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7= =l &1

XEI1REZ(A) 2,717,100 2,432,410
I IS XHAH(B) 11,029,470 9,576,222
MELAEIS U EZEE) 8,018,545 7,095,109
NELAEIS A EZEE) 3,010,925 2,481,113
BIS XtJIXtEHIE(A/B) 24.63% 25.40%
Jl= oI tEdl s 12.32% 12.70%
f2l=dE 12.32% 12.70%
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= SSIL ®O|gt

Py
= 758,930 617,000
XEn2 3,079 3,368
MR 802,678 771,670
zHEe (206,137) (175,833)
A H(A) 1,358,550 1,216,205

EEy

IENE B0l = F J|EHET =p]oN

=HITAEIN012 9] 45% 1% 1o%8
=Sl 2,852,464 1,758,872
JIE 1,242 903
ZRES (1,496,245) (545,228)
2~ 2(B) 1,358,550 1,216,205
X I XH2 (A+B) 2,717,100 2,432,410
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23. 2| 3FF A AL - F-A) B e e A

b

(D %712 9 A7)e @A Ade) QshEA A4 2 2o e et g
=PIk Sl
= CHOIZHAF S U (x) | RASHEHAI | CHO|BHAF S () | R SHEHARH
(Gtel: dEd) | (29 Herd) | (S92 dSe) | (S22 HMerd)
2| 2t RHAH
=3t 136 172 145 172
2|3t XI= 103,594 131,284 90,928 107,795
2eHES 1,213,763 1,538,202 674,069 799,109
SAH2tLSIHHZ 1,411,430 1,788,701 1,021,545 1,211,044
2X& 1,603 2,031 1,794 2,127
O & 2 2 395,617 501,365 536,892 636,486
JIEtel 2t RHAH 1,861,772 2,359,424 2,156,242 2,556,224
Q| ot AFA S 4,987,915 6,321,180 4,481,615 5,312,954
2| 5t TH
2| 3t 0if == TH 1,018,355 1,290,559 894,231 1,060,111
S R=l YRS 258,002 326,966 30,544 36,210
20U - - 730,000 865,415
2X& 4,118,000 5,218,741 4,664,251 5,529,472
I Etel = X! 1,405,249 1,780,872 2,417,695 2,866,177
QISR A 6,799,606 8,617,139 8,736,721 10,357,384
(*) US dollars 012/2] 2/=&3t= E0J|2tE= S 20 26 US dollars &R
£ BHite SRy
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25. 0] Aol 9] ¢

97 R A719] ol Ao} 9 o] Al g, o] Aol o) & Tkt g

& |

0l Xt 42!
BE 6,461 5
JIEtEZ£0-B 91,684 72,936
MASANEN 12,341 -
EE] 157,960 48,923
= XA HE (KA 128 5
J|Ef 9,693 2,686
278,267 124,555
Ol XHHI &
Ol 252 3 37,822 4,720
NI 5,140 1,351
2 XEHE () 98,488 13,399
J|Et 29,661 7,032
171,111 26,502
20l XH0]2 107,156 98,053

75




O ()] Lo (@)] (<o)
()] Lo Lo ()] Lo
Al (<o) ()] o (e8]
~| < | = S| o
™ < (40)]
=
<J
o | < | < ~ |~
I/ 5|3 S| <
s| S| o S| o
(ep] < (a]
~
0
IH =
Iy 4
| | o
oL | <k | Ko 0l e
AR R
ol | ol i
|33 LR
<+ <+ H

B
o
or
)
i)
(S

7K
or
4
—

ﬂn_wo

G

=1
Ei

8|l ©l | ©
0 Al <t [00)
o | Q| Q| v
N~ ()] —
Pl Sy
~
K/
8 —~ —~ —~
-
Qo ®| o
o LS B IS
P — () o
©l 5 2R
N
00
=
I
Oy D
of | of | of
A< <
R |~ | M
o | B | K

76



or
@
e

28. A FEAE

® | ™| © @ BT @
188 82358
©| |3 -l x| <
™ < <
m
z
© T} — <t o fn —
© | < | = O | o | Y|
D D> S o QN
S| 89 S =
SV < B Y ©
m
00
or
4
)
EY
_ _ HiD
ol ol | =
4 G| 5|
ol = | m| 3| R =
M w2 k||
nra - <4 nra o ® | D 0D
Sl S| R
_w. | <l _w. || =
rro| WA = B W m
gr | W ol D 2| 2
= = 110y a_”_ ._._Auo Ho HO
213 W bl O ) G B
=] ok = =

77



ol

Sl o S| ® || »
» | © N~ o | ©
~ ~ Po’ - —/s
Te} A ™
~
Kl
| | © - Qo<
> | & S Vs R
< | < l9p) — | o
N
00
20
1H = | B =
o = .
ST 0D
_ 100
ol —
| oof W
no | < o4l
0o | IH mw ~
5| K A0

[0

oI

A

jpace]

O

30. 7] E}

o]

(@)
Te)
Te)
o

~

]
N~
o
<
(@)

~

00

JI[2]

_.,_l
<+
H
ur
<

78




olo
oy
Bo

H]

31. 71g}

0|

< (@)} (qp] (<] < O
— (@] (ep] (@)] L0
< (40) (o0}
N o | o
m
pd
| Al (@) O — (@)]
Lo (ep) (ap] Al (ap]
© (@] [
< | v
m
00
n
&)
3l k| Bl B
IH ol | &) | MO | K =
RN .
= o Ko | o oD
I~ M| R MY
00 | Ko | o0 | Ol | w0
o | ™| | 0| M
oo B )| Mo
NI YK x| =

~ o |l ol == =
IREEEE
S\ @
N o
~
x4
S8 T |x| 8|8
o) A -
m
0
ol | 3r | = =
- —. (@) (o)
o1 G| | a
8w w2 w
ROD R 2w | =
wimim gl =
Flm o= w
Wlelw | w
L | mo | ke
S B B S T R
w0 W Ko or
=R K| | oo
Mo S| m| =
S| R|F|R| S

79



33. THLTA

7]

ol
=

g7

[e 0] — N~ (<o) Al
<t N~ (@)) Al <t
© |l o @ |~
D — ()] —
o N~
~
il
N~ <t N~ (ep) ~—
(@] (@)} (@) (@) (@)}
Nl S| @ o| <
— — ()] ™
© N~
m
00
IH - =
hE .
nn | oo | ol
IS D
3| 2| = | R
Ko | ™ | N0 | w3
S x| r| =
0J Ki- A fa]l}

©
@ | m m
= o) ™ ™
O © e e
© YRR
S K K
< 0 oF
o | @ 8 <
wo | = 0o Kk
= | <
Rl | K &
< =z S | m
e &
E=) —
“IEDOE
5 &
ac =
=
ar
00
|
=
iy )
i o
| o | O ..
= | ¥ & i
fall <r @ K4
| K| HO
Kk | = | » =
o 8r
= 040
pum)
=
1 0 mw Y
10 Ok w0 | K
= R0 <F | ur
[l or S| A
I+

(*1) RSA: Restricted Share Award
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(3) 7% @A) A Hol Folsta Qi FHwpepge] B AT Y& thes} e
EEIG RS

= RSA(*) Sharematch
JN= 261,841 76,570
£ 204,961 31,618
AL (180,399) (36,711)
o e (6,365) (6,281)
g 280,038 65,196
(*) RSA : Restricted Share Award
@) 97 2 A7 F mAAske] WA e thgah 2Tl W)

= =9 S
EE 4L

SHE=N 1,494 1,971

(5) @A AF o] Bfatal e FAVIEEAG RN Hd BT et 25y

CHRS]: W),

i =PI Mol
RSA 2,226 2,238
Sharematch 665 377
g A 2,890 2,615
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=
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e
0%
e
=
rE
O
12
mn
0
Iz
e
Ed

= =9 &I
JI= Ol & QLI KHAH 25,285 59,019
JIe Ol & QLA KHAH 29,263 25,285
LAIEXIO0IZ 218t O HE QA HESNH (3,978) 33,734

(2) B7] % A7) F g gad el ol wh Welul §7ke] Bl Theat Ry
CHRS]: W),

= =P &I

HOIANHIEX 2N =01 214,337 157,038
HNBMEC)0 GHE MREN 51,870 38,003
ZHALE

Bl Z Al & XHOI 151 231
RPN E= - 68
NEgssl 1,108 -
JIEL (410) (45)
golMEl= 52,718 38,257
SENS(EAAMEIE/EAAMEIEX2ZE=01) 24.6% 24.4%

() 01 & &I -2 0I5t 11%, 2 42 =1 200 & 015 22% & 200 & =1+ 3,000 A
Olot 24.2%
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(3) B7] & #7]
CHEHS]: i ekel),

=3l
=1
I x &hoH 2 A (%) =J}(x) |2 RroH 0l Ol Al
SISO HFSKAIEH) 17,906 17,906 (5,335) (5,335) (1,232)
S| EA-ZHIIXEN 2 ENAE
Jhael 32,975 32,975 156,945 156,945 36,254
JIEIZZEA-Z2RIIXEE 2N
o 11,506 11,506 45,436 45,436 10,496
SHEEIIHRAE S T)
2t DpAE 24| 667 5 796 1,457 337
B[Syl R= 23,943 23,943 25,381 25,381 5,863
ERZHEY2 73,016 17,875 9,868 65,009 15,017
ERBEZ (5,796) (300) (51) (5,547) (1,281)
IsaeEss4¢2 28 28 57 57 13
R[PNR=FelPshy== 264 264 309 309 71
=SS 48 48 45 45 10
M A EEH DA 1,744,741 | 1,744,741 | 5,780,317 | 5,780,317 | 1,335,253
FAHAME H J}O| 2 (1,970,449) | (1,970,449) | (6,001,731)| (6,001,731) | (1,386,400)
S|EA-ZRHIXNESH 2SI 51,508 51,508 49,311 49,311 11,391
A AFZ 2 &= Al 520 520 (2,519) (2,519) (582)
DI0IZ2NB2E (3,706) (3,706) 1,035 1,035 239
0120l Xt (24,329) (24,329) (28,128) (28,128) (6,497)
JIEFE & -ZFHIIXSEHISEX
_ 8,912 8,912 29,386 29,386 6,788
MEIpE (X2 d)
2ERSUZA A EIIEA (X2
) 457 457 (906) (906) (209)
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l:kj|
+E
pJEFSE L2+ ZIH) JlLTH | OlAHOIA
Ol ERUE 1,233 1,233 2,509 2,509 580
HISSRtAtE AR & 1,304 - - 1,304 301
XHE TS S & (995) (995) 8,853 8,853 2,045
FAZAHE 2,997 2,997 3,234 3,234 747
A E A XA (1,843) (1,843) (1,300) (1,300) (300)
CIESE 1,975 1,975 1,434 1,434 331
FVOCI =a&¢3 122 122 105 105 24
AC =alEsY3 - - 18 18 4
HRa02ZE3 137,480 | 137,480 - - -
Al 104,484 52,874 75,069 | 126,679 29,263
Spl
TE
pJE 23! 2 (x) ZIH() Jlgrzo | ol elA
SISAOTHFHSHIEE) 22,691 22,691 17,906 17,906 4,333
S1EA-ZEIXNEHSENN
N (12,799) (12,799) 32,975 32,975 7,980
JIEtZ2&-SHIXNEE S8
i (4,164) (4,164) 11,506 11,506 2,784
XaH(EBE Ot 98131l
2Ot 2t 3,748 3,381 300 667 161
i psEell= 20,825 20,825 23,943 23,943 5,794
gxgosea 68,756 4,380 8,640 73,016 17,670
ENEHE (6,167) (424) (53) (5,796)|  (1,403)
WEELES == 54 54 28 28 7
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1
2
12

332

264

53

53

48

48

12

3,799,887

3,799,887

1,744,741

1,744,741

422,227

(3,721,359)

(3,721,359)

(1,970,449)

(1,970,449)

(476,849)

99,151

99,151

51,508

51,508

12,465

(1,263)

(1,263)

520

520

126

12

12

(3,706)

(3,706)

(897)

(24,249)

(24,249)

(24,329)

(24,329)

(5,888)

(9,972)

(9,972)

8,912

8,912

2,157

130

130

457

457

111

825

825

1,233

1,233

298

2,707

1,403

1,304

316

2,150

2,150

(995)

(995)

(241)

2,377

2,377

2,997

2,997

725

(2,375)

(2,375)

(1,843)

(1,843)

(446)

2,530

2,530

1,975

1,975

478

122

122

29

137,480

137,480

33,270

243,879

183,575

44,180

104,484

25,285
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(1) 71 A =43} = ul/E

| Ab

2

X1 BH
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HSBC Holdings plc




(2) G712 2 A% A E5B A F2 AN - AT oI & g3
o] wukg),
=l
=) HUSI
- HSBC HSBC Bank HBAP HSBC | HSBC Secs HSBC
Non-Insurance J|EF g A
Hong Kong | plc UK Ops Australia | Malaysia | Seoul Branch | France
North America
KH&t
AL X= - 621 - 224 0 - 990 465 2,299
JIEFRFAE 1,465,508 149,693 899 - - 96 4,303| 39,578 1,660,076
EAI | 1,465,508 150,314 899 224 0 96 5,293 | 40,043| 1,662,375
£ TH
Oll===1H 99,651 2,953 - - - 36,613 - 251 139,469
JIEFE 6,258,887 247,209 11,482 1 - 427 2| 266,026 | 6,784,034
EA: | 6,358,538 250,162 11,482 1 - 37,040 2| 266,277 | 6,923,503
Hole
=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
AT
HAIZ L0 X= - 777 - 273 0 - 1,800 335 3,185
JIEFRFAE 386,382 69,237 563 - - 122 - 1,260 457,563
EA: | 386,382 70,014 563 273 0 122 1,800 1,595 460,748
N
Oll===XH 82,116 4,263 - - - 43,106 - 0 129,485
JIEFE 5,995,314 112,540 3,565 2 - 410 1,122 5,951 | 6,118,904
EA: | 6,077,431 116,803 3,565 2 - 43,516 1,122 5,951 | 6,248,389
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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 3,165,711 2,670,716 1,322,396 1,434,263
HSBC Bank plc UK Ops 479,431 934,564 206,409 389,688
HUSI Non-Insurance North 11,795 9,333 3,366 1,542
America
HSBC France 32,553 - 13 1,121
HBAP Australia 9 8 8 7
JIEH 184,506 212,322 4,902 9,936

g A 3,874,005 3,826,942 1,537,094 1,836,556

(*) SSZAHXAL] ABHAEAS MAZAH UAS
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(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 21,064,776 | 7,181,303 7,302 | 321,968 - 5,698 |2,475,297| 31,056,344
sSsa 3,632,545 - - - - - - | 8,632,545
e sSsisd - 4,104 - - - - - 4,104
hesstsad - 10,060 - - - - - 10,060
OIXtEd s - - - - - - 27,024 27,024
OIPNE=FaS=s 53,674,568| 2,355,150 - - - - - | 56,029,718
goiesd - - - - - - - -
HEoIRESH - - - - - - - -

g A 78,371,889| 9,550,617 7,302 321,968 - 5,698 [2,502,321| 90,759,795

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

ST 13,089,809 3,178,698 10,051 - - 3,583| 1,536,743 | 17,768,884
SStAY 3,603,716 - - - - - - 3,603,716
e sstss - 27,787 - - - - - 27,787
HesstsH - 92,385 - - - - - 92,385
OIREEE - - - - - - 40,270 40,270
OIPNE=Fa=s 27,109,505 87,016 - - - - - 27,196,521

HgolEsH

HEolEsH
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= HSBC HSBC Bank | HSBC Bank HSBC HSBC | HSBC Middle e -
Hong Kong plc LOH New YorK | Singapore | Japan East Dubai .
g Al 43,753,030 | 3,385,886 10,051 - - 3,583(1,577,013 | 48,729,563
(5) F7] 2 A7) T F FIe gt RS oS 5y oH(ee]: weked)
= =l &
EISHIEAZNH L FAIEEH 6,038 5,066
IS ESE=10;] 445 363
gt 6,483 5,429
41. A5 5%
(D AFE R AT AT 2 AFANS Belo] 972 2 4712 A4 Ao 7
el thgah Lokl vk
= =l [f=s Mol
32 2 =2=3 2,206 2,871
230l X2 888,344 24,517
QI SHOll XI 2 () 133,316 109,922
g A 1,023,866 137,310
(*) 22X & Nostro 20| &J] 2,031 BHOHR, M| 2,127 SHOER S HUSLICH
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o2

42. 58 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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3 999 A%
D 271 5L A7 @A s Ate] =7hE He e v ga (el mnke)
=plE! ol
Rz
2 Hl € (%) =L HI € (%)
SIlEo-BHINXSHI SN
o= 2,701,660 100.00 3,208,382 100.00
Ih 44 A T} &
&= 3,996,162 66.58 1,461,557 74.14
2= 177,883 2.96 7,437 0.38
32 1,286,468 21.43 351,743 17.84
Ol Ef 541,424 9.02 150,670 7.64
A 6,001,937 100.00 1,971,407 100.00
JIEtE B -BEIXSHS B
&= 4,276,399 100.00 8,263,438 100.00
AASAINSTRI}ISH
&= 895,106 100.00 - -
CHETHR(x)
&= 5,692,041 85.18 3,820,441 87.51
g3 36,672 0.55 21,808 0.50
ALS.CloF2t Of 65,827 0.99 12,013 0.28
== 166,607 2.49 71,729 1.64
l= 15,572 0.23 15,921 0.36
i £ 5,070 0.08 13,897 0.32
Ol Ef 700,431 10.48 410,045 9.39
A 6,682,220 100.00 4,365,854 100.00
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WA R 7w o587t ew e Al v Z5UY
g Y HSd=sI2 =
HEsS=S

S&P Moody's Fitch S&P Moody's Fitch
0.1 - - - AAA Aaa AAA
1.1 AAA/AA+/AA | Aaa/Aal/Aa2 | AAA/AA+/AA/AA-|  AA+/AA Aal/Aa2 | AA+/AA/AA-
1.2 AA- Aa3/A1 A+ AA- Aa3/A1 A+
2.1 A+/A A2 A A+/A A2 A
2.2 A- A3/Baat A-/BBB+ A- A3/Baaft A-/BBB+
3.1 BBB+ Baa? BBB BBB+ Baa? BBB
3.2 BBB Baa3 BBB- BBB Baa3 BBB-
3.3 BBB- Baa3 BBB- BBB- Baa3 BBB-
4.1 BB+ Bal/Ba2 BB+/BB BB+ Batl/Ba2 BB+/BB
4.2 BB Ba3 BB- BB Ba3 BB-
4.3 BB- Ba3 BB- BB- Ba3 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- Caaf CCC+
7.1 CCC+ Caaf CCC CCC+ Caat 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
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=PIl
=
o[> IV E= /== g 7
HE ot - 11,059 11,059
gt 113,200 6,557,960 6,671,160
g A 113,200 6,569,019 6,682,219
Hesgz (243) (1,340) (1,583)
Xt Hl(*) 112,957 6,567,679 6,680,636
Bl
o=
9[> IV /i 8 I
JHE & Ot - 15,093 15,093
SERplt 139,803 4,210,958 4,350,761
g 139,803 4,226,051 4,365,854
Hesgz (274) (322) (596)
Xt Al () 139,529 4,225,729 4,365,258
() O CHE RN D12 ®o| e
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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 7,390,919 271,977 33,867 - - 7,696,763
2l 248,353 - - - 328,195
= -FHIIXNSHZ2E - - 79,311 - 79,311
*1
AZ Y
OHOHSHILIMAZF M 2,498,198 1,632,104 1,261,754 388,386 5,780,342
5| I0| IIF A A 2 52 3 - - - - -
JIEFE T (*1) 4,717,836 137 348 949 - 4,719,270
EXNEAHAE 2,950,527 765,956 1,567,985 8,303 5,292,772
E: | 12,188,597 5,969,192 2,432,275 2,909,999 396,590| 23,896,652
l_|-8|j1|I-I
IS 2= (%2) 1,371,056 - - - - 1,371,056
(x2) 2,703,445 - - - - 2,703,445
2 A 4,074,500 - - - - 4,074,500
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ol
- P EES R EEE _ }
=Al X2 | 3J42o0lat _ 5@ = | g 2
~140lst | ~54Y0l|at

=L
0fl 25 7 7,131,138 318,990 2,319 - ~| 7.452.447
xHel S A 32,231 869,697 - - - 901,929
&L -SHINXNESE3SE - - - 81,508 - 81,508
23 (x1)
THAH AL 2 3
O 0§ = = THA4 AL 2 2 7 2,263 464,355 548,419 567.719| 123,019 1,705,775
918 5| T THA A E 2 7 - 81 156 - - 237
JIEFS TN (1) 6,587,664 87 266 1,623 - 6,589,640
=INFS (P - 3,249,432 1,077,432 1,249,030 - 5,575,894

A 3 13,753,207 4,902.641|  1.628,592| 1.899.880| 123,019 22,307,429
LHOI I S
N2 EE(x2) 1,124,529 - - - - 1,124,529
OFH (x2) 2,350,163 - - - - 2,350,163

A 3 3,474,692 - - - ~| 3,474,692

(1) HEIH J|=
(x2) ASEZ L UHO| HAA HISE2 oY HA0| AME & U= A 0|2 I|2E IIE2 228
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71 R A7 E A4 EYold F¥ VaR @82 v ZEF U] USD).
=yl
aE
k= Z| CH ESEA H
=2l 1,154,585 2,864,747 559,713 837,654
2| & 123,575 652,509 7,343 513,035
SAE D 2 (-) - (529,963) 103,894 -
Z VaR(*) 1,278,161 2,987,293 670,949 1,350,689
Sl
o=
g ZI S Het
=cl 2,370,566 5,887,962 1,078,608 2,696,782
2| 110,313 530,619 2,362 426,314
FAS I F2(-) (141,878) (547,312) (81,063) (219,673)
Z VaR(*) 2,339,000 5,871,269 999,907 2,903,422

() Historical simulation VaR (99% A21&, 1 7]
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(D B71% 3 A7 a4 s3] #4871 58 ddS 53 5y vi(d 9
A Rke).,
=Pl
S== S &I
ZFESA
=F 1 T2 +=ZF 3 g A
AR,
Ol XIZ2(x1),(x2) 1,019,629 - - 1,019,629 1,019,629
GIEUA-BEHIHX=ES
—_ 2,701,660 2,205,400 496,260 - 2,701,660
IHAH A S XHAH(*3) 5,999,510 - 5,999,510 - 5,999,510
CHEMA(x1) 6,678,127 - - 6,678,004 6,678,004
MASANEZRIIEHA 895,106 29,725 866,318 896,043
Bt EZZEA-BEHIIXNSE S S A4
Hesd 4,275,953 1,550,458 2,725,495 - 4,275,953
Nz2sd 447 - - 447 447
A A 4,276,400 1,550,458 2,725,495 447 4,276,400
JIEFS ERHEH(*1),(x2) 3,815,729 - - 3,815,729 3,815,729
22X EHE (x1),(x2) 30,061 - - 30,061 30,061
g Al 25,416,222| 3,755,858 10,087,583 11,543,870 25,417,036
S
Ol =2 TH (x1),(x2) 7,696,198 - - 7,696,198 7,696,198
SIEA-BEHIXN=ES - -
79,311 79,311 79,311
2
IHY A E 2 XH (*3) 5,780,342 - 5,780,342 - 5,780,342
LR (*1),(x2) 326,966 - - 326,966 326,966
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o = PSIION
AE S
= 1 == 2 +=ZF 3 g A
JIEFZ2ESEMN(*1),(*2) 4,611,889 - - 4,611,889 4,611,889
SXNEHE(*1),(x2) 5,246,771 - - 5,246,771 5,246,771
g Al 23,741,477 - 5,859,653 17,881,824 23,741,477
(1) 2HIINXNZ SHCX L= 2SI 2E2EHL
(x2) E2HS ZHIIXIQ Sel&Ql ZAIXZ B0 HE2E2HE ZHIIXZ ZAIE
(x3) MNEAETIIXH S FVA JI2 H 9| =l
SOl
=y =PI
FE=@
== 1 == 2 +=ZF 3 2 A
Khat
Gl XIZ2(x1),(x2) 132,312 - - 132,312 132,312
S| -SFHIIXEE
3,208,383 1,555,838 1,652,545 - 3,208,383
=28 At
TFAH AFE XHAH(*3) 1,971,407 - 1,970,322 1,085 1,971,407
CHETHA (1) 4,364,025 - - 4,364,042 4,364,042
JIEIZZ2 &= - IIXSHZ A
mesdA 8,262,908 1,581,352 6,681,556 - 8,262,908
NEsH 530 - - 530 530
2 A 8,263,438 1,581,352 6,681,556 530 8,263,438
JIEFZ2 S XHAH(*1),(x2) 5,666,555 - - 5,666,555 5,666,555
SXNEHH(*1),(x2) 30,157 - - 30,157 30,157
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& |2
oz ==PSIIN|
eI
= 1 *=F 2 +Z 3 &

g A 23,636,277 3,137,190 10,304,423 10,194,681 23,636,294
E
Ofl =2 TH (x1),(x2) 7,452,240 - - 7,452,240 7,452,240
YI&EL-SFIXEEHE

) 81,508 - 81,508 - 81,508

=2
MM ASE 2 TH(x3) 1,703,749 - 1,702,664 1,085 1,703,749
XA EH(x1),(x2) 901,624 - - 901,624 901,624
JIEF2ESEMN(*1),(*2) 6,434,212 - - 6,434,212 6,434,212
S2XEAHH>(x1),(x2) 5,557,502 - - 5,557,502 5,557,502

& A 22,130,835 - 1,784,172| 20,346,663| 22,130,835
(x1) 2HIXZ SHIX L= 2L 2EEHS
(x2) EIMS ZHIIXIO &elEHQ 2AXZ B0 EIHS Z2HIIXZ2 2AI8
(x3)ME/ASEHIIXTH S FVA I & Q| Sl
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ol

22 JFXIE I Sl
28X

EolEd-s3It STMIOIXI2IE — market yield |[MHZE =2LE

- 1,652,545

NE=FSE=R=PNEN;

JEFEZ & -5 SHAMMIXIJIYE — market yield |M& =&

ANXNSEHRS 6,681,556

R

=IIMZ2ESAME

Ol Xb= Hl <k 44,969 | MILXIJI® — market yield, |OlAEA2+2AE, O|A4SH
Model - Option model S4(IR Volatility)

SStH oF SR IS — market yield, |SSAZ+2AE, &2, &t&H

222,688 .

Model — Option model S & (FX Volatility)

S@olEY-s8It STHIIXI DI — market yield, |OlXMEAS42AE, O|ASH

NE=H2S LA 81,508 = (R Volatility)

Model — Option model
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S|t
o olAlg 2 AMHE X =2 2N
T = AHE | THRAEHE
ST AFZEOH | T A| 2 oOH MH=stE =
= on ALAFSOH | HA| &= aga=
[T | E
OlXIZ20lZ2HMsi=28 | 3,097,165 -| 3,097,165/ (169,779)
(197,248)| 7,766,592
M2 5,780,342 —-| 5,780,342 | (743,888)
OXNSWH=2E2HR 245,817((231,866) 13,952 - - 13,952
g A 9,123,324 |(231,866)| 8,891,459 (913,667)|(197,248)| 7,780,544
FSPIR=ls
=| olAlE 2 A E X RS =N
™ = AHE | THSAEE
SFH APZEOH | T A| 2oH M3ste =
OIXZ201Z2HM&=2| 4,981,999 —| 4,981,999 (252,784)
(209,394)| 5,738,567
=2 =2 M 1,706,012 -| 1,706,012 (487,266)
OKSH=2EMR 359,340 (353,438) 5,902 - - 5,902
[ | 7,047,351|(353,438)| 6,693,913 (740,050)|(209,394)| 5,744,469
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