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Mkl 727V ROTYNT 4 THREIOBEREEHFE
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T T — R (FX forward) (Notional contract value of currency leg(s))
SR eS| BEIND IR R
(Forward rate agreement) (Notional principal amount)
oy 5 O AR B IR | B (Sedfiliks * 22 #a b SR+t i @ F))
(Trea;ur futures) (Number of contracts*notional contract size*(futures
y price*conversion factor+accrued interest))
SFIE E&%@?ﬁ%mﬂi(ﬁﬁmepmn .
(Interest rate futures) (Number of contracts*notional contract size(e.g.
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AR 5 [ Ee ARG LSS (112,500,000 )
(FX futures) (1151115?5%1;) ((;f ;ontracts*no’glonal contract size(e.g.
,600, apanese yen
Y P, SO BE A > 7 7 A RO
(Equity index futures) (Number of contracts*contract size(e.g. $50 per index
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. I [0 T 5 | B * S i
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o1l)*futures price
PR ﬁ(%liﬁl*ﬂ??l%fi*f‘ﬁ%ﬁﬁ*ﬁ*ﬁiéi@@?/vﬁ
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plions on futures price*underlying delta
JLS g ke FTA b R T T Tﬂﬁ‘éﬂéﬁzﬁ@%%b< VR PE O T E _
(Credit default swap) (Notional principal amount or market value of underlying
reference asset)
Bl e Y B e 2T T TEINDEAROREE L VZFEPEO i hiE
(Standard total return swap) (Notional principal amount or market value of underlying
2 T reference asset)
BEAT T MESNDIEARDE
(Currency swap) (Notional principal amount)
BRNAT > 7 BEINDLIEARDE
(Cross currency interest rate swaps) | (Notional principal amount)
505 B R LS | BURE g PE O T I U B D 7 0 7
FTa s (RS IROH) (Number of contracts*notional contract size(e.g. 100
(Security options) shares per option contract)*market value of underlying
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e PR 53 O RS & e 7

(Currency options)

(Notional contract value of currency leg(s)* underlying
delta)

AT I A KT av
(Index options)

B AR E TR > A T v 7 A DKYEFFEFEDT L Z
(Number of contracts*notional contract size*index
level*underlying delta)
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77 v RIEIT VAT o TEG|IBAREARE, EAE S L P (qualifying coverage assets)
ZRA L, DRER L 2T TR BV, B ALy DEELIL, BT, BE KU
RFEYTHLEE, =—Y = —fE, TS, CP. MMF 283%2% ¥ %, 201548 A
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RT 4 T OHED T1%, ERET SN TWET U AT ¢ THG| O S WIFELE D 59%.,
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PR L AL L > THRRE DA MR EZ & £ R0,
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JEBHEREHED T —L - 7 a Dy a— b EHAEDEERSITHD, 772 RiE
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77V RBMRETRIGEE A Ny VEEOR LT, FHMFEHI Y N v U8 (MMCA:
Mark-to-Market Coverage Amount) 2 T8 2 7 « X—2Z R« 773w Vi (RBCA: Risk-Based
Coverage Amount) OAFHETH Y, 7 7 > NIIEEEFICRIK L NS AFHEZR~E L
TWDZEEMRT OMEN DD, Flo, WALy VEFEILT 7 ROMEEREL
TR B0,
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MMCA &%, T U NT o TEE| 2 fRET AR RICBWT, 77 RIS T H——TF
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B L TRV, JiliE, RBCA Y ZRA LT 6720, RBCA LI, fF
KDOANVATIZBWCTT UNT 4 TEBIZMET A, 77 v RBRI T2 —_3—F ¢
—Z3HL D G ARHEER CH D, UHEEICIINE 6 08T 3 A BB L, HETIEIC
DWTIET 7 & FOBHIE DEARBBLETH 5,

MMCA KT RBCA ORIZHT>T, 77 KB AT B —R—=T =L Xy T 4
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72« MMCA BHIZIE, 7 VT ¢ THBI OB KA I /3—F 5 72D OIS BFEILE & PER T 5
ZEMARETH Y . RBCA HHITIZ, 7 VAT 4 THBINZ L D kOERE I \—F 57
DHOYBYGRHLEZ PRS2 Z N TE D (MFET),

12 1SDA, “ISDA Margin Survey 2015”, August, 2015
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WG SNy DEPEDER
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RBCA

IN.?UN%4?-UZ7%E-7D75A
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T4 TEEIEITo TS, b LI, OF INT 4 THBIHEOTZ I AR—T % —IN 7 7
R OMIE FEREAD 50%% 8 2 T2 AICEA LRI ban Y A7 EEY — L Th D,
Z LT, DRMP [EX% 8 /R d 4 il L, Uik 7 7 > ROEMH L1382 5507
UNRT 47« YRAZERE (772 ROEREIZL > THEA) 1T THEE ST
SR AR

2015412 A, SEC IFE—=V F A X —DFT —H _—2 % T, 1940 FFERE SIS
ka2 To7 7K RS MMF) 11973 K GERAEERE (AUM) 134 18 JE kL)
DH LT UH NI LT 10%0 7 7 > RIZOWTT VAT ¢ ZTHG| 0 FEE A Ti#E LY,
ZOREF, BlE RS ANETFTT 4 7) ©OH 57T K (FAEXNGOR 6%), VX K- 4
NEFT 4T (ANETT 4 TERETORIE) O 651K GRAEXZROK 63%). ETF

B 7 U RS L, BB IR R ORI DA OFERIZ BT Al — OB & RO IEM O & ik 5 & |
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14 SEC, “Use of Derivatives by Registered Investment Companies”, December, 2015
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RS ANEFTT4T) OB 6K GHEXNROKI %), ANVZ T 47 ETFD 955 20
A (FAERFEOK 91%) DT J AR—T % —N50% %2 TV, DRMP EAD S L 7
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Sy B E PR THURTEHNMEEL TWDLIONF =y 735, U A7 EHEEM O
377 RT3 —< AL LN L2 HERT 5,

VaR ORI FE, €70, Y —/b, FfHiE L DRMP ORNER, U227 D
ZGITHEAE L TWDN, DR EBFEIRF=v I/ T5 L,
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EHE R RIE L
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1. VXY R -FNEFT o T ADEE

Wiz, KEREOT VAT 4 TEBI 2B Ly AR—Y vy — %83 5, Riko SEC
DRERERICED &, BE GRS<ANETT 4 T7) L 617 A GHEXZG DK 70%)
6675 {5 N/L (S 0K 50%) 137U T ¢ THBI 24T TS, £72, =7 AR
— v —N 150%% # 2 C EBPL (Z#Efih L TV A IE1E. 13 A GAA R DK 1.5%) ., 376
B RV GBS0/ 27%) THo ., BEIIRENTHD (KME9),

U¥xy R-FNEFTT 4 T7D55H 104K FHERNROK 12%) . 67 F/L FAAEROK
13%) 137 U AT ¢ TEGZAT > Ty, — 5T, EBPL (ZHfili L TWa U ¥y K- &
NEFT 4 T1E 22 K GREXSROK 27%) . 326 f& KL GREXROK 65%) THY .,
YRR L KT,

Ny VT 7y RiE, —RAICREZR ) A7 ERC AT AERAG L, TIAT 4 T %
~yVHBITIER L TWDEARH D572, RBPL ##INT HAlfeEndH 5, L, U
Fy ReANVEFTT 47 D5H 9K (FRAERZROK 11%) | 305 & F/L FRAXIZOK 60%)
23 300%LL EDT /7 AR —T v —H [ LTND,

B Yy FeANZ2FT 40 70T, MEDK CREORERFSTIHRT Yy R T2 FF 7] TEH
BATE 7 +—4% 1V —] 2014 EFK 5 % 51,

B sEsdBZnst, /Ja—AR - R 77 FEREVRR « FR_xay ALk« B o_=—C LT,
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Hx9 XEREDNIVAR—TUvr—

Bz <AV FrT47) V& ReANEFT 47
" K AUM AUM y A% AUM AUM
Al qmry | v | R vy | wmrn) | vx7
=0 617 | 68.63% 6675.43 48.30% | 10 | 12.35% 66.55 13.19%
0<10 143 | 15.91% 4896.51 35.43% 3 3.70% 3.24 0.64%
10<25 49 5.45% 513.70 3.72% 2 2.47% 0.05 0.01%
25<50 33 3.67% 605.77 4.38% 15 | 18.52% 57.13 11.33%
50<100 24 2.67% 517.10 3.74% 24 | 29.63% 45.98 9.12%
100<150 | 20 2.22% 235.90 1.71% 5 6.17% 5.18 1.03%
150<200 5 0.56% 93.61 0.68% 6 7.41% 2.66 0.53%
200<300 6 0.67% 277.30 2.01% 7 8.64% 18.62 3.69%
300<400 2 0.22% 5.58 0.04% 5 6.17% 292.52 57.99%
>=400 0 0.00% 0.00 0.00% 4 4.94% 12.47 2.47%
G i 899 100% 13820.90 100% 81 100% 504.40 100%

() FT—=rF7AX—5VY SECHERK, BEk7 7 N 1L,973 Rind T > & LITHH L7z 10%03% 5,
(HFT) SEC & b B¢k & AR TGHF e AT TERK
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