m SECRET LWL LA LT L]

= FE +4& o Rk H 4 B
= T
(For Official Use Only)
(REEAREEE)

under the Banking Ordinance

R CERTTSRPRET)

RETURN OF INTEREST RATE RISK EXPOSURES
T JE g 7K R i

Position of *Local Office(s)/Local Offices and Overseas Branches

AR R A R R B o 8N o T R
S
# 2 (last day of the quarter ZEF % —K)
Total number of selected currencies being reported (minimum 2):
BEHHEREHE (R mE)

Delete where inapplicable. Overseas incorporated institutions are required to report the position of their Hong Kong office(s) only.

AEMERBERAE - BINEM R R AR R EIE AR

Name of Authorized Institution Date of Submission
0 A] HE A TR HEATH B

The Banking Ordinance
CERITZEMRB)

Information requested in this return is required under section 63(2) of the Banking Ordinance. The return should be
submitted to the Monetary Authority not later than one month after the end of each quarter ending 31 March, 30 June, 30
September and 31 December, unless otherwise advised by the Monetary Authority.

REHHENNERZRE GRAITHEERG) F£ 63QQ)FAMERD - BREMEBRREBAE R AHHRANSFEXLEN=H=
+—H -ANA=+tH NWA=ZTHE+TZA=+T—HE&-EAARESMERHS -

Note: This return is to be prepared in accordance with the completion instructions issued by the Monetary Authority.
o AEBRERAECHEHEEBFNVERERES -

We certify that this return is, to the best of our knowledge and belief, correct.
WA PRI S (S - PR R N 8 R R -

Chief Accountant Chief Executive
it EAE {TEAEE
Name Name
W% e

Name and telephone number of responsible person who may be contacted by the Monetary Authority in case of any query.
CHEMES FEENNIHENE JFAEBMEERE -

Name Telephone Number
e LIRS
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* Delete where inappropriate. 5 ] 2 7 4 i # -

Interest Rate Risk Exposures
FlIREBR R
Position of * Banking Book / Trading Book and Banking Book (Note (1))
*RITIRM, B8 H RN SR TIRMARE (GEQ)
Currency %% (Note :F (2)):

Currency Code £57t5%
(For Official Use Only HftA %)

Page __ of ___
_ HE _H

(In HK$ Million or equivalent i i 7T 8 5541)

INTEREST BEARING ASSETS HfE&E (Note ¥ (3))
1. Total interest bearing assets 2. Fixed rate assets 3. Variable rate assets 4. Managed rate assets
WHRRE ERHE R
a b. c. d. a b. b. b.
Total Residential Total weighted Weighted Total Residential Residential Residential
fEET mortgage loans average yield average yield mortgage loans mortgage loans mortgage loans
FEEHERER ot Ses] (Residential ETIR L ETHIRERK (ETHB R
B mortgage loans)
Ty
Le g
TIME BAND (EBIRBIFO
5324
2a+3a+4a 2b+3b+4b

Next day or less 3 HsE H (A) %) %)

2to7days 2 H#ET7H (B) %) %]

8 daysto 1 month 8 HZE 1 {#H (©) % %

1to3months 1 % 3 {iEH (D) %) %

3to6months 3 % 6 {[EH (E) % %

6to 12 months 6 % 12 i H (F)| % %

lto2years 17 24 (G) %) %)

2to3years 2 % 34 (H) %) %]

3todyears 3 F 44 ) %) %]

4to5years 4 % 54 (J)| % %

5to7years 5% 74 (K) %) %)

7to10years 7 % 10 4 (L)) %) %)

10to 15 years 10 % 15 4F (M), %) %)

15to 20 years 15 % 20 4F (N) %) %)

More than 20 years 20 £/ | (0) %) %)
[Total book value PREGAE{E Total 4t (Ato O)
Non-interest bearing assets R HREE (P)
[Total assets RERE Total 4t (Ato P)

Notes 3 :

(1)  Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and
overseas incorporated institutions are required to report aggregate positions in the banking book and trading book.

RS TS bR AT IE LRI R A

ST - AR TIRMTAR B R e iR A R LRI A A MR R TTH - DU IER ST - HIECHBR TIR R B IR LR & -

(2)  Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.
RIS THEHER ) AYE R TR AR E R - Hh i e TR SETT (BIEARHEEEE T2, - SRECARER) - SEEEERARE s -

(3) Reportitems under different time bands based on the earliest interest repricing date as specified in the Completion Instructions. Subject to the HKMA's approval, reporting based on behavioural maturity may be allowed for authorized institutions that

can meet the criteria set out in the Completion Instructions.
TR TR ) AT P AT B O R RS E - %

SERHAE - TS THEIET ) FTER

R TR B TR SR A B et




* Delete where inappropriate. 5 ] 2 7 4 i # -

Interest Rate Risk Exposures
FlIR R

Position of * Banking Book / Trading Book and Banking Book (Note (1))
HSRATIRIE BB E IR AR IR R A (G1)

Currency Code £tk
(For Official Use Only H ft7 S E)

Currency %% (Note :F (2)):

(In HK$ Million or equivalent

Page __ of

__HME _H

T S )

INTEREST BEARING LIABILITIES BfE&f (Note i (3))

5. Total interest bearing liabilities 6. Fixed rate liabilities 7. Variable rate liabilities 8. Managed rate liabilities
N EAm ERAEH ERAM EEFIRE R
a. b. c. d. a. b. b. a. b.
Total Deposits Total weighted Weighted Total Deposits Deposits Total Deposits
4Bt P d ~ average average R R =
interest costs interest costs
ey (Deposits)
FURRA piiti SE=rilSY
BRA
TIME BAND GO
5324
6a+7a+8a 6b+7b+8h

Next day or less 3 HsE H (A) %) %)

2to7days 2H#E7H (B) %) %)

8 daysto 1 month 8 HZE 1 {#H (©) % %

1to3months 1 % 3 {ifH (D) %) %)

3to 6 months 3 %= 6 fiil (E) % %

6to 12 months 6 % 12 {5 (F) %) %)

lto2years 17 24 (G) %] %

2to3years 2 % 34 (H) %) %)

3todyears 3 F 44 ) % %

4to5years 4 % 54E (J)| % %

5to7years 5% 74 (K) %) %)

7to10years 7 % 10 4 (L)) %] %)

10to 15 years 10 % 15 4F (M), %) %)

15to 20 years 15 % 20 4F (N) %] %)

More than 20 years 20 4EDL | (0) %) %)
Total book value (RTEAR{E Total 44:+ (Ato O)
Non-interest bearing liabilities R & (P)+Q)
Equity capital f25¥EA )
Others HiAth Q)

Total liabilities #EEfT

Total 485t (Ato Q)

Notes 3 :

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and
overseas incorporated institutions are required to report aggregate positions in the banking book and trading book.

JRSF SR VAT E LEAR RS R A M R oT et > R ECHBR IR R &+ SRR ot T i U VA T R LBl A A M SR TR DR N S e

TR > RIVRECHRA TIR R B2 B TR AT

FiE -

(2) Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.

Mg TR | AE SR AR RS Hehi DT R ST (RIEARSERR " o ARIECAR ) - AR R — i -

(3) Reportitems under different time bands based on the earliest interest repricing date as specified in the Completion Instructions. Subject to the HKMA's approval, reporting based on behavioural maturity may be allowed for authorized institutions that
can meet the criteria set out in the Completion Instructions.

TS "HEHER ) AR ERT B N ERR R E - 7

SE R

P U ) TERIRT

B R BT AR MR A B



* Delete where inappropriate. 34 fff| 2 7 il

Interest Rate Risk Exposures

e

Position of * Banking Book / Trading Book and Banking Book (Note (1))

*SRTTIRME B S SR R SR TIRM R A GE))
Currency %% (Note :F (2)):

Currency Code £5t5%

(For Official Use Only HftA %)

Page __ of ___
_ HE _H

(In HK$ Million or equivalent WS FT 8 7T e % ()

OFF-BALANCE SHEET POSITIONS RE&KZIMIFE (Note 3 (3)

9. Total 10. Forward foreign 11. Interest rate 12. Cross currency 13. Futures / FRAs 14. Options 15. Others
exchange contracts swaps swaps
st B R RIHES BLEE RIS Hifie it
a b. a. b. a. b. a b. a b. a. b. a. b.
Long Short Long Short Long Short Long Short Long Short Long Short Long Short
A HE RE piiv=y RE HE RE HE RE piiv=s RE piov=y RE piov=s
TIME BAND
53244
10a+1la+12a+ 10b+11b+12b+
13a+14a+15a 13b+14b+15h

Next day or less ! Hsla H (A)
2to7days 2H%ET7H (B)
8daystolmonth 8 HZE 1 fiH ©)
1to3months 1 % 3 {iEH (D)
3to 6 months 3 % 6 {[EH (E)
6to 12 months 6 % 12 i (F)|
lto2years 1% 24 (G)
2to3years 2% 34E (H)
3to4years 3 F 44 0!
4to5years 4 F 54 )
5to7years 5% 74 (K)
7to 10 years 7 % 10 4 (L))
10to 15years 10 % 15 4F ()|
15to 20 years 15 % 20 4 (N)
More than 20 years 20 £ | (0))
Total off-balance sheet positions Total 4t (Ato O)

|t E A mRs R

Notes 3 :

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and
overseas incorporated institutions are required to report aggregate positions in the banking book and trading book.

JEUST 5 B A A TE S Lol FE A S M2 T RN RO TR &+ ks Sy s

%

BH

TR TR ) AYE S T SR A R R SRS - Hop DRSS (BMEA SRR T2 - RRIRSCHR R ) - EEIERR - -

3

meet the criteria set out in the Completion Instructions.

TS "HEHER ) BT T B SR FRF R R E -

SERHAE - FFE IS ) FTAERIRTE TR AR MR A B DR

AT R LB A SRR TR - LUROBSNE MR T iR o R ERT TR Fe 5 S IR M e A -

Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.

Report items under different time bands based on the earliest interest repricing date as specified in the Completion Instructions. Subject to the HKMA's approval, reporting based on behavioural maturity may be allowed for authorized institutions that can



* Delete where inappropriate. 3 fffl % i #

Interest Rate Risk Exposures
IR R R
Position of * Banking Book / Trading Book and Banking Book (Note (1))
HRITIRM, B H BRI R SR TR MR & (E1)
Currency &# (Note :F (2)) :

Currency Code £5#¢(t5%

(For Official Use Only H{f:A %)

Page __ of ___
_ HME _ ="

(In HK$ Million or equivalent 5 i e s i)

IMPACT / SCENARIO ANALYSIS 2% /5 5347

16. 17. 18. 19.
Net Earnings perspective Economic value perspective Basis risk (for both on- and off-balance sheet positions)
positions BRI BERERERE (REAMRARRINERRTR)
B a. b. a b. Period for which Impact on earnings HZFIHE
Time weight Impact on earnings Weighting factor Impact on economic value changes in Scenario (1) Scenario (i)
on earnings over the next 12 months for standardised if interest rates interest rates last All rates except for Managed rates on interest
BFRE R ~ ifinterest rates interest rate shock rise by FlEeemy fixed and managed rates on | bearing assets drop by 200 basis
%Sﬁ%}' 2002%‘35'5 0’"“% LR 200 basis points & R interest bearing assets points while other rates remain
% 12 (AR EHFF SRR i 8 E7} 200 s - tise by 200 basis points unchanged
SREEFTRNRE . =
& () L (i)
TIME BAND BrafE (M ERENEEREER i R R AR TR
R toungedton oo SN EF 200 258 200 58 - HABIREERRE
rounded to the nearest HK$ Million)
e o (rounded to the nearest HKS Million)
la5a (PfE )\i“ff’ffgmg H#T) (MU AERBITIES EET) (rounded to the nearest HK$ Million) (rounded to the nearest HK$ Million)
+9a-0b xira 16x18a (VU NS ERTIB A ETHT ) (Ui A S RETATEM ST )
Next day or less ! HsEH (A) 1.997% 0.00% 1month 1{#H
2to7days 2HZETH (B) 1.975% 0.02% 3months 3 {7
8 daysto1month 8 HZE 1{#EH (C) 1.896% 0.10% 6 months 6 {i& -
1to3months 1% 3{#A (D) 1.667% 0.32% 12 months 12 (i
3to 6 months 3 % 6 {ii ] (E) 1.250% 0.72%
6to 12 months 6 % 12 {i# (F)| 0.500% 1.43%
lto2years 1% 24 (G) 2.77%
2to3years 2% 34E (H) 4.49%
3todyears 3 FE 44 (1) 6.14%
4to5years 4 % 54 J) 7.71%
5to7years 5% 74 (K) 10.15%
7to10years 7 % 10 4 (L) 13.26%
10to 15 years 10 % 15 4 (M) 17.84%
15to 20 years 15 % 20 4 (N) 22.43%
More than 20 years 20 4ELJ |- 26.03%
i+ (AtoF) Total %t (Ato O)
otal capital base at reporting date (Note (3)) FAEE#HEINSERAER (5 (3) (P)
|iImpact on economic value as % of total capital base §RBEMEFAT 2L ERRARRE L [Total 45+ (AtoO)]/(P)

Notes 3 :

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and overseas incorporated institutions

are required to report aggregate positions in the banking book and trading book.

R ST TS R A TR R LL AR AR E 2 b - RSB TIRM ARG Sk S < i35 BB S A TE R LRI A M MR PTG - AR NE MR PR - FUBTCHR TR B 9 B B RTIR M4 -

2

TS "B ) FUE R ORI RS - HhiR ST R (RIEARIRERE T, o SSTIEAM ) - SREEHIERAE T

(3) Report the total capital base for all currencies. Overseas incorporated institutions should refer to the total capital base of their head office.
SHEFTA FRSHOSTT A o SN MR I SR A RIS RIS E -

Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.
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https://www.hkma.gov.hk/media/chi/doc/key-information/guidelines-and-circular/2018/20180831c1.pdf
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R AEEHRERE ) (REMABS)IB)SE225AY &R | BEE)Iy5% - (#
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BEBERIMNFBIEVIAARERSE 10 £ 15 H MFHEEABERIMEGLIN
PEFR A EARIEIN © Ry ISR - EINE GRS K [ER EE WS - fE
R HEBEAMEE TS —EY  HEEEEIIHREIELH &
LIAHE SRS SIS - AR EIHE FetiE—K -
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o
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& Rt B0 2x5 ([ BNV EIIAPPREONE T o (FIERRZ S A 5 (E
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Rt PR EIREN R RHIES B 2 (18 SRR 2R 5 (& F AR E -

B ECER AN E PR A R IR RF A - B0 A — (UL GZ ()
TER > MIZIIREHIPRE 2 (8 A FABER PRI &40 3 AN - By
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38.

39.

40.

A S NE AR SRR R (A0 S ) - Mz IR ST T B A Ry
Y E AR AN E IS SE - eSS T SR EE
HERX N EREREE -

RS A TR S ASIRE LA T - AU TR (EAIHRE S 4Y - SRR
HAH SIS SR SRS RIS E - i AR Rt G s A E(A) 2
O THEHIEESNRREE -

i ALEEHRE T B (40 digital options J barrier options)i'y FR# 7 7AM E1&5E -
AR E LA SRS E R A RIRT F 854 -

5 15 TE——FHAUih

fEL Gl AR L E E g AR E S BN M A M EB I A TA KR
FERERINAH - BRI EEREAE R H AR E S S E R
FRLHE - BEERIHR EER HhRE - MRS RHER A -
EREIAFR > J7EREEL -

EIRR A R  ER RS TS  a hkVe EE e A &=
HO b bz B RS T H T > AR A M LUBR [ Y & 2 ] B SR HITE =0 B
NI FRIRR hesk B HURE 3 A A A R R PR (B[RRI E Ry
EHARE AGE 7 - 5 BB REE R REEE - RIEE A B HAy A EEED
ERTH{E) -

ERBHNERRE AL kR E B LR A ey
e\ B B SRS T FR SRR © AR S IE LA RR [ AL R P U B
RO BEANR © IREEZ R E AR EER & E - i ERGERIEER
Rl BTy - S HEREENERAREE - RIIEEARRHAFHEE
(BNERIT{E) -

£ 16 JH——FF 8

JFFETESS 1a ~ 5a ~ 9a K Ob JAHYIFER o BIFEA RV E B eI ERESE -
& 17— AT (P& 1N 1)

5% L7a SRS RNIAERE » RFBIERFASTIZIT Lt 200 STEES g
12 {6 PRy BLRIBTAS AR - SROIAGH - BHIESE 4 (BFFER(L 2 3 (8)
PYRFA 1,000 BTCRYIERCHFE » RURISSAT 17T 200 4685 » [BE1E 12 (4R
HE4] 166,667 STHIAEF I A(10,000,000 7E X 2% X 10/ 12) - SER(EAFTA
FEE b R RS ERTIK - R » (ERIR R R RS
U -
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41.

42.

FHSEH ¢ (364.5/ 365) x 2% =1.997%

2HZETH : (360.5/365) x 2% =1.975%
8HZE1{EH : (346 / 365) x 2% =1.896%
1ZE3{EH : (10/12) x 2% =1.667%
3E6EHA : (7.5/12)x 2% =1.250%
6%& 12{FA : (3/12) x 2% =0.500%

sTEHRIRAR 12 {6 F MAHISER 2 ERE 12 (8 H DI [ER B iR a
AEEA - AIMERF R PAZE 16 TREHEIF B3 B o ASE 17a TEAH HER IR
NIFERIR G - SEFRAVEEACE BAiE - FEN EFESR) I I A A 2R
PETHYEEATT > MR N -

= 18 H—OR(E{E AT 28 [ 1B o1T)

2B PR FH 200 5505 1 T U A AR AR B R 0 7 A oG T R e s A & (&
EFTIERATE - ST RARZEN AN T

. HE A S 16TE A F R A TR LU LBaTE A FERI MIRER® > DUS HI R B
AYIIRERF A

. A 55 180 TR IE A (I8 e B Y B R (RO 2 D08 557) - M0 PAVURE T AR
BEA LI A/ N R T BT

. £ 55 18bIH LT (AZE O) A AT A RF B IR 2 HYSRAT

E FE 55 18bIH (P THE R B/ Nk Ml 28 PT s Ams SR T Y R i SR SR AL
K

. FE 565 180 LM S S E AR o EEHIID R AR B (E T2 22 -

5 19 1H—— FCRFEE R (2 2 1 1B )
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(i)  ATAFIER ETT2005%: - (Hi SR EREE REEFRERIN - K&
(i) M EEENEEF AT ER200460, - Hl S age Ry~ -

STHES 19 AR E - EEEAEWEE MREE T hIER 1 (EA

3{EA ~6{EAK 12 #A - ST EITABE AR EITEMIT (L
E5 17 35) - [HATE A FEERIRVARRE A FHIEE -

? IOMER ZRARISE AR B, 2001 4 1 A SRRSO T RIS R IR SRR | A - ERREEE IR
A 200 AEETATAFIRE SR SR BT A RBUE - BRSNS By PR R sy s%rIRiamIEET R
WM AE - W ERSHEE TS RAVIIIRG T -
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piran > BIEAESS 2 (E2 HZE 7 H)ESE 4 #8123 #A)RRATHIRA
5,000 7Tk 9.5 (BITHVRE BN EE - —HEEFRRE 3 I H (FEch
90 H) Tk 200 Ak - ZRAEIAN K E LAt 2 fy A E WA & R4
FraRFEE G S By P RIBIEE TR > BAast &y

181.7 E#&IT - [

GBI
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WHKEA -

2Hd®E7H

8 HZE L{EH :

1% 3{EH :
3R 6(EH :

6% 12{EH :

HhACREER
2018 4E 12

iSaEI:ES

(b4 90 HET)

(89.5 / 365) X -2% = -0.490%
(85.5 / 365) X -2% = -0.468%
(71/365) x -2% = -0.389%
(1/12) x -2% = -0.167%
A
A

fif
B

HEFH R 2

HEET

-0.234

-1.583
A HH
A HH

-1.817
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BEARSRIT (CRpesmeien ) 470 HAyRR

b 1 1

CTHESRITIRM & E B ERANRINEE - HEEBERVHERERS 1 5
2% 8 HIIR)

A EEAER

HE RS WA
B

(a) 5 HHAE B &K

(b) 2FHHE B EK

(c) 1 FHE BB ER

(d) AE A E BB E K

(e) 2 & A A B ERK

(f) 15 FHAE B &%

(9) 3@ A HAE B &K

(h) oA A 2

(i) 3 FHIE B IFE R

(1) 20 FHIE AR HBET(F
2 B HEETER—RKAR 7
HNLL 5%:H{EE)
=Ei

(aa) 5 B 8 & B 7K

(bb) 2 FIF R (F3EAE
ETEE—X)

(cc) L E BFEK

(dd) 10 1l H #A7E B 77K

AT EIT &at
300 300
500 500
200 200
100 100
400 400
200 200
250 250
180 180
800 800
1000 1000
3180 750 3930
300 300
500 500
200 200
100 100
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(ee)
(ff)
(99)
(hh)
(if)
(1)

1816 H #iE B 7K 400 400
2 {8 HHAE B 7K 200 200
6 {E H B E B 7K 250 250
&N 180 180
4 I E BFEGE 400 400 800
& FK 1000 1000

2880 1050 3930
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Currency Code L3#EfL5k
(For Official Use Only [{it7/53#%7)

Interest Rate Risk Exposures

FIEERRIE

Position of * Banking Book / Frading-Beok-and-Banking-Beek (Note (1))
HEITIRM, B S H BRI RS IR R A 2E(L)

Currency /% (Note 7/ (2)) : #7T

Page 1 of 8
8 HIE 1 H
* Delete where inappropriate. 57l 32 < 1j - (In HK$ Million or equivalent & Ef i T e % {E)
INTEREST BEARING ASSETS KfERE (Note :¥ (3))
1. Total interest bearing assets 2. Fixed rate assets 3. Variable rate assets 4. Managed rate assets
B ERE EREE FRHEE BRI
a b. c. d. a. b. b. a b.
Total Residential Total weighted Weighted Total Residential Residential Total Residential
-5 mortgage loans | average yield average yield “aEt mortgage loans mortgage loans “Hst mortgage loans
et e SEANHETY (Residential {EEEIREGK {EEHIREK {ETEFEGK
W= mortgage loans)
il Ses]
W2
TIME BAND (EERRHRO
L5324
2at+3at+da 2b+3b+4b
Next day or less % H =& H (A) %) %)
2t07days 2 HET7H (B) 50 50 % %) (j) 50 (j) 50
8 daysto 1 month 8 HZE 1{HH ©) % %
1lto3months 1% 3 {#H (D) 1,350 950 % %) (e) 400 () 950 () 950
3to 6 months 3 % 6 {EH (B) 100 100 % %) (d) 100 (d) 100
6t0 12 months 6 %12 {jil (F) 200 200 % %) (c) 200 (c) 200
lto2years 1% 24 (G) 500 %) %) (b) 500
2t03years 2% 34 (H) 800 800 % %) (i) 800 (i) 800
3to4years 3 F 44 () %) %
4to5years 4 % 54 (J) %) %
5to7years 5% 74 (K) %) %)
7to10years 7 % 10 4 (L)) %) %
10to 15years 10 % 15 4F (M), %) %)
15to 20 years 15 % 20 4 (N) %) %
More than 20 years 20 £ | ©) % %
Total book value BRETRE(E Total 4t (Ato O) 3,000 2,100 1,600 1,100 400 1,000 1,000
Non-interest bearing assets Fff HRE (P) (h) 180
Total assets {BFRE Total 4it (AtoP) 3,180

Notes 3 :

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and
overseas incorporated institutions are required to report aggregate positions in the banking book and trading book.

JEUST 5 A A TE S Lt FEA A SR TR RSB TIRM A+ SRR S F T BB R AN T Lo FE R A P2 TN DUROBBS N T - IZEECH R TR A B 1 A

MR -

(2) Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.
RIS e ) A ERITHRE R RS - Kb b e TR T (MIREARISERE "B, ARSI - SHEEIETER AR — s -
(3) Report items under different time bands based on the earliest interest repricing date as specified in the Completion Instructions. Subject to the HKMA's approval, reporting based on behavioural maturity may be allowed for authorized institutions that can

meet the criteria set out in the Completion Instructions.
TS BT ) AR ERT B R ERR R E - 7

BRI » TFE TR ) BT AR TR TR IR PR A R R

MA(BS)12 % 13 & (Rev. 12/2018)



* Delete where inappropriate. 3% 2 7 il %

LLT]

Currency Code £’
(For Official Use Only S {itAf5H%5)

Interest Rate Risk Exposures
FIEmBRRIE
Position of * Banking Book / Frading-Beek-and-Banking-Beek (Note (1))
HEITIRM, BEEEIRISR TR A (GEQ)
i (Note &F (2) : T Page 2 of 8
8 HME 2_H

(In HK$ Million or equivalent &M E #7180 % (H)

Currency £

INTEREST BEARING LIABILITIES fff 5 &f# (Note 3t (3))
5. Total interest bearing liabilities 6. Fixed rate liabilities 7. Variable rate liabilities 8. Managed rate liabilities
Llpstetig EEAER &fit EEFIRAR
a. b. c. d. a. b. a. b. a. b.
Total Deposits Total weighted Weighted Total Deposits Total Deposits Total Deposits
et =24 average average K it K ik (2N
interest costs interest costs
Ty (Deposits)
FRmE AP
BA
TIME BAND G20
(5324
Gat+7a+8a 6b+7b+8b
Nextday orless FHHziEH (A) 1,000 1,000 % % (jj) 1,000 (jj) 1,000
2to7days 2HZE7H (B) %) %|
8daysto 1 month 8 HZ 1{EH (C) %) %|
1to3months 1 % 3 {EH (D) 500 500 % %| (bb) 500 (bb) 500
3to 6 months 3 % 6 {7 (E) 300 300 % %| (aa) 300 (aa) 300
6to 12 months 6 %12 {EH (F) 100 100 % %| (dd) 100 (dd) 100
lto2years 1% 24 (G), 400 400 % % (ee) 400 (ee) 400
2to3years 2% 34 (H) % %
3to4years 3% 44 ) 400 400 % %| (ii) 400 (ii) 400
4to5years 4% 54 (J)] % %
5to7years 5% 74 (K) %) %
7to10years 7 % 10 4 (L)) % %
10to 15years 10 % 15 4F (M), %) %)
15to 20 years 15 % 20 4F (N) %) %)
More than 20 years 20 4 |- ©) %) %
Total book value RTEGHEE Total 451 (Ato O) 2,700 2,700 1,200 1,200 500 500 1,000 1,000
Non-interest bearing liabilities R} B &Hik (P)+(Q) 180
Equity capital &4 (P) (hh) 180
Others LA Q
Total liabilities 4¥& fi Total 4#:t (Ato Q) 2,880

Notes 3 :

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and
overseas incorporated institutions are required to report aggregate positions in the banking book and trading book.

IR TSR AR R LRI LR A S SR T AR AR LR TIR AT &+ JERR S RSy TS B P A T R LRI LA A S TSR bR - DURORSNGE SR T e - RIS SR IR B B B IR Mg

%

Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.

g T ) BE SR E R SRR RRRE - Kb b EREETT R TT (AIEARSERE "%  FARIECAMPER) - SRR R — g% -

@

meet the criteria set out in the Completion Instructions.

TS "HEHER ) BT T B SR FRF R R E -

B » FFE THERIR ) BT ARRE e AR VR A R T

Report items under different time bands based on the earliest interest repricing date as specified in the Completion Instructions. Subject to the HKMA's approval, reporting based on behavioural maturity may be allowed for authorized institutions that can

}

MA(BS)12 45 14 E (Rev. 12/2018)



Currency Code £3#EfL5k
(For Official Use Only [{it7/S3#%7)

Interest Rate Risk Exposures

FIEE R

Position of * Banking Book / Frading-Beek-and-Banking-Beok (Note (1))
RTINS H BRI RSR IR A (REQ)

Currency £9% (Note 3k (2)) : 7T

Page _30of 8

8 HME 3 H
* Delete where inappropriate. 31 2 7 /11 #

(In HK$ Million or equivalent ¥ 87T 8% (E)
OFF-BALANCE SHEET POSITIONS RESMBINGREE (Note 5 (3)
9. Total 10. Forward foreign 11. Interest rate 12. Cross currency 13. Futures / FRAs 14. Options 15. Others
exchange contracts swaps swaps
et EHNESL IS4 B AL HaLL R SR it it
a. b. a. b. a. b. a. b. a. b. a. b. a. b.
Long Short Long Short Long Short Long Short Long Short Long Short Long Short
§5=4 fiv=4 ®’E b= ®’E HE ®E HE B HE ‘E A A A
TIME BAND
(532
10a+11a+12a+ | 10b+11b+12b+
13a+14a+15a_| 13b+14b+15h

Nextday orless FH=EH )
2to7days 2HZE7H (B))
8daysto 1 month 8 HZ 1{EH (C)

1to3months 1% 3 {iH (D) 500 400 (b) 500 (ee) 400

3to 6 months 3 % 6 fi (E) 300 100 (a) 300 (dd) 100

6to 12 months 6 %12 {iE§H (F)| 100 200 (cc) 200 (d) 100
lto2years 1% 24 (G)| 400 500 (bb) 500 (e) 400

2to3years 2% 34 (H))
3todyears 3 F 44 [0}
4to5years 4 % 54 )
5to7years 5% 74 (K)
7to10years 7 % 10 4E L)
10to 15 years 10 % 15 4F ()|
15to 20 years 15 % 20 4E (N))
More than 20 years 20 4 | 0)

;’;g;;:%ﬁ ;:;eépos'“ons Total 3t (AtoO) 1,300 1,200 300 500 500 200 500 500

Notes 3 :

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime
and overseas incorporated institutions are required to report aggregate positions in the banking book and trading book.

JEUST A5 B A A T S b FER A S 2 TR R SECBRA TIR M S  + R S <y TR B AN 2 EL R L A SR PR - DUROBO N2 mT ety - PIZETHCHRA TR b 1 S IR M e & -

(2) Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.
R THEEETR ) AV T E AR R R RS - Kb b T (RIEERISEER ", o ARIRCA ) - SRR ERAEE PR -
(©)

Report items under different time bands based on the earliest interest repricing date as specified in the Completion Instructions. Subject to the HKMA's approval, reporting based on behavioural maturity may be allowed for authorized institutions that
can meet the criteria set out in the Completion Instructions.

R TR ) BT R BT B H R R EI A E -

SERMUE - FFE THEERER ) FTALERIR Y AT ST AR M R B A B

MA(BS)12 45 14 E (Rev. 12/2018)



Currency Code £5#EL5k

(For Official Use Only A EH%)
Interest Rate Risk Exposures
FRE R
Position of * Banking Book / Frading-Beek-and-Banking-Beok (Note (1))
HRITIRM, G S H BRI RSR IR R A (REQ)
Currency £ (Note ik (2)) : T Page 4 of 8
8 HME 4 H

* Delete where inappropriate. 3|2 /11 - (In HK$ Million or equivalent & Tl (E)
IMPACT / SCENARIO ANALYSIS ¥4 /RS
16. 17. 18. 19.
Net Earnings perspective Economic value perspective Basis risk (for both on- and off-balance sheet positions)
positions HFIARE EREEAE BFEEREE (RERRENRFRINABIHRIL
A a. b. a. b. Period for which Impact on earnings £ A7FTH2E
Time W(_eight Impact on earnings Weighting factor Impac‘t on economic value . changes in Scenario () Scenario (i)
on earnings over :the next 12 months for standardised if mt(‘erest rates interest rates last All rates except for Managed rates on interest
EFIREERI R ~ ifinterestrates interest rate shock rise by FlRMB) fixed and managed rates on | bearing assets drop by 200 basis
rise by 200 basis points iR il i i) 200 basis points HERFETIR interest bearing assets points while other rates remain
SR L2003 - puit; £ SRR b7} 20028 » rise by 200 basis points unchanged
SR L2fE A BAFT SRR EFHEE T2 AR B () B (i)
TIME BAND FrAFER (MR EErE e R B it SRR AR T
Y SR 5200 28 20058 > Hfth HAMERE T
(rounded to the nearest HK$ Million) (rounded to the nearest HK$ Million)
la5a (PUIET AR BT AW ET 8T ) (DUt A B R AR AN T 8T ) (rounded to the nearest HK$ Million) (rounded to the nearest HKS Million)
+9a-9b 16x17a 16x18a DU A S T e 8 T ) (PufFi A BRI AT )
Next day or less 5 H % H () (1,000) 1.997% (20) 0.00% of 1month 1fEf ) (0)
2to7days 2HZET7H (B) 50 1.975% il 0.02% 0| 3months 3 {EH (5) (2)
8 daysto 1 month 8 HZ 1{HH () 0 1.896% 0] 0.10% 0] 6months 6 {iF (10) (7)
1to3months 1 % 3 {EH (D) 950 1.667% 16 0.32% 3| 12 months 12 {#H
3to 6 months 3 % 6 i (E) 0 1.250% 0 0.72% 0
6to 12 months 6 %12 {iE /] (F) 0 0.500% 1.43% [y
lto2years 1% 24 G) 0 2.77% 0|
2to3years 2 FE 34 (H) 4.49% 3
3todyears 3 F 44F 0] 6.14% (25)|
4to5years 4 % 54 ) 7.71% 0|
5to7years 5% 74 (K) 0 10.15%
7to10years 7 % 10 4 (L) 0 13.26%
10to 15 years 10 % 15 4 (M) 0 17.84%
15to 20 years 15 % 20 4 0 22.43%
More than 20 years 20 4L | 0 26.03%
Total 4t (AtoO) 14}
Total capital base at reporting date (Note (3)) FSER$R HEIHANET AR (5 (3)) (P) 180
Impact on economic value as % of total capital base {RBEEFT SN EHRAEWESLL [ Total 45t (AtoO)]/(P) 7.78%)

Notes 3 :

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and overseas incorporated institutions
are required to report aggregate positions in the banking book and trading book.

R ST TS R A TR R LL AR AR E 2 T b - RS TIRM G Sk i< 735 BB R A T R LRI e AR MR PTG o AR NE MR PR - FUCHR TR B 9 B B RTIR M4 -

(2) Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.
R TR ) B S A R RS - Hop R DR ETT (B AR T2 - IRRIRCA R ) - SR et -
(3) Report the total capital base for all currencies. Overseas incorporated institutions should refer to the total capital base of their head office.

SFURFTA BT

FEATERE - FBHNEMMIE SRS THISMETATETE -

MA(BS)12 4 14 E (Rev. 12/2018)



Currency Code L3#E{L5k
(For Official Use Only [{it7/53#%7)

Interest Rate Risk Exposures

FIEERRIE

Position of * Banking Book / Frading-Beok-and-Banking-Beek (Note (1))
*SRTTIRM, 2 E IR AREFIRMR A (GEQ)

Currency 55 (Note 3E (2)) @ 25T Page 5 of 8
8 HF 5 H
* Delete where inappropriate. il i % - (In HK$ Million or equivalent &M% 5% T o % (H)
INTEREST BEARING ASSETS &2 (Note 3 (3))
1. Total interest bearing assets 2. Fixed rate assets 3. Variable rate assets 4. Managed rate assets
LB SR E EEHE A EEF R
a. b. c. d. a. b. a. b. a. b.
Total Residential Total weighted Weighted Total Residential Total Residential Total Residential
ST mortgage loans average yield average yield mortgage loans 4t mortgage loans 4 mortgage loans
RS ot Ses] (Residential (ETIB L ETHIRERK (ETHB R
B mortgage loans)
iy Ses
Wz
TIME BAND (EEERBITRO
(5324
2a+3a+4a 2b+3b+4b
Next day or less % H =& H (A) %) %)
2to7days 2HZE7H (B) %) %)
8daysto 1 month 8 HZ 1{EH (C) %) %)
1to3months 1% 3 {iH (D) 250 % % (g) 250
3to 6 months 3 % 6 {iil (E) 300 % %) (c) 300
6to 12 months 6 %12 il H (F)| % %|
lto2years 1% 24 (G) %) %)
2to3years 2%E 34 (H) %) %
3to4years 3 E 44F () %) %)
4to5years 4 % 54 (J)] % %
5to7years 5% 74 (K) %) %
7to10years 7 % 10 4 (L)) %) %
10to 15 years 10 % 15 4¢ (M) 200 % %) (f) 200
15to 20 years 15 % 20 4F (N) %) %)
More than 20 years 20 4 | ©) % %
Total book value JRTEG&EE Total 48t (Ato O) 750 0 750
Non-interest bearing assets Rff S&E
Total assets $MEFE 750

Notes 3 :

) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and
overseas incorporated institutions are required to report aggregate positions in the banking book and trading book.

RS TS R P TR LI A A M R TS N AR TR MR & © 1R o RISy T B MU A T R LA PR A TSR TR - DUROBANEMESZ bR - RIZEUECHSRA TR b 3 8 LR A &

(2) Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.
TR TR ) AE RS T R AR R R RS - Hop R DERRETTRSSTT (BIEAEERR T2, - IREIRCHR ) - ST EIER A E R -

(3) Report items under different time bands based on the earliest interest repricing date as specified in the Completion Instructions. Subject to the HKMA's approval, reporting based on behavioural maturity may be allowed for authorized institutions that can
meet the criteria set out in the Completion Instructions.

RIS CHERER ) AR FE TR LR EN R E - BRSE R - e TR ) AR nT R AR VR A R -
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* Delete where inappropriate. 4 il 2 1| «

Interest Rate Risk Exposures
FIEREB R

Position of * Banking Book / Frading-Beek-and-Banking-Beek (Note (1))

*SRTTIRM, 2 E IR AREFIRMR A (GEQ)
i (Note & (2): T

Currency £

Currency Code £’

9l
(For Official Use Only S {itAf5H%5)

Page 6 of 8
8 HME 6 H

(In HK$ Million or equivalent &/ 7T a0 5 (E)

B

INTEREST BEARING LIABILITIES ff

{# (Note

= (3)

5. Total interest bearing liabilities

6. Fixed rate liabilities

7. Variable rate liabilities

8. Managed rate liabilities

R AR EEAER &fit EEFIRAR
a. b. c. d. a. b. a. b. a. b.
Total Deposits Total weighted Weighted Total Deposits Total Deposits Total Deposits
[ K average average T ik T fih 2
interest costs interest costs
Ty (Deposits)
FRmE i 2T
B
TIME BAND G20
(5324
Gat+7a+8a 6b+7b+8b
Next day or less % =& H (A) %) %|
2to7days 2HZE7H (B) %) %|
8daysto 1 month 8 HZ 1{EH (C) %) %|
1to3months 1 % 3 {EH (D) 200 200 % %| (ff) 200 (ff) 200
3to6months 3 % 6 {iH (E) 250 250 % %| (gg) 250 (gg) 250
6to 12 months 6 %12 {5 ] (F)| 200 200 % % (cc) 200 (cc) 200
lto2years 1% 24 (G) %) %)
2to3years 2% 34 (H) % %
3to4years 3% 44 ) 400 400 % %| (ii) 400 (ii) 400
4to5years 4% 54 (J)] % %
5to7years 5% 74 (K) %) %
7to10years 7 % 10 4 (L)) % %
10to 15years 10 % 15 4F (M), %) %)
15to 20 years 15 % 20 4F (N) %) %)
More than 20 years 20 4 |- ©) %) %
Total book value FRET&H{E Total 445t (Ato O) 1,050 1,050 1,050 1,050
Non-interest bearing liabilities R} S &Hik (P)+(Q)
Equity capital 5% (P)
Others LA Q
Total liabilities 4¥& fi Total 4#:t (Ato Q) 1,050

Notes 3 :

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and
overseas incorporated institutions are required to report aggregate positions in the banking book and trading book.

IR

F TS BUSTEA TR LA A TSR TR - AR TIRMAYRT & + JEER RSy T BUR AT R LA R A

SRR - DURGRESNGE R oT g - BRI

HHEIRM SR -

(2) Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.
R THEEETR ) AV T E R E RS - Kb b EfEET T (AEERISEEE ", o IARIRICE R E®R) - SRR ER A R -

[€)

meet the criteria set out in the Completion Instructions.

T TR ) FTEAR R TR H R EI B E -

EEE - TS THEEETR

FTAAE I 2 TR el T AR S MR A B

Report items under different time bands based on the earliest interest repricing date as specified in the Completion Instructions. Subject to the HKMA's approval, reporting based on behavioural maturity may be allowed for authorized institutions that can

MA(BS)12 45 14 E (Rev. 12/2018)



Currency Code £3#EfL5k
(For Official Use Only [{it7/S3#%7)

Interest Rate Risk Exposures

FIEE R

Position of * Banking Book / Frading-Beek-and-Banking-Beok (Note (1))
*SRETIRM, 2 EERR SR IR TR A (GEQ)

Currency 55 (Note 3E(2)) @ 25T Page _7of 8
8 HME 1 H
* Delete where inappropriate. il i % - (In HK$ Million or equivalent ¢ & T2 {H)
OFF-BALANCE SHEET POSITIONS RE&MBIMNYEFA (Note 31 (3)
9. Total 10. Forward foreign 11. Interest rate 12. Cross currency 13. Futures / FRAs 14. Options 15. Others
exchange contracts swaps swaps
et EHNESL IS4 B AL HaLL R SR it it
a. b. a. b. a. b. a. b. a. b. a. b. a. b.
Long Short Long Short Long Short Long Short Long Short Long Short Long Short
§5=4 fiv=4 ®’E b= ®’E HE ®E HE B HE ‘E A A A
TIME BAND
(532
10a+1la+12a+ | 10b+11b+12b+
13a+14a+15a | 13b+14b+15b
Nextday orless FH=EH )
2to7days 2HZE7H (B)
8daysto 1 month 8 HZ 1{EH (C)
1to3months 1 % 3 {ii[] (D) 200 250 (f) 200 (g9g) 250
3to 6 months 3 % 6 {iil (E) 250 300 (aa) 300 (g) 250
6to 12 months 6 %12 i (F) 200 (c) 200
lto2years 1% 24 (G)
2to3years 2% 34 (H)
3todyears 3 F 44 [0}
4to5years 4 % 54 )
5to7years 5% 74 (K)
7to10years 7 % 10 4E (]
10to 15 years 10 % 15 4 (M)] 200 (ff) 200
15to 20 years 15 % 20 4E (N)
More than 20 years 20 42 |- (0))
Total off-balance sheet positions Total 55t (At0.0) 650 750 300 200 450 450
TR ES RN
Notes 3 :

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime
and overseas incorporated institutions are required to report aggregate positions in the banking book and trading book.

ST SR PR TS LIRS A M MR oT i > I TR SECHBR TIRI R &+ MR ot 5 U A T R L PSR A M A SR TR DURORIA SR TR PIVEEECHRA THRT B B 2 B TR A4 & -

(2) Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.

TR TR ) AYE RS T R AR R RS - Hop R D ERRETTRSSTT (BIEAEERR T2, - IREIRCHR ) - ST EIER A E R -

Report items under different time bands based on the earliest interest repricing date as specified in the Completion Instructions. Subject to the HKMA's approval, reporting based on behavioural maturity may be allowed for authorized institutions that
can meet the criteria set out in the Completion Instructions.

RIS THERER ) AR T TR LR ER R E - BRSE R - fFE TR AR TR e B AR MR A R -

@
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* Delete where inappropriate. i ffl 25 1 #1l# -

Interest Rate Risk Exposures
FRE R
Position of * Banking Book / Frading-Beek-and-Banking-Beok (Note (1))
HRITIRM, G S H BRI RSR IR R A (REQ)
Currency £ (Note 3k (2)) @ ¥7T

Currency Code £5#EL5k
(For Official Use Only H{EAEH%)

Page 8 of 8

8 HME 8 H

(In HK$ Million or equivalent ¥ #7805 (H)

IMPACT / SCENARIO ANALYSIS % /&3 sy4r

Notes 3 :

16. 17. 18. 19.
Net Earnings perspective Economic value perspective Basis risk (for both on- and off-balance sheet positions)
positions HFIARE EREEAE BFEEREE (RERRENRFRINABIHRIL
A a. b. a. b. Period for which Impact on earnings £ A7FTH2E
Time W(_eight Impact on earnings Weighting factor Impac‘t on economic value . changes in Scenario () Scenario (i)
on earnings over :the next 12 months for standardised if mt(‘erest rates interest rates last All rates except for Managed rates on interest
BRI i ~ ifinterest rates interest rate shock rise by FEgy fixed and managed rates on | bearing assets drop by 200 basis
nsgﬂt_:lﬁéj)%?asls 0',"15 iR il i i) 200 basis points HERFETIR interest bearing assets points while other rates remain
SR 120E B BRI puit; £ ﬁ*‘ﬁmzooﬁ rise by 200 basis points unchanged
BHi52H HH ) W (i)
TIME BAND FrAFER (MR EErE e R B it SRR AR T
Y SR 5200 28 20058 > Hfth HAMERE T
(rounded to the nearest HKS Milion) (rounded to the nearest HK$ Millon)
lasa (PUHEF AR RTINS E#7T) (VU6 F A BT T T ) (rounded to the nearest HKS$ Million) (rounded to the nearest HK$ Million)
+9a-9b 16x17a 16x18a (PUEST A S R A S 8T ) (PUsE T N B IR E T )
Next day or less ! HzEH A 0 1.997% 0 0.00% 0f 1month 1{#H
2to7days 2HZET7H (B) 0 1.975% 0] 0.02% 0] 3months 3@ (0))
8 daysto 1 month 8 HZ 1{HH © 0 1.896% 0 0.10% o] 6months 6 {H 2)
1to3months 1 % 3§/ (D) 0 1.667% 0] 0.32% 0| 12 months 12 {i#§f] (8)
3to6months 3 £ 6 (€5 (E) 0 1.250% 0 0.72% 0
6to 12 months 6 %12 {iE /] (F) 0 0.500% 0] 1.43% [y
lto2years 1% 24 G) 0 2.77% 0|
2to3years 2 FE 34 (H) 4.49% [y
3todyears 3 F 44F 0] 6.14% (25)|
4to5years 4 % 54 ) 7.71%
5to7years 5% 74 (K) 0 10.15%
7to10years 7 % 10 4 (L) 0 13.26%
10to 15 years 10 % 15 4 (M) 0 17.84%
15to 20 years 15 % 20 4 0 22.43%
More than 20 years 20 L) | 0 26.03%
Total 4t (AtoF) Total #5 (Ato O) (25)
otal capital base at reporting date (Note (3)) FSEH#R HERRAE AR (5T (3) (P) 180
|impact on economic value as % of total capital base {ERHEEFT SRR EEIRE A LWE st [ Total 4+ (AtoO)]/(P) -13.89%|

(1) Locally incorporated authorized institutions subject to the market risk capital adequacy regime are required to report positions in the banking book only. Other locally incorporated institutions exempted from the market risk capital adequacy regime and overseas incorporated institutions

are required to report aggregate positions in the banking book and trading book.

JRURASF TSR T A A e LLARMIRE R ARt SR T bl - AR CHSRA TIRM RS SR S AT 735 BBV A T JE LRI FER A B SR PT AR - LAROBS MR RER v - FUBTICHSR TR B 19 B B RTIR Mo -

(2) Report interest rate risk exposures in major currencies as defined in the Completion Instructions, including at least Hong Kong dollar and US dollar (nil returns are required for these two currencies). Use the same return form for each currency.
TR TR ) A E S R SRR R RS - Hep R D ERETTRSST (BIEAEER T2 - IREIRSCHR ) - ST EIER A E R -

(3) Report the total capital base for all currencies. Overseas incorporated institutions should refer to the total capital base of their head office.
SHEFTA FSHOSTT AR o BSNEMR IS R A TROSPTAAEE -

MA(BS)12 % 20 B (Rev. 12/2018)



DLE PEHPRAIEEHR R

AMHEFIHGEE AT LB TE IR " ARE R IE )R, (& MA(BS)12)IH#H
FIR R PR AT S YR RAEA » S B MEIHIRA RN S 4UHIR - &8 5 AT REE R
Rt ARIRF B RVERSNE K] © A - &8 BN REF AT A B AR E b
FrE A E TR AT SR R A B 7 B (st

LU Rk MR PRIEE A R b P 17 & Y e (R A

1.

PR EARBE AT R BEE BT - P40 AR ETERT BRI HE
MERZ IR FER | ZRAIF IR A AT A [E > TR R B P AR LB AR (B 51448
BRI I A RER N BN e ARy AT RE M -

R I 2 o 8 R B R AE B PRl e SR IR S I SRR (G » il s I A1 R BA
AR |

o FELMESRE IR R AE BIR 5 8 48 2 F R B SRR THY ST B SErtst
GiAfr e BRI EEHE SR R AT RERIROC HA R - AN E R
REESZIRTTHVRT E R R (1 PR A T 5B L FE) s &

o FRIRTTECH AP ERRE HIE AR AT E R > DUEEHEE S AR S &

o BN CEBEFIRIAR RS M EERERENER - RAEEEIEBX
ERBEE] R AR - JHIRA AR A D RAR S B (F n[ e 2 2%

2
Ty M BRI A RH A R S 2 B D By — 4

A E I E e DRGSR > DR G AT - BT 1E N -
PRI LS RS A AR - [RAERERLE - f10 - £ FER TS
BN R PAE R YRR Z (TR BV i i AR
HIRES |34 iEEe 5 P IERTERX -

HEFEHEEE TVZE B ER/ M EE T ee] FREE N - sl ER
fhERFS A R ST R b K B R R & o SRR Tl i A (R B T T SRR o
MTEVTTE » BUT BRI [F R N RTE S A R - (£ IR sttty - EEE
Ji mT R e AR s fo L BRISRE 1 I AR AR Y B BRI A R 70 - DAMEORE
G o BRSNS RIE R —TEEE MR - BB EE e RS R A g R
REVERRE B E B TR (2 R AR R M 2 B2 -

F B WA E AR B 8% - 15 S S — R SR B o AR w7
BhE itgaT L - IESh > BRI M rI A BRI A 25— A B R R sy
HITE © SCOFRHIR HE LR b iy B M S o AT RS FE AT - sl NS
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M X iiEEIR AL BRI M - UCARE RS ~ BT
ARRRORN R AR o BOR AR L PR RO R et R AR A 57
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ff{f 3

BT RGEHE  F pA

OB BRI BN T s B AN T - (R ¢ AR
SR (S 3R PR R M OA TR T 1 7 T 1 B 4 2
FTEFE - )

% la~ 1bIH/ FH ¥ B E H

% 5a -~ 5b IH

(A) 100 20 NE X EEH 2% » 80 HYE
R 8%

(B) 1 350 200 Y B E BEF 10% - 150
HYE R BT 9%

(C) 50 50 1Y E R B4 12%

(D) 0

(E) 0

(F)H 0

(G) 1 0

(H) 0

(1) 500 200 FY B3 By 4F 13% > 300
B By A 14%

(J) 7 0

(K) i 0

(L) 0

(M) 0

MA(BS)12/% 23 H (Rev. 12/2018)



(N) i 0
(O) 0
(A Z2 O)fi4az 1000

%5 1c ~ 1d75¢ ~ 5d T N E@AYINRE P s R F S AR ET F 5 A4
T

() (A)

(20 X 2% x 12 + 80 x 8%) + 100 x 100% = 11.20%
(i) (B)f

(200 x 10% + 150 X 9%) + 350 x 100% = 9.57%
(i) (C)fd

(50 x 12%) + 50 x 100% = 12.00%
(iv) ()i

(200 x 13%+300 x 14%) +500x100% = 13.60%

MA(BS)12/45 24 H (Rev. 12/2018)



