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NOI DUNG BAN CAO BACH

I. CACNHANTORUIRO

1. Raiirochung

Nha din fr can doc ban cdo bach nay va cac i lidn kém theo dé nim ‘»'?.'.'I‘l'l.g cac ndi
dung cha chimg quyén cb bo dim, che rii ro & kém véi vige diu tw vio -:hmlg quyén cd bao
dam, dong thii dinh @4 sir phit hop cia khoan diu tr vao sin phim chimg qu}'en cb bao diam
wir muc tiéu ddu tr vi tinh hinh thi chinh cia minh, Nha ddu ta duge khu:r:n ngh) tham khao
céc 'th.l]"'l:l'l. vién tw vén 14i chinh, mdi gitd ::hﬂng khoin hodc chuyén vién phin tich dé nim
vilng ve céch thire d&u tu vio san pham chimg qu}'cn oo bao dam nay.

Chimg quyén cd bao dam 1u sin phm cdu tric phii sinh, b tinh chat phic tap va !I-Lhrﬁn;
phit hop vii cdc nha d3u tu thiéu kinh nghiém. C‘hung ti khung khu}én khich nhi déu tu
thamn gia div tir khi chira hiéu 6 sin phiim v chira sfin sing chip nhin cac ri ro dau tu duwoc
trinh bay dudé day.

Ching 16i khéng cam két thire hién didu tra, nghién ciu lign quan 15 1 chire phit hinh
chimg khodn co st Nguid sé hita chimg quyén khing nén hiéu su phat hanh chimg quyén
nhu mat khU}'En nghi cia ching t6i lién quan tdi chimg khodn oo sd. Ngodi ra, ngwin 50 hito
nén lru ¥ réng cdc cing ty hodc té chire ¢b chimg khodn co sir hodic cic td chire lién quan
khdc khing tham gia vio soan thio ban cio bach nay.

1.1. Rui ro lién quan dén té chire phat hanh chimg quyén

Riii ro tir giao dich cia 6 chire phdt hérh: T chire phat hinh luén cd thé mua la
chimg quyén trén thi trudmg v ehe chimg quyén nay ob thé duge nim gitt hode bj hiy hoje
ban lai. TO chie phat hanh co thé thyc hién cdc glao dich dé phong ngira nii ro v& giac dich
niy cb thé anh hudmg dén gid chimg ffu:,'én

Rt v thamnh foan: Nha {Lm tir wn liru ¥ rﬁmg trong qui trinh phat hinh chitng q‘u:ﬂ:n,
mdc du nhimg tiéu chudn khit khe vé kha nang thanh 108n phan ludn duge Eh:ﬁp hanh bdn 15
chire phit hanh, luén thn tai i ro tb chire phat hinh bi miit kha ning thanh todn va khing thé
thye hién qu].w:n cho nha dau tw. Trong truémg hep té chire ]:lhat hanh mét kha néng thﬂ:lh todn
hodc khing da tan san r.Ir_- thanh toan thwe hién ching qu}én, Vite g n::u:m qu'_w:n leri cho
ngwai so hitu chimg guyen duge thye hién theo quy dijnh phap lujt [ién quan.

Riii ro chimg quyén bi hiy nidm vér:Trong trudmg hop th chire phdt hinh bi dink chi,
tam ngimg hogt ddng, hop nhét, sip nhip, giai thé. pha sén hoje bi thu héi Gidy phép thanh
lip vi hoat ddng, chimg quyén s& bi hity niém y&t. Do dd thn tai rii ro chimg quyén bj hiy
trurde ngdy ddo han.

Rt ro tr vige thire hién _'.'i,r fr o caa b8 ehire phat hamnh: Ngirin &0 hiru chimg qu}rén
nén luu ¥ r:'ang chung to1 co qu:.-'cn fir chi trong cac hoat ding kinh duanh phit hop v didu
khodn trong Ban cdo bach niy vi cé thé anh hudng dén gid chimg quweu Trong che sir kidn
bi mua ]aJ hotic thay d&i ciu ln’.t-: doanh nghiép lién quan tii qu:.-'En led ena ngmh sir hiru
chimg quy en, chung to1 co qu:r:r: Iya chon cae hu:nat dong lién quan tén chimg quyén ma ching
téi cho ring phi hop. Mot s& him !I-:Jmng cd quyén bude n:l:nfmg 161 thire hién cac hoat -liimg
lién guan & ga-cu djch hoje thye hlgn qu‘_-.«'m cia chimg qu\-'en_ Té chire phat hanh cam két g8
dura ta cic quvét dinh mang tinh cin trong. Neu cic bén lién g dén che ngnm vu v th
chire phat hanh khéng thé dam bao duoc cic nghia vu ca minh thi (fidu ndy o thé anh hdmg
dén két qua hoat dgng lién quan tol chimg quyen.

Rui ra do mdu thudn rjr.u_}fn dovi: Té chite phit hinh tham gia vio nhiéu hoat dong khac
nhau cb thé gay ra mau thufin quyén lod vél nguid s& hine. Té chite phét hinh khéng o6 nghia
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Vi mﬂg hﬁ. thémg tin lién quan téi cic hoat dang giao dich, tr mn.. thire hién quv:m, rmdu
thuin quvén lgi. To chirc phit hinh ludn co thé phét hanh va niém yét ehe chimg quyvén khic
e kha ning inh hutmg dén gid chimg quyén.

Rui ro hdo mit thing tin: T8 chirc phat hinh cam két ¢6 ging hét sic d& dam bao sy
ban mit cda thing tin khich hing, tuy nhién ta chive phit hinh khing cam két c6 thé cung cip
sir bao mit hodn todn 481 v che thing tin nay,

1.2, Rii ro lign quan dén san phim ching quyén

Riil ro ddu tie ehung: nguid sé hite nén co iuen thirc vé phirong phip dinh ma cua ching
quvén va chi nén giao dlch sau khi &8 xem xét ¢hn trong, Chimg quyén la san phim phit hep
voi nhi dau te hidu 16 vE cde i o va cac co che gid lién quan. Mét khodn diu e vao chimg
quyvén khéng tuong duong véi mit khodn i o viia tii sin oo so. Mie di loi nhugin cda mt
khoan dau tir vao chimg quvén lién quan mdt thigt 161 thay d6i trong g:m cla tal sin cor s, sur
thay ddi cla chimmg quy-;-,n r!-'ﬂli win sy tha}f d61 gia tai sin co & cb thé khung trong duromg.

Bin biy cao cia chimg quyén cd nghla ring nguiid 50 hitu $8 cd i ro ddu tr cao hon so véi
daumcunggla tri vio tad sin oo s,

R ro do thoi gian die han cua chimg .;rwerr Do chimg quyén cb the gian ddo han
nén gia cla chimg qu:.rr:n cth thé bj giam khi den gin ngay ddo han cia chimg quyén va mirc
gidm gid ndy cd the 58 kha lom, Iﬁeunhédaumrém gilt chimg quyen dén ngay déo han va gid
thanh toan nhd hom hodc bing gid the huEn quyen lh] gla cua -:hung quyen s& hing k'hang,
khi 46 nha diu tr & chiu mdt khodn 15 bing du.ng s0 tién 43 b ra & mua chimg quyvén. Vi
vily, trude khi quyét dinh diu tr véo chimg quyén, nha diu tr cin nghién cin k¥ xu thé bién
diing gid ciia chimg khodn co sir trong khodng thin gian con higu liyc cia chimg quyvén.

Riii ro vé gid: Rii ro vé gid 14 rii ro do sw thay ddi gid cia chimg quyén. Si thay déi gia
cia chimg quyén phy thude vao nhiu véu té nhy gid cia chimg khodn co s, mic 43 bidn
diing gid chimg khodn co s, thid gian con hiéu lyc cia chimg quyén, 13i sudt, of tre cia
chimg khoin co so,... Trong db, yeu to quan trong nhét chinh 14 gid ciia chimg khodn co so.
Ngohi ra, gid cila chimg quyén con phy thuje vio véu o cung ciu coa thi tnrdmg vé chimg
quyén. Mac dii té chire phat hanh thuémg phit hinh khéi hremg chimg guyen 1.11:::1 khoi lugng
di ding k¥ vin Uy ban Chimg khodn Nha nude, tuy nhién, t6 chire phét hinh vin cb thé ting
khdi luemg cung (mg chimg guyén !l'uﬁng qua phueng thire phit hinh bd sung chimg quyén
mién 14 han mirc phat hinh chimg quyén dé chura virgt gué han mite phat hanh 61 da theo quy
dinh cita Uy ban Chimg khodn Nhi muée. Vige phit hinh thém niy c6 thé énh huimg dén gia
ciia chimg quyen.

Riii ro tir tink dén bay: Du tu vao chimg quyén chi lién quan dén sy thay d5i gia cie
chitng khodn co s& chit khong phai dau tu tnre tidp vao chimg khodn o sé, do d6 nha ddue tu
duwge hudmg lod tir tinh chat don biy clia chimg quyén khi o6 thé nhin dwge toan b sy thay
doi gia cia chimg khodn oo s trong khi chi phai bd ra mft phin chir khéng phai toin b gid
cia chimg khodn oo sfr. Npodd ra, tf 16 thay doi gid cta chimg quyén trén thi tredmg ob thé 1én
hom t3 1¢ thay dbi gia cia chimg khodn co 56, vi vy nha diu tu <0 thé 161 nhi¢u hon hodc 13
nhiéu hom so viéi viée diu tu trre tiép vio chimg khodn co s,

Rui ro thanh khodn: 14 rin ro xdy ra ki nhi diiu tur khéng thé ban chimg quyén & mic
gia mong mudn do thi trisime thidu thash kKhodn d6i véi chimg quyen do. Thanh khodn clia
chimg quyeén phy thudc vao cung cau thi trrdmg vi hidu qua hoat ding cla th chire tao lap thi
trufmg. Mac di td chirc phat hanh cam két s& thire hién cic cOng tic tao 1ip thi tridmg vA
cung cdp thanh khoan cho thj truémg chimg quyén. t6 chire phit hanh khong cam két thi
tridmg giao dich cia chimg quyen s& s6i ding.



Ohayén I mha ddu ne: Nhi diu tr sé hiry chimg quyén khang cd quyen loi nhu cb déng
s¢ hitu chimg khodn co s, bao pom nhimg khéng gidi han quyén tham dy Bgi héi dong cb
déng, nhin ¢b tirc, quyén mua cb phidu phat hanh thém, hodc cic quyén khic phdt sinh ta
chimg khodn cor sd,

Riii ro khi lira chon chimg quoén la cong cu phong ngtea rai ro: Gid chimg quyén udn
co thé thay ddi ngupe véi ki vong cia nha ddu tw sér hirn chitng quyén, do dé chimg quyén
khing dim bao s Judn 13 mit cong oy phong apira ri ro hiéu qua cho nha diu tr sé hite
chimg quyf:n.

Lieu 1 v& thué

Theo Cong van 1468/BTC-CST cia B§ Tii chinh vé chinh sich thué dbi ver chimg
qll:r'éﬂ ¢t bido ddm, trong truomg hop trwdc ngay déo han, nhi dhu o -:hu}'En nhw;mg chimg
quyén thi thu nhap tir chuyén nhuong chimg quyén s& ip dung thuc doi viri chuyén nhuong
chimg khoan, duoc xdc dinh bing gia :.fhu:r:n nhwong chimg q‘u:,m o bido dam timg tin nhin
(x) v thué sudr 0, 1% (Trong do @i chuyén nhugng chimg quyen cd bio dim timg lin 14 gig
khép l¢nh chimg quyen trén 5& giao dich chimg khodn nhin fﬁ} 86 lugng chimg quyen).

Mat ]'ihﬂL trong truomg hu;n]:r nha dau tu thire hién qu}'-en tal ngay déo han, tai thiv dieém
thyre higén qu*-*en chm-f:n giao b..'ing uén, thu nhip cia nhi i dp dung mirc thué sudt 0,1%
trén gé chuyén nhuong chimg quyen co bao dam time lin (Trong dé. gia chuven nhimg
chimg quyén c6 bao dam timg lin bing gté thanh todn cia chimg khodn oo st nhin (x) (S8
lugmg chimg Quj.rén chia (i) cho Ty 1§ E]]U}"E‘]l doi)).

Trrémg hop nha diu nr ndm gifr chirng qu}én co bao dam va thye hién quyén tal ngay
ddo han, thué phit sinh s& cao hon nhidu 1in so vai vige chuyén nhugng chimg quvén trirdc
ngay dao han (vi du minh hoa tar Myc VLE2), trong mit &3 trimg hop 6 thé lim nha déu tu
bj 16 khi thué phét sinh nhidu hon lgi ich nhin duse tir chimg quyén, khi d6 Td chirc phat
hinh & c& quyén truy thu thué dbi véd nha diu oo nim gilr chirng quyén tai ngiy ddo han,

1.3. Rui ro lién quan dén chimg khodn co so

Mt 50 sir kién xdy ra (bao pbm v khéng gidi han vige phit hinh quyén, phit hinh cé
phigu thuémg hofc phin phii tifn bid Cang tv, chia nhd hode hop nhdt chimg khodn co s
hodc sy kifn tdi cdu e anh hudmg (& Cong ty) cd thé dlin dén vide ching t&i phai didu chinh
céc didu khoan cia chimg quyén, Tuy nhién, ching i khong o nghia vy phai diéu chinh cic
ditu khodan va didu kién cla l:himg quyen cho moi sir kién lién guan i chimg khodn co sé.
Bt kv sir di:u chinh hu:uin: cac qu;n.-'et dmh khéng r digu chinh déu s& cb tic dong tin gid trj cla
chimg qm-un Vige didu chinh ﬂhL’:‘nE guyén s& duge thue hién theo quy dinh phap lujt. Neodi
ra, mdt 50 s kién xdy ra {ban g-n-m chimg I-:hna.n oo 50 bi hiy niém vet hodc tam ngimg giao
dich) diin déa vige chimg quyén bj hiy niém vét hodc tam ngimg giao dich theo quy dinh ciia
phap lugt.

2. Ruiro dic thi lién quan tdi td chire phéit hanh chirng quyén
2.1. Rui ro veé hoat ding cung L'ip dich vu méi gidi

Hoat dong mdi gifn 1a mH.ng. kinh doanh duge MBS tip trung trong véu, div 1a méng
hoat ding mang lai vi thé cho cong ty chimg khodn nén ludn dupe MBS 31 ra mue tiéu vé thi
phin & nhém din diu thi trumg, Bi kém voi muc tiéu kinh doanh cao, MBS nhin thire day
clng la mang kinh doanh tiém dn cac rii ro lom, trong 46 cic rii ro trong véu nhir ri ro dao
dire nghé nghiép, i To sai sét, nhim 1in khi thye hién giao dich cta khach hang. ..

Dé han ché vii giam thiéu 16i da cic rii ro trong hoat ddag nay, Cong ty xiy dyng hé
thong quy trinkh, quy dinh kigm s0at chit chE, Lt ci chc I'Ij_:]'l]ﬂ:l w déu duu;n: kiém sedt hai cﬁp,
ting cuimg dua cong nghé hda vio quan trj hogt ding dé giam thiéu véu td sai sot cia con
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niguin; nhin su thude hoat ddng mbi gidi dwge myén chim, khao sat danh vi dbo tao thuimg
xuvén dé ning cao trinh 85 vi nhin thire rij ro,

Mat khac, cong ty o hé thong kiém sodat ddc 1ip bao pbm quan tri rid ro, kiém sodt noi
bé, ban kiém sodt duge duv tri hoat dong dinh gid dic lap, khach quan va lién tuc 1én cle
chucmg trinh ré sodt ludn phién nhiim phét kién kip thii vi ngiin chin cae sy kién rii ro phét
sinh gy thiét hai cho cong ty.

2.2. Riii ro trong hoat djng tr vin khich hing

Nhim han ché cic riri o ¢6 thé phét sinh lién quan dén tinh chinh xdc vi hiéu qua cia
dych vu tur *-'5:11, tinh kip thév cda théng tin cung cﬁp cho khach hang va anh hudmg ciia trinh db
chuyén mén trong chit lvong tr van, MBS tap trung ngufm e Iém cho d6t ngl Nghién cim
viri nhin sy gidi, trinh 49 chuyén mon cao dugre dao 2o trong va ngodl nude, ndng cao tinh ki
ludit nghiém ngat vé dao dire nghé nghiép.

2.3. Riii ro vé hé tro tai chinh cho Khich hang (rii ro thanh todn)

D41 véi MBS diy la mang hoat déng dem lai ngudn doanh thu chiém tv trong 16m nhung
ciing |2 mang hoat dong tiém An nii ro 1ém nhit

MBS d3 xdy dimg mdt bd miy quin tr trén cor so 1y ludn chit ch@ va rd ring A& giam
thi¢u i ro tai chinh cho ca MBS vi khich hang. Danh muc cho vay cia MBS dugc thim
dinh theo b tiéu chi chudn myc trén co s& nén ting 14 yvéu td thanh khoan cia b phiéu va gid
trj co bian doanh nghiép cia e phidu do.

2.4. Riii ro vé thanh khoin

Diiy 1a riii ro nghiém trong ddi v&i ehng ty chimg khodn, xudt phét tir viéc Cong ty by
thigu hyt sd du tién trén tii khoan/'mét kha ning thanh khodn @8 thanh toan cho cie gigo dich
phat sinh trong ngav nhir thanh toan bo trir vol Tmng tim loru ky Viét Nam, thanh todn céc
tt}_..,hl'a vu dén han cia cong ty chimg khoan déi vai déi tie, co quan ban nganh... Rii ro nay cd
thé din dén neuy co chng tv chimng khodn by dinh chi hogt déng kinh doanh lam inh hadmg
dén cac khach hang dang o6 thi khodn grao dich tai cong tv.

MBS dfic biét chi trong dén loai rii ro nay 48 dam bao khang phit sinh sy kién ri ro
miit thanh khodn, D& kidm sodt duge logi hinh ri ro nay, MBS xiy dung mat hé théng kiém
sodt ngudn vin chat ché nham phin bé vin hidu qua, khing 4 xay ra tinh trang mét cin 48
viin; da dang d6i tde huy dong vim cho cdng ty d& MBS chi ddng vé ngudn von; xay dung hé
thong dénh gid cdc chi tiéu an toan tai chinh trong d6 dwa ra cic cip canh bio dé xir Iy kip
thixi: thue hién cong tc trich lip dy phing cho céc kich ban xfu xay ra.

2.5, Raii ro thi trimg

Tai thoi didm hién 12i, Cing ty C& phin Chimg khodn MB dang thire hién vige diu te
chimg khodn niém vét va chira niém :.-‘ét hé.ng T'I.E'L'I.i‘tin vin chii s& hifu cla cong ty. Do db, bién
ding gid chimg khodn ndi riéng v bién ddng cia thj tnrimg chimg khodn ndi chung 8 13 rai
r0 dnh hudmg true tiép téi két qua kinh doanh hing nidm ciia Céng ty.

B¢ han ché rui ro ndy. Ban linh dao 43 thire hién ké hoach kinh doanh da dang héa danh
mye dau tu, dong thii Céng ty cling ob dbi ngh chuyén vién nghién ciru ]J-hin tich, dinh gia
trucre khi thye hign ddu . Mat khic, Céng ty ludn tién hinh trich ¥p cic khoan du phong
giam gia chime khodn mét cich diy da, theo :.'ﬂlm, guy dinh ciia phap ludt. Biéu nay 43 gidp
MBS tin dung duoc céc oo hdi cia thi tnsfmg nhim ning cao hitu qua diu fir

2.6. Rii ro vé ha ting céng nghé théng tin



Giao dich clia khich hing qua hé théng truc tuyén chiém tv trong glin nhir todn b khéi
Iuw¢mg 1énh E;lﬂn:l dich tai MBS, Ha lung cong nghé thong tin dényg vai trd quan trong va nhimg
tiém dn rii ro vé hé thing cing nghe thong tin o thé phit sinh nhr:

- Mit két ndi, gidn doan giao dich cia khach hang,
- Sai 1éch, mét 50 ligu cia khach hang.

Xém nhédp cia Hacker 1am ri loan hé thing, khéng dém bao viée bao miit théng tin cla

khich hang, cémg tv chimg khoén.
2.7. Ruiii ro canh tranh

Hign nay, tinh hinh canh tranh gita cac cing tv chimg khodn ngiy cang gay git. ddc
bat thi trudmg cd sy tham gia cia cde cong ty chimg khodn lém dén tir Han Qube. Cée cang ty
chimg khoan lién tip dus ra cdc hinh thire 4 thu hit khich hing nhw gidm phi giao dich,
wng que, hé tror khi mé tai khodn mdi, tré thué thu nhip c4 nhan tir 43 o chirmg khodn cho
nha d&u ...

Véi 1ém nhin trd thanh cdng ty chimg khodn hing déu trén thi trwémg chimg khodn,
cung cip cie dich vy chimg khoan 16t nhit cho khach hing, Cong ty Ch phin Chimg khodn
MB luéin sing tao va nd lrc khéng ngimg mang dén co hoi ddu to va ting trudng tai ¢chinh
cho timg khach hang va co ding.

2.8. Rii ro nhan sy

Doi véi cdc chng ty hoat déng trong linh v ddc tha doi hoi trinh dd chuyén mén
nghigp vir cao nhur Hinh vire chimg khodn thi 381 ngd nhén sy la véu 10 canh tranh mang tinh
quyét dinh. Gilta cde cbng ty chimg khodn thutmg ¢d xu hudng dich chuyén, thu b, 16 kéo
nhiin vién eiia nhaw, tao dp luc cho s on dinh nhén sy cia Cong ty. Tuy nhién, vii chinh sach
dii ngd phir hop, eol trong chién luge phat trién dao tao, Céng ty tin r."!mg dén ngld nhan vién
khong chi gin bé 1iu dii ma con ngay cing nng cao chét leemg hom, tidp sire cho sy phit
trién manh cla Cong ty trong théd gian téd,

1. NHUNG NGUUI CHIU TRACH NHIEM CHINH DPOI VOI NOI DUNG BAN

CAO BACH
1. Té chire phit hinh
Ong Lé Viét Hai Chu tjch Héi ding guan tri
Ong Trin Hai Ha Thinh vién Hoi déng quén tri/ Tong giam déc
Ong: Nguyvén Vin Hoe K4 todn tnrimg
Bé: Pham Thj Hoa Truémg Ban kiém sodt

Chung t6i d&m{ bio ring cdc thing tin v 56 ligu trong Ban céo bach nay 1a chinh xéc,
Lrung thure vi cam két chiju trich nhiém vé tinh trung thire, chinh xac ciia nhimg thing tin v
s0 liéu nay phi hop vén thue 16 ma ching toi duge biét, hofie 43 didu tra, thu thép mdt cach
hep 1.

Ching 16 b thé cip nhit hode sira 441 bin cdo bach nay trong qud trinh phit hanh
chimg guvén dé dam bao ding cic quy dinh duge ban hanh, Bit ki sy cip nhit bd sung nao
s& duge céng bé thong tin tai $6 Giao dich Chimg khodn.

2. T chire bio linh phat hanh: Khong ¢
3. Td chire tir vin: Khing cé
Il. CAC KHAINIEM

Chimg gquyén ¢é bao dim (sau day goi tat 1a chimg quyen) fa hop dr!-ng gifta nha ﬂﬁu

to vi 18 chire phit hinh chimg quyén duge dinh nghia theo khoan 1 Didu 1 Nghi dinh 56
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60/2015/ND-CP ngiy 26/06/2015 ca Chinh phil stra d5i, b5 sung mit s6 digu cia Nghj dinh
s 58201 2ND-CP ngay 20007/2012 ciia Chinh phit quy dinh chi tiét v& hadmg din thi hinh
mbt sb didu cioa Ludt Chimg khodn va Ludt sira ddi, b sung mdt sb diéu cia Luit Chimg
khean (sau diy goi tit 14 Nghi dinh 50 60/2015/NB-CP).

Chiimg khodn eo sé 14 chimg khoean dugc sir dung lim tia sdn co s cua chimg quvén.

T chire phat hanh chirg khoan cor sé 13 16 chire phét hinh chimg khodn lim 31 sén
oo & ciia chimg quyén.

T chire phat hanh chéng quyeén (sau ¢y poi tit 14 td chite phat hank) 13 cong ty
chimg khodn phét hanh chimg quyén.

Nezin h:ng Turu ky 1i ngin hing thye hién vige leu kY, glam sét thi san do to chitc phat
hinh chimg quyén kv qui & bao dim thanh todn cho clc chimg quyvén &3 phat hinh vi khang
phit 13 ngurm co lién quan cia té chire phat hanh theo quy dinh caa phap lugt chimg khoan.

Nowivi i hiru chl.mg qum la nhi déu tw sé hive n:hl.mg qu}:n durtg thim 1 chi ng co
bao dim mdt phan cia to chite phit hanh vi khnng phii 14 t& chire phat hanh ::hung quyen.

Chimg quyen kiéu chin Au li chimg qu}cn ma nuin 50 hitu chimg EJLLE.-F.TE chi dupe
thire hién quyén txi ngay dho han,

Gia thye hién la mirc gié ma ngudn s& hitu chimg quyén of quyén mua cd guyén mua
chimg khodn co s tir th chire phit hanh, hode duve th chirc phat hénh dung dé xdc dinh
khoan thanh todn cho ngwin s¢ hine chimg guyén,

Ty 1 chuyen dii cho biét 36 ligng chimg quvén can o6 dé quy dbi thanh mdt don vi
chimg khoan oo so.

Ngiy ddo han |3 ngay codi cing ma nguii sd hite chime quyén dwoc thire hidn chimg
quyén.

Chimg quyén dang hru hanh 1 chimg guyén chua ddo han vi dang duge ndm gia ba
ngrid s hita chitng quyén.

Chimg qu:r'llm chwa liu hanh li chimg qu}'én dd phat hanh nhing chua dwoe sée hit
bin nhi dau tw. Chimg quyén chira lou hianh duge Ivu kv trén 14 khodn cia t6 chire phét hanh.

Chimg quyén cd lii (TTM) 1 chimg quyén mua ¢6 gid thyre hién thip hom gia cia
chimg khodn oo &

Chimg quz.'t-?n I6 (OTM) I3 chimg qu:.rén mua ¢d gid thire hién cao hom gid cis chimg
khein cor s

Chimg :wﬁn hia von (ATM) 1d chimg quven mua ¢ gid thue hién hﬁ.ng gif cla
chimg khodn co s

Vi thé mér chimg quvén eiia td chite phéit hinh bao phm tit ci cde chimg quyén dang
luru hinh chura dugee thare hign,

Vi thé phing neira rii ro 1§ thuyét 13 s luomg chime khodn eo s& dir kién cn phai
niim giit d& phong ngira ni o cho chimg quyén xdc dinh theo phuomg 4n phong ngira rii o
chia b chire phat hanh,

Vi thé phong ngira rii ro thye té droc xéc dm.h i:nfmg 5 lugme chimg khodn cor 80
thye co ding cho muc dich phong ngira rili ro, chimg quvﬁn o etng chimg khodn co sé do
chirc khac phﬁr. himh va s8 tién 48 ndp remg g wfrj phh chénh léch gitra vi the pimng ngira
il o 19 thieyét v v thé phing ngira i ro thye té trén tai khoan ty doanh cia 18 chir phit
himh.

Dielta 13 gid trf thay 48 cla gia chimg quyén dng véi mdt thay 38 trong gid chimg
khiodn oo s,



Cimg thire:

Mire 46 thay d6i gii chimyg quysn
Mire A6 thay 481 gii chimyg khodn co 50

Gid thanh toin ching quyén khi thee hign quyén 12 binh quin gid déng cira dicu
chinhll::.'m chimg khoan co 5o trong nim (05) ngay giao dich lién trude ngay ddo han, khdng
bac gim ngay dio han.

Ngay ding kv cudi cing & ngiv lam viée thir 2 san ngay gino dich cudi eing tai
SGDCK vi 13 ngay ddo han chimg quyén trong tnmg hop thye hién chimg qu}'én do dio
han.

Ngay thanh todn 13 ngay lam viéc thi 5 ké tir ngay dang kv cudi cing.

IV. COHOIPAUTU
L Tﬁng quan vé nén kinh té Viét Nam

Delta =

‘-.-’1;: phu:nng toa cac khu vyc lém cua nén kinh té tao ra nhun_g, Sy syt giam the hién bn
mit 50 chi s0 mang tinh tru ¢ot cia nén kinh t¢ nhur SN xudt cong nghiép, tone mic bin
l&,...d4 bj gidm manh. ADB dura ra di bao GDP kinh té Viét Nam dat mire ting tnuomg 3,8%
trong 2021 khi hoat ding kinh té_du doan chua the triv Bai binh thudmg trong quy V2021, qué
trinh tiém chimg vacine dugce trién khai chim do thieu ngun.*.un cung ciing nhu ning luc cia hé
thong y t&. Tuy nhién, ching téi du phong GDP ciaa Vit Nam 2022 s8 ting manh trer lai &
mre trén 7% khi toan b nén kinh té tré lad trang thii binh thudmg,

Vi kinh & d8i ngoai, cin cin thuong mai hing héa d3 chuyén sang thim hut trong vii
thing qua, trong khi cic nhi ddu tr nirde ngodi phin ndo the hign sy thin trong. Che chudi
cung ong vi cie khu cing nghiép T:lufj-hsi:én dozn do dich COVID-19 tai bing phit dién rdng
du-;';‘ng sthur 38 budc cic dom vi xuit u phai tam théi déng cira nha mdy hodc dinh hofin sin
XUl

Do nhiéu dia phireng thye hign Chi thj s6 16/CT-TTg clia Thi tuéng Chinh phi, nguwoi
déin han ché 15i da ra npodi nén nhu chu dy Y, tiéu ding thire phim ting, bén canh dé ngudn
cung bi han ché, chi phi vin chuyén hiang héa ting cao do cdc dia phuong thire hién nghiém
cdc bién phap gidn cich nén cic doanh nghigp vin tii gap kho khin trong qua trinh lou théng
la nhimg nguyén nhin lam ;:lhat 8@ O xu ]11:1::113 tﬂ.ng trong ndm 2021. Tuy nhién v&i mirc 46
tha.n trong cua NHNN trong viéc ting cung tién va tin dyng trong cac ndm qua CPl co ban
viin duoc kim che ding mye tiéu. Ve nguyén nhén ticn &, cung tién M2 di tang manh hon
déng ké GDP danh nghia trong nam 2020, dit ip luc lén lam phit trong nfim 2021, Tuy nhién,
NHNN di b cée tin higu thin trong trong céc thing diu nim 2021 nhur vige dinh hudmg giam
tang trsemy tin dung vi gidm mua vioe USD dam bao kim ché lam phit ding muc tidu dé ra.

Mure ng/GDP gam trong cac ném trurde tao dicu kign cho Chinh Phd ap dyung cac bién
phap tai khoa hé tro nén kinh té !:rclrtg nam 2020. Tham hyt ngén sach dy kién vin & miic cao
khi n_gan sach thu Ehap do C‘mjd 1% va chi ngin séch t2ng manh do cac bi¢n phap tai khoa hi
l'ri;: nén kinh t€. Mt héng 1&i suat '[|'IEI|:I dam bao kha nang huy d:,mg cim Chinh Phi dé cin d6i
ngdn sach. Sang dén nam 2021, v trién vong kinh té phuc hoi va ap ]l,r-.". tra ng thu ngan sach
tang {hsen di vuot ngrome 25%), Chinh pha dur hen s& it bt cde g6i hd tro va kich thich tii
khoa vi chi duy tri cac chinh sach ddng vién L:huyen khich nbe.

3. Thj trwimg tai chinh Vigt Nam va co hii dau tr

Sé lwomg tai khodn ci nhin mé mdi teén thi trudmg chimg khodn Viét Nam da cham
dinth cao ky lyc trong thang 6/2021, dat 140,054 tai khoan, tang hom 4 1in so vai cing kv nim
trudre, Xu hudmg gia ting s lugng tai khoan NBT ca nhin gin diy tai Viét Nam cb nét tromng
dong vor gisi doan cudi nim 2014 tai Trong Quoe khi 6 lugng tai khodn md mdi cia NBT ¢d
nhan hing thing ting gdp 2-7 lin so vl cing k¥ ndm tnrde. Sau khi so luprng tai khoin NDBT

9



ci nhiin m& méi trén thi trudmg Trung Quie dat dinh vao quy 2/2015, sB lueng thi khodn mé
min da syt gidm cimg nhip diéu chinh siu cia chi sb Shanghai Composite Index, tuy nhién,
binh quéin 56 lugng tii khoin mé méi cia NDT cd nhin giai dmj.n 201 5-2020 vin cao gip hom
5 lan so v giai l;!nﬂrl 2010-2015. Do d6, ching téi ki vong s6 Iuong thi khoan NDT cé nhan
tm Vigt Nam =& l1r:p tuc ting 1r|1|irng. trong thin gian t4i, dic bigt gita boi canh tv 1¢ SL i
khodn/din s& cin & npuimg thip.

Thanh khoan giao dich binh quin cid 3 sin theo thing dang ¢ mic cao ky luc & mén 20
nghin ti dang i mirc cao nhat theo thing trong chu ky 10 ndm teér lai diy. Thanh khoin binh
quén frén cd 3 sin trong thing 8 tiép tuc gitt & mic cao trén 28.800 tf ddng mac da thi truimg
¢t dién bién didu chinh. Vé thanh khoan, xu hudng tang dang tiép tue rd rang nhir luong mo
tin khoan md va sir tham gia manh mé cia WNBT cd nhin.

Sau nhip dieu chinh siu trong thing 7, hé s PVE chia VNINdex di giam tir mite cao nhit
3 n3m vé gan hon véd ngudmg trung binh 15 nam & mire 16,48 1in. Vi mire dinh oa 16,48
ldn nhir hién tai, P/E cla thi trrémg dang thap hom 23% so véi dinh gin nhét 12 21,4 lin ghi
nhin vao thang 3/2018. Trong khi 46, tinh dén 24.09.2021, EPS cia VNIndex thep uée tinh
clia Blmmbea'g di cham nguimg cao nhit trong lich sir, dat khodang 84.19 déng/cp, ting
tnudmg gan 60% so vii cing ky 2020. Xu hudng gia tang lgi nhugn doanh nghiép duge Ky
vong s& kéo dai sang nfim 2022, khi dai dich duge ddy i nhér chuong trinh tiém phing vic-
xin trén dién ring, givp da phyc hoi kinh té lan tda sang e cic nganh 43 va dang chiju tic
ddng tidu cue tir dai dich, gdp phin ha thip dinh gid vi ning mat bing gid ob phifu 1én ving
ca0 mé.

3. Cohoi diiu tw vao chimg qnﬁn ci bao dim

D tir vio chimg quyén cd bao dim (CW), nha ddu tr cd thé duoe hudng mot sb lgi
ich nhur sau:

Tidc diéng don bdy: Vi chi phi ban diu mua CW chi bang mét phan nho so véi dio te
vo thi san oo 3, nha dau tr 43 ob thé s hitu CW ma van oo thé thu duge lod nhudn nbe ki
vong néu diu tr vio thi sin co s Hon thé, CW cbn cd tic dong don by, nghia 13 chi mdt
thaj,rdn:'u nhé v& gid cla thi sdn co s ciing co the din dén sir thay ddi 1om hom ve gid elia CW
vi vi rhE mire thu nhép dat duge s& Iém hon. Ngwoe lai, mdt sir sut giam veé gid cia tai sin co
s oo thé din dén s sut gidm 1dm hon vé gid ciia CW, tuy nhién mire thidt hai 161 da coa CW
chi g han & mirc phi mua CW ban dau. Py 14 co hdi cho chie nha diu tr vii 86 vin nho ob
thé tiép cin dwpe ob phiéu ciia cde cong ty 1t trén thi truemg. Téc déng dén by chinh 13 didm
hap din nhit ciia CW

Loi nhudn khing han ché, khoan 16 tdi da b dinh: Div tr vio CW b thé mang lai loi
nhuin khing han ché trong khi khoan 18 t6i da duge b dinh, 46 chinh 13 khoan chi phi dé
mua CW. Vi dy, trong tnromg hop thi triémg dién bién khing nhy du doan, nha dda tr cb thé
bin lai C'W d& bit dip chi phi ban déu hodic ném gifr dén khi déo han va chiu khoan 13 161 da la
chi phi mua ban dau, Ngwge 1 khi ndm gir CW ciia cde cong ty e két qua kinh doanh tt va
dugre k¥ vong s€ tang trudmg trong tuong lai, nhi diu tir s& cb co hdi mua b phidu cha chng
ty A v mure gid thip va bin lai v thi gia cao o thid diém thue hign gquyén chon,

Giao dich va thanh todn dé dang: CW tuy c6 diic diém nhu mdt san phim phéi sinh
nhing duoe giso dich nhue mot loai o6 phigu trén san gao dich ¢b phicu. SGDCK che nuéc
e quy dinh bit budc vé thinh vién tao lip thi truimg, c6 nghia vu vét gid hai chidu lién tyc,
tao thanh khodn trén thi treomg, do 46 nha ddu tr cb thé mua, bin CW dwoe df dang. Nha
déu tr khong cin phéi mér thi khoén giao dich khie dé muabin CW. Neodi ra, cic quy dinh



vé thiri gian, phuong thire giao dich, thanh tedn... déu twong ty nhr cb phidu nén nha déu tu
¢ the tim hidu sdn phim va tham gia giao dich mt eich d& dang va nhanh ching.

Thém co hdi tiép cdn e phitu cho nha ddu tr nwedc ngodi: Véi CW, nki dhu tr nude
npod vﬁn_-::{‘r thé kiém duge loi nhudn tir vide ddu tr vao cong ty co k¥ vong tang troomg mi
khiing nhit thiét phii ndm giet of phifu vi tror thanh b déng cia cong ty do, qua 46 nha dau
fir mirde ngodi 2 khong bi gici han vé si lugmg ch phién mua vao nhir khi diu tw vio ob phiéy
Cir BT,

V. THONG TIN VE TO CHU'C PHAT HANH CHUNG QUYEN CO BAO DAM
l.  Cic thong tin chung vé ti chire phat hinh chimg quyén c6 bio dam
4+ Tém tit qud trinh hinh thinh va phat trién MBS:

thrgre thanh lap tir thang 5 ndm 2000 bén Ngin hing TMCP Quin d6i (MB), Cng ty
€6 phin Chimg khoin MB (tidn thin 13 Céng ty C3 phin Chimg khodn Thing Long) 13 mét
trong 6 cong 1y chimg khodn dau tién tai Viét Nam. Sau 20 nam khing ngimg phit trién,
MBS d2 trir think mdt trong nhimg cong ty chimg khodn hing déu trén thi tnromg chimg
khodn Viét Nam.

Trong qua trinh phat trién, MBS 43 co nhimg déng gop khong nhé cho sy phét trién
cho nginh chimg khoén noi riéng vé thi truomg tai chinh ndi chung. Trong hai nam lién tiép
2009 vi 2010, MBS 43 vion 1én din diu thi phiin méi giod tai ca hai s& gao dich: S& Giao
dich Chimng khodn Ha N va 8¢ Giao dich Chimg khodn TP. HCM vil 1ién e dimg trong
Top 10 thi phin tal ca hai So. Diic biét, ndm 2013 ddnh diu mdt bwde ngodt trong lich sir
phét trién ciia MBS. D6 14 viée hop nhit véi Cong ty Cb phin Chimg khoan VIT thanh
Céng ty hop ohit véi tén goi 13 Céng ty C6 phén Ching khodn MB (MBS), Ngiy
(09/12/2013, Cong ty sau hop nhét d3 duge Uy ban Chimg khoin Nhi nuée cép phép hoat
déng, ddnh diu sy thanh cdng cla thuong vy hop nhét edng tv chimg khodn diu tién trén thi
trizémg, ning cao vi the cha MBS trén thi triimg chimg khodn trong nirde, Tiép tue phét huy
thé manh vi nd lue khiéng ngimg, ndm 2015, MBS di lot vio Top § cong ty chimg khoan
dimg diu thi phin méi giéi tai ca hai so. Théng 3 ndm 2016, MBS chinh thirc niém vét cf
phiéu trén sin HNX. Vid muc tiéu phat trién bén vimg, vuon tim ra thi trurdmg quie té, Nam
2018, MBS vinh dur nhin 2 giai thiémg danh gis danh cho Céng ty Quan 1 dho tu t61 nhat
Viét Nam vi Dich vu Ngan hing didu tr t8 nhdt Viét Nam nam 2018 do Tap chi uy tin
World Finance binh chon, Nam 2019, MBS tiép tuc it hdi thanh cdng véi sin phim Chimg
quyén cb bio ddm vi vinh di nhin Gidi thudng Cong ty phit hanh chimg quyén tht nhis
Viét Nam do tap chi quc té uy tin International Finance binh chon.

Vi thé manh 12 cong ty thanh vién cia Ngin hang TMCP Quin ddi, duoc MB b tro
manh mé& v& nhiu mit tr nhin sy, tai chinh, céng nghé... MBS d3 lién e viron 1&n dat cde
mée phét trién mdd ca vé quy mo va nghigp vu, Vén didu 1é cua Cong ty tnh dén thin diém
hién tgi 1a 1.643 310.840.000 déng, trong 86 ¢b d6ng Ién nhit i Ngin hing TMCP Quin ddi
(MB), chiém 81,94% viin diéu 1¢ cia MBES.

Hign nay, MBS tip trung phat trién cic mang hoat déng kinh doanh chinkh:

- Dich vu chimg khodn: dinh cho khich hang cf nhén vi khach hang 10 chirc (ICS)

- Dich vu Ngan hing diu tir

- Kinh doanh trai phicu

Mang ledi ::]:u nhinh va g.lin phong giae dich cia MBS da dege mo ring va hoat dong
et hifu qua 13 nhieu thinh phd trong digém, MBS 43 thu hit va phat trién duge mit ddi ngi
hin s nang dong trong &6 cb hing tram chuvén gia phan tich va chuyén vién quan hé khich
hang cd nhin va to chire dupe dio tao bai bin, co tur cich dao dire tot, khing ngimg phi& diiu
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aé cunp '::ﬁ'.p djch vu va cie pidi phip kinh doanh cho khach hing v su cin trong, chuyén
nghiép va trich nhiém cao nhit
Cic mic sy ki¢n quan trong

- Thin.'u Hip hﬁ'lﬂgj.n hang TMCF Quin Bqi véi tén goi Cong fy Cn-
-.-.phin chungu.uiu '['hlng.leg {I’LS}, quy m m& wﬁn -:i-%u 1& 9t &ung

Nim m'u _

IR ETT S,

n Ehing I:fmﬁn "F'IT !'.lm Cﬂng t}f h{rp
l.']lllhlg khﬂin MB I_"H'ESJ-

Nim 2021 | Tang vin didu 18 18n hon 2,676 19 ding

Cac thanh tich di dat dwge

Trong qua trinh hogt dong, MBS d3 co nhimg buoc phit trien ngoan muc vl nhimg
thanh tich tiéu biéu nhur:

HOSEAENX
2000 tai HNX do BﬂﬁEl




Niim 2010

Bfmg.ﬁu mprnﬁnmﬁugtﬁmaahm saunms: HOSE vi HNX

Bling khen cila Thi tuéng Chinh phi cho doanh nghiép 48 c6 nhiu thinh
tich tromg xay dung ﬁp@h&n th trrimg chimg khodn giai doan 2000-
2010

'E&ugmmmunﬂn‘rr Hwﬂwémmhﬂda dat duge trong 10 nam

thanh 1ip
ﬁleg[ﬂﬂgdﬂUBHDﬂﬂﬂhphﬁHﬁ MG uauﬁug

 “Dipanh nghwp h&;hﬁu tmng chiromg trinh “Tr mé Thing Long - HA

N

- Thirong L'uéu nhmgldmh u:.rt{n

Giﬁiﬂimsﬂmwhvpnhiwésapnhapuaumé;mu 2014
. Giﬂmmmgl:ﬁngtrchamgkhninmvénh{&ﬂuéuhéumu 2014

Nam 2016

INEm 2018

: G:ﬂﬂ:uﬁng[hﬂh‘!ﬂ,:ﬂgkn hﬁngd&umﬁtuhﬁtw r:nng tyqui‘tnlffﬂum -

- Gidi thuemg cong ty Chimeg khoan o6 n e trong tr viin M&A

 Gidi thudmg Thireng higu manh Vigt Nam

Biing khen ciia UBND TP. Ha Nii

TOP 10 cong ty chimg khoan dimg déu thi phin méi gidi tai HOSE
TOP 15 cing tv chimg khodn tiéu bigu giai dogn 2015 - 2016 tai HNX

tit nhat Vit Nam nam 2018 do Tap chi World Finance binh ch:;ln

Biing khen ciia B& trubmg B Tai chinh dinh cha CTCK @3 ¢6 nhidu thanh
tich va dong gop tich cuc m:la:lgxﬁ]f dumg, phit trién thi truimg chimg
khodn Vigt Nam tir nim 2016 dén nim 2018

Gidy khen clia Hiép hji Kinh doanh Chimg khoan Vigt Nam dinh cho
CTCK di ci thanh tich dong gop cho sy phit trién cia Hiép hii Kinh
doanh chimg khodn Viét Nam giai doan 2015-2018

Thinh vién tiéu biéu trong hoat déng thanh todn giao dich chimp khodn co
s nam 2018 :

» Thinh vién tiéu bicu trong hogt déing thanh todn giao dich chimg khodn

phéi sinh nfim 2018




» Cong ty Chimg khon tiéu bitu tai HNX vi HOSE

» Gid thuum “ﬁﬁng ty n:-hlfmg. khodn duu:;rc kh:’u:h hang_ hﬂu long nhir” ndm
2020 tai dien dan Financial Service Awards (FSA)

. G1E}' khen cia Chi tich UBCENN: Cong ty da co nhimg domg gop cho sy
phat tritn cha SGDCK TpHCM va TTCK Vigt Nam gmai dogn 20135 —

Nam 2020 2020

. Eang khen v:u& B§ tnuimg B Tai chinh cho: Cong ty Cé phan chirng khodn
MB 48 ¢6 nhicu thinh tich ddng pop cho sy phit trién cda thi tifme chimg
khoan Vigt Nam mai dogn 2018 - 2019

« Doanh nghiép niém yét tidu bidu trén HNX nam 2019 - 2020

Qui trinh ting vin
Vén diéu 1& ban déu cua Céng ty C6 phin Chimg khoén MB theo Gidy phép thimh lgp
vi hoat dﬁqg 5 1 IEi."{iP-L'El?K :?D Uy ban Chimg khodn Nha nuﬂc:_cﬁp lngé}r 0%/ 12,2013 (sau
khi hop nhit giita Cong ty Cd phin Chimg khodn MB va Cing ty Cé phin Chimg khoan VIT)
14 621.242.800.000 dong,
Ké tir thin diém hop nhit dén nay, Clng tv 48 trai qua 03 lin ting vin &idu 18 tir
621.242.800.000 ddng 1&n 2.676.183.240.000 ding, cu thé:
it 1
- Cin ca phap Iy:
» Nghi quyét BPHPCD bt thuomg nim 2011 s6 03,2011/ TLS/DHBCD-NQ ngay
09/12/2011;
» Nghi quvét PHDCE bit thiimg nam 2013 sé 02/2013/MBS/DHBCH-NQ ngiy
26/09/2013;
+ Bio cio ket qua chuyén ddi trai phiu s6 67/201 3 MBS-CV ngay 27/12/2013;
+ Gidy phép diéu chinh s 54/GPDC-UBCK ngéy 31/12/2013 do Uy ban Chimg
khoan Nha mréc cip.
- Vin diéu 18 trdee khi phat hinh: 621.242 800.000 dtng
- Viln diéu 18 sau khi phit hanh: 1.221.242.800.000 ding
- Ménh gid: 10,000 ddng'ch phin
- Hinh thirc phat hanh: Trai phié'u chuvén doi thanh co phiéw
= Thin gian han che -;,'q]'luyén nhugmyg: Khing
- Dii tgmg phat hinh: Wgan hing Thurmg mai CO phin Quin 4
- Gid chuyen doi; 10.000 ddng/cd phan
- Téng ménh gid trii phidu phit hankh: 600.000.000.000 déng
- Tong ménh gid trai phisw duge chuvén ddi: 600.000.000.000 dong
- Téng 6 lupng b phin duoe phin phéi: 60.000.000 o phin
- Thiv pian hodn thanh: 25122013
Pot 2:
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= Cén cir phip 1¥:
» Nghi quyét PHECP thuimg nién ndm 2019 sb 01/2018MBSDHBCD-NG
ngiy 26/02/2019;
» Bin cdo két qua chio bin cb phifu ra cing ching s 101/2020/MBS-CV ngay
240372019,
- Vin digu 12 trrde khi phat hanh: 1.221.242.800.000 d:lfmg
- Vién didu 1 saw khi phit hinh: 1.643.310.840,000 ding
- Mé¢nh gid: 10.000 déng/ch phin
- Hinh thirc phat hanh:
» Chio bin cho ¢b dong hign hiru: 35.000.000 ¢d phin
»  Phit hinh cb phifu dé trd cb tire: 12.221.689 c6 phin
- Téng st luomg cb phifu chio bin dy kién: 47.221.689 ¢b phin
- 88 luong b phidu chio bén thanh cong: 42.206.804 b phin
- Thisi gian bat diu chao ban: 18/02/2020
- Théi gian két thiic chio bén: 24/03/2020
Dyt 3:
- Cén cir phap 1§
s Nghj quyét DHDCE thuimg nién nim 2021 si 01/2021/MBS/BHDCB-NQ
ngay 10/04/2021;
« Bio cdo két gud chio bdn e phiéu ra cong ching s6 238/2021/MBS-CV ngay
18/6/2021;
- Von diéu 1¢ trude khi phat hanh: 1.643.310.840.000 dong
- Viin didu 18 sau khi phét hanh: 2.676.183.240.000 déng
. Ménh gia: 10.000 déng/cd phin
- Hinh thirc phit hanh:
» Chao bén co phidu ra cong ching: 70.423.512 co phan
o«  Phit hinh cb phidu d2 tra cb tirc: 24.647.652 cb phin
 Chao bin b phitu cho cén b cong nhin vién: 8.216.076 ¢d phin
- Tone =0 [uqngcﬁphjéu chao bén dir kien: 103.287.817 co phin
. 86 lugng b phiéu cho ban thanh cdéng: 103.287.240 ¢ phin
- Théri gian biit ddu chao ban: 21/05/2021
- Thii gian két thic chao bdn: 17/06/2021
@ Cuoclu bi} méy quan Iy coa cing ty.
Hink 4: Cor edin b md qudn IV ctig Cdng 1y
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% Danh sdch ci ding nim giir tir 5% tré lén vin i phin caa cing tv vi nhimg ngwii
ci lién quan; Danh sich cb déng sing lp v ti 1 ¢i phin nim gii.

Bang 1: Danh sich ¢f déng nim gir tir trén 5% vén cb phin tai thin diém 12/07/2021

MEpE S5 ch phia |
S | Sa CMND/ e Yo e iy PTG
Tén cf déng | BKKD Bia chi ndm gil (cd | VDL (%)
3 Sl 23 ~ phin) |
Negin hiang TMCP Quén 45 18 Lé Van |
Ngwoi dai dign thea phip " Luong, Trung e
: : : 0L O02E3873 o et et | S1&FLI2T | 79,425
iwgt; Ong Le Hin fhee - J Hoa, Cau Giay, g
Cha sich HEOT HN
| Ngwiri dai dién phin von:
| B230  Thing
Long | 56 1 I
Ong Lé Viét Hai oo1a7seisee | B 9 Thang 770 | 0,000064%
> | Long, Frung ,

| Hoa, Cdu Gidy,
| i Nei
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84 o6 phan

i S6 CMND/ : A kg )
Tén c6 dong " DKKD BYja chi nim gilt (co VDL (%)
TE phiin)
Tdp the Bai hpc |
Kinkh 8 Ei-_tiic'
Ong Tran Hai Ha fr2l6a4l4 | Dan, fang 578.500 0.216166%

Tam, Hai Ba
Trumg, Ha Nai

Ting cing i 213.130.797 | 79.63623%

@

Danh sach nhimg chng tv me va chng tv con cia to chire phét hanh, nhimg cdng ty
mi t6 chive phit hinh dang ndm giir quyen kiém sodt hode -:é_ phiin chi phii, nhimg
cdng ty nim quyén Kiém sodt hodie ed phin chi phii ddi vii t6 chire phat hanh.
- Céng n mg

Ngin hing Throng mai Co phiin Quin dgi (MB)

Gifiy chimg nhin doanh nghiép s6 0100283573 do S0 Ké hoach va Biu nr TP Ha
Néi cdp lan ddu ngay 30/09/1994,

Tru sir chinh: 18 Lé Van Luong, Trung Hoa, Cau Giay, HN

Drién thoai: (24-4) 6266 1088 Fax: (54-4) 6266 1080

Website: www.mbbank. com.vn

Nganh nghé chinh:

+ Kinh doanh ngin hing theo cdc quy dinh cua Thong déc Ngan hang Nha nuoc

Vigt Nam,

» Cungimg sin phim phii sinh theo quy dinh ca phip lugt,

»  Dai I¥ bio hiem vé cée dich vy lién quan khée theo quy dinh cha phip ludt;

» Kinh deanh trii phjéu Vi céc gié}r tr co gia khac theo quy dinh cia phap Judt;

«  Mua bén, ga cong, ché tde ving;

« Hoat dong trung gian tién t& khic;

B6i voi cie nginh nghé kinh doanh ¢6 diéu kign, Ngan hang chi kinb doanh khi ¢
di digu kién theo quy dinh cia phap luat.

+  Vén gip dang ky cia MB tai MBS (tai ngay 24/03/20207: 1.346.540.260.000
ding, tromg (mg §1,94% von dicu 1§ dang kv ciia MBS,
+ Vin gop ding ky {:L'ml h’lEmial MBS (tai ngay 02707/2021) : 213.130.797.000
dbng, tromg tmg 79,64% von diéu 1€ thue gop cia MBS.
+  Cong ty con
Khéng co
- Odng tv ma 1 chie niém vér dang nam gife quyén kidm sodt hode cd phdn chi phdi
Khéng cb
- Cong 1y .r:.:il‘m r.l'.'z.'_v.:‘:n kidem Foal hode ch: p}:.".irr ol ph{]:z .:f{ilf Vi 10 chike nidém _H'Er!
Ngin hang Thuong mai C6 phin Quin dji (MB)
NGi dumg nine Ir:l.fJ.r.‘?'!r e )

Théng tin Ban diéu hanh to chive phat hinh (co' ciiu, théng tin tom tat cdc thanh
vién).




Bang 2: Danh sich HPQT, BGD, BKS va Giam dbc tai chinh

T Ho vi I'.I:r ';:' ; Chire vy
Hii Eh?mg quan fri
B Lé Viét Hii Chit tich HBQT
& Vil Thanh Trung Pha Chi tich HBQT
3 Trin Hai Ha Thénh vién HBQT
4 Nguyén Minh Hang Thénh vién HPOT
5 Tran Thi Kim Thanh Thanh vién HBQT
Ban Kiém soft
1 Pham Thj Hoa Truémg ban kiém sodt
2 Nguvén Thi Diép Quinh Thinh vién BKS
3 Vi Thi Huong Thanh vién BKS
Ban Ting Gidm dic
I Trin Hai Ha Téng Giim déc
2 Phiing Thj Thanh Ha Phi Téng Gidm dic
3 L& Thiah Nam Phé Thug Gidm doe
4 L& Viin Tuiin Thénh vién Ban diéu hinh
Gidm dbe Tai chinh
i Nguyén Kim Chung Giam déc Tai chinh
K¢ toan truomg
1 Nguvén Vin Hoc ke todn truémg
So yéu Iy lich Ban Téng Gidgm dic cing ty
Viti | Hotén Tém tit Iy lich
» Trinh d8 hoe vén: Thae =7
» Chire vy dang nam @i tan cac 16 chic khac:
- Thanh vién HPQT - Cing tv &b phin Tan Cing
Thanh vién Héi Hifep Ph_“dm"
Mong quin t | pagapy | o gt
kiém Téng | - O7/2002 - 9/2003: Cin b tin dung - Npgin hing VP
Gidm déc Bunk |
- 09/2003 - 11/2009: Pha Gidm dbc Phing Glia-n
dich. Tradmg phéng QHKH - Ngin hing Dau tu v
Phit trién Vidgt Mam
B - 11/2009 - 04/2011: Phé GB Khoi KHL va DCTC
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Hai sér - Ngan hing TMCP Quan Dai

- 2011- 05/2013; Gidm doc Chi nhanh Hai Phéng
- Ngiin hamg TMCP Quin P

- 062013 —nay: Tong Gidm dbc - Cong ty CP
Chimg khoin MB

- 04/2014 — nay: Thinh vién Hé déng quan trj -
Céng tv CP Chimg khodn MB

Phts Téng Gidm
doe

Fhing Thi
Thanh Ha

» Trinh 4§ hoe vin: Thac 57 Quan 1y chicn Tupe vi
Logistics t& chire
# (Jud trinh cong 14c:
- 0172005 - 12/200%: Chuyén vien tai chinh - Tap
doin Monoprix & Daily Monop (Phap)
- 03/2006 - 05/2007; Cén b{ tin dyng - Ngin hang
TMCP Quin ddi
- D5/2007 - 01/2009; Chuyén vién thim dinh - Ngin
hiang TMCP Quin dji
- 01/2009 - 03/2010: Trwéng B§ phéin tai tham dinh
SME - Ngén hing TMCP Quén dii
- 032010 - 01/2011: Truémg Bj phin t4i thim djnh
KHCN - Ngin hing TMCP Quin d3i
- 01/2011 - 02/2012; Phé phong téi thim dinh Hdi sd
= Ngin hang TMCP Quin déi
- 0272012 - 06/2013; Trudmg phong Quan tri ni ro -
Céng ty CP Chimng khodn MB
- (7/2013- nay: Phé Téng Giam dbc - Céng ty CP
Chimg khoin MB

Phé Téng Gidm
doc

L& Thanh Mam

o Trinh 48 hge vin: Cir nhan Quan trd Doanh nghiép
o Chirc vu dang nim gilt 13 cae 16 chire khic:
- Thanh vién HPQT - Céng ty b phan Thude Thi v
Can Lay
- Thanh vién HBQT dbc lip - Cong tv co phiin Tu
vin - Thuong mai - Dich vu Bia é¢ Hoang Quin
- Phé Chi tich HDQT - Cong tv ¢b Phin Tu vin vi
Djch vy Thuong ma Gié}f Viet
» Jud trinh cong tac:
- 0972001 - 12/2007: Chuyén viéa QLDA - Céng ty
Ca Phan Tép Poan Tin Mai
- 2007 — 2011 Pho Téng Gidm Béc - Céng ty C&
Phiin T van Dijch vy va Thuong mai Gidy Viét
- 2011 —2013: Gidm Péc didu hinh - Cang tv C4
Phin Tu van Dich vu va Thuong mai Gidy Viét
- 2011 — nay: Thanh vién HDQT dic lip - Cong ty
C6 Phin Tur vén - Thuwremg mai - Djch vy Biz de
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Hodng Quidn

- 2013 — nay: Pho Chi tich HBQT - Cang ty Cd
Phin Tu vin Dich vu vi Thuong mai Gidy Viét

- 05/2013 - 02/20]5: Thinh vién HBQT - Céng ty

| Cé Phin DIC Si 4

- (4/2014 ~ nay: Thinh vién HBQT - Cong ty C6
Phan thude thi ¢ Cai Liy

- (4/2013 - 04/2015: Gidm déc Van phong Khu vue
Phia Nam - Céng ty CP Chimg khoan MB

- (42015 - nay: Phé Tong Giam dbc - Céng ty CP

Chimg khodn MB
%+  Thing tin vé nhin sy quin ¥ rii ro lién quan ti hogt dfng phit hanh chimg
quyén:
it AT T e et CCHN Kinh doanh | S8 ndm kinh
e e _ Loai € |
Soyated s Chitng khoan nghiém -
SR o - Chitng chi phin tich tai
Lé Thi Hai Yén Chuyén vién P. QTRRE chinh bidc 2 (CFA level 2] 5 nam
2, Cac thing tin vé két qua hoat djng cia ti chirc phit hanh
2.1. Tiéng hop tinh hinh hoat djng caa cong ty chimg khodn:

Céng ty C& phin Chimg khoan MB (MBS) tap trung phat trién 3 ming hoat déng kinh

doanh chinh 1a Djch vy chimg khodn , Djch vy ngin hang diu “Jguﬁn vén va kinh doanh
trii ph:r.u

L]

Dich vu :hl'mg khoan: MBS cung cap dich vu tu vin mua, bin cic loa chimg khodn
di niém yét va chira niém yé1 cho khich hing cd nhin vh khach hang 16 chire. MBS
luéin chi trong vige thu it nhan tii, dau tu vao cong nghé hidn dai va cung cip cho
khich hing nhimg sin phim phén tich vt van din o Vi chit luong tét nhét trén thi
truomg. Cac dich vy chimg khean cung cip cho KH bao gﬂnm

- Tu vén déu tu

- Uy thic quan 1y tai khodn

- Che dich vu dién t
Dich vy Ngin hang _déu tw: Nhiém vu cia MBS 1 két ndi nhimg oo hii s dung
efing nhur huy dong von lngu qua (Connecting Capital Opportunities), nham muc dich
tgo ra @ad trj cho khach hang thong qua nhitng giai phip tw vin duge tich hop v
chuvén biét d6i vii timg khich hing,

- T viin tai chinh doanh nghidép
Tw vén thodi vén, phét hanh, niém vét cb phiéu
ECM - ¢ phan héa, IPO
Tu vin M&A
Tur van phit hanh trai phicu
« Ty doanh cia Khii diu tu:

< Ty doanh chimg khodn

- Phit hanh chimg guyen ¢d dam bao v thue hién cdc nghiép vu lién guan




- Thyre hién nghiép vy tr doanh chimg khodn
# Kinh doanh trdi phigu:
- Phén phéi san phim Trii phidu doanh nghiép
- Méi gid trii phiéu
- Cung ¢ip dich v Dai dién nhimg nguid S& hivu Tréi phiéu

2.2,  Tinh hinh tranh chiap/kién tung: khing c
2.3, B#o cdo két qua hoat djng kinh doanh trong 2 nim gan nhit va 1oy ké dén quy
gin nhit:
l | Nim2019 | Nam2020 . | Lilykédén
Chi ticu (triéu (triéu gﬁmﬁ Q3/2021
VND) VNB) (tri¢u VND)
Timg gid tri tai san 4.750.256 | 7.015.596 | 47,69% | 10.666.158
Doanh thu tir cac hoat dong - .
i doanh 048 463 1.118.390 | 17,92% 1.539.057
Leri nhudn tir cic hoat ding 5
et ey 280275 | 332.869 | 18,77% 496,700
Loi nhugn khéc 8303 | 3.236 -61,02% 23.545
Lea nhudn trude thué 288.578 336,105 16,47% 520.254
Lei nhudn sau thué 229.802 268.705 1693% | 415834

2.4. Céc chimg quven ma cing ty d& phat hanh trong nim 2021:

(Neudn: BCTC MBS)

» Logi Gia phat Nim
STT | Ténchimgquytn |MECK | chimg hanh phit Fﬁ?“} A
ek quj.rén (dong/ CW) hanh & o s

; CMSN2013 MSN | Mua 2.250 2020 4 | 01/03/2021

[ 2 CPNI2010 PN] | Mua 2.200 2020 3 | 0902/2021

| 3 CTCB2011 TCB Mua 3.400 2020 3.5 09/02/2021

4 CVNM2015 VM Mua 1.750 2020 4 01/03/2021

5 | CVPB2014 VPB | Mua 1.700 2020 3.5 | 09022021

6 |  CHPG2026 HPG | Mua 3.350 2020 s | 1v0s2021

! 7 CFPT2017 FPT Mua 2,340 2020 4.5 20/04/2021

B CSTB2017 STE | Mua 2 680 2020 45 | 26/04/2021

[ CVRE2015 VRE | Mua 2270 2020 45 | 260472021

10 CKDH2004 KDH | Mua 2.180 2020 | 4 [ o%o42021

e CMWG2017 MWG | Mua 2310 020 | 45 | 2R04/2021

[ 12 CVICZ102 VIC | Mua 1LE00 | 2021 4 | D4/062021

13 CVHM2103 VHM | Mua 1.650 2021 4| 04062021

14 CVPB2102 VPB | Mua | 2800 2021 4 | 04/06/2021

15 CSTB2102 STBE | Mua | 2000 2021 4 | 04/06/202]

|16 CPNI2103 PN] | Mua |  2.000 2021 45 | 1806/2021
| 17 CVKNM2103 VM Mua | 1.70H) 2021 4.5 18062021 |
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[~ _ |
& Loai Gia phat Nim | i
STT | Tén chimg quyén il C.K chimg | hﬁﬂ: phat K$ han Th.m gian |
Cor i quﬁn (d & o/ CW) hinh {(Thiang)  dao han
18 CFPT2101 FPT | Mua 1500 | 2021 5 | 05072020
19 CMWG2103 MWG | Mua | 1900 | 2021 5 05/07/2021
20 CHPG2104 HPG | Mua 1.500 2021 5 | osm72021
21 | CHPG2106 HPG Mua 4,100 2021 4.5 277812021
22 CKDH2102 KDH Mua 2.800 2021 13/8/2021
23 CMENZ2103 MSN Mua 3,000 2021 13/8/2021
24 CMWG2105 MWG Mua 2.950 2021 | 45 2T82021
23 CSTB2104 STE | Mua 4,000 221 | 45 | 2782021
26 CTCB2104 TCB | Mua 2.000 2021 | 45 | 272021
27 CTCH2102 TCH Mua 2.750 2021 13/8/2021
28 CVHM2105 VHM Mua 1.500 2021 13/8/2021
29 CVPB2104 VPB Mua 2.500 2021 4.5 2NE202]
a0 CVREZ104 VRE Mua 3.000 2021 4 13782021
31 CVNM2104 VINM Mua 1.480 2021 13/92021
33 CFPT2106 FPT Mua 2.650 2021 4.5 10/1/2022
33 CHPG2]112 HPG Mua 1,900 2021 4.0 271122021
[ 34 CKDH2105 KDH | Mua 2150 | 2021 4,0 |2712/2001 |
35 CSTB2108 STB | Mua 1.820 2021 3.5 |121272021 |
36 CTCB2107 TCB Mua 1.850 2021 4.0 XTI 203021
37 CVHM2108 WHM Mua 1.B00 2021 4.0 271272021
3B CVNM2110 VMM Mua 1.400 2021 4.5 107172022
9 CWYREZIDE VRE Mua 1.450 2021 4.0 2T 27021
40 CACBE2101 ACB | Mua 2,000 2021 4,0 | 217172022
3.  Tinh hinh tai chinh:
Liy ké dén
Chi tifu [:f; :,':;] {:':fé';‘ ,f,ﬂ] “Ei ang | Q3ne
{trigu VND)
- Thanh todn cde khodn ng dén han:
fed thanh todn ding kan va day di Ca Ca Co
cdc khodn ng khing?)
- Cic khoan phii ndp theo luit dinh: . :
fco thire h!fnp.&a;ﬂ E.z::ir ank?? i 4 &9 oo
- Tr;mg dur ng vay: (ki o ne gua
han, tdng El!f- nir Bda link féu od),
gutd han ngdn han, frmg .?E.;.l.lz v dai 1,456,486 2.385.035 63, 75% 6.796.788
han, nguyén nhin din dén no gud
hgn, kha ndng thu hai)
- Tinh hinh eéng no hién nay: fiding
x6 ngr phai thu, tong 56 ng phai rd)
Céng ng phat thu 2.979.802 4.206.060 41,15% 1.181.019
Cang nir phai tra 3.080.420 4 055228 60,8605 1.425367
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(Ngutin: RCTC MBS}
4. Cic chi tiéu tii chinh chi yéu:

Cic chi tiéu Nim2019 | Nim2020 | Ghichd

1. Chi tiéu vé an toan tai chinh
- Gié trj von kha dung (Dom vi: triéu @Bng): | 146524 | 1.019.570

- Rii ro (Rin ro thi truémg. i ro thanh toan,

rid 1o hoat ddng. ri ro tang thém) (Bon vi: 406,620 537 N8R
tridu dﬁng}:

= Ty 1§ vin kha dyng; 331,54% 360,76%

2. Chi tiéu vé kha niing thanh toan

- H¢ 5b tharh todn agin han

TSLE/Ng ng,fin i 154,40% 140,63%
- Hé 50 thanh toan nhanh:
TELD — Hang ton kho 184,405 140,63%
No nginhan

3, Chi tiéu vé co cdu vin .

- Hé 56 Ngy/Téng tai san sas% | 70eem

- Hé 56 Ng/Von chil sé hivu 184.47% 240.50%

4. Chi tiéu vé khi nang sinh 16

- H§ sb Lo nhugn sau thuéDoanh the thudn | 4 350, S400% |
- Hé 56 Lo nhugn sau thué/Vén chi s& hiry 13.76% 13.04% :
. Hé sb Loi nhufin sau thué/Téng thi sin s i S |
- Hé sb Loi nhugin tir hoat déng kinh | |
doanhDasarh thi thudn . 29,7004 20 B4

- Thu nhip trén cb phin (EPS) | Lss2 | 730

(Ngudn: Bio cdo 1 ¢ an todn tai ehink vé BCTC MBS)
V1. CAC THONG TIN VE CHUNG QUYEN CO BAO DAM
1. Théng tin chung vé chirmg quyén



- Tén chimg quyén:
- Tén (md) chimg khodan co s

- Td chite phit hanh chimg khodin co so:;

- Loal chimg qu:r'én:

- Kiéu thye hién:

- Phwremg thire thire hign chimg quyén:
- Thin han:

- Ngay phat hanh:

- Ngay giao djch cudi clng:
- Ngay dao han:
- T4 12 chuyén dii;

- Gid thyre huén:

- Tai san dam bao thanh todn:

- (Gid chio bin:

- Tong s ligmg chiao ban:

- Téng gi4 trj chio bin:

- Phuomg phap tinh gid chao ban:
Cing there Black Scholes:

Gia I thuyet cia chimg quyén mua;

C

Chimg quyén CSTBOIMBS2ICE

STB

Ngéin hing Thuong mai 8 phin S3i Gon
Thuong Tin

Mua

Chau Au

Thanh todn tién

4 thing

Ngay phdt hinh chinh xdc s& duge cong
bi tza Ban Thong bio phét hinh tai nghy
phat hanh chimg quy‘én

Trude ngay ddo han 02 ngdy mao dich

4 thing ké tir ngdy phét hanh

3:1 (3 chimg quyén quy déi quyén mua |
ol phi¢u co =0)

9.000 — 42.000 VND/ch phitu (Gid thye
hién chinh xéc s& dugc cong bo tai Ban
Thiéng béo phit hanh tai ngiy phét hinh
chimg quyén).

Tién k¢ qu¥ tai ngan hang lwu kv va tai
san phong ngira mi ro trén tél khodn o
doanh

1.000 - 3.000 VND/chimg quyén (Gia
chiao ban chinh xde & dwpe cong bo tai
Ban Thing bao phat hanh),

4.500.000 chimg quyén

4.500.000.000 - 13.500.000,000 VND

Theo edng thie Black Scholes

_ NS — N )¥e

k
¥in
4o h_;%:} +(r+ —1}T
avT
dy=d, — T
Trong dé:

C: Gid 1§ thuvét cia chimg quﬂ!n MuLa;

N(d, ), N(d;): Xic suit phin phoi chuin tich iy,
X: G1a thye hién coa chimg quyén;

5: Gid chimg Khodn cor 5o ndn tai;



T: Thir gian ¢on lai dén khi ddo han (Tinh theo nim): 13 s6 ngdy ké tir ngiy tinh toén

dén ngay ddo han chimg gayén;

p:Ldl suit phi rii ro (trung binh 13 sult tién g c4 nhin k¥ han | nim cia

Vietcombank, Vietinbank, BIDVY),

a: D bidn ddng git k¥ vong cha chimg khodn co
200%:) _
k: Ty I¢ chug.fén d8i cia chimg quyén

2, Thing tin vé chimg khodn co si

s (dy kien trong khodng tir 30% -

_ Ngin hang Thuomg ma C6 phin

T Cong ty: S3i Gén Thuong Tin

Linh vire hoat djng: MNgdn hang

Thivi diém niém vet lin diu: 12/ 72006

Chi s6 P/E hién tai: 2396

Khii | iao dich binh quédn 12 thing ghn

R % g8 | o 513342 CPingly

Gia déng cira dicu chinh cao nhat 52 tuin: | 33.800 VNB

Gid déng cira di¢u chinh thip nhit 52 twin: 14 650 VNB

Dao ding binh quéin gid cd phiéu 12 thing gin

S 43,02%
nhat (%)
Ngudn: Fiinpro, STB{ Cidp nhdp ngdy 30/ 1/2021)
K&t qua hoat ding kinh doanh: {dom vi: triéu VND)
| Chi tiéu Nam 2019 Vim 2020 % ting gidm

Tong gia trj thi sin 453.581.057 492.516.029 B5E%
Vin chis st hite 26.741.640 28.956.242 £,28%
Thu nhép 13 thudn 0,180,688 11.526.554 25,55%
Thué va céc khodn phai ndp 934.024 1.287.627 37,86%
Loi nhudn trude thud 3.216.746 1,330,280 3,81%
Lo nhudn sau thué 2,454 864 2,681,608 9,250

(Negudn: BCTC STR)

Cic chi s6 tai chinh cia td chire phat hinh chimg khodn co s

Cie chi tiéu Nim 2019 Nim 2020 Ghi chi
1. Chi tidu vé co cdu von
- Hé 50 NovTéng tai sin 0,94 0,54
- Hé 56 Ng/VOSH 15,96 16,01




2, Chi tiéu vé kha nang sinh I i

- HE 56 Lod nhudn saw thué/Doanh thy 1677% im0

thudn .

- Hé 86 Lot nhudn sau theé/ VOSH ihe oty

- Hé s Lo nhudn san lhuf:-"]"ﬁug i san Uit 0,54%
- = L

- Thu nhp trén ci phin (EPS) e | -

(Newon: BCIC STR)

(*) MBS cam ket khing phdi la nguedt co lién quan véi 16 chire phat hanh chime khodn oo sd

3.

MBS ding ky chao bin va phin phii chimg quyén:

Céc moc thi gian MBS dy kién quy dinh cho dot phit hinh:

Giai doan chuan bi va hoan thinh ndp hd so dang ki chio bin cho UBCK: MBS thuc
hién ndp hb so theo ké hoach ciia UBCKNN
Sau khi UBCK cip Gidy chimg nhan (GCN) chio ban, ede théng tin chi tiét vé dot
¢hio bin s& duge quy dinh tai Théng bao phit hanh chimg quyén duye cong bb trén
website cia MBS, Tinh tir thiri diém nhén dwoc GCN, MBS thue hién cic ndi dung
SO
* Trong 24h lim vige:
¥ Thyc hién CBTT khi nhin duge Gidy chimg nhén chao hén,
* Trong 03 ngay lam viéce:
¥ Thye hién cing bd Ban cdo bach 4 dwoe chip thuin & Ban théng bio
phat hanh trén trang thong tin dién tir cha SGDCK va cia MBS.
v Thire hign k¥ qui 44m bao thanh todn cho NHLK (BIDV) cy thé:
50 tién ky quff (Holic chimg chi tién gir): Thue hién ky qui tai NHLK,
trong sudt théd gian ¢ hiéu lye cia chimg quyén v dim bao duy tri 16i
thiéu 50% gid tri chimg quyén d3 phat harh, cam két khing diing dé cim
cb, thé chip, Tam tai san dam béo cho cic nghia vo khic. ..
L Thire hién ky Hop déng bdo dam thanh toan tai NHLE vi gin cho
UBCK 01 ban gie trong vimg 24h ké tir khi ky két Hop déng dim bio vii
NHLE.
Sau khi d3 hodn tat viée ky qu¥ tai NHLK vi dim bao viée edng b diy di Ban cio
bach di duge UBCKNN chip thuin dé NDT dugc khai thac diy di thong tin, 1 chirc
phat hinh =2 thire hién thing bio chio ban chimg quyén trén website, Céc thi e vé
céng bo théng tin, thire hién ndp k¥ qui MBS cam két tudn tha ding theo théng tu
107/2016/TT-BTC.

NPT ding kv mua chirng quyén & MBS ding k¥ lro k¥ va dang ky Niém vét:
. NPT ding kv mua chimg quyén

Chinh sich dang ky mua chimg quyén [FO

o Ty 1é ndp tien dang ky mua chimg quyén‘. | 00%% gid tri dang kv mua

o Khoi luomg dang k¥ mua téi thiéu: 100 CW/lin ding k¥

o Khoi luomg ding kv mua 16i da: Quy dinh cu thé trong Théng bédo chao ban Chimg
quyen

s Bude khoi hoomg: 100 CW




Hinh thite phin phi: Phin phéi theo hinh thire FIFO, cdc KH eb nhu cdu mua thye

hién ding kv, hé thong MBS s& kiém tra han mirc sb _Lul:mg CW phit hinh con lai, va

dirng tiép nhin ding ki mua ki s& lieomg phit hinh hét,

Hinh thire KH cd the ding kv mua: Mua online trén hé I.h-ﬁng Stock 24 haode L lodn

by mang lum CN/PGD coa MBS,

Hé so KH cin cé dé thuc hign ding k¥ mua ddi vai hinh thirc ding k¥ mua tai quiy

(KH dang ky mua trén hé théng trire tuyén s& kv theo hinh thire Hop déng dién tLr]l

s Gidy cung GE;:I' thing tin 43t mua Chimg qu_'.-'r:n (theo mau MBS cung mp tai
qué}r."trén websile).

* Hop dong mua bin chimg quyén ¢d bio dam (theo miu MBS cung cip tai
qué:,r.-'trén wehsite).

o CMTNDVCCCD/CMON/CMS0Q con higu lye theo quy dinh cta phap ludt

» Cung ::ép s0 TK ding ky luu ky v cac thing tin khic dé MBS lam thi tee dang ky
Juu ki VSD dé giao dich chimg quyén sau khi dwge niém veét trén thi moomeg.

Sau khi khach hing ding kv mua thinh cOng, MBS s& thic hign théng bdo kél qua sb

hremg chimg qu}'én MNBET mua thanh cing qua SMS/Emazil/dién thogi o6 ghi fm. ..

Tai khodn quan 1y ticn mua chimg quven cia NBT, NBT cb the nop tién trire IJEp VAD

tai khodn dudi day;

o S8 Thi khoan: 122.10.00.191529.3

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

» Mo tai NH: Ngan hang Thuong mai cb phin BYiu tw vi Phat trién Viégt Nam- Chi
nhinh Ha Thanh,

o Nai dung: (Vi du) Nguyén Vin A, CMTND 012020853, nop tién mua S.000CW,
ME X0 Brot XX

4.2. MBS thye hién ding ky hru ki v ding k3§ niém vit

5.

i,

Trong vong 03 ny,a}' lim viée spu khi hoan thanh phin phéi, MBS thire hign béo cio
UBCKNN vé két qua dot phin phii.

Déng thiri, MBS cam két 1dp cic hb so dé ding ki huu ky chimg quyén tai Trung tam
I ky chimg khodn va hé so ding kv niém vét chimg quyvén tai SGD chimg khodn
theo dung thivi gian quy dinh d& NDT o6 thé kip thin giao dich wén sin niém Ve,

Thue hién chimg qu}'én

Trieome hop thank todn bdng tién khi ddo han chimg quén
Téi thidu 15 ngay lam viée trnde ngdy dio han cia chimg quyén, MBS gid hé so dén
SGDCK de hﬁ}: niém yet todn b chimg quyvén vi thyre hién thanh todn cho ngurin sy
hitu chim 5 quyén,
Chim nhit 07 ngiy lam vige trirde ngay ding ky cudi ciing, MBS giri ho so thing bao
thue hién chimg guvén div 40, hop 1& dén VSD,
Trong vémg 01 ngdy 1am viée ké tir ngay VSD nhin dirge hd so hop 18 tir MBS, VSD
giri Thing bao vé vige chot danh sdch dd thire hién chimg quyén cho cac thanh vién,
MBS c6 trich nhi¢m thuc hién ddi chiéu danh sich véi VSD vé sb ligu lién quan dén
phin b cdc quven va lod ich cha nhi dau tr,
MBS dém bao chim nhit 02 ngay lim viée trude ngiy thanh todn, MBS chuyén di sé
tien an thanh todn vio tai khodn do VSD chi dinh ¢& kip thid thanh todn cho nha diu
tur vao ngdy thanh todn.



- 54 tién thanh todn cho mdt don vi chimg quyén mua 14 sb tién thanh todn khi gia thank
todn lém hom gid thyre ]'m:n. dm;n: tinh theo cing thire [{Gm thanh todn — Gid thire
hén) Ty 1§ chuyr:n dii]. 54 tién tharh todn rong 12 sd tién thanh todn gidam trir cée chi
phi thyre hién quyén (thué thu nhip vi cic chi phi khic néu cd).

- Trwimg hop nha o te khong dat lénh thue hién chimng quyén, chimg quyeén cb i (in-
the-money) duoe tr ddng thee hidn theo phuomg thie thanh todn bftng tién vao nEay
ddo han.

b, Ciie bién phap xe Iy trong treemg hap té chirc phat hank mat kha ndng thanh togn,
- Céc nghia vu v nhi diu tu ndm gitt chimg quyén s& duge thanh todn qua cdc kénh
nhar sau;
« Dung 6 tién ky quf cia cong ty phat hanh tai Ngian hang luu ky.
s  Dung tin sin (ching khodn co Ez'l-"tién] phing ngira ru ro 33 dupe phong toa
Trung tam luru ky chimg khodn Vigt Nam (VSD).

Tn.mng_ hop khéng di thi san dé IJ'la.nh todn thye hign chimg quyén, vide pidi quyét

quyén lgi cho ngwén sor hiru chimg quyén thue hign theo quy dinh phip Tudt lién quan

ap dung ddi véri chil no cd bao dim mit phin,

- Trong truimg hep t6 chire phat hanh phi sin, mét hodn toan kha ndng thanh lodn, nghia
v v nhi déu tr ndm gilt chimg quyén s2 duge thanh todn qua quy trich thanh 17 ti
san theo quy dinh cia phip lujt (Khodn 3 — Diéu 15 - Théng tr 1072016/ TT-BTC).

6.  Quyén cua ngwii so hiru chimg quyén
Quyén cita ngudi si hira chimg quyén bao gim;

- Quyen duge thanh todn bng tien hodic chuyén giao chimg khodan co sér theo difa kién
va phuong thire do MBS quy dinh trong Bin céo bach cla timg dert phdt hinh va theo
quy dinh chia phap Judt ¢b lién quan;

- Quyén durrc thanh todn bang tién khi chimg guyén bj hiy niém yét theo quy dinh cia
phip ludt. Trong trimg hop chimg quyén bi hity niém vét do t& chire phét hinh dinh
chi, tam ngimg hoat déng; hop nhat, sip nhip, mai thé, pha san hodc bj thu hoi Gidy
phep thanh lip vi hoat ddng; khi bi phat hién hé so ding kv chio ban chimg quyén cd
nhitng thing tin sai léch, bo s6t ndi dung quan trong cé the anh hurdng i quvét dink
dhu tir vh gdy thiét hal cho nhi dhu tr; do chimg khodn co s& bj hily niém vét; hode
khéng thé xéc dinh duoc chi s6 chimg khodn vi cic nguyén nhin bat kha khing 43
dugre quy dinh 1o tai bi nguyén tic vé xdc dinh chi sb; hoge do 56 Giao dich Chimg
khodn xét thay cin thiét 42 bao vé quyen loi cia nha diu tu, gid thanh todn chimg
guyén cho nguin si hiru chimg guyén s 1& gia duoe dinh gia theo cong thic Black
Scholes. Trong edng thire djnh gia ching quyvén, cde tham s6 duore xde djnh nhu sau:

» (1d chimg khodn co s¢ (5) & duge tinh la binh quén gid dong cira diéu chinh cL‘la
chimg khné.n cor 80 trong nam (05) ngay 5.-,151-:1 dzch lién trudre ngay hiy nigm vét
chimg quyvén, khing bao gom ngay hiy niém yét chimg quyeén,

o L3 sufit phi rii ro duge tinh 14 trung binh 13 sodt tidn gﬂr: ch nhan ki han 1 nim
ciia Vietcombank, Vietinhank, BIDV tai thid diém hiy niém yét chimg quyén,

s D bién ding gid cia chimg khodn co s (o) duoe tinh 1d do bién dong gid trong
qua khir 1 nm gan nhit cia chimg khoan cor sor tinh tir ngay hiy niém vét chimg
quyen.

+ Thisi gian con lai 161 ngéy dao han 14 thoi gian con lai ké tir ngay hiy niém yét
chimg quyen dén ngay dao han chimg quyén,



1.

- Quvén duge chuyén nhirgmg, tang cho, thira ké, cim cb, vay mirgn trong cde quan hé

dén sy theo guy dinh cia phip ludt hién hanh;

Quyén duge wa tién thanh todn trong trudmg hop MBS by gias thé hodc phi san theo
quy dinh cla phap lugt, Tn-mg 1m€mg hop khong i tii sin de 1]1|m31 todn thwe hign
chimg quyén, viéc giai quyét quyén lod cho ngudd st hite chimg quyen tl-u,n. hién theo
guy dinh phap ludt lign quan ip dung d6i vér chib ng ¢b dam bao mit phin;

Céc quyén khic theo quy dinh ¢ua phip ludt.

Ditu chinh chimg quy én

MBS s ditu chinh chimg quyén trong cie trutmg hop sau: Gia chﬂ:ug ]-:hmn o 53 by
diéu chinh do 16 chirc phit hinh chimg khotn eo siv chia co tire bing tién mit, phat
hinh ¢b phigu dé tré cih tire, phit hanh cb phiéu 98 tang vén of phan tir ngudn vin chi
s¢r hivu, phét hinh cb phigu méi.
Caich thite didu chinh gid thue hign va t 1é chuyén 88i chimg quyén khi chimg khodn
cor 50 ¢d sy kifn doanh nghiép nhur sau:

e Thisi didm thye hién didu chinh: Ngay giao dich khong huéng quyén cha tii san

ol s,

Ty 1é chuyén dm mén duge 1am tron t6d 4 chir s6 thip phin, ga thye hién mei

threre 1im tron dén hang chue.

Gid thuc hién moi va Ty 18 chuyén d6i mai theo cic sy ki¢n doanh nghiép nhu

G

+ Doanh nghigp tra cé tire hing tién;

+ Doanh nghiép tra cf tire blng cb phiéy, thuimg cb phidy;

+ Quyén mua cb phidu phat hanh thém (trong trutmg hop gid phat hanh thip hon
thi gia chimg khoan co s0);

Gia thyc hién méi = Gia thue hién b x (Gid tham chiéu diéu chinh cia thi sin co

sn'Gid ﬂ-ﬁng clra U 1Al sdn cor s¢r lién trirde ngay giao dich khing hirdmg quyén).

Ty 1& chuyén dbi mai = Ty 1§ chuyén dbi el = (Gia tham chiéu dicu chinh cia tii

shn co 80YCGild dong eura cda L san co 80 lign trroc ngay giao dich khing huimg

guyen).

Viée {11'.%_1.1 chinh ¥hic s& cin oif theo quyét dinh diéu chinh cia Sé& Giao dich Chimg
khodn, 10 chite phat hinh & thue hién diéu chinh.

Céic khodn thué, 1¢ phi, gid dich vu tir vige giao dich hojic thwe hifn ching quyén.

Ciic khodn phi, 1€ phi giao dl-ch Chimg quyén o6 bao dim dLr-;;rc niém yet va glao dich
nhir chimg khoan co so. Nha dau to khi giao dich chimg quyén cb bao dam phii 1l cac
khoan phi giao dich theo bidu phi giso dich cia MBS quy dinh timg thé ky.

. Thué TNCN phai chiu khi giao dich chimg quy &én: Theo thing bao st 1468/ BTC-CST
Triedmg hop trude ngdy dao han, nha dehu tie chuyén nhiegme chimg quvén

Do chimg quvén ¢ hio dam duoc giso dich twong tir nhu chimg khodn co s nén khi

chuyén nhuong chimg quyén co bao dam thi thu nhip tr chuvén nhgmg chimg quyén s& dp
dung thue voi chuyen nhugng chimg khodn, duge xéc dinh biang ga tn chuyén nhireng chimg
quyén ob bao dam timg ln nhin véi thué sudt 0,1%. Trong dé:

Gid trj chuyén nhuong chimg qu}En ¢d bao dim timg lin la gid khop lénh chimg quyén

trén Sé giao dich chimg khodn nhén s6 lugng chime quyén.



~ Vidy: Nhi dfiu tir mua 100 chimg quyén mua cb thi sin co sir 14 cb phidu cia Cong ty
€6 phan ABC (ABC) véi gid 1.600 VNB/chimg quyén, t¥ 1¢ chuyén déi 13 2:1, gié thue hién
1a 28.900 VNB.

- Néu nhi déu tu bin chimg quyén mua tai mirc gid 2.000 VNB/chimng quyen thi s6 thus
phii ndp 12 2.000 x 100 x 0,1% = 200 VND.

b Trwdng hop triecc ngdy ddo han, chimg guvén bi hiy niém vét

Thu nhip tir chuyén nhugmg chimg quyen duge xdc dinh bing gid trj chuyén nhugmg
chirmg quyen cé bao dim timg lin nhin véd thué sudt 0,1%

Theo quy dinh tai diem a, b, ¢ khodn 1 Diéu 9 Théng tw s& 1072016/ TT-BTC ngiy
2%/06/2016 cha B Tai chink hutmg diin chio ban va giao dich chimg quyén cé béo dam thi
gia chuyen nhuong chimg quyen b bao dim 1a:

- Gid mua lai theo mirc gid thi tnrémg ca 16 chire phat hinh théng qua hoat déng tao lip
thi treémg nhin vai s& chimg quvén (nade ngdy hity nigém vét 6 hidu lre); hodc

- Gié thanh todn chimg quyén do 16 chire phit hanh cing bb nhén s6 lrgmg chimg quyén
(sau npdy hiy mém yét ed higu lyc).

Gid thanh todn cia chimg quyén theo quy dinh tai khoan 3 Didu 9 Théng tr s
1072006 TT-BTC

Vi du: Vi gia thiét tuomg tr tai vi dy néu trén:

- Néu chimg quyén bi hily niém yét va 1 chire phit hanh cong bé gid thanh todn chimg
quyén 1a 2.000 VND/chimg quyén thi s8 thué phai nip 12 2.000 x 100 % 0.1% = 200 VND.

e.  Taf thot diém nha diu ter thiee hién quyén

Da hién hinh méi quy dinh due thye hign quvén chuyén giso bing tidn nén thin didm
phit sinh thu nhip 14 thid diém nha diu tr thye hién quyén. Tai thér diém thyc hién quyén
chuyén giao bang tién, thu nhip cia nhi diu tr ap dung mic thué sudt 0,1% trén gid tri
chuyen nhugng chimg quyén co bao dim timg lin. Trong 45, gié trf chuvén nhuong chimg
quym:f?:n cd bao diam tﬂl‘]{:g IiE?:L bing gid thanh toan cia chimg khodn co s& nhin (56 hugmg chimg
quvén chia ty 1€ chuvén din)

Gia :lw.ﬂh todn coa chimg khodn cor si do 86 giao dich chimg khodn cong b theo quy
dinh tai Biéu 14 Théng tw 56 1072016/ TT-BTC

Vi du: Vol pid thiét tremg ty tai vi dy néu trén, gid thanh todn cha tai san co st (ABC)
do S& giao dich chimg khodn cing bi tai thii diém thire hign quyén 14 32.500 déng/ch phidu,

56 thué nha diu nr phai nép khi thue hién quyén 1&:

32500 x (100 : 2) x 0,1% = 1.625 VNB
4. Hogt djng tao lip thi truimg

Nhiim dam béo thanh khodn cho eéc chimg quyén dang lru hinh, MBS ¢6 nghia vu tao
lip thy tremg cho cie chimg quyén do MBS phit hinh, cu thé
@ Nghia vuyét gid tao idp thi tragmg

MBS tham gia dit lénh tao lip thi traimg trong ving (05) phit ké tir khi o6 mdt trong

chc s vige sau diy xdy ra:

- Chi ed 1§nh bén mua hodc bén bdn chimg qu*_uf—‘:n,'

- Khing cb 1énh bén mua v bén ban chimg quyén;

- Ty 1 chénh 1&ch s trén thi tromg virgt qua 5%. Ty 1§ chéch léch gma la ty 1é phan

trém cia (gid chao bdn thap nhit - gid chao mua cao nhat)'gié chio mua cao nhit,

Khi tham gia diit 1énh, MBS cam két tuan thi:

i



- Khdi luong mbi 1énh toi thiéu 14 100 chimg quyén;
- Logi lgnh sir dyng 18 lgnh gdn han;
- (ii4 dat lénh dam bao khing vugt ty 1§ chénh léch gia 3%
- Truémg hop khong co lénh mua v lgnh ban chimg quyén, MBS s tién hanh yét gis
hai chiéu (45t ca lénh chao mua va 1énh chio bin);
- Théi gian thn tai cia Jénh trén hé théng giao dich t& thifu 12 mot (01) phit.
b, Mifn triv mghfa vu vét gid tao Idp thi triedmg
Trong cée trudémg hop sau, MBS khing phai thye hién hoat ddng tao lap thi trudmg:
- Dot khop 1énh dinh ki xdc dinh gis mé clm, nim (05) phit dau sau khi két thic dn
khap lénh dinh k¥ xéc dinh gid mé cira va dot khép lénh dinh kv xéc dinh gia dong i,
- Tai s&n co socla chimg guyen bi tam ngimg giao dich;
Khi gia 19 thuvét cia chimg quyvén dugc tinh theo cdng thire néw 1ai ban co bach
clia MBS nhd hom hodc biang 10 dﬁng:
- S lugmg chimg quyén trén tii khoan tao 13p thi tnrémg khéng ddp {mg s liremg i
thicu 100 chimg quyen, MBS duoc mién dat 1énh bin;
Khi chua ef chimg quyén nao duge lwu hanh (truémg hop MBS chua ban duwge
chimg quyén néo cho nhi ddu or), MBS duge mién dat lénh mua;
- Truimg hep thue hién hiy niém yét chimg quyén, MBS duge mien dt |énh bén;
- Gid chimg quyeu ting kich trin (du mus tran] MBS duqn: mién dit 1énh ban hodc
Gid chimg quyen gdm kich sén (du bdn san), MBS duge mién dit 1énh mua;
- Gi4 chitng khodn co sé ting kich trin (dw mua trin), MBS duwge midn dit lénh ban
d6i wii chimg quyén mua;
- Gid chimg khodn co 30 giam kich san (du bin san), MBS duge mién 43t 1énh mua
At v Lhtmg quy&n Mua;
- Chimg qu:.?:n dang & trang thai oo 18 tr 30%% trd 1én (W chimg qu].-'én mua dang cf gid
chimg khodn co sé ¢ao hon 30% so véi gia thue hién), MBS dugce mién dit lénh bin;
- Trong mudd bén (14) ngay trirée khi chirmg quyén déo han;
- Khi xay ra cdc sir kién bit kha khdng nhu thién tai, hoa hoan, chién tranh...;
- Céc tnémg hop khac duge S0 Giao dich Chimg khoan ap dung sau khi co v kién
chiip thudn eia Uy ban Chimg khodn Nha nude,
VIL. QUAN TRI RUI RO CHUNG QUYEN CO BAO DAM
1. Quy trinh quan tr] ri ro
- Viée phat hanh chimg qu:.-lén ¢o bao dam tan MBS tudn tha theo Nghj qu}ét Pai hii
dén,g el dong.
- Hoi ddomg guan trj dinh hudmg chinh sar:h va chién huoe quén trj rai ro; phé duvét han
mire; phirong dn pha; hinh chimg quyén ob bdo dam, cic gidi han phéng ngira rif ro
Vil giam 58l vIGC trién khai fuan i ri o irén toan h§ 1hﬁng
- Ban diéu hanh xay dimg hé thong quy trinh tic nghifp, quy trinh quén trj M ro hogt
ding phat hanh chimg quyf:n ¢t hao ddm, Phin cong trach nhiégm va giam sdt thye
hién dam bao tuin thd guy dinh v& hoat dong phat hanh, hoat dong phong ngira rii ro
va hoat dong tao Hp thy tieomg vin chimg quyén.
- MBS thire hién phat hanh chimg qu};rn trong givi han von kha dung, thire hién kv qui
dim bao thanh todn tai ngin hang lou kv toi thidu 50% ma t dv kien chio ban vi
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thire hign hoat ding phing ngira rii ro bing chimg khodn co s hoge chimg quyén co
cung chimg khodn cor 56 theo ding quy dinh.

~ Quy trinh quin tri ni 1o chimg quyen c6 bao dam bao pdm cie bude:

« Burdc 1: Liya l:hl;:uu v thim dinh chimg khodn cor s, thim dinh phueng dn phat
hanh chimg quyvén;
* Bude 2: Xay dymg phueng én phing ngira rii ro véi chimg quyén;
*  Buoc 3. Gidm st va thye hién phuong n phong ngira ndi ro 8am bao kha ning
thanh todn tp ngay déo han chimg quvén.
2. Phuwng dn phing ngira rai ro dy kién (Mye dich phang ngira riid ro.Phrong in
phong ngira rii ro ting quat)
2.1. Muye dich phing ngira rai ro:
Dé dim bao kha ning thanh todn cho ngutn s& hitu chimg quyén, han ché mat cich
hi¢u qua nhimg ton thit do ri ro gy ra.
2.2. To chire thye hign phing ngira rii ro:
Ban difu hanh:

- Chi dao xiy dyng hE thing quy trinh téc nghiép, quy trinh quan tr rii ro hoat dong
phét hinh chimg quyén ¢ bao dam. Phin cong trach nhiém vi gikm sat thyre hign dam
bio tuin thi quy dinh veé hoat ding phit hanh, hoat ding phéng ngira rii ro vi hogat
dong tao 1ip thi tretmg vii chimg quyén,

Phing kitm sodt nji bi:
Thwe hién kiém tra va gidm sit hoat ding phit hinh chimg quyén, hoat dang phong
ngira riti ro, hogt ding tao 1ap thi trrimg va thanh toan theo ding quy trinh tic nghiép,
quy trinh quan trj nli 1o cta Cong ty.

Phing quan tri roi ro:

- La div mbi tiép nhén, nhin dién, do lrimg, dénh gid cic mi ro tiém dn co thé XAy ra
trong viée phat hanh chimg quyén cb bio dim;

- Tham mwu cho Ban Tong giim_dli&'HBQT ciac bién phap ngin chin, phéng ngia vi
xtr |y rii ro thanh todn, giam thiéw toi da thiét hai cho MBS va dam bao tharh todn cho

nha déu tir
Nhin s tai bj phin trye tiép gidm st hoat déng phong ngira rii ro cho chimg
quyén:
Loai CCHN Kinh doanh | $6 ndm kinh
Hop va tén Vi tri o 3 3
y 113 chug e Ching khoin nghiém
N BCescn Churng chi phin tich tii
L& Thi Hai Yén Chuyén vién P. QTRR chinh bac 2 [CFA leve] 2) 5 nim

2.3, Nguyén tic thue hién ting quat
- Hoat dong phong ngta rii ro deoc thie hién trén tai khoan tu doanh cha MBS,
- Chimg khoan phong ngira rai ro:
- L‘mng khoin cor s ciia chimg quyen: MBS dp dung phur.mg phap ]J-Imng ngira
i o trung hoa delta: cling vai viée phit hanh chimg quwn MBS =8 -e:lcru.g thir

thire hién cde giao dich mua ban chimg khodn cer sé 38 gifr cho vj thé cia MBS
14 trung hoa delta khi gia chimg khodn cor s thay 46i.

o  Chimg quy‘rf'n cilia cde to chire khie cd eling chimg khoén oo so.
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- Vi the phong ngira rii ro
P=Deltax Ol k

Trong do:

» P: 36 lugng chimg khodn co s& dy kifn ndm gir 8¢ phong ngira riai ro cho chimg
quyen.

o O6 88 luong chimg quyén dang hra hanh cia don phat hanh.

sk T¥ 1& chuyén &5 cia chimg quvén.

o Delta: Hé sb phong ngira rii ro delta, 13 gia tr thay d&i ciia gid chimg quyén img
v mit thay #di trong gia chimg khodn co s&, duge tinh dua trén cong thic
Black Scholes.

Gig trj hé sé delta dwoe tinh todn thea mé hinh Black Scholes nhu sau:

Di vér chimg quyén mua: Delta= Nydl)

Trong d4:

Delta 1a gia tr) delta cia chimg qu:rén mua.

Nid!) 12 xac sufit phin phii chodn tich |y, vai d1 duge xée dinh theo cong thic
Black Scholestal mye V1.1 cia bin cdo bach nay.

- MBS thwe hién phing ngira rai ro thye té hang cic tal sin sau diy: chimg khodn
cor 50 thyre 6 ding cho muc dich phéng ngira nii ro vivholic chimg quyen cd clng
chimg khodn co s do 1o chite khdc phit hinh vihodjc s0 tien di ndp trén tai l_ahnim
tw doanh cia MBS dam bao tuin thi quy dinh cia phip ludt. Cach thie quy doi'xac
dinh vi thé phéng ngla rii ro thire té cia MB:

T = SL CRCS the 6 {pl) + SL CKCS quy d8i tie chibmg quyén o6 clong CECS ciia 16 chibe khdc
pkdt hémk (p2) + 8L CKCE quy doi nr tiém nfip trén i hode fr doamh (p3)

Trong da:

o pl: S lugmg CKCS thire co trén 1 khodn tr doanh cia MBS;

s p2: 86 luemg chimg quyén ¢o cing chimg khodn co s ciia tb chite khic phit
hinh cb lrén tai khoan ty doanh cia MBS chia cho ty 1€ chuyén dti coa ¢himg
quyén do td chire khae phit hinh,

e p3: Gia trj tién ndp vio thi khoan ty doanh ci:a MBS cho mue dich phing ngira
rii o chia cho gid ddng clre chimp khodn co s ta1 ngay tinh toan,

- MBS cam két tufin thi quy dinh cia phap ludt vé viée duy tri chénh I§ch vi thé

phéng ngia ril ro Iy I:Im}'ét vi vj thé phong ngira rii ro thye té.
VIIL CAC DOI TAC LIEN QUAN BEN DUT CHAO BAN

Negan hang luu ky:

- Ngiin hing Throng mai el phin Biiu tu v phat trién Vit Nam - BIDV {#)

- Pja chi: Thap BIDV, st 74 Thy Nhujm, phuimg Triin Hung Pao, quan Hoan

Kiém, thanh phé ITa Nji, Viét Nam
(%} MBS cam kit khdng phdi nguedi ed lién quan voi Ngdn hdng leu ki
IX. XUNGDBOT LOITICH

Chiing 16 va cie chng ty con. chi nhianh cua chung 161 tham g vao mit loat cac hoat

dimg ngin hing, diu tr, mdi gioi, quan Iy quy, bao hiém rii ro, daw ts, cic hoat ddng khic va

o6 thé o cac thong tin guan trong vé Cong ty, chimg khodn co s hodc phét hinh, cdp nhat
cic bdo cdo nghién ciru vé Cong ty, chimg khodn co s&. Cac hoat dong, théng tin, cac bao cao
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nghién ciu nbr viy od the lign quan hofic anh huimg dén Cong ty, chimg khodn cor s vi o
the gy ra nhimg hiu qua bét lgi cho nha ddu tu hode tao ra mx thuan quyén lgi lign quan
dén vige phit hinh chimg quyén. Chiing t&i khéng co nghfa vu efng bé nhimg thong tin nhy
vily va co the phit hinh bao cao nghién ciru, tham gia vao bit k¥ hoat dong nao nhe vy ma
khéng lién quan dén viéc phét hanh chimg quvén,
X. CAMEKET
Ching t6i cam két chin trich nhiém hoan todn vé tinh chinh xdc. trung thuc cia ndi
dung thong tin va che thi lidu dinh kém trong bin cio bach niy.
XL PHULUC
(Gidy phép thanh lip va koat ding ciia 16 chite phdt kank)
(Diéu I§ etia 16 chife phdt hink)
(Bae edo tai chink Hém todn ndm gidn nhdt cia 16 chire phat hank)
{Cac it lidu lién quan khdc)
Hi Ngi, Ngay - thang Lnam 2021
DAIDIEN TO CHUC PHAT HANH
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XAC NHAN CUA NGAN HANG LUU KY

Chiing 16i xdc nhin thue hién viée luu k¥, gidm sit 14i san do 16 chive phét hanh chimg quyén
kv qu¥ dé bao dam thanh todn cho cac chimg quj.rén di phat hanh theo ding céc nghia v
iréch nhiém cla Ngan hing lwu k¥ thé hién trong Théng tr 107 v& Huéng din dhio bén vé
giap dich chimg quvén cé bio dnm‘uh"ﬁ?w"
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