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4. A= B A=
(D B71E 3 A7E dA ds 3 A5 g2 a3t Z5U (9] #wkel)
7= =Pl oY
32 2 A=S3 2,519 1,206
HSH0XI 2 1,798,547 1,046,827
230X S 160,273 148,635
g A 1,961,339 1,196,668
(2) 3712 2 AT AA dATe AW S et ZEU TS Rk,
= L= Ol X1 D1 2 g &Y
X=0Xl= st==2 1,793,100 1,041,480
SUXIZ | JIEUX= JlEt=EJ1& 5,447 5,347
E | 1,798,547 1,046,827
SIEIPNESVPNES, st=23 135,188 102,284
2stixiZ2 | 2A=ELEUX= =82 = 25,085 46,352
ENS; | 160,273 148,635
g A 1,958,820 1,195,462
(3) 712 & AT AR Ago] AFE A= W2 thad ZEU T} Wrked).
= Ol X1 0] 2 =Pl ol AEXIBE Al
23Xz |et=2 1,793,100 1,041,480 | et=2& &
2stixlZg |st=ed 135,188 102,284 st==2E
g Al 1,928,288 1,143,763
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g i 4,482,947 | 4435046 | 4,449,138 | 4,458,076 | 4,458,076
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HOHSX | 28T | 8 A | HHSH | ST | 8 ()
Ssina
HE 142,366,523 - 142,366,523 137,121,720 ~1187.121,720
A 54,184,449 —-| 54,184,449| 52,391,206 -| 52,391,206
=& 2,059,926 -1 2,059,926 572,228 - 572,228
Hesd& 2,059,926 -1 2,059,926 572,228 - 572,228
E | 200,670,823 -1200,670,823| 190,657,383 -1190,657,383
0l Kt 2
= 11,015,775 - 11,015,775 6,945,399 -| 6,945,399
H2 695,500 - 695,500, 819,500 - 819,500
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e & o 30,000 - 30,000 - - -
HesdE 30,000 - 30,000 - - -
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(3) 971 2 A7) F HARER AN R T A e T3 T s v
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- —_—
& == | /=21l 2 OioH==H PISL=H
gotEe goirEe) | oty Ab&t = Ab&t Sl
Satae
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=) 44,239 - 44,239 | 1,438,009 | 1,496,559 - -
Hsa 11,072 - 11,072 12,289 - - -
Hesd (11,072) - (11,072) - 12,289 - -
En | 97,126 - 97,126 | 3,193,697 | 3,037,635 - -
OIXtE e
== 48,578 - 48,578 370,829 314,367 - -
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hesd 45 - 45 2 - - -
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2) 919 39 aat
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T2 ZH(XtA) 9,103 4,666
HESH(2H) 3,085 10,925
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gH| 2026~2028 2025~2027
SRS, 99.0% 99.8%
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(1) B71% o A dEAA] FANT L e 2 v,
=olE=
WEUE 8,314,816 5,709,320
Ol E 2 &0 (1,934) (2,262)
RIS (4,272) (1,337)
o 8,308,610 5,705,721
(2) 71 Hel A9 g2 b5 25U o 9] ek,
et
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(1) G712 3 A7 A4 7etxEE -3 4 7ASAT5 A0S AW 2 vha3t

=2 =Pk &J|
Hesd 4,933,667 3,963,351
IR 540 512
g A 4,934,207 3,963,863
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1. &8I0l 0201943 312,523 170,747
2. MIILF (204) -
3. €II=01 258,452 257,107
Il YA IS 2(01)H - 26,082
1. tHE&d2 - 26,082
. 0Ol2LHSHEN 285,311 141,413
1. 09 &= 25,850 25,720
2. lHEEHI=3 26,859 -
3. =8&=uEA 232,602 115,693
V. 21010l M 2019202 285,459 312,523
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= =Pk o1

INPIDI==IV-Y 3,204,586 3,101,040
PIE IS XHAH(B) 9,304,713 8,745,056
MEAEISTHEHEESEY 8,879,238 8,411,918
NEAENSHHEZS Y 425,475 333,138
BIS XJIXt=2HI=2(A/B) 34.44% 35.46%
2= HIE 17.22% 17.73%
22 =HE 17.22% 17.73%
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2) A47) AR () W)

7= ol &0
Jl=X=2
=z 758,930 758,930
A=dois - 3,829
A= xF (196) -
oleled= 1,083,229 940,676
She= (239,670) (152,915)
2 (A 1,602,293 1,550,520
Bx2
JIEtEZEASHN S JIEtEZ & -SEH I
3,600 5,018
=S AHAEI0I2 2 45%
=P 3,119,036 2,501,027
JIEF 5,227 1,717
SHe= (1,525,570) (957,242)
2 2(B) 1,602,293 1,650,520
X1 X2 (A+B) 3,204,586 3,101,040
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23. 2|3} A] ARt - FAf Y o9k A gl

(D) F71e 5L 3712 A A4 9] el kA A4t 3 5-A o] W& vh&3t gy
=S]L=l &Iy
TE CHOISHAHS O (x) | RISHEAIH | THOISHAIZ N (x) | R SHErAr
(SH9: HEef) | (B9 worg) | (29 L) | (29 worg)
QUG ot
A= Es 136 195 134 196
2ISH0iIXI 3 111,696 160,273 101,113 148,635
QAHES 455,180 653,139 800,840 1,177,238
S22 EHH0I3 1,604,680 2,302,555 1,549,584 2,277,889
213 1,313 1,884 1,816 2,669
T 544,851 781,807 258,656 380,224
JIEFRI B Xtk 2,915,153| 4,182,953 3,188,050| 4,686,434
QUBHHA B H 5,633,009 8,082,805 5,900,193| 8,673,285
2l 3H T
230l 2= 7 1,538,834 2,208,073 1,138,704| 1,673,891
S 27,056 38,823 41,173 60,524
=X 4,465,550 6,407,618 3,900,002| 5,733,002
JIEFRl 3H 7 3,372,501 4,839,202 2,409,621 3,542,146
QAR 2 9,403,941| 13,493,715 7.489,500| 11,009,563
(¥) US dollars 012/2] 2/=2&st= 20IItE=L ST ##20 26l US dollars &2
2 g 3
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25. s=ol Aol o]

F71 R 719 oo} B o] A, ol Abol 2 that Ay Tl k).

=K %] P

0l Xp 2=
ol Xl 2 2,396 4,298
JEIE R -2HIIXSH 2SI 148,258 135,632
AASANEHIZ A 64,559 88,427
DR 300,434 350,814
2R H (XA 370 438
JIEf 18,717 14,866
A H 529,734 594,475

0l XIHI &
Ol 4= = 7 104,122 109,765
el = 7 3,066 4,035
CONEPIEICH)) 286,863 337,023
JIE 46,049 45,616
440,100 496,439
20/ X0 ! 89,634 98,036
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(x1) RSA: Restricted Share Award
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(2) B71E AR Aol F-ofstar e FA aF-of Aol #gk 2pA g W2 v 25
Yo (9] ).
T RSA(*) Sharematch
JN= 466,302 36,217
£ 160,938 13,762
SH A (325,995) (19,556)
a4 (12,717) (1,177)
g 288,528 29,245
(*) RSA : Restricted Share Award
(3) B71 % 7] T BAAA7F] gL v U rh(ehe]: #nke).
= =) &)
SEAE It
SISO 2,873 3,422
(4) A AFo] Hfsta v FA 7SR g s A5 dS o9 25y
(e 9w ekel),
= ==y PR,
RSA 4,938 3,686
Sharematch 664 532
2| 5,602 4,218
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Z 1t 3,000 & 0

15

A7l =

ol
=

(2) 271

o

&0

336,815

77,804

1,114

(127)

79,708

23.7%

p)

335,686

77,543

(366)

194

(134)

77,234

23.0%

IH

ol
=

EOIAHIE X & =0l

E(x)0l HE M

Al

N=
=]

00

RO
Ki

HI 2 A= XHOI

=
o]

)l
K
5l
7l

=
o
o
sl
O

JIEt

golMBl=

SEME(EHAAMBIE/HANBIEXZ A =012)

b 20.9%, 200 & =1+ 3,000 &

Z1 200 4 0lo

t9.9%, 2 A&

<]

2 93 0l

(x) €21 & &

Ol

b23.1% % 3,000 S =1t 26.4% &

[

- 85 -



(3) 971 2 7] F DAAA ] D ol M AAARCEA ] FHUNG L &3} FHY]
CH(RES]: k),
=)
2
J| Z= &heH EENC) S IH(*) J| 2 &t Ol AL

SHSHOXHFSRIIEH) (25,145) (25,145) (21,662) (21,662) (5,242)
SOIHOH S A" IOtES (8,939) (8,939) 22,850 22,850 5,530
HEItSSASE UL S TI) (5,581) (5,581) 6,279 6,279 1,520
22| 3,139 14 1,038 4,163 1,007
O1=&H & 27,311 27,311 29,741 29,741 7,197
EIXZHEYE= 85,994 11,424 8,408 82,978 20,081
SESEER == (5,055) (689) (116) (4,481) (1,085)
INF=E s = 108 108 312 312 75
OIANELXEESE 3 90 90 460 460 111
SEEM 136 136 133 133 32
DM A S EILEA 6,187,421 | 6,187,421 | 3,812,808 | 3,812,808 922,700
Ot ASEI0IY (6,445,654) | (6,445,654) | (3,942,737) | (3,942,737) (954,142)
HIIHH==R M 56,680 56,680 - - -
Ot arS el &4 (8,293) (8,293) (12,325) (12,325) (2,983)
Ol==0IZ2Ha=& 1,001 1,001 (1,549) (1,549) (375)
Ol ==0l Xt (47,824) (47,824) (49,447) (49,447) (11,966)
HEItsSHEIEA(AH2EE) (14,001) (14,001) (7,040) (7,040) (1,704)
A EAEEILE (K2

x5) 185 185 - - -
Ol HERHE 2,262 2,262 1,934 1,934 468
H=S Ao &&XHE 822 - 11 833 202
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=5]
o=
JIZTY | () ZHx) | JlZTY | OlAHQIA|
BN 32,679 | 32,679 12,891 12,891 3,120
AP AHIE 4,635 4,635 5,551 5,551 1,343
INE=EP N, (1.617))  (1.617)|  (1.107)|  (1,107) (268)
2l AT 1,707 1,707 1,158 1,158 280
FVOCI &l &Y 2 118 118 93 93 23
AC A EYZ 61 61 51 51 12
SHUT/AS(SBEIEET) 087,253 | 287,253 | 38,774 38,774 9,383
SET A K4S} 260 56 64 268 65
B 129,750 | 55396 | (93.427)|  (19,073) (4,616)
& |
22

oJE X 24 (%) =9} (x) el | ol oIAl
SISHOTHFHSEINZEE) (34,963)|  (34,963)|  (25,145)|  (25,145) (5.808)
SHOIN NS -t 37,533 37,533 (8,939) (8,939) (2,065)
HEIISSA(ZEIIARIE ST 12,050 12,050 (5,581) (5,581) (1,289)
2 Dbk 2| 2,262 5 882 3,139 725
B[EETEE= 24,471 24,471 27,311 27,311 6,309
CREIVE= = 75,101 5,242 16,134 85,994 19,865
CREET] (5,326) (376) (105) (5,055) (1,168)
INELEE=E 1=t 100 100 108 108 25
OIArE SR EY2 53 53 90 90 21
s 40 40 136 136 31
HA AV T b Al 2,846,260| 2,846,260| 6,187,421| 6,187,421| 1,429,294
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40. SFHAA TA
(D) 71 A2 A A"} Auj/EE0A 0 = A Y-S vs-3 25y
SN 2|
HSBC Holdings plc Xl BH3I A

(2) BT R AL A SFBAAL] F2 AA - A L T
BT ),

==
HUSI CON
HSBC HSBC
o= HSBC Non-— HSBL
Bank HBAP HSBC Secs HSBC
Hong Insurance Singapore| J|E} g A
plc UK Australia |Malaysia| Seoul | France
Kong North
Ops Branch
America
Kbk
EEEY P - 899 13,813 145 - - 2,195 - 289 17,341
J| EFXRFAE 720,395 | 211,162 (512) (1) - (677) (60)| 193,293 711 1,124,311
E | 720,395 | 212,061 13,301 144 - (677)| 2,135| 193,293 1,000 1,141,652
2
Ol === XH 265,813 4,457 - - - 39,537 - 6 3 309,816
JIEF2 7,684,561 | 203,829 1,827 1 - 426 1] 219,242 21,324| 8,131,211
2~ A 7,950,374 | 208,286 1,827 1 - 39,963 1] 219,248/ 21,327 | 8,441,027
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HUSI
HSBC HSBC
SiE HSBC Non-
= Bank HBAP HSBC Secs | HSBC |CON HSBL
Hong Insurance J|Et =
plc UK Australia | Malaysia | Seoul | France | Singapore
Kong North
Ops Branch
America
X|./\I-
=== A= - 912 14,151 208 - - 1,010 - 301 16,582
J|EFRFAE 1,808,144 | 231,815 535 - - 976 - 58,288/ 1,134 2,100,892
ENI 1,808,144 | 232,727 14,686 208 - 976 1,010 58,288 1,435| 2,117,474
£ TH
Ol === XH 175,709 3,647 - - -| 45,127 - 1,041 7 225,531
JIEt=2TH 8,048,109 | 537,992 18 - - 425 1 72,492 20,140 8,679,177
A A 8,223,818 | 541,639 18 - - | 45,552 1 78,533 20,147 | 8,904,708
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(3) %7 @ 97) F E5EBAA D FaA vl G832 rhEe ),

- 05 -

= & 0|
SIAMH
=9 5] = =9 [f=
HSBC Hong Kong 1,830,052 2,875,161 2,260,772 3,382,105
HSBC Bank plc UK Ops 1,119,174 1,241,331 729,825 1,476,402
HUSI Non—-Insurance North
) 40,677 79,180 30,076 16,737

America
HSBC France 199 - 396 -
HBAP Australia 6 10 47 11
CON HBAP Singapore 249,574 299,459 92,575 80,180
JIEl 253,175 324,782 6,268 24,548

g Al 3,243,283 4,520,464 3,119,959 4,979,983
(%) E2AH A A&t H = HeEH UAS




(4) A" L HSBC Hong Kong, HSBC Bank plc LOH 53} s} AEZEA RS 381

Jom FrEat A7 A4 v A A Fg e

CFg3h 2] RS R )),

=ol=
T HSBC HSBC Bank | HSBC Bank HSBC HSBC | HSBC Middle e _—
Hong Kong | plc LOH New YorK | Singapore | Japan | East Dubai

ST 26,558,622| 9,193,694 222,410 98,821 - 4,460 | 353,626| 36,431,632
sstAE 1,780,260 - - | 2,765,698 - - - 4,545,958
e sstsd - | 1,058,710 - - - - - 1,058,710
Hesstsd - | 1,001,216 - - - - - 1,001,216
PAE=Zal== 5,170,000 - - - - - - 5,170,000
(IPAE=Fa= 21,173,240 15,784 - | 41,630,110 - - - | 62,819,134
HeoItesa 30,000 - - - - - - 30,000
HEoItesa - - - - - - - -

g A 54,712,123| 11,269,403 222,410| 44,494,629 - 4,460 | 353,626|111,056,651
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o1

T HSBC HSBC Bank | HSBC Bank HSBC HSBC | HSBC Middle e S o
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
satAg 2,520,093 - - 167,580 - - - | 2,687,673
e sstsd - 425,228 - - - - - 425,228
Hesstsd - 147,000 - - - - - 147,000
OIPNE=Fal== 3,190,000 - - - - - - | 8,190,000
OItEA 25,323,771 14,700 - | 19,687,640 - - - | 45,026,111
mHeolisgse - - - - - - - -
HEolssH - - - - - - - -
g A 60,648,052 | 8,728,828 28,044 | 19,859,948 - 3,854 50| 89,268,776
(5) 371 2 A7 F F8 Gl et BAgWS a3 5y rh(ee]: Wwkel)
2 =) &)
CHISHEASH L FAD|E2 4 9,222 6,558
SRSy= 10| 677 633
e A 9,899 7,191
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(3) 97 9 A7) F ARBEANA A7E A Fazgele o
L Th(eke): mRred),

HISE=8S
= EPJESIRL d=5S8 ol
(eEEss)
ZX&E(FM) 5,733,002 831,357 (156,741) 6,407,618
INREE N 860,524 (820,752) (950) 38,823
HIE=8S
- Z P EN Sy =58 M| &M
(sEvsal)
=2 X & (2H) 6,261,237 176,105 (704,340) 5,733,002
INREE N 23,843 829,245 7,436 860,524

(D $18 e 5434 44

g agyke] o B4 & g agxA vl =y 27 e sto] A3 Agxld gy 9

3ol 4 AA 3 ¢34 3k(Risk appetite) ¥ A S F-A A A=

5 B gaas Ak b syt g aaae] 24 S g

THe]ol gk ﬂ”‘éiﬂr ]%]Oﬂ -2} XV“O] Febelal Qe glaa s del 9 SAE L A5
3| Q5

f
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Ho
D 271 2471 @A wg Ao =7hE A5 es v gs (e k).
=l ol
S
2o HI € (%) 2o HI € (%)
SIlEo-BYIEZ S
o= 3,992,846 100.00 4,458,076 100.00
Th 44 A &
o= 3.016.778 76.46 5,369,836 83.19
%32 139,500 3.54 80,893 1.25
23 512,953 13.00 863,444 13.38
JIE 276,198 7.00 140,843 2.18
A A 3,945,429 100.00 6,455,016 100.00
JIEHEREA-BHIIAST ISR
o= 4,934,207 100.00 3,963,863 100.00
AASENEH RIS
o= 2,239,099 100.00 2,555,951 100.00
CHE H 2 (+)
&= 7,753,495 93.25 4,877,257 85.43
=3 3.602 0.04 12,632 0.22
AFS.CIOF2HbI O 20,833 0.25 37,968 0.67
== 35,531 0.43 41,408 0.73
= 50,501 0.61 58,741 1.03
=L 4,179 0.05 4,694 0.08
JIE 446,675 5.37 676.640 11.85
A 8,314,816 100.00 5,709,340 100.00
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Fitch
AAA
AA+/AA/AA-
A+
A-/BBB+
BB8
BBB-
BBB-
BB+/BB
BB-
BB-
B+

Moody's
Aaa
Aal/Aa2
Aa3/Al
A2
A3/Baatl
Baa?
Baa3
Baa3d
Bal/Ba2
Ba3d
Ba3d
B1

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

Fitch
A+
A-/BBB+
BB8
BBB-
BBB-
BB+/BB
BB-
BB-
B+
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Moody's
Aa3/A1
A2
A3/Baal
Baa?
Baa3
Baa3d
Bal/Ba2
Ba3
Ba3
B1

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

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

1.1

1.2

0.1
2.1
2.2
3.1
3.2
3.3
4.1
4.2
4.3
5.1




g ¥ HedaSIIB o3
Uess
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- Caal CCC+ B- Caal CCC+
7.1 CCC+ Caal CCC CCC+ Caal CCC
7.2 CCC+ Caa2 CCC CCC+ Caa2 CCC
8.1 CCC Caa3 CCC- CCC Caa3 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) AFEd9 218913
F7IE R A7E A AFSH A0 HE S vE3 Z2FUu (] k)
=oll=l;
T YIIEU-BHINNS | JIHLBLEA-BED} |HLSANSHRF| 8 A
E=R= P NP =R = PN RN sd
22k (Strong :
0.1~2.2 =3) 3,992,846 4,933,667 2,239,099 11,165,612
23 (Medium :
3.1~5.3 £2) ) ) ) )
s A 3,992,846 4,933,667 2,239,099 11,165,612
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= —- = — == = =
TE GIEA-BSEINXZ | JIBtEZEA-ZFI | YA INFE ROt g A
=S Adt NS E= 4= AT sd

2 (Strong :

4,458,076 3,963,350 2,555,951 10,977,377
0.1~2.2 E2)
=& (Medium :
3.1~5.3 E2)
g A 4,458,076 3,963,350 2,555,951 10,977,377

(8) ti=Ade] AE9d

D &4 A&dd4
G719 A7 E @A dfEAA A A AL vhE I ZEU TS k)
ct)| ot
JHH T E o= DIAS S S
U= HHII I A B &4 DI I B4 FHIIZ A&
sg | 1248 =3 )4 12 = =3 h4 12 4= NE RN
(s PNE=2= (N PNE=2= pl[sPNE=2=
=4 | Aol = | EaolA =& Aol
AT AEFHUA A=A
0lelAl a[f<IPS OlelAl
o 46,558 - - | 6.086,467| 720,367 -/ 2,058,65 - -
2s - 3,042 498| 1,037,671) 419,750 463 | 1,043,410 38,516 -
=9 46,558 3,042 498| 7,124,138 1,140,118 463| 3,102,061 38,516 -
tHEs<gs= 20 200 71 2,088 1,885 - 432 28 -
R SR
" 46,538| 2,842 427| 7,122,050| 1,138,233 463| 3,101,629 38,488 -
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-3
=
il
-4
oX,
=
12
rlo
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o
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Y
bl
i
o

gIe
JHAUE JEU=E g
- 463 463
50,098 8,264,255 8,314,354
50,098 8,264,718 8,314,817
(291) (8,973) (4,264)
49,807 8,260,745 8,310,553
oY
JHAU= JEU=E g A
- 4,615 4,615
&degd 62,364 5,642,341 5,704,705
= 62,364 5,646,956 5,709,320
= (269) (1,068) (1,337)
62,095 5,645,888 5,707,983
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(3) FgHAe) w84

71Dt A7) A FEEA e Aokt FEW O I A IS g3 2
o B e e BREES 7122 Aol AFdtolo} iz /bY whe
71l FAs Aol glom, dF 2 o)zt dFEES E3eta AFH i
Bl k],
S| o
= | 3WEED | 1EED _ i
=Al X2 | 3MEo0lst _ 5@ x| g A
~140lIat | ~540I5t
2827
223 10,424,920 854,901 21,582 - -1 11,301,402
=7 38,823 - - - - 38,823
&o-DFIIXZH2E
*1 - - - - - -
A AL E S T
SHIGMAZ2Y 1,545 1,278,187 940,308 1,277,295 315,252 3,812,587
5| T IH A4 AL 2 2 5 - 338 2,490 257 - 3,085
JIEFRTH(*1) 10,816,478 152 349 658 -1 10,817,637
SXEHE -| 2.872,576|  2.107.287| 1,557,957 -1 6,537,820
A 21,281,766 5.006.153|  3.072,016| 2,836,167 315.252| 32,511,354
L_I-3| j1|7<-|
122 5(x2) 2,157,462 - - - - 2,157,462
(x2) 3,140,577 - - - -l 3,140,577
A 5,298,039 - - - -| 5,298,039

- 111 -




|
= D EES AR NEE " _ i
=Al X2 | 3JHEol6H i _ 5@ xD | & A
~140lot | ~540|adt

=L
0l 2= = 5 7.601,567| 746,774 2,497 - - 8,350,839
Hel & 5 60,524 - - - - 60,524
SolEo-ZHIIXEH28
e = = 86,680 - - 86,680
A A 2 5
OH 0§ = XTI} A A 2 2 1,296| 2.502,797| 1,570,588 1,840,305 271,492 6,186,478
S LI EAZSE M - - - 10,925 - 10,925
JNEFS R (+1) 7,713,895 129 373 1,204 - 7.715,601
2T H - 2819611 1,213,793 1,858,903 - 5,892,308

| 15,377,282| 6,069,311| 2,873,932 3,711,338 271,492 28,303,355
LHOI I &
XBEE(x2) 2,055,165 - - - -| 2,055,165
OF (x2) 2,628,042 - - - - 2,628,042

PN 4,683,206 = = = - 4,683,206
(1) B2 J|=
(x2) ASEZ L Ao HUA 2SS 1Y HA0| AME & U= A 012 IIAS I2E 288
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(3)-1 3712 2 A7) &4 Trading 3

8 VaR #2 v53h &5y uh(ee]: USD).

ct| ot
e
Jlg 2/ of =S b
22 1,292,739 2,001,863 560,613 1,100,533
B 969,402 1,148,576 15,190 118,927
SAED R2(-) (825,230)|  (1,155,220) 4,577 (118,057)
£ VaR(+) 1,436,910 1,995,219 580,380 1,101,402
Pl
a2
Jlg 2 of =SS ks
22 582,624 4,458,208 520,332 1,967,523
CE 461,825 849,042 18,698 141,416
SAED RF2(-) (439,453) (858,319) (40,029) (140,837)
Z VaR(+) 604,996 4,448,932 499,001 1,968,102

(*) Historical simulation VaR (99% A2l &, 1 LJ|=)

(-2 F7|e
821,077 ¥y
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(1) 712 2 A7) A A

algl).

FELES TN FF

=Sl
a= ZHIIRI
BRI
; aE a=2 +%3 s
Rtk
ORI 2 (x1),(x2) 1,958,820 - -l 1,958,820 1,958,820
S| -BHIXSH ISR
N 3,992,846 3,456,065 536,781 - 3,992,846
IHAY &2 XA (+3) 3,945,429 -l 3,943,047 2,382 3,945,429
CHE 2 (+1) 8,308,610 - -] 8,308,563 8,308,563
AASANSHIISA(A) | 2,239,048| 2,183,800 49,905 - 2,233,705
BB R & -BHIIX ST BSR4
Hesa 4,933,667| 1,190,000 3,743,667 - 4,933,667
=z 540 - - 540 540

4 3 4,934,207| 1,190,000| 3,743,667 540 4,934,207
JIEZ 8 XHAH(x1),(+2) 8,905,937 - -| 8905937 8,905,937
SXEHEF (1), (x2) 1,884 - - 1,884 1,884

= 34,286,781| 6,829,866|  8,273,399| 19,178,126| 34,281,391
=
Ofl = 2 7H (1), (x2) 11,298,403 - -] 11,298,403 11,298,403
SI|EU-BHIRSH IS
i i i i i )
THY & Z 274 (+3) 3,814,129 -l 3811254 2,875 3,814,129
T2 T (1), (x2) 38,823 - - 38,823 38,823
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=y} =PI ON
FEZ@
L= 1 L= £=3 s A
JIEFZ28E2M(x1),(x2) 10,817,637 5,065 10,812,572 10,817,637
SXNEHEH (x1),(x2) 6,407,618 - - 6,407,618 6,407,618
g A 32,376,610 5,065 3,811,254 28,560,291 32,376,610
(1) 2EINXNZ SHIA L= SSAHAtY =52HS
(x2) E22HS ZHIIXIC S2l& 2AXZ B0 HE2Hs ZHIIXZ ZAIE
(x3) MEASEHIITH E FVA I} & 2l
SOl
e ZZE It
PR el
=3 HE 2 +E 3 & 2l
KHo
Ol XIZ(x1),(x2) 1,195,462 - - 1,195,462 1,195,462
S| EA-ZHIIX=EE 2SN
" 4,458,077 3,688,025 770,052 - 4,458,077
A AFE XFAH(*3) 6,455,017 - 6,452,746 2,271 6,455,017
CHESTHA (*1) 5,705,721 - - 5,705,653 5,705,653
MAASAINSH RIS H(*1) 2,555,890 1,674,900 900,775 - 2,575,675
JIEIZ 2 & -2 IS H I SAHA
HESA 3,963,350 856,846 3,106,504 - 3,963,350
N5 513 - - 513 513
2 A 3,963,863 856,846 3,106,504 513 3,963,863
I EF2ERHAH(*1),(*2) 6,331,377 - - 6,331,377 6,331,377
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SO

S 2HIH
R
SE SE 2 423 g

SXEA D (+1),(-2) 2,670 - - 2,670 2,670

g 30,668,077  6219.771|  11,230,077| 13,237,946| 30,687,794
=
Ol === (x1),(x2) 8,347,705 - - 8,347,705 8,347,705
Sl -THIIXSHISE
) 86,680 - 86,680 - 86,680
IHAY & B 2 7 (+3) 6,196,107 - 6,193,836 2.271| 6,196,107
TR R (+1), (+2) 860,524 - - 860,524 860,524
JIEI2E 2 (x1),(x2) 7,603,219 - -| 7608219 7,603,219
SXEAE (+1),(-2) 5,733,001 - - 5733001  5733,001

g 28,827,236 - 6.280,516| 22,546,720| 28,827,236
(x1) ZHIIXZ SRLX 2= SSNLDY 2E2HY
(x2) AL BNUS BHIIXO BRAXO AN 20t FLIUE BHIIAZ BAIE
(x3) ASABBIIEY S FVA I+ MO 29l
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Il

1= D ONE=I) AR =s! EQiH
S &K
oo &0l-BF I}
o 770,052 | S MHOFXIDI® — market yield | =2UE
SEEE
pISE=£ T
HIIIXNESENRS 3,106,504 | S M IIXIJ1® — market yield |[I& =L E
A
=IIMI2SAE
Ol Xt = H <t SAMILXI DI — market vield, |0IXA2A2UE, OIS
(46,328) -
Model — Option model S (IR Volatility)
S3FH SHTMIOIXIJIY — market yield, S3tAS2FAUAE, 82, st
305,238
Model — Option model S4(FX Volatility)
So|E=d-3E It SMILXIJIY — market yield, (OIXI2A&E=2AE, 0O|AIESH
A=H2S2H 86,680 = 5 (IR Volatility)

Model — Option model
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Il =L
= X" 2=Jtsotkl e FYs N
S & IX =g, %)
JIEt 2 &9 -3
XN N2S 540 |DCF R /=X EOLY (g2 8/8E8E 12.96/0
2
JIEtZ &9 -F
o Price — Market comparable
UXN=EMHRES - Credit spread -
approach
!
cIMIELS
Ol Xt= H 2 - | Model — Option model Model — Option model olxtssaA :
13.57-14.62
- | Model - Discounted cash |Model — Discounted cash Ot EEE
flow flow 2.38-3.26(%)
~ Model — Discounted cash
SotHI (493) IR yield curve 2.11-2.90(%)
flow
@I1EA-33
o B Model — Option model IR / IR Correlation -
NSRS 1= R
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o =PIEIEE=FS JIEtE R
= AASAIS | ALBAINS 2183/l
pSNEF-EE ~ZHORIS g
HUEM2 | BRISH HY & 2
AE(x1) Y2s4E
SE R4t
H2L0X3 -1 1,196,668 - - -1 1,196,668
GIEA-8EIt
- 4,458,077 - - - -1 4,458,077
BB
IHAY A E XA 6,450,351 - - - 4,666 6,455,017
CH= 2 -1 5,705,721 - - -| 5,705,721
Bt LR E-2
=BIPNE R - - -| 3,963,863 -| 3,963,863
At
AASAINEHR
- -| 2,555,890 - -1 2,555,890

P!
JIEFAtAH 3,233| 6,328,144 - - -| 6,331,377
2XEHE - 2,670 - - - 2,670

g 10,911,661| 13,233,203| 2,555,890 | 3,963,863 4,666 30,669,283
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2) 58FA (S M)
=]
PNE= AMHE X 22 2
T = MHE | HRAHE
oot D5t =
SERM | jiuzon | mAl 2% | noum | NSF
== OH [=R=X=k=]
= %I—E
OIS0l Z2MS =& 7,845,922 - 7,845,922 (847,063)
(28,157) 9,862,407
N2 M 3,815,674 - 3,815,674 (923,969)
Ol XIZ2W=2&TH 2 151,601 | (146,875) 4,726 - - 4,726
1| 11,813,197 | (146,875)| 11,666,322 | (1,771,032)| (28,157) 9,867,133
|
ol Al g MHEX L2 2N
= MAHE HRAHE
S 9% D5t =G
SERM | iz | mAl 2 | negm | NEE
== OH [ER=X=i=]
= %I-E
OlXIZ201Z2MH =g 5,629,443 - 5,629,443 (233,299)
(10,247)| 10,223,113
M2 2 6,197,403 - 6,197,403 | (1,360,187)
Ol X222 175,444 | (166,053) 9,391 - - 9,391
st A 12,002,290 | (166,053)| 11,836,237 | (1,593,486) (10,247)| 10,232,504
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