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NOI DUNG BAN CAO BACH

I.  CACNHAN TO RUI RO
1. Rii ro chung

Nha ddu tir cn doc bdn cdo bach niy vi cde thi lidu kém theo d8 nim vimg che ndi
dung elia chimg quyén cé bao ddm, ede ri ro di kém véi vige diu tu vio chimg quyén ¢d bdo
dam, déng thixi ddnh gid sir phd hop cia khoan diu tir vio san phim chimg quyén cd bao dim
viri mue tidu diu or va tinh hink tii chinh ciia minh. Nha dbu tu duoe khu:.-t&n nghj tham khéo
che chuvén vién tr viin thi chinh, méi gidi chimg khodn hofic chuyén vién phin tich d& niim
vitng vé cch thite diu tr vio sin phim chimg quyén c6 bio dam ndy.

Chimg guyén c6 bio ddm 13 san phim ciu tric phéi sinh, ¢ tinh chit phite tap va khong
phil hop voi cdc nhi dédu tir thidu kinh nghiém. Chiing t5i khéng khuyén khich nhi dau tw
tham gia ddu tir khi chira hide 13 san phim vi chira sBn sing chilp nhiin cic rii ro du tu duge
trinh bay duwdi diy.

Ching t5i khong cam kiét thyre hién dide tra, nghién eiu lién quan i té chire phat hinh
chimg khodn co s, Ngwo a0 hitu chimg quym khing nén hidu sy phit hanh chimg qu).rén
nhir mét khuyén nghj cita ching 61 lién quan téi chimg khodn oo sd, Ngoai ra, nguetn 84 hitu
nén hru ¥ ring céc cing ty hodic tb chire ¢ chimg khodn co sé hofic cde t6 chire lién quan
khiic khong tham gia vao soan thdo bin cho bach ndy,

1.1, R ro lién quan dén t6 chive phat himh chimg quyén

Rili ro tir giao dich cita 6 chibc phat hénh: TS chire phét hanh luén b thé mua lai
chimg quyén trén thi trirdmg va cic chimg quyén ndy b thé duge ndm git hodic bj hiy hodic
ban lai. T4 clure phit hanh cé thé thie hién cédec giao dich deé phing ngla rii ro va giao dich
niy o thé dnh hudmg dén gid chimg quyén.

Riii ro thanh todn: Nhiv ddu tr cln luw § ring trong qud trinh phit hanh chimg quyén,
mic dit nhimg tiéu chudn khit khe vé kha nang thanh todn phdi luén duge chip hinh béd 1
chirc phat hanh, Iuén ton tai mi ro t0 chire phét hinh bj mét kha niing thanh todn va khing the
thyre hién quyen cho nha diu tw. Trong trutmg hgrp to chire phat hinh mét khé nfing thanh todn
hofic khéng di tai san dé thanh todn thye hién chimg quyén, viéo giai quj,nét quyén lgi cho
nguin st hitu chirng quyén duge thire hién theo quy dinh phép ludt lién quan.

Riii ro ching quyén bi hity niém pét:Trong tnrémg hop th chire phit hinh bi dinh chi,
tam ngimg hoat ddng, hgp nhit, sop nhdp, giai thé, phd sin hode bj thu héi Gidy phép thinh
ldp vi hoat déng, chimg quyén s& bj hity niém yét. Do b thn tai rhi ro chimg quyén bi hiy
trudre npdy ddo han,

Rili ro tir viéc thiee hién s i chit ciia 16 chike phit hédnh: Ngudi sd hitu chimg quyén
nén luu ¥ thng ching 161 cé quyén ty chit trong ce hogt ding kinh doanh phit hop véi didu
khodn trong Ban céo bach nay va cd thé anh huimg dén gid chimg quyén, Trong cie s kién
bj mua lai hodic thay d¢di ciu triic doanh nghiép lign quan 16 quyén loi cia ngedi so hit
chimg quyén, chitng 1 ¢6 quyén lya chon cic hogt dgng lién quan t6i chimg quyén mi ching
16i cho ring phit hop. Nigwdi sér hitu khang 6 quyén buge ching tai thye hién cdc hogt ding
lién quan toi gjan djch hofic thyre hign qu}rén cha chimg quyén- Té chire phét hinh cam két &
dura ra cée quyét dinh mang tinh cfin trong. Néu cic bén lign quan dén che nghm v v 1
chitc phat hanh khong thé diam bdo duge cde nghia vy cia minh thi diu nay co thé anh hutmg
dén két qua hoat dong lién quan i chitmg quyén,

Reii ro do médu thudn quya.’zrt Igi; T chire phat hanh tham gia vao nhidu hoat ding khic
nhau ¢ thé gy ra miu thufin quyén loi vai ngwdi st hiv, TS chire phét hank khéng o6 nghia
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vy cong bb théng tin lién quan 161 cée hogt ding giao dich, tw vin, thye hién quyén, miu
thufin quyén lgi, T6 chirc phit hinh luén c6 thé phat hanh va niém yét cic chimg quyén khéc
cé kh niing dnh huémg dén gid chimg quyén.

Ruii ro bdo mét théng tin: T chite phét hanh cam két cb ging hét sire d& dim bio SIF
bio mét cia théng tin khich hang, tuy nhién t6 chirc phat hanh khéng cam két ¢6 thé cung cfip
syt bito mit hodn todn d6i véi cde thing tin ndy.

1.2, Rii ro lién quan dén sin phiim chimg quyén

Rild o ddu tie chung: ngwin sé hitu nén o kién thirc vé phirong phép dinh gié cia chimg
quyén vk chi nén giao dich sau khi d2 xem xét cln trong. Chimg quyén I3 sin phim phis hop
véi nha diu i hiu 16 vé che rii o va céc cor ché gid lién quan, Mot khodn ddu tw vio chimg
quyén khing tirong dwong véi mit khoan diu tir vio 131 sdn co 3¢, Mac di I nhudn cia mdt
khoén ddu tir vio chimg quyén lign quan mét thidt ti thay d6i trong gif ciha tai sin co s, ST
thay doi cia chimg quyén dbi voi su thay dfi gia thi san co sir o6 thé khong tueng duong,
Bén by cao cla chimg quyén cb nghia ring ngui st hita s& o6 rii ro ddu tr ceo hon so vai
dfin or eling gid trj véo thi sin co s,

Rii vo do théi gian ddo han cia chimg quyén: Do chimg quyén cd thivi gian déo han
nén gid cia chimg quyén b thé bj giam khi dén pgin ngiy déo han cia chimg quyén vi mire
gidm gid ny o6 thé s& kha lon. Neu nhi diu tir ndm gilt ching quyén dén ngiy déo han vi gid
thanh todn nhé hon hofic bing gid thye hign quyén thi gid cia chimg quyén s& bing khing,
khi db nhd ddu te 58 chju mdt khodn 18 hﬁng diing =6 tidn 41 bd ra 48 mua chimg qu}%ﬂ. Vi
vy, trdie khi quyét dinh diu tir viio chitg quyén, nha diu tr edn nghién el k§ xu thé bidn
dgng gid eta chimg khodn cor sé trong khodng thér gian con higu e cha chimg quyén,

Ruli ro vé gid: Riti ro v gid 14 rivi ro do sy thay 481 gid cda chimg quyén. Sur thay déi gis
cita chimg quyén phy thude vio nhibu yéu th nhir gid cia chimg khodn co 8o, mic dé bidn
ding gia chimg khodn cor sy, thoi gian con hiu lye cia chimg quyén, 18i suft, ¢d tic cla
chimg khodn co s,... Trong d6, yéu td quan trong nhét chinh 14 gid etia chimg khodn co s,
Ngodi ra, gid cia chimg quyen con phy thudie viio yéu t6 cung clu cia thi tnrimg vé chimg
quyén. Mic dit td chire phat hanh thuéng phat hinh khéi hrong chimg quyén theo khéi lugng
dd ding k¢ véi Uy ban Chimg khodn Nha nuée, tuy nhién, t8 chire phat hanh vin cé thé ting
khi lugmg eung img chimg quyén thing qua phuong thire phit hinh bé sung chimg quyén
mién 14 han mirc phat hinh chimg quyén d6 chua vugt qua han mirc phét hanh tdi da theo quy
dinh ciia Uy ban Chimg khodn Nhi mrde. Vige phét hinh thém niy o6 thé dnh huing dén gis
ciia chimng qu:ﬁEn.

Riii ro st tink dén bdy: Dy tw vao chimg quyén chi lién quan dén su thay déi gis cia
chimg khodn ccor siér chit khang phéi ddu tw tege tiép vilo chimg khodn co sé&, do dé nha diu tur
duge hudng lgi tir tinh chit don by cia chimg quyén khi ¢6 thé nhin duge todn b sy thay
dbi gid eha chimg khodn co s& trong khi chi phéi bo ra mét phiin chir khing phai todn b gié
clia chimg khodn co sé. Neodi ra, i 1€ thay ddi gia clia chimg quyén trén thi treimg cé thé ldm
hom tf 1§ thay d6i gid cia chimg khodn co sér, vi vily nhi ddu tr e6 thé 161 nhidu hon hodc 15
nhiéu hon so véi vide diu tr trire tidp vo chimg khofn cor sé,

Riii ro thanh khodn: |& riii ro xdy ra khi nha du tr khong thé bén chimg quyén & mire
gié mong mudn do thi trrimg thiéu thanh khoan d6i véi chimg quyén dé, Thanh khodn cia
chimg quyén phy thuic vio cung ciu thi treimg vi hidu qua hoat ddng cia td chire tao lip thi
trudmg. Mgc di td chive phit hanh cam két s& thye hidn cde ofing the tao Iip thi truimg va
cung clip thanh khodn cho thi treimg chimg quyén, t3 chite phdt hinh khong eam két thi
triremg giao dich eila chimg quyén s sii ding,



Qu;vﬁn lori sthat ddw e Wha diin b sé hiio chirng qu;-'én khing c6 quyén loi nhur cb ding
s hitu chimg khodn co &, bao gdm ahing khdng gidi han quyén tham dy Bai héi déng cb
déng, nhin cb tire, quyén mua cb phitu phit hinh thém, hoiic cde quyén khic phét sinh tiy
chimg khodn co sd,

Rili vo khi liea chon chimg quyén I cring cif phing ngiea vl ro: Gﬁ chimg quyén luﬁn
o thé thay a8 nguge voi k¥ vong cia nhi diu tr s hitu chimg quyén, do do chimg quyén
khéing dam bao s& ludn 14 mdt cdng ey phidng ngia rii ro hidu qua cho nha diu tr sér hite
chimg quyén.

Luew y v thué

Theo Cing vin 1468/BTC-CST cia B§ Thi chinh vé chinh séch thué ddi véi chimg
qu:..rm co bdo dam, trong trudmg hop trinde ngdy ddo han, nha dau tr chuyén nhuymg chimg
quyén thi thu nhip tir chuyén nhu':,mg -..hung quyén s dp dung thué 46i vii chuydn nhm;nug
chimg khodn, dwge xic dinh bing gid chuyén nhwgng chimg qu-_l.-'én ch bdo dim timg lin nhén
(x) v thué auﬁt 0,1% (Trong dé gid chuyén nhugng chimg quyén cd bio dam timg 1in 14 gia
khip lEnh chimg qu}rén trén S& giao dich chimg khodn nhiin (x) sb lwgng chirng qu}-'én}-

Mt khie, trong truimg hop nha diu tr thye hién quyén tai ngay ddo han, tai thid diém
thyre hién quyen chuyén giso bing l.i-én, thu nhdp cia nha diu tr dp dyng mbe thué sufit 0,1%
trén gid chuyén nhugng chimg quyén cb bio ddm timg Iﬁn (Trong @6, gid chuyén nhugmg
chimg quj.'éu] c6 bio dim ting lin bing gia thanh todn cda chimg khodn co siv nhin (x) (8
lugmg chimg quyén chia (1) che Ty 1§ chuyén dbi)),

Truimg hop nhi ddu o nfim gite chimg quyén cb bao dam va thye hign quyén tai ngly
ddo hgn, thud phét sinh &8 cao hon nhidu ln so wéi vide -:huyén nhugng chimg quyén trude
ngzhy ddo han (vi dy minh hoa tad Muc VL8.2), trong mdt s8 trudmg hop o6 thé lim nhi dau
bj 18 khi thué phat sinh nhiéu hon loi ich nhin duge tir chimg quyén, khi 86 T chirc phat
hinh 52 cb quyén truy thu thué d8i vai nhi diu tv nim it chimg quyén tai ngdy ddo han.

1.3, Rl ro lign quan &én chimg khodn co si

Mot 56 sir kidn xdy ra (bao gbm vi khing gidi han vige phat hinh quyen, phat hinh cd
phidu thuémg hodie phén phiti tién bii Cong ty, chia nhé hodc hop nhdt chimg khodn co st
hodic sy kién t8i cu tric dnh hudng t Cong ty) cd thé diin dén vige ching tdi phai didu chinh
céic diéu khoén cia chimg quyén. Tuy nhién, ching t6i khing c6 nghTe vu phai didu chinh cic
diéu khodn vi didu kién cia chimg quyén cho mgi sy kién lién quan t&i chimg khodn cor sé.
Bilt ki sir diéu chinh hofic cde quydt dinh khéng diéu chinh déu 58 cd tic djng tdi gid trf cha
chimg qu}'ém Vige didu chinh ::hfl'ng quyén s& drgre thire hidn theo quy dinh phép lujt. Ngodi
ra, mt sd syt kidn xdy ra (hw ghm chimg khodn co sé bi hiy niém y8t hodic tam ngimg giao
dich) din dén viée chimg quyén bj hiy niém yét hode tam ngimg giao dich theo quy dinh cia
phép luft.

2. Rairo dje thi lién quan téi t6 chive phit hinh chimg quyén
2.1. Riii ro v hogt ding cung cip dich vy méi gidi

Hoat déng mdi gidi 14 mang kinh doanh duge MBS tdp trung trong yéu, diy 1 méng
hoat ddng mang lat vi thé cho edng ty chimg khodn nén ludn dige MBS dat ra myc tiéu vé thi
phén & nhém din ddu thi tridmg, Pi kém v mye tiéu kinh doanh cao, MBS nhin thie diy
cfing 14 mang kinh doanh tiém fn cdc i ro 16n, trong d6 cde rii ro trong yiu nhir rii ro dao
dire rlghé nghiép, mi ro sai sot, nhém l&n khi thye hién giso djch cia khéch hang, ..

Bé han ché vi gidm thiéu tdi da cfc nii ro trong hogt ding ndy, Cong ty xfy dyng hi
thong quy trinh, quy dinh kidm sodt chiit che, tit ci cde nghigp vu déu drge kiém sodt hai cip;
ting cwimg dua cong nghé hoa vio quin trj hoat ding @& gidm thidu yéu tb sai sbt cla con

5

Sl b

T |

i

Em WS

sy



nguin; nhiin sy thufic hopt ding méi giti duge tuyén chon, khio sdt dénh vi dito tao thidmg
xuvén dé nfing cao trinh d6 vi nhin thire ri ro.

Mt khie, cdng ty b hi thing kidm soft ddc lip bao gom quén tr rii ro, kim sodt i
b, ban kiém sodt duge duy tri hogt djing dénh gig dge 13p, khich quan va lidn tuc 1én cic
chirong trink rh sodt lufin phién nhim phit hign kip théd v ngin chiin cdc sir kidn rii ro phit
sinh gy thiét hai cho cing ty.
2.2. Rii ro trong hoat djng twr vin khich hang

Nhém han ché cic il ro cé thé phét sinh lign quan dén tinh chinh xde v hidu qui cla
dich vy tw vin, tinh kip thiv ciia théng tin cung efp cho khich hing va dnh hwémg ciia trinh 43
chuyén mon trong chét lugng tu vin, MBS tip trung ngudn lue 1én cho d&i ngi Nghien cir
witi nhén sy gidd, trinh 4§ chuyén mén cao duge dio tao trong vi ngodi mrde, ning cao tinh ki
ludit nghiém ngit vé dao dite nghé nghiép.

2.3. Riil ro vé hi try tdi chinh cho khich hing (riti ro thanh tedn)

Boi véi MBS dily 12 méng hoat dgng dem lai ngun doanh thu chiém t§ trong 1ém nhumg
cling la mang hoat ding tiém An riii ro lém nhét

MBS dif xdy dyng mt b may quéan trj trén co st 1y lufn chit ché va b ring dé pidm
thidu riii ro t4i chinh cho ci MBS vi khiich hing. Danh muc cho vay cia MBS duge thim
dinh thea bé tigu chi chufn mue trén co sé nén ting L yéu 6 thanh khodn ctia cb phidu v gia
trj cor bin doanh nghip cia cb phicu do,

2.4, Rii ro vé thanh khoin

By 14 rai o nghiém trong dbi wii efng ty chimg khodn, xudt phét tir viée Céng ty bi
thiéu hyt sé dir tién trén tai khodn/mét khi ning thanh khodn dé thanh todn cho céc giao dich
phit sinh trong ngy nhu thanh todn bi trit véi Trung thm leu k¢ Vigt Nam, thanh todn cée
nghfa vy dén han clia cng ty chimg khodn ddi vai dbi tie, co quan ban nginh... Rii ro ndy eb
thé din dén nguy co cong ty chimg khodn bj dinh chi hoat déng kinh doanh lim anh hurimng
dén cde khich hing dang o6 tii khoan giso dich tai cing ty.

MBS dic bigt chi trong dén logi mii ro nay d& ddm bdo khong phét sinh sy kidn rii 1o
mét thanh khodn. B¢ kidm sodt dige logi hinh ri ro ndy, MBS xdy dyng mét hé thing kidm
sodt ngudn vin chit ché nhim phiin bi vén higu qué, khéng d& xdy ra tinh trang mét cin dbi
von; da dang d6i tée huy ding von cho cong ty 48 MBS chi ding vé& ngubn vin; xdy dyng hé
thing dénh pié cée chi tidu an todn ti chinh trong 86 dua ra cde odp canh bdo a8 xir 1y kip
thért; thire hién cdng tic trich 18p dy phong cho e kich bén xéu xéy ra.

2.5, Rii ro thj trwimg

Tai théd diém hi¢n tai, Cong ty Cd phiin Chimg khodn MB dang thire hién vige diu tu
chirng khodn niém vét vi chira niém _'r‘é[ b;ﬁng nguin vin chi sé hitu cia ciing ty. Do dd, bidn
déng gid chimg khodn ndi riéng va bifn ddng cia thi truémg chimg khodn ndi chung s& 1a i
ro anh hudmg trire tidp toi két qua kinh doanh hing nim ciia Cong ty.,

B2 hgn ché i ro niy, Ban linh dao 48 thyc hién ké hoaeh kinh doanh da dang hia danh
mie diu tir, ddng thid Céng ty ciing o6 ddi ngil chuyén vién nghién ciru phin tich, ddnh gig
trudie khi thire hign dfu ur. M3t khéc, Céng ty luén tién hinh trich 1ép cdc khodn dy phong
gidm gid chimg khoan mft cich diy di, theo ding quy dinh cia phip lujt. Bidu nay da gigp
MBS tiin dyng dirge cdie co hii chia thj trudmg ahiim ning cao hiéu qua diu or.

2.6, Riii ro vé hp ting cing nghi thing tin



Giao dich cita khich hing qua hé thing trye tuyén chiém ty trong gin nhu todn b khoi
lwgng lénh giace dich ta MBS. Ha ting cOng nghé thing tin ddng vai trd quan trong va nhimg
tidm fin nii ro vé b thing cng nghé théng tin co thé phét sinh nhu,

- Mit kit ndi, gidn doan giao dich ciia khich hing,
- Sai lgch, mit s6 lidu cia khich hing.
- Xim nhip ciia Hacker lam rbi loan hé thiing, khing dim béo vige bao mdt thong tin cia
khach hing, cong ty chirng khodn, !
2.7. Rii ro canh tranh

Hién nay, tinh hinh canh tranh gitta cdc eing ty chimg khodn ngay cang gay wit, dac
biét thi trrdmg ¢6 sy tham gia cba che cong ty chimg khodn lém dén tir Han Quée. Cic eing ty
chimg khodn lién tiép dua ra cic hinh thire dé thu hit khich hang nlur gidm phi giao dich,
tang qué, hi tro khi mé thi khodn mdd, trd thué thu nhip cd nhén tir diu tu chimg khodn cho
tihd dfiu tir...

Véi thm nhin tré thinh cdng ty chimg khoan hang diu trén thi trudmg chimg khodn,
cung chp cde dich vu chimg khodn tht nhit cho khéch hing, Céng ty C6 phin Chimg khodn
MB lufn sing tao va nd lye khang ngimg mang d8n co héi die nr va tang trwdmg tai chinh
cho timg khach hang va clh déng.

2.8. Riil ro nhiin sy

Bhi vii chc cong ty hopt ddng trong linh wire dic thit ddi héi trinh 43 chuyén mdn
nghiép vu cao nhu linh vure chimg khodn thi déi ngi nhin sy 13 yéu t6 canh tranh mang tinh
quyét dinh, Gitka che cdng ty chimg khodn thidmg b xu haémg dich chuyén, thu hit, 161 kéo
nhén vién ciia nhay, o ip lire cho sir én dinh nhiin sy clia Cong ty. 'T‘u;.-' nhidn, w&i chinh sich
déii ngd phit hop, coi trong chién luge phét trién ddo tao, Coing ty tin rtmg ddi ngtl nhan vién
khing chi gijn bé liu dai ma con nghy cing ning cao chit luong hon, lu:p sire cho s phit
trién manh ciia Céng ty trong thin gian tii,
I, NHUNG NGUGI CHIU TRACH NHIEM CHINH POI VU1 NQI DUNG BAN

CAOQ BACH
1.  Ti chirc phit hinh
Ong:Lé Viét Hai Chii tich Hiji déng quan trj
Ong:Trin Hai Ha Thinh vién Héi dbng quin tri/Ting gidm déc
Ong:Nguyén Viin Hoe Ké todn trudmg
Bi: Pham Thj Hoa Trudmg Ban kiém sodt

Chimg 61 dam bdo riing cde thing tin vi sb Héu trong Bin cdo bach nhy 4 chinh xbc,
trung thye v cam kbt chju trich nhigm vé tinh trung thire, chinh xdc ¢ia nhitng thing tin vi
st lidu ndy phil hop véi thye té mé chimg téi duge biét, hofic di dicu tra, thu thip mit cich
hep L.

Ching tii 6 thé cdp nhit holic sira déi bin céo bach ndy trong qué trinh phét hanh
chimg quyén dé dam bao ding cic quy dinh duge ban hinh. Bat k¥ sy cfip nhit bd sung nao
s e oling b thdng tin tai S& Giao djch Chimg khodn.

2. Té chirc bio linh phit hanh: Khing c6
3, Td chirc tw viin: Khing cb
I, CAC KHAINIEM

Chimg quyen cd bio dim {sau diy ol tht 14 chimg quyén) 14 hop dbng gitia nhi diu
tir vi th chire phit hinh chimg quyén duge dinh nghia theo khodn | Didu | Nghi dinh sb
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60/2015/NB-CP ngay 26/06/2015 ciia Chinh phi sira d8i, bd sung mét sd didu cia Nghj dinh
50 58/2012/ND-CP nghy 20/07/2012 clia Chinh phii quy dinh chi tiét vA hudmg din thi hinh
mit 38 didu cia Lugt Chitng khodn v Ludt séa ddi, bd sung mt sb didu cha Ludit Chimng
khodn (sau diy gol tit 14 Nghi dinh s6 60/2015/NB-CP).

Chimg khodn co si 1 chimg khodn duge sir dung lam ti sin oo siv eia chimg quyén,

Té chire phiit hinh chimg khodn co sé 14 th chire phat hanh chimg khodn lim thi sin
o & ciia chimg quﬁm.

Té chire phit himh chimg quyén (sau diy goi 14t 14 t chire phit hanh) 18 cong ty
chimg khodn phit hinh chimg quyén.

Ngin hing hru ky 14 ngin hang thire hign vige luu ky, gidm st tii sin do t4 chire phét
hénh chimg quyen ky quf dé bdo dim thanh todn cho cdc chimg quydn di phit hinh vi khéng
phii 1 ngui eb lién quan ea td chire phat hinh theo quy dinh cia phép luft chimg khodn,

Ngwi si hiru chimg quyén 14 nhi diu tw s hiv chimg gquyén, ddng thév 14 chi niy ¢
béo dim mit phiin clia td chirc phét hinh vi khng phai 14t chire phat hanh chimg quyén.

Chimg quyén kiéu chiu Au la chimg quyén md nguwii sé hitu chimg quyén chi duge
thire hign quyén tai ngiy déo han,

Gid thyre hign 14 mire gid ma ngudi s& hita chimg quyen cd quyén mus ¢é quyén mua
chimg khodn co sir tir th chire phét hanh, hotic duge b chire phdt hinh ding dé xéc dinh
khoan thanh todn cho ngudi s hitu chimg quyén,

T§ 1§ chuyén dbi cho biét sb lugng chimg quyén cdn cb dé quy déi thanh mdt den vi
chimg khodn co so.

Ngay dio han B ngiy cudi cling ma ngwin st hitu chimg quyén duge thie hign chimg
quyen,

Chimg quyén dang leu hinh 1a chimg quyén chira déo han va dang duge nim giit béi
ngwin st hitu chimg quyén,

Chimg quyén chwa lrn hinh 13 chimg quyén di phit hinh nhimg chira duge ¢ hir
b nhit du tr. Chimg quyén chira lun himh duge lvu k trén tai khodn clia th chive phit hanh,

Ching quyén o6 i (ITM) 1i chimg quyén mua c6 gid thye hién thdp hem gid cia
chitng khodn cor s,

Chitng quyén |6 (OTM) 1 chimg quyén mua cd gid thire hign cao hon gid cia chimg
khodn cor sd,

Chimg quyén hia vin (ATM) 1i chimg quyén mua o6 gid thye hién bing gid cia
chimg khodn co sd.

Vj thé mir chimg quyén ela t& chitc phat hinh bao gdm t8t ci cic chimg quyén dang
luu hinh chira dwge thire hign,

Vi thé phong ngira riii ro I thuyét 14 s8 lugng chimg khoan co s dy kién cin phai
niim giit d& phing ngira riti ro cho chimg quydn xic djnh theo phuong dn phing ngira riii o
ciia tb chire phét himh,

Vi the phong ngira rii ro thye té duge xéc dinh bing s lromg chimg khoén co sé
thize ¢6 ding cho mye dich phing ngita rii ro, chimg quyén b clng chimg khodn co sé do t6
chire khéc phét hinh vh sb tién dil ndp twong (mg véi phin chénh lich gitta vi thé phang ngita
riti o 1y thuyét va vi thé phong ngim rdi ro thye té trén thi khodn ty doanh cia t8 chite phat
hénh,

Deltn li gid tri thay dbi cia gid chimg quyén (mg vl mt thay déi trong gid chimg
khodn oo sdr.



Cong thire:
M 48 thay 481 gii chimg quybn

Mive a6 thay &8i gii chimg khodn co sd

Gia thanh todn chimg quyén khi thye hign quyén 1i binh quin gid déng cira ditu
chinh cfia chitng khodn co sir trong ndm (05) nghy giso dich lién tnrte ngiy ddo han, khong
bao gdm ngy déo han,

Ngiy ding k¥ cudi eimg 13 ngiy lim viée thir 2 sau ngiy giao dich cubi ciing tai
SGDCK va 14 ngay déo han chimg quyén trong trwdmg hop thire higén chimg quyén do déo
han.

Delta =

Ngity thanh todn 13 nghy lam vide thir 5 ké tir ngdy dang ki cudi cing.
V. COHQIDAUTU
1. Téng quan vé nén kinh té Vigt Nam

Lin séng thir tu cia dai dich COVID-19 §p dén viio cudi thing 4/2021, khién nhifu hoat
ding kinh té phai gidn doan. GDF kinh t& Viét Nam dat mire ting triimg 5,22% trong quy 4
vit dat 2,58% trong ¢d ndm 2021, Tuy nhién, ting trrdmg kinh té o kha ndng 52 phyc hﬁ:
trong nim 2022 va hoat ddng thuong mai toan cfiu duge cdi thién s hd try cho hoat dong xudt
nhip khin cia Viét Nam, MBS dy phong GDP clia Viét Nam 2022 s8 ting manh tror lai &
milre ﬁ-ﬁ- 5% khi todn b nén kinh té trdé lgi trang thél binh I'.hlmng, '-'11;1: mé cita tré lgd nén
kinh té& ditn ra thuéin lgi cho phép cac doanh nghi¢p va nha may bit kip san hegng bi mit va ti
I& tiém chiing ting theo ki hogch,

Lam phdt trong ndm 2021 & mire 1,84% nhdr chinh sich 3 khda chi ddng, kip thixd,
chinh séch tidn t& linh hoat, dﬂng bd va chng tic didu hinh mdt ¢f miit hing ﬂlif‘ yén nhjp
nhiang nén lagm phat nim 2021 dw;c kiém soat & mive thip. Nam 2022 lamn phit dir kién ting
cao do tinh trang thify hing héa, the nghin chufi cung tmg, trong khi nhu clu sn xuft va g
diing tiing manh khi hoat ddng kinh 1 ndi lai khién ngudn cung chia theo kip nhu ciu din
denlamph.ﬁttﬁug.ﬂénaalﬂldﬁ ﬁpluunhml@mphatnhﬁpkh&urﬂtlunhm n kinh & Vigt
Nam con phu thudc nhmu vio diu vio nhip kchan. Tuy nhién, néu diéu himh vi md hop lj.r. dic
biét 1a lm:m soat cung tién & mire vim phéi, CPI ndm 2022 di: cao hon ném nay nhung vin co
khi niing kiém sodt dunti 4%.

Dyr kién chinh séch tidn 1 s& tifp e duge thye hign gitip ndd Iong véi mit bing 14 subt
duy tri thip nhur hign tai 4& hd trg ngn kinh t& khi lam phat vin dang & mirc thip nén Vi
Nam edn nhidu dir dia a8 ktém ché lam phat. Nhiv tai khi dﬂnng nén kmh té tir thang 10, ting
trudmg tin dung dugc ting the guy 4, voi mire ting tnwimg xdp xi g&n 14% trong néim 2021,
L& suft cho vay s tiép tue gidm, tuy nhién 18 sudt tién giri 5@ khé duy tri & mic thip nhu
hidn tai va dy kién s& ting ey lai trong nim 2022 trong boi cdnh nhu clu huy ddng vin ting
d'-,rn trén tin dung ting, dp lpe lam phét trong nim 2022 va s canh tranh tir cic kénh diu tl.r
hap din nhr bat dong san va chfmg khodn. Dnr L:l.é:n trong nim 2022, nhu cau tin dyng sé ticp
tue & mire cao khodng 13%, dwge ho try tir vige kiém sodt djch b¢nh, nhu céi tidu ding va san
xuiit kinh doanh ting cao trd lai.

2. Thij trwomg tiai chinh Viét Nam va co hii @i tw

VN Index d& duy tri da thng tich cye trong néim 2021 vd chinh thire vt mée 1,500
diém viio ngiy 25/11/2021, mic di trii qua hai lin séng dich Covid-19 nghiém trong tai thév
didm cudi thing 01/2021 vi thing 05/2021, Nhin chung, dong tién vin lién tyc do vio thi
trutmg, cho thiy nhi diu tr viin co nidm tin nhit dinh vao trién vong thi truémg chimg khodn
Vidt Nem véd k¥ vong dich bénh 88 dupc khing ché va kinh té diin hbi phuc san 86, Trong
nam 2021, khoi ngoai duy tri xu hudmg bén rong chi dao, vii ﬂéng gid hin ring trén cd 3 san
dat 54.928 ty dbng trén ci 3 sin, ting gdp 3.6 n so v thog khdi legmg bén rong cia nhi
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diu tw nuére ngodi trong nim 2020, Trung binh mdi tufn, khoi ngoai biin rong 1,144 ty dbng.
Khoi ngogi chi mua réng trong thing 04 va thing 07, tuong myg v6i thii didm VN Index vut
céc mie 1,200 v 1.400 didm. Tuy nhién, xu hiémg bén rong dy kién s2 thay 4 trong nim
2022 trong bdi cénh nén kinh té Vigt Nam duge mo cira tro lai, tj 18 bao phit vacine teén
75% ting din sb - nguding cao so voi thé gidi, Ddng thiv, trong thin gian ghn day, thi truimg
chimg khoén Viét Nam chufdn bj chio dén thém mit qui diu tr dén tir Pai Loan (Trong
Quoc) I3 qui Jih Sun Vietnam Opportunity Fund (JSV Fund). JSV Fund da tién hanh IPO tir
ngay 10/1/2022 véi 56 vin huy ding wée tinh khoang 6 ty Dai ¢ (twong fmg 5.000 ti ddng).

Thj tririmpg chimg khodn phdi sinh ghi nhin sy ting trivémg 16t trong ndim 2021, Déi véi
thi trwimg giao dich hop dbng twong lai VN30, gid tr giao djch trung binh mdi phién nim
2021 dat 26.553 tj ddng, ting 106% so voi niim 2020, Thanh khoén thi trdmg gino dich hop
ding trong lai tang manh nhdt trong giai doan tir thing 6 tii du thing 8, roi vio nhip didu
chinh eila chi 56 VN30 tir mire dinh lich sir 1,560 diém v& dursi mire 1,400 didm va tich 1oy
trong 2 thédng, Thanh khodn thi triémg chimg quyén tiép tue nér rf trong ndm 2021, Cu thé, gld
tri giao dich trung binh mbi phién dd fing lén mitc 74.4 t7 ddng, cao glp 3,5 lin so i nim
2020.

Trong bili canh nhwr vy, thi treémg chimg khodn nhin chung vin s& 12 mit kénh dhu e
hﬁp dfin - nhiit 1 v cdc nha dhu tu cé nhan. Di kv vong ddng vin tir efic nha déu tur nfi vin
cb sy ting trwémg nhit dinh trong nim 2022 nhung phiin ndo ¢4 s& bit hio himg hon so véi
niim 2021, béi mit bing gid cb phidu & piai dogn hién tai nhin chung 48 dree diy lén mic
ca hom khi nhiu so voi thivi diém din nam 2021 va sy phue hdi chung cia nén kinh # ciing
mé ra thém nhimg lua chon du tu khic cho nguin vén nhan r8i. Trong nd lye dat duge vi thé
thi truimg méi nii, che sing kién ciia Vigt Nam nhim ning eao tinh minh bach cia thi truimg
chimg khodn s& thu hit nhifu déng vén diu tu ra nude ngodd hom, Thi trudmg chimg khodn
Viét Nam b thé & vi trf thudin lyi d& duge ning hang 1én trang thai mdi ndi sém nhit vaoe nam
2022 hodic mudn nhit vio nim 2025, Theo wde tinh cia ching t6i, viée Viét Nam dua vao Chi
s FTSE EM s@ thu bt it nhét 355 wigu USD déng von thy déng mrde ngodi, theo ty trong
cia thj trdmg s€ vio khodng 0,36% —0,41%. Trong khi d6, viéc Viét Nam duge dia viie Chi
st MSCI EM ¢ thé thu hit it nhét 327 triéu USD dong viin thu ding nude ngodi, vi ti trong
ciia thi tridmg di kidn vio khodng 0,69% —0,78%.

3. Co hji ddu tw vio chimg quyén cb bio dim

Biau tr véo chimg quyén ob bdo ddm (CW), nha diu tir cb thé duge hdmg mét sb loi
ich nhur sau:

Tde ding don bdy: Vi chi phi ban dhu mua CW chi biing mét phin nhd so véi diu tr
vAo thi gdn co ed, nha ddu tr di co thé st hite CW ma viin c6 thé thu duge 1oi nhudn nhe ki
vong néu diu tr viio thi sén co sd. Hon thé, CW odn 6 tic déng ddn biy, nghfa Ta chi mét
thay d6i nhé vé gid clia i sin oo s cling ob thé dn dén sy thay ddi 16m hon vé gid coa CW
vi vi the mire thu nhilp dat duge s8 1on hen, Nguoe lai, mot sy sut gidm vé gid cia tai sin co
8¢ ¢ the din dén sy syt gidm 16m hon vé gid ctia CW, tuy nhién mire thitt hai tdi da cia CW
chi gici han & mirc phi mua CW ban diu. Day 14 co hii cho cde nhi diu tr vid 86 vbn nho cb
thé tiép cfin duge ob phifu cla che cbng ty tt trén thi trémg. The ding don by chinh 14 difm
hip din nhit cia CW.

Lyi whidn khéng han ché, khodn 16 67 da of dinh: Déu tr vio CW cb thé mang lai lgi
nhufn khing han ché trong khi khodn 18 t6i da duge of dinh, d6 chinh 1i khodn chi phi dé
mua CW. Vi dy, trong truémg hop thi truémg difn bidn khang nhir dy dodn, nha dhu tr ¢b thé
bin lai CW @& bt dip chi phi ban ddu hodc nfm git &én khi déo han vi chiu khodn 15 t4i da 13
chi phi mua ban ddu. Ngwge lai khi nim gitr CW efia cde edng ty cé két qua kinh doanh it vi
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duge k¥ vong sE ting tnrdmg trong tuong lai, nha diu tr 58 cd co hdi mua cb phiéu eda edng
ty 6 wéri mire gid thdp va bén lai voi thi gid cao & thir diém thyc hién quyén chon,

Giao dich vi thanh todn dé dang: CW tuy cb diic didém nhir mdt san phim phdi sinh
nhimg duoe giao dich nhir mét logi ¢6 phitu trén sin giao dich cb phiéu. SGDCK ce nude
cd quy dinh bét budc vé thinh vién tao ldp thi trudmg, cd nghia vy it gid hai chidu lién tye,
tao thanh khodn trén thi trirémg, do d6 nha dhu tu co thé mua, bin CW duge d€ dang, Nhi
diu t khong clin phai md tai khodn giao dich khdc dd muabdn CW. Ngodi ra, cde quy dinh
vé thiri gian, phueng thire giao dich, thanh todn... ddu romg tiy nhar cb phidu nén nha dau tr
c6 thé tim hidu san phim va tham gia giso djch mdt cich d& ding v nhanh chéng.

Thém cor ki Iiép ciin ol phieu cho nhé ddu tie nirde ngodi: V& CW, nha dfiu tur nude
ngodi vin cé thé kifm duge lgi nhudn tir vide diu tr vio cing ty cd ki vong ting tnedmg mi
khong nhit thidt phai nfm gitt cb phiéa va trér thimh co ding ciia cong ty da, qua dé nhi i
b e mgodi s& khong bi gidi han vé sé ligng o phifu mua vao nhur khi diu fr vao ef phidu
COF 567,

V. THONG TIN VE TO CHUC PHAT HANH CHUNG QUYEN CO BAO PAM
1.  Cde théng tin chung vé th ehire phit hiimh chimg quyén cé bio dim
@ Tém tit qud trinh hinh thinh va phat trién MBS:

Puge thinh 1ap tir thing 5 nam 2000 biri Ngin hing TMCP Quin d0i (MB), Cang ty
Cd phin Chimg khodn MB (tién thén 13 Céng ty C& phin Chimg khodin Thing Long) 1a mdt
trong & céng ty chimg khodn dau tién tai Vit Nam. Sau 20 ndm khéng ngimg phat tridn,
MBS di twd thanh mét trong nhimg cdng ty chimg khoan hing diu trén thj trisdmyg chimg
khoén Vigt Nam.

Trong quéi trinh phét trién, MBS dd ¢ nhiimg déng gép khéng nhé cho sy phat trién
cho nginh chimg khoan ndi riéng vi thi tradmg tai chinh néi chung. Trong hai nim lién tidp
2009 vi 2010, MBS ¢8 vuon lén din diu thi phin méi gidi tai cd hai sé giao dich: 8¢ Giao
djch Chimg khodn Ha N§i va 5& Giao dich Chimg khodin TP, HCM vi lién tyc dimg trong
Top 10 thi phin tai ca hai S&. Dde bidt, nim 2013 dénh diu rm';t bwrde nodt trong lich si
phat trién cia MBS, D6 12 vige hop nhit véi Cong ty CO phin Chimg khodn VIT thanh
Cong ty hop nhit véi @n gol 14 Cong ty Cl phiin Chimg khodn MB (MBS). Ngiy
09/12/2013, Cong ty sau hep nhit di duge Uy ban Chimg khoin Nhi mude eip phép hogt
diing, ddnh déu sy thinh cing cia thuong vy hop nhit cing ty chimg khoan diu tién trén thi
trudmg, néng cao vj thé cia MBS trén thi truémg chimg khodn trong nude, Tiép e phét hoy
thé manh va nd lge khing nglng, nim 2015, MBS d& lot vao Top 5 cing ty chimg khodan
dimg dfiu thi p'l'.ﬁn mdi gidr tai cA hat sé. Thing 3 nfim 2016, MBS chinh thire niém vit ¢
phidu trén sin HNX. Véi mye tidu phit iién bén vimg, vuon thm ra thi tnrimg quéc €, Nim
2018, MBS vinh dy nhén 2 gidi thuémg danh gid dinh cho Cang ty Quan 1y ddu tw 16t nhit
Viét Nam va Djch vy Ngin hang dau tur tot nhit Viét Nam ndm 2018 do Tap chi uy tin
World Finance binh chon. Nam 2019, MBS tiép tyc gt hai thinh cong voi sén phim Ching
quyén cé bio ddm vi vinh dy nhin Gidi thuémg Céng ty phat hinh chimg quyén tit nhit
Vigt Nam do tap chi québc té uy tin International Finance binh chon.

Vi thé manh 14 cdng ty thinh vién cla Ngin hing TMCP Quén d3i, duge MB hi trg
manh mé vé nhidu mit tir nhéin sw, 134 chinh, cing nghg... MBS dil lién tye vuom lén dat cic
mébe phat trién méi ci vé quy md va nghidp vy Vén dléu 1& chia Cdng ty tinh dén thid didm
hién tai 14 1.643.310.840,000 dbng, trong do cb dong 16m nhit 13 Ngin hang TMCP Quéin ddi
(MB), chigm 81,94% von diku 1§ ciia MBS,

Hién nay, MBS tip trung phdt trifn cdc mang hoat ddng kinh doanh chinh;
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- Djch vy chimg khodn: dinh cho khach hing ¢ nhdn va khich hing té chirc (1CS)

- Dich vy Ngén hang diu tr

- Kinh doanh trdi phiéy

_ Mang!u?i chi nhinh va cic phing giao dich ciia MBS d8 duge mé ring va hogt dong

¢ higu qua tai nhicu thinh phé trong diém. MBS d& thu hit va phit tridn duge mt doi nai
nhin syt néing djng trong dé eb hing trim chuyén gia phin tich va chuyén vién quan hé khich
hing ¢4 nhn v 16 chire dirge dao tao bai ban, cd tr eich dao dirc tht, khéng ngimg phin dfu
dé cung cdp dich vy vt cdc gidi phép kinh doanh cho khach hang vési syt cin trong, chuyén
nghiép v trdch nhiém cao nhét.

Cie mile sy kifn quan trong
..i. .:- ﬁﬁtt ..ﬁﬁ.__._f.,..-_q_.}p:.-. \.___b_.ii ._:,“. = __.__. T :...,, I

Kot twong Chl b So Gisodich 02

Nim 2021 | o Tangvén diéu 1¢ 1én hon 2.676 ty ding

Ciac thinh tich 48 dat daye
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Trong qué trinh hoat ddng, MBS did c6 nhimg budc phét trién ngoan mye vii nhiing
l;hém]l liﬂh tigu bidu nhur;
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Nam 2020

- CTCK di c6 thinh tich d6ng gdp cho sir phat trien cia Hiep hoi Kinh,
doanh chitng khodn Vil Nem gial dopn 20152018~~~ | ||
@@f:ﬂmﬁﬁﬁ “&mﬂmﬂjﬁtﬂﬁw#ﬁ#&ﬂwm
e T e LRl = g L iy
inh vi 6 b ton ot o hanh toin gino

o s it 5018 BRI R
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ibu bifu tsi HNK vi HOSE.

* Gidi thudmg "Coing ty chimg Khosn duge khich hing hai Iong nhit” ndm

2020 tai dién dén Financial Service Awards (F8A)

* Gidy khen cita Chi tich UBCKNN: Céng ty di o6 nhiing déng gop cho sy
phat triin cla SGDCK TpHCM vé TTCK Viét Nam giai dogn 2015 —
2020 =

» Biing khen clia B§ truémg B Tai chinh cho; %guﬁnﬂﬂ:pﬁﬁhchﬁngﬂmm
MB dii c6 nihiéu thanh tich dong gép cho sir phat tridn ciia thi trimg chimg
khodn Vigt Nam giai dogn 2018 - 2019

* Doanh nghigp niém yét tiéu bidu trén HNX ndm 2019 - 2020

Qui trinh ting vin

Von diéu ¢ ban du cia Cng ty C5 phiin Chimg khodn MB theo Gidly phép thinh Lip
va hogt déng sd 116/GP-UBCK do Uy ban Chimg khodn Nhi nude cip nghy 09/12/2013 {sau
khi hop nhit gitta Céng ty C6 phin Chimg khodn MB vi Cong ty C3 phiin Chimg khoén VIT)
I 621.242.800,000 ding.

Ké tir thiri diém hop nhit dén nay, Cong ty d& tréi qua 03 lin tang von didu 18 1
621.242.800,000 dbng 1én 2.676.183.240.000 dlng, cy thé:

Pot 1:

- Ciin et phép 192

Nghj quyet DHDCD bét thuimg nam 2011 sb 03/201 1/TLS/DHPCD-NQ ngiy
09/12/2011;

Nghi quyét BHBCE bit thitmg ndm 2013 s6 02/2013/MBS/DPHBCD-NQ ngiy
26/00/2013;
Bio cdo két qui chuyén déi trii phidu sb 67/2013/MBS-CV nghy 27/12/2013:

Gidly phép di¢u chinh sb 54/GPDC-UBCK ngiy 31/12/2013 do Uy ban Chimg
khodn Nhi nudre cip.

- Win didu 18 trude khi pht hinh: 621.242.800,000 déng

- Win diéu 1¢ sau khi phat hinh: 1.221.242.800.000 déng

- Ménh gid: 10,000 ding/ch phin

- Hinh thire phét hinh: Tréi phiéu chuyén dbi thanh eb phiéu

- Thid

gian han chié chuyén nhugng; Khing

- Bbi twong phét hanh: Ngin hing Thuong mai C6 phén Quin dbi
- Gid chuyén ddi: 10,000 déng/cd phin
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- Téng ménh gid trdi phiéu phat hinh: 600.000.000.000 dong
- Thng ménh gid tréi phidu duge chuyén dii: 600.000.000.000 ding
- Thng sb lugng cb phin duge phin phdi: 60.000.000 ¢b phin
- Théi gian hoan thinh: 25/12/2013
Dyt 2:
- Cln cir phip I
o Nghi quyét DPHPCP thubng nién ndm 2019 s6 01/2018MBS/BHDCE-NQ
ngiy 26/0272019;

s Bio cho két qua chio bén cb phidu ra cong chimg sb 101/2020/MBS-CV ngay
24/03/2019;

- Vin didu 1¢ tredre khi phat hinh: 1.221.242.800.000 dbng
- Vin didu 1€ sau khi phét hanh: 1.643.310.840.000 déng
- Ménh gid: 10,000 dbng/cd phin
- Hinh thire phét hanh;
» Chio bén cho cb déng hign hira: 35,000,000 cb phin
s  Phit hanh cd phidu a8 trd b tire: 12,221,689 e phin
- Tong sb hrgmg cd phifu chio ban dy kién; 47.221.689 b phin
- 86 lugmg cb phidu chio ban thinh cong: 42,206,804 cb phin
- Thixi gian bit diu chio bin: 18/02/2020
- Thiri pian két thie chao bdn: 24/03/2020
Pyt 3:
- Ciin ol phip 1¥:
e Nghi quyét DPHDECD thutmg nién nim 2021 s 01/2021/MBS/BHPCD-NQ
ngay 10V0472021;

s Bio céo két qua chio bén cb phidu ra cng ching s6 238/2021/MBS-CV ngiy
18/6/2021;

- Vén dido 1@ trade khi phat hanh: 1.643.310,840.000 ddng
- Viin diku 1& sau khi phat himh: 2.676,183.240,000 ddng
- Ménh gid: 10.000 dong/ed phin
- Hinh thirc phat hénh:
» Chéao bin b phifu ra cing ching: 70.423.512 ¢b phin
» Phét hinh cf phifu dé trd cd tire: 24.647.652 e phin
o  Chao hin cd phidu cho ein b cdng nhin vién: 8,216,076 ¢d phin
- Ting s0 Ivgng cb phifu chio bén dyr kién: 103.287.817 cb phin
- 86 lowgmg cd phiéu chio bin thinh céng: 103.287.240 cb phén
- Thivi gian bit diu chao bin: 21/05/2021
- Thivi gian két thiic chie bn: 17/06/2021
4  Co ciin bj may quin Iy cia cong ty.
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Cde Chi nhdnh

#  Corciin td chire chng ty
Mang lirdi cia cdng ty

B

%  Danh sich ¢§ déng nim gif tir 5% trér 1én vin cf phin cia cong ty vi nhimg ngurivi
ef lién quan; Danh sich ¢b ddng séng lip va ti 1§ ¢b phiin nim giir,

Béng 1: Danh sdch cff ddng ném gift tir trén 5% vén ob phin tai thii didm 24/01/2022
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Mgin hing TMCP Quén dbi
Ngwoi dai dién theo phap | 100083873 212.552,127 | 79,42%
hugt: Ong L& Hitu Bike - o T
Chit tich HDOT
MNewdi dai dién phﬁn von;
B230]  Thing
Long 1, S6 I
R Dai I§ Thang
Ong Lé Viér Hai WITO7S0T 56308 Faike s 535.170 0,207448%
Hba, Cdu Gidy,
Ha Noi
Tép thé Bai hoe
Kink ¢ Qudc
Ong Trdn Hai Ha 012168414 | Dan,  Déng| 1.311.576 | 0,490002%
Tm, Hai Bi
Trieng, Ha Ngi
Tingepng i)

%  Danh sich nhimg cing ty me¢ v céng ty con clia tb chive phat himh, nhimg cdng ty
ma th chire phit hanh dang ndm giir quyén kiém sodt hojic ¢ phén chi phii, nhing
edng ty nim quyén kiém sodt hojic ¢b phin chi phéi adi véi th chire phit hanh,

- Cdng ty me

Ngiin hing Thwong mai Ch phiin Quéin d§i (MB)
Gifly chimg nhiin doanh nghigp s 0100283873 do S& Ké hoach va Bru tu TP.Ha
Misi cdp lin diu ngay 30/09/1994,
Tru 56 chinh: 18 L& Van Luong, Trung Hoe, Cau Gidy, HN

B¥ign thogi: (84-4) 6266 1088

Wehbsite: www.mbbank,com.vn

Nginh nghé chinh:

Fax: (84-4) 6266 1080

» Kinh doanh ngin hang theo céc quy dinh ciia Thiéng doc Ngin hing Nha nudc

Viét Nam;

» Cung g sén phéim phéi sinh theo quy dinh cia phip luit;
»  Bgi Iy bio hiém va cdc dich vy lién quan khic theo quy dinh cha phép ludt;
» Kinh doanh trii phifu vi cde gilly tér ¢6 gid khic theo quy dinh cia phép luft;

o Mua bén, gia cing, ché tie ving;
« Hogt ddng trung gian tifn t8 khde:

B v cde nginh nghé kinh doarh b didu kign, Ngin hing chi kinh doanh khi ¢6

(it diéu kién theo guy dijnh cia phip it

+  Vbn gop dang ky cia MB tzi MBS (i ngay 24/03/2020): 1.346.540,260.000
dbng, twong dng 81,94% von didu 18 dang k¥ cha MBS,
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+ Vin gop ding ki ciia MB tgi MBS (tgi nghy 02/07/2021) : 213.130.797.000
dﬁng, twrong tmg 79,64% vin diéy 1¢ thye gdp cia MBS.

+ Cing ty con

Khiing

ch

- Céing ty ma 16 chite niém yét dang niim gitt quydn kidm sodt hode el phdn chi phoi

Khéng

ch

- Céng ty ndm quyén kitm sodt hoge ed phin chi phili ddi woi 1 e niém yér
Ngiin hing Thuong mai C6 phéin Quin d{i (MB)

Noi dung nie p.‘ui‘n 5.1

%  Thing tin Ban di¢u hinh tb chirc phit hinh (co ciu, théng tin t6m tit cie thanh

vién).
Bang 2: Danh sich HPQT, BGD, BKS vi Gidm dbc tai chinh
™ Hovi tin | ety

H{i ding quin trj

1 Lé Vidt Hai Chii tich HBOT

2 Vil Thanh Trung Phé Chi tich HBQT

3 Trin Hai Ha Thitnh vién HDQT

4 Nguyén Minh Hiing Thinh vién HBQT 3

5 Trén Thi Kim Thanh Thinh vién HDQT
Ban Kiém sodit

1 Pham Thij Hoa Trudmg ban kidgm sodt

2 Nguy&n Thi Diép Quiuh Thanh vién BKS

3 Vil Thi Huomg Thanh vién BKS
Ban Ting Gidm dic

1 Triin Hai Ha Téng Giam dic

2 Phimng Thj Thanh Hi Phé Téng Gidm dic

3 L& Thanh Nam Pht Téng Gidm déc

4 Lé Vin Tuéin Thinh vién Ban didu hinh
Giiim dbc Tai chinh

1 Nguyén Kim Chung Giam dbe Tii chinh
K¢ todn tﬁ#ng

1 Neuyén Vin Hoc K& todn trudmg

Su yéu 1§ lich Ban Ting Gidm dbc cong ty
Vi Hg tén Tém tit Iy lich
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Thanh vién Hi
dbng quan tri
kiém Ting
Gidm dfic

Trin Hai Ha

» Trinh d§ hoc viin: Thac s§
o Chite vy dang nim gifr tai cde th chire khdc:
- Thanh vién HPOQT - Cong ty b phin Tén Cang
Hi¢p Phudc.
» CJud trinh cong tac:
- 07/2002 - 9/2003: Cén bj tin dung - Ngin hing VP
Bank
- 09/2003 - 11/2000: Phé Gitm dic Phing Giao
djch. Truémg phing QHKH - Ngiin hang Bdu tur vi
Phit trién Viét Nam
- 11/2009 - 04/2011: Phé GP Khbi KHL va BCTC
Hi sér - Ngin hing TMCP Quén B
- D4/2011- 05/2013: Gidm dbe Chi nhénh Hai Phong
- Ngin hang TMCP Quén )i
- 06/2013 — nay: Tong Gidm dbe - Clng ty CP
Chimg khodén MB
- D4/2014 — nay: Thinh vién H)i dbng quén tri -
Céng ty CP Chimg khodn MB

Phé Tong Gidm
dbe

Phiing Thi
Thanh Ha

o Trinh d% hoc vin: Thae s¥ Quan 1§ chién hroe va
Logistics td chirc
» Jud trinh cong téc:
- 01/2005 - 12/2005: Chuyén vién tdi chinh - Tip
dodn Monoprix & Daily Monop (Phéap)
- 0372006 - 05/2007: Cén b tin dyng - Ngin hang
TMCP Quin ddi
- 05/2007 - 01/2009; Chuyén vién thim dinh - Ngin
hing TMCP Quén ddi
- D1/2009 - 03/2010: Trudng B phin t4i thim dinh
SME - Ngiin hing TMCP Quan ddi
- 03/2010 - 01/2011: Trwong B§ phin t4i tham dinh
KHCN - Ngin hing TMCP Quin d§i
- 01/2011 - 02/2012: Phé phdng ti thim dinh Hi si
- Ngin hang TMCP Quén dii
- /2012 - 06,2013 Truwdmg phong Quan trj mii ro -
Cong ty CP Chimg khoéan MB
- 07/2013- nay: Phé Téng Gidm déc - Céng ty CP
Chimg khodn MB

Phé Téng Gidm
doc

L& Thanh Nam

» Trinh &6 hoe vin: Ci nhiin Quan trj Doanh nghiép
o Chirc vy dang nim gilf tai e t chire khic:
- Thanh vién HPOT - Céng ty of phin Thabe Thi v
Cai Liy
- Thinh vién HPQT dic lip - Cong ty eb phiin Tu
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viin - Thuemg mgi - Dich vy Bia b¢ Hodng Quan
- Phé Chii tich HBOQT - Céng ty ¢ Phin Tu vén vi
Dich vy Thuong mai Gidy Viét

» Qua frinh cing téc:

- 02001 = 12/2007: Chuyén vién QLDA - Cong ty
Ci Phéin Tép Doan Tén Mai

- 2007 - 2011: Phé Téng Gidm Déc - Cong ty Ch
Phin Tir vén Dich vy va Thirong mai Gidy Viét

- 2011 —2013: Gidm Déc didu hanh - Céng ty Cb
Phin Tu viin Dich vy va Throng mai Gidy Viét

= 2011 - nay: Thanh vién HEQT dic lip - Cong ty
C4 Phin Ty viin - Thuemg mai - Djch vig Bja b
Hodng Cudin

= 2013 —nay: Phi Chil tich HDQT - Cong ty Ch
Phiin T vin Dich vy vi Thuong mai Gidy Viét

- 05/2013 - 02/2015: Thanh vién HDQT - Céng ty
Ch Phin DIC 86 4

- 04/2014 —nay: Thinh vién HRBQT - Cang ty Cd
Phin thube tha  Cai Liy

- D4/2013 - 04/2015; Gidm dbc Vin phong Khu vire
Phia Nam - Céng ty CP Chimg khodn MB

- (/2015 —nay: Phé Thng Gidm déc - Céng ty CP
Chimg khodn MB

#  Thing tin v& nhfin sy quin Iy

rii ro lién quan téi hoat dfng phat hanh chimg

quﬁn:
8 ] e | ' '_-Lagjggﬂlﬂﬂﬁjnh-dhaﬂh S8 nam kinh
Chirng chi phan tich tai
L& Thi Hal Yén Chuyén vién P. QTRR chinh bdc 2 (CFA level 2) Snim

2, Che thing tin vé két qua hoat ding cia t& chige phit hanh

2.1. Ting hep tinh hinh hogt ddng ciia céng ty chimg khofin:

Céng ty C6 phén Chimg khodn MB (MBS) tép trung phit trién 3 méng hoat déng kinh
doanh chinh 1a Djch vu chimg khodn , Dich vu ngdn hing dfiu tur, MNgudn von va kinh doanh

triii phiu;

 Dijch vy chimg khodn: MBS cung cfp dich vy tr véin mua, bin cdc lopi chimg khodn
dii niém yét va chua niém yét cho khich hing cd nhén v khich hing t& chire, MBS
luén chit trong viée thu hat nhin t&, diu tr vio cong nghé hién dai va cung eip cho
kchiich hiing nhimg san pham phin tich va b viin diw tr vai chét luong (6t nhét trén thi
truémg, Céc dijch vy chitng khodn cung cé.p- cho KH bao gom:

= Tur viéin ddu tr

- Uy théc quén 1y thi khodn

- Cac dich vu dién tir
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¢  Dijch vy Ngin hing ditu tu: Nhigm vy ciia MBS 14 két noi nhimg co hii st dyung
eiing nhir huy ding von higu qué {Connecting Capital Opporfunities), nhim muyc dich
tao ra gid trj cho khéch hing théng qua nhimg gidi phip tr vin duge tich hop vik
chuyén bidt d&i vdi timg khich hing,

- Tut vin thi chinh doanh nghigp

Tur viin thodi viin, phat hanh, niém yét cd phidu

ECM - ¢b phiin héa, [PO

Tu vin M&A

Tur viin phit hinh tréi phidu

» Ty doanh cia Khid diiu tu:

“ Ty doanh chimg khodn
= Phit hinh chimg qu'_l.-'én o6 dam bdo va thre hién cle nghiép vy lién quan
- Thye hién nghigp vy tr doanh chifmg khodn

% Kinh doanh trdi phiéu;
- Phiin phii sdn phim Tréi phiéu doanh nghigp
- Mai gidi trdi phiu
- Cung cfp djch vy Bai dién nhing ngudi 8¢ hiu Trai phiéo

2.2. Tinh hinh tranh chip/ién tung: khing cé

2.3.  Bao cio két qui hoat djng kinh doanh trong 2 niim gin nhit va lay ké dén quy
gﬁn nhiit:

EaLy {tP:iaE:I: Eaﬁg] {ﬁ?;: E‘IH'JIEEII} y;:'ﬁ;g

TE!IEIE Eid tr] tai sdn 7.015.596 11.047.241 5747

Dowrl tha tr ek bogths | 115850 | 22176 98,80%
Lo ”h“i';n*ﬁ' ﬁ:ﬂ'f“t dong 332.869 712.563 114,07%
Lgi nhugin khic 3.236 23713 632,67%
Leri mhudn tewére thud 336.105 736.275 119,06%
Loi nhugin sau thué 268.705 586.811 118,38%

(Negudn: BCTC MES)

2.4, Cac chimg quyén ma chng ty di phat himh trong nim 2021 vA diiu nim 2022:
Loai Gid phat MNiAm
STT | Tén chimg quyén | M3 €| cjmg | namh phat | :f:l S
quyén | (dbng/ CW) hanh ( o
1 CVIC2102 VIC Mua 1.800 2021 =) 04/06/2021
2 CYHM2103 VHM Mua 1.650 2021 4 040652021
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Logi

Gia phit

MNiim

STT | Tén chimg quydn | "1 O | chimg | hanh phis | K¥hen | Thilgha
oI i iin (@bng CW) hinh (Thing) | d&io han
3 CVPB2102 VPE | Mua 2.800 2021 4 | 04062021
4 CSTB2102 STB | Mua 2.000 2021 4 | 040672021
5 CPNI2103 PN] | Mua 2,900 2021 45 | 18062021
3 CVNM2103 VNM | Mua 1.700 2021 45 | 18/06/2021
7 CFPT2101 FPT | Mua 1.500 2021 s |osi7R2021
g CMWG2103 MWG | Mua 1.900 2021 5 | 0sm7A021
9 CHPG2104 HPG | Mua 1.500 202] 5 | osm7n021
10 CHPG2106 HPG | Mua 4.100 2021 45 | 27/82021
11 CEDH2102 EDH MMua 2. 800 2021 4 13782021
12 CMSN2103 MSN | Mua 3.000 2021 4 13/812021
13 CMWG2105 MWG | Mua 2950 [ 2021 45 | 27mir0zl
14 CSTB2104 STB | Mua 4,000 2021 45 | 2782021
15 CTCRB2104 TCB Mua 2,000 2021 4.5 27/8/2021
16 CTCH2102 TCH | Mua 2,750 2021 4 13/8/2021
17 CVHMZ2105 VHM | Mua 1.500 2021 4 13/8/2021
18 CVPB2104 VFB | Mua 2,500 2021 45 | 27/872021
19 CVRE2104 VRE | Mua 3,000 2021 4 13/8/2021 |
20 CVNM2104 VNM | Mua | .480 2021 5 13/9/2021
71 CFPT2106 FPT | Mua 2,650 2021 45 | 1v12022
22 | CcHPG2112 HPG | Mua 1.900 3021 40 | 2771272021
% CKDH2105 KDH | Mua 2.150 2021 40 | 271272021
24 CSTB2108 5TR Mun 1.820 2021 1.5 121272021
25 CTCB2107 TCB | Mua 1850 2021 4,0 | 271272021
26 CVHM2108 VHM | Mua 1800 2021 40 | 271272021
27 CVNM2110 VNM | Mua 1400 2021 45 | 10/1/2022
24 CVREZ108 VRE | Mua 1,450 2021 40 | 271272021
29 CACB2101 ACB | Mua 2.000 2021 40 | 2112022
0 CTPE2101 TPE | Mua 2,500 2021 4.0 6412022
3 CVIC2110 VIC | Mua 2,430 2021 4,0 6/4/2022
32 CMWG2114 MWG | Mua 2.600 2021 4,0 6412022
33 CVPB2111 VPB Mua 2.300 2021 4.5 210452022
34 CACB2202 ACB | Mua 2.150 2022 4 0/6/2022
35 CFPT2202 FPT | Mua 1.700 2022 45 | 24/6/2022
36 CHDB2202 HDB | Mua 2,220 2022 4 U6/2022
37 CHPG2204 HPG | Mua 1.900 2022 4,5 | 24/6/2022
38 CEDH2202 KEDH Mua 2080 2002 4.5 240602022
39 CSTB2203 STE | Mua 2 680 2022 4 062022
40 CTCB2202 TCB | Mua 2.080 2022 4 062022
a1 CVHM2203 VHM | Mua 1.450 2022 45 | 2462022
42 CVNM2202 | VNM | Mua 1300 2022 | 45 | 24/6f2022
43 CVRE2202 VRE | Mua 2,400 2022 4 96/2022
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3.  Tinh hinh tai chinh:
Nim 2020 Nim 2021 | Y% tdng
Chl tiéw (trif¢u VNB) | (rigu VNB) giim
- Thanh todn cic khoén ng dén han:
(co thank todn ding han va ddy di & 8
i khodn e khdng?)
- Ciic khoan phai ngp theo ludt dinh:
(et theee hin theo ludt dink?) Cé Ca
- Tong du ng vay; (ghi ré ny qud
han, tong di ng bdo ldnh néw cd),
qud han ngdn han, trung han va dai | 2.385.035 7.101.396 197,75%
han, nguyén nhdn ddn dén ng qud
han, kha ndng thu hii)
- Tinh hinh céng ng hién nay: (ting
50 nr phai thu, 1ong 56 ng phai trd)
Céng my phai thu 4.206.060 7.289.950 73,32%
Cang my phai tra 4.955.228 7.635.695 34,05
(Ngudn: BCTC MBS)
4, Ciic chi titu tai chinh chi yéu:
Ciic chi tién Niim 2020 Nim 2021 Ghi chii
1. Chi tiéu vé an todn thi chinh
- Giidh trj vin kha dung (Pon vi: tridu dbng): 1.919.570 3,166,642
- Rl ro (Rai ro thj truémg. nii ro thanh todn,
rii ro hoat ding. mii ro tdng thém) (Pon vi: 532.088 717.881
tridu dbng):
- T¥ 1¢ von kha dyng;: 360,76% 441%,
2. Chi tiéu vé kha niing thanh todn
- Hg s thanh todn ngiin
il 140,63% 158.87%
TSLE/Ng ngfin han
- Hé b thanh to&n nhanh:
TSLE — Hang thn kho 140,63% 158.87%
Mo ngdn han
3. Chi tiéu vé co ciu von




Cde chi tiéu Nam 2020 | Nim 2021 | Ghichi
- HE sb New'Téng tai sin 70,63% 69,12%
- Hé 56 Ne'Vn chil sér hit 240,50% 223,82%
4. Chi tiéu vé kha ning sinh 1o
- Hé sb Lii nhugn sau theb/Doanh thu thuén 24,00% 26,46%
- H 86 Lyri nhugn sau thué/Von chi s hi 13,04% 17,20
- Hé 56 Loi nhuin sau ﬂlué.-"'!"&n;g t4i sin 3,83% 5.31%
ﬂ&}ﬂﬂﬁ?ﬂ? e 20,84% 32,13%
- Thu nhip trén ob phin (EPS) 1.730 2,193

(Negudn: Bdo edo 9 I§ an toan téi chink va BCTC MBS)
VI CAC THONG TIN VE CHUNG QUYEN CO BAO PAM

1. Thing tin chung vé chiing qu}rin
- Tén chimg quyén:
- Tén (ma) chimg khodn co adv;
- Té chire phét hinh chimg khodn co sir

- Logi chimg quydn:

- Kiéu thyre hién:

- Phurcmg thire thre hign chimg quyén:
- Thixi han:

- Npiy phit hanh:

- Ngay giao dich cudi cing;
- Ny dio han:
- T4 1& chuvén dbi:

- Gid thyre hin:

- Téi séin dam bdo thanh todn:

Chimg quyén CVPBO1MBS22CE

VPB

Ngin hing TMCP Vigt Wam Thinh
Vingmg

Mua

Chiu Au

Thanh todn tidn

5 thing

Nghy phdt hinh chinh xdc s& duge cong
bi tai Ban Théng béo phat hirh tai ngiy
phiit himh chimg quyén

Trude ngiy déo han 02 nghy giao dich

5 thang ké tir nglhy phit hanh

4:1 (4 chitng quyén quy ddi quyén mua |
el phidu co sé)

11,000 — 51.000 VNDVed phiu (Gid thie
hign chinh xdc s2 dugc cdng bé tai Ban
Théng bao phit hanh tai ngiy phét hanh
chimg quyén).

Tién ki quf tai ngdn hang hra k¥ v thi
san phong nglra i ro trén t4i khodn tu
doanh
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= (id chio bén: 1.000 - 3.000 VND{chimg quyén E('_‘ria.'l
chio bdn chinh xéc & dwge cong bo tai

Bin Théng bdo phét hinh).
- Téng s6 logng chio ban: 5,000,000 chirng quyén
- Téng gid tr chito bén: 5.000.000.000 - 15,000,000.000 YND
- Phuomg phép tinh giéd chio ban: Theo cing thire Black Scholes

Céing thire Black Scholes:
Gid I thuyét cha chimg quyén mua:

" _N(dy)s — N{d; ) Xe T

k
Vi
D+ D
d, = T
dy = d; — VT
Trong di:

C: Gid Iy I:hu}ré‘( cia chimg qu}'én mu;

N(d,), N(dy): Xéc sut phan phdi chuan tich liiy;

X: Gid thire hién ciia chimg quyén;

5: Gid chimng khodn cor sé hidn ta;

T: Théi gian con lgi dén khi ddo han (Tinh theo ndm): 1 st nghy ké tir ngdy tinh todn
dén ngay dio han chimg quyén:

ro:Ldi sudit phi i ro (trung binh 181 sult dén gii cf nhin ki han | nim ol
Vietcombank, Vietinbank, BIDVY);

o: B bién ding gid ki vong cia chimg khodn co si (dy kién trong khodng tir 30% -

200%)
k: Ty 18 chuyén ddi cla chimg quyén

2. Théng tin vé chimg khodn co sir
_ Ngén hing TMCP Viét Nam
Tén Cong ty: Thinh V
Linh vire hogt djng: Ngfn hing
Thivi diém niém yet Lin diu: 17/08/2017
Chi so P/E hign tai: B,17
“I{]‘lgﬂtlrlm;mg glao dich binh quin 12 thing gin 14487369 CPInghy
Gid déng ciea diéu chinh cao nhit 52 tutin: 40,392 VND
Gid déng civa didu chinh thip nhit 52 win: 16.474 VND
Dao djng binh quin gié ¢o phiéu 12 thing gin
35,24%,
nhit (%)

Negudn: Fiinpro, VPBf Cdp nhdp ngay 25/01/2022)
Két qué hoat dng kinh doanh: (don vi: trigu VND)

| LEIE_EII || __Nﬁm 2019 | Mim 2020 l %o ting gidm |

e
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rTEng gid tr tai sin 177.204.126 419.026.527 11,09%
Vién chit siv hifa 42.200.742 52,703,502 25,07%
Thu nhép 18 thudn 30.670.461 32.345.823 5,46%
Thué vi cée khoan phii ndp 623,482 1.287.627 37,86%
Lo nhudn trade ﬂ:mré 10.324.161 13.019.455 26,11%
Lei nhun san thud aza;uzﬁs 10.413.760 26,07%

(Ngudn: BCTC VPR

Céc chi st tai chinh cia td chire phit himh chimg khoén co sé:

Céc chi tigu MNiim 2019 Nim 2020 Ghi chi
1. Chi tiéu vé& cor chiu von
- H§ sb No'Tong thi sin 0,89 0,87
- Hé s No'VCSH 7,94 6,04
2. Chi tiéu v& khi nang sinh Ioi
- H# 50 Lo nhudin sau thoé/ Tong thu 22.72% 26,68%
nhip hoat dgng
- Hé 56 Lo nhudn sau thué/VOSH 19,57% 19,73%
- H& s L nhudin sau thué/Tong tai 2,10% 2,49%
gdin
- Thu nhjip trén cb phin (EPS) 3.376 4,271

sat:
» Trong 24h lam vige:

v Thye hign CBTT khi nhén duge Gidy chimg nhén chio bén.
* Trong 03 ngy lim vie:

(Ngudn: BCTC VPB)
(*) MBS cam kéi khdng phdi la ngiedi o6 lién guan v6i 0 chiec phat hanh chimg khodn co sér

3. MBS diing k¥ chiio bin vi phiin phii chimg quyén:
Céc mbc thin gian MBS dy kidn quy dinh cho dgt phit hanh:
- Giai dogn chufin bi vd hodn thinh ndp hd so diing ky chio hin cho UBCK: MBS thire
hién ndp hi so theo ké hogch cia UBCKNN

- Saw khi UBCK efip Gidy chimg nhin (GCN) chio bin, che théng tin chi tiét vé dot
chio bén s& duge quy dinh tai Théng bio phit hinh chimg quyén duge cong bd trén
website cia MBS, Tinh tir thid diém nhin duge GON, MBS thye hign cde ndi dung

¥ Thige hién cing b Ban cdo bach A3 duge chip thuin & Ban théng bdo

phiit hanh trén trang thing tin dién tr cta SGDCK vi eda MBS,

v Thye hién ki qu¥ dim bio thanh todn cho NHLE (BIDV) cy thé:
o 86 tién k¥ quy (Hofic chimg chi tién gii): Thue hign ki quy tai NHLK
trong sudt thivi gian cd hidu lpe cha chimg quyén v dam béio duy tri t6i

thidu 50% gid tri chimg quyén di phat hinh, cam két khang ding dé cim

o, thé chilp, lam tii sén dam béo cho cée nghfa vu khic. .
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o Thye hién ky Hop ding bédo dam thanh todn tai NHLK v gif cho
UBCK 01 bin goc trong vong 24h ké tir khi kv két Hop dﬁtng dim bdo vl
NHLE.
Sau khi d& hodn tht vide k qui tasi NHLE vii dam bdo viée cong bd diiy di Ban cho
bach dii dupe UBCKNN chép thugn dé NBT dwge khai thic diy di thong tin, td chire
phat hanh s& thyre hign théng bdo chéo bin chimg quyén trén website. Céc thi tuc vé
cong bd théng tin, thue hign ndp k¥ quf MBS cam két win thi ding theo thing tur
1072016/ TT-BTC.

NBT diing kj mua chimg quyén & MBS diing ki lwu ky va ding ki Niém yét:
. NDT diing ky mua ching quyén

Chinh sdch dang ky mua chimg quyén [PO

o Ty 1& ndp tién ding ky mua chimg quyén: 100% gis tr ding ki mua

»  Khii lugng dang ky mua toi thidw: 100 CW/lén ding k§

s Khéi lugmg ding kv mua t4i da: Quy dinh cy thé trong Théng bao chao ban Chimg
quyen

o Bude khdi lugng: 100 CW

Hinh thitc phin phéi: Phin phéi theo hinh thitc FIFO, cde KH o6 nhu cdn mua thie

hién ding k¥, hé théng MBS s& kim tra han mite s& lugng CW phét hinh edn lai, va

dimg tiép nhin ding k¥ mua khi si lugng phét himh hét,

Hinh thire KH ¢ thé ding ky mua: Mua online trén hé thong Stock 24, $24 hodc tai

todn b mang ludn CN/PGD clia MBS,

Hé so KH ciin o6 dé thye hign ding ki mua dbi véi hinh thire ding k§ mua tai quiy

(KH diing k¥ mua trén h¢ thélng tryre tuyén & ki theo hinh thire Hop déng dién tir):

. ﬂiﬁ}f cung cip théng tin d3 muva Chimg qu].-'én (theo miu MBS Cung cé.p tai
quﬁy-’trén webaite).

= Hop démg mua bin chimg quyén co bio dim (theo miu MBS cung :ﬁp tai
qué}ﬁ’trﬁn website).

s CMTND/CCCD/VCMQMN/CMSQ cdn hidu luc theo quy dinh cla phip hadt

»  Cung cip 56 TK ding ky lru ki vi cac thing tin khic dé MBS lam thi tye ding ky
huu ky VSD dé giao dich chimg quyén sau khi duge niém yét trén th truémg,

Sau khi khich hing dang k¥ mua thanh cing, MBS s& thire hign théng bo két qua sb
lugng chimg quyén NPT mua thanh céng qua SMS/Email/dién thoai ¢ ghi im. ..

- Tii khodn quin ¥ tién mua chimg quyén cia NBT, NBT cb thé ndp tién trye liép vilo

tii Khodn dudd diy:

e 50 Tai khoan: 122.10,00,178749.2

o Tén chi TK: Cang ty co phin chimg khoén MB.

s M tai NH: Ngin hing Throng mai of phin Diu tu vi Phét trién Viét Nam- Chi
nhanhk HA Thanh.

o Npi dung: (Vi dy) Nguyén Van A, CMTND 012020853, ndp tién mua 5.000CW,
Mii XXXX, Pt XX,

4.2. MBS thire hién déing ki lwu ky va ding ky niém yiét

Trong vang 03 nghy ldm vige sau khi hoan thinh phin phoi, MBS thye hién bio cdo
UBCKNN v két qui dot phitn phii.

27



5.

Béng théri, MBS cam két 1ip céc hd so d& ding ki luu ki chimg quyén tai Trung tim
I ki chimg khodn vi hd so ding ky niém yét chimg quyén tgi SGD chimg khodn
theo ding thid gian quy dinh dé NDT 6 thé kip thin giao djch trén san niém :.-'EL

Thire hign chimg quyén

Trredmg hirp thanh todn h:ﬁ'ﬂg tidn khi déo han chimg quyén:

Téi thidw 15 ngy lam vide trude ngiy dio han clia chimg quydn, MBS gid hé so dién
SGDCK dé hiy niém yét toan bd chimg quyén v thire hidn thanh todn cho nguin sd
hitu chimg quyén.
Chiim nhét 07 nghy lam viée trude ngiy ding k¢ cudi cing, MBS giri hé so thing bio
thure hign chimg quyén diy da, hop 1§ dén VSD.
Trong ving 01 ngiy lim viéc ké tir ngdy VSD nhdn duge hd so hop 18 tir MBS, VED
giti Théng bdo vé viéc chit danh sich 8 thye hién chimg quyén cho cie thanh vién.
MBS cb trich nhigém thuc hign 46 chitu danh sdch véi VSD v& sb ligu lién quan dén
phin b cic quyén vi lgi ich cia nha diu t,
MBS dam béo chim nhét 02 ngiy Bm viéc trude ngly thanh todn, MBS chuyén di sb
tién cén thanh toén vio tai khoan do VSD chi dinh dé kip thii thanh todn cho nha diu
tur vao ngay thanh toan.
S0 tién thanh todn cho mdt don vi chimg quyin mua 13 86 tién thanh todn khi gié thanh
todn lom hon ma thye hién, duge tinh theo cfng thire [(Gid thanh todn — Gif thee
hign)Ty 1¢ chuyén ddi]. 56 tién thanh todn rdng 13 s6 tién thanh todn gifm telr cde chi
phi thyre hign quyén (thud thu nhip vi cée chi phi khae néu cd).
Truémg hop nha diu r khong dat 1énh thie hign chimg quyén, chimg quyén b 16 (in-
the-money) duge e ding thire hién theo phwong thire thanh todn bing tidn vio ngiy
dio han.
Cée bign phdp xit Iy trang truimg hop t6 chire phat hinh mdt khd ndng thanh todn.
Céic nghia vy véi nhd diu tu ném gilr chimg quyén s& duge thanh todn qua cic kénh
nhir sau;

= Ding s tidn k¥ qu¥ cia oing ty phat hanh tai Ngin hing heu ky.

» Dimng tai sin (chimg khodn co séitién) phong ngira rid ro d& duge phong tha tai

Trung tam lwu ky chimg khoan Viét Nam (VSD).

Trwémg hop khong di tai sdn d@ thanh todn thyre hidn ching quyén, vide gidi quyét
quyn lgi cho nguii sé hire chimg quyén thye hién theo quy dinh phép ludt lién quan
dp dyng ddi véi chii ng o6 bao dam mébt phin.
Trong truémg hop 6 chire phat hinh phé sin, mét hoan todn kha nfing thanh toén, nghfa
vy vifi nhi diu tu néim gilr chimg quyén 52 dugc thanh toén qua quy tinh thanh 1§ thi
sin theo quy dinh ciia phép ludt (Khodn 3 - Biéu 15 - Théng tu 1072016 TT-BTC).

6. Quyén ciia ngwid si hitu chimg quydn

Quyén ciia nguri siér hira chimg quyén bao gbm:

Quyén dwgc thanh todn bing tidn hojic chuyén giao cimg khoén oo sé theo didu kign
vis phuong thite do MBS quy dinh trong Bdn cio bach elia timg dgt phit hinh va theo
quy dinh cia phip ludt o lién quan,

Quyén due thanh todn bing tidn khi chimg quyén bj hiy niém vét theo quy dinh cia
phip luft, Trong tnrémg hop chimg quyén bj hity niém }'ét do th chire phiit hiinh dinh
chi, tam ngimg hoat ding; hop nhit, sip nhip, gidi thé, phd sin hode bi the hdi Gidy
phép thinh 1dp v hogt ding; khi bj phét hién hé so ding kv chio bin chitng quyin cé
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nhimg théng tin sai léch, bo s6t ndi dung quan trong o6 thé dnh hudmg téi quyét dinh

diiu tr v gdy thiét hai cho nhi dfu tw; do chimg khodn co sé bj hiy niém yét; hodic

khong thé xdc dinh dwoc chi sd chimg khodn vi cfic nguyén nhin bt khi khing di

e quy dinh rb tai bd nguyén tic vé xdc dinh chi s6; hojic do S& Giao dich Chimg

khodn xét thiy cin thiét 42 bao vé quyén loi cia nha ddu tw, gid thanh todn chimg

quyén cho ngwéi sé hitu chimg quydn s& 1a gid duge dinh gid theo cong thire Black

Scholes. Trong ciing thire dinh gid chimg quyén, cde tham sb duge xée dinh nh sau:

o Gia chimpg khodn cor sd (8) 88 duge tinh 12 binh guén Fta dong cira diéu chinh ciia
chimg khodn cor s¢ trong nam (05) ngay giao dich lién truge ngdy hiy niém yée
chimg qu:..tén, khing bao g&m ngiy hily niém !.-'El chimg qu_l,rén

o L& sudt phi i ro dwge tinh 13 trung binh 131 sudt tién gl cd nhdn k3 han 1 nim
cdia Vietcombank, Vietinbank, BIDV tai thévi diém hiy niém vét chimg quyén

« D bién ding gid cia chimg khodn co sér (o) duge tinh 13 4 bién ding gif trong
quﬁékhl.'r | néim gin nhit cia chimg kho#n co sér tinh tir ngdy hiry niém yét ching
quycn

o Théri gian con lgi tdi ngdy déo han la thid gian con lgi ké tir ngiy hiy niém }'i:t
climg quyén dén nghy dio han chimg quy&n

Quyén duge chuyén nhugng, ting cho, thir ké, cim cb, vay mirgn trong cfic quan hé

dén sy theo quy dinh cia phip luft hién hinh;

Quyén duge wn tidn thanh todn trong trudmg hop MBS bi gidi thé hode phd sin theo

gquy dinh cia phap lut. Trong tredmg hop khing du tai sin dé thanh todn thuc hién

chimg qu}'én, vide gidi quydt quyén loi cho ngudi sé hivu chimg quy&n thire hign theo
quy dinh phap ludt lién quan ap dung dbi wéri chil ner ¢6 dam bao mit ph-fm;

Ciic quyén khic theo quy dinh cia phip Jut,

Pidu chinh chimg quyén
MBS s& didu chinh chimg quyén trong cle truimg hop sau: Gia chimg khodn cor sér bj
didu chinh do th chire phit hinh chimg khoan co s chia ¢b tirc biing tién mit, phat
hénh cb phiéu dé tra eb tire, phat hanh cb phiéu dé ting vin cd phin tir ngudn vin chi
56t hitu, phét hinh cd phidu mdi.
Céch thirc digu chinh gid thic hién v 3 18 chuyén dbi chimg quyén khi chimg kho#n
oo sif oo sif Kién doanh nghiép nhir sau:
. Thfriér diém thye hién diéu chinh: Ngay giso dich khong huémg quyén cia thi sin
oo 8,
» Ty 1é chuyén déi méi duge lam tedn téi 4 chit sd thip phin, gid thre hign mdi
drgre lam trdn dén hing chye.,
» (i thye hign mdi va T¥ 18 chuyén ddi mdi theo céc sy kién doanh nghiép nhu
sS4l
+ Doanh nghiép trd ¢d tie bing tién;
+ Doanh nghigp trd o tire bing eb phidu, thudng b phidu;
+Quyén mua cb phiéu phat himh thém (trong trudmg hop gid phit himh thip hon
thi gid chimg khodn co sd);
»  Gid thye hign mé&i = Gid thye hign ¢ x (Gia tham chiéu didu chinh cia ti sin co
si/Clifi ddng cira cila ti sin co s& lién tnrde ngay giso dich khdng hucmg quyén).
o Ty 1§ chuyén ddi méi = T 18 chuyén dbi cii » (Gid tham chiéu didu chinh cia thi
an £ sVGid déng cira cia thi sin co s lién trinde ngdy giao dich khéng hrdmg
quyen).
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- Viée difu chinh khéc s& ciin cir theo quyét dinh didu chinh cia S¢& Giao djch Chimg
khodn, th chire phit hinh s& thire hidn diéu chinh,

8.  Cac khodn thud, 1§ phi, gid djch vy tiv vige giao djch hojic thue hign chimg quyin,
8.1. Cic khoin phi, I phi giao djch: Chimg quyén c6 bao dim duge niém vitt vi giso dich

nhwr chimg khodn co s Nhit didu tu khi giao dich chimg quyén cd bao dam phai tr cie
khodn phi giao dich theo bidu phi giao dich ciia MBS quy dinh tirng thii k.

8.2. Thué TNCN phii chin khi giao djch chimg quyin:Theo thing bio sb 1468/BTC-CST
@ Trnimg hep tride ngay dae han, nha dau tw chuyén nheong chitng quyén

Do chimg quyén ¢6 bao dam dwge giao dich twong ty nhw chimg khodn co sé nén khi
chuyén nhugng chimg quyén c6 bdo dam thi thu nhip tir chuyén nhugng chimg quyén s& dp
dyng thué voi chuyén nhugng chimg khodn, duge xéc dinh bing gif tr] chuvén nhugmg chimg
quyen ¢b bdo dam timg Lin nhin véi theé sufit 0,1%. Trong d6:

Gid tri chuyén nhirgmg chimg quyén b bao dam timg Mn 13 gid khép 1énh chimg quyén
tén Sé& giao dich chimg khodn nhin 86 Tugng chimg quyén,

Vi dy: Nha ddu tr mua 100 chimg qu}'én mua b til sin co sd 14 cb phiéu ciia Cong ty
Cé phin ABC (ABC) vai gid 1,600 VND/chimg quyén, ty 1 chuyén ddi 1a 2:1, gid thye hién
la 28.900 VND.

- Néu nha déu tr bén chimg quyén mua tai mire gid 2.000 VNBD/chimg quyén thi sb thué
phai ndp 14 2.000 x 100 x 0,1% = 200 VND,

b, Triedng hop tricde ngey ddo han, chimg quvén bi ki niém pét

Thu nhip tir chuyén nhuomg chimg quyén duge xde dinh bing gié trj chuyén nhwong
chimg quyén ed bao dam timg lin nhiin v&i thué sudt 0,1%

Theo quy dinh tai dicm a, b, ¢ khoan 1 Bifu 9 Thing tw 56 1072016 TT-BTC ngiy
20/06/2016 cha Bd Tai chinh huéng din chio bén va giao dich chimg qug.ﬂ&n co béo ddm thi
gid chuyén nhugng chimg quyén cb bao dam la:

- Gi4 mua lpi theo mirc gid thi truémg cla td chic phit hinh théng qua hoat déng tao lip
thi trudmg nhiin véi 56 chimg quyén (trude ngly hity niém yét ¢d hidn Irc); hode

- Gid thanh todn chimg quyén do th chire phét hinh cdng bd nhin sb leng chimg quyén
{sau ngay hiy niém yét ed hidu lyc).

Gid thanh toin clia chimg quyén theo quy dinh tai khodn 3 Didu 9 Thing tr sd
10720016TT-BTC

Vi dy: Vi gia thit tuwong tir tai vi dy néu trén:

- Néu chimg quyén bj hity niém vit va th chire phdt hinh céng bo gid thanh todn chimg
quyén 14 2.000 VND/ching quyén thi s0 thué phai ndp 13 2,000 x 100 x 0,1% = 200 VND.

e, Tai thii didm nha ddu fir thiee hign quyén

Do hign hinh méi quy djnh duge thire hién quyén chuyén giao bing tién nén thir didm
phét sinh thu nhgp 1& thid diém nhi diu ur thye hién quyén, Tai thid diém thye hién quyén
chuyén giao bing tidn, thu nhip ciia nha diu t dp dyng mire thué suit 0,1% trén gid trj
chuyén nhuwgng chimg quyén cd bao dim timg 1in, Trong dd, @i tn clluyén nhugmg chirng
quyén cé bdo dam timg lan bing gi4 thanh todn cha chimg khodn eo s nhén (s6 lugng chimg
quyén chia ty 1¢ chuyén dbi)

Gid thanh todn cila chimg khodn co sér do Sé& giso dich chimg khodn cing b theo quy
dinh tai Didu 14 Théng tu s 1072016/ TT-BTC
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VI dy; Vi gid thidét twong tw tai vi du néu trén, gia thanh todn ciia t4i sin co sir (ABC)

do S& giao dich chimg khodn ong bo tai thiv difm thye hign quydn 1 32,500 dbng/cd phidu,

9.

5 thué nha diu tr phai ndp khi thire hién quyén 1a:

32,500 x (100:2) x 0,1% = 1,625 VND

Hogt dfng tao lap thi trodmg

Nhim ddm bao thanh khodn che ce chimg quyén dang luu hinh, MBS 6 nghia vy tao

lip thi trémg cho céc chimg quyén do MBS phét hanh, cy thé

i,

]

Nakla v yér gid tao Kip thi triedmg

MBS tham gia diit 1énh tgo 1ip thj truomg trong vong (05) phit ké tir khi o6 mdt trong

cdc sir vide sau diy xay ra

- Chi ¢4 1§nh bén mua hofic bén ban chimg qu:.réa:;

- Khéng 6 1énh bén mua vi bén bin chimg quyén;

- Ty 1§ chénh lgch gid trén thi tradmg virgt qua 5%, T¥ 18 chéch 1éch gid la t¥ 1§ phin
tréim cia {gid chio bin thip nhit - gid chio mua cao nhit)/gid chio mua cao nhét,

Khi tham gia dat 1éah, MBS cam két tuén thi:

- Khéi lugng mdi 1énh t6i thiéu 13 100 chimg quyén;

- Logi 1¢nh sir dyng la lénh giéi han;

- (d ot 1gnh dam béo khing viegt (3 18 chénh léch gid 5%:;

- Truémg hop khdng c6 1énh mua va lénh bén chimg quyén, MBS s tifn hinh yét gid
hai chifo (43t cd 1énh chao mua va 1énh chio ban);

- ‘Théi gian thn tai cia 1énh trén hé thing giao dich thi thidu 14 mde (01) phi,

Mién tric nghta vie pét gid tgo Idp thi trieimg

Trong cic trudmg hop sau, MBS khing phii thire hién hoat ddng tao 1ip thi tnemg;
Dyt khép 1gnh dinh ki xéc dinh gid md cia, ndm (05) phit ddu sau khi két thic dot
khaép 18nh dinh ki xdc dinh gid mé cim v dot khép lénh dinh ki xéc dinh gid dong cira;
Tai sén cor siér etia chimg quyén b tam ngimg giao dich;
Khi gid I thuyét coa chimg quyén dwge tinh theo céng thite néu tai ban cdo bach
ciia MBS nhd hon hode bing 10 dﬁng;
84 heong chimg quydn trén (8 khodn tao 1ip thi trimg khing dép tmg sd lugng toi
thiéu 100 chimg quyén, MBS durge midn djt 1énh bin;

Khi chwa o6 chimg quyén nio duge lru hinh (truimg hop MBS chua bén duge
chimg guyén nao cho nha diu tr), MBS duge mifn &4t 1énh mua:

Trutmg hop thye hign hiy niém yét chimg quyén, MBS duge mién 4§t lénh bén;

Gid chimg quyén ting kich trdn (du mua triin), MBS duwe mién dit 1énh bén hodc
Gid chimg qnyén giam kich sdn (d ban sdn), MBS duge mién dat 1énh mua;

Gid chimg khodn co sir ting kich tedn (dir mua trdn), MBS duge midn dit 1énh ban
d6i véi chirmg quyén mua;

Gid chimg khodn ¢o 8¢ gidm kich san (du ban sdn), MBS duge midn dit 1énh mua
ahi v chimg quyén mua;

Chimg quyén dang & trang théi 6 13 tir 30% & 18n (tie chimg quyén mua dang co gid
chimg khoén eo sér cao hon 30% so vii gid thye hign), MBS dugc mién dit 1énh ban:
Trong mudi bin (14) ngdy trude khi chimg quyén déo han:

Khi xdy ra cée sy kién bit kha khing nhu thién tai, hoa hoan, chién tranh...;
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- Céc trudng hop khic duge S& Giao dich Chimg khodn dp dyng sau khi ¢b ¥ kién
chfip thudn ctia Uy ban Chimg khodn Nhi nuée,

VII. QUAN TR} RUI RO CHUNG QUYEN CO BAO BAM
1.  Quy trinh quan trj rai ro

- Viée phat hinh chirng quﬁn ¢h bdo ddm tai MBS tufin thd theo Nghj quyvét Pai hoi
ding eb dong,

- Héi dong guan trj dinh hréme chinh sich va chién lroc quan frj mi ro; phé duyét han
mitrc, phirong én phit hinh chimg quyén cb bdo dim, cdc gidd han phéng ngia i ro
vih gidm st vide trién khai quén tr i ro trén todn hé thing.

- Ban diéu hinh xiy dyng hi théng quy trinh tde nghiép, quy trinh quan trj rii ro hogt
ding phit hinh chimg quyén ¢ béo diam. Phiin cing trich nhiém vi gidm sit thae
hign dam bao twin thi quy dinh vé hogt ding phét hanh, hogt ding phong ngira i ro
vi hoat ddng tao ip thi tredmg véi chimg quyén,

- MBS thye hién phét hanh chimg quyén trong gidi han von kha dung, thie hign k§ qui
dam bao thanh todn tai ngin hang luu kgir téi thidu 50% gia try dur kién chio ban vi
thyre hién hoat déng phong ngira i ro bing chimg khodn co s hofic chimg quyén co
ciing chimg khoén co si theo ding quy dinh.

Quy trinh quén trj rii ro chimg quyén cb béo dam bac gom cac bude:
s Budc 1: Lya chon va thim dinh chimg khodn co sb, thim dinh pheong dn phat
hinh chimg quyin;
o Bude 2: Xiy dyng phuong dn phing ngira rii ro véi chimg quyén;
e PBarfe 3: Giam sat v thire hidn phuong dn phing nglra mi ro ddm bao kha ning
thanh todn tai ngay déo han chimg quyén.
2. Phwong in phing ngira rii ro dir kifn (Muye dich phing ngira ril ro,Phweng fin
phing ngira rii ro ting quat)
2.1. Muec dich phing ngira rii ro:

- T dim bdo kha ning thanh toén cho nguéi sé hiru chimg quyén, han ché mit cich

hiéu qua nhimg thn thit do rii ro gly ra.
2.2. Ti chire thire hign phimg ngira rii ro:
Ban di¢u hanh:

- Chi dao xdy dyng hﬁ lhfm.g quy trinh tic nghiép, quy trinh quén trj rii ro hogt djng
phit hanh chimg quyén b bio ddm. Phiin ebng tréch nhi¢m vi giam sat thye hién dam
béc tuan thi quy dinh vt hoat ding phat hanh, hoat dfng phong ngira rii ro va hogt
dimg tgo Mp thi tretmg véi chimg quyén,

Phing kifm sodt ndi bj:

- Thirc hién kim tra va gidm sat hogt dbng phat hanh chimg quyén, hoat ddng phing
ngira rid ro, hoat dng tao Lip thj truémg v thanh todn theo ding quy trinh tic nghidp,
quy trinh guan it} i 1o cha Cong ty.

Phimg quan trj rii ro:

- La déu mbi tiép nhin, nhin didn, do hedmg, dénh gid cie rii ro tiém n c6 thé xiy ra
trong viée phit hinh chimg quyén c6 bao dam;

- Tham muu cho Ban Tdng gidm dbc/HDQT cic bién phip ngin chin, phing ngira v
xir 1§ im ro thanh todn, gidm thi¢u tdi de thigt hai cho MBS vi dam bio thanh todn cho
nbd ddu tir.
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Nhin sw tal b phin trye tiép gidm sét hogt ding phong ngira rii ro cho chimg

quyn:
vk [ igtemgir | (0 SOl RO ek
L& Thi Hai Yén Chuyén vién P. QTRR iﬁﬁﬂ ]EF{E?:T]‘:E;&] ST

2.3, Nguyin tie thye hién ting quit
- Hoat déng phing ngira ndi ro duoe thye hién trén tdi khodn tr doanh cia MBS.
- Ching khoin phong ngira ril ro:

Chirng khodn co s cia chimg quyén: MBS dp dung phuong phip phing ngira
rii ro trung hoa delta: cling vai vide phit hinh chimg quyén, MBS s& dbng thid
thye hign cdc giao dich mua bin chimg khodin cor siv @& gitt cho vi thé coa MBS
& trung hoa delta khi gid chirmg khodn oo sir thay 3,

Chimg quyén clia cée 15 chire khic ob cling chimg khodn co sd.

- Vi thé phong ngira rii ro

P=DecltaxOl/k

Tromg dd:

P: S6 lugng chimg khodn co sér dir kién nim gitr & phong ngit i ro cho chimg
quyen.

OI: 86 lwgmg chimg quyén dang liu hinh cla dgt phit hinh,

k: Ty 1§ chuyén dbi clia chimg quyédn,

Delta: HE 80 phong ngira rii ro delta, 14 gid trj thay ddi cla gid chimg quyén img
vol mit thay doi trong gid chimg khodn co s&, duge tinh dya trén ofing thire
Black Scholes.

Gid trj b s delta duge tinh tosn theo mb hinh Black Scholes nhw sau:

B6i v chimg quyén mua: Delta= Nydi)

Trong dé:

Delta 14 gid trj delta cia chimg quyén mua,

Nfd1) 1i xde sufit phin phoi chudn tich 1y, véi d1 dwge xde dinh theo cong thire
Black Scholestai mue V1.1 cie ban cio bach niy.

- MBS thye hign phimg ngira rii ro thye té biing che tai sin san @8y: chimg khoén
co si thire o6 ding cho mye dich phong ngiva rii ro vivhodic chimg quyén co cing
chimg khotin co sa do tb chire khac phit hinh vivhode sb tién d8 ndp trén thi khoan
ty doanh clia MBS dam béo tufin thi quy dinh cia phap ludt. Cach thire quy dbi‘xdc
dinh vi thé phong ngira rii ro thye té ciia MB:

PT = 8L CKCS thee 06 (pl) + SL CKCS quy ddi tie chibwg qupén cof cing CKCS cia 6 chike kvde

phit hanh (p2) + 5L CECS quy &3 t 80 rdp tén tdi Khodn e doank (pi)

Trong dé:

pl: 86 lugng CKCS thye o trén tai khodn tw doanh cia MBS;

p2: 80 lugng chimg quyén cb cling chimg khodn co si cba 1 chire khic phét
hinh e trén tai khoan ty doanh clia MBS chia cho ty 1# chuyén doi clia chimg
quyen do t& chire khée phit hinh,
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 p3: Gid trj tién ndp vio thi khodn tw doanh ciia MBS cho muye dich phong ngira
rii ro chia cho gid ddng cira chimg khodn co sd tai ngdy tinh todn,
- MBS cam két tufin thi quy djnh ciia phip lujt vé vige duy tri chénh léch vi thé
phing ngira riii ro 1y thuyét vi vj thé phong ngira rii ro thye té.
VIIL CAC POI TAC LIEN QUAN BEN BOT CHAO BAN

Ngdin hing lun ki:

- Ngiin hiing Thuong mgi ¢d phiin Bdu tur vi phit trién Viét Nam - BIDY (%)

- Pjn chi: Thip BIDV, 6 74 The Nhujm, phwimg Trin Hung Dao, quin Hoin

Kiém, thanh phé Ha N§i, Viét Nam

(%) MBS cam két khing phdi ngiedi c6 lidn quan v Ngdn hang leu by
IX. XUNGDPOT LI iCH

Chiing t5i vi cée cong ty con, chi nhénh cia chiing t6i tham gia vao mit loat céc hoat
ding ngiin hing, dédu tw, mbi gid, qu;-?.ﬂ Iy qu¥, bao hidm rii ro, déiu tar, cac hoat ddng khic v
i the cé cic thing tin quan trong v& Cong ty, chimg kho#n co sé hotic phat hanh, ¢ip nhit
che bio cfio nghién e vé Cang ty, chimg khodn oo stv. Céc hogt ddng, théng tin, cic bio cio
nghién e nhir vy co thé lién quan hodec anh hudng dén Céng ty, chimg khodn co sé vi cd
thé iy ra nhimg hiu qua bit I:p'i cho nhi diu tu hofic tao ra méu thufdn quyén loi lién quan
dén viéc phat hinh chimg quyén. Ching téi khéng 6 nghla vy céing bé nhimg thing tin nhu
vily va cb thi phﬁ!. hinh bio edo nghién cin, tham gia vio bit ki hoat ddng ndo nhyr viy ma
khong lién quan dén vige phit hanh chimg quyén.
X. CAMKET

Chimg t8i cam két chiu trdch nhiém hodn todn vé tinh chinh xdc, trung thire cla ndi
dung thing tin vi cdc tai lifu dinh kém trong bin cdo bach ndy.
XI. PFHULUC

(Gidy phép thinh Idp va hoat ding ciia té chiee phét hinh)

(Bridu I§ ciia 18 chite phdt hénh)

(Rdo cdo tai chinh kiém todn ndm gan nhdr etia i chire phdt hanh)

{Cac tai fidu lign guan fhdac)

Hi Npi, Ngay | thdng 5 nim 2022
BAl [HEN TO CHUC PHAT HANH

“Phi .Qu-ﬁ-c Tuiin
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XAC NHAN CUA NGAN HANG LUU KY

Chiing t6i xéc nhin thye hién viée luu ky, gidm sit thi sin do t& chirc phét himh chimg quyén
k¥ qui dé bdo dim thanh todn cho cie chimg quy®n d3 phit hanh theo dimg cde nghfa vy
trich nhigm ciia Ngin hang luu ky thé hif Thang tr 107 vé Huémg din chao bin va
giao dich chimg quyén cd bio dam. l,







