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Purpose

This paper seeks to consult on the Chinese version of the draft amendments to the
Securities and Futures (Financial Resources) Rules (FRR).

On 14 July 2025, the SFC published the English version of the draft FRR amendments for
public consultation under the cover of the consultation paper titled Consultation on draft FRR
amendments, Guidelines for Internal Models Approach for FRR Market Risk Charges
Calculation and General Principles for Model Risk Management and mentioned that the
Chinese draft FRR amendments will be consulted on separately once available. This
Chinese version corresponds to the published English draft FRR amendments.

Interested parties are invited to submit written comments on the Chinese version of the draft
FRR amendments by one of the following methods on or before 6 February 2026.

- By mail to:
Intermediaries Division
Securities and Futures Commission
54/F, One Island East
18 Westlands Road, Quarry Bay, Hong Kong
Attn: Coolky Sit, Intermediaries Division

- By faxto: (852) 2523 4598

- By online submission: www.sfc.hk/edistributionWeb/gateway/EN/consultation/

- By email to: frr_consultation@sfc.hk

Please provide the name of the organisation (if any) the respondent is representing in the
submission.

Please note that the names of respondents and the contents of their submissions may be
published, in whole or in part, on the SFC’s website and in other documents published by the
SFC. In this connection, please read the Personal Information Collection Statement attached
to this paper.

If any respondent does not wish his/her name or submission to be published by the SFC,
please state so in the submission.


http://www.sfc.hk/edistributionWeb/gateway/EN/consultation/
mailto:frr_consultation@sfc.hk

Personal information collection statement

1. This Personal Information Collection Statement (PICS) is made in accordance with
the guidelines issued by the Privacy Commissioner for Personal Data. The PICS sets
out the purposes for which your Personal Data’ will be used following collection, what
you are agreeing to with respect to the SFC’s use of your Personal Data and your
rights under the Personal Data (Privacy) Ordinance (Cap 486) (PDPO).

Purpose of collection

2. The Personal Data provided in your submission to the SFC in response to this
consultation paper may be used by the SFC for one or more of the following purposes:

(a) to administer the relevant provisions? and codes and guidelines published
pursuant to the powers vested in the SFC;

(b) in performing the SFC’s statutory functions under the relevant provisions;
(c) for research and statistical purposes; and

(d) for other purposes permitted by law.
Transfer of personal data

3. Personal Data may be disclosed by the SFC to members of the public in Hong Kong
and elsewhere as part of the public consultation on this consultation paper. The
names of persons who submit comments on this consultation paper, together with the
whole or part of their submissions, may be disclosed to members of the public. This
will be done by publishing this information on the SFC’s website and in documents to
be published by the SFC during the consultation period or at its conclusion.

Access to data

4, You have the right to request access to and correction of your Personal Data in
accordance with the provisions of the PDPO. Your right of access includes the right to
request a copy of your Personal Data provided in your submission on this
consultation paper. The SFC has the right to charge a reasonable fee for processing
any data access request.

Retention

5. Personal Data provided to the SFC in response to this consultation paper will be
retained for such period as may be necessary for the proper discharge of the SFC’s
functions.

' Personal Data means personal data as defined in the Personal Data (Privacy) Ordinance (Cap 486).

2 The term “relevant provisions” is defined in section 1 of Part 1 of Schedule 1 to the Securities and
Futures Ordinance (Cap 571) and refers to the provisions of that Ordinance, together with certain
provisions in the Companies (Winding Up and Miscellaneous Provisions) Ordinance (Cap 32), the
Companies Ordinance (Cap 622) and the Anti-Money Laundering and Counter-Terrorist Financing
Ordinance (Cap 615).
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Enquiries
6. Any enquiries regarding the Personal Data provided in your submission on this

consultation paper, or requests for access to Personal Data or correction of Personal
Data should be addressed in writing to:

Data Privacy Officer

Securities and Futures Commission
54/F One Island East

18 Westlands Road

Quarry Bay

Hong Kong

7. A copy of the Privacy Policy Statement adopted by the SFC is available upon request.



Chinese version of the draft amendments to the Securities and
Futures (Financial Resources) Rules

Please refer to the document below.
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(BA) JEHUERTAIETIE £BBB-SF3MELL I ¢ 5

(C) TR EaR R E I B RS SRR 58(2)(b) FRiE AV ZE
s B

(v) HIEOR SR SR TR LU T SR MRz sd Tz IE O A AE A RRIE
ORI HY25 8 [F] FE AR s 2 (Ra)
(A)  ERHREE IR FREE ASEUEREP- 28 5Lk
(B) JEFERERGHE A FIRPE Ry A-BA-28 LI L
(BA) JEREERFHRGRTE RA-BF25 L E ¢ B
(C) JERZA(S ERPARERE ST IE R P (B0 56 B & R 1% 25 58(2) (b) FREHAHY &

o
EAERE —
(Vi) FERIRERES:
(vii) {5

(viii)  HEERY ~ REHHEE R I EORHYRE IR B © BT  SEIH s A A E I (H
TRIEEZEOCE » M T8 n Bl ENRA NS B2 A E B A 5 EEH
iy

(ix) &EfEMERELD - ERTa L MR EZRERIT

(A) HEEREAEEZEMNESTSGHREGRITEES SHNRENL [
il (% + 2K

(B) HAGHHSCEE SR EmARAR S

(X)) FFELLTERIHEEE TR R, © HARR R E e S R R R A —
TR N — B AR DU — ISR AL A R A ——
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(A) A B BA 2 B BT Sy B A B R R 33 1T NS T NI I RAE R
(G

(B) AR R E B
(xi) (RARUEMEREHEE 5K
(b)  HHEE A A B AR S AR AR B LU MR Ry A B R T3 TV RIS
### (notional principal) L E LT MH TERENHE NS ——

@ (BREFGDE SR REINTEAEZ TH P E(F RyHE R SR (AR 2 I AR TH J 1T
REE R ~ BB ST A (B = 3 A TS ) PR IR I BER Y 23R EE - |
B ~ FEEESGEDHYEESE M HAASEBEA (S EEER) & =

(b) 0% TEHEEREHE E BERE ML M AR S SR —— e AR B E R
T UL R A E B

[ElR#AE 4 (repurchase transaction)f5 75 & DA EREAIIAC 5 - FERZIAR S T B —IHRE 7
jﬁ%ﬁﬂlﬁu—FE’J#EF CHEITEEHTREBEIENRE R HHEE ﬁﬁﬁ@%%?*
ISR S 5 B B ARG 2 AR (R 6 o (B P o s 5] B AR s s e 7 ) Y 2R > B
CHITER E}”’ AR =R e e B AR e I SR B 7 (] 5 it OB iR e B R Y8 23 AH
[ B RS 2 (B (T 2 (B — S A A B 5 56 7)Y 225k

ZE FB= EA# 2 # (multiple-name credit linked note) /G FENthiE 5% (=5 B ST 224

S LRSS E ALY (multiple-name credit default swap) R Gl Enthi& 853 (= &8 SRl

28474 (multilateral body) B A 2655 1(1) A4 T3 ;

£8% 477 (multilateral development bank) AT 226 55 L(L)EFT4E THYHE |

HIFEE 7% (haircut percentage)—— R/ 552C 1K ;

1568645 (haircut amount)—— R/ 55 2B

BB (tangible equity) st R AR = - fata iU T iR RS HVEET —
A+B-C

ﬁA

A BEE A ER A AR

B EHRZZEEASHEENZEEHIH SRS E M el & AR P EERTER
AR |2 ~ s BB B RRTE © &

C  ELUTNBHHEMN —
() ZEERIEIYERE |

(b) NZEEA S SRR B bl 5 Rl e (R A E TS
FRHYRZER S 20 ~ AR B

(0) AW P2 EBERARIREFIRE STV IR EMIIHE E
FEHEE A (tangible capital) iR HUEEIT S - $50A T SIHAVEER] —
(@) HAPEA S &
(b) HERCHEBREER - (EEDMEENR AR & LR
FEHLAREZ (collateralized warrants)F5{E57 A 355155 B - WATE DL FeRBAETAERESS
31T NHEA 5% SRESS VAT A M RRES 75 5% S HESE i AV At & 2 ]IH%Z%%‘Q‘%
ARG T AL SRS IR A AR TR0V L 25 e
BB/ 7:8% (marketable debt securities)f5

() R AT B RE EAZ AR T s DAY ML Ry EE SR T S THIFFAGE B¢
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(b)  FF&EELTERIAAYEERE 7R () B R A T RGERR N

() BRHENEEZRLY Wi ELEE % H A RE S - —(E S s

AEARENHERSEHREGIIER - SRR S E IR %
TERIERSHEFTAIUL © B

(i) ATEUEESEH AL N EI244 8 P2 8 F B % FE AR HI A HL
(g
(A) TSR
(B) SRfT :

(C) FHELIM TIPS
(D) FrAHE
BG4 4% (relevant international organization) BT 2655 1(1) G4 THYHE
H &3 Z(FELFE) (proprietary transaction (non-clearing))——R.252J(2) ()%
B2 5(455) (proprietary transaction (clearing))—— R 252J(2)(b){&
s ERFEIE A (illiquid investment)fs
(@ FE bRty - B0 O EESAIRATERI 5
(b) EEf{SEEAVERArEC A BRSHIR - ek BEALE E%EE —
(i) WIEEFEE - A EAEREESEEEH G ME é =
(i) BRATEEEGEIEAEEEREe  H—
(A) WIHEHARGMEEES » &
(B) s&SF B e~ AT 1E30 H I 5
(ba) AGIE EHHVTHELEE SR
(c) WIFAEEBEFIIERS S

(d) CFF LTRSS FHICET T2 50 H TS 5 2 /D 3z S H i T8
75 EREAEET LT ERR BRI G EEess o (B TSR ETFTE
I HEANAZ AT E B YRR+ B¢

() HFER RS fnH s
FHE I F 77 (regulated CCP)3E

() EEIMTA A S I TEE R R AU 8 P &5 R

(b) FRIEAMREISS100I() IR E Ry F AN § =

(c) FREZFESS(L) () FRIERZ A LA M T A P I HFITHIA
U E PRI TF TS M orEan X 2 (RCCP-cleared OTCD dealer)——F Z52EE(1)ftk
SEEEEE (controlled asset)F 5754 DL T EREA & E ——

() BRREEAYEOH SRR EH A S (EORE L E & /el
A AS) —

() EEREE: =
(i) SR MERERN S —HEY o

(b)  HEAEEEFRIR PR e RAH BR ZE A8 I A S (BORE 2B & B B0 Bttt AL
IREREE

FEAR (collateral) gt FHE LTI » 45
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(@) A

(b) _EAERGES

(b) e

© e %

@) HEIETEES -

T SR et 25—

© RIS MERIRE S %

() REA— AT L
R ———

(i) ERNZAEEE (FErSHRE )R (B5T1E - IEARTH)HH
TEREZ B H ~ BT S A ERE R IERY 5L

(i) & (G MEEFER)MA) (GB5T1E - EAGIH) AT~ ERE - PUK
BT AR A A ) ——

(A ZIEER Z O BB T 08 m] A Bt A A YA R/ AR LU ML Ry
TEEHERT

(B) WA (IR S T it S S B B B LM ¥ B
S e A - SO A TTROB S B B (TG R
U~ 5520 - FIENESHTHEE ; 5

(C) M EHA SR T A5 B8 5 i BT SRS BT 2 81 » D
W A T4 R A BT

KeWEE# B 77 (volatility adjustment percentage) st & B TESERCIT = » it IaMIR7561
FETERHEE TR

B34 (direct offsetting transaction)—— = 552J(3)(b) {4
E L&A A (direct offsetting portfolio)—— R 552EC(2)(b) fi%

‘_‘Z&

AR (equities)fs
() HFEEZTHRD(EELEESHIRR) » ERETE TR RER IR
7S

(b) FHELEES o
(c) FEEAr{EsLAVEAL ;
L5 (equity index)f 52 IE— & TR EMR SUEEH EEHAEE
RS ZEfE (equity-linked instruments)fE4ERE 3625 i 45 L T & EARIE AR F155235Y
36f%5 T I MY E RS 275 bR S e A T 52 S EE R i iR s 25
BEHIE S4Y (stock futures contract) f5 745 IHAC B FT EE I A L N I8y &4) ——
(a) E&—HEBERENVEREERHE  DEBEREREYS— X EEEEN
TR0 R - 5
(b) GEVEH R EESRENREE ERF TR L 2 MR 8% ke e e e 8

EHVHSTEIH_ Bty Bl E E BN AR T 1% S SR Pk e B (3 (B A =R
DIfELEY ;

REERTES#Y (stock options contract) f5(EFEIHAC 2 Fr H Bl 2 LU SODRYIE Lt &
N G HRBET AN TN - TR ERIR A E R ] S E R i Z A1 - A
st e (U B i B e B E A B
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RABCRAKE EEEFER (long-term SCRA issue specific rating) 5 [ff#26 55 1(1) &4 T HY
NECEZ

FF_L A £ 49 (unlisted options contract) {5111 7F L5677V HIRE &4

FER ZF#&" (non-trading position)—— R Z52EA{

FFE /17 78) 9% (non-freely floating foreign currency) it 55U AR = - FERFG LU TEIHNY
SN AN R & TR E R R IR — (= s —(E S NE TS - $89H ——
() ZERATTZINE R — B N —TE M E ISR § 5
(b) & ERAEFTRRRZS N AR — B2 N — T At SRR P (E

FEFEFFREZE (non-collateralized warrants)f5 £ AIE8 2% i85 L V0T A MERS (AR RERE PR
Fh)

FFE& 22 B (non-Hong Kong public sector entity) AT 655 1(1) brFTéa THYIHFE |

FE 4B m (non-tradable commodity) 5 &8 it 48 s fm HY P o

FEBLVLIRG S MorE i K 4 (non-RALL OTCD dealen) 575 & PA N aR AR AR ——
() WLEELME - B2HEEESATHE TEEESER . M
(b)  HELEIMTAESS G A By B T ER AR BT 555 2AE 55 2(a) (i) ~ (i) 2 i)

R (R B T 1 5 I ) FT B R ERBRIVES - (FEREROSIMITAE T EEMSS G |

SEBIF ST L A4 (non-OTCD unlisted options contractfis BB 351 T2 aid L

HARE A AINVIE L EAfE S LY

FEBINMTE me TR &4 (non-OTCD futures contract) 51 &5 M4 E G AIHIHE & 47
FEB ST mmag sy (non-0OTCD securities)fi5 A &35 MTAE Mg 77 AV 75
FEREZEA4E T.A (uncommon derivative)—— = 552N (1) (b){4 :
1EHAXE = (free delivery basis)fE7E#E Tas 75 H B R AT & DL N = ——
(@) FEmasgmIVE A CUWEIM B E % Ei8 7 E AN A EETEEmE RN
KO RE YRS T ZED T ¢ 5
(b) sira N E B R CERNZES T % B NAER S E % S5
P R E TR
(= BB ZE 4R (credit quality grade)
(R4 (margin client)
() FUEMECE VS RETEEESR R RUAE NS e AR L 27 Oras s Ml
EHENEF S H
(b) EREAIEREESE s e R AR S - 50BN IEF
(R FER 77 (margin requiring party)—— 55 2DA(1) &
FFFEELZ SRS (omnibus account) FE LA BN R PAEZ ABEIBH I AVIRF » & F B
Wz LE > 53R P EMEAMIEAN S 7 R8s 24 Hith N LAY F s ErY
& &3 (subordinated loan) 5T ARV ERK > MIRIEZIHE R > S LIHE 70
TEHBVHE » ZARZ NIRIEE Rl 2RI P HAMEARE AME YR A RIS 2 R 5L
CiliZ FE R IR EHE R - TR
L ER IR 2 84E (amount of margin required to be deposited)$5
E—F AFIIIES Y MR B B & s RGN T A mIE LA S (AR S4) 1 FF
(o) —rt Fo 4 FF

FFff 22655204

BRI ARE
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RUEFIBE Ry Prag e HImKH BB (R e i sz ey s =0 m&ﬁﬁﬁlﬁ%ﬁ%&%ﬁ% IETZ
AT HANE EFFE > SRR B LA H AL A RS ;
HFE » N LI B E) - Tfﬁ&%&%’ﬁ%EEIL[F)\iuIiE’ﬁ%ﬁ#iéé\‘:%&%’E
EPEI’J$m%—

(ca) w&H % LR A I E E FTERIAS ST
(eb) 7‘?;%5%:59’32*%)5)?:
(ec) FARBHFHREERITZEEENREA
(fd) Bz ZEeTZEEENS T K&
(ge) ZEEAE
AT EE B2 (marking to market)f53R% DL TN IH H IV FE B R B nU b B DA B H R B T
BT AR —

) —HESEY

(b) *7"‘%?

(d) P fi T LHEA%

(e) MEAINEZZELY
(f) ShE H:wauﬁz

I

(h) EED%?&:’”‘IE E :
() ErmiEEE 5L
() FerAfEHEE

7595 ] g (F e85 (specified convertible debt securities)f5 77 LT s BH Y T #8LA (F 75 56
7% e FE NAREFME e B 5% a8 e T AN (B T ARV A B A B
B H IR

FEHIR 57 (specified exchange)FE I Z3FEHANIA Z i

I ZHTE B2 (specified exchange traded fund)+5H BLAr SR FEFEHAZC 25 P L BL
(SRt a EAEE

757 EIR A (specified investment) 5[ #2820 T ARV ETHE » (E NSRRI MR
ZIEH

TEHE 7R %% (SCRA) ELAITR6E LD P4 THYE

FEHIEL2 B A /8] (specified RA12 LC)ERT & LU N et BHIVFFREU A © 5% ABIR SR 12052 51
BEEEIEN T AEPTETIVE 12 E S A RIS IMTA AL

FEBIBESNMTAE R 3 B 2 (specified OTCD dealer)$s
(@) ZHEFIREFITERESIMITESS SR
(b) BEEHEENFIGIMITESLGR 5
(c) BHMITEML GrERaT

FEE & B A BT (specified futures or options clearing house)#s
(@) EWAE[&ESERT - B NERIN ——

() SEBECE B BT 5 (R LTI &I FRIN e B R R AR
AR TSR LA RS 2K
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(i) SRS S ORERRE SN A e SR B B B SR A B
(b) FFELUTRIEINA ——
() EssEE—

(A)  BAEIEIHSC G T R(SAEAE R A TR B ATARIR T Z RO &4
B E_E TR G AT SR (SR AU © B

(B) fRBEBEISHIZ S AR (BAETEIH A S FTHIA A RIR 2RO RIH &
EHEIE LTINS 4R iR e (R 2 H B AR TS © B¢

(i) ECRF)ENFRALHIA ZHZUL -
{EA IR B BT SR BUFEREAR

(c) AiEHEEEEINES4sHEU RS 7 JE L IR Sy B S THY R D
BEXGAT 2

(d) FELLFERHA —
() EBICEEEMA —

(A BRAESERARE R S P E B (SR TR R B S A A B AR IR
NHEE)EWHEEENE S BEHE R EEIE LTS
5 > TRBHER R SUUIRTS + B

(B) fRBELAETE R & EE 2 50 Al L B (SRAEFE T RE B 2 S S FTH M Y

MR T~ HE)AIE R B I B S 4 siE R eE IR L IR &4y
AR s e A L 2 H SRR RS 5 2K

(i) FECREB()ETFRAH T SHHIATUL -
{EABFE R R E BUR SR e B & ¥JJ¥E’J/£I

TR REAEAE (specified licensing condition) k(e 55448 : 0%
ZRVE RS AR S - 554 &I* Hﬁ’ﬁ“ %)5 ’“FJ&EIE’?‘H%{IT#F

TEIIERERZE AT (specified VA exchange)$5HIFF & LA e AR ABIAE B YR SEE F
KGR ( (T8 R M o T B 2 EEMRG]) (556155 ) R 3BSS 155 LIH A 4l
)
(@) EREEBUR TR ETEEE S K
(b) AREEZRBISEE3ZRKIR - WAL E R4 AR BEE A A Z FTEHE A IR

FE B AEE ETE | iS4 (specified VA unlisted options contract)f575F& LA N e BHAYIE -
T SY) —
(@) HEAVHEHEZE —
(i) FEEEERE
(i) —ErEHEEE S 5%
(iii) SRR REEE N — 8 1 BEE E ESEEEH BAHAEE S &
(b) ZEYEIEHEREELSEE |
TS AF AT A4 (specified VA futures contract) 5754 LA FEREAHIHI S &4 ——
(a) HAENIHHZ —
(i) FEEEERE
(i) —ETEEEE S =
(i)  SERHE R E S8 TR REE A ES S E E T RS HITEE . &
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(b) ZEYEIEHEREECSTEE |
#5971 (specified bond)F5 75 LA N SREARVMT A ] 0 BIRERS AU (B 7 © X (B IFFA N HE
FME IS S BV T N (BT AR S A B A5 AR H Ry
FEEEIE IR ERS 3547 (specified leveraged foreign exchange contract)f5 7574 LA et HHAVAE
HRAHIMNEZ ZEL] ——
(@ AFEEIMITAETHEMS 5 5
(b) WEHIMTETEED
() s NERL 5 &4 K
(i) NEHIEGL
75599585 (specified securities)f5[f 2R T 2RTEIANVRS 7% - (EAEEREUAMEIEETHE 5
1= R & &) (relevant CIS) B AIRBIMT RS 28 Frés T HYHE |
HRTEARR I &= #1R7 2 (relevant CIS property) BA A GRBIIT RS G 2HFTAE THYMFE

7B (relevant prohibition) I 2 i i 1 A S P i M = » F RIS S A Ry
AR I AEBEN T E E RO E R IR — A W E AR AR
EREEEEARE 2 E E R E AU R N A tek 28 fIE E ST UL
EIIEERE)NINSE S

ff_z;é_rﬁ,@%‘(denvatlve nOte)Ta%Hﬂﬁ ?EHE”"‘% Hx%ﬁ {EtEERS {E%H LERNE TSRS
FREFE R BT E TR

PrEMEE T.A (derivative instrument) HEE2AAB(E
&I (scheme money) Sk 25 1382 FlE /S8 E R VR UL BN = - 5/ & DA N ERBHIVE
fa] 8 Pk ——
(@) HZFRUEBEEET RIS e TS EE P UCHE A Y 5 5L
(b)  HFIZF A AR R I A B LA R S5 13 B JE B T
WHEFFRHY

11 LA B R AR & T = AR A e & T8I - M EE EACIIR A am AR
ARBUIATE AR HE 25

=

=

JESEFEE (risk weight) 5t SOCCRARFH A B E G K IE N = - TaiZ BN #2658 280 711y El b
MEHEH

22 B 17 (Hong Kong public sector entity) S A #6755 L(1) FRATE TV
&/ BSMEH £ (Hong Kong Exchange Fund)FEHR1E (4 MRS (0BT ) (SFO6F) ST MEHLE: -
Z B E N B (HKSCOE 44 Ry Bt th s R TR SIHURE AT 45 5T

B AL N B TS 2 882 (general clearing participant of HKSCC) 5 i# A 75 45 /) 5]
(A EEAE R o] IR A TS S P S B iR L 2 IS B RS I BB B A B S H T 2
=

B L E /T (home authority)stIf H HUFENYME TS - FeZ EMHE e A G ENEE
RN T EER
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BAETNEACEEA (approved introducing agent) SR 5558(4) FRIERZAL Rtz L /- 4R CUEE AV EY
R A

B BSR4 /8] (approved internal model LC)F5FR%5558(5B) iRiER% A FR FH 55 53A(4)
P B A VAT E 25 (0) B Pt it Ay A AU A FE B A

B aJiE O] (7 (approved redeemable shares)$5 {F HEFF A B HIR A HP I ARIE 5558 (5) () (i I&
A Btz AL TT B O R (i eI B Ol R ()

ff,ﬁﬁf@";ﬁé{ﬁﬁ&jﬁ&@ﬁ?ﬁ%ﬁ (approved bank incorporated outside Hong Kong)#5

T g o

(@) R e R B b eRdT .« A D) TR AR D SRR

%%ﬂ??%%&%%% &ﬁﬁﬁ%ﬁuTE@ HEZSRITE — S —

TR DL TS, ——

()  fEEmIEEIR A T5E BBaa3siP-34 e I ;

(i) B A ESLE BBBB-sA-SKRE L

(iil)  fEEELASTE B BBB-sF34 L |

AR TR BT R BB A 5 5

(b) FEIEE58(1) Q) RIERfE B A E S YN b B SR T EL SRS T »
EESTREBIR TS BB A

BtE B rFR %% (approved credit rating agency) 545 5558(1) (b) ERiERL AL RAZ AL (S B4R
RSN

12 A (approved subordinated loan) 5 FEiphot A B E ST AR 2 55 58(5) (b) R fEA% A st
HEREERE G

B 18 18 B34 (approved standby subordinated loan facility)f5 k&5 U ~ 5524 ~ 453
KBS RV E TS BN S R Hﬁﬁiz‘i*%li%%jﬂﬁﬂfﬁ% 58(5)(C) [ M B L Fl 12
(& SRRl 45 1% (8 Sk R

PR R TR A A5 (approved latest Basel LC){EMEH55558(5B) &R AR SR
S3A(A) i B ACEA E 5 (a) ERFITHE AL 7 S R R

B s /8] (approved standardized approach LC)#5
(8) % fESOCCRAS I AH ; 5
(b)  FZAESMRA R H]

BB EPF 77 (approved securities borrowing and lending counterparty)#5
(@) SAIEEERT 5 5
(b) TRIEEES8(L) (ORI A Rz AT E I F TN

ZABMRALF4)Z/E] (approved BMRA-LC)FEHR 155 58(4B) (d) FIEf% A Bt AEBMRARFREE
R A

# #BOCCRA /72 8 (approved BOCCRA-LC) {5 R {5 55 58(4B)(c) ff 4 1 A& fy % A
BOCCRAFRFIFABINYFF A

ZAESMRAFE)Z/E (approved SMRA-LC)FEFRIE5558(4B)(b) PRI A Fyf% AL SMRARFREA
R A

BAESOCCRASF#E /8] (approved SOCCRA-LC)FERIZ5558(4B) (a) Fr1E1% AL Fy fx AESOCCRA
FHSEE AR AE] |

JAEE#Y (tradable contract) fSEfE AL T EERVHITE G4 ~ Sl &R L EIESLY
Ji 1B o (tradable commodity)$5
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() & WE RGNS E R RUE S LA R E YR i~ B 7E fhakhe s 2 i
(b) {EREELIRIEAIIE B Y EE K 5 5
(c) H&E - WHE RIRNITE BRI S FTE L T ME A 5 P E B HIRAS B
(i) EBEERTS AR EREFRARAT
(i) s 5AT
(i) FEINORBERAESS S
(iv) IEEREREIRAC ST
(V)  REHEIEZ ST
gﬁ%ﬁfg *(jl%ating profits)f5 Uz Ia i (E i+ E =480 7 A AT E L T TEE A FE R EIAR
B

L A .
(0 %
Vi DA :

(d) PHEMETHESS
(e) HERFSNERLZELT
(f)  HNERZE

(h) FEIREIEE
() ErstEEmEy
() FerEfEHEE
JFEp5#R (floating losses)f DA% IR M (E A T RSV T AAGT LU MHBE R FERFERR
HHREE —
(b) &
(d) PIEMEIRSY:
(e) MRFINERLZ S
() SEERE
(h) FEIREIEE
() (EFEMEREEE & 5
() FerEfEIHEE
FEFIR % (special debt securities)fE T & PA T SR HHRVAS REME SRS ~ RO AT EHR(ERSRE SR -
FI(ES R R S AR ——
@ HH
() FEARLME PR ARBUFSPEARIRT
(i) FFEBUR ;2K
(i)  FHABINEFLE: -

21



S TEHEIRAY |
(b) HEBIEGEFAIRAEETHY
(© (E/?/i%‘)
(d) > IR LU T PR B[R — ST NHY S5 — SR e TR &
L[I‘H:Z&%) H%Z&%Uj@xZEZ&
() ERMEZ R A FIRFE FyBaads = P-35) el Ll
(i) JERERERGEH A FIRPE RBBB-EA-35 B L
(iia) JERUERFGETE HBBB-EF3 =Ll L 5 5L
(i) SR AR SRR T E B MRS R ERIE 5558(2) (D) FRIEHHRY SR, & =X
() HIERARDAE—FRITHREELUT R - Mo T B R AR RIER T
FY 2755 a8 5] 4R | B (B ——
() JERBABEE B IR A FIREE RASEEEP-28 5L |
(i) AR A FREE RA-BA-28 L |
(iia) JERUERFAGTE RA-BF28R L L ¢ =
(i) SR AR SRR T E R M EE R &R IE 5558(2) (D) FRIE IR 4R,
EAERE —
f) &
(0) HERE - SEHEELEREERAVEZFECGE © Sy ~ SR SRR IHAY
A EOlE - MR FEFBCCENRFA N A F A A = R

(h) FFELUTERIAEEZF ST A © EARR AR RUEAE 3% S AR R R (R IRy — TR
B TR AR - DU —TH B TRt A S A T A

() FFASEEREPEED EHA RS B3 T NS T NAVA S A BRI
(i) REARBFHEEEED PR (EE 5
() (EfREEEERE
FFEEE % B 5725 (specific risk percentage) ——
() BAEEBEFERCEFERINMNE —RRZE2(DFE 5 5
(b) FUEE M LEBAAEEFRE NS —RAMRIEI(DFE
e (commodity) A ELffEE &
an 5% (commodity index)$5 2 B —& e AV (EAS BB EE T RS AV E
A ZA (basic amount) g L FRFAEAEITT = - 5L NBERAVAERIAYS%
() FEBEEKFTHREEMA
(b) ZEEAEFSLE FRESEREIRERIRG MTA I E G RSB IES I

(PR LTSI (R P SN ER B RE RN &  HRB13
SRS S TR SRR ENT S  ROABRS R

(€) PRI P AR T A L BT o A £ SO TR
AR IR - B G S TR B I 8 S BN £33
i (BRI E R SR R S RS R Mok
B

2R (swap) ——
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@) EFFELITHRBENEY  REZ G SRR A RECHR &
7~ AEEEHEEN - H

(b) AEMAIEESL - EEsEHEY)
722 (Intara ate aman =

=

A a
......

BB 54T (spot contract)5 EE (T ERIAYE S ~ Bdh ~ =4 ~ 158~ WE ~ FRa & e
R (ST AERIN % S IE H 4 E) B RFE LU TSR &L - IR S0NET o %E
YIRS TE Bl L N HAR 2 ch i i R 2 WIEH ——

(@ WZEYE —
() FEFHESTIIN > EETIZ AN HEREES%EH ;=
(i) EFEELIME U » FEETIZ AN H % - FIERIGZIER BETEN
U B SE2H
(b) EERZIEAVAEE SR - BEoh - =~ 1R W - FIRE S NIRRT = (St s 8 Yy
ZFEIEEHAVHETS) » 5 SRS BB R HHAR

Z L5 (coupon payment) it i& 55k TEM S » f5fE % s 55 L EMHAR AN RIEZ 58458 T B
HIEFA NS 12 B8 585 B T B IR R 2 IR AR G a8 T B S H R BT #h (BE
SR EAT B HA )

EE T R AIEER R B8y #E (note issuance and revolving underwriting facility) f55F & LA T ER
BHEVZAHE © (ERZTHZLHE T (B N TS [ TS B S T SR A s e AV AR (R A R Rk
MBI H Ve NHAR)A > R EEE ENIRENE S » TS B T AL
TETSEC ERY - ZIHEREAY B RG R BER B BB ER A i IV E &

BB TEm R SR FEHEZ (RAT service provider for OTCD trading)#5F & LA R BHHY
Frhg AR —

(@) FUETHSZHETEEIERN K&

(b)  FESIMITEAC S > SREEARBIIT RS 28 T GFEX ZHRFE 75 (ab) =i (ba)
FRFrie AR > (B AN ELFE F R & BURF B U B BUR B A A B PR AV F
BT ER PR IR S X BT AT UE )

BIIFEIN T BAEBIRBHELEZ (RAT service provider for OTCD clearing) 572 LU T2
Fr e ——
(@) FEETRTRDEIMET R
(b) SREISMTEGA T, - AR BN F5 28 B BB F () B
(ORRTS (R LS R BT o (R TR BT S BT 03 S B  o (
ORI (TSR )

FBLUER Z7 (RALL dealen)f5 7T & BL I SREHEVRF AR ——
() EESELLSUZMESEIESE © K
(b) AZAHETZAERRRITATAEIR -
M EZGE 2 (required liquid capital) gt R U EE M = - FEAHTER DL T B TP AV S F K
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= = i N
EhaE gy e ml =L e L - T
= CER T ’

I-. £7

() FRIEFTF ISR H % A B e R & B e (R © &
(b) F&AEHT A EENUE REE

BUEBRBR XA (required liquid capital deficit) g R AR
R R R 2 B

BLUERE R (initial margin requirement)f54£ SBHILI S/ M T ESL IR GETEIE S MR
andE_E TR & &Y (BER 2 #) B BT RUE U F Ry bres SRR BERCR S &
ZMUERTT > BRI R OR B E M H A B A =L > SRR TR
it I PREEEAR IR G SRt e RIlR SR T S) - %
BEIR LU A LB ER BRI Toree e BB V=& ——
(@) : SR S AU E EFTERY R ST
(b) BECHHAEEAVEERT

~ 1

2 A=A
P2 ~ W

(©) RARFRAEITRIHEEAEA
(d) EEZEERITRIEEENE TS K
() ZEEAE

ATEF (rules)

@) EER ARG BTN S - EiEZA S AT ERR - RETRLU T S IHAARAL
RGBT ~ 155 [BEE RO R B PR AMAREAL - TR Sk () ——

() HRBF2HE ;

(i) OTBEA SRR - AR ST

(i) BEFIETE R

(V) AL

V) EEH ST SRR SIS B A LIS AN
AR I RS 5 LI E

(Vi) HUUMRRSHIRE 5

(Vi) ST > O - EESR

(b)  WLEEAIEEE AT LA MUSE RIS B SERFTHIER » KBRS IRAYAEAN -

RBY ~ 155 [BEE RO R E R AR AL > TR SRk (1))

(i)
(i)
(iii)
(iv)
v)
(vi)

(vii)

(viii)

HEERr2 8

S B GE R ATIR ARSI

B RIS TE R AU

KRG (A aie AL AL S R R R4S AT A B BTk T) A EE LR 3
HENDOREE EHIRE K B A I U PRaE Y S

WLa% S5 R AT R (B A 55 T < B B GRRIR O 2 (B A B AT Y 2%
B ST HRZ e E AR )

HARREHIHREE 5
WHEMS - BB - S FEREf
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FF O] (permitted rate) R IE H HFEIINE TS - HRBAT © ZINENRE T EE =R
AR YNE T 515 I A R e MR R EE - DUF ez SN A R S — i E
AIBRERR - RIITE % 1 55 Pk B E 5 Y PR 5 (J8 L 2015 B 1YY DR = 7 R 24 o [ ] P P e ] D
#) 0 Bl@sFa/EE

B (currency) N EIFERFEEHE |

BB (currency exchange rate) st FAEVAEIT S - f5—HE ST e

EEERR7SE (currency exchange rate index)f5 & IH—& 1 &SRR E RN EEHSH
HIFEHL ;

ZB)&< (liquid capital)sL R UABIN S - fe S EEE HE L T &E 80

)& (liquid assets) G LA BN S > f5IRIBEF A4S 83 B RV e ZH I A H 3 Eh &
ZE N B ER AR

JELEHIRE S 4 (continuous options contract) B8 5E53ZZIEFT4A TR S

77 (B &5 a#E (standby subordinated loan facility)f5F2 (L FREEE1EE ~ SE20F - SE3%HEEES
B EEENE SR LA B SRS - R Exalia - S g% AEER
WEMIEH A ERE > A% A BRI Sl 2R ny pra HA ERE A E A ETA R &S
2HCIEHE Rz ER RS EIRBEF SR - HEGER

BRI AR BT A ARz 4E (top OTCD initial margin amount)—— R Z52ED(1)(b)f

BH—LZIMrEim 34 (single OTCD transaction)—— R Z52EC(1)(b) 5%

By (55E (unittrust) F57F & DU T SRBANE T 228E © H HAVEWE R AR - (EABELMEE

Zix NG 3 2 IS ~ 778 - S E0R B RS 27 s o] HA 5 2 i 28 A= i DR EUY

A

(EfrE76FF)) (UT Code)fss8h @iRIEARFIZE399%E =Y (BEALEH A G ERASST
Al 5

BT TAX B EA (OTC derivative dealing act) B A< (5 (I #2555 28 4 T A 25

BIIET4E AR T EEh4E (OTCD variable amount)—— &5 2ED(1)(a) {4

BOrTAE AR AES (OTCD transaction) ——

(@) FEEMAESIMIETHESNAS - B NEMIILZFRIN —
() FETIMTAE S 2
(i) FEEIMTAEMEIESLY 5
(i) FREIMTAELIE LA GEY ) K
(b)  FU AR 3 BT E B E R R U AR & —— N SR AR = MERS
SGEHINIAL S
BEII T A2 3E BB 47 (OTCD inter-dealer broker)—— R Z52EE(3) {4
BINMrEanIE L &S 47 (OTCD unlisted options contract)¥575¢& LA T s BHAYIE i B

sy —
(@) HEUBEHINTETHES &
(b) e —
() IEAEISHHFEE ;&
(i) FEEHREEEEIE E S ;
B4 425K T (OTCD activity level) ——
(8) B ERE AR A S E T E—— HAB2EB)E © 5
(b) WBEASH AR TS —— HA2EBQ)E ;
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BIMT 4R BB 44 (OTCD netting set)—— 55 2EC(L)(d)fE
LM P trag e (OTCD cash margin) gi 9 MIT A i = feHBHE Bims A
a8 fRee BB MITAE B B CReS S &
BT AR#T A (OTCD portfolio)—— F552EC(1) (@)
LTt 247 (OTCD futures contract) 575 LA MRS &4y ——
() #ZeEHIMITETREEGL S )
(b) ZEL—
() IIFEEHRGEER @ &
(i) ABEHEREENESYY
BT A R % (OTCD initial margin) gt 55 MITAEML S 1M = - FESHE NS E
PR HE T RRRZ TS SR A R PRaB VA © — HE A ERAIEN - &%k IUZIH
Lo Py —ERIFEN - %R S B E R AR S M 1T 58 28 A= AV Al{E & s K
%
BT in B R < T IRAE (OTCD floor initial margin amount)—— R, 552ED(1) (C) &
BT mEE B frae A% (OTCD initial margin amount) g F5 8 MT RS H & TS » F5H8L%
HENARFESIMTAES R S MR EE B35 M1 A dnbi B IrEE AV E AR
I 2 T3 (OTCD payable amount)—— 55 2FA(L) ()4 ;
BN Y7 (OTCD receivable amount)—— R 55 2FA(L) (b) {4
BT n Y a5 4E (OTCD receivable deduction amount)—— 55 2FA(L)(c) %
I mmazr (OTCD securities) 5 A MaRAMVEEZ: ——
(@ BEIMIAETLEES D &
(b) A& EmES
LM B RzE & (OTCD variation margin) i 55 M TAE a1 S > FSHE NS EJE
RIE Mm% A ST BHE RIRSIVEE © £ G NIV EISIMT AL B IERIT
% » N Sz IR HE T A 2R TS E (E RSB 2R S B R R ATE

=4
..... a 1
cocu—d "Aviamy v, c ~

BB FIF S 4 T-A (common interest rate derivative)—— 5, 552N (2) (A
ZEERE A A4 T (common equity derivative)—— 552N (2) ()
/s B4 TA (common credit derivative)—— 552N (2)(9) 5
2E4F474E T (common derivative)—— L 552N(1) () {4
2B AR T4 T-A (common commodity derivative)—— 55 2N(2)(a) {6
BFEr £ 474 T.A (common gold derivative)——FE52N(2)(e) {5 ;

B (B R 174 T.A (common debt security derivative)—— 552N (2) (b) {4 ;
EEIFIERL T4 T A (common exchange rate derivative)—— 552N (2) (d) ¢

HR (tenon) st (F R f1AME THAVEEVIEHIART S - fax LHE M EM=REE A2
FEIAY AHRRSA
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HIEE#Y (futures contract) B AEBIMTFR1ZE1E B URLE TiZaanv s - N a5 S
&
HIEFEEEX A7 (futures non-clearing dealer)$5 5t EE 2057 FlE EE &S » BHITHIE
ISR 5 AT EE IR r 4E B T4 B R 2 B E I RF U A E
HfE S 47 (options contract)f545 7 &4 A A FESHERE RN &4 » S s EF ] 2
A% & N FEHH A R Bl B R 2 J A T ——
(@ DIETHEMN —
() DEeEREAECEERENETEF S =1 a8 ElRrEHESa-
e AT 385 ~ L~ = MRS T B (B FEZ EE BT a0 &g —
ETZFEEE) ) &
(i) EEEEE S EENE NE T SRR S-S 4
TEEH P~ =8~ MER TR (EfEZFEENETEEN & T3%E
THHE) 5 5
(b) DIEAT—EEFOE - %8 e 2 B SR ATE IR RS 4 sl A (T
fAlEE 2 ~ B ~ e~ 158 W& ~ MR - EWSPERE T B (e 5 H i

HEN—ETZFHE)HER - [EESSE = KT
BHHFIE
FTHISCRAJE EEIEFER (short-term SCRA issue specific rating) EL AT #6558 L(1)GRET4E T HY
W

E R IR T E I EE A 2B (JAA-equivalent non-Hong Kong public sector entity)

EAMFREE L) MRS THIWES

GEFE MR (structured note)—— R EE2F(5%
&EE M A (clearing intermediary)—— R ZE2AAQ)(% 5
&552H7 (clearing house) 57 & PA FERHAAYA ——

() FEBEGEEEEMIELGATEKNIESI MR EEIEIES M EmIE B
HIRE &4 SR S B SRS » BRI B AT BN M A i &
GEEIESIMTAE mIE LT EARE G ARy iE s BB E H A H SRR A AR

(b) i?%éz% B BE B B T ER VI FS Y MT A a8 55 5 S e &S S AR TS

() EPR()EU(b)ELFRHLIY AT Z AU -

BB S T L EURF B AT L R = SR A

&EE 22812 (clearing participant) ——

(@) BLERAIEERPTS ARG RIB LA S RATENAT R 281 5 2

(b) FERAISERFTLIIMVAS RTINS @ eI SRR E » Al S B2 S E AT AR
GEEFT S TR AL —IHEE N — TR EY A - THE RS R T AL ARKES BT
FEANEIRR ~ A ECE TN AR v 2 e &S F PR Ry —TH S A —IE AR %
HINRY 5 2

() whhRB T (FHEFREFED) NS » 16
() FAFEB(EEHES— AN Euli rh L 7T 5 ~ Bl LB - 7R

BEEFESIE ; 5
(i) S—FRsFI5 - e —
(A) S —H T B E R LT AR S &
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(B) #&— I HF I B EFES T —
() AREB(SEHS— NB)Z 55— R FITET3 S - )
(1) RESWACEZ IR A AR B A W F 76 AC 5
GEE 5 (clearing client)—— R Z52AA(b) {5
EEEL S (CEEAZED) (clearing portfolio (agency clearing)) HE2EC(2)(0){%

[EHEEZE (virtual asset) B (FTHLEE K20 T & B E 5 MI) (B56155)5553ZRA(1) %
FT4E T HIRAFS
BB (trader)
(a) e USHECE 2R ETEENE S M Fr & DL T aR B R A ——
() RFE R P EEINERE A P AL
(i)  fEfEfTH STV E SES - (R AT ARB RS A3 - HIEEY
LB GRS SR EARGER Ll it LN I E (Tt
(B3 RIE
(b) NEFEIEFIVEGIMTEML SRS
(B 752557 (debt securities) BIFE{FERES S
(EZE5 7558 (debt security index)$5 2 i0—8 T E R0 5 M EIS SUEEAT ES HAVFEEL
KT B & (adjusted liabilities) fypt Fof e ABEF M E rTE & E HKEE SHIH T > 544
BEEABER ENARSEYE  BREACHAESASA AERBIVERESSH B8
£

() LA P AHTRE 0 F5  ( ——
() ZOREHEIR (5% RIS P ROESIA) (5715 - B ABINERIIEP
PRI E PR
(i) AR TR TS e T P PR A R R B ) i 20 2 PR
(i) RN AT DS B SIS T B IR B IR B 9
15
(V) 0 e SR A BT 20 BB 9 BT P PO R AT
HEROR

N

(D) LN Hl e
=7

i X e

4 s, fT1S78 A e
(V) ZEERFAILL MEMEQELEBNE P e A% PR IR B SRR 4
GYNRAR RN AERIRESNEFFE —
(A RPEIFGIMTELITESY
(B) RVEIEHMIEMIE LTSS
(ab)  HIELER IR E LB S R R A

() 20 (e P EE FPRUR) AN (GBST1E - AR BILR- NRFA
AT BRI
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(i) FRER A BRI - N EFA ek T 5T BRI

#H B
(i) FPERABLIMNETT RO R A BIRYRTT AV TR - PR A R 5 EIRUE R
#
(ac)  FH#LEE L3M 2 M E T BN & &% B B 7 A B R P A L AT & LT 35 B HYAE T K

IH —
(i) (UHEREERTCE T EInYEEE A SaT SIS B A K R e a5 &
R ST EE
(i) (CAHBHERITE TSI ERA A - R SETEI S B R AR R A8
K& E B IEAEE - 8L
(i)  (CHERAEERAR AT IR A A - BROREGTE S B RA KA R R
& ST EI0 IR EAY R
i HARFCREER G L T sRHNIR ~NEEE - BRI L% ABE A SR
o S AERS O BHERE ~ ER ALY M TS BT R A B ER T ERS B iR IE (B8
7 RS (3 AR ALY (BE571E > MY A B 4(2)si10B(2) {5 it Ta% A Al
THEAERI N LR 4ER LS € FTERFE A RARCHE
(ad) FELA T FECEMIERS— A SZHFCH - 22 ABEE AT Z BT AR EEEIMT A
A SR AEVE B MTAE L B IR S NIRCE
(b) ZEEEREAZAEREER S K
() fEZEEEREAER LALLM R & EEEE —
() ZEEFEAEET S T 2 RS BB (M R AT ET LAV E
RPN - K
(i) FHFERZEE R S s e 4 T A B IR IB S48 58 357 S AL i S0 51
AR EEEENIEELEE
LB BB NATAE F JEE IS (adjusted OTCD receivable amount)——R &5 2FA(1) (a) {4

B 2 B A BN A R S S (asset management group central OTCD dealer)—— &,
F2EE(QQ)fHk

R R RE OB 44 (rolling spot leveraged foreign exchange contract)igfF& LU
SREHAVERE I MNES 5 &4+ s a4
(@) FHEEHZAYNAHE 5 5
(b) FEHHTZELIHIRUCHI » ez H BAAE DL N EferE FH B 2 P i & (R
[ Z N({HeZ & &)— 7 B8 7 A% H HHIE 2 i R 2 12 0V E H i) —
() ?jﬁtuFé%’ﬂﬁﬁﬂEE@%‘:ﬁﬁ%ﬁ%iﬁﬂﬁﬁ% » 85 R BT A A AT RA
(A) Za% s
(B) EMBEHMAVREEL  MZHEEM IR ERSIER - B AR
HMER Gy IR B TER S [E — A
(i) WZAELREEET N —AE I eI HIHRA2(EEEH
(iii)  EZ AL AT BN —ES T L Z A HIlE - GG
THAZ By P R R W B it A BRI = 26/ 2
BB THER QAN B A HFR6EL(D)RATE THWE
HAZ FR4EERS 4 (clearing transaction with client)—— R 252J(3) ()& 5
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HIZEAT4EE4 A (clearing portfolio with client)—— H552EC(2) () :
A E A EEAS (recognized jurisdiction fund)fi5 7T & LA T SR BELAr (5 5020 7 AL
N
(@) (EFEBEDVMIENEEREEZEHRE » NimZEitaE SR O Rl i AE 5 &
(b) TrasEag RlifT (EAEEESFRT) AR TS RS MERR AT BRI
TEZ S HIHEE AR A 28 Al (B 45 BEAE B AR DL ME RZ (B R T e it AR &
HENEEHEE - 3% 5B H AR R (G5t B e RS F A P AH Ry
& HEIFVEE T Y AERT) 5
&% B/ & (ranking liabilities) st 5P EAE S - FEIRIBE4EBATH  BAAES K FABEHY
RSO E ZRY I AHZE AT AR N SRS
5% 0] B 71%5# (authorized financial institution) 5
(@  CERTTSEMRET) (SB155E)B2(V)FRATERVIRIT > WEFEH T
(b) (ELFRUAYERITHY R AT B A » (HZ ARIEEIRT 5 2
()  (ERATZEMRGT) (55155%)F2(L) ATV A PR HIRR ISR TEGL AT TR A RE Z 173K
INEEE AR B SRR S A AT
5% a] 2z (authorized fund)F5FRIE ARG L0AGRIES R & od nl AV HEALSHEE G RS
ZEHIA %Y (forward contract) ——
() BIEEIFERE 0 &
(b) NEIEFIRESLERIIEGYY
B9 (in-the-money amount)f5+% LA i F Y 7 i =(E t B AV B ——
(@) (EEERESLME) NX (M—S) 5 2
(b)  (REELEEARE ST E) N X (S—M)——=k -

YA s

() WAHRIRNHEEZEF - B~ =8 - B E(FE)—% EErV

W
(i) AVERATEE R TR TARE
(i) AR R R &SI
(V) APIATE H A S —— R R s R A 4
(v)  AVETRE ER B TR RIS e 2 TSR —
(A)  HRIAHIMIHE A LI HRRBEEN - 8 T (BB E 5 SO e
S B T BB ¥ iy S 5 o
(B) 3% (B S
(Vi) ATEBIBE RS TR B T T A
M

2 LHBGZE THVEH

i
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(i) ﬁﬂ%iéﬁfﬁﬂﬁﬂﬁﬁﬂmz 7 > PHan ~ B bﬁgiiﬁﬁfg(;aéﬁﬁ G RERE—H

Ay HE ;
(i) WAERENHEEE BT EE—ZE THINE
(i) ﬁD%ﬁ%ﬁﬁﬁﬂﬁﬂﬁEﬁﬁﬁii?ﬁﬁﬁ E%TE%&E@E%X?ZKQZ?
(iv) %Z%Uziﬁiﬁiﬂgﬁﬁiﬁ/“quz'
(V) Wﬁ%ﬁ%%@m % B TR ﬁ

(vi) Wﬁ%ﬁ%%@mﬁ%ﬂéﬁ Iﬁmlﬁ %E—%%Xgmiﬁﬁ
% LHEE—ZETHITE 2

ZIS

(vii) m@%@%&g ETAEMETR BT ANETLE—&F %A
BT HIER

“yﬁ%ﬁ%%ﬁA%%uT%Emﬁ@@———

() WARIERIEEZSESF - B~ =58 - B E(EE)—F 4% EEN

BEAL S
(i) wﬁ%@%%aﬁﬁﬁﬁ——&%%:
(i)  AERIE B gﬂ%@gg-
(iv) wﬁ%%mﬁam—% BiE h% FIR Bl 5l bR A

v) mﬁ%@m@a%%zﬁﬁ#%%zﬁ——ﬁéuzﬁﬁﬁ#&%%,
1E9{E] (out-of -the-money amountyFs 5 L 4 FEIF 77 R at s PB4 Lt ——
(8) (RESTEHAHESLII ) N X (S—M) ;
(b)  (RREEHIESLIME) NX (M—S) 5 5
(C)  (FEreils s eI =) N X (S— M)
i

N— ﬁ%@%mmﬁﬁﬁﬁmﬁmﬁﬁmtﬁkﬁﬁtﬁﬁ*W%m%@

“Mz—ﬁ%~ﬁa$&@&t~%“ﬁ%éﬁmﬁﬁ R
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“S ——REZIIE LI — ek TR B — % BRI TE(E - BARERE Rt —
R e B — 54 FTHRERE TR AT TE(E

27 HHAE A Fiil 7%
7 HE W FEOSZH

= =

2277 H (underlying subject matter) st 74 M8 T E 5 ——REE2ML) K

4B/ (applicable threshold ) K5 e A I ST A SLIE B K VAT & — R S52EB(6) 5
Er2 (short selling)fi TG4 B8 » TTE(FHRRE NG ——
(&) B9 EIS ET (TR I CE (T PEATHER] - DU % S AP AL 5 2,
EE
(b) TR T a5 W T BN T £ ST R B (E TP HER - LA
SRR AT
JBITz P (segregated account) st SRS AT & » 453 A TR 4RI FF &5 DL 3REATIE
)il -
() (%R PRSI (BSTLEE - I A 01 52 T
() FALURAE PR ORI B 2 A B A SR P HIIEF ;o
(©) PP E EBESIR S (TR E BT S - FLEFa
B 8 T R A A IR P
B34 (excluded labilities) ot 5 E £l 20 £4 84 HAT LT = - 45
(&) BRI IR i 2 P A ——
() BoRBER (% RO (E PR (B57L% - B AP ERTLIRS
PRI FROR |
(i) A BER AL B LS TT R k B ST T TR P PO 1% 5 2
T e S TR T R I L P YR T 98 5K 25 38 () B 2 %
OB
(i) KB e AT ST IR PR 9% PR
()  HH LR S IS e
() HEI (R RO (B BRI (5715 » BB BLiR P
Y EATE BB
(i) BAAETE LS B TR B SR A B TR P PR A 9 (T3 BB
48+ FE R AR T SR B TR P PO T A B3 ) S T3 IR
TEEE R
() EH B 55 L3UE 2 450 1 6 5 T K25 B 7 4475 96 9 & LA 3 A £ 1 8K
g —
() FRAFIBHBR 3 B R A3 8 2 B2 1 T R A A 03
HTR KB
(i) FAIBSEA S B B AT A ~ e B 2 1 R A
H BB OBRAE | 5
(i) (OB R AR A~ B B S 2 i R A
R I 5 TREORATAIE
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2AA.

i B ARREEER G LA N ERBAIR A NRFA - ARRIR BT L% EE A S 1R
o RAERS I TSRS - TEFABLII M T B A ER R T RS B g iR (58
75 SHE (B =) AT (BEST1E - Y AB)ZE4(2)5010B(2) ik Rl Ta% FH Al
MAEAERY AN T EE 4R DS E FITERFE B RS

FIERETE H (miscellaneous investment)—— R EE52E(%

PB4 T-A (miscellaneous derivative)—— R Z52N(1)(c) & ;

2852 (securitization issues) EL A 55 53Z & 4a T HYMTS »

FB52C 5/ (securities dealer)f5
(a) BEELEZHE SEESENRFRUAE © 5
(b) WMFIEIET AN EEE HEF E TR - S s A - e

TH EEAE A A AR T AT R U2 E VEE)

SR LAUEF (securities margin financing) HLA AR 5528048 Tl Tin % - (E e
B EFRBWNEIFIE » %50 B0 VB E & S8 Ay R A B ) 5% A B Y
ROty ~ DRI
(2) HUS{EAEMEEZF TS (N ame sl il 68 275 T 5 s A DLY N T B ] HoAth 56 25 11 35)

THYEEZREY B
(b) (U7 FHRYES) B8R A % Faa iy
A 7% s =
BMRA£F/4:£/8 (BMRA-LC)—— L5 2EF(4) (%
BOCCRA/%/4:£/8 (BOCCRA-LC)— B 2EF(2) (% ;

PFE/#4E (net PFE amount) it 5355 Mot A i #aHE T BAH & S - fEI IR R8EE3RE E HYEL
#

PFE 48 (PFE amount)gEs3s M7 s ST » $tieiby 8 2 e e B
SCRAZEZEIEF4R (SCRA issue specific rating) B 135655 1(1) ((RHT4E T 0035
SCRAZ#E A 574k (SCRA issuer rating) A [ =655 L(L)5RFT4E T HY M
SCRAZFEE (SCRA rating) A RO L) eFee Tk
SMRAZF#EZ /8] (SMRA-LC)——FF52EF(3) {Fk -

SOCCRA 454 /8] (SOCCRA-LC)—— H /55 2EF(1) {6 -

@) (EE5)

BEEPNANAREEEHE
FEARRRANT S NAERSIMTAE A SIS R R SUWRRE T - FT LRSI MTE S ——
@ WENMER > AR LA ZHEEE N > R 5 RIE Tl 2 5SS
TN BZIER S E - B R ZITEUEREM A Z A > BT
TRES TR SRS & K
(b) WELUNEN - ARER LA Eac ZHVEEE e - Mt T HE Rl T TSR
EF AR GMNE o T ERATTEEMEM A ZEE A > BN
G R AU RS -

2AAB. £ ME T AN

(1) AR > BRERQIRGTARES > £7EHE A (derivative instrument) ——
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(@) TS S E R (SRR SR S G BT A R S L
T IS R — AR TR T
() ERTEINRS R8sk - Hb - S5B - I « RIS SORUER ST H S
SRR 5 E A SO ETRG R o KT (B R A I KT
I

(i) FEfI—EET-S0— MRS % - Fih - di ~ F5B - B » R - OglE
Sy T LS 25— RIS 08 L A A (S (B K T (AT %
# ~ EESOK A ERENATEE) ; o
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fﬁ}gﬁ 1H %200749 H30H BAFEII = > 5542(2) bR ¥580%HHR A1 - ZHfifthE Ky ¥65%i1y
PRI o

W 1085 Rt T (E857 AR (M ECEIR) (B DR HAKRAEHAVES T B A
TIHTHEER ST -

FEARR T ——

AT EEFE (nettangible assets) FEE5(5)(@) ~ (0)SK(C) LI AT - $53% ATAE R AR

PUNH AT 28—
(@) FZAHVEEPEE(BRRE - I - B RAER) ¢ K
(b)  FIbrez NIEFR AR AR B SRR Z AR AV

B (capital account)fSFRUE A G Bl & LB H SRV E AREIVIRF -
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[552 - 5 - SAI R 10]

MEEIRAE

R{ESUE A

M)

)

% 11
5
1.

FREBEQMSEFEI » WIESHEAN AR B2 A B E S A R KB -
e 13 TP T CEM S 2 B > eI S EREE . PR e S ——

(@) TERZFEE2M P ATt A B E SRR T 2 B TEE) » &

(b) AR EBEER RN B EENS | A — P AR — (T for 2 R A 2 -
WHRF LA B S BT B AR A B B o DRI TRV AF RV AE - 108
(B Ry) S HE Hh R T SR S M AR S0 B RIS R0 A B P U A A (R
o BTN WIE e s ——

() MREBEFEQFTERNRZEENERE » &

(b)  $30,000,000 -

=1
BUE A
5 21 55 35
S TEH) SR B AR B (B
F1ME
(8) ERHFIRLAERR L S IR SR E $10,000,000
(ab) AFFREAEEIES 11 JEEIMITESL SR
A
(i)  BHEPIEFHEESIM TR $30,000,000
S B A S RN S IMTAE
HHAC 2 P
(i) NEFEGOEFTEE  BBESIMTELRKLS $60,000,000
RS
(b) B HAMIF $5,000,000
%234 $5.000,000
(@) WFFRUAEEIES 11 EEIMTEST 5
A
(i) BRE BT TEESIMTA AL $30,000,000
i BB E EEHEENFREIMITE
HhAC 2 P
(i) ABEOEAHEE > BBESIMIELR S $60,000,000
RS
(b)  AEHAMIF $5,000,000
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11.

12.

13.

% 34
() WHBEAREEEZA T EAEA
(ab) AFFREEIEIES 11 S IMIT AL 5

NI

(i) BHESRIETFITEESEIMTEMSL
Ziis o SEmE T BN RSN
A 5 RS

(i) AEEOHEFTTEE  BEESIMTERTS
PHERAD

(6) A A
% 4%
% 52
% 625

(@) WHEERAIRREENG A ZAMECRE A SRR
FTARIR

(b) AEEMER

FTHE
5 841
5 94

%5 1084

% 115
() AFFRAEIAES 11555
(b) AFFREEIES 11 555 - I
()  BAE T REFITEESIMIAMRR
o BB R EEEEEN PR ESIMTA

in A T
(i) AEEOEFTEE > LESIMIER S
PHARAC

%1254

%13

$5,000,000

$30,000,000

$60,000,000

$30,000,000

$5,000,000

$5,000,000

$10,000,000

$5,000,000

$5,000,000

$10,000,000

$5,000,000

$5,000,000

$5,000,000

$30,000,000

$60,000,000

$5,000,000

$10,000,000
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2. REAFESR
WIEESAGRE R FIAE - B2 AEEREVA L EARRRER - BAERIAS M L% %
F2fRpr Y R % AT A S 2 s - s iR & (E 8 TP R

e
TH

£1A
BREL
21 6 31
At B E R R SEEE

% 5A(2)(a) ~ (b)Z(FRATTRHIFFRIAR > T ——

() HEEERKERERKRESHE $500,000,000
(b) FEENGEE S EHE AR R ESHE $1,000,000,000
55 SAQ)(C) R R AR A $1,000,000,000
55 SAQ)(d)rAFEAFT AR $2,000,000,000

% SAQ)(e)FRFTIEHYFFEAE - 1 ——

(@) EEBERCEREAREEHE $1,000,000,000
(b)  FIEENGAEE S E R E A R ESIRE $2,000,000,000
25 5A2)(9)KRATFE Y= o A E] $2,000,000,000

3. RUIE BB A (B

M)

)

PR () KRR HERES - SRR AR FI R AUE B & & e (KB - BAER255 3
LN ACEAE 2 i > B IR S EEER . TR

() FERZES 20 T AT A SRR T R E TS S - K
(b) A RLLEEE SRR Z B TEENS | L HE — D A Al —— (£ T 7 I O L

WA R R BB A E S T B AR U A B S e B R SE R s T B AR U AE] - Al
oA B P R E RN < (B 0 DU N IE Y R E
(a) MREEFQ)FERNZ EENEE &
(b) DUTEEH —
(i) WAL B AR A B S o R ZE R s T R AT MU A E [ (B Fy)
ZHUE P I 4SS MT AR R B rs——$15,000,000 5 &,
(i) A EAAZ A S T B AR R A B S A o R SR R S T B AR R A ——
(A) ez AE B RIRE A fOE R E—3 78,000,000 ;5 =
(B)  #aZ 2 BN k758 P AX HRCE A B & < # E——$156,000,000 -
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5 11
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L

o BTN WIEZ PR ——
(@) RIBFEQ)SQQFHEANZEBENEE &
(b) $156,000,000 -

=2
MERGES

= 21
SRR TEE)

%18

@) EREEFRRAEE AN AR SE
(ab) AHFRELEEEIES 11 BUGIMITAEL T HRE -

A

() BRRETEETHERSIMIERKR
s BB R EEHEEA PRSI A

Rz T

(i) AEBEOEFTEE > HESIMIER S

R

() ADRFHEAILE B (ab) ()DL 11

BSIMITAESI G > H——
() ERERRERNESHE

(i) ACAEEEFHAE T E A A EAE
(b) AEHEMER
%2

(@) FERESFRREEE A AR - BIETE

SRR A

(ab) AFFRAEIEIES 11 B MIT A SR -

A

()  BAE T REFITEESIMTAMRR
o e E E RN TSI MITA

S

(i) AEHOEFTEE > LESIMIER S

pA%AC

(ac) A REAEE A (ab) (N (i) B AT fEAYIESS 11

MEIMIA MRS - H——

() EAEREREANEENE

(i) IfEEAGRERE AR ESHE
(b)  AEEAMER
F3M

5 31

MU B R b A (AR
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$15,000,000

$30,000,000

$78,000,000
$156,000,000
$3,000,000

$500,000

$15,000,000

$30,000,000

$78,000,000
$156,000,000
$3,000,000
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5 88
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(b) A EANEN
(2) AR A B SRR BH B R A FTRAIR
(b) I EAE
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() ZAETHERRRRFATARIR
(ii) A SZAEYIERRPRIT TR
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$15,000,000

$30,000,000

$78,000,000
$156,000,000
$15,000,000

$100,000
$3,000,000

$100,000
$3,000,000

$100,000
$3,000,000
$3,000,000
$156,000,000
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$3,000,000
$3,000,000
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$3,000,000
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$3,000,000
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$3,000,000
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$78,000,000
$156,000,000

$3,000,000
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$3,000,000

209



F1H

H

FifR2

[552 ~ 2C ~ 2E/%£582N 2 9C{&]

HIRE %
%=1
ETRATE LRGSR

521
fIAIC

B Ryt R5E22(1) (0) () (FRATTEAVITIREEREY H HYSN - FE52
ra o 5 b T IR Y BT ERE 75 ﬁﬁ&ﬁx{ﬁj‘
STHAERE R ——
() EEEEER
(b) AFTREEFFRR R H BB E LSS AR R
o et H
() AIREEFFER AL H BE A SR & R R E 8L
payi ZE1E|

FEBLRRAHE I Z i it b e e (7 s ERE
75 My SRS T ——

(@) FREMBEEFLHAT iﬁﬁlﬁ&? s ST
H Eh#R (8 280 bR R (SRS
() &= R 10085 R H
(i) ﬂtﬁFﬁﬁ%loo?Eﬁiﬂzﬁﬁ%IE E

(b) EEMBEFLAMAREARS s X T

EEUE e e b]dh ‘jﬁﬁ*ﬁ%?}?

SIS %x%ﬁﬁiﬂi%%%ﬁ%%ﬁ’]ﬁx{ yERTHRERE
SN A

() FRIEamHTEE %%Fﬁiﬁfg@%ﬁf/ N H]

W

BTG E S TS AR R R A F—
ST ve BRI TS B ARy SRR LS A ——
(i) JEPEE 5005 R A H
(ii) SRR 5004s5 B 43 HLIE H

(b) JEAEATE SRS T AR (LA F 4T
BTG E S TS AIRE R A F—

Hr iz ve BRI T _E T RIR {7 SO THEEEE 5

3
T 5358

%

15
20

30

15
20
30

15
20
30

210



L 24 53t

IR %
H f %
4. £ HARRIFEIHAS 5 B b s D RS B (el TEE LS
% o MRS TER S ——
(@) FRERAEH RS HR S I—ERTE T Ehry
B AR B FERLEE A1
(i) J&H& P ia8E i H 15
(i) GIEH & PEIEE o AEE H 20
(b) JEAEMEAEGHETER S ——ERTE T L 30
B el FEE RS 5
5. TETZRIFLEFEHHAFEHAA S (LR ~ SEEE H AR 5
FbRaN_E Ry ST CRE 7 » iaZ AR BT HR CaE 5 ——
(@) JEETCIEStoxx 5045 E R s HEIE H 15
(b) fIEERTCIEStoxx 50458k oirE H 20
6. TEM 35285 Hﬂﬂﬁ? BAAZ St b i RS B TER LR 2 30
R EHE SR
(@ & MSCIEF‘ASOELH% OiEfEE R T TE H 15
(b) JE=E T EIASfEEE T EH 15
(c) MFE(a)sib)ERFEAtnITE SR s TEE - (HEIE 4300 20
fas T H
(d) fFE(@) ~ (b)=k(c)ERF M s EE /3 E H 30
7. B AR DT BN AX HAT(EEL-2-3 4 50
SEBIEFEHILIY AT F PRI N _E IR BT LEE 75
8. 1E5E1~ 2~ 3~ 4~ 5~ 6ER7TIEN AR FEMAYEE R S P Ly 75

by BT RS SR
1A

FReat B8 22(1) (0) (NPRATIERIIIREERR H TR IS A L eI st IR e R

11 521 31

g Hit HIRE 9%
%

1 st EE522(1) (0) () AT T URECAEAG H 1) - {ERE T30

5 bR e iR SRR ERE R » T4y TR
L

211



L
H

FUH

&l
i

(@)
(b)

(©)

(d)

(€)

24
A

JEE AR T

A FIRE A FRERR s T (B B IE A Sr e AT L
o et H

A FRPE A TR B sy e T H SR A S e R B R B
TriserE H > H AR AR ABE A B & R EUR
Gy feetE H BEEAR - P E AR B =] o R S oy
AzIH H

AFRE A FRER AT H B A SR S KB 5 8oy
Hee P H ~ AR PR AR A B & B B e
H BEER A PR A B RS =] o B R B oy e

H o BB EESGE TR A H

AEFE@) > (b) ~ (C)=k(d)ER R AT E R o et
H
() s R S E VR AR =
(i) R L E AR A =

=2
(E5)

%3
(E7)

F4

EEBEBRFHHIRE 75
BT ASERAFDS)

53t
FLRE 7%
%

15
20

30

30

30
60

531

R 73
%
0

212



1R 21
&l i
i
1. 9—
(a) BEISERES —
i H—
(A HEE ARILRIE H o A REUF s H

B ERERTT
(B)  FEET; E
(C) FTHBINERESE
BATEHENR 5 B
(i)  BEELLT PRI E L2V S & EE
I EF (@) (V) B (V) BT ——
(A) EERHEEERBAFER
Aaa ~ Aal ~ Aa2 ~ Aa3=iP-14) ;
(B) FEFAELE A EREE BAAA -
AA+ - AA -~ AA-ERA-14K 5 B(
(C) JEFEEIEHIEE HAAA ~ AA+ -
AA ~ AA-EGF14F 5 K
(b) ZECERERSS —
(i)  WIEEEIMLEER
(i)  BEAEEEE (A EEERIN © 5
(i)  EEERLER
2. WEEM BB EFBENES - MEE T A ER
R s A E T ALY NSO Ry A EVERTT
3. AR BB B2FT i EN & ERER S Ul —

PN ST e 7 [ P
< — = 71N liE] 7NN

@ HECEBEGES —

()  EFRELUTERRINE S 2 R S BB E

531
LR 735
%

14.56
18.2

213



1

&l

ﬁl_{}g

(b)

(©)

520

g
BEGZANE () (V) (V) B FTE & ——

(A EREZEERESEER
Al ~ A2 ~ A3EEP-24%

(B) IEEBENE AT BAL A A
A2 5K
(©)  IEHESTHETE BA+ A~ ASIF2
G o
(i) HEBEHEERARATST K
BTN ——
() LS
(i) S LRI ©
(i) (LI
(EE)

KBS > ZJ&EJH%EU&% ENE 71‘%15 Tz"‘%
WEEFE —REk :

7/

(@)

(b)

B8 A“T%faf%”"%/%%ﬁuTJrZ&ﬁﬁ%%Z(l)ﬂwh
h SRS R E () (V) BFTE & ——

()  EREAER RS A EEE HBaal
Baa?2 - Baa3okP-34 ;

(i)  FEREAEE N E 5T E fsBBB+ - BBB ~
BBB-Z(A-34% : ¢

(iii) ¥E TR STV E FsBBB+ - BBB - BBB-
BUF34R 5 R

ZECREBERES —

()  WIEEEHERER
(i) B ERRERZHETERRIN) ¢ 2
(i)  EEER R

=5

BERREREFIHIRE 2R
(FREERERIH H R T BRI 23 51)

31
I 556
%

21.84
27.3

43.68
54.6

214



(@)
(b)
(©)
(d)
(€)

e .

o .

1.

FEAZRH —

25 BT 5 A 5 8% (category 1 qualifying debt securities)ts 72 EELT B S S ERE % (H
A EIHA H SCEERE I HvaR T SR RE30FEN & B E BRI

RS B E 85 (category 2 qualifying debt securities)f5 RN BN LEE
ERER G2 o

AT - MELMRAEN S - SEBEGEFERBITAER —
() FIEIEMERZ TRV RESHEAN E IS AT
(b) FIETHSHRTANEE AR F A BN g H I EE AR R

FEARS - MLUMRAENT S - SERBESEFERBINATEE —
(@) FEEEZFRFREBIHEN ST K

(b) FETI2IFFELUTERARY TSR © ARG e IER - (2R —(E
[&8) 2 B P AL TR E S 2 5 56 7 R B AT PN TE R & <5 T S H R R TR 2
B RAEN LSS A% T a8 2 Y FE AR A A & S Oy T F e B A R (A Y EE)

AR EBE NS

T FTSHIZKF -
511 21 31
/—/—1+E/\:/\ ""‘2+EA—/\
e EEE T R EEEE S
PEREEI H B e TR IR 5= HIRE 4%
% %
6{E A AT 1 1
6 H Z3FLL T 3
BEESEDT 4
SAEEI0FELLT 7 10
10552 | - SfRfR A 10 22
%6
RenlfRB AR E R

AR S > PUTGRE B A E2FQFRATE THY R ——

(@) FFalF)# (permitted interest rate) ;

(b) FFEJEE% (permitted securities) ;

(c) FFojfHEZ (permitted underlying asset) ;

(d) BFFoiEFIrIrE R eG54 (permitted underlying type of rate or index) ;
(e) JwiFH o754 (tradable commodity index) ;

(f) JTE LB 5% (tradable currency exchange rate index) ;

215



(0) JFiBE 758 (tradable securities index)

FEAFR S —

ELETFEFIE #7E 5 (category 1 special debt securities) 5 5 B0 BV AIER S 2 » (HIGfEE]
$H H SREERERIEA 5 096k TR B30 AR I 58 4RI

IR FIR#E5 (category 2 special debt securities) 5 & 1~ 55 LR Al (B 75 a8 27 HVFE Hll (75
S5

shat2t BLEFAFFIES A ERIT S - ML T ROPER S > FrRlEBSE R R R —
@ MAEEE —
() MEIE L TR BSHEAN SIS T K
(i) FE92RTASCEE HAEZ 556 7 B BRI A & U EE A EG R 5
(b) FIAEZE —
() MEIE e FEF B BSHEANEIH ST K
(i) FEG2IEFFE LT SR AT SR ARG« ARG O ER - (B2 HER
—{E B2 E ML E &1 S5 5t iy B B ] PO e R Y & < T 35 A1 385
HRATIRISE 278 FSRAE I LA SR A AE 7% Fag 7 Ay B B IR P A & B DAY TS
AR (A7 HIEE) R TS HI7KP

fEARFH —
PEELAREEL(D)() ~ 2(b)S3IEIR MV HIES S5 S o R T ARG ESHNE 7
%
P=A+B
ﬁ‘ﬁ .

“A” Ty fEFRAG M T LR AZE 2L ~ SEART YR S B AR TR T ABHEIR A
AR AR 3 Z A 5 IR B 3R - ek st 20 F e
@ EAERFLO)()ERR AR SR SR M S — B EE R A E ~ R
Fi o F] SRR PR S SR 2R () fok o AF BT R E AR A R A B R A T
RTAR 5 B
(b) LA B 2(b) B3R R A R HME SR 25 1T 5 — 4 R I E S a8 7R A 3817 A Bk
PR R
“B” Z%A
@) HLAFRE L)1) HER A R A S R85 1 = — (£ 555 2 1 B R SR LA 1
HEEES B AR EII HAYeR NIRRT Z B s HE 73R > %
SRR AR A RAHAIR - A A G R R AR R 2 A 2 IR A AR R T o]
iR
(b) kAT () LA P 75 3 T o ——1E 25 b 45 e L5 55 L
I B & A G B 1 9 R IR A R A 8 RS ET 2958 - 1T
a2 T AU B B PR | (R s e 2 2B H B e TSR] - 8 A O R s 1l
fEpsaazs I8 HAveR T HAR
() AR AR B o DR B s s 7R 2 =4
(i) AR B s s s o6 22U R (R s e 2 —— 55 3 © =

0

0

216



() ERARFEIFIEIA VR I E BRI 5 —AERSSH P55 U%ﬁﬁ
S ERR AR HAVeR N IRV S Z 5 R E 73R > T fh
(B2 B PR R Bl (5 a8 2 2 H AV R TSR - A %H%EAEE%EE%TEHE?%

FHEHAHBER TEARY -
1 24 3
& il HIRE 53
1 BRI R R (E S E 2 0 1 ——
(@) ZEEMETrIMERE R —
(i) oz AT R R
(i) AR 40%
(b) FZEEEMES A E B AR LR e U DL B —
JETE H
(i) FrrfAE p
(i) bR R B SR8 5%
(i) JREEESTEE £ P B RGEZ
Ta%&ﬁﬁ%ﬂ”aﬁﬁﬂﬁ
HEF SIS
?DRE TR R
= BEEIRES
AYi<4 /N
AP
IR
Ho®E
(iv) JErEmTEE 40%
2. JE 50 n R E e s SR IR E SR IE SR 275
(@ MmESNZEAEEKEEEE H—
(i) AHBEHEAENIEH B A MHRERAD Y E
ﬁ?
(i) AHEEEAENIEE B—E&E TR FHE AN SRR
ISR
TEHTRE 4R 2 iy
ey 0 RS
AYice 2N
AP
B T I HIRE ST
Hao®
(b) MEMENRHENERNENGEEE P
3. [ B E S AR R 58 5 PiJ105%

217



L
5

1.

2.

=7
TEIRE R
24
JEIAIC
FEFEIHAC S P i HERS

SRR - T ——
() FHEAEAEITAYVIHH Rfies

(b) ARBEREASAVIHE — B T IREA- SRS E

— IR R AR TSR

Bl n e SRR e AR EEREESNIEHT OTEEAS
A

HY BT (ZEAY BN B B RV O (Z 2 E)
RrREERE —

@ & (BAEEFA) THLUTEHAY#ET

1 HE 7% A
51 S 7.
ae ey
B

(i) BhELE
(iv) “EfEMERE

(V) FEZRERERTA TEAEE
(Vi) BEamhreEEgE
(vii) JE ErERE S R E EC A P

(BB R AB R A A A R R

(ENsaE gLy
= /' . J AXZE T +HJTH

HEEE

31
R 72
100%

R AR Ay
EpE

MR A

BT (IS
PSSR SR
AR S

5 PR - S
R RGN
S

PR 5

I TSR 53

=

A00%

40%

40%

40%

40%

5%
AR R
BTSN T
R AR
GG AR
SR ET 535 Ty
R - SRR

B
AFR I
BT
HIRE 22

218



L
H

F1H
H

FUH
H

24
T

(viii)  EFAAESE

(b) FEEEERIEANRBIEE399MERAT (FHIERE

EFtEE TR i ERE E LRSI
() FF&EZH—TE(a)2(b) LAy R At

(d) ARFE() > (0)=(C)BFTHI YA —Fdf i

=8
TR BRI E

521
tH e

(SESIYINUEIEOE S o= G IR

@) FFEAGBITRIS ISR BT %

THI(b)ELFERTMER © K
(b) &SR SRR 104 T HY
e —

@F e (B RIE(ERICEE) S ) (F5715 - [[FEEPIM)AY

it 2 5 LIp ) i B < s SR 20

AU P

9
R M BRI T E AU 7 3

5215
JEIAIC

(EwibEREa=ElE

FETR R IH H

31
R 72
30%
30%

i P e % Sk
TR 73R 2 Y
4]

20%

53t
FRE 77
%

10

10

40

553t
FTRE 7
%

100

100

219



220



FifR3
(205 Rl 2]

TR R
H1HES

R B R i 58 5 T (R B A (5 P 58 5 & “Ossaka. Dojima Commodity Exchange” Y344 )

eSS S ETA TR A B IEHE i S F AR A E] /& “Chicago Mercantile Exchange, Inc.”fy
b o)

ZHEHAEAR G FrA R AE (CZhIEHAER 5 FrA R /A E]" /& “Board of Trade of the City of Chicago,
Inc.”fUEE% <)

NI EAS B FTIE R AR A B CONEIHE S B FTnE KA R A 572 “ICE Futures Canada, Inc.”fy
R o)

INEHAESE B AR B TR A S (MR RS S AT EEA PR A E] "2 “ICE Futures U.S., Inc.”[Jz%% © )

INFEHA RS 5 FEIOM (MNP 558 5 Frioi & “ICE Futures Europe”fUEE4 - )

TRIHEL G AR AE

TR AL B AR AE

BB S TA IR AE (e E L B AR A E]"/&“The London Metal Exchange Limited f{J5#
%)

WEEEF L ST A RAIRA 5 (“hBEER L BT AR AR /A S /2 “London Stock Exchange plc”HY5E
%)

BRI G (R & RIS B P& “Osaka Exchange, Inc.”fVEEH - )

gt B A G (R E 1t BEE 2758 5 P& “Nagoya Stock Exchange, Inc.”[J5%44 9)
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I3 A2 5 P 56 25 28 5 A BR A 5 (“ W 3 52 5 P 56 25 %8 5 A IR /2 517 /& “Singapore Exchange
Securities Trading Limited”[J5£4% - )
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BN P A8 2 i
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Brasil, Bolsa, Balcao”2“B3 S.A. —
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