BAN CAO BACH

CHAO BAN CHUNG QUYEN CO BAO PAM

- Tén chirng quyén;

- Tén (m#) chimg khodn o s0:

- Té chite phit hinh chimg khodn co sé:
- Loai chimg quyén:

- Kicu thye hign:

- Phwong thire thye hign chimg quyén:

- Thixi han:

- Ny phat hinh:

- Ngiy giao dich cudi clng:
- Mgty ddo han:
- Ty 18 chuyén dbi:

« Gi# thire hidn:

- 3id trj thi sin bdo dim thanh todn:

- Gia chao bédn:

- Téng sb lirgng chao ban:
- Tong gia trj chao ban:
TO CHUC PHAT HANH:

CHPGOIMBS22CE

HPG

Cong ty C6 phiin Tip dodn Hoa Phit
hua

Chin Au

Thanh todn tién

& thang

Ngiy phat hanh chinh xfc s& duye ebng, 16
bis tai Ban Théng bdo phét hinh tai ;

phit bk chimg quyén oie
Trude ngiy dio han 02 ngy giao dich || ™| m?,fgm
6 théng ké tix ngiy phét hinh ¢

4 :1 (4 chimg quﬁu quy doi quyén mua 1
cb phidu co str)

14.000 — 66000 VND/eh phifu (Gid thye
hi¢n chinh xéc s2 dupc cng bd tai Ban
Thing bdo phét hanh),

Thi thifu 50% gid tr] chimg quyin dupe
pheép chao bin

1.000 - 4.000 VND/chimg quyén (Gid
chiéo bin chinh xéc s& duge cing bo ta
Bin Thing béo phét hinh tai ngay phit
hinh chimg quyén).

5.000.000 chimg quytn
3.000,000.000 - 20,000.000.000 VND

CONG TY CO PHAN CHUNG KHOAN MB
Bia chi: Ting 7-8, s6 21 Cét Link, Phuéng Cit Linh, quin Dong Da, TP Ha Néi

bBién thogi:  (Ed-4) 7304 5638

Wehsite ; www,mbs.com yn
Bloomberg: MBEV<GO=

Phy trdch edng b thing tin;
Hp tén: Phing Thi Thanh Ha
NGAN HANG LUU KY:

Fax: (84-4) 3726 2601

Sa dign thogi: 024 T304 5688

Ngfin hing Thwong mai o phin Diu Tw va Phit Trién Vigt Nam - BIDV(*)
Bja chi: BIDV Ha Thinh, s8 74 Thy Nhudm, pheimg Trin Hung Dgo, quiin Hodn

Kiém, thinh pht Ha Ni, Viét Nam

(*) MBS cam kit khong phdi ngwoi cé lién guan vl Negdn hang luu by



MUC LUC

I.  CACNHAN TO RUI RO.......... —— 3
1. NHUNG NGUOI CHIU TRACH NHIEM CHINH POT VOI NOI DUNG BAN
CAO BACH oconmminsssenmmsssssssssssssns . S — 7
m. CAC Knir Nn::m B e o 7
IV, €O HOIDAU TU woosrsssssssssssssemsrenssssnssss SRR |
V. THONG TIN VE TO CHUC PHAT HANH CHUNG QUYEN CO BAO DAM... 11
VI. CAC THONG TIN VE CHUNG QUYEN CO BAO PAM ..ooeoeoeeesemsesrssersessssanns 24
VII. QUAN TR] RUI RO CHUNG QUYEN CO BAO PAM .coicsimissssimmssssmssssressssssssses 32
VIIL CAC POT TAC LIEN QUAN DEN DOT CHAD BAN..o.ovvssisiissssssmsssmssssrssssmassssses 34
IX. XUNG DOT LOT CH.......c.ne.e e s T rssaseee 3
X. CAMKET .vceneases PPV TPV VP TT TP R PP. 34
M PN T I oo i s A A R G T A s 34



NOI DUNG BAN CAO BACH

L.  CACNHAN TO RUI RO
1. Ruiro chung

Nhd dhu tr cin doc ban cdo bach ndy v ede thi lidu kém theo & nim vimg che ndi
dung ciia chimg quyén cd bao ddm, cic rid ro di kém vdi viée ddu tu vio chimg qu:rén ¢ bidhor
dam, dﬁng thisi danh gia sy plvd hop cia khodn dfiu tr véo san pham chiimg quyén cd bio didm
v mue téu diu te va tinh link thi chinh cla minh. Nha diu tv duge khuyvén nghj tham khic
cAe chuyén vién tr viin thi chinh, méi giGi chimg khodn hodic chuyén vién phin tich dé nim
vimg vit cdch thive dédu tr vito sin phim chimg quyén 6 bio dim nay.

Chirng quvén cd béoe dam L sin phim i tric phéi sinh, ¢ tinh chit phire tap v khing
phil hop v céic nha diu tw thifu kinh nghigm, Ching t6i khong khuyén khich nha diu tu
tham gia ddu tw khi chara hidu 16 san phém va chua sin sing chip nhén cie il ro diu tu duge
trinh bay dudi diy.

Chiing i khéng cam két thye hién diéu tra, nghién ciru Tién quan 1&i 1 chire phét hinh
chimg khoan co sd. Ngwdi 50 hifu chimg qu ven khong nén hidu sy phéit hinh chimg qu}%n
nhur mit khn}rén nghj clia ching t6i lién quan t&i chimg khodn co st, Ngodi ra, ngudi sé hitu
nén hru ¥ ring cic cong ty hodic td chite ¢ chimg khodn co =0 hodic cic td chire lién (puamn
kbhéc khong tham gia vio soan thio bdn cio bach ndy.

1.1, Rii ro lién quan dén th chire phit hinh chimg quyén

Riii vo tir giao dich cila 16 chitc phat kinh: TS chirc phit hioh ludn cb thé mua lai
chimg quyén trén thi trudmg va cde chimg quyén ndy cd thé duge ndm gitr hodic bi hity hodie
ban lgi. Té chirc phat hanh cd thé thye hién cde giao djch dé phong ngira rii ro va giao dich
niy co thé dnh hwémg dén gid chimg qu}-ﬁn.

Riii ro thanh todn: Nhi diu tr cin e § ving trong qué trinh phét hinh chimg quyén,
mjc dit nhitng tidu chuin khiit khe vé khi niing thanh todn phdi luén duge chip hinh bai th
chirc phit hinh, ludn tha tai i ro t5 chire phit hinh bj mét kha niing thanh todn vi khiing thé
thire hign quyén che nhi diu . Trong trudmg hop th chire phét hinh mét kha nang thanh todn
hofic khéng dii thi sin dé thanh todn thyc hign chimg quyén, viée gidi quyét quyén loi cho
nguin sér hitu chimg quyén duge thye hign theo quy dinh phip luit lidgn quan.

Rili ro chitng quyén b hity niém pét-Trong tnmp hop 6 chive phat hinh bj dinh chi,
tam ngimg hogt ding, hop nhét, sdp nhip, gidi thé, phd san hoge bj thu hdi Gidy phép thinh
1 va hoat ddng, chimg quyén s& bj hiy niém &, Do dé tin tai rii ro chimg quyén bj hiy
trrdee ngdy ddo han.

Riii ro tir vige thice hign sie ti chil ciia 16 chire phdat kark: Nguid s& hite chimg quyén
nén luu ¥ ring chiing t8i of quyén ur chil trong cde hmin dgng kinh doanh phit hgp véi diku
khodn trong Ban céo bach nﬂj.r v ¢d thé anh hurdmgg dén gid chimg quyen. Trong cic sy kién
bj mua lgi hodic thay d&i ciu triic doanh nghiép lién quan téi quyén loi cla n,gutu sdr hite
chimg qu}ré'n chiing t6i o quyén lya chon cée hoat ddng lidn quan téi chimg quyén ma ching
t6i cho ring phii hop, Newii sér hitu khing o6 quyén bude ching t8i thye hign céc hogt dong
lién quan téi giao dich hode thye hién quyén cia chimg quyén. Té chire phat hinh cam két s&
dua ra cde qu:.rél. dinh mang tinh clin trong, Méu cic bén lién quan dén cdc nghla vy vii th
chite phit hinh khéng thé dim bao duge cie ngha vu cia minh thi diéu nay cb thié dnh hudmyg
dén két qua hoat dong lién quan i chimg quyén.

Rid ro do mdu thudn quyén Im Th chire phat hinh tham gia v&o nhidu hogt déng khic
nhau cb thé gy ra miu thudn quy‘cn leri wéi ngunin s hil. Té chire phat hanh khing cb nghia
vy ofing hé théing tin lién quan t&i cédc hogt ddng giao djch, tu viin, thye hién quyén mién
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thufin quyén loi. Td chire phiit hanh ludn co thé phét hénh v niém }.rét che chimg quyén khic
e khit niing dnh hudmg dén gid chimg quyén.

Ruii vo bio mdt théng tin: T chitc phat hinh cam két of ging hét sire dé dim bio sy
b mit cda thing tin khach hang, tuy nhién té chirc phét hanh khiing cam két o thé cung chp
syt bo mét hodn todn d8i véi céc thing tin niy.

1.2, Rii ro lign quan &én sin phim chimg quyén

Riti vo ddu o chung: ngwi sé bt nén o6 kién thire vé phuong phip dinh gid eda chimg
quyin vi chi nén giao dich sau khi d3 xem xé efn trong. Chimg quyén 1a sin phém pha hep
viri nhd déu fir hiéu d vE cde i ro vA ehe oo ché gid lién quan. Mit khoan déu tr vio chimg
quyén ]-:llﬁn,g tweng diseng vdi mit khodn diu tw vio thi sdn co sé. Mae di led nhofin cia mét
khodn diu tr vio chimg quyén lién quan méit thidt t¢i thay & trong gid cla thi sin co sd, sy
thay ddi cia chimg qu:.r:n doi wii sy thﬂz.r dii pifl thi sdn e s b the khong tuong dong,
Pién by cao ciia chimg quyén cé nghia ring nguii s& hity s& o6 rii ro diu tr cao hon 5o véi
dén tur cing gid trj vao tii sn co s,

Rili ro do théi gian déo han ciia chimg quyén: Do chimg quyén b thid gian ddo han
nén gid cda chimg qu:.fén e the bj gidm khi dén gin npiy ddo han cha chimg quyvén v mic
gidm gid ndy e6 thé 58 khi lom. Néu nha diu twndm gitr chimg quyén dén ngdy déo han va gid
thanh todn nhd hon hofic bing gid thie hidn quyén thi gm ciia chimg quyén s& bing khﬁm,g
khi db nhi diu tr s& chiju mdt khodn 18 bing ding sb tnm d bi ra dé mua chimg quyﬁn Vi
viiy, trude khi quyét dinh diu tr vio chimg quyén, nha diu tr cin nghién cim k¥ xu thé hién
ding gid cia chimg khodn co s trong khofng théd gian ¢on higu lyc cla chimg quyén.

Rii ro vé gid: Rii ro v gid 14 Tll-l ro do sy thay dbi gid clia chimg quyén, Sy thay dbi id
cita chimg quyén phy thujic vio nhidy yéu t nhu gid cia chimg khodn cor s, mite 45 bidn
dimg gid chimg Khoan cor s, thiéd glan ¢on higu lwe cia chimg qujré-n, 18 sudit, ed tre cim
chimg khoén co sd,... Trong dé, yéu th quan trong nhit chinh 14 gi4 cia chimg khodn co sé.
MNgodi ra, gid cia chimg quyén con phy thube vao yéu t& cung cdu cia thi trrdmg vé chimg
quyén, Mic di t chire phat hanh thutmg phit hinh khéi luong chimg quyén theo khdi luong
i diing ki véi Uy ban Chimg khodn Nhi nude, tuy nhién, th chire phét hanh vin c6 thé ting
khéii Iugng cung fmg chimg quyén thing qua phiong thire phét hinh bé sung chimg quyén
mién 14 han mire phdt hinh chimg quyén d6 chua visgt qué han mite phit hanh t6i da theo guy
dinh cia Uy ban Chimg khodn Nhi nude. Viée phit hanh thém nay c thé anh huimg dén gid
clia chimg qu}fén.

Riti vo tir tinh dén bdy: Dau tu vao chimg quyén chi lién quan dén su thay dii Eld cOa
chimg khodn co & chir khing phai diu tu trpe t':ﬁp vio chimg khodn e &, do 46 nha dau tir
durge hidmng lod tir tinh chit dén by cia chimg quyén khi cd thé nhin dige toln bd s thay
dbi gid cia chimg khoan co sé trong khi chi phai bé ra mdt phin :!11: khéng phai toan bé mid
efia chimg khodn co st Ngodi ra, t 18 thay ddi gih cla chirmg quydn trén thi truémg oo thé 1om
hon ty 16 thay #6i pid ciia chimg khodn co s, v vy nha ddu te cé thé 16 nhiéu hon hodic 15
nhigu hom so véi viée ditu tir trge tu:p viio chimg khoan co sd.

R ro thanh Khoan, 1a nu o xay ra khi nha diu tr khong thé ban chimg quyén & mikc
gid mong muén do thj truémg thidu thanh khoan déi véi chimg quyén dé. Thanh khodn cia
chimg quyén phu thude vio cung ciiu thj tnrémg v hidu qui hogt ddng cia tdh chirc tan lip thi
trudrng. Mic di t6 chirc phat hinh cam két s2 thye hign cic cdng tic tgo lip thi trudmg vi
cung cip thanh khodn cho thi trodmg chimg quyin, t chire phdt hinh khing cam két thi
trudmg giao dich clia chirng quyén s& =8 ding,

Quyén li nha déu tie; Nha i tr sd hitn chimg quyén khong ¢b quyén lgi nhi of déng
s hitu chimg khodn co s, bao Hfrm nhung khéng gidi han quyén tham dy Pai hii dﬁnng cib
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dang, nhin ¢ tire, quyén mua cb phiéu phét hinh thém, hojic céc quyén khic phét sinh tir
chimg khodn co sd.

Ruli vo khi fwa chon chimg quyén la edng cy phéng ngiva viti ro; Gid ching quyén lubn
o6 thé thay dbi ngwoe véi ki vong chia nha diu tu st hiw chimg quydn, do 46 chimg guyén
khéng dam bao s& ludn & mt cong ey phing nglra rii ro higu qua cho nhi dAu tu sd hitu
chimg quyén.

Laeu 3 vit thué

Theo Cng vin 1468/BTC-CST ciia B§ Thi chinh vé chinh sach thué dbi voi chimg
quyén ¢6 bdo dim, trong truéng hop trute ngdy ddo han, nha din to choyén nhugng chimg
quyén thi thu nhip tir chuyén nhugng chimg quyén s& dp dung thué a4 véi chuyén nhugng
chimg khofn, duge xée djnh biing gid chuyén nhugng chimg quyén ¢d bio dém timg lin nhén
() véii thué suft 0,1% (Trong d6 gia chuyén nhugng chimg quyén cb béo dim timg lin la gia
khérp 1énh chig quyén trén 5¢ giao dich chimg khodn nhin (x) S lugng chimg quyén).

Mt khie, trong truémg hop nha diu tu thye hign quyén tai ngiy ddo han, tai thoi diém
thye hidn quyén chuyén giao bing tién, thu nhip cla nhi diu tr dp dyng mire thue suat 0,1%
irén gig chuyén nhwgng chimg quyén cb bdo dim timg lin (Trong 86, gid chuyén nhugng
chimg quyén ¢t bao dam timg lin biing gia thanh todn cia chimg khodn oo sir nhin (x) (84
lwgng chimg quyén chia () cho T 1& chuyén ddi)),

Truimg hop nha diu tw ndm il chimg quyén cd bdo dam vi thye hifn quyén tai ngay
déo han, thué phit sinh s& cao hon nhidu lin so véi viée chuyén nhuong chimg quyén trute
ngiy ddo han (vi du minh hoa tai Myc V1.8.2), trong mét s0 trdmg hop e6 thé lim nha dhu b
bj 15 khi thué phat sinh nhiu hon lgi fch nhin duge tir chimg quyén, khi dé Té chire phit
hinh & cd quyén truy thu thué i véi nha diu tu ndm gilt chimg qu:.lﬁn tod ngAy ddo han.

1.3, Riii ro litn quan dén chimg khodn eo sér

Mt sd s kign xdy ra (bao givm vi khOng gioi hgn viéc phit hinh quyén, phét hinh b
phidu thudmg hodc phin phoi tién bii Cong ty, chia nhd hofic hgp nhiit chimg khodn co sd
hodic sy kign thi ciu tnic &nh huéng t6i Céng ty) oo thé dfin dén vige ching t5i phii diu chinh
céc didu khoan eiia chimg quyén. Tuy nhién, ching t5i khdng cd nghia vy phai diéu chinh céc
ditu khodn va diéu kién coe chimg quyén cho moi sy kién lign quan tdi chimg khodn oo s,
Bit ky sy didu chinh hofic cdc quyét dinh khing di¢u chinh déu s c& tdc dong t6i gid tri eda
chitng quyén, Vige didu chinh chimg quydn s& dupce thye hign theo quy dinh phip lujt. Ngodi
ra, it sé sir kién xéy ra (bao gdm chimg khobn co s& b hiy nidm yét hodc tam ngimg giso
dich) diin dén viéc chimg quyén bj hiy niém vt hodic tam ngimg giso dich thee quy dinh cla
phip ludt.

2. Riii ro diic thit lién quan t&i t§ ehie phit hinh chimg quyén
2.1, Riiro vé hogt djng cung eip dich vo mdi giél

Heat ding mbi gidd 13 méng kinh doanh duge MBS tip trung trong yéu, didy 14 miang
hoat ddng mang lai vi thé cho cing ty chitng khodn nén uén duge MBS dit ra mye tidu v thi
phiin & nhém din diu thi trutmg. Bi kém véi mye tidu kinh doanh cao, MBS nhin thirc diy
ciing 14 méng kinh doanh tiém dn cde rii ro lém, trong dd cde rii ro trong yéu nhu i ro dao
dirc nghé nghiép, rii ro sai sdt, nhdm 1in khi thye hign giso dich cia khich hang...

Pé han ché vi giam thidu t&i da che nli ro trong hogt dong nay, Céng ty xdy dymg hé
théing quy trinh, quy dinh kiém soét chijt chg, vt ci cae nghidp vy déu duge kidm sodt hai edp;
tang cuimg dun cong nghé héa vio quén irj hogt dong dé gidam thiéu yéu t6 sai s6t cia con
ngudni; nhin sy thude hoat ding mdi givi duge tuyen chon, khio sit dinh va dio tgo thuimg
xuyén d& ning cao trinh @3 va nhin thire rii 1o,
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Mt khie, edng ty ob hé thing kidm sodt djc 1§p bao gbm quan trj i ro, kidm sodt nii
b, ban kiém sodt duge duy tri hogt dng dénh gid dic 1ap, khich quan va lién tye lén chc
chuomg trinh ré sodt Juén phién nhim phdt hién kip thii va ngin chiin cée sy kién nii ro phdt
sinh gly thigt hai cho clng ty.
2.2. Rii ro trong hoat ding tw viin khich hing

Nhim han ché cde i ro cd thé phét sinh lign quan dén tinh chinh xdc va higu qua cia
dich vy tur véin, tinh kip thivi cta thilng tin cung aép cho khich hing va dnh hudng eia trinh 46
chuyén mén trong chat lugng tr vin, MBS tip trung ngudn lyc Ién cho d8i nga Nghién cfu
viri nhiin sir gidd, trinh 45 c:huyénlmﬁn cao duge dio tao trong va ngodi nede, ning cao tinh ki
luft nghiém ngdt vé dpo dite nghd nghiép.

2.3, Riiro vi hi try tdi chinh cho khich hing (riii ro thanh toén)

Péi vii MBS diy 12 mang hoat déng dem lai ngudn doanh thu chiém t¥ trong 16m nhumg
ciing 13 méng hoat ding tiem fn i ro Ién nhit,

MBS di xdy dyng mét by may quin trj trén co s 1§ lugn cht ché vh 6 ring 8¢ gidm
thidu rii ro tii chinh cho ci MBS va khéch hing, Danh mye cho vay elia MBS duge thém
dinh theo b{ tiéy chi chudn mye trén co st nén ting 14 yéu t6 thanh khodn cita o phidu vi gid
tri cor bén doanh nghidp ciia ¢b phifu dé,

2.4. Rii ro vi thanh khoin

BNy l4 rii ro nghiém trong déi vii cng ty chimg khodn, xudt phat tir vise Cang ty b
thiéu hut s6 du tién trén tai khodn/mét kha ning thanh khoan dé thanh tofn cho che giao dich
phét sinh trong ngay nhur thanh todn b trir véd ngg thm lueu ky Vigt Nam, thanh todn cic
nghia vy dén han clia chng ty chimyg khodn dbi véi ddi tée, co quan ban nginh... Rii ro nay oo
thé diin dén nguy co cong ty chimg khodn bj dinh chi hogt ding kinh doanh ldm dnh huémg
dén céic khich hing dang 6 ti khoan giao dich tai cong Ly.

MBS dic hiét chilh trpng dén loai rii ro nay dé dam bao khing phdt sinh sir kién nii ro
midt thanh khodn. Bé kiém sodt duge logi hinh rdi ro ndy, MBS xiy dung mat hé théng kidm
sodt ngubn vin ehit ché nhim phin bé viin higu qua, khing dé xay ra tinh trang mét cin déi
viin; da dgng d6i tic huy ddng vin cho cong ty d& MBS chi déng v& npudn vén; xéy dyumg hé
thing dénh gid chc chi tiéu an toin 12 chinh trong dé dua ta cde cdp canh béo d& xit 1 kip
théri; thyre hign eong tic trich p dir phéng cho cée kich ban xiu xiy ra.

2.5. Rui ro thj troémg

Tai thivi diém hign tai, Cong ty Cd phiin Chimg khoin MB dang thyc hién vide diu tu
chimg khodn ni¢m yit va chua niém yét bing ngudn vén chi sé hivu cia cing ty, Do 44, bién
ding gid chimg khodn néi riéng vi bign dong ela thi truimg chimg khodn néi chung s& li rii
rar dnh hudmg trye ticp téd két qua kinh doanh hing ndm cia Cong ty.

P& han ché rii ro ndy, Ban lnh dao 43 thyre hign ké hogeh kinh doanh da dang héa danh
mye diu tur, dng thai Cong ty cling c6 d6i ngii chuyén vién nghién etru phin tich, dénh gié
true khi thye hign déu tw. Mijt khie, Céng ty luén tién hinh trich 1p céc khoan dy phéng
gidm gid chimg khodn mdt cdch diy d0, theo ding quy dinh cia phdp ludt. Didu niy 44 gidp
MBS tin dyng dwge cde co hdi cla thi trudmg nhim néng cao hiéu qua diu tu,

2.6. Riii ro vi ha tﬁng efing ngh{ thing tin

Giao dich clia khdch hang qua hé thong truc tuyén chiém t9 trong gin nhy todn bi khii
lugmg lenh giao dich tai MBS, Ha ting cing nghé théng tin déng vai trd quan trong vi nhimg
tidm én rii ro vé hé théng cing nghé thing tin cd thé phit sinh nhu;

- Mat két ndi, gian dogn gizo dich cia khich hiing,
- Sai lgch, mat 8 lign cha khich hing,



. Xim nhip ciia Hacker 1am rdi logn hi thong, khing d&m bdo viée bio mit thong tin cia
khach hing, cdng ty chimg khodn,
2.7. Riiro canh tranh

Hién nay, finh hinh canh tranh gitta céc cong ty chimg khodn ngly cing gay git, dfic
biét thi truémg b sy tham gia cda che ¢dng ty chimg khoén 1ém dén tir Han Qube. Cic cdng ty
chimg khodn lién tiép dua ra cde hinh thire @& thu hit khach hing nhu gidm phi giao dich,
ting quid, hd try khi mé tal khoan méi, ma thué thu nhip ¢d nhin tir dhu tu chimg khodn cho
nha diu tir...

Vi thm nhin trdy thinh cong ty chimg khodn hing ddu trén thi truémg chimg khodn,
cung cip che dich vy chimg khodn tot nhit cho khich hing, Céng ty C6 phin Chimg khobn
MB ludn sing tao vi nd lye khéng ngimg mang dén co hai diu tr va ting truémg thi chinh
cho timg khach hing va cb déng.

2.8. Raii ro nhiin sw

Biéi véi efic ebng ty hoat ddng trong 1inh vye dic thi ddi hoi tinh &) chuyén mén
nghidp v cao nhu linh vire chimg khodn thi 4i ngll nhin sy 13 véu t0 cgnh tranh mang tnh
quyit dinh. Gilta céc céng ty chimg khoan thudmg cd xu hrdng dich chuyén, thu hit, 16 kéo
nthin vién cla nhaw, tao ap lye cho sy én dinh nhin sy ¢la Cong ty. Tuy nhién, voi ehinh sich
diii ngd phi hop, coi trong chién luge phét trién dao tao, Cong ty tin ring déi ngd nhin vién
khing chi gfin b6 1au ddi md cbn nghy cing ning cao chit lugmg hom, tifp sirc cho sy phat
trién manh clia Céng ty trong thivi gian td,

I. NHUNG NGUOI CHJU TRACH NHIEM CHINH PO1 Y01 NOI DUNG BAN

CAD BACH
1. Ti chie phit hinh
O Lé Vit Had Chil tich H§i déng quan tr
f.'*ng:Tr;n T Ha Thinh vién HGi d-ﬂng qudn trj/ Tdng gidm dbec
Ong:Nguyén Viin Hee K& todn trudng
Bé: Pham Thi Hoa Trudng Ban kidm sodt

Chiing t6i dam béo riing céc thing tin va sb liéu trong Ban céo bgch nay 1A chinh xéc,
trung thire vi cam két chiju trich nhiém vé tinh trung thyre, chinh xdic cla nhitg thing tin va
st lidu ndy phi hop wéi thye té ma ching t6i dwge biét, hoje di didu tra, thu thiip mit céch
hop 1y,

Ching 16i ¢d thé cip nhit hodc sia dbi bin cdo bach nay trong qud trinh phat hanh
chimg quyén dé dam bao dang céc quy dinh duge ban hanh. Bit ki sir cdp nhit bd sung nio
s dupe cong bé thing tin tai 8¢ Giso djch Chimg khodn.

2. Ti chive bio lnh phit hinh: Khing cé
3. Til chike tir viin: Khéng cb

M.  CAC KHAI NIEM
Chimg quyén cb bio dim (sau diy gol tit 14 chitng quydn) 14 bop dbng gitta nhi diu
tur vi t chite phit himh chimg quyén duge dinh nghia theo khodn 1 Didu 1 Nghi dinh sb
60/2015/ND-CP ngay 26/06/2015 cia Chinh phi sira 46, bd sung mot s6 didu cia Mghij dinh
b SR2012/NP-CP ngiy 20d07/2012 cha Chinh phi quy dinh chi tiét v hurdmg din thi hanh
mpt 56 didu cha Lugt Chimg khodn va Ludt sia ddi, bd sung mot s6 didu cha Luft Chimg
khodn (sau diy goi tit 14 Nghi dinh sé 60/2015/ND-CP).

Chitng khodn co siv 13 chimg khodn duge sir dyng 1im i sin co sér cla chimg quyén,

Fow “8F

ot T . T

x

iEl E2za2 5%



Té chire phat hanh chimg khodn o' siv 13 6 chirc phat hinh chimg khodn lim i san
oo s ea chimg qu}'ﬁn.

T chire phit hinh chimg quyén (sau diy goi tit 1a 6 chire phit hanh) 14 cong ty
chimg khodn phét hinh chimg quyén,

Ngiin hiulg Iru ky 14 ngdn hing thue hign vige uu ky, pidm sit t3i sén do t8 chire phit
hinh chitmg quyén ky qu dé bio dém thanh todn cho cée chimg quyén dii phét hinh vi khéng
phii 14 ngwini c6 lién quan cia v chire phét hinh theo quy dinh cta phép lujt ching khodn,

Ngwivd sir hitu chimg quyén 13 nhi ddu tr s hite chimg quydn, ddng théi 1 chis ng o6
bio dim mot phin ela 8 chire phat hanh va khng phai 13 t4 chire phat hinh chimg quyén.

Chimmg quyén kitu chin Au li chimg quyén ma ngwdi sb hitu chimg quyén chi duoe
thire hién quyén tgi ngay déo han

Gidl thye hifn 13 mic gid mi ngudd si hitu chimg quyén ¢6 quyén mua e6 quyén mua
chimg khodn cor siv tir o chive phdt hinh, hofic dwge td chire phat hinh ding dé xéc dinh
khodn thanh todn choe ngudi s hite chimg quyén.

Ty 1 chuyén ddi cho biét sb lugng chimg quyén cin c6 dé quy dAi thanh mdt don vi
chimg khodn co sd,

Ngay dio han |4 ngdy cudi cling ma ngudi so hite chimg quyin duge thire hién chimg
quyen,

Chimg quyén dang lwu hanh & chimg quyén chua déo han va dang dge nim gilt b
nguin sir hivu chimg quyén.

Chiimg quyén chira luu hinh 13 chimg quyén dd phat himh nhung chua duge s hir
beri nhit ddu tw, Chimg quyén chira liu hénh duge lou ky trén ti khodn eiia th chite phat hank,

Chitng quyén o6 1ai (ITM) 14 chimg quyén mua cb gid thye hién thip hon gid cia
chimg khodn co son.

Chitng quyen 16 (OTM) li chimg quydn mua eb gif thirs hién cao hon gi4 cia chimg
khoan co sd,

Chirng quyén hoa vin (ATM) li chimg quyén mus o gig thyc hién bing gid cia
chimg khodn oo s,

Vi thé mé chitng quydn cita 1h chive phét hanh bao ghm tit ca cac chimg quyén dang
luu hinh chira duge thye hign,

Vi thé phong ngir rii ro I thuyét la s6 hrgmg chimg khodn cor sir du kign cin phai
ném git d& phong ngira i ro cho chimg quyén xdc dinh theo phirong dn phéng ngir nii ro
ciia t& chirc phét hanh.

Vi thé phimg ngira rii ro thue té dwge xic dinh bing sd lugng chimg khodn co sé
thyre cd ding cho mue d{u‘h phong ngira rii ro, chimg :|u;rén ot ciing chimg khodn co st do th
chire khiie phét hanh vi sb tidn 41 ndp tuong (mg véi phin chénh léch gilia vi thé phong ngira
riti ro 1% thuyét vt vi thé phong ngira rii ro thye t€ trén tai khodn ty doanh cia td chire phit
himh,

Delta 14 giad tr) thay dhi cha gid chimg quyén (mg vdi mdt thay dbi trong gid chimg
khodn co sd.

Cong thire:

Mirc 46 thay 881 gi chimg quyin
Mirc 46 thay d8i pta chimg khodn co sd

Delta =



Gid thanh todn chimg quyén khi thye hi¢n quyén 14 binh quin gia déng cira didu
chinh ciia chimg khodn co sé trong nim (05) ngay giso dich lién trudc ngay dao han, khdng
bao ghm ngay dao han.

Ngay ding ki cudi cing 13 nghy 1am vige thir 2 sau nghy giao dich cudi cing tai
SGDCK v 14 nghy déo han chimg quyén trong truimg hop thye hién chimg quyén do ddo
han.

Mgy thanh todn 14 ngay lm vige thir 5 ké tir ngy dang k¥ cudi cling.

IV. COHOIPAUTU

1. Tdng quan vé nén kinh t& Vit Nam

Lin séng thit tur ciia dgi dich COVID-19 dp dén vio cubi thing 4/2021, khién nhiéu hoat
ding kinh té phai gidn doan, GDP kinh t& Viét Nam dat mire ting truimg 5,22% trong quy 4
vi dat 2,58% trong cd nfim 2021. Tuy nhién, ting truong kinh té cb kha ndng s8 phyc hii
trong nim 2022 vi hoat ddng thuong mai foan ciiu dirgre cdi thién s& hd trg cho hoat ddng xudt
nhip khfu cia Viét Nam, MBS dy phong GDP eda Viét Nam 2022 s& ting mgnh trér lpi &
mite 6-6,5% khi todn b nén kinh t& trir lai trgng thai binh thuimg, vi¢e mb cla trir lai nén
kinh t& difn ra thudn loi cho phép cée doanh nghiép va nha may bit kip san logng bj myat va ti
1 tiém chimg tEng theo ké hoach.

Lam phdt trong nim 2021 & mirc 1,84% nhé chinh sich tai khoa chi ding, kip thi,
chinh sach tién té linh hogt, déng bd v cong tde didu hanh mét s mjt hing thiét yéu nhip
nhing nén lam phat ndm 2021 duoe kidm sodt & mive thip. Nam 2022 lam phit dir kién ting
cao do tinh trang thidu hing héa, the n chudi cung tmg, trong khi nhu cliu sin xudt va tiéu
dimg ting mgnh khi hoat djng kinh t ndi lai khién nguin cung chua theo ]-i:ilj nhu eiu diin
dén lam phat ting, Bén canh 6, dp hye rii ro lam phét nhip khiu it lén béi nén kinh & Vit
Nam ein phu thude nhidu vao déu vaoe nhip khie. Tuy nhién, néu didu hinh vi mé hep 19, diic
biét 14 kifm sodt cung tidn & mike vira phéi, CPI nm 2022 di cao hon niim nay nhung vin co
kha nang kifm sodt dudi 4%.

Dyt kién chinh sich tién 1 s2 tidp tye duye thye hign gifip ndi long véi mat béing 15 sudt
duy tr thip nhu hién tai dé hd trg nén kinh 1 khi lam phét vin dang & mire thép nén Viét
Nam con nhidu du dia dé kikm ché 1am phat. Nhir tai khii dong ndn kinh té tir théng 10, ting
trémg tin dung duge ting toe quy 4, véi mire ting trudng xiip xi gin 14% trong nim 2021,
Lii sudt cho vay sé ttép tuc giam, tuy nhidén i m&t tién gl 8¢ khé duy tri & mite thip nhu
hign tai va du kién 38 ting trd lai trong ndm 2022 trong boi cénh nhu ¢l huy déng vin ting
dua trén tin dung ting, dp lye lam phit trong ndm 2022 va sy canh tranh tir céc kénh diu t
hip dén nhw bit ddng san vi chimg khodn, Dy kifn trong ndm 2022, nhu cdu tin dyng s& tiép
type & mite cao khodng 13%, dugc hi) teoy tir vide kiém sodt djch bénh, nhu céiu tiéu ding va s4n
xudit kinh doanh ting cao tedr lai.

2, Thj trwing thi chinh Viét Nam v co hji diu tw

VN Index d8 duy tri di ting tich cyc trong nim 2021 v chinh thire vt mbe 1.500
diém vio ngly 25/11/2021, mac di trdi qua hai lan séng dich Covid-19 nghiém trong tgi thii
didm cubi thing 01/2021 va théng 05/2021, Nhin chung, dong tidn véin lién tuc 46 vio thi
trubmg, cho thiy nha diu tr viin cé niém tin nhit dinh vio tién vong thi trudmg chimg khodn
Vigt Nam véi ki vong dich bénh s& duge khdng ché va kinh té din hdi phye sau do. Trong
nim 2021, khii ngoai duy td xu hwéng bin rdng chil dgo, véi tdng gia bin rong trén ca 3 san
dat 54.928 t§ déng trén ci 3 gin, tAng glp 3.6 lin so v tdng khéi lrong bdn ring cla nha
dilu tu nwde npodi trong ndm 2020, Trung binh mdi tuin, khéi ngoai bén rong 1.144 ty dbng.
Khii ngoai chi mua rong trong théng 04 va théng 07, tuong ling vai thoi diém VN Index vugl
cic moe 1.200 va 1.400 diém, Tuy nhign, xu huing bén rong dy kién s8 thay ddi trong niim
2022 trong bbi cinh nén kinh t& Vigt Nam duge mé cira tré la, t7 1& bao phil vaccine trén
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75% tbng déin s6 - nguimg cao 5o véri thé giti. Dhng thiv, trong thév gian gin day, thi trutmg
chimg khodn Vigt Nam chuin b chio dén thém mdt qui diu tr 8én tir P4l Loan (Trung
Quisc) 14 qui Jih Sun Vietnam Opportunity Fund (JSV Fund). ISV Fund di tifn hink TPO ti
nghy 10/1/2022 v 56 vin huy ddng woc tinh khodng 6 tf Dii t8 (twong tmg 5.000 13 déng),

Thi trwdmg chimg khodn phéi sinh ghi nhin sir ting trrémg t6t trong nim 2021, D&i voi
thj trwémg giao dich hop déng tuomg lai VN30, gid trf giao dich trung binh mi phién nim
2021 dat 26.553 1§ ddng, ting 106% so véd ndm 2020, Thanh khodn thj trutmg giao dich hap
ding twong lai ting manh nhét trong giai doan tir thing 6 t&i ddu thing 8, roi vio nhip didu
chinh ciia chi s6 VN30 tir mie dinh lich sir 1.560 diém v& duéi mire 1.400 didm v tich liy
trong 2 thing. Thanh khodn thi trudmg chimg quyén tiép tue nd 1§ trong niim 2021. Cy thé, gid
trj giao dich trung binh mdi phién dd ting lén mirc 74,4 ty dbng, cao pfp 3,5 1dn so véi néim
2020,

Trong bii canh nhir vy, thi tnrimg chimg khon nhin chung vin s& 18 mdt kénh diu tr
hitp diin - nhét 14 véi cée nhi diu tr e nhin. DO ki vong dong vin tir cde nha diu tr ngi vin
¢ sy ting trwémg nhét djinh trong ndm 2022 nhung phiin ndo 46 58 bét hio hime hon so v
ndm 2021, béi mit biing gid cb phidu & giai doan hign tai nhin chung di dugee diy 18n mire
cao hom khd nhidy so véi théd diém diu niim 2021 va sy phye hdi chung ciia nén kink t ciing
mé ra thém nhimg lya chon diu tu khic cho ngubn von nhin i, Trong nd Iye dat duge vi the
thi trdmg mdi ndi, cée sdng kién edla Viét Nam nhim ning cao tinh minh bach cta thi trremg
chirng khodn 58 thu hat nhidu dong vén diu tr ra nwée ngodi hon. Thi tnrimg chimg khodn
Vigt Nam c6 th & vi tri thudn lgi 4 duoe nfing hang 18n trang théi méi ndi sém nhdt vio nam
2022 hofe mudn nhidt vio nim 2025. Theo wie tinh cia ching 181, viée Viét Nam dua vio Chi
sb FTSE EM s& thu hit it nhit 355 trigu USD déng vin thy ddng nuéc ngodd, theo t¥ trong
ciia th trnimg 5& vao khodng 0,36% —0,41%. Trong khi 46, vige Viét Mam dwge dua vio Chi
s MSCT EM 6 thé thu hat it nhét 327 triéu USD dong vén thy déng nwée ngodd, vi 1§ trong
clia thi trudmg dy kidn vio khodng 0,69% -0,78%,

3. Co hi din tw viio chimg quyén ¢ bio dim

By tr véio chimg quyen cd bao dim (CW), nhi ddu tw eb thé duge hurdmg mdt sit 1o
ich nhar sau:

Tic ding don bdy: Véi chi phi ban ddu mua CW chi bing mét phin nhé so véi déu tr
viio ti sin co so, nhi ddu tr i o6 thé sd hite CW ma vin 6 thé thu duge loi nhudn nhu ki
vong néu diu tir vao thi sdn co 50, Hon thé, CW cdn cb tic ddng don by, nghia 13 chi mit
thay ddi nha vé gid ciia thi =dn oo so ciing oo thé din dén sy thay i 1ém hon vé gid clia CW
v vi thé mire thu nhip dat dwge 58 lon hon. Negwoe lai, mit su sut giam vé gid cia thi sin co
s e the dén dén sy syt gidm Ién hom vi gid ca CW, tuy nhién mivc thigt hai tbi da cda CW
chi gii han & mie phi mua CW ban ddu. Dy 14 co hii cho cde nhi dbu tr véi sd vin nhd oo
thé tiép cdn duge o phidu cia ede cing ty tét trén thi truomg. The ding don biy chinh 14 didm
hfip dfin nhét clia CW.

Lt nhudn khéng han ché, hadn 16 160 da 8 dink: Din tr vio CW eb thé mang lai loi
nhugn khang han ché trong khi khodn |8 t8i da duge cb dinh, d6 chink 12 khodn chi phi dé
mua CW, Vi dy, trong truimg hgp thi truémg dién bién khing nhi du dodn, nha diu tw o6 thé
héin lai CW dé bir dép chi phi ban ddu hojc ném gitr dén khi ddo han va chiu khodn 18 t5i da 14
¢hi phi mua ban déu. Nguoe lai khi ném gitt CW ol cde chng ty ch két qué kinh doanh tot va
durgre ki vong sE ting triémg trong tuong lai, nhd diu tr 58 ¢b co hdi mua ob phidu cila chng
ty dé viéi mirc gid thip v hin lgd v thi pid cao & théd didm the hign quyén chon,

Giao dich vt thanh todn dé ding: CW tuy b dic didm nhr mdt sén phim phii sinh
nhung dirge giao dich nhu madt logi b phifu trén san giao dich ¢d phidu. SGDCK che nute
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co quy dinh bt bude vé thanh vién tao 1gp thi truémg, o6 nghia vy yét gid hai chidu lién tye,
tao thanh khodn trén thi trdmg, do dé nha diu fr cé thé mua, bin CW dupe dé dang. Nha
dfiu tu khéng ciin phai mié tai khoan giso dich khic dé mua/bén CW. Ngodi ra, cic quy dinh
vit thivi gian, phuomg thire giao dich, thanh todn... déu trong ty nhu el phidu nén nha diu tur
¢ thé tim hidu sdn phdm vi tham gia giao dich mdt cich d€ dang va nhanh chdéng.,

Thém cor hiil tiép efn of phidu cho nhé ddu ar mede ngodi: Véi CW, nhi diu tw nuge
ngodi vin ¢b thé kidm duge loi nhudn tir vige diu tr vio cong ty o6 ky vong ting truimg ma
khéing nhdt thiét phai nfim gilr b phitu va trd thinh oo déng cia eling ty 6, qua d6 nhd diiu
e mde ngodi 58 khing bi gioi han vé s5 lugng b phidu mua vio nhur khi déu tr vio co phitu
G S0,

V. THONG TIN VI TO CHUC PHAT HANH CHUNG QUYEN CO BAO PAM
1. Céc thimg tin chung vé t6 chirc phit hinh chimg quyén cé bio dim
&  Tém tit qui trinh hink thanh va phit trién MBS:

Pharge thinh 1dp tir thang 5 ndm 2000 bii Ngin hing TMCP Quén d4i (MB), Cong ty
Cé phin Chimg khodn MB (tidn thin 13 Céng ty Cé phiin Chiing khodn Thing Long) la m{t
trong 6 cBng ty chimg khodn dfu tién tgi Vigt Nam. Sau 20 nim khong ngimg phét trién,
MBS di trév thanh mét trong nhitmg céng ty chimg khodn hing diu trén th tnsdmg chimg
khodn Viét Nam.

Trong qud trinh phat tricn, MBS dii cd nhimg dong gop khing nhd cho sy phat trién
cho nghnh chitng khodn néi riéng v thi tredng tii chinh noi chung. Trong hai ném lién tidp
2009 vi 2010, MBS di viron 1én din du thi phén mai pidi tai o hai s¢ giao dich: 8¢ Giao
djch Chimg khodn Ha Noi vt 8¢ Giao dich Chimg khodn TP. HCM va lién tye dimg trong
Top 10 thi phin tgi ca hai $&. Dic bigt, nim 2013 dinh din mdt bude ngodt trong lich sir
phit trign cia MBS. Dé 13 viéc hop nhiit véi Cong ty €6 phin Chimg khodn VIT thinh
Cong ty hop nhdt voi tén goi 18 Cong ty CO phin Chimg khodn MB (MBS). Ngay
09/12/2013, Cong ty sau hop nhat di duoe Uy ban Chimg khodn Nha nuire clip phép hopt
dong, ddnh diu sy thinh céng eta thwong vy hop nhét edng ty chimg khodn diiu tién trén thi
trirémg, ning cao vi thé cia MBS trén thi trutmg chitng khodn trong e, Tiép tye phit huy
thé manh v& nd lyc khong ngimg, aim 2015, MBS di lot vao Top § cdng ty chimg khodn
dimg diu thi phén méi gidi tai cd hai so. Théng 3 nim 2016, MBS chinh thire niém yét cd
phiéu trén sin HNX. Véi muc tiéu phat trién bin vimg, vwon tim ra thi treémg quée té. Nim
2018, MBS vinh dy nhin 2 giii thwong danh gid dinh cho Cong ty Quan Iy diu ti tot nhat
Viét Nam va Dich vu Ngin hing diu tw t6t nhit Viét Nam nfim 2018 do Tap chi uy tin
World Finance binh chon. Nam 2019, MBS tiép tyc git hii thanh cbng vii sén phim Chimg
quydn cb bao ddm va vinh dy nhin Gidi thuimg Cdng ty phat hanh chimg quyén tot nhit
Vigt Nam do tap chi quéc té uy tin International Finance binh chon.

Vi thé manh 14 cong ty thanh vién cia Ngin hing TMCP Quin dii, duge MB hi trg
manh mé vé nhiéu médt tir nhiin sy, tai chinh, cng nghé,.. MBS di lién tyc vuon 18n dat cde
mbe phat trién mdi ¢d v& quy md vi nghiép vp. Vén didu 12 ela Cong ty tinh dén théi diém
hién tai 14 1.643.310,840.000 déng, trong d6 cb déng 1én nhit 12 Ngin hing TMCP Quin dji
(MB), chiém 81,94% von diéu 1¢ cha MBS,

Hién nay, MBS tip trung phit trién ce mang hogt ddng kinh doanh chinh:

- Dich vy chimg khoén: danh cho khich hang cd nhin va khich hang to chire (ICS)
- Djch vy Ngin hang ddu tw

- Kinh doanh trdi phiu



Mang ludi ::]:L_{ nhinh v cdc phing giao dich cha MBS dd duge mé ring vi hoat déng
ed hi¢u qud tgi nhidu thinh phd trong diém. MBS di thu hit vi phét tridn duge mit doi ngd
nhin sy niing djng trong dé cb hing trlim chuyén gia phin tich vA chuyén vién quan hé khich
h@ngcﬁnhﬁnvﬁt&chﬁc duge dho tgo bdi ban, b tu cdeh dao dire tét, khing ngimg phén ddu
é cung efip dich vy va cdc giai phap kinh doanh cho khéch hing véi sy cdn trong, chuyén
nghip vi trich nhitm cao nhit.

Cée mile sy kifn quan trong

TR N1 ll-lll'll: li'-':l LIl

Nim 2019 |« Khai raamg Chi shinh S5 Giao dich 02

Nim 2021 |« Téng von didu 1 lén hon i;ﬁj?'ﬁ’tsr-'d&:ng"

Céc thinh tich da dat dwye

Trong qui trinh hoat déng, MBS dd ¢ nhiing bude phit trién ngoan mye vdi nhimng
thanh tich tiéu biéu nhwr:

iﬁﬁmﬂ%ﬂ- = Cing ty chiing khoan tiéu bidu cia HNX nim 2008 —]
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Nim 2016

- Bﬁngd&umphan mii i tai ok hiai S GDCK HOSE va HNX
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s nim 2018

o Gidn “{!ﬁng ty g]:ﬂing khodn duee khﬁ;:h h.hng hai Idng nhat" nbm
2020 tai dién din Financial Servies Awards (FSA)

o Gidy khen miaﬂhunuh UBCKNN; Cong ty d& cd nhl'.'l:ug &nfm_: gﬂp cho sir

phit trién mﬁaSGDEK Tp.HCM va TTCK Vigt Nam giai doan 2015 -

Nam 2020 2020

. Bi.ng chen ciia B trizimg Bé Tai chinh cho: Céng tv C& phin I:I“i'ng khodan
- MB dii e nhiéu thanh tich dong g6p cho s phét trién cia th tnréme chimg.
khodin Vigt Nam giai dogn 2018 - 2019

* Doanh nghiép niém yét tidn bidu trén HNX nam 2019 - 2020

Qui trinh ting vin

Von diéu 1§ ban diu cda Cong ty CH phin Chimg khoén MB theo Gidy phép thanh 1ap
vii hoat ding s6 116/GP-UBCK do Uy ban Chimg khoan Nha nute clp ngly 09/12/2013 (sau
khi hop nhét gitra Cong ty C& phin Chimg khodn MB va Céng ty Cd phin Chimg khodn VIT)
14 621.242,800,000 ddng,

K& tir thii didm hop nhit dén nay, Céng ty di trai qua 03 lin ting vin didu 12 tir
621.242.800.000 dling 1én 2.676.183.240.000 dng, cy thé:

Byt 1:

- Ciin cir phip 1¢:

»  Nghj quyét PHPCD bit thudmg nfim 2011 sé 03/201 1/TLS/BHPCE-NQ ngiy
09/12/2011;

s  Nghj quyét BPHBCD biit thuémg nim 2013 sé 02/2013/MBS/DHPCD-NQ ngiy
26/09/2013;

* Bio cdo két qua chuyén doi trdi phiéu sd 67/2013/MBS-CV ngly 27/12/2013;
» Gidy phép digu chinh sb 54/GPPC-UBCK ngiy 31/12/2013 do Uy ban Chimg
khodén Nhi nudre céip.

- Vin didu 18 trinde khi phit hinh: 621.242.800.000 déng

- Vi difu 1¢ sau khi phit hanh: 1.221.242.800,000 déng

- Ménh gid: 10.000 ddng/ch phin

- Hinh thire phét hanh: Tréi phidu chuyén dbi thanh cb phiéu

- Thiéri gian han ché chuyén nhuong: Khéng

- Pbi tromg phét hanh: Ngin hing Thuemg mai C8 phin Quén 4

- Gid chuyén dii: 10,000 dbng/ch phin

- Thng ménh gia tedi phidu phit hinh: 600.000.000.000 déng

- Thng ménh gia tedi phidu duge chuyén dbi: 600.000.000.000 déng
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- Ting s luong ob phin dwye phin phéi: 60,000,000 eb phin
- Théd gian hoan thinh: 25/12/2013
Pyt 1:
- Ciin olr phip 19:
e Nghj quyét DPHDCD thudmg nién ndm 2019 s6 01/2018/MBS/DHBCE-NQ
ngly 26022019,

»  Bio cho két qui chiéo bin eb phidu ra cong ching sb 101/2020/MBS-CV ngiy
240372019,

- Vén didu 18 truére khi phit hinh: 1.221.242.800.000 dbng
- Wén didu 1¢ sau khi phat hinh: 1.643.310.840.000 ding
- Ménh gid: 10.000 déng/cd phin
- Hinh thire phit hanh:
o Chbo bén cho o dang hign hit: 35.000.000 cb phin
e Phit hanh cf phiéu & wa of tie: 12.221.689 b phin
- Téng s6 lwgng b phidu chio bén dy kidn: 47.221.689 ob phin
- 84 lugng b phidu chio ban thanh céng: 42.206.804 et phin
- Thii gian bt diu chao bin; 18/02/2020
- Thini gian két thisc chio bin: 24/03/2020
Pt 3:
- Céin cir phip 1§
o MNghi quyét DHBCD thudmg nién nim 2021 s0 01/2021/MBS/BHBCB-NQ
nghy 10/04/2021;
«  Bao cio két qud chio bin cf phifu ra cong ching 6 238/2021/MBS-CV ngiy
18/6/2021;
- Vi didy 18 trinde khi phat hinh: 1,643,310,840.000 dong
- Vén didy 12 sau khi phét hinh: 2.676,183.240.000 dong
- Ménh gif: 10.000 déng/ed phin
- Hinh thirc phét hianh:
o  Chio bin cb phidu ra cing ching: 70.423.512 cb phin
«  Phit hinh cb phidu dé tra eb tive: 24.647.652 ¢b phin
e Chio bin cf phiu cho cén bd oing nhin vién: 8,216,076 cd phiin
- Téng sb lrgng off phifu chio bin dy kién: 103,287,817 ¢d phén
- 86 lugmg ob phifu chio bin thinh chng: 103.287.240 cb phiin
- Thii gian bit déu chio bin: 21/05/2021
- Thi¥i gian két thic chio ban: 17/06/2021
%  Co cin b méy quin 1y cia cong ty.
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MO HINH TO CHU'C MB SECURITIES

Bal HG BONG ©8 BANG

M e Cadn k.
AN pRdnn
3 w -
Hal gdrgqlan b A

DM FONG GIAM-BED

e Uy hEs BRA

I |
CAC DO V] KINH BOANH CAC 80N VI HO TR

4  Co ciu to chire cing ty
Mang et coia cong ty

%  Danh sich e déng nim g tir 5% trir 1o vin of phin cda céng ty va nhitng nguwid
ed litn quan; Danh =dch il dang sang Lip va ti 1§ ci phﬁn nim i

Bing 1: Danh sdch c6 ding ndm giir tir trén 5% vén cb phin tai thivi didm 24/01/2022
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ko T S&"EMND; £l e pF, %’Eﬂt‘%ﬁ g 'lffié*r' 3
Lo g brkp | Diehl | nimERE | L
Mgén hiang TMCP Quiin dji 18 L& Vin
Ngudi dal dign theo phdp | o10oogagyy | MWONE TR | 505 559 197 | 70,42%
ludl; Ong Lé Hituw e - Hoa, Ciu Gidy,
Chat tich HDQT HN
Mg dai dign phﬁn von:
B230]  Thing
Long 1, 86 I
g . Bai 16 Thing 074489,
g Lé Fids Hai O G730 5036 Long Trung 5355.170 0,
Hia, Cdu Gidy,
Hia Niji
Tdp thé Bal hpe
Kink 18 Eﬂ-ﬁ'ﬂ
Ong Tréin Héi Ha 012168414 | Din, Ding | 1.311.576 | 0,400002%
Tdm, Hai Ba
Trieng, Ha Ngi
Téng cong |

o

Danh sdch nhitng cbng ty me vA edng ty con cia th chire phat hinh, nhimg cdng ty
mi ti chive phit himh dang nim gii quyén Kiém sodt hofic cb phiin chi phbi, nhimg
chng ty nim quyén kidm sodt hodc cb phiin chi phii d6i vii td chire phit hanh.
= Cdng ty mg

Ngfin himg Thwong mai C6 phin Quén di (ME)

‘.’]ilﬁg.r f:Jn‘rtllg nhin doanh nghidp s 0100283873 do So K& hoach va Plu tr TP.HA
N ciip 1in didu ngay I009 1994,

Tru sir chinh: 18 L& Viin Luong, Trung Hoa, Ciu Gidy, HN

Bign thoai: (B4-4) 6266 1088 Fax: (84-4) 6266 1080

Websgite; www, mbbank.com vn

Nginh nghé chinh:

Kinh doarh ngin hing theo cie quy dinh cia Théng dbc Ngin hing Nha nudc
Vidt Nam;

Cung éng sin phim phai sinh theo quy dinh cba phap ludt;

Dai 1y bao hiém v cic dijch vy lign quan khdc theo quy dinh cia phép lut;
Kinh doanh trii phiéu v cic gifiy iy cf gid khic theo quy dinh cia phip ludt;
Mua bén, gia cong, ché tic ving;

Hoat d0ng trung gian tién t¢ khic;

Béi véi cic nginh nghé kinh doanh 6 dicu kign, Ngin hing chi kinh doanh khi ¢4
dis didy kién theo quy djnh ca phip lujt.

+

Vin gop dang ki cha MB tai MBS (tai nghy 24/03/2020): 1.346.540.260.000

dbing, trong img §1,94% vin dién 18 ding ki ciia MBS,
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- Ciing ty ma 16 chite nidm vét dang ndm il quyén kém sodt hode cd phdn chi phii

+  Vbn ghp ding kj cia MB tgi MBS (tal nghy 02/07/2021) : 213.130,797.000

dbng, twong imyg 79,64% vin didu 1é thye gop cia MBS,

+ Cingty con
Khing cd

Khbng cb
- Céng ty ndm quyén kitm sodt hodc cd phin chi phi ddt voi 16 chirc niém yét

Ngéin hiing Thwong mai Ci phin Quin dji (MB)

Npi dung nhie phin 5.1

#  Thing tin Ban diéu hanh th chive phdt hanh (co ciu, thing tin thm it cic thinh

vitn).
Bang 2: Danh sdch HRQT, BGP, BKS vi Gidm dic thi chinh

Hiji ding quin irj

1 L& Vit Hai Chil tich HBQT

2 Vii Thinh Trung Phé Chit tich HBQT

3 Tréin Hai Ha Thanh vién HHQT

4 Nguyén Minh Héing Thanh vién HBQT

5 Tréin Thi Kim Thanh Thanh vién HDQT
Ban Kiém sodt

1 Pham Thj Hoa Trudmg ban kidm soat

2 Nguyén Thj Diép Quinh Thénh vién BKS

3 Vil Thj Huomg Thanh vién BKS
Ban Téng Gism dfc !

1 Trdn Hai Ha Téng Gidm dbe

2 Phimg Thi Thanh Ha Phé Tong Gidm dic

3 L& Thinh Nam Phd Tong Gidm dbe

4 L& Vin Tuin Thanh vién Ban diéu hinh
Gidm dbe Thi chinh

1 Mguyén Kim Chung Giidim déie Thi chink
KE tofin trudmg

1 Nguydn Viin Hoe K& todn triimg

Ser yéu If lich Ban Téng Gidm dbc clng ty
Vi tri Ho tén Tém it 1y ljch




Thinh vién Hi
d:f'mg quian frj
kiém Téng
Giam dbe

Trin Hai Ha

o Trinh d hoc viin: Thac s§
o Chire vy dang ndm gilr tai cde 16 chire khic:
Thénh vién HDOT - Céng ty b phin Tin Cing
Higp Phuére.
# (Jud trinh cong the:
- 0772002 - 9/2003: Cén bd tin dung - Ngin hing VP
Bank

- 092003 - 11/2009: Phé Gidm dbe Phong Giao
djch. Triémg phing QHKH - Nigin hing Piu tr vi
Phit trifn Vigt Nam

= 11/2009 - 04/2011; Phé GD Khbi KHL va BCTC
Héi 5% - Ngdn hing TMCP Quién By

- 04/2011- 05/2013: Gidm die Chi nhinh HAi Phing
- Ngdn hing TMCP Quéin D

- 062013 - nay: Téng Gidm dbe - Céng ty CP
Chimg khotn MB

- 04/2014 — nay: Thimh vién Hdi dbng quin trj -
Cing ty CP Chimg khodn MB

Phé Téng Gidm
dbc

Phimng Thi
Thanh H

« Trinh 46 hoe vin: Thac s§ Quén 1Y chién luge va
Logistics th chirc
* (ui trinh chng téc:
- 01/2005 - 12/2005: Chuyén vién tai chinh - Tip
doan Monoprix & Daily Monop (Fhap)
- 0372006 - 05/2007: Can bé tin dyng - Ngn hing
TMCP Quin ddi
- D5/2007 - 01/2009: Chuyén vién thim dinh - Ngin
hing TMCP Quén di
- 01/2009 - 03/2010: Trwdmg B phin ti thim dinh
SME - Ngfin hing TMCP Quén &
- 03/2010 - 01/2011: Trwéng B phin tai thim djnh
KHCN - Ngin hing TMCP Quin d0i
- 01/2011 - 02/2012: Pho phong ti thim dinh Hai sé
- Ngin hing TMCP Quiin ddi
- 022012 - 06/2013: Trudmg phong Quan trj rii ro -
Cing ty CP Chimg khodn MB
- 07/2013- nay: Pho Téng Gidm déc - Cong ty CP
Chirng khoin MB

Phé Tdng Gidm
dbc

L& Thinh Nam

o Trinh dé hoc vin: Ci nhin Oudn tri Doanh nghiép
« Chirc vu dang nfim gilt tai cde 1§ chive khic:
- Thinh vién HRQT - Céng ty b phin Thube Thi y
Cai Lay
- 'Thinh vién HDQT dge 1p - Cong ty ob phiin Tu
viin - Thromg mai - Djch vu Bia éc Holing Quéin
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Phé Chit tich HPOQT - Cong ty co Philn T vin va
Dich vy Thuong mai Giky Viét

o (ud trinh cong tae:

09/2001 - 12/2007: Chuyén vién QLDA, - Cing ty
Ch Phin Tip Poan Tin Mai

2007 - 2011; Phé Tong Giam Béc - Céng ty C6
Phin Tur van Djch vy va Thuemg mai Gidy Viét
2011 - 2013: Gidm Bbe didu hinh - Cong ty Cb
Phin Tir viin Djch vu v Thuromg m Gii}r Viét
2011 — nay: Thénh vién HPQT dic lp - Cong ty
Cd Phiin Tur véin - Thirong mai - Dich vo Dia dc
Hoing Quiin

2013 — nay; Phd Chii tich HBQT - Céng ty Co
Phén Tir viin Dich vu v Thuong mai Gié}r Vidt
052013 - 02/2015: Thinh vién HDQT - Clng ty
Ch Phin DIC 86 4

0472014 — nay: Thanh vién HBQT - Cong ty O
Phin thube thii ¥ Cai Lay

04/2013 - 04/2015: Gidm dbe Vin phing Khu vire
Phia Nam - Cdng ty CP Chimg khoan MB
04/2015 — nay: Pho Tong Gidm doc - Cong ty CP
Chirng khoiin MB

%  Théng tin vé nhin sy quin I¥ rii

ro lién quan téi hoat dong phat hanh chirng

quydn:
I A =TT Togi COAN Kinh doanh | S8 nam ldnh
gtiyatn ity cle Chieng khosin nghiem
L& Thi Ha& Yén Chuyén vién P. QTRR Chimg.chi plidn Heh tai £ ndm

chinh bdc 2 [CFA lavel 2)

2, Cie thing tin v kit qua hogt ding ciia tih ehire phit hanh

2.1. Thng hep tinh hinh hoat djng ciia cing ty chirmg khodn:

Cong ty Ch phin Chimng khoan MB (MBS) tip trung phat trién 3 mang hoat ding kinh
doanh chinh 1& Djch vu chimg khodn , Dijch vu ngin hang dau tur, Ngudn vbn va kinh doanh

trdi phidu:

e Dich vu chimg khodn: MBS cung ciip dich vy tur véin mua, bin cée loai chimng khodn
43 niém yét vi chura niém yét cho khach hing cf nhin vi khich hang 16 chic. MBS
Tudn chil trong vige thu hit nhén i, diu e vio cing nghé hién dai vi cung cip cho
Ichiéch hing nhing san phim phan tich v tr viin diu fur véi chit hegng 0t nhit trén thi
truimg. Cée dich vy chimg khodn cung elp cho KH bao ghm:

- Tur viin déu tu
- Uy thdc quén 1§ tai khodn
= Cic dich vi dién tir

+ Djch vy Ngin hang diun tw: Nhiém vy cia MBS 13 két ndi nhilng co hii st dung
ciing nhu huy dang vin hidu qui (Connecting Capital Opportunities), nhim muc dich
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tao ra gid tri cho khich hing théng qua nhimg gidi phip tr vin duge tich hep vi
chuyén bigt doi vai timg khéch hing.
- Tur viin thi chinh doanh nghigp
- 'Tw véin thodi vén, phit hanh, niém yét ob phiéu
- ECM - ¢b phiin hoa, TPO
= T viin M&A
- Tir véin phit hanh trdi phiéu
« Tir doanh ciia Khii diu tir:
% Ty doanh chimg khoén
- Phét himh chimg quyén ¢d dim béo vi thige hidn che nghigp vu lién quan
- Thyre hign nghigp vy ty doanh chitmg khodn
% Kinh doanh tedi phigu;
- Phiin phii sin phdm Trai phidu doanh nghiép
- Méi gidi trii phiéu
- Cung cfip dich vy Dai dién nhiing nguéd S& hira Tréi phiéu
2.2, Tioh hinh tranh chiip/kifn tyng: khing ed

2.3, Bdo cho kit qui hoat djng kinh doanh trong 2 nim gin nhit va liy ké dén quy
gﬁn nhiit:

Chi tié Nim 2020 Nim 2021 o ting
de (trifu VND) | (trifu VND) glim
Thng eid tri thi s4n 7.015.596 11,047,241 57 47%
Doanh thu tir cic hogt ddng | | 115550 2217.763 08 0%
kinh doanh
dﬁﬁlmﬁn tir cdc hogt ddnyg "
Ll Ao 337 850 T12.563 114,07%
Loi nhufin khic 1.2306 23.7T13 632,6T%
Lari nhufin tride thué 336.105 T36.275 119,06%
Liri nhugin sau thué 268.705 586811 118,38%

(Nguin: BCTC MBS)
24. Cicching quyén mi ebng ty di phit hanh trong nim 2021 va diu niim 2022:

| Logi Gi# phit Niim
STT | Tén chimg quyh Ma CK r:hﬁslg hiEI: phit “? ::n T';:;H E’" s
coal | ovin | @dngcw) | napn | (ThAng) | déohyn
] CVIC2102 VIC | Mua 1800 2021 4 04/06/2021
2 CVHM2103 VHM | Mua 1650 | 2021 4 04/06/2021
3 CVPB2102 VPB | Mua 2,500 7021 4 04706/ 202 1
4 CSTB2102 STB | Mua 2.000 2021 4 04/06/20121
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Loai Gia phat MNim
STT | 'Tén chimg quyén P Ei;{ El.i.lf:lg hiﬁh phit Ky han | Thiv gian
L quytn | (dng/ CW) hanh (Thing) | ddo hyn
5 CPNIZL03 PNJ Mua 2,900 2021 45 | 1806202]
6 CVNM2103 VNM | Mua 1.700 2021 45 | 180672021
7 CFPT2101 FPT | Mua 1.500 2021 5 05/07/2021
3 CMWG2103 MWG | Mua 1.900 2021 5 | oswro21
9 CHPG2104 HPG | Mua 1.500 2021 5 05/07/2021
10 CHPG2105 HPG | Mua 4.100 2021 4,5 27812021
11 CKDH2102 KDH | Mua 2.800 2021 4 | 13/802021
12 CMSN2103 MSN | Mua 3.000 2021 4 13/8/2021
13 CMWG2105 MWG | Mua |  2.950 2021 45 | 2782021 |
14 CSTB2104 STB Mua 4.000 2021 4,5 2782021
15 CTCB2104 TCE | Mua 2.000 2021 | 45 | 27/872021
16 CTCH2102 TCH | Mus 2.750 2021 4 13/8/2021
17 CVHM2105 VHM | Mua 1.500 2021 4 13/8/2021
18 CVPB2104 VPB Mua 2.500 2021 | 435 2782021
19 CVRE2104 VRE | Mua 3.000 2021 4 13/8/2021
20 CVNM2104 VNM | Mua 1480 2021 5 13/9/2021
21 CFPT2106 FPT | Mua 2650 2021 45 10/1/2022
22 CHPG2112 HPG Muf___ _I_SIIJIIII:}I 2021 4.0 2T 22021
23 CKDH2105 KDH | Mua 2.150 2021 40 | 271272021
24 CSTB2108 STB Mua | B30 2021 3.5 121272021
| 25 CTCB2107 TCRE Mua 1.850 2021 4.0 271272021
26 CVHM2108 VHM | Mua 1.800 2021 40 | 271272021 |
27 CVNM2110 VNM | Mua 1.400 2021 45 | 1012022
25 CYRE2108 VEE hua 1450 2021 4,0 27/12/2021]
L CACB2101 ACB | Mua 2.000 2021 40 | 2112022
30 |  CTPR2101 | TPB | Mua | 2.500 2021 4,0 61412022
3 CYIC2110 VIC Mua 2430 2021 4,0 a/df2022
32 CMWG2114 | MWG | Mua 2.600 2021 | 40 | edio
33 CVPB2111 VPR | Mua 2300 2021 4.5 21/4/2022
4 CACB2202 ACB | Mua 2.150 2022 4 9/6/2022
15 CFPT2202 FPT | Mua 1,700 2022 45 | 245602022
6 CHDB2202 HDB | Mua 2220 2022 4 0/6/2022
17 CHPG2204 HPG | Mua 1.900 2022 45 | 240602022
38 CKDH2202 KDH | Mua 2.080 2022 45 | 245612022
30 CSTB2203 STB | Mua 2,680 2022 4 0/6/2022
a0 CTCB2202 TCB | Mua 2.080 2022 4 9/6/2022 |
41 CVHM2203 VHM | Mua 1.450 2022 45 | 24/6/2022
42 CVNM2202 VNM | Mua 1,300 2022 45 | 240602022
43 CVRE2202 VRE | Mua 2.400 2022 4 0/6/2022

3.  Tinh hinh tai chinh:
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Chi titu Nim 2020 Mim 2021 % ting
(trifn VND) | (trién VNB) gidm

- Thanh todn cdc khoan ng dén han:

(cd thanh todn ding han va ddy du - 5

cdc Khodn ng hdng?

= Ciic khoan phéi ndp theo ludt dinh:

fed thiee hign theo fudt dink?) Ca Ca

- Tl:lrng du ngr vay: (ghi rd ny quel

han, téng i ne bdo ldnh (néu ed),

gud han ngdn han, trung han v dii 2.385.035 7.101.396 197,75%

B, nguyén nhdn :flﬁ.r: dén ner gud

han, kha ndng thu hoi)

= Tinh hinh cling ng hign nay: (tong

56 ng phéi thu, 16ng 56 ng phéi tra)

Céng ng phai thu 4,206,060 7.289.950 73,32%

Cidmg no phai trd 4,955,228 7.635.605 54,00%

(Neudn: BCTC MBS)
4, Chc chi tiéu thi chinh chi ytu:
Cic chi tién Nim 2020 Nam 2021 Ghi chi
1, Chi tiéu v& an toan tii chinh
- Gifi trl viin khit dung (Bon vi: trig¢u déng): 1.919.570 3.166.642
- Rl ro (R ro thi trudmg. mii ro thanh todn,
i ro hoat ding, i ro ting thém) (Do vi; 532.088 TIT.881
triéu dbng):
- T4 1§ vbn kha dyng: 160,76% 441%
2, Chi tiéu v& khi niing thanh toén
- HE 56 thanh todn nglin han
i 140,63%: 158.87%
TELENg ngiin han
- Hé =0 thanh todn nhanh;
Ner ngdn han

3. Chi tiéu vé cor ciu vin
- Hé s6 Ngy'Tong tii sn T70,63% 69,12%
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Ciic chi tién MNam 2020 Nam 2021 Ghi chi

- HE s Novvin chi s& hiva 240,50% 223,82%

—c

4, Chi tiéu vé kha néing sinh 1bi

- HE 86 Lod nhudin sau thud/Doanh tho thufin 24 .09% 26,46%
- Hé 56 Loi nhuén sau thud/Vin chi sé hitu 13,04% 17,20

- Hé s8 Loyi nhudin san thudMdng tAl sin 1,83% 5.31%
- Hé 86 Lod nhugn tir hoat d6ng kinh

doantyDoanh thy thudn e S 1a%

- Thu nhiip trén cd phiin (EPS) 1.730 2.193

(Nguin: Bédo edo 9 1§ an todn i chink va BCTC MBS)
VI. CAC THONG TIN VE CHUNG QUYEN CO BAO BAM
1. Thing tin chung vi chimg quyén

- Tén chitng quyén: Chimg quyén CHPGOIMBS22CE

- Tén {mi) chimg khodn cor six: HPG

- Th chire phat himh chimg khodn co sé: Cong ty C8 philn Tip dodn Hoa Phdt

- Loai chimg quyén: Mua

- Kifu thyre hidn: Chiu Au

- Phuromg thite thite hién chimg quyén: Thanh todin Lién

- Thén han: 6 thiing

- Ngay phat hanh: Ngay phit hinh chinh xdc 8 duge chng
b tai Bén Thiing bdo phat hanh tai nghy
phit hiinh chimg qu}'én

- Nghy giao dich cudi cling: Trrée ngay dao han 02 ngay giao dich

- Ngay ddo han: 6 théng ké tir ngay phit hanh

- T I -::hu;.rén dii: 4:1 (4 chimg quyen quy ddi quyén mua 1
o phidu co sir)

- Gi# thyre hign: 14.000 - 66,000 VNIVeh phiéu (Gid thye

hién chinh xdc s dugc céng b tgi Ban
Thing bdo phat hinh ta ngiy phat hanh

chimg qu:.-’én].

- Tai sin dam béo thanh todn; Tién k§ qui tai ngfn hang lia k§ va tai
shn phimg nela mi ro trén i khodn ty
doanh

- GiA ehao bin: 1.000 - 4,000 VND/chimg quyén (Gid
chio bdn chinh xdc 32 duge clng bi tai
Bén Théng bdo phat hinh).

- Téng b lwpng chao hin: 5.000.000 chimg quyén
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- Thng gid trj chao bin: 5,000.000.000 - 20.000.000.000 VND
- Phuong phép tinh gid chio bén: Theo edng thice Black Scholes

Ciéng thirc Black Scholes:
Gid 19 thuyét cha chimg quyén mua;

_ N(dy)§ — N(dy)¥e ™"

ke
Vi
n(3)+ ( + $)7
d, = o~
iy = di = ﬂ'ﬁ
Trong dd:

C: Gid ly thuyét cha chimg qu:.-%n. rla;

N(d,), M(d,): Xie suit phin phbi chudn tich liy;

X: Gid thye hign cia chimg quyén,

§: Gia chimg khodn co sd hidn tai;

T: Thosi gian con lai dén khi dio hgn (Tinh theo nim): 14 sb nghy ké tir ngdy tnh toan

dén nghy dio han chimg qu}':n,

r.:L& sufit phi rfi ro (trung binh 1§ sufit tién gii cd nhan ki han 1 ndm cia
Vietcombank, Vietinbank, BIDV);

o= D bién ding gid ki vong cua chimg khodn co sé (di kién trong khodng tir 30% -

200%) ,
k: Tyl uim:,réu ddi cha chimg quyén

2.  Thing tin vé chimg khofn co si

Tin Coug ty: Eli':tg ty Cb phin Tip dodn Haa

Linh vye hogt ding: ?ﬁ—tlié‘n xiy dung

Thiri diem niém yét Lin diu: 15/11/2007

Chi sii P/E hin tai: 11,25

ic:éﬂtl:lmg giao dich binh quin 12 thing gin 25.349.656 CPlnghy

Gif déng cira ditu chinh cao nhit 52 twin: 58,000 VND

Gid ddng cira ditu chinh thip nhit 52 tuin; 7.570 VNB

Dao djng binh quin gih cb phicu 12 thing gin

nhiit (%) 15,24%

Nguin: Fitnpre, HPG{ Cdp nhip ngay 25/01/2021)

Két qui hogt ddng kinh doanh: {don vi; trigu YNB)

Chi ticu Niim 2019 Niim 2020 % tang gidm |
Téng gid tri thi sin 101.776.030 131,511,434 20,22%
Vén chit s hit 47.786.636 59,219,786 23,93%
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Dioanh thu 63.658.193 00.118.503 41, 57%
Thu# va céc khoan

= 478,426 548,579
phii _'EEF 14,66%,
Lot dinaga s 9,006,662 15.356.967 68,82%
thué '
L nhudn sau thué T.578.248 13.506.164 TB221%

Cée chi 6 ti chinh cia td chire phat hinh chimg khoan co sir

(Neudn: BCTC HPG)

Cic chi tién Nam 2019 Nim 2020 Ghi chii
1. Chi tiéu v& kha ning thanh todn

- H& 56 thanh todn ngén han 1,13 1,09
- 12 55 thanh todn nhanh 0,41 0,59
2. Chi tifu vé co cau vin

- Hi 56 NorT'éng tai sin 0,53 0,55

- Hg sb Ng/VCSH 1,13 1,22
3. Chi tiéu v& khd nang sinh i

- Hé 56 Loi nhudn sau thud/Doanh thu 11,90% 14,991,
thudin

- H2 58 Loi nhugin sau thué/VCSH 15,86% 22.81%
- H& 56 Loi nhudin sau thud/Tang tai 7,450 10,27%
RN

- H§ 50 Loi nhugn tir hoat diing kinh 14,195 16,97%
doanh/Doanh thu thudn

- Thu nhip trén cb phin (EPS) 2.726 1.846

LH
* Trong 24h lam vige:

(Ngudn: BCTC HPG)
(*) MBS cam két khéng phii ld nguedi o6 lién quan vi 16 chire phdt hinh ching khodn co si

3. MBS ding ky chao ban vi phiin phii chimg quyén:

Cée moe thid gian MBS dy kién quy djnh cho dgt phat hénh:

- Giai dogn chudn bj v& hoan thinh nép hd so ding kv chio bin cho UBCK: MBS thyre
hign nip hi so theo ké hoach ciia UBCKNN
- Sau khi UBCK cip Gifly chimg nhin (GCN) chio bén, céc théng tin chi tiét vé dot
chio bén s& dwge quy dinh tai Théng bio phit hinh chimg quyin duge cdng bé trén
website clia MBS, Tinh tir thid diém nhin e GCMN, MBS thye hién céc ndi dung

v Thige hign CBTT khi nhén duge Gidy chimg nhin chéo bén.

*  Trong 03 ngay lam vifc:

v Thyre hign cing bé Ban cio bach di duge n::hﬁp thudn & Ban théng bio
phit hinh trén trang théng tin dién 6 cia SGDCK va cia MEBES.

v Thyre hign k¥ qui dim bio thanh todn cho NHLK (BIDV) ey thé:

o S& tidn ki quf (Holle chimg chi ti#n giri): Thire hidn ki quif tal NHLK
trong suit thivi gian co hidu lyc clia chimg quyén va dam bdo duy 11 i
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4.
4.1,

4.2,

thiu 50% gid tei chimg quyén di phit hanh, cam két khong ding dé cim
o, thé chiip, 1am t4i san dim béo cho cdc nghia vy khéc...
%  Thye hign ki Hop ddng béo dam thanh todn tsi NHLK vh gif cho
UBCK 01 bin gbe trong vong 24h k& tir khi kv két Hop ddng dim bio véi
NHLE,
Sau khi di hoén &t vige k¥ qu tgi NHLK vi dim bio viée cong bd diy i Bin cho
bach di duge UBCKNN chip thuin dé NDT duge khai thic ddy d théng tin, th chire
phit hinh s& thye hidn théng béo chio bin chimg quyén trén website. Chc thil tuc ve
céng bd thong tin, thye hién ndp ki qui MBS cam két tudn thi ding theo thing
107/2016/TT-BTC.

NDT diing ki mua chimg quyén & MBS ding k{ luu kj va ding ky Niém yét:

NBT ddng k¥ mua chimg qu}rén
Chinh sdch diing k§ mua chimg quyén IPO
o T¥1&ndp tién ding ky mua chimg quyén: 100% gid trf ding ki mua
o  Khbi legmg déing ky mua t6i thidu: 100 CW/lin ding k
s Khbi legng ditng k¥ mua t8i da: Quy dinh cy thé trong Thang béo chio bin Chimg
quyen
»  Bude khii lugng: 100 CW
Hinh thire phin phéi: Phin phdi theo hinh thire FIFO, cée KH c6 nhu ciu mua thye
hign ding k§, h{ thing MBS s@ kidm tra han mic sb lwgmng CW phat hanh con g, va
dimg tiep nhin ding k¥ mua khi sd lugng phit hinh hét.
Hinh thire KH c6 thé ding ky mua; Mua online trén hé thcfmg Stock 24, 324 hofic tai
toén b mang ludi CNPGD cia MBS.

H& so KH elin o6 dé thue hign ding k¥ mua ddi w&i hinh thire dang kf mua tai quily

(KH déng ki mua trén hé lh:"fl:ng tryre tuyén sé ky theo hinh thive Hop dong dién tir):

. «Gié}l cung uép thimg tin dat mua Chimg qu';.-'én (theo miu MBS cung cép toi
quﬂ:ﬂ’trﬁm wehsite),

s Hgp ding mua ban chimg quyén ed bio dam (theo miu MBS cung cﬁp tai
quﬁyftrén wehsite),

« CMTNINCCCLVCMON/CMSO con higu lyc theo quy dinh cia phip lugt

o Cung chp sb TK ding k¥ luu k¥ va cic thong tin khic d2 MBS 1am thi tye diing ké
Iru ky VSD ¢& giao dich chimg quyén sau khi dugc niém yét trén thi truomg.

Sau khi khach hﬁ_ng diang ky mua thinh c¢dag, MBS s thue hién thing bédo Lot qui aby

lugmg chimg quyén NPT mua thinh cdng qua SMS/Email/dién thogi o ghi fm...

Téi khoan quin Iy tien mua chimg qu:,.'én ciia NDT, NDT o6 the nip tign trye tié[} VAD

thi khoan dwdi déw

+ 858 Thi khoan: 122.10.00.178750.8
» Tén chi TK: Céng ty of phiin chimg khobin MB.

o M& tad NH: Mgin hdng Thuong mu e phf‘m Briu tu v Phét trién Viet Nam- Chi
nhénh Ha Thanh.

o Mo dung: (VI dy) Mpuyén Vin A, CMTND 012020853, nijp tidn mua 5,000CW,
ME XXXX, Dot XX

MBS thye hign dang ki lwu ki va ding ki niém yét
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5.
.

i,

Trong véng 03 ngay lam viée sau khi hodn thanh phiin phii, MBS thyue hign bdo cio
UBCKNN vé két qua dot phin phdi,

Bﬁng thiri, MBS cam két lip cdc hd so dé diang kv luu ky chime quj.rén tai Trung tim
heu ki chimg khodn v hé so dﬁng ky niém yét cling quyén tai SGD chimg khofin
theo ding thid gian quy dink @& NET o6 thé kip thid giao dich trén sin niém yét,

Thure hign chimg quyén

Triedmg hop thanh todn bing tién khi ddo han ching quyén:

Téi thigu 15 ngay lim vide trudre ngiy dio han cha chimg quyén, MBS giri h s dén
SGDCK d& hiy mém vét todn b chimg quyén va thyuc hién thanh todn cho nguwdi s
hiru chimg quyén.
Chim nhat 07 ngay lam vige trude ngay ding ki cudi ciing, MBS giri hd so thing béo
thyre hién chimg quyén diy di, hop 16 dén VSD.
Trong véng 01 ngiy lim viée ké tir nghy VSD nhin duge ho so hop 18 tir MBS, VSD
giri Thitng bio vé viée chot danh sich dé thye hign chimg quyén cho cic thinh vién,
MBS cd trdich nhigm thire hién d6i chifu danh sich vii VSD vé sd lidu lién quan dén
phén bé ce quyln vit loi ich ela nha diu t,
MBS dim bao chim nhét 02 ngay lm viée trece ngay thanh todn, MBS chuyén db sb
tién cin thanh todn vio tii khodn do V3D chi dinh dé kip théi thanh todn cho nha diu
twr vdo ngiy thanh todn,
S tién thanh todn cho mit don vi chimg quyén mua I3 sé tién thanh toan khi gid thanh
tofn Iém hom gia thue hign, duge tnh theo cong thic [(Gid thanh todn — Gia thyc
hignyT¥ 1& chuyén d8i]. S5 tién thanh todn rdng 14 6 tidn thanh todn gidm trir eic chi
phi thye hién quyén (thué thu nhip vi cde chi phi khic nédu cb).
Truimg hop nhi déu tw khiing diit 1énh thie hign chimg quyén, chl.'m,g. quyﬁn cd L8 (in-
the-money) dwge ty ddng thire hién theo phuong thire thanh todn biing tién vio ngay
ddo han.
Cide bidn phdp xik I trong triedmg hop 10 chire phat hanh milt lché nding thank todn,
Céhe nghia vy wid nhi diiu t nfim gilt chimg quyé:n s€ chroge thanh todn qua cdc kénh
nhur sau:

o Ding sb tidn k§ quif cia cong ty phit hinh tai Ngin hang leu k.

o Ding tai sdn (chimg khodn co sé/tidn) phong ngira rif ro d§ duge phong 10a Lai

Trung tdm luwu ky chimg khodn Vigt Nam (V3D).

Trtmg hop khing dii thi san d€ thanh toén thyo hign chimg quyen, vide gidi quyét
quyén lgi cho ngui & hitu chimg quyén thire hidn theo quy djnh phép ludt lién quan
fp dyng d6i véi chit ng cé bao ddm mit phin.
Trong trimg hop 16 chire phat hinh pha san, mit hoiin todn khé ning thanh todn, nghia
v véri nha dAu tr nfim gift chimg quyén & duge thanh todn qua quy trinh thanh 1§ thi
sin theo quy dinh cia phap ludt (Khoan 3 — Didu 15 — Théng tw 107/2016/TT-BTC).

Quyin ciia nguivi sé hiru chimg quyén

Quyén clia ngudi sé hitu chitng quyén bao gim:
Quyén dwge thanh todn bing tidn hojic chuyén giso chimg khodn cor sé theo didu kidn
vit phurong thire do MBS quy dinh trong Bén cio bach cia timg dot phit hinh v theo
quy dinh ciia phap luft co lién quan;
Quyén drpe thanh todn biing tién khi chimg quyén bj hity niém yét theo quy dinh cia
phip tudt. Trong trwémg hgp chimg quyén b hily niém yét do t3 chire phat hinh dinh
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T.

chi, tgm ngimg hogt ddng: hop nhit, sip nhip, gidgi the, phi sén hofe bi thu hbi Gidy

phép thanh 1ap va hoat djng; khi bj phit hién hd so déng k¥ chio bin chimg quyén co

nhitng théng tin sai léch, bo s6t ndi dung quan trong b the nh hudmg t4i quyét dink
dfiu fir v giy thiét hai cho nhi dlu ur, do chimg khoén co s& bj hiy nigm yét; hofic

khéng thé xdc dinh dwgc chi s6 chimg khodn vl efic nguyén nhin bit kha khing d&

duge quy dinh 16 tai bd nguyén the vé xéc dinh chi sd; hodic do 8¢ Giao djch Chimg

khodn xé¢ thiy cdn thift 48 bdo v& quyén loi cla nhi ddu fu, gid thank tofn chimg
quyln cho ngwii s& hitu chimg quyén sé 13 gié duge dinh gid theo cong thire Black

Scholes. Trong cing thire dinh gid chimg quytn, céc tham sb dwgc xdc dinh nhw saw:

e Gid chimg khodn oo sé (8) s duge tinh 14 binh quitn gid dong cira diéu chinh cha
chimg khodn co s¢ trong ndm (05) ngdy piao djch lién trude ngiy hity niém yitt
chimg quyén, khing bao ghm ngay hity niém vét chimg quyén.

o Lii suft phi i ro duge tinh 12 trung binh 14 sudt Hén i ot nhiin ky han 1 nim
cila Vietcombank, Vietinbank, BIDV tai thiri diém hiy niém vét chimg quyen.

»  D§ bién ding gid cla chimg khodn co sé (o) duge tinh 14 40 bién ddng gid trong
qu;l’lékhtr 1 nfim glin nhit cia ehimg khodn co & tinh tir ngdy hity niém yét chimg
quyEn.

o Thiri gian con lai tdi ngay d4o hon 1a thivi gian con lgi ké tir ngly hily niém yét
chimg quyén dén ngiy déo han chimg quyén.

Quﬁ:n duroe :::]myén nhirgng, ting cho, thira ké, cim cd, vay mugn trong clc quan hg

din sy theo quy dinh cha phip Judt hidgn hinh;

Quyen duge wu tién thanh todn trong trwdmg hop MBS bj gidi thé hofic phd sn theo

quy dinh cia phép lujt. Trong trstmg hop khong dit thi san dé thanh todn thyre hign

chimg quyén, viée gidi quyét quyén lgi cho nguin siv hitu chimg quyén thye hign theo
quy dinh phip ludt lién quan dp dung déi véi chit ng e6 dém bao mit phin;

Ciic quyén khic theo quy dinh cda phap luft.

Pitu chinh chitng quyén
MBS s difu chinh chimg quyén trong cée trutmg hop sau: Gid chimg khodn co 8 bj
didu chinh do t3 chirc phat hinh chitng khodn co s& chia ¢b tic bling tién mit, phat
hénh cb phitu dé tra cb tie, phit hanh b phidu ¢ tang vin ¢b phin tir ngudn vén chi
sér hitu, phét hinh o phi¢u méi.
Chich thire difu chinh gif thye hifn v tf 1¢ chuyén dbi ching quyén khi chimg khodn
ecr 8 e0 511 kign doanh nghigp nhu sau:
o Thid digm thire hign didu chinh: Ngdy giao dich khéng ludmg quyen cla thi sin
Cor 0,
o Ty 1¢ chuyén dbi méi duge lam trdn téi 4 chit s6 thip phiin, gid thire hign mdi
dugye 1am tron dén hing chue.
e Gid thire hign mdi vA TV 1& chuyén dbi méi theo cic sy kién doanh nghiép nhur
SEU:
+ Doanh nghiép tra o tire bing tién;
+ Doarh nghigp trd cb tire biing cb phidu, thuémg cd phiéu;
+Quyén mug ¢ phiéu phat hanh thém (trong trudng hop gia phit hanh thé-l:r hom
thj gi4 chimg khodn co s0);
«  Gia thye hign mad = Gid thore hién ¢l x (Gid tham chitu difu chinh cla tai sdn co
a0 Gid ddng cira cla thi sdn oo sir lién tridre neay giao dich khéng hudmg quyén].
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o Ty 1€ chuyén d&i mai = Ty 1§ chu}'én ddi el = (g tham chiéu didu chinh ciia tai
ﬂt;ﬁ sdn/Gid déng cita cia tai sén co s lién trade nghy giao dich khéng huémg
quytn).

- Vige diéu chinh khic s& clin ¢ir theo quyét dinh dié¢u chinh ciia 56 Giao dich Chimg
khodn, t5 chite phat hinh s2 thyre hign didu chinh.

8.  Cic khodn thué, I§ phi, gid djch vy tir viée giao djch hodic thye hign chimg quyén.

8.1. Cie khodn phi, 12 phi giao dich: Chimg quyén ¢ bdo dam dugre niém yét va giao dich
nhur chimg khodn cor sé. Nha déu tir khi giao dich chimg quyén ¢6 bao dam phéi trd cle
khodn phi giao dich theo hidu phi giao dich cia MBS quy dinh timg thén k.

8.2. Thué TNCN phii chju khi giao djch chimg quyén:Theo thing bio sf 1468/BTC-CST

a.  Trudng hop trede ngay ddo han, nha dédu e chuyén nhuong ehimg guyén
Do chimg quyén cd bio dim duge giao dich tweng t nhu chimg khodn oo 6 nén khi

chuyén nhuong chimg quyén cé bio dam thi thu nhiip i chuyén nhugng chimg quyén s2 dp

dyng thué véi chuyén nlurgmg chimg khodn, duge xie dinh bang gia trj chuyén nhugng chimg
quyén ob bio dim timg 14n ohin vi thué suit 0,1%. Trong dé:

Gif ir chuyén nhwong chimg quyén oé bao dam timg l3n 14 gid khop 1énh chimg quyén
trén Sdr giao dich chimg khoan nhén 50 luwgmg ehimg quyén.

Vi dy: Nha déu tr mua 100 chitng quyén mua o6 thi sin oo sé 1a ob phiéu cin Cong ty
ch phin ABC (ABC) v&i gid 1.600 ViNE/chimg quy&n, ty e ::Jm}rén dbi 14 2:1, gid thire hién
la 28.900 VND.

- Méu nha dén tir bén chimg quyén mua tei mire gid 2.000 VNB/chimg quyén thi s6 thud
phii ndp 14 2.000 x 100 x 0,1% = 200 VNE.

b Trudng hgp trude ngdy dio han, chimg quyén b iy niém et
Thu nhip tir chuyén nhwgng chimg quyvén duge xde djnh bing gid trj n::hu:,rén nhwgng

chimg gquyfn c6 bio dim timg 1in nhin véi thud sudt 0,1%

Theo quy dinh tai diém a, b, ¢ khoan 1 Biéu 9 Théng tw s6 107/2016/TT-BTC ngiy
29/06/2016 cha B Tai chinh huimg din chio bin va giso dich chimg quyé.n ob bdo dim thi
gif chuyén nhirgng chimg quyén cd bao dim [a:

- Gid nua lgi theo mirc gid thi trebmg ciia t chire phat hanh thing qua hoat djng tgo lip
thi trirtmg nhin vii 56 chimg quyén (Ineve ngdy hily niém yét co hidu lwe); hodc

- Gid thanh todn chimg quyén do 16 chire phit hanh cing bi nhin s6 lwgng chimg quyén
(sau ngiy hity niém yét cd higu lyc).

Gia thanh todn cha chimg qu:.-ﬂén theo quy dinh tai khoan 3 Difu 9 Théng tu ad
1072016/ TT-BTC

Vi dy: Vi gia thidt twomg tyr tai vi dy néu trén:

- Néu chimg quyén bi hity niém yét vi tb chirc phét hanh cng bb gid thanh todn chimg
quyén 14 2.000 VND/chimg quyén th & thud phii adp 14 2.000 x 100 x 0,1% = 200 VND,

e Tai thei didm nha ddu tue thiee hign -:,'r:.ryén
Do hién hanh mdi quy dinh dwge thre hidn quyén chuyén giao hﬁng tién nén thin diém

phit sinh thu nhip 14 thii diém nhd du w thre hign quyén. Tai thoi didm thye hign quyén
chuyén giso bing tidn, thu nhip cla nhd diu w dp dung mie thud sudt 0,1% teén gid te
chuyén nhwong chimg quyén o bio dam timg lin. Trong 46, gia tri chuyén nhwong chimg
qll}réu c6 bao dam timg I4n bing gia thanh todn cia chimg khodn co s& nhéin (s6 lugng chimg
qu}r&u chia ty 16 chuyén dbi)
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Gid thanh tofn elia chimg khodn co s& do S giao dich chimg khodn cing b theo quy
dinh tgi Dicu 14 Thang tw sb 107/2016/TT-BTC

Vi dy: Vi gia thiét tuomg t tai vi dy néu trén, gid thanh todn cia thi sdn co sd (ABC)
do 8& gino dich chimg khodn cong bé ti thi didm thye hign quydn 14 32,500 dong/ed phiu,

56 thué nha ddu tr phii ndp khi thye hign quyén la:

32.500 x (100 : 2) x 0,1% = 1.625 VND
9,  Hoat ding tao lip thi trvdmg

Whiim dam bdo thanh khoan cho che chimg quydn dang L hinh, MBS o6 nghia vu tao
lip thi truimg cho chc chimg quyén do MBS phit hanh, cy thé
a.  Nghia v pét gid tgo lgp thi tredng

MBS tham gia ddt 18nh tao lip thi trutmg trong vong (05) phit ké tir khi oo mét trong

chc sy vife sau diy xiy ra

= Chi of |énh bén mus hode bén bin chimg quyén;

- Khéng oo [énh bén mua vi bén ban chimg quyén;

- T4 18 chénh l§ch gid trén thj trudmg viegt qua 5%. T 1§ chéch léch gia la ty 1§ philn

trém cde (gid chie bin thip nhdt - gi4 chdo mua cao nhit)/gid chio mua cao nhit.

Khi tham gia d&t 1énh, MBS carmn két tuin thi:

- Khbi luomg m@i 1énh thi thidu & 100 chimg quyén;

= Loai lénh sir dyng la lénh gidi han;

= (id &t lenh dam béo khing vuot t9 1€ chénh léch g4 5%,

- Trirérng herp khing ¢6 1énh mua vi 1&nh bin ching quyén, MBS 58 tién hinh vét gid
hai chi#u (dat cd 18nh chao mua va l¢nh chao ban),

- ‘Thiri gian tin tai cia 1énh trén hé théng giso dich thi thidu 1 mGt (01) phit.
b, Min trir nghtn vu vét gid tgo Idp thi trudng
Trong cfc trudmg hop sau, MBS khéng phéi thyc hién hoat ding tao 1p thj trudmg:
- Pot khop lénh dinh ky xde dinh gid mé cla, ném (05) phit diu san khi ket thic dgt
khdrp 1énh dinh ki xéc dinh gid mér eira v dot khap lgnh dinh ki xde dinh gid dong cis;
- Thi shn co sé cia chiing quyén bj tem ngimg giso dich;
- Khi gi 1y thuyét cis chimg quyén duge tinh thee cing thic néu tai bin cho bach
cfia MBS nihd hon hodic bing 10 dbng;
- 58 luong chimg quyén teén thi khodn tao 1§p thi trwdmg khdng dép (mg s0 lugng tihi
thidu 100 ching quyén, MBS duge midn dit [3nh bén;

- Khi chua ¢b chimg quyén nadc duge e hanh (truémg hgp MBS chua bin duge
chimg quién nio cho nha diu tw), MBS duge midn 43t linh mus;

- Truwdmg hop thire hién hiy niém yét chimg quyén, MBS dwge midn dit 1§nh ban;

- Gi4 chimg quyén tang kich trdn (du mua trin), MBS duge mién dit 1§nh ban hode
Gik chimg quyén gidm kich san (du bin sin), MBS dugre mién diit iénh mua;

- Gik chimg khodn cal s tang kich trin (du mua trin), MBS duge mién dit Iénh bén
doi wii chimg quyén mua;

- Gia chimg khoin co sé giam kich san (du ban sén), MBS dwoc mién dat 1énh mua
@di voi chimg quyén mua;

_ Chimg quyén dang & trang thii o6 13 vir 30% o 1én (tre chimg quyén mua dang o6 gid
chimg khofn cor st cao hon 30% so v gid thye hién), MBS duge midn dit 1gnh bén;
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- Trong muid bin (14) ngdy trude khi chimg qu;.fén dio han:

- Khi xay ra céc sir kién bit kha kh ang nhur thién tai, hda hopn, chién tranh...;

- Chc truémg hop khic dwge Sé Giao djch Chimg khodn dp dyng sau khi cd § kidn
chép thujn ciia Uy ban Chimg khodn Nha nuée,

VIL. QUAN TR] RUI RO CHUNG QUYEN CO BAD BAM
1. Quy trinh quin tr] ril ro

- Vige phit hanh chimg quyén ¢ bao ddm tai MBS tudn thi theo Nghj quyét Dai hii
ding cd ding,

- Hiji ddng quin trj dinh hudng chinh sich vi chién hroe quan tri rii ro; phé duyét han
mike, phuong én phét hanh chimg quyén ed bio dim, cie gidi han phong npia i ro
v gidm st vige trién khai qudn trj rid ro trén todn hé thing.

- Ban diéu hanh xy dyng hé théng quy trinh tic nghigp, quy trinh qudn trj rii ro hogt
déng phit hinh chimg quyén cb bdo dim. Phin cing trdch nhidm v gidm st thue
hién ddm bdo tudn thi quy dinh v& hoat ddng phit hinh, hogt déng phong ngira nii ro
va hoat ding tao 1ip thi tnsimg v chimg quydn,

- MBS thye hi¢n phét hanh chimg quyén trong gici han viin kha dyng, thyre hién k§ quy
dim bao thanh tofin tgi ngin hing luu ki thi thidn 50% gid trj dy kidn chio bén vi
thyre hién hogt déng phong ngita i ro bing chimg khodn cor sér hodic chimg quyén oo
clng chimg khodn oo s theo ding quy dinh.

- Quy trinh quan trj ri ro chimg quyin cé bao dim bao gbm cée bure:

# Budc 1: Lya chon v thim dinh chimg khodn co s&, thim dinh phuromg dn phit
hinh chimg quyén;
&  Bude 2: Xay dyng phuong an phong ngiva rii ro vii chimg qu:,té-n;
s Bude 3: Gidm sat va thye hifn phuong an phéng ngira rii ro ddm bdo khi ndng
thanh toan tai ngay dao han chimg qu}@n.
2. Phwong in phong ngira ril ro dy kién (Myc dich phing ngira viti ro,Phwong dn
phing ngira rii ro ting quat)
2.1. Myc dich phong ngira rii ro:

- D¢ dam bao kha ning thanh toin cho ngwin sé hitu chimge qu'_.réﬁ, han ché mdt cach

hiu qua nhifng ton that do i ro gy ra,
2.2, Ti chire thyre hign phéng ngiva rii ro:
Ban diéu hinh:

- Chi dao xéy dyng hé théng quy trinh tic nghiép, quy trinh quan trj rii ro hoat ding
phit hanh chimg quyén cd bao ddm, Phin céng trich nhiém va pifm sét thye hién dam
bao twin thi guy dinh v hogt ding phat hanh, hoat ding phing ngira mi ro v hoet
déng tao ldp th] trwimg voi chimg qu)rén.

Phimg kifm sodt nii bi:

= Thyre hién kidm tra vA pifim s4t hoat ddng phit hdnh chimg quydn, hoat ddng phong
ngira riil ro, hoat ddng tao 1ap thi tredmg vit thanh todn theo ding quy trinh téc nghigp,
quy trlnh quin lef i ro cda Cong Ly,

Phong quin fri rod ro:

= Li dhu mbi tiép nhin, nhdn dién, do letmg, dinh gié cde i ro iém An o6 thé xdy ra

trong vige phat hinh chimg quyén cd bio dém;
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Tham mira cho Ban Téng giém dd¢/HPOT cde bign phip ngin chin, phéng ngira v
xir 1§ i ro thanh todn, gidm thidu t6i da thiét hai cho MBS vi ddm bdo thanh todn cho

nh diu tu.
Nhiin sy tai b phin trwc tiép gidm sit hogt ding phing ngira rai re che chimg
quyén:
it D Laqjcmﬂutundmh S0 ndm kinh
Hoxatndll B Eekia g Chimgkhodan | nghtgm
F Chimg chi phén tich tai
L& Thj Hal Yén Chuyén vién P. QTRR chinh bic 2 (CFA level 2) 5 nim

2.3, Nguyén tiic thyre hign tong quit
- Hogt dimg phong ngira rhi ro dwge thire hién trén & khodn (i doanh s MBS,
- Chimg khodn phimg ngira rii ro:

Chimg khodn oo siv ciia chimg quyén; MBS 4p dung phuong phip phong ngia
rii ro trung hoa delta: ciing véi viée phit hinh chimg qu}rén, MBS s& dong thid
thire hién cie gise dich mua béan chimg khodn co sé d¢ gitr cho vi thé cia MBS
13 trung héw delta khi gid chimg khodn co sé thay dii,

Chimg quyén clia cée t0 chire khic co cing chimg khodn co siv.

- ¥j thé phéng ngira rii ro

P=Deltax OL/k

Trong do:

P: 56 lugmg chimg khodn co sé dir kién nfim gitr 48 phong ngia riii ro cho chimg
quytn

Ol: 86 lwgmg chimg quyén dang luru hanh cia dgt phét hanh,

k: Ty 18 chuyén dbi ciia chimg quyén,

Delta: Hé s6 ph{mg ngira rii ro delta, 14 gia trj thay doi cha gia chimg gquyén {mg
wiri miit thay doi trong gid chimg khodn cor sd, duge tinh dya trén cong thie
Black Scholes.

Gid trj hé 5o delta dwye tinh todn thee mé hinh Black Scholes nhr sau;

Piéi véi chimg quyén mua: Delta= Ndl)

Trong da:

Delta 14 gid trj delta ciia chitmg quyén mua.

Nyd!) 14 xdc suft phin phéli chudin tich liy, vixi d1 dwpe xéic dinh theo cing thirc
Black Scholestai myc V1.1 ciia ban cao bach nay.

- MBS thye hign phing ngira rii ro thye t€ bing cic thi sin san diy: chimg khodn
e sdf thuee ed ding cho mye dich phang ngira rii ro vivhodie chimg quyén of clng
chimg khodin co sér do 0 chirc khic phit hinh vi'hodic s6 tién di ndp trén 1 khodn
tw doanh cia MBS dim béo tudn thi quy dinh ciia phép ludt. Cdch thie quy ddi/xée
djnh v thé phong ngira ri ro thire té cia MB:

PT = 8L CKCS thyee ed (pI) + SE CECS guy 801 tie ehibng qupén o cing CKCS cia i chire khde

phdt hinh (p2} + SL CECS quy ddi e tidn ngp trén 167 khodn Qe doanh (p5)

Trong dio:

pl: sé Iugmg CE.CS thyre oo trén tai khodn tr doanh cia MBS,

33

AR

i



» p2: 56 legng chimg quyén ob ciing chimg khodn co siv cia th chire khic phit
hﬁnill ch trén thi khodn tir doanh cia MBS chia cho ty 18 ::hu:.-'én ddi cha chimg
quyén do th ehive khic phat hinh,

o pd Gid try tién nip vae thi khoan ty doanh ela MBS cho muc dich phimg ngira
rili to chia cho gid déng cira chimg khoan co sdv tai ngdy tinh todn.

- MBS cam két tufin thi quy dinh cia phip luft vé vife duy tr chénh Igch vj thé
phing ngira rii ro I¥ thuyét vi vi thé phong ngia rii ro thye té,
VL CAC POI TAC LIEN QUAN DEN DQT CHAOQ BAN
MNgfin hang hru ky:
- Ngiin hing Thuong mai ¢i phin Ddun tw va phit trién Vigt Nam - BIDV (%)
- Dia chi: Thip BIDV, si 74 Thy Nhujm, phwimg Trin Humg Pao, quin Hoin
Ki¢m, thanh phi Ha N§i, Vigt Nam
(%} MBS cam két khing phdi nguci co lién quan v Negdn hing hai
IX. XUNG BOT LgI icH

Ching to1 va cac cong ty con, chi nhanh cia ching té tham gia vio mdt loat ciic hoat
ding ngin hing, diu te, mai gidi, quan 1y qui, bio hidm i ro, diu tu, cic hoat déng khic va
e thé ob cdc thang tin quan trong vé Cong ty, chimg khodn co s hodic phat hinh, cip nhit
cc bio cdo nghién cin vé Cong ty, chimg khodn co sér, Cic hoat déng, théng tin, cic bio cdo
nghién ciru nhur viy cb thé lién quan hofc dnh huomg dén Cing ty, chimg khodn co s& va cb
thé giy ra nhimg hiu qui bt lgi cho nha diu tu hodic tao ra méu thuin quyén loi lién quan
dén vige phat hanh chimg qu}rén- Chimg tii khéing co nghia vy efing b& nhimg thiing tin nhu
viiy vit ¢6 thé phit hanh béo cdo nghién ciu, tham gia vio bit k¥ hogt ddng ndo nhur vily mb
khéng lién quan dén vige phét hinh chimg quyén.

X. CAMKET

Chiing t61 cam két chju trich nhiém hodn todn vé tinh chinh xdc, trung thire cha ndi
dung thing tin va cdc tai lifu dinh kém trong bin cho bach ndy.
XI, PHULUC

(Gidy phép thanh Idp ve hoat ding cila td chite phdt hinh)

(P 18 ciier t6 chite phdt hanh)

(Bdo cdo tdi chinh kém todn ndm gdn nhdt cia 16 chire phdt hinh)

(Cdie tai lidu lidn quan khdc)

Ha Nji, Ngay /| thing > nim 2022
PAL DIEN TO EHU’C PHAT HA.HH
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XAC NHAN CUA NGAN HANG LUU KY

Chiing t8i xac nhin thire hifn viée lwu ko, gidm sit thi sin do t chire phat hinh chimg quydn
k¢ qui d& bao dém thanh toén cho edc chimg quyén d phit hinh theo ding cac nghia vu

trfich nhigm cta Ngin hing kgr\mbé/]ygn trong Théng tur 107 vé Hwéng din chio bin vi
giso dich chimg quyén cé bio dim. Pv‘v‘j
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