BAN CAO BACH
CHAO BAN CHUNG QUYEN CO BAO PAM

- Tén chimg quyén:

- Tén (mi) chimg khodn co sd:

- T chire phat hinh chimg khoén co sér
- Loai chimg quyén:

- Kiéu thyc hién:

- Phuomg thire thye hién chimg quyén:

- Thixi han:

- Nghy phit hanh:

- Nghy giao dich cudi cling;
- Ngay déo han:
- T¥ 18 chuyén déi:

- Gid thire hién:

- (Gid trj tdi sin bio dim thanh todn:

~Gidchiobin:

- Tong 50 lugng chio bin;
- Thng gié trl chio bn:
TO CHUC PHAT HANH:

CFPTOIMEBS22CE

FPT

Céong ty Co phin FPT

Mua

Chiu An

Thanh toén tién

6 thang

thﬁthﬁnhdJinhxﬁcsémuﬁng
tai Ban Thong bdo phat hanh tgi ngay

phit hinh chimg quyén

Trude ngiy ddo han 02 nghy giao dich

6 thing ké tir ngiy phit hinh

10 :1 (10 chi oy doi qu

i e o i

44.000 - 134.000 VND/ed phiu (Gih
thye hién chinh xée s dupe cong bd tai
Ban Thing bao phét hinh).

Téi thidu 50% gié trj chimg quyén dugc
phep chio bin

1,000 —=3.000- VND/chimg quyén (Gid
chao bédn chinh xéc & dwge cdng bo tai
Bén Thing bao phat hanh tai ngay phat
hinh chimg quyén).

5,000,000 chimg quyen

5.000.000.000 - 15.000,000,000 VND

CONG TY CO PHAN CHUNG KHOAN MB
Dia chi: Ting 7-8, 6 21 Cét Linh, Phuimg Cét Linh, quin Déng Da, TP Ha Nii

Dién thoai:  (84-4) 7304 5688
Website : www.mbs.com.vn
Bloomberg: MBSV<GO=>

Phu trach cdng bd théng tin;
Hp tén: Phimg Thi Thanh Ha
NGAN HANG LUU KY:

Fax: (84-4) 3726 2601

S fidn thogi:- 024 7304 5688

Ngiin hing Thuong mai cb phiin Dda Tw vi Phit Trién Vigt Nam - BIDV({*)
Dia chi: BIDV Ha Thénh, sb 74 Tho Nhudm, phuimg Tein Humg Bao, quin Holn

Kiém, thanh pho Ha Ngi, Vigt Nam

(*i MBS cam ket khong phai ngwoi co lién quan voi Nedn hamg hew K

g

——
&

_,_
e
e

P

{8
o

[



MUC LUC
. CACNHANTORUIRO.nnene 3

[I. NHUNG NGUOUI CHJU TRACH NHIEM CHINH POI VOI NQI DUNG BAH
Eﬁ{} HAC-H FEEREEEEEE #8d #SE S i T T T T T T T T AR R R AR

OL CACKBAINIEM iiiooiciiinsississisin 7
IV, COHOIDAUTU (i 9
V. THONG TIN VE TO CHUC PHAT HANH CHUNG QUYEN CO BAO PAM... 11
V1. CAC THONG TIN VE CHUNG QUYEN CO BAO PAM 23

VIL. QUAN TRI RUI RO CHUNG QUYEN CO BAO PAM 31
VIIL CAC PO1 TAC LIEN QUAN DEN POT CHAD BAN . 33
IX. XUNGBOT LOTiCH. PR 33
X AR i i 34
XL PHULUC i AL A 34




NQI DUNG BAN CAO BACH

. CACNHAN TO RUI RO

1. Rairochung

Nha dau tu cin doc ban cdo bach ndy vé cic tai lidu kém theo dé nim vimg céc ndi
dung cia chimg quyén c6 bio dim, cée rii ro di kém véi vige diu tw vio chimg quvén ¢b bao
dém, ddng thiri dénh gia sy phi hop cia khodn diu tr vho sin phim chimg quyén cé bio dim
vl mye tidu d&u tu va tinh hinh ti chinh cda minh, Nha déu tu dupe khuyén nghi tham khéo
cdc chuyén vién tr viin t3i chinh, méi gidi chimg khodn hodic chuyén vién phén tich dé ndm
vimg vé céch thirc diu tr vio sin phdm chimg quyén c6 bio dim ny.

Chimg quyén b béo dam 1a san phim céu tric phéi sinh, ¢6 tinh chét phirc tap v khong
phit hop viri cde nha ddu tr thidn kinh nghiém. Ching t5i khong khuyén khich nhi diu tr
tham gia dau tu khi chira hifu 18 sén phim v chira sin sing chip nhin cfe mi ro du tu duge
trinh bdy duwdd day.

Chiing t5i khéng cam két thye hi¢n didu tra, nghién cira lién quan i t8 chic phét hanh
chimg khodn co sé. Nguoi sér hitu chimg quyén khéng nén hidu sy phat hinh chimg quyén
nhir mit khuyén nghi cia chimg t5i lién quan téi chimg khoén co sév. Ngodi ra, ngwin sé hitu
nén lwa y riing cde eing ty hodc td chirc cé chimg kho#n co s& hofic céc t8 chirc lién quan
khéc khiing tham gia vdo sogn thio bin cdo bach niy.

1.1, Rii ro lién quan dén td chire phit hanh chimg quyén

Rii ro tir giao djch cia 1 chire phdt hamk: Td chirc phét hinh Juén co thé mua lai

chimg quyen trén th trudmg vi cde chimg quyén niy cb thé duge ndm gilt hodc b hiy holic
bn lgi. Té chire phat hinh c6 thé thyc hién cdc giao dich dé phong ngira rii ro va giao djch
ndy cb thé dnh huémg dén gid chimg quyén.
Riii ro thanh todn; Nhi diu tw cin hru ¥ ring trong qué I:rinh_phl;t hinh chimg quyén,
mjc dit nhimg tiéu chudn khit khe vé khi niing thanh todn phii luén durge chip hinh béi 16
chite phdt hanh, Iubn ton tai ni ro t chite phat hanh bi mét kha nang thanh todn vi khéng thé
thyre hién quyén cho nha ddu tw. Trong truémg hop th chive phit hanh mét kha nfing thanh todn
hofic khdng di tii san dé thanh todn thye hién chimg quyén, viéc gidi quyét quyén loi cho
ngudi s hiru chimg quyén duge thye hién theo quy dinh phép lut lign quan.

Rili ro ehimg quyén bj huiy niém yét:Trong truimg hop t6 chire phat hanh bj dinh chi,
tam ngimg hoat ding, hop nhit, sip nhip, gidi thé, phd sin holic bj thu héi Gidy phép thank
lip va hoat djng, chimg quyén s& b hiy niém yét. Do @6 thn i rii ro chimg quyén bj hiy
trrde nghy ddo han,

Rui ro tir vife thue hifn sy tw chil etia td chitc phdt hdnh: Ngutd st hit chimg quyén
nén I § ring ehiing t6i o6 quyén tir chi trong cée hoat ddng kinh doanh phil hop véi didu
khoan trong Bén cdo bach nay v& cé thé inh huémg dén gid chimg quyén. Trong céc su kién
bj mua lai hode thay doi cdu triic doanh nghifp lién quan téi quyén lgi cfia ngudt s& hitu
chimg ql.!:ru':n.. chiing t8i o6 quyén lira chon céc hogt dfng lién quan téi chimg quyén ma ching
tdi cho ring phil hop. Nguii sir hitu khing eé quyén budc chiing t6i thye hién céc hoat ddng
lién quan i giso dich hoge thre hién quyén ciia chimg quyén. T4 chive phét hanh cam két s
dua ra céc quyét dinh mang tinh cn trong, Néu cée bén lign quan dén cic nghfa vy véi t
chirc phit hinh khong thé d&m béo dupc cie nghia vy ciia minh thi didu niy c6 thé anh hudng
dén ket qua hoat ddng lién quan téi chimg quyén,

Rii ro do mdu thdn guyén lpi; Té chirc phat hinh tham gia vio nhigu hoat ding khac
nhau ¢ the gy ra méu thudn quyén i voi ngudi s¢ hitu, Té chirc phét hanh khéng co nghia
v ching bo thong tin lién quan 181 céc hoat #ing giao dich, tu vén, thuc hitn quyén, min
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thudn quyén lgi. T ehie phit hinh lubn ¢6 thé phét hinh va niém yét cde chimg quyen khie
c6 khi néng anh huémg dén gid chimg quyén.
Riii ro bio mdt théng tin: Té chire phat hinh cam két ¢b ghng hét stc 48 dam bio s

béo mat cia thong tm khach hing, tuy nhién 1 chire phat hanh khéng cam két oo thé cung cip
s bio mit hoan todn 451 véi cde thing tin nay.

1.2. Rii ro lién quan dién séan phim chimg qnﬁn

Ruii ro daw tr chung: nguii so hitu nén o6 kién thire vé phuong phép dinh gia ciia chimg
quyén vi chi nén giao dich sau khi d3 xem xét cin trong. Chimg quyen 13 sin phim phi hop
véi nhé diu tu hiéu 13 vé ede rili ro vi elic oo ché il lién quan. Mijt khodn diu tir vio chimg
qu}mkhungmmgdmgvﬁlmﬁkhuﬁndwmﬂmﬁummm Miic di lgn nhudin cia mit
khoan diu tir vao chimg quyén lién quan mit thiét téi thay ddi trong gid cla tii san oo 56, sy
thay d6i cia chimg quytn dbi véi sy thay 461 gid t&i sén co sé ob thé khing tweng dwong.
Bén bly cao cia chimg quyén 6 nghia fing ngwéd s& hita 58 ¢é i ro diu tu cso hom so véi
déiu t cling gid tr véo tii sin co sé.

Riii ro do théi gian dio han cia chimg quyén: Do chimg quyén co thid gian déo han
nhguﬁeﬁach&ngqu}'énndﬂaéh; gidmn khi d8n gin ngiy déo han cla chimg quyén vi mirc
giam gid ndy o0 thé s& khd lon. Hmmmaéumnamglnchangquy&aénngayammmga
lhmhmﬁnnhﬁhcmhﬂﬁ:hﬂuggtﬂﬂlucmén I:ELI}I'-I:Ilﬂ]] gid :ﬁanhungquy:n&ﬁhﬁngkhﬁng,
hhdﬁnhhd.ﬁumﬂeh;umﬁtkhnmiﬁhﬁngﬂgaﬁ tién di bd ra 8 mua chimg quyén. Vi
viiy, trcre khi quyét dinh diu tir vio chimg quyén, nhi din tir cin nghién cira k¥ xu thé bién
déng gid cia chimg khodn co b trong khodng thid gian cdn hidu lye cia chimg quyén.

Rili ro vé gid: Rid ro v gid 13 rid ro do sy thay & gid clia chimg quyén, Suﬂu:.-'dﬁlgﬁ
muchﬂgquyénphuﬂmncvmnhﬁu}-éut&nhug;inhachungk]mﬁnmsﬂr mire 46 bidn
domg gid chimg khodn co sb, thin man con hkéo hee cia chimg quyen, & suat, cb tire clia
ching khodn ¢o s4,... Trong da, yéu th guan trong nhét chinh 13 gid clia chimg khodn co s,
Hgﬂhra,gl&mlﬂdnﬁngqu}-&nnénphuﬂluucvmytummgnhmialh;mgvéchmg
quyén. Mac di th chire phit hinh thudmg phét hanh khéi lugng chimg quyén theo khéi lugmg
dﬁdﬁngkj'vﬁlUyhanﬂm,gklmﬂnﬂhumﬂc,m}rnhlén.tﬂchucphﬁthﬁnhv&nﬁmém'ig
khdi heomg cung img chimg qu}w thdng qua phuomg thirc phit hinh bd sung chimg quven
mifn 14 han mire phét hinh chimg quyén dd chua virgt qué han mire phét hinh t6i da theo quy
dinh cita Uy ban Chimg khodn Nhi nude. Viée phét hanh thém nay ¢6 thé anh huémg dén gid
cia chimg quyén.

Riii ro tir tinh dén bdy: Dhu tw vio chimg quyén chi lién quan dén s thay déi gid clia
chimg khodn co s& chir khing phai diu tw trye tifp vao chimg khodn co 56, do d6 nhi diu tu
dm;mhumglmtfrﬂnhclﬁldﬂnhi}rcuachlmgq'uymkhlmtl'rl':nhgudm;rcluhnbésuthay
doi gid cin ¢h1}ngkhai:nm9ﬁtmngkh1chiphmhnrﬂ mét phén :hukhﬁngphéu inhn'l:r:ﬁgta
ciia chimg khodn co 50, Ngﬁ&imﬁrlﬁmaydﬁig:&cﬂachmgquymmmmmthﬁldn
hnnﬁrléﬂza}rdfrt gid cia chuugh:l‘man eo 5&, vi vily nhi diu tr o6 thé 1bd nhiéu hom hode 16
nhjcuhcrnﬁnvd'wﬁndﬁumm:cnepwmchmgkhuﬁnww

Riii ro :anh khodn; 14 i ro xéy ra khi ohi déu tur khéing thé hén chimg quyén & mitc
gid mong muon do thi truimg th1|Eu thanh khodn d6i véi chimg qu;ren do. Thanh khoan cla
chimg quyén phy thude vao cung céu thi trutmg v hifu qua hoat ddng cla td chirc tao lip thi
tneimg. Mie d.utﬁchﬂ'cphﬁthanhl:amkﬂscthuc hénﬂﬁccﬁngtﬁnmnlﬁpth;mmg vil
cung clp thanh khoan cho thi trrimg chimg quyén, tb chirc phét hanh khéng cam ket thi
traémg giao dich cia chimg quyén s& sbi ding.

Quyén lgi mhi daw ne: Whi diu te s hiru chimg quyén khong cd quyén lgi nhu cb déng
sir hitu chimg khodn co s&, bao gbm nhung khéng gidd han quyén tham dw Dai hii déng co
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déng, nhin cd tic, quyén mua cb phifu phat hinh thém, hodic cic quyén khéc phat sinh tir
chimg khoan co s0.

Em ro khi lwa chon chimg quyén ld edng cu phing ngira rul ro: Gia chimg qu;-'m lubn
¢t thé thay dbi nguoe véi ky vong cila nhi diu tu s& hir chimg quyén, do d6 chimg quysn
khing dim bao s2 lubn la mit cing cy phéng ngira ri ro hi¢u qua choe nhit diu t s& hitu
chimg quyén,

Lueu §vé thusé

Theo Cong vin 1468/BTC-CST cia Bo Tai chinh vé chinh sich thué 46i véi chimg
quyén ¢ bao dam, trong tririmg hyp tnede nghy ddo hen, nhd d8u tw chuyén nhugng chimg
quyénthllhunhﬁpmdmyémnhu;lﬂgchmgqufenﬂﬁpmmgﬂmndm?mchuﬁnnhm
chimg khodn, duge xdc dinh bing gia chuyén nhugng chimg quyén cd bao dam timg lin nhin
(x) v thusé sufit 0,1% (Trong 6 gid chuyén nhwgng chimg quyén e béo dim timg l4n 13 54
khdp 1énh chimg quyén trén S& giao dich chimg khoén nhiin (x) $6 legng chimg quyén).

Miit khic, trong tru'{mg hl:,:rp nhi diu to thyc hién quycu tai ngay dio han, ta thii diém
thye hién quyén chuyén giao bing tién, thu nhip m:mnhacm: tw ép dyng mrc thué sudt 0,1%
trén gia l:hl.i}ﬂ:ﬂ nhimmg chimg quyén o0 bao dam timg lin (Trong d6, gpa chu}':n n]::m;rng
chimg quyén 6 bio dim timg lin bing gid thanh todn cia chimg khodn co s& nhin (x) (38
lremg chitng quyen chia (;) cho Ty 1& chuyén dii)).

Trwimg hop nha diu tir ndm giir chimg quyén ¢6 bao dim va thyre hién quyén tai ngay
dao han, Ihuéph&l;sinhﬁm hmnﬂéulﬁum?diviicchuﬁnnhuqngchﬁngquﬁuwﬁc
ngdy ddo han (vi du minh hoa tai Muc VL8.2), trong mit sb trizemg hop 6 thé lam nha din nr
bi 15 khi thué phét sinh nhiu hon lgi ich nhin dwge tir chimg quyén, khi d6 Té chire phét
hinh 58 e6 quven truy thu thué 461 v&i nha ddu tv nim gifr chimg quyén tai ngdy ddo han.

L3. Rii ro lién quan dén chimg khoin co si

Mijt 56 sy kién xay ra (bao gém va khéng gici han vigc phét hanh quyén, phét hinh cd
phiéu thudmg hojc phin phdi tién bai Cong ty, chia nhé hodic hop nhit chimg khodn cor sir
hoZic s kién tii ciu tric dnh hirimg 167 Cong ty) cd thé diin dén vide ching 15i phéi diéu chinh
cc diéu khodn cia chimg quyén. Tuy nhién, ching t6i khing cé nghia vy phai diéu chinh cac
dicu khodn vi digu kién ciia chﬁug quyen cho moi sy kién lién quan t&i chimg khodn cor sév.
Bat k¥ sy digu chinh hojc cac quyét dinh khang difu chinh déu s& co tic dong toi gid tri coa
chimg quyén. Vige didu chinh ching quyén s& duge thyre hién theo quy dinh phip Tugt. Ngodi
ra, mdt sb sy kién xdy ra (bao gbm chimg khoan co s&r bj hiy niém vét hodc tam ngimg giao
dich) diin dén vide chimg quyén bj hiy niém yét hojc tam ngimeg giao dich theo quy dinkh cla
phap ludt.

2. Riiiro djic thi lién quan t&i to chire phit hinh chimg quyén
2.1. Riiro vé hoat dijng cung cip dich vy méi gidi

Hoat ding méi gidi 12 ming kinh doanh duge MBS tip trung trong yéu, day 13 mang
hogt ddng mang lai vi thé cho cong ty chimg khoén nén luén duge MBS d3t ra muc tiéu vé thi
phéin & nhém din diu thi trwimg. Bi kém v&i myc tiéu kinh doanh cao, MBS nhin thire day
cling 14 mang kinh doanh tiém dn cac rii ro lém, trong 46 céc rii ro trong yéu nh ri ro dao
dirc nghé nghiép, rili ro sai 56t, nhim 1in khi thire hién giso dich cia khéch hing. ..

Pé han ché uﬁgmm&utﬁldam;nhm Imnghmldﬁngn&y, Cﬁngtvxﬁydl,mghé-
théing quy trinh, quy dinh kiém sodt chit che, tit ca céc nghifp vu déu duroe kidm sodt hai clip;
tang cuimg duea cdng nghé hda vio quin trj hogt djng d& gidm thidy véo td sai sbt cia con
ngutd; nhin sy thude hogt dong méi gici duoc tuyeén chon, khao sit dénh va dio tgo thuimg
xuyén dé nfing cao trinh 46 v nhin thire rii ro.
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Mit khic, cong ty cb hé thong kiém sodt dje 1ip bao gdm quén tr rii o, kifm sodt ndi
bj, ban kiém soét dugc duy tr hoat ddng danh gid ddc lbp, khich quan v lién tuc 1én cde
chuong trinh ri sodt luin phién nhdm phét hign kip thin vA ngin chin cdc su kién rii ro phat
sinh gy thiét hai cho cong ty.

2.2. Riii ro trong hoat d§ng tw viin khich hing

Nhiim han ché céic riii ro c6 thé phét sinh lién quan dén tinh chinh xdc vA higu qua cia
dich vy tir vén, tinh kip thé cia théng tin cung cfp cho khach hing vi 4oh hutmg cia trinh 45
chuyén mén trong chit lugng tu vin, MBS tip trung ngudn lye 16n cho d9i ngl Nghién ciru
vﬂ'inhﬂnsugiﬁli,11":11]111:',&chu}rﬁnlm&nmduwﬁhtmmgvﬁnguﬁnu&c,n.hgnmthihkﬁf
hudt nghiém ngit vé dgo dic nghé nghiép.

2.3. Riil ro vé hd try thi chinh cho khéch hing (riii ro thanh todn)

Déi voi MBS diy la mang hoat ddng dem lai ngudn doanh thu chifm ty trong Iém nhumg
ciing 14 mang hoat dfng tiém dn rii ro 1én nhét.

MBS 88 xiy dyng mt b méy quin trj trén co sér 1 ludin chit che va o rang 48 giam
thidu rili ro t3i chinh cho ca MBS v khich hang, Danh myc cho vay cia MBS duge thém
dinh theo bd tidu chi chudn myre trén co s¢ nén tang 14 yéu t thanh khoan cda cb phifu va gid
tri cor biin doanh nghiép ciia od phidu do,

2.4. Rii ro vé thanh khodn

iy | rili ro nghiém trong ddi vén chng ty chimg khoén, xufit phat tir viéc Cong ty bi
thifu hyt s6 du fién trén téi khodn/mét khi ning thanh khoan 4é thanh todn cho cdc giao dich
phﬁtsinhn'ﬂngng&jfﬂhu&mnhmﬂnhﬂh‘&yﬂiTmngtﬂmhmkjr\-"iétﬂmI:hmhto.ﬁ-nﬂ&:}
nghjﬂwq&hanmncﬁnglychﬁngkhﬂndﬁ{?ﬁd&iﬁqmquanhanngénh-.-ﬂﬁimni}rnﬁ
thé din dén nguy co cdng ty chimg khodn bj dinh chi hoat ding kinh doanh lam énh huimg
dén cic khach hing dang o6 tai khoan giao dich tai cong ty.

MBS dic biét chil trong dén loai rii ro niy dé dim bao khéng phat sinh sy kifn nii ro
mﬁtthmhkhnén.ﬂéﬁéms;uﬁtduwl?aihlnhﬂimﬂﬁ}nhmﬂ_ xy dymg mit hé thong kiém
mmnguﬁ-n'.'&:{chﬁln}'hEnhmnphinhﬁvﬁnﬂﬁuquiltﬁngdéxﬁ}'mﬁnhﬂ'ﬂﬂgnﬁtcﬁudéj
véin; da dang d5i tic huy ding vin cho cing ty dé MBS chi ding vé ngubn vén; xay dung he
théng dénh gid cde chi tiéu an todn tai chinh trong d6 dua ra céc cfp canh béo dé xir 1y kip
théri; thire hién efing the trich lip dy phong cho cic kich ban xiu xéy ra.

2.5. Riro thj trrimg

Tai thii didm hién tai, Céng ty CH phin Chimg khoin MB dang thuc hign viée diu w
chimg khodn niém yét va chira niém yét béng ngudn vin chil s& hir cla céng ty. Do d6, bién
ddng gid chimg khodn ndi ridng vi bién d0ng cia thi trdmg chimg khodn ndi chung s& 14 i
ro anh huémg trire tiép 1di két qua kinh doanh hing nim cia Cong ty.

Béhan{::né1111mnéy,Eanlinhd&udEMuchjhkéhuachﬁnhdnmhdadanghﬁadmh
muyc dau tu, dong thin Céng ty cling 6 d§i ngli chuyén vién nghién cim phin tich, dinh gid
truée khi thire hign diu tu. Mjt khéc, Céng ty ludn tién hanh trich 1ip cde khodn dy phong
gidm gid chimg khodn mét céch dily di, theo ding quy dinh clia phép lugt. Didu niy da gitp
MBS tin dung duge che co hbi ciia thj tnimg nhim ning cao hidu qué diu fu.

2.6. Rii ro vé ha tang cing ngh# thing tin

Giao djch cia khich hang qua h# thong trire tuyén chiém t¥ trong gn nhur todn b khéi
lvgmg lénh giao dich tai MBS. Ha ting cong nghé thing tin déng vai trd quan trong vi nhimg
tiém An riii ro vé hé théng cong nghé thing tin o6 thé phét sinh nhwr:

- Mit két ni, gidn doan gino dich cia khich hing.
- Sai 1&ch, mét 56 liéu cia khach himg,



- Xim nhip ciia Hacker lam 1 logn hé thing, khong dam bao vige béo mét théng tin cia
khéch hing, cing ty chimg khodn.,
2.7. Rii ro canh tranh

Hién nay, tinh hinh canh tranh gilta céc cong ty chimg khodn nghy cing gay git, dic
biét thj truémg c6 sw tham gia cha cée cong ty chimg khodn Iém dén tir Hin Quie. Ce chng ty
chimg khodn lién tifp dua ra cic hinh thire d& thu hit khich hing nhe gidm phi giao dich,
ting qué, hd trg khi mé tii khodn mé, trd thué thu nhip cd nhin tir diu tr chimg khodn cho
nha dfu tu...

Vi tm nhin trér thianh cbng ty chimg khodn hing diu trén thj trutmg chimg khodn,
cung edp cde dich vy chimg khodn tit nhit cho khich hang, Céng ty C5 phin Chimg khodn
ME ludn séng tao vA nd lue khing ngimg mang dén co hdi diu tu v ting trudmg thi chinh
cho timg khich hing va co déng,

2.8. Ruii ro nhiin sy

Bbi v céc cing ty hogt ding trong linh vye ddc thd ddi hoi trinh 35 chuyén mén
nghiép vy cao nhu linh vire chimg khodn thi 46i ngfl nhin sy 1 véu t5 canh tranh mang tinh
quyét dinh, Giita cac cing ty chimg khoén thubng 6 xu huéng dich chuyén, thu hit, 16i kéo
nhin vién cia nhau, tao 4p hye cho sy on dinh nhin sy cha Cdng ty. Tuy nhién, véi chinh sich
i ngd phi hop, coi trong chién hwge phét tridn dio tao, Cong ty tin ring ddi ngld ohin vién
khéng chi gin bd 1du dai md con ngy cing ning cao chit lwgng hon, tiép sic cho sy phit
trién manh cia Cong ty trong thid gian téi.

. NHOUNG NGUOI CHJU TRACH NHIEM CHINH BOI VU1 NOI DUNG BAN

CAO BACH
1. Ti chive phit hinh

- OmpLé Viée Hai Chit-tieh-Hii-ding quin-wi-
Ong:Trin Hii Ha Tong gidm doc
Cmg:Nguyén Vin Hoe Ké todn trrimg
Bé: Pham Thi Hoa Truémg Ban kifm soét

Ching t5i dim bao ring cic thing tin v& 50 lifu trong Ban céo bach niy 1i chink xéc,
trung thyre vi cam két chju tréch nhidm vé tinh trung thye, chinh xdc cia nhimg thong tin va
st ligu ndy phd hop véi thue t& ma ching t8i duoc bigt, hodic 43 didu tra, thu thip mdt cich
hop 14

Chiing 16i cd thé cdp nhit hoje sia dbi ban cho hach ndy trong qua tmnh phat hanh
chimg quyén d& dam bio ding cde quy dinh duge ban hanh. Bét ki s cp nhit bi sung nio
s durgre cing bé thong tin tai S& Giao dijch Chimg khodn.

2. T chirc bio linh phit hinh: Khing cé
3. Tb chife tr viin: Khéng co
ML CAC KHAINIEM

Chimg quyén ¢ bio dim {5au diy goi tit 1a chimg quyén) 1& hep ds‘ﬁn,g gifta nhi diu

tir v td chire phit hanh chungqu}ﬂu duge dinh nghia theo khoan 1 Pidu | Mghj dinh sb

2015/NB-CP nghy 26/06/2015 cila Chinh phil sira d8i, b sung m:;rt st diéu cia Nghj dinh

sb 58/2012/ND-CP ngy 20/07/2012 ca Chinh phii quy dinh chi tiét va huéng din thi hinh

mbt 50 difu cla I..uﬁi Chimg khodn va Ludt sira d5i, bd sung mit s0 difu cia Luft Chimg
khodn (sau diy goi tit 12 Nghi dinh sb 60/2015/ND-CP).

Chimg khodn co sé 1& chimg khodn duge st dung lim i sin oo sé clia ching quyén.



T chire phét hanh chimg khodn co siv 14 6 chite phat hanh chimg khodn 1im thi sin
car 56 ciia chimg quyén.

Th chirc phit hanh chimg quyén (sau diiy goi tit 1a t chire phit hanh) 13 cong ty
chimg khoén phat hinh chimg quyén,

Ngéin hing hru ky 13 ngiin hing thue hign vige huu k¥, gim sit tai sin do 15 chirc phit
himh chimg quyén ki qu d€ bio dam thanh todn cho céc chimg quyén A3 phat hanh va khéng
phai 1a nguii b lién quan cia td chire phit hinh theo quy dinh cia phap it chirng khodn.

Ngwiri 56 hiru chimg quyén 1 nhi diu tw s hiru chimg quyén, déng thai Ta chi ng c6
hao dim mit phin cia 1 chﬁnphm hanh vi khong phdi 12 t5 chire phét hinh cinmg quyén,

Chimg quyén kiéu chiu Au I3 chimg quyén ma nguii s& hitu chimg quyén chi duge
thyre hién quyén tai ngay dio han.

Gid thue hifn 13 mdc gid mi nguin s& hira chime quyén ¢b quyén mua cb quy‘él mua
chimg khoin co s& tir t chire phét hanh, hofic dwge t chire phat hinh ding d& xée dinh
khodn thanh todn cho ngwéd s& hitu chimg quyén,

T¥ 1 chuyén ddi cho biét sb lugng chimg quyén cn co dé quy d4i thinh mit don vi
chimg khodn co s,

Ngiy ddo hgn 1i ngiy cubi cing mé ngirii s& hitu chimg quyén duge thyc hién chimg
qu

Chimg quyén dang hru hinh 1i chimg quyén chua dédo han va dang dwoe ndm gitt béi
nguin sév hitu chimg quyén,

Chimg quyén chwa lru himh 13 chimg quyén d& phat hinh nhung chua dirge s¢ hitu
béri nha dau t. Chimg quyén chua luw hinh dige Tuu ky trén tai khoan cia th chite phit hinh.

Chimg quyén cé 1ai (ITM) la chimg quyén mua cb gid thue hién thip hom gia cia
chimg khodn oo sb.

Chimg quyén 18 (OTM) 13 chimg quyén mua cb gid thire hign cao hon gid cia chimg
khodin cor sdr.

Chimg quyén hda vén (ATM) la chimg quyén mua co gid thyc hign bing gid cia
chimg khodn cor sir.

Vi thé mé chimg quyén ciia t chirc phat hanh bao gim it ca céc chimg quyén dang
lru hitnh chira duge thye hidn.

Vi thé phong ngira rii ro If thuyét li sb lugmg chimg khodn co sér dy kién chn phii
nim gjﬁ' dé phong ngira rlii ro cho chimg quyén xéc dinh theo phuong 4n phong ngira nii 1o
cia th chire phit hinh,

Vi thé phong ngira riii ro thye té duoc xdc dinh bing sé lwong chimg khodn co s
thye ¢ ding cho muc dich phéng ngira rii ro, chimg qujl.réu ct cung chimg khodn co si do 16
chirc khédc phit hinh v 53 tién d3 nijp tuomg img véi phan chénh 1éch gilta vi thé phing ngia
rii ro by thuyet va vi the phong ngira i ro thire té trén tii khodn ty doanh cia 6 chire phat
hanh.

Delta 13 gid tr thay ddi cia gid chimg quyén {mg véi mdt thay a8 trong gid chimg
khodn cor s0.

Cing thirc:

Mire &3 thay d8i gid chimg quyin

Delta =
R e 08 ey At o1t ebvey Thiobas cor 53




Gid thanh toin chimg quyén khi thye hién quyén 13 1-'|:|-lu]:. quiin gid déng cira diu
chinh ca chimg khoén co sé trong nam (05) ngdy giao dich lign mrde ngiy ddo han, khing
bao gom ngiy ddo han.

Ngiy diing ki cubi ciing 14 ngdy lim viéc thir 2 sau ngiy giso dich cudi cling tai
SGDCK va la ngay déo han chimg quyén trong truomg hgp thie hién chimg quyen do dio
han

Ngiy thanh todn 13 ngay lim vige thit 5 ké tir ngay ding k¥ cudi cling.

IV. COHOQIDAUTU
1. Ting quan vé nén kinh té Vigt Nam

Tong sin phim trong nude (GDP) quy [ ndm 2022 wie tinh ting 5,03% so véi cing ki
nﬁmhuuc,TuyﬂlaphunmmhwE—ﬁﬁ%mﬂuﬁchmdémchucéuﬂmlﬂzlrﬂum;vﬁn
cao hom the di) ting 4,72% cia quy [ ndm 2021 va 3,66% cia quy [ ndm 2020. Trong 46, khu
vige ndng, 14m nghiép va thity sén ting 2,45%, chiém 5,76% cila mirc ting chung; khu wvire
chng nghidp vA xdy dymg ting 6,38%, chidm 51,08%:; khu vyc dich vu ting 4,58%, chiém
43, 16%.

Niim 2022, Quie hdi 43t chi tidu cho tbc db ting truémg CPI dat 4%. CPI binh quin
nfim 2021 cia Viét Nam chi ting 1,84% so v nfim trde, thip nhit trong 6 nim qua, dat mye
tigu d& ra trirde 46, tiép tuc 14 nim kiém sodt lam phét thanh cong. Tuy nhién, dp lire lam phét
trong nfim 2022 14 hién hitu do tdc &ing tir goi kich thich 350.000 ty v& nguy co “nhip khiu
lam phat”. Trong thing 3/2022, do &nh huémg tir cuje chién gilta Nga vi Ukraina khién gid
xing din trong nudre 4 ting theo gif nhign liéu thé gidh; cling véi gid thug nhi &, gid hing
héa vi gid djch vy tidu diing thidt gia tang 14 nhimg nguvén nhin chinh ldm chi 56 ma tidu
ding (CPI) thing 3 ting 0,7% so v&i thing tnrée va ting 2,41% so vii cing ki nim trede,
Binh quéin quy 12022, CPI ting 1,92% va lam phit co bin ting 0.81% so vai quy L2021,

dnng.tﬂngﬂ?‘;isnuhcﬁngkjfﬂ.ﬁmtmﬁnTrmgdﬁ vin khu vire Nhi nude udc dat 136,5
nghlntydnng,chjHB%mngvnndﬁumviﬁngﬂj%m\rﬁlchngkynﬁmm khn vire
ngoai Nha nwoc dat 323,1 nghin ty dﬁnng.l:h.lémi'?ﬂ% ting 9.1%; khu vire ¢b vin diun wr
wnhEpnm‘rcngﬂmd#llﬂiﬁnghjntjrdmg.cmcmlszﬁwtﬁ:m?% Chi s& DXY Index
ghi nhin & mirc 98,5 trong thang 3. TY gid VND/USD ting nhe trong bdi canh cic cufc dim
phin héa binh gitta Nga vi Ukraine chua dat duge tién trién khién cdc nhi diu tv quay sang
cic tii s4n an todn. Hidn tai, t¥ gid trung tim v& lién ngdn hing lén luot giao dich & mic
23.100 VND/USD va 22,969 VND/USD.

2 Thjtruimg tai chinh Vigt Nam vi co hii diu tw

VN Index di duy tri da ting tich cue trong nim 2021 vi chinh thive vt mbe 1.500
diem vao ngay 25/11/2021, mic di trdi qua bai lan song djch Covid-19 nghiém trong tai théi
diém cubi thing 01/2021 vi thang 05/2021. Whin chung, dong tién vin lién tuc db vio thi
truomg, cho thiy nhi du tr vin cb niém tin nhat dinh véo trién vong thi trudng chimg khoén
Vigt Nam vai ki vong dich bénh s& duge khéng ché va kinh 2 din hbi phyc san do. Trong
nim 2021, khoi ngosi duyl:rlIuhuﬁnghﬁnrﬁngchudau,vmténggahnnrﬁnguéncﬁj sin
d&:ﬁ#?’ﬂtydmgtrmm 3 sam, tﬁnggﬁp?rﬁ lin so vin tﬁngkhfu legmg ban réng cia nha
dﬁu tur mude ngodi trong ndm 2020, Trung binh mdi tufn, khéi ngoad bén rong 1.144 ty déng
Khii HE;I.'.IEJ chi mua rong trong thing 04 va théng 07, tiromg (mg véi théd diém VN Index vugt
cie mbe 1.200 va 1,400 didm. Tuy nhién, xu hwémg bin ring du kién s& they d%i trong nim
2022 trong bdi canh nén kinh té Viét Nam duge mé cira tror lai, tv 18 bao phii vaccine trén
75% tong din 56 - ngulng cao so véi thé gidi, Pong théi, trong thid gian ghn diy, thi tnrimg
chimg khodn Viét Nam chuin bj chio dén thém mét quf diu tw dn tr P4 Loan (Trung

Tinh chung quy '2022; vin dintr-thyre-hidntodn—x& b woe-tinh-dat 5622 nghin
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Quédc) 14 qu¥t Jih Sun Vietnam Opportunity Fund (J5V Fund). JSV Fund 43 tién hanh IPO tir
nghy 10/1/2022 véi s6 von huy ding wée tinh khoang 6 t7 Péi 3 (tuong tmg 5.000 t7 ddng).

Thi tiémg chimg khoan phéi sinh ghi nhin sy ting tnréng 1t trong nam 2021, Déi v
thi truémg giao dich hop déng twong lai VN30, gid trj giao dich trung binh mdi phin nam
2021 dat 26.553 t dbng, ting 106% 50 véi nam 2020. Thanh khodn thi tnrimg giso dich hop
dng tong lai ting manh nhét trong giai dogn tir thing 6 téi diu théng 8, rof véo nhip didu
chinh eia chi s6 VN30 tit mirc dinh lich si 1.560 diém v& dudi mirc 1.400 didm v tich 1y
trong 2 thing. Thanh khodn thi truémg chimg quyén tiép tuc ndr 1 trong nim 2021, Cy thé, gia
trj giso djch trung binh mdi phién d3 ting l&n mic 74,4 ty dbng, cao gip 3,5 lin so v&i nim
2020.

~ Trong bbi cinh nhu vy, thi trrimg chimg khoén nhin chung vin s& 1a m{t kénh diu nr
hép din - nhét 1i vdi cic nha diu tr c4 nhin. Dd kj vong dong vn tir cic nha diu tr ndi vin
cd sy ting trudmg nhét dinh trong nim 2022 nhung phin ndo d6 s& bot hio himg hon so véi
niim 2021, béi mit bing gid cb phifu & giai doan hién tai nhin chung 43 duoe diy lén mirc
cao hom khé nhifu so vai thid didm din niim 2021 v sir phye héi chung cia nén kinh 18 cling
mé ra thém nhitng lia chon diu tr khéc cho ngudn vén nhin rdi. Trong nd lre dat duge vi thé
thi trirtmg mdi ndi, cdc sing kién cia Vigt Nam nhfim ning cao tinh minh bach ciia thi tnrémg
chimg khodn s& thu hit nhidu déng vbn d&u tw ra nude ngodi hon, Thi truimg chimg khodn
Vidt Nam cb thé & vi tf thuéin lgi 4 duge néng hang 1én trang thai méi ndi sém nhilt vio nam
2022 hogic mudn nhit vao ndm 2025, Theo wde tinh ciia ching t8i, vide Viét Nam dua vao Chi
s FTSE EM s2 thu hiit {t nhét 355 trién USD déng vén thy déng mréc ngodi, theo 17 trong
ciia thi trudmg s& viio khodng 0,36% —0,41%. Trong khi 46, viéc Viét Nam duoe dua vio Chi
56 MSCI EM cd thé thu hat it nhét 327 triégu USD dang vén thy ddng nude ngodi, vi t§ trong
ciia thi tirtmg dyr kién viio khodng 0,69% —0,78%.
3. Co héi diu tw vio chimg quyén ¢6 bio dim

Piu tr vio chimg quyén b béo dam (CW), nha diu tu cb thé dupc huimg mét sb loi
ich nhir zan:

Téc dgng don bdy: Vo chi phi ban diu mua CW chi bing mbt phin nhé so vén du te
vi0 tii san co so, nhi diu tr 43 cd thé st hitu CW mi viin ¢ thé thu duge Igi nhudn ohw ki
vong néu ddu tw vao 14 sin co s&. Hon thd, CW con e tic dng don biy, nghia 14 chi mit
thay d6i nho vé gid cia tii san co s& cling cb thé din dén sy thay di 1ém hon v& gid cla CW
va vi ﬂuém&cihunlﬁpdatduqcsé lém hom. Ngug‘ciai,mﬂlsusmgﬁmw%giﬁ::ﬂatﬁishm
sér o6 thé diin dén sy sut giam 16m hom vé& gid cha CW, tuy nhién mire thiét hai t5i da cia CW
chi gié han & mirc phi mua CW ban diu. iy 1& co hi cho cic nha ddu tr véi sb vin nhd oo
thé tiép cén duge cd phidu cha cée ciing ty t6t trén thi troémg, Téc déng don by chinh la diém
hép din nhit ciia CW.

Lot nhugin khéng han ché, khodn 16 t6i da cd dinh: Biu te vio CW cb thé mang lgi lgi
nhudn khimg han ché trong khi khodn 13 i da duge cb dinh, d6 chinh 13 khoén chi phi dé
mua CW. Vi dy, trong truomg hop thi trwéme dién bién khéng nhir dir dodn, nha din e cb thé
bén lai CW @& bi dip chi phi ban diu hofc nfm gifr dén khi ddo han vi chiu khodn 15 tdi da 14
chi phi mua ban dau. Nguroc lai khi ndm gitt CW ciia céc chng ty 6 két qua kinh doanh t6t v
duge ki vong s& ting trrdmg trong twong lai, nha diu tr 58 cb co hﬂimuanﬁph‘eéu cia cing
ty d6 viri mire gid thip va bén lai vin thi gid cao & thid digm thye hign quyén chon.

Giao dich va thanh todn dé dang; CW tuy co dac didm nhu mit san phﬁ.m phéi sinh
nhimg duge giao dich nhir mft logi c6 phifu trén sin giao djch cb phifu. SGDCK céc mrde
et quy dinh bit budc v thanh vién tao 14p thi trrdmg, ¢ nghia vy yét gid hai chidu lién tuc,
tao thanh khodn trén thj tnémg, do d6 nhi d3u tir ¢o thé mua, bin CW dwoc dé ding. Nhi
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diu fur khéng ein phii mé thi khoan giao djch khic & mua/bin CW. Ngodi ra, cic quy dinh
vé thiri gian, phurong thire giso djch, thanh todn... déu twong tw nhir ¢b phiéu nén nha diu tu
c6 thé tim hifu sin phdm vi tham gia giao dich mit cich dé ding vi nhanh chéng.

Thém car héi tiép cdn mph;euchanﬁa&ﬁnanrngam Vi CW, nha dau tu mude
ngaﬂuinuﬁth&hmﬂuw]mnhuﬁnnnﬂcdaumvﬁacﬁngty::ﬁkj-vqngtﬁngtmﬁngma
khéng nhét thilt phai nim giit o phiu v trir thanh o6 déng cla céng ty 46, qua do nha dau
hrnuﬁ:ngl:lhﬁﬁ'rﬁngbl_glmh:mvésalu:rngcﬁphtéumuavéunhukhldﬁutuvkn:ﬁphtéu
O 5.

V. THONG TIN VE TO CHU'C PHAT HANH CHUNG QUYEN CO BAO PAM
1. Cée thing tin chung vé t§ chirc phit hinh chimg quyén cb bio dim
&  Tém tit qua trinh hinh thinh vi phét trién MBS:

Buge thanh lap tlr thing 5 nim 2000 béi Ngin hing TMCP Quin 46i (MB), Cong ty
capzﬁnchmgkhumhmménthnnmcangryc&phsnchmmmmELnngmmm
trong & cing ty chimg khoan diu tién tai Viét Nam. Sau 20 ndm khong ngimg phit trién
MBsdam’:manhmmumgnhungnﬁngqchmgkhuénhmﬁumﬂumgm
khoan Vigt Nam.

Tmn,gquatrlnhphnlméu MBS di cé nhimg dong gdp khong nhd cho wphiltnen
cho nganh chimg khodn ndi riéng v thi tredmg thi chinh ndi chung. Trong hai nAm hén tidp
2009 va 2010, MBS di vuon 1én din dau thi phin mdi giéi tad cd hai sé giao dich: S& Giao
dich Chimg khoan Ha Néi vi S& Giao dich Chimg khoén TP. HCM vi lién tuc dimg trong
Top 10 thi phin tai ca hai S¢. Ddc bigt, ndm 2013 dénh diu mit bude ngodt trong lich st
phat trién cia MBS. D6 li viéc hop nhit véi Céng ty Cé phin Chimg khoén VIT thénh
Cong ty hgp nhét véi tén goi 14 Cong ty Cb phin Chimg khoin MB (MBS). Ngay

_ (9/12/2013, Céng tv sau hop nhit 48 dupe Uy ban Chimg khodn Nha nudc ciip phép hoat

ddng, dinh ddu sy thinh cdng ciia thuomg vy hop nhit cong ty chimg khodn diuo tién trén thi
trutmg, néng cao vi thé ciia MBS trén th truémg chimg khodn trong nude. Tiép tuc phit huy
thé manh vé nd lye khong ngimg, nim 2015, MBS di lot vao Top 5 cing ty chimg khnﬁ:n
dimg dau thj phin méi gidi tai cd hai sin Th.iingﬂ nim 2016, MBS chinh thﬁt.:mnnjrcl b
phiéu trén sin HNX. Véi mye tiéu phét trién bén vimg, vuon tim ra thi T.mhng.qum:te Nim
2018, MBS vinh dy nhin 2 gidi thuéng danh gi4 dinh cho Cong ty Quén 1 diu tir tot nhat
Viét Nam va Dich vy Ngén hang diu tu 16t nhit Vigt Nam nim 2018 do Tgp chi uy tin
World Finance binh chon. Nam 2019, MBS tiép tuc git héi thinh cdng véi sin phim Chimg
quyén b bdo dim v vinh du nhin Gidi thuémg Cong ty phét hanh chimg quyén tht nhit
Viét Nam do tap chi qubc té uy tin International Finance binh chon.

Vi thé manh 13 céng ty thinh vién cia Ngin hing TMCP Quin d5i, duoc MB hd o
manh me vé nhidu mat tir nhin sw, thi chinh, cfng nghé... MBS di lién tye vizon 1én dat cic
mée phit trién méi ci ve quy md va nghiép v,

Hi&n nay, MBS tip trung phét trién cic mang hogt djng kinh doanh chinh:

- Dich vu chimg khodn: danh cho khdch hing cd nhén vi khéch hing 14 ehire (ICS)

- Djch vy Ngin hing diu tr

- Kinh doanh tréi phiéu

Mang ludi chi nhinh va cic phong giso djch cia MBS 43 dwoc mo rjng vit hogt ding
co higu qua tai nhiéu Hi&nhphﬁntrl;mgnilém MBS d3 thu hit v& phit wién duge mot dbi ngid
nhan sy ning djng trong 46 ¢6 hing trim chuyén ga phén tich va t‘.hu}":?:'h vién quan hé khach
hing cd nhiin vi 16 ehire duge dio tao bai ban, cd tr cich dao dirc tut khong ngrmg;ﬂ'lﬁn dfin
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dé cung cip dich vy va cée gidi phip kinh doanh cho khéch hing vdi s edn trong, chuyén
nghiép va trach nhiém eao nhit.

Cic thinh tich 33 dat dwye

Trong qué trinh hogt ding, MBS 4 ¢d nhitng budc phét tridn ngoan myc véi ohimg
thinh tich tiéu bidu nhur;
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Qui trinh ting vin
Vén diéu 1§ ban ddu ciia Cong ty CH phin Chimg khodn MB theo Giy phép thanh 1ip
vi hopt dgng sé 116/GP-UBCK do Uy ban Chimg kho#n Nba nude cép ngay 09/12/2013 (sau

khi hop nhilt gidta Cong ty C3 phiin Chimg khodn MB v Céng ty Cb phin Chimg khoén VIT)
14 621.242.800.000 ding.

Ké tir thivi diém hgp nhit dén nay, Céng ty di trai qua 03 lin ting vén didu 18 tir
621.242.800.000 déng Ién 2.676.183.240.000 déng, cu thé:

Byt l:

- Cén cir phép Iy

* Nghi quyét DHDCP bat thimg nam 2011 s 03/2011/TLS/DPHBCD-NQ ngiy
09122011

* Nghi quyét PHBCD bét thudmg nam 2013 sé 02/2013/MBS/DHBECD-NQ ngy
26/09/2013;

» Béo céo két qua chuyén dbi tréi phiu s 67/2013/MBS-CV ngay 27/12/2013;

» Gidy phép diéu chinh sb 54/GPDC-UBCK ngiy 31/12/2013 do Uy ban Chimg
khodn Nha murée clp.

- Vén digu 18 trdc khi pht hanh: 621.242.800.000 déng

- Vém diéu 16 sau khi phat hanh: 1.221.242.800.000 ding

- Ménh gid: 10.000 dbng/ch phin

- Hinh thic phét hanh: Tréi phigu chuyén dbi thinh cf phin

- Thixi gian han ché chuyén nhugng: Khing

- Dbi tugmg phét hanh: Ngin héng Thuong mai C6 phin Quan dbi
- Gifi chuyén ddi: 10.000 déng/cd phin

- Tong ménh gid trdi phiéu phat hanh: 600.000.000.000 dbng

- Téng ménh gid tréi phifu duge chuyén déi: 600.000,000.000 déng
- Tong sb lugng cb phin duge phin phii: 60.000.000 cb phin

- Thivi gian hoan thinh: 25/12/2013

Byt 2;

- Cn cir phip 1y
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+ Nghi quyét DPHBCD thuémg nién nam 2019 s6 0122018 MBS/BHBCB-NQ
ngay 26022019,
e Béo cdo két qua chéo bén cd phiéu ra cong ching s& 101/2020/MBS-CV ngay
24/03/2019;
- Vién didu 18 tnrdc khi phét hinh: 1.221.242.800.000 déng
- Véin difu 18 sau khi phét hanh: 1.643.310.840.000 ding
- Ménh gis: 10.000 déng/ch phin
- Hinh thirc phat hanh:
s Chio bin cho ¢b dong hién hiru: 35,000.000 cb phin
» Phat hanh cb phifu d& trd cb tie: 12,221,689 ¢b phén
- Téng sb lugng cd phiéu chao ban dy kién: 47.221.689 cb phin
- 56 lugng cb phifu chio bin thinh cong: 42.206.804 ¢b phin
- Thix gian bét diu chio ban: 18/02/2020
- Théi gian két thic chio bin: 24/03/2020
Pyt 3:
- Can cir phép Iy

¢ Nghi quyét DPHDCD thuimg nién nim 2021 s& 01/2021/MBS/BHBCD-NQ
ngiy 10/04/2021;

« Biio cho két qua chio ban cb phifu ra cing ching sb 238/2021/MBS-CV ngay
18°6/2021;
- Vén didu 1¢ trude ki phat hinh: 1.643.310.840.000 dong

= iy i 1 s ke pdt bémb 20676 183240000 dfng — — =
- Ménh gid: 10.000 ddng/ch phin
- Hinh thire phit hinh:
« Chio bin b phifu ra cong ching: 70,423.512 cb phén
»  Phit hinh ¢ phifu 88 tra cd tire: 24.647.652 cb phin
e Chio ban ¢b phifu cho cdn b) cing nhéin vién: 8.216.076 cb phin
- Téhng sb lugng cb phidu chio bin dy kién: 103.287.817 cd phin
- §& lwong cb phiéu chéo bén thinh cdng: 103.287.240 ¢b phin
- Thén gian bét ddu chao ban: 21/05/2021
- Thér gian két thic chio ban: 17/06/2021

%  Co ciu bj may quin |y ciia céng ty.



MO HINH TO CHUC MB SECURITIES

Caie iy ban b
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#  Co ciu to chirc ciing ty
Mang lirdi cia céng ty

w——

ICN HO

N Al i

FHIOML T RLENE

%  Danh sich cb ding nim gii tir 5% tré 1én vin o phiin cia cing ty va nhimg nguwiri
ch lién quan; Danh séch cb dfng sdng 1ip va ti 1§ cé phin nim gift.
Bing 1: Danh sich cb déng ndm giir tir trén 5% vin cf phin tai thin diém 24/01/2022
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Ngwii dgi dign theo phap | o10n0pagyy |LUmE  Trng| . 5 e 190 | 79 420
lugt: Ong Lé Hiru Dhic - CIO028387 | ada, Clu Gily, | +'* Ly ’
Chii tick HBQT HN
Nguin dgi dign phén von:
B2301  Thang
Long 1, 85 1
Ong LE Vidt Hai 001075015636 | D 10 Thang | coc 1o 07448%
g ‘ Long,  Trung Wi
Hia, Cdu Gidy,
Ha Ngi
Tdp thé Dai hpe
Kinh # Qude
Oing Trdn Hai Ha 012168414 | Dan, Béng | 1.311.576 | 0,490092%

mi th chire phat

kiém soat hodc

%  Danh sich nhimg cing tv me vi cing ty con ciia td chire phit hinh, nhimg céng ty
chi phii, nhimsg

céng ty nim quyén kim sodt hojc cf phiin chi phéi d8i viri t chire phdt hinh.

- Céng ty me

Ngiin hing Thuong mai Cd phin Quin dji (MB)
Gidy chimg nhin doanh nghiép sb 0100283873 do S& Ké hoach vi Pdu tu TP.Ha
i cdp lin diu ngiy 30/09/1994,

Tru s chinh: 18 L& Vin Luong, Trung Hoa, Ciu Gidy, HN

Enén thogi: (34-4) 6266 1088

Website: www.mbbank.com.vn

Nginh nghé chinh:

Fax: (B4-4) 6266 1080

*» Kinh doanh ngiin hing theo cic quy dinh cia Théng dic Ngin hang Nha nudc

Vigt Nam;

» Cung img sin phim phidi sinh theo quy dinh cla phép ludt;
» Dai Iy bao him vi cic dich vy lién quan khdc theo quy dinh cia phip lujt;
o Kinh doanh tréi phidu vi cic gidy to co gid khic theo quy dinh cia phép fujt:

» Mua bén, gia cing, ché tic ving;
» Hogt dng trung gian tién 1 khic;

Bi6i v cde nganh nghé kinh doanh cb didu kién, Ngin hang chi kinh doanh khi c&

i didu kién theo quy dinh ciia phip luit.

+  Vin gop ding ky clia MB tai MBS (t2i ngiy 24/03/2020): 1.346.540.260.000
déng, twong img 81,94% vén didu 12 dang k¥ clia MBS,
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+ Vén pép ding ki cda MB tai MBS (tgi nghy 02/07/2021) : 213.130.797.000

dbing, tuong img 79,64% vin didu 18 thwe gép ciia MBS,

+ Congty con
Khing cd

- Cong ty ma 10 chire niém yét dang ndm giit quyén kiém sodt hodc 6 phdn chi phdi

Khiing cé

- Cong ty ndm guyén kifm sodt hode cd phdn chi phéi i véi 18 chire niém vét
Ngiin hing Threng mgi Cb phin Quén dji (ME)

Ngi dung nhir phén 5.1

%  Thing tin Ban diéu hinh t chirc phit hanh (e cdu, thing tin tém tit cic thinh

vién).

Hii ng quéin trj

Bang 2: Danh sich HBQT, BGD, BKS va Gidm dbe tai chinh

1 Lé Viét Hai Chil tich HDQT

2 Vii Thanh Trung Pho Chi tich HBOT

3 Phan Phureng Anh Thanh vién HDQT

4 Nguyén Minh Hing Thinh vién HDQT

5 Tréin Thj Kim Thanh Thinh vién HDQT
Ban Kiém sodt

1 Pham Thj Hoa Trirdmg ban kidm soét

2 Nguyén Thi Diép Quinh Thinh vién BKS

3 Vil Thi Huomg Thinh vién BKS
Ban Téng Gidm dée

1 Trén Hai Ha Téng Giam dic

2 Phing Thi Thanh Ha Pho Téng Gidm ddec

3 L& Thinh Nam Phé Téng Gism ddc

4 Lé& Vin Tufin Thinh vién Ban diéu hinh
Gidm dde Tid chinh

1 Nguyén Kim Chung Gidm dbc Tai chinh
Ké todn truimg

1 MNguyen Van Hoc Ké todn truémg

Sor véu Iy lich Ban Ting Gidm ddc cong ty
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Téng Gidm dbc

Tran Hai Ha

» Trinh 4§ hoc van: Thac s¥
» Chirc vu ding ném gilt tai cde td chirc khie:

- Tharh vién HBQT - Cang ty cé phin Tén Cing
Hiép Phure,

» Quad trinh cing tic:

- 07/2002 - 9/2003: Can b tin dung - Ngin hing VP
Bank

- (9/2003 - 11/2009: Phé Gidm dbc Phong Giao
djch. Tredmg phong QHKH - Ngin hing Déu nr v
Phét trién Viét Nam

- 11/2009 - 04/2011: Phéd G Khbi KHL va BCTC
Hii sér - Ngin hang TMCP Quén Dgi

- [4/2011- 05/2013: Gifim d6c Chi nhénh Hai Phong
- Ngiin hang TMCP Quén Ddi

- (6/2013 - nay: Tng Gidm dbc - Cong ty CP
Chimg khoin MB

- 04/2014 — 04/2022: Thanh vién Hji déng quén tr -
Céng ty CP Chimg khoin MB

Pho Téng Gidm
déc

Phing Thj
Thanh Ha

e Trinh 4§ hoc vin: Thac s¥ Quan 1y chién luge v
Logistics b chirc

* Qi trinh cing the:

- 0172005 - 12/2005: Chuyéa vién tai chinh - Tip
doin Monoprix & Daily Monop (Phip)

- 03/2006 - 05/2007; Cén bd tin dyng - Ngin hang
TMCP Quin d6i

- 05/2007 - 01/2009: Chuyén vién thim dinh - Ngin
hing TMCP Quén 4di

- 01/2009 - 03/2010; Trudmg Bo phin tai thém dinh
SME - Ngin hang TMCP Quin ddi

- 03/2010 - 01/2011: Treimg B) phén thi thim dinh
KHCN - Ngiin hing TMCP Quin ddi

- 01/2011 - 02/2012: Phé phong tai thim dinh H¢i s&
- Ngiin hing TMCP Quin dji

- D2/2012 - 06/2013: Trnrémg phdng Quén tr rid ro -
Céng ty CP Chimg khoan MB

- 07/2013- nay; Phd Tng Gidm ddc - Cong ty CP
Chimg khodn MB

Phé Tong Gidm
dde

Lé& Thanh Nam

« Trinh 4§ hpc vén: Cir nhin Quén trj Doanh nghigp
o Chirc vy dang nfim giir tai cic td chirc khic:

- Thanh vién HBQT - Céng ty cb phin Thude Thi v
Cai Liy
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- Thanh vién HDPQT déc 1ap - Cong ty co phin Tu
vin-ﬁmgmgi-ﬂi:hmﬂia&cﬂnhg@h

- Phé Chi tich HPQT - Cong ty e Phin Tu vin va
Dich vu Thuong mai Gidy Viét

» Qud trinh cing tac:

- 09/2001 - 12/2007: Chuyén vién QLDA - Céng ty
C6 Phin Tép Poan Tén Mai

- 2007 - 2011: Phé Thng Gidm Ddc - Cang ty Ch
Phiin Tir viin Dich vy vA Thuong mai Gidy Viét

- 2011 — 2013; Giam Déc diéu hinh - Cong ty C4
Phiin T véin Dich vy va Thuong mai Gifiy Viét

- 2011 = nay: Thinh vién HPQT dfc¢ lap - Cong ty
C6 Phin T vitn - Thuong mai - Dich vy Bja bc
Hoéng Quén

- 2013 - nay: Phé Chi tich HDQT - Céng ty Cé
Phéan Ty vin Djch vy va Thuong mai Gify Vit

- 05/2013 - 02/2015: Thanh vién HDQT - Céng ty
Cé Phin DIC S8 4

- 04/2014 — nay: Thénh vién HBQT - Céng ty Ch
Phin thubc thi ¥ Cai Liy

- D4/2013 - 04/2015: Gidm dbc Van phong Khu vye
Phia Nam - Céng ty CP Chimg khoan MB

- (4/2015 - nay: Phé Téng Gidm dbc - Céng ty CP
Chimg khoin MB

# Théng tin vé nhén sy quin If rii ro lién quan t6i hoat Agng phit hinh chimg
quyén:

e
-

v | cnenvineamRr | e

2. Cic théng tin vé két qui hoat djng cia t chire phat hanh
2.1. Ting hop tinh hinh hoat ddng cia cing ty chimg khodn:

Céng ty Cé phin Chimg khodn MB (MBS) tip trung phét trién 3 mdng hoat djng kinh
doanh chinh 14 Dich vu chimg khodn , Dich vy ngin hing ddu tu, Nguon von va kinh doanh
trdi phidu:

s Dich vy chimg khodn: MBS cung cip dich vu tr vin mua, ban céc logi chimg khoin
d& niém yét v chuz niém yét cho khich hing cd nhin va khich hing t5 chirc, MBS
ludn chi trong viée thu hit nhin thi, dfu nr vao cbng nghé hi¢n dai va cung cap cho
khéich héng nhimg sén phim phin tich va tr vin diu tir voi chit hegng tét nhit trén thi
truémg. Céc dich vy chimg khoén cung cdp cho KH bao ghm:

- Tu vén dbu tu
- Uy théc quan 1¥ tai khoan
- Cic dich vp dién t



s  Dijch vp Ngfin hing ddn tw: Nhiém vy cha MBS 1& ket ndi nhimg u:::rih:ili sir dyng
ciing nhy huy déng vin hidu qua (Connecting Capital Opportunities), nhim myc dich
tgo ra gid trj cho khich hing théng qua nhimg gidi phép tr vin duge tich hop va
chuyén biét déi voi timg khach hing.

- Tu vén tii chinh doanh nghiép
- Tu viin thodi viin, phit hinh, niém yét cb phiéu
- ECM - ¢ phén hoa, IPO
- Tu vén M&A
- Tu véin phét hinh tréi phicu
* Ty doanh cia Khéi diu tu:

% Ty doanh chimg khodn
- Phit hinh chimg quyén c6 dam bio va thye hién cdc nghiép vu lién quan
- Thyre hi¢n nghiép vy ty doanh chimg khodn

& Kinh doanh tréi phifu:
- Phéin phéi san phim Tréi phidu doanh nghiép
- Mbi giéri trii phifu
- Cung ciip dich vy Pai dién nhimg nguini S& hira Trdi phiéu

2.2.  Tinh hinh tranh chip/ki§n tung: khing co
2.3. Bio céo két qui hoat ding kinh doanh trong 2 nim gin nhét va lay ké dén quy
giin nhit:
Nim 2020 Nim 2021 % ti ki geamn
Chi tié - : SARE | Q1/2022 (trifu
" (tri¢n VND) | (trifu VND) gidm VNB)
Tong gid trj ti sin 7.015.596 11.047.241 57,47% 12.370.710
Doanh thu tir cic hoat ddng
s 1.115.550 2.217.763 98 80% 609.464
L nhudin tir cde hoat ding
B 332.869 712.563 114,07% 251.708
Leri nhudn khic 3.236 23.713 632,67% 712
Loi nhugin trnde thué 336.105 736.275 119,06% 252.420
Lai nhudin sau thué 268.705 586.811 118,38% 200.176
(Ngudn: BCTC MBS)
24. Cacchimg quﬁn md cong ty dd phat hanh trong nam 2022:
Logi Gia phat Nam : I
STT | Ténchimgquyln | oo | chimg hioh phit g.{ﬂg} g lﬂ’:‘
quyén | (déng/ CW) | hinh
1 CACB2202 ACB | Mua 2.150 2022 4 0/6/2022
2 CFPT2202 FPT Mua 1.704 2022 4.5 24/6/2022
3 CHDB2202 HDB | Mua 2.220 2022 4 0/6/2022
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Logi | Giiphit | Nim
| Tesmie || 40| WIS | e
quyén | (@bng/CW) | hinh ) a0
4 CHPG2204 HPG Mua 1.900 2022 45 2476/2022
- CKDH2202 KDH Mua 2.080 2022 4.5 24/6/2022
6 CSTB2203 5TB Mun 2.680 2022 4 /62022
7 CTCB2202 TCB Mua 2.080 2022 4 B62022
8 CVHM2203 VHM Mua 1.450 2022 4.5 24/6/2022
9 CVNM2202 VNM Mua 1.300 2022 45 24/6/2022
10 CVRE2202 VRE Mua 2.400 2022 4 0/6/2022
11 CACBOIMBS22CE ACB Mua 2.500 2022 6 19/10/2022
12 CHPGOIMBS22CE HPG Mua 2.400 2022 6 19 10V2022
13 CPOWOIMBS22CE POW Mua 1.600 2022 4.5 692022
14 CS3TBOIMBS22CE STH Mua 2.400 2022 [ 19/10/2022
15 CTCBOIMBS22CE TCB Mua 2.300 2022 (1] 19 l{ll.-'lﬂll_._
16 CYHMO0IMBS22CE | VHM Mua 2.000 2022 t 19/10V2022
17 CVICOIMBS22CE VIC Mua 1.900 2022 5 19/972022
|8 CVNMOIMBSZIZCE | VINM Mua 1.950 2022 f iE"."lﬂ.-'IﬂZi_'._
19 CVPBOIMBS22CE VPB Mua 2.100 2022 3 19/9/2022 |
3. Tinh hinh tii chinh:
e Nim2020 | Nam2021 | % tang La’igflgf“
(triéu VNB) | (trigu VND) | gidm (triéu VNB)
- Thanh todn cic khodn ng dén han:
fcé thanh todn ding han va ddy di &5 & Cé
cdc khodn ny khing?)
- Cic khoan phii npp theo lujt |
dinh: fcé thiec hign theo ludt dink?) Co Co &b
- T-Engz du ng vay: (ghi rd ng qud
han, téng dur ng bdo linh (néu ed),
gud hgn ngdn han, trung han va dai 2.385.035 7.101.396 197,75% 8468979
han, nguyén nhdn dén dén ng qud
han, kha ndng thu hdi)
- Tinh hinh cing ne hién nay: (ting
58 ng phéi thu, g s6 ne phdi rd)
Céng ng phai thu 4.206.060 T.289.950 73.32% 7.730.699
Céng ngr phai trd 4055228 T.H35.605 54, 09% B.730.071
(Neudn: BCTC MBS)
4.  Cie chi tifn tai chinh chi ﬁu:
Ciac chi tidu Nam 2020 Nim 2021 =hi chi




Ciic chi tiéu Nim2020 | Nam2021 | Ghichd

. Chi tiéu v& an toan ti chinh

- Gid tr vén kha dyng (Bon vi: tridu déng): 1.919.570 3.166.642

- Rii ro (Risi 1o thi tnrdmg. nii ro thanh iodn,

rii ro hoat djng. ni ro ting thém) (Bom vj; 532 088 T17.881

trigu dbng);

- T4 1& vbn kha dyng; 160,76% 441%

2, Chi tiéu vé kha nang thanh toan

=Hih st Sk toks gk 6 140,63% | 158.87%

TSLE/Ng ngan han

- H¢ sb thanh todn nhanh:

TSLD — Hang thn kho 140,63% 158.87%
Ngr ngan han

3. Chi titu vé co cdu vin

- Hé sb Ng/Tong tii sin 70,63% 69,12%

- Hé sb Nig/Vén chi sér hitu 240,50% 223,82%

4. Chi tifu vé kha nfing sinh Itd

- HE 58 Loi nhudn sau thué/Doanh the thuin 24,09% 26,46%

- Hé s Loi nhudn sau thué/Vin chii s& hira 13,04% 17,20

- HE s5 Loi nhudn sau thué/Thng thi sin 3,83% 5,31%

;i:fffﬂii;hlﬁ“f u;:m dng lanh 29,84% 32,13%

- Thu nhép trén cf phin (EPS) 1.730 2.193

|

;]'-’gurfn Bdo cao ty I¢ an toan tdi chinh va BCTC MEBS)

VL. CAC THONG TIN VE CHUNG QUYEN CO BAD DAM

1. Théng tin chung vé chirng quyén
- Tén chimg quﬁn:
- Tén (md) chimg khodn co s

Chimg quyén CFPTOIMBS22CE

FPT



- T chire phat hinh chimg khodn co s
- Logi chimg quyén:

- Kiu thyre hién:

- Phuomg thire thyc hién chimg quyen:

- Théri han:

- Ngay phat hanh:

- Ngiy giao djch cui cling:
- Ngiy dio han:
- Ty 1& chuyén dbi;

- (rid thye hién;

- T41 34n dam bdo thanh todn:

- Gid chio bén:

- Tng s6 hugng chao ban:

- Téng gid tri chao ban:

- Phuremg phip tinh gid chio bin:
Céng thirc Black Scholes:

Gid Iy thuyét ciia chimg quyén mua:

C

Céng ty Cb phén FPT

Mua

Chiu Au

Thanh todn tién

& thing

Ngiy phét hanh chinh xic s& duge cong
b tai Ban Théng béo phat hanh tai nghy
phiit hinh chimg quyén

Tnurére ngay dédo han 02 ngay giao dich

6 thang ké tir nghy phét hanh

10:1 (10 chimg quyvén quy ddi quyén mua
1 ¢ phidu co sa)

44.000 - 134.000 VND/ch phiu (Gid
thye hién chinh xde s& duge cing bd tai
Ban Thing béo phit hinh tai ngay phit
hinh chimg quyén).

Tidn k§ qu¥ tai ngén hing liu ki va tad
sin phing ngira nii ro trén tai khodn ty
doanh

1.000 - 3.000 VND/chimg quyén (Cid
chiio bin chinh xdc 52 dwoe cing bd ti
Bén Théng béo phét hinh),
5.000.000 chimg quyén

5.000.000.000 - 15.000.000.000 VND
Theo cing thirc Black Scholes

_ N(d,)S — N{dy)Xe™ T

Vi

Trong dd:
C: Gif 1§ thuyét cia chimg quyén mua;

N(d,). N(d,): Xic suit phin phoi chudn tich liy;

X: Gud thire hién cha chimg quyén;
5: Gid chimg khodn co & hién tai;

T: Thivi gian cém lai dén khi déo han (Tinh theo niim): 1a s6 nghy ké tir ngdy tinh todn

dén ngiy déo han chimg quyén;

ro:Lai sudt phi nii ro (trung binh 13 suft tifn gii cd nhin ki hgn 1 nlm cia

Vietcombank, Vietinbank, BIDV):
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o: B bién djng gid k¥ vong cia chimg khodn co sd (dy kien trong khoang tir 30% -
200%)
k: Ty 1¢ chuyén doi cia chimg quyén

2. Thing tin v& chimg khodn co siv

Tén Céng tyv: Céng ty Cb phén FPT

Linh vye hoat djng: Dich vu Céng nghé thong tin
Thiri diém niém yét kin diu: 13/1272006

Chi 56 P/E hién tai: 26,47

ﬂ:]m"’ gis0 djch binh quén 12 thing gin 2.208.835 CP/ngay

Gi déng cira ditu chinh cao nhit 52 tuiin: 107.000 VND

Gi4 déng cira diéu chinh thip nhit 52 tuin: 64,812 VNE

Dao déng binh quin gii cb phitu 12 thing gin i rene

nhét (%) ;

Ngudn: Fiinpro, FPT( Cdp nhdp ngay 31/03/2022)
Két qua hogt ding kinh doanh: (dom vi: trifu VND)

Chi tiéu Nim 2020 Nim 2021 % Ting gidm
Téing gid tri thi sin 41.734.323 53.607.941 28,67%
Wén chil sé hin 18.605.667 21,417,986 15,12%
Doarh thu 29.830.401 35.657.263 19,53%
Thué va céc khodn phii ndp 645972 518.558 -19,72%
Lo nhudn trude thué 5,263 457 6.337.207 20,40%
Lo nhugin sau thué 4.423.745 5.349.302 20,92%

(Nguon: BCTC FPT)
Céc chi s8 14 chinh cia t chirc phit hinh chimg khoén co sé:

gT Cée chi tiéu Nam 2020 Nim 2021 Ghi chi
1. Chi tiéu vé kha ning thanh todn
- Hé sb thanh toén ngin han 1,13 1,18
- Hé 56 thanh todn nhanh 1,07 1,13
2. Chi tidu vé co ciu von
- H2 5 No'Tong thi sén 0.55 0,60
- H& sb Ng/VCSH 1,24 1,51
3. Chi tiéu vé kha néng sinh loi
- Hé sb Loi nhudn sau thué/Doanh 14,83% 15.00%
thu thudin
- Hé sb Lgi nhudn sau thué/VCSH 23,78% 24.98%
- Hé sb Loi nhudn szu thué/Téng i 10,60% 9,06%
sén |
- Hé 55 Loi nhudn tir hogt dfng kinh 17,40% 17,46%




doanh/Doanh thu thuin
- Thu nhip trén cb phén (EPS) 3579 4.349

(Neudn: BCTC FPT}
(*) MBS cam két khdng phdi I8 nguedi o6 lién quan vdi 6 chire phadt hdanh chimg khodn co so
3. MBS diing k¥ chio bén va phin phii chimg quyén:
Céc mic thii gian MBS dy kién quy dinh cho dot pht hink:

- Giai dogn chuin bj vi hodn thinh np hé so ding ky chio bén cho UBCK: MBS thyc
hién ndp hé se theo ké hoach ciia UBCKNN

- Sau khi UBCK cip Gidy chimg nhin (GCN) chio bén, céc thing tin chi tiét vé dot
chao bin s& dwge quy dinh tai Thong bio phét hinh chimg quyén duge cong bd trén

website cia MBS. Tinh tir thii diém nhin duge GCN, MBS thyre hién cic ndi dung
S
¢ Trong 24h lim vige:
v Thue hién CBTT khi nhin dwge Gidy chimg nhiin chio ban.
= Trong 03 ngiy lam vife:
¥ Thye hién céng bo Ban céo bach 83 duge chip thuin & Bin thing béo
phit hinh trén trang théng tin dién tir ciia SGDCK v ciia MBS,
¥"  Thue hién kf quf d4m bao thanh todn cho NHLK (BIDV) cu thé:

4 8 tifn ky qu¥ (Hodic chimg chi tién gif): Thye hién k¥ qué tai NHLK
trong subt thin gian cf hidu lyc cia chimg quyén va dim bio duy i thi
thidu 50% gié trj chimg quyén d3 phit hanh, cam két khong dimg 4é cim
cb, thé chép, lim tai sin dim bao cho cic nghia vy khic. .,

%  Thyc hién kv Hop ddng bao dam thanh toan tai NHLK vi gin cho
UBCK 01 ban gbe trong vong 24h ké tir khi k¢ két Hop dbng dam béo véd
NHLE.

- Sau khi @3 hodn t4t viée k¥ quf tai NHLK vi ddm bdo vite cing bd diy di Ban céo
bach 43 dirge UBCKNN chép thugn d& NET duge khai thac diy di théng tin, 1 chitc
phét hanh s& thyre hign thing bio chio bin chimg quvén trén website. Céc thit tyc vé
cong b théng tin, thye hién nfp ky qui MBS cam két tuin thi ding theo théng
1072016/ TT-BTC.

4. NDT ding ky mua chimg quyén & MBS diing ky lwu ki vi ding ki Niém yét;

4.1, NDT ding k¥ mua ching quyén

- Chinh sich dang ky mua chimg quyén [PO
= Ty 1¢ nbp tién dang k¥ mua chimg quyvén: 100% gif tr ding ky mua
» Khdi luong dang ki mua t6i thidu: 100 CW/in ding kv
e  Khii lugng ding ky mua tdi da: Quy dinh cy thé trong Thing bio chito bin Chimg

quytn

s Burdc khdi hegmg: 100 CW

- Hinh thire phiin phéi: Phan phéi theo hinh thirc FIFO, céc KH o6 nhu ciu mua thie
hi¢n dang k¥, hé thong MBS s2 kifm tra hgn mirc sb luong CW phét hanh con Igi, va
dimg tiép nhin dling kv mua kki s5 lugng phét hinh hét.

- Hinh thite KH c6 thé ding ki mua: Biing ky mua online trén hé thing ciia MBS hoge
taihéﬂﬁénngchi nhanh cia MBS quy dinh tai TEPH.
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- Hé so KH cin ¢ dé thye hién dang kv mua d8i véi hinh thire dang k¥ mua tai quiy

{(KH ding kv mua trén hé thing truc tuyén s2 ki theo hinh thire Hop ddng dida u);

» Gidy cung clp théng tin 43t mus Chimg quyén (theo miu MBS cung cip tai
quiy/trén website).

» Hop dbng mua ban chimg quyén cd bio dam (theo miu MBS cung cip tai
qui}r-“t'ﬁuw:hﬂitcj,

» CMTND/CCCD/CMOQN/CMSQ cin higu lye theo quy dinh cila phép Indt

» Cung chp s6 TK dang ks lwu ky v cic thing tin khic 4¢ MBS lam thi tyc ding ki
lru ky VSD dé giao dich chimg quyén sau khi duge niém yét én thi tnrémg,

Sau khi khich hing dang ky mua thinh cong, MBS s& thyc hién thing béo két qui sb

lrgmg chimg quyén NBT mua thinh cdng qua SMS/Email/dién thoai cb ghi dm...

Tii khodn quin 1% tién mua chimg quyén ciia NDT, NDT cé thé ndp tién tnue tiép vio

thi khodn dui day:

» S5 Thi khodn: 122.10.00. 136975.7

» Tén chi TK: Céng ty cb phin chimg khoin MB.

» M tgi NH: Ngin hang Thuong mgi cb phin Ddu tw v Phét trién Viét Nam- Chi
nhinh Ha Thinh,

o N§i dung: (Vi du) Nguyén Vin A, CMTND 012020853, ndp tién mua 3.000CW,
Mi X300X, Dot XX

4.2. MBS thye hién ding ki luu ki vi ding ky niém yét

5.

i1

Trong vong 03 nghy lim viéc sau khi hodn thinh phin phéi, MBS thyc hign béo céo
UBCKNN vé két qua dgt phin phbi

Bédng théi, MBS cam két ip cic hd so dé dang k¥ lru k¥ chimg quyén tgi Trung tam
lru ky chimg khodn vi ho so ding ky niém yét ching quyén tgi SGD chimg khodn
theo dimg thiri gian quy djnh d& NDT o6 thé kip thén giao dich trén sin niém yét.

Thure hién chimg quyén

Truimg hyp thank todn bing tiédn kki ddo han chimg quyén:
Téi thiéu 15 ngay 1am vide trude nghy déo han cia chimg quyén, MBS giti hd so dén
SGDCK dé hiy niém vét todn b chimg quyén va thye hién thanh todn cho ngui sa
hitu chimg quyén.
Chém nhat 07 ngay lam viéc trude ngay ding kv cudi cing, MBS giri hi so thing béo
thire hién chimg quyén diy 40, hop 18 dén VSD,
Trong vong 01 ngay lam vige ké tir ngay VSD nhin duge hé so hgp 1€ tir MBS, V5D
giri Théng bdo vé vige chit danh sich dé thye hign chimg quyén cho cc thinh vién,
MBS cb trich nhiém thuc hign di chifu danh sich véi VSD vé sb litu lién quan dén
phén bé cic quyén va lgi ich cia nha dau tu.
hiBSdﬁ.mbﬁnchﬁmnhﬁl 02 ngay lim viée tnrdc nedy thanh todn, MBS chuyen & sb
tién cin thanh toén vio thi khodn do VSD chi dinh dé kip thivi thanh todn cho nhi diu
tur viio ngly thanh todn.
54 tién thanh todn cho mit don vi chimg quyén mua 13 s6 tién thanh toén khi gia thanh
todn lom hom gia thire hign, dwge tinh theo cing thirc [(Gia thanh todn — Gid thue
h.tén]-"l'jién:huyén didi). 56 tidn thanh todn rrhngiﬁsﬁhénﬂuﬂh todn gidm trlr cde ch
phi thire hién quy&n {1]qu thu nhép va cée chi phi khie néu cb),
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- Truémg hop nha diiu tor khing dat 1énh the hién chimg quyén, chimg quyén c6 13 (in-
the-money) duge tir ddng thire hién theo phuong thire thanh todn bing tién vio ngiy
dio han.

D, Cadc bign phdp xir I¥ trong trudmg hop 18 chite phat hanh mdt kha nang thanh todn,

- Cic nghia vu véi nha d4u tuv ndm gt chimg quyén & duge thanh todn qua céc kénh
nhur sau:

» Dhimg s tién ky qui clia cong ty phét hinh tsi Ngin hing I k.

» Ding tii sin (chimg khodn co sé/tién) phéng ngita rii ro 48 dupe phong toa tai
Trung t&m hru k¥ chimg khodn Viét Nam (VSD).

- Truémg hop khéng di thi sin d& thanh todn thue hién chimg quyén, vide i quyét
quyén lod cho nguin s& hire chimg quyén thyc hién theo quy dinh phip luit lign quan
ip dyng d&i v chit ng o6 bdo dam mit phin.

- Trong tnimg hop t6 chire phiit hinh phé san, médt hoan toan kha ning thanh todn, nghia
vy v nha diu tr ndm it chimg quyén s& duge thanh todn qua quy trinh thanh 1§ tii
san theo quy dinh cla phép ludt (Khoan 3 — Didu 15 - Théng tr 107/2016/TT-BTC).

6.  Quyén cia ngwir si hira chimg quyén

Quyén ciia nguid sér hite chimg quvén bao gom:

- Quyén duge thanh toén bing tién hodc chuyén giso chimg khodn co s& theo didu kién
v phuong thirc do MBS quy dinh trong Bén cdo bach cia timg dot phat hinh vi theo
quy dinh clia phip ludt ¢6 lién quan;

- Quyén duge thanh toén bing tién khi chimg quyén bj hity niém yét theo quy dinh cda
phip luiit. Trong tnémg hop chimg quyén bj hiy niém yét do td chire phat hénh dinh
chi, tam ngimg hoat djng; hop nhét, sap ohip, @ai thé, phi san hodc bi thu hbi Gidy
phép think Hip vi hoat d3ng; khi b phit hién hd so ding ke chio bin chimg quyén cb
nhimg théng tin sai léch, bé sot néi dung quan trong ob thé dnh hwéng ¢ quyét dinh
dau tr vi ghy thiét hai cho nha du tr; do chimg kho#in co s& bj hily niém yét; hofic
khéng thé xic dinh duge chi s& chimg khodn vi cdc nguyén nhin bit khi khing di
g quy dinh rd tai b nguyén tic v& xic dinh chi sd; hodc do S& Giao dich Chimg
khoin xét thiy cn thiét dé bdo v quyen lgi cia nhd diu tr, gid thanh todn chimg
qu}‘%ncheugutnsﬂthﬁudlmgquﬂmEhglﬁdﬂgﬂ!ﬁﬂhg:é“ﬂmcﬁngthﬁﬂﬂluk
Scholes. Trong chng thire dinh gia chimg quyén, dcﬂ:mmmﬂuutx.ﬁc dinth nhur sau:

* Gié chimg khoan co si (S) s& duge tinh 1a binh quén gid déng cira didu chinh cia
:hﬁngkbninmsﬁrh‘mgnﬁmm&]nmgmdlchh trude ngiy hity niém yét
chimg quyén, khéng bao gbm ngdy hily niém vét chimg quyén.

. meﬁtp]:umlmd‘uqcﬁnhlﬁhﬂmhinh]hmdhmgmcinhﬁnk?hmlnﬁm
ciia Vietcombank, Vietinbank, BIDV tai thér difm hity niém vét chimg quyén

e D bién dong gid cha chimg khodn co siv (o) durgre tinh 13 d bién ding gid trong
qué khir 1 nim ghn nhit cia chimg khodn co s& tinh tir ngay hiy niém yét chimg
quyén.

. Th:’.nglml:fm'ianlmngnrdﬁuh@m]ﬂﬂlmglmmnlmkéh}ngﬁyhﬂym&nyﬁi
chimg quyén dén ngly ddo han chimg quyén.

- Quyén duge chuyén nhugng, ting cho, thira ké, cim cb, VEY muem trong céc quan hé
din sy theo quy dinh cia phap it hign hinh;

- Quyen drge vu tién thanh todn trong tnrémg hop MBS bj giai the hodic phi san theo
quy dinh cia phip luft. Trong trutmg hop khéng di tai san d€ thanh todn thyc hién



chimg quyén, viéc gisi quyet quyen lgi cho ngudi st hitu chimg quyen thyre hign theo
quy dinh phép lujt lién quan dp dung ddi véi chil ng co dam bao mot phin;

- Céc quyén khac theo quy djnh coa phap lujt.

7.  Ditu chinh chimg quyén
- MBS st didu chinh chimg quyén trong céc tnrémg hop sau: Gid chimg khoén co sé bj
diéu chinh do t& chirc phat hanh chimg khodn co s& chia e tirc bing tidn mat, phat
hénh cf phidu dé trd cb tie, phit hinh b phidu 3 tang vén cb phin tir nguén vin chi
st hifu, phét himh c& phié méi.
- Céch thire difu chinh gid thye hién va tf 18 chuyén &8 chimg quyén khi chimg khodn
co sir co s kién doanh nghiép nhir sau:
o Théi didm thye hién didu chinh: Ngiy giao dich khéng hindmg quyén ciia thi sin
G 5LF,
» Ty 1¢ chuyén ddi méi duge lim tron 161 4 chir sb thip phin, gia thye hién méi
dupe 1am tron dén hiang chiyc.
» Gia thyc hién mdi va Ty 12 chuyén ddi mdi theo céc sy kién doanh nghiép nhir
Sau;
+ Doanh nghiép trd ¢f tirc bing tién;
+ Doanh nghiép trd ¢b tirc bling b phiéy, thudmg cb phidu;
+ Quyén mua cé phidu phét hanh thém {trong trwémg hop gid phat hanh thip hon
thi gi4 chimg khodn co sd);
=  Gia thye hign méi = Gid thyc hién i x (Gis tham chiéu didu chinh cia tii sén co
s0r/Gid dong clra clia t4i gén co s& lién tnrdc ngdy giso dich khing hudmg quyen).
o Ty 18 chuyén d6i méi = T¥ 12 chuyén dbi cii = (Gid tham chiéu diéu chinh cha tii
55.11m:lsc:r."Glﬁdﬁn.gma:ﬁatﬁimmwhénwﬁnngﬁyg:mmmkhﬁnghu&ng
quyen).
- chd:eu:.hmhkhanséﬂnwthmquyé{dmhdiéuchmh:mﬂaEﬁ.ﬂd;ﬂh{:h:hg
khoén, t6 chirc phét hinh s& thyre hién didu chinh.

8. Cie khoin thué, I¢ phi, gid djeh v tir vige giao dich hode thire hién chimg quyén.

8.1. Cie khodin phi, I¢ phi giao djch: Chimg quyén mﬂb&udﬁmduwm&u}'&t vl gao dich
nhir chimg khodn co s, Nha diu tu khi gao dich muugqmumbmdﬂnph] tra cac
khoan phi giao djch theo biéu phi giao dich cliia MBS quy dinh timg thér ki,

8.2, Thué TNCN phai chju khi giao djch chimg qu}rin:'fhm thing béo sb 1468 BTC-CST
a,  Trwcmg hgp triece ngay déo han, nha di tw chuyén nhwgng chimg quyén

Do chimg quyén cb bio ddm duge gian dich twong tw nhu chimg khodn co sé nén khi
muyén nhuogng chimg qu:.r;':n e6 bao dam thi thu nhip tir chuyén nhugmg chimg quyén sé dp
dung thué vdi chuyén nhugng chimg khodn, duge xéc dinh bing gid trj chuyén nhugng chimg
quyén c6 bao ddm timg lin nhin véi thué sudt 0,1%. Trong dé:

Gid tri chuyén nhwong chimg quyén cé bio dim timg lin 14 gid khép lénh chimg quyén
trén Si¥ giao dich chimg khodn nhin sb lumg chimg quyén.

Vi dy: Nha diu tu mua 100 chimg quyén mua cd tii sin co sé Ia ob phicu cia Céng ty
Cé phin ABC (ABC) véi gid 1.600 VNB/chimg quyln, tv 1& chuyén d8i 12 2:1, gid thuc hién
li 28.900 VND.

- Néu nha déu tur bin chimg quyén mua tai mirc gid 2.000 VNEVchimg quyén thi 56 thué
phai ndp 14 2.000 x 100 x 0,1% = 200 VND.

b, Trng hgp trede ngdy ddo han, chimg qupén bj kiy niém yét



Thu nhip tir chuyén nhueng chimg quyén duge xédc dinh bling gié tri chuyén nhagng
chimg quyén c6 bio dim timg I4n nhin véi thué sult 0,1%

Theo quy dinh tai diém a, b, ¢ khodn 1 Bidu ¢ Théng tu sb 1072016/ TT-BTC ngay
29/06/2016 ciia B§ Thi chinh hiéng dén chio bdn va giao dich chimg quyén o6 bio diam thi
gia chuyén nhugng chimg quyén ¢ béo dam li;

- Emnmalaﬂhmmu&cgﬁﬂutmﬁngnl&lﬂchﬁ:phﬂhénhthﬁngquahnmdﬂnngtaulip
thj truimg nhin v & chimg qu}fm (trnde ngay hiy mém y&i ¢0 néu lyre);, hode

- Gid thanh toén chimg quyén do tb chirc phit hinh céng bd nhin so hrong chimg quyen
(sam ngay hity niém vét co higu lye).

Gii thanh toén cia chimg quyén theo quy dinh tai khoin 3 Dién 9 Théng tir sd
107/2016/TT-BTC

Vi dy: Vi gia thiét twomg ty tai vi dy néu trén:

- Néu chimg quyén b hily niém yét va td chirc phit hanh cong bb gii thanh todn chimg
quyén la 2.000 VNEY/chimg quyén thi sb thué phii nép 12 2.000 x 100 x 0,1% = 200 VND.

e, Tai thii didm nha ddu tie thaee hién q-u_v@.r:

Do hién hanh méi quy dinh duge thue hién quyén chuyén giao bing tién nén thiv diém
phat sinh tho nhip 13 thind diém nhi diu tr thye hién quyén. Tai thd diém thye hién quyén
chuyén giso bang tién, thu nhip cla nha diu tr &p dyng mire thué sudt 0,1% trén gid tr
chuyén nhirong chimg quyén cb bao dim timg lin. Trong 46, gid trj chuyén nhugmg chimg
quyén ¢6 bao dém timg 14n bing gid thanh todn cia chimg khodn co sé nhin (s5 luong chimg
quy’éu chia ty 1¢ chuven ddi)

Gi4 thanh toén ciie chimg khodn co s& do S& glao dich chimg khoén cong bb theo quy
dinh tgi Piéu 14 Théng tu s 1072016 TT-BTC

Vi du: Viéri gia thiét trong ty tai vi dy néu trén, gid thanh toén cha thi in co sl (ABC)
do S gino dich chimg khodn cing bé tai thii diém thyuc hign quyén 1a 32.500 ddng/ch phitu,

54 thué nha diu tu phai nép khi thyc hién quyén 1i:

32.500 x (100 : 2) x 0,1% = 1.625 VND
9,  Hoat djng tao lap thj troimg

Nhim dam bao thanh khoan cho céc chimg quyén dang liru hanh, MBS cb nghia vu tao
liip thi trnémg cho cde chimg quyén do MBS phét hinh, cy thé
a.  Nghia vy yét gid tao Idp thi treomg

MBS tham gia dit lénh tao Mp thi tnetmg trong vong (05) phit ke tir khi cd mdt trong

cic sy vige sau day xay ra:

- Chi cé 1énh bén mua hofic bén ban chimg quyén;

- Khéng ob lénh bén mua v bén bin chimg quyén;

- Ty 18 chénh léch gid trén thi treimg vuot qué 5%. T 16 chéch léch gia 1a ty 1& phin

trim clia (gid chao hénthép nhﬂ—giﬁ:hﬂumuamnnhﬂt}fgi&:hhumuacan nhit,

Khi tham gia 4t lénh, MBS cam két tuiin thix

- Khii lromg mbi 18nh t3i thidu 13 100 chimg quyén;

- Loai lénh sit dung 13 1énh giéi han:

- (314 dat lénh dém bdo khing vt ty 1€ chénh 1éch gid 5%;

= Tmﬁ-ug hop khéng ef 18nh mua vi 1énh bin chimg qu}fén_. MBS =8 tién hanh wét gii

hai chifu (43t ¢& énh chio mua va 18nh chio bin);

- Thiri gien tdn tai clia 1éah trén hé thing giao dich thi thiéu 14 mft (01) phut.
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b Mién trir nghfa vu yét gid tao ldp thi trrimg
Trong che trutmg hop sau, MBS khdng phéi thyre hién hoat ding tao lip thj tnrimg;
- Dot khép lénh dinh k¥ xéc dinh gid mé cir, ndm {05) phit diu sau khi két thic dot
khdrp lénh dinh kv xde dinh gid mé clra va gt khop 1énh djnh kY xée dinh gid ddng cira;
- Tii sin co 50 cia chimg quyen bi tam ngimg giao dich;
- Khi gid 1y thuyét cia chimg quyén dupe tinh theo cdng thire néu tai bin cdo bach
ctia MBS nhé hon hofic bing 10 dbng;
- 8& lugng chimg quyén trén tii khodn tao lp thi truimg khong dip dmg sb lugng 15i
thidu 100 chimg quyén, MBS dugc midn dit 1énh bin;
- Khi chua cé chimg quyén ndo dwge luu hinh (trubmg hop MBS chua bén duge
chimg quyén néo cho nhi diu tw), MBS duoc mifn dit 1énh mua;
- Truimg hop thie higa hily niém yét chimg quyén, MBS dugc mién d3t 1énh bén;
- Gi chimg quyén ting kich trin (du mua trin), MBS dupe mién dat lénh bin hodc
Gia chimg quyén gidm kich sin (du bén sin), MBS dwoc mién dgt lénh mus;
- Gia chimg khoén co sé ting kich trin (dv mua trin), MBS duge mifn djt 1énh bén
ddi vii chimg quyén mua;
- Gik chimg khodn co so gidm kich sin (dur bén sin), MBS dugc mién djt 1énh mua
d6i véi chimg quyén mua;
- Chimg quyén dang & trang thai co I3 tir 30% trd Jén (tire chimg quyén mua dang cd gid
chimg khoén co siv cao hom 30% s0 véi gid thye hign), MBS dwge mién dit Iénh bin;
- Trong mudi bbn (14) ngy trude khi chimg quyén déo han;
- i{himiyr&ﬁ&r;sukiinhﬁtkhﬂ]th&ngnhuﬂﬁiﬁnmi,]miahumchiéntmnh..-;
- Cée trutmg hop khic duoe S& Giao djch Chimg khodn dp dung sau khi ¢6 § kién
chép thujn cia Uy ban Chimg khoén Nhi nude.
VIL. QUAN TR] RUI RO CHUNG QUYEN CO BAO PAM
1. Quy trinh quin trj rii ro
- Viéc phit hinh chimg quyén c6 bao dim tai MBS tuin thi theo Nghj quyét Dai hoi
dﬁngcé:lﬁng,
- H-qndungqua.nmdmhhtrﬂngchinhsachv&clumlunrcquﬁntﬁnﬁm,phé&uvéthan

mﬁn,,phuungauphathh:]:dm;quy&ncﬁhmdﬂn,c&cgtﬁhauphﬁngnﬁmmm
?agmwxﬁécMmkhmquEuMHnmuﬂnmﬁnhtthm;

- Ban diéu hanh xiy dung hé théng quy trinh tic nghiép, quy trinh quén trj rii ro hoat
déng phat hianh chimg quyén cb bao dim. Phin cfng trich nhi¢m v& gigm sat thyc
hién dim bao tdn thi quy dinh vé hoat dong phdt hinh, hogt ddng phong ngira rid ro
vi hoat ddng tao 1p thi trudmg véi chimg quyén,

- MBS thyc hién phat hinh chimg quyén trong gicr han von kha dung, thyc hién ky qu¥
dim bao thanh todn tg1 ngin hang luru I:j' tihi thidu 50% gid trj dy kién chao bin vi
thize hién hoat ddng phhngnguanumhﬁngchungk}minmsﬁhnic chimg quyén ¢
eling chimg khodn co s theo ding quy dinh.

- Quy trinh quén trj nii ro chimg quyén co bio dam bao gom cic budc:

« Budc 1: Lya chon va thim djnh chimg khodn co s&, tham dinh phuong én phit
himh chimg quyén;

s  Bude 2: Xiy dyng phuong dn phing ngira rii ro véi chimg quyén;
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e Bude 3: Gidm st va thyre hién phuong dn phong ngilra nlii ro ddm bdo khi ning
thanh todn tgi ngay déo han chimg quyén,
2. Phuwong dn phing ngira rui ro dy kién (Mye dich phing ngira riii ro,Phrong én
phong ngira riii ro ting quat)
2.1. Muyc dich phing ngira rii ro:

- Dé dim bio khi ning thanh todn cho nguin sir hitu chimg quyén, han ché mét céch

hi&uqu-inh&ngtﬁuﬂjﬂdnrﬁimgﬂfrﬂ..
2.2. Té chire thire hién phéng ngira rii ro;

Ban diéu hanh:

- Chi dgo xiy dymg hé thong quy trinh thc nghiép, quy trinh quin trj rii ro hoat ding
phit hanh chimg quyén ¢6 bio ddm. Phén cong trach nhiém vi gifim st thye hién dim
bio tuin thi quy dinh vé hoat dng phit hinh, hogt 4ong phong ngira riii ro vi hoat
dGng tao 1ip thi trémg véi chimg quyen.

Phing kiém sodt nji bj:

- Thye hién kiém tra vd gidm sit hoat dfng phit hanh chimg quyén, hoat djng phong
ngira rii ro, hoat djng tgo 1§p thi tnrémg va thanh todn theo dimg quy trinh tic nghidp,
quy trinh quan trj rii To cia Cong ty.

Phong quan trj rai ro:

- L& diu méi tiép nhin, nhén dién, do luimg, dinh gid cde riti ro tiém dn co thé xiy ra
trong vige phit hinh chimg quyén cb béo dim:

- Tham miru cho Ban Tong gifm déc/HPQT céic bién phip ngin chiin, phong ngira vi

rﬁl?fﬂimmmhmin,giémthiéutﬂidathi#hai cho MBS va dam héo thanh todn cho
nha diu tu.

Nhiin sir tai bj phiin trye tiép gidm sit hogt djng phong ngira rii ro cho chimg

L

quyen:

R

- LOUNE HO0an: - ]

Chirng chi phin tich tii

L& Thj Hii Yén Chuyén vién P. QTRR chinh bic 2 (CFA level 2)

2.3, Nguyén tic thye hin ting quét
- Hogt djng phing ngira rii ro duge thire hién trén tai khodn tir doanh cia MBS,
= Chimg khodn phong ngira rii ro:

* Chimg khodn co sa cia chimg quyén: MBS #p dung phuong phip phong ngira
nii ro trung hoa delta: cling véi viée phat hinh chimg quyén, MBS s& ddng this
thye hign cic giao dich mua bén chimg khodn co s dé gir cho vi thé eda MBS
14 trung hoa delta khi gid chimg khodn co 50 thay d6i.

 Chimg quyén ciia céc td chire khic o6 cing chimg khodn co so.

- Vi thé phing ngira rii ro
P=DeltaxOl/k
Trong dd:
. P:ffnlmg chimg khodn co s& d kién nim giir & phiing ngira riti ro cho chimg
quyén.

» OF 86 lugng chimg quyén dang luu hanh ciia dot phit hinh,



s k: Ty & chuyén dbi cia chimg quyén,

» Delta: Hé s6 phong ngira rii ro delta, 1a gid trj thay 35i cia gid ching quyén img
vii mit thay di trong gid chimg khoin co s&, duge tinh dya trén clng thic
Black Scholes.

Gia trj h§ st delta dwyg'c tinh todn theo md hinh Black Scholes nhr san:

Déi v chimg quyén mua: Delta= Njd1)

Trong do:

Delta 1a gid trj delta ciia chimg quyeén mua.

Nid1) 1 xéc sufit phiin phi chuln tich gy, véi d1 duge xde dinh theo cong thire
Black Scholestai mye V1.1 ciia bén cdo bgch nay.

- MBS thye hién phong ngira rii ro thye té biing cic thi sin sau diy: chimg khodn
msﬂrthucaﬁdﬁngchnmundidlph&mgnmﬁmrﬁimvh’hnﬁnch&ngqu}*énm cung
chimg khodn co s do td chirc khic phét hinh vivhodc sb tién di ndp trén tii khodn
tir doanh cia MBS dam béo tuén thi quy dinh cla phép leit, Cach thire quy déi/xdc
dinh vj thé phong ngira nii ro thyc té clia MB:

PT = 5L CKCS thue ¢d (pl) + SL CEKCS quy 88 tir ching quyén ¢é ciing CKCS cda 16 chire khac
phat hianh (p2) + SL CKCS quy 3¢ tir tidn niip trén 13i khodn tw doanh (p3}

Trong 46:

» pl: 56 hugng CKCS thyre o6 trén thi khodn ty doanh cia MBS;

+ p2: S6 lugng chimg quyén cb cing chimg khodn co sé cla H!.:I chire khic phit
hénh cf trén tii khodn ty doanh cia MBS chia cho ty 1§ chuyen ddi cha chimg
quyén do t& chirc khéc phat hanh,

» p3: Gid trj tién ndp vho thi khodn ty doanh cia MBS cho myc dich phong ngira
rii ro chia cho gid dong el chimg khodn cor sd tai ngly tinh todn.

- MBS cam két tuin thi quy dinh cia phép luit vé vige duy tri chénh lich vi thé

phiing ngira rii ro Iy thuyét va vi thé phong ngira rii ro thye té.
VIIL. CAC BOI TAC LIEN QUAN BEN DOT CHAO BAN

Ngin ha .

- Ngén hing Thwong mgi cf phiin Diu tw vi phét trién Viét Nam - BIDV (%)

- Bja chi: Thép BIDV, sé 74 Thy Nhujm, phwimg Trin Hung Dao, quin Hoin

Kiém, thinh phi Ha Nji, Viét Nam

*) MBS cam két khing phai ngudi 6 lién quan wii Ngdn hang lww ky
IX. XUNGDPOT LO1icH

Chiing 10 v& cdc cbng ty con, chi nhinh cia ching tdi tham gia vao mit loat cdc hoat
ding ngin hing, diu ta, mbi gici, quin 1§ qu¥, bio hiém rii ro, d&u tu, céc hogt dfng khic v
ch thé b cle théng tin quan trong vé Céng ty, chimg khodn co s& hodic phit hinh, cip nhit
céc bio cho nghién ciru vé Cong ty, chimg khodn co s&. Céc hogt djng, thong tin, cde bio clo
nghién cim nhur vy b thé lidgn quan holic dnh hrémg dén Céng ty, chimg khodn oo & va cb
thé gy ra nhimg hiu qui bit 1gi cho nhi dio tw hodc tao ra méu thulin quyén lgi lién quan
dén vige phit hinh chimg quyén. Ching toi khéng ¢4 nghia vy cing bd nhimg thing tin nhu
viy v ob thé phét hinh bio cdo nghién ciru, tham gia vao bat ki hoat déng ndo nhr viy ma
khing lién quan dén viéc phét hanh chimg quytn.
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X. CAMKET
Chiing t6i cam két chiu trich nhiém hoin toan vé tinh chinh xde, trung thye ciia ndi
dung thing tin vi cc thi lidu dinh kém trong bén cdo bach nay.
XL. PHULUC
(Gidy phép thanh Idp vé hoar ding ciia 16 chre phit hanh)
(Diéu 1§ ciia 16 chire phdt hinh)
(Bdo cdo tai chink kiém todn ndm gdn nhdr eta 16 chire phat hanh)
(Cac tai ligu lién quan khdc)
Ha Ngi, Ngay & thang 4 nim 2022
PAI DIEN TO CHUC PHAT HANH
TRUGONG PHONG DPAU TU CP&PS
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XAC NHAN CUA NGAN HANG LUU KY

Chiing 13i x4c nhén thyc hign viée hru k¥, gidm sit i sin do t chire phét hanh chimg quyén
ky quy & bio dim thanh todn cho cic chimg quyén di phat hinh theo ding céc nghia vy
Hﬂ:hnﬂ&mﬁaﬁgﬂnhﬁngiwk?thf}ﬁénm;ﬁﬁngm 107 vé Hudng dZn chio bin vi
giao dich chimg quyén 6 bao dam. v \[h
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