BAN CAO BACH

CHAO BAN CHUNG QUYEN CO BAO DAM

- Tén chimg quyen:

- Tén (md) chimg khodn co sa:

- Té chite phét hanh ehimg khoén co sd:
- Loai ¢himg quyén:

- Kidu thye hign:

- Phurong thire thue hign chimg quytn:

- Théri han:

- Ngiy phét hanh:

- Nghy giao dich cudi clung:
- Nghy déo han:
- T4 1§ chuyén déi:

- Gid thyre hign:

- (Gid trj tAi sén bio ddm thanh todn:

- (i chéo bain:

- Thng sb lwgng chio bin:
- Téng gia tri chao bin:
TO CHITC PHAT HANH:

CVICOIMBS22CE

viC

Tép dodn VINGROUP

Mua

Chiin Au

Thanh todn tién

5 thang

Nghy phét hinh chinh xdc s& duge chng
tai Ban Thing béo phit hinh i ngay

phit hinh chimg quyén

Trude ngay déo han 02 nghy giso dijch

5 théng ké tir ngiy phit hinh

10 :1 (10 chimg quyén quy d&i quyén

mua 1 cd phidu co sé)

31000 — 143,000 VND/ch phidu (Gid
thye hién chinh xdc s duge cong bo tai
Bin Théng bao phdt hanh).

Téi thidu 50% gid rj chimg quyén duge
phép chio bin

1.000 - 3,000 VND/chimg quyén (Gid
chio bén chinh xéc s& duge cing bo 1w
Ban Théng bao phat hanh tai ngay phat
hénh chimg quyén).

5,000,000 chimg quyén

5.000.000,000 - 15.000.000.000 VND

CONG TY CO PHAN CHUNG KHOAN MB
Dia chi: Thng 7-8, s6 21 Cét Linh, Phuimg Cat Linh, quin Péng Ba, TP Ha Ni

Dién thoai:  (84-4) 7304 5688

Website : wrww. mbs.com.vn

Bloomberg: MBEV<GO=

Phu trich cong bé théng tin:

Hp tén; Phimg Thi Thanh Ha
NGAN HANG LUU KY:

Fax: (84-4) 3726 2601

56 dién thogi: 024 7304 5688

Ngiin hing Throng mai ¢b phin Piiu Tir va Phét Trién Vigt Nam - BIDY(*)
Dia chi: BIDV Ha Thanh, sé 74 Thy Nhudm, phuimg Trin Hung Dao, quin Hoan

Kiém, thanh pht Ha N§i, Vigt Nam

() MBS cam kit khéng phai ngwdi eé lién gquan i Ngdn hang few I






NOI DUNG BAN CAO BACH

I. CACNHANTO RUI RO
1. Riuiro chung

Nha ddu tr clin doc ban céo bach niy vA cde thi lidn kém theo dé ndm vimg cde ndi
dung chia chimg guyén ¢b biio dim, cde rii ro di kém vdi vige dhu twr vio chimg quyén b bio
dim, ding thei dinh gid sy phi hop cia khodn diu tw vio sin phiim chimg quyén cd bao dam
wii mue tién ddu tu va tinh hinh &1 chinh ciia minh, Nhi diu tu duge khuyén nghi tham khdo
céic chuyén vién tr vin 13 chinh, méi giéi chimg khodn holie chuyén vién phiin tich d& niim
vimg vé céch thire diu tr vio san phim chimg quyén cd bdo dim nay,

Chimg quyén ¢b bio dim 14 sin phim cfu trie phii sinh, o6 tinh chit phirc tap vi khong
phit hop v cédc nhi daw W thidu kinh nghidm. Ching téi khéng khuyén khich nhd diu tu
tham gia dAu t khi chua hidu rd sén phim vi chia sfin sing chiip nhin cde i ro diu t duge
trinh biy dudi diy.

Chiing t6i khing cam két thye hign didu tra, nghién cim lién quan t6i t6 chiic phat hank
chimg khodn co sér, Mg st hitu chimg quyén khing nén hiéu sy phit hinh chimg quyén
nhir mot khuyén nghi eha ching t8i lién quan 161 chimg khodn co sé. Ngodi ra, nguii sé hitu
nén luu § ring che céng ty hofic tb chire e chimg khodn co i hode ehe to chire lign quan
kchic khing tham gia vio soan thao ban cdo bach niy.

1.1, Riii ro lién guan dén th chite phét hianh ching quyén

Riii vo fiv giao dich ciia 16 chire phat hanh: Té chic phit hinh ludn o6 thé mun lgi
chimg quyén trén thi trisdmg vi cic chimg quyén niy c6 thé duge ndm gilt hode bi hiy hoje
bén lgi. Té chirc phét hanh ob thé thye hién cdc giao dich dé phong ngirs rii ro vi giao dich
ndy b thé anh huémg dén gid chimg quyén,

Riti ro thank todn: Nha diu tu cdn leu ¥ ring trong qud trinh phét hinh chimg quyen,
miic dit nhimg tien chufin khiit khe vé kha néng thanh toén phii lubn duge chip hanh bi th
chirc phiit hinh, ludn thn tai rii ro t6 chire phét hinh bi mit kha ning thanh todn va khing thé
thye hién quyén cho nha diu tir. Trong trémg hop t chire phét hinh mét kha ning thanh todn
hodic khing df thi san d& thanh todn thye hién chimg quyen, viée gidi quyét quyén lgi cho
ngudi s hitu chimg quyén dirge thire hién theo quy dinh phip hudt lién quan.

Ruf ro chitmg quyén bj hiiy niém pét Trong trémg hop 16 chire phat hinh b dinh chi,
tam ngimg hoat ddng, hop nhit, sip nhip, giai thé, phi san holic bi thu héi Gifiy phép thimh
ldp va hoat déng, chimg quyén s& bj hiry niém yét, Do db ton tai rii ro chimg quyén bj hiry
trudre nghy ddo han,

Rii ro tir vide thue hign sie iy chil cia t6 chire phét hénh: Ngudi st hitu chimg l;[u:.ﬂ":n
nén hru ¥ ring chiing i b quyén tw chi trong cée hoat ding kinh doanh phil hep véi dicu
khodn trong Bén cdo bach ndy va cd thé dnh huong dén gia chimg quyén. Trong cée sw kién
bi mua lai hofic thay déi cdu tric doanh nghigp lién quan toi quyén lod cia ngueid siv hifn
chimg qu}'én, chiing tdi cd qu}rén Iya chon cde hoat ding lién quan toi chimg quvén ma ching
tii cho rfing phit hpp. Nguii s& hiva khéing oo quyén bude ching téi thye hign cée hogt ding
lién quan téi giao dich hofie thye hign quyén cia chimg quyén, Té chirc phat hinh cam két s&
dra ra cfic quyét dinh mang tinh cfin trong. Néu céc bén lién quan dén cée nghia vy vii th
chire phat hinh khing thé ddm bao duge cde nghia vy ciia minh thi didu ndy c6 thé anh huing
dén két qui hogt ddng lién quan t6i chimg quyén.

Rili ro do méu thudn quyén lgi: T chire phat hanh tham gia vao nhidu hogt dong khic
nhau cé thé gy ra miu thuliin quyen lol véi ngirdi s& bt T clike phit hinh khéng cé nghia
v cing bé thing tin lién quan téi cde hoat dfng giao dich, wr vin, thye hién quyén, miu
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thudn quyén lgr. T6 chire phit hanh ludn c6 thé phat hanh va nigm vét cic chimyg quyén khic
©6 kha niing dnh huéng dén gid chimg quyén,

Rili ro bdo mt thong tin: To chire phit hinh cam két o ging hét sire dé dim bio st
bdo mit cia théng tin khéch hang, tuy nhién 18 chirc phdt hanh khong cam két ob thé cung cdp
sir bao mit hoan todn doi vii cac théng tin nay.

1.2, Riii ro lién quan dén sin phim chimg quyén

Riii ro ddu te chung: ngwini six i nén 6 kién thire vé phuwong phép dinh gid coa chirng
quyén vi chi nén giao dich sau khi d4 xem %& ein trong, Chimg quyén 1a san pham phi hop
viri nha dau tr hifu i vé edc rii ro va ede co ché gid lién quan, Mt khoan dédu tir vio chimg
quyén khéng tweng dwong vii mit khodn ddu b viio i sdn co sd. Mie 40 1o nhudin eta mjt
khodn diu tir viio chimg quyén lién quan mit thiét t6i thay déi trong gia ciia tai sin co s, s
thay dbi ciia chimg quyén d8i v6i sy thay dbi gid tai san co siv cb thé khéing twong durong,
Bon biy cao clia chimg quyén eé nghia riing nguir sér hif s& o6 i ro diu tr cao hon so v
diu v cling gid trf vao thi sdn eo si.

Riii ro do thii gian dde han clia climg quyén: Do chimg quyén cb thii gian déo han
nén gid ctia chimg quyén o6 thé b giam khi dén gin ngiy ddo han cia chimg quyén va mite
gidm gid nky c6 thé s& kha lén. Néu nha diu tw nim gitr chimg quyén dén ngiy ddo han vi gif
thanh todn nhé hom hojie bing gid thye hign quyén thi gid cia chimg quyén s& bing khong,
khi 46 nha déu tr s chiu mit khon 15 bing ding s tién da ba ra dé mua chimg quyén. Vi
viiy, trude khi quyét dinh diu tw viio chimg quyén, nha déu tir edn nghién cir k§ xu thé bién
ding gid cta chimg khodn co st trong khodng théi gian con higu Iyc clia chimg quyén,

Riid ro vé gid: Rii o vé i 14 rii ro do sy thay déi gid efa chimg quyén. Si thay ddi gia
clia chimg quyén phy thude vio nhite véu th nhu gid cha chimg khodn co sér, mirc d bién
diing gid chimg khodn co sé&, thid gian con higu lye cia chimg quyén, 15 sufit, cd tic cla
chimg khodn ¢o sdv,... Trong 86, yéu t6 quan trong nhét chinh 13 gid cla chimg khodn co si,
Ngodi ra, gid cia chimg quyén con phy thuie vio yéu 16 cung cdu coa thi tnromg vé chimg
quyén. Miic dii t chite phdt hanh thuimg phit hinh khéi luong chimg quyén theo khéi Iwgmg
dii dang ky voi Uy ban Chimg khodn Nha nurée, tuy nhién, td chire phét hinh vin c6 thé ting
khdi lugng cung (mg chimg quyén théng qua phuong thirc phit hinh b3 sung chimg quyén
mién 14 han mire phdt hinh chimg quyén do chua vut qué han mirc phat hinh ti da theo quy
dinh ciia Uy ban Chimg khoén Nha nudre. Vige phdt hinh thém niy o6 thé dnh huéng dén gid
cia chimg quyén.

Riit vo tir tinh don bey: Diu t vio chimg quyén chi lién quan dén sy thay ddi gis ci
chimg khodn co sir chir khing phai diu t trwe tidp vao chimg khodn co si, do dé nhd ddu o
drgre hnromg leri tir tinh chit don biy clia chimg quyén khi c6 thé nhdn duge todn b sy thay
d6i gid ciia chimg khodn co sér trong khi chi phii bé ra mit phiin chir khong phai todn bé gid
el chimg khodn cor siv, Nigodi ra, tf 1¢ thay ddi gid ciia chimg quyén trén thi trudmg o6 thé lém
hom tf 1§ thay d8i gia coa chimg khodn eo 6, vi vy nha ddu tr cé thé 1éd nhidy hom hode 13
nhidu hion so wéi vige dau tr trre tidp viio chimg khodn co s,

Rai ro thanh Fhodn: 1a rii ro xéy ra khi nhi ddu tr khéng thé ban chimg quyén & mic
gifi mong mudn do thi truimg thiéu thanh khodn déi véi chimg quyén 86, Thanh khodn cia
chimg quyén phy thude vio cung chu thi trwomg va hidu qua hoat ding cha t chirc tao dp thi
triromg. Mie di t6 chire phét hanh cam két s& thyc hién cde cing the tao 13p thi tnrng v
cung cp thanh khodn cho thi trwimg chimg quyén, th chirc phit hinh khéng cam két thi
trwimg giao dich cia chitng quyén =& sbi ding.

Quiyén deri nhé din e Nha dlu tr sé hirg chimg quyén khéng c6 quyén loi nhu ob déng
sty hitu chimg khodn cor sé, bao gim nhimg khéng gidi han quydn tham dw Dal hii déng cb
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dong, nhin cb tirc, quyen mua cb phigu phat hanh thém, holic cic quvén khie phét sinh tir
chimg khoan co sdr,

Rili vo khi liea chpn chitmg quyén li cong ey phing ngiva viti ro; Gid chimg quyén luén
¢6 thé thay ddi nguoe voi ki vong cla nha diu tr si hite chimg quyén, do d6 chimg quyén
khéing dam bao s& ludn 14 mdt cing cy phdng nglra rii ro hifu qu cho nhi diu tw sd hity
chimg qu:,tén.

Lune § vé thué

Theo Cong vin 1468/BTC-CST ciia B Tii chinh vé chinh sdch thué dbi voi chimg
quyén ¢t b dam, trong truimg hgp trude nghy ddo han, nhi diu tr chuyén nhugng chimg
quyén thi thu nhip v chuyén nhugng chimg quyén st dp dung thu¢ doi véi chuyén nhugng
chitmg khodn, dupe xéc dinh bing gid chuyén nhugng chimg quyén c6 bao dam timg lin nhin
(x) véi thué suft 0,1% (Trong d6 gid chuyén nhwgng chimg quyén c6 bio dim timg ldn 13 gid
khép lénh chimg quyén trén Sé& giao dich chimg khodn nhin (x) 86 lugng chimg quyén).

Mt khic, trong trwomg hop nhit ddu tr thyc hign quyén tei nghy déo han, tai thii diém
thye hign quyén chuyén giso bing tidn, thu nhip cha nha diu tr &p dung mire thué seét 0,1%
trén gid chuyén nhugng chimg quyén c6 bao dm timg lin (Trong d6, gid chuyén nhugng
chitag quydn co bio dam timg lin bing gia thanh tdn cla chimg khodn co & nhin (x) (S0
lugmy chimg quyén chia () cho T¥ 18 chuyén d6i).

Truimg hop nhi diu tw ndm gig chimg quyén o6 bao dim va thire hign quyén tai ngly
30 han, thué phit sinh s& cao hon nhigu lin so véi viée chuyén nhugng chimg quyen trude
ngiy déo han (vi dy minh hoa tai Myc VL8.2), trong mit sb trwimg hop o6 thé lim nha diu tu
bj 18 khi thué phat sinh nhidu hon lgi ich nhén duge tir chimg quyén, khi 46 Té chire phit
hinh 83 ¢ quyén tray thu thugé déi i nha ddu tr ndm gift chimg quyén tai ngay ddo han,

1.3. Riii ro lién quan dén chimg khodn co si

Mdt sé syr kién xdy ra (bao gbm vi khdng gici han vige phat hinh quyén, phat hanh 6
phiéu thiémg hotic phin phéi tién béi Cong ty, chia nhé hofic hop nhit chimg khodn co si
hodic sy kidn 14 ciu tric dnh hwdng t6i Cong ty) ¢ thé din dén vige ching t5i phii didu chinh
che difu khodn cia chimg quyén, Tuy nhién, chimg i khing cb nghfa vy phii didu chinh cac
didu khodn va didu kién cim chitmg quyén cho moi sy kién lién quan toi chimg khodn co sb.
Bt ki s didu chinh hodic cdc quydt dinh khong didu chinh déu s& b tic ding téi gid trj cla
chimg quyén, Viée didu chinh chimg quyén s dwge thye hign theo quy dinh phip luft. Nygodi
ra, mit siv sir kidn xay ra (bao gom ching khofn cor s& bj hity niém yét hode tam ngimg gieo
dich) din dén viéc chimg quyén bj hiy niém vét hodic tam ngimg giao dich theo quy dinh cla
phip ludt.

2. Rii ro dic thi lién quan téi 66 chive phét hinh chimg quyén
2.1. Riii ro vé hogt djng cung cip dich vg méi giti

Hoat dong méi gidi 1a mang kinh doanh duge MBS tip trung trong yéu, diy b méng
hogt ding mang lal vi thé cho cdng ty chimg khoén nén ludn duge MBS dit ra muc tiéu vé thi
phin & nhém diin ddu thi trutmg. Bi kém voi mye tiéu kinh doanh cao, MBS nhin thic diy
cling 14 méng kinh doanh tim &n cde mii ro 1ém, trong d6 cie mi ro trong yéu nhir i ro dao
dire nghé nghiép, rii ro sai sit, nhim Un khi thyre hign giao dich cla khéch hing...

Pé han ché va gidm thidu thi da céc i ro trong hogt ddng ndy, Cong ty xiy dymg hé
théng quy trinh, quy dinh kifm sodt chit ché, 1t cé cdc nghigp vy déu duge kifm sodt hai cap;
ting cuémg dua cong nghé hoa vio quén trj hoat djing dé gidm thitu yéu t6 sai s6t cia con
ngwéri; nhin sy thufc hoat ding moi gidi duge tuyin chon, khao sét dinh va ddo tao thuedmg
xuyén dé ning cao trinh d§ v nhén thire rii ro.
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Mit khdc, cdng ty c6 hé thing kidm sodt diic lp bao gdm quin trj rii ro, kidm sodt ni
b, ban kifm soat duge duy tri hogt ding dénh gid doe Ip, khich quan va lién tyc 18n céc
chirong trinh ri sodt ludn phién nhiim phat hign kip théd vi ngiin chiin chc sir kign rii ro phit
sinh gy thiét hai cho cong ty.
2.2. Rili ro trong hogt djng tw viin khich hing

Nhim hgn ché cie rii 1o 6 thé phat sinh lién quan dén tinh chinh xde vi hidu qua cla
dich vu tir vén, tinh kip théi cia théng tin cung cdp cho khach hing vit dnh hurimg cia trinh 44
chuyén mén trong chi hrgmg tur vin, MBS tiip trung ngudm lye lém cho doi ngll Nghién cira
viri nhin sy gidi, trinh 4§ ehuyén mén cao duge dio tao trong v ngodi mrde, ning cao tinh ky
ludt nghiém ngfit vé dao dire nghé nghiép,

2.3. Riii ro vé hi try ti chinh cho khich hing (riii ro thanh todn)

Péi véi MBS diy 13 méng hogt ding dem lgi ngudn doanh thu chifm ty trong Iém nhung
eling 14 méing hoat ddng tidqm &n rii ro ldn nhit,

MBS da xdy dung mdt bd miy quin trj trén cosdr 1§ lugn chit chd va 18 ring d& gidm
thién rili 1o tai chinh cho i MBS va khich hing. Danh myc cho vay clia MBS duoc thim
dinh theo b tigu chi chuin mye trén oo sé nén ting 13 yéu t thanh khodn clia cd phiéu vi gii
trj cor bin doanh nghiép cla cb phifu dé.

2.4. Riiro vi thanh khoan

iy la rii ro nghiém trong dbi voi ciing ty chimg khodn, xudt phét tir vie Chng ty bj
thiéu hut s6 dir tién trén tai khodn/mét khi ning thanh khoan dé thanh todn cho che giao dich
phiit sinh trong ngay nhy thanh todn bi tor voi Trung tam hra k¥ Viét Nam, thanh todn cde
nghia via dén han cia cong ty chimg khodn déi véi dii tée, co quan ban nganh... Rii 1o niy b
thé din dén nguy cor ofng ty chimg khodn bi dinh chi hogt dfing kinh doanh 1dm &nh huémg
dén cic khich hing dang co tai khoan giao dich tai céng ty.

MBS diie bigt chi trong dén logi riti ro nay 48 dém bao khdng phit sinh sy kién rii ro
mét thanh khodn, Dé kiém sodt dwge logi hink rii ro ndy, MBS xy diyng mat hé thiing kiém
sodt ngudn vén chiit cha nhim phin bd vén hi¢u qué, khing dé xdy ra tnh trang mét cin A6
vn; da dang doi tée huy dgng vin cho ciing ty & MBS chi ding vé ngudn von; xiy ding hé
thing dénh gid cée chi tidu an toan tai chinh trong d6 dwa ra cho céip canh bdo d& xir 1y kip
thisi; thyre hign cong tie trich lip dy phing cho cée kich ban xdu xy ra.

1.5, Riii ro thi trwdmg

Tyi thoi diém hign tai, Céng ty C5 phin Chimg khodn MB dang thyc hién vige diu tu
chimg khodn niém yét vi chua niém yét bing ngudn vén chit sir hitu ctia cbng ty. Do 6, bidn
dimg gif chimg khodn noi rigng vi bién ding cita thj trudmg chimg khodn noi chung =& 14 i
ro dnh hudmg trac tiép téi két qué kink doanh hing niim cda Céng ty.

Bé han ché rii ro niy, Ban ldnh dao 43 thyc hién ké hoach kinh doanh da dang hoa danh
myc diu tr, dbng théi Céng ty ciing cf dji ngl chuyén vién nghién ciru phén tich, dinh i
trirdre: khi thyre hign du tr, Mt khic, Cong ty ludn tién hanh trich lip céc khodn dir phong
gidm gid chimg khoan mét chch diy 40, theo ding quy dinh cla phip lujt. Bidu ndy di ginp
MBS tin dyung dugre cdc co hji cia thi truimg nhiim ning cao higu qua diu tu.

2.6. Riiiro vé hg ting cing nghé thing tin

Giao djch ciia khich hing qua h§ théng tre tuyén chiém ty trong ghn nhur todn b khéi
lugng 1énh giao dich tai MBS. Ha tang cing nghé thing tin démg vai trd quan trong vé nhitng
tiém én rii ro v h§ thing cang nghé théng tin of thé phat sinh nhr:

- Mat ket néii, gidn dogn giao dich ciia khich hing.
~ Bai 1gch, mét 58 ligu ciia khich hing,



- X&m nhip cia Hacker 1am rdi loan hé thing, khéng dém bio viée bdo mit théng tin cia
khdéch hing, cing ty chimyg khodn.
2,7. Rai ro canh tranh

Hién nay, tinh hinh canh tranh gifta e ebng ty chimg khodn ngay cang gay ght, dic
bigt thi trsdmg ¢d sy tham gia cla cée cong ty chimg khodn Ion dén tir Han Quic. Cdc cdng ty
chimg khoéin lién tip dua ra cde hinh thire 38 thu hit khich hing nhw giam phi giao djch,
ting qud, hd tro khi mo tai khodn méi, e thué thu nhilp cd nhin tir ddu tu chimg khoéin cho
nha diu tur..,

Vi thm nhin trr thinh cdng ty chimg khodn hing ddu teén thi trudng chimg khodn,
cung chp cdc dich vy chimg khodn tht nhit cho khich hing, Cong ty O3 phin Chimg khodn
MB ludn sdng tao va nd lye khdng ngimg mang dén eo hoi ddu oo va ting trudng tai chinh
cho tmg khach hing va o dimg,

2.8, Rii ro nhiin sy

Ddi vi che cing ty hogt ding trong linh wire dic thil doi héi trinh &§ chuyén min
nghiép vy cao nhy linh vire chimg khodn thi dji ngil nhin sy 12 yéu to canh tranh mang tinh
quyér dinh. Giika cic cing ty chimg khoan thuimg ¢6 xu hudng dich chuyén, thu hit, 16i kéo
nhéin vién ciia nhau, tgo dp lye cho si én dinh nhiin sy clia Céng ty. Tuy nhién, véi chinh sich
& ngd phi hop, coi trong chién lwge phit trién dao tao, Céng ty tin rﬁng ddi ngli nhin vién
khing chi gin b6 liu déi md con ngdy cing ning cao chit lwyng hon, tiép stic cho sy phat
trién manh ciia Cing ty trong thid gian tdi.

II. NHUNG NGUGOI CHIU TRACH NHIEM CHINH POI VOI NOI DUNG BAN

CAO BACH
1. T chive phit hinh
Ong:Lé Viét Hai Chi tich Hi déng quén tr
Ong:Triin Hai Ha Thanh vién Hji ding quén tri/Tong gidm dde
Ong:Nguyen Viin Hpe Ké todn trudmg
Bi: Pham Thj Hoa Truémg Ban kiém sodt

Chiing toi dim bao ring ede thang tin va sb li¢u trong Ban cdo bach ny la chinh xdc,
trung thye vé cam két chiu tréch nhigm vé tinh trung thye, chinh xéc clia nhitng thing tin vi
st ligu nay phit hep voi thyre t8 ma ching t6i dwoe biét, hofic di diéu tra, thu thip mit cich
hirp 19,

Chiing t6i 6 thé cdp nhit hofic sira ddi bin cdo bach ndy trong qué trinh phét hinh
chimg quyén 43 dém bao ding che quy dinh duge ban hinh. Bét ki sy edip nhit bb sung nio
st duge oing b thing tin tai S¢r Giao dich Chimg khoan,

2. Té chire bio linh phit hanh: Khing c6
3. T chive tw viin: Khing c6
I, CAC KHAI HIE‘M

Chimg quyen ef bao dim (sau ddy goi tae la chimg quyen) 14 hop déng gitta nhd dﬁu
tur vé th chire phét hinh chimg quyén dugc dinh nghfa theo khodn 1 Bifu 1 Nghj djnh so
60/2015/ND-CP ngiy 26/06/2015 cia Chinh phi sira dbi, bd sung mit sé didu ciia Nghj dinh
sd 58/2012/ND-CP ngiy 20/07/2012 eda Chinh phii quy dinh chi tiét it huﬁng diin thi hinh
miit sd didn coa Lu:‘,lt Chimg khoan vﬁ TLudt siea ddd, bd sung mdt 56 ditu cia Lufit Chimg
khoan (sau day goi tit 12 Nghi dinh 56 60/2015NBD-CP).

Chirng kho#in co i 12 chimg khodn duge sir dyng 14m thi sin co sé cia chimg quyén,

L L. | e
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Ti chite phit himh ching khodn co sé [ t chire phit hénh chimg khodn 1am tai san
oo sir elia chimg quyén,

Ti chire phit hinh chimg quyén (sau diy goi tht 13 & chirc phét hanh) 12 cng ty
chimg khoén phit himh chimg quyén,

Ngfin hing lueu ky 1a ngin hing thire hién vigo hru k§, gidm sit thi sn do 18 chire phat
hiénh chimg quyén ky quy ¢& bao dam thanh toén cho céc chimg quyén 44 phét hinh va khéng
phdi li nguii ¢6 lién quan eda b chitc phat hinh theo quy dinh ciia phép ludt ching khodn.

Ngudvi sd hiln dn:rng quyén 14 nha ddu tw sé hivg chimg qu:;rén, déng thir 14 chii nor e
béo ddm mijt phin eda 6 chire phit hinh va khing phai I3 th chire phit hanh chimg quyén,

Chiing quyén kiéu chiu Au 1& chimg quyén ma nguwis s& hit chimg quyén chi duge
thyte hién quyén tai ngdy déo han.

Gia thye hign 13 mire gid ma ngudi s¢ hitu chimg quyén ¢é quyén mua o6 quyén mua
chimg khodn co =i tir 15 chire phat hanh, hode duoe 18 chic phit hinh ding ¢ xde dinh
khoan thanh todn cho ngudi s hite chimg quyén.

Ty 1§ chuyén dbi cho bidt 6 hupng chimg quyén cin ot dé quy ddi thanh mdt dom vi

chimg khodn cor so,
Ngdy dio han 14 ngdy cubi cling m nguii & hitu chimg quyén duge thye hign chimg
quyen

Chimg quyén dang lwu himh 1a chitng quyén chira dbo han va dang duge ndim giir bii
ngurdn 50 hil chimg quyén,

Chirng quyén chwa hru hinh 13 chimg quyén d& phdt hanh nhung chua duge sé hit
béri nhi diu tw. Chimg quyén chura L hinh duge L k§ trén t3i khodn cia t8 chire phét hanh,

Chirng quyén cé 1il (ITM) li chimg quyén mua o6 gid thyre hién thip hon gia cia
chimg khodn co sé.

Chimg quyén 1§ (OTM) 13 chimg quyén mua cb gid thyre hign cao hom gid cliia chimg
khodn cor sd.

Chimg quyén hda vén (ATM) 1i chimg quydn mua cé gid thye hien bing gih cia
chimg khodn cor edr.

Vi thé m¥ chimg quyén ciia t& chirc phit hinh bao gm tht cd cde chimg quyén dang
lre hanh chua duge thire hién.

V| thé phimg ngira rii ro If thuyét 1 sb lugng chimg khodn co sé dy kién cin phai
nfm gift 4 phing ngira nii ro cho chimg quyén xic dinh theo phireng fn phing ngiea rii o
ciia th chire phét hanh,

Vi thé phing ngira riii ro thye € duge xéc dinh bing sé luong chimg khodn co s
thyre oo ding cho mype dir:_h phing ngira rii ro, chimg qu:,rén cd cling chimg khodn oo s do th
chire khéic phit hanh vi 56 tién di ndp twong img véi phin chénh lich gitta vi thé phong ngira
rii ro 1 thuyet vi vj the phdng ngiva rii ro thy t€ trén thi khodn ty doanh ciia té chire phét
hirh.

Delta ld gid tri thay dbi cta gid chimg quyén (g véi mot thay ddi trong gid chimg
khodn cor s,

Cong thire:

Mirc df thay 481 gid chirng quylin

Delta =
T Méc 4 thay a6 gih chimg khodn oo 5




Gid thanh todn chimg quyén khi thye hign quyén 1a binh quin gid dong cira dicu
chinh cita chimg khodn co s trong ndm (05) ngéy giao dich lien trude ngay déo han, khing
bao pim ngiy ddo han,

Nedy dang ki cudl cimg 13 ngdy lam viée thir 2 sau ngdy gise dich cudi cling tai
SGDCK vh 14 ngiy déo han chimg quyén trong truimg hop thire hién chimg quyén do déo
han.

Nghy thanh todn 1a ngiy 1am vige thir 5 ké tir ngay dang ky cudi cling.

IV. COHOQIBAUTU

1. Ting quan vé nén kinh té Viét Nam

Lén séng thit tu ciia dai dich COVID-19 dp dén vio cubi théang 4/2021, khitn nhiéu hoat
démg kinh t phai gidn dogn. GDP kinh € Vigt Nam dat mire tang truémg 5,22% trong quy 4
vi dat 2,58% trong ca nam 2021. Tuy nhién, ting trwémg kinh & c6 kha nfing s& phuc héi
trong nfim 2022 vi hogt dijng thuomg mai toén chu duge cai thidn s& ho try cho hoat ding xudt
nhip khiu cia Viét Nam, MBS dy phong GDP cla Vigt Nam 2022 s& ting manh tror lgi o
mitc 6-6,5% khi todn b nén kinh 1€ tré lai trang théi binh thwimg, vidc mé clra tré Iai nén
kinh t difn ra thudn loi cho phép cde doanh nghiép vi nha méy bit kip sin lugng b mét v ti
¢ tiém ching ting theo ké hoach.

Lam phat trong néim 2021 & mire 1,84% nhé chinh séch thi khda cho ding, kip thiv,
chinth sich tién t8 linh hoat, déng bd va cong tic dity hinh mat sé mat hing thiét yéu nhip
nhing nén lam phat niim 2021 duge kim soft & mirc thip. Nim 2022 lam phét dy kién ting
cao do tinh trang thidu hing héa, tic nghén chudi cung tmg, trong khi nhu el sin xudt vA téu
dimg ting manh khi hogt ding kinh nbi lai khién nguin eung chua theo kip nhu ciu din
dén lam phat ting, Bén cgnh d6, 4p lyc rii ro lam phat nhip khiu rét lén bai nen kinh 66 Vigt
Nam con phy thude nhidu vio diu vio nhip khiu. Tuy nhién, néu di¢u hanh v mé hop 1y, dic
bigt 14 kidm sodt cung tidn & mire vim phii, CPI niim 2022 dit cao hon nfim nay nhung vin cb
kha néng kitm sodt dudi 4%,

Dy kil chinh séch tién t¢ 5& tiép tue duge thyre hign giip néi 1ong voi mit bing 15 sudt
duy tri thip nhu hién tai d& b tro nén kinh té khi lgm phit viin dang & mirc thip néa Vigt
Nam con nhidu di dia dé kifm ché lam phat. Nh téi khéi dong nén kinh té tir thing 10, ting
trudmg tin dyung dugc ting the quy 4, véi mire ting trnimg xép xi gan 14% trong nfim 2021.
Lii sut cho vay s& tiép tyc gidm, tuy nhién |8 suit tidn gir 58 khd duy trl & mic thip nhy
hién tai v du kién s@ ting trés lai trong nfém 2022 trong boi caoh nhu cdu huy ddng von ting
dua trén tin dyung ting, dp lye lam phét trong nim 2022 va sy canh tranh tir cic kénh dau tir
hidp dfin nhur bdt dong sin va chimg khodn. Dy kién trong néim 2022, nhu clu tin dung s& tiép
tuc & mire cao khoang 13%, duge hi try tir vige kidm sodt dich bénh, nhu cdu tidu ding vi sin
xudt kinh doanh ting cao trd lai.

2. Thj trwimg tai chinh Viét Nam va co hii diu tw

VN Index di duy tri di tang tich cyc trong nfim 2021 vi chinh thire vugt mbc 1.500
difm vao ngay 25/11/2021, mic di trai qua hai 1an séng dich Covid-19 nghiém trong tai théi
didm cubi thang 0172021 va thing 05/2021. Nhin chung, dong tidn vin lién tpe db vio thi
trudmg, cho thiy nha ddu tir viin 6 nidm tin nhit dinh vio tridn vong thi treimg chimg khodn.
Viét Nam véi ki vong dich bénh s& dirge khéng ché v kinh t din hdi phue sau 46, Trong
nam 2021, khdi ngoai duy trl xu hudng bén rong chit dgo, voi thng gid bin rdng trén ¢4 3 sin
dat 54,928 ty dbng trén ci 3 shn, ting gip 3,6 lin so vdi tong khoi lugng bin rong cda nhi
dhiu fur murdre ngodi trong nAm 2020, Trung binh mi whn, khdi ngoai bén réng 1,144 t§ dong,
Khéi ngoai chi mua rong trong thing 04 vi thing 07, womg (g vii thid di¢m VN Index v
chc mbc 1.200 vi 1.400 didm. Tuy nhién, xu hudng bén réng dy kién s& thay doi trong ném
2022 trong bbi canh nén kinh 16 Vidt Nam duge md cira tod lai, ty 18 bao phil vaccine trén
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75% téng din sf - nguding cao so vii thé gidi. Déng thiv, trong thin gian gin dily, thi trurimg
chimg khodn Viét Nam chuin bj chiio dén thém mdt quy diu tr dén tir DA Loan (Trung
Quoc) 12 quy Jih Sun Vietnam Opportunity Fund (JSV Fund). JSV Fund d tidn hank PO tiy
ngy 10/1/2022 véi sb vbn huy ding wde tinh khodng 6 t7 Dai t& {lromg tmg 5.000 t ding).

Thi trémg chimg khodn phéi sinh ghi nhén sy ting tririmg tot trong nim 2021, Boi v
thi trurémg giao dich hop ddng twong lai VN30, gid trj giao dich trung binh méi phién ndm
2021 dat 26.553 ty dbng, ting 106% so véi nim 2020, Thanh khodn thi trimg giao dich hop
déng twong lai ting manh nhit trong giai doan tir thing & b diu théng 8, roi vao nhip didy
chinh cfia chi 6 VN30 tir mire dinh lich stt 1,560 diém vé dudi mire 1.400 didm vi tich liiy
trong 2 thiing. Thanh khodn thj truimg chimg quyén tiép tye ni 1 trong néim 2021, Cy thé, gis
trj giao dich trung binh mdi phign d& ting 1én mic 74,4 ty ddng, cao glp 3.5 Iin so véi nim
2020,

Trong béi cinh nh viy, thi truomg chimg khodn nhin chung vin s 1 mat kénh din te
hap dfin - nhat 14 véi céc nhi diu tir c& nhin. Db k§ vong déng vén tir cic nhi diu néi viin
b sy ting trudmg nhét dinh trong nim 2022 nhung phiin ndo 46 s& bt hio hitmg hom so v
ndm 2021, béi mit bing gia ob phiéu & gisi doan hign tai nhin chung 43 duge diy lén mire
cao hom khé nhiéu so véi thiri didm déu ndm 2021 va sw phyc hii chung clia nén kinh té ciing
mé ra thém nhimg lya chon diu tr khde cho ngudn vén nhin rdi. Trong n lye dat duge vi thé
thi trirdmg méd ndi, cde séng kidn ciin Vigt Nam nhéim nang cao tinh minh bach coa thj tnremg
chimg khodn s thu hit nhieu dong vin diu tr ra nude ngodi hon. Thi tnrtme chimg khodn
Viét Nam cd thé & vj trd thufin Igi 8¢ duge ning hang lén trang thai méi ndi sém nhit vio win
2022 hode mubn nhét vio niim 2025, Theo i tinh clia ching 61, viée Viét Nam dua vio Chi
st FTSE EM s& thu it it nhét 355 triéu USD dang vin thy déng nude ngodi, theo tf trong
clia thi trudmg s& vio khodng 0,36% —0,41%. Trong khi dé, vife Vidt Nam duoe dua vio Chi
50 MSCI EM cé thé thu hit it nhét 327 trigu USD déng vén thy dijng mrde ngodi, vi ty trong
cdia thi trirdmg dyr kién vio khodng 0,69% —0,78%,

3. Cohii ddu twr vio chimg q:[uﬁn ch bdo dam

Biu tr vio chimg quyén ed bao dim (CW), nhi diu tr cd thé duge hudomg mdt sd loi
ich nhur sau:

Tde dfing dom bdy: Vi chi phi ban diu mua CW chi bing mét phiin nhé so v dda tu
vio thi sén co s&, nha dhu tr d3 b thé sir hirtu CW ma vin o thé thy dupe lpi nhudn nhir ky
vong nfu diu tw vio thi sdn oo s&. Hom thé, CW cdn o6 tic diing dom bay, nghia 13 chi mét
thay i nho & gid clia t4i sin co sé cling o6 th din dén sy thay déi lén hon v gid cia CW
vt vi thé mirc thu nhip dat duge s& 16m hon, Nguoe lai, mét sy syt gidm vé gid cia thi sdn co
sit ed the din dén sir syt gidam Lom hon vé gid cia CW, tuy nhién mie thiét hai t6i da ciia CW
chi gidi han & mire phi mea CW ban dau. Dy 14 co hi cho ede nha déu tr véi sé vén ohi cd
thé tiép cdn duwge ob phiéu cia cde cong ty tht trén thi truimg. Tac ddng din biy chinh 14 didm
hép din nhit ciia CW.

Lot nhugn khing han ché, khodn 16 161 da of dink: Dhu tu vio CW oé thé mang lai loi
nhugn khing han ché trong khi khodn 18 i da duge cf dinh, d6 chinh 14 khodn chi phi dé
mua CW. Vi dy, trong tnrimg hop thi treimg dién bidn khéng nhu dy dodn, nha ddu tir ¢6 thé
bén lai CW 4& bii diip chi phi ban dlu hofic ném gitr dén khi déo han va chiu khodn 18 t5i da 1
chi phi mua ban dfiu. Ngwoe lai khi nim gitt CW cla cde cbng ty oo kit qui kinh doanh tht va
dugre ky vong s& ting trudmg trong twong lai, nhi diu tr 88 b co hii mua b phidu cia clng
ty 46 véi mitc gid thip va béin lpi voi thi gid cao & thivi didm thye hién quyén chon,

Giao dich va thank todn dé dang: CW tuy cd dic didm nhy mét sén phim phdi sinh
nhing duge giao dich nhur mit logi cb phidu trén san giso djch o phifu, SGDCK cle mrde
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o quy dinh bét bude vé thank vién tao Up thi trudmg, o6 nghia vy yét gid hai chidu lién tyc,
tao thanh khodn trén thi truémg, do 46 nhi déu tr co thé mua, bin CW duge d& ding. Nhi
dbu tr khong cln phii mé thi khodn giao dich khéc d& mua/bdn CW, Ngodi ra, cic quy dinh
vé thr gian, phuong thire giao dich, thanh todn.., d&u twong tr nhir cd phidu nén nhi dau tu
¢6 thé tim hidu sdn phédm vi tham gia giao dich mét cdch d dang va nhanh chéng,

Thém cor ki tiép cdn cd phidu cho nhi ddu tr mede ngoai: Vi CW, nha din tr mede
ngodi vin cé thé kifm duge lgi nhudn tir vige diu tr vio cong ty c6 ki vong tiing trudng mé
khong nhét thiét phai nfm gitt cb phifu vi v thinh cd dong cia cong ty 46, qua d6 nhi dau
tir e ngodi s khing bi gioi han vé sb hrgng o phidu mua vao nhr khi dau tr vio of phitu
LERR. L1
V., THONG TIN VE TO CHUC PHAT HANH CHUNG QUYEN CO BAD DAM
I,  Ciic thing tin chung vé t chire phit hinh chimg quyén ¢6 bio dim
%  Tdm tit qud trinh hinh thinh vi phét trifn MBS:

Buge thanh 1dp tir thing 5 ndm 2000 béi Ngin hing TMCP Quén dbi (MB), Cong ty
4 phin Chimg khotn MB (tién thin 13 Céng ty CG phin Chirng khodn Thing Long) 1& mét
trong 6 cong ty chimg khodn diu tién tal Viét Nam. Sau 20 nim khing ngimg phat trién,
MBS da trér thanh mét trong nhitng céng ty chimg khodn hing déu trén thi truémg ching
khodn Vigt Nam.

Trong qué trinh phit trién, MBS di cd nhing dong gop khing nho cho sy phat trién
¢ho nganh chimg khodn néi riéng v thj treémg 12i chinh ndi chung. Trong hai nim lién tiép
2000 v 2010, MBS i viron 18n diin dau thi phin mdi giod tai ed hai si giao dich: 8¢ Giao
dich Chirng khodn Ha Ni vi Sé& Giao dich Chimg khodn TP, HCM vi lién tye dimg trong
Top 10 thi phin tai cd hai S&. Pc bigt, nim 2013 ddnh diu mdt birke ngodt trong lich sir
phét tridn cia MBS, Bé 1a vidc hop nhit véi Cong ty Cd phan Chimg khodn VIT thinh
Cong ty hop nhit véi tén goi 13 Cong ty Cd phin Chimg khoin MB (MBS). Ngiy
05/12/2013, Céng ty sau hop nhét di duge Uy ban Chimg khoén Nhi nwéc ciip phép hoat
ddng, dinh dfu sy thinh cdng cla throng vy hgp nhiit céng ty chimg khodn dii tién trén thi
trutmg, ndng cao vi thé ciia MBS tén thi trebmg chimg khodn trong nude, Tiép tuc phit huy
thé manh va nd lye khéng ngimg, nam 2015, MBS di lot vio Top 5 cdng ty chirmg khodn
dimg dhu thi phin méi gidi tai c hai s, Thang 3 nam 2016, MBS chinh thic niém yét o0
phifu trén sin HNX. Vi muyc tiéu phit trién bén vimg, vuon tm ra thi trrémg qude t8, Nam
2018, MBS vinh dy nhin 2 gidi thuémg danh gid danh che Céng ty Quan Ij déu tu 5t nhil
Viét Nam vi Djch vy Ngin hang dbo tr 18t nhit Vigt Nam nfim 2018 do Tap chi uy tin
World Finance binh chon, Nam 2019, MBS tiép tue git hai thanh céng véi san phim Chimg
quyén o6 bdo dim va vinh dy nhiin Gidi thuomg Céng ty phit hinh chimg quyén t6t nhét
Viét Nam do tap chi qudc té uy tin International Finance binh chon.

Vi thé manh 14 céng ty thanh vién ciia Mgin hing TMCP Quin ddi, duge MB hé try
manh mé vé nhidu mat tir nhin sy, thi chinh, céng nghé... MBS di Hén tuc vuon 18n dat cde
mibic phit trifn méd ed vé quy mb vi nghiép v Vén didu 12 clia Cong ty tinh dén thid didm
hidn tai 14 1.643.310,840.000 ddng, trong 46 cb ding 1én nhit 1d Nagin hing TMCP Quén dbi
(MB), chiém 81,94% vin diéu 1& cia MBS,

Hién nay, MBS tip trung phét trién céc méng hopt déng kinh doanh chinh:

- Dich vy chimg khodn: danh cho khich hing cd nhin va khich hang to chire (IC8)

- Djch vy Ngin hang diu tu

- Kinh doanh tréi phitu



Mang ludi chi nhinh va ede phing giao dich cia MBS di duge mé ryng vi hoat ding
¢ higu qua tai nhiéu thinh phd trong diém. MBS di thu hit v phét trién duce mit déi ngdi
nhin sy ning ding trong dd ob hing trim chuyén gia phin tich v& chuyén vién quan hé khich
hing cd nhin v t& chirc dugc dio tao bai ban, o6 tr cich dao dire tit khéng ngimg phin ddu
dé cung efip dich vy vl cde gidi phip kinh doanh cho khéch hang voi sy edn trong, chuyén
nghiép va trich nhiém cao nhit.

Cée mibe sy kidn quan trong

s

Cie thanh tich 48 dat dwge
Trong qui trinh hogt ddng, MBS di 6 nhimg bude phit trién ngogn muc véi nhing
thénh tich tiéu bifu nhur:

Ném 2008 | » Cong ty ching khosin tiéu biéu cun HNX nam 2008
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| o Congty Chimg khodn tieu bibu ti HNX A HOSE

Nim 2020

 téu bi

(-

| HAmn & 1 etd B Cheo dich ol Tot T 0 ] A
* Gidi thumg “Cdng ty chimg khoéin duge kivich hiing b 1ong nh
- 202019 dién dén Financial Service Awards (FSA) flEs
* Gifly khen clia Chi tich UBCKNN: Cong ty di cé nhimg déng gop cho sy
phit trién ela SGDCK Tp.HCM v TTCK Vigt Nam gini doan 2015 —
20020
* Bing khen cla B trutmg B6 Téi chinh cho: Cong ty C& phiin chimg khodn
MB dii cd nhigu thanh tich déng gbp cho sy phat trién cia thi trrimg chimg
khodn Vit Wam giai dogn 2018 - 2019
» Doanh nghiép niém yét tiéu bitu trén HNX nam 2019 - 2020

A" nam

Qui trinh ting viin

Viin didu 12 ban diu cia Céng ty Co phin Chimg khodn MB theo Gidy phép thanh 1gp
vil hogt dfng s6 1 16/GP-UBCK da Uy ban Chimg khodn Nhi nurde cAp ngdy 09/12/2013 (sau

khi hop nhit

gifta Coing ty Cb phin Chimg khoén MB v Céng ty C4 phin Chimg khon VIT)

i 621.242.800.000 déng.

K& tir thoi didm hop nhét dén nay, Cong ty dd tedi qua 03 lin ting vin didu 18 b
621.242.800.000 ding 1én 2.676.183.240.000 déng, cy thé;

Pt 1:

- Ciin cit phap 1

Nghj quyét BHDCD bil thutmg nitm 2011 s6 03/20] 1/TLS/DHBCD-NGQ ngiy
09412201 1;

Nghi quyét PHPCD bt thuémg niim 2013 sé 02/2013/MBS/DHBCH-NQ ngiy
26/00/2013;

Béo cdo két qui chuyén ddi trii phifu sb 67/2013/MBS-CV ngay 27/12/2013;

Gidy phép didu chinh 6 54/GPDC-UBCK ngiy 31/12/2013 do Uy ban Chimg
khodn Nha mrée cdp.,

- Vbn diéu 1§ trére khi phat hanh: 621,242,800.000 déng

- Vi dibu 1§ sau khi phét hinh: 1.221.242 800,000 dbng

- Ménh gig: 10.000 ddngcd phin

- Hinh thirc phdt hinh; Tréi phigu chuyén ddi thinh ob phidu

- Thixi gian han ché chuyén nhugng: Khing

- Béi tugng phét hinh: Ngén hing Thirong mai C8 phin Quan déi
- Gid chuyén dfi: 10,000 ddnglchd phin

- Tﬂmg
- Tﬁng

ménh gid tréi phifu phat hanh: 600.000,000,000 ding
ménh gid tréi phifu duge chuyén d8i: 600,000.000,000 déng
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- Tihng sb lugmg cb phin duge phin phéi; 60,000,000 cb phin
- Thir gian hoan thanh: 25/12/2013
Pt 2:
- Cfin cir phép 1§
s Nghi quyét PHPCE thutmg nién ndm 2010 s6 01/2018/MBS/DHPCD-NQ
ngiy 26/02/2019;

« Bio cdo két qud chio bin cb phifu ra cong ching sb 101/2020/MBS-CV ngiy
24/03/2019,

- Vén didu 18 trure khi phit hanh: 1,221.242,800.000 ding
- Vén dibu 18 san khi phét hinh: 1,643.310,840.000 déng
- Ménh gig: 10,000 ding/ch phin
- Hinh thirc phét hanh:
»  Chiwo bén cho cb ding hign hitu: 35.000.000 ¢b phin
e Phit hanh b phiéu dé trd o tire: 12.221.689 cb phin
- Téng sb lremg cb phifu chio bin dy kién: 47.221,689 cb phin
- 86 luomg eb phifu chio bin thinh cong: 42,206,804 b phin
- Théi gian bt ddu chio ban: 18/02/2020
- Thivi gian két thie chie bin: 24/03/2020
Pt 3:
- Cin el phép ly:
« Nghi quyét BHPCP thuimg nién nim 2021 so 01/2021/MBS/BHDCB-NQ
ngay 10/04/2021;

» Bio cdo két qui chio bin cd phiu ra cong chimg sb 238/2021/MBS-CV ngly
18/6/2021;

- Vin didu 1 trde khi phat hanh; 1.643.310.840,000 dong
- Véin didu 1§ sau khi phat hanh: 2.676.183,240.000 dbng
- Ménh gid: 10,000 dong/co phén
- Hinh thitc phat hanh:
e Chao hin cb phiéu ra céng chiing: 70.423.512 ¢t phén
«  Phit hink of phida dé tra cb tire: 24.647.652 cb phiin
+ Chao bin ¢ phiéu cho cin b) cing nhin viéa: 8.216.076 b phin
- Téng 6 lwgng cb phidu chio bin dy kidn: 103,287.817 ¢ phin
- 54 luong cb phidu chito bin thinh cong: 103.287.240 ¢b phin
- Thivi gian bit déu chao bén; 21/05/2021
- Théri gian két thiic chio bin: 17/06/2021
4% Co ciu bj may quin Iy ciia cing ty.

15

o mi e Twamak kb s g mle o WY



MO HINH T6 CHU'C MB SECURITIES

Pl HOd 208G OO DO

Coe Ly -l ThY
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I
CAC BHOIN W] KENH DOAMNH

Kbl Dich vy
Repdn Bang b fu

Co cilu th chire eing ty
Mang liedi ciia céing ty

o
=

Danh sdch o6 déng nim gif tir 5% tri 1én vin of phiin ciia efing ty vi nhimg ngudi
ot lién quan; Danh sich eb ding séng 1p vi 111§ ¢b phin nim gii.

Bang 1: Danh séch c6 déng nim git tir trén 5% vin cb phin toi thivi didm 24/01/2022
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86 ¢6 phin

LT ﬂ'6 SR _ﬂhl : ; _.,'ﬂi WAL )
Mygiin hing TMCP Quiin ddi 18 Lé Vin
Ngwdi di dign thea phdp | o1 ooogagsy | LUWME, THNE | 515 ooh 199 | 79 424
ludt: Ong Lé Hiu Pirc - Hoa, Cu Giy, | © ia
Chit tich HBOT HN
Nguini dgi dign phén vin:
B2301  Thing
Long 1, 56 I
. y | Dal g Thing
Ong L# Viér Hai 00107501 5636 Lo Trung 555170 | 0,207448%
Hia, Cdu Gidy,
Ha Nei
Tdp thé Dt hoe
Kinh 1 Qude
(ng Trdn Hii Ha 012168414 | Din, Ding | 1,311,576 | 0,490002%
Tdam, Hai Ba
Trung, Hi Ngi
Thng cing &

%  Danh séch nhimg cing ty me vi cing ty con ciia th chire phét himh, nhing cing ty
mi th chire phit hinh dang nim gii quyén kiém soit hoge e phin chi phéi, nhing
ciimg ty ndm quyén kiém sodt hojc cf phiin chi phéi d6i vii 80 chire phit hinh,

- Céing ty me

Ngin hing Thuong mai C5 phiin Quin d§i (MB)

Gidy chimg nhiin doanh nghiép s& 0100283873 do S&r Ké& hopch vi Diu tw TP.Ha
NGi cdp lin déu ngiy 30/09/1994,

Try siv chinh; 18 L& Vin Liong, Trung Hoa, Chu Gidy, HN

Bidn thoai: (84-4) 6266 1088 Fax: (84-4) 6266 1080

Wehsite: www.mbbank.com,vn

Mganh nghé chinh:

Kinh doanh ngin hang theo c¢de gquy dinh cua Théng dic Ngin hing Nha muroc
Vit Mam;

Cung img san phiim phéi sinh theo quy dinh cla phip luft;

Biai 1§ bao hiém vi cc djch vy lién quan khic theo quy dinh cia phip ludt;

Kinh doanh trdi phifu va cde gily tir oo gif khic theo quy dinh clia phdp lujt;
Mua bén, gia cong, ché téc ving;

Hogt ding trung glan tién t§ khic;

B véi cdc nginh nghé kinh doanh 6 didu kifn, Nigin hing chi kinh doanh khi of
Ai didy kign theo quy dinh cla phép lujt.

afs

Vén gop ding k¥ cla MB tgi MBS (tai nghy 24/03/2020): 1.346.540.260.000

dbng, tuomg (ng 81,94% vom didu 1& dang ky cliia MBS,
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+  Von gép ding ky cia MB tai MBS (tai ngiy 02/07/2021) : 213.130,797.000

ddng, tuomg img 79,64% vin didu 1¢ thue gép cia MBS,
+  Cong ty con
Khéing cé

- Céng ty ma 16 chire niém pét dang ndm it quyén kiém sodt hode ci phén chi phii

Khing

o

- Céing ty ndm guyén kiém sodt hode od phan chi phii dai voi 16 chike niém it
Ngfin hing Thwong mai C6 phin Quéin dji (MB)

Nt dung nhie pheln 5.1

% Thing tin Ban diéu hinh 4 chirc phit himh (co ciu, thing tin tém tit che thinh

vién
* Bimg 2; Danh séch HBQT, BGD, BKS vi Gidm dbc ti chinh
i Hg vi tén. Chievy
H{i ding quin trj
1 L& Viét Hai Chii tich HBQT
2 | Vii Thanh Trung Phé Chii tich HBQT
3 Tréin Hii Ha Thénh viégn HBQT
4 Niguyén Minh Hing Thinh vién HDQT B
5 Trin Thj Kim Thanh Thinh vién HBQT
Ban Kiém soft
1 Pham Thj Hoa Truding ban kiém sodt
2 Nguy&n Thi Diép Quinh Thinh vién BKS
3 Wii Thj Hucmg Thanh vién BKS
Ban Ting Giim dée
; Trin Hai Ha Téng Gism dbe B
2 Phiing Thi Thanh Ha Phé Téng Gidm dic
3 Lé Thinh Nam Phé Téng Gidm dic
4 L& Viin Tudin Thinh vién Ban diéu hinh
Gidm diie Tai chinh
S Nguy&n Kim Chung Gidm déc Ti chinh p
Ké todn trirdmg
1 Nguyén Van Hye K& todn trimg
So yéu Iy lich Ban Ting Gidm déic céng ty
Vi tri ‘Hg tén Tdm tit If lich
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Thanh vién Hii
dng quan i
kigm Ting
Gifim doc

Trin Hai Ha

» Trinh d hoe viin: Thac s§
o Chite vy dang ndm gilt tai cdc to chire khic:
- Thinh vién HPQT - Céng ty cb phin Tén Cang
Hiép Phuroe,
» Jud trinh edng tac:
- 0772002 - 9/2003; Cén bj tin dung - Ngin hing VP
Bank
- (9/2003 - 11/2009: Phé Gidm dbc Phéng Giao
djch. Truémg phéng QHKH - Ngiin hing Biu tw vi
Phit trién Vigt Nam

- 11/2009 - 04/2011; Phd GB Khdi KHL v BCTC
Hgi si - Ngin hing TMCP Quiin Bji

- (4/2011- 05/2013: Gidm déc Chi nhinh Hai Phang
- Mgan hing TMCP Quén Ddi

- 06/2013 — nay: Tong Gidm dbc - Cong ty CP
Chirng khodn MB

- 04/2014 — nay; Thanh vién Hii ddng quén trj -
Céng ty CP Chitng khoan MB

Phé Thng Gidm
dbc

Phimg Thi
Thanh Ha

s Trinh 4 hoc vin: Thac 57 Quén 1§ chién luge va
Logistics 16 chi
o (ud trinh cing tac:
- 01/2005 - 12/2005; Chuyén vién tai chinh - Tép
doan Monoprix & Daily Monop (Phip)
- 03/2006 - 05/2007: C4n b tin dyng - Ngin hing
TMCP Quén déi
- 052007 - 01/2000; Chuyén vién tham dinh - Nigin
hing TMCP Quin dji
- 01/2008 - 03/2010; Trudimg B phin téi thim dinh
SME - Nggiin hing TMCP Quén di
- 03/2010 - 01/2011: Trudmg B phin téi thim djuh
KHCN - Ngin hing TMCP Quén dgi
- D1/2011 - 02/2012: Phé phong téi thim dinh Hpi s0
- Ngin hing TMCP Quin di
- (022012 - 06/2013: Trodmg phimg Qudn trj i ro -
Céng ty CP Chimg khotn MB
- (7/2013- nay: Pht Thng Gidm déc - Cong ty CP
Chimg khodn MB

Phé Thng Gigm
die

Lé Thanh Mam

o Trinh 43 hoe viin: Cir nhén Quéan trj Doanh nghiép
o Chire vy dang nim gl tai cie td chirc khic:
- Thanh vién HPQT - Céng ty cb phin Thude Thi y
Cai Liy
- Thinh vién HBOT die lip - Cong ty cb phin T
viin - Thuang mai - Djch vy Pja de Hoang Quin
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- Phd Chi tich HBQT - Cong ty od Phin Tu vin va

Dich vy Thuong mai Gidy Viét
#Cua trinh cdng tac:

= U972001 - 12/2007: Chuyén vién QLDA - Cng ty
C& Phiin Tdp Doin Tén Mai

- 2007 —2011: Phé Tong Gidm Bdc - Cong ty Cé
Phin T viin Dich vy vd Thuong mai Gidy Vit

- 2011 - 2013; Gidm Dbc digu hinh - Céng ty C4
Phan Tur viin Dich vy vit Thuong mai Gidy Viét

- 2011 —nay: Thanh vién HBQT djc lip - Cong ty
Ci Phén T vin - Thuong mai - Dich vu Pia bc
Hodng Cuin

= 2013 —nay: Phé Chi tich HPQT - Céng ty Ca
Phiin Tur viin Dich vy vi Thuong mai Gidy Viét

- 032013 - 02/2015: Thinh vién HBQT - Cong Ly
Cé Phin DIC 8§ 4

- 04/2014 — nay: Thinh vién HRQT - Céng ty C&
Philn thube thii § Cai Ly

- 0472013 - 04/2015: Gidm déc Vin phong Khu vire
Phia Nam - Céing ty CP Chimg khoin MB

- 04/2015 — nay: Phé Thng Gidm déc - Céng ty CP
Chimg khodn MB

*  Théng tin vé nhin sy quin If rii ro lién quan téi hoat djng phit hanh chimg

quyén:

T o R ST Logi CCHN Kinh doanh |58 ndm kin
Hovatén | Vitricongthc Chimg khodn nghitin

Chirng chi phin tich tii

Lé& Thi Hai Yén

Chuyén vign P. QTRR

chinh badc 2 [CFA level 2)

o nam

2,  Cie thing tin v& két qua hoat diing cia th chire phit hinh
2.1. Ting hep tinh hinh hoat ding cia cng ty chimg khodn:

Céng ty C& phiin Chimg khodn MB (MBS) tip trung phat tridn 3 mang hoat djng kinh
doanh chinh 1 Dich vy chimg khodn , Dich vu ngén hang diu tu, Neudn vén va kinh doanh

triii phidu:

*  Dich vy climg khodn: MBS cung cip dich vu tir viin mua,
di niém yét v chirm niém yét cho khéch hing cA nhin va

bén cde logi chimg khodn
khdch hing té chie, MBS

lubn chi trong vige thu hit nhin 14, d4u tr vio edng nghé hifn dai va cung cip cho
khiich hing nhing sén pham phin tich va tw vin déu tw voi chit Tirong tdt nhit trén thi
truetmg. Céc dich vy chimg khodn cung cdp cho KH bao gbm:

- Tu viin du tr

- Uy thic quan 1§ tii khodn

- Cae dich vy dign tir

Dich vy Ngin hing diu tw: Nhiém vy cia MBS 13 két néi nhimg ¢ hi sir dyung
ciing nhur huy déng von higu qua (Connecting Capital Opportunities), nhim muyc dich
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fao T8 gié tri cho khach hang théng qua nhitmg gidi phép tw vén dwpe tich hop va
chuyén biét ddi véi timg khich hang.
- Tw van tai chinh doanh nghigp
T viin thodi vén, phat hinh, niém yét cb phiéu
ECM - co phin hoa, [PO
Tir viin M&A
Tir vin phat hinh trdi phiéu
« Ty doanh cia Khii diu tu:
4 Ty doanh chimg khodn
- Phét hinh chimg quyén cb dim bio va thyre hién cic nghigp vy lién quan
- Thyre hién nghigp vy tir doanh chimg khodn
% Kinh doanh tréi phifu:
- Phiin phéi sin phim Trdi phi¢u doanh nghigp
- MBi gidi tréi phifu
- Cung chp dich vu Pai dién nhitng ngudi Sé hiru Trdi phiéu
2.2, Tinh hinh tranh chip/kién tyng: khing b

2.3, Béo cdo két qui hopt djng kinh doanh trong 2 niim gin nhit vi liiy ké dén quy
ghn nhit:

Chi it aVND) | (ipuVND) | gm

Téng gia tr thi sin 7.015.5%96 11.047.241 5747%

- Doulh Gmiielohogde | Liisss0 | 22106 98, 50%
LanmnGalomies | W 2563 | 11407%
Lo nhugn khéc 1,236 23.713 632,67%

LA nhudn trudc thud 336,105 736.275 119,06%

Lo nhufin sau thué 268.705 586.811 118,38%

(Ngudn: BCTC MBS)
34,  Chc chimg quyin mh céng ty @3 phit hinh trong nim 2021 va diu nim 2022:

Loai Gid phit Néim ,
STT | Tén chimg quydn | M3 CK -;hif]g hinh gir | JSHMe | mvigien
L quyén (ding CW) hianh (Théing) | déo hon
1 CVIC2102 VIC | Mua 1.E00 2021 4 | 04/06/2021
[ 2 CVHM2103 VHEM | Mua 1.650 2021 4 04/06/202 1
3 CVPB2102 VPB | Mua 2.800 2021 4 | D4/06/2021
4 CSTH2102 STB | Mus 2.000 2021 4 | 04062021
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i Gid phat Nim :
STT | Tén chimg quyén & CK ull;ﬁig hﬁﬂh phat Ky !:.;n Thifi glan
o s i {dﬁngfﬂw} hanh (Thing) | dio hgn
5 CPNJ2103 PNI | Mua 2.900 2021 45 | 18/06/2021
6 CVNM2103 VNM | Mua 1.700 2021 45 | 18062021
7 CEPT2101 FPT | Mua 1.500 2021 5 05/07/2021
8 CMWG2103 MWG | Mua 18010 2021 5 050772021
9 CHPG2104 HPG | Mua 1.500 2021 5 |o0so7z021
10 CHPG2106 HPG | Mua 4,100 2021 45 | 2772021
1 CKDH2102 KDH | Mua 2,800 2021 4 13/8/202]
12 CMSN2103 MSN | Mua 3.000 2021 4 13/8/2021
13 CMWG2105 MWG | Mua 2.950 2021 45 | 270872021
14 CSTB2104 STB | Mua 4,000 2021 4,5 | 2782021
15 CTCB2104 TCE | Mua 2,000 2021 4,5 | 2782021
16 CTCH2102 TCH | Mua 2.750 2021 4 13/8/202]
17 CVHM2105 VHM | Mua 1.500 2021 4 13/8/2021
18 CVPB2104 VPB | Mua 2.500 2021 45 | 27082021
19 CVRE2104 VRE | Mum 3.000 2021 4 13/8/2021
20 CVNM2 104 VMM Dvlua 1.480 2021 5 13/2021
21 CFPT2106 FPT | Mua 2,650 2021 45 10/1/2022
i) CHPG2112 HPG | Mua 1.900 2021 40 2711272021
23 CKDH2105 KDH | Mua 2.150 2021 40 | 271272021
24 CRTB2108 STB Mua 1.820 2021 3.5 12/1272021
25 CTCB2107 TCE | Mua 1,850 2021 40 | 271272021
26 CVHM2108 VHM | Mua 1.800 2021 40 | 271272021 |
21 CVNM2110 VR Mua 1. 400} 2021 4.5 104142022
28 CVREZ108 VRE | Mua 1450 2021 40 |2m12202)
20 CACBE210] ACB | Mua 2.000 2021 40 | 217172022
10 CTPB2101 TPE | Mua 2,500 2021 4,0 6/4/20122
31 CVIC2110 VIC Mua 2.430 2021 4,0 6472022
Xz CMWG21 14 MWG Mua 2.600 2021 4.0 /42022
13 CVYPB2111 YPB Mua 2,300 2021 4.5 21/4/2022
14 CACB2202 ACB | Mua 2.150 2022 4 9/6/2022
35 CFPT22(2 FPT | Mua 1,700 2022 4.5 24/6/2022
36 CHDB2202 HDB | Mua 2,220 2022 4 9/6/2022
37 CHPG2204 HEG | Mua 1.900 2022 45 | 24/6/2022
18 CKDH2202 KDH | Mua 2.080) 2022 4,5 | 24/6/2022
9 CSTB2203 STB | Mua 2,680 2022 4 9/6/2022
40 CTCB2202 TCB | Mua 2,080 2022 4 9/6/2022
41 CYHM2203 VHM | Mua 1.450 2022 4.5 24/6/2022
42 CVNM2202 VNM | Mua 1.300 2022 4,5 | 24/6/2022
43 CVRE2202 VRE | Mua 2,400 2022 4 9/6/2022
3. Tinh hinh tii chinh:
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Chi tiéu Niam 2020 Mim 2021 o ting
{triéu VND) | (trigu VND) giam

- Thanh todn chc khodn ng dén han:

(eé thanh todn ding han va ddy di & o

cidc khoadn ng khdng?)

- Céc khodn phid ndp theo ludt dinh:

(co thue hign theo ludt dinh?) Co Cé

- Tﬁ]igﬂdu ng vay: {ghi ré np qud

han, tong die ne bao link (néu ca),

qud fan ngdn han, trung han va dai 2.385.035 7.101,396 197,75%

han, nguyén nhdn din dén ng qud

han, kh ndng thu hoi)

- Tinh hinh céng ng hién nay: (idng

s g phaf thi, tong 56 ne phat wd)

Céng ngr pheti thi 4.206.060 7289950 | 73.32%

Cidng iy phai trd 4,955,228 7,635,695 54,0004

(Nguin: BCTC MES)
4,  Cic chi tiéu thi chinh chil yéu:
Cihc chi tién MNiam 2020 Nim 2021 Chi cha
1. Chi tigu v& an todn tai chinh
- Gid tr vén kha dyng (Don vi: trigu dong); 1,919,570 3,166,642
- R re (Rii ro thj truémg. min ro thanh todn,
riii ro hoat déng. mi ro ting thém) (Bon vi: 532.088 717.881
trigu déng):
- Ty 1§ vin khi dung; 360,76% 441%
2. Chi tiéu vé kha ning thanh todn
- Hié sb thanh toén ngin h
e [ 40,63% 158.87%
TSLD/Ng nghn han
- Hé sf thanh todn nhanh:
TSLE — Hang thn kho 140,63% 158.87%
Ner ngénhan

3. Chi tidu vé co chu vin
- Hé sb Ng/Ting thi sin 70,63% 69,12%
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Cic chi tién Nim 2020 Niim 2021 Ghi -:lm_
- H s6 Ngi'Vidn chii si hitu 240,50% 223,82%
4. Chi tiéu vé khi ning sinh lai
- H¢ sb Loi nhufin sau thué/Doanh thu thudn 24.00% 26,46%
- Hé sf Loi nhudin sau thué/Vén chi sé hira 13,04%, 17,20
- Hié 86 Lo nhufin sau thudTéng thi san 3,83% 531%
Aiﬁuﬂiﬁ“ﬁf g i L
I Thu nhip trén cd phin (EPS) 1.730 2.193

(Ngudn: Bdo cdo t7 ¢ an todn tai chinh vi BCTC MBS)
VL. CAC THONG TIN VE CHUNG QUYEN CO BAO PAM
1. Théng tin chung v chimg quyén

- Tén chimg quyén: Chitng quyén CVICOIMBS22CE

- Tén (mA&) chitng khoén co sér viC

- Té chirc phét hinh chimg khodn oo sé: Tép dodn VINGROUP

- Loai chitng quyin: bMua

- Kiéu thye hién: Chiiz Au

- Phuemg thire thyre hién chimg quyén: Thanh todn tién

- Thiri han: 5 thang

- Ngay phét hinh; Nghy phit hinh chinh xde s2 duge cing
b0 tai Bin Théng bio phat hinh tgi ngay
phit hinh chimg quyén

- Ngdy gino dich cudi cing: Trurde ngdy ddo han 02 ngiy giao dich

- Ngéy dio han: 5 thang ké tir ngiy phat hinh

- Ty 1& chuyén d6i: 10:1 (10 chimg quyén quy 48 quyén mua
1 ¢b phidu cor sé)

- Gid thye hign: 31.000 — 143,000 VND/ch phifu (Gid

thuc hién chinh xfc s& dwge cing b tai
Ban Thing bio phdt hanh tai ngiy phat
hinh chimg quyén).

Tién ki quf tai ngdn hing lwa ki vi thi
san phong ngira mii ro trén i khoan ty
doanh

- Tai sén dédm bdo thanh todn:

- Gid chiio bén; 1.000 - 3.000 VND/chimg quyén (Gid
chdo bin chinh xde 88 duge céng bo tai
Bén Thimg bao phat hinh).

- Tong sb lwgmg chio ban; 5.000.000 chimg quyén
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5.000,000,000 - 15.000.000.000 VND
Theo cing thire Black Scholes

- Téng gid trj chito bédn:

- Phuong phip tinh gid chao ban:
Ching thivc Black Scholes:

Gid 13 thuyét cla chimg quyén mua:

N(dl:iﬁ T H{d,]i’ﬂ"’t
= k

in(5) + (n+ D7
o T

dz;dl_ﬂ-ﬁ

Vi

dy, =

Trong dé:

C: Gid 1y thuyét cha chimg quyén mus;

N{d,), N(da): Xéic suft phiin phoi chusn tich 18y;

X Gif thire hién eta chitng quyén;

S: Gid chimg khodn co s& hién tai;

T: Thixi gian con lai dén khi dbo hen (Tinh theo nam): 14 sb ngiy k& tir nghy tinh toén
dén nghy dho han chimg quyén;

ro:LEi suft phi rii ro (trung binh 13 sufit tidn gii cd nhén ki han 1 ndm cla
Vietcornbank, Vietinbank, BIDV});

o: D bién ding gi ki vong cia chimg khodn co sé (dir kién trong Khodng tir 30% -
200%)

k: T 1& chuyén ddi ciia chimg quyén

2. Thing tin vé chimg khodn eo siv
Tén Cling ty: Tép dodn VINGROUP
Linh vye hoat ding: Bit dbng sin
Thai diém niém yit Bin dau: 19/00/2007
Chi sb P/E hién tai: 56,77
:{:;l.lwng gino dich binh quin 12 thing gin 2,392,570 CPinghy
Gia déng cia dieu chinh cao nhit 52 tulin: 128.002 VND
Gih déng ciea diéu chinh thip nhat 52 tuin: #2668 VND
Dao djng binh quiin gid cf phifu 12 thing ghn |, .
nhit (%) g
Ngudn: Fiinpro, VIC{ Cip nhdp ngdy 25/01/2022)
Két qua hoat déng kinh doanh: (don vi: trigu VND)
Chi titu Niim 2019 Nim 2020 % Tang glam
Téng gid tri thi sin 403,740,753 422,503,767 4,65%
Véin chit sir hitu 120,588,580 135.852.715 12,66%
Doanh thy 130.036.014 110,490,033 -15,03%
25
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Thue v cic khoan phai
nﬁ; 3 oy 5.991,675 7.805.236 30,27%
Lo nhudin tride thué 15.637.424 13.042 555 -10,849%
Lt nhudin sau thué 7.716.613 4,545.573 -41,00%
(Ngudn: BCTC VIC)
Céc chi s 14 chinh eila th chire phit hinh chimg khodn co s
Cic chi tién Nim 2019 Nam 2020 Ghi chii

1. Chi tiéu vé khi nfing thanh toan

- HE sb thanh todn ngin han 1,09 0,98

- Hé s thanh todn nhanh 0,63 0,61

2. Chi tiéu vé co cu v

- Hé 36 NgvTéng tai san 0,70 0,68

- Hé sb Ng/VCSH 2,35 2,11

3. Chi tiéu vé khi niing sinh 1

- HE s Lgi nhudn sau thué/Doanh 5,93% 4,11%

thu thudin

- Hé sb Loi nhugn sau thué/VCSH 6,40% 3,35%

- Hé 56 Loi nhufn sau thuéTéng tai 1,91% 1,08%

Ban

- H§ 56 Loi nhudn tir hoat déng kinh 12,12% 13,26%

doanh/Doanh thu thuiin

- Thu nihfip trén cb phin (EPS) 2,433 1.691

S

* Trong 24h lim vife:
v Thyre hign CBTT khi nhin duge Gidy chimg nhin chio bén,

*  Trong 03 nghy ldm vigc:
v Thyc hign efing bi Bdn cho bach da duge chip thuin & Ban théng béo
phat hinh trén trang théng tin didn tir clia SGDCK. vi cia MBS,

v’ Thye hi¢n ky quf dim bdo thanh todn cho NHLK (BIDV) cu thé:

&

(Ngudn: BCTC Vic)
(%) MBS cam két khéing phii 1d ngiedi od lién quan véi 10 chibe phdr hanh chimg khodn co 56

3. MBS ding ky chio bin vi phin phii chimg quyén:
Chc mbe thivi gian MBS dir kidn quy dinh cho dgt phét hinh:
- Giai dogn chudin bj vi hodn thanh ndp hd so ding kv chio bén cho UBCK: MBS thiee
hign nip hi scr theo ké hoach elia UBCKNN
- 8au khi UBCK ecip Gily chimg nhin (GCN) chio bén, ede théng tin chi tist vé dot
chito bin s& duge quy dinh tai Thong bio phat hinh chimg quyén dwwe cong bé trén
website cia MBS. Tinh tir thir diém nhin duge GCN, MBS thye hién cic ndi dung

86 tién ky quif (Hodie chirng chi tién gii): Thire hidn ky quf tai NHLK
trong suit theri gian o higu lue ca chimg quyén vA dém hao duy tri 1di
thiéu 50% gid trj chimg quyén di phat hinh, cam két khéng ding & cim
¢0, thé chip, lim thi sén ddm bio cho che nghia vy khde. ..
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&  Thuc hitn k¥ Hop dfng béo dém thanh todn tgi NHLK vi giri cho
UBCK 01 ban gde trong ving 24h ké tir khi ky két Hop ddng dim bao véi
NHLK.
gau khi d& hodn tit vide ky quy tai NHLK vi dam bdo viée cing bo diy il Bin cdo
bach da dge UBCKNN chfip thudn d& NBT dugpc khai théc dily 40 thing tin, t chnre
phit hinh s2 thye hién thing bio chio bén chimg quyén trén website, Cic thil tye vé
céng bb thong tin, thye hign ndp ki quff MBS cam két tuin thi ding theo thong
107/201 & TT-BTC.

NPT diing lef mua chimg quyén & MBS diing ky hwvu k¥ vi ding kf Nigm yét:

. NPT diing k mua chimg quyén

Chinh sich ding ky mua chimg quyén [PO

o T§ 18 ndp titn ding ky mua chimg quyén: 100% gia trj ding ky mua

s  Khii luong déng k¢ mua ti thifu: 100 CW/lin dang ky

o Khii long diing ky mua thi da: Quy dinh cy thé trong Théng béo chio bin Chimg
quyén

s Bude khii lugmg: 100 CW

Hinh thire phin phii: Phin phbi theo hinh thirc FIFO, cde KH co nhu ei mua thye

kign ding k¥, hé thing MBS s& kidm tra hgn mire sb lugng CW phit hinh con lai, vi

dimg tiép nhan ding ky mua khi s& lugmg phat hanh hét

Hinh thire KH co thé ding ky mua; Mua online trén hé thing Stock 24, 524 hajie t

todn bd mang ludi CN/PGD cia MBS,

Hb so KH chn cb dé thye hign ding ky mua d6i voi hinh thie diing ki mua tai quéy

(KH dang ky mua teén h théng true tuyén s& ky theo hinh thirc Hop déng dign tir):

¢ Gidy cung cip théng tin dat mua Chimg quyén (theo miu MBS cung cp tai
quily/trén website).

e Hop dbng mua bén chimg quyén c6 bio dim (theo miu MBS cung clip tai
quﬁyftr&n website).

e  CMTND/CCCDVOMON/CMSQ edn higu lye theo quy dinh cia phép lujt

« Cungcfip 56 TK diing ky luu ky v ce thing tin khic dé MBS lam thi) tyc déing ky
luu ke VSD d giao dich chimg quyén sau khi dugs niém vét trén thi troémg,

Sau khi khéich hing ding k mua thinh cing, MBS s& thyre hién théng béo két qui s

lwgng chimg quyén NBT mua thinh cong qua SMS/Email/dign thogi c6 ghi dm...

Téi khodn quan 1§ tidn mua chimg quyén ciia NDT, NDT cb thé ndp tién tnye tiép vio

ti khon dwdi diy;

o 56 Thi khodn: 122.10.00.221586.2

s Tén chii TK: Cong ty cd phan chimg khodn MB.

e M& tai NH: Ngin hing Thwong mpi cb phin Diu tr vi Phit trién Vigt Nam- Chi
nhanh Ha Thénh.

o NOi dung: (Vi dy) Nguy@n Viin A, CMTND 012020853, njp tién mua 5.000CW,
Mil XXXX, Dot XX.

4.2. MBS thie hién ding ky hru ky vi ding ky niém yét

- Trong vong 03 nghy lim viéc sau khi hodn thanh phin phéi, MBS thyre hidn bio céo

UBCKMNN vé két qua dot phin phdi,
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5.
i,

b,

- Ding thér, MBS cam ké lip cdic hd so dé ding ky heu ky chimg quyén tai Trung tim

heu k' chimg khodn vi hi ser ding ky niém yét chimg quyén tai SGD chimg khodn
X

theo ding thid gian quy dinh 48 NDT o6 thé kip théd giao dich trén sin nism ylt.

Thype hign chiing quyén

Trweemg hop thanh fodn b:in,g tidn ki ddo han chitmg quyén:

Tdi thiéu 15 ngay lm vige trude ngiy ddo han cla chimg quyén, MBS giri hd so dén
SGDCK dé hiy niém yét toan by chimg quydn va thye hign thanh todn cho g sé
hitu chimg quyén.
Chim nhét 07 ngay lam vide trude ngly ding ki cudi cling, MBS giri hi sor thing bdo
thire hign chimg quyén dy da, hop 12 dén VSD,
Trong vong 01 ngay lim vide ké tir nghy VSD nhén durgre hé so hop 1€ tir MBS, V5D
giri Thong béo ve viée cht danh sdch 4 thye hign chimg quyén cho chc thinh vién,
MBS cb trich nhiém thyc hién d6i chifu danh séch voi VSD vé sb lidu lign quan dén
phin b ede quydn vi lgi ich oia nhi diu
MBS dim bao chim nhiit 02 ngay lém vige trudre ngiy thanh todn, MBS chuyén di sb
tién cdn thanh twAn vao thi khodn do VSD chi djnh dé kip thisi thanh todn cho nhi diu
twr vao nghy thanh todn,
S6 tidn thanh todn che mft don vi chimg quyén mua 12 s8 tidn thanh todn khi gid thanh
todn Iém hon gid thire hign, dwoe tinh theo céng thite [(Gid thanh todn — Gig thurc
hign)/T¥ 1§ chuyén dbi]. S& tién thanh todn ring 13 s tidn thanh todn gidm trir chc chi
phi thye hién quyén (thué thu nhip va cde chi phi khie néu co),
Truémg hop nha din tr khéng dat lénh thire hign chimg quyén, chimg quyvén cb 15 (in=
the-money) duge ty ddng thire hién theo phweng thitc thanh todn biing tién vio ngy
dao han.
Cidc bign phdp xii Ij trong trieomg hop t6 chite phit hank mdt khi ndng thanh todn,
Cic nghia vy véi nha ddu tr ndm gilt chimg quyén s& duge thanh todn qua cdc kénh
nhir sau:

o  Diing s0 tién k¥ qu¥ cla cong ty phit hinh tai Mgin hing lra kj,

* Ding tai sin (chimg khodn eo siv'tién) phong ngira i ro di duge phong toa tai

Trung tim lru ky chimg khoén Vigt Nam (VSD),

Trutmg hop khong di tai sin 4¢ thanh todn thye hién chimg quyén, vige gisi quyét
quyen loi cho ngudi s¢ hitu chimg quyén thye hién theo quy dinh phap ludt [ién quan
Ap dyng dbi vii chil ng o6 bio dim mét phin.
Trong truimg hop t6 chire phét hinh phé sin, mét hodn todn kha ndng thanh todn, nghia
vip v nhd diu tr ndm gy chimg quyén s& dwge thanh todn qua quy trinh thanh 1§ 14
sin theo quy dinh ciia phép lujt (Khoan 3 — Bidu 15 — Thing tw 107/201 &TT-BTC),

Quyen eiia ngwdi siv hitu chimg quyén
Quyén ela ngi s& hitu chimg quyén bao gdm:
- Quyén duge thanh tofn bing tifn hogc chuyén giso chimg khoén co s theo didu kign

vii phuong thire do MBS quy djnh trong Bén cdo bach ciia timg dot phit hanh va theo
quy dinh coa phap Juft ¢6 lién quan;

Quyén dupe thanh todn bing tién khi chimg quydn bi hity niém vét theo quy dinh cia
phip ludt, Trong trudmg hop chimg quyén bj hity niém yét do t chire phat hanh dinh
chi, tam ngimg hogt dgng; hop nhit, sép nhip, gidi thé, phi sdn hofic bi thu hdi Gidy
phép thanh I§p va hoat ding; khi bi phit hign hi ser dfing ky chio bén chimg quyén cé
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nhimg théng tin sai léch, bd s6t ndi dung quan trong 6 thé &nh hudmg b quyét dinh

dhu tir va giy thiét hai cho nha diu tu; do chimg khedn co 56 bj hiy nigm yét; hodc

khong thé xAc dinh dwoc chi sé chimg khon v e nguyén nhin bit kha khing dd

duge quy dinh 13 tai b nguyén thc vé xéc dinh chi sb; hojc do S& Giao dich Chimg

khodn xé thiy cin thiét 4 bao v quydn lgi cia nha ddu tw, gid thanh todn chimg
quydn cho nguii s&r him chimg quyén s& I gié duge dinh gid theo oong thire Black

Scholes, Trong céng thire dinh gié chimg quyén, cdc tham sb duye xée dinh nlnr seu:

e  Gié chimg khodn co 5é (8) 58 duge tinh 1 binh quén gis déng eira diéu chinh cia
chimg khoén co s trong nam (05) nghy giao dich lién trude ngiy hiy nidm yit
chimg quyn, khing bao gbm ngay hiy niém yét chimg quydn.

Lii sudt phi rdi ro duoc tinh 12 trung binh 15i sudt tin piri ci nhén ki han 1 nim
cia Vietcombank, Vietinhank, BIDV tai théd didm hiy niém yét chimg quyen,

e D bién ding gif ciia chimg khodn oo sér (o) duge tinh 1d 4§ bién djng gid wong
qud khir 1 nim gin nhit eia chimg khodn co s tinh tir ngdy hity niém vitt chimg
quyén.

« Thsi gian con lgi 16 nghy déo han 13 thii gian con lai ké tir ngdy hiy nigm yét
chimg quyén dén nghy ddo han chimg quyén,

Quyén duge chuyén nhugng, ting cho, thin ke, cim cb, vay mugn trong che quan h§

diin =ur theo quy dijnh cia phép luit hién hanh;

Quydn dupc v tién thanh todn trong tnrmg hop MBS bj gidi thé hodc phé sin theo

quy dinh cia phip tudt. Trong trudmg hop khing &0 tai sin dé thanh todn thye hign

chimg quyen, viéc gidi quytt quyén lgi cho ngwii sé hirn chimg quyén thye hign theo
quy djnh phép ludt lién quan ap dyng dti véi chil ng ¢6 dam bao mét phén;

Che quyén khic theo quy dinh cia phap ludt,

Pitu chinh chimg quyén
MBS s didu chinh chimg quyén trong cée truimg hop sau: Gid chimg khodn co sé bj
didu chinh do th chire phét hinh chimg khodn co sér chin ob tic bing tién mit, phat
hinh of phidu 48 ted ob tie, phat hanh ob phifu d ting vén cd phin tir ngubn von chi
sr hifu, phét hinh cb phitu méi.
Céich thire didu chinh pid thye hign va t§ 1¢ chuyén dbi chimg quyén khi chimg khodn
cor & ob sy kign doanh nghiép nhar sau:
« Thisi diém thye hién didu chinh: Ngdy giso dich khéng huimg quyén cia thi sin
Cor 8L,
« Ty I& chuyén d6i méi duge lim tedn 161 4 chit sb thip phin, gid thye hign méi
dwoe lam trén dén hang chye,
s  Gid thye hién méi va T 18 chuyén dbi mdi theo chc sy ki¢n doanh nghifp nhw
S8,
+ Doanh nghiép tré cd tire bing tidn,
+ Doanh nghiép trd of tire biing ¢b phidy, twémg cb phiéy;
+Quyén mua cb phidu phét hinh thém (trong truémg hop gid phit hinh thip hon
thj gid chimg khodn co siv);
o  Gié thye hién méi = Gid thye hign cfi x (Gif tham chiéu diéu chinh cla thi san co
s/ Gif déng cira elia thi sén co sér lin trude nghy giso dich khong hudng quyén).
e T§ & chuydn d8i méi = T§ 18 chuyén 4bi ol * (Gid tham chiéu diéu chinh cia tai
sén co si/Gid ddng cira cla thi sin co sé lién trude ngdy giao dich khing huing
quyen).
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- Vide diéu chinh khic 58 cin eir theo quydt dinh didu chinh cia S5 Giao dich Chimg
khodn, t0 chire phat hinh s& thye hién didy chinh,

8. Ciic khoiin thud, I§ phi, gi dich vy tir vige giao dich hojic thye hign chimg quyén,

8.1, Céc khodin phi, I§ phi giao djch: Chimg quyén c6 bao dim dwge niém yét va giso dich
nhur chimg khodn o st Nha @iy tr khi giao dich chimg quyén c6 bio dam phii tri che
khodn phi giao dich theo biéu phi giao dich ciia MBS quy dinh timg thi k.

8.2. Thué TNCN phii chiu khi giao dich chimg quyén:Theo théng bio s6 1468/BTC-CST
a.  Trwdng hop triede ngdy dao han, nhé déu te chupén nhugng chimg quyén

Do ehiing quydn et bio dim duge glao dich twong ty nh chimg khofn co sé nén khi
chuyén nhwgng chimg quyén co bio dim thi thu shap tir chuyén nhugng chimg quydn s& ép
dung thué véi chuyén nhugng chimg khodn, duge xée djnh biing gid trj chuyén nhwrong chimg
quyén ¢6 bio dam timg lin nhin véi thué sudt 0,1%. Trong dé:

Gid trj chuyén nhugng chimg quyén ¢ bie dém timg 1n 14 gid khép lénh chimg quyén
trén S giao djch chimg khoén nhén sd lugng chimg quydn,

Vi dy: Nha déiu tw mua 100 chitng quyén mua b ti sin oo s& 14 ob phiéu clia Cang 1y
C6 phin ABC (ABC) véi gid 1.600 VND/chimg quyén, ty 18 chuyén dbi 14 2:1, gi thue hign
14 28.900 VND.

- Néu nhd dhiu tir ban chitg quyin mua tai mire gid 2.000 VNB/chimg quyvén thi sb thué
phii ndp 14 2.000 x 100 x 0,1% = 200 VND,
b, Truimg hop tricde nedy ddo han, chiirig gru_pé'n bi hity niém yér

Thu nhip tir chuyén nhugng chimg quyén dugc xde dinh bing gid tri chuyén nhigng
chimg quyn o6 bio dim timg 14n nhin vii thué sudt 0,19

Theo quy dinh tgi didm a, b, c khodn 1 Diku O Théng tw s6 107/2016/TT-BTC nghy
29/06/2016 cia BY Ti chinh hudng din chao bén v giao djch chimg quydn 6 bio dam thi
gid chuyén nhrgng chimg quyén cd bao dam i

- Gid mua lai theo mire gid thi truémg clia tb chite phat hanh théng qua hogt ding tao lip
thi trubmg nhén véi s6 chitng quyén (trude ngdy hiy niém yét 6 higu he): hodic
- Gid thanh todn chimg quyén do t chire phét hanh céng bé nhin sé lvgng chimg quyén
(sau nghy hiy niém vét ¢6 higu lwc),

Gid thanh tedn cia chitng quyén theo quy dinh tyi khodn 3 Diéu 9 Thing tr s6
107/201/TT-BTC

Vi dig: Vi gia thidt twong oy tai wi dy néu trén:

- Néu chimg quyén hj hity niém yét vi td chire phit hinh cong bé gid thanh todn chimg
quyén 1 2.000 VNB/chimg quyén thi s thué phai ngp 13 2.000 x 100 x 0,1% = 200 VND.
e Ty theri iém nhi ddu tie thure hign quyén

Do hign binh mai quy dinh duge thue hign quydn chuvén giao bing tién nén thd diém
phit sinh thu nhip la thiv diém nha die ne thure hign quyén. Tai thei diém thwe hign quyén
chuyén giao bing tién, thu nhip cla nhd diu tr dp dyung mire thué suft 0,1% trén gia ftrj
chuvén nhigmg chime qu}'éq ¢6 béo dam timg lin, Trong d4, gid tri chuyén nhigng chimg
quyen o6 bio dim timg lin hing gia thanh todn ciia chimg khoén co si nhén (st lwgmg chimg
quyén chia tj 18 chuyén dii)

Gid thanh todn cia chimg khodn co s do S& giao dich chimg khodn clng bd theo quy
dinh tai Piéu 14 Thdng tw sd 1072016/ TT-BTC
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Vi dy: Véd gid thiét tuomg ty tai vi dy néu trén, gia thanh todn cla thi san co so (ABC)

do S& gino dich chimg khodn cong b tai thir diém thyc hién quyn 12 32.500 ddng/cd phiéu,

9.

56 thué nha déu te phéi ndp khi thyre hién quyén 1a:

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

Hoat diing tao lip thi trwimg

Nhim dim bao thanh khoan cho cic chimg quyen dang luu hanh, MBS 6 nghia vy tao

1dp thi truomg cho céc chimg quyén do MBS phat himh, ey thé

tl.

Nehia vu _Pé:! gid tgo Idp thi trudng

MBS tham gia d3t 1énh tao 13p thi trudmg trong vimg (05) phit k& tir khi eé mét trong

cho sir vige san diy xay ra:

- Chi c6 1énh bén mua hojc bén bén chimg quyén;

- Khéng c6 1énh bén mua va bén ban chimg quyén;

- Ty 1 chénh léch gid trén thi trudng vupt qud 5%. T¥ 1§ chéch lgch gid 14ty 18 phén
tetim cita (gid chio ban thip nhit - gia chio mua cao nhit)/gid chio mua cao nhit,

Khi tham gia dgt 1¢nh, MBS cam két tadn thi:

- Khii hrgmg méi 1enh t8i thidu 12 100 chimg quyen;

- Logi lénh sir dung 13 1énh gidi hgn;

- Gid dat lénh dam bio khéng vugt ty 1§ chénh léch gia 5%,

- Trutmg hop khéng ed 1énh mua vi 1énh ban chimg quyén, MBS s& tién hinh wét gid
hai chiéu (dit ca Ignh chio mua va l§nh chéo bin);

- Théri gian tdn tai ciia 1gnh trén hé thing giao dich thi thidu 1a m§t (01) phit,

Midn trit nghla v yét gid tgo Idp thi trudmg

Trong chc trubmg hop sau, MBS khing phai thire hién hoat djng tao 1ap thi trudmg:
Biot khip lénh dinh ki xdc dinh gid mé elra, ndm (05) phat diu sau khi két thic dot
khdp lénh dinh k¥ xée dinh gid mé clra v dit khop lénh dinh ky xéc dinh gia dong clra;
Tai sin co so cha chimg quyén bi tam ngimg giao dich;
Khi gid 1y thuyét ciia chimg quyén duge tinh theo cdng thic néu tgi bin cdo bach
cita MBS nhé hom hofic bing 10 dong;
$é lugmg chimg quyén teén t3i khodn tao 1dp thi truémg khing dép (mg s0 lwomg tii
thiéu 100 chitag quyén, MBS dugc mién dit 12ah bin;
Khi chua o6 ching quydn nio duge hm hinh (tredmg hop MBS chua bin duge
chimg quyén ndo cho nhi diu te), MBS duge mién dit 1énh mua;
Truimg hop thire hign hity niém yét chimg quyen, MBS duge mién dgt [¢nh bén;
Gid chirng quyén ting kich trdn (dr mua trdn), MBS dugc mién dat 1énh bin hojic
Gid chitng quyén gidm kich sin (du bin san), MBS duge midn 4§t l¢nh mua;
Gid chimg khoén co sé ting kich trin (dw mua trin), MBS duge mién djt nh bén
déi voi chimg quysn mua;
Gid chirmg khodn co s& gidm kich sin (du ban sin), MBS diwge mién dit 1énh mua
ddi véi chimg quyén mua;
Chitmg quyén dang & trang théi ¢6 1 tlr 30% tré 1én (tirc chimg quyén mua dang 6 gid
chimg khodn co sé cao hon 30% so v gid thire hign), MBS duge mién dit [éah bin;
Trong muii biin (14) ngiy trude khi chimg quyén déo han;
Khi xdy ra cdc sy kién bit khi khdng nhar thién tai, hoa hoan, chién tranh...;
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- Cée trdmg hop khiic dirge S& Giao dich Chimg khodn &p dung sau khi c6 § kién
chip thufin cda Uy ban Chitmg khodn Nhi mrde,

VIL QUAN TR] RUI RO CHUNG QUYEN €O BAO BAM
L Quy trinh quin trf rai re

- Vige phét hinh chimg quyén ¢ bdo dém tai MBS tudn thi theo Nghi quyét Pai hii
diing cb ding,

- Hi déng quan trj dinh hirémg chinh sdch v chién lwge quan i rai ro; phé duvét han
mire, phwong 4n phit hinh chimg quyén e bio dam, cic giti han phong ngira rii ro
vi gifim 84t vige trién khai quin trj i ro trén toan hé théng,

- Ban didu himh xiy dymg hé thing quy trinh tc nghiép, quy trinh qudn trj nii ro hoat
diyng phat hanh chimg quyén c6 bao dim. Phin cing trich nhiém vi gidm sit thye
hign dim béo tuéin thi quy dinh v& hoat déing phit hinh, hoat ddng phdng ngira nii ro
vl hogt diing tao 1p thi truimg viéi chimg quyén.

- MBS thuc hién phat hanh chimg quyén tromg gidi han vbn khi dung, thyre hién ki qui
dim bdo thanh todn tai ngin hing luu ki tdi thidu 50% gif tr dy kifn chio ban va
thire hign hoat ding phong ngira nii ro bing chimg khodn co sé hojic chimg quyén cé
clng chimg khoén co sér theo ding quy dinh.

~ Quy trinh quén tri rli ro chimg quyén ¢6 bao dim bao pbm céc b

= Budc 1: Lua chon vi thim dinh chimg khodn cor 5o, thim dinh phuong 4n phit
hénh chitng quyén;
= Bude 2: Xy dymg phuong dn phing ngira riii ro vii chimg quyéng
* Budce 3: Gidm sét va thye hidn phuong én phong ngira rii ro dam bao khi ning
thanh todn tai ngdy ddo han chimg quyén.
2. Phwong dn phong ngira rii ro dy kién (Mye dich phing ngira rii ro,Phuong dn
phing ngira rii ro ting quit)
2.1, Muye dich phing ngira rii ro:

- D& ddm béo khi ning thanh todn cho ngwi st hitu chimg quyén, han ché mét cdch

hi¢u qua nhimg tin thit do rii ro gy ra.
2.2. T chike thyre hién phing ngira rii ro:
Ban dién hinh:

= Chi dao xdy dimg hé thing quy trinh tée nghiép, quy trinh quén tri i ro hoat ding
phét hinh chimg quyén cd hio dim, Phin céng trdch nhiém va gifm sat thyr hién dém
bao tuin thi quy dinh vé hogt déng phat hanh, hoat déng phéng ngita i o va hogt
diing tao Iip thi truimg v chimg quyén.

Phimg kitm sodt niji bi:

- Thuye hign kiem tra vi gidm sit hoat dgng phit hanh chimg quyén, hoat diing phong
ngira rui ro, hogt ddng teo 1ip thi treémg vi thanh todn theo ding quy trinh tde nghiép,
quy trinh quan tr] rii ro ela Cong ty.

Phong quin tr rii ro:

- La déu mbi tiép nhiin, nhén dign, do luimg, dénh gid ede rii ro tiém dn o6 thé xdy ra
trong viéc phdt hinh chimg quyen cé bao dam;

- Tham muwu cho Ban Tng gism déc/HDQT chc bign phép ngan chiin, phong ngira v
xit 1y rili ro thanh todn, gidm thidu tdi da thiét hai cho MBS vi dam béo thanh todn cha
nhi diu o,

A4



Nhin sw tai bi phin trye tifp gidm sit hoat djng phing ngira ril ro cho chimg

quyén
Ty T e ] Logi CCHN Kinh doanh | S8 nam kinh
Hevd tin NiArieong it Chiing khodn nghigm
Chiing chi phan tich tai
L& Th] Hal Yén Chuyén vien P.QTRR | o hae 2 (CFA level 2) %A

2.3. Nguyén tic thye hién ting quat
- Hogt déng phong ngita rii ro duge thire hifn trén tii khodn ty doanh cia MBS.
- Chimg khodin phdng ngira rii ro:

Chimg kho#n co s& cla chimg quyén: MBS ap dyng phuomg phip phing ngia
rii ro trung hoa delta: cing véi vige phit hanh ching quyén, MBS s& ding thii
thire hign céc giao dich mua bin chimg khodn oo sé dé gift cho vj the cla MBS
I trung hoa delta khi gia chimg khodn co s thay ddi,

Chirng quy@n ciia cic t6 chire khic cb ciing ching khodn co sé,

- Vi thé phdng ngira réi ro

P=DeltaxOl/k

Trong d6:

P: 88 lupng ehimg khodn co sé dys kidn nfim gift d2 phong ngira riti ro cho chimg
quyen

O1: 86 lwong chimg quyén dang luu hinh cia dot phét hinh.

ke T 1& chuyén dbi cioa chimg quyin,

Delta: HE sb phong ngira rif ro delta, 14 gid tr] thay d0i cha gid chimg quyén img
viri mit thay ddi trong gid chimg khodn co si, dupe tinh dya trén cong thic
Black Scholes.

Gid trj hé s delta dwoe tinh todn theo mé hinh Black Scholes nhw sau:

Bri vl chimg quyén mua: Delta= Njdi)

Trong di:

Delta 14 gid trj delta cia chimg quyén mua,

Nid1) & xée suft phin phdi chudn tich Hiy, véi dl duge xde dinh theo cing thie
Black Scholestai mye VL1 cia bin cio bach nay,

- MBS thue hién phing ngira rii ro thye té biing cdc tii sin sau diy: chimg khodn
cor s thye o6 ding cho mue dich phong ngira rii ro vivholic chimg quyén cd ciing
chimg khodn e si do th chire khic phét hinh vi/hojic sd titn dd nip trén tai khodn
tw doanh coa MBS ddm béo tudn thi quy dinh cia phap luit. Céch thite quy ddifxéc
dinth vi thé phong ngira rii ro thye € cia MB;

PT = 8L CKCS thye cd (pl) + SL CKCS quy il rir chiimg quydn o cimg CRCS oria 1 chibe kde

phir hinh (p2) + 5L CKCS qey ddi i thin mip trén 131 khodn e doanh (p3)

Trong di:

pl: S& lrgng CKCS thyre cd trén tai khodn ty doanh cia MBS;

p2! 86 lwomg chimg quyén eé cing chimg khoén co sér eia td chire khic phit
hinh cd trén tai khodn ty doanh cla MBS chia cho t¥ 18 chuyén d6i cha chimg
quyén do t& chire khic phat himh,
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o pl: Gid tej tidn ndp vao thi khodn ty doanh cia MBS cho mye dich phing ngira
rii ro chia cho gia dong elra chimg khodn co o tai ngdy tirth todn.
- MBS cam két tufin thi quy dinh ciia phap lujt vé vige duy trl chénh léch vj thi
phéng ngira rid ro Iy thuyét va vi thé phong ngira riii ro the té,
VIIL CAC PO TAC LIEN QUAN BEN DOT CHAO BAN
MNgin hing lwu ky:
- Ngin himg Thirong mai cii phin Diu tw vi phat trién Vigt Nam - BIDV (%)

- Dja chi: Thip BIDV, sé 74 Thy Nhujm, phwimg Trin Humg Pgo, quin Hoan
Kiém, thanh phii Ha N§i, Vigt Nam

(%) MBS cam két khéng phdi ngudi cé licn quan véi Ngdn hang few i
IX. XUNGPOT LOI icH

Chiing i vit cdc cdng ty con, chi nhinh cia ching thi tham gia vao mat loat cic hoat
dng ngiin hang, diu tir, mbi gidi, quan 1y quf, béo hiém i ro, diu tu, cée hoat ding khde vi
ch thé co céc thing tin quan trong vé Céng ty, chimg khodn co st hofie phit hinh, cip nhit
¢he bfio cho nghidn ciru vé Céng ty, chimg khodn co sir, Céic hoat dong, thang tin, cic béo cdo
nghién ciru nhir vy 6 thé lién quan hofic dnh hirimg dén Céng ty, chimg khodn co s& vé cé
the gy ra nhimg hiu qué bét loi cho nhi diu tr hodic tgo ra mau thufin quydn 1gi lién quan
dén vige phit hinh chimg quyén. Ching t6i khing o6 nghia vy céing bé nhiing théng tin nhur
vily v b thé phit hinh bdo cio nghién ciru, tham gia vio bit ky hogt ddng nio nhir viy ma
khéng lién quan den vige phit hinh chimg quyén.
X. CAMKET

Ching t8i cam két chiu trdch nhiém hodn toin v& tinh chinh xie, trung thire clia ndi
dung thiing tin va cde thi lidu dinh kém trong bin edo bach ndy.
XI. PHULUC

(Gidy phép thanh lip vi hogt ding cia 8 chike phet hanh)

(ENiéu I ctia td chite phdt hank)

(Bdo cde tai chinh kiém todn ném gdn nhdt ciia t6 chire phét hdnh)

(Coic tdi ligu lién quan khdc)

Ha Niji, Ngiy [ thing 5 miim 2022
DAI DIEN TO CHU'C PHAT HANH
TRUGNG PHONG PAU TU CP&PS
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X AC NHAN CTIA NGAN HANG LUU KY

Chiing t6i xéc nhiin thyre hién vige hr kY, gifm s4t tdi sin do 16 chire phit hinh chimg quyén
k¥ quif d& bio dém thanh todn cho cic chimg quyén d@ phit hinh theo déng cée nghia vy
trhch nhiém cia Ngan hing lu ky thé hign trong Théng twr 107 vé Huéng din chio bin va
giao dich chimg quyen b bio dim. Wﬂ\“ﬂ_;"’f
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