBS dy kien quy dinh cho dpt phit hash:

Giai doan chufin bi va hoan thanh ndp hi so ding ky chao bin cho UBCK: MBS thyc
hidn nip hé so theo ké hoach cia UBCKNN
Sau khi UBCK cp Gidy chimg nhin (GCN) chio bén, cic thing tin chi tigt v det
chio bin sé duoe quy dinh ta Théng bio phat hanh chimg quyén due cng b trén
wehsite ciia MBS. Tinh tir thin diégm nhin duge GON, MBS thue hién cic nédi dung
sal
¢ Trong 24h lim vige:
¥ Thurc hign CBTT khi nhin duee Gidy chimg nhin chao ban.
* Trong 03 ngiy lhm viéc:
v Thire hién cfng b Bin cao bach di duoe chip thudn & Ban thing bao phat
hanh trén trang thong tin dién ti cha SGDCK va cla MBS,
v Thre hign kv qu¥ dim bio thanh toan cho NHLE (BIDV) cu the:
d0 S5 tidn ky qui (Hofic chimg chi tién gin): Thye hién kb qui tpi NHLK
mong sudt thi gian o hidu lue cha chimg quyén va dim bdo duy ti 10i
thiu 50% gia tri chimg quyén 42 phat hanh, cam két khing dimg 4& cim
¢, thé chiip, |am tai sin ddm béo cho cde nghia vu khic. ..
4 Thue hién ky Hop ding bio dém thanh todn tai NHLK va gin cho UBCK
01 bin gde trong ving 24h ké tir khi ky két Hop dong dim béo vin NHLK.
Sau khi da hodn thit vide ky qui tai NHLK va dam béo vide cong bd ddy di Ban céo
bach ¢ dupe UBCKNN chip thuin dé NPT duoe khai thic diy dd théng tin, 10 chic
phit hanh &8 thye hign théng béo chio bin chimg quyén trén website. Cac thil tue vé
chng b théng tin, thue hign ndp ky quf MBS cam két tuin thi ding theo thing tu
1072016/TT-BTC

NDT ding k§ mua chimg quyén & MBS diing k' luu ky vi diing ky Nidm yét:

. NBT ding ki mua chimg quyén

Chinh séch déng ky mua chimg quyén IPO
o Ty 1& ndp tién ddng kv mua chimg quyen: 100% gia tn dng ky mua
« Khéi luong dang ky mua 18 thidu: 10 CW/an ding ky

20




4.2,

o Khdi luong ding ky mua th da: Quy dinh cu thé trong Théng béo chao bin Chimg
quyén

« Burde khai leong: 10 CW

Hinh thirc phiin phé&i: Phin phéi theo hinh thirc FIFQ, cac KH cé nhu ciu mua thye

hién déing ky, h# thong MBS s8 kiem tra hgn mirc 50 lwong CW phat hanh con [ai, va

dimg tidp nhén ddng kv mua khi sb lrong phat hanh hét

Hinh thire KH ¢6 thé ding kv mua: Mua online trén hé thong Stock 24 hofic tai toén

by mang lutn CN/PGD cia MBS.

Hé so KH cin c6 d8 thue hidn ding kv mua ddi voi hinh thire dang ky mua i quay

(KH ding kv mua trén hé thing tnrc tuyén s ki theo hinh thic Hop dong dién ti):

» (hdy cung clp thing tin 43 mua Chimg quyén (theo miu MBS cung cip tai
quéty/trén website),

« Hop ding mua bén chimg quyén o bao dim (theo miu MBS cung cip tyi
qué}'hr&n website).

o CMTNDCCCD/CMON/CMSQ edn hidu lye theo quy dinh cia phap luét

» Cung cip s0 TK déng ky luu ky v cdc thdng tin khac dé MBS Iam thi tue ding ky
buu ky VSD @2 giao dich chimg quyén sau khi duge mém vét trén thy truong

Sau khi khach hing ding ky mua thinh edng, MBS 58 thuc hidn thing bao kat qui =0

legmg chimg quyén NBT mua thanh ciag qua SMS/Email/dién thoa o gl dm. .

Tai khodn quén 1¥ tidn mua chimg quyén cia NBT, NBT b thé nép tén truc tigp vao

tii khodn dudi diy
* 50 Tai khodn! 122.10.00, 178749.2

¢ Tén chi TK: Cong ty cd phan chimg khoén MB.

o M tai NH: Ngin hing Thuong mai ¢ phin Diu tr va Phat tridn Viét Nam- Chi
nhénh Ha Thinh,

+«  Noi dung: (Vi du) Mguyln Vin A, CMTND 012020853, ndp tidn mua 5 000CW,
M XXXX, Dot XX,

MBS thye hign diing ky lun kv va ding ki niém yot
Trong vong 03 ngay lam viéc sau khi hodn thinh phin phoi, MBS thire hign bao co
UBCKNN vé ket qua dot phin phoi.
Déng thiri, MBS cam két 1dp chc hd so d¢ ding ki luu ky chimg quyin tai Trung tam
hru ky chimg khoan vi bd so ding ky niém vét chimg quyén tai SGD chimg khoan
theo ding thai gian quy dinh dé NDT co thé kip thén gao dich trén san niém vét.
Thyre hign chimg quyén
Trwecme hop thanh todn bdng tién khi dio han chimg grvin.
Toi thidu 15 ngiy lam vide trnde ngdy ddo han cha chimg quyén, MBS gin hd so déa
SGDCK d¢ hiy niém vét toan bd chimg quyén va thyc hién thanh toan cho ngudi 5
hin chimg quyén.
Chim nhat 07 ngay 1am viée trude ngay ding ky cudi cing, MBS gin hé so théng bao
thue hida chimg quyén diy &, hop 18 dén VSD.
Trong vong 01 ngay lam viéc ké tir ngdy VSD nhin duoc hd so hop 18 tir MBS, V5D
gin Thang bao vé viée chot danh sach 88 thye hién chimg quyen cho cae thanh vién



- MBS c trach nhiém thyue hién @i chiu danh sich woi VSD vé 56 lidu lign quan dén
phidn bo cac quyén va lo ich cia nha diu tu,

- MBS dim hao chim nhit 02 ngay lam vide trinde ngiy thanh todn, MBS chuyén di so
tién cdn thanh todn vio tii khodn do VSD chi dinh 42 kip thiv thanh todn che nha dau
(ur vib migdy thanh todn,

- 50 tién thanh todn cho mét don vi chimg quyén mua L s6 tidn thanh todn khi gid thanh
todn lém hom gia thuc hién, duge tinh theo cong thie [(Gid thanh todn — Gia thye
hién)Ty 1& chuyén d5i]. S& tién thanh toén rong |a 6 tién thanh toan giam trir cae chi
phi thirc hign quyén (thué thu nhp va cac chi phi khac néu cd),

- Truomg hop nha diu tu khéng 83t 1énh thye hién chimg quyén, chimg quyén co | (in-
the-money} duge nr déng thye hién theo phuemg thire thanh todn I:rfing tién vio ngay
déo han,

b, Cde bién phip xat 1y irong trecmg hap 16 chiec phat hanh mat kha ndng thanh todn.
- (Che nghfa vy wii nhi diu tr nim g chimg quyén sé duge thanh todn qua cdc kénh
nhu sau
o  Duang 26 tidn kv qui cia cong ty phat hanh tai Ngan hing leu ky
» Ding tii sin (chimg khoan co sé/fien) phong ngira rii ro 8 duee phong toa tai
Trung thm lua ky chimg khodn Viét Nam (V5D)

- Trudmg hop khong 00 tii sin dé thanh todn thye hién chimg quyén, viée idi quyer
quyén ot cho ngwdi s& hitu chimg quyén thire hién theo quy dinh phip lujt lién quan
ap dung déi von chit no cd bio dim mét phin

- Trong memg hop i chirc phét hinh pha sén, mét hoin todn kha ndng thanh todn, nghia
vu vai nha diu tu ndm @i chimg quyén 58 duoe thanh toén qua quy trinh thanh 1§ i
sén theo quy dirh cla phip ludt (Khodn 3 - Pign 15 - Théng tr 1072016/TT-BTC)

6. Quyén cia ngudi siv hire chimg quyen
Quybn eiia ngudn sivhin chimg quyén bao ghm:

- Quyén duye thanh toan bing tén hodic chuyén giao chimg khoan co sé theo didu kign
vii phueng thire do MBS quy dinh trong Bén cao bach cia rimg dot phat hanh va theo
quy dinh cia phap luit co ién quan;

Quyén dugc thanh todn bing tidn khi chimg quyan bi hiy nigém yét theo quy dinh ela

phép ludt, Trong tneomg hop chimg quy#n bi hity niém yet do th chitc phit hinh dinh

chi, tam ngimg hoat ddng: hop nhit, sip nhip, gidi thé, pha sin hodc bj thu hbi Gidy
phép thinh 13p va hoat ddng; khi bi phit hién ho so ding ky chio bdn chimg quycn cb
nhimg théng tin sa [éch, b sit ndi dung quan trong ob thé dnh hirdmg i quyét dinh
it v gy thigt hai cho nha diu tr; do chimg khodn co s& bj hiy niém yét; hode
khing thé xac dinh duge chi sé chimg khodn vi cic nguyén nhin bit khi khing g3
duoc quy dinh 13 tai bb nguyén thc vé xac dinh chi 56, holic do S& Giao dich Chimg
khodn xét thiy cin thist d& bio vé quyén loi ciia nha diu tu, pid thanh toin chimg
quyén cho ngwdd =& hitu chimg quyeén 58 1a gid duge dinh gia theo cdng thire Black

Scholes. Trong cing thitc dinh gi chimg quyén, cie tham 58 duge xéc dinh nhu sau:

« (4 chimg khoan co sé (S) s& duge tinh |4 binh quin gia dong cira cia chimg
khodn co s trong ndm (05) ngiy giao dich hién trude ngdy hiy mém yet chimg
quyén, khdng hao gbm ngiy hily nigém yét chimg quyén,

« L suit phi rii ro dugc tinh 14 trung binh 13 suat tidn i cd nhin ky han 1 ndm
clia Vietcombank, Vietinbank, BIDY tai théi diém hiy niém vet chimg qu:,’én.
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= D0 bidn ding gid cta chimg khodn co s (v) dwge tinh 18 46 bicn d6ng @a trong

qué khir 1 ndm gin nhit ciia chimg khodn co sd tinh tir ngay hiy niém vét chimg
quyén

Théri gian con lgi t6i ngay ddo han la thai gian con lgi ke tir ngay hiy niém yét
chimg quyén din ngdy dio han chimg quyén

- Quyén dugc chuyén nhugng, ting cho, thita ké, cim cf, vay mugm trong cic quan hé
dan sy theo quy dinh cia phap luat hién hanh;

- Quyén duoe wu tién thanh todn trong truémg hop MBS bi gidi thé holic pha sin theo
guy dinh cta phip luft, Trong trudmg hop khéng &0 i sdn dé thanh todn thyc hién
chimg quyén, viéc gidl quyét quyeén lgi cho ngudi s hitu chimg quyen thyc hién theo
gquy dinh phap ludt lién quan ap dung doi voi chi ng e6 dim béo mat phan,

- Cac quyén khic theo quy dinh ciia phap luft.

7. Diéu chinh chimg quyén
- MBS s digu chinh chimg ql.l}'éﬂ trong cac treomg hop sau: Gia chimg khoan co so by
dicu chinh do td chirc phat hanh chimg khoin oo 55 chia cd tirc biing ién mit, phat
hénh ¢6 phifu @8 trd ¢b tire, phit hinh cb phidu 88 thng vén b phan tir ngudn vin chi
sér hiru, phat hanh cd phigu mai,
- Chach thire didu chinh Ea thue én va ty 18 chu}rén A chimg ql.r_!.-'én khi chimg khodn
co 5& ob sy Kién doanh nghidp nhu sau.

Thén diém thuc hién didu chinh: Ngiy giao dich khong hudng quyén cla thi sin

cor sy

Ty 1& chuyén ddi mdi duge lam tron toi 4 chir s thip phin, gia thye hién mdi

dugt lam tron dén hang chyc

Gid thire hign méi va T¥ 18 chuyén doi mén theo cac sir kién doarh nghiép nhu

S0

+ Doanh nghiép tré cf tirc bing tién;

4 Doanh nghiép trd ef tirc bing co phigy, thudmg co phléu;

+Quyen mua co phieu phat hinh thém (trong trweng hop g phat kanh thip hon
thi g4 chimg khodn co sd);

Gia thye hién mdi = Gid thuc hién ¢l x (Gid tham chidu didu chinh cia i sn co

sofGia dong cira cia tai sdn co sd lien trude ngay giao dich khong hudng quyen .

Ty 12 chuyen doi méi = T¥ 1& chuvén doi ci = (Gia tham chieu dieu chinh cia tis

sinéxr s/ dong cira cia ti sin co sb lidn trude ngly mao dich khéng rimg

quyen),

- Wige didu chinh khic 52 cin cir theo quyét dinh didu chinh cia S& Giao dich Chimg
khodn, t6 chirc phat hanh s& thyc hién difu chinh,
8,  Cic khodn thué, 1§ phi, gid djch vy tir viée gino dich hedic thyc biga chime quyén.
8.1. Cie khoin phi, 1§ phi giao djch: Chimg quyén c6 bao dim duoc nidm yét v giao dich
nhur chimg khodn cor 5. Nha diu tur kbt giao dich chimg quyén ¢6 bio dam phii tra cac
khoin phi giao dich theo bidu phi giao dich cia MBS quy dinh timg thési ky
8.2, Thué TNCN phii ehju khi giao dich chimg quyén:Theo thing bao s 1468/BTC-CST
Triimg hop triede ngay ddo han, whd diu e chuyén nhugmg chig quyén
Do chimg quyén cé bdo ddm duge gao dich twong tr nhu chimg khodn co sd nén khi
chuyén nhugmg chimg quyén o bio dim thi thy nhip tir chuyen nhuong chimg quyen & dp
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dung thut véi chuyén nhugmg chimg khodn, dwpe xac dinh bing gia i chuyén nhugmg chimg
quyén et bio dim timg 1én nhin voi thué sult 0,1%. Trong do:

Giid i chuyén nhuong chimg quyin o bio dam timg 13n & gia khop 1énh chimg quyen
trén S& giao dich chimg khoén nhin 6 lugng chimg quyén.

Vi dy: Nha déu tur mua 100 chimg quyén mua cé ti sin co s 1i cd phidu cia Cong ty
C& phin ABC (ABC) voi gid 1.600 VND/chimg quyén, 1y 1§ chuyén d6i 14 2:1, gia thye hign
13 28 900 VN,

- Néu nhé diu tu bin chimg quysn mua tai mire gid 2.000 VNB/chimg quyén thi s thug
phél ndp 15 2,000 % 100 % 0,1% = 200 VNE,

b Triemg hop trde ngdy dio han, ehimg quyén bi hiy miém yét

Thu nhip tir chuyén nhugmg chimg quyen dugc xéc dinh bing @it 1 chuyén nhuong
chimg quyén co bao dam timg 1an nhin vé thué suit 0,1%

Thea quy dinh tai diém a, b, ¢ khodn 1 Didu O Théng tu 56 1072016 TT-BTC ngiy
29/06/2016 ciia B Tai chinh huémg din chan ban va giao dich chimg quyén 6 bio dam thi
gif chuyén nhuomg chimg quyén cb bio dam &

- Gid mua la theo mirc gié thi tnreng cda t8 chire phit hanh théng qua heat ding tao lip
thi truremg nhan voi & chimg quyén (tnudc ngiy hity niém yét cb higu lyc); hodic

. Gid thanh ton chime quyén do t chire phét hinh cong bé nhan 6 leng chimg quyén
{sau nghy hiy nidm yet co hidu lue),

Gia thanh toin cia chimg quyén theo quy dinh tai khodn 3 Diéu 9 Thong tw s0
107/2016TT-BTC

Vi dy: Vi ma thiét tuong fy fal vi du néu trén;

- Néu chimg quyén bj hity niém yét va 1 chire phit hanh cong bo pa thanh 1odn chimg
quyen 1 2000 VND/chimg quyén thi 56 thué phai ndp la 2.000 x 100 x 0,1% = 200 VND,
¢ Toi thoi diém nha didu nie thaec hign quyén

Do hién hanh mai quy dinh duee thye hifn quyén chuyén giao bing tign nén thin dizm
phét sinh thu nhip 1 théi diém nhi ddu tr thye hién quyén Tai thin didm thuc hidn quyen
chuyén gizo biing fién, thy nhip cla nha diu tw ép dung mirc thug sudt 0,1% trén gia trj
chuyén nhugng chimg quyén co béo dém timg lén. Trong d6, gid tri chuyén nhugng chimg
quyen cé bio dém time lin bing gi thanh tedn cia chimg khodn co st nhin (56 lugmg chimg
quyén chia ty 1§ chuyén doi)

Gid thanh todn ca chimg khodn co sd do St giao dich chimg khodn cing b theo quy
dinh tai Biéu 14 Théng tr 50 107/2016/TT-BTC

Vi du: Vi gid thidt twong by tai vi dy néu trén, g thanh toéin cia té sdn co s (ABC)
do S0 gizo dich chimg khodn céng bé tai thin diém thuc hign quyén 14 32.500 dong/cd phicu,

S thué nhé dhu tr phai ndp khi thyre hisn quyén 1

32500 x(100: 2) x 0,1% - 1.625 VND
9, Hoat dfng tao Kip thi tnrimg

Mhim dim bao thanh khodn cho cde chimp quyén dang luu hinh, MBS cé nghla vu tao
ldp thi trudmg cho cic chimg quyen do MBS phit hanh, cy thé
a.  Nghia ve vér gid tao Idp thi friomg

MBS tham gia dit 1&nh tao lip thy trutmg trong vang (05) phint ke tir khi c& mdt trong

cac sy viec sau day xay ra;
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- Chi ¢h lénh bén mua hoje hén hin chimg quyén,

- Khing cb lénh bén mua vi bén ban chimg quyén,

- Ty 12 chénh léch gia trén thi trudmg vuot qua 5% Ty 1& chéch léch ga la ¢ | phin
trém ciia (gia chio ban thip nhit - gi4 chdo mua can nhit)/ia chio mua cao nhat

Khi tham gia d&t 18nh, MBS cam k&t tuin thi:

- Khdi legng mii 1énh 1di thidu 14 100 chimg quyen;

- Loai lanh sir dyng ia lénh gidi han;

- Gid dit lénh ddm bdo khing vt tv 18 chénh léch @a 5%,

- Trudmg hop khdng co lénh mus vi 1Enh bin chimg qu}'é.n. MBS s& tién hanh vet gid
hai chiéu (43t ed 18nh chio mua va lénh chao ban);

- Théri gian thn tai cia lénh trén hi théng miao dich thi thidu 14 mat (01) phit.

b, Midn tric nghila vu yét gia tao Idp thi tneomg

Trong cic truémg hop sau, MBS khéng phdi thue hién hoat ddng tao Lip thy truong:

- Don khap lénh dinh ky xéc dinh gia mo cla, nim (05) phit dau sau khi ket thic dot
khidp 1énh dinh ky xéc dinh gia mir cira va dot khop lénh dinh ky xéc dinh ma dong cia;
T sdn cor 56& cln chimg Elll}'éf.l. b1 tam nglmg gao dich;

- Khi gia Iy thuyét cia chimg quyen dugc tinh thee cong thire néu tai bin cio bach
cita MBS nhé hon hodic bang 10 ding;

- 5& lireng chimg quyén trén thi khodn tao Hp thi rudng khong dap ing s6 ligng thi
thiéu 100 chimg quyen, MBS dwrere midn dt 1énh ban;

- Khi chua 6 chimg quysn nao dupc heu hanh (treomg hop MBS chua bian duoc
chimg quyen nao cho nha dau tu), MBS dwoc mién dit lénh mua;

- Truomg hop thye hién hiy nigm yét chimg quyen, MBS dwoc mién dit 1énh béan;

- Gid chimg quyén ting kich trin (du mua trin), MBS duoc midn dit lénh ban hodc
Gid chimg gquyén gidm kich san (dur ban san), MBS dugc midn dit lénh muz,

- (na chimg khodn co s& ting kich tran (dr mua trin), MBS duge mién dit lénh ban
d6i v chimg quyén mua;

- (na chimg khoan co s& gidam kich san (dir bin sdn), MBS duge mien dat 1énh mua
diot vai chimg quyén mua;

- Climng quyen dang & trang tha of 1& tr 30% wér 1én (e chimg quyén mua dang co gid
chimg khodn co s cao hom 30% so vai ma thyce kidn), MBS ducge mign dit lésh ban;

- Trang mudi bon (14) ngay trude khi chimg quyén déo han;

- Khi xiy ra cdc sy kién bt khi khang nhu thién tai, héa hoan, chién tranh.

- Cac truimg hop khic duoc 56 Giao dich Chimg khoan ap dung sau khi ed ¥ kién
chap thudn ciia Uy ban Chimg khofn Nhi nudc

VIL QUAN TR] RUI RO CHUNG QUYEN C0O BAO DAM
l.  Quy trinh quan tri mii ro

- Vige phit hanh chimg quyén co bio dam tai MBS tuiin thi theo Nghj quyét Dai hoi
dong co dong.

- Hai 'lﬁl'lg quan tri dinh huwdng chinh sach vé chién luoc quin tn ro ro; phé duvét han
mirc, phwong &n phét hénh chimg quyén cb bdo dim, cic midi han phong neira rii ©
i gidm sat vide trien khai quin tr) ria ro trén todn hé thong,



- Ban diéu hénh xiy dymg hé théng quy trinh the nghiép, quy trinh quin try ri o hoat
ddng phat hanh chimg guyén cé bio ddm. Phin cing trich nhim va gidm sat thye
hién dam bio tudn thii quy dinh v& hoat dgng phét hanh, hoat ddng phong ngira il fo
vt hoat ddng tao lip thi truéng vail chimg quyen.

- MBS thuc hién phét hinh chimg quyén trong gidi han vin khi dung, thie hign ky qui
dim bao thanh todn tai ngin hing lwu ky i thidu 50% gid tri dw kién chao bin vi
thue hién hoat déng phing netma i ro bing chimg khodn co séhode chimg quyen cb
citng chimg khodn cor o theo ding quy dinh.

- Quy trinh quan tn risi ro chimg quyén cb bio diim bao gdm cac budc:

s Bube 1: Lya chon vi thim dinh chimg khodn cor s, thém dinh phiromg &n phat
hanh chimg quyen;
» Bude 2 Xy dung phuong &n phong ngira rili ro véi chimg quyén,
+  Budc 3: Gidm sit va thye hién phuong dn phéng ngira rin ro dim bio khi ning
thanh todn tai ngiy déo han chimg quyén.
2. Phuong fn phing ngia rii ro dyr kién (Mye dich phing ngira rii ro,Plhrong dn
phong ngira rii ro tong quat)
2.1. Mue dich phing ngira i ro:
Pé dam béo khi ning thanh todn cho nguii s hitu chimg quyén, han chié mét cch
hiéu qué nhimg tin thit do mi ro gy ra
1.2, T chire thye hign phang ngira vii ro:
Ban diéu hinh: '

- Chi dao xfy dung hé thing quy trink tic aghiép, quy trinh quin tr M ro hoat dong
phit hanh chimg quyén cd bao dim, Phin cong trich nhigm va gidm sit thire lign dam
bao tuiin thii quy dinh v& hoat ddng phit hanh, hoat ddng phing ngira ri ro vi hogt
déng tao 1ap thi truimg vi chimg quyén.

B phiin kiém sodt nji bi:
Thuc hién kidm tra va gidm sét hoat ddng phét hanh chimg quyén, hoat dng phong
ngira rii ro, hoat ddng tgo lip thi trudng va thanh 10dn theo diing quy trinh the nghigp,
quy trinh quin tm rii ro cia Cong ty.

Bi phiin quan tri rii ro:

. L ddu mbi tiép nhén, nhén dién, do luomg, d4nh gié cde rii ro tiem dn cb the xdy ra
trong vide phit hinh chimg quyén oo bio dim;

- Tham muu cho Ban Tong giam déc/HBQT cdc bign phap ngin chiin, phang ngim va
xit |y i ro thanh todn, gidm thiéu téi da thiét ha cho MBS va dim bao thanh toén cho
nhi diu e

Whiin sy tai bj phan trwe tiép pidm sit hoat djng phang ngira rii ro cho chimg
quyen:

moviien [ viessimgie |t G
Neuyén Binh Duong | Chuyén vign P. QTRR | CFA Charterholder l & nAm
2.3, Nguyén tie thie hién tong quét -

- Hogt ding phang ngir rii ro duoc thire hién rén thi khodn t doanh cia MBS.
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- Chimg khodn phing ngira rii ro:

o Chimg khodn eo s cla chimg quyén: MBS dp dung phuong phép phong ngira
riit ro trung hoa delta; cing vén viée phat hinh chimg quyén, MBS 58 dang than
thire hién céc gian dich mua bin chimg khoén co s& dé giit cho vi the cia MBS
1a trung hoa delta khi gid chimg khodn co s& thay ddi,

s Chimg quyén cia céc o chire khic co cing chimg khon co so.

- Vi thé phing ngira rii re
P=Deltax Ol /k

Trong do:

s P 50 luong chimg khodn co sé dir kién ndm gii dé phong ngira i ro cho chimg
quyén

* O S0 lwong chimg quyén dang luu hanh cia dot phat hinh

e kTyle r.'hu}.rén ddi ciia chimg mLyé’:_

o  Delta: Hé 50 phong ngira nu ro delta, Ia ga t thay doi cia ma chimg quyen img
véi mét thay d6i trong gid chimg khodn co sd, diuce tinh dua tréa chng thic
Black Scholes.

Gii trj hé so delta duye tinh todn theo mé hinh Black Scholes nhw sau:

Béi v chimg quyén mua: Delia= Nfdl)

Trong do:

Delta 13 gia trj delta cia chimg quyén mua

Nfdll) i wic suit phin phii chudn tich Hiy, voi d1 duge xéc dinh theo cong thire

Black Scholesta muc V11 ciha ban cio bach nay

- MBS thyre hign phéng ngira rii ro thye té biing ede thi sin sau diiy: chimg khoan
co 50 thie co dimg cho mye dich phong ngira rin ro vivhode chimg quyén cd cing
chimg khodn co sé& do 15 chive khac phat hanh va’hofic s6 tién d ndp trén tai khodn
tw doanh cua MBS dém bdo tudn thi quy dinh cia phap ludt. Cach thire quy doi/xac
dink vi the phang ngira nii ro thyre 1 cia MB:
PT = 5L CICE thyee o6 (p1) + 8L CKCS quy dobi tir chimg quyén o6 cling CKCS ciia 16 chire ke
phat hanh (2} + SLCECS quy &40 tie tlén miip teén i kiods dr doarh (53

Trong do:

» pl: 8& lugng CKOS thue oo trén 1 khoan tr doanh cia MBS;

» p2 50 lugng chimg quyén cé cing chimg khoan co sir ciia 16 chirc khie phas
hanh cd trén tai khodn tr doanh cia MBS chia cho 7 1§ chuyén d6i cia chimg
quyén do 1 chire khie phat hanh,

» p3: Gid tr tidn ndp vao tai khodn tw doanh cia MBS cho muc dich phing nzin
rii Fo chia cho gia dong cla chimg khodn co s tai ngay tinh todn,

- MBS cam ket tufin thii quy dinh cia phap njt vé vige duy tri chinh léch vi thé
phing ngira rii ro Iy thuyét va vi thé phong ngiva rai ro thye 18,
VIILCAC BOI TAC LIEN QUAN PEN BOT CHAO BAN
Nedo ke b kb
- Ngin hing Thwong mai 6 phiin Diu tw va phat trign Vigt Nam - BIDY (%)
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- Pia chi: Thip BIDV, sé 74 The Nhudm, phwimg Trin Hung Byo, quin Hoin
Kiém, thanh pho Hi Nji, Viét Nam

(*) MBS cam kit khdng phai ngiedi cd lién quan v Nedn hing ha ky
IX. XUNG POT LQ1iCH

Ching t6i vil ede cong ty con, chi nhinh ciia ching t5i tham gia vio mot loat cée hoat
ding ngin hing, diu tw, méi giét, quin 1 qu¥, béo hicm rin ro, diu ty, cie hoat ddag khic va
co thé ¢ che thing tin quan trong vé Cong ty, chimg khodn co sé hodic phit hanh, ¢dp nhat
céc bao cao nghién ciru vé Cong ty, chimg khoin co sd. Cac hoat ding, théng tin, cac bho cio
nghin ciru nhu viiy c6 thé lién quan hofic dnh hwémg dén Cang ty, chimg khodn co s& vi b
thé giy ra nhimg hiu qué bét lon cho nhi diu tu hodic tao ra méu thuin quykn le lign quan
dén vigc phat hinh chimg quyén. Chimg 1&i khéng cd nghfa vy céng bo nhimg théng tin nhu
viiy v co thé phit hinh bio céo nghién ciry, tham gia vio bt ky hoat ddng nao nhu viy mi
khéng lidn quan dén vige phit hanh chimg quyén.
X. CAMEKET

Chimg i cam két chiu trach nhigm hoin toin vé tinh chinh xac, trung thue coa ndi
dung théng tin va céc téi ldu dinh kém trong bin céo bach nay.
X1, PHU LUC

(Gidy phép thanh ldp v hoat ding cia 10 chire phet hanhy)

(Biéu 1§ clia 16 chire phét hémh)

(Bdo edo ti chinh kidm todn ndm gin nhdt ctia 16 chire phat hinh)

{Cac tai hidu lién quan khde)

Ha Ngi, Ngiy Avthing Tnim 2020
PAI DIEN TO CHU'C PHAT HANH
TUQ, PHO TONG GIAM BOC

Neuyeén Thi Viét Oanh
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XAC NHAN CUA NGAN HANG LUU KV

Ching 161 xac nhn thye hign vide lwu ky, gidm sit ta sén do 14 chirc phat hinh chimg quyén
ke quy dé bdo dim thanh toan cho cac chimg quyén di phat hanh theo ding cac nghia vy
trich nhigm cda Ngdn hing luu ky thé hign trong Thing tw 107 vé Hiimg din chio bin va
giao dich chimg quyvén eé béo ddm. =

=PHS GIAM BAC

Ny Bliy Bhe i
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