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(1) 712 R A7 A da 3 Ao W2 v gay (9] winkd).
2 =S]E ®O|g
52 2 9=s3 973 1,621
25101 %13 631,612 586,813
21 301l X1 2 81,757 72,399
8 i 714,342 660,833
(2) F71E R AV A A wo] AW S v g ey o] winkd).
22 e Ofl X1l 2 =S]E ®O|g
NESUPNE ey 631,156 586,592
2SS | JIEHHXI2 JIES 80|12 457 221
A 631,613 586,813
AFNEMRZ |22 64,807 61,639
QXS |ASEIRUIZ |HASEIIB S 16,950 10,760
A 81,757 72,399
g i 713,370 659,212
(3) B7IE 5 A7 @A Abg-o] AR ol A W2 tha 3 EE U el k).
= Ofl X1 | 2 =5]1 ®Olg ANBHIB AR
2s0x3 = 631,156 586,592 | =Y
stz = 64,807 61.639| =8y
g i 695,963 648,231

32




(4) B71% @A 3} R st Z w9 o] 7178 whr] F2= vhat sy (e

ul k)

7= 0XI= 2ISH0IXI = g A
6 i Ol LK 631,612 81,758 713,370

oot
e
o4 4 = o HSE | ZF3YUM | ZHIX AR
227 2,733701| 2,825,306  2,802,259|  2,914,352| 2,914,352
28 1,095,495 1,097,994  1,096,952|  1,097.447| 1,097,447
&I AL 20,000 20,317 20,110 20,182 20,182
s A 3,849,196| 3,943,617 3,919,321  4,031,981| 4,031,981
Ho|2
e
o 1 3 o HSE | IR | ZHIX oz
227 1,900,817|  1,971,655|  1,959,153]  2,030,155| 2,030,155
287 1,250,005|  1,248,206|  1,248,709| 1,249,672 1,249,672
&I AL 30,000 30,898 30,383 30,319 30,319
s A 3,180,823|  3,250,759|  3,238,245|  3,2310,147| 3,310,147
(+) RS FS2Ote A4S 3Ol T0IS It D0l MHe THE Sl

33




=Pk

ol

2,049,940

1,542,395

2,180

979

2,052,120

1,543,374

2,128,564

1,646,455

2,888

1,835

2,131,452

1,648,289
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(2) 71 2 A7) dA A-Y AadE BE v AA T ANG S o33 25 Y
THek9]: wvkel)
=] [=1; rSpllE
s
OioH=e= | AW | & AH(x) oo == 3T | & A%
St
de 132,751,400 -1132,751,400| 112,089,727 -1112,089,727
A 39,184,129 -| 39,184,129| 28,145,503 -| 28,145,503
HYS& 196,662 - 196,662 375,187 - 375,187
s 196,662 - 196,662 375,187 - 375,187
A 172,328,853 -1172,328,853| 140,985,604 -1140,985,604
Ol Xt 2 2+
de 730,000 - 730,000 730,233 - 730,233
sde 444,000 - 444,000 265,000 - 265,000
A 44,554,649| 1,230,000| 45,784,649| 45,629,095/ 900,000 46,529,095
HSs 10,000 - 10,000 10,000 - 10,000
Hese 50,000 - 50,000 50,000 - 50,000
A 45,788,649| 1,230,000| 47,018,649| 46,684,328/ 900,000 47,584,328
M2
A EA Y - - - - - -
g A 218,117,502 1,230,000 219,347,502 | 187,669,932 900,000/|188,569,932

(x) DIZHAESHE ASH2AS Heholl ot = ABINE HASH, ASHHAS AN CHHM =

A= HS=HE 20J12 S22 S HIHJI=ES HE0I0 &tatet SHY

-/ o
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(3) 371 & A7) T G FG7Ed W B A b S e A sy (e
ki <))
4| oole
o2 BHOHS= | Agsim | a8 HOH == CEENEES
ZotEol | molEel | W& Xt &t =7 Xt &t =7
S5t
v (77,078) -/ (77.078)| 1,113,063| 1,195,983 - -
Ag 88,712 -| 88712 639,773| 501,756 - -
s 1,713 - 1,713 1,527 - - -
== N (1,713) -l (1.713) - 1,527 - -
& 11,634 -] 11.634| 1,754,363| 1,699,266 - -
Ol Xt 2
= (43.917) -| (43,917) -| 103,734 - -
Ag 34,775 1,127|  35901| 295280 325,255 2,180 2,888
e s e 11 - 11 297 - - -
== N (56) - (56) - 309 - -
E (9,087) 1.127|  (7.961)| 295577 429,298 2,180 2,888
g 2,547 1,127 3,673| 2,049,940| 2,128,564 2,180 2,888
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& ol
= OHOH==H Sak=Reii E2gil OHOH= A IEII=H
gotEe gotEe | EotEYy Kh&k S Kh&k £ H
Ssh2d
s (64,787) - (64,787) 889,472 930,678 - -
A 94,125 - 94,125 428,686 370,552 - -
Hesd 1,971 - 1,971 2,759 - - -
=1l (1,971) - (1,971) - 2,759 - -
2 A 29,338 - 29,338 1,320,917| 1,303,990 - -
oIt 2t
= (75,169) -1 (75,169) 1,013 60,828 - -
A 2,055 (3,805) (1,750) 220,224 281,329 979 1,835
Hesd 149 - 149 241 - - -
Hesd (76) - (76) - 308 - -
2 A (73,041) (3,805)| (76,846) 221,478 342,465 979 1,835
g Al (43,703) (3,805)| (47,508)| 1,542,395| 1,645,455 979 1,835
A7 vl 5} 99 89 5 o] SAPFEAN S b Qom AP B A9 A
Aol A A4k B Ao 3471A WEe] d ARENE T 2o & g
FU
w25 o) Al Aol B, ol A& W Fr} B /2] WEL oS eke] ©]
AAR) S ASF A S AE, AR, 29, §4 59 A A% w4t g
AN L F A He wehAN L £FH o] gk
971 @A A9 ABANBH YA R BE] - S S
Al AE WO R A% FYFAMEADS 29T BHOoR ve) SHAA 57
NAEE A G AFEES WHFYIZ S ol AF AgAFAUT. FHAAE




3] 3] A A

A2 9

39 3| AT H7HA]

X = FgAAEE 7o) 9] 3,170

I8 ALY

o &

7EAl Q) /e = A

g

Y2

Bl
Sl

eyt 1,101

747} 1,193

u)wk41 9] 1 o}

THA 7 1,275

=L}
Al

} 667

(5) o]AH-& 4l

DEEEIOE

HEH

1.00%~2.17% (¥17] 1.51%~2.17%)°]™

=

°F 1.55%(A 7] 1.95%) Yt}

=

»gto 7 314

U, o4&

Z]

1
T
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2) sl 8y a v

ol Ahfr2agto] XA o] ANAE D Aol 1A A eI RaUTH(ee: wr

D).
=y S| SplET

UPG=ES-

= RPN 2,180 979
X222 TH) 2,888 1,835
7 o 2 oA 1,230,000 900,000
Bt 2020~2024 2019~2022
SRS 82% 90%
SIEBII 4o ZHIIR s (1,049) (4,421)
SIEBI Tl JHXl B S 1,194 4,485
HEd IEHD 0IS 1.55% 1.95%
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= lES2 24 (%) ZH(x) T | Ol

SRR (7.127) (7.127) (6.813) (6.813) (1,649)
WEEEEEE 5,399 5,362 (8) 29 7
DIMNESAEEES 798 798 - - -
S 5,867 5,867 3,994 3,994 966
Iy SEIEL 2,232,115 2,232,115 1,656,679 1,656,679 400,916
IH 4 A E B 10| 2 (2,142,330)| (2,142,330)| (1,541,770)|  (1,541,770)|  (373,108)
NEd-SHEIIXN=E=82FM 101,480 101,480 85,187 85,187 20,615
Ml aSHeHE=4A (1,975) (1,975) 1,690 1,690 409
=022 (782) (782) 265 265 64
Hesga - - - - -
Ol X! - - - - _
01401 Xt (20.154)|  (20,154)|  (24,365) (24,365) (5.896)
B ERE-BEIINSESE

ANEB O (A 8,930 8,930 (3,800) (3,800) (920)
PRSI SASABH LA (N

) - - (2,354) (2,354) (570)
SITHOIXI SIS - - - - -
VEIEEIVES] 703 703 369 369 89
SEEIINENPES 4,610 100 - 4,510 1,092
REP R 622 622 1,390 1,390 336
FABAHIS 3,862 3.862 3,441 3,441 833
=y 303.760| 295513 197,301 205,549 49,743
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(2) B71 4 A7) =

8,531

9,376

D)
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(o)} (e6)
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ok ok
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(1) 71 AA #4322 ul/E <A ol 3

| Ab

2

2|

X1 BH

89

| At

=
HSBC Holdings plc




(2) B71% 2 A A S5 Fo AW - A Wl e

LU THES): Tkl
0|2
as 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
PATAS
HAIZL0XI= - 444 - - - 855 298 1,697
J|EFRF&E 515,221 199,965 1,391 - 101 5,315 1,287 728,279
EAI: | 515,221 200,409 1,391 - 101 6,169 1,584 724,875
N
Oll===XH 28,671 1,185 - - 32,721 - 5,745 68,322
JIEF=2XH 5,600,004 549,059 7,364 | 108,572 614 10 3,673| 6,269,296
EA: | 5,628,675 550,244 7,364 | 108,572 33,335 10 9,417| 6,337,618
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2l A HFBs | 2302 +

HSBC Bank plc UK Ops | SHEXIZES 15,120
HSBC Bank MIDDLE HNNBEE 715
EAST DUBAI
HSBC SGH BRI 28 28,320
HSBC CHINA SR 28 2,861
HSBC INDIA SR 2ES 4,785
HSBC MALAYSIA NI ZEE 236
HSBC Bank EGYPT SIS 29,408
HSBC Bank USA NI ZES 16,589
JIEk HNNZLRE 15,812

= 114,846
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Sl

- HUSI
= HSBC HSBC Bank HBAP HSBC | HSBC Secs HSBC
Non-Insurance JIEt g A
Hong Kong | plc UK Ops Australia | Malaysia | Seoul Branch | France
North America
AT
AL X= - 228 - 150 - - 1,841 66 2,285
J|EFRF&E 454,463 66,766 16,013 - 223 - 1,475| 12,765 551,705
NI | 454,463 66,994 16,013 150 223 - 3,315| 12,831 553,989
E
=== 19,527 1,080 - - - 30,523 - 6,528 57,658
JIEFE2XH 5,079,287 61,581 19,469 2 1 592 5,008 9,080| 5,175,020
EAI | 5,098,814 62,661 19,469 2 1 31,115 5,008| 15,609| 5,232,678
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3| Ak HE S TH 4

HSBC Bank plc UK Ops | E&8XES2S 17,022
HSBC Bank MIDDLE HHXNN=ES

EAST DUBAI =100
HSBC SGH SHIXNSES 22,515
HSBC CHINA SHIXNSES 200
HSBC INDIA SHIXNSES 2,624
HSBC MALAYSIA HIXNSES 428
HSBC Bank EGYPT SHIXNSES 28,400
HSBC Bank USA SHIXNSES 16,087
JIEt HIXNSES 6,940

-

ol

96,975




(3) 71 R A7) T SdAAe] thdt FaAd WS thaat L5 rh(devked),

=l &)
SIALY
=2l Hl= %2l Hl =
HSBC Hong Kong 1,014,912 1,433,349 803,793 1,289,913
HSBC Bank plc UK Ops 739,542 1,185,919 262,138 388,822
HUSI Non-Insurance North
) 21,386 12,265 7,217 17,368

America
HSBC France 30,898 - 6,875 17,272
HBAP Australia 10 6 3 6
JIEH 7,471 29,864 4,649 38,610

[ | 1,814,218 2,661,403 1,084,675 1,751,991

(*) SSZAHXAL] ABHAEAS MAZAH UAS
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(4) A2 HSBC Hong Kong, HSBC Bank plc LOH 53 3335 AHE P52
Rom G| A7 A v AAFH TN v ZEY (] R,

S|
T HSBC HSBC Bank | HSBC Bank HSBC HSBC | HSBC Middle e -
Hong Kong | plc LOH New YorK | Singapore | Japan East Dubai

ssMc 15,781,458 | 14,517,299 119,253 51,384 - 17,32712,012,033|32,498,754
EsA 3,714,939 - - - - - -| 3,714,939
ol=ss A - 36,074 - - - - - 36,074
HE=ss A - 160,588 - - - - - 160,588
oIS A 25,446,264 185,943 - - - -| 364,707|25,996,914
goiesd - - - - - - - -
TEIPEE 50,000 - - - - - -| 50000

g A 44,992,661 | 14,899,904 119,253 51,384 - 17,32712,376,740| 62,457,269

oY
TE HSBC | HSBC Bank | HSEC Bank | HSBC | HSBC | HSBCMiddle| o
Hong Kong | plc LOH New YorK | Singapore | Japan East Dubai

ST 11,112,053| 7,965,310 413,697 619,091 - 6,857 | 722,969|20,839,977
S A= 3,048,538 93,171 - - - - -1 3,141,709
e =Estsd - 59,961 - - - - - 59,961
Hesstsad - 315,226 - - - - - 315,226
CIPNE=Fa =1 23,755,446 283,550 - - - —-| 441,650|24,480,646
eoltesd - - - - - - - -
=olesd 50,000 - - - - - - 50,000

g A 37,966,037| 8,717,218 413,697 619,091 - 6,857 (1,164,619|48,887,519
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S
o2

41. 5% A

(D g 523 44

Yy o] B2 g aa x4 Hl=Y A7 Hsto] A

3o A AA 3 93 A 3 (Risk appetite)d ABAS 45}

O = 23 dl T‘i]
.

rE 2
=
2 o

3 -
= O =T ,
FE5d 2 9 g3 E #Eete b syt aady x4 g aagriet glaa
relol U@ AT Al whek Adel Beekn gk vaag vl 22gskn 43
)]

How ¢xas AP F At 44T BAl BB ZFolok o] g

=

(2) el22 whe) A} AR
ARe BEA Paawe s AH 409 /b FL 2908 w3 g nep
AQe TRAQ 1Ay LA NoE JUBEOR Q8] WA TH5E T
~32 vy g greie B dUch AHe] g aane 7R 5 (e 7
FE75o0] Bl aane RAS 2okE FYL o] FES THH Yyt
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(3) A8 4%

D 371 2 712 dA 52k 578 f5Es v Ay e (e WRked)
=Sl |2
a=
S HI (%) 3o HI £ (%)
LI U-BEINXSHI BN
5= 4,031,981 100.00 3,310,147 100.00
I A4 A ZE R AF
5= 1,278,004 62.28 1,195,162 77.44
o= 182,935 8.91 46,371 3.00
=3 390,991 19.05 225,562 14.61
JIEt 200,190 9.76 76,279 4.94
2 20 2,052,120 100.00 1,543,374 100.00
B EZE-ZEINASHI B
5= 5,272,734 100.00 5,404,457 100.00
CHE TH (%)
5= 3,196,285 77.06 3,179,836 78.09
=3 82,532 1.99 26,065 0.64
NESSIIEREN 18,976 0.46 187,254 4.60
=3 125,805 3.03 115,478 2.84
ol 35,647 0.86 103,725 2.55
HIE 3,662 0.09 7,016 0.17
JIEt 685,115 16.52 452,749 11.12
2 20 4,148,022 100.00 4,072,123 100.00

99




15,504,857 14,330,100

T @A Tk A AT EE v 2EUT (S k).

g1 &g
=N I 2 (%) =N HI (%)
IXNI=E =S Atat
10,106 0.25 20,029 0.61
4,011,837 99.50 3,280,126 99.09
10,038 0.25 9,992 0.30
4,031,981 100.00 3,310,147 100.00
1,882,711 91.74 1,320,934 85.59
76,933 3.75 143,806 9.32
52,538 2.56 38,823 2.52
39,938 1.95 39,811 2.58
2,052,120 100.00 1,543,374 100.00
IXN=E =SSkt

140,878 2.67 190,190 3.52
5,131,856 97.33 5,214,267 96.48
5,272,734 100.00 5,404,457 100.00
839,121 20.23 1,306,882 32.09
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Fitch
AAA
AA+/AA/AA-

Moody's
Aaa
Aal/Aa2

S&P
AAA
AA+/AA

Fitch
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Moody's

S&P
AAA/AA+/AA | Aaa/Aal/Aa2 | AAA/AA+/AA/AA-
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1%

bl

=
e
0
02
ol
00

il

0
0

S&P Moody's Fitch S&P Moody's Fitch

1.2 AA- Aa3/Al A+ AA- Aa3/Al A+
2.1 A+/A A2 A A+/A A2 A
2.2 A- A3/Baal A-/BBB+ A- A3/Baat A-/BBB+
3.1 BBB+ Baa? BB8 BBB+ Baa? BBB
3.2 BBB Baa3 BBB- BBB Baa3d BBB-
3.3 BBB- Baa3 BBB- BBB- Baa3 BBB-
4.1 BB+ Bal/Ba2 BB+/B8B BB+ Batl/Ba2 BB+/BB
4.2 BB Ba3 BB- BB Ba3 BB-
4.3 BB- Ba3 BB- BB- Ba3d BB-
5.1 BB- B1 B+ BB- B1 B+
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- Caaf CCC+ B- Caal CCC+
7.1 CCC+ Caal CCC CCC+ Caal CCC
7.2 CCC+ Caa?2 CCC CCC+ Caa?2 CCC
8.1 CCC Caa3 CCC- CCC Caa3 CCC-
8.2 CCC-/CC Ca CcC 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
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2 (Medium : 3.1~5.3 £32)

L (Strong 1 0.1~2.2
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G0 9 A% A AEAE ogge] el nhe T e theat P
(9] 9))
S|
eE
JHAHIU = U= g A
HEE It - 14,934 14,934
defglt 199,475 3,933,613 4,133,088
g Al 199,475 3,948,547 4,148,022
HEe=sgas (1,449) (384) (1,833)
INEZQ| 198,026 3,948,163 4,146,189
oY
ne
JHAICHZ JIEU=E g A
JHE & Ot - 14,772 14,772
defglt 239,254 3,818,096 4,057,350
g Al 239,254 3,832,868 4,072,122
tHEsE=s (2,092) (281) (2,373)
A2 Al 237,162 3,832,587 4,069,749
() ol AN ] A 419 7ol
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(3) T o] W]

D7D A7 A FEEAY A =R i A o g5y 25
o S8 oA Fe AFTES 7|2 A o] A Fdlo] Ol: st 7Hg w2 wk
71Dl ZAF] A E o] glom AF U oz AFFES ¥l AU
2Rkl
==
= P EE N ERNEE 3! . )
=Al X2 | 305 ) ) EEN g
~140lal | ~540lal
==L\
0fl 2= 52 Xi 5,549,021| 377,731 24,140 - -| 5,950,892
Xl 2 i 11,514 3,870 3,896 11,945 - 31,226
SI|E-2HIIX=H2
) - 20,365 - 82,015 452,293 554,673
SETH(*1)
A AP Z 2T
O OH = =TI} A4 AHE 2 T -l 820,860 643,629 514,387| 149,688| 2,128,564
2|8 5| I I A4 A E 2 ) - 159 369 2,360 - 2,888
J|EFERH (+1) 3,656,063 396 1,178 1,570 267| 3,659,473
STEHH 95| 3,900,387 723,324 874,902 -| 5,498,708
A K 9,216,693| 5,123,768 1,396,536| 1,487,178| 602,248 17,826,424
LHOIHI A
XN2EE(*2) 929,223 - - - - 929,223
OF X (x2) 205,780 - - - - 205,780
A K 1,135,003 - - - - 1,135,003
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Ho|

T _ | 3MExED | 149zl _ _
SANS sohEols | s SEER ] E
2821
0l = =2 7 5.997,293| 336,945 17,140 - -| 6,351,378
NS 35.807 3,813 9.180| 19,759 -] 68,560
SI|E-ZHIIXSES
o ae) - - -| 99,578 504,259| 603,837
IH A 2 3
OH O 2 2 10 A4 4 2 2 X -|  546,797|  543,423| 426,945 129,290| 1,646,454
I8 5| T THE A Z 2 X - - - 1,835 - 1,835
JIEFR T (+1) 2,397,662 - - - -| 2,397,662
SENEAF 199 2,912,480  877.774| 985,523 | 4,775,976
A 8.430,961| 3,800,034| 1,447,517| 1,533,640 633,549 15,845,702
el E
NSES(x2) 705,391 - - - - 705,391
oHE (x2) 71,715 - - - - 71715
A 777,106 - - - -l 777,106
(x1) 22U |
(x2) NIZES L A4HO HAL HI55S oY HA0| HBE & A= T 012 JIAS I 22 2R
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2ol
2=
ol =) =P =
=l 716,158 1,079,182 355,101 657,887
ol 46,298 436,814 4,409 119,903
SAED RZ(-) (57,489) (404,994) (12,126) (91,708)
= VaR(*) 704,967 1,111,002 347,385 686,082
=Bl
=
o[ 2/ =P =k
=2 500,867 938,555 325,366 556,470
2|8t 149,755 702,741 4,919 271,944
SABD () (97,535) (699,087) 2,401 (239,230)
= VaR(») 553,087 942,210 332,686 589,184

(%) Historical simulation VaR (99% Al2l &, 1 2D|=)
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(1) @712 9 A7 A2 584Fe 3474 8 W92 v 25y (9
719
==
=y 2& X
A= ol
LF 1 LE 2 L7 3 2
AT
Ol XI2(*1),(*2) 713,370 - - 713,370 713,370
S| E=2A-BHIIX=
4,031,981 2,914,352 1,117,629 - 4,031,981
HI A
== PN 2,052,120 - 2,051,324 796 2,052,120
CHEHZ (*1) 4,145,658 - - 4,145,663 4,145,663
JEIEZEQ-Z2HIIXNSH IS AHA
HESH 5,272,319 923,472 4,348,846 - 5,272,318
NESH 416 - - 416 416
;| 5,272,735 923,472 4,348,846 416 5,272,734
JIEt2AHEH(*1),(+2) | 2,905,017 - - 2,905,017 2,905,017
XS AHEH(x1),(*2) 800 - - 800 800
| 19,121,681 3,837,824 7,517,799 7,766,062 19,121,685
£
Ol =S RH(*1),(*2) 5,950,147 - - 5,950,147 5,950,147
S| E-2HIX=
B 554,673 - 554,673 - 554,673
HI2EEM
I AS 2 2,131,452 - 2,130,097 1,355 2,131,452
KA LR (*1),(%2) 30,738 - - 30,738 30,738
JIEt 282 (x1),(x2) | 3,659,473 - - 3,659,473 3,659,473
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o= S &I
22 H
= 1 =2 +=ZF 3 g A
SR EHH(*1),(x2) 5,442,374 - - 5,442,374 5,442,374
[ | 768,857 - 2,684,770, 15,084,087 17,768,857
(1) 2HIXZ SHL = 2D =288
(x2) A2 2Hs SHIIXIQ &2lH2 2AIXEZ 20t &8 S Z2FIIX2 2Al8
Sl
=y = PSIION
aE=a
= 1 =T 2 +=ZF 3 & A
Khat
Ol XI=(x1),(*2) 659,212 - - 659,212 659,212
SIE=d-SHIX=
3,310,147 2,030,155 1,279,992 - 3,310,147
M2 S KA
It =2 = KHAE 1,543,374 - 1,542,016 1,359 1,543,374
CHETHZA (*1) 4,069,380 - - 4,069,384 4,069,384
JEtEZ2 & - HIIXESH 2 SAHA
HESH 5,404,122 544,240 4,859,882 - 5,404,122
NEsdH 335 - - 335 335
2 A 5,404,457 544,240 4,859,882 335 5,404,457
JIEFZ2EXHAH(*1),(*2) 2,116,536 - - 2,116,536 2,116,536
XS AHH(x1),(%2) 1,123 - - 1,123 1,123
s 2 17104,220|  2,574.395| 7,681,890 6,847,948| 17,104,233
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JHXIE I

Model -

S THIFXI21”® — market yield,

Option model

554,673

Model

SAMILXIIIEY - market vyield,

— Option model

ol

OH

=N

JHXIEI1 Y

1,279,992

SAMIIXIJIY — market yield

4,859,882

SAMIIXIJIY — market yield

(121,352)

SAMILXIIIY — market yield,

Model — Option model

16,927

SAMILXIIIY — market yield,

Model — Option model
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603,837

SAMIIXI Y — market yield,

Model — Option model
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