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B [fR=1TH] ETEERISHF(CCP)ER - W "REHVFEREAR . ZER
MEEARBEARZKREEAEN T1REEIE(SA-CCR) , B T REIEILE(IMM) . Z
nn#a -

KRFBAINZEBAR - RIZHEE(SA-CCRIENTR] - B E B RIRERE(CEM) I
HIE(SM) Z IR EIELR -

RRBTMIIFRIE ZNERFEE A Z S E A (RBA) B2 A BT S A 2 ARBRE &

A(IAA)
AERFETTLIFE 2 GRAREIEHSE RSB/ ESLEFERRSEHF

ERERZEARETREM -

KRBT IR ZBRPIEARN Z (B A ERER 250%) HEH 25 E
SERMEEEE ZEEMSHREERBIRE - RPIE TN ERERER 250%2
E£ER -
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(7) ARF_ZTHIFAIEZ MRZHAE - RIBERERMEEERRES —SAE NIRFTY
ZERE( : IRITHRAAE S AIRB) M - AREXNERERZAFHESE)

ARBIZIEE
1. [F¥RN]) 26A= [FHERIL] (1+4+7+8+9+10+11+12+13+17+20+24+25)A
2. [BM¥FRS]) 26B= [FHFRITL] (1+4+7+8+9+10+11+12+13+17+20+24+25)B

3. [MEFRN]) 26C= [BHRIL] (1+4+7+8+9+10+11+12+13+17+20+24+25)C

IERIEZ

1. [ ] (2A+8A+9A+10A+11A+24A)= [ BFZR+ /1] 10E

2. [BEEA) 3A= [FER_+ ] 21+ [FHFE_+/S] (6E+12E)
3. [MERA) 4Aa= [MYER_1+J\] 6F+ [BR_F71] 2B+ [YZR=+F] (1B+7B)
4. [BEZRI]) 7A= [BR_+75] 156+ [ABMEEE(IMM) N ERITERZFBESILUE

fRtEE

5. [M=A]) 13c= [BRO++] (3N+30+3P+3Q)+ [FiZFEIU+/\] (3N+30+3P+3Q)
6. [BFFFEA]) 18A= [MIZERIU+] oA
7. [BEFEA]) 19A= [MIEN+—] 8F
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[MfRAZ—]

Eigtt EEBER (S5 )

112 F 12 H31 H (M HEBFT)
Rt EE REERES
JI=f=
KER A AIEA B RER C
1 |ERERAERZHFERER)(CCR) 1,246,545,517| 1,230,748,232 99,723,641
2 1 HEK(SA) 1,246,545,517| 1,230,748,232 99,723,641
3 A ELEE A (IRB)
4 RSEFEHEME 27,031,891 35,703,768 2,162,551
5 1E4E )% (SA-CCR) 24,341,166 32,443,093 1,947,293
6 | ARMRELE(IMM)
7 | HBERE T ZIRTEERIMU
2% (look-through approach) F 2 &&
8 542,322 493,845 43,386
KERE
Z L E % (mandate-based approach)
9 0 0 0
ZETRERE
& F A (fall-back approach) ™ Z E £ & #
10 0 0 0
"E
11 (B ZEERERE 0 0 0
12 |E@E 1,334,825 1,403,713 106,786
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[E PR E E RIEERES
I5H
AHA A AIEA B N C

13 |fRfTEB 78 5{EEMm 4,651,015 2,756,800 372,081
14 | AEREEIAZ S EMA(RBA)
15 | AEREEIAZ EIEATUA(SFA)
16 | 1ZAEL 4,651,015 2,756,800 372,081
17 |5 E 59,223,513 50,773,463 4,737,881
18 | 1ZXEJXL(SA) 59,223,513 50,773,463 4,737,881
19 | AZEELE(IMA)
20 |TEZE[E P 137,675,063 124,080,500 11,014,005
21 | BEREEX
22 EAEEE 137,675,063 124,080,500 11,014,005
23 | EPEEEX
24 \HMIFRPIEA 2 £ XB (3B R P E 250%) 7,050,500 4,109,180 564,040
25 | MPRZFRZEE
26 |#AST 1,484,054,646| 1,450,069,501 118,724,372
AthA
SEFRERAR :
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(1)

(2)
(3)

5l -

(1)

(2)

(3)

(4)

(5)

(6)

(7)

RgMEE  mSEMREFERREFREATERASAMMEE - BIERE
RIELL 12,5 -

RERMEEGEIR) . BIERFEEEN -

REEAEK  GREFRAR  FERBRUYRE SR ZHEELREK  HESE
B —SHHBRHEmK (R 1-A1] BEEAREERBUYEELERKERICRFGTERD
E(5) -~ (6)~ (7)B " RIEEARGR , ZMNAB—2 -

AERE-ISIEZERERBEHEE - FHRISHFERER BEKER
BEEARNGHREMI - FHEEIERE TN Z2ERGHREAMI - NRFIERZEE R TR
ZAHEE -

"REBFERARRE, ERAFEES (MER_TN1] ZERARAREERE(CVA)
B [WR=1TH] ETEERSHF(CCP)ER - W "RESBFEAAER . ZER
MEENREERZREEAEN TEEIA(SA-CCR) 1 B " RAEFEELEIMM) L Z
nn#a -

KRENIZEBAS - RIFEA(SA-CCR)ETA] - B E B RMEA(CEM)ZE
HIE(SM) Z IR EIELR -

KRRETTUHFTIE 2 AT EE 2 I S E A (RBA) B 2 AE T E A 2 BT
JE(IAA) ©

AERF+IFEZHSRARBEHIEE  C2R5B2HES(CEHRRZHF
SRR 2 EARETIREMI -

AREFRE TS IE 2 HIBRPIER 2 SREGE R B MR8 250%) HE2E 25186
RERMEEESZEEMESHREERNGERE - NG N ERREMRES 250% 2
& -

AERFE_THIMEZ FRZHAZE  GIBERMBEEERBREE —Z TR
ZHREW  RITERARIEA(RB) VI - BREARNRKREFRZREFFTEE) -
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ARBIZIEE
1. [MFRNAZ—] 26A= [MIFRNLZ—] (1+4+7+8+9+10+11+12+13+17+20+24+25)A
2. [M¥FRAZ—] 26B= [MiFRNLZ—] (1+4+7+8+9+10+11+12+13+17+20+24+25)B

3. (BN Z—] 26C= [MiZRLZ—] (1+4+7+8+9+10+11+12+13+17+20+24+25)C
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[Fffz=—+1]

EEIRFEEEEATIRHEB 2 ER
112 F 12 A 31 H

(EENI : FE¥TIT)

I5H

B WmERZ
REEE

MNEE
BEARETIE
S E 2R
E{EE

FIEEZIREEE

SRR
ZR1B A

RHHF
=R E R
RiEB

e lw
RiBC

5 & bR
"B D

EEARE
SKEE A
FHEEIE E

BE

RER
1 [WER
&

26,797,824

26,797,824

26,797,824

FHR
17 R
&ER1T
BES

109,924,871

109,924,871

109,924,871

#Eia

140,735,792

140,735,792

682,648

44,853,596

(=)

95,199,548

130,801,651

130,801,651

129,794,488

o

1,007,163

12 B 5H
‘R
5 |BEY
&L

==

BigE

530,952,892

530,952,892

508,786,172

o

22,166,720
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I5H

B mERZ
REEE

MNRTE

BERETE

#HE 2R
E{EE

FIEEZIREEE

1= PR FEL Bes
2048 A

Ro¥F
1= PR E B
284% B

5 [EL P
Z8fE D

EERE
K E AR
HELIS E

il
EHME

==
=5

My EE]
5K
(EERi

=

=

18,831,853

18,831,853

o

18,831,853

o

18,831,853

FEUT TR
IEIER

111,334,100

110,811,663

110,830,094

106,786

81,192

248,752

-455,161

Kl
éln%

11
il =

N
4

dim
i

e

10

il

~7z
Hl

oy
W EE

11

HE-

FER

12

BRI R
Er-E

%

1,517,143,729

1,517,143,729

1,533,648,398

00

o

(16,504,669)

13

R
i
1BE-F

&R

4,537,476

4,537,476

4,537,476

14

2 PR

=tz

= 3
HIE-/

%

T

7

15

Hith<
oh =% =<
& E-

FER

3,567,346

3,567,346

3,700,816

o

(133,470)
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MNEE FEEZIREEE
55 MR | EXNGTE U, REEHF PRI . FERE
‘ REEE |BE2E | |ERER| | sk
20FE A g cC | Z2#ED |
HEE Ze15 B A a2 A E

AEE

16 | & E%1E- 21,151,363| 21,151,363| 21,151,363 0 0 0 0
RER
(L4

17 | BE-F 0 0 0 0 0 0 0
%A
"EMH

18 [ RE)E=- 2,119,290 2,119,290 2,119,290 0 0 0 0
PR
BE

19 2,623,458| 2,623,458 0 0 0 o| 2,623,458
E-FE
AESEFR

20| B E 2,496,780 2,496,780 2,496,780 0 0 0 0
3%

21 i 15,219,308| 15,219,308  2,140,043| 13,079,265 0 0 0
E-FEE

22|48 EE | 2,638,237,733(2,637,715,296(2,456,610,263| 76,871,500|23,255,075(114,280,153| (14,469,841)

gafE
RIiT

23 |ER1T[E 17,071,307 17,071,307 0 0 0 0| 17,071,307
EER
RIT

24 |[51ZR 0 0 0 0 0 0 0
pry L=
mIRA

25 SeRiE 54,957,541 54,957,541 0| 49,093,951 o| 3,314,938 2,548,652
BE2
TRIE
&
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I5H

B mERZ
REEE

MNRTE

BERETE

#HE 2R
E{EE

FIEEZIREEE

1= PR FEL Bes
2048 A

Ro¥F
1= PR E B
284% B

5 [EL P
Z8fE D

EERE
K E AR
HELIS E

26

il
S|

(=

27

M EE]
558

(=

74,144,555

74,045,377

o

74,045,377

28

FERTRR
I8

25,057,961

25,057,961

25,057,961

29

ZERFR
Sha

(=

2,915,703

2,915,703

2,915,703

30

N

i

i

<1~

\[T

)

i
A

=58
I=RE3E
HZ8

(]

31

EZIY
B =X

2,128,059,291

2,128,059,291

2,128,059,291

32

BE
EZ

28,000,000

28,000,000

28,000,000

33

15 RIR
=k

34

HithE
MEE

105,696,681

105,696,681

o

105,696,681

35

BEE
(]

1,734,196

1,734,196

1,734,196

36

HER

(=

2,236,892

2,236,892

2,236,892
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MNEE BIEBZIREEE
MWK | ERGTIR RE¥F k=
== e fERER | B AR
REEE | S#EZIK 28 A ERER st ¢ | 2o o KB zl:
aEE | 2fge | * HEE E
AERIEFR
37(8/Ra 58,362 58,362 0 0 0 0 58,362
(C
Hhg
38 n 8,244,306| 8,244,306 o| 5,091,775 0 0| 3,152,531
=
39|48 & 1& | 2,448,176,795(2,448,077,617 0/128,231,103 0| 3,314,938(2,316,531,575
SEFRERAR
1. RREMER . F -
2. RERRBEFREMIER -

3. AR HUBFHMERZIREEE  BIRSIR

FINT

1TEE

RS E 2 RE(EE » RIRES

ReEF=

[==I=]y=]

TIREN - BMNEEER

BERPESIREHEZIREEE

&t

REBEMNUZREEEGIRRINRABZEEEBRRINGGRE - AIHERVUXZZRE]

ABERREER "TMAZEERTREBE ZREEE

FERERRE

h) -

"MERE

PRIRIE 1

TMERERIRE -

"R5H

TRSFERE T HSERRE BT IFERBERYAEARHEIR

"RSHUFERERRE

rRasEdRBE .

THZREERRE, Z

REEEAD BIRE T MANEEERTRBEZIRBEE, 2R BMAE

RETEZ8E - K&

(1)

RIEEENREIR -

E/RESEETIREE

EAHEZIREEE

"ERERZRE S (A BN - RIBERIRMARTAIIER - BAATEHRIERE

AT EHERZE L RHIESIFEHIER - T IFEARB KA E AR

I8 1 (E ) #5IRS EIRRIRS

STAS_BEARZ S -
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5.

(2) THIHEMRZERE ., (DB D  KBZEXRE - Delta-plus HEZEIREZEZAEER
TR ZEm - FFFLUREBEFETSE - MIRAERS - SHEFIRE R ERE S

REAR  ER5ENERTRELNERE-RHZEARER  HIREEEES

)

st

"IFEARBRYEAREIE  BERE—EHRBRERPZoBREEE/RERE

ZEFRERNRIE - LUREE/RERT - RMABRFTIRE D

ER-EEEHBRZERNTREAKESERRBRRE - AIRELHEZ S E &R

ZRIBIE NEEARE - MBS - IIRIERAA 4 - T HBERERE ) FTEIFLIREEE

BEZRUATMARE Bt A ZEBZBMA—ESER "MNEEERTIR

SHEZKREEE, 228 -
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[Ff=+—1

FAERBEHPMBRRIFEGEEETEEER
112 F12 B 31 H

(EENI : ME®ETIT)

I5H
- . REHFE .
I5H mA | ERERZR 7| s baosg | TISERZR
FEm2R1E
B A i C %D
B
MAEZEERHESE
e _ 2,671,016,991| 2,456,610,263 76,871,500 23,255,075/ 114,280,153
ZEERHEEE
MAEZEELRHREE
. _ 131,546,041 128,231,103 3,314,938
TZaEREEE
MANEZEERHREE
. 2,539,470,949| 2,456,610,263 -51,359,603 23,255,075 110,965,214
N2 FER
EEBBEERINEEE 831,479,761 56,750,727
EETRERAFEVERE (46,204,796) 5,536,906 (51,741,702)
RSB FEHESEEA
g 187,040,710 187,040,710
REEBEER
SIEER 2,690,725 2,690,725
ETEEWNZEIEEE 2,518,897,896| 138,371,832 23,255,075 59,223,513

IEFRERAA -

1. RRBHRER: F -

2. RRREREERIERR -
3. "EHERRE. TRSBFERERRE . K TEFERE ) ZRRBFIESZ
BPFHREEURERZRBEMERBRMRZERRFA(EEEREER)

4. "HIBERRE ) FTZRBRER/BERFHREZEL 125 KT

5. REBMNEFELIERERBRBMANEE BRORRR(ARE/\F)) A HIREEE
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B(ARE-—E=I) 2= IRT/IRASTRRARE LI TEINIEE - &5

ARAREN R

(1) "EERGERIINTE ., RERARRET  GiEZS8EREBREGE(CcCcr)EE
B R TRESERE . MRESARIZER

(2) "ESFEANZERE ., GEREREAATE - (BINTSEREET - R
ZHARE - Delta-plus REEERRBSAABTERTRZEMBEUEEBER
R (MR+] 28RBS -

B8) "RHSUFEHMEEREREEEEZE . RRXSBFEHERRET - EHMH

=
==

D)"}

SR [MFR+T] REZIRAEEZZE
(4) "RHEERE . REXSHFERHERRE T - EHERFHERZE(CVA) -
6. "N, WIERERW
(1) HMA "EERERRIEER, Z TN BUGE T AZEEHBRERERZ
RIRER L WE/\F DEAEBNZRRTR, 2 TR BRE - AFEER -

(2) HERIERZ "#H . BAGRESERIEAD &) N ZE8MNE -

BRIGZ
1. [B¥zR+—1 1A= [B¥zR+ 1] 22A
2. [Mz=+—1 1B= [F¥zE+] 228
3. [M=+—1 1c= [MizR+] 22¢
4. [Mfz=+—1 1D= [F¥zR+1 22D

5. [BE+—1] 2A= [1ZE+] 39A
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6.

7.

8.

[Mf==+—]) 2B= [[¥Z=1+] 398

[FiER+—1] 2¢c= [BFFE+] 39C

[FiZ=+—1] 2D= [FIZR+] 39D
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HEER  EZEEHRMA

WHRRBREARPR/RINEE -
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RETREEE ZRE(EEE
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BREZRBHREZBEARAE 7 ERE - TTEURZER
SACCR A EAFEFAE - BER A ANBEHEEZTH
EERBZEEHY -

2. MBARITEUEMREFEEZERTAHK
FEIEERGIRBEESAREEEHREBE ZE
& -

283

EI

MiZEBRRE N - B E
730k~ BUBRRERRE
B ERRAEREFZ
A AA

FRBERSEN ZHE
;AT -

- BRI R EREIEEN SN - 2

BT A e IR AT B R (Mark-to-Market) 2 18
BIZEE (Mark-to-Model))% - HEBREEZEREIEZEZH
EZEBRA - @ERZERZEEY - MIREEREFER
NMretmiIBBRIGERES - mMEBEME ZRERBEERES
M5 ZMREBREALARHRE - IBEETAESTSSH
EFERAZFERN  TEEESMRBERIN 22 ET LS
2 flnER R bRe R E M A RS -

EEBREPRERZERENASHERETSEKREE
BUHEENG  HEEMRBETSARHAE - EXE
mEMENTERE  BERFEEUAREEENSE
fREL - RRSEFNELER - SRIIFERB AR MEE
e
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SEARERAA :

1. RRBIIAR  F -

2. RERREEEEIER -

3. FAGRIEE [MRT]Z"MBERRZREEE . B " MAETEERTREEZIR
HEE., FEBREEER  FRPEAEEZEERRA -

4. FHGFER [MRT—] PRZIEREHASTETEMRMA -

5. F£=5PiEZERARA - SiERBME AU B 7% (mark-to-market)
FUE BB (mark-to-model) » IE5h - BRI ERZENEEZERF - HERRZSEMI

AHBEBRERITAZ L
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2. BT A(REAN)/ITERS B E R (Issuer/Guarantor
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3. X Z ¥ F 15 FAEPE (Counterparty Credit Risk) : %35/588
TTEMEMEMR S ZHFRIEHEEZBRTREIR
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EHREEME
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IR EE G448 B/
1BH HEED
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