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( )

%)

2015 2014
3,623 1.76% 1,773 0.88% 1,850 104.35%
68,731 33.45% 69,151 34.41% -420 -0.61%
59,874 29.14% 60,935 30.32% -1,061 -1.74%
() (19) -0.01% (26) -0.01% 8 -28.85%
() 0 0.00% 0 0.00% 0 0.00%
13,139 6.39% 16,541 8.23% -3,402 -20.57%
33,120 16.12% 34,786 17.31% -1,666 -4.79%
0 0.00% 0 0.00% 0 0.00%
5,046 2.46% 5214 2.59% -167 -3.20%
0 0.00% 0 0.00% 0 0.00%
0 0.00% 0 0.00% 0 0.00%
0 0.00% 0 0.00% 0 0.00%
0 0.00% 0 0.00% 0 0.00%
0 0.00% 0 0.00% 0 0.00%
8,587 4.18% 4421 2.20% 4,166 94.24%
709 0.35% 727 0.36% -18 -2.44%
() (301) -0.15% (307) -0.15% 6 -2.08%
72,855 35.45% 68,671 34.17% 4,183 6.09%
205,491 100.00% 200,950 100.00% 4541 2.26%
59,782 29.09% 47,750 23.76% 12,032 25.20%
44,691 21.75% 31,843 15.85% 12,848 40.35%
13,459 6.55% 14,156 7.04% -697 -4.92%
CD 1,632 0.79% 1,751 0.87% -119 -6.79%
52,740 25.67% 65,839 32.76% -13,099 -19.90%
0 0.00% 4 0.00% -4 100.00%
912 0.44% 1,154 0.57% -242 -20.97%
0 0.00% 0 0.00% 0 0.00%
0 0.00% 0 0.00% 0 0.00%
0 0.00% 0 0.00% 0 0.00%
0 0.00% 25,934 12.91% -25,934 -100.00%
51,828 25.22% 38,747 19.28% 13,081 33.76%
0 0.00% 0 0.00% 0 0.00%
78,592 38.25% 73,086 36.37% 5,506 7.53%
191,114 93.00% 186,676 92.90% 4,439 2.38%
6,170 3.00% 6,170 3.07% 0 0.00%
30 0.01% 21 0.01% 9 42.82%
0 0.00% 0 0.00% 0 0.00%
(13) -0.01% 26 0.01% -39 -150.92%
8,189 3.99% 8,057 4.01% 132 1.64%
14,377 7.00% 14,274 7.10% 102 0.72%
205,491 100.00% 200,950 100.00% 4,541 2.26%




HSBC

%)

2015 2014
7,820 59.52% 7,522 45.47%
6,349 48.32% 6,067 36.68%
1,471 11.19% 1,455 8.80%
5,319 40.48% 9,019 54.53%
559 4.26% 958 5.79%
0 0.00% 0 0.00%
13,139 100.00% 16,541 100.00%

(

) 100




HSBC

)

(B/S) (1/S)
16,722 17,336 0 1,097
51,338 51,395 58 1,169
68,060 68,731 58 2,266
68,060 68,731 58 2,266




HSBC

1)

( %)

2015 2014
44,691 74.76% 43,877 72.14% 31,843 66.69% 37,014 71.86%
32,575 54.49% 29,881 49.13% 17,641 36.94% 18,712 36.33%
12,116 20.27% 13,996 23.01% 14,202 29.74% 18,302 35.53%
0.00% 0.00% 0 0.00% 0 0.00%
0.00% 0.00% 0 0.00% 0 0.00%
13,459 22.51% 15,092 24.81% 14,156 29.65% 12,220 23.72%
CD 1,632 2.73% 1,852 3.05% 1,751 3.67% 2,277 4.42%
0.00% 0.00% 0 0.00% 0 0.00%
59,782 [ 100.00% 60,821 [ 100.00% 47,750 | 100.00% 51,511 100.00%

)
2)

( %)

2015 2014
123 0.28% 129 0.41%
44,532 99.64% 31,679 99.48%
36 0.08% 35 0.11%
44,691 100.00% 31,843 100.00%
0 0.00% 0 0.00%
0 0.00% 0 0.00%
0 0.00% 0 0.00%
0 0.00% 0 0.00%




HSBC

2015 12 2014 12
0 0 0
77 92 -15
167 99 68
2,826 3,165 -339
431 475 44
0 0 0
3,774 3,514 260
() -1 -1 0
() 0 0 0
7,274 7,345 -71
1,148 1,288 -140
78 105 -27
0 50 -50
0 0 0
6,048 5,902 146
7,274 7,345 -71

) Position( ) «C )
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2015 12 2014 12

193 0 193 148 0 148

118 0 118 124 0 124

100 0 100 0 0 0

55 0 55 88 0 88

45 0 45 12 0 12

511 0 511 372 0 372

) 5
: %)
7 30 90 6 3
(%) -0.62 0.03 -0.04 2.49 1.95 -0.02 0.09
) ( )/
)
(%)

1 -2,194,476 2,237,202 42,725 1.70%
2 -2,307,973 2,376,133 68,161 2.62%
3 -1,651,707 1,682,042 30,334 1.21%
4 -1,936,245 1,966,861 30,616 1.33%
5 -1,647,804 1,688,792 40,987 1.77%
6 -2,459,514 2,499,067 39,552 1.70%
7 -1,515,424 1,536,032 20,609 0.88%
8 -1,690,867 1,734,109 43,242 1.73%
9 -1,510,467 1,468,325 -42,142 -1.81%
10 -1,042,378 1,073,504 31,126 1.34%
11 -1,115,301 1,129,500 14,199 0.60%
12 -902,395 953,888 51,493 2.18%

(),

)



14.

( )
2015 2014
19 26
456 430
0 0
50 48
15 11
9 77
0 0
)
2015 2014
2 8 -6
0 0 0
0 0 0
0 0 0
0 0 0
2 8 -6
)
2015 2014
0 0 0
0 0 0
29 28 1
29 28 1

) B/S

middle rate

HSBC



HSBC

2)

1)

B/S
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) 108 135
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T ' ZF o4 Y A FE AT SAY A E 5
A3 AXEA AN 17,900 1 56
A= 0 0 0
l = 0 0 0
- 17,900 1 56
A 0 0 0
CRaha 0 0 0
Match7] @ (B) 119,337 2,583 2,583
A= 46,051 533 528
= ¢ 67,150 2,017 2,022
s 6,136 33 33
| ul] 24 A 2] (C) 1,731,030 23,799 24,375
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A7 2,543 0 0
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P 500 0 7
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Credit Default Swap

117

0

117

Total Return Swap

Credit Option

Credit Linked Notes
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Credit Default Swap

Total Return Swap

Credit Option

Credit Linked Notes
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2015 2014
23,472,565 22,406,862
9,077,593 9,321,752
8,554,482 12,512,745
163,239 175,121
867,522,870 906,923,542
889,440,183 795,677,745
227,107,694 205,200,476
186,584,021 182,976,655
720,669 669,187
5,373,434 4,163,947
531,937 901,944




