BAN CAO BACH

CHAO BAN CHUNG QUYEN CO BAO PAM

- Tén chimg quyén: CMWGOZMBS21CE

= Tén (md) chimg khoan co sd: MWG

- Té chitc phat hinh chimg khodn co sér: CTCP Déu tv Thé gici Di diing

- Loai chimg quyén: Mua

- Kidu thyre hign: Chéu Au

- Phuong thirc thire hién chimg quyén: Thanh todn tién

- Thin han: 4.5 thang

- Ngay phit hanh: Ngdy phit hinh chinh xdc s2 duge cing

bé tai Ban Théng bao phat hanh tai ngay
phit hanh chimg qu}rén

- Nghy giao dich cudi ciing: Trurde ngay ddo han 02 ngiy giao dichf:-"}:;rt £
- Ngiy déo han: 4,5 thing ke tir ngay phéit hinh for
14 5 :, o/ CONG T
- Ty 1& chuyén ddi: 12:1 (12 chimg quyén quy dbi qug,ré:li T
| ¢ phiéu co si) b g ko
- Gia thye hién: 42.000 - 194.000 VND/co phitu ¥Gnd
thire hién chinh xde s& duge cong bé wal -
Bin Thing bio phat hanh),
- Gid trj tai san bao dam thanh todn: Toi thidu 50% gid tr chimg quyén dugc
phép chao ban
- Gif chio ban: 1.000 - 4.000 VND/chimg quyén (Gid

chic bén chinh xic s& dugc cing bo tai
Ban Thing bdo phat hinh tai npay phit

hanh chimg quyén).
- Téng sb lugng chio bén: 4.000.000 chimg quyén
- Tong gid trj chito ban: 4.000.000,000 - 16.000.000.000 VND

TO CHUC PHAT HANH:
CONG TY CO PHAN CHUNG KHOAN MB
Bija chi: Ting 7-8, s6 21 C4t Linh, Phuémg Cit Linh, quin Béng Da, TP Ha Noi
Dién thoai:  (84-4) 7304 5688 Fax: (84-4) 3726 2601
Website - W .COMm.vn
Bloomberg: MBSV<GO>
Phu trdch céng bo théng tin:
Hop tén: Phimg Thi Thank Ha 84 dign thoai- 024 7304 5688
NGAN HANG LUU KY:
Ngiin hang Thuong mai ¢b phin Piu T vi Phét Trién Viét Nam - BIDV(¥)

Bia chi: BIDV Ha Thanh, s6 74 Thy Nhujm, phutmg Trdn Hung Pao, quin Ho#n
Kiém, thinh phd Ha Noi, Viét Nam

(*) MBS cam két khing phdi ngwdi cé lien quan vdi Ngdn hing he Ry



MUC LUC

I CACNHAN TO RUD RO coueccieeecessscesmsssesssssmsissssssasssssssssssssssssssmsssssssssssssmsssssmsssnesssss 3
II. NHUNG NGUOT CHIU TRACH NHIEM CHINH POI VOI NQI DUNG BAN
BRI BT s s i st 7
I, CAC KHAI NIEM .....cmmiimirsmes R 7
IV, CEHOTDAU T e cssisa D
V. THONG TIN VE TO CHUC PHAT HANH CHUNG QUYEN CO BAO PAM... 10
VI. CAC THONG TIN VE CHUNG QUYEN CO BAO PAM .24
VII. QUAN TRI RUI RO CHUNG QUYEN CO BAO PAM , e 32
VIIL CAC POI TAC LIEN QUAN PEN BPQT CHAO BAN 34
IX. XUNG DOT LOT ECH cooervsisensisssssosssssssssssmssesssesses 34
S o . T3y R PO s RS VL 34
XL PHU LUC . iccseersrmsssressmsissssssaisassssressassssssssssssssssssses .34




NOI DUNG BAN CAO BACH

I.  CACNHAN TO RUI RO

1. Rairo chung

Nha déu tr cin doc bin cao bach niy vi cic thi lifu kém theo & ndm vimg edc ndi
dung clia chimg quyén e bio dim, cde nii 1o di kém véi vige diu tw vao chimg quyén cb béo
diam, déng thoi dinh gid sy phi hwmkh&ﬂndiu it vo sin phim chimg quyén cé bao dim
viri muc tiéu dio tr vﬁ tinh hinh tai chinh cita minh. Nha déu tr duge khuyén nghj tham khao
cic chuyén vién tur van t&i chinh, méi gidi chitng khodn hodc chuyén vién phin tich dé niim
vimg vé& cach thirc diu tr vio sin phim chimg quyén cb bio dim ndy,

Chimg quyén cd bio dém 14 san phim cdu tric phi sinh, ¢ tinh chit phitc tap vi khong
phil hop vai cde nha diu i thicu kinh nghiém, Ching t6i khong khuyén khich nhi diu e
tham gia ddu tur khi chira hiu 13 sdn phdm vi chua sin sing chip nhin che i ro diu tir duge
trinh bay dudn diy.

Ching t6i khng cam két thire hign didu tra, nghién el lién quan 6 16 chire phit hink
chimg khodn cor sév. Nguin st hitu chimg quyén khong nén hidu sy phit hinh chimg quyén
nhur mét khuyén nghi ctia chiing t5i lién quan téi chimg khodn co sé, Ngod ra, ngudi sé hitu
nén luu ¥ riing céc cong ty hojic th chire ¢d chimg khodn co siv hodic cée t chirc lién quan
khéc khong tham gia vho sogn tho bin cdo bach niy.

1.1. Rii ro lién quan dén t chirc phét hanh chimg quyén

Riii ro tir giao dich ctia 0 chirc phdt hénh: T chirc phit hanh luén c6 thé mua lpi
chimg quyén trén thj tnrimg va cic chimg quyén nity cd thé duge nim gilt hojic bi hiy hofic
ban lai. T chirc phat hinh b thé thuc hién cée giao dich dé phong ngira rli ro va giao dich
niy b thé dnh huémg dén gi chimg quyén.

Riii ro thank todn: Nhi ddu tr cin hru ¥ ring trong qué trinh phit hanh chimg quyén,
mic dit nhimg tiéu chudn khit khe vé kha ning thanh todn phai lubn duge chip hinh boi 16
chire phét hanh, lubn tén tai nii ro t6 chitc phat hinh bj mit kha ning thanh toan vit khing thé
thire hién quyén cho nhi diu tr. Trong trrdmg hop to chite phat hinh mét kha nang thanh todn
hofc khéng di tai san dé thanh todn thire hién chimg quyén, vige gidi quyét quyén lgi cho
nguéi séhitu chitng quyén dirge thie hién theo quy djnh phip ludt lién quan.

Riii ro chimg quyén bi iy niém _w: Trong truwdmg hop 1h chire phfll héanh bj dinh chi,
tam ngimg hoat déng, hop n.hat sdp nhdp, giai the, pha san hnﬁ: bj thu héi Giay ph:]:r thanh
ldp v hoat ddng, chimg quyén s& bj hiy niém yét, Do d6 thn tai i ro chimg quyén bi hiy
trurdrc ngay dio han.

Riii o tir vife thiee hign sir tie chil ctia 16 chire phat hanh: Npuii sé hitu chimg quyén
nén luu ¥ ring ching t4i 6 quyén ty chil trong cfic I:unq.t ding kinh doanh phit hop vii diéu
khodn trong Ban cdo bach m’iy vi 6 thé dnh hwdmg dén gid chimg quyén. Trong cdc sy kién
bi mua lai hodc thay ddi cu triic doanh nghigép lién quan tdi quyén I cia ngwin s0 hitu
chimg quyén, chiing téi cé quyén lya chon cdc hoat ding lién quan t&i chimg quyén mi ching
t6i cho réng phit hop, Nguwid sé hitu khing ¢ quyén bude ching thi thye hién cic hoat dijng
lién quan téi giao dich hoge thire hign quyén cia chimg quyén, TO chirc phit hanh cam két s&
dira ra céc quyét dinh mang tinh cin trong. Néu clc bén lign quan dén cie nghia vy véi 16
chirc phit hanh khing thé dam bao duge cic nghia vy cia minh thi dicu ndy ¢b the dnh rémg
dén két qua hoat ddng lién quan i chimg quyén.



Rii ro do mau thudn quyéﬂ leri: Té chire phét hanh tham gia vAo nhicu hoat dong khic
nhau co the gy ra miu thudn quydn loi vid ngwin sér hine, T4 chire phat hinh khing co nghia
vy cong b thing tin lién quan t4i cdc hoat ding giao dich, tr vin, thue hién quyén, méu
thufin quyén lgi. To chirc phét hinh ludn cb thé phit hinh vA niém yét eie chimg quyén khic
co khi ning dnh hudmg dén gid chime quyeén.

Riii ro bao mdt théng tin; T chirc phét hanh cam két cd ging hét sie & dim bio sy
béo mét cia thdng tin khich hing, tuy nhién t5 chirc phit hinh khéng cam két ¢é thé cung cip
sur bdo miét hodn toan doi voi cdc thing tin nay.

1.2. Rii ro lién quan dén sin phiim chimg quyén

Rt ro ddu tir chung: ngudi sov hiru nén cd kién thirc vé phrong phap dinh gid cia chimg
quyén vi chi nén giao dich sau khi d3 xem xét cén trong, Chimg quyén I3 sin phim phi hop
viri nha ddu tir hifu rd vé cdc i ro va cée co ché gia lién quan. Mt khoan ddu nr vao chimg
quyén khing twong duvong véi mdt khoan diu tr vio tii sin co sé. Mic di loi nhudn cla mat
khodn diu tu vio chimg quyén lién quan mit thiét 1 thay dbi trong gia clia thi san co s, sy
thay i ciia chimg quyén déi vai sir thay déi gid thi sin co s& oo thé khing twong dwong,.
Don by cao cia chimg quyén cd nghia ring nguéd sé hitu 88 o6 rii ro déu tr cao hom so vii
diiu tu clng gid tr] vao tai sdn co s

Reit ro do thai gian ddo han clia chimg q:{.uén' Do chimg quyen ¢o thii gian déo han
nén gia coa chimg quyen cé thé bj gidm khi dén gin ngay déo han cia chimg quyén vi mirc
gigm gig niy cb thé s& khi 16m. Néu nha dio tw nim gilt chimg quyén dén nghy déo han va gia
thanh todn nhé hon hode bing gid thie h:én quyén l.hl gn.i cia cln.mg quyén s& bing khqng,
khi d6 nha ddu tr 56 chiu mit khoan 18 I:r.ing ding st tién di bo ra 48 mua chimg qu:n.'m Wi
vily, trude khi quyét dinh ddu tr vio chimg quyén, nhi diu tr cdn nghién ciru k§ xu thé bign
dng gid cia chimg khodn co s trong khodng thid gian con hiéu lire cda chimg guyén,

Ruii rové gid: Rii ro vé gid 14 rii ro do sy thay ddi gid coa chimg quyén, Sy thay dbi gid
clia chimg quyén phy thude vio nhifu yéu t6 nhw gid cia chimg khodn co s&, mirc 4§ bién
ding gid chimg khodn co sd, thid | glan con higu lye cda chimg quydn, 15 sudt, cd e clia
chitng khoan co sd,... Trong d6, yeu to guan trong nhit chinh 14 gia ciua chimg khoan co sd.
Ngﬁél ra, gid m}a chimg qug.rén con phu thudc vio }'Eu th cung clu ciia thl trirémg v chimg
guyen. Mac da t chirc phat hanh thuomg phat hanh khii iul.mg chimg qu:.n:n Ihm khoi lugng
di diing ky vai Uy ban Chimg khodn Nha mudc, tuy nhién, to chirc phét hinh vin co thé tang
khii lu'd;mg cung tmg chimg quyén thcmg qua phuong thic phit hanh b sung. chimg quyen
mién 14 han mirc phat hanh chimg qu}rcn dé chira vargt qua han mire phét hanh thi da theo quy
dinh caa Uy ban Chimg khoén Nha nude. Vide phit hanh thém nay cod thé anh hwdmg dén gid
ciia chimg quyén,

Riii ro tic tinh don bdy- Dlu tr vio chimg quyén chi lién quan dén sy thay dbi gid cia
chimg khodn co sér chir khéng phai diu tu trye tiép vio chimg khodn cor sé, do d6 nhi diu tu
duge hudmeg loi tir tinh chét don béy ciia chimg quyén khi cé thé nhin dupc toan bd sir thay
dbi gid chia chimg khodn co s& trong khi chi phii b ra mdt phin chir khéng phai toan b gid
ciia chimg khodn co s, Ngodi ra, tv 18 thay di gid cia chimg quyén trén thj treimg o6 thét lén
hon ty 1¢ thay adi gid coa chimg khodn cor sé, vi viiy nha diu tr cd the 1 nhiu hon hogic 13
nhidu hon so v&i vide die b tnre tiép vio chimg khodn co sé.

Riii ro thanh khodn; 13 rii o xdy ra khi nha ddu te khong thé bin chimg quyén & mie
gid mong mubn do thi truémg thiéu thanh khodn déi v&i chimg quyén &6, Thanh khodn cia
chimg qu].rén phy thufc vio cung cau thj trudmyg va hidu qua hoat ddng cda 1 chirc tao lip thy
trirdmg. Mae dit 18 chire phét hinh cam két s& thye hién cic cing tic tao 1ip thi tniimg va



cung cp thanh khodn cho thj trdmg chimg quy«én, to chirc phit hinh khing cam két thi
tretmg giao dich clia chimg quyen s& sbi dfng.

(uyén loi nha ddw f: Nhit diu tr sé hiru chimg quyén khong 6 quyén loi nhu ob dang
sér hitu chimg khoén co s, bao gdm nhimg khong gidi han quyén tham dy Dai hii dong ob
diing, nhin b tire, quyén mua cb phifu phat hinh thém, hodc cdc quyén khée phét sinh tir
chimg khoin oo so.

R ro khi lwa chen ching q;g.-e.a ler cﬁng ey phong ngtra rui ro: Gia chimg quj.r:n Iudn
cb thé thay dbi ngwoe v ki vong eiia nha ddu tir s&v hitu chimg quyén, do dé chimg quyén
khéng dim béo s& ludn 1& mit cng cy phong ngira rii ro hitu qui cho nhi diu or s& hit
chimg quyén.

Linu § vé thué

Thes Cing vin 1468/BTC-CST eia Bj Tai chinh vé chinh sich thué déi vai chimg
quyén o bio dam, trong trudmg hop trude ngiy déo han, nhi diu tr chuyén nhugng chimg
quyén thi thu nhép tir chuyén nhwgmg chimg quyén s& dp dung mué dbi véi chuyén nhupng
chimg khodn, duge xéc dinh bing gis chuyén nhuong chimg quy én cb bio dam timg Jin nhin
(x) véi thué suit 0,1% (Trong d6 gid chuyén nhuong chimg quyén c6 bao dém timg lin 13 gia
khép lénh chimg qu:,ré;n trén 3¢ giao dich chimg khodn nhin (x) Sé lugng chimg quyén).

Mt khic, trong trodmg hop nhi diu tur thye hign qu}-'cn tai ngiy ddo han, tai thid diém
thire hién quyén chuyén giao bing tidn, thu nhip cia nha diu tr dp dung mirc thué sudt 0,1%
trén gid c:hu;-%n nhugng chimg qu].'é:n cd bao dam timg Iin {Trong dd, gid I:.':]'IIJJ."é].'l nhugng
chimg quydn c6 bdo dam timg 1in bing gid thanh todn cia chimg khodn co sé nhin (x) (S0
lrgmg chimg quyén chia (:) cho Ty 1é chuyén déi)).

Trrimg hop nhi dau tv ndm gii chimg quyén cd bao dim va thye hién quyén tai ngdy
ddo han, thué phat sinh 52 cap hon nhidu Iin so véi vige chuyén nhugng chimg quyén trude
ngiy dao han (vi dy minh hou tai Myc V1.8.2), trong m{t s6 truimg hop o6 thé lim nha diu
bi 16 khi thué phdt sinh nhiéu hon lgi ich nhin dwoe tir chimg quyén, khi d6 T chire phit
hanh 58 cé quyén truy thu thué d5i véi nha ddu tw nim gitr chimg quyén tai ngay déo han.

1.3. Ruii ro lien quan dén chimg khodn co s

Mt s sir kign xdy ra (bao gom va khing gidi han viéc phit hanh quﬁn. phat hanh o
phiéu thrdmg hodc phin phfﬂ tién béi Céng ty, chia nho hofic hgp nhit chimg khodn co sd
hodic sy kién (4 ciiu tnic dnh hudng t6i Céng ty) o6 thé din dén viée ching t8i phai diéu chinh
cée didu khodn cia chimg quyén. Tuy nhién, ching toi khéng c6 nghia vy phai diéu chinh cic
dién khodn va diéu kién ciia chimg quyén cho mei sir kién lién quan t6i chimg khodn eo s,
Bét ky sir didu chinh hofic cdc quyét dinh khong difu chinh déu s cd tic dong téi gid tri cia
chimg quyén, Viée ditu chinh chimg quydn s& duge thue hidn theo quy dinh phip luit. Ngoai
ra, mit s sy kién xdy ra (bao gdm chimg khodn co s bj hiy niém yét hojic tam ngimg giao
dich) diin dén vige chimg quyén bi hiy niém yét hofic tam ngimg giao dich theo quy dinh ciia
phép luit.

2, Riiro d§c thii lién guan téi t6 chire phit hinh chimg quyén
2.1. Riil ro v hogt djng cung chp djch vy mbi gidi

Hoat djng méi gidi 1&4 méng kinh doanh duge MBS tip trung trong yéu, diy 13 méng
hogt ddng mang lai vi thé cho cong ty chimg khodn nén ludn duge MBS dat ra myc tiéu vé thi
phé.n & nhém dan diu thi truong. D1 kém vén muc tiéu kinh doanh cao, MBS nhin thirc diy
ciing 12 méng kinh doanh tiém &n cdc i ro Iém, trong d6 cde rii ro trong }réu nhir nii ro dao
dirc nghé nghiép, rii ro sai s6t, nhim 1in khi thye hién giao dich cia khdch hing...



B¢ han ché va giam thidu 81 da céc nii ro trong hoat ddng nay, Cng ty xdy dumg hé
thong quy trinh, quy dinh kim sodt chit che, it ¢ cde nghigp vy déu duge kiém sodt hai clp;
ting cuimg dua cong nghé hba vio quan 1 hoat ding dé giam thiéu véu t5 sai sot ciia con
ngudn; nhiin sy thuje hoat dfng mdi gidn due tuyén chon, khao sit dénh va dao tao thirlmg
xuyén dé ning cao trinh d§ v nhin thic rii ro.

Mat khéc, cing ty cb hé thing kifm sodt doc 1ip bao gdm quén trj nii ro, kiém soét ndi
bij, ban kiém sodt duge duy trl hoat ddng dénh git ddc lap, khich quan va lién tyc lén cic
chuong trinh ra sodt luén phién nhém phét hi¢n kip thoi vi ngfin chin cde sy kién rii ro phit
sinth gy thiét ha cho cong ty.

2.2. Riii ro trong hoat ding tw viin khach hing

Nhim ]ﬂ-ilﬂ ché ¢de rii ro eb thé phat sinh lién quan d&n tinh chinh xde v hidu qud efia
dich vu tur vin, tinh kip théri cia théng tin cung cip cho khéich hing va dnh hrdmg ciia trinh 46
chuyén mén trong chit lugng tr vin, MBS tdp trung ngudn Iye Iém cho ddi ngii Nghién cin
v nhin sy gidid, trinh d§ chuyén mén cao duge dio tao trong vi ngodi nurde, ndng cao tinh ki
ludt nghiém ngit v dao dirc nghé nghiép.

2.3. Riiiro vé hd try tii chinh cho khich hiing (rii ro thanh todn)

Biéi vii MBS diy 12 mang hoat ding dem lai ngudn doanh thu chidm tf trong 1ém nhung
ciing 14 mang hoat déng tiém dn i ro 16m mhit,

MBS di xiy dymg mdt bd méy quin trj trén co s&r 1y lufin chit ché va ro rang dé Eidm
thifu rii 1o t3i chinh cho ci MBS vi khich hing. Danh muc cho vay ciia MBS duce thim
dinh theo b tiéu chi chudn myc trén co s& nén ting 14 yéu td thanh khodn cia cb phiéu va pid
t oo ban doanh nghidp cda ol phl&u dd.

2.4. Rili ro vé thanh khoin

Py 14 rii ro nghiém trong dbi véi cong tv chimge khodn, xudt phat tir viée Céng ty bj
thicu hut s6 dir tién trén thi kboan/mat kha nfing thanh khoin dé thanh todn cho cdc giao dich
phit sinh trong ngly nhir thanh todn bi tir vii Trong tim hou kY Viét Nam, thanh todn cdc
nghta vu dén han cla cdng ty chimg khodn d6i véi ddi tde, co quan ban nginh,.. Rii ro ndy cé
thé din dén nguy co cong ty chimg khoén bj dinh chi hoat d&jng kinh doanh lam anh hrimg
dén cic khéch hing dang o6 tii khodn giao dich tai cing ty.

MBS dc bigt chi trong dén loai mii ro nay dé dam bdo khéng phit sinh sy kién mi ro
mét thanh khoan, Dé kim soét duge loai hinh rii ro niy, MBS xiy dyng mit hé thing kiém
sodt ngudin vén chit ch nhim phin bd vin hifw qua, khing dé xay ra tinh trang mét ciin déi
vin; da dang dbi tac huy ddng vén cho cing ty d& MBS chii dong vé ngudn vin; xiy dumg hé
thing dénh gid cde chi tidu an todn thi chinh trong dd dua ra cic cip cinh bio 32 xir 1§ kip
thin; thyre hign cong tic trich 1ip dur phéng cho cde kjch ban xilu x4y ra,

2.5. Rii ro thj truémg

Tai thir digm hién tai, Cong ty Cd phiin Chimg khodn MB dang thyc hién viée diu tr
chirng khodn niém vét v chuas niém vét bing ngudn vin chid si hira elia cong ty. Do d6, bién
déng gia chimg khodn néi riéng vé bién ding cia thj tnetmg chimg khodn néi chung & 14 i
ro anh hwomg tryge tif:p tii ket qua kinh doanh hing nédm cia Cong ty.

Pré han ché rii ro ndy, Ban linh dao 48 thye hién ké hoach kinh doanh da dang héa danh
myc diu fu, dong thii Céng ty cling ¢6 43i ngil chuyén vién nghién ciru phin tich, dénh ga
trirde khi thire hién diu tr. Mt khie, Cong ty Iudn ticn hanh trich lip cde khodn di phing
giam gid chimg khodn mét cich day di, theo ding quy dinh ciia phap hugt. Ditu nhy di gitip
MBS tin dyng due cde co hii cia thi tnomg nhim ning cao hifu qua diu t.



2.6. Riii ro vé ha tdng cong nghé thing tin

Giao dich ciia khich hing qua hé thong trye tuyén chiém 19 trong gin nhy todn bj khoi
ligmg 1énh giso djch tai MBS, Ha ting cfing nghé thing tin déng vai trd quan trong va nhimg
tiém fin riti ro vé hé thdng cdng nghé théng tin c6 thé phit sinh nbur:

- Mit ket ni, gidn dogn giao dich cia khich hing.
- Bai Iéch, mét 58 ligu cha khéch hing.
- Xim nhip cia Hacker lam riii loan hé théng, khéng dém bio viéc bio mdt thng tin cilia
khéch hang, cdng ty chimg khodn,
2.7. Rii ro canh tranh

Hién nay, tinh hinh canh tranh gifta cdc cing ty chimg khodn nghy cing gay git, dic
biét thi truémp b sy tham gia cla cie cdng ty chimg khodn 1ém dén tir Hin Qude. Cée chng ty
chimg khodn lién tiép dura ra cdc hinh thic dé thu hit khich hing nhwr giam phi giao djch,
thing qud, hé trg khi md tai khodn méi, tré thué thu nhip ¢d nhin tir ddu tr chimg khodn cho
nhd dau fur...

Vi tim nhin tnér thanh cfing ty chimg khodn hing ddu trén thi tnedmg chimg khodn,
cung :‘.ip cée dich wvu chimg khodn tot nhat cho khéch hing, Céng tv Co phfm Chirng khoén
MB lubn séng tao va nd lye khdng ngimg mang dén co hdi ddu tr va ting tnedmg thi chinh
cho timg khéch hang va cf ding.

2.5. Rui ro nhin sy

Péi voi cic cong ty hoat dong trong linh wvire dic thi d:’:-1 héi trinh &6 chuyén mén
nglm:p v cao nhu linh vie chimg khodn thi 41 ngii nhén sy 13 yiu tb c:lg.nh tranh mang tinh
qu;,-'ét dinh. Gira ede cing ty chimg khodn thutmg cd xu hudng dich chuyén, thu hit, 16i kéo
nhén vién cla nhau, tao &p lue cho sy &n dinh nhin sur cla Cong ty. "I‘u}r nhién, v chinh sdch
ddi ngd phu hep, coi trong chién luge phét trién dio tao, Cong ty tin rﬁng dg1 ngil nhin vién
khéng chi gin bd l&u dii ma con ngly cing ning cao chit lrgng hon, tll‘.p sire cho sir phat
trién manh ciia Cong ty trong théi gian to,

1. NHUNG NGUOI CHIU TRACH NHIEM CHINH pOI vO1 NOI DUNG BAN

CAO BACH
1. Ti chirc phéit hanh
CmgLé Vit Hai Chit tich Héi déng quan trj
Ong: Trin Hii Ha Thanh vién Hii ddng quan tri/Tng gidm déc
Ong:Nguyén Vin Hoc KEé todn trudmg
Bi: Pham Thj Hoa Trudmg Ban kidm sodt

Chiing ti didm béo ring cdc théng tin v s6 lide trong Ban cdo bach niy 13 chinh xde,
trung thire va cam két chiu trich nhidm vé tinh trung thire, chinh xdc cha nhitng théng tin va
st liéu nay phit hop véi thire t& ma chimg 10 duge biét, holic 48 didu tra, thu thiip mit cach
herp 13

Ching thi ¢t thé cip nhit hodic sira ddi ban cdo bach ndy trong qué trinh phét hanh
chimg quyén dé dim bdo ding cic guy dinh duge ban hinh, Bit ki sy edp nhit bd sung nio
s dupe cing bi théng tin tai Sé& Giao dich Chimg khodn.,

2. Ti chire béo linh phit hink: Khéng c6
3. T chirc tir viin: Khing co

II. CAC KHAI NIEM



Chimg quyén cb bao dim (sau 3y goi 18t 14 chimg quyén) 14 hop déng gitta nha diu
tr va to chirc phat hinh chimg quyén duge dinh nghia theo khoan 1 Pidu 1 Nghi dinh sé
602015/ ND-CP ngiy 26/06/2015 ciia Chinh phi stra d5i, b sung mijt 56 didu cia Nghj dinh
s 58/2012/NB-CP ngly 20/07/2012 ciia Chinh phi quy dinh chi tiét va hudmg din thi hinh
mit 56 ditu cia Ludt Chimg khodn va Luft sira d8i, bd sung mét sé didu cia Luit Chimg
khodn (sau diiy goi tht 1a Nghj dinh s6 60/2015/ND-CP).

Chimg khodin cor siv 13 chimg khodn duge sir dung lim i sdn co 56 cia chimg quyén,

Td chire phét hanh chimg khodn eo s 13 t chire phét hinh chimg khodn lam tai sa
cor 8 e chimg r.iu}fén.

T6 chire phit hinh chimg quyén (sau diy goi tit 1 t4 chirc phét hanh) 13 cong ty
chirng khodn phét hanh chimg quyén,

Ngiin hing lru k¥ 12 ngin hing thue hign vige luu k¥, gigm sat 1 sin do td chirc phdt
hanh chimg quyén k¥ qui dé bao dim thanh todn cho cic chimg quyén 43 phét hinh vi khiing
phii 13 ngurivi ¢6 lién quan ciia td chire phat hanh theo quy dinh cia phép Tuit chimg khodn,

Ngrivi s hitw chimg guyeén 1 nha dau tir sé hitu chimg quyém dong thisi 14 ehi ng o
bao ddm mt phin ciia td chire phit hink va khing phii 14 18 chite phat hink chimg quyén,

Chimg quyén kiéu chiin Au 13 chimg quyén ma ngwin so hitu chimg quyén chi duge
thire hign quyén tai ngiy ddo han.

Gid thye hién 14 mic gia ma ngwdi s& hina chimg quyén o guyin mua ¢6 quyén mua
chimg khodn co si tir tb chirc phit hinh, holic duge i chirc phét hinh ding 4 xéc dinh
khodan thanh todn cho nguwéd s& hitu chimg quyén,

Ty 1 :hu}rén dii cho biét sb lugng chimg quyén cin co dé quy ddi thanh mét don vi
chirng khodn cor sé.

Ngiy ddo han 14 nghy cudi cling ma nguwin sé hitu chimg quyén duge thye hién chimg
quyén,

Chimg quyén dang Iwu hanh 1 chimg quyén chira déo han va dang duge ndm gilr b
ngurin sér hira chimg quyén,

Chli'ng quyén chira lon hanh 13 chimg quyén &3 phit hinh nhumg chira duge sér hiv
béi nhé déu . Chirng qu:,.rén chira luu hinh dwgee Tua k¥ trén tii khodn eda té chire phidt hanh.

Chimg quyén e 1&i (ITM) 1 chimg quyén mua 6 gid thire hign thip hon gid cda
chimg khodn oo s,

Chimg quﬁn 16 (OTM) 14 chimg quyén mua cd gia thyre hign cao hon gid cda chimg
khodn co so.

Chimg quyén hoa vin (ATM) 14 ching quyén mua cd gid thyc hién bing gid cla
chimg khoan co sdr,

Vi thé mi chimg quyén cia th chirc phat hanh bao gom tit ci cic chimg quyén dang
Iurar hédnih chitea durgee thire hién,

Vi thé phong ngira riii ro 1§ thuyét 13 so lugng chimg khodn co sé dy kién clin phai
nim gilr dé phéng ngla i ro cho chimg quyén xiic dinh theo pharong an phdng ngira nii ro
ciia th chire phét hinh.

Vi thé phéng ngira riii ro thye té dirge xéc dinh bing s6 lugmg chimg khoan co sé
thire cb ding cho mue dich phdng ngira rii ro, chimg qujré.n e ciing chimg khodn co sé do to
chirc khéc phat hinh va &6 tifn 43 nip tromg ng vai phin chénh léch gifra vi thé phing ngira



rili 1o 1 thuyét va vi thé phong ngira rii ro thyc té trén thi khodn tw doanh ctia t6 chirc phat
hanh.

Delta 1& gif tri thay di cia gid chimg quyén @mg v&i mét thay dbi trong gid chimg
khodn co 5.

Cong thire:

Mire 4§ thay d6i gia chimg quydn

Mtrc 43 they d8i gii chimg khodn co 56

Gié thanh todn chimg quyén khi thwe hién quyén 13 binh quin gid déng cira diéu
chinh cita chimg khodn co sé trong nfim (05) nghy giao dich lién tnede ngdy déo han, khing
bao ghm ngiy ddo han.

Ngay ding ky cudi ciing 14 ngﬁy lAm vige thir 2 sau ngdy giao dich nuf:l clng tai
SGDCK va la ngiy déo han chimg quyén trong trudmg hop thue hién chimg qu}rr:n do dao
han.

Delta =

Ngay thanh todn 14 ngay [am viéc thi 5 ké tir ngdy ding ky cudi cing,
V. COHOIPAUTU
1. Tﬁng quan vEé nén kinh té Vit Nam

Tang trnromg GDP Vigt Nam 6 thang diu nam 2021 thng tnrémp manh so vl cling ky
nam 2020, dgt mic ting 5,64% so0 vai m':ng k¥ niim ngodi trong &5 Cuy 1 tﬂ.ng 4,48%; qujr 11
tang 6,61%; Day 14 mire ting kha quan ndu tinh dén yéu tb dich Covid 19 viin cin dién bién
phire Lap gy ap ll,n. 1én nhiéy ngé.n.h dgr.':h vy v cong nghiép. Bic bigt, chit lurgmg ting tnrdmg
kinh t& c&i thi¢n rit kha quan, tao niém tin cho cde nha du tr thé hign qua cic cin d8i vi md
nhir lam phét, ty gid hii dodi, cin cin thanh todn, np xfu trong hé thing ngin hing, ng
cbng/GDP déu khing b bién djng lém vi co ban duge gif trong mire an todn,

Lam phat duy tri & mire 4n dinh trong 6 théng ndm 2021 mic di dp lyc gid xing diu
ting lén do tdc ding gid dau thé gicd. CPI thing 6/2021 ting 0,19% so vii thing trudc, tang
1,62% so wiri thing 12/2020 va ting 2.41% so vl cing k¥ nim 2020, CPI binh quén 6 thiang
diu ném 2021 téng 1,47% so w&i binh quin cing ky ném 2020. Lam phat duge ki vong tang
trong khi ngu-:‘.rn cung USD ¢6 xu huémg mam di khi thing dur throng mai gidm trong 6T i
niim 2021 khién dp Iyc t§ gid VND/USD sé ting nhe miie di khing dang quan ngai,

Vén FDI giai ngin wic tinh 6T nim 2021 wdce tinh dat 9,24 ty USD, ting 6,8% so vai
cung k¥ nim 111.1:5:, I3 con 6 rit kha quan trong tinh hinh djch bénh ciia nim 2021. Mic 4§
mua rong trai p]:ue.u Chinh phii cia NBTNN dat trén 7900 ty "'."HEI Viét Nam nhip siéu nhe
trong 6 thing ddu nim 2021 khi nhu ciu ngu:.-’én lidu sén xuat vi tiéu ding t&ng lai. Tinh
chung 6 thﬁng nEm 2021, nhip siéu dat mire 1,47 t¥ USD. Trong d6, & thing dau nim 2021,
kim ngach xudt khiu hing héa wdc tinh dat 157,63 ty USD, ting 28,4% so voi cing ky nﬁm
trrére; kim ngach nhip k_hiu hang hbéa wde tinh dat 159,1 ty USD, ting 36,1% so vii cing k¥
rdim truede.

2. Thi trdmg thi chinh Vit Nam vi co hii diu twr

Nam 2020 thanh khodn thi trutmp o6 mic ting 33,7% so v&i clng kv, dat 6.237 t¥
-ﬁém_g-"phi&n.. Mirc thng cha thanh khodn nhér ¢0 thém 36.776 tai khoan chimg khean dugc md
mdi chi trong 10 thing. Lity ké t5i hét thang 10/2020, 556 hrong tai khodn chimg khodn tai
Vigt Nam dat 2,67 tridu tAi khodn, twong duong 2,8% din s Vigt Nam. Pay cling la mirc ting
ki luc s6 tii khoan chimg khodn tai Viét Nam. Co céu dong tién thi trudmg nim 2020 efing vi
thé tip trung phin Iém hodic gin 1/3 vio nhém cb phifu ngin hing, tiép theo 13 nhim xéy
dung vi vt ligu xdy ding, thire ph&m. Vingroup, bit ding sdn, dau khi... Do anh huémg clia



dich Covid-19 v dp lye mit viin clia NETNN tai nhidu thi triémg, trong d6 eb thi truimg mei
nbi vi thj truémg bién, TTCK Viét Nam 43 bj nit vén rong thing qua khép lénh lém nhilt ké tir
dot rit rong nim 2018, K& tir dhu ndm cho tdi nay, khbi ngoai da bin rong thing qua khép
lénh 13 -33.173 ty dbng.

Trién vong nim 2021, kinh t& v mé cia Viét Nam nhidu khi ning s& ting treimg khi
quan do hiu qué cia dich bénh Covid 19 & suy yéu khién linh vre xudt khiu va djch vy khéi
sic, Bén canh dé, khi chién luge tiém ching dugc trién khai manh m& vio 6 thing culd nam
cée linh vyre nhir hing khéng, du lich va dich vu vui ched gidi tei s& phuc hii déng gip déng
ké vio ting tnrimg GDP. Diém tich cye 12 o6 mdt 58 yéu t5 vi mb s h tro cho nén kinh té
phye hii bao gdm: Mt bing 15 sudt tiép e duge duy trl & mire thip, hi tro doanh nghiép va
ngwin din phyc héi hoat dong sdn xuat kinh doanh; céc bién phap hd try tai khéa cia Chinh
phil cho doanh nghiép nhir gidn, hodn cic khodn thud, tién sir dung dit vv.. duce duy tri; Khu
vire FDI viin kv vong phuc héi kha quan nhé k¥ vong vao cic higp dinh thuwomg mai EVFTA
va CTPPP
3. Co hiil diu tr vio chitng quyén ef bio dim

Béu tr vho chimg quytn eb bdo dam (CW), nhi diu tr o6 thé duge hidmg mdt s6 o
ich nhur sau:

Tde ding don bdy: Vi chi phi ban diu mua CW chi bing mdt phin nhd so véi diu tu
vio tai sin oo i, nhi diu tr 43 co the =& hirn CW ma van cd thé thu dwoe lgi nhudn nha k¥
vong néu diu tr vio Wi sn co s, Hen thé, CW cdn cd the ddng ddn by, nghia 14 chi mt
tha}rdfmi nhé ve gid cia tii sin co s cling o thé din dén sy thay doi Iém hom v gid coa CW
va vi thé mire thu nhip dat duee 52 160 hon. Ngoge lai, mdt s sut gidm vé gid cha tii sén co
sét ed thit din dén sir syt gidm 16m hon vé gid cia CW, tuy nhién mice thidt hai thi da cha CW
chi gié han & mite phi mua CW ban déiu. Day 14 co hii cho cée nhd ddu ur véi sb vbo nhd o6
thié tiép cdn dwge cf phidu cia cic edng ty tt trén thi tnimg. Tée ddng ddn by chinh 12 difm
hi‘lp din nhfit cha CW.

L mhugn khong han ché, khodn 16 m‘s da cd dinh: Déu tr vao CW cb thé mang lai lgi
nhuéin khéng han ché trong khi khodn 15 t0i da duge eb dinh, dé chinh 12 khodn chi phi dé
mua CW. Vi dy, tremg triimg hop thy trurdmg. difn bién khéng nhir dir dodn, nhi dhu tr cb thé
béin lai CW & bii dfip chi phi ban d4u hoje nim gitt dén khi ddo han va chiu khodn 13 thi da 1
chi phi mua ban diu. Nguge lai khi nfim git CW cla cic cing ty ob két qué kinh doanh tot va
dupge ki vgng s& ting truémg trong twong lai, nhi diu tw s& e6 co hii mua cb phigu clia cing
ty d6 voi mire gid thip vé ban lai voi thi gid cao & thiv diém thye hién quyén chon.

Giae dich va thanh todn dé i:mg CW tuy cb dic diém nhir mdt sin pham phéi sinh
nhimg durge giso dich i mit logi ol phidu trén shn giao dich cb phidu. SGDCK cic nwde
¢ quy dinh bit budc vé thanh vién tao 18p thi tredmg, c6 nghfa vu yét gid hai chiéu lién e,
tao thanh khodn trén thi tnrémg, do d6 nha diu tu co6 thé mua, bin CW duge dé dang. Nha
diin tir khong cin phai mdé tai khodn giso dich khic 48 mua‘ban CW. Ngodi ra, cic quy dinh
vé thiri gian, phuong thite giso djch, thanh todn... d8u twong ty nhu o6 phitu nén nha d3u tu
cd thé tim hidu sin phﬁm vii tham gia giao djch mdt cich d€ ding va nhanh chéng.

Thém cor hii Ifé:p cgn o p.hﬁ{ti' cho nha ddu tr mede ngodi: V& CW, nha diu tr mede
ngodi vin co thé kidm dugce loi nhudn tir vige diu tr vao cdng ty ed ki vong ting tnrdmg ma
khiing nhdt thift phii ndm gitt of phifu vi toér thinh cb ddng cia cong ty 46, qua d6 nha diu
tur murde ngodi s& khong bi gici han vé sb lugmg cb phifu mua vio nhu khi du tr vio b phifu
cor sir.

V. THONG TIN VE TO CHUC PHAT HANH CHUNG QUYEN CO BAO BAM
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1. Cie thing tin chung vé t6 chire phit hinh chimg quyén c6 bio diam
& Tém tit qué trinh hinh thanh vi phét trién MBS:

Puoe thanh 1p tir thing 5 ndm 2000 b&i Ngin hing TMCP Quén dbi (MB), Cong ty
C# phin Chimg khoén MB (tién thiin 1a Céng ty Ci phan Chimg khoén Thang Long) 14 mit
trong 6 céng ty chimg khodn ddu tién tai Viét Nam. Sau 20 nam khdng ngimg phit trién,
MBS di trer thanh mit trong nhimg cong ty chimg khoén hang ddu trén thj trémg chimg
khodn Viét Nam.

Trong qud trinh phdt trién, MBS dd ¢ nhimg dbng gop khing nhé cho sy phat lnEn
cho nganh chimg khodn ndi riéng va thj truémg thi chinh néi chung. Trong hai ndm lién tiép
2004 va 2010, MBS di viron 1én diin ddu thi phin méi gidi ti cd hai s& giao dich: 85 Giao
dich Chimg khoan Hi Noi vi S& Giao dich Chimg khodn TP. HCM va lién tuc dimg trong
Top 10 thi phin tai ci hai S&. Pic biét, ndm 2013 dénh diu mdt bude ngodt trong ljich sir
phit tridn ciia MBS, Bé 1a vige hop nhit v&i Céng ty C5 phin Chimg khodn VIT thanh
Céng ty hop nhit véi tén goi 1 Cong ty C& phin Chimg khoén MB (MBS). Ngay
09/12/2013, Céng ty sau hop nhit di duge Uy ban Chimg khoin Nha nude cip phép hoat
dng, dinh diu sy thinh cng cla thuong vy hep nhét cong ty chimg khoén diu tién trén thi
trirémg, néng cao vi thé cia MBS trén thi trémg chimg khodn trong nurére. Tiép tuc phét huy
thé manh va nd lyc khéng ngimg, nim 2015, MBS & lot viio Top 5 cing ty chimg khodn
dimg diu thi phin mai giéi tai cd hai s&. Thing 3 nim 2016, MBS chinh thirc niq":m yet oo
phléu trén sin HNX. V&i myc tidu phét trién bén vimg, viron tim ra thi troémg qudc té, Nam
2018, MBS vinh dy nhiin 2 giai thuimg danh gla dianh cho Céng ty Quan 1y diu tr it nhit
Vigt Nam va Dich vy MNgin hang diu tur 16t nhdt Viét Nam nim 2018 do Tap chi uy tin
Waorld Finance binh chon. Nim 2019, MBS tiép tuc git héi thinh cbng véi sin phim Chimg
qu}-én eft bao dam vi vinh dir nhiin Gidi thuémg Cong ty phét hinh chimg quyén tht nhit
Vigt Nam do tap chi quic té uy tin Intermational Finance binh chon.

Vi thé marlh la cong ty thinh vién clia Ngin hing TMCP Quin ddi, dirge MB hé teg
manh m& vé nhifu mét tir nhin sy, tai chinh, cong ng,hé MBS di lién tyc vuon lén dat cée
méc phit trién méi cd v& quy mé va nghidp Vil Vén dicu 18 cia Céng ty tinh dén thin diém
hién tai 1& 1.643.310.840.000 ddng, trong 46 ¢b ddng 1ém nhit 13 Ngin hing TMCP Quén dbi
(MB), chidm 81.94% véin diéu 1¢ cia MBS,

Hién nay, MBS tip trung phét trién cac mang hoat d(ng kinh doanh chinh:

- Dijch vy chimg khoén: danh cho khéch héng cé nhiin vi khich hing t chic (ICS)

- Dich vu Ngin hing diu tu

- Kinh doanh tréi phiéu

Mang ludi chi nhinh vi cdc phing giao dich ciia MBS d& duge mé ring vi hoat djng
6 hiéu qud tai nhiéu thanh phé trong diém. MBS da thu hat va phit trién dwgc mt 451 ngd
nhén sy ning djng trong do cd hing trim chuyén gia phén tich v chuyén vién quan hé khich
hing ed nhin vi tb chire duge dlo tao bii ban, e tw cich dpo dirc tt, khéng ngimg phiin déu
dé cung clp dich vu va cdc giai phdp kinh doanh cho khich hing vii sy cdn trong, chuyén
nghiép vi trich nhiém cao nhit.

Cic mie sg I:ign qum l:n;rng

ﬁﬁ? v té i E'ﬁ"l Iéﬂﬁ
, quy mib !::.-.. J’Ez:g hﬂ

11



Tang vén ﬂ:éui 1én lzi:rﬂ tyabng. L

[

0o T thah cong 1 I?'Flﬁfﬂﬁ#hndn‘cﬁﬁ-.,. t

.Gﬁf:'.K___-

.'a-'".---_ :|_|||.l'i._i 11 |. lIF |.| 1|. L “l. |._.._ 0 _':I
'll"F'I.|'||. -{I.! i

] -,\-.:'!::_H :|;=!_|_-|':i'|'1:1 _\l 111 ||E_‘r_::_r_|i-i_'\.":|:|i; ';.i.li-] 15 Pk ::l.:ll 'al"i-:l.l":l:.l.:l_|.'

Nim 2021 | = Tangvén didu 1¢ 1én hom 2.676 &7 déng

Cic thanh tich 48 dat dwrge
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Gidi thimg “Cong ty chimg khodn duge khéch hing hai dng nhir® nim

2020 tgi dicn ditn Financial Service Awards (FSA)

* Gidy khen ciia Chi tich UBCKNN: Céng ty 43 cb nhimg déng gbp cho sy
phat trifn cia SGDCK. Tp.HCM v TTCK Viét Nam giai doan 2015 —

Nam 2020 2020

* Bing khen ¢ia B tnrémg B Tai chinh cho: Cong tznﬂé phén chimg khoin
MB di e nhio thinh tich déng gép cho sy phat trién cia thi tneimg chimg
khodn Vigt Nam giai dogn 2018 - 2019

s Doanh nghifp niém yét tidu bidu trén HNX nim 2019 - 2020

Quii trinh ting vin
Von diéu 1§ ban diu cia Cong ty CH phin Chimg khodn MB theo Gidy phép thanh lip
v hoat ddng sb 116/GP-UBCK do Uy ban Chimg khodn Nhi nuwde cip ngay 09/12/2013 (sau
khi hop nhét gifta Céng ty Co phén Chimg khodn MB vi Céng ty C6 phin Chimg khoén VIT)
14 621.242.800.000 ding,
K¢ tir théri diém hop nhit dén nay, Cong ty dd trdi qua 03 lan ting vin didu 18 b
621.242.800.000 déng [én 2.676.183.240.000 ding, cu thé:
Dot 1:
- Cén oir phip 1%
e Nghi quyét DHDCD bét thutmg ndam 2011 s6 03201 /TLS/DHBCD-NQ nghy
00/12/2011;

o  Nghj quyét PHPCE bét thidmg nam 2013 56 02/2013MBS/DHBCD-NQ nghy
26/09/2013;

» Bio cio két qua chuyén d6i trdi phiéu sb 67/2013/MBS-CV ngay 27/12/2013;
» Gidy phép didu chinh 56 54/GPPC-UBCK ngay 31/12/2013 do Uy ban Chimg
khodn Nhi niréc cip.

- Vin difu 18 trine khi phét hinh: 621.242 800,000 déng

- Vibn didu 1¢ sau khi phat hinh; 1.221.242.800,000 ddng

- Ménh gid: 10.000 ddng/cd phin

- Hinh thire phét hinh: Trai phi¢u chuyén déi thinh b phidu

- Théri gian han ché chuyén nhrong: Khéng

- D6i tugng phit hanh: Ngin hang Thuong mai C6 phin Quin dgi

- Gid chuyén ddi; 10.000 dbng/cd phin

- Ting ménh gid trdi phifu phat hinh: 600.000.000.000 déng

- Téng ménh gis trai phifu duge chuyén ddi: 600.000.000.000 dong

- Téng sb hromg ¢ phén duge phin phii: 60.000.000 cb phan

= Thiri gian hoan thanh: 25/12/2013

Byt 2:

- Cin ol phip 1y
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+ Nghi quyét DHDCD thuimg nién nim 2019 56 01/2018/MBS/PHBCD-NQ
ngiy 26/02/2019;

s Bio cio két qua chao bin ¢b phifu ra cong ching s& 101/2020/MBS-CV ngiy
24/03/2019;

- Vin didu 18 trude khi phdt hénh: 1.221.242.800.000 ﬂ:’:'mg
- Vbn didu 12 sau khi phit hanh: 1.643.310.840.000 ddng
- Ménh gid: 10.000 déng/ch phin
- Hinh thirc phét hanh;
s Chio bin cho cb dong hién hira: 35.000.000 co phin
o Phat hanh cd phifu dé tra cb tire: 12.221.689 cb phin
- Thng 56 lugng cb phitu chio ban dir kién: 47.221.689 cd phin
- $& lugmg b phifu chio bin thinh cong 42.206.804 b phin
- Thivi gian bt diu chio bin: 18/02/2020
- Thén gian két thirc chio ban; 24/03/2020
Pot 3:
- Céin it phap 1y
» Nghi quyét PHPCD thuimg nién ndm 2021 sé 01/2021/MBS/DHDRCD-NG
ngay 10V04/2021;

»  Biio céo két qud chio bén cb phidu ra cing ching s 238/2021/MBS-CV ngdy
18/6/2021;

- Wobn didu 18 tnede khi phat hinh: 1.643.310.840.000 ding
- Won didu 18 sau khi phat hinh: 2,676.183.240.000 ddng
- Ménh gid: 10,000 déng/ed phin
- Hinh thire phat hinh;

e  Chito bin cb phifu ra chng ching: 70.423.512 cb phin

» Phit hinh cb phidu dé tra b tire: 24.647.652 cb phin

+ Chio bén ci phiéu cho cén bd cing nhin vién: 8.216.076 cd phin
- Tong s6 lugng cb phiéu chio ban dy kign: 103.287.817 ¢b phin
- 56 lugng cb phifu chio bén thinh cong: 103.287.240 b phin
- Thiri gian bt diu chio bén: 21/05/2021
- Théri gian két thiic chio bdn: 17/06/2021

%  Co chu b§ miy quin If ciia cong ty.
Hinh 4: Cor cdu b mdy quan Iy ciia Céng ty
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% Co ciu th chire chng ty

Hinh 5: Mang luedi cila edng ty

£ —3 % ; i — 3 %
Gm"” CH Ha CN Hai CN Hb CNBic | | CHS& CN Sai

a0 ) = Chi ) Gino s
dich 1 " Minh Gl dich 2

%  Danh sich ci ding niim gir tir 5% trér 1én viin b phiin cia cing ty vi nhimg ngwii
¢6 lién quan; Danh sich cb ddng sdng Lip va ti 1§ ¢b phiin nim giix,

Bang 1 Danh s

von co phan tai théd diém 12/07/2021

ikt i i #n .'..--.' ' sl i 1.'.F|_H-II. h L ".' ' i
Ngén hang TMCP Quén di 18 L& Vin
Ngwdi dgi difn theo phip Luomg, Trung
ludt: Eﬁng Lé Hine Dic - 0100283873 Hoa, Ciu Giﬁ}’. 212.552.127 79,42%
Chii tich HPOT HN
Ngrin dai dién phﬁn vim:
B230!  Thang
Long 1, 56 1
(g Lé Vidr Hai 001075015636 | Bai 15 Thang 170 0,000064%
Long, Trung
Haa, Céu Gidy,
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:'}-[“Jhl e

Tip thé Dai hpe
Kinh 8 Qubc
Ong Trin Hei Ha (2168414 | Ddn,  Déng| 578500 |0,216166%
Tam, Hai Ba
Trmg, Ha Ngi

Danh sich nhifmg céng ty me vi cdng ty con cda th chibe phét hinh, nhimg cbng ty
mi t chire phét hinh dang nim gii quyén kiém sodt hodc ci phin chi phii, nhimg
cing ty niim quﬁn kitm so#dt hodie e plﬂ.n chi ]}hﬂi Adi vid th chire phit hianh.
- Coing ty mg

Ngin hing Thuong mai Cb phin Quin dji (MB)

Gifly chimg nhin doanh nghiép sb 0100283873 do ¢ Ké hogeh va Ddu tr TP.HE
Nai cip lin diu ngay 30/09/1994,

Tryu s& chinh: 18 L& Vén Luong, Trung Hoa, Ciu Gidy, HN
Bién thoai: (84-4) 6266 1088 Fax: (84-4) 6266 1080
Wehsite: www. mbbank com.vi
Nginh nghé chinh:
* Kinh doanh ngin hing theo cde quy dinh ciia Thing déc Ngin hing Nhi murdéc
Vigt Nam; .
 Cung (mg sin phim phii sinh theo quy djnh ciia phap ludt;
o Dai Iy bio hiém vi céc djch vy lién quan khéc theo quy dinh cha phap lujt;
o Kinh doanh trii phifu v& che gify t& cb gid khic theo quy dinh cia phép lujt;
»  Mua bin, gia cing, ché tic ving;
» Hogt djng trung gian tién t¢ khac;
Péi véi che nganh ngh kinh doanh ¢6 didu kién, Ngén hing chi kinh doanh khi cé
i didu kién theo quy dinh cla phap ludt.
+  Vibn gop ding ky clia MB tai MBS (tai ngdy 24/03/2020): 1.346.540.260.000
dong, twong ing 81,94% von digu 18 dang ky clla MBS,
+ Von ghp ding k¥ ciia MB tai MBS (tai ngdy 02/07/2021) : 213.130.797,000
dbng, tuong tmg 79,64% vin didu 1¢ thye gop cia MBS,
+ Congty con
Khéng co
- Cding ty ma 16 chibe niém yét dang ndm gite quyén kidm sodt hoge ed phdn chi phéi
Khing cb
- Céng ty ndm guyén kifm sodt hodc cd phan chi phoi ddi voi 16 chirc niém yéi
Ngin hang Thwong mai Cd phin Quin dji (MB)
Ngi dung nhie phén 5.1
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#  Thing tin Ban diéu hinh ti chirc phéit hanh (eo cdu, thing tin tém tit cic thanh

vién),
HBQT, BGD, BKS vi Gidm dbe thi chinh
] R

Hiji ding quan tri

] L& Viét Hai Chi: tjich HDQT

2 Vi Thanh Trung Phé Chi tich HDQT

3 Trin Hai Ha Thiinh vién HBQT

4 Nguyén Minh Hing Thanh vién HBQT

5 Tran Thj Kim Thanh Thinh vién HBQT
Ban Kiém soét

1 Pham Thj Hoa Truémg ban kigm sodt

2 Nguyén Thi Digp Quynh Thitnh vién BKS

3 Vii Thi Hirong Thinh vién BKS
Ban Ting Gidm dbc

1 Trén Hai Ha Téng Giam dbc

2 Phing Thi Thanh Ha Phé Téng Gidm dic

3 Lé Thinh Nam Phé Téng Giim dbc

4 L& Vin Tuin Thénh vién Ban difu hanh
Giam dbc Thi chinh

1 Nguyén Kim Chung Gidm dée Tdi chinh
K& todn trwimg

1 Neuyén Vin Hoe K. todn trirémg

So yéu Iy lich Ban Thng Gidm ddc cdng ty

o et Mo e Y o O N RIS e 0 s
o Trinh d§ hoc viin: Thac s§
» Chire vy dang néim gilr tai cdc o chite khde:
Ihdaik ko Hbi - Eﬁ;;ﬂam-cmtyﬁthmcm
dbng quin ; -
ditm  Thog| TMPEHE | oQud trinh oong the:
Gidm die - 07/2002 - 9/2003: Can b{ tin dyng - Ngin hing VP

Bank

- 092003 - 11/2009: Phé Gidm dic Phing Giao
dich. Trudmg phong QHEH - Ngin hing Dhu tu vi
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Phit trién Viét Nam

- 11/2009 - 04/2011: Phé G Khdi KHL va BCTC
Hii sér - Ngan hing TMCP Quén Bi

- 04/2011- 05/2013: Gidgm dfic Chi nhénh Hai Phong
- Ngin hang TMCP Quén B§i

- 06/2013 — nay: Téng Gidm dbc - Céng ty CP
Chimg khodn MB

- 04/2014 — nay: Thinh vién Hji dbng quan trj -
Céng ty CP Chimg khoin MB

Phé Téng Gism
doc

Phitng Thj
Thanh Ha

» Trinh dé hoe vén: Thae s§ Quan 1§ chién luge va
Logistics tb chirc
= (Jud trinh cong thc:
- 01/2005 - 12/2005: Chuyén vién thi chinh - Tép
dodn Monoprix & Daily Monop (Phidp)
= 0372006 - 05/ 2007: Cén b tin dyng - Ngiin hing
TMCP Quin d6i
- DS/2007 - 01/2009: Chuyén vién thim dinh - Ngin
héng TMCP Quén d4i
- 01/2009 - 03/2010: Trudmg B phéin tii thim dinh
SME - Ngin hing TMCP Quin d6i
- 03/2010 - 01/2011: Tnrémg B phin tii thim dinh
KHCN - Ngan hing TMCP Quén ddi
- 01/2011 - 02/2012: Phé phong tdi thim dinh Hbi sé
- Ngin hang TMCP Quan di
- 02/2012 - 06/2013: Truémg phong Quin tri ni ro -
Céing ty CP Chitng khoin MB
- 07/2013- nay: Phé Tong Gidm dbc - Cong ty CP
Chimg khodn MB

Phé Tdng Gidm
doc

Lé Thanh Nam

* Trinh d¢ hoc véin: Cir nhén Quén trj Doanh nghidp
» Chirc vy dang nfiim giff tai céc to chirc khic:
- Thanh vién HPQT - Céng ty cb phiin Thude Thi y
Cai Ly
- Thanh vién HDQT dée dp - Cong ty o6 phin Tir
viin - Thuomg mai - Djch vy Dja oc Hodng Quin
- Phé Chi tich HDQT - Céng ty cb Phiin Tir vén va
Dich v Thuomg mai Gidy Viét
» Quié trinh cing téc:
= 092001 - 12/2007: Chuyén vién QLDA - Cong ty
C Phin Tép Poan Tan Mai
- 2007 —2011: Pho Tong Gidm Bdc - Cong ty Ca
Phiin Tur viin Dich vy v& Thuong mai Gidy Vit
- 2011 —2013; Gidm Péc didu hanh - Céng ty Ch
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Phin Tu vian Dich vy v Thiremg mai Giﬁ:.r Viét

- 2011 —nay: Thanh vién HDQT doc lip - Cong ty
Cd Phiin Tw vén - Thuong mai - Dich vu Bja e
Hodng Quin

- 2013 —nay: Phé Chi tich HDQT - Céng ty Cb
Phén Tir viin Dich vy v Thuong mai Gidy Viét

- 05/2013 - 0272015: Thanh vién HPOQT - Céang ty
Cé Phin DIC 86 4

- 04/2014 —nay: Thanh vién HBQT - Cang ty Cb
Phin thutc thil ¥ Cai Liy

= 04/2013 - 04/2015: Gidm dde Vin phong Khu vire
Phia Nam - Céng ty CP Chifng khodn MB

- 04/2015 — nay: Pho Tong Gidm déc - Céng ty CP
Chimg khodn MB

< Thing tin vé nhin sy quéin I¥ rii ro lién quan téi hoat djng phiat hanh chimg

s | aarana | GG,

2. Cic thing tin vé két qua hogt dfng ciia ti chire phat hanh

2.1. Ting hyp tinh hinh hoat djng ciia cdng ty chimg khodn:

Céng ty C& phin Chimg khodn MB (MBS) tip trung phét trién 3 méng hogt dng kinh
doanh chinh 12 Dich vy chimg khodn , Djch vu ngén hang diu tr, Ngubn vin va kinh doanh
tréi phicu:

+ Dich vy chimg khodn: MBS cung clip dich vu tir viin mua, bén céc loai chimg khodn
43 niém yét vi chira niém yit cho khich hing cd nhin va khich hang td chire. MBS
ludn chi trong viéc thu hit nhan tai, diu tr vao cong nghé hign dai vil_n::.ln& cip cho
khach hing nhimg sin phﬁm phin tich va tur viin diu tr véi chit lugng o1 nhit trén th
trudmg. Cac dich vu chimg khoan cung cﬁ.p cho KH bao gom:

- Tu vin diu tr
- Uy thic quén 1§ tai khoén
- Cic dich vu dién ta

+ Dijch vy Ngiin hiing diu te: Nhiém vy cia MBS la két noi nhing co hdi sit dung
cling nhur huy djng viin hiéu qua (Connecting Capital Opportunities), nhim myc dich
tao ta ma tr Fhﬂ khach hing thing qua nhimg gid: phip tu viin durgee tich hop va
chuyén biét dii v timg khich hang.

- Tur viin tii chinh doanh nghiép
- Tur viin thodi vin, phit hanh, niém yét cb phiéu

ECM - b phéin hoa, IPO
Tur viin M&A
Tir viin phit hinh tréi phiéu
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o Ty doanh cia Khi diiu tu:
% Ty doanh chimg khodn

- Phét hinh chimg quyén eb dam bdo va thye hién cic nghiép vi lién quan
- Thye hién nghigp vy ty doanh chimg khoan
4 Kinh doanh tréi phiéu:

- Phén phéi san phim Trii phiéu doanh nghiép

- Méi gidi trdi phifu

- Cung cép djch vy Dai dién nhimg nguéd 8¢ hira Tréi phiéu
2.2.  Tinh hinh tranh chiip/kién tyng: khong cd
2.3, Bio céo kit qui hoat djng kinh doanh trong 2 nAm gin nhat va liy ké dén quy
giin nhét:

Nim2019 | Nim2020 | ,. Liy ké aén
Chi tiéu (trifu (trigu oo Q3/2021
VND) VND) g (triéu VND)
Téng gia trj tai san 4750.256 | 7.015.59 | 47,69% | 10.666.158
Doanh thu tir cic hoat ding
Care 048,463 | 1.118390 | 1792% | 1.559.057
Loi nhufin tir cac hoat dong
iy 280,275 | 332860 | 1877T% 496,709
Loi nhun khic 8303 3236 | -61,02% 73,545
Lo nhufin triede lhug 288578 136.105 16,47% 520.254
Lgri nhugn sau thué 220802 | 268705 | 16,93% 415.834

(Ngudn: BCTC MBS)
2.4. Cic chimg quyén ma cing ty di phét hinh trong niam 2021:

Gid phit Nim
STT | Ténchimgquytn |M2CK c:-:::]jg hinh ahie | B [TEhid gean
co sl quy A ( ddn o/ CW) hinh (Thing) | dio han
1 CMSN2013 MSN | Mua 2250 2020 4 | 01032021
-/ CPNI2010 PN] | Mua 2.200 2020 3.5 | 09/02/2021
3 CTCB2011 TCB Mua 3400 2020 3,5 09/02/2021
4 CVNM2015 VNM | Mua 1.750 2020 4 | 01032021
5 CVPB2014 VPB | Mua 1.700 2020 3,5 | 09/02/2021
6 CHPG2026 HPG | Mua 3350 2020 5 10/05/2021
7 CEPT2017 FPT | Mua 2,340 2020 45 | 26/04/2021
§ CSTB2017 STB | Mua 2.680 2020 | 45 | 2600412021
g CVRE2015 VRE | Mua 2270 2020 45 | 26/04202]
10 CKDH2004 KDH | Mua 2.180 2020 4 | 09/04/2021
1 CMWG2017 MWG | Mus 2410 2020 45 | 26/04/2021
12 CVIC2102 VIC Mua 1.800 2021 4 000720211
13 CVHM2103 VHM | Mua 1.650 2021 | 4 |04/062021
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|
STT | Tén chimg quybn | M& Eﬁ.ﬁ tt”ﬁ_fg Gﬂﬂ:“ :i::l' K§ han | Thir gian
S quven | (dbng/ CW) hinh (Thing) | déo hgn
14 CVPB2102 VPB | Mua 2.800 2021 | 4 04/06/2021
15 CSTB2102 STB Mua 2,000 2021 4 04/06/2021
16 CPMNI2103 PNJ Mua 2.900 2021 4.5 18/06/2021
17 CVNM2103 VNM | Mua 1.700 2021 45 | 18/06/2021
18 CFPT2101 FPT | Mua 1.500 2021 5 |05/0772021
19 CMWG2103 MWG | Mua 1.900 2021 5 05/07/2021
20 CHPG2104 HPG Mua 1.500 2021 5 05/07/2021
21 CHPG2106 HPG | Mua 4.100 2021 4.5 27182021
i CKDH2102 KDH | Mua 2800 2021 4 13/8/2021
23 CMSNZ103 MSN | Mua 3.000 2021 4 13/8/2021
24 CMWG2105 MWG | Mua 2.950 2021 4,5 27/872021
25 CSTB2104 STH Mua 4.000 2021 4.5 27/8/2021
26 CTCB2104 _TCB | Mua 2.000 2021 4,5 27/8/2021
27 CTCH2102 TCH Mua 2,750 2021 4 13/8/202]
28 CVHM2105 VHM | Mua 1.500 2021 4 13/8/2021
29 CVPB2104 VIB Mua 2.500 2021 4,5 27/8/2021
a0 CVRE2104 VRE Mua 3,000 2021 4 13/8/2021
31 CVNMZ104 VNM | Mua 1.480 2021 5 13/8/2021
33 CFPT2106 FPT | Mua 2.650 2021 4.5 10/1/2022
33 CHPG2112 HPG | Mua 1.900 2021 4,0 | 271202021
34 CKDH2105 KDH | Mua 2.150 2021 4.0 | 271272021
15 CSTB2108 STB Mua 1.820 2021 1,5 12/12/2021
6 CTCB2107 TCB Mua 1.850 2021 40 | 271272021
37 C'u"i-I]'l-ﬂlmli VHM Mua 1.800 2021 4.0 271272021
8 CVNM2110 VNM | Mua 1.400 2021 45 | 10172022
19 CVRE2108 VRE Mua 1.450 2021 40 | 271272021
40 CACB2101 ACB Mua 2000 2021 4.0 21/1/2022
3. Tinh hinh tii chinh:
_ Nim2019 | Nim2020 | % ting Lagf‘;f]:f"
(tri¢u VIND) | (trigu VND) giam {trigu VND)
- Thanh todn céc khodn ng dén han:
(co thanh todn ding han va ddy i Cé Cé Cé
cie khodn ng khdng?)
- Cée khoan phéi ndp theo luit dinh: ;
Fod shide Ml theo b megf L L e Le
- Thng dur ng vay: (ghi ré ng qud
!u;m, tdng d'u* ner bde ldnh (néu o),
qud han ngdn han, trung han va dai | 1.456.486 2.385.035 | 63,75% 6.796.788
kan, nguyén nhdn ddn dén ng qua
haen, kb ndng thu hdi)




- Tinh hinh céng ng hién nay: (tdng
£ ngr phdi thu, tong 56 ng phdl tra)

Cdng ng phal thu 2.970.802 4, 206.060 41,15% 7.181.019
Cang ng phai tra 3.080.420 4955228 a0, 86% 7.425.367
Wgudu: BCTC MES)
4.  Cic chi tiéu tai chink chi yéu:
Cac chi ticu MNim 2019 MNim 2020 Ghi chi
|. Chi tiéu vé an toan tii chinh
- Gid trj vén kha dyng (Pon vi: triéu d6ng): | | 546,524 1.919.570
- Rulti ro (R ro thi trrdmg. mii ro thanh todn,
nii ro I‘fuﬁt dng. mi ro ting thém) (Bon vi: 496.629 £37.088
triéu dbng):
- T3 18 vén kha dung; 331,54% 360,76%
2. Chi tiéu vé kha niing thanh todn
- Hé 56 thanh todn ngin han
TSLD/Ng nggin han 1 84,40% 140,63%
- Hé sb thanh todn nhanh:
TSLE — Hang tonkho 184.40% 140,63%;
Ne ngin han
3. Chi tidu vé co ciu vin
- Hé sb Ne/Tong tii sén 64,85% 70,63%
- Hé 50 No/Von chi sér hiru 184,47% 240,50%
4. Chi tiéu vé kha niing sinh 1
- Hé 56 Lgi nhufn sau thué/Doanh thu thudn | 54 3504 24 9%
- HE ﬂél L':ﬂ nhuﬁn La: 1l ﬂ’I.U-ENIE.I'I'I Ehﬂ B hl]"l.'l 13.?5% 13.‘]4%
- Hé 50 Lgi nhudn sau uwéﬂ"ﬁng tai san 4 84% 3,83%
- Hé st Lgi nhudin tir hogt déing kinh
doanh/Doanh thu thuin 29.70% 29, 84%
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Ciac chi tiéu

Nim 2019 Nim 2020 Ghi chi

- Thu nhiip trén b phén (EPS)

1.487 1730 | |

—_—

(Ngudn: Bio cdo 1y I§ an todn tai chinh va BCTC MBS)
VL. CAC THONG TIN VE CHUNG QUYEN CO BAO BAM

1. Thing tin chung ve chimg qn}'
- Tén chimg quyén:
- Tén (mi) chimg khodn co sin;
- Té chire phit hinh chimg khodn oo s&;
- Logi chimg quyén:
- Kiéu thyre hién:
- Phuong thive thye hign chimg quyén:
- Thén han:
- Ngiy phit hanh:

- Npiy giao dich cudi ciing;
- Npiy ddo han:
- Ty 1¢ chuyén dbi:

- (rid thyee hign:

- Tai san dam bao thanh toan;

- (ia chao ban:

- Tong s lirgmig chao ban:

- Téng gid trj chio bén:

- Phuong phap tinh gia chao ban;
Ching thire Black Scholes:

Gid 1% thuyét cha chimg quyén mua:

Chimg quyén CMWGOZMBS21CE
MWG

CTCP Piu tr Thé gidi Di ding

Mua

Chau Au

Thanh toén tién

4.5 thang

Ngay phat hanh chinh xac s& duge cing
b tai Ban Thong bdo phét hanh tai ngay
phit hinh chimg quyén

Truéc ngay ddo han 02 ngiy giso dich
4,5 thang ké tir nghy phat hinh

12:1 (12 chimg quyén quy ddi quyén mua
1 ¢ phigu co s&)

42.000 — 194.000 VNDVeh phidu (Gid
thye hién chinh xéc s duge cing b tai
Ban Thing hio phit hanh tai ngiy phit
hénh chimg quyén),

Tién ky qu¥ tai ngin hing hnu ky va tai
san phing ngira nii ro teén tai khodn
doanh

1,000 - 4.000 VND/ching quyén (Gid
chéo bdn chinh xdc s& duge cing b tai
Ban Thong béo phat hinh).

4.000.000 chimg quyén

4.000.000.000 - 16.000,000.000 VND

Theo cong thire Black Scholes

c _ N(d,)s — N(d,)Xe ™"

Vi

k
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Trong do:

()4 )

dy =— =
dy =d, — T

C: Gid 1y thuyét cia chimg quyén mua;

N(d,), N{d.): Xdc sust phin phéi chuiin tich liiy;
X Gif thue hign cha chimg quyén;
S: Gid chimg khodn oo s hign tai; .
T: Thiri gian cén lai dén khi ddo han (Tinh theo nam): 13 s0 ngay ké tir ngay tinh todn
dén ngay dho han chimg quyén;
r.eLdi sult phi rii ro (trung binh 1@ suft tidn giri cd nhin k§ han 1 nim cia
Vietcombank, Vietinbank, BIDVY);
o: D) bidn ddng gié ky vong clia chimg khodn co sé (dy kién cao hom bién ding thyre 1&
12 thiing gén nhit cia chimg khodng co s& tir 30% - 200%)
k: T¥ 1¢ chuyén ddi clha chimg quyén

2. ‘Thing tin vé chimg khodn co s

Tén Cing ty: CTCP Bau tu The g Di ding

Linh virc hoat dijng: Ban le

Thivi diém niém yét Lin diu: 14/07/2014

Chi so P/E hién tai: 14,79

= o &

::f:- lwgmg gino djch binh quén 12 thing gan | o CPinghy

Gid dong cira diéu chinh cao nhiit 52 tuding 133,900 VND

Gié déng cira dicu chinh thip nhit 52 twin: 67.989 VNB

Dao djng binh quén gid ci phiéu 12 thing gan 12.86%

nhit (%)

Ngudn: Filnpro, MWG{ Cép nhdp ngay 26/10/202])
Két qua hogt ddng kinh doanh: {don vi: trigu VIND)
Chi tiéu Nim 2019 Niim 2020 % Tang glim

Tong id trj tai sdn 41,708,096 46.030.880 10,36%
Vin chil sér hitu 12,143,592 15.481.690 27.49%
Doanh thu 102.174.244 108,546,020 6,24%
:;:E Sucno XA 374,623 634,918 69 48%
L nhudn trude thué 5.053.447 5.400.735 7,05%
Lari nhudn sau thué 3.836.240 3.919.873 2,18%

(Ngudn: BCTC MWG)

Cic chi 56 tai chinh cia th chire phét hinh chimg khodn co sén
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Cic chi tién WNim 2019 Nam 2020 Ghi chi
1. Chi tida vé& khi nang thanh todn
- Hé 36 thanh todn ngin han 1,23 1,27
- H& g6 thanh to4n nhanh 0,33 0,61
2. Chi tiéu vé co ciu vom
- Hé st NofTong thi san 0,71 0,66
- Hé s6 Ng/VCSH 243 1,97
3., Chi tiéu vé kh ning sinh 1
- Hé 56 Leri nhudn sau thué/Doanh 3,75% 3,61%
thu thudn
- H2 56 Lo nhudin sau thuéVCSH 31,59% 25,32%;
- H& 88 Lo nhugin sau thuéTong thi 9,20% %,52%
sAn
- Hé 56 Lipi nhudin tir hoat déing kinh 493% 4,99%
doanh/Doanh thu thudn
- Thu nhép trén cb phiin (EPS) B.665 8.654

3. MBS ding k¥ chio bin va phin phii chimg quyén:
Cdc mbc thir gian MBS dy kién quy dinh cho dgt phét hanh:

(Newdn; BCTC MIWG)
*) MBS cam kit khdng phdi la nguecri co lén quan wdi 16 chire phat hanh chimg hodn eo 53

- Giai dogn chudin bj va hoan thanh ndp hd so ding k¥ chio bin cho UBCK: MBS thirc
hién ndp ho so theo ké hoach cia UBCKNN
- Sau khi UBCK cip Gidy chimg nhin (GCN) chio ban, che thdng tin chi tiét v dot
chiio bdn s& duge quy dinh tai Thing b phit hinh chimg quyén ducge ebng bé trén
website ciia MBS. Tinh tir théd diém nhin duge GCN, MBS thyre hién cic ndi dung

2 1 B
o Trong 24h lam vige:

¥ Thye hién CBTT khi nhin duge Gidy chimg nhdn chio bin.

* Trong 03 ngay lim vige:

v Thyre hién cdng b Bén cdo bach A duge chip thuin & Ban thng bio
phat hanh trén trang thing tin dién tir cha SGDCK va cia MBS.

¥ Thye hién k¥ quf dam bio thanh todn cho NHLK (BIDV) oy thé:

4 86 tien ky qu¥ (Hodc chimg chi tién giri): Thye hién k¥ quf tai NHLK
trong sult thii gian c6 hidu lye cia chimg quyén va dam bao duy td t6i
thidu 50% gia tri chimg quyén 43 phét hinh, cam két khéng ding dé cim
cb, thé chip, lam tai sin dim bao cho cic nghia vy khée...

#  Thue hién k{ Hop dong bao dim thanh todn tai NHLK vi g cho
UBCK 01 ban gde trong vong 24h k& tir khi ky két Hop déng dim bio vwéi

NHLEK.

- Sau khi 43 hodn tit viéc chr quf tai NHLK vi dam bao vifec cong b dﬁy di Bén cao
bach di duoe UBCKNN nhip- thudn dé NBT dupe khai thic diy dia thong tin, 16 chl.n:
phat hanh s& thye hién théng bao chio bin chimg quj.rén trén website. Cdc thd tue vé
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4.
4.1,

cing bé thang tin, thic hién njp k¥ qu§ MBS cam két tuin thi ding theo thing tu
107/2016/TT-BTC.

NDT ding ki mua chimg quyén & MBS ding ki lwu ki va ding ky Niém yét:

NPT ding k¥ mua ching quyén

Chinh séch dfing k mua chimg quyén IPO

« Ty 1& nip tién ding ky mua chimg quyén: 100% gid trj dang ky mua

s Khéi lrgng diing ky mua toi thidu; 100 CW/an ding ky

o  Khbi lugng diing ky mua t6i da: Quy dinh cy the trong Théng bio chio bén Chimg
quyén

+  Burre khdi lugng: 100 CW

Hinh thire phin phéi: Phén phéi theo hinh thirc FIFO, cic KH 6 nhu chu mua thye

hién dang ky, hé thing MBS s& kidm tra han mirc 56 lugng CW phit hinh con lai, vé

dimg tiép nhin ding ky mua khi s6 lugng phat hanh hét,

Hinh thirc KH c6 thé dang k¥ mua: Mua online trén hé thing Stock 24 hofic tai todn

b mang lieéi CN/PGD cia MBS,

Hé sor KH chn 6 dé thye hién dang kv mua déi voi hinh thire déng k¥ mua tai quiy

(KH ding k¥ mua trén hé thing trwe tuyén s2 ky theo hinh thire Hop ding dién tix):

* Gidy cung ciip thong tin dfit mua Chimg quyén (theo miu MBS cung cdp tai
quéy/irén website).

« Hop ding mua ban chimg quvén c6 bdo dam (theo miu MBS cung cip tai
quéz.ﬁ"um wehsite).

¢ CMTND/CCCIVCMQMN/CMSQ con higu lue theo quy dinh coa phap ludt

» Cung cdp sé TK ding ki hnu ky v& cic théng tin khic dé MBS lim thi tyc dang ky
lwu k¥ VSD dé giso dich chimg quyén sau khi duge niém yét trén th trumg,

Sau khi khdch hing ding ky mua thanh cfng, MBS s& thic hign théng bao két qua 50

lwgng chimg quyén NDT mua thinh cong qua SMS/Email/dién thoai c6 ghi im...

Téi khodn guédn 1§ tien mua chimg quyén clia NDT, NDT cb thé ndp tién tryc tiép viio

tii khodn dudi diy:

e 56 Thi khodn: 122.10.00,178750.8

» Tén chil TK: Cong ty cb phin chimg khodn MB.

» M tai NH: Ngin hing Thuong mai b phin Biu tu va Phét trién Viét Nam- Chi
nhénh Ha Thanh.

e Nii dung: (Vi dy) Ngayén Viin A, CMTND 012020853, ndp tién mua 5.000CW,
M3 XXX, Pot XX.

4.2, MBS thyc hién dang ky lwu k§ vh ding ki niém vét

5.
a.

Trong vong 03 ngay lam vige sau khi hodn thinh phin phf'fi, MBS thye hién béo cdo
UBCKNN vé két qué dot phin phdi,

Ping thid, MBS cam két Iip cic ho so dé diing k¥ ln k¥ chimg quyén tai Trung tim
lru ky chimg khodn v hd so dang ky niém vit chimg quyén tai SGD chimg khodn
theo ding thiv gian quy dinh dé NDT cé the kip théd giao dich trén sin niém ,'.."é‘r_

Thyre hign chirng qufin.

Trecmg hop thanh todn bing tién khi ddo han chimg quyén;
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6.

T6i thigu 15 ngly 1am vige trude ngiy déo han cla chimg quyén, MBS i hi so dén
SGDCK dé hity niém yét todn b chimg quyén va thyc hign thanh toén cho ngudn sd
hitu chimg quyén.
Chjm nhéit 07 ngiy lam vige mrée ngay ding ky cudi elmg, MBS giri ho so thing béo
thire hién chimg quyén day du, hop 1¢ dén VSD.
Trong vong 01 nghy lam vife ké tir ngay VSD nhin duge hé so hop 16 tir MBS, VSD
giri Thing béo vé vifc chdt danh sich dé the hién chimg quyén cho céc thanh vién,
MBS c6 trach nhiém thire hign dbi chiéu danh sdch véi VSD vé sd lidu lign quan dén
phén bi cac quyén va loi fch cia nha diu ur.
MBS dim bo chim nhit 02 ngdy 1im vige tnaée ngiy thanh todn, MBS chuyén di 58
tién clin thanh toén véo tii khodn do VSD chi dinh dé kip thiri thanh todn cho nha déu
tu vao ngay thanh todn.
S0 tien thanh todn cho mt don vj chimg quyén mua 1 sb tién thanh todn khi gid thanh
todn Iom hon gid thye hign, duge tinh theo cdng thire [{Gid thanh todn — Gid thic
hién)Ty 1¢ chuyén ddi]. S& tién thanh todn rong 14 sb tién thanh todn gidm trir cic chi
phi thye hién quyén (thué thu nhap v cde chi phi khic néu cb).
Truimg hop nha diu tr khéng dit 1énh thire hién chimg quyén, chitmg quyén c6 1 (in-
the-money) duge ty ding thyre hién theo phuong thire thanh toén bing tidn vio nghy
dao han.
Cibe bifn phip xtc Iy trong trieimg hop 6 chire phdt hinh mdt kha ndng thank todn.
Ciic nghfa vu v nha ddu te ndm gilr chimg quyen s& digre thanh todn qua cic kénh
nhur sau:

» Dimg sb tién k¥ qu¥ ciia cong ty phat hinh tai Ngin hing luu k.

* Dimng tén s4n (chimg khoan oo ﬂ‘tién} phéng ngira rii ro 48 dupe phong toa tai

Trung tim hru kv chimg khoan Viét Nam (VSD).

Truimg hop khing di tai sin d& thanh todn thue hién chimg quyén, viée gisi quyét
quyén lgi cho ngudi si hiru chimg quyén thie hign theo quy dinh phép ludt lién quan
fp dung ddi véi chi ng cé bao dam mit phén.
Trong trutmg hop t chire phit hinh phd sén, mét hoan toin kha ning thanh toan, nghia
vy v nha ddu tr ndm gitr chimg quyén s& duge thanh todn qua quy trinh thanh ¥ i
sin theo quy dinh cia phép ludt (Khodn 3 — Bidu 15 — Thong ur 107/2016/TT-BTC),

Quyén ciia ngwiri siv hitu chirng quyén

Quyén ciia nguin sé hitu chimg quyén bao gom:
Quyén duge thanh todn bing tién hofic chuyén giao chimg khodn co s theo didu kién
vi phurong thire do MBS quy dinh trong Ban cdo bach coa timg dot phat hinh va theo
guy dinh cda phip luft cd lién quan;
Quyén duge thanh todn biing tién khi chimg quyén bj hiy niém yét theo quy dinh cia
phip ludt. Trong truémg hgp chitng quyén bj hily niém yét do 16 chire phét hanh dinh
chi, tam ngimg hoat dng; hop nhit, sip nhip, gidi thé, phd sin hofie bi thu hoi Gidy
phép thanh 18p va hoat dgng; khi by phat hién hé so ding k¥ chao ban chimg quyén co
nhimg théng tin sai léch, ba sét ndi dung quan trong b thé anh hudmg qu:f'El dinh
diu tr va gay thiét hai cho nhit déu nr do chimg khodn oo s¢ bi hity niém yit: hode
khéing thé xéc dinh dugc chi sé chimg khodn vi céc nguyén nhin bit khi khéng 43
durere quy dinh 16 tai bd nguyén te vé xdc dinh chi sb; hode do S Giao dich Chimg
khodn xét thay cén thict dé bao vé quyén lgi cla nha diu tr, gid thanh todn chimg
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guyén cho nguir s& hitu chimg quyén s& L gid duge dinh gid theo cong thic Black

Scholes. Trong eong thire dinh gid chimg quyén, clc tham 56 durye xdc dinh nhr sau;

e Gia chimg khodn co s& (S) s& duge tinh 14 binh quén fﬁ déng cira didu chinh cia
chimg khmm co s trong nim (05) ngdy gieo dich lién trude ngdy hiy nigm yét
chimg quyén, khéng bao ghm ngay hily niém vél chimg quyén.

o Lii suit phi mii ro duge tinh 14 trung binh 15 mﬁt litn giri ca nhén k¥ han | nam
ciia Vietcombank, Vietinbank, BIDV tai thii diém hily niém vét chimg quyén.

« D bién dong g coa chimg khodn co sé (o) dugce tinh 13 4§ bién ding gif trong
qud yél;hfr 1 ndm gén nhit cia chimg khoén co s tinh tir ngay ity niém yét chimg
qu

+ Thei gian cén lai t6i ngdy déo han 14 thin gian con lgi ké tir ngly hity niém vét
chimg quyén dén ngay déo han chimg quym

- Quyén duoe chuyén nhugng, ting cho, thira ké, cam cb, vay mugn trong céc quan hé
din s theo quy dinh cia phap luit hign hanh;

Quyén duge vu tién thanh todn trong trwémg hop MBS bi gidi theé hofic phé sin theo

quy dinh cﬁa phip lujt. Trong truimg hop khong do tai san dé thanh todn thyc hign

chimg quyén, viée gidi quyét quyén lyi cho nguéi sé hiu chimg quyén thyre hign theo
quy dinh phap ludt lién quan dp dyung d6i véi chi ng cb dém bio mt phin;
- Céc quyén khic theo quy dinh cda phép lujt.
7.  Diiu chinh chimg quyén
- MBS s di¢u chinh chimg quyén trong cde trubmg hop sau; Gid chimg khodn oo s bi
didu chinh do th chirc phat hinh chimg khodn co s chia ¢ tire bing tién mat, phat
hitnh b phiéu dé trd ob tire, phit hinh b phidu d8 tang vin ob phin tir ngudn vin chi
sér hiru, phét hanh cb phidu mai.
- Céch thire diéu chinh gia thue hign vi ty I¢ chuyén @i chimg quyén khi chimg khodn
cor 580 of sy kigén doanh nghidp nhur sau:
o Thiri diém thyuc hién didu chinh: Ngiy giao dich khéng huémg quyén cia thi sin
oo 507,
o Ty 1é chuyén dbi méi duoc lam trdn 1 4 chit s6 thip phén, gia thye hién mdi
duge am tron dén hing chyc.
s (i4 thye hign mdi vh TV 18 chuyén ddi mai theo cac s kién doanh nghigp nhur
4 LU
+ Doanh nghiép tra ob tire biing tién;
+ Doanh nghiép tra of tire bing cb phiéu, thwémg cb phiy;
+Quyén mua b phidu phat hinh thém (trong truimg hop gid phit hinh thip hen
thi gié chimg khodn co sd);
o Gid thye hién méi = Gid thye hién cii x (Gid tham chifu diéu chinh ciia ti sin co
st/ G dong cira cha 14 sdn co sd lidn trude ngly giao dich khong hirémg quyén).
s T 1& chuyén déi méi = T 18 chuyén d5i i * (Gié tham chiéu didu chinh cia ti
sdn cor si'Gid dong cilra cla tii sin co s lién tnrde ngay giso dich khing huimg
quyén).
- Vigc didu chinh khic s& ciin cir theo quyét dinh didu chinh cia S& Giso dich Chimg
khodn, 8 chire phét hinh s& thire hién diéu chinh.

8. Cic khodn thut, 1§ phi, gid djch vy tir vifc giao djch hodc thye hign chimg quﬁu.
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8.1. Cic khodin phi, 1§ phi giao djch: Chimg quyén ed bio dim dirge niém vét va giao dich
nhu chimg khodn oo sév, Nha déu tir khi giao dich chimg quyén co bao ddm phai trd chc
khodn phi giao dich theo biéu phi giao dich cia MBS quy dinh timg thid ki,

8.2. Thué TNCN phii chju khi giao dich chimg quyén:Theo thing béo s& 1468/BTC-CST

a.  Tridng hyp trede ngay dio han, nha ddu e chuyén nkugng chimg quyén
Do chimg quyén co bao dim duge giao dich twong tr nhir chimg khodn co sér nén khi

chuyén nhugng chimg quyén cb bdo dam thi thu nhip ur chuj_.-wén nhugmg chimg quyen s& dp

dyng thué véi chuyén nhugng chimg khodn, dirge xéc dinh bing gid tr chuyén nhwgng chimg

quyén o bao ddm timg lin nhin vii thué sul 0,1%. Trong dd:

Gid trj chuyén nhugng chimg quyén cd bao dam timg 14n 4 gid khop lénh chimg quyén
trén Sér giao dich ehimg khodn nhén 58 legng chimg quyén.

Vi dy: Nha ddu tr mua 100 chimg quyén mua cb thi sin co sé i b phife cla Cang ty
Cd phin ABC (ABC) vai gid 1.600 VNB/chimg quyén, ty 16 chuyén dbi 14 2:1, gié thye hién
la 28.900 VND.

- Néu nhi diu tr bin chimg quyén mua tai mire gid 2,000 VND/chimg quyén thi sb thué
phii ndp 14 2.000 x 100 x 0,1% = 200 VND.

b Trrdmg hop triede ngay dao kan, chimg quyé.'n B by miém _vélt
Thu nhip tir chuyén nhugng chimg quyén dwge xéc dinh bang gid tr chuyén nhugng

chimg quyén b bao dam timg lin nhin voi thue susbt 0,1%

Theo quy dinh tai diém a, b, ¢ khoin 1 Piéu 9 Thong tu sd 1072016/ TT-BTC ngiy
29/06/2016 cha BS Téi chinh hidmg din chio ban v giao dich chimg quyén cb bao dam thi
gif chuyén nhugng chimg quyén c6 béo dam 14:

- Gid mua lai theo miic gid thi tnrémg cia to chirc phét hinh théng qua hoat ddng tao lip
thj trrémg nhiin v s6 chimg quyén (trude ngdy hity nigm yét b higu lre): hodc

- (ha thanh toan climg qu].rén do ti chire phét hanh céng bo nhin 56 lugng chimg quyéu
(sau ngay hiy niém yét cé hiéu lyc).

Gid thanh toin cia chimg quyén theo quy dinh tai khoin 3 Diéu 9 Thing r sb
1072016/ TT-BTC

Vidu: Vi ga thiét tuomg tur tai vi du néu trén:

- Néu chimg quyén bj hily niém yét va tb chirc phit hanh cong b gia thanh todn chimg
quyén 12 2.000 VNBVchimg quyén thi sb thué phai nép 14 2.000 x 100 x 0,1% = 200 VND.,

e, Tai thei diém nha ddu tur thee hién quyén
Do hién hinh méi quy djnh duge thire hign quyén chuyén giao bing tién nén th¥i diém

phat sinh thu nhip 14 thid diém nha ddu tr thyre hién quyén. Tai thid diém thyre hién quyén

chuyén giao bing tién, thu nhip cia nha dau tr dp dyng mie thué suat 0,1% trén gid trj
chuyen nhugng chimg quyén cb bio ddm timg lan. Trong &6, gid trj chuyén nhugmg chimg
quyin ¢ bio dim timg 1én bing gis thanh todn cia chimg khodn co sé nhén (s6 lugng chimg

quyén chia ty 1§ chuyén 460
Gid thanh todn cia chimg khodn co s& do 5¢& giao dich chimg khodn cong bl theo quy

dinh tai Diéu 14 Théng tu sd 107/2016/TT-BTC

Vidu Vi gia thiet tromg twr bt vi dy néu trén, gid thanh toan cia ta1 sin co so (ABC)
do S& giao dich chimg khoan cdng b tai thid didm thire hién quyén 14 32,500 ddng/ch phifu,

56 thué nhi ddu tr phai ndp khi thye hién quyén li:
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9.

32,500 x (100 ; 2) x 0,1% = 1.625 VND

Hoat djng tao lip th trimg
Nhém diim bdo thanh khodn cho ce chimg quyén dang luu hinh, MBS c6 nghia vu tao

lip thi tnrimg cho cée chimg quyen do MBS phét hinh, cy the

i,

Neha vy yét gid tao ldp thi tredmg

MBS tham gia dit 1énh tao lip thi trnedmg trong vong (03) phat k& tir khi ¢6 mit trong

cac sy vigo sau day xdy ra:

- Chi cb 1énh bén mua hofic bén bin chimg quyén;

- Khéng ¢é 1énh bén mua vi bén bin chimg quyén;

- T4 1& chénh léch gid trén thi treémg virgt qua 5%. T 1é chéch lgch gid 1 ty 12 phin
trim cia (gid chio ban thip nhét - gid chio mua cao nhdt)/aid chio mua cao nhit,

Khi tham gia dit lgnh, MBS cam két min thi:

- Khéi lwomg mai lénh tdi thidu 14 100 chimg quyén;

- Logi 1énh sir dung 12 1énh gidn han;

- Gid d5t lénh dim bao khong vuot ty 1€ chénh 1éch gia 3%;

- Truimg hop khing cb 1énh mua v& 1énh bin chimg quyén, MBS s¢ tién hanh yét gid
hai chi¢u (dft ca 1énh chao mua va 1énh chio béin);

- Thivi gian ton tai cia lénh trén hé thbng giao dich t5i thicu 13 mgt (01) phat.

Mién tric nghia vu vet gid tao 1dp thi treomg

Trong cdc tririmg hop sau, MBS khong phai thyre hién hoat ddng tao lip thi tnrimgz:
Dot khép lénh dinh ki xéc dinh gig md cira, niim (05) phit déu sau khi két thic dot
khép Inh dinh k¥ x4e dinh gid md clra va dot khap I§nh dinh ky xic dinh gia dong et
Tai san co s cha chimg quyén b tam ngimg giao dich;
Khi gia | thuyét cha chimg quyén duge tinh theo cong thire néu tai bin cho bach
cia MBS nhd hon hodc bﬁng {1 dﬁng;
56 lugng chitg quyén trén thi khoan tao 1dp thi triimg khong dap img s0 lugng toi
thifu 100 chitng quyén, MBS duge mién dit 1énh bin;
Khi chua cé chimg quyén ndo dwge liu hinh (tnedmg hgp MBS chua bin duge
chitng qu].-'én néo cho nha diu nr), MBS dwrge mién dat lénh mus;
Trrérng hop thye hign hiy niém yét chimg quyén, MBS dwge mién dit 1énh bén;
Gié chimg quyén tang kich trin (dir mua trin), MBS duge mién dit 1énh bin hofic
Gi4 chimg quyén gidm kich sin (dir bin san), MBS duge mién dit 1énh mua;
Gid chimg khodn co s¢ tang kich trin (dv mua trin), MBS dugc mién dit lénh ban
ddi vivi chimg quyén mua;
Gid chimg khodn co s& giam kjch san (du bin sin), MBS duge mién 43t lénh mua
ddi véi chimg quyén mua;
Chimg quyén dang & trang thai 6 18 tir 30% trdy 1én (tie chimg qu:.-'én mua dang ¢b gid
chitng khodn oo s& cao hon 30% so vidi gia thue hién), MBS duge mién dit l¢nh ban;
Trong musin bin (14) nighy tnrde khi chimg quyén ddo han;
Khi xay ra céc sir kién bét kha khing nhur thién tai, hoa hogn, chién tranh...;
Céc truimg hpp khée duge S& Giao dich Chimg khoin 4p dyung sau khi c6 ¥ kién
chip thuin cia Uy ban Chimg khoan Nhi nurde,

31



VII. QUAN TR]I RUI RO CHUNG QUYEN CO BAO PAM

r 3

Quy trinh gquan trj rii ro

Viée phét hinh chimg quyén ct bao dim tai MBS tudn thi theo Nghi quyét Pai hoi
dong cb dbng,
Hoi ding quén trj dinh huéng chinh séch v chién luge qudn tr i ro; phe duyét han
mirc, phurong in phit hinh chimg quyén cd bdo dam, cdc gidi han phong nglra ri ro
vi gidm st viée trién khai quan trj rii ro trén todn hé thing,
Ban dicu hinh xéy diymg hé théng quy trinh tic nghiép, quy trinh quén trj rii o hoat
dong phdt hinh chimg quyén cd bdo ddm. Phin céng trich nhiém vi gidm sét thire
hién dim bao tuin thi quy dinh vé hoat dong phat hinh, hogt ding phong ngira nii ro
vi hoat ddng tao lip th] tndmyg véi chimg quyén.
MBS thye hién phit hinh chimg quyén trong giti han vin kha dung, thire hidn k{ qu§
ddm bao thanh todn tai ngén hing hmu l:'l}r toi thigu 50% gid tr dir kign chio bin va
thire hién hoat ding phing nglra rii ro bang chimg khodn co st hofic chimg quyén cb
cing chimg khodn co st theo ding quy dinh,
Quy trinh quén trj ri ro chimg quyén eé bao dim bao gim cdc bude:
 Bude 1: Lya chon va thim dijnh chimg khodn co st, thim dinh phuong dn phét
hinh chimg quyén;
o  Burdc 2: Xéy dyng phurong dn phong ngira mi ro vii chirng qu}ré:n;
o  Burde 3 Gidm sit vi thie bién phuiong dn phong ngira it ro didm bio khi ning
thanh todn tai ngiy déo han chimg quyén.

Phwrong dn phdng ngira rdi ro dur kién {(Mue dich phiéng ngira riti ro,Phuong an
phimg ngira rii ro t&ng quit)

2.1. Myec dich phong ngira riil ro:

Dé dim bdo khi ning thanh todn cho npuid s& hivu chimg quyén, han ché mft cich
higu qua nhimg ton thit do i ro gy ra.

2.2, Ti chire thiyre hign phing ngira rii ro:

Ban diéu hanh:

Chi dao xdy dimg hé thong quy trinh tic nghi¢p, quy trinh quan trj nii ro hogt ding
phit hinh chimg quyén cb bio dim. Phin cing trich nhidgm vi gidm st thire hign dim
bio tudn thi quy dinh vé hogt dong phat hinh, hogt déng phong ngira rdi ro v2 hoat
dng tpo Iip thi truémg v6i chimg quyén.

Phing kifm sodt ndi bi:

Thyre hién kiém tra vi gidm sét hoat ddng phat hanh chimg quyén, hoat dng phing
ngnra nii ro, hoat ding tao 1ip thi tnrémg va thanh todn theo ding quy trinh tac nghiép,
guy trinh quan trj rii ro cha Cong ty.

Phimg quan tri rii ro:

Li dhu mdi tidp nhin, nhin dign, do luimg, ddnh gid clc rii ro tiém dn cé thé xdy ra
trong viée phét hinh chimg quyén cd bao dim;

Tham muna cho Ban Téng gitm ddc/HPQT cdc bién phip ngan chin, phang ngira vi
xir 1§ riii ro thanh todn, gidm thidu t6i da thidt hai cho MBS va dam bédo thanh toén cho
nha diu far,
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Nhiin sy tai b§ phin true titp gidm sit hoat ding phdng ngira rii ro cho chimg

quj.rin

L& Thj Hai Yén

[

Chirng chi ]'than tich tAi
chinh bjc 2 (CFA level 2)

Chuyén vién P. QTRR 5 nam

2.3. Nguyén tic thye hifn tong quét
- Hoat djng phéng ngira nii ro duge thyre hién trén tai khodn ty doanh cia MBS,
- Chimg khodn phing ngira rii ro:

Chimg khodn co sév ciia chimg quyén: MBS 4p dung phuong phép phing ngim
rii ro trung hoa delta: eing véi viée phit hanh chimg quyén, MBS sé ddng thii
thyre hién cdc giao dich mua bén chimg khodn co s dé gift cho v thé ciia MBS
I trung hoa delta khi gid chimg khodn co si thay déi.

Chimg quyén ciia cde th chire khéc ¢d cing chimg khodn co 8d,

- Vj thé phdng ngira rii ro

P=Deltax Ol/k

Trong dd:

P: 86 lugng chimg khodn co s& dy kifn ndm giir 3¢ phong ngira nli ro cho chimg
quyen.

Ol S6 lwgng chimg quyén dang leu hinh cha dot phit hinh,

k: T 1& chuyén déi cia chimg quyén.

Delta: HE s6 phong ngita ni ro delta, 14 gia tn thay ddi cia gid chimg qu:pén mg,
v mdt thay déi trong gid chimg khodn co sé, duge tinh dya trén cong thire
Black Scholes,

Gid trj hé si delta duge tinh todn theo md hinh Black Scholes nhur sau:

Ddi véri chimg quyén mua: Delta= N(d!)

Trong dé:

Delta 14 gid tri delta ciia chimg quyén mua.

Nydl) la xdc sudt phiin phﬁi chufin tich Iy, viri d1 duge xdc dinh theo cong thire
Black Scholestai muc VL1 cia ban céo bach nay.

- MBS thyc hi¢n phing ngira rii ro thue té bing cic thi sin sau diy: chimg khodn
co s thye cb dimg cho myc dich phing ngira i ro vihode chimg quyén b eling
chimg khodn co st do l&chﬁckhécphﬁthﬁnhv&-hnﬁnsutléndanppmmkhﬂ&n
ty doanh ciie MBS dim béo tudn thii quy dinh cta phép luft. Céch thire quy ddi/xéc
dinh vi thé phong ngira rii ro thue t cha MB:

PT= 5L CKCS thie o6 (pl) + SL CKCS quy a0 tie ching quyin o6 cimg CECS ein of chire khdc

phdt hinh (p2) = SL CKCS quy ddi 6 tién ndp trén tai khodn tr doank (pi)

Trong dd:

p!:EEim;mg CKCS thyc cb trén tdi khodn ty doanh cia MBS,

p2: S6 lugng chimg quyén cd cing chimg khodn co sév clia td chire khic phét
hanh cé trén thi khoan ty doanh clia MBS chia cho ty 18 chuyén 85i cia chimg
quyén do th chirc khic phat hinh.
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» p3: Gié tri tién ndp vio tii khoan ty doanh cdia MBS cho myc dich phing ngira
rii ro chia cho gid déng elra chimg khodn co sa tai ngay tinh todn,

- MBS cam két tuiin thii quy djnh cia phap lufit vé vige duy tri chénh lich vi thé

phéng ngira rii ro 1Y thuyét vi vj thé phing ngira riai ro thue té,
VIIL CAC POI TAC LIEN QUAN DEN BOT CHAQ BAN

Ngin hang luu kv:

- Ngiin hing Thuong mai ¢é phin Phu tr v phit trién Viit Nam - BIDV (%)

- Bia chi: Thap BIDV, s6 74 Thy Nhujm, phwimg Trin Hung Pge, quin Hoan
Kiém, thanh phd Ha Nji, Viét Nam

(*) MBS cam kit khing phai ngresi ¢é lién quan wii Ngdn hang lew by

IX. XUNGPOTLOTICH

Chiing 101 va cfic cong ty con, chi nhinh coa ching t6i tham gia vio mit loat cde hoat
ddng ngin hang, dau tr, mdi giti, quén 1y qu¥, bao hiém rii o, diu tir, cie hopt déng khic vi
o thé cb cic théng tin quan trong vé Chng ty, chimg khoén co sé hode phat hinh, cép nhét
ede bio céo nghién cirn vé Céng ty, chimg khodn co sé, Cie hoat ding, thomg fin, cic bio cio
ngjuén et nhir vy o6 thé lidn quan holic dnh hikmg dén Céng tv, chimg khcuin oo 5 va e
thé gy ra nhimg hju qué bt lgi cho nhi dhu wr ho@ic tao ra mau thuin quyén lgi lign quan
dén vige phat hanh chimg qu;fén Chimg té1 khéng cd nghia vy cing b nhimg théng tin nhu
vy v cb thé phét hinh bdo edo nghién e, tham gia vio bit ki hoat dong ndo nhir viy ma
khdng lién quan dén vige phat hinh chimg quyén.

X. CAMKET
Ching t4i cam két chiu trich nhiém hodn todn vé tinh chinh xfc, trung thire cia ndi
dung thing tin v cac tai li¢u dinh kém trong bin céo bach niy.

XL, PHULUC
(Gidy phép thanh ldp va hoat ding ciia té chirc phadt hanh)
(Didu If ciia 16 chire phdt hanh)
(Bio edo tai chinh kiém todn ndm gdn nkdt ctia 16 chire phdt hinh)
(Cac fai lifu lién guan khdc)
Ha Nji, Ngay 3 thing | indm 2021
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XAC NHAN CUA NGAN HANG LUU KY

Chiing t6i x4c nhan thye hign vide lua ky, gidm sdt thi sin do t5 chirc phit hanh chimg quyén
k¥ quf ¢& bdo dam thanh todn cho cc chimg quyén di phit hinh theo ding cic nghia vy
tréch nhiém ctia Ngin hing leu k§ thé hién trong Théng tu 107 vé Hudng diin chio bin vi

giao dich chimg quyén cd bio dﬁm&/luuﬂ/
|

pHE GIAM BOC
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