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251
305

556
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2000
2000
2001
2002
2005
2006

2007

12

11
12

11

18

21
21
20

30

390
420
450
480
510
600

1,990

30
30
30
30
90
1,390

4,180

420
450
480
510
600
1,990

6,170




2017 2016
(A) 1,650 1,692 -42

(B) 143 89 54

0 6 -6

2 6 -4

81 77 4

2 0 2

58 0 58

© 12 9 3
12 0 12

0 0 0

0 9 -9

0 0 0

(D) 352 388 -36
(A-B+C-D) 1,167 1,224 -57
( ) (68) 27 -95
1,235 1,197 38

(ROA) 0.52% 0.47% 0.05%
(ROE) 8.38% 8.82% -0.44%
(A-B) 1.52% 1.54% -0.02%
A 2.19% 2.29% -0.10%

(B) 0.67% 0.75% -0.08%
(NIM) 1.19% 1.21% -0.02%
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2017 2016
3 3 0
114 112 1
1 88 86 3
38 42 -4
26 26 0
() 560 570 -10
63,732 64,033 -301
1 49,370 48,745 625
21,533 23,939 -2,406
14,405 14,860 -455
() 1 1 0
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%)
2017 2016
40,467 60,665 -20,198
37,463 56,900 -19,437
3,004 3,765 -761
0 0 0
41 (1 010%)| 71 ( 0.12%) -30
0 ( 0.00%) 0 ( 0.00%) 0
41 ( 010%)| 71 ( 0.12%) -30
0 ( 0.00%) 0 ( 0.00%) 0
44 (1 011%)| 70 ( 0.12%) -26
0 ( 0.00%) 0 ( 0.00%) 0
44 (1 011%)| 70 ( 0.12%) -26
0 ( 0.00%) 0 ( 0.00%) 0
(A/B) 190.44% 125.35% 65.09%
(A) 79 89 -10
(B) 41 71 -30
0.18% 0.18% 0.00%
*1( 0.16% 0.18% -0.02%
*ox 0.00% 0.00% 0.00%
( 0.00% 0.00% 0.00%
o 1.91% 2.37% -0.46%
( 1.95% 2.40% -0.45%
(

**
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()

1 %, )
1) 2)
4)) 4))

1. (HQLA) 59,639
2. 128 13
3. (stable deposits) - -
4. (less stable deposits) 128 13
5. 74,352 54,460
6. (operational deposits) _ -
7. (non-operational deposits) 74.259 54 367
8. (unsecured debt) 93 93
9. ] )
10. 14,111 11,761
11 11,381 11,381
12. ; )
13. 2,730 380
14. 4,554 4,554
15. 7,631 376
16. 71,163
17. ( ) . )
18. 9,077 5,237
19. 9,887 9,887
20. 18,964 15,124
21. 3) 59,639
22. 3) 56,039
23. (%)4) 107%

1)1 (

2) ) (

3) (Level 2 Level 2B )

4)

23. ’

‘21.

T 22,
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)
115% 105% 99% 105%
63,153 58,560 57,203 55,740
Level 1 63,153 58,560 57,203 55,740

Level 2

*
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1) BIS
%)
2017 2016
6,170 6,170 0
0 0 0
24 32 -8
8,214 8,148 66
0 0 0
-114 -125 11
14,294 14,225 69
2) BIS
%)
2017 2016
BIS (A) 22,766 24,385 -1,619
(B) 70,711 100,128 -29,417
48,145 69,819 -21,674
22,566 30,309 -7,743
BIS (A/B) * 32.20% 24.35% 7.84%
16.10% 12.46% 3.64%
16.10% 11.89% 4.21%
0.00% 0.00% 0.00%
%)
2017 2016
(A) 166,640 208,586 -41,946
(B) 65,328 88,213 -22,885
(B/A) 39.20% 42.29% -3.09%
5% "
3) BIS
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2017 2016
23,574 45,174 -21,600

23,574 45,174 -21,600

0 0 0

63,906 68,206 -4,300

63,906 68,206 -4,300

0 0 0

40,467 60,665 -20,198

40,467 60,665 -20,198

0 0 0

71,749 70,380 1,369

71,749 70,380 1,369

0 0 0

166,640 208,586 -41,946
166,640 208,586 -41,946

0 0 0

() 0 0 0
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8. AlmEE R 88 %

(@ %
2017 2016
11,858 5.27% 12,100 4.61%
CD 451 0.20% 1,023 0.39%
3,200 1.42% 4427 1.69%
RP 25 0.01% 89 0.03%
6,924 3.08% 6,552 2.49%
22,458 9.98% 24,190 9.21%
14,362 6.39% 15,288 5.82%
3,063 1.36% 1,451 0.55%
25,671 11.41% 45,295 17.24%
0 0.00% 0 0.00%
43,096 19.16% 62,034 23.62%
65,554 29.14% 86,225 32.83%
37,061 16.48% 35,622 13.56%
14,173 6.30% 13,997 5.33%
( ) 6,170 2.74% 6,170 2.35%
554 0.25% 437 0.17%
107,589 47.83% 126,396 48.12%
159,376 70.86% 176,453 67.17%
224,930 100.00% 262,677 100.00%
24 0.01% 48 0.02%
63,805 28.37% 69,704 26.54%
15,545 6.91% 15,941 6.07%
0 0.00% 0 0.00%
RP 68 0.03% 5 0.00%
0 0.00% 0 0.00%
908 0.40% 1,500 0.57%
() (21) -0.01% (11) 0.00%
80,329 35.71% 87,187 33.19%
686 0.31% 731 0.28%
757 0.34% 1,589 0.61%
25,050 11.14% 36,001 13.71%
6,942 3.09% 8,023 3.05%
124 0.05% 86 0.03%
0 0.00% 0 0.00%
() (9) 0.00% (11) 0.00%
33,550 14.92% 46,419 17.67%
113,878 50.63% 133,606 50.86%
25 0.01% 54 0.02%
703 0.31% 704 0.27%
110,635 49.19% 128,615 48.96%
() (311) -0.14% (302) -0.12%
111,052 49.37% 129,071 49.14%
224,930 100.00% 262,677 100.00%

) : 1 ( )100
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G )

2017 2016
9,520 5.71% 6,897 3.31% 2,623 38.03%
63,906 38.35% 68,206 32.70% -4,300 -6.30%
37,195 22.32% 63,751 30.56% -26,555 -41.65%
() @7) -0.02% (33) -0.02% 6 -18.67%
() 0 0.00% 0 0.00% 0 0.00%
12,909 7.75% 14,498 6.95% -1,589 -10.96%
10,665 6.40% 30,676 14.71% -20,011 -65.23%
0 0.00% 0 0.00% 0 0.00%
4,633 2.78% 10,400 4.99% 5,767 -55.45%
0 0.00% 0 0.00% 0 0.00%
0 0.00% 0 0.00% 0 0.00%
1,645 0.99% 0 0.00% 1,645 0.00%
0 0.00% 0 0.00% 0 0.00%
0 0.00% 0 0.00% 0 0.00%
7,370 4.42% 8,209 3.94% -839 -10.22%
702 0.42% 703 0.34% -1 -0.14%
() (312) -0.19% (307) -0.15% -6 1.84%
55,629 33.38% 69,337 33.24% -13,708 -19.77%
166,640 100.00% 208,586 100.00% -41,947 -20.11%
71,749 43.06% 70,380 33.74% 1,368 1.94%
56,696 34.02% 52,964 25.39% 3,731 7.04%
14,870 8.92% 16,684 8.00% -1,814 -10.87%
CD 183 0.11% 732 0.35% -549 -74.98%
17,790 10.68% 45,105 21.62% -27,315 -60.56%
0 0.00% 1 0.00% 1 100.00%
515 0.31% 1,043 0.50% -529 -50.69%
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%
1,071 0.64% 35 0.02% 1,037 100.00%
16,204 9.72% 44,026 21.11% -27,822 -63.19%
0 0.00% 0 0.00% 0 0.00%
62,807 37.69% 78,876 37.81% -16,069 -20.37%
152,345 91.42% 194,361 93.18% -42,016 -21.62%
6,170 3.70% 6,170 2.96% 0 0.00%
24 0.01% 32 0.02% -7 -23.62%
0 0.00% 0 0.00% 0 0.00%
(114) -0.07% (125) -0.06% 11 -8.97%
8,214 4.93% 8,148 3.91% 66 0.81%
14,294 8.58% 14,225 6.82% 69 0.49%
166,640 100.00% 208,586 100.00% -41,947 -20.11%
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2017 2016
9,905 76.73% 10,733 74.03%
5,293 41.00% 6,008 41.44%
4,612 35.73% 4,725 32.59%
3,004 23.27% 3,765 25.97%
299 2.32% 378 2.61%
0 0.00% 0 0.00%
12,909 100.00% 14,498 100.00%

) : 1 ( )100
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11. 77158 FA 2 838
)
(B/S) (1/S)
21,430 21,115 0 -63
42,951 42,791 -89 651
64,381 63,906 -89 588
64,381 63,906 -89 588
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1)

( %)

2017 2016
56,696 79.02% 48,919 76.76% 52,964 75.25% 47,722 74.53%
43,343 60.41% 37,061 58.15% 42,992 61.09% 35,622 55.63%
13,353 18.61% 11,858 18.61% 9,972 14.17% 12,100 18.90%
0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00%
14,870 20.73% 14,362 22.53% 16,684 23.70% 15,288 23.88%
CD 183 0.26% 451 0.71% 732 1.04% 1,023 1.60%
0.00% 0.00% 0 0.00% 0 0.00%
71,749 [ 100.00% 63,732 [ 100.00% 70,380 [ 100.00% 64,033 [ 100.00%

)
2)

( %)

2017 2016
78 0.14% 82 0.16%
55,801 98.42% 52,829 99.74%
817 1.44% 53 0.10%
56,696 100.00% 52,964 100.00%
0 0.00% 0 0.00%
0 0.00% 0 0.00%
0 0.00% 0 0.00%
0 0.00% 0 0.00%
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HSBC

2017 2016
0 0 0

119 82 37

67 67 0

995 2,538 -1,543

432 861 -429

0 0 0

3,063 3,353 -290

() -1 -1 0
() 0 0 0
4,675 6,900 -2,225

1,388 1,381 7

48 86 -38

100 3 97

0 0 0

3,139 5,430 -2,291

4,675 6,900 -2,225

) Position(
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( )
2017 2016

113 0 113 115 0 115

100 0 100 100 0 100

50 0 50 52 0 52

40 0 40 40 0 40

37 0 37 0 0 0

340 0 340 307 0 307

) 5
( - %)
30 90 6 1 3
(%) -0.12 -0.57 -0.72 -0.21 -0.37 0.24
)( - )/
)
(%)

1 -1,414,584 1,396,360 -18,225 -0.77%
2 -1,381,415 1,364,448 -16,968 -0.73%
3 -567,926 577,403 9,477 0.41%
4 -909,084 913,816 4,733 0.21%
5 -371,085 359,137 -11,948 -0.53%
6 -1,445,809 1,444,088 -1,720 -0.08%
7 -988,773 988,839 65 0.00%
8 -1,476,230 1,474,824 -1,406 -0.06%
9 -1,204,595 1,199,410 -5,186 -0.23%
10 -1,330,364 1,326,352 -4,012 -0.18%
11 -1,525,068 1,503,559 -21,509 -0.94%
12 -746,676 679,305 -67,371 -2.96%

(+),



14. H&535, o

( )
2017 2016
27 33
415 483
0 0
54 57
8 7
59 1
0 0
)
2017 2016
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
)
2017 2016
0 0 0
0 0 0
3,145 155 2,990
3,145 155 2,990

) B/S

middle rate

HSBC
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2)

1)

B/S
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T 20173 % 20169 %=
Zo12l 40,467 60,665
23 40,467 60,665
AE 0 0
et ef At 44 70
23 44 70
AE 0 0
LA o] B Fo] 212 41 71
23y 41 71
e 0 0
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v
*
C ) :
( , )
( ) : (Wholesale & Market Risk) (
)
€3]
, VaR ’
©)]
*
1 . FX swap
1 :
*
2
Black Sholes Model
* (Cap/Floor, Swaption)

Black Sholes Model

, VaR
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HIARBZEAY B FANIZ(EHIAA)

T 2 ZF o4 R FFAAT TR F -
A3 I3 AH LA 11,100 36 0
A= 0 0 0
A B 0 0 0
ENt 11,100 36 0
FulA 0 0 0
o] A 0 0 0
Match7] # (B 158,892 1,042 990
A= 28,894 207 204
EY 125,993 789 740
oA 4,005 46 46
ufj ul) 24 7] 2} (C) 1,207,681 20,348 21,305
A= 630,638 12,125 11,809
A B 7,449 0 0
ENt 566,983 8,222 9,495
FulA 0 0 0
AR 2,611 1 1
37 (A+ B+ C) 1,377,673 21,426 22,295
G)FAGEAN T SAYIAZRIEAA)
(9] o)
T & T 9 A FEA T A FE 55
A9 3] 9 3 A XA ;A
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A S FAN S
ol
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T % Z 9 A - E AT A - E 5
A9 ALEADN A 11,100 36 0
A = 0 0 0
A = 0 0 0
ENS 11,100 36 0
ARl 0 0 0
T A 0 0 0
MatchA @ (B) 105,817 285 237
A x 0 0 0
ES 105,617 282 234
FolaA 200 3 3
ufjuf 52 A 2 (C) 354,521 2,185 2,759
A x 6,800 248 94
Hq B 7,449 0 0
ENS 337,661 1,936 2,664
A 0 0 0
Fel A 2,611 1 1
A (A+ B+ C) 471,438 2,506 2,996
(MolAEEA AHNEFAIHAAR)
(GCEE:ED)
T B Z o S AY A FE AT SAY - E -
AR A A AU
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@ FsadE AR AR (FAA)

T % o A - E AT A - E 5
A3 AN AN 0 0 0
A r 0 0 0
A = 0 0 0
EY 0 0 0
Fl & 0 0 0
o) A 0 0 0
MatchA @ (B) 53,075 757 753
A r 28,894 207 204
EN 20,376 507 506
o] M 3,805 43 43
i ul) &4 A 2 (C) 853,160 18,163 18,546
A& 623,338 11,877 11,715
A = 0 0 0
ENSY 229,322 6,286 6,831
FulEA 0 0 0
o] &M 0 0 0
a7 (A+ B+ C) 906,235 18,920 19,299
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A
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Credit Default Swap

Total Return Swap

Credit Option

Credit Linked Notes
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(EE91 0 )

T & N A& 20179 = & 20161 = &
TR Zo)~x A 18,893,272 23,708,889
fili & 3] Akl o &k 24k 5,273,035 8,091,009
FsAA fiha8 3] Abell o &t =) 8,226,940 8,387,788
SALYF R 18,323 73,237
A A AR 865,034,822 856,895,668
A 7Fs 9 3} A A 4 2 597,149,100 1,082,713,616
RS of| =24k 313,768,660 242,288,563
s o) A 101,538,154 152,395,643
7)) 2o =T e A 968,054 617,717
S =g 9] s}7-=Y 1,830,238 4,601,394
7HA = 300,433 376,525
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18. of - FAIFE] ZAANA D FHFE

7h oA AEE 22 2R AA

AF2d o AAGEE o8& ZAL B4 g
= Net margin, cost &) & #Fate] 2-&nkxl & Ah&dkot
g A5 md ol Egk Al el deEfA o2 AR A Enil S vt oealaeE AA S

-71dE8H
7143 A A A 31 A E Credit grade$} A 5 Market ratesS 112 o] 7)'H 3| AL H 2 A A 51,

7193 9] Credit standing] W 3}7} &7 9 74 W& 3

oA AEE 2 8%
Q) AN=9

(2018.02.28< A A)
ALSHEY) R
T& 34 oz 34 H| 3L
Rk AT o
A= ol
M= (F-12Z,34) 4859
ol ETH U= ol SeAarel o
(2730) B
dadruE ol
B71d51d) | F85d
719 dntti= el 3 3 3 NEFT
719 =2) (1) &= CD +2.360% | CD+2.360% | CD +2.360% 370 cD
TR = il 3 3 3 NEF
4859 CD+1.439% | CD+1.439% | CD + 1.439% 371€ cD
T4 FE Ader g
2) FHFUE VE
@ FAF
(2018.02.28 & )
T 7|13t HAA=E) | AuFE2) H) 3L
HE o - 0.01% 1.20%
A % o = (MMDA) - 0.05% 0.65%
34 0.94% 1.15%
g7l = 6714 1.01% 1.22%
d 1.27% 1.48%
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V. XD10IZ0IMZ20124L0H= 223,279 323,609
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(5) A3 2]

Ao AR O] BEE the

-8 2 el 275

- A%719) 2AE FFSUA Bl oo $7
?_]_'

- A7 G E 93

AR o] AL AA T FE o el wel S shal 9loem vt 2y
- 7 ARE AR ()R, ARG w3t ol el w

- B 571w, TS AE kel e
A7 A2 At 52

B e At S YT A8 A el zﬂix} A o $1 A 7h ARkl
AT R I R

&2 8% 01 At AL A A I AP AR o] A
SR e HY gyE s AR 2VIEE SV YT

¢

7= =oAL &0

R IRHEZ(A) 2,276,646 2,438,511

PIEIEESRHNB) 7,071,139 10,012,766

LS IS EELY) 4,814,514 6,981,903

ANERIEISHHEELY) 2,256,625 3,030,863
BIS X IXt=2HIE(A/B) 32.20% 24.35%
AEINPIDN == lf= 16.10% 12.46%
SA=HIE 16.10%] 11.89%
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2) A7) A9

)
[-‘lj
o,

= =P &I

JlZ2 k=
i) 617,000 617,000
=02 2,415 3,163
01990i= 821,383 814,820
SHIet= (302,475) (187,398)
2 HIA 1,138,323 1,247,585

etk
JIEEEZECISEH N S (I FsSEII0I22| 45% 276 436
= 1,150,624 1,180,842
JIEt 8,855 9,648
SHlet= (21,432) -
2 AH(B) 1,138,323 1,190,926
XD IRH2(AB) 2,276,646 2,438,511
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21. 93 ;A ARk - FA) L @A gEe]

D) B71d 2 A7) AA A stz Al A 2 Ao e ohg ZFu e
=leT; |2
T CHOIBHARZOH(x) | RISHBHAION | [HDIBHARZOH(x) | RISHEHAROH

CIol M) | (Sl skl | (B9 ge) | (S9! worg)

QI3FRFAL
2=S3 184 197 166 200
QISH0IXIZ 119,348 127,869 81,625 98,644
QIsitiE2 691,314 740,675 1,401,408 1,693,602
S821QI5HH0IZ 303,940 305,642 1,134,334 1,370,831
L= R4 162 174 2,645 3,197
=5 770 825 815 985
Q& 432,468 463,347 860,603 1,040,087
QISINEIHSSERHA 66,91 71,742 66,916 80,868
J|EFABHRIAL 2,262,194 2,423,715 2,073,613 2,505,961
QIBFRHA BIH| 3,877,341 4,154,186 5,622,125 6,794,325

Sl
QISH0 =T 991,985 1,062,816 995,725 1,203,336
S == 395,911 424,179 384,7% 465,025
elskxrea 48,025 51,454 86,340 104,342
201U 100,000 107,140 2,868 3,465
=5 1,512,403 1,620,389 3,642,514 4,401,978
DIXIS2IBE S - - 32,625 39,427
J|EFRIBHERH 1,595,396 1,709,307 1,753,679 2,119,321
QIS BHH| 4,643,720 4,975,285 6,898,546 8,336,894

(%) US dollars 0121°] QIRE5H= HIIRIEEY &KHe| #1201l 2loH US dollars Atcioy
o= EHAlEH 04
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971 R 4719 o] 449 % o] i) §, g0l o] o) TRt 2L TR WD)
= =) &2
Ol Xt==<
GIXI= 44 7
IS ==y =N 64,428 85,090
CHETHA 119,370 127,718
NS PSION) 143 23
JIEF 4,047 3,731
EA | 188,032 216,569
OIXHH|E
Oll==52TH 26,206 28,930
XIS TH 8,560 9,959
SXNEHEH(FIH) 32,085 31,536
JIE} 9,261 8,059
2 A 76,112 78,484
=00 111,920 138,085
G7] 3 ol A45olo] £ S48 T AL e o] A0l glov], A7) F 17
ek g) WAy 3l gLl o
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Q) 27l H A7 =

U THEES] s )

U A

2 3fo] 2 o]

VAR A F 7o &

SR

iy

=9l

T J|Z=EkoH 2 (%) ZIHx) DRI | O|HHOIA|
SIISHOIFSIAIIES) 13,075 13,075 9,452 9,452 2,287
CH|DHOHB B K2 (31,361) (31,361) 25,512 25,512 6,174
I ISSAH(BHI A ST (48) (48) 3,621 3,621 876
RAPIINELG 4,022 224 54 3,852 932
NERSGE= 22,332 22,332 21,622 21,622 5,233
EX30EY2 48,565 48,565 47,681 47,681 11,539
SRS (8,311) (1,254) (70) (7.127) (1,725)
INE == E 5,734 5,734 5,399 5,399 1,306
INF=SIRSESE Y 652 652 798 798 193
ES=EON 85 85 5,867 5,867 1,420
DHAATEE A 3472,030 | 3472030 | 2232115| 2232115 540,172
OHAEEI0( (3.339,378)| (3389,378)| (2,142,330)| (2,142,330)|  (518,444)
=S ==Eo 83,191 88,191 101,480 101,480 24,558
THEARE oA (470) (470) (1,975) (1,975) (478)
0|%=0IZNIS2S3t (1,476) (1,476) (782) (782) (189)
012=0|Xt (22,428) (22,428) (20,154) (20,154) (4,877)
HEIFSSHEIREQ(KIEXT) 7,897 7,897 8,930 8,930 2,161
[l Ee] 1,745 1,745 703 703 170
HISSXtAH A KE 4,531 - 79 4,610 1,116
AR SSE 7,726 7,726 622 622 151
FAPMHIR 3,585 3,585 3,862 3,862 935

] 226,698 225,426 302,486 303,758 73,510
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_ =]

= PIES 24 () =JH(x) | | O|IHQIA|
SIUSHOITHFSRAIEE) 18,975 18,975 13,075 13,075 3,164
CH|OHOHB B F=2! (74,321) (74,321) (31,361) (31,361) (7,589)
OIS SA(SEIURAE ST (5,846) (5,846) (48) (48) (12)
20tal] 4,116 160 66 4,022 973
[=EsEE=S 25,769 25,769 22,332 22,332 5,404
R332 38,731 (896) 8,933 48,565 11,753

E|xEE2 (8,512) (397) (19%) (8,311) (2,011)

INEI=ESE ey 4,970 4,970 5,734 5,734 1,388
OIANFEAE S Z2 1,485 1,485 652 652 158
E=EON R4 R4 85 85 21
AR EI A 2,706,345 | 2706,345| 3,472,030 | 3,472,030 840,231
DHEAZEI0 (2,637,746)| (2,637,746)| (3,389,378)| (3,389,378)|  (820,230)
=SNIIT=r=E 101,155 101,155 88,191 83,191 21,342
AR A 754 754 (470) (470) (114)
0I=0IZHIS=2s 69 69 (1,476) (1,476) (357)
01Z=0|Xt (19,670) (19,670) (22,428) (22,428) (5,428)
I ISSATIRE(RIEEE) (5,79%) (5,796) 7,897 7,897 1,911
JfsESwESel 1,966 1,966 1,745 1,745 422
HIZ2SAHA AR 5,701 1,358 183 4,531 1,097
LB 4,231 4,231 7.726 7,726 1,870
TASEMHIR 3,683 3,683 3,585 3,585 868

g 166,983 127,172 186,887 226,698 54,861
(%) JIZE LAIEXIO| SO SUS FI|Y SHTH O|AHIMIKHAHRIH) 22 HIATI0 A= LAIERI0| S2
o g)| Y ®I|Q AlX| HITEJSJW\MXWIA-I = UAIFII0| EQ 2UH0| YR ZF =t =

OIEFZHS c)| L MD|O YAIRKIO| SO Z2F L0l Breist

(4) ol AHJAMAAF-A ) DA A xfo] & o] o ds = 3| AA Rl 485+ |
A &S AH&ste] S88kaL FH T
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38. SFHAA A

(D) B2 A A Q3 A/ FEBA 0 A= A e g3 25Ut
SIAIH 2HH|
HSBC Holdings plc KIBHSIAL
@ B 2 A% A SRRt Fe AW - AR Y& b 2]
Ch(eksl: wjhe))
I=pl=y
= HSBC HSBC Bank No _|HUS| HBAP HSBC HSBC Secs HSBC e s 9
Hong Kong | plc UKOps Nc? rthnj:li;ar?s Australia Malaysia | Seoul Branch France =

AT
S3L0IXIS - 3,460 40,276 84 24 - - 282 44,126
JIEFRIA 661,830 85,787 15,923 - - 471 1,475 12,14 777,680

E | 661,830 89,247 56,199 &4 24 471 1,475 12,476 821,806
£
Oll==S2XH 99,011 5,405 - - - 67,336 - 10,764 182,516
JIErE 2,192,785 71,744 5 - 10 610 5,008 589 | 2,270,751

E | 2,291,796 77,149 - 10 67,946 5,008 11,353 | 2,453,267
9] & S5uAAste] B39 B e theah g tharg] i uke)

S|
:E%:’:%H:I'
sIAI HEmS | szoamm | nessgen | D %;%,;;)I”
HSBC Bank plc UK Ops SHNSES 25,250 112 131)
HSBC Bank MIDDLE EAST DUBAl | EH8XIZES 2,498 11 (1)
HSBC SGH SHNSES 2,344 10 2
HSBC INDIA SHNSES 13,528 57 9
HSBC MALAYSIA SHNSES 4,782 20 (4)
HSBC Bank EGYPT SHNSES 28,322 234 (105)
HSBC Bank USA SHNSES 15,088 0 %3
JIEt SHNSES 7,663 33 (1,125)
g A 99,475 567 (1,301)
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|2
F= HSBC | HSBCBank || :'US' HBAP HSBC | HSBCSecs | HSBC SiEr s
Hong Kong | plc UKOps N(? nhnZ:::g Australia Malaysia | Seoul Branch France =

N
UGN - 2,241 - 63 24 - - 309 2,637
JIEFRFA 736,923 91,045 26 - - 251 8,376 580 838,171

| 736,923 93,286 %6 63 24 251 8,376 839 840,808
3 -
Ofl =52 7H 16,322 7,839 - - - 72,246 - 9,992 106,449
J|EFERH 5,515,564 174,044 17,096 - 36,589 59 20,988 24,893 5,789,773

| 5,531,886 181,933 17,096 - 36,589 72,845 20,988 34,885 5,896,222
A7) % S5 sk B B oS g3 B THee] kgl

|
) I B\ =1 E= =)
SIAK HEDS | SO | ISESEgE ;om ;O,OH)H
HSBC Bank pic UK Ops SFSPNF=1EES 24,258 243 %
HSBC Bank MIDDLE EAST DUBAl | &I RIXIZ2ES 2,722 12 (8)
HSBC SGH EFSPN=IEES 1,835 8 1
HSBC INDIA EFSPN=IEES 11,319 48 15
HSBC MALAYSIA EFSPN=IEES 5,690 24 2
HSBC Bank EGYPT EFSPN=IEES 40,768 339 (168)
HSBC Bank USA EFSPN=IEES 3,892 36 27
JIEH SNRZES 12,032 1,158 (359)
gk 102,516 1,868 (397)
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@) 771 B A7) T SFaAA g FeAd W vhad Zsu vk Rt
).
=0, &

NS =9| HIZ =9| HIZ
HSBC Hong Kong 1,474,750 883,290 1,974,388 1,800,746
HSBC Bank plc UK Ops 355,674 167,534 504,771 394,114
HUSI Non-Insurance North Arrerica 58,421 21,227 77,044 40,799
HSBC France 28,725 69 28,704 21,939
HBAP Australia 5 8 1,225 34
JIEL 18,598 6,470 5,374 10,152

g Al 1,936,173 1,078,598 2,591,506 2,267,784

(4) A 32

o) s o
_}:XQUQH'C

HSBC Hong Kong, HSBC Bank plc LOH 53} S 4E=AH = 385l
Rom G|y A7d dAA v AA

The- 7} 4] Eh(E 9] ),

=],
- HSBC | HSBC Bank | HSBCBank |  HSBC HSBC Midde 3
BC Japan J|El 8t
Hong Kong plc LOH New YorK Singapore REEC East Dubai = k!
Sl 9,634,959 | 1,709,575 230,351 525,765 6,677 44,887 26,435 | 12,178,649
SsiASt 2,182,868 117,373 - - - - - 2,300,241
msEsiss - 9,329 - - - - - 9,329
cssiss - 180,913 - - - - - 180,913
olxSAS 20,525,057 405,739 - - - —-| 423203 | 21,353,999
oioIxiesA 211,077 - - - - - - 211,077
===t 60,000 - - - - - - 60,000
& 32,613,961 | 2,422,929 230,351 525,765 6,677 44887 | 449,638 | 36,294,208
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6,330
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=@
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665,884

3,029,304

plc LOH
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D37le 4 A Tt F7PE Jees o AE YT
)
) ®o|e
e
S8 EER 3o | (%9
EOIHOHB BRI
8= 2,111,413 | 100.00 1,964,564 | 100.00
HSATERRAK)
a= 1,341,794 62.58 2,988,087 8.48
%2 127,360 5.94 54,560 1,61
£3 375,081 17,50 362,083 10.68
e, 290,675 13.98 42,408 1.25
4 7l 2,143,910 100.00 3,397,088 100.00
HEISBBI
a= 4,279,147 100.00 4,856,016 100.00
CHERH(+2)
a= 2,332,045 62.64 4,710,219 73.80
£3 79,821 2.14 168,89 265
ACI0RIBI0} 462,063 12.15 286,343 4.49
53 56,239 151 22,189 035
ol 9,275 2.5 145,621 228
HI=L 34,690 0.9 238,525 374
e, 672.5% 18.07 808,296 1267
&0 3,722,908 100.00 6,380,089 100.00
g 2 12,057,398 16,597,757
(+1) ©712 AIBBE)|ZETH viot M Doiel
(+2) OICICHER 0! 2 CHAEBTE J1 Fo| 2oy
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TDaE o 2y 2,081,590 98,59 1,984,567 9847
e 9,946 047 9,970 051
A 2 211,413 100.00 1,964,564 100.00
THYBERH)
259 1,877,836 87.59 2,974,468 87.56
o3aE o Y 175,561 819 192,557 5.67
RESS 45,879 2.14 145,565 428
3 44,634 2.08 84,498 2.49
A 2 2,143,910 100.00 3,397,088 100.00
DI SR
259 165,222 386 255,132 5.25
o3aE o 2y 4,113,925 %.14 4,600,884 U5
e - 0.00 - 0.00
A 2 4,279,147 100.00 4,856,016 100.00
ChERHR!(+2)
RESS 1,622,011 40.87 1,704,693 26,72
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B7IE S A7 A AFTAY A WS v 2y (e ke
).
=2l
2z -
EDINHSEIH | HEIHS3SR g
22 (Stong : 0.1~2.2 S3) 2,101,467 4,253,799 6,355,266
25 (Medum: 3.1~5.3 S3) 9,946 25,089 34,965
& o 2,111,413 4,278,838 6,300,251
0|2t
2z -
EOIHOHS SR | BHEIHS2 S g
22 (Stong : 0.1~2.2 S3) 1,954,504 4,830,787 6,785,381
2 (Medum: 3.1~5.3 S3) 9,970 24,907 34,807
& o 1,964,564 4,856,714 6,820,278

®) =242 V&9 ¥

DUZAT QA L oo w2 P2
9718 R A7]T A REANS et ol BFF 5 Arrivhasl: Wue))
S|
T= JBtE Jligt=E |
=t HIE(% = HIE(% =N HIZ(%

AN E =ATXE L2 HEMHA 271,223 0.27 | 3,421,596 0.9 | 3692819 9.21
HHIEIRU EAEIX 2 HEHH 18,644 6.21 187 0.01 18,831 0.51
S 10,575 3.52 - - 10,575 0.28

ST SAU(x) 300,442 100.00 | 3,421,783 100.00 | 3,722,225 100.00
tEsdes (1,233) (1,374) (2,607)
SN 299,209 3,420,409 3,719,618
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Sl
= JHAICHE s g A
= HIZ(% =N HIE(% =4 HIE(%

HHEIXIE AL RE Z2 HEMA 347,712 934 | 5962413 99.34| 6,310,125 98.93
AME AL &KX 2 HEMHA 16,511 4.38 39,351 0.66 55,862 0.88
SHUEN 12,357 3.28 - - 12,357 0.19

S SAU() 376,580 100.00 | 6,001,764 100.00 | 6,378,344 100.00
tiesgs (1,020) (2,179 (3,199)
IESH 375,560 5,999,585 6,375,145

A il EAEAE g2 A de] A8AdA W

le o Rl =t A Rl
92 v ZEFYT(ES: iekd)
==l
L=s2
JHHICHS D= g
22 (Strong: 0.1~2.2 S3) 271,223 2,375,129 2 646,352
2E (Medunt 3.1~5.3 S2) — 1,046,467 1,046,467
g 271,223 3,421,596 3,692,819
M|t
L=s2
JHHICHS D= g
22 (Strong: 0.1~2.2 S3) 347,710 3,621,370 3,969,080
2E (Medunt 3.1~5.3 S2) 2 2,341,043 2,341,045
g 347,712 5,962,413 6,310,125
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621,683

717 wi
160,019

6,554,3%

T
T

2,229,562

1,627,403
15,140,879

3,947,807

847,138

5t

°©

poof
496,061

3|

108,347

604,408

o] Al
32,770
9,809

]
s
ot

573,612

161,871

855,062

2l
ot

2 A
(o)
20,654
15,206
28,813

=

pE =
~ 10|

653,149

259,072

976,894

t

o)

891,382
112,040

340l

894,454

1,216,460
3,114,345

=
3

Al Xl

5,642,360

3,947,807

9,590,170

847,138

EDIDHHSSFM(x1)

Oll===21H

H(+2)

=
D+
Hio
<0
20
=
Rr

3

H

t

OHOH=:

EN |

J|EFRTH(*1)
=AIEAHE
HRIAE

5(*3)

HH(+3)

H
o

321,608
1,168,746
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= 2= EE:

N =ATS | wRorst ﬂi’*&% 155;0?; sazm | o
Er=Y
Ofl===2 74 5,771,536 561,138 43,648 - - 6,376,322
PNREE| 34,023 7,957 15,120 49,333 4,195 110,628
S |OHOHZ2ESTH(*1) - - - 125,066 537,482 662,548
e
OHOHSHIFAHAELTH(*1) - 1,085,586 1,219,235 921,692 228,342 3,454,855
PSS LI IHEAEETH(*1) - 46 3% 257 - 699
J|EFSTH(*1) 4,336,010 - - - - 4,336,010
EXNEAHE 615 2,205,266 170,549 2,044,289 - 4,420,719

2 Al 10,142,184 3,859,993 1,448,948 3,140,637 770,019 19,361,781
i
KSEE(*2) 1,079,470 - - - - 1,079,470
OFA(*2) 374,950 - - - - 374,950

2 Al 1,454,420 - - - - 1,454,420
(+1) B34 I|=
(x0) NIZHZ 2 OFE0| Hotst HESZS sz HOH0| ABE 4 U= IR 012 II2H2 )52 228
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= g ZIH ESEN g
=cl 450,758 752,067 227,907 395,248
QI 602,231 825,716 7,632 204,240
OIS XH2H(-) (404,175) (587,456) 26,631 (142,480)
Z VaR(*) 648,814 990,327 262,170 457,008

&I

= g ZICH ESEN =y
=1 298,537 685,689 187,434 399,343
el 5,622 808,539 3,583 156,694
OIS XHH(-) (8,523) (644,344) (5,495) (115,298)
Z VaR(*) 295,536 849,834 185,522 440,739

() Historical simulation VaR (99% &2l &, 1L D]
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COINISSAE, HEIHSSBAE, TIMAES| BRIIXIS BEAE
COIDHOHBBAE | 0IA 120 BAISIE Z2 HYBADIZES BHIIXIZ AL,
HEIS2SAE | BHAIFO0| gl B SO oSFIPD|20| B2INQl IS At
THEAE S5DILE ISRl BOIDSS Soi AEE 2HS DEIIXIR A0t
ABLICH
OI=52TH, XIQIRTHOl BEIIXIS Hof SIESS &8 AIROIKIS
0I5 S BB SHOISE SOI5101 ASSIASLICH CHRE 20D D} 3K
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(D) F71E 2 A7E A 587452 347H] o 92 o534 5y o
9 WD)
(é’l-j“:!l-
= P 21X
=T =T 2 =& 3 g Al
KHat
OIXIZ(*1),(x2) 950,562 - - 950,562 950,562
CH|OHOHZ2 S KAt 2,111,413 1,803,472 307,941 - 2,111,413
DS RHAH*3) 2,143,910 - 2,138,429 5,481 2,143,910
CHETHR(*1) 3,719,618 - - 3,719,633 3,719,633
W=ots28 Rt
HesA 4,278,833 580,636 3,626,460 71,742 4,278,838
Xesd 308 - - 308 308
e 4,279,146 580,636 3,626,460 72,050 4,279,146
J|EF2EXHAH*1),(x2) 3,340,466 - - 3,340,466 3,340,466
EXIEHE(+1),(*x2) 825 - - 825 825
s 16,545,940 2,384,108 6,072,830 8,089,017 16,545,955
E
Oll==2TH(*1),(*2) 6,553,196 - 6,553,196 6,553,196
=SII= = 621,683 - 610,629 11,054 621,683
IHEAZELTH(*3) 2,229,571 - 2,225,682 3,889 2,229,571
X2 RH(1),(*2) 158,504 - - 158,504 158,504
JE28E(*1),(x2) 3,947,807 - - 3,947,807 3,947,807
EXIEHE(+1),(*2) 1,620,389 - - 1,620,389 1,620,339
s 15,131,240 - 2,836,311 12,294,929 15,131,240
(1) SHIXNZ2 SHIX 2= SSHY SEEWLY
(+2) H2IUS THIIXIC S2IHQ 2AIXZ 20t HRIUS THIIXZ SAE
(x3) €IIZL A SASBIIZHIH S H M
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&\

= R DEDIIX|
=& 1 =T 2 =& 3 2 Al
Xbat
OIXIZ(*1),(x2) 680,390 - - 680,390 680,390
CO|DHOHS SRt 1,964,564 1,483,549 481,015 - 1,964,564
=N 3,397,088 - 3,389,429 7,659 3,397,088
CHETHRA(*1) 6,375,145 - - 6,370,484 6,370,484
I[[E=pl==r=y O
HesH 4,855,714 902,510 3,872,336 80,868 4,855,714
esd 302 - - 302 302
E;| 4,856,016 902,510 3,872,336 81,170 4,856,016
JIEIZ2ERHH*1),(x2) 3,476,111 - - 3,476,111 3,476,111
EXIEHE(+1),(x2) 1,601 - - 1,601 1,601
g A 20,750,915 2,386,059 7,742,780 10,617,415 | 20,746,254
E
O22TH(x1), (*2) 6,375,486 - - 6,375,486 6,375,486
=SII= = 662,548 - 651,067 11,481 662,548
THEAESTH 3,455,554 - 3,449,392 6,162 3,455,554
X2 RH(*1),(*2) 107,892 - - 107,892 107,892
JE28E(*1),(x2) 4,336,010 - - 4,336,010 4,336,010
EXNEHH(x1),(x2) 4,402,591 - - 4,402,591 4,402,591
g A 19,340,081 - 4,100,459 15,239,622 19,340,081
(x1) YR 2 SHIUX L= S 8L 2L
(x2) ¥E2HES SHIIXIQ &elH0l ZAXZ B0l F22HS SHIIXZ SAE
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EFE g5 H77Hy B8 E O ZS Yo (e w)
=PIy
22 - IJIXIZEIPD | EQ|HA
2EDIXI
S |0HOHS S KHat 307,941 | S MIIXID I — market yield | RHE =21&
I sMESH 3,626,460 | S AHIEXID 1Y — market yield | P =2UE
=M EAE
Ol KIS H* (49,220) | &I THOFXID I — rrerket yield, | OIKIBARA=2IE, O|XISHS
Model — Option nodel A(IR Volatility)
S3HHIef (38,033) | &I MHIIXID I — rrarket yield, | SStA R4S, &t8, EsHs
Model — Option nodel A(FX Volatility)
SO I0H0HZ2 82 610,629 | S MHIIXID I — rrarket yield, | OIKIBAR=RIE O|XISES
Model — Option nodel (IR Volatility)
|
22 — IIXIZEIPD|H E0IH
2FDIX
CE|OHOHZ2 S KHA 481,015 | S MHIIXID 1Y — market yield | THE =218
I IsESH 3,872,336 | S AIIXID Y — market yield | IR =2E
F=IMMEEAE
Ol KIS H* (123,809) | & MHIIXID I — market yield | OIKISARLSE O|XIsHHS
,Model — Option nodel A(IR Volatility)
SoHHt 63,846 | SHAIIXID IS — market yield | SStA2LKUE &tg, &tsH
,Model — Option nmodel SA(FX Volatility)
SO I0H0HZS 82 651,068 | & MHDIXID I — rrarket yield | OIKIEARIAQIE, O|XIEEIS
,Model — Option nodel A(IR Volatility)
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B)B7IE F A7E A FAVMAE S8t At FA2] 5 A4V o 302
2R g Wb wa B g 2oL thE sl W)
o2t o)
o Xz 2EIIS5IN pe Sla =
e = x| IS5 Ol %
=T 2= 08 | DoFRE/ATDIRIEII | 2olg/MRE -
=]V 71,742 Sggc; Market comparable a |yt spread (10)-10
Pty
OIxIE ot 1,502 | Model — Option rrodel 0IRHE HEA(R Volatiity) 784717
COIMN2 S = 11,054 | Model - Option model 0TS H=A(R Volatiity) 781717
Sl . 2
= X EIPD I BEI|SEIN| 2e Slia >
s e x| IS5 @ Oisme %
Il T 2= 32 | DoFRE/ATDIRIEDIE | Zols/HEE -
=]V 80,868 D?Cfgc;] Market comparable a | v 5t rvead (10)-10
STEEAE
OIxIE ot 1,497 | Mool — Option model 0IXIE H=A(R Volatiy) 17.69-38.25
cOI2S SR 11,481 | Model - Option model 0IXIE H=A(R Volatity) 17.69-38.25

6) F71E H 47T AA TR = TS A A 5 AT o 3o =
BRE 20 W7 FRhEE thea 2aruithere): wakel)
=D|y
e - IR 2EISEIN 22 Sel
23
AlRA I C AN C
CHERH 3,719,633 | DOFRE s s
|2
e e DRI 2EISEIN Qe Selp
Al2AITYC AN C
SR 6,370,484 | DOFRE s RS
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1,964,564

3,397,088
6,375,145

4,856,016

689,707
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20,760,232

766
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D) 5 A9 wiRkel)
Efy|at
T OIAEl IEXA AE TR AIEHE AHEIX g2 2 o
zoH TS EAI £0(x1) 2sa= wzsigts -
TS XHAH1) 2,143,910 - 2,143,910 (291,116) (225,502) 1,627,292
013|528 506,851 (136,039) 460,812 - - 460,812
& i 2,740,761 (136,039) 2,604,722 (291,116) (225,502) 2,083,104
(1) SIIY ASIAHBIIZHIN 2hd M Zoug
Ho|g
= OIAEl 2RI AHEl TR AENE AN e 2 o
= LS Al &2 == P =
== IN 3,397,083 - 3,397,083 (214,449) (737,341) 2,445,298
0l3|%LI=2 463,752 (127,502) 336,250 - - 336,250
& 3,860,840 (127,502) 3,733,333 (214,449) (737,341) 2,781,548
2) =& A (9] RE)
Efy|at
= olAlEl 2Z 2T A THPAENE AHEIX g2 2 o
o Tarso HAI £94(x1) Sga= Hzsters =
TS 2TH(+1) 2,229,571 - 2,229,571 (151,075) (338,729) 1,739,767
0IXISU=2EHH2 143,837 (136,039) 7,798 - - 7,798
g 2,373,408 (136,039) 2,237,369 (151,075) (338,729) 1,747,565
(1) SOIY ASIABBIIZHIN 2hd M Zoug
|
= olAlEl 22 s TS AEHE AN e 2 o
= XjarEod Al &2 == e =
TS 2 3,456,554 - 3,455,554 (761,359) (12,995) 2,681,200
ipNENEEP e 133,699 (127,501) 6,198 - - 6.198
& 3,580,253 (127,501) 3,461,752 (761,359) (12,995) 2,687,398
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