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NOI DUNG BAN CAO BACH

. CACNHAN TO RUI RO
1. Rii ro chung

Nhi déu tr cin doc bin cdo bach niy vi cdc thi lidgu kém theo dé nim vimg cfic ndi
dung cia chimg quyén cd bao dim, che rii ro di kém véi vide ddu tr vio chimg quyén o6 bao
dam, dong théri dénh gif sy phit hop cia khodn déu tr vilo san phim chimg quyén cd bio dim
visi mpe tidu diu tw v tinh hinh t3i chinh cia minh. Nhi d8u tr duge khuyén nghi tham khéo
cic chuyén vién wr vén tai chinh, méi gidi chiimg khodn hofic chuyén vién phiin tich dé nim
vitng ve chch thire diu tw vio sin phiim chimg quyén b bio dim ndy,

Chimg qu}r&n co biio ddm 14 sin p-!ﬁm cdn trive phéi sinh, ¢ tinh chit phire tap va khing
phit hgp voi ede nhi ddu tr thidu kinh nghigm, Ching t6i khing khuyén khich nha diu e
tham gia dtiu tir khi chua hide o san phiim vi chua sfin sdng chﬁp nhdn cle rii ro diu e duoe
trinh by dudi diy.

Chiing thi khéng cam két thue hién dido tra, nghién el lién quan i t6 chire phit hinh
chimg khodn cor 86, Nuudi s¢ hitu chimg quyén khéng nén hidu sy phét hinh chimg quyén
nhur mit klmyén nghi cia chimg 61 lién quan téi chimg khodn co sd. Ngodi ra, gt s& hit
néa luu ¥ ring che clng ty hoge td chite c6 chimg khodn co s¢ hode cde th chire litn quan
khéc khing tham gia vao soan thio bin co bach niy,

1.1, Riiro lign quan dén td chire phit hinh chimg quyén

Rei ro tir giao dich cila 16 chire phat karh; TS chire phét hanh luén o6 thé mua lai
chimg quyén trén thi tedmg va cde chimg quyén ndy cd thé droe ndm gitt hodc bj hiy hofic
bin 3. To chite phat hinh c6 thé thye hign che giao dich 4¢ phong ngira rii ro v gino dich
néy eb thé anh lnrémg dén gid chimg quyén,

Riif ro thanh fodn: Whi ddu tu cdn hu ¥ rﬁng trong qui trinh phdt hinh chimg quyén,
mifie di nhing tiéu chudn khiit khe v& khi ning thanh todn phai luén duge chép hinh béi té
chire phit hanh, luén tin tai ni to th chire phét hinh bj mit kha nfing thanh todn vi khing thé
thye hifn quyén cho nhi ddu tw, Trong truimg hop 6 chike phét hinh mét kha ning thanh todn
hodic khong dil thi san dé thanh todn thye hién chimg quyén, viée gidi quyét quyén lgi cho
ngwén s hitu chimg quyen duge thye hign theo quy dinh phip hedt lién quan.

Riii ro chime quyén bf haiy niém yfr:Tmng tritmg hgp to chirc phat hanh bj dinh chi,
tam ngimg hogt ding, hop nhét, sip nhip, glai thé, phd san hode bj thu hdi Gidy phép thinh
lip vi hoat déng, chimg quyén 58 b hity niém vét. Do dé ton tai rii ro chimg quyén bj hiy
trurde ngdy diao han.

Riii ro ti vige thie hign sic tw chii chia 16 chite phdt hink: Ngwid sé hito chimg quyén
nén Iwvu ¥ ring ching t6i c6 quyén ty chi trong cic hogt dijng kinh doanh phil hep vii dide
khoan trong Bén céo bach nﬂy v of thé dnh huwomg dén gid chimg quyén. Trong edc sy kign
bj mua lai hofic thay déi caiu tric doanh nghiép lién quan téd qu}rén ki clia ngwén sd hitu
chimg qu}ﬂ%n chiing tdi c6 quyén lya chon clc hoat ding lién quan tdi chimg quyén mi ching
t8i cho ring phit hop. Ngudi sé hitu khing ob quyén bude ching t6i thue hién cie hoat ding
lién quan tdi giao dich hofic thuc hién quyén cia -;hfmg, quyén. Té chite phit hinh cam két sé
dua ra cde quyét dinh mang tinh cin trong, Néu cée bén lién quan dén cdc nghia vy voi td
chire phit hinh khing thé dam bédo duge cdc nghia vy et minh thi didu néy cb thé énh hurdmg
dén két qui hoat dong lién quan i chimg quyén.

Rt ro do mau thudin quyén fm Th chive phét hanh tham gia vio nhidu hoat dong khéc
nhau et thé iy ra mau thuin quybn loi voi ngudi 56 hite, T8 chire phat hanh khéng ¢b6 nghia
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v cing bo théng tin lién quan &1 cde hoat ddng giao dich, tu vin, thye hién quy‘én. miu
thulin quyn lgi. T4 chire phit hanh ludn cé thé phit hinh vi nigm vét cde chimg quyén khic
6 kha néing anh hudmg dén gid chimg quyén,

Reii ro bdo mét théng tin: To chire phit hanh cam két ch ging hét sire dé dim bdo su
bao mit cita thiing tin khich hing, tuy nhién t6 chire phit hinh khng cam két ¢6 thé cung cép
sy bdo mét hodn todn &8 vl cde théng tin nay.

1.2. Rii ro liégn quan dén sin phim chimg quyin

Rili rov diéiu tre ehung; ngrivi sé hiru nén c6 kién thire vé phong phip dinh gis cla chimg
quyén vh chi nén giao dich sau khi 43 xem xét cin trong. Chirng quyen 13 sén phim phi hop
viii nhé déiu tur hiéu 16 v ce i ro vi cdc co ché gid lién quan. Mt khodn diu tu vio chimg
quyén khéng twong ducng véi mit khodn diu te vio thi sdn co 58, Mie di lgi nhudn cia mat
khodn dau tu vio chimg quyén lién quan mét thidt t67 thay ddi trong gid cia i sin co s, st
thay dbi coa chimg quydn dbi véi sy thay ddi gid thi sfn co sir o thé khéng twong duong,
Bin lﬁ}r cao cia chimg quyén cb nghia rﬁ:ﬂg ngudi sé hira 88 b rif ro déu e cao hom so vai
diin tw cling gid trj vio thi sin cor sév.,

Riti ro do thit gian dio han eda clamg qupén; Do chimg quyén b thid gian ddo han
nén gid cla chimg quyén 6 thé bj gidm khi dén géﬂ ngay ddo han cha chimg quyén vl mie
giam gid nay oo thé s& khd 1ém. Néu nha déu tu nfim giit chimg quyén dén ngiy déo han va gid
thanh todn nhé hon hofic bing gid thye hidn quydn thi gld cia chimg quyén s8 bing khong,
khi d6 nha déu tu s& chiu mdt khoan 13 bing ding s6 tién i bd ra dé mua chimg quyén. Vi
vily, trnve khi quyét dinh diu tir vio chimg quyén, nhi ddu tw cdn nghién ci k§ xu thé bifn
ding gid clia chimg khodn co i trong khodng this gian ebn hidu lye coa chimg quyén.

Rid ro vé gid: Rii ro vé gid 1 rdi ro do sy thay 481 gid cia chimg quyén, Sy thay dbi gid
cila chimg quyén phy thude vio nhidu véu t& nhi gid eia chimg khodn cor sé, mire 4 bién
ding gid chimg khofn co s, thai gian con hidu Iye cia chimg qu;.nﬁ:uf 15 suft, ¢d tire cla
chimg khodn co sé,... Trong d6, vitu t quan trong nhét chinh 1 gid cia chirng khodn co ab,
Mgoal ra, gid cia chimg quﬁn con phu thudc vao véu th cung ciu cia thi triimg vil chimng
quyin. Mic di td chire phat hinh thudmg phit hinh khdi lugng chimg quyén theo khi lwong
di dang ky véi Uy ban Chimg khodn Nhi nude, tuy nhién, th chire phit hinh vin c6 thé ting
khdi lwgmg cung (mg chimg qu}'én thiing qua phueng thire phat hanh b6 sung chimg quyén
mién | han mire phét himh chimg quyén dé chira vt qud han mirc phat hanh téi da theo quy
dinh céa Uy ban Chimg khodn Nhi nuée, Vige phit hinh thém niy cé thé anh huémg dén gid
clia chirmng qu:.ré-.n.

Rili ro tir tinh dén bdy: Biu tr vio chimg quyén chi lién quan dén sy thay d8i gid cia
chimg khodn cor s& chir khong phai dio tr trire tidp vio chimg khodn oo sy, do db nhé dédu o
duge hudmg loi tir tinh chilt dén bily cia chimg quyén khi c6 thé nhin diroe todn b sy thay
dbi gid cla chimg khodn eo siv trong khi chi phi b ra mdt phiin chir khéng phai toan bo gid
clia chimg khodn co sé, Ngodi ra, 17 18 thay dii gid cia chimg quyén trén thi trubmg oo thé lén
hom ty 1¢ thay doi gid ciia chimg khodn co 56, vi vy nha déu tu o6 thé L& nhidu hon hodo 16
nhi#u hon so wdi vide diu tr trge tidp vio chimg khodn co so.

Rili ro thanh khodn: 13 rii ro x4y ra khi nhi ddu tr khéng thé bin chitmg quyén & mire
gid mong mudn do thi truéme thidy thanh khodn d8i voi chimg quyvln d6. Thanh khodn ca
chimg quyén phy thude vio cung cdu thi tridmg v higu qua hoat ddng cia t chire tao 1ip thi
trirdmg. Mac di th chire phit hinh cam két s2 thue hidn cde cfing tie tao ldp thi tnsdmg v
cung cip thanh khodn cho thi trudng chimg quyén, t5 chirc phat hinh khéng cam két thi
triemg giao dich cia chimg quyén 58 s0i dong.



Quyén loi wha ddu tre: Nha diu b sdr hiru chimg quyén khéng co quyén loi nhir cf déng
s6r hitu chiimg khodn co &, bao gdm nhung khéng giéi han quyén tham dy Bai hoi ddng cd
dong, nhin cb tire, quyen mua cd phiéu phit hinh thém, heide cdc qu:..rén khac phat sinh tir
chimg khodn co sb.

Rill ro khi lea chon chitng quyén g céng cu phong ngika riiil ro: Gid chimg quyén Iuén
o6 thé thay dbi ngwoe vai kY vong cba nha diu tr st hivu chimg quydn, do d6 chimg quyén
khing ddm bao s& ludn 14 mjt cong ey phong nglra rii ro hidu qui cho nha din twr sé hitu
chimg qu:.nén.

Luew y v thué

Theo Cing viin 1468/BTC-CST ehia BS Td chinh v& chinh sich thué 481 véi chimg
qu}tén cd bio dim, trong trvdmg hop trude ngay ddo han, nha diu tu chuyén nhurgng chimg
quyén thi thu nhiip tir chuyén nhuong chimg quyén s& dp dung thué 88i véi chuyén nhuong
chitng khodn, duge xdc dinh biing gid chuyén nhwong chimg quyén cé bio dém timg 1dn nhin
(x) v thué suit 0,1% (Trong &6 gid chuyén nhugng chimg quyén ¢6 béo dam timg Fin 1 gid
khp 1énh chimg quyén trén S& gino dich chimg khodn nhén (x) S6 leong chimg quyén).

Miiit khiie, trong truémg hop nha diu tu thye hign quyén tai ngAy dédo han, tai thid didm
thye hign quyén chuyén giao bing tién, thu nhip cia nha ddu w dp dung mie thué sudt 0,1%
trén gid chuyén nhugng chimg qu:.rétt co bio ddm timg lin (Trong di, gia uhuyén nhuong
chitng quyén ¢t bao ddm timg lin bing pi4 thanh ton cha chimg khodn co st nhin (x) (50
Iugmg chitg quyén chia (:) cho T¥ 18 chuyén dbi)),

Trudmg hop nhi ddu tu ndm gitr chimg quyén co bio dam va thye hién quydn tai nghy
déo han, thué phit sinh s& cao hon nhidu 1in so v&i vige chuyén nhwgng chimg quyn trude
nghy ddo han (vi dy minh hoa tgi Muyc VL8.2), trong mdt sb tewimg hop c6 thé 1am nhd ddu wr
bi 18 khi thué phat sinh nhidu hon lei fch nhin dwec i chimg quyén, khi do T chirc phat
hanh 52 co quyén truy thu thud ddi véi nhi diu b ndm giir chimg quyén tai ngiy déo han.

1.3. Riii ro lién quan dén chimg khodn co si

Mt sb sy kign xdy m [ha.u gom vh khing gidi han vide phat hinh quyén, phit hinh cd
phiéu thudmg hode phin phdi tién béd Céng ty, chia nhé hodie hop nhét chimg khodn co sé
hoiic o kién tai cdu tric dnh hu&ng téi Cong ty) cd thd diin dén vile ching t8i phdi dién chinh
cic difu khodn cia chimg quyén. Tuy nht&n, chiing t0i khéng c6 nghia vy phai diéu chinh cde
ditu khodn va didu kién cha -:hl:mg quyen cho moi sy kién lién quan téi chimg khodn co sé.
Bit ky s didu chinh hodc efic quytt dinh khong didu chinh déu s& b tie ddng W gid i cha
chimg quydn, Viée didu chinh dmng quyn 53 duge thyre hién theo quy dinh phap lufit. Ngoai
ra, mijt 50 s kign xdy ra (bao gdm chimg khodn co sir bi hity niém vét bofic tam ngimg giao
dich) diin dén vige chimg quyén bj hily niém yét hofic tam ngimg giao djch theo quy dinh cia
phiip [udr,

2. Riiro diic thi lién quan téi th chive phat hinh chimg quyén
2.1 Rii ro vé hoat ding cung cip dich vo méi giii

Hogt ding mdi gidi 14 mang kinh doanh duge MBS tfip trung trong ].fé'ﬂ, diy li mang
hoat déng mang lgi vi the cho cong ty chimg khodn nén lubn duge MBS dit ra muyc tiéu v& thi
phiin & nhém din diu thi treimg. Pi kém v myc tiéu kinh doanh cao, MBS nhén thire day
ciing 13 ming kinh doanh tiém dn cic ri ro lém, trong d6 chc rii ro teong yéu nhir rid ro dgo
dire nghé nghidp, rii ro sai s6t, nhim lin khi thye hign giso dich cla khich hang. ..

P2 han ché v gidm thidu toi da che nii ro trong hoat déng ndy, Cong ty xéy dung hé
thﬁng quy trinh, quy dinh kiém sodt chiit ché, 1t e cac nghiép vy déu duoe kiém sodl hai -::.;tp
ting cutmg dua cong nghé hda vio quin i hogt ddng d¢ gidm thidu véu td sai st cda con
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ngudi; nhin sy thude hoat ddng moi gidi dwge lu:p'én chon, khio sat danh va dio tao thudmg
xuyén dé néng cao trinh d8 vi nhin thire rid ro,

Miit khdc, cong ty o6 h§ thing kiém soat djc 1ip bao gdm quin trj rii ro, kidm sodt ni
b9, ban kitm soft duge duy td hoat ding dénh gid doc ldp, khich quan v lién tyc 1&n cdc
chwong trinh ra sodt ludn phién ahfim phit hién kip thid vA ngin chiin cde sy kién i ro phat
sinh giy thiét hai cho cing ty.

2.2. Rii ro trong hoat ding tw viin khéich hing

Mhiim han ché ede rii ro b thé phit sinh lién quan dén tinh chinh xdc vi higu qua cha
dich vy tw vin, tinh kip thivi cia théng tin cung eip cho khich hing vi dnh hirdmg eda trinh 46
chuyén mén trong chat lugng tu vin, MBS tip trung nguénn lyre 1ém cho 400 ngd Nghién o
viri nhin s giol, trinh d§ chuyén mén cao duge dio tao trong vA ngodi nude, ndng cao tinh kv
ludt nghiém ngit vé dao dire nghé nghiép.

2.3. Riiro vé hi trgr tai chinh cho khach hiang (rid ro thanh todn)

Ddi viri MBS déy 1a mang hoat déng dem lai ngudn doanh thu chiém ty trong lém nhung
ciing 14 mang hogt ddng tiém dn rii ro lom nhit.

MBS di xiy dyng m{t bd may quan tri trén co s& 1¥ ludn chat che vi rd ring dé friam
thifu i ro i chinh cho ci MBS vi khich hing Danh muye cho vay cia MBS duge thém
dinh theo bd tign chi chudn mure trén co sd nén tang 13 yéu td thanh khodn cia cb phiéu v gid
trj cor ban doanh nghip eia cd phidu dé,

2.4. Rii ro vé thanh khein

Béy 14 rii ro nghiém trong d6i véi cong ty chimg khodn, xuit phét tir viée Cong ty bi
thi¢u hyt s6 du tién trén tai khodn/mét kha ning thanh khoin dd thanh todn cho chc giao dich
phit sinh trong ngay nhu thanh todn bb trir woi Trung thm luo kY Viét Nam, thanh tofn cde
nghia vy dén han cia cong ty chimg khodn dbi véi dii the, co quan ban nganh.., Ribi ro niy b
thé din dén nguy co cdng ty chimg khodn bi dinh chi hoat ddng kinh doanh ldm nh hudmg
dén edc khich hing dang ¢6 thi khodn giso dich toi edng ty.

MBS dfc bigt chd trong dén logi i ro niy dé dam béo kkhdng phat sinh sy lm;n Fli 1o
miéit thanh khodn. B¢ kiém seat duge loai hinh rii ro nay, MBS xfy dymg mt hé thﬁng kidém
sodt ngudn vén chat ché nhim phéin bé vin higu qua, khing dé xdy ra tinh trang mit cin ddi
vin da dang d8i tde huy déng vén cho cong ty d& MBS chi dong v ngudn von: xdy dung hé
thong dinh gia cde chi tidu an lodn i chinh trong 46 dua ra cde cip cinh bio dé xi 1y kip
thiri; there hign cdng tic trich lp dy phing cho cde kjch bdn xéu xdy ra.

2.5, Riii ro thj trwimg

Tai thiri diém hign tai, Cong ty C6 phin Chimg khodn MB dang thye hién vige diu ur
chimg khodén niém ].'ét v chira niém j..ré’r bang nguﬁn vbn chii s& hitu clia cbng ty. Do d6, bifn
déng gid chimg khodn ndi riéng va bién ding cia thj tnrmg chimg khodn néi chung =& 14 nii
ro dnh hudmg trge tiép toi ket qui kinh doanh hing niim cia Cong ty.

D¢ han ché rii ro ndy, Ban lanh dao d thye hién ké hoach kinh doanh da dang héa danh
mue diu tir, ddng thid Cang ty efing of d6i ngl chuyén vién nghién eira phin Heh, danh gid
trirdre khi thye hién ddu nr. Mit khie, Cong ty ludn tién hinh trich 1ip cde khodn di phong
giam gid chimg khodan mijt cich dﬁ}' da, theo -:Itmg quy dinh ctia phap lujt. Digu niy da giop
MBS tin dyng dupe cic co hii cha thi tnndmg nhiim nfing cao hifu qua diu tu,

2.6. Rili ro vé ha ting céng nghi thing tin



Giao dich ciia khdch hing qua hé thing trye tuyén chiém ty trong gan nhur toén b khoi
lurgmgz 1énh giao dich tai MBS, Ha tﬁng cong ngh thing tin déng vai trd quan trong va nhimg
tidm éin i ro vé hé thong cng nghé théng tin co thé phat sinh nh;

- Mt két ndi, gisn doan giao dich cia khich hing.
- Sai lgch, méit sd lidu cia khich hing.
- Xim nhiip cha Hacker 1am rii loan hé théng, khéng dam bédo viéc bao mét théng tin cia
khach héng, cing ty chirng khodn.
2.9. Rii ro cgnh tranh

Hién nay, finh hinh canh tranh gifka cde cdng ty chimg khodn ngly chng gay git, dic
bigt thi truimg c6 sy tham gia cda cde edng ty chimg khodn lim dén tir Han Quée, Cic cing ty
chimg khoan lién ﬂép dua ra cic hinh thirc dé thu hét khach hing nhu gidm phi giao djch,
ting qud, hf tro khi mé thi khosn mdi, trd thué thu nhiip cf nhiin ti diin chimg khodn cho
nhi diu tr...

Vi thm nhin ind thanh céng ty chimg khoin hing diiu trén thi trutmg chimg khodn,
cung efp cic dich vy chig khodn 6t nhit cho khach hang, Cong ty C phin Chimg khodn
MB lufin gédng tao vi nd lye khing ngimg mang dén co hdi diu tw va ting truémg thi chinh
cho tmg khach hang va co déng.

2.8, i ro nhiin sy

Bi véi chc cong ty hoat ddng trong Iinh vpe dic thi d0i hoi tinh 83 chuyén mdn
nghiép vy cao nlur fnh vire chimg khodn thi 431 ngdl nhin sir 14 yéu th canh tranh mang tinh
quyét dinh. Gifra cde cong ty chimg khodn thutmg cd xu hudmg djch chuyén, thu hat, 16i kéo
nhiin vién etia nhau, tao dp lyc cho sy on djnh nhén sy cia Céng ty. Tuy nhién, véi chinh sich
ddi ngd phi hnp“p-f coi trong chién luge pht trién dao tao, Céng ty tin rﬁng ddi ngl nhin vién
khing chi gin bo liu ddi ma con ngi:,r chng niing cao chit liong hom, tiép sic cho sy phit
tridn manh cla Chng ty trong thix glan i

. NHUNG NGUOI CHTU TRACH NHIEM CHINH BOI VOI NOI DUNG BAN

CAO BACH
L. T chire phit hinh
Ong:Lé Viét Hai Chil tich Hai dfing quan tr
Ong-Trin Hai Ha Thinh vién Hai ding quén t/Ting giam dic
Ong:Nguvén Viin Hoe Ké toin truimg
Béd: Pham Thj Hoa Trudmg Ban kim sodit

Ching tdi dam bao ring cée thing tin va sb ligu trong Bdn cho bach ndy & chinh xdc,
trung thyre v cam két chju trich nhiém vé tinh trung thire, chinh xdc efa nhimg thing tin v
st liéw nay phiv hop vai thue 18 ma ching i duge biét, hodc di ditu tra, thu thip mdt cich
haop 19

Ching t0i o4 thé cip nhit hodic sira d6i bdn cdo bgch ndy trong qud trinh phit hinh
chimg quyén 3¢ dim bao ding cic quy dinh duge ban hanh, Bét ki si cip nhit bd sung nio
a€ dugre cfing bb thing tin tai 84 Giao dich Chimg khodn.
2. Ti chire bio linh phat hinh: Khéng 6
3. T chire tw viin: Khing o6
1L CAC KHAI H[EM

Chiing quyén 6 bio @am (sau diy goi tét 14 chimg quyén) 12 hop d&ng gilra nha dd.u
tr v th chire phit hinh chimg quyén duge dinh ngha theo khodn | Bidu 1 Nghi dinh sé
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60/2015/NB-CP nghy 26/06/2015 cia Chinh phi st disi, bis sung mit st diéu cia Nghj dinh
st S8/2012/ND-CP ngiy 20/07/2012 ciia Chinh phii quy djnh chi tiét v hudng dfn thi hanh
mét sb didu coa Ludt Chitng khodn va Lufit sira @i, bd sung mdt sb diéu cua Ludt Chimg
khodn (sau diy soi tit 1d Nghj dinh sb 60/2015/ND-CP),

Chiimg khodn co sir 14 chimg khoan duge s dyng Lim thi sin co si cla chimg quyén,

Ti chire phét hanh chimg khodn co s 1h tf chine phit hinh chimg khodn lam tii sin
coy 8o ¢l chirmng qu}.rén.

T ehive phit hinh chimg quyén (sau dily goi tit 13 18 chie phit hanh) 1d cong ty
chirng khodn phét hinh chimg quyen.

Ngiin hang lwn ky 1 ngin hing thye hign viée leo kg, gidm sit i sin do 6 chie phit
himh chimg quyén kf qu¥ & bio dam thanh todn cho céc chimg quyén a8 phat hanh va khéng
phai 1 ngudd c6 lén quan cia t8 chire phat hinh theo quy dinh ciia phép ludt chimg khoan.

Ngwii s hitu ehing quyén 1i nhi diu tr s¢ hire chimg quyén, ding thid 1 chi ng cd
bio dim mét phin cia td chie phit hinh vi khéng phai 14 63 chire phat hinh chimg quyéa.

Chiimg quyén kitu chdu Au 14 chimg quyén mé nguii sér hiru chimg quyén chi duge
thire hign quyén tai ngly 8o han.

Gid thye hién 18 mirc gid ma ngwdd sé hitu chimg quyén cd quyén mua o6 quyén mua
chimg khodn co ad tir th chirc phit hinh, hodc dwge th chire phét hanh dimg dé xac dinh
lchodn thanh todn cho npud sé hitu chimg quyén,

Ty 1§ chuyén dbi cho bift sb lugng chimg quyén cin o6 8 quy ddi thinh mdt don vi
chimg khodn o 8.

Ngay dd40 han 14 nghy cudi ciing ma ngudi o hitu chitg quyén duge thye hign chimg

X
qUICIIL

Chimg qu:rEn dang hru hanh la chimg quyrén chira déo han va dang duge nfirn giit b
nguid ad hite chimg i:[u:ﬁén.

Chimg quyén chaa lwn hinh 13 chimg quyén 43 phit hinh nhung chua dwoe s& hitu
biéri nhi diu fir. Chimg quyén chua lru hinh dwge i ki trén ti khoén cia t6 chire phit hinh.

Chimg quyén cb 1§ (ITM) 1d chimg quyén mua 6 gig thye hién thip hon pid cla
chimg khodn ¢or sdn.

Chimg qu}rén. 16 (OTM) Ia chimg quyén mua cd gid thyre hién cao hon gid cha chimg
khoén co 6.

Chimg quyén hda vin (ATM) la chimg quyén mua cb gid thire hién bing gid cia
chimg khodn co sd.

Vj thé mir chitng quyén cla t& chirc phat hanh bao gbm tit ci cic chimg quydn dang
lum héinh chira dugre thire hign.

Vi thié phing ngira rii ro I thuyét 13 s6 lugng chimg khodn co sér dy kidn clin phii
nim giik dé phing ngira i ro cho chimg quyrj'm xac dinh theo phuwong dn phdng nglra rhi ro
ciia t3 chire phat hénh.

¥j thé phong ngira rii ro thye té duge xéc dinh bing s6 lugng chimg khodn co s
thyre ¢o ding cho mye dich phong ngira rii ro, ching qu:.-%n co cing chimg khodn co s do 1
chitc khic phat hinh vh 58 tién 43 ndp tuong ng véi phiin chinh 1&ch gifta vi thé phong ngira
riii ro 1 thuydt va vi thd phing ngira rid ro thire 6 trén 131 kKhodn tr doanh ciia td chire phit
hiinh,

Delta 1d gid trj thay dbi ciia gid chimg quyén tmg véi mdt thay d8i trong gid chimg
khodn co sdr.



Cong thike:

M 88 thay 881 gid chivng quyin

Mire @6 thay dtd gld chirmng khodn co 56

Gid thanh tofn ching quyén khi thye hign quyén i binh quin gii déng cira didy
chinh clia chimg khodn co s& trong niim (05) nghy giao djch lidn trede ngiy déo han, khing
bao gom ngdy dio han.

Ngiy ding k¥ cudi cimg 13 ngay lam viée thi 2 sau ngiy giso dich cudi eling 1
SGDCK v 14 ngay dédo han chimg quyén trong tradémg hop thye hign chimg quyén do ddo
han.

Delta =

Ngay thanh todn 14 ngay lim viée thir 5 ké tir ngdy dang kv cudi ciing,
IV, COHOIDAUTL
. Ting quan vé nén Kinh té Vigt Nam

Lin s:frug thir twr eda dai dich COVID-19 dp dén vito cudi thing 4/2021, khién nhiéu hogat
d6ng kinh t€ phai gidn dogn. GDP kinh t& Viét Nam dat mie ting trwdmg 35,22% trong quy 4
vi dat 2,58% trong ch ndm 2021. Tuy nhién, t@ng trdmg kinh 1€ o6 kha ning 58 phuc hdi
trong niim 2022 va hoat ding thuemg mai todn clu duge cii thién 58 b trg cho hoat djng xudt
nihip khin ciia Viét Nam, MBS dy phong GDP coa Viét Nam 2022 s& ting manh trdr lgi &
mire 6-6,5% khi todn b nén kinh te tré lgi trang thai binh thwimg, vife mé cla tnd Iai nén
kinh té difn ra thufin loi cho phép cac doanh nghigp va nhi may bat kip san lugng bi mat va ti
|§ ti&m ching téng theo ke hoach,

Lam phit trong ndm 2021 & mire 1,84% nhir chinh séch thi khda chi dﬁng, l]mu
chinh sich tidn t& linh hoat, dbng bd vi cdng the difu hanh mdt 56 mit hiang thi yéf
nhing nén lam phit niim 2021 duge kidm sodt & mite thip, Nam 2022 lam ]Jhﬁt du Iﬂén tﬁng
cao do tinh trang thiéu hang héa, tic chudi cung img, trong khi nhu cilu san xudt vi tidu
ding ting manh khi hogt djng kinh t¢ néi lai khién nguon cung chua theo kip nhu ciu dfin
dén lam phét ting. Bén cqnh do, dp lye mi ro lam phét nhip khiu rét 16n bai nén kinh t& Vit
Nam con phu thude nhidu vao diu vio nhip khilu. Tuy nhién, néu digu hanh vi md hep 19, dic
bigt 14 kiém sodt cung tién & mite vira phai, CPI ndm 2022 di cao hon ndim nay nhumg vin cé
kch& ning kiém soat dwdi 4%.

Dy kién chinh sdch tién 1 58 tiép tye duge thyre hign gitp ndi long vii mat bing 1 sudt
duy tri thiip nhy hign tai & hé tro nién kinh té khi lam phat vin dang & mire thip nén Vigt
Nam edn nhidu dir dja 48 kidm ché lam phét Nhir téi khéri ddng nén kinh t& tir thing 10, ting
trudng tin dung duge tng toc guy 4, voi mire ting todmg xp xi ghin 14% trong nam 2021,
L& sufit cho vay 8 tiép tye gidm, tuy nhién & sudt tién gid s8 khé duy tri & mire thip nhy
hién tai va dy kién s& ting try lad trong ndm 2022 trong bii ednh nhu cdu huy dong vén ting
dua trén tin dung ting, dp lwe lam pht trong ndm 2022 va sy canh tranh tir cdc kénh diu b
hap din nhur bat ddng sén vi chimg khodn. D kién trong niim 2022, nhu ciu tin dung s& tiép
tue & mire cao khodng 13%, dwge hd trg tir viée kiém soét dich bénh, nhu ciu tidu ding vé sin
xuat kinh doanh ting cao trd lai.

2. Thj trwimg tai chinh Viégt Nam vi o hii diin tw

VN Index dd duy tri d4 ting tich cyc trong nfim 2021 vi chinh thie vugt mbe 1,500
diém viio ngy 25/11/2021, mgc di trdi qua hai 1An séng dich Covid-19 nghidm trong tai thoi
didm cubi thing 01/2021 vi thing 05/2021. Nhin chung, dong tién vin lién tye dd vao thi
trudmg, cho thiy nha ddu te vin c6 nidm tin nhit djnh vao trién vong thj treimg chimg khodn
Viét Mam v6i ki vong dich bénh s& duge khéng ché va kinh & dén hdi phuc sau dé, Trong
nim 2021, khéi ngoai duy tri xu hudmg bén rong chi dao, v téng gif bdn rong trén cd 3 sin
dat 54.928 ty dong trén ca 3 sn, ting gip 3.6 18n so v thng khii leong bén rdng cla nha
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diu tw nirde ngodi trong ndm 2020. Trung binh méi tuln, khéi ngoai ban rong 1.144 1 ding,
Khéi ngogi chi mua réng trong thing 04 v théng 07, twong (mg véi this diém VN Index vuot
cic mbc 1.200 vi 1.400 diém, Tuy nhién, xu hudmg bén rong dir kién s@ thay d3i trong nim
2022 trong boi cinh nén kinh t Vigt Nam duge mé cira triv 1gd, t3 1§ bao phil vaccine trén
75% ting din s6 - ngudmg cao 8o voi thé gidi. Dong thiv, trong théi gian ghn day, thi trwimg
chimg khodn Vigt Nam chufn bj chio don thém mét qu déu tr dén tir Pai Loan (Trung
Quoc) 1d qui Jih Sun Vietnam Opportunity Fund (J5V Fund). I8V Fund d4 tién hinh IPO
ngay 10/1/2022 véi 50 viin huy ding wée tinh khoang 6 tf DA 1 (twomg fmg 5.000 t3 dhng).

Thi trwémg chimg khodn phai sinh ghi nhin sw @ng trudng 16t trong nim 2021, D& véi
th tnrimg giao dich hop ddng twong lai VN3O, gié tj giso dich trung binh méi phién niim
2021 dat 26.553 tf ding, ting 106% so vdi niim 2020, Thanh khodn thi trudmg giso dich hop
diing tiremg lai ting menh nhét trong giai dogn tir théng 6 t&i ddu thing €, roi viio nhip didu
chinh cia chi s VN30 tir mitc dinh lich sir 1.560 diém vé dwdi mire 1,400 diém va tich Ity
trong 2 thang, Thanh khoan thi teidmg chimg quyén tiép tuc nd trong nim 2021. Cy thé, gid
trj giao djch trung binh mdi phién ¢ tang lén mic 74,4 9 dbng, cao gip 3.5 ln so véi nam
2020.

Trong béi cinh nhur vy, thi trwéimg chimg khodn nhin chung vin 58 13 mbt kéoh diu tu
hip diin - nhdt 1a vdi cic nha diu tu cd nhin. D& ki vong déng vén tir cde nhd diu tr ndi vin
cb sir ting trdmg nhit dinh trong ndm 2022 nhung phin nio dé s& bét hio himg hon so véi
ndm 2021, boi mijt bing gid ob phidu & giai dogn hign tai nhin chung di duoe diy lén mir
cao hon khé nhilu so vii thii didm dédu nim 2021 va sy phuc hbi chung cia nén kinh té ciing
mé ra thém nhiing lya chon diu wr khic cho ngudn vin nhin i, Trong nd lire dat dirge vi thé
thi truimg mdi ndi, cde sing kién cha Viét Nam nhiim ndng cao tinh minh bach cla thi trudmg
chimg khoén 52 thu hit nhiéu déng von diu tr ra nude ngodi hon. Thi truimg chimg khodn
Vigt Mam cd thé & vi tei thudin i d@ duoe nfing hang 1én trang théai mai ndi sém nhit vio nim
2022 hodic mujn nhit vao nim 2025. Theo wde tinh cia chimg t6i, vide Viét Nam dua vao Chi
s FTSE EM s thu hit {t nhdt 355 trigu USD dimg vim thy déng nude npodi, theo tf trong
cia thj truimg s8 vao khoang 0,36% —0.41%. Trong khi 44, vide Viét Mam duge dua vao Chi
sb MSCI EM c6 thé thu hit it nhdt 327 trigu USD dong vén thy ding nude ngodi, vi ty trong
ciia thj trutmg dir kidn vio khodng 0,69% —0,78%.

3. Cohji din tw viio chiimg quyén c6 bio ddm

B tir vao chimg quyen o bio dim (CW), nha diu tr o6 thé dugre huémg mit s 1o
fch nhar sau;

Tidc dgng don bdy: Vi chi phi ban @y mua CW chi bing mét phin nhd so véi déu tu
vito thi sin eo siy, nhi du tr di e thé sé hine CW ma viin c6 thé thu dwge lgi nhudn nhu ki
vong néu ddu tr vao thi sdn co so. Hon thé, CW con oo tic ding dim by, nghia 13 chi mat
thay ddi nhé vé gid ciia ti sdn oo s& cling cb thé din dén sy thay déi 1¢ém hon vé gid cla CW
va vi thé mire thu nhip dat duge s8 lén hon. Mgwge lai, mit s sut giam ve gid cia thi sin eo
sl ¢o thé diin dén sy syt gidm 16m hon vé gid cin CW, tuy nhién mire thiét hai thi da cia CW
chi gidd han & mirc phi mua CW ban diu. Dy 14 co hdi cho cée nha diu b vai sb vén nho cb
thé tiép ciin duge ob phifu ciia cie cdng ty tht trén thi trdmg, The ding don biy chinh 12 didm
hiip déin nhit cia CW,

Leri whugin khdng hgn ché, khodn 16 10 da cd dink: Biu tr vio CW ob thé mang lgi lgi
nhujn khing han ché trong khi khoan 13 t8i dn dupc cb dinh, 46 chinh 14 khodn chi phi dé
mua CW. Vi dy, trong truimyg hop thi trrémg dién bién khiing nhur dyr dodn, nha diu tir o6 thé
bin lai CW d& bt dép chi phi ban diu hodic ném gilr dén khi déo han va chiu khoan 15 téi da 14
chi phi mua ban déu. Ngwoe lai khi nim gitt CW cila cic cing ty cd két qua kinh doanh tht vi

10



duge ki vong s& ting trwdng trong trong lai, nha dfiu tr 52 o6 co hdi mua of phifu cda cing
ty dé viri mire gid thip vi bén lpi voi th gid cao & théi didm thye hign quyén chon,

Giao dich va thanh todn dé ding: CW tuy co diic diém nhwr mot sén phém phéi sinh
nhumg duge giao dich alur mdt logi b phifu tedn san giao dich cb phiéu. SGDCK céc nude
cb quy djnh bt bude v thinh vién tao 1dp thi trudmg, ob nghfa vy yét gid hai chiéu lién tyc,
tao thanh khodn trén thi trudmg, do d6 nha dfiu tw cé thé mua, bén CW duge d€ ding, Nhi
déu tu khing chn phai md tai khodn giao djch khic dé mua’bin CW. Ngoai ra, cic quy dinh
vé thi gian, phuong thite giao dich, thanh tofn... ddu tweng ty nhu cb phiéu nén nha diu
o6 thé tim hidu sin phflm vil tham gia giao djch mt cich dé ding vi nhanh chong,

Thém cor hii uep odn o pfueu cho nhé deiv tir mede ngodi; Vi CW, nhi diin tur nude
ngodi vin co the kitm duge loi nhuin tir vide diu tr vio cdng ty cd k¥ vong ting trudng mt'i
khﬁﬂgnhﬁtmlétphélﬂmnglﬁnﬁphﬁumuﬂthiﬂhm dﬁngcu&&ﬁugtydu,quadﬁnhﬂdﬂu
tur nirdve npodi s& khitng bi gidd han vé s lugng cff phidu mua vio nhir khi dio tir vio ¢b phicu
oy 80y,

V., THONGTIN VE TO CHUC PHAT HANH CHUNG QUYEN CO BAO PAM
1. Cic thing tin chung vé to chirc phit hinh chimg quyén o6 bio dam
%  Tém tit qui trinh hinh thinh va phit trién MBS:

Burge thianh 1dp tir thang 5 nim 2000 béi Mgin hing TMCP Quin ddi (MB), Cing ty
Cd phiin Chimg khodn MB (tién thin 14 Céng ty C8 phin Chimg khodn Thiing Long) ld mit
trong 6 chng ty chimg khodn ddu tién tal Viét Nam. San 20 nim khong ngimg phét trién,
MBS dd trd thanh mit trong nhimg ¢éng ty chimg khodn hing Qi trén thi trudmg chimg
khodn Vigt Nam.

Trong qud trinh phdt trién, MBS di cb nhimg déng gop khing nhd cho sy phét trién
cho nginh chimg khodn ndi riéng vi thi trirémg tai chinh noi chung. Trong hai n#m lién tiép
2009 vi 2010, MBS d& vuon 1én diin déu thi phin méi gidi tai cd hai sir giao dich: 8¢ Giao
dich Chimg khodn Ha Niji va S& Giao djch Chimg khodn TP, HCM v lién tye dimg trong
Top 10 thi phén tai ¢a hai S&. Bjc bigt, ndm 2013 dénh div mdt bude ngoft trong lich skt
phit trién cha MBS, D6 1a vide hop nhit voi Cong ty Cb phin Chimg khodn VIT thanh
Cing ty hop nhit véi tén goi 14 Céng ty CO phin Chimg khoin MB (MBS). Ngiy
09/12/2013, Céng ty sau hop nhit 48 dwge Uy ban Chimg khoén Nhi nwée cip phép hoat
déng, ddnh dr‘iu sir thamh cong cia thiong vy hop nhit cdag ty chimg khodn du tién trén thi
trudrng, ning -:mr:- vi thé ciia MBS trén thi trudmg chimg khodn trong nwde. Tiép tue phit huy
thé manh vi nd lie khiing ngime, nim 2015, MBS da lot vao Top 5 cing ty chimg khodn
dmg diu thi phin méi gidi tai ci hai s&. Théng 3 nim 2016, MBS chinh thirc niém yét cé
phicu trén shn HNX. Vi mye tiéu phit trién bén vimg, vion tm ra thi truimg qube té Niim
2018, MBS vinh dy nhiin 2 gidi thudmg danh gid dinh cho Céng ty Quan 1y ddu tr it nhit
Wigt Nam va Djch vy Ngin hang du tr tht nhét Vi@t Nam ndm 2018 do Tap chi uy tin
World Finance binh chon. Nam 2019, MBS tigp tuc git hi thinh cong voi sin phﬁm Chimg
quyén cf bio dim va vinh dy nhin Gidi thidmg Cong ty phat hinh chimg quyén tdt nhit
Vigt Nam do tap chi quéc td uy tin International Finance binh chon,

Vi thé manh 13 cing ty thinh vién cila Ngin hing TMCP Quén 481, duge MB b trg
manh mé vé nhidu mat tir nhiin sy, thi chinh, cong ngh¢... MBS da lién tpe vuon lén dgt cée
mibe phit trién mai ch vé quy 111{'- va nghiép vy, Vin {Iléu 1§ ciia Cong ty tinh dén thii di¢m
hidn tad 14 1.643,310,840.000 ﬂungc, trong d6 ch déng lém nhit 1a Nein hiang TMCP Quéin 48i
(MB), chiém 81,94% vin dicu 1& cia MBS,

Hién nay, MBS tip trung phét trién clc mang hoat ddng kinh doanh chinh:
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- Dich vy chimg khodn: dénh cho khich hing cd nhin va khich hing té chire (ICS)

- Djch vu Ngin himg diu tir

- Kinh doanh tréi phitu

Mang ludi chi nhénh vi cde phing giao djch ciia MBS di duge mé ring v hoat dong
o6 higu qui tgi nhidu thanh phé trong diém. MBS d thu hit va phat trién duge mét ddi ngd
nhiln sir ndng djng trong d6 c6 hing trim chuyén gia phén tich va chuyén vién quan hé khich
hing c4 nhiin vi t6 chire duge do tao bdi bin, 6 tu cich dgo dirc tht, khéng ngimg phin diu
dé cung edip dich vy vi cdc gidi phip kinh doanh cho khdch hang v6i sy cin trong, chuyén
nghiép vi trich nhiém cao nhdt,
Cic mibe sy kign quan trong
200y | * Thanh Iip bii Ngin hing TMCP Quan Dji vél tén goi Cong ty C
e i oty s 1

LS8 i phii ng Long (TLS), quy mé v
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Wi m 2020 Tanmgwan dien I8 18n kon 1 .645% 4 don

Nim2021 |« Tang vén dibu ¢ lén hon 2,676 1y dbng.

Ciic thimh tich d3 dat dwoe

12



Trong qui trinh hoat ding, MBS di cb nhiing bude phit irién ngoan mye véi nhimg
thinh tich tiéu bidu nhu:

img khodn tidu biéu cia HNX ndm 2008

g’:nhfuh phil chuduﬁnh ngl;ll ' nhﬁuihinh
'at-fnén th. tmamg chuﬂg gmgn gm{ :*gq;i;f-

Nam2016 | e Bﬁng I‘cﬂqq 5 'EIBHE- TP, HANGi
e 2 s 'Eﬂ}"ftk]::ﬂng ty chimg khodn dtmg diu thi phin OBl m HG&E
e Tor 15 ebng ty chimg khodn fiéu biéu giai do 2015 - 2016 tai HNX.

'+ Bingkhen clla B tnsdng B Thl chinh darh i musiﬁnﬁﬁu oh-
 tich va dbng gop tich cue trong xay dymg, pht trién thi tmrﬁn ahiﬁ:s!r;;
k}uﬁ‘:’ﬁ?ﬁmammnammlﬁdén nam 2018 -

iy ' Gily khen cia Hiép hoi Kinh doanh Chime khokn’ wenﬂm ﬂéﬂ&m

T Gigith dﬁutuwdtnhﬁmm uén 1y
ﬁﬁﬂwnﬁﬁ]ﬁﬁm chi World nam'.uer JH 1
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 CTCK di co thinh tich déng pop cho sy phat trién ¢ HiEn i K
doanh chimg khoén Vigt };am%ﬁ?ﬁﬁm, @m*gh% 52018 ﬁa ]

| = Thanh vien tieu bidu hunghoa{di::ngﬂmh %oﬁmwﬂ[ch Mﬁga&m o

mﬂrnﬁmzﬂm (i =i

[EFNATLO] |:|!"--|.'-_!.'u_-.:l-.-::.' il

-:sum thurdm dygn ng ty chﬁngﬂm.&n dth}n-l:hﬁchhﬁng hii |augnhﬁ 5
2020 tai din Fingneial Service Awa;ds {FSA)

s Gidy khen ctia Chit tich UBCKNN: Céng ty di e nhimg dong gop cho sy
- phit trién et SGDCK Tp.HCM va TTCK Vigt Nam giad doan 2015 -

N&m 2020 | 2020
| » Bing khen ciia B3 tririmg B Tai chinh cho: Cong ty C& phin ching khodn
MB dii cé nhicu thinh tich déng gép cho wphﬁltri ctia thi trudmg chimg
khodn Vit Nam giai dogn 2018 - 2019 e
» Doanh nghiép niém yét tiéu bidu trén HNX nim 2019 - 2020
Quii trinh ting vin

Vin d:E'u 1& ban din cia Ct’&ng ty Ci phin Chimg khodn ME theo Gidy phép thanh lip
vit hoat ddng sb 1 16/GP-UBCK do Uy ban Chimg khodn Nha mrde cip ngiy 09/12/2013 (sau
khi horp nhét gifta Coing ty €4 phin Chimg khodn MB va Céng ty C6 phiin Chimg khodn VIT)
14 621.242,800.000 ding,

K& tir thii diém hop nhit dén nay, Céng ty di trii qua 03 Jin tang vén didu 1¢ t
621,242.800.000 ddng 1én 2.676.183.240.000 dling, cu thé:

Bt 1:

- Cin ci phap ly:

Nghij quyét DPHBCD bit thulmg niim 2011 6 03/201 1/TLS/BHPCH-NQ nghy
09/12/2011;

Nghi quyét PHDCD bét thuimg nam 2013 56 02/2013/MBS/BHBCD-NQ ngay
26/09/2013;

Bio cio két qua chuyén dbi trai phiéu sb 67/2013/MBS-CV ngiy 27/122013;

Gily phép didu chinh sd 54/GPPC-UBCK ngay 31/12/2013 do Uy ban Chimg
khodn Nha ninde cip.

- Vin didu 1& truée khi phét hinh: 621,242.800.000 dbng

- Vin dilu 1¢ sau khi phat hinh: 1.221.242.800.000 ddng

- Ménh gia: 10.000 déng/cd phin

- Hinh thitc phat hinh: Trdi phifu chuydn ddi thinh of phidu

- ‘Thixi gian han ché chuyin nhwgng: Khong

- D&l twgng phit hianh: Ngin hing Throng mai C& phin Quén doi
- Qid chuyén ddi: 10.000 déng/cd phin
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- Téng ménh gif tréi phifu phét hinh: 600,000.000.000 dong
- Tﬁng ménh gif frai phiéu dupe chuyén dii: 600.000.000.000 dﬁng
- Téng s lugng eb phiin duge phin phii: 60.000.000 &b phin
- Théx gian hodn thanh: 25/12/2013
Byt 2:
- Chn cif phip 1y
o Nghi quyét DPHBCE thudmg nién nim 2019 sb 01/2018/MBS/BHPCD-NQ
ngay 26/022019,

o Bio céo két qui chiio ban b phifu ra cing ching sb 101/2020/MBS-CV ngiy
24/03/2019;

- Vin digu 18 trode khi phat hinh: 1.221.242.500.000 ding
- Vin didu 18 sau khi phat hanh: 1.643,310.840.000 dong
- Miénh gid: 10.000 ddng/cd phin
- Hinh thirc phit hinh:
» Chiiw ban cho cb dbng hién hitu: 35.000.000 ¢b phin
s  Phét hanh cd phifu 48 trd cb tire: 12,221 689 cb phiin
- Téng sé lugmg cb phiéu chao bin dy kién: 47,221,689 cf phin
- 84 lugmg ob phiu chio bén thinh cing: 42.206.804 cd phin
- Théd glan bit diu chio ban: 18/02/2020
- Thisi gian kit thiic chio bén: 24/03/2020
Bt 3:
- Ciin ofr phap 1y:

« Nghi quvit PHPCE thudmg nién nam 2021 sb 01/2021/MBS/BHBCB-NQ
ngiy 10/04/2021;

» Bido cao két qua chao ban co phifu ra cing ching so 238/2021/MBS-CV ngiy
18/6/2021;

- Viin diéu 1¢ trude khi phit hinh: 1.643,310.840.000 dbng
- Whn dliéu 1¢ saw khi phit hanh: 2.676.183.240.000 ding
- Minh gid: 10.000 ddng'ed phén
- Hinh thirc phét hanh:
o Chio bin cb phiédu ra céng chiing: 70.423.512 ¢b phin
o Phit hinh cb phifu 38 tra of tic: 24.647.652 cb phin
» Chio bén cd phiéu cho cén bd cing nhin vién: 8.216.076 cd phén
- Ting sb lugng cb phidu chio bin dy kién: 103.287.817 cb phin
- S8 Iromg b phifu chio bén thinh cong: 103,287.240 of phin
- Thiri gian bilt ddu chio bin: 21/05/2021
- Thiri gian két thise chio ban: 17/06/2021
4 Co cin b miy quin Iy ciia cong ty,

=
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MO HINH TO CHUC MB SECURITIES

L H BAMNG £O BONG

G CILIAN TR|

(- '.'.=|;' o ihuss
&Y diing Rlan I_I|

Wn nkane
Hit Sngqinn |;||

BAMTONG GIAM BOC SRR

I
e CAC DN V| KINH DOANM

& Eﬂc&‘mtﬁch&tcﬂngw

Mang lwdi ciia cdng v

0 HAT
PHOMG

%  Danh sdch e ding nim giir tir 5% trdr lén vim ¢ phiin cia eing ty vi nhiing ngwiri
eh lién quan; Danh sich ¢ déng sing lip va ti 1§ ci phiin nim gl

Bang 1: Danh séch cb dong ndm giit tir trén 5% vin cb phiin tai thai didm 24/01,2022
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Mgin hang TMCP Quén 461 18 L& Vin

Ngwdi dai dign theo phdp | o q00gagrs | TU0ME TN | 500 o000 | 90 408,

ludi: Ong Lé Hitu Dire - 85 Hoa, Chu Gidy, | =15 ;

Chit tich HPOT HN

Ngudi dal dién phiin vén;
B2301  Thing
Long 1, S& I

Cing Lé Vit Hai 001075015636 | 24 0 Thang | oos 130 | 0,207448%
Long, Trung
Hoa, Ciu Gidy,
Ha Ngi
Tdp thé Dai hoe
Kinh € QOuoc
Ong Trédn Hii Ha 012168414 | Ddn, Bing | 1311576 | 0490002%

Tém, Hal B
Trieng, [la Ngi

Téng ejng

<  Danh séich nhiing cing ty mg va cdéng ty con cia to chive phat hanh, nhimg cing ty

nth th chire phét hinh dang ndm gitt quyén kidém sodt hode cd phin chi phii, nhimg
cing ty nim quyén kiém soit hode ¢d phiin chi phii d6i véi td chire phit hanh,

- Cang iy mg

Ngiin himg Thuong mai Cb phin Quiin dji (MB)

Gidiy chimg nhin doanh nghidp sb 0100283873 do S& Kié hoach va Biu wr TP, HA
N efip lin diu ngdy 30/09/1994,

Tri sd chinh: 18 Lé Van Luong, Trung Hoa, Ciin Gidy, HN

Dién thoai: (84-4) 6266 1088

Website: www.mbbank, com.vn

Nganh ngh chinh:

Fax: (B4-4) 6266 1080

« Kinh dosnh ngin hing theo cic quy dinh ciia Thing doc Ngin hang Nha nude

Vigt Nam;

s Cung {mg sén phim phai sinh theo quy dinh ciia phip luit;
¢  Dai l¥ bao hiém vé cde djch vy lién quan khéc theo quy dinh cha phip badt;
» Kinh doanh trai phigu vi cdc gidy to co gid khéc theo quy dinh clia phép ludt;

o Mua him, gia cong, ché téc ving;
» Hoat dong trung gian tién t& khéc;

Pbi vii che nganh nghé kinh doanh ¢ didu kign, Ngin hing chi kinh doanh khi o6

dit diu kién theo quy dinh ciia phip lugt.

+ Vin gop ding ki clia MB tgi MBS (tai ngdy 24/03/2020): 1,346.540.260.000
dbng, twong img §1,94% vin didu 1& ding kv cia MBS,
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+  Vin gop ding ki cia MB tai MBS (tai ngdy 02/07/2021) : 213.130,797.000
diing, tuomg (g 79,64% vin didu 1é thie gop ciia MBS,

+ Cong ty con
Khing co
- Céng ty mé 16 chirc niém pét dang ndm git quyén kiém sodt hode co phin chi phéi
Khing cb
- Céng ty ndm quyén kidm sodt hode cd phan chi phoi déi véi 16 eldre niém it
Ngéin hing Thwong mai Cé phﬂn Quin ddi (MB)
Ngi dung nhir phin 5.1
%  Thing tin Ban difu hinh th chire phit hanh (co chu, théng tin tom tit cic think

vien
d Bang 2: Danh sich HPQT, BGD, BKS vi Gidm dfc tai chinh

L S TR GRS T )
Hiji ding quin tri |

1 L& Vit Hai Chi tich HRPQT

3 Vii Thanh Trung Phé Chil tjch HDQT

3 Trlin Hai Ha Thanh vién HDQT

4 Nguyén Minh Hiing Thanh vién HDQT

3 Trin Thj Kim Thanh Thanh viéna HDQT
Ban Kiém soét

1 Pham Thj Hoa Trirdng ban kiém sodl

2 Nguyen Thi Digp Quinh Thanh vién BKS

3 Vil Thi Huomg Thinh vién BKS
Ban T&:ng Giim dbe ]

] Triin Hai Ha Tong Gidm doc

2 Phing Thj Thanh Ha Phé Thng Gidgm J&

3 L& Thinh Nam Phé Téng Gidm déc

4 L& Vin Tufn Thanh vién Ban didu hinh
Glém dbe Til chinh

1 Nguvén Kim Chung Gigm dée Tai chinh
K€ toan trudmg

1 Nguyén Vin Hoe K¢ todn trudmg

Sor yéu Iy lich Ban Tﬂng Gidm diie cliing ty
Vi tri Ho tén Toém tit 1y lich
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Thanh vién Hi
déng quan tri
kiém Thng
Gidm dbe

Triin Hai Ha

o Trinh d8 hoe viin: Thac 5§
o Chire vy dang ndim gitr tai ede b chire khic:
- Thanh vién HPQT - Céng ty b phéin Tin Cang
Hiép Phude.
« Qui trinh clng tic:
- 0772002 - 972003: Can bd tin dung - Ngin hing VP
Bank
- 09/2003 - 11/2000: Phé Gim die Phdng Giao
djch. Trodmg phong QHEKH - Ngin hing Pl tir va
Phét tridn Vift Nam
- 11/2009 - 04/2011: Phd G Khii KHL va BCTC
Hdi st - Ngfin hang TMCP Quin Bi
- (4/2011- 05/2013: Gidm déc Chi nhinh Hai Phong
- Ngfin hing TMCP Quin B§i
- 062013 — nay: Thng Gidm ddc - Cong ty CP
Chimg khoin MB
- 0472014 — nay: Thanh vién Hji ddng quin tri -
Cdng ty CP Chimg khodn MB

Phé Tong Gidm
die

Phing Thj
Thanh Ha

» Trinh d§ hoc viin: Thae s Quén 1§ chién luge va
Logistics th chire
» Qui trinh edng the:
- 0172005 - 12/2005: Chuyén vién tii chinh - Tdp
dodn Monoprix & Daily Monop (Phip)
- 032006 - 0572007 Can b tin dyng - Ngin hing
TMCP Quin dii
- 05/2007 - 01/2009: Chuyén vién thim dinh - Ngin
hang TMCP Quén dii
- 012000 - 0372010; Trudng B3 phin té thim djnh
SME - Ngén hang TMCP Quin dbi
- 03/2010 - 01/2011: Trudmg BS phin thi thim dinh
KHCN - Ngan hing TMCP Quéin 43
- 01/2011 - 02/2012; Phé phong téi thim dinh Hai s&
- Ngfin hing TMCP Quin d4i
< 2012 - 062013; Trodmg phing Quan trj i ro -
Chng ty CFF Chimg khoan MB
- D7/2013- nay: Phé Ting Giim dic - Céng ty CP
Chimg khoan MB

Pho Tdng Gidm
dde

Lé Thanh Nam

o Trith d8 hoe vin: Cir nhiin Quén tr| Doanh nghigp
= Chifre vip dang niim gilt tai che th chire khic:
- Thanh viégn HDQT - Cng ty ¢b phiin Thude Tha y
Cai Liy
- Thinh vién HBQT dbc lp - Cong ty cb phin Tu
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=

viin - Thureng mai - Dich vy Bja de Hoang Quin
Phd Chil tich HDOQT - Cong ty ¢ Phin Tur viin va
Dich vy Thuemg mai Gidy Vidt

= Qud trinh cong tac:

DE'PE'I]{H - 12/2007; Chuyén vién QLDA - Cing ty
Cé Phin Tép Poan Tin Mai

2007 - 2011: Phé Thng Gidm Pée - Cong ty Cb
Phiéin Tu viin Dich vy vi Thirong mai Gidy Viét
2011 - 2013; Gidm Dbe diéu hanh - Cong ty Ch
Phfin T véin Djch vy va Throng mai Gidy Vigt
2011 — nay: Thanh vién HBQT dfe lip - Cong ty
C0 Phin Tw véin - Thurong mai - Dich vy Bia de
Hodng Quin

- 2013 = nay: Pho Chi tich HBQT - Cong ty Cd

Phin Tur viin Dich vy vi Thiremg mai Gidy Viél
015/2013 - 02/2015: Thinh vién HBQT - Cing ty
€6 Phin DIC 86 4

(142014 —nay: Thinh vién HDQT - Cong ty Ca
Phiin thubc thi § Cai Ly

(42013 - 04/2015: Giam dbc Viin phang Khu vie
Phia Nam - Cong ty CP Chimg khodn MB
04/2015 —nay: Phé Tong Giam dbc - Cong ty CP
Chimg khodn MB

=

#  Théng tin vé nhin sy quin 1Y rii ro lifn quan t6i hogt djng phéit hinh ching
quyin:
3Ll el L ﬂEHHIEnll dﬂﬂﬂ]‘l S0 ndm kinh
Ho va tén Vitri cOnp tic L‘-"ﬁ' i -
L& Thi Hi Yén Chuyén vién P. QTRR Ching chi phan deh i 5 nim

chinh bic 2 [CFA level 2)

2. Ciie théng tin v két qui hoat ding cia th chive phit hinkh

2.1. Ting hop tinh hinh hogt ding ciia eéng ty chimg khodn:
Céng ty C8 phin Chimg khodn MB (MBS) tp trung phét tridn 3 miang hoat ddng kinh
doanh chinh 1a Djch vu ching khodn , Dich vy ngin hang diu fir, Ngus:!'m von va kinh doanh

trii phifu;

* Dijch vy ch |.’mg khodn: MBS cung cép dich vy tr vin mua, bén céc logi chirmng khoan
dd niém yét vi chua niém vét cho khich hang ci nhin vA khiich hang t& chire. MBS
ludn chit trong viée thu hit nhin i, ddu b vio oing nghg h-:en dai vi cung cp cho
khich hang nhimg sin phim phin tich va tur viin ddu t v chit logng tht nhit teén thi
trudmg. Cée dich vu chimg khodn cung Eﬁp cho KH bao gu!].'lm

= Tur véin déu tir
= Uy thic quén Iy thi khoin
= Céc dich vy didn ti
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* Djch vy Ngiin hing din tw: Nhigm vy cia MBS [4 két ndi nhimg co hdi siv dung
cling nhu huy dong vbn hidu qui (Connecting Capital Opportunities), nhim mye dich
tao ra gid trj cho khich hang théng qua nhimg gidi phip tw vin duge tich hop vi
chuyén bigt dbi voi timg khdch hang.
- Tur vin tai chinh doanh nghiép
Tur véin thodi vin, phéat hanh, niém yét b phiéu
ECM - ¢b phiin hoa, IPO
Tur viin MécA
T véin phat hinh trdi phiéu
s T doanh clia Khii diu t:
% Ty doanh chitng khodn
- Phit hinh chimg quyén ¢ ddm bao v thye hign cde nghigp vy lién quan
= Thyre hign nghiép vy ty doanh chimg khoén
% Kinh doanh tréi phiéu:
- Phin phii san phiim Trdi phidu doanh nghiép
- Mt giti trii phidu
- Cung cip dich vy Dgi dién nhimg nguii S¢ hite Trdi phidu
2.2, Tinh hinh tranh chip/ki¢n tyng: khing co

2.3,  Bao cho két qui hogt ding kinh doanh trong 2 nim gin nhit va liy ké dén quy
ghn nhit:

Ll TS

Chi tcu b Vi) | qipwvemy | gt

Thng gid tr] tai sén 701559 | 11047241 | 57.47%
Tk T ot e | fitsas | -advide 98,80%
ML S RN | e 712.563 114,07%
Lri nhugn khée 1,236 21713 632,67%

L nhusgn trirdre thud 336,105 736.275 119,06%
Loi nhudn sau thud 268,705 586.811 118,38%

(Neudn: BCTC MBS)

24, Ciacchimg quﬁm mi cing ty di phat hinh trong nim 2021 vi diin niim 2022:
Loai Gid phit Nim
STT | Tén chimg quydn “EEUK chirng himh pdr | SEUSE | T s
qurén [ﬂli.'mg.n’ CW) hinh (Thang) ¥
1 CVIC2102 VIC Mua 1R8O0 2021 4 04/06/2021
2 CVHM2103 VHM Mua |  1.650 2021 4 04/06/2021
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Loal Gid phit Niim
STT | Tén chirng quyén MK El‘ll.':lg hﬁﬂh phat X3 b, | 3R gian
st | juyln | (@dng/CW) | hinh | CTHAmg) | dhohan
3 CVPB2102 VPR Mvua 2.800 2021 4 045062021
4 CSTB2102 S5TB | Mua 2.000 2021 4 04/06/202 1
5 CPNI2103 PMJ | Mua 2.000 2021 45 | 18/06/2021
6 CVNM2103 VNM | Mua 1700 2021 45 | 180672021
7 CFPT210]  FPT Mua 1.500 2021 5 05/07/2021
8 CMWG2103 MWG | Mua 1.500 2021 5 050772021
9 CHPG2104 HPG | Mua 1.500 2021 5 |oso72021
10 CHPG2106 HPG | Mua 4,100 2021 45 | 27872021
11 CKDH2102 KDH Mua 2.R00 2021 o 13/8/2021
12 CMSN2103 MSN | Mua 3.000 2021 4 13/8/2021
13 CMWG2105 MWG | Mua 2,050 2021 45 | 27802021
14 CSTB2104 5TB | Mua 4.000 2021 4,5 | 27/872021
15 CTCB2104 TCB | Mua 2.000 2021 45 | 2782021
16 CTCH2102 TCH | Mua 2,750 2021 4 13/8/202]
17 CVHM2105 VHM | Mua 1500 2021 4 13/8/2021
18 CVYPB2104 VPB | Mua 2,500 2021 4.5 | 27021
19 CVRE2104 VRE | Mua 3,000 2021 4 13/8/2021
20 CVNM2104 VNM | Mua 1.480 2021 5 13/9/2021
2 CFPT2106 FFT | Mua 2.650 3021 435 | 10/1/2022
2 CHPG2112 HPG | Mua 1500 2021 a0 | 27/12/2001
23 CKDH2105 KDH | Mua 2.150 2021 40 | 211202021
24 CSTB2108 STB | Mua 1.820 2021 35 | 12122021
5 CTCB2107 TCB | Mua 1,550 2021 40 | 2771272021
26 CVHM210% VHM | Mua 1,&00 3021 40 | 271272021
27 CVNM2110 VNM | Mua 1400 2001 45 | 10172022
28 CVREZ108 VRE | Mua 1450 2021 40  |27120000
20 CACB21(1 ACE | Mua 2,000 2021 40 | 217172022
30 CTPB2101 TPE | Mua 2,500 2021 4,0 B4/2022
31 CVIC2110 VIC | Mua 2,430 2021 40 | 642022
32 CMWG21 14 MWG | Mua 2,600 2021 41 5412022
33 CVPB2111 | VPB | Mua | 2300 2021 45 | 21/472022
34 CACRZZ0Z ACE Tlua 2150 022 4 G202
15 CFPT2202 FFT | Mua 1.700 2022 45 | 24/6m2022
ia CHDEB2202 HDR Tofua 2220 2022 ] OfaS 2022
37 CHPG2204 HFG | Mua 1,900 2022 435 | 24/6/2022
38 CKDH2202 KDH | Mua 2.080 20122 4,5 24/6/2022
39 CSTB2203 STE | Mua 2,680 2022 4 0/6/2022
40 CTCB2202 TCE | Mua 2,080 2022 4 0/6/2022
41 CVHM2203 VHM | Mua 1.450 2022 45 | 2462022
42 CVNM2202 WNM | Mua 1.300 2022 45 | 2462022
43 CVRE2202 VIE hiua 2.400 2022 4 e 2022
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3. Tinh hinh tii chinh:

MNim 2020 MNitm 2021 Yo ting
Chi tin (trigu VND) | (trifu VND) |  gidm
- Thanh toén cdc khoan ng dén han:
(co thanh todn ding hgn va day di - Cb
cde khodn ng kﬁa"ng?)
- Cdic khodn phii ndp theo luit dinh:
(6 thare hidn theo hugt dinh?) Cé Cé
- Téng du ng vay: (ghi ré ny gqua
han, ting -fl.rr mir bdo 1dnh fnéu od),
qued hgn ngdn han, trung hon va daf | 2.385.035 7.101.396 197,75%
han, ngupén nhdn din dén ng qud
han, khi ndng thu hai)
- Tinh hinh céng ng hién nay; (tdng
50 ng phdi thu, g 20 ng phai ted)
Céng ng phai thu . 206,060 7.289.950 T3,32%
Cing mr phai trd 4.955.228 7.635.695 54,09%
(Ngudn: BCTC MBS)
4. Che chi tiéu thi chinh chii yéu:
Cic chi tiéu Néam 2020 Niim 2021 Ghi chia
1. Chi tiéu v& an todn tai chinh
- Gi trj vbn kha dung (Don vi: trigu déng): 1.919.570 3,166,642
= Rili ro (R ro thi truémg. rii ro thanh todn,
rii ro hogt ddng. rii ro ting thém) (Bon vi: 532.088 T717.881
trigu :
= T4 1& wiin kha dyng: 360,76% 441%
2. Chi tiéu vé khi ning thanh todn
- Hé s thanh toan ngiin han
140,63% 1 58.87%
TSLB/Ng ngfin han
- Hé sd thanh todn nhanh:
TSLD — Hamg thn kho 140,63% 158.87%
Ngr ngdin han
3. Chi tidu vé oo cdu vin
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Che chi tigu Niim 2020 | Nam2021 | Ghichi
- Hi s Nor'Téng thi san 70,63% 69,12%

- He s Nov'Vén chil s hitu 240,50% 223,82%

4, Chi tiéu v khé nang sinh lir

- HE 58 Loi nhudn sau thué/Doanh thu thuén 24,000, 26,46%

- H§ 56 Loi nhubn sau thulVan chit s hitu 13,04% 17,20

- Hé 56 Lo nhudin sau thudTéng thi sin 3,830 531%

7 ;{Euﬁm"hﬁl“fu;?‘“ i 29,84% 12,13%

- Thu nhip trén ¢b phin (EPS) 1.730 2.193

(Ngudn: Bao edo ty 1§ an todn tai chinh va BCTC MBS}
VI, CAC THONG TIN VI CHUNG QUYEN CO BAD BAM

1. Thing tin chung vé chimg quyén
- Tén chimg qu:,-én:
- Tén (mi) chimg khodn ¢o sd:
- Té chire phit hanh chimg khodn co sé;
- Logi chimg quyén:
- Kiéu thyre hign:
- Phurerngg thire thire hign ehimg quyén:
- Thén han:
- Ngay phat hanh:

- Ngiy giao dich cudi clng:
- Nghy dio han:
- T 1§ chuydin di:

- (Gid thire hién:

- Tai =in dém bao thanh todn:

Chirng quyén CTCBO1MBS22CE

TCB

Ngin hing TMCP K¥ thueong Vigt Nam
Mua

Chéu Au

Thanh toén tién

6 thing

Ngiy phit hinh chinh xdc s8 duoe cing
b tai Ban Thing bio phét hinh tai ngiy
phit hanh chimg quyén

Trnde ngay déo han 02 ngiy giao dich

6 thang ké i ngdy phét hinh

5:1 (5 chimg qu}rén quy disi qu}’én mua |
ch phidu co sé)

16.000 — 74,000 VND/cd phiéu (Gid thyre
hién chinh xéc s& duge cing bd tai Ban
Théng bdo phat hanh tai ngay phit hinh
chimg quyén).

Tién ky quf tai ngin hing lwu ky vi 14
sén phong ngia rii ro trén thi khodn ty
doanh
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- (ié chio bin: 1.000 - 4.000 VND/chimg quyén (Gia
chao bin chinh xéc & duge chng bo tg

Bién Thimg bio phat hinh).
- Téng 6 lugng chao ban: 5.000.000 chimg quyén
- Tong gié trj chio bin: 5, Ch00, Qe (D - 20, 000,000,000 VND
- Plurong phép tinh gid chao bin: Theo cing thire Black Scholes
Ciing thive Black Scholes:

Cha Iy th'uyéx cia chimg quyén Imua;

, _ N(d,)s — N(d;)Xe™™"

k
Vi
4 En[§j+(ru+ ;—t}']"
iy —=
dy =dy —avT
Trong d:

C: Gid 1% thuyét ciia chimg quyén mua;

N(d,), N(d;): Xic suit phin phﬁ-i chudn tich 1ay:

X: Gi# thyre hign chia chimg quyén;

5 (31a chimg kho#én co sdr hién tai; )

T: Thé gian con lgi dén khi ddo han (Tinh theo ndm): 14 50 ngiy ké tr ngay tinh toan
dén ngly ddo han chimg quvén;

ro:Léi suft phi rii ro (trung binh 15 sult tién @i ok nhin k¥ hen 1 ndm cha
Vietcombank, Victinbank, BIDV);

o: B§ bién déng gid ki vong clia chimg khodn co s (dy kien trong khodng tir 30% -
200%) )
k: T¥ 18 chuyén di cha chimg quyén

2. Théng tin vé chimg khodn co sir
Maofn hing TMCP K§ thuong
Teu Conige &y Viét Nam
Linh vyre hogt d{ng: Mian hing
Théi diem niém yet in din: G/4/2018
Chi so P/E hign tai: 14,77
Khii lirgng giao dich binh quiin 12 thing giin 15.166.319 CP/nghy
nhdt:
Gla déng cira dicu chinh cao nhiit 52 tuiin: 58.000 VNB
Gia déng cira dicu chinh thip nhit 52 tuin: 31.200 VND
Dao ding binh quin gia cb phitu 12 thing gin
34,61%
nhiit (%)

Ngudn: Fiinpro, TCB{ Cdp nhdp ngdy 25/01/2022)
Két qué hoat déng kinh doanh: (don vi: tridu VND)

EE tién Niim 2019 Mam 2020 % ting giam
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Téong gif trj thi sén 183.699.461

439,602,933 14,57%
Viin chiy sé hitu 62.072.767 74.614.736 20,21%
Dioanh tha 14,257,844 18.751.209 31,52%
:::l.én‘;;““ kinoln 034,024 1.287.627 37,86%
LL}:E“"“‘;" e 12.838.268 15.800.296 23,07%
L nhugin sam thud 10.226.200 12.582.467 23,04%

(Weguin: BCTC TCR)

Céc chi 56 tai chinh ciia 6 chire phat hank chimg khodn cer sé:

Cie ¢hi tigu Nim 2019 Nim 2020 Ghi chii
. Chi tiéu vé co ciu von '
- Hé s Nev'Tong téi sin 0,84 0,83
- Hé sb Ng'VCSH 5,18 4,89
2, Chi tiéu ve kha nfing sinh 1éd
- H¢ 58 Loi nhugin sau thué/Tong thu 48,54% 46,53%
nhfp hogt dng
- Hi 56 Lei nhugin sau thué/VCSH 16,47% 16,86%
- He 88 Lo nhuln sau thuld Tng ti 2,67% 2,86%
sdn
- Thu nhép trén cb phan (EPS) 2871 3.515

Sl
»  Trong 24h lam vige:

;‘i‘n’gur}n: BCTC TCB)
(*) MBS cam két khing phai ld nguwdi ed lién quan wii 16 chite phdt hinh chitng khodn oo sc

3. MBS ddng k¥ chio bin vi phiin phii chimg quyén:
Che mie thivi gian MBS dir kién quy dinh cho dot phét hénh:
- Gial doan lj.hué';n bi w":_ hodan thanh np hé so dang ky chao ban cho UBCK: MBS thyc
hién nép ho so theo ké hogeh cia UBCKNN

= Sau khi UBCK n:;i‘lp Giay chimg nhiin (GCN) chio bin, cic thing tin chi tide v dot
chio bdn s8 duge quy dinh tai Théng bio phit hinh chimg quydn duge cing bé trén
website cile MBS. Tinh tir thii didém nhin duge GCN, MBS thire hién cée ndi dung

v Thie hién CBTT khi nhiin dwee Gifly chimg nhin ehao bén,

o Trong 03 ngav lam vige:

v Thye hifn céng bd Ban cdo buch 48 dwoe chip thuin & Béan théng bdo
phét hinh trén trang théng tin dién tir efla SGDCK va cila MBS,

¥ Thyre hign ki qu¥ dam béo thanh todn cho NHLK (BIDV) cy thé:

o b tién oy qu¥ (Holic chimg chi tién gir); Thuc hidn ky quf tai NHLE
trong sudt thii gian cb hidu lye cha chimg quydn va dam bdo duy il thi
thidu 50% gid trj chimg quyén di phét haoh, cam két khing ding dé ciim
cd, thé chip, lam t3i sén ddm bdo cho cac nghia vy khée..,
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4.
4.1.

4.2,

o Thye hién ki Hop ddng bao ddm thanh todn tei NHLK va g cho
URCK 01 ban ghe trong ving 24h ké tir khi ki két Hop ddng ddm bao wi
NHLE.
Sau khi dii hoan tt viée k¥ qui tai NHLK va dém bio vige cong bb ddy 4 Ban cio
bach i duge UBCKNN chdp thufin dé NPT duye khai thic dy di théng tin, t6 chire
phét hanh & thire hign thing bdo chio bin chimg quyén trén website. Céc thit tye vé
efng bd théng tin, thire hién ndp ki quf MBS cam két tufin thit ding theo théng tu
107/2016/TT-BTC.

NDT ding k¥ mua chimg quyén & MBS ding k§ luu ki va ding ky Niém yét:

NBT ding lf mua chimg quyén
Chinh séch diing ki mua chimg quyén PO
o Ty 1§ ndp tién dang ki mua chimg quyén: 100% gid tr ding ki mua
o  Khdi lwgng dang ki mua t6i thidu; 100 CW/kin ding ki
o [Khii lwgmg d8ng ki mia ti da: Quy dinh cu hé trong Thing béo chio bin Chimg
quyén
¢ Budce khéi luomg: 100 CW
Hinh thire phin phdi: Phin phéi theo hinh thire FIFO, cfic KH o6 nhu chu mua thye
hién ding k¥, hé ll:érug MBS s kidm tra han mic s6 lugmg CW phit hanh con lgi, va
dimg tiép nhin dang ki mua khi s lugng phit hinh hét.
Hinh thire KH 6 thé dang k{ mua: Mua online trén hé I:h:""mg Stock 24, 524 hoflc tai
todn b mang oo CNPGD cia MBS.

Hb so KH cin o6 dé thye hign ding ky mua d6i voi hinh thire ding k¥ mua tai quﬁ}r

(KH dang ki mua trén hé thing trire tuyén s& ki theo hinh thire Hop dbng dign ti):

o Qilly cung ciip théng tin 83t mua Chimg quyén (theo miu MBS cung cip tai
quiyirén website).

o Hop ding mua bin chimg quyén o6 bio dim (theo miu MBS cung cip tai
quiy/trén wehsite).

» CMTHND/CCCDVCMOQN/CMS0 con hidu lire theo quy dinh cda phip ludt

e Cungcip sd TE dang ki leu ki va cic thong tin khic dé MBS lam thi we ding ki
hiru kv VSD dé giao dich chwimg gquyén sau khi duroe niém :r"ét trén thj trudmg.

San khi khiach hiang ding ki mua thanh cing, MBS s8 thue hién thing bao két qua so

lugng chimg quyén NET mua thinh cdng qua SMS/Email/dign thoai e ghi dm. .

Tii khodan quan 1§ tién mua chimg quyén cia NDT, NDT cb thé ndp tién trye tiép vio

thi khoan dudi déiy:

o S0 Tii khoan: 122.10.00,191542.4

s Tén cha TK: Cong ty ¢ phin chimg khodn MB.

o Mo tai NH: Ngdn hing Theong mai ¢ phin Diiu tur va Phit trién Vigt Nam- Chi
nhanh Ha Thinh.

o  N@i dung: (Vi dy) Nguyén Viin A, CMTND 012020853, ndp tién mua 5.000CW,
ME XXXX, Dot XX,

MBS thye higén ding kv hru k¥ va ddng ky niém }rét

Trong vong 03 ngay lam viée sau khi hodn thinh phan phdi, MBS thire hién bdo cio
UBCKNN v két qua dgt phin phc‘:i.
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3.
i

Bng thoi, MBS cam kit 3p céc hé sor dé diing ki luu k¥ chitng quyen tai Trung tim
I ky chimg khoan vi hd so diing ki nidm vét chimg quyén tei SGD chimg khodn
theo ding théi gian quy dinh dé NPT o6 thi kip thiri giao dich trén sin niém :r'ét-

Thire hién chitng quyén

Triecmg hop thanh todn bing tién khi ddo han chirng quyén:
Toi thidu |5 ngay 1dm vide trude ngiy déo han ela chimg quyén, MBS giri hé so dén
SGDCK 2 hiy niém yét todn b chimg quyén vA thye hidn thanh todn cho nguwii sé
hitu chimg quyén.
Chiim nhit 07 ngly lm vie trude ngay dang ky cudi cing, MBS giri hb so thing bao
thire higén chimg quyen diy dn, hop 16 dén VD,
Trong vong 01 ngdy lam vige ké tir nghy V5D nhin duge hés scr hop 1€ tir MBS, VSD
giri Thing bdo vé vige chit danh séch dé thire hién chimg quyén cho cde thinh vién.
MBS cb trch nhidm thire hién di chiu danh sich véi VSD vé sb li¢u lién quan dén
phéin b cie quyén vi lgi ich etia nhd diu t,
MBS dim bdo chim nhit 02 ngay lam viée trude ngay thanh todn, MBS chuyén di s8
tién cén thanh todn vio ti khodan do V5D chi dinh d€ kip thivi thanh todn cho nhi déu
tur vao ngay thanh todn,
S0 tien thanh todn cho mét don vi chimg quyén mua 1& s6 tién thanh todn khi gis thanh
todn lén hon gid thue hign, duge tinh theo cing thire [(Gid thanh todn - Gid thyc
hign) T 1¢ chuyén déi]. 86 tién thanh toén rong 13 sb tién thanh toéin gidm wir cée chi
phi thire hign quyén (thué thu nhip vi cée chi phi khic néu cd).
Trwdmg hop nhi ddu tw khéng dit 1énh thyre hidn chimg quyén, chimg quyén 6 1 (in-
the-money) duge tir ding thye hién theo phirong thire thanh todn h&ng lidn vio ngiy
dao han.
Ceac bign phdp xie ly frong fru‘d'ng hap i chire phat hanh mdt kha ning thanh todn,
Cée nghia vu véi nhi diu te ndm gitr chimg quyén 68 duge thanh todn qua eéc lénh
nhw sau;

»  Diing 56 tién ky qu¥ cia cbng ty phit hinh tai Ngin hing luu ki
« Ding tii san (chimg khoén co sévtign) phéng ngira i ro 88 dwge phong toa tai
Trung tim hru k¥ chimg khoan Vigt Nam (VSD).

Trudmg hgp khing di tai sdn & thanh todn thuc hién chimg quyén, viée giai quyr:‘i't
quyén lgi cho ngudi sé hine chimg quyén thye hign theo quy dinh phap It lién quan
ap dung ddi véi chil ng 6 bao dam mit phin
Trong truimg hyp 16 chive phét hanh phé san, mét hoan toan kha ning thanh todn, nghis
v viri nha déu tr ndm gitr chimg quyén s& duge thanh todn qua quy trinh thanh 1% thi
sin theo quy dinh ciia phép luit (Khodn 3 - Bidu 15 — Thang tr 1072016/ TT-BTC),

6. Quyén ciia nguii sié hivu chimg quyén

Quyén cia ngui s& hita chimg quyén bao gom:

Quyén duge thanh todn bing tién hode chuyén giso chimg khodn co sé theo didu kign
vit phuomg thire do MBS quy dinh trong Ban cdo bach ciia timg dot phét hinh vi theo
quy dinh cia phip Iuit cd lién quan;

Q-u}rén dugre thanh toan hﬁng tien khi chimg quyén bj hity niém vét theo quy dinh cia
phép ludt, Trong tridmg bop chimg quyén bi hity niém yét do t& chirc phdt hinh dinh
chi, tgm ngimg hoat déng; hop nhit, sap nhip, gidi thé, phi san holic bi thu hii Gidy
phép thanh lip vi hoat ddng; khi bi phit hign hd so dang kv chio bén chimg quyén o6
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nhimg thiing tin sai 1éch, bo ot ndi dung quan trong c6 thé anh hwimg t6i quyét dinh

ddu tr va gy thiét hai cho nha diu tw; do chimg khodn co st bj hiy niém :.-*El'. hodic

khéng thé xac dinh duge chi =6 chimg khodn vi cic nguyén nhin bat kha khéng di

duge quy dinh 18 tai b nguyén the vé xdc dinh chi sb: hofic do 8& Giao dich Chimg

khodn xét thiy cln thiét d& bao vé quydn lgi cita nhi diu tu, gid thanh todn chimg
quyén che ngudi si hitu chimg quyén s2 14 gid duge dinh gid theo céng thire Black

Scholes, Trong cdng thire dinh gif chimg quyén, cac tham sb duge xée djnh nhur sau:

s i chimg khodn co sir (S) s& duge tink 12 binh quiin gid dong cira didu chinh cia
chirng khodn co sé trong nim (05) nghy giao dich lidn tredc ngly hiy niém yét
chitng quidn, khéng bao ghm ngiy hity niém yét chimg quyén.

» L& sudt phi nii ro duge tinh 13 trung binh & suﬂt tidn gin -:a nhin ky han | ném
clia Vietcombank, Vietinbank, BIDV tai thid diém hily niém }rc:t t:hlmbqujrén

» B bién déng gid cia chimg khodn oo sé (o) duge tinh 13 46 bién ding gid trong
qué khir 1 nm gin nhit clia chimg khodn co sé tinh tir ngy hiy niém yét chimg
LV ETL.

o  Thid gian con lai i ngdy déo bhan 14 thid gian con lai ké tir nghy hiy niém yél
chimg quyén dén ngiy dao han chimg quyén.

Quyén duge chuyén nhugng, dng cho, thira k&, cim of, vay mugn trong cfic quan hé

diin sir theo quy dinh cia phap luft hién hinh;

Quyén durgre wu tién thanh todn trong trdmg hop MBS bi gidi thé holic phé san theo

quy dinh ctia phap ludt. Trong truémg hop khing da tai san dé thanh toén thyc hién

chitng quyén, vide gidi quyét quyén loi cho ngudd st hitu chimg quyén thyre hién theo
guy dinh phap luit l1én quan ap dyng d6i vii chi ng co ddm béo mot phﬁn;

Ciée quyén khéc theo quy dinh cha phap lugt.

Diéu chinh chimg quyén

MBS s& diéu chinh chimg quyén trong ciic truimg hop sau: Gid chimg khodn co sir bj

didu chinh do th chire phét hinh chimg khodn co s chia ob tire bing tién mjt, phat

himh eb phidu dé ted cb tirc, phat hanh cd phidu dé ting vin cd phin tir ngubn vén chi

sar hitu, phat hanh cd phifu mdi,

Céch thite diéu chinh gid thirc hign v t¥ 18 chuyén ddi chimg quyén khi chimg khodn

eor 3¢ ob sir kidn doanh nghiép nhur sau:

» Thii diém thyc hién diéu chinh: Ngdy giao dich khiing hutmg quyén ctia thi sin
oo A,

* Ty I chuyen dbi mei dwge lim tron téi 4 chir sb thip phin, gid thye hifn mdi
durere lam trdn dén hang chye.

»  Gid thye hign méi va Ty 18 chuyén &8 mdi theo cdc sir kién doanh nghiép nhu
saLL;
+ Doanh nghip trd cd tie biing tién;
+ Doanh nghiép trd b tirc bing cb phifu, thiémg cf phidy;
+Quyén mua ¢b phidu phét hénh thém (trong tretmg hop gid phat hinh thip hon

thi gid chimg khodn cor sér);

» (i thye hién mai = Gid thyre hién cli x (Gi4 tham chiéu diéu chinh cia thi sén cor
s0/Gid dong cira clia tai san co sé lién trudre ngay giao dich khong huémg quyén),

o Ty 12 chuyén dbi mdi = Ty 18 chuyén di cii * (Gid tham chifu difu chinh cia tai
CE) o sofGid dong cira cha thi s4n co ¢ lién tnrde ngay giao dich khing hudmg

quyén).
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- Vige diéu chinh khéc sé ciin it theo quyét dinh diéu chinh ciia Sé& Giao dich Chimg
khodin, t8 chire phat hinh s& thire hign didu chinh,

8,  Céhe khodn thué, I§ phi, gia djch vy tir vige giao djch hodic thyc hign chimg quyﬁn.
8.1. Cie khodn phi, 1§ phi giao djch: Chimg quyén cb bio ddm duge niém yét va giao dich
nhut chimg khodn co st Nha dau tr khi giao dich chimg quyén of bdo dam phai tra chc

khodn phi giao djch theo biéu phi giao djch ciia MBS quy dinh timg thévi k.
$.2. Thué TNCN phai chiju khi giao djch chimg quyén:Theo thing bio s 1468/BTC-CST
@, Tridmg hop triede ngdy ddo han, nha déu tue chuyén nheong chimg quyén

Do chimg quydn co bio dAm duge giao dich twomg L nhir chitg khodn co st nén khi
chuyén nhugng chimg quyén cb bao dim thi thu nhdp tir chu:.rén nhugng chlfmg quydn s& dp
dung thué vei Ehu;.ré:n nhirgmg chirng khodn, dwge xae dinh b&ug gid trj chuyén nhwong chimg
quyén co bio dam timg ldn nhin v thud sudt 0,1%. Trong do;

Gid trj chuyén nhurong chimg quyén cb bao dam timg 14n 13 gid khop 18nh chimg quyén
trén Sir giao dich chimg khodn nhin 58 luong ehimg quyén.

Vi dy: Nha diu tr mua 100 chimg quyén mua o6 i sin co sé 13 b phidu cia Céng ty
Cé phin ABC (ABC) vé&i gia 1.600 VNB/chimg quyén, t¥ 18 chuyén dbi 1 2:1, gid thire hign
la 28.900 VND.

- Néu nh déu tw bin chimg quyén mua tai moe gid 2,000 VND/chimg quyén thi sb thué
phdi ndp 14 2,000 x 100 x 0,1% = 200 VND.

b, Tridng hop tride nghy ddo han, chimg quvén bi hity niém yét

Thu nhip tir chuyén nhurgmg chimg quyitn disge xée dinh bing gid t chuyén nhugng
chithg quyén cd bio dim timg 1n nhin véi thud suft 0,1%

Theo quy dinh tai didm a, b, ¢ khodn 1 Didu 9 Thong tu s6 1072016/ TT-BTC nghy
29/06/2016 cla B Tai chinh hwimg diin chio bén v giso dich chimg quyén c6 bdo dam thi
gid chuyén nhugmg chimg quyén cd bao dim 1

- Gia mua lai thee mine gia thy tneimg coa tih chive phat hitnh thdng qua hoat $dng tao 1ip
thj truémg nhin véi s6 chimg quyén (trude nghy hity niém yét cb higu ye); hogie

- Gid thanh todn chimg qu}.-'én do td chire phat hanh cong bé nhén sb lugmyg chimg quyen
(sau ngdy hity niém yét cé hidu hyc).

Gid thanh todn cia chimg quyén theo quy dinh tai khodn 3 Bicu 9 Théng tw sb
1072016 TT-BTC

Vi dy: Vidri gid thiét twomg ty tad vi dy néu trén:

- Néu chimg quyén bj hity niém yit v td chire phidt hanh cong bi gid thanh todn chimg
quyen 14 2,000 VNBYchimg quyén thi sb thué phii ndp 12 2,000 x 100 x 0,1% = 200 VND,

e Tai thoi diém nha dau tw thire hign quyén

Do hign hanh méi quy dinh duge thue hign quyén chuyén giao bing tidn nén thid didm
pht sinh thu nhdp 1 thii diém nha diu tr thye hign quyén, Tai thi diém thire hign quyén
chuyén giao bing tién, thu nhip cia nhi ddu tr ép dyng mirc thud suft 0.1% trén gi tr
chuyin nhirgng chimg qu‘_lrén ¢b bdo dam timg lén. Trong 46, gid trj chuyén nhugng chimg
quﬁn co bio dédm tt‘mg léin béng gid thanh todn cla chimg khoén co so nhén {36 lugng chimg
qu}rm chia t¥ 1€ ::hu}.fén I]-ﬁl]

Gid thanh todn ciia chimg khodn co st do 86 giao dich chimg khodn cong bé theo quy
dinh tgi Biéu 14 Thing tu s6 107/2016/TT-BTC
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Vi dy: Vai gia thigt twong ty tai vi dy néu trén, gid thanh toén cfia thi sin co sé (ABC)

do 3¢ giao djch chimg khodn cong b tai thid didém thyre hién quyen 13 32.500 ddng/cd phitu,

9.

S0 thué nha déu tu phai ndp khi thye hién quyén 1;

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

Hoat diing tao lip thi treimg

Nhiim dam bao thanh khoan cho cde chirmg qu)'én dang luu hanh, MBS cd nghia vy tao

lap thj trutmg cho céc ching qu:.rén do MBS phat hanh, cy thé

i,

Nehfa vy vét gid tao Iip thi trudmg

MBS tham gia dit lnh tao §p thi tredng trong vong (05) phit lé tir khi o mit trong

cée sy vide sau diy xiy ra:

- Chi c6 lénh bén mua hodc bén bin chimg quyén;

- Khimg co 1énh bén mua va bén bin chimg qu}rén;

- T¥ 1 chénh léch gid trén thi tnrémg virgt qua 5%. T¥ 1& chéch léch gid 1 ty 18 phin
tréim ciia (gid chao bin thip nhit - gid chio mua cao nhit)/gia chio mua cao nhit,

Khi tham gia dit 1gnh, MBS cam két tudn thi;

- Khéi hrgmg mbi 1énh 16 thidu 13 100 chimg quyén:

- Loai I&nh st dung 14 1énh gidd han;

- (a dat lénh dam bao khing vugt 6y 1€ chénh 1§ch gia 5%,

- Truémg hop khong cd 1énh mua vé 1énh bin chimg quyén, MBS s& tién hinh vét gid
hai chifu (d3t cd lénh chio mua va lénh chao bén);

- Thixi gian ton tai cia 1énh trén hé thing giao dich tdi thidu 1a mdt (01) phiit.

Mién triv nghta vy vt gid tao Idp thi trrdmg

Trong che trudmg hop sau, MBS khing phai thyre hién hogt ddng tgo lip thj trutmg:
Bt khép lénh dinh ki xéc dinh gid mé cim, nim (05) phit dau sau khi ket thic dot
khdp lénh dinh k¥ xéc dinh gid mé cba v dot khdp 1énh dinh k¥ xbe dinh gid dong els;
Ti sdn co st clla chimg quyén bi tam ngimg gino dich:
Khi gid 1§ thuyét cia chimg guyén duge tinh theo cing thirc néu tpi ban cdo bach
ciia MBS nhé hon holic bing 10 dbng;
86 lwgng chimg quydn trén tdi khodn tgo 1gp thi trrémg khong dép img sb hromg téi
thiéu 100 chimg quyén, MBS duge mién dit 1énh bén;
Khi chua ¢ chimg quyén nédo duoc lun hanh (trémg hop MBS chia bén dugre
chimg quyén nio cho nha diu tu), MBS duge mién 43t 18nh mua;
Truimg hep thye hién hity niém yét chimg quyén, MBS duge mién dgt lénh bén;
Gia chimg quyén ting kich trdn (du mua trdn), MBS duye mifn dit lénh bén hogie
Gid chitng qu:-,rén gifim kich sin (du bén sin), MBS duge min dit 1énh mua;
Gid ehing khodn co s& ting kich triin (dw mua trin), MBS dugc mifn dit lénh bén
di v chimg quyén mua;
Gid chimg khodn co sér giam kich san (du bin san), MBS duge mién dat 1énh mua
ddi vii chimg quyé.n M
Chimg quyén dang & trang thai c6 18 tir 30% trr 1én (tie chimg quyén mua dang cb gid
chimg khotn co sé cao hon 30% so véi gid thye hién), MBS dugpe mifn dit 1énh béng
Trong mudd bén (14) nghy trude khi chimg quyén déo han;
Khi %y ra céc sy kién bat kha khang nhu thién tai, hoa hoan, chién tranh...:
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Céc tmromg hgp khic dwpe 36 Giao djch Chimg khodn ap dyng sau khi o6 § kién
chip thudin cia Uy ban Chimg khodn Nha mrde.

VII. QUAN TR] RUI RO CHUNG QUYEN CO BAO DAM

2.

2.1,

Quy trinh quan trj rai ro

Viéc phit hanh chimg quyén c6 béo dam tai MBS tuin thi theo Nghi quyét Dai hji
diing co dong,

Hoi dbng quén trj dinh hrdng chinh sich v chién hrge quén tr] mii ro; phe duyét han
milte, phuomg dn phét hanh chimg quyén ob bio ddm, cac gidd han phong ngia ni ro
vh gidm sdt vide trién khai quin trj 1 ro trén todn hé thing,

Ban diéu hinh xdy dyng hé thing quy trinh tic nghiép, quy trinh quén trj rii ro hogt
diomg phat hanh chitng quyén ¢d hido ddm. Phin cong trich nhiém vi gidm sat thyc
hi¢n dam bdo tuan thi quy dinh v& hogt ddng phit hanh, hoat ding phong ngira mi ro
v hogt ddng tao 1ip thi truémg wai chimg quyén,

MBS thyc hién phét hinh chimg quyén trong gici han vin kha dyng, thue hién k§ qug
dam bao thanh toin tai npin hang luu kY 161 thigu 50% gid trj dy kién chio bin vd
thire hién hoat ding phéng ngira rili ro bing chitng khodn cor sév hofic chimg quyén o
cling chimg khodn co sé theo ding quy dinh.

Quy trinh quén trj rii ro chimg quyén cd bao dam bao gim céc bude:

s Buoc 1: Lya chon vi thém dinh chimg khoén co s, thim dinh phuong dn phit
hinh chimg quyén;

e Budc 2: Xy dyng phuong dn phéng ngita riti ro véi chimg quyén;

e  Budc 3: Giam sat va thye hign phuong dn phdng ngla rid ro ddm bio kha niing
thank todn tai ngay ddo han chimyg quyén,

Phuong #n phing ngira rii ro dy kién (Myc dich phéng ngira riii ro,Phwong dn
phing ngira riii ro ting quat)
Muyc dich phing ngira rai ro:

Pé dam hao khd ndng thanh todn cho ngwéd sé hitu chimg quyén, han ché méat cach
hiéu qua nhimg ton thit do i ro gdy ra,

2.2, Ti chire thue hién phing ngim rii ro:

Ban didu hanh:

Chi dao xiy dyng hé thong quy trinh tic nghidp, quy trinh quan trj i ro hogt dong
phét hanh chimg quyén cd bao dam. Phin cing tréch nhigm va gifim st the hién dém
bdo tuln thi quy dinh vé hoat ding phét hinh, hogt déng phang ngira i ro vh hoat
d6ng tao Hp thi trudmg v chimg quyén.

Phimg kitm soat nii bj:

Thare hign kidm tra v gidm sat hoat ddng phit hinh chimg quyén, hoat ddng phong
ngira mi ro, hoat ding tao Lip thi tredmg v thanh toan theo ding quy frinh tae nghidp,
quy trinh guan trj rd ro cha Cong ty.

Phing quin tri rii ro:

La diu mdi tidp nhin, nhin dién, do lwdmg, dinh gid cde rii ro tidm fn cd the xdy ra
trong viéc phit hinh chimg quyen ¢d bio dim;

Tham mwu cho Ban Téng gidm d6¢/HPQT cie bién phip ngin chin, phong ngira va
xir 1y i ro thanh todn, gidm thidu ti da thigt hgi cho MBS va ddm bio thanh todn cho
nha diu tu.
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Nhin sy tai bi phin tryre tiép gidm sit hoat ddng phong ngira rii ro cho chimg

quyén:
movn | Wicongro || oW CCONRR gk | SG ki
. . Chirng chi phin tich tai
L& Thi H3i Yén Chuyén vién P, QTRR chinh bic 2 (CFA level 2) 5 ndm

2.3, Nguyén tic thye hién tong quit
- Hoat ding phidng ngia rii ro duge thyre hidgn trén 181 khodn ty doanh cia MBS.
- Chimg khodn phong ngira ril ro:

Chimg khodn co str cila chimg quyén: MBS édp dyng phuong phip phéng ngira
riii o trung hoa delta: elng véi vide phét hanh chimg quyén, MBS 58 dbng the
thyze hién céc giso dich mua bin chimg khoén co sir dé giir cho vi thé cia MBS
la trung héa delta khi gia chimg khoan co sér thay d6i.

Chimg quydn ela cée t5 chire khic o ciing chimg khodn o sé.

- Vi thi phang ngira rii ro

P=Deltax Ol/k

Trong da:

P: St lugng chimg khodn co sév dir kién nim gift 4¢ phong ngira riii ro cho chimg
quyen. '

Ol: 86 luong chimg qu:ﬂ"&n dang lue hanh cia dot phét hanh.

k: T9 18 chuyén dbi ciia chimg quyén,

Delta: H@ 56 phong ngira rii ro delta, 13 gid tri thay ddi cia gid chimg quyén img
vod mét thay déi trong gif chimg khoan co 8, dupc tink dia trén eding thirc
Black Scholes.

Gid trj hé si delta dwye tinh todn theo mé hinh Black Scholes nhw saun:
Bbi v chimg quyén mua: Delta= Nidi)

Trong da:

Delta 1a gid trj delta cia chimg quyén mua,

Nyd 1) 13 xdc sust phén phf";i chudn tich Iy, vii dl duge xéde dinh theo ofing thire
Black Scholestai muc VL] ¢ha bén cdo bach niy.

- MBS thye hign phing ngira rii ro thye t¢ biing cic thi sin sau dy: chimg khodn
e s thye o6 ding cho myc dich phong ngia rii ro vivhodc chimg quyén cf cing
chimg khodn co 56 do t8 chire khée phdt hinh vi‘hodc s6 tién d ndp trén tai khoan
t doanh cia MBS dim bio tudn thiy quy dinh cia phip luft. Cich thirc quy dbifxic
dinh vi thé phéng ngira ri ro thye té ciia MB:

PT = 8L CKCS thye od (pl) + SL CKCS quy d8i tr chitng quyén b citng CECS cila of chibe Ehde

phat himh (p2) + SL CKOS quy 38 it tidn néip trén i khodn o doank (p3)

Trong di:

pl: Si Iugmg CKCS thyre ob trén téi khoan tr doanh ciia MBS:

p2: S8 legmg chimg quyln o6 cing chimg khodn cor sd cha ttfa chire khac phat
hinh cd trén tai khodn ty doanh cia MBS chia cho ty 1§ chuyeén d6i cia chimg
quyén do th chire khic phét hinh.
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* p3: Gia trj tién ndp vao tai khoan ty doanh cia MBS cho mye dich phong ngira
rii ro chia chio gid ddng eia chimg khodn co g tai ngay tnh todn.

- MBS eam két tufin thi quy dinh cia phip lujit vt vigée duy tri chénh léch vj thi

phing ngira rii ro If thuyét va vj thé phdng ngira rii ro thye té
VIIL CAC POI TAC LIEN QUAN DEN POT CHAO BAN

Medim hang lou ky: |

- Ngfin hing Thuong mai ci phiin Biu tr vi phit trién Vigt Nam - BIDV (¥)

- Dia chi: Thap BIDV, s 74 Thy Nhujm, phudng Triin Hung Ppo, quin Hodn
Kim, thinh phi Ha N§i, Vigt Nam

(*) MBS carm két kiding phdi ngiedi ¢6 lién guan voi Nedn hang ho by

IX. XUNG DOT LI icH

Ching tii va cde cing ty con, chi nhinh cfia ching t61 tham gia vao mt loat cic hoat
ding ngin hang, diu tu, mdi gidi, quﬁn 1§ quf, bao hidm i ro, diu tr, cde hoat ding khic vi
cd the b cc théng tin quan trong v Cong ty, chimg khodn co &0 hodc phéit hinh, c¢ip nhit
ciic béo cfo nghifn ciru v Cong ty, chimg khodn co s&. Cic hoat ding, thing tin, céc bio cdo
nghién cin nhur vily co thé lién quan hofic inh hudmg dén Céng ty, chimg khofin co 88 v ¢
thi ghy ra nhitng hiu qua hit loi cho nha déu tw hodc tao ra méu thuin quyén loi lién quan
dén vige phit hinh chimg quyén. Cling tdi khéng cé nghia vy cng bid nhimg théng tin nhu
vily v cb thé phit hinh bio cdo nghidn cin, tham gia vio bit ky hoat ddng nio nhur viy ma
khiing lién quan dén viée phit hinh chimg quyén,
X. CAMKET

Chiing tH cam két chiu trich nhiém hodn todn vé tinh chinh xde, trung thye cha ndi
dung thing tin va cfc tai ligu dinh kém frong bén cdo bach nay.
XI. PHULUC

(Gidy phép thinh Igp va hoat djng ciia 6 chiec phat himh)

(BDidu 1§ etla 18 chice phdt hank)

(Bdo cdo tal chinh kiém todn ném gin nhét cia t6 chire phat hanh)

{Cae tal Higu lién quan thdc)

Hi Npi, Ngay | thing | nim 2022
BAI DIEN TO CHUC PHAT HANH




XAC NHAN CUA NGAN HANG LUU KY

Chiing 8 xéc nhiin thyre hign vide hns k, gigm sét thi sin do 4 chive phit hinh chimg quyén
ky quf dé bio dim thanh todn cho cée chimg quyén di phit hinh theo ding cée nghia vy
trdich nhigm ciia Ngn hing lru ki thé hién trong Thong tr 107 v& Huéng diin chio bén vi
giao dich chimg quyén ¢ bio dim. vﬁq}ﬁf
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