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

Interest Rate Risk Exposures

FIRERRRIE

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 (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
IR SEANHETY (Residential {EEEIREGK {EEHIREK {ETEFEGK
W mortgage loans)
pilil;: S
Wi
TIME BAND (Cis=i 9]
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 FKf QRE (P) (h) 180
Total assets #ERZE Total 45t (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
FIEmBERIE
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
Epsteti-g 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 X average average K it K ik (2N
interest costs interest costs
Ty (Deposits)
FRRE ISR
B
TIME BAND GO
(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 RTET&EE Total 451 (Ato O) 2,700 2,700 1,200 1,200 500 500 1,000 1,000
Non-interest bearing liabilities R} S &Hk (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 RE

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 RESMBRINGREE (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
gt 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
A Fiv=g ®’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;;:%;i ;;;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)



Interest Rate Risk Exposures
il e g R b

Position of * Banking Book / Frading-Beek-and-Banking-Beok (Note (1))
HRITIRM, G S H BRI RSR IR R A (REQ)

Currency 131 (Note &¥ (2)) : #IT

Currency Code £5#EL5k

(For Official Use Only A EH%)
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 ERREARE BFEERRE (RESRENRFRINABHRN
BRA a b. a. b. Period for which Impact on earnings & AR
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 s ~ ifinterestrates interest rate shock rise by palkiss. -] fixed and managed rates on | bearing assets drop by 200 basis
rise by 200 basis points iR il i S 200 basis points HERFETIR interest bearing assets points while other rates remain
R LA 20088 » puit; 24 SRR b7} 20088 » rise by 200 basis points unchanged
AR L2ME H BRI 2R EFHRERTRZATE [ R0) W (i)
TIME BAND FrAFIER (MR E e R B it SRR R T
532 SERSR) _EFF200 B 20058 > HftHAREEFTE
(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 HEIANET AR (5 (3)) (P) 180
Impact on economic value as % of total capital base (REMEEFT SN EHRAZEWESLL [ 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

FIRERRRIE

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 [ ®# (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
T mortgage loans average yield average yield mortgage loans 4t mortgage loans 4 mortgage loans
EEREESK ot S2s] (Residential (ETIB L ETHIRERK (ETHB R
ez mortgage loans)
iy Ses
Wz
TIME BAND (EEHREBRO
(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 $EFE 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 -

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



* Delete where inappropriate. 4 il 2 1| «

Interest Rate Risk Exposures
FlI R 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
st fiz s average average T ik T fih 2
interest costs interest costs
Ty (Deposits)
FRRE ISR
B
TIME BAND GO
(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&HE 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 RE

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&MBIMNUEFA (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
gt 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
A Fiv=g ®’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 -

@

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



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

Interest Rate Risk Exposures
il e g R b

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 /% /{54

Notes 3 :

16. 17. 18. 19.
Net Earnings perspective Economic value perspective Basis risk (for both on- and off-balance sheet positions)
positions HFIARE ERREARE BRI (RS RN BRI MR BHTRNL
BRA a b. a. b. Period for which Impact on earnings & AR
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
BFIRIE G s ~ ifinterest rates interest rate shock rise by FRE) fixed and managed rates on | bearing assets drop by 200 basis
"Sg%’:}éé%?ﬁ)s&%@?ts iR il i S 200 basis points HERFETIR interest bearing assets points while other rates remain
SRAC12M H BRI FSi puit; 24 SRR b7} 20088 » rise by 200 basis points unchanged
EFHE T2 AT R () A (i)
TIME BAND FrAFIER (MR E e R B it SRR R T
532 SERSR) _EFF200 B 20058 > HftHAREEFTE
(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)) FE# H SR AR® (3 (3) (P) 180)
|impact on economic value as % of total capital base EM{EEHT SRR LI LW 57 [ Total %5+ (Ato0)]/(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
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(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)





