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148,635 1,195,462
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51 AT 10,000 9,928 9,960 9,972 9,972
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=B]E SBIEn

o=
HOHSE | 2D | & A | WHSH | A= | & KH()

Saia
He 137,121,720 -[187,121,720| 120,233,437 -1120,233,437
A 52,391,206 -| 52,391,206| 41,595,651 ~| 41,595,651
e a 572,228 -| 572,208 8,666 - 8,666
Eea 572,228 -| 572,208 8,666 - 8,666
A A 190,657,383 -1190,657,383| 161,846,420 -1161,846,420

OI Xt 22
Mo 6,945,399 | 6,945,399 3,459,879 - 3,459,879
o 819,500 -|  819,500] 424,000 -| 424,000
At 159,015,948 2,280,000 161,295,948 102,139,285 2,120,000/ 104,259,285
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HotEel gotEe | gt K&k S K&k £ H
Sstad
= 357,994 —| 357,994 | 3,251,036 | 2,908,377 - -
A 43,048 - 43,048 | 2,557,973 | 2,595,394 - -
Hsd 7,670 - 7,670 17,032 - - -
Hesd (7,670) - (7,670) - 17,032 - -
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= =l ol
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OlItHER e (2,262) (3,191)
Hesg3 (1,337) (1,402)
23 5,705,721 6,663,961
(2) 371 R A7 A di=AAe] AGE WS ek &y (] Wekd)
P =]l ol
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2824250 3 2,277,889 1,808,023
0§ 2 & 380,224 385,923
SN E AT R04 2 - 507,100
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(5) A3
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AAUT ARG A AL

aFEE s $ER A7 Ay
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gy
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>

D) A7k Akkoll et AF7] A2 u] - (

7= =l o1

XEIIREE(A) 3,101,040 2,797,274
SIS IS RHAH(B) 8,745,056 7,043,464
MELAEIS U EZEE) 8,411,918 6,766,184
NELAEIS A EZEE) 333,138 277,280
BIS XtJIXtEHIE(A/B) 35.46% 39.71%
ARSI\ DI DN ul k=1 17.73% 19.86%
f2i=dlE 17.73% 19.86%
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2= =Sl ®o|o
=R
= 758,930 758,930
=202 3,829 1,380
TEEICE 940,676 920,613
=y (152,915) (282,286)
2 A 1,550,520 1,398,637
2ene
B R &SN = JIEE =pIoN
=M ST AHE 0129 45% >018 o4
SSIE 2,501,027 3,051,797
pll=! 1,717 1,731
zHE= (957,242) (1,656,437)
A 3(B) 1,550,520 1,398,637
X D| KH2 (A+B) 3,101,040 2,797,274
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23. 2| 3}F A AR - H-AY

ul

=

b

] &A Y

o))
o]

(D F712 2 A7 A A7 o] &stzAl A4 2 F-a10] W2 b3 25U
=PIk ol
7= CHOISHAFS (%) | ASHEHAIOH | CHOIEHAI S H(x) | RASHEHAH
(Etel: ) | (B9 Herd) | (S22 EEd) | (29 Mot)
2| 2t RHAH
=3t 134 196 135 174
2|3t XI= 101,113 148,635 69,452 89,551
2eHES 800,840 1,177,238 1,030,183 1,328,318
SAH2tLSIHHZ 1,549,584 2,277,889 1,402,220 1,808,023
2X& 1,816 2,669 1,588 2,048
O & 2 2 258,656 380,224 299,304 385,923
JIEtel 2t RHAH 3,188,050 4,686,434 2,067,974 2,666,446
2| stAtAH S 5,900,193 8,673,285 4,870,856 6,280,482
2| 5t TH
2| 3t 0if == TH 1,138,704 1,673,891 1,071,669 1,381,808
S R=l YRS 41,173 60,524 18,491 23,842
22X & 3,900,002 5,733,002 4,849,720 6,253,229
JIEtRl 2t = TH 2,409,621 3,542,146 1,752,996 2,260,313
2SR A 7,489,500 11,009,563 7,692,876 9,919,192
(*) US dollars 012/2 2/=83t= E0J|2tE= M2 20 26 US dollars AR
T BHAte S Y
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25. 0] Aol 9] ¢

97] % A719) ol Ab5e] W o)Al §, go] o] o) Tk} Perirh(ael: W)
&I
Ol K=<
Ol xXl= 4,298 16,381
JEtEEEL -3 135,632 115,693
oS2A=HIEE 88,427 63,181
CHETHA 350,814 356,836
SN EHE (R4 438 585
JIEt 14,866 12,945
594,475 565,621
Ol Xtdl =
Ol === XH 109,765 95,248
PNRSE N 4,035 12,833
SXNEHE (2 TH) 337,023 295,834
JIEH 45,616 50,304
496,439 454,219
=0l X011 98,036 111,402
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== RSA(*) Sharematch
SHAL (84,867) (25,704)
abad (69,378) (2,584)
Jg 466,302 36,217

(*x) RSA : Restricted Share Award

(3) 97] 2 A7) F k] U)ol T 2L ThEhg): W)
o =) |
SEARAIL
SEE=N 3,422 2,065

Jo

(4) AA Aol B
EICSELLI

= =Pk Aol
RSA 3,686 2,910
Sharematch 532 585
g A 4,218 3,495
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(x) OIHEHQIN BISH(THR|: BHOHR)
= =l &I
JIZ= Ol A H I AIAHA 35,199 29,263
I O & QI Ml AFAH 29,972 35,199
LAIEXOIZ QI8 O HHOIA| B = A 5,226 (5,936)
(2) B7] % A7) F g gad el ol wh Welul §7ke] Bl Theat Ry
CHCEhS: W),
<= =9 &I
HOlNHI EX&2E =01 336,815 348,878
HNEHMEMH)0 HE NRYH 77,804 80,591
EAPSPN =l
HIZAIEXOI 1,114 (17)
RPN = el (127) 1,479
NEHss - 3,402
JIEt 917 38
EolNbBIE 79,708 85,493
SEMs(8HoNbIE/8AAb SN E=01Y) 23.7% 24.5%
(x) &I L &I| :2H9& 015 9.9%, 2 A& =1 200 & 0|8+ 20.9%, 200 & =1t 3,000 &

Olot 23.1% & 3,000 &

T 26.4%
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(3) B7] & #7]
CHEHS]: i ekel),

F A%

Aol % o] ¥ 1 Al (A )

=5]
=
INETA | 2AA() BOHx) | JILEH | 0|

SISHOIIHFSRIIES) (34,963)|  (34,963)| (25,145)|  (25,145) (5,808)
CHI 0§ OH S 2 & D=l 37,533  37,533|  (8,939)]  (8,939) (2,065)
WEJtsSH(SHIIMLIEST) 12,050/ 12,050  (5,581)|  (5,581) (1,289)
2ot 2,262 5 882 3,139 725
HEREE= 24,471 24,471 27,311 27,311 6,309
SxZ0isg2 75,101 5,242|  16,134| 85,994 19,865
G (5,326) (376) (105)|  (5,055) (1,168)
285592 100 100 108 108 25
DIAEAEEYS 53 53 90 90 21
==L 40 40 136 136 31
FCPNE=3: D[N 2,846,260| 2,846,260| 6,187,421 6,187,421| 1,429,294
ZCPNE=3= DIAE] (2,801,971)|(2,801,971) | (6,445,654) | (6,445,654) | (1,488,946)
SRl 53,290/ 53,290| 56,680/ 56,680 13,093
ZPNE=S RSN 6,703 6,703|  (8,293)|  (8,293) (1,916)
DI40I 2RSS (820) (820) 1,001 1,001 231
0l <=0l Xt (41,849)|  (41,849)| (47,824)| (47,824)  (11,047)
eSS B (2 EH) (2,377)]  (2.377)| (14,001)|  (14,001) (3,234)
DRSNS ARSI (X

) 119 119 185 185 43
Ol ER & 3,191 3,191 2,262 2,262 522
SR N = 822 - - 822 190
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J =& 2 A (%) ZIH(x) J| 2 &oH Ol A HOIAl

20,686 20,686 32,679 32,679 7,549

5,166 5,166 4,635 4,635 1,071

(2,107) (2,107) (1,617) (1,617) (374)

2,223 2,223 1,707 1,707 394

73 73 118 118 27

60 60 61 61 14

(48,416) (48,416) 287,253 287,253 66,355

- 4 265 260 60

152,375 84,391 61,766 129,750 29,972

HO|

oo 2 A (%) ZIH(x) Jl2r &kl OlA R QLA
| XHF SR ItE (5,335) (5,335) (34,963) (34,963) (8,076)
156,945 156,945 37,533 37,533 8,670
laEas 45,436 45,436 12,050 12,050 2,784
1,457 6 811 2,262 523
25,381 25,381 24,471 24,471 5,653
65,009 4,909 15,002 75,101 17,348
(5,547) (320) (98) (5,326) (1,230)
57 57 100 100 23
309 309 53 53 12
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J| LR

AR QA

45

45

40

40

9

5,780,317

5,780,317

2,846,260

2,846,260

657,486

(6,001,731)

(6,001,731)

(2,801,971)

(2,801,971)

(647,255)

49,311

49,311

53,290

53,290

12,310

(2,519)

(2,519)

6,703

6,703

1,548

1,035

1,035

(820)

(820)

(189)

(28,128)

(28,128)

(41,849)

(41,849)

(9,667)

29,386

29,386

(2,377)

(2,377)

(549)

(906)

(906)

119

119

28

2,509

2,509

3,191

3,191

737

1,304

482

822

190

8,853

8,853

20,686

20,686

4,779

3,234

3,234

5,166

5,166

1,193

(1,300)

(1,300)

(2,107)

(2,107)

(487)

1,434

1,434

2,223

2,223

513

105

105

73

73

17

18

18

60

60

14

(48,416)

(48,416)

(11,184)

126,679

69,533

95,229

152,375

35,199
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HSBC Holdings plc




=l
HUSI CON
HSBC HSBC
as HSBC Non-— HSBL
Bank HBAP HSBC Secs HSBC
Hong Insurance Singapore| JIEt & Al
plc UK Australia | Malaysia| Seoul |France
Kong North
Ops Branch
America
PAFAS
HAZL0X= - 912 14,151 208 - -/ 1,010 - 301 16,582
JIEFRFAE 1,808,144 | 231,815 535 - - 976 0 58,288 1,134 2,100,892
EA: | 1,808,144 | 232,727 14,686 208 - 976| 1,010 58,288 1,435 2,117,474
2T
Oll===XH 175,709 3,647 - - -| 45,127 - 1,041 7 225,531
JIEFEXH 8,048,109 537,992 18 - - 425 1 72,492/ 20,140 8,679,177
EA: | 8,223,818 | 541,639 18 - -| 45,552 1 73,533/ 20,147 8,904,708
Holx
=y HUSI
HSBC HSBC Bank HBAP HSBC | HSBC Secs HSBC
Non-Insurance J| et g A
Hong Kong | plc UK Ops Australia | Malaysia | Seoul Branch | France
North America
KH&t
HAZL0X= - 732 197 148 - - 2,047 318 3,442
J|EFRF&E 770,855 107,062 206 - - 304 -| 18,534 896,961
EAI: | 770,855 107,794 403 148 - 304 2,047| 18,852 900,403
£ TH
=== 125,980 3,070 - - - 43,723 - 870 173,643
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PSR
=] HUSI
= HSBC HSBC Bank HBAP HSBC | HSBC Secs HSBC
Non-Insurance J|EF 2 A
Hong Kong | plc UK Ops Australia | Malaysia | Seoul Branch | France
North America
JIEFE 7,023,990 61,732 970 0 - 429 3| 68,470| 7,155,594
EAI: | 7,149,970 64,802 970 0 - 44,152 3| 69,340| 7,329,237
I D A7 A EFAAA ] BE BEE WY S 25y (e
k).
lél-jll:ll-
_ ) _ | ASEESYEMN
S|AMY HE = SAHUHAME | ASESESESEM
& o o (el o)

HSBC Bank plc UK Ops | & XISES 10,019 - -
HSBC Bank MIDDLE T 71 ~ ~
EAST DUBAI
HSBC SGH SHIXNSES 17,673 - -
HSBC CHINA SHIXNSES 26,961 - -
HSBC INDIA SHIXNSES 2,469 - -
HSBC MALAYSIA HIXNSES 173 - -
HSBC Bank EGYPT HIXNSES 36,750 - -
HSBC Bank USA HIXNSES 7,032 - -
JIEt HIXNSES 39,359 - -
g A 141,207 - -
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(3) 71 R A7) T SdAAe] thdt FaAd WS thaat L5 rh(devked),

=l &)
SIALY
=2l Hl= %2l Hl =
HSBC Hong Kong 2,260,772 3,382,105 2,278,336 2,777,419
HSBC Bank plc UK Ops 729,825 1,476,402 512,332 649,567
HUSI Non-Insurance North
) 30,076 16,737 22,479 41,155

America
HSBC France 396 - 218 193
HBAP Australia 47 11 26 9
CON HBAP Singapore 92,575 80,180 35,432 28,294
JIEL 6,268 24,548 4,224 25,853

g A 3,119,959 4,979,983 2,853,047 3,522,490
(*) ELZARLAS Q&tHeEAL2 HAZH US

94




(4) A2 HSBC Hong Kong, HSBC Bank plc LOH 53 3335 AHE P52
glom 97wk A7) @A) W AA b F AL b B ch(eke) k),
=oll=
T HSBC HSBC Bank | HSBC Bank HSBC HSBC | HSBC Middle i@ -
Hong Kong plc LOH New YorK | Singapore | Japan | East Dubai
ST 29,614,188| 8,141,900 28,044 4,727 - 3,854 50| 37,792,763
sSsa 2,520,093 - - 167,580 - - - | 2,687,673
e =sstsH - 425,228 - - - - - 425,228
hesstsad - 147,000 - - - - - 147,000
OIPN=Fal=s 3,190,000 - - - - - - | 3,190,000
OIPNE=FaS=s 25,323,771 14,700 - | 19,687,640 - - - | 45,026,111
Helolktesd - - - - - - - -
H=olktesd - - - - - - - -
g A 60,648,052 | 8,728,828 28,044 | 19,859,948 - 3,854 50| 89,268,776
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oY
s HSBC | HSBC Bank |HSBC Bank| HSBC | HSBC | HSBC Middle | -
Hong Kong | plc LOH New YorK | Singapore | Japan | East Dubai

ST 16,703,870 4,985,090 154,780 84,526 - 6,668 210,088| 22,145,022
SStAY 2,768,897 - - 25,788 - - - 2,794,685
e sstss - 4,333 - - - - - 4,333
HesSstsH - 4,333 - - - - - 4,333
Ol EEE 1,410,000 - - - - - - 1,410,000
OlRtEA S 31,559,009 77,364 - | 5,083,100 - - - | 36,669,473
oless - - - - - - - -
ol Resd - - - - - - - -

g A 52,441,776 5,071,120 154,780| 5,143,414 - 6,668 210,088| 63,027,846

7= =Pl &)
EISYEES0H & FAJIE2d 6,558 6,395
SIS L 633 475

g A 7,191 6,870
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3 gl 2%
D R7Ig 2 A71E @A a2 =7hE JAsee a3 25Ut a9 HRkd)
ool ®o|
D
= o HIS (%) =1 HIZ (%)
I U-ZHIKEH 2SN A
52 4,458,076 100.00 3,416,713 100.00
IF A A T} A
52 5,369,836 83.19 2,054,677 73.33
o= 80,893 .25 478,565 17.08
s= 863,444 13.38 220,931 7.88
JIE 140,843 2.18 47,798 1.71
2 6,455,016 100.00 2,801,971 100.00
IEIEZE-BHINKSHIS A
52 3,963,863 100.00 3,276,325 100.00
AASANEHRIIEH
522 2,555,951 100.00 2,250,795 100.00
TENEIO
522 4,877,257 85.43 5,465,733 81.96
2= 12,632 0.22 52,754 0.79
AFS Tl OF2HHI OF 37,968 0.67 56,373 0.85
== 41,408 0.73 94,236 1.41
olg 58,741 1.03 37,532 0.56
il £ et 4,694 0.08 13,958 0.21
JIE 676,640 11.85 947,968 14.22
2 5,709,340 100.00 6,668,554 100.00
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=L
s

fx=Ea 2 33,436,515

3% A% 4

bls

o

atal UFH

S

A]

0

0l

Fitch
AAA
AA+/AA/AA-
A+
A-/BBB+
BBB
BBB-
BBB-
BB+/BB
BB-
BB-
B+

Moody's
Aaa
Aal/Aa2
Aa3/AT
A2
A3/Baaft
Baa2
Baa3d
Baa3d
Batl/Ba2
Ba3d
Ba3d
B1

3

Ytk
HeRoR EFRHL

o]
H
)

|

-
T
L

°])

F

LR
2} AL FEZa Qo
e 23 719

ol
ARE 9%

4

b

37F %

m@

0
o
60

0l

ak

ol

S&P
AAA
AA+/AA
AA-
A+/A
A—
BBB+
BBB
BBB-
BB+
BB
BB-
BB-

Fitch
A+
A-/BBB+
BBB
BBB-
BBB-
BB+/BB
BB-
BB-
B+
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Moody's
Aa3/A1
A2
A3/Baa
Baa?
Baa3
Baa3
Bal/Ba2
Ba3d
Ba3d

E|

(7] 26,699,138
by

p s

&

EREDE

T

R4
o

hui

na
Ul0
-

S&P
AA-
BBB+
BBB
BBB-
BB+
BB
BB-
BB-

AAA/AA+/AA | Aaa/Aal/Aa2 | AAA/AA+/AA/AA-
A+/A

1.1
2.2
3.2
3.3
4.2
4.3

2.1




g € H2d=8012 =
eSS
S&P Moody's Fitch S&P Moody's Fitch
5.2 B+ B2 B B+ B2 B
5.3 B B2 B- B B2 B-
6.1 B- B3 B- B- B3 B-
6.2 B- Caat CCC+ B- Caal CCC+
7.1 CCC+ Caat CCC CCC+ Caal CCC
7.2 CCC+ Caa? CCC CCC+ Caa? CCC
8.1 CCC Caa3 CCC- CCC Caal CCC-
8.2 CCC-/CC Ca CC CCC-/CC Ca CC
8.3 C C C C C C
9 D Default D D Default D
10 D Default D D Default D
(7) AF=He A&9F
Gl A7) A AREA) NG e et L nheke): wwks)),
S|t
T SIIEA-SHIIXE | JIEtZZEU-SEHI} |&42FRAINSEFIOIt g A
=R = PN, INE=PSE=E=PNE s
L& (Strong :
0.1~0 2 =3) 4,458,076 3,963,350 2,555,951 10,977,377
25 (Medium :
3.1~5.3 S2) ) ) ) )
g A 4,458,076 3,963,350 2,555,951 10,977,377
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108

7S L A7E A dEAE HrH e e e WSS I ZEYyo
o] wulol)
=02l
2=
JtHE s s A
JH & & Ot - 4,615 4,615
ZIEHE Dt 62,364 5,642,341 5,704,705
st Al 62,364 5,646,956 5,709,320
HE=sdE2 (269) (1,068) (1,337)
X2 (%) 62,095 5,645,888 5,707,983
MOt
I
JHAt=E Jlgti= st Al
IHE =D} - 7,318 7,318
ZIEHE Dt 83,683 6,577,553 6,661,236
st Al 83,683 6,584,871 6,668,554
HEsdE2 (302) (1,100) (1,402)
X2 AHl(x) 83,381 6,583,771 6,667,152
(*) OIIHER (22 J12 Ho| I
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(3) FgHA S W14

%ﬂ%ﬂXWW‘dﬂ%% Aokt AEw 7)o thet A e oSy 2
o S8 A Fe AFsES 7|22 A o] A Fate]of st 7 wE vl
ﬂ%ﬂ TASE ZAdEo] Qo A H o]z dFEES X5l S5 U TS
kL),
=Ii=l}
= BREP E=En! EE! . _
= 3IH0lat ) 54 X} g
~140lal | ~540lal
2827
=2 7,601,567 746,774 2,497 - - 8,350,839
2l - - - - 60,524
= -FHIIXNSHZ2E - 86,680 - - 86,680
*1
AZ Y
OHOHSHILIMAZF M 2,502,797 1,570,588 1,840,305 271,492 6,186,478
S IIMAZF M - - 10,925 - 10,925
JIEFE T (*1) 7,713,895 129 373 1,204 - 7,715,601
EXNEAHAE 2,819,611 1,213,793 1,858,903 - 5,892,308
E: | 15,377,282 6,069,311 2,873,932 3,711,338 271,492 | 28,303,355
l_|-8|j1|I-I
IS 2= (%2) 2,055,165 - - - - 2,055,165
(x2) 2,628,042 - - - - 2,628,042
A A 4,683,206 - - - - 4,683,206
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ol
- P EES R EEE _ }
=Al X2 | 3J42o0lat _ 5@ = | g 2
~140lst | ~54Y0l|at

=L
0fl 25 7 7,044,318 616,425 18,257 - - 7.678.999
xHel S A 23,843 - - - - 23,843
&L -SHINXNESE3SE - - - 83,290 - 83,290
23 (x1)
THAH AL 2 3
O 0§ = = THA4 AL 2 2 7 - 888,729 655.299| 1,010,454 287.701| 2,842,182
918 5| T THA A E 2 7 - - - 4,380 - 4,380
JIEFS TN (1) 5,574,022 126 354 1,470 273| 5,576,245
=INFS (P - 3,013,012 2,489,303 890,632 - 6,392,947

A 3 12,642,183| 4,518,291|  3,163,213| 1,990.227| 287,974 22,601,888
LHOI I S
N2 EE(x2) 1,647,932 - - - - 1,647,932
OFH (x2) 2,663,739 - - - - 2,663,739

A3 4,311,671 - - - - 4311671
(*1) 2N J|=
(x2) ASEZ L AHO| HAA HISE2 oY HA0| AME & U= A 0|2 |22 J|E22 228
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(3)-137] A7 A A Trading F-3 VaR A& o} 25Ut (eH$]: USD).
o) ot
22
||y = CH = A Tl
=2cl 582,624 4,458,208 520,332 1,967,523
2| &t 461,825 849,042 18,698 141,416
SMSI X (439,453) (858,319) (40,029) (140,837)
= VaR(*) 604,996 4,448,932 499,001 1,968,102
PSR}
22
J| e = CH XA o=
=2 1,886,207 4,768,510 772,659 1,993,969
2| &t 138,429 1,141,287 13,418 308,124
2MSI X (146,611) (1,149,459) (35,098) (240,405)
Z VaR(*) 1,878,025 4,760,338 750,979 2,061,689
() Historical simulation VaR (99% A2I&, 1 2J|=)

(3)-2 B7|

3,439,091 &
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(D) 712 2 A7 A a834%Y 347H4 8 W92 oa3 Z5H (a9
L),
==
= S8 IHX
e go
*F 1 *F 2 *F 3 g 2
Xh &
Ol XIZ(*1),(x2) 1,195,462 - - 1,195,462 1,195,462
YI|EA-2HINXSHISX
Al 4,458,077| 3,688,025 770,052 - 4,458,077
IHA AFE XFAH(*3) 6,455,017 - 6,452,746 2,271 6,455,017
CHE A (1) 5,705,721 - - 5,705,653 5,705,653
MAASANESH RIS AH(x1) 2,555,890 1,674,900 900,775 - 2,575,675
JEIE a2 SHIS A
HWRsSA 3,963,350 856,846 3,106,504 - 3,963,350
N=23A 5183 - - 513 513
2 A 3,963,863 856,846 3,106,504 513 3,963,863
JIEF2 8 XHAH(*1),(%2) 6,331,377 - - 6,331,377 6,331,377
2XEAHE (*1),(x2) 2,670 - - 2,670 2,670
g A 30,668,077 6,219,771 11,230,077 13,237,946 30,687,794
2
Gl =2/ (x1),(x2) 8,347,705 - - 8,347,705 8,347,705
gI|EA-BHIXSH2SE
3 86,680 - 86,680 - 86,680
I A S 2 X (#3) 6,196,107 - 6,193,836 2,271 6,196,107
T2 (*1),(x2) 860,524 - - 860,524 860,524
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gleF
o 2HIX
AES®
= 1 == 2 +=ZF 3 g A
JIEFZ2ESEMN(*1),(*2) 7,603,219 - - 7,603,219 7,603,219
SXNEHE(*1),(x2) 5,733,001 - - 5,733,001 5,733,001
g Al 28,827,236 - 6,280,516 22,546,720 28,827,236
(1) 2HIINXNZ SHCX L= 2SI 2E2EHL
(x2) E2HS ZHIIXIQ Sel&Ql ZAIXZ B0 HE2E2HE ZHIIXZ ZAIE
(x3) MEAEHIIEH S FVA JIY &9 =
rSIREL;
=y} S& K
AREIH
= 1 *=F2 +=ZF 3 2 A
Khat
Gl XIZ2(x1),(x2) 1,156,340 - - 1,156,340 1,156,340
EI|E=A-Z2HIIXN=SHIEN
N 3,416,713 2,863,046 553,667 - 3,416,713
IHAH AP S XFAH(%3) 2,798,171 - 2,786,329 11,842 2,798,171
CHETHA (1) 6,663,961 - - 6,663,902 6,663,902
MAASIAIEHLIISH (A1) 2,250,734 337,001 1,922,754 - 2,259,754
JIEFZ 2 & -2 FIIXESHZ2 S A
mesaA 3,275,816 971,167 2,304,649 - 3,275,816
NESA 510 - - 510 510
2 A 3,276,326 971,167 2,304,649 510 3,276,326
JIEF 2 & XHAH(*1),(x2) 4,621,929 - - 4,621,929 4,621,929
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Aol
Qe =R BISY
BT
SE SE2 =3 g 2
EXEHF(1),(:2) 10,068 - - 10,068 10,068
g A 24,194,242 4,171,214 7,567,398 12,464,591 24,203,203

= 3
0l 4 2T (1), (+2) 7,676,692 - -| 7,676,692 7,676,692
Soleo-BHINXSHIBE - -

) 83,290 83,290 83,290
I 48 &2 2 TH (+3) 2,846,562 - 2,836,558 10,004 2,846,562
AR (1), (+2) 23,843 - - 23,843 23,843
JIEFZ BRI (+1),(+2) 5,512,911 - -l 5512911 5,512,911
EXEHF(1),(:2) 6,261,237 - -| 6,261,237 6,261,237

g 22,404,535 - 2,919,848| 19,484,687 22,404,535

(«1) 2HIIXZ SHEX 2= SN 22 L
(x2) IR ZUS BHIIXIQ| B2IXOl DAXE 20t BRSUS THIIXE SAIE
(x3) AIBSIBEIITE S FVA JI2 To S
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Wk

=4 (IR Volatility)

Ol Xt

il
0l
o

O
o

AL =
Fﬁ%—.—‘%‘g

3
S A (FX Volatility)

==
=}

Ol Xt

=4 (IR Volatility)

SAMIEXIIIE - market vyield,
Model — Option model

SAMILXIII®Y - market vyield,

Model — Option model
SAMILXIII®Y - market vyield,

Model — Option model

ot
=

Il
ESIPN

i
=)

770,052 | & MIXIJI® — market yield

(46,328)

305,238
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rSPIR
22 JFXIE O™ Sl
23X
go1&d-S3It
o 553,667 | S THIIXI DI — market yield |3 =2UE
NE=FSE=R=PNEN;
et ZE=el-3
HIIXSEHERS 2,304,649 S MIIXI DY — market yield [MHE £=2UE
R
=SSN S
Ol Xb= Hl <k SAMMILXIJIY — market yield, |0 XA+ E,
46,000 .
Model - Option model S4(IR Volatility)
SStH oF STHOIRI DI — market yield, |EstASAEUE &
(96,229) .
Model — Option model S 4 (FX Volatility)
gilEd-s80t S IR JIE — market yield, |[OIXEAEF=AE,
o . 83,290 .
ANEH=22 M Model — Option model =4(IR VO|atI|ItY)
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=SJLT
e SOl&-ZHI | MASAISH SEEN )
NEFEE=E 2s=7 IHA &2 &
=87
0l 4= =2 X - 8,347,705 - 8,347,705
S| E-2H D}
Emoson 86,680 - - 86,680
A A Z S 6,186,478 - 10,925 6,197,403
e 2 7 - 860,524 860,524
JIEFR R 112,382 7,603,219 7,715,601
2XEAE - 5,733,001 5,733,001
g o 6,385,540 22,544,449 10,925 28,940,914

r

(1) G012 ST HAMMAE HANHIA 22 oA SII2 3,233 SR L Et
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1,157,640

3,416,713

3,416,713

2,785,337

16,634

2,801,971

6,663,961

6,663,961

3,276,325

3,276,325

2,250,734

2,250,734

2,312

4,619,617

4,621,929

10,068

10,068

6,204,362

12,451,286

2,250,734

3,276,325

16,634

24,199,341
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