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B B G AT B AE B s R A s > DL AE
FZAB AR B - BLEZ WA I A ST ES 27(2) 3 28(1)
166 A R B 1 L B > st H: HQLA A H3 5% %8 11 48 B 1Y
s o



CERATE (WRENTE ) LA

2014 55 129 BRIEH A 57 H 5 2 0 E8
B3022 %31 1k

(2) W AEEARIES (1) 3% 756 1 HEE > 2R aER
2R AE o

31. ﬁ%% 25 R EVI&R L

(1) el PSR B 7wkt B B ] R R fﬁﬁﬁ%ﬁ*’”fﬁéé
Tﬁxﬁrﬁ’z} Ak 2 B E o FERITAE Ak DTC A
& s MAEBATH A BROL T > $5BA2E 1 %’éﬁﬁﬁﬂﬂ%
BT B G AR AL HQLA » 23 A& B0 > JI m] #5
FRTITA S | R R E AR - 48 A T B
ARG A H 0 B R g A ﬁﬂlﬂj#ﬁz B R ALK
HQLA » R ENEFP A 3 V&S] -y

(a) EEMZEGHEHM - Eﬁ?ﬂ%ﬁ%ﬁgﬁ #F A HQLA
FIBATERATSE B I VE § ]
(b) RZHEFIFEHD - BT A A B & E R AZEMEN
HQLA HIWAT (WA 156 ) °
(2) GNEEE 1 BRI RRES () AT E A B E E
A H HQLA > WM HAE R A LT ME > AT
Az EETTAHQLA st » R ACKT B iy HA AR 2 -
(3) FEAMEH
# I & FE (relevant asset) $5 77 & DA T ol I W BB 9 & 2 (T

%%‘Fﬁﬁ%@%%? ) BB A S (AT e E A A
RANEHI




CERATE (BT ) LA

2014 4F55 129 BRILFE AT 557 B—4 3000
53024 5 32 1

(a) MFCEWZESHEN - B EEF A HQLA
M BATERATE B B AR YE » B n] 5 A HQLA 1) 5 J¢

(b) ARIEAHK A H AW > BRTEANEFFRIASE 18
WS HQLA 11 o

FIDE —HQLA WEiE : —MMEX

32. ERANEE HQLA —RRE
B2 33 ~ 34 ~ 35~ 36 ~ 37 38 B A M ES > 55 1 RS
ZEFE LR 3 B H HQLA B #8in #E #i e
(@) TE(b)~ (c) & (d) BERY KR ™ » 5% 48 i WE $08H J 1%
MRS 35 MR FHA I RZ RN | SREE ~ 2A LA E )
2B A EE 1) AR 0 RE SRR 1 RN
(b) (UNEZHERE ML AE AT B LCR W2 R A o H B
1 & E ~ 2A B & E B 2B BE EE ) E it % BRI
e H HQLA ¥ bk A B & &= > Ay % & = 19 o B3
FIHIIR
(c) DA FMIERAEA > A1 HQLA 1 48 i #E 8
HE) 40% (40% EHR)
(1) 2A SEERAENREEEE &
(i) 2B S EE WA NREREE &




CERATE (BT ) LA

2014 4F55 129 BRILFE AT 557 B—4 3000
B3026 % 33 1%

(d) 2B S & FE AR N > A5 HQLA 1y 42
JInHE AR 15% (15% ERR) -

33. HQLAKWAMESENGE (REHBRFRERZNTHE)

(1) BREE 347D A EH > 5 1 BUBHEZE & M 1750 32 1% >
AN > FHEH HQLA A9 A8 i Sl -

AR 1
HQLA (A MERBEN T E
HQLA A IRER = 1 80& & 09 A B8 + 2A &
# P 1 KRN HE BB + 2B S E

[ 28 R BAE — wE 15% b FR 1E
Y A - wk 40% EFRAE H Y

ks
AKX —
W15% EFRIE = max QB & & & — 15/85* (1 &
1 EE+22AMEE), 2BREE

— 15/60*% 1 L& 7E, 0)
W40% FIRIE =max (QAHEE + 2BHE

HH 1) 5 - at 15% b BRAE R 3 )
—23* 1 & E, 0) 5
| &R = IR 35()(a) RFHE W 1 S E

T FA) AN ARE REORE



CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 30 E8
B3028 % 34 15
2A HREE = 4% 5 35(1)(b) e 75 19 2A 3]
B RE AR SRE 5
2B HR & = ¢ MR 56 35(1)(c) 6 55 19 2B %k
HERE Y AR IR SR o

(2 FEEER > FEBEE 1 SHMRE I HQLA 1 25 35 fie
TE W BT A N 2 A% > SRS (1) 3K e

3. HQLAWENMEHENAE(NMEHBESFRERS)
(1) AL RSN > BIZE (2) #0858 1 S ——
(a) wZHEMEC ST L7 B0 LCR I 25 R 0 A 21 49 10 75
KGR o %L S RAEZ R A > DLzt
HE HQLA A& & i » R Z AL 5 W FIr
)% — HQLA & & & E
(b) Z¥FHHHQLA G EMEEM & (B & EL
TR AT B ) 55 25(b) & (o) o7 i 3% B 1)
i HE 5 &
(c) WHMMAES (I aEEHF 4 THQLA GE
M & FE R AT A ) 55 25(d) 08 FH A 5% B E 1 T A
E(TEZERERTZEENERN) -
(2) AP AR | FEENE >




CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 30 E8
B3030 % 34 15
(a) FEMAA 2 > GBS 5 A& 22 ) w4 1) H

HQLA 18I 88 s &

(b) FIATEE 3246k - AR B (a) Bt 56 33 Mk AT 1Y
2 {1 BCRE () AR 3 2 L HQLA 19 48 fin B s 3 o

A2
HQLA WA MEHENTE (KRR MEEZSFMER
SHEEEHNAZE)
HQLA WAINRERL = 1 & /& 19 B HE SR + 2A )
#H B E AR B + 2B B
() #80m R BAE — wE 15% b PR AE
R R — ol 40% b PR AE W
i
TEA K
Wo15% FRAE = max (KRB BHEE —
HH 1) i A 15/85% (REHHEEW) | JE = + &8
B 2ARE E), K EW
2B E FE — 15/60% £ FH W
1 &R, 0) 3
Wt 40% b PR AE = max (KM 2A HEE + &K
HH 1) i R P 2B SOE E - wt 15% LR

T R B ) - 2/3% KR W R
1 &R, 0) 5



CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 30 E8
B3032 % 34 15

PN 1 = EMTMHEERRERLS (F
HE TG EW KR | W EESR
B LCR 1 25 W B3k » DAATAfa]
| B E ~ 2A A E L 2B SR &
EE o AT ¥ ER % AR R U B
T WAEAT 1 SOE ) B AR
AR ) 1 A EE I AR R R

KT 2A B = Cat T AR B RE #%%x%@%

& TG EW KR | A
B LCR 25 W B9k » DUAT A
| B E ~ 2A A 2B S &
R N Y e s
T7 WAL ] 2A B A ) B AR
ARG 2A B T ) AR L
W M

RSP R 2B AR = OO T B Rl 32 ) (%
HE TE S oy A0 5 1 SR A AE A

B LCR 25 B B9k » DLAT A
| BB E ~ 2A A 2B S &
R N YA e
T7 B AT AT 2B & E ) Y 3 AR
PR B 2B ) ) AR HE S
%ﬁo

US

) AN EHEE Q XIEANE 1 EHEMEN
HQLA 1F 1 58 35 WK1 %2 1 BT A dn i 2 15 > 5% i ZE
SERLEK o
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2014 4F55 129 BRIE A A 57 H—5 30 E8
B3034 % 35 15
35. HIR

(1) BREE 38 M A RESN » BlitifT56 32 i ——

(a) 1HEEMBMESRE > B MERE T8 (£
1568 I T REEMEEEAN FTHEWEE) NWEE
{4 o REE SRR 1) AR ST B A SRR ) Tk > 2
LA R TH H A T
() BEMEZEEETEAMEENARERH s &
(i) FEFE 156 2 Wik B0 5% 55 G E 12 A 48 W 69 0

WARNE ;

(b) 2A FEERAINFEREE > B MERE TR (&
155 1 WAE 2A G E B FHE ) MEE
{4 o REE SBICRE ) AR > ST BRI R SRR ) Tk > 2
LR TECH AR e
() BEMEZEEETEAMEENARESRE &
(i) FEFE 150 2 Mk A8 5% 55 W E 1 48 B B9 4o

BERZE &

(c) 2BMEEMAMMEREE > REFHMERE TR (£
155 1 W7E 2B S EEM EENRB FEWE ) MEE
F14) Jon REE SRR ) AR > ST B IR SRR T > 2
LA N TEH H A T
() BEMEZEEETEAIMEENARESRE &




CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 30 E8
B3036 % 35 15

(i) FER 120 2 WL AR R 2% 55 6 1 800 15 W A9 40
RS

*®1
W % E &
51 W 552
GG E TR F Az R
1. 18&5E
(a) V%08 A% T K g 100%
(b) A PEHLSAT (o A 100%
() M2 25 2% 1(c) 100%
JIT B A 18 AR S 76 5
(d) BfF 2 2 58 2 F4E 1(d) 100%
JIT BRI 14 A R RS 2
(e) B2 2% 2 326 1(e) 100%
JIT BRI 14 A A S 72
2. 2AHRERE
(@) B 255 2 326 2(a) 85%

v 41 2t 1) A 1B A 5wt 7



CERATE (BT ) LA

2014 4E55 129 BEIE A 57 H 5 4 0E8
B3038 % 36 15
51 552 1
EEMA G E A 0% R 8
(b) Bff 3£ 2 28 2 F2 2(b) i 85%
Jir g4t 1) A E AR o 5
(c) PFff 258 2 ¥ 2(c) & 85%
Jr £ A 1) O T S AR
3. 2BHERE
(a) Bff 3% 2 56 2 0 56 3(a) & 50%
Jr gt i) A {E R 75
(b) &4t #E RMBS 75%

(2)  BREE (3) S A BUES > JB R 1 T 5B A & E T
MEENASE > WHEAREENAFHEE -

(3)  JER 1 BT H B0 Ja U 2 AR B R K v B BRI AT fek A B
FE TSR B9 A RO AS BB o R AT B MR TR (B (L (A
J& AT R ICRAT A o RIS BRI ) -

F 40 —HQLA WETE : BRARNMEHIIETTE
HQLA ZE#E T LCRERMVE 1 EHENHATE

36. Fa40BNES
TEA S ——



CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H 5 4 0E8

55 36 15

g % Gl {8 HQLA (foreign currency-denominated HQLA) #f %7
1R L LCR 1M1 & > 8 LASMFHE R H HQLA
%) AL TN FRE R (% BORRLTE A0 50 32 e i 4R 4 1Y 40% b R
B 15% b BRAE AR/ > $2 BASER BT E )

S B G e 75 Bl <& v H 48 7 (foreign currency-denominated total
net cash outflows) #L55 1 BIHMEFT A LCR M & > #55%
R 1 DL AN (B 1 7 B & 0 AR (7R %58 4002) 1K
JBEFH A 5% 5 T AT > SR RREE S EREHEE )

A8 4 (relevant portion) #L26 | BIHHEFI B E LCR I E >
JEI BREE 38 IR RE

55 37 0% # # (rule 37 institution) 1§ 7E % M8 28 37 fk 51 5 H
LCR I > | F 5% %58 F) F H AN 51HE HQLA I 7 > &
ZH T LCR S5 ELAYEE 1 JH A

7 JC 7 HQLA (HKD-denominated HQLA) #E 2 1 25 #% %
FTEHELCRIME » 48 LW SO FHE M H HQLA iy # Jin #iE
R (5% BB 50 32 MR T ARl 1 40% b BR & 15% |
FRAE Hy SR B A > #e BRARERET 2 ) »

T 7l 18 5 B 2 0w H 48 87 (HKD-denominated total net cash
outflows) Bt 55 1 BB HE H LCR M T » 8 2 M1
DAV O R E 1 35 B 4 00 o AR (R 958 40(2) 6B i
FZ AT > FEREEE S A ERETEE )



CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H 5 4 0E8

B3042

5537 15

7 JC LCR #4 /i (HKD LCR mismatch) 5t 55 1 28 #4515 H
LCR 1M 5 » fEsZ M3 U HE HQLA WA EH =W H
WEICFHME I A0 A R4y

37. F1EHBAURNAIETEHQLABEE BT LCREBENIE

RRBE

TEA Ja BR 2R 27(2)(c) MR IR - Sl A8 55 38 RHYBLIR T > 26
1B AT FE DL NS DL > fE R LCR Iy > FH AN

#HE HQLA M #B4y » 78 2% Hit ot LCR 5 B0

(a)
(b)
()

(d)

(e)

P2 A RE A 1) B R R B BURIG T A AN > S
SFER 46 > R REE R RZ HQLA M E IEFR 2
7% HQLA £ 1 R & & > I H R Wl aZ kR DL
FH DN SHE T B &0 A

AR TE T H LCR WF > B 26 38 M Al 22 11 Ak
[ 119

FIH 3 HQLA » I N EFGZ B RA D s oost
BV B 4 0 H ARBE 0 20% B9 B 1 AR E R T T ET
{ HQLA ; X

2 AR RS A0 1) 4 S B L B BIURIG HAS A > S
o EL A BB A ) 5% HQLA A BE Bk 1 41 e Jal oy
JEE T 5 1 1 B R fE



CERATE (BT ) LA

2014 4F55 129 BRILFE AT 557 B— 4 3
B3044 % 38 15k

38. HSNEHRKER
(1) BRES Q)& A HEI > 537 B &5 HE H LCR
M 7 2 H HQLA B9 #48 FF > ZE % H HQLA 4 48 fin i 85
B WA R Al TE B AR AS ) B ——
(a) MERGZHEREER A DL % Hok o LCR 85 I i) A st
{E HQLA 55 (B4 ) W 1 & E AL E
M

(b) K 2 FE WA IR % 5 B (19 A HE 1R

x2
SNE 1R
S
I R Y 038
PAEICEHER 1 & = 2%
DIRKEE ~ Hoos e gEatEm 1 4% 8%

HE
AR 549 B T AT ] A 10%
SMEERHER 1 &
(2) A B B o 5O B O B —ER oy > N2 R A B AR 3T R
A 1) s DT (E I B B U o AR Y 25% > A (D) BOR
LT A T8 43 A B 20 Y %0 0
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2014 4F55 129 BRIE A A 57 H—5 50 H8

B3046

55 39 15

39.

BSoM—FEESRELBENTE

ESHENES

TEAR SR ——

— H A6 # (fully performing) 5 55 1 BUHHE 19 & = ol JE
B ARIE T & > 48 5% & ol R E AN g i > I A
R

142 Z R (fully insured) Bt B — 18 A R A9 A7 31 0% B vt 30 78 25 1)
—EFRME > BHEFXEE(DERBEERBES L)
[ 100% ¥ 5% 5t & A& R

/P FY > % % F7 (small business customer) 55 1 JEMAE T 5 -
16 O M ez MR SR AL D A 1 T B T (B DA — R B T
RS KRR ) MO R M AR IR I (s — A A BA
5 B (an s G ) o Tt B A BN ——

() (L0 a% W8 S5 5% A0 B 5% A S 1 A 15 JEL B AR 3 ) #%
15 R R VEAF SR8 CEAR BRI 565 144 15 £ IRB
TRUR 0 /N S 2 Jal B R A8 T RT B HE I 5 5%

(b) (TN % W8 A ) 5% 10 B 5% 40 2 B3R A 15 T R B AR 1 )
%Z:m;ﬁ% K % B L > R AN E O T AR K

h > £ K (small business funding) #t2H 1 ZHHE M 5 > 5
B /N A SE R () % M R A ) S HEE L B A K



CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 50 H8

55 39 15

(2 /@ T LCR X ) (Basel 111 LCR document) f& B 2E 1§ Z=
BER2013F1 AN 2 A(EETHE = W)
PR T 25 LU R K I P L ) B A T L) B SO

F 4R % (prime brokerage services) L5651 BIHEHE N 5 >
T FH A% AR R P 1R T AR S S A DRI A 1) 1
A8 5 17 Wl () RS

fCPE R 17 IR # (correspondent banking services) 8 47 & LA T i
B RS © ARIERZ RS » IRERIT R A 2 I ERAT A7
K H A E 4 > FIAE DA 2 AR ER AT AR ST £ v B sl AR
TER B R B LIS & AT A5 A 2 3E 5

X5 WEF? (transactional account) 556 1 R 5 > 181674
PR AE R Y A2 3R P o ﬁ'ﬁEZfPEF FESEEWNE Ehtid
FAE & A IO 48 PR L AR

1K ity v B PE 28 (committed 11qu1d1ty facility) SE565 1 S
M5 FETEsZ R % P ASRETE 4 Al Tl 85 b 75 2y BB
FAT (BIIAR R SR a8 ) R ER R T > 1F
T e L T % P DL R e S U T AT A 0 A T
T A R L

f A& 7 48 (committed facility) Bt 55 1 BRI 5 > FE5% &
W B % P 2 [ B AR Wh ek > AR IR RZ Wh ik > 5%
B AT & A0 ) R o] S ARG > TE SRR SR AR H O %
WERZ T sl 48 B Ik B > iz & P s 4



CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 50 H8
B3050 % 39 1k

AP H R 5 (secured lending transaction) #2F5 1 KE A 1M
T TE L M B T O BT OL A0 R SR e M AT )~ B
BN Ty ~ IRaE B 138 5 S HAMBRIAL 5 - AR 3% 58
Sy w% RS DU R R s 1 R T O PR — K
TH B H A 76 77

7 PP 3 & £ (secured funding transaction) 5 55 1 B 1% 1§
ME > 48 H ez AR H T il v S R g Y ~ #5F
it 28 Gy SO 2E 75 » T e 38 T 07 DA SR 2
1] % B Ak — I B A 5 5

B 3175 (R B 7T 21 (effective deposit insurance scheme) $5
(a) MR4E A R Bt BB ) (56 581 % ) 58 11 feakr

) FE IR st )
(b)  £FG LAN w5 B B9 A7 ) Ok Bt 1

() A REIIE I S A Z R A 5

(i) HAFIHE F G W R

(i) EAANRNLERG &

(v) HAFZREANA EX G BT HHE - i

TEAAE T T BB S~ I B R B R 5 sk

() HHEBEZRNEFEEEMN - Al R A8 EAF

TR Be T RE 1% BH B RN A 32 R 40 RO A7 3B R

#it # % /7 (wholesale customer) #5651 BB 5 > 5552 M
SO A R - A T S




CERATE (BT ) LA

2014 4F55 129 BRILFE AT 557 38— 5 /N
B3052 % 39 1k

# &% # (investment grade) H A CEABIAI) 55 281 4 T
TR FE 5

H i & #9 B2 & 7@ H (other contractual cash outflow) &t 26 1 3H
PR & - TR S L NS S8 B a it (B
- 54 M 1Y) 7 7 B S B R BB I BR AN ) ——
(a) 7E LCREHEFIANEEE: 5 K&
(b) TE&DAGFHEZ MR LCR M5t B 32 105 8l 4

T R > WA DU EFATEN

H fih 8¢ 7 H & & # (other contingent funding obligation) %t 55
1 BRI 5 - T8 2R T & DL TR & A 80 &
KA B RS
(a) AEFUKGH 5 K&
(b) TE&DAGFHEZ MR LCR M5l B 32 105 8l 4

T R > WA DU T EFATEN

H b BE 5 7 47 (other established relationship) 55 1 KH A% 1M
T TR B LR P B A B E G - BOE s
B R P SRAT IR AR (AR AN RZ AR S )

FE 4 WG HE 7 % (non-segregated collateral) 5t 25 1 JEHERE T & -
5 H A% M 1 B T O R BE AT AR T A A s A 22 ) 4
()~ Slf7 I B % AR R A 1 E A 2 B B S O

FE &+ #) Bk B Hi & #& # (non-contractual contingent funding
obligation) S 55 1 BN & > WIFMEARRTFE LT
it I R A I 2 ——




CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 50 H8
B3054 % 39 1k

(a) Bl TH (BEAEMA SR T A ) ET SRS
ol H2 1t 4 IR BS A BR W > T RZ IHEE AT - PR iR
Ht > TT BB A S AR T A SRR O U ] oE ST Rk 4R
&4 5
(b) EHRZHEREEEEE - A2 ORE - R TSR EW
SR T H (a4 am T ) A BB > Mz
B4 B WA RZ S TR A NS5 TR
B R HEENSHEHEREASEIT > o]
AT G 2 E b 5 e miEHe A NF LR %%
TH;
R & & I #% (margin agreement) 5 A C& 4 # Al 28 226A
Fr&a T RIS
R i £ i ! & % (margin lending transaction) ¥t 25 1 %8 # M
T BARME RS > MR IEZ Y » mMEK
RE X o=
R & B (margin loan) BLE5 1 JHBERE T 5 » 45 H % B EAR
P — DA O 585 4 W e T AE BELEL R P 19 5 55 28 ) A B B 1 DL
T RZ R R AR A KA B
ik " A & 47 (derivative contract) 18
(a) —HHAEM TH(EHF - &3 B Bt
SR T EBRAN) > miZ L ENEE BE2RE L
B em—Hk 2 it —THEREE - 1580 &ft
TH ~ Rl =S5 098 (B sl A8 (5% B 11 B e 19 5 5%




CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 50 H8
B3056 % 39 1k

(b) (7B (a) Btrfsm &M TR S MNES - &3
ey~ EE SRS T H EES &3 K
iy~ ER LSS eM T RS ERES &
K By~ AR A RN R T B — 3 n i O
) BB e R T H

F AP FF L (material adverse event) Bt H1 55 1 K0 MRS BL¥ T

FETSLWAT A TR KA S AT E > 5% 5 448 W

B~ BT 5% RS 15 B B8 0 sl S 0 A B R 1 el 3 (

H ECAI #E NG e % 3 MR (645 3 WAk Al )

% AT AR A B 2 IR B E A )RR ) B F A > A% E A

M EE A R A B T AR A A E a8+

T FHs (AT ELEE AT — 2 RH > BURIEEE SN R )

H# (rescheduled) EA CEABLAID 26 51(1) R4 T A%

AL B B I IR #% (custodial-related services) #5051 ZHMEAET 5 »
g
(a) "ZHEREHRALD
() FEFRE - R RS 2 mE IR
&
(i) ACIHE R E B K 5% & P 1Y 4 S Y 28 5
AR A b R AT E YRR RS 5 K

(b) FRIA
() W REFFI S5 MU
(i) S A



2014 45 129 Bk A AN

B3058

CERATE (BT ) LA

57 H—5 50 H8
55 39 15

(iii)
(iv)
v)
(vi)
(vii)
(viii)
(ix)
(x)
(xi)
(xii)

(xiii)

i H A 5

PRI E A B W 1) B 4 A LIRS

WO H A 2 B At A

R R S T ]

G N G FEIRES

JEFS

R

gt S

e i A R A AR

B AR R AT A 755 0 B 1) A5 3K B s R R 55 5 B

Bl B PR (cash management services) #5051 BUHREN = >
Tl B2 MR IR AR Y~ BRSSP A A
AR L AFE e MG A S A A R
B~ BB SR s R A8 AR i =5 10 B 155 28 5 1 IR

%

JE A 7 i # (uncommitted facility) 5125 1 B T 5 >
PG AL T H & 1 RE > 1 R s

15 %

(a) EAfEmZE P RAEESERRB EEN s &
(b) FIH ARG Tz & P Sn @M T
AR b LS



CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 50 H8
B3060 % 39 1k

JE FIC 7 #E 2 i 3% (unsecured wholesale funding) 5t 55 1 S # i
M > B E THlH AN RS A E (A TR AL E
A A AT B AR SR B R A )
(a) AFA— 30 IR A N BAF R 3% N B AE 3K > 3R %
ANWEESGEZ AT R AE s &
(b) FERZMEMEIE T - MAEIERR ) - WEE - BHRIUERN
UL > MR A DL 2 A 10 F5 2 G ik
BER > FE 2 A & 5
LA & R 5 (structured financing transaction) 8 ¥ I &5 1§
Kl TEWAEIRMRALY » MAEZAE 5T » %385 1)
Fe b5 S 5% 28 5 ) FoAth J=L B oR 38 1 AR > R 2 B
ol [H 2 b A5 B £ 5% 58 5y 1) 28155 S 38 7% 28 & ) L At L g 7
YEAEHCIN ) S a S AL R A A B AR
A7 IR # (clearing services) B 25 | BB 5 > 45 B o% 1
PRALRY ~ A P n] i i 22 IR HE R 2 BLE
L A I A A O OB ({HL A% S IR S BR
AT A A% ~ BIIRECHERR - H WS SCalbR R g -
HEFRF A AR &5 B ol B B B s T A IR AR )
B % Bk I H (trade-related contingency) HA CE AR HI)
55 2(1) P de TR EE
8 80 FE 4 W HE #7 47 (excess non-segregated collateral) 555 1 8
BN 5 F8 SZ AR 1 JE 40 R A A A P E A
T #Z% HEAH &




CERATE (BT ) LA

2014 4F55 129 BRIE A A 57 H—5 50 H8
B3062 % 39 1k

(a) ﬁ?ﬁ%*ﬁﬂ@%?ﬁ*@ﬁ%fﬁﬁziﬁﬁ%ﬁﬁﬁﬁﬁf%iﬁ%
it J
(b) HBAREZ AL ML G &) L EUE A T2
1 R O 1) B
B AR & F B 775 (less stable retail deposit) Bt 2 1 K85 #51m
T EREEEZNEELK > e R
FE 75 (retail deposit) #LEE 1 BIBERET 5 > 52 BMIE T &
B 2 WAE 3K
F B W17 (retail term deposit) Bt 25 1 WM 5 > 45 3%
B T K P R 1 2 B F B A 3K T aZ A7 300 i R
FI A A LCR WA E W3 - BEZ A7 2K 1 H2 A A 3
M LCR WRZE R > 1
(a) &P RAEEMFITE LCR 2= R A 2 BG4
sk
(b) RATRBGZAA AR > B ESGZE P HOI—FE R EH S
SR 5% 20 &) R 3 KA $ AT 42 BUA7 31 nT s 5 | B0 Al

SEi=EN
FEEF (retail customer) L5 1 WM 5 > 5 8 8 A W%
WRENES

B A8 BH (total aggregated funding) BEEE 1 KRS (1) /N A
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