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THONG BAO PHAT HANH CHU’NG QUYEN CO BAO PAM

(Gidy ching nhén chao bén chiing quyén sé 159/GCN-UBCK do Chi tich Uy ban
Ching khoan Nha nuéc cép ngay 04/08/2020)

Tén t6 chirc phat hanh: Céng ty C6 phan chirng khoan MB

Dia chi tru s& chinh: Tang M-3-7 Sé 3 Liéu Giai, Ba Dinh, Ha Nbi

S6 dién thoai: 024. 3726 2600

S6 Fax: 024. 3726 2755

Théng tin vé chirng quyén phat hanh:

Tén chirng quyén: Chirng quyén CPNJ02MBS20CE

Tén (ma) chirng khoan co s&: PNJ

Tb chirc phat hanh chirng khoan co sé: Cong ty CP Vang bac Pa quy Phu Nhuan
Loai chirng quyén (mua/ban): Mua

Kiéu thwe hién (chau Au/My): Chau Au

Phwong thirc thiee hién chiing quyén (tién/chuyén giao chirng khoan co' s&): Bang
tién mat

Ngay phat hanh: 7/8/2020

Theéi han: 3,5 thang

Ngay dao han: 20/11/2020

Ty lé chuyén dbi: 5:1

Gia thwe hién: 53.000 ddng

Gia tri tai san bdo dam thanh toan: 2.400.000.000 déng

Sé lwong dang ky phat hanh: 2.500.000 chirng quyén

Gia phat hanh: 1.670 déng/ching quyén

Sé Iwong chirng quyén da phat hanh (trwdng hop théng bao phat hanh bd sung):
Khong cé

Sé Iwgng dang ky mua/lan: Téi thiéu: 10 chirng quyén, Téi da: 300.000 chirng



10.
11.

12,

13.

quyén (Cac khach hang cé nhu cdu mua thic hién dng ky, hé théng MBS sé kiém
tra han mirc s6 lwgng CW phét hanh con lai, va dirng tiép nhan dang ky mua khi sé
lwgng phat hanh hét).

Thoi gian nhan dang ky mua: Tir 9h dén 14h30 ngay 07/08/2020

Bia diém nhan dang ky mua cé phiéu va céng bé Ban céo bach:

Nha dau tw co thé thyc hién mua qua céac hinh thirc sau:

+ Qua kénh Online: Nha dau tw truy cap http:/stock24.mbs.com.vn hoac dang

ky mua qua trng dung MB Bank va MStock24.
+ Qua mang lwéi S& Giao dich/Chi nhanh clia MBS: Chi tiét lién hé, dia diém
Nha dau tw vui Idng xem tai thong tin trén website clia MBS.
Ban céo bach da dwgc UBCKNN chép thuan: Nha dau tw tham khao tai website
ctia MBS https://mbs.com.vn

Ngéan hang mé tai khodn phong tod nhén tién mua chirng quyén:

Tén NH: Ngén hang TMCP Dau tw va Phét trién Viét Nam (BIDV)

Dia chi tru s&: Thap BIDV, sé 35 Hang Véi, phwéng Ly Thai T8, quan Hoan Kiém,
thanh phé Ha Néi, Viét Nam.

Chi nhanh NH: BIDV - Ha Thanh

Dia chi: S6 74 phb The' Nhuém, Phiréng Trin Hung Pao, Quan Hoan Kiém, Ha Noi
S6 DT: 024.39362086  Fax: 024.39362095

Cam két thwe hién nghia vu ciia td chirc phat hanh déi véi nha dau tu:

MBS cam két thwc hién cac nghta vu theo dung cac ndi dung da cam két trén Ban
Céo bach dwoc UBCKNN chap thuan da dwoc MBS cong bb cong khai trén trang
website ctia MBS.

Ha Néi, ngay 06 thang 8 nam 2020
CONG.TY CP CHU’'NG KHOAN MB

Gorcn Fbai Fbo



BAN CAO BACH
CHAOQ BAN CHUNG QUYEN CO BAO BAM

- Tén chimg quyén: CPNJOZMBS20CE

- Tén (ma) chimg khoén co st PNJ

-T6 chirc phat hianh chimg khoan co sé; Céng ty CP Vang bac Ba quy Phi Nhuin

- Loai chimg quyén: Mua

- Kigu thye hién: Chéu Au

- Phueng thire thire hién chimg quyén: Thanh toan tién

- Thién han: 3,5 thang

- Ngay phat hanh: Trong vong (3 ngay lam vige ké tir niy
duge cép Giay chimg nhjn chao ban
chimg quyén

- Ny giao dich cudi eing: Trude ngay dio han 02 nghy giao dich

- Ngdy déo han: 3.5 théng ké tir ngdy phat hanh

- Ty 18 chuyén doi: 5:1 (05 chimg quyén quy ddi quyén mua
01 co phiéu co sé)

- Gia thye hign; 42,000 — 96,000 WND/cd phidu (Gid thye

hién chinh xic s& duge cing bé tpi Ban
Théng bao phat hanh)

- Gid tri tai sdn bao dim thanh toén: Téi thidu 50% gia tn chimg quyen duoc
phép chao ban
- Gid chao ban: 1.000 - 4000 VND/chimg quyén (Gia

chac ban chinh xac s& duge chng bd L
Bin Thong bao phat hanh ta ngay phat

hinh chimg quyén}.
- Tong so hwomg chio bin: 2.500.000 chimg quyén
- Tong gia tri chao ban; 2,500,000.000 - 10,000.000,000 VND

TO CHU'C PHAT HANH:
CONG TY €O PHAN CHUNG KIHHOAN MB
Pia chi: Ting M-3-7, 54 03 Lifu Giai, phi'mg Lidu Gisi, Ba Dinh, Ha N&i
Dién thogi:  (84-4) 3726 2600 Faux: (84-4) 3726 2601
Website | www.mbs. com.vn
Bloomberg: MBSV<GO=>
Phu irdich cong bé thong tin:
Hop tén: Phimg Thi Thanh Ha 86 didn thogi: 024 3726 2600
NGAN HANG LUU KY:
Ngéin hing Thwrong mgi ci philn Din T vit Phit Trién Vigt Nam - BIDV(*)

Pia chi: BIDV Hi Thanh, sb 74 Thg Nhudm, phuimg Trin Hung Bao, quin Hodn
Kiém, thanh phé Ha Ngi, Viét Nam

(%) MBS cam két khimg phai ngedi cd lign quan v Ngdn hang hm ky
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NOQI DUNG BAN CAO BACH

1.  CAC NHANTO RUI RO
1. Rili ro chung

Nhi diu tr cin doc ban cdo bach ndy vi chc tii ligu kém theo d& ndm vimg cie ni
dung ciia chimg quyén cd bio dim, che rid ro di kbm véi vide diu tu vio chimg quyén cd bio
dam, dong thin dinh gia sy phis hop edia khodn du tr véo sén phim chimg quyén cb bao dim
vii muc tiéu iy tu vi tinh hinh 1@ chinh cia minh. Nha diu tw duoc khuyén nghi tham khio
che chuvin vidn tir véin tdi chinh, méi gidi chimg khoén hode chuyén vién phén tich & nim
whﬂgvécidiﬂiﬁc diie 1 viio sin pham chimg quyén cf bio dam niy.

Chimg quyén cé bio dim li san pham cau tric phai sinh, co tinh chat phirc tap va khéng
phit hop vdi cic nha diu tr thidu kinh nghiém. Ching 61 khong khuyén khich nha diu tu
tham gia d#n fir khi chua hidw r8 sén phim va chira sin sing chip nhin cie i ro diu tu duge
trinh béay dud déy,

Chiing thi khong cam két thye hién digu tra, nghign clru lidn quan 1 tH chire phat hanh
chimg khodn cor s, Nawii sir hivu chimg quyén khing nén hidu sir phét hanh chimg quyén
nhu mit khuyén nghi cia chimg téi lién quan té chimg khoén co s&. Ngodi ra, nguoi s¢ hits
nén lwu ¢ ring cic cong ty hodic 1 chirc co chimg khodn co s& holic cic 16 chirc lidn quan
khic khéng tham gia vdo soan thio bin céo bach nay,

1.1, Riii ro lién quan dén to chire phat hanh chimg quyén

Riii ro o giao dich cia 16 chie phdt hanh; To chite phét hanh lubn e6 thé mua |
chimg quyén trén thj trudmg va cac chimg quyén nay ¢d the dioe nim gilt hofic by hiy hofic
bén lai. T3 chirc phat hénh c6 thé thuc hidn cic giao dich d& phéng ngim i ro vi giao dich
niy cb thé dnh hudmg dén gid chimg quyén.

Rvii ro thanh todn; Wha diu tu cin lwe ¥ fing trong quéd trinh phat hanh chimg quyén,
mic dit nhimg tidu chudn khit khe v khd ning thanh todn phai luén duge chip hinh béi 16
chirc phét hanh, ludn tén ti rdi ro t chirc phét hink bj mit kha niing thanh toan va khing thé
thure hién qujr-én cho nha diu tw. Trong trudng hop 10 chire phat hanh mét kha néng thanh todn
hodc khing di 31 sin dé thanh todn thyc hién chimg quyén, vige g quyet quyén lm cho
ngguin s& hitu chimg quyén dige thire hidn theo quy dinh phép ludt lign quan

Riii ro chimg quyén bf bty niém pét Trong tredmg hop 18 chirc phit hanh bi d@nh chi,
tam ngimg hoat dng, hop nhit, sip nhip, gidi thé, pha sin hodc bj thu héi Gidy phép thanh
lip vit hoat dong, chimg quyén s& bj hiy nigm yét. Do db 1n tai rii ro chimg quyén bi hiy
trude ngiy dho han.

Riii ro te viée thye hign s fie chi eia 19 elnke pht hanh; Newdi s& hi chimg quyen
nén huu ¥ ring ching t8i ¢d quyen tir chil trong cic hoat déng kinh doanh phi hop vén didu
khotn trong Bin céo bach niy vi <& thd anh huéng dén gia chimg quyén, Trong cac su kidn
bj mua lgi hofic thay dbi cdu tric doanh nghidp lién quan téi quyen loi cia ngudi 5§ hin
chimg l:{L{}"&I, chiing t3i co quyén lya chon cic hoat déng lidn quan & chimg quyén mia ching
1éd cho ring phi hop. Newdi sé hiru khing ¢6 quyvén bude chimg tdi thuc hién cac hoat ding
lidn quan téi giao dich ho@ic thue hign quyén cla chimg quyén, T5 chirc phat hanh cam két 53
dua ra cdc quyét dinh mang tinh cén trong. Néu céc bén lidn quan dén cde nghia vy vin 10
chitc phat hanh khing thé dim béo duge cic nghia vy ciia minh thi didu nay co thé anh huong
dén keét qua hoat ddng lidn quan tdi chimg quyen.
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Riii ro do mdn thudn guyén lgi: Té chire phat hanh tham gis vio nhidu hoat diing khée
nhau eé the gy ra miu thulin quyén loi véi ngutn s& hile, Té chire phat hinh khéng cb nghia
vi odng b thing tin lién quan 161 cic hogt dong giao dich, tir vin, thuc hién quyén, mau
thudin quyén loi, Té chire phét hanh ludn c6 thé phat hinkh va nidm yét céc chimg quyén khac
b khi ning dnh hudmg dén pid chimg quyén.

Rii ro bao mar théng tin- TS chirc phat hinh cam kit ¢b ging hét stc 8 dim bio sy
biéio mét cia thong tin khach hang, tuy nhién t chirc phét hinh khéng cam két co thé cung cp
sir bdo mit hoan todn ddi vai cac thing tin ndy.

L2. Riii rolién quan @én san phim chime quyén

Riri ro ddw e chung: nguin s hitu nén ob kién thire v& phuong phap dinh gi4 cla chima
quyén va chi nén giso dich sau khi 43 xem xét cén trong. Chimg quyén 14 sdn phim phi hop
vén nha dau nr higw rd vé cie rli ro vi cée co ché il lign quan, M5t khodn ddu tu vio chimg
quyén khing tuong duong voi mit khodn diu tu véo 1 sin co s6. Mac dit lgi nhugin cia mi
khodn diu tu vio chimg quyén lidn quan mit thiét té1 thay d6i trong git cla tii sén co 53, sy
thay d6i cha chimg quyén doi voi sy thay dii gia tal sin co sé cd thé khong trong duong,
Bxin hﬁ:r cao cia chimg quyén cb nghia ring ngwdi sé hiku 58 ¢ rii ro dan tr cao hon =0 véi
il e eding gid tri vao tai sdn co 50,

Rui ro do thei gian ddo han ctia chimg gquyén: Do chimg quvén ¢b thin gan dio han
néa gid cla chimg quyeén eb thé bi zidm khi dén gin nedy dio han cha chimg quvin v mic
gidm gia nay co the s& kha lon, Néunha diu tr nfim gift chimg quyén dén ngdy ddo han vi gia
thanh todn nhd hon hofic biﬂg gif thye hién quyén thi gid cia chime qu:rén ai b&n.g khéng,
khi d4 nhi didu tw s8 chiu mot khodn 18 bing ding so tién 43 bo ra dé mua chimg quyén. Vi
viiy, trude khi quyét dinh déu tu vio chimg quyén, nhi diu tr cdn nghién ciu k§ xu thé bidn
déing i cia chimg khodn co o¥ trong khodng thév gian eon hidu lue cia chimg quyén

feui o vé gig: Rii ro ve gia 1a rai ro do sy thay doi gia cia chimg quyén. Sy thay di gia
cila chimg quyén phy thujc vio nhigy yiu 1 nhu gid cia chimg khodn cor 86, mire 3 bién
ding gid chimg khoin co s&, thid gian coa hidu luc cia chimg quyén, 1 suft, ¢f tirc cla
chimg khoén co s&,.. Trong d6, yéu td quan trong nhét chinh 14 gi4 cia chimg khoin co 6.
Ngodi m, gia cia chimg quyén con phy thude vao yéu t6 cung céu cia thj truomg vé chimg
quydn, Mic dii t chirc phét hinh thuémg phat hinh khéi lvong chimg quyén theo khdi luong
d3 dang ky véi Uy ban Chimg khodn Nhi nude, tuy nhién, 16 chire phét hinh vin cé thé ting
khéi hromg cung img chimp quyén théng qua phong thire phdt hanh bd sung chimg quyvén
mign 1 han mire phit hinh chimg quyén 36 chua viret qui han mire phit hanh t5i 4a theo quy
dinh ciiz Uy ban Chimg khoén Nha nude Viée phit hinh thém ndy co thé nh hwémg dén gii
cia chimg quyen.

Riii ro tie tinh d6n bdy: Diu tr vao chimg quvén chi lidn quan dén sy thay 48i mia cia
chimg khotn co sé chit khng phii diu tu trye tiép vio chimg khoén co st, do 44 nha diu te
dugrc hudmg loi tir tinh chét don bay clia chimg quyén khi co thé nhin duge toan b sir thay
d6i gid cia chimg khodn co so trong khi chi phéi b ra mit phén chir khang phéi todn bd gia
cita chimg khodn co 2 Ngodi ra, ty 18 thay d8i gi4 cia chimg quyén trén thi trtmp e thé lon
hon t¢ 18 thay d6i gid cda chimg khodn co &, vi viiy nh diu tu cé thé 1&i nhigu hon hode 15
nhiéu hom so vl vige dau tu trye tidp vao chimg khoén co s,

Riii v thanh khodr 14 fd to xdy ra khi nha dau te khong thé bén chimg quyén & mic

gid mong mudn do thi trrémg thidu thanh khodn dbi véi chimg quyeén dé Thanh khoin cia |

chimg quyén phy thuée vio cung cau thi truemg va hidu qui hoat ddng cla té chirc tao lip thy




trrémg, Mic di & chirc phét hinh cam két 58 thirc hign cac clng tic tao 1§p thi truomg va cung
ciip thanh khodn cho thi trutmg chimg quyén, 16 chirc phit hanh khong cam két thi truimg
giao dich ciia chimg quyén 38 sbi ding,

Quyén lgi nhé ddu e Nhi diu tu sés hitu chimg quyén khéng e6 quyén loi nhur b déng
sér hifw chimg khodn co s&, bao ghm nhung khéng gidi han quyén tham du Bai héi dong cd
#ong, nhin cd tirc, quyén mua cb phiéu phét hanh thém, holic cic quyén khac phat sinh tir
chimg khoan oo s,

Rt o khi hea chon chimg quyén 1 edng ex phong ngiea rii ro; Gia chimg quyén ludn
ob thé thay 48 nguoe véi ki vong cha nhi diu tw & hite chimg quyen, do d chimg quyen
khéng dim bdo s ludn l4 mit cong ce phong ngia rii ro hiéu qua che nha diu tu 56 hitu
chimg quyén.

Liaw 3 vé thnaé

Thea Céng vin 1468/BTC-CST cin BS Téi chinh vé chinh sich thué dbi véi chimg
quyén cb bio dim, trong trutmg hop trede ngéy dio han, nhi diu tir chuvin nhweng chimg
quyén thi thu nhip tir chuyén nhugng chimg quyén 52 ép dyng thué déi vai chuyén nhugng
chimg khoin, duoe xic dinh bing gid chuyén nhuong chimg quyén cd bao dam timg lin nhin
(x) vor thué suft 0,1% (Trong db gia chuyén nhuong chimg quyén ¢b bao dim timg Mn la gia
kherp lénh chimg quyén trén S& giao dich chimg khodn nhin (x) $& lugng chimg quyén).

Miit khac, trong trong hep nha diu tu thye hign quyén i ngdy dio han, tai thii diém
thue hién quyén chuyén giso bing tién, thu nhap cia nhd déu tu dp dung mire thué suit 0,1%
trén @a chuyén nhuong chimg quyén ¢ béo dam timg lan (Trong &6, gid chuyén nhiong
chimg quyén co bao dam timg lin bing gia thanh toin cia chimg khodn co s& nhin (x) (56
luomg chimg quyén chia (:) cho T§ 18 chuyen déi)).

Trubng hop nhi déu tw ndm giit chimg quyén ob bio dim va thye hign quyén tai ngiy
dao han, thué phat sinh s8 cao hon nhiéu 18n so véi viée chuyén nhuong chimg quyén trudc
ngay déo han (vi du minh hoa tg Muyc VIL8.2), troag mit 56 trubmg hop co thé 1am nha diu
bi 1& khi thué phat sinh nhiéu hon lpi ich nhin dugc tir chimg quyén, khi db T6 chirc phi
hanh s cb quyén truy thu thué 341 véi nha diu tr ndm gitt chimg quygn tai ngiy 4o han
1.3. Riii ro lién quan dén chimg khodn co sir

M35t &b sy kidn xdy ra (bao gdm vi khang giéi han vide phit hank quyén, phat hanh co
phiéu thuémg hofic phin phéi tign béi Céng ty, chia nhé hodc hop nhit chimg khedn co sd
ho#ic su kidn thi cdu triie Anh hudng 16 Céng ty) co thé din dén viéc chiing t6i phai diéu chinh
cac ditu khodn ciia chimg quyén. Tuy phién, ching i khéng c6 nghia vu phil didu chinh cac
didu khodn vi didu kién cia chimg quyén cho moi sw kién lidgn quan 1o chimg khodn o 6
Bét ki sy didu chinh hodic céc quyét dinh kbang didu chinh déu 58 cd tic dong 1&i gid tr cla
chimg quyén, Viée didu chinh chimg quyén s& dugc thuc hign theo quy dinh phap luft. Ngoai
ra, mijt 58 sur kién xdy ra (bao gom chimg khodn oo s6 by hity niém yét hoje tam ngimg giao
dich) dén dén viée chimg quyén bi hiy niém it hodc tam ngimg giao dich theo quy dinh cis
phip lugt
2. Rii ro djic thi lién quan téi 8 chire phit hinh chimg quyén
2.1. Rili vo vé hogt djng cung cip dich vy méi gidi

Hogt ddng mdi giti 1 ming kinh doanh duge MBS tdp trung trong veu, diy 18 ming
hoat dong mang lai vi the cho cdng ty chimg khodn nén ludn duge MBS dit ra myc tiéu vé thi
phén & nhém din dau thj truemg. Di kém véi myc tiéu kinh doanh cao, MBS nhin thic day
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ciing |& mang kinh doanh tiém &n chic rii ro lén, trong 86 cée rii ro trong yéu nhu i ro deo
dirc nghé nghidp, rii ro sai sdt, nham 1in khi thyc hign gino dich cia khach hang, .

Bé han ché va gidm thidu t5i da céc rili ro trong hoat d8ng niy, Cong ty xdy dimg hé
thing quy trinh, quy dinh kidm soét chiis chd, tht cd cic nghiép vy déu duoe kidm sodt hai clp;
ting cutmg dua cdng nghé héa vio quan wi hoat dong dé gidm thidu yéu 16 sai sot ciia con
nguoi, nhin sy thuje hoat ding moi gidi dige tuyén chon, khio sat dinh vA dio tao thubng
xuyén dé ning cao trinh @ va nhin thirc ri ro.

Mat khic, cdng ty cd hé théng kidm soit doc 14p bao gbm quin tj ri ro, kidm sodt ndi
bé, ban kiém sodt duge duy t hoat ding danh gid dde lip, khach quan v lién tyc 1én céc
chwong trinh ra sodt lufin phién nhim phét hién kip théd va ngan chin céc sw kién ri ro phét
sinh gy thiét hai cho chng ty
2.2. Riii ro trong hoat dfing tw vin khiich hing

Nhitm han ché cic i ro e6 thé phit sinh lién quan dén tinh chinh xéc va hidu qud cla
dich vy tus van, tinh kip thisi clia théng tin cung cdp cho khach hang vi dnh hudmg cia trinh 45
chuyén mbn trong chét lugng tu vin, MBS tip trung ngudn lyre Iém cho doi ngi Nghiéa cin
vai nhén sy gadi, trinh d chuyén mon ceo duge dao teo trong va ngodi nude, ning cao tinh ki
ludt nghidm ngit vé dao dire nghe nghiép.

2.3. Rii ro vé hi try tii chinh cho khich hing (riii ro thanh todn)

Boi voi MBS ddy 14 mang hoat ddng dem lai ngudn doanh thu chiém ti trong lén nhumg
cimg 4 ming hoar ding tiém n i ro 16n nhit

MBS di xiy dung mit bi miy qudn trj trén co sd Iy ludn chit che va rd ring dé gidm
thigu riii ro 1 chinh cho ci MBS vé khich héng Danh muc cho vay cia MBS dwoc thim
dinh theo bé tiéu chi chufn mue trén co sév nén ting 13 yéu 18 thanh khodn ciia cb phifu va gia
tri co bin doanh nghidp cha ob phitu 45,

2.4. Riii ro vé thanh khoin

Biiy 12 rii ro nghidm trong doi voi cing ty chimg khodn, xuft phit tir vige Céng ty bi
thigu hyt 50 du tién trén tai khodn/mét kha ning thanh khoan dé thanh toén cho céc giao dich
phit sinh trong ngay nhu thanh todn b telr wii Trung tim lva kY Viét Nam, thanh toin cic
nghia vu dén han cia ebing ty chimg khoan d4i véi 46 the, co quan ban nginh,.. Rii ro ndy cb
thé din dén nguy co céng ty chimg khoin bj dinh chi hoat déng kinh doanh lim &nh hudmg
dén cic khich hang dang o tii khodn giso dich tai coag ty.

MBS diic biét chi trong dén loal rii ro nay dé dim bao khing phat sinh sir kién mii ro
mit thank khodn. Dé kidm sodt duoe logi hinh rii ro niy, MBS xiy dumg mét hé théng kidm
s0at nguon von chiit chE nhim phan bb vén hidu qué, khéng d& xdy ra tinh trang mét cin dé
viin; da dang doi tac huy déng vin cho cing ty d& MBS chi ding vé ngudn von; xay dymg hé
thong dinh gid cic chi tidu an todn tai chinh trong 45 duwa ra cic cip canh bao d& xit Iy kip
thin; thure hign cing tac trdch lip du phéng cho cde kich bén xiu XAy ra
L.5. Ruiii ro thi triimg

Tai thévi diém hién tai, Chng ty Cé phin Chimg khoén MB dang thye hign vide dfu tr
chimg khedn nidm yét va chua nidm yét bing ngudn vén chit & hitu cia céng ty. Do 6, bién
ddng it chimg khodn ndi riéng vi bign ddng cia thi trutmg chimg khoin néi chung s8 14 rii
ro dnh huémg trye tiép i ket qué kinh doanh hang nim cia Cong ty.

B¢ han ché rii ro niy, Ban linh dao di thye hidn ke hoach kinh doanh da dang héa danh
myc dau tu, dong thid Céng ty cling co dbi nell chuyén vitn nghifn ciu phin tich, dinh gii
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trudic khi thire hién du tu. Mt khdc, Céng ty lubn tién hinh trich |ip cac khodan dy phong
gidm pia chimg khoén mdt cich diy di, theo ding quy dinh cia phap ludt. Dieu nay &a giup
MBS tin dung dirge che co hdi ciia thi trmg nhim ning cao higu qui du o
2.6. Rii ro vé ha ting cong nghé thing tin
(Giao dich cia khich hing qua hé théng truc tuyén chiém 1y trong gén nhu todn b khi
lwgng léah giao dich tai MBS. Hp ting cong nghé théng tin dong vai trd quan trong va nhimg
fiém An rii ro vé hé thdng ching nghé thing tin co thé phat sinh nhuw,
- Mt kétndi, gifn dogn giao dich cla khach hang,
- Sai léch, mét 58 lidu cla khich hing,
. Xim nhiip ciia Hacker 14m r6i loan hé thong, khing dim bédo vide bio mét théng tin cia
khich hing, cng ty chima khodn,

1.7, Rai ro canh tranh

Hién nay, tinh hinh canh tranh gifm céc cing ty chimg khoan ngay cang gay git, dic
bigt thi trutmg co sy tham gia cha cée edng ty chimg khodn ldn dén tir Han Quéc. Cio cbag ty
chimg khodn lién tiép dua ra céc hinh thirc dé thu hitt khich hang nhu gidm phi giao dich,
ffing qué, hd tro khi mé tai khodn mdi, trd thué thu nhip ca nhin tir déu tu chimg khodn cho
nhi dau tur..

Vi tim nhin tré thanh cong ty chimg khodn hang déu trén thy trudng chimg khodn,
cung cdp che dich v chimg khoan tot nhét cho khach hing, Cang ty Co phan Chimg khoan
MB lubn sing tao v nd lye khéng ngimg mang dén co hiji din fr va ting trudmg téi chinh
cho timg khach hing vi ct dong.

2.8. Rii ro nhiin s

i vl cac cong tv host ddng trong linh we dlic thi doi hdi trink 43 chuyén mén
nghiép vy cao nhy linh vie chimg khoan thi ddi ngii nhin sy 14 y&u 18 canh tranh mang tinh
quyét dinh. Gilia cac cong ty chimg khoan thuémg b xu huéng dich chuyén, thu hit, 16 kéo
nhiin vién ciia nhaw, tao &p lve cho sur &n dinh nhin sy cia Céng ty. Tuy nhién, vidi chinh séach
4% ngd phit hop, coi trong chidn luge phét trien dio tso, Cang ty tin ring 401 ngil nhin vién
khing chi ghn bo 1w dii méd con ngly chng ning cao chit lugng hom, tép sire cho s phat
trién manh cia Cdng ty trong thoi glan tdi.

. NHUNG NGUOT CHJU TRACH NHIEM CHINH POI VOI NQI1 DUNG BAN

CAO BACH
1. Ti chie phit hinh
Ong Lé Viét Hii Chi tich Héi ddng quan trj
Ong Trin Hai Ha Thanh vién Hji ding quan ti/Tong gidm dic
Ong Nguyén Viin Hoc K& todn trutmg

Bia:Nguyén Kim Chung Trudmg Ban kiém sodt

Ching t&i dim bio ring céc thing tin vi sb lidu trong Ban céo bach niy Ia chinh xae,
trung thye va cam két chiu tréich nhidm v& tinh twrung thye, chinh xéc cts nhimg thing tin va
b lidu nay phi hop vai thye 16 ma chiing i duge hiéL, hodc da didu tra, thu thip mdt céch
hop 1y

Ching t8i ¢ thé clp nhit hofie sim d4i bin cio bach nay trong qué trinh phat hanh
chimg quysn dé dim bio ding cic quy dinh dupc ban hanh. Bat ky sy cdp nhét bd sung nio
58 durye efing bo théng tin tai S& Giao djch Chimg khoén,
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2. Té chire bio linh phit hanh: Khng cé
3. To chire tw vin: Khing cé
N  CAC KHAINIEM

Chimg quyén ¢6 bio dim (sau diy goi tht I chimg quyén) 1d hop déng gilta nhi du
tu v 16 chire phit hinh chimg quyén duoc dinh nghfa theo khoan 1 Didu | Nghj dinh sé
60/2015/ND-CP ngdy 26/06/2015 cha Chinh phi sira 45i, b& sung mét =8 didu cdia Nghi dinh
s 58/2012/ND-CP nghy 20/07/2012 cia Chinh phis quy dinh chi tiét va hudng dfin thi hanh
mit s6 ditu cia Lugt Chimg khoin va Lu sira doi, bd sung mdt s5 difu cia Luit Chimg
khodn (sau diy goi tht 1a Nghi dinh 58 60/2015/ND-CP).

Chimg khodn co & 1d chimg khoan dwge sir dung lam tai san co st cia chimg quyén.

Ti chire phiit hinh chimg khodin cor s 14 t3 chire phét hinh chimg khoan 1am thi sén
o s&r cia chimg quyen.

Tii chire phdt hinh chimg quyén (sau diy goi tht 14 18 chire phét hinh) 13 cong ty
chimg khoin phét hanh chimg quyén.

Ngiin hing lun ky 12 ngén hing thuc hida vige liu ky, gigm sit tdi sin do t8 chire phat
hinh chimg quyén ky quff 2 bao dim thanh toén che che chimg quyén 34 phét hanh vi khing
phéi 14 ngwin o6 lén quan ciia t chire phat hanh theo quy dinh cia phép luft chimg khodn.

Newii s hitu chimg quyén 12 nhi diu tr s hitu chimg quyén, déng thén 1 chii ng cb
béio dim mdt phin cia t chire phit hinh va khng phéi 14 3 chire phat hinh chimg quydn.

Chimg quyén lifu chiu An 1i chimg quyén mi nguid & hitu chimg quyén chi dwge
thute hién quvén tai ngay déo han

Gid thye hign la mirc gia ma nguini 50 hitu chimg quydn cb quyén mua o6 quyén mua
chimg khoan co s& tir tB chire phit hinh, hodic duge t§ chirc phit kinh ding d& xéc dinh
khodn thanh todn cho nguéi sé hivu chimg quyén

Ty 1§ chuyen ddi cho biét sb lugng chimg quyén cn co dé quy dbi thanh mée don vi
chimg khoan co s,

Ngdy ddo han i ngdy cudi cling ma nguii si hitu chimg quyén duoe thye hign chimg
l.'_[Ll}féI'I..

Chimg quyén dang luu hinh li chimg quyén chua dio han vi dang duoe ném giit bai
ngui s hitn chimg quyén.,

Chimg quyén chim leu binh 14 chimg quyén ¢& phit hinh nhung chira duge s hirg
béi nha ddu tr. Chimg quyén chua luu hinh dwee I kit trén t4i khodn cia th chire phat hinh

Chimg quyén cb 15 (ITM) la chimg qu}rfm mua ¢ gid the hién thip hon Eif cia
chimg khoan co sé,

Chimg quyén 13 (OTM) li chimg quyén mua eb gi4 thire hidn cao hom gid cia chimg
khodn cor sd.

Chimg quyén héa vén (ATM) 1a chimg quyén mua o6 gid thuc hién bing g4 cha
chimg khoan co s,

Vi thé mir chimg quyén cia 16 chirc phat hanh bao ghm tt cd cic chimg quydn dang
[uru hénh chura duge thige hidn,

Vi thé phing ngira rii ro Ij thuyét 14 sb luong chimg khoén co s& du kién cin phai
nim gifr 42 phang ngla rii ro cho chimg quyén xbe dinh theo phuong én phng ngla i ro
cia 14 chire phat hinh,




Vij thé phing ngira riii ro thyre té dupc xic dinh bing 50 lugng chimg khodn co so
thye co ding cho mye dich phong ngwa i ro, chimg quyén eb eing chimg khodn co s do 6
chire khac phat hinh v & tién d8 ndp twong img vii phin chénh Jéch gifia v thé phong ngia
rid o I thuygt v& vi thié phong ngira rin ro thue té trén ti khodn ty doanh cita th chire phat
hanh.

Delta 13 gia i thay d&i cia gia chimg quvén (g v mit thay 401 trong gia chimg
khoan co s

Cang thirc:

Mirc &0 thay d6i gid chitng quyin

Mirc 38 thay d8i gia ching khodn co so

Gid thanh toin chimg quyén khi thye hign quyén li binh quén gia dong cin cia
chimg khoin co s& trong niim (03) ngéy giao dich lién trude ngiy dao han, khéng bao oiim
neiy dio han

Dalta =

Ngay ding ki cudi cing 13 ngay lam vide thir 2 sau npiy mao dich cudi cling tm
SGDCK va l4 ngay déo han chimg quydn trong trutmg hop thye hign chimg quyén de dio
han.

Ngity thanh todn [d ngay lam vige thir 5 ké tir ngay diing ky cudi cing,

IV. COHQIDPAUTU
1. Tong quan vé nen kinh té Viét Nam

Tang truomg GDP Vigt Nam ndm 2019 dat két qud dn twong vai e d§ ting 7,02%,
giam nhe so vdi mizc ting 7,08% cda nim. Von FDI gl ngiin ndm 2019 woc tinh dat 20,4 ty
USD, tang 6, 7% so véi ndm trude; tdng kim ngach xudt nhip khiu hing héa nim 2019 woc
tinh dat 516,96 t USD, trong &6 kim ngach xudt khiu hang hoa dat 263 45 & USD, tang
8,1% va kim ngach hing hoa nhdp khiu udc tinh dat 253,51 tf USD, ting 6,8% so vai clng
k¥ ndm trindc.

ndim ngué.i, GDP 6 thang ting 1.81%, mirc ting thip nhit u'ﬂnE 10 nim frang béi ednh
kinh t toan chu suy thodi sdu do Covid-19. Kim ngach hing hoa xudt khiu dat 121,2 t USD,
gidm 1,1% so vai cang ky, kim ngach hang hod nn,apkhéu dat 117,2 % USD, gifim 3% 5o wii
cling E::r Cin céin thuong mai thing dur 4 ty USD . San xudt cdng nghidp trong thang 6 di cho
thiy sur phuc hdi tich cuc vdi mirc ting 7% so vdi cing ki. Doanh thu bin 1¢ dich vy v héng
hod trong thing & ting 5,3% so vin clng ky, wdc dat 431 nghin &y dong, pidm 0,8% voy trong
6 thing diu nim.

Téng vén FDI vao Viét Nam tir ddu nim dén ngay 2006 dat 15,7 ti USD, gidm 15% so
vl cing kv, bi &nh hidng béi sur suy véu chung trén todn cau do tac déng ciia dich bénh, Kim
ngach xudt khau qup 2/2020 dat 58 tf USD, gidm 9% so vai elng ky, tinh chung 6 thing il
ndim, kim ngach hing hod xuit khiu dat 121,2 f USD, giam 1,1% so voi cing ky. Kim ngach
héng hod nhip khiu trong quy 2 dat 57,7 tf USD, gidm 9,1% yoy, tinh chung 6T2020, kim
ngach nhip khiu wic dat 117.2 t9 USD, gidm 3% so véi clng ky ndm ngodi. Nhu vy nira
ddu nim 2020, cén cén thuong mai hang hod xulit sidu 4 t§ USD, so véi mire xudt sidu 1,7 t9
USD 6T2019, San xuft céng nghidp trong thing & da che thily sy phuc hdi tich eye v mire
tng 7% so vai cing ky. Chi s6 PMI sin xudt cia Vigt Nam & hoi phuc I8n mic 51,1 dicm
trong thing 6, ting tir mirc 42,7 trong thing 5 va 1i lin diu tién vuot trén ngudmg 50 didm
trong 5 thang Sdn xuit cdng nghiép ting trutmg trdr 1z phén 1én nhi vao sy hii phue cia nhuy
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ciiu ndi dia, trong khi 86, che thi truémg xudt khiu chinh ciing bit ddu mé cira tré 1gi gitp sb
luomg dom dat hang duore cfi thién,

D kién trong ndm 2020, GDP dy béo ting khodng 4,8% so véi néim 2019: CPI binh
quin ting dudi 4%, tong kim ngach xut khiu ting trudmg 4,5% so véi nam 2019, Viét Nam s
xudit sidu khodng 12 tj USD cho nim 2020,
2 Thi trwdmg tii chinh Vigt Nam v co hii din tr

Thanh khodn toin thi trwémg nim 2019 trung binh véo khodng 4.600 17 ddngiphién,
giam 35% so vii cing ky, véi GT'GD khdp lénh trung binh dat 3.435 t§ ddng/phién . Dy béao
ndm 2020, thanh khodn chung toan thj wudmg s& co xu hudng thng nd lai véi gid trj dat
khodng 5.024 ty dng/phién (+9,2% yoy) dya trén céc yéu 18 nhu: Qué trinh o phén héa va
bén von nhi nude s& duge thi khdi dong va diy nhanh trong nim 2020; Déng vin din tr nude
ngodi s& chiy qua cic kénh ETF md phéng chi 56, vil vide cho ra dii céc sdn phim méi nhu
chimg quyen ciing s& lim ting thanh khodn cho thi reng, ...

3. Co hji @i tu vio chimg quyén cé bio dim .

Biiu tur véo chimg quyén cb bio dam (CW), nha diu tu o6 thé duge hudmg mt 58 loi ich
ﬂhL[ L

Tac ding din bdy: Véi chi phi ban ddu mua CW chi bing mét phén nhd so véi dio o
viio ti sin co sdr, nhi diu tr 88 o6 thé s& hine CW ma viin co thé thu duoe loi nhudn nhy ky
vpng néu ddu tr vao tai sin co sb. Hon thé, CW cbn 6 tic d9ng don by, nghfa 13 chi mét
thay 461 nhé vé gid cia tii san co so ciing c6 thé din dén sy thay 43i 16n hon v& gid clla CW
v vi the mire thu nhip dat dwoc s I6n hon. Nguwoc lai, mit s sut gidm vé gid clia thi san co
s ¢ the din dén su syt gidm lém hon vé gia cia CW, tuy nhisn mirc thiét hai 15 da cda CW
chi gidi han & mire phi mua CW ban diu Péy 1a co hii cho cic nha diiu tu véi sb vin nhé co
thé tiép cfn duge cb phidu cia clc cong ty 1dt trén thi ruimg, Téc ddng don bly chinh 14 didm
hilp din nhit cia CW.

Liri phugin Khéng han ché, khodn 18 10i da 20 dinh: Div tr vio CW eb thé mang I lgn
nhudin khéng han ché trong khi khoan 18 i da dupc b dinh, do chinh 14 khodn chi phi d&
miug CW. Vi du, trong truémg hop thi truimg dign bién khéng nhu dy dodn, nha diu tu cé the
bén lai CW dé bi déip chi phi ban diu holic ndm giir dén khi déo han va chiu khon 15 16 da Ia
chi phi musa ban diu. Mguee lai khi ndm pitt CW cila cde clng ty ed két qua kinh doanh tht va
dupe ki vong s& ting truémg trong twong lai, nha diu tw 52 co co hdi mua ob phidu o cdng
ty 6 véi miic gid thip va bin lai vdi th gid cao & thid didm thyre hign quyén chon.

Ghao dich va thanh rodn dé déng: CW wy o6 dic diém nhy mdt sin pham phai sinh
nhumg durge giso dich nhir mbt loai b phidu trén sin giao dich c8 phidu. SGDCK cdc nude
cé quy dinh bt budc vé thanh vién tao 1p thi tudmg, ob nehia vy et gif hai chidu lién tuc,
1go thanh khodn trén thi trudmg, do dé nhi diu tw co thé mua, bin CW dugc d2 dang Wha
diu tr khéng cin phii mé tai khodn giac dich khic ¢ mua/bin CW. Ngodi ra, céc quy dinh
vt thivi gion, phuong thire giao dich, thanh toén. ddu turomg tyr nhur b phi&u nén nhé diy te
6 thé tim hidu sdn phim vi tham gia giao dich mdt cich df ding va nhanh chéng

Thémm cor hidi tép edn oo phidn cho nha da or mede ngodi- Voi CW, nha diu tu nude
ngodi vin o the kigm duge loi nhudn tir vide 8 tr vito odng ty 66 k vong ting tnrdmg mé
khiing nhét thiét phéi ném gilr od phiu va tr thanh b dong clia cong ty 46, qua d6 nha diu
tu nude ngodi s khing bi gidi hen vé 56 lugng ob phidu mua vae nhu khi ddu tu vio ¢ phidu
COF 807,
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v, THONG TIN VE TO CHU'C PHAT HANH CHUNG QUYEN CO BAO bAM
1. Chc thing tin chung vé té chive phat hanh chimg quyen ¢b bio dim
& Tém tit qua trinh hinh thinh vi phat trién MBS:

Puoc thanh lp tir thing 5 ndm 2000 béi Nain hing TMCP Quin dji (MB), Céng ty
Ch phin Chimg kho#n MB (tidn thin 13 Céng ty C6 phiin Chimg khoan Thing Long) la mft
trong & cbng ty chimg khoan diu tién tai Vigt Nam, Sau 20 nfim khéng ngimg phit trién,
MBS dii trér thanh mdt trong nhimg cong ty chimg khodn hang diu trén thi tudmg chimg
khoan Viét Nam.

Trong qué trinh phat trifn, MBS 3 c6 nhilng déng gop khong nhé cho sy phat man
cho nganh chimg khoén ndi riéng va thi trwimg téi chinh ndi chung, Trong hai ndm lién tigp
2009 va 2010, MBS &3 vuon lén din diu thi phan méi gidi tai ei hai s giao dich: 8¢ Giao
dich Chimg khoan Ha Nji va 5& Giao dich Chimg khoan TP. HCM vl lién tuc dimg trong
Top 10 thi phin tai ci hai 56. Djc biét, nim 2013 dinh diu mit butsc ngodt trong lich s
phit trién ciia MBS. D6 13 viéc hop nhét véi Cong ty C& phan Chimg khoan VIT thanh
Céng ty hop nhft vai tén goi 14 Céng ty Cd phin Chimg khoin MB (MBS) Ngiy
09/12/2013, Céng tv sau hop nhét 43 duoe Uy ban Chimg khodn Nhi nude eip phép hom
ding, dinh diu sy thinh cbng cia thuong vy hep nhit céng ty chimg khodn diu tidn trén thi
trudng, ning cao vi thé cita MBS trén thj ruimg chimg khoan trong nude. Tiép tue phit huy
thé manh va nd lue khing ngimg, nim 2015, MBS di lot vao Top 5 céng ty ching khoin
dimg déu thi phin mdi gidi tai ci hai s&. Thing 3 ndm 2016, MBS chinh thirc nidm yét co
phitu trén sin HINX. Véi myc tidu phat trién bén vimg, vuon tim ra thi truimg quéc 1 Nim
2018, MBS vinh dy nhin 2 gid thuémg danh gid dinh cho Céng ty Quan by dau tu 1t nhat
Viét Nam va Djch vy Ngin hang diu tv tbt nhit Vist Nam nam 2018 do Tap chi uy tin
World Finance binh chon, Nim 2019, MBS tiép tuc git hai thinh cdng véi sén pham Chimg
quyén eb bio dim vi vinh dy nhin Gidi thuéng Céng ty phit hinh chimg quyén 16t nhas
Viét Nam do tap chi qubc 18 uy tin Interational Finance binh chon

Véi thé manh i cong ty thanh vién cia Ngin hing TMCP Quén ddi, dugc MB hd tro
manh m& v& nhidu mdt tir nhin sy, tai chinh, cing nghi. .. MBS d3 lién tuc vuon 18n dat cic
mée phat tién medi et vé quy mé va nghidp vy, Vén didu 18 cia Cong ty tinh &n thoi diém
hién tai 14 1.643.310.840.000 dbng, trong dd b ddng 1én nhit la Ngin hing TMCP Quan dé
(MB), chiém 81,94% vin didu 18 cia MBS,

Hién nay, MBS tip trung phat trién cac ming hoat ddng kinh doanh chinh

- Djch vy chimg khedn: dinh cho khich hang ca nhan va khach hang 1o ehirg {ICS)

- Dich vy Nigén hing diu tu

- Kinh doanh trai phidu

Mang ludi chi nhinh va cie phang giao dich ciia MBS d3 duge mé rong va hoat ding
¢t hiéu qué tai nhidu thanh phé trong diém. MBS 4 thu hat va phat tnén duge mdt ddi ngi
nhén sy niing ddng trong d6 cd hang trim chuyén gia phin tich va chuyén vién quan hé khich
héng c& nhin vis th chite duge dio tao bai bin, cd tu cich dao dic tt, khang ngimg phin diu
@& cung chp dich vu va céc gidi phap kinh doanh cho khéch héng vl su cén trong, chuyén
nhidp v trich nhigm cao nhit,

Ciic moe sir kifn quan trong

» Thinh lip béi Ngin hing TMCP Quin D{i véi tén goi Cing ty Cé
Tyam 22091 phiin Chimg khodm Thiing Long (TLS), quy mé von di¢u 1§ 9 dong
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Ciic thinh tich d& dgt duge

Trong qua trinh hoat djng, MBS 48 e& nhimg bude phat trién ngopn muyc véi nhimg
thanh tich tidu bidu nhir;
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Quidi trinh tiing vin

Vin dida 18 ban diu cia Céing ty Cb phin Chimg khoan MB theo Gidly phép thanh 1p
vi hoat ding si 116/GP-UBCK do Uy ban Chimg khoén Nha nude cip ngiy 09122013 (sau
khi hop nhit giita Cong ty Co phiin Chimg khoin MB v& Céng ty C phin Chimg khoén VIT)
li 621.242.800,000 ding, |

KE tir théni didm hop nhér dén nay, Céng ty di wéi qua 02 lin ting vén didu 18 tir
621.242.800.000 ding 1&n 1.643.310.840,000 déng, cu thé:

Bot L

= Cin cir phap ly:

-

Nghi quyét PHDCP bét thubmg niim 2011 s 03/2011/TLS/DHDCD-NQ ngdy
09/12/2011;

Nighi quyét DHDCD bit thuimg nim 2013 sé 02/2013/MBS/DHDCD-NQ ngiy
26092013,

B4o cdo két qud chuyén dbi tréi phidu s 67/2013/MBS-CV ngiy 27/12/2013,

Gidly phép didu chinh 5 54/GPBC-UBCK nghy 31/12/2013 do Uy ban Chimg
khodn Nha nudc cip.

- Von dicu 1§ trude khi phat hanh: 621.242.800.000 ddng

- Von didu 18 sau khi phat hanh: 1.221.242.800.000 ddag

- Ménh gia: 10.000 ddng/cd phén

- Hinh thirc phat hanh: Trai phiéu chuyén déi thanh cb phiéu

- Thén gian hen ché chuyén nhugng: Khéng

- Do tugng phat hinh: Nigin hing Thuong mai C8 phén Quén déi
- Gia chuyén d5i: 10,000 dong/ed phin

- Ting ménh gia tréi phiéu phat hanh: 600.000.000.000 ding

- Téng ménh gid trai phigu duge chuyén ddi: 600.000.000.000 déng
- Tong 50 lwpng cd phin duoc phin phéi: 650,000,000 cb phin

- Thin gian hodn thanh: 25/12/2013

Byt 2:

= Cin cirphap Iy

Nghi quyét DPHECD thutmg nién ndm 2019 sé 01/2018/MBS/DHDCD-NQ ngiy
26/02/2019,
Bio céo két qua chao bin cd phitu ra cong ching s6 101/2020MBS-CV ngay
24/03/2019;

- Viin didu 18 trude khi phat hanh: 1.221.242 800,000 dbng
- Wén diéu 18 sau khi phat hanh: 1.643.310.840.000 dbng

- Ménh gia: 10.000 ddng/ch phin

- Hinh thirc phét hanh:

Chéo bén cho cb ding hién hiu: 35,000,000 cb phin

o Phat hinh cff phidu d& tri cb tic 12 221 689 b phén
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- Thng s6 luong cb phidu chao ban dy kidn: 47,221,689 od phiin
- S5 huomg eb phidu chio ban théinh cing: 42,206 804 cf phin

- ‘Théi gian bit ddu chio ban: 18/02/2020
- ‘Thisi gian kit thiic chio ban: 24/03/2020

¢  Cociu th ehire cing ty

Hinh 4: Mang hei ciha cong 1.

& Coclu bi mdy quin Iy ciia cing ty.

a1 1o IR O

Hinh 5: Car cidu bg mdy qudn ly ciia Céng 1y

%  Danh sich cd déng nim gifr tir 5% ré 1én vin cih plu"in cia ebng ty va nhimg nguii
ci lién quan; Danh sdch ¢f déng sang lip va ti 1If oo phiin nim giir.
Bing 1: Danh sich c& déng nfm gid tir trén 5% vin cb phin tai thin diem 06/03/2020

Rt i o 2 gttt SECMNING i s ey |
| Tenchdine J.r e e Rt R O
= = " 1_:!1511} -
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Nedn hing TMCP Quin i |

$4 21 Cit Linh,
Newdi dai dign theo phdp
Nide: Ong L& Hite Die - 0100283873 iﬂg Da, Ha| 134.654.026 | 81,94%
Chit tich HPOT
Mg dae didn phin win:
B230]  Thimg
Long I, 86 1
. Bgi Ig Thing
Lé Vier Hai 001075015636 80702414 | 49,16%
(g f iowe The
Hia, Céu Gidy,
Ha Ngi
Téip thé Dai hoc
Kinh & Oude
Ong Tran Hii Ha 012168414 |Ddn,  Ddng | 53861610 | 32.78%
Thug cing

*  Danh sich nhimg céng ty me vi céng ty con ciia & chire phit hinh, nhimg cing ty
mil {6 chive phit hinh dang nim il quyén kifm sodt hode c3 phin chi phdi, nhimg
céng ty niim quyén kifm sodt hofic ¢ phin chi phéi abi véi 1§ ehire phit hanh,

- Ceng ty me

Ngiin hing Thuong mai C6 phin Quin 3ji (MB)

Gidy chimg nhin doanh nshiép s8 0100283873 do 56 K& hoach vi Plu or TP Hi
Nii cip lan ddu nzay 30/09/1994

Tru 56 chinh: $6 2] Cét Linh, Déng Ba, Ha Noi

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

Website: www.mbbank.com.vn

Mednh nghé chinh:

* Kinh doanh ngin hing theo céc quy dinh ciia Théng ddc Ngin hing Nha nude

Widt Nam;

o Cung {mg sin phém phéi sinh thes quy dinh ctia phép lut;

= Dai Iy béo him va cae dich vy lién quan khic theo quy dinh ciia phip luit:

* Kinh doanh tréi phidu va cae gifly tis o6 gia khic theo quy dinh cia phép lut:

» Mua bén, gia cing, ché thc vang;

« Hoat ding trung gian tidn t& khic:

Béi i cic nginh nghé kinh doanh <6 didu kidn, Ngan hang chi kinh doanh khi c6
dis didu kién theo quy dinh cia phép luit

16




+ Voo gép ding k¥ cia MB tai MBS (tai ngdy 24/03/2020): 1.346,540.260.000

déng, twong img 81,94% von didu 18 ding ky cia MBS,

+  Vin gép thie té cla MB tai MBS (tai ngay 24/03/2020): 1.346.540.260.000

dbng, wong img 81,94% vin digu 1§ thye gbp cda MBS.

- Ciing ty con

Khéng co

- Céng ty mié 6 chive nigm yét dang ndim giit quyén kidm sodt hode od phén ehi phdi

Ehéng ed

- Céng ty ndmt quyén kiém sodt hodc ci phin chi phai doi v i) chive nidm yét
Ngiin hing Thuong mai Co phin Quiin dii (MB)

N dung nhur phin 5.1

b Tgfmg {in Ban diéu hinh t4 chire phit hanh (co chu, théng tin 6m Gt cie thank
VIEN ).
: Béng 2. Danh shch HBQT, BGD, BKS vi Giam dbc tai chinh
4ETTR  Hgvaten Chire vy
H{i dbng quin tri LT
1 L& Viét Hi Chu tich HDOQT
r Vil Thanh Trung Phd Chi tich HPQT
3 Tréin Hai Ha Thanh vién HDQT
4 Neuyén Minh Hing Thinh vién HDQT
s | Trén Thi Kim Thanh Thénh vién HBQT
Ban Kiém sot B
1 Npuyén Kim Chung Trudtng BKS
2 Niguyén Thi Diép Quimh Thanh vién BKS ]
3 Vi Thi Huong Thanh vién BKS
Ban Téng Gidm die
1 Tran Hii Ha Tong Giam doc
e Phiing Thi Thanh Ha Phé Téng Gilim de
3 Nguyén Thi Viat Qanh Pho Téng Giam dbc ]
4 Lé Thanh Nam Phé Tang Giam ddc
5 L& Vin Tuin Thanh vién Ban digu hénh
Ki todn trirdng - |
1 Nguyén Van Hoe K& toan trudmg |
So yéu 1§ lich Ban Tong Gidm die edng ty
Vi tri Hy tén Tém tit 1§ lich
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| Thanh vién Hoi
dong quin o
kiém Tong
Gidm dfc

Trin Hai Ha

» Trinh & hoc vén: Thac s
= Qud trinh ¢Ong téc;
= 07/2002 - 9/2003: Cén b tin dyng - Ngin hing VP
Bank
- 0%/2003 - 11/2009; Pho Giam dic Phong Giao
dich. Tnemg phong QHKH - Ngin hing Dhu tu va
Phat trign Vidt Nam
- 1172009 - 04/2011: Phé GB Khai KHL v& BCTC
Hoi s& - Ngin hang TMCP Quéin Dji
- 04/2011- 05/2013: Gidm ddc Chi nhanh Hai Phong
- Ngin hing TMCP Quén Béi
- D6/2013 - nay: Tong Gidm déc - Céng ty CP
Chimg khodn MB
- 04/2014 - nay: Thanh vién Hai ddng quin trj -
Céng ty CP Chimg khodn MB

Pha Téng Gidm
doc

Phiing Thi
Thanh Hi

# Trinh d6 hoc vén: Thae s§ Quén 1y chifn luoe va
Logistics th chire
= Qua trinh ¢dng tac:
- 01/2005 - 12/2005; Chuyén vién tai chinh - Tép
dodn Monoprix & Daily Monop (Phip)
- 03/2006 - 05/2007: Can bj tin dung - Ngin hing
TMCP Quin di
- D5/2007 - 01/2009: Chuyén vién thim dinh - Ngin
hing TMCP Quén déi |
- 01/2009 - 03/2010: Tritmg Bo phin t4i thim dinh
SME - Ngin hang TMCP Quén déi
- 03/2010 - 01/2011: Tridmg B& phén t4i thim dinh
KHCN - Ngiin hing TMCP Quin di
- 0172011 - 02/2012: Phé phong 1ai thim dinh Hai s
- Ngin hang TMCP Quin d3i
- D2/2012 - 06/2013; Trwdmg phong Quan tr i ro - I
Céng ty CP Chimg khoin MB
- 07/2013- nay; Phé Tong Giam dbe - Cdng tv CP
Chimg khodn MB

Phé Tang Gidm
die

Nguyén Thi Viét
Oanh

» Trinh dd hoc vin; Thac s¢
» Qud trinh cing tic:
= 0272004 - 06/2006: Nhin vién - Ngin hing TMCP
Québc té Viét Nam
= 062006 - 05,/2009: Nhin vién - Ngin hang TMCP
Quidn dii
- 2007 - 2015: Trwdng ban kidm sodt/Thanh vién
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ban kiem sodt - Té chinh Séng Da

2013 — 2015: Trudng ban kiém sobt/Thinh vién
Héi ddng quin tri - Clng ty CP Quén 1y Qui diu 1w
MB

06/2009 - 02/2012: Phé phéng Phén tich v tu van
a4y tr - Ngin hang TMCP Quin d5i

022012 - 7/2014; Trwdmg phong Dot - Ngin
hang TMCP Quén déi

7/2014-1272016: Trudmg phong Bau te chién luge -
Ngan hing TMCP Quin di

01/2017 — nay; Pho Tong Giam doc - CTCP Chimyg
khoin MB

Phé Téng Gidm
doc

Lé Thanh Nam

« Trinh d9 hoc véin: Cit nhin Quén ti Doanh nghidp

o Chire vu dang nim g1 tai ede to chire khice:

Thénh vién HBQT - Céng ty cb phin Thubc Thi v
Cai Lay

. Thinh vida HDQT dic 1p - Cong ty ¢ phin Tu

viin - Thuong mai - Dich vy Bia 6¢ Hodng Quin

Dich vu Thuong mai Gidy Viét

# Qui trinh cong tac:

09/2001 - 12/2007; Chuyén vidn QLDA - Cong ty
Cé Phén Tap Dodn Tén Mai

2007 = 2011: Phé Tong Gidm Dic - Cong ty €6
Phin T vin Dich vy vi Thuong mai Gidy Vist
2011 -2013; Gidm Déc didu hanh - Cong 1y Co
Phin Tu vn Dich vu va Thuong mai Gidy Viét
2011 = nay: Thanh vaén HEQT d6c lip - Cong tv
Cb Phin Tu van - Thuomg mai - Dich vu Bja dc
Hodang Quin

2013 —nay: Phéd Chi tich HBQT - Cang ty Cé
Phin Tu viin Dich vy va Thuong mai Giay Viét

. I

Phé Chii tich HBOT - Céng ty cb Phin Tir van va ‘
|

|

- 0572013 - 02/2015: Thanh vién HBOT - Cong ty |

C& Phén DIC S4 4

04/2014 — nay: Thanh vién HRQT - Cong 1y CO
Phén thuoe thi v Cai Lay

04/2013 - 04/2015; Gidm dic Vin phang Khu we
Phia Nam - Cong ty CP Chimg khoan MB
04/2015 - nay: Phd Tong Giam doc - Cong ty CP
Chimg khoin MB

& Thing tin vé nhin sy quin I¥ rii ro lién quan téi hogt ding phat hanh chimg

quyen:

oy

ko= b — R T
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F Ee v l'
Chuyén vién P. QTRR
2. Chc thing tin vé két qui hogt ding ciia td chire phat hinh

2.1. Tong hop tinh hinh hogt ding ciia cing ty chimg khodn:

Céng ty €6 phan Chimg khodn MB (MBS) tip trung phit tridn 3 ming hogt d3ng kinh
deanh chinh 14 Dich vy chimg khoin , Dich vy ngén hang diu tr, Ngubn vén va kinh doanh
trdi phidw:

* Dich vy chimg khoin: MBS cung cdp dich vu tr viin mua, bin céc loai chimg khoén
da niém yé va chua nidm yét cho khéch hing ci nhin va khich hing 1 chire. MBS
Tuéin chil trong vide thu hit nhin thi, diu tu vio cong nghé hién dui va cun clip che
khich hang shiing sdn phim phén tich v tr véin diu or vdi chiit luong uimhit trén thi
wuwimg Cée dich vy chimg khodn cung cip cho KH bao ghm:
- Tuvin diu tr
- Uy thie quén 1 tai khodn
= Cac dich vy dién tir
¢ Dich vy Ngiin hing diu tu: Nhiém vy ciia MBS 14 két ndi nhimg co héi st dung
eling nhir huy déng von higu qua (Connecting Capital Opportunities), nhim muc dich
tao re @i trj cho khéch hing thing qua nhimg giki phip tu vin duge tich hop vi
chuyén biét di vén timg khach hang,
- Tur viin tai chinh doanh nghign
- Tur viin thodi von, phét hinh, niém yét cb phiéu
- ECM - cb phin hoa, IPO
- T viin M&A
- T viin phét hanh tréi phiéu
* Nguin vin vi kinh deanh tréi phicu:
< Npudn von:
- Ciin dbi va dibu tiét cac hoat dding nguda
- Cung cap sin pham hop téc kinh doanh
- Phat hanh tréi phifa doanh nghiép
- Céc hoat déng kinh doarh ngudn
% Kinh doanh tréi phiéu;
- Phan phoi sin phém Tréi phiéu doanh nghigp
- M gidi tréi phidu
- Cung cip dich vu Dai dign nhimg nguéi 56 hivu Tréi phigu
2.2, Tinh hinh tranh chiip/kién mne: khong
23, Bioe cio kit qua hogt dfag kinh doanh trong 2 niim ghn nhit va lay ké aén quy
géin nhiii:




: Leti nhudin sau thué

1

177352 |

. | Liiy ké dén
Chi tidu Miam 2018 Niim 2019 o t:ﬁng Q12020
(Trigu VND) | (Trigu VND) | gidm | oo foly
Téng gid iri tAi sdn 3,774.820 4750256 | 25.84% | 4,781,439
Doanh thu tir chc hoat i |
g kin doan 1045833 | 948.453 931% | 225440
o T = |
Lot nhudin tir che hoat o
80 kinh domb 194 668 180275 | 43,98% | 32,750
Lei nhugn khéc 8064 £.303 2.07% Y
Loi nhudn trude thud | 202.732 288578 | 42.34% '| 33.116
229802 26,420

29.57% |

2.4. Cic chimg quytn mé efng ty di phit hinh:

(Ngudn: BCTC MBS)

Mi Logi Gig phiit Niim I -

. chim hinh han | Thii gian

STT | Tén chimgauybn | 1y "o | ehing | (o ojepg | PhL | {lﬁ:i:g} &0 han
cosi | M | ng quybn) "M -
1 CHPGI90] HPG | Mua 1.200 2019 3 10/09/2019 |
2 CPNI190] PN Mua 1.700 2019 3 1092019
3 CEPT | 904 FFT | Mua 1.700 2019 3 19/12/2019
4 CREE1901 REE | Mua 1.260 2019 3 | 19122019
5 CMW G 906 MWG Mua 2.850 2019 3 16/1272019
(5] CTCB1201 TCB Mg 1.680 2019 3 17/01/2020
7 CPNI1202 PN Mua 2,220 2019 3 22/01/2020
8 CHPG1508 HPG Mua 1.450 2019 3 2200 1/2020
E) CGMD1901 GMD | Mua 1.580 2019 i 28/04/2020 |
10 CVNMI1905 YNM | Mua 2.500 2019 5 28/04/2020 |
11 CFPT1908 FPT | Mua 3.150 2019 & 17/06/2020
12 CMSN1903 MSN | Mua 1.350 2019 3 17/03/2020
11 CREE1905 REE Mua 2,150 2019 6 17/06/2020
14 CVHMI1903 VHM | Mua 2.000 2019 3 17/03/2020
15 CVRE1904 VRE Mun 1.550 2019 3 17/03/2020
16 CPNI2001 PNJ Mua 2.200 2020 35 24/04/2020
17 CMWG2002 MWG Mua 1.950 2020 ] 10/07/2020
18 CHDB2002 HDB | Mua 1.950 2020 ] 10/04/2020
19 CMWG2003 MWG | Mua 1.530 2020 35 | 24i04/2020
20 CHPG2003 HPG | Mua 1.570 2020 35 | 04/052020
21 CMEN2004 MSN | Mua | 9RO 2020 40 | 04/00/2020
22 CPNJ2004 PNJ | Mua 1,000 2020 35 | 18/08/2020
23 CTCB2004 TCB | Mua 1.050 2020 | 3,5 | I8/0R/2020

21

(]

L L

=
L

FN= B e

BT L E Mg aid &



24 CVNMZ003 VNM | Mua 1450 | 2020 4.0 | 04/09/2080
25 CVPB200S VPE | Mua 1510 | 2020 3,5 | 1B/08/2080
26 CEPT2007 FPT | Mua 1.690 2020 40 | 23/10/2000
27 CHDB2006 HDB | Mua 2180 2020 3,5 | 0B/10/2080
28 CMWG2000 MWG | Mum 1.600 2020 4,0 | 231072020
29 CREE2004 REE | Mua 1.570 2020 4,0 | 23/10/2080
30 | CHPGOIMBS20CE | HPG | Mum 2.350 2020 3,5 | 20M10/2000 |
3.  Tinh hinh tii chinh: ‘
Chi titu NAm2018 | Nam2019 | % tdng | Liy ké dég |
(Trifu VND) | (Tri¢u YND) | gidm QL2020 |
- Thanh toan cac khodn ng dén han:
(c6 thanh iadn diing han va ddy di Co Cé c |
ede khodn ng khdng?) I
- Cac khoén phai ndp theo ludt dinh: |
{e6 thiee hign theo ludt dink?) Co Co Ca
- T'én du no vay: (ghi rd o qud
g die ner bao linh (néu e6)
qmi han ngdn han, frng han va dai 1.273.582 1.4556 486 14,36% 1475388
han. nguyén nhin din &n ne qua
han. kha néng thu hdi)
- Tinh hinh cong ng hum nay: féng
50 ey pivar thu. tong 56 mg phdi trd)
Céng nor phéi thu 2500579 | 2979802 | 1502% | 2720083
Céing ner phii ird 2314348 | 3080420 | 33,10% | 2.785230
(Neudn: BCTC MBS) |
4. Ciic chi tidu tii chinh chi yéu: .
| |
2 Nim 2018 | Niim 2019
Ciic chi tién (Frién VNB) | (Triéu VND) Ghi chii |
| 1. Chi tiéu vé an todn t3i chinh
|- Giditri vn kha dung (Don vi: tidu dbng): | 1536871 | 1.646.524 r
| R ro (Radi ro thi toomg, riii ro thanh todn, |
rii re hoat d&dng. nii ro ting thém) (Don vi; 418130 496,629
| tridu déing):
| < Ty 1& vén kha dyng: 367,56% 331,54%
2. Chi tiu vé kha ning thanh todn I
22




Cic ¢hi tiéu {,EE if::} ;;"I’l i?;:}} Ghi chi

400 mm;;ﬁ"nz = 248,63% 184,40%

- Hé 56 thanh todn nhanh:

TSLE — Hing thn kho 248,63% 184,40% |

Ny nganhan |

3. Chi tiéu vé co céu vin |
- Hi sb Noi'Tong tai san 61,31% 64.85% |
- Hi s Nog/Von chi si him 158,47% 184,47% |
4. Chi tidu vé kha niing sinh kn

- H 58 Loi nhudn sau thué/Doanh thu thuin 16,96% 24,3 5% .
- Hé 56 Lo nhudn sau thud/Von chi s0 hir 12,14% 13,-?.5% -
- H3 58 Lo nhudin sau thud/Tong ti sin 4,70% 4 R

‘ ﬁmh;tﬁf‘ &ag kinh 18,61% 29.55%
l - Thu nhép trén cd phin (EPS) 1.497 1.882

1.

(Neutn: Bao cdo i I an fodn 1di chinh va BCTC MBS}

Théng tin chung vé chiimg quyén
- Tén chimg quyen:
- Tén (m&) ching khodin co sd
- Té chire phat hanh chimg khoin co sé.
- Logi chimg quyén;
- Kigu thaye hién;
- Phuomg thire thyre hign chimg quyén:
- Thisi han:
- Ngay phat hinh:

- Niglty gino dich cudi cling;

V1. CAC THONG TIN VE CHUNG QUYEN CO BAO BAM

Chimg quyén CPNJOIMBS20CE

P

Cong ty CP Ving bac Ba quy Pha Nhudn
Mua

Chiu Au

Thanh toan tign

3.5 thang

Trong véng 03 ngiy lam vide ké tir ngiy
dugc cip Gidy chimg nhin chio ban
chimg quyén

Tnrde ngdy dio han 02 ngiay giao dich
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- Npay 4o han: 3,5 thang ké 10 ngdy phit hanh

- Ty 1§ chuyén dbi: 5:1 (05 chimg quyén quy dbi quyén mua
01 ci phiéu eo st
- Gia thye hidn: 42.000 — 96.000 VND/cd phiéu (Gid thye

hién chinh xéc s& dirge cdng b tai Ban
Théng bao phét hanh tai ngay phat hinh

chimg quyén),

- Tai sdn dim bao thanh todn; Tign ki qu¥ tai ngén hang o ky va tai
sin phing ngia rii ro tén tai khodn ty
doanh

- Gia chao ban: 1.000 - 4,000 VND/chimg quyén (Gid
chio ban chinh xdc s@ dupe cdng bb tm
Bin Thang bio phit hanh).

- Tong sb lwong chio ban: 2.500.000 chimg quyén

- Tong gid trj chao ban: 2.500.000.000 - 10,000.000.000 VND ,

- Phuong phip tinh gia chao bén: Theo cing thire Black Schales

Cing thire Black Scholes:
Gaa Iy thuyét cia chimg quyén mua:

o NS — N(d)xe ™"
k

in(+ (= +5)r
din n—ﬁ
dy =d, — VT

Vi

Trong dé:

C: Gid 1y thuyét i chimg quyén mus;

N(€.), N(da): Xge sust phan phéi chudn tich 1y, '
X: Gid thyc hién cia chimg quyén; '
8. Gii chimg khodn co s& hign tai;

T: Thii gian con lai dén khi ddo han (Tinh theo nm); 14 s5 ngiy k8 tir ngay tinh todn
&n ngdy dio han chimg quyén;

“e'Ldi sult phi nii ro (trung binh 16 suft tidn gin ca nhdn k¢ han 1 ndm cia
Vietcombank, Vietinbank, BIDV),

% B bign ddng gid ky vong cha chimg khodn cor s (dy kién cao hon bién déng thye té !
12 théng gin nhit clia chimg khodng co sé tir 30% - 200%)
k: Ty |& chuyén d5i ciia chimg quyén

Thing tin vé chimg khodn co ¢

Tén Cing ty: Ciing ty CP Ving bac Bd quy
Phii Nhugn
Linh vire hogt dng: Bién l&
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Thii diém niém yit lin din

Chi so P/E hign

Dao djng binh quin gid cb phitu 12 thing gin

tai:

23032009

11,72
33.34

nhét (%) (giai dogn tinh tir thang 0772010 dén

thing 0G/2020)
.z | Khii Gid | Giicao | e o |
Thing ké phién E&im it g'uumg dang nhét trong E::“mitl;l":_:m
mg thiing m khirp lgnh R thing {\ENI}? £ ‘
: (CP) | (VNB) | (VND)
Thang 07 2019 | 17.100.845 | 10418290 | 76.800 | 78.600 72,143 |
Thang OF 2019 | 18303248 | 20.369.050 | 82200 | 89.300 76.000 |
Thang 09 2019 17.894.029 | 10.994.500 | BO.400 44,800 TH.000 |
Thang 10 201% 18,539.460 | 9.441.970 83.300 84,300 79.000
Thing 112019 | 18.072079 | 10.503.590 | 81.200 | 86.900 80000 |
Thang 122019 | 19.366.183 | 9.191.930 | 86.000 | 87.900 78,500
Thing 012020 | 18983363 | 14.979.400 | $4300 | 92.500 84,000
Thang 022020 | 18.397874 | 12.621.210 | 79.957 | 84.557 71902
Thang 03 2020 | 10.561325 | 17851.920 | 45900 | 80936 44040 |
Thang 04 2020 12.813.207 | 17.865.700 | 56900 61200 45.100 |
Thing 05 2020 | 14,209.374 | 21.090.880 | 63.100 | 65500 35,700
Thing 06 2020 | 12.922.119 | 15606960 [ 57400 | 66700 56.400

Két qué hogt ding kinh doanh: (don vi: Trigu VND)

(Neudn: Bloomberg)

Chi tiéu Nim 2018 Nim 2019 U ting gidm
Téng gia trj tai san 6.437 896 £.602.964 33,63%
Vién chil s hiru 3.745.073 4.577.266 12,22%
Doanh thu 14,571,136 17.000.681 16,67%
Thué v cic khodn phdi nbp 153.579 192,683 25,46%
Loi nhufn trudc thué 1.205.550 1.506.712 24,98% 1
Loi nhudn sau thué 959,923 1.193.925 24.38%

Céc chi s tai chinh ciia t chire phat hinh chimg khodn cor scn

(Negutn: BCIC PNJ)

Ciic chi tiéu Niim 2018 Niim2019 | Ghichi |
1, Chi tify va kha nang thanh toén '
- H2 b thanh tokn ngin han 2,02 1.3 '
- HE sb thanh todn nhanh 0,16 0,08
2, Chi tidu v& co ciu von
- Ha b No/'Téng tai sin 0,42 0.47
- Hé 56 No/VCSH 0,72 0,88
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3, Chi tigu v& khd nng sinh lén
- Hg 56 Lot nhudin sau thué/Doanh thy 6,59% 7.02%
thudin
- H& 6 Loi nhudn sau thub/VCSH 25,61% 26,08%
- Hé 56 Lot nhudn sau thué/Téng tai 14,91% 13,88%
| san
| - Hé 56 Lei nhudn tir hogt ding kinh 8.26% 8,86%
doanh/Doanh thu thudn
- Thu rhip trén cb phén (EPS) 6.481 4,896 |
(Nagudn: BCTC PN.J)

(%} MBS cam két Khong phei I ngredi oo lidn quan v 18 clnire phit hank chimg khodn co sir

3.

MBS ding ky chie bin vi phiin phﬁi ching quﬁn:

Cac mbc thin gian MBS dy kién quy dinh cho dgt phét hinh:

4.

Giiai doan chudn bi va hoin thanh ndp hé so ding ky chéo bin cho UBCIC MBS thuc
hién ndp ho so theo ké hoach ciia UBCKNN
Sau khi UBCK cip Gifly chimg nhin (GCN) chéo ban, cde théng tin chi tist vé dot
chio bin 52 duge quy dinh tai Thing béo phat hanh chimg quyén dupe cing bé mén
wehsite clia MBS, Tinh tir théi diém nhin duge GCN, MBS thye hign céc ndi dung
LN
*  Trong 24h lim vige:
¥ Thye hign CBTT khi nhiin duge Gidy ehimg nhin chio ban,
*  Trong 03 ngay Mm vige:
v Thue hign cong bd Ban cdo bach di duge chép thujn & Ban théng bio phit
hénh trén trang thing tin dién ti cia SGDCK vi cila MBS,
¥ Thye hién ky qu dim bdo thanh todn cho NHLK (BIDV) cy the:
% 84 tién ky quf (Hofic chimg chi tién gui): Thye hién ky quf tai NHLK
trong sudt thér gian cb hidu lye cia chimg quyén va dim bio duy tri i
thidu $0% gid tri chimg quyén di pht hanh, cam két khéing ding dé cim
cd, thé chip, 1am tai sin dam bio cho cie nghifa vu khic, .
4 Thye hién ki Hop dbng bao dim thanh toén tai NHLK vé giri cho UBCK
01 ban goc trong vong 24h ké tir khi ki két Hop déng dim béo véi NHLK.
Sau khi d hodn tit vide ki qui tai NHLK vi dam bdo vie ciing bé diy dit Bin cio
bach di dupe UBCKNN chilp thuin d2 NDT dwge khai thic diy di thing tin, 18 chirc
phet hanh s thyre hidn thong bio chio ban chimg quydn trén website, Céc thi tuc vé |
cing bo thing an, thye hidn nop ky qui MBS cam két wén thi ding theo théag tur
1072006 TT-BTC.

NDT diing ki mua chimg quyén & MBS diing k¥ luu ky vi diing ky Nigm yée:

4.1. NBT diing k¥ mua chimg quyén

-

Chinh sach déng ky mua chimg quyén IPO
= Ty Ié nip tidn ding k§ mua chimg quyén: 100% gia trj ding k mua
o  Khii lupng dang ky mua téi thidu: 10 CW/in ding ky




o Khdi luong ding k¥ mua 15i da: Quy dinh cu the trong Théng bao chao ban Chimg
quyén

» Budc khoi lugng; 10 CW

Hinh thirc phén phdi: Phin phoi theo hinh thirc FIFO, cic KH cd nhu cdu mua thuc

hién ding ky, hé thing MBS s& kiém tra han mirc 88 lugng CW phat hanh cbn la, va

dimg tiép nhiin ding ki mua khi 56 luong phat hanh hét,

Hinh thirc KH 6 thé ding kv mua: Mua online trén hé théng Stock 24 hodc i wan

bd mang lud CN/PGD ciia MBS,

HO 50 KH cin cb @8 thue hién dang ky mua dbi véi hinh thire dang kv mua wi quiy

(KH ding ky mua trén hé théng trie tuyén s& ki theo hinh thirc Hop déng dién to):

o Gilly cung ciip théng tin dit mua Chimg quyén (theo miu MBS cung cip tai
quiy/trén website),

» Hop ddng mua ban chimg quyén cé bio d&m (theo miu MBS cung ciip tai
quéy/trén website).

« CMTND/CCCDYCMOQN/CMS() con higu lye theo quy dinh cia phip ludt

» Cung cp 56 TK ding k¥ hou ky vi che thing tin khac d& MBS lam tha tyc ding ky
luu kv VSD @ giao dich chimg quyén sau khi dugre nidm vét trén thi trudng.

Sau khi khich hang ding ky mua thanh céng, MBS & thuc hién théng bao két qua o

legrng chimg quyén NBT mua thanh cing qua SMS/Email/dién thoas co ghi dm.

Téi khodn quén Iy tign mua chimg quvén cia NDT, NDT c6 thé ndp tidn trye tidp viio

thi khodn diedd diy:

» 56 Tai khodn; 122.10,00, 1763119

» Tén chil TK: Clng tv co phin chimg khoan MB,

e M tai NH: Ngfn hing Thuong mai o phin Bdu nr va Phi tridn Vidt Nam- Chi
nhianh Ha Thanh.

o Nji dung: (Vi dy) Nguyen Vin A, CMTND 012020853, ndp tign mua 5.000CW,
ME XXX, Dot XX
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4.2. MBS thye hign dfng ky i ki vit ding ky nidm yét

- Trong vong 03 ngay 1am vide sau khi hoén thanh phan phéi, MBS thyc hign bio cio
UBCEKNN vé két qua det phin phi,

- Dong théi, MBS cam két lip cac hé so 88 ding ky lwu ky chimg quyén tai Trung tim
I ky chimg khodn vi hé so ding ky nidém yét chimg quyén tgi SGD chimg khoan
theo dimg thin gian quy dinh dé NDT co the kip thoi giao dich trén san nigm yét

5. Thure hifn chimg quyén
a Trucmg hep thanh todn bang tién khi dao han chimg guvén:

- Téi thidu 15 ngdy 1am vie tnrde ngiy d4o han cila chimg quyén, MBS gin hé so dén
SGDCE dé hiy niém vt todn b3 chimg quyén v thuc hidn thanh todn cho ngudi 6
hiru chimg quyén,

- Chém nhét 07 ngay lim visc trude ngay ding ky cubi cling, MBS giri ho so théng bio
thye hidn chimg quyén diy di, hop 1& dén VSD.

- Trong vong 01 ngdy lam vide ké i ngiy VSD nhiin duge ho so hop 18 tir MBS, VD
gin Théng bao vé vide chot danh sach de thue hién chimg quydn cho cac thanh vién



- MBS cd trich nhiém thue hign d6i chifu danh sich voi VSD vé s ligu lién quan aén
phin bd cac quyén vi loi ich cita nha ddu t,

- MBS dim bao chim nhit 02 ngay lim vige trude ngiy thanh todn, MBS chuyén di 55
tién cin thanh toén vio ti khoin do V5D chi dinh @ kip thoi thenh 104n cho nha du
nr vio ngay thanh toén,

- Sa tien thanh todn cho mdt don vi chimg quyén mua 1i 56 tién thanh todn khi i thanh
wdn lon hom gia thye hign, duoe tinh theo eling thire [(Gid thanh toén — Gi thare
hién)/Ty 1& chuyén d6i). S5 tién thanh todn rong 14 sd tidn thanh toan gidgm trir cic chi
phi thire hién quven (thug thu nhip va cic chi phi khic néu cb).

- Truémg hop nhi diu tu khing it lénh thye hién chimg quyn, chimg quyén <5 1 (in-
the-money) dupc ty dbng thie hign theo phuong thire thanh todn h&g tign vio ngiy
dfo han,

b, Cde bign phép xik [ trong triimg hop 16 chire phat héanh mdt kha ndng thanh todm,
- Céc nghia vy véi nhi ddu w ndm git chimg quyén s2 duoe thanh toén qua cic kénh
nhir sau:
s Diing 56 tifn ky quff cia cng ty phét hanh tai Ngin hing lwu kv,
¢ [Diing td san (chimg khodn co s&/tien) phong ngira rii ro ¢ dupc phong toa ta
Trung tim luu ky chimg khodn Viét Nam (VSD).

- Truémg hop khng di thi sin & thanh todn thyc hida chimg quyén, vide gigi quyé
quyan lgi cho nguéi sé hitu chimg quyén thirc hign theo quy dinh phip luit lién quan
dp dung ddi v chil ng o6 bio dim mdt phin.

- Trong trimg hep t6 chire phit hinh pha sdn, mét hodn todn kha ning thanh toén, nghia
vip voi nlvd ddu wr ndim @it chimg quyén s# duoe thanh toan qua quy trinh thanh IV i
san theo quy dinh ciia phip lujt (Khodn 3 - Bigu 15 - Thang tr 107/2016/TT-BTC),

6. Quyén cia ngwid s& hitu chimg quyén
Quyen cia nzui sér hitu chimg quyén bao gdm:
- Quyén duge thanh todn bing tién hojc chuyén giso chimg khodn co s theo didu kidn
vit phuong thic do MBS quy dinh trong Bén cdo bach cia timg det phat hinh v theo
quy dinh cia phap ludfit ¢ lién quan;
- Quyén duge thanh todn bing tién khi chimg quyén bj hiy niém yét theo quy dinh cia
phidp ludt, Trong tmrémg hop chimg quyén bi hity nigm yét do 14 chirc phét hinh dinh
chi, tam ngimg hoat dong, hop nhét, sép nhip, gidi thé, phd sin holic b thu héi Gidy
phép thanh ldp va hoat ddng; khi bi phat hién hb so ding ky chao bin chimg quyén ed
phimg théng tin sai 1¢ch, bé 56t ndi dung quan trong co the dnh huéng i quydt dinh
ditu tr v gdy thiét hai cho nha déu tw; do chimg khoan co sé bi hiy niém vét; hofic
khéng thé xdc dinh duge chi 6 chimg khoin vi céc nguyén nhéin bét khi khéng da
duge quy dinh rd tai bd nguyén the vé xde dinh chi s8; holic do 8& Giao dich Chimg
khoan xét thiay cdn thiét d& bdo v& quyén loi cia nha diu tu, gid thanh todn ching
quysn cho npudi s hitu chimg quyén s& 14 gid duge dinh gia theo cdng thic Black
Scholes. Trong cing thire dinh gid chimg quyén, cic tham s duge xdc dinh nhy say
= (4 chimg khoan co 56 (5) s& duge tinh |4 binh quin gia dong cira cha chimg
khodn co s& trong ndm (05) ngay giao dich lidn trude ngay hiy niém yét chimg
quyén, khing bao gdm ngdy hiy niém yét chimg quyén.

s L suft phi rii ro duoc tinh 13 trung binh (31 suit tidn gii ca nhén ky han 1 nim
el Vietcombank, Vietinbank, BIDV tai thin didém hiy niém vét chimg quyén
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» D& bién déng pia cia chimg khofn co so (s) duge tinh 1a d6 bién ddng gia trong
qu“;;;hn': 1 nim gan shit cia chimg khodn eo s& tinh tir ngay hiy nigm yat chimg
q

« Thii gian con lai ti ngdy dao han 14 thon gian con lai k& tir ngay hiy niém yé
chimg quyén dén ngay déo han chimg quyén,

Quyén dugc ehuyén nhuong, ting cho, thia ké. clim co, vay muon trong cdc quan hé

din sy thee quy dinh cha phip ludt hién hanb;

Quyén dirge wru tin thanh todn trong tredmg hop MBS by gl thé hodic pha sin theo

quy dinh cia phap ludt. Trong truémg hop khéng di tai sén dé thanh toan thye hién

chimg quydn, vic gidi quyét quyén loi cho nguii s5 hiru chimg quyén thye hidn theo

quy dinh phap lut lién quan &p dung dbi véi chi ng c6 dém bio mdt phin;

- Céc quyén khic theo quy dinh cia phap huit.

Piéu chinh chimg quyen
_ MBS £ didu chinh chimg quyén trong chc treimg hop sau: Gia chimg khoan co s& by

didu chinh do tb chirc phat hanh chimg khoan ¢o sé& chia cd tic bing tién mi, phat
hanh cb phidu @3 tra ob tire, phat hanh cb phiéu d8 ting von 6 phin tir ngudn vin chi
st hiru, phat hanh b phidu méi
Cach thire didu chinh gié thye hign va 1 18 chuyén doi chimg quyen khi chimg khoan
co 58 ¢6 sy kidén doanh nghiép nhu sau
e Thai didm thire hién didu chinh: Nghy giao dich khing hudng quysn cia tai sén
it B )
o Tylé chuyén dbi mai duge lam tron 1di 4 chit s& thip phén, gif thyre hin mon
durpre Lam trém dén hing chuc.
o i thue hign mén va Ty 18 chuyén d6i mdi theo cac sy kign doanh nghigp nhu
cau
+ Doanh nghiép tra cb tic bing tién;
+ Doanh nghigp tra cd tirc bing ob phigu, thutmg cb phicu,
+ Quyén mua cd phidu phit hinh thém (trong truémg hop gia phit hanh thap hom
thj i chimg khoan co 567,
= (i thuc hign méi = Gia thee higén el x (Gid tham chifu difu chinh ciia tAi sin cor
sOGi& Bng ol ciia thi s4n co 56 lidn tude nghy giao dich khong hudng quyen)
s Ty 18 chuyén dbi moi = Ty 18 chuyén d0i cii  (Gid tham chidu digu chinh cia
s4n co s&Gid ddng cira civa 13l s&n co s lidgn tnode ngay giso dich khing huong
quyén)
Viéc ditu chinh khdc s& cin cir theo quyét dinh digu chink cla $& Giao dich Chimg
khodn, 16 chirc phét hanh s& thire hign digu chinh.

Ciic khodn thud, 1§ phi, gid dich vu tir viée giao dich hofic thue hién chimg quyén.

. Ciic khodn phi, 1§ phi gino dich: Chimg quyén cb bao dam dwoe nigm yét vi giao dich
nhur chimg khodn co s& Nha diu tr khi giso dich chimg quyén o6 bao dam phai tra cde
khodn phi giao dich theo biéu phi giso dich cia MBS quy dinh timg thin ky

8.2, Thué TNCN phii chju khi gino dich chimg quyén:Theo thing bao s 1468/BTC-CST

i,

Trieimg hop triede ngdy ddo han, nha ddv e ehuyén nlieong chimg quyén
Do chimg quyén cb bio dim duos giso dich tuong ty nhu chimg khoén co s¢ nén khi

chuyén nhugmg chimg quyén c6 bio dam thi thu nhép tir chuyén nhueng chimg quyén s& ip
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dung thue vii chuyén nhugng chimg khodn, dioe xéc dinh bing gid trj chuyén nhuong chimg
quyén c6 bio dam timg lin nhan véi thué suft 0,1%. Trong do:

Gia tri chuyén nhwong chimg quyén cé bao dim timg lin 13 gid khép 13nh chimg quyén
trén S0 giao dich chimg khoan nhén s lugng chimg quyén.

Wi dy: Nhi déu tr mua 100 chimg quyén mua o6 tai sén oo s& 14 cb phigu clia Céng ty
Cb phin ABC (ABC) véi gié 1,600 VND/chimg quyén, t 16 chuyén abi 1d 21, gid thire hién
ld 28.900 VND,

- Néu nhi ddu tw bin chimg quyén mua tai mire gid 2 000 VND/chimg quyen thi s6 thué
phai ndp la 2.000 x 100 x 0,1% =200 VND,

b Truimg hop tmeie ngay dio han, chimg quyén bi Ijy nidm yét

Thu nhdp tir chuyén nhuong chimg quyén duge xéc dinh bing gié tri chuydn nhugms
chimg quvén b bao dim timg n nhin v thus sudt 0,1%

Theo quy dinh tai diém a, b, c khoan 1 Diéu 9 Théng tr sb 107/2016/TT-BTC ngiy
25/06/2016 ctia BH Tai chinh huimg din chao ban vi giso dich chimg quyén ca bdo dam thi
gid chuyén nhuomg chimg quyén 6 bdo dim la:

- Gl mua lai theo mirc gid thi truémg cia t6 chie phat hinh théng qua hogt dong tao 1p
thi trudng nhin vi s chimg quyén (trude ngiy hiy niém vt £6 hidu lire); holic

- Gid thanh todn chimg quyén do 18 chire phat hinh céng bb nhén sé lugng chimg quyén
(sau ngéy hiy niém yét eb higu lyc),

(rd thanh todn cia chimg quyén theo quy dinh tai khoan 3 Bilu 9 Thang nr s
1072016/ TT-BTC

Vidu: Véi gia thiét twong ty tai vi du néu trén

- Néu chimg quyén bi hily niém yét va 16 chire phét hinh cng b8 gia thanh todn chimg
quyén 1i 2000 VNB/ehimg quyn thi =4 thué phai nop 14 2,000 x 100 x 0,1% = 200 VNB,

. Tai thei diém nhi din ae thee hién guvén

Do hién hanh mdr quy dinh duge thire hign quydn chuyén giao bling tign nén thivi didm
phit sinh thu nhip 14 thén diém nha diu tw thye hién quyén. Tai thii didm thye hign quyén
chuyén gizo bing tién, thu nhip cia nha diu tr &p dyng mirc thud sut 0,1% wén giA tri
chuyén nhuong chimg quyén ¢b bdo dim timg lin, Trong d6, gid tri chuyén nhuong chimg
quyén co bao dam timg In biing gi4 thanh toan ciia chimg khoén co s nhén (s luomg chimg
quyén chia ty 1 chuyén déi)

Gid thanh toan cla chimg khoin co s do 56 giso dich chimg kho#n ciing ho theo quy
dinh tai Ditu 14 Théng tr 6 1072016/ TT-BTC

Vi dy. Vi gid thiér tuong 1 tai vi du néu trén, gia thanh tofn clia t4i sin co sd (ABC)
do S¢r giso dich chimg khoén cing bo ti théi didm thye hign quyén 12 32.500 ddng/cd phidu

56 thué nha diu tr phdi nép khi thye hidn quyén la:

32.500 % (100 : 2)x 0,1% = 1.625 VND
9. Hogt djng tao Hip thi trudng

Mhitm dim bo thanh khodn cho tdc chimg quyvén dang lwu hinh, MBS co nghia vu a0
lip thi truimg cho cac chimg quyén do MBS phit hinh, cy thé
L Nehia vy ;i:’fg:‘:.‘: fae Iip thi trecng

MBS tham ga diit lénh tgo 1p thi ruimg trong vong (05) phit k& thr khi c6 mét trong

cac sy viec sau diy xdy ra
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b.

- Chi ¢6 1énh bén mua hodc bén bén chimg quyén;
- Khéng co lénh bén mua v bén bin chimg quyén;
- T 1& chénh léch gia trén th tredmg vuot qua 5%, Ty 1§ chéch l&ch ma la ty I¢ phin

tréim eiia (gid chao ban thip nhét - g chao mua cao nhat)/gia chio mua cao nhit

Khi tham gia dt lénh, MBS cam két tudn tha:

Khéi haong mi 1énh i thidu 14 100 chimg quyén;

- Logi 13nh sir dung 1 lénh gici han;

Gid dit 13nh dam bio khéng vuot 17 1& chénh lich gia 5%;

- Trutmg hop khing cb lénh mua vé 1énh ban chimg quyén, MBS s2 nén hanh yé1 gia

hai chiéu (83t c lénh chao mua va lénh chac bén),
Théi gian thn tai cia 18ah tréa hi thdng giao dich té thidu 1a mdt (01) phit

Mién triv mghfia v yér gid tao Idp thi inedng
Trong chc truomg hop say, MBS khing phii thye hign hogt ding tao [ap th) tremg:

Dot khép lénh dinh kv xéc dich gid m& clm, ndm (05) phit déu sau khi két thie dot
khép lénh dinh ki xdc dinh gid mé cira va dot khdp 18nh dinh ki xac dinh gid dong cira,
Tii sén co s& cua chimg quyén bi tam ngimg giao dich;

Khi gid Iy thuvét cla :hl.:mg quyén duoe tinh theo ¢éng thirc néu tai bin cao bach
clia MBS nhd hon hofic bing 10 dong;

Sé lupmg chimg quyén trén 14 khodn tao Ldp thi truong khéng dép img sb luong i
thidu 100 chimg quvén, MBS dugc mién dit 1gnh ban,

Khi chim b chimg quyén nado dupc luu hinh (trudng hop MBS chua ban duge
chimg quyén néo cho nha diu tu), MBS dugce mién dat [énh mua;

Trutmg hop thyre hién hiy niém yét chimg quyén, MBS duoc mién dat |énh bin;

Gid chimg quyén ting kich trdn (du mua trin), MBS duoc midn dit lénh bin hodc
Gii chimg quvén gidm kich san (du bin san), MBS duge mién dit 1énh mus;

Gia chimg khoén co 56 ting kich tran (du mua tran), MBS dvoc mign dit 1énh bin
861 viri chimg quyén mus;

Gid chimg khoan co s giam kich san (du bin sin), MBS dupc mién dit 1énh mua
dbi win chimg quysn mus,

Chimg quyén dang & trang théi cé 18 tir 30% o 18n (e chimg quyén mua dang oo gia
chimg khodn co s cao hon 30% so véi gid thye hign), MBS duoe midn dt lénh ban;
Trong muti bén (14) ngiy trude khi chimg quyén dio han;

Khi xdy ra cac sir kisn bt khi khéng nhu thién tai, hda hoan, chién tranh...,

Ciic trudmg hop khae duoc S& Giso dich Chimg khoin dp dung sau khi c6 ¥ kién
chép thudn cia Uy ban Chimg khodn Nha nuée,

VIL QUAN TRI RUI RO CHUNG QUYEN CO BAO PAM

1.

Quy trinh gquin trj rii ro

Vigc phat hanh chimg quyén ¢b bio dim tai MBS tan thi theo Nghi quyet B héi
dong cb déng,.

Hi dong quan trj dinh hudng chinh sach va chign luge quan tn rii ro, phé duyét han
mire, phuong &n phit hinh chimg quyen cd bao dim, cac giol han phong ngim mi ro
vi gidm sat vide trién khai qudn wrj rii ro trén toén hé théng,
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Ban diéu hinh xdy dimg hé thing quy winh téc nghiép, quy trinh quan trj i ro hoat
ddng phat hanh chimg quyén cé bio dim, Phin cing trich nhiém va giam sét thye
hign dam bio tudn tha quy dinh vé hoat ddng phét hanh, hoat déng phing ngira rii ro
vil hogt diing tao 13p thi tnrmg voi chimg quyén.

- MBS thire hién phit hanh chimg quyén trong gidi han vén kha dung, thye hign kv qui
dam bao thanh todn tai ngdn hang luu ky 15i thidu 50% gid tri du kifn chio ban vi
thirc hién hoat ding phong ngira ri ro bing chimg khodn co 55 hofic chimg quyén cé
cung chimg khodn co 50 theo ding quy dinh,

= Quy trinh quan tr ni ro chimg quyén c6 bio dim bao gdm che bude:

* Buge 1: Lya chon va thim dinh chimg khoén co s5, thim dinh phuong an phat
hanh chimg quyén;
« Bude 2: Xay dyng phuong én phéng ngita i ro véi chimg quyda;
* Budc 3; Gidm sit va thye hién phuwong én phéng ngira i ro ddm bio khé ning
thanh toan tal ngdy dao han chimg quyén.
1. Phuong dn phing ngira nii ro dy kién (Muc dich phing ngira rii ro,Phwong fdn
phing ngira rii ro thng quiit)
2.1. Mue dich phang ngira i ro:

- Bé dam bao khi néng thanh todn cho ngudi st hiru chimg quyén, han ché mét cich

higu qud nhimg ton that do nii ro giy ra
2.2. T chire thire hign phing ngim rii ro;
Ban diéu hinh:

- Chi dao iy dymg hé théng quy trinh tic nghidp, quy trinh quin tri rii ro hoat déng
phit hinh chimg quyén ¢6 bio dim, Phin chng tréch nhigm va gidm sét thye hign dim
bao tudn thi quy dinh vé hoat ddag phat hanh, hogt ding phong ngira ri ro vi hoat
ding tao ldp thi truémg win chimg quyén.

B phin kiém sodt ndi b:

- Thure hién kiém tra vi gigm sat hoat dong phit hinh chimg quydn, hoat déng phing
ngira il ro, hogt ding tao 1dp thi truémg va thanh todn theo ding quy trinh thc nghiép,
quy trinh quan tr ri ro cda Cang ty,

Bi phiin quan trj rid ro:

- L dau méi tiép nhin, nhin dién, do luimg, dnh gid cic rii ro tidm dn oo thé xdy ra
trong viéc phit hanh chimg quyén cé béo ddm;

- Tham miru cho Ban Tong gitm de/HPOT cic bién phip ngén chin, phang ngita va
it ¥ rii ro thanh toan, gidm thidu t6i da thidt hai cho MBS va dam béo thanh todn cho

nha dau w

Nhiln s tai bi phin trye tiép gidm sit hopt dfng phing ngim rii ro cho chimg
quyen:

| ez | Loai CCHN Kinh' [S8 nam Kinh |
Hovitte o T e G
Nguyén Binh Duong | Chuyén vién P. QTRR | CFA Charterholder

2.3. Nguyén tic thye hién ting quat
- Hoat ddng phong ngim nin ro dugre thire hién wén tai khodn ty doanh ciia MBS,
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- Chimg khodn phdng agim ril ro:

¢ Chimg khoén co s& cia chimg quyén; MBS &p dung phuong phap phéng ngira
riii ro trung héa delta; clng wéi vide phit hanh chimg quyén, MBS g2 ding thi
thyc hign céc giao dich mua ban chimg khodn co s& dé gilt cho vi thé cla MBS
1a trung hoa delta khi gia chimg khoan co si thay doi
o Chimg quyén ciin cde to chire khic ¢o cing chimg khoén co sér
- Vi thé phéng ngira rii ro

P=Deltax Ol/k
Trong do:
» P 58 hoong chimg khodn co sé dy kidn ndm gidr &2 phéng ngia i o che chimg
quyén

o OF Sa lugng chimg quyin dang luu hénh eia dot phat hinh

e k Ty I chuyén déi cia chimg quyén.

s Delta: Ha 50 phong ngira rii ro delta, 1 gid trj thay d6i ciia ma chimg quyén (mg
viri mit thay ddi trong gia chimg khoan co s&, dupc tinh dia trén cdng thic
Black Scholes
Gid tri hé sd delta dwege tinh todn theo mé hinh Black Scholes nhir sau:

Bdi véi chimg quysn mua: Delta= Nfdl)

Trong dé:

Delta 1a gid tr delta cia chimg quUyEn mua

Nid1) T xdie sufit phin phéi chudn tich |y, véi d1 diroe xac dinh theo cing thire
Black Scholestm mue V1.1 cia bén cao bach nay.

- MBS thwe hign phing ngira réi vo thye (€ biing cic tii sin sau déy: chimg khoan
cor s thire 6 dimg cho muc dich phong ngira i ro vihode chimg quyén co cing
chimg khodn co & do to chire khac phat hinh vivhole 56 tien da nép teén tii khodn
ty doanh cia MBS dam bio win thi quy dinh cha phap ludt. Cich thire quy doi/xac
dinh vi thé phéng ngira rii ro thye t8 cia MB:

PT = 8L CROS thipe 6 {pd) + SL CRCS quay A3} e chimg quepden o eding CRCS dia 18 elabe bhiic
pheie il (pd) + SLCKCS oy ddi e iédn ngp trén e khodn oy deanb (p3)

Trong do:

o pl: 50 lugmg CKCS thue 66 trén tin khodn ty doanh cia MBS,

o p2: 50 luong chimg quyen ¢o cung chimg khodn co s& cia 10 chire khac phat
hanh cé trén tai khodn ty doanh ci MBS chia cho ty 12 chuyén déi cia chimg
quyén do 1 chirc khéac phét hanh.

« p3: Gid trj tién ndp vao ta khoan ty deanh ctia MBS cho muc dich phong ngira
rii ro chia cho gia dong cim chimg khoan co s ta ngdy tinh toan

- MBS cam két tudin thii quy dinh cia phap ludt vé vigc duy ni chénh Kch vi thé

phong ngira riti ro ¥ thuyét vi vi the phing ngira rii re thue té.
VIIL. CAC BOT TAC LIEN QUAN DEN DQT CHAD BAN
- Ngin hing Thirong mgi cb phin Blu te vi phit trién Vidt Nam - BIDV (%)

i3

g

& - ol



- Dia chi: Thip BIDV, s6 74 Thy Nhujm, phedng Trin Humg Dgo, quin Hodn
Kiém, thanh phé Ha N§i, Viét Nam

(*) MBS cam kil khdng phal ngued oo lidn guan wi Nedn hang hen &
IX, XUNG BQT LgI icH

Chimg té vi cac cong ty con, chi nhinh eda ching 181 tham gia vo mét logt cic hogt
ding nglin hang, diu tu, mdi gidi, quén 1§ quf, bao hidm rii ro, du tu, cic hoat déng khéc va
co thé ¢d cic thng tin quan trong vé Cong ty, chimg khoén co s& hodie phét hinh, céip nhit
cde bao cho nghién ciu vé Céng ty, chimg khodn co s6. Cac hogt dong, thing tin, cdc béo cho
nghién ciru nhu vy co the lién quan holic anh hudng dén Cang ty, chimg khodn co s& vil cb
the giy ra nhimg hfu qua bat lgi cho nha dau tr holic tho ra méu thufin quyén lgi lign quan
dén vige phat hinh chimg quyén. Chimg 16i khong c6 nghia vu cdng bé nhiing théng tin shir
viiy vii co the phat hinh bao cdo nghién cin, tham gia vio bit ki hoat déng néo nhu viy ma
khing lién quan dén vigc phit hanh chimg quvén,
X. CAM KET

Chimg t5i cam ket chju trich nhiém hoan toin v& tinh chinh wie, trung thire cla ndi
dung théng tin va céc téi lidu dink kém trong bin cdo bach nay.
XL PHULLUC

(Chiciy pihpr thadreh Ieip wi hoar dgng cvia 18 chire phdt hinh)

(ENiéw 1§ evia 16 chive phdt hdank)

(Baa edo i chinkh kidm todn mdm gdn nide ctia 18 chiee phat kanhy

(Cdhe i ligne liém quan khdac)

Hi Ngi, Ngiy A thing T nim 2020
DAI DIEN TO CHU'C PHAT HANH

0 TONG GIAM poC /#
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XAC NHAN CUA NGAN HANG LUU KY
Chiing t6i xhe nhdn thye hién vide luu ly, giém sét tii sin do 8 chire phit hanh chimg quyén
ky quy 4 béo dim thanh toén cho céc chimg quyen di phit hinh theo ding cic nghia vi
trich nhiém cia Ngdn hing luu ky the hié u‘wwgm 107 vé Hudng dn chio ban va
giao dich chimg quyén cd bao dim
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