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(F$1:9 ¢, %)
T B 2000 % 2008 & B3
T3 H] T3 H] =3 &

da 9 A= 3,199 1.33% 9,431 3.38% -6,232 -66.08%
Sinderone 117,261 48.71% 85,457 30.59% 31,804 37.22%
&A1 58,440 24.28% 74,691 26.74% -16,251 -21.76%
fEFTHE(L) 890 N0.37% A1,033 N0.37% 143 -13.84%
2 FATA AR (L) 0 0.00% 0 0.00% 0 0.00%
sl Ew 32,025 13.30% 40,551 14.52% -8,526 -21.03%
o3&+ 17,147 7.12% 19,692 7.05% -2,545 -12.92%
v ol & 0 0.00% 518 0.19% 518 -100.00%
i 2 3 9,158 3.80% 9,366 3.35% -208 2.22%
AGRZHA = 0 0.00% 0 0.00% 0 0.00%
A E§7rEA A 0 0.00% 0 0.00% 0 0.00%
L L 1,000 0.42% 3,900 1.40% -2,900 74.36%
22 0 0.00% 629 0.23% -629 -100.00%

AL AFEARR) 0 0.00% 0 0.00% 0
7 et 0 0.00% 1,068 0.38% -1,068 100.00%
g A4k 805 0.33% 816 0.29% A11 A\1.35%
A N (A) A352 A0.15% 303 A0.11% A49 16.17%
7| EF A 61,378 25.50% 109,229 39.11% -47,851 -43.81%
AREA 240,731 100.00% 279,321 100.00% -38,590 -13.82%
A5 42,814 17.78% 43,965 15.74% -1,151 2.62%
Ao o 31,249 12.98% 32,485 11.63% -1,236 3.80%
s 4,895 2.03% 6,730 2.41% -1,835 -27.21%
CD 6,670 2.77% 4,750 1.70% 1,920 -40.42%
52 = 118,909 49.39% 107,866 38.62% 11,043 10.24%
LA = 3 0.00% 42 0.02% -39 92.86%
sAtYg = 19,151 7.96% 46,558 16.67% -27,407 -58.87%
S A A Av = 0 0.00% 0 0.00% 0 0.00%
i ol & 0 0.00% 0 0.00% 0 0.00%
o shrE = 0 0.00% 0 0.00% 0 0.00%
9y 32,173 13.36% 19,724 7.06% 12,449 -63.12%
A 7 et 67,582 28.07% 41,542 14.87% 26,040 62.68%
AL 0 0.00% 0 0.00% 0 0.00%
7] EF A 64,508 26.80% 113,766 40.73% -49,258 -43.30%
FAZA 226,231 93.98% 265,597 95.09% -39,366 -14.82%
A 6,170 2.56% 6,170 2.21% 0 0.00%
A | AR o = 11 0.00% 47 0.02% -36 -76.60%
= AR EA 0 0.00% 0 0.00% 0 0.00%
7V EFEEE A Y 26 -0.01% -432 0.15% 458 -106.02%
ool o= 8,293 3.44% 7,939 2.84% 354 4.46%
AEZA 14,500 6.02% 13,724 4.91% 776 5.65%
A 2 A2 A 240,731 100.00% 279,321 100.00% -38,590 -13.82%
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T 20093 = 20083 =
T34 T34
7| AR = 2,948 9.21% 5,516 13.43%
wAE N ES 2,478 7.74% 4,789 11.66%
Al A2 &5 470 1.47% 727 1.77%
A A S == 29,077 90.79% 35,553 86.57%
|$@X}%tﬁ = 3,830 11.96% 3,024 7.36%
7] e} 0 0.00% 0 0.00%
A3t == 3 32,025 100.00% 41,069 100.00%
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A=97r | AwRRste %7}(32;&%‘ %(I%/%)‘%‘
S v A 56,301 56,368 0 1,357
IR il 60,877 60,893 34 2,092
A% W n 5
AR A g EAF2
A 117,178 117,261 34 3,449
274 #7154
g A 117,178 117,261 34 3,449
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20099 %= 20089 %=
T o R A g
T34 T34 T34 T34
A8} 7 31,249 72.99% 32,557 76.60% 32,485 73.89% 39,923 75.48%
STEAT 10,568 24.68% 11,076 26.06% 10,078 22.92% 13,848 26.18%
A% ol = 20,681 48.30% 21,481 50.54% 22,407 50.97% 26,075 49.30%
THEF 0 0.00% 0 0.00% 0 0.00% 0 0.00%
TEHEF 0 0.00% 0 0.00% 0 0.00% 0 0.00%
9 8l = 4,895 11.43% 6,699 15.76% 6,730 15.31% 5,758 10.89%
CcD 6,670 15.58% 3,248 7.64% 4,750 10.80% 7,209 13.63%
= 41 & 0 0.00% 0 0.00% 0 0.00% 0 0.00%
A 42,814 | 100.00%)| 42,504 | 100.009%| 43,965 | 100.009%| 52,890 | 100.00%
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T2 20093 = 20083 =
T34 T34

& 71l 4,566 14.61% 7,374 22.70%
Bl Hel 26,576 85.05% 24,874 76.57%
A 71 & 107 0.34% 237 0.73%
A A 31,249 100.00% 32,485 100.00%
2l 711 0 0.00% 0 0.00%
25 He 0 0.00% 0 0.00%
A 7 & 0 0.00% 0 0.00%
A A 0 0.00% 0 0.00%
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7t FEE E3%

9] e ke B

i 2009\d12¥ 2008'312¥ S5
9] =53} 2 3 1
o 2] = 80 86 5
2} S7tEA 743 655 88
o= 1,469 1,566 -97
2k vjj 9] &] $F 782 745 37
& 0 50 -50
7) e} AL 6,917 6,263 655
HESG (D) -26 -35 9
A A 7FA] QA A = (A) 0 0 0
A A 9,968 9,331 637
o = 419 535 -116
5 A= 1,640 3,702 -2062
=My 881 251 630
2 AL 0 0 0
7) EF LA 7,027 4,843 2185
FAEA 9,968 9,331 637
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T & 2009 129 2008'd 129
dEs 754 A &= 754 3HAI
o= 67 0 67 68 0 68
% 35 0 35 40 0 40
W E 30 0 30 0 0 0
AL-g-Tlo}etu] of 30 0 30 25 0 25
o] gk 12 0 12 14 0 14
7 174 0 174 147 0 147
U282 AlS, T el 2 4 57 STkeE R VA
o} J3wty] BAX A v&
(&2 %)
717 7do)dl 308 ol 0¥ o] 671 € o]l 1dojy 3doly 3dzF
-47.84 -57.57 -89.10 -114.50 -151.77 —-147.84 2.53
HH £(%)
= (W] 9| 8h7pak - vk 9|8 RA) / F ol shapal
SRR S
(F91:3mE)
HAEIAA | AEEXAA | FIFEAA (A7]1ARYH
¥ A A4 £(%)
19 -5,589,136 5,825,992 236,855 11.20%
29 -5,982,489 6,285,812 303,323 15.89%
3¢ -6,167,529 6,398,307 230,778 10.06%
44 -5,712,073 5,955,719 243,646 10.49%
59 -6,406,306 6,656,196 249,890 12.01%
6% -5,771,012 6,012,962 241,950 11.43%
74 -5,846,070 6,074,711 228,641 10.22%
8¢ -5,023,439 5,228,143 204,704 8.86%
9¢ -5,844,428 6,022,451 178,023 7.62%
104 -5,645,337 5,857,971 212,634 9.05%
114 -4,592,846 4,765,071 172,225 7.28%
124 -5,873,139 5,994,277 121,139 6.14%
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7L AESEE

T8 20099 % 20089 %=
L ESC ] 890 1,033
A 890 1,033
54 0 0
ATHZTZTITH 202 250
AR T I 7 9
i cE 5 10
AAF 7= 0 0
. AAEFE FAANA dEYTS 8%
(919
T8 20099 = 2008 = S5
ZHAA = = 294 198 96
oPgAA | AET=AA 0 0 0
19 E=
Rl s 74 40 34
Sa A% 0 0 0
A EHAL 0 0 0
Rl 368 238 130
otk &A1 Wz @3
(T 9D
T 20099 = 2008 = S5
ZHAA = = 36 117 -81
AgTt=Ad 0 0 0
1A ET 4 7EdEw 13,522 13,729 -207
Rl 13,558 13,846 -288
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2V e 0 0

ol o A1Y 249 174
) 249 174
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Black Sholes Model& A&

* 0] &34 (Cap/Floor, Swaption)
Black Sholes Model& A&
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(491 1 )
T T g9 SR E AT S FEFA
213 39 3 A 48 A A (A) 20,650 37 53
A= 0 0 0
a0 = 0 0 0
>~ ¢ 20,650 37 53
A& 0 0 0
el SA 0 0 0
Match7 #(B) 60,050 847 857
A= 9,592 122 111
¢ 39,776 228 247
ol 10,682 497 499
v v =2 A ) (C) 1,558,303 36,585 34,707
A= 385,582 12,434 7,066
A B 5,058 0 0
¢ 1,139,763 23,883 27,309
Pl A 0 0 0
29 &4 27,900 268 332
A (A+ B+ C) 1,639,003 37,469 35,617
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(491 9D
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T ' z o A - E AT A &5
A3 93 AHEAANA) 20,650 37 53
A= 0 0 0
A = 0 0 0
~ ¢ 20,650 37 53
s 0 0 0
ol 0 0 0
MatchA 2 (B) 37,072 91 91
A= 0 0 0
E—- 37,072 91 91
ol 0 0 0
i w) =2 A 2 (C) 806,889 3,617 5,113
qA= 0 0 0
A B 5,058 0 0
~ ¢ 773,931 3,349 4,781
gl 0 0 0
o)A 27,900 268 332
A (A+ B+ C) 864,611 3,745 5,257
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T 2 z o A FEAAL HAGEFA
A3 AINAAEAANA) 0 0 0
A = 0 0 0
A = 0 0 0
~ ¢ 0 0 0
A 0 0 0
F A 0 0 0
MatchA 2 (B) 22,828 751 759
A = 9,592 122 111
- 2,704 137 156
)& 10,532 492 492
ufjul] =52 A 2 (O) 751,414 32,968 29,594
A = 385,582 12,434 7,066
A = 0 0 0
~ ¢ 365,832 20,534 22,528
A5 A 0 0 0
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A (A+ B+ C) 774,242 33,719 30,353
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HSBC

(91:91 9)

T & g A8
AJE | IHE A qAE | FHE A
Credit Default Swap 0 117 117 117 0 117
Total Return Swap 0 0
Credit Option 0 0
Credit Linked Notes 0 0
7] e} 0 0
%l 0 117 117 117 0 117
(15) A& SE AN B RN EHAA)
(291:919)
TR g A8
g | FYE A A2 | IYE A
Credit Default Swap
Total Return Swap
Credit Option 3 FAF ol
Credit Linked Notes
7] et
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