L N o O~ WD PR

S%W%ﬁ%ﬁﬁ
109 # X2 RFAFELARGTRL T FRBE

CFE AR (AR A 2 - cR R 2 D s AR 2 2 2
7))
B (AR AR )
%? b%&uﬁy} g’r_fz;\%:
b E PR o (M <)
B AR o (it )
R FE AR o (E4 ~Eh 4 2 —)
PATRIR 2 2002 T e 'R 2 B JG
IR IATAVRPAFZLE -(HE )
LR T RGO MABFEARR R EI R LR L (R L)
P T EGIER LR WP o (AL
A N
R HETM oA )
R ETEFTNo(HE L DAL )
B b eI Z L
B RRIREZ T

)

2 o(xﬁg\,i ,\)

(A4 DA )

W =

|l
=

~m

N

SLEES = ER 22 T
BrRRMEPIFERFREFR (A o2 EA S A
REHEE %}}LK&QF?: o(xﬁ%\,_— =)

LHEHEELHFRGITEFTR (A 2R LT
TEh % ¢

TERGEEAR -(HEZ L)
FTER'GTEFT - (&= +-)

1



(=)

W H-Rh e

1L 3k TBFR -z~ 2d =

+4)

2. "HR'GEEFM o (HEe L igie L2 )

e L oL -
@é.%v\lL .

e (Ao L)

GF AR - (he L)

272 =
e ?\
2. EE I REFR (R T Ik L)
42 B
£

(4 ) Bl g:
Loinde b ' ¥ B4R - (4T L)
2. MM BELI2 e AP o (gET L)
3. AERF AW F (AT L)

B

1. HFPEgapgia (i1 L=2)
2
i



CEED
EHF R AN S LR
109 # 06 * 30 p (H g e+ <)

i F3
5P ot E |8 =
. _ , AprPE | pAFTA
2\ =1 & 45 «J\}g 43,».,_ A 'i} Ll 7
s | Fasw | e |20
s AT RS .
()2 7 570,931 100%
W A A
Lf;iiquiﬁxap%% o
|2 ;_,,‘é B Z =+ iNIP’:&(’i;’i)Q\f’ 794,740 100%
?’ﬁn,
ST % e |
¢ AT E AT 0301001 100%

b =
"

3w BB F 4R
CF AR

Bi®p
L A% LATHS P L o
2. é\v&l’LL l}dﬁ%&a ’ %i@ﬁ’jﬁﬁ% 100%9 N ’]}Jé\.fﬂ"_‘ﬂzﬁ)\#iij){;L 1’}]1’ #\I‘P‘)\ gf#%ﬁ
)\00/00

(4 =]
FrgLEFERp
109 # &

78 2 i p
HRhit 4o e S ek RER B0 | 250 BHFYF Y E R 2 FAR K3 E 4
oA R 2 KFEAF BT FRIFTAF L2
Jee BT He & B4R B FIRA S 0 LE LD R
F2 oo
BEiRp



CEED

?,Fj;ii &;L {?:

109 # 06 * 30 F (H = 374 %+ 25 %)
& 2 &
7 p
109# 06" 30p |108#12% 31p | 10906 " 30p | 108 % 12" 31 p

AF R

ii;ﬁi - ﬁ?\ 130,383,190 128,251,549 130,919,096 128,800,690

;ik’ﬁ 2;%2 ;ﬂ ® 24,170,523 23,676,331 24,707,803 24,227,225

o F AR 34,622,275 36,712,449 35,696,835 37,814,236
2 ’ﬁ FX AL 189,175,988 188,640,329 191,323,734 190,842,151
R RIET A

% k% 1,206,463,437 1,192,687,421 1,214,895,996 1,200,680,436

TER & 58,514,388 58,514,388 59,594,213 59,594,213

i W 42,803,600 58,646,600 42,825,588 58,646,600
S h e EF A S 1,307,781,425 1,309,848,409 1,317,315,797 1,318,921,249
S RURIS BN 9.97% 9.79% 9.94% 9.77%
FoE A0S 11.82% 11.60% 11.81% 11.60%
A S 14.47% 14.40% 14.52% 14.47%
e
5 - Li\’f? ~E %P 154,553,713 151,927,880 155,626,899 153,027,915
P X1 2,093,477,590 2,057,794,466 2,102,918,981 2,066,722,268
1‘?‘ 15 L & 7.38% 7.38% 7.40% 7.40%
fﬁ %‘ R

1 A2 LATES L& o
2. FHEIVEFHEI - ERRPH TR -




(4]

D
109 £ 06 * 30 p (H miard it =)
~ {7 £ &
TE p 109 = (5 8 2 R e 5 109 # (G- PN B
067" 30 p | #®FE4™4) 067 30 p | #Fi™ %)
FAREEF-HF2EE
TR RIS 73,466,209 73,466,209
FAOF—F AR AFER 19,281,098 19,281,098
TR H R A 4,400,000 4,400,000
FTAOHF—HE 60,061 60,061
i* PR F 30,409,565 30,409,565
Fu@Feof 418,461 418,461
LR ERS 6,185,945 6,185,945
= J'J % 0 0
BREEAP 1,640,180 1,640,180
iﬁ"' DA ERPAEREP
1-mE&EEHe? Hrg s 2
BRI EJIEZFL (1F ki 0 0
%o A )
2‘?? HIIRES R 1ARTI L FHS
v &%ﬁuﬁ FETROILE 0 0
(R . SIS S
3 flf‘fﬁf‘f%‘?‘ﬁ PR LT ALE 0 0
(B F%)
A-FE2ZHALEVFA (2,481,762) (2,483,136)
5~ ARELT A KL IR m 22 1fas 9T 0 0
FREA
6r42iT2 f FEHALE T R G2
Bdoorrinaz AR IIF L A (5,455) (5,455)
F (I A > A A T)
T~ B E B FEE RS L EFE
2 EBTAZ ak*”‘? BANECES &
o i J[if 1is - jTLAC i (1949030 (1,949,034)
o
) %i—%vﬁ Z RS R ER A K 0 0
O~ 2d A0 * W% g%:w
AR EAE R EE S ;;g"i;a\ (212,871) (212,871)
NA A 2 RF FARN A
10~ &% 2 b g 0 0
113@@@%%11@&@&% 0 0
R ‘H.w-
D E %z s- HF+ 0 0
() s % - HF A3k 2 ik 0 0
12 ~ 3= B 35503 e (B 3h 'R ) 0 0
B FFP I B SHFEHES A E 0 0




N AR LA UF

14~101#1* 1pisrd A Bisqew

11z 0 0
15~ &mipM T L2 22E AT 0 0
(:I-)iE A ;Ib» 2 ‘t&i\ 1 EFR 0 0
W2 4%
(2)2 # % - z,t\ﬁﬁ‘ MV% * X #c 0 0
16 -$emipME L2 £ A F (829,207) (291,927)
Dp FELREES - HF ~dv
2 &4F (110 127 318 (829,207) (291,927)
1)
(28 = % - g F ~derg 3 Lk 0 0
(110 & 12 » 31 p )
REAHFRET A1 EME 0 0
2 £% (111 #1°* 1p4)
AH & % - T~ 3 Lic 0 0
(111 # 17 1 p 42)
17~ pi £ B & 4 2 s oriB T A 0 0
A2 i
1B-HEmBME R £~ A BKT

AR L B A 4 2 R TR T 0 0

A R L 15%F”+£~/@

;j‘r"‘,%ﬁ'{

19 - 1¥RFIRKFTEHRFT B 0 0

A Tk Adek Hic

Dp FE s % B A 0 0

u/* 2z $ %F‘
(2).%1 ©F - NE Ao K 0 0
20~ His iR N ERE R BD A 0 0
#ic
Dp FEREES -7~ 40 0 0
%j 2_ & g?‘

(28 # % - FF ok 2 Bk 0 0
FABEES-FF 223 (1) 130,383,190 130,919,096
His 5-FF+>:

AR AR QL (FHRAER) 19,999,730 19,999,730
1101 &# 12 7 31 p#g s s
H s ‘)v—tk\ﬁ‘pﬂ\u?—x— 0 0
2 102# 1% 1p2 554 19,999,730 19,999,730
AT P AR AE O - X 5,000,000 5,000,000
1101 # 12 " 3L pwigi7d 24 0 0
Hi % - é\ﬁg ﬂ\ivixi—ﬂ
2 102 # 17 1p2tsg % 5,000,000 5,000,000
HE @3 g2 ka—a PR
;;j‘ Z? w =7 0 0
Pl
I -HamirME L2 I KT 0 0




2~ ¥ & pAp i

()& % -

[eli=li=li=lk=)

olo|o|o|o

.
3 HamiME L £

(829,207)

(291,927)

e

=

(L)p His % - FF &30y
ﬁ(llOfch”BlE )

(829,207)

(291,927)

(110 # 12 u 31 p o a,,)

0

0

@ wH-HFr1s (112
17 1542

(@)% = 87 + g 7 e (111
£ 17 1p4)

CIERFIHRPRFTEIRTIEAE
Tﬁ*ﬁa‘r‘%ﬁi

5\'1_‘/ ?i#rkﬁ;]:é‘g

olojlo|lolo|] o

olo|o|lo|o| ©

24,170,523

24,707,803

§~" iiﬁ‘:k

PR (G HR R

1 101 # 12 * 31 B LTRSSl
L/—.'_ ["\F‘Fl ﬂ\],}_‘l

2~102# 17 1];]7 lb’;ff:r—‘];f

_‘;ﬁ lJ_ﬁFE’ %F‘ ""JIIE ]\—v 'F’%?‘

1~101 # 12 * 31 B',;—l’,;}f;;f_;z %;g
¥ = 3 Lx‘?;l 7‘\114— 1

2~ 102-&1”1]{]_7\ Jff"f’g

F RO 6%

1-101 4 12 7 3L p #3773 &
¥ = le‘?"ﬁ‘ﬂ\m-l

2~102 # 17 157\,93}‘:?;.%

ol o |olo|l o |o|lo] o |o

ol o |olo| o |o|lo] o |o

22,310,000

22,310,000

1~ m1ﬁ122315 cl e R

1,360,000

1,360,000

20,950,000

20,950,000

e ?Hi’“* (a ’”‘ﬂ\;};f_?%:)

0

0

L lER 3lpagia it
L—-&‘F’Pﬂ\p_,_| &

0

0

2102 # 1% 1p2issi7k

0

0

@ﬁﬂﬂ‘“@%g&ﬁﬂ~’”
o ;ul% =8 ﬁ_féf%ﬁf%a;&id‘j‘
74 Llﬂ-é{’ﬁé&i"gﬁﬁi

212,871

212,871




zﬁf’_f*} FEHFERS g E (i e
2_EMT A2 #\"E'EFL o E
i g é‘i S ian 7TL AC i z}iﬁ 877,065 877,065
B )2 45%
BEBIBASHFEERE L LG E 9 0
Bt e B E 2 45%
FEREZ FARE 12,880,754 12,880,754
.,’Ei o EEHF PP FEd B 0P
§of R ’ ’
;'}E“ :
> ﬁ%ﬁ#wﬁéii I RF-5 25 0 0
FALEZ TLAC | le %1 B
CHERINI R AT RT-
RoFALE iTLAC% 31 0 0
o
3 HtABIMET L EAHT (1,658,415) (583,855)
D §-F Aok 2 &3F
()(ilo& 12 F 31 2 ) 1 (1,658,415) (583,855)
Q% -#%FA~122 TLAC # 0 0
Fr1 R (111& 17 1p4)
CIERFIRRTERT BA 0 0
RAch - ¥ p AL
5 \E_,ti #E MR - o g?z& 0 0
PogF AR (3) 34,622,275 35,696,835
B3 FAE3= (1) + (2) + (3)] 189,175,988 191,323,734
AT £
75 B 108 # 108 #
06 * 30 p 06 * 30 p
FHRBES - FErEHR
LTI N 66,406,803 66,406,803
TREE SR INE N 7,059,406 7,059,406
PR —FE R AET 19,262,412 19,262,412
FAofp—Hu 75,534 75,534
TP 26,893,562 26,893,562
FuF o 429,137 429,137
FARERS 7,053,226 7,053,226
T 0 236,981
B EFED 1,559,617 1,559,617
WA ETAEED (5,166,225) (4,629,276)
1‘£¥‘§1£1?'J§£1#Ei (1% ede 0 0
EES D)
\15‘1‘}1*?1‘%’\$ B 14 ’Hé l‘é‘iﬁ-lﬁ
PR AR A AT 2R 0 0
AR E B2 352 ¥k




3 R EOL 0 0
A~FEZH g F 4 (1,895,365) (1,897,169)
5~ %ﬁéiﬁ% fETR RS w2 hat At 0 0
BfEA
6\&57‘ RTFIH AL SRR
$H TR AR R L S (4,223) (4,223)
F (PRI FA A )
7~ A WV#FJL#%“ ’“'% EfHrE
2 EFE1EZ s L AF BT (1,643,166) (1,643,166)
&
CEERGZ FRERE S K 0 0
9 13?,7):5{_? ﬁ%@;]xf@g»;_gﬁ
Mo B ENE R ETS ;Z’fy;:,\ (212,871) (212,871)
A2 T F ARl
10~ %% 1025 ik ik 0 0
11?,%;*‘:#%11?3%_45@#9 MEELHLFTA (1,410,600) (871,847)
RE AR E
12- 3 ¥ RERPFFTERFT AR 0 0
Fiets Hic
13~ 3 FF 72 i (P Hh'R) 0 0
143517 ﬁeg;;‘ﬁfﬂg;z i 0 0
Yo IS 2 2 WMEfE
15~ 1014%1’q 1pisrd g &isfew 0 0
18
16 ~ # i iR R E IR R Bk 0 0
17~ 4Pt £ B & 2 2 ifas #T iR E 0 0
A 10%4z "
18- #ipit £ B A 4 2 fat AR fRT A 0 0
AL orf P A 15%2 et i
19 2 %-82 5287 273 L
o 0 0
g ABEEF- HF dv}a’ég‘ﬁ (1) 123,573,472 124,347,402
%L%ﬁaiﬂ - §F
AR F WL (FERAER)
1101 # 12" 31 pwmg 2 as 0 0
A d- g riFity
2102 F 17 1p2 884 19,999,730 19,999,730
A D|Hpp 2R A= E i r%‘ X
1100 & 122 3l pwgivr 24 0 0
His - g rigir ¥
2102 F 17 1p2 @iy 5,000,000 5,000,000
i,dié::z{—l NP D A O P 0 0
L F LT
Bl BT A Uehi 0 0
22 FRAAHERANE R AT (1,410,600) (871,847)
AR LT
31 ERFI /KT EIRFTAHAE 0 0




4~ T R derksg p 0 0
Hiu %- iSF *E3E (2) 23,589,130 24,127,883
'é? ZBF

§N$§%QH“( IPSeT)

1-101#12"* 31 p=givar @&

Yo ME AEEE 0 0

2~ 102«&1”197|9Jff‘?’§ 0 0

AT P AFAREEF X
1-101# 12" 31 p=agizs @& 0 0
b MR AR
2102 # 17 1p2tsging 0 0
R % SRS
1-101# 12" 31 p=agizs @& 0 0
E i Ry AiEEE
2102-&1’41E7 ST 0 0
£ Hp=0OE 5
o 121 FLREBpEEEEES 2,040,000 2,040,000
% = z,;\p F' 7’\11%1
2102 #1 7% 1p2 i3 ’f 7K 22,400,000 22,400,000
AAFIE (BRRAEY)
1-100 # 12" 3l pwmgiza + & 0 0
E Ml = ‘*‘F'F' ﬂxﬁ%ii-;ff
2102 F 17" 1p2isgivg 0 0
TR RIS T
s EAE R EIFLRTA A 212,871 212,871
A2 2T FRH K
EER G FEHERS LY BT
Z fEF1E 2 a1l AF R 739,425 739,425
FI & 2 45%
RTEIEAGAFERS i ) )
%L A B F 2 45%

FEREGE 2 F KK 14,579,540 14,579,540
:’&!fﬁf—”k;}?%ﬁétgﬂz}?% 0 .
=P

i
17 ¥847 & pAp FEZHFA (2,826,159) (1,748,654)
BE ﬁﬂﬁ‘)ﬁ"ﬁ
2 1 ERFIRRTERT I BARL ) .
ok i
3~ H W AP 0 0
T AEE (3) 37,145,677 38,223,182
b3 ?‘ci 3= (1) + (2) + (3) 184,308,279 186,698,467

BiRp
1 &4 (3% LE o
2. FHEINFFHE - ERFHT




Mg e FEHEFRES u.»l% B f§f1\$ﬁ¢p ?fﬁff FA '/éf-é’}é'r;'l'ﬁjg(l)g
BEBFEFFRO LG EFE 2 BE I ERTFT2ERIE > 2 (QBBE# FEy
iﬁ)L;ﬁfgiwﬁla%P %ﬁm¢¢§i,zéwa%Hﬁﬁﬁﬁm
%9%*%55%# 2 F I A

SRS § i“‘ﬁ”ﬁ 18¢ 24t mipMF £ £AHF110# 127 31 p

Z‘E’#o
108 & FAL 0 R fe 30 ¥ %40k o

11



[de2 -]

RER

2

A

-

# 1 (B g%+
TP L B L | AFFABEF | EAMBEL | EHFT AP EF
" FAfs | TALA: | FAIGE | FAL@S

FA

MAEZ HERE

Gk (A TR AR R

SEERC YR ART

1“““ *‘EM

ﬁ_@—ﬁ o S #F—W—ﬁ“ /ul% I_El_fg_
e A

&
2 &

REH 5% AR Gl L KT

R ERTA

Y

BIIXIEE
}%”l('r)\;é— pes F“

~ ﬁﬂ Eir |—F#' fm?

**%Pﬁ— : 4F

= | 15h

AR
oo |
|
W
=

E ool oS RS B
i

ALY
~~ |

N

-

K
R
= e |

|
\\‘P’\
o

N 1 R R e B
|
W
Y

| e |
= =

o = [ &

&,

if’r&ﬁ:‘lf—rki, Evy

ERCE 4 Ff-iﬁﬁ

SEFERS L EFEZ ERE T

[~

2 éfkﬁﬁé'ﬁ

|T%‘?‘ "L\Kl‘%-’l&éw

) T e

2w kmp

A

wFp G

dhas T B g f

EPK

T

®E

A 2P Ea 2 i E

A

¥k A

] L A

12




BRI 2

s T4

L H RS ]
FAEG A

AT AR AH
FAELGZ

R

g EAR

Iy

PO H

A e B AR (S F AT RS

FHPFLARGT ETEA 2L RGP
AR #ic

EREERANE AL 2 BT F
AR i

FEAART ) RHII LTAL 2R
?ﬁéﬁz}é‘ ﬁi

:\r:t

R

]

R R

~

LY

¥ 4g 21
&3

FERr B b H MR L 2 3 27 F03
FhAWFEFAGEIPF AT

L
-

E

INESEE L EEEE

2. Adg bANMIRFALGAEY AP AT IEEILFAARLLETA L2 BER 30070
zﬁﬁ’%:%aﬁéééﬁ TFoppl  TRERETIGREY  RFHE AL DRHG [
w2 -)3% [%idez2=2] :

(1) FIIEL =B 2 BT AT I L A -
(2) ﬂ;x)J__ﬂ p]q_-gig;,}g~: LL,’% N ‘);__,x\?'ﬁ\j\kt«‘:

R E S HEE MR AR F

3. PG RPEL ERER 2 mAET L FRAIF L2
x%ﬁiﬁw%ﬁ%@ﬁ%ﬁTk%ﬁﬁﬁﬂ’@kﬁ“wwf?ﬁé
;F‘_ﬁp;}f%ﬁi—l}fn 'i’ @;@g?&ﬁll ’g’:—r}\ /iéi‘ - '%ﬁ%i&" 7’

(4o
R E FR L RIDELFEE) -

13

FAEEFPE RN EH 23 27 8 R
ARPETAPEFZFALGAD

# €3 WTﬁ§i¥7i7£

Lo RAEAMERT A




CELERED

PATE B R)
e ERAT AL =;= @sd
AL Txig toe %75
A
RE:ATRE 10,841,134 10,841,134 20,036,646 20,036,646
;;fi‘ frrarigan 66,464,319 66,464,319 66,464,319 66,464,319
BB RS A&
FELARTA 79,237,469 79,237,469 79,248,459 79.248 459
SEPIMEEHIAT §Ra k2 TCTira b 0 0
P AEE Y- E A AT 17 0 o Al
FE Y- R AR 38 0 o A2
BRIy 53 0 o A3
PR pﬂ\ir‘!fﬂigcmp-ﬁi - éﬁ;ﬂka‘r# 27 0 of M
B r‘%?» RN ENERET RS EY 12 0 o 4
HERPNFEL 2 h T T T1E 5 TLAC f 451 & 1,152,627 1.152,627
pPEEREE S - @F;ﬂ ﬂ\frr‘f EX1] 18 0 0 A6
ETE R T YT 39 0 o A7
PR BT A AR 54 0 o 48
BW S -Np Ak Alen p A AREES - BEAIG AN 21 0 0] A9
I T i XY 12 0 o[ A0
BT U R SY Y, 72 1,152,627 1152627 All
HepirME L2 EARF-FTA1 82 TIACH A1 2 0 0
T i eI SRR 19 0 o A2
FAARE S - B Ak ik PRl E 10 1 23 0 o| I3
gﬁw“—aﬁfﬂ\a‘r’ﬁiﬁgﬁ 11# 19 1p4 40 0 0] Ald
R e 55 0 o A5
; %{'simé; ¥ 5 AAcF £ %110 127 31 7 07 19 0 ol Al6
AAE 5 - F R P10 # 127 31 5 i 10 0 o A7
F ¥ -7 e A GO 110 & 127 31 0% 55 0 o] AI8
EEREE TRy R SR EAN PR R R 27 0 o Al9
T A e Y 12 0 o] 420
i P AR AR 73 0 of a2l
FFES £ AP TARARES I TAN T L] AR N E R L 0 0

14




FALEZ GF RS
Ao ’b"u}éy_ F-NEFALEH 26d 0 0| A22
pHw A% A 41b 0 0| A23
B ﬁ?{ 7"3‘?‘% £ 56d 0 0| A24
His 5 - F Aieig 3 R Hcq p FABEE - T ek £ 27 0 0| A25
FoNF A KA pHE Y- T AN R 42 0 0| A26
PR BEFER B EFEZ ARTA 78,084,842 78,095,832
217,441,089 217450083
i’*‘fﬁﬁﬁ#ﬂ&i%#ﬂﬁﬁ?—??\lii TLACH#31 E (LR &) 0 0
PRS- R ﬂ\:fr'%ﬁ%?’f 17 0 0| A27
pHE Y- $;T; ﬂ\#r"% &3 38 0 0| A28
I S o Et] 53 0 0| A29
B %-FF d\#r‘%% &ﬁ:m El —3 HREES-FF A% 4% 217 0 0] A30
E #\??‘ 4 r"f% K#cm p #\??‘ ﬂ\#r"f E51) 42 0 0| A3l
HEeERPHIFEL AL ARF-F22E22 TLACHH S 1,303,589 1,303,589
A -"5’:1’1;".1‘%; - R A f%? 18 0 0| A32
pHE R - T ﬂ‘#ﬂ"% E%7] 39 0 0| A33
Py T Ak 4 54 0 0| A34
Hie % - §F ﬂ\#r‘%‘ﬂ Edca p UM BES-HF A% 45 27 0 0| A35
FoRF AR A pES Y- T A% A 42 0 0| A36
L i T e ;a‘_ 4 i,’:’;v‘ 72 1,303,589 1,303,589 A37
HERPMTELEARFT-FA21 52 TLACHEHL & 1,158,456 1,167,709
RS éﬁyﬂ\a‘ﬂ%fﬁ ig@lO/F"%I_lllﬁl“ 1 pA 19 A38
AR REE S - T A A RE U111 £ 1% 1p A 23 A39
PHEES-FF A a-111 210 1p4 40 A40
IR i\a‘r‘$$%‘ﬁ 111# 17 1p4 55 A4l
R i ’}§ - F s £37(25%)-110# 127 31 p uw 19 289,614 291,927 A42
pHe A £ (25%)-110 # 12 % 31 p 40 289,614 291,927 A43
A% "ﬂ‘alf’ﬁz £ 37 (50%)-110 # 12 # 31 p = 55 579,228 583,855| A44
R TRk ucm PA RS S - A b & 21 0 0] A5
¥ = ﬂ‘a‘t"fﬂ Lien p R 5 -FFr24cp 485 42 0| A46
(% ‘%F"’E.ﬁ%‘ﬁ?‘ His ‘é""#i?? 73 0| A47
&?‘ﬁ%:“%;ﬁéé?é&?{;ﬁéﬁ?éﬁﬂi‘ﬁ ERAPM T FrE T2 0
?—“ﬂ\.lﬁ_'.i Ny tEF| &R
B ERER Y- ’4\??‘ ~etg £ 37 26d 0| A48
PEB R -FF Ak aH 41b 0| A49
Y- WF A A 56d 0| A50

15



B % - M Aok A u:a PAAREE T - AR A 21
T "ﬁ‘ia‘r'%?» IR T 3 42
e S BE s FEHFERILFEFEL ERTE
Bl s S AR 2
Fara1 B4E
iﬁfﬁﬁﬂ:#ﬂ&i%#ﬂﬁ FF-FA1LEZ TIAC a1 £
PR E Y- T A% 4 17
EEEEE RN F L 38
PR T AR 53
# év z;r? e @:m B i{ %H%é B oM F AR 4 27
%N F A4k A Kk p i R A B9 42
4 pip F&eii\éhé AEF ﬁﬂu 2 2 TLAC # 741 £
RS PR Mr'!r‘ £% 18
PEER-MF AR 39
R e e 54
B0 W F ~dch? lien p f A RHEE 5 - BT AR AR 21
FoF AR Rk pHE S - T A% A 42
ﬁ*‘a‘r%ﬁﬂ_ﬁ;'ﬁ* PHEEARF 72
HepipMEL 2 EARFT-FTA1 82 TIACH A1 2
PHAEE S - M A 234 0% 111 & 1% 1 pde 19
PHEBEE Y- T A 9 AE 5% HE-111# 17 1 p4 23
P S F Ak a1l E 2 1P 40
PR EF AR A& 1 pds 55
PRS- T Ao 23 (25%)-110 # 127 31 p s 19
BHE S - F Ak £ (25%)-110# 12 % 31 p 2% 40
P¥ T A 2 (50%)-110 # 12 P31 p 55
Hi -7 A4 2 ko E' FABEER-HFF I EH 27
FoRF AR N pHU S - gE AR A 42
MR P AL AR EART 73
BFRi 255 A FTAAHRSETA T ARAME ETE AL
FAILEZ NFHR &%
PRUMEEY - T A% 83 26d
PRE - FE A% A 41b
IR S et 56d
U ¥ - F A% zigm E' FAREEF-HF A% EH 27
FoNF AR &ﬁm PRES-gFE AR LY 42
.l S T e

231,101,081

0

0

A51

0 0

A52

214,979,044

214,981,785

231,107,176

231,101,081 231,107,176

A53

A54

ABS

A56

AST

A58

A9

A60

A61

A62

A63

A64

A65

A66

ABT

A68

A69

A70

AT1

AT2

A73

AT4

AT5

AT6

ATT

AT8

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
1

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
6

231,101,08 231,107,17

5,281,343

5,281,343 5,281,343 5,281,343

16




=

A

) REEver B %) 107,672,068 107,672,068 117,185,988 117,185,988

zkﬁ? #rig ﬁ}”;ﬁ 435,801 435,801 436,125 436,125
MG FA-ER

rj"/"\ﬁb" ,_Li:?()_i_

-E3E

PEILE 2 — % 4f

REILE 3 -Rp(FATE R A ED)

WA PR -pRIRZ TR

R TS 50
R
S FBEREE
ek
HeRpMEEP IRFT-Fr21 22 TIACHH1 2
AR S - F Mr"!r‘i»%‘?! 17
AEES - F R &9 38
PR T A% EH 53
EEERE RN AN s a- AREE Y - HF AIE A 27
oM F A% Kk pH B S - T AL R 42
HemiplE g2 22 JM—; 22 TLAC #4321 &
PHESAREE ¥ - B F Ao ﬁ%ﬁ 18
FERE i\a‘r‘$$§ﬁ 39
EEE R Y 54
,ﬁw'a? B g Lkm p JUBBES -T2 48 27
FoRF A AR A pHEF-FF AL A 42
i“a‘r%l""ﬁ_ﬁaﬁ’ﬂ@?’a_‘ i,»?‘ 72
HepMTELEAHRFT-F 4 2 TLAC fax1 &
PR URHEE R - F A A ACE 0% 111 E 17 1 pde 19
PR REEY - FF Avg ﬁ%ﬁ—iﬁi?j 15%F 4111 & 1% 1 p 4 23
PHB R -SE A a1 # 10 14 40
PR F AR AL AELY 1pde 59
PR REE Y - T A 2R (25%)-110 # 12 7 31 p 19
pHBEF-FF A £ @25%)-110 & 127 31 p 40
I i\#f"% £3p(50%)-110 & 12 * 31 p 14w 55
PRS- FAh 7 Ka p FABEEF - T A% 4% 217
SO T s Rk p R - T As A 42
e A ZHBEART 73

-?1'*” ’*’Em/é %’»F‘

17

1,196,323,543

1,196,323,543

1,196,316,496

1,196,316,496

1,212,187,521

1,212,187,521

(15,863,978)

(15,871,025)

(12,880,754)

(12,880,754)

AT9

(2,983,224)

(2,990,271)

2,911,

241

551,145

A80

A81

A82

A83

A84

480,63

A85

A86

A87

A88

=l =l ===l =l ===l =1=)

A89

N
©
=]

[o)]
w
{]

480,63

A90

A91

A92

A93

A94

A95

A96

A97

A98

A99

=l ===l === == ==l = ===l =l = =l ==l =1=)

A100

70,506




HepAMIENIRT-F+42 22 TLACH A1 &

A101

A102

A103

A104

A105

A106

A107

A108

A109

A110

Al111

Al12

Al13

Al14

Al15

A116

A117

A118

A119

A120

Al121

A122

A123

A124

A125

A126

7,637,618 7,637,618

7,637,618

A127

A128

A129

PAAREE - A Ak & 17
EREE HE Rk 237 38
BY-MT AR R 53
B 5-Frdrg i&mﬁ‘gi LIEE S -HF A A 27
FoMFE AR Rk PR R - A% AN 42
HepipMTIEL AL A HRF-F ﬂ“ 2 TLAC fi#41 &
B REE Y- @?ik%ﬁﬁ 18
EEEEE Y 39
PR HF AR EE 54
ﬁw%—‘gik$ﬂi.ﬁ FAREEr-FFrd%EH 21
ST RIS Rdka B S - T AR AR 42
m“#w%mu Fr i 2E A HF 72
HERPHTELEART Fhasz TUACHH 2
TR T 4%5%?@@10/9%111&1’:194\ 19
;a—‘giiﬂ;s}g;“‘—i;p?d\#r‘ﬁifﬁ Az 15%F 111 & 1% 1 p4e 23
PEW S - E AR A1 ET 7 1 pde 40
PR F AR A& 1 pde 55
E gsu;ﬁg; § - MF Aok £47(25%)-110 & 12 7 31 p 19
AHE G- T Adeh &3 (25%)-110# 12 7 31 p 13 40
B éﬁ‘?‘“ etk & 3F(50%)-110 & 12 7 31 p 43 55
25— % ?ik%%&&ﬁé%ﬁ%ﬁé?—ﬁ?ikﬁﬁﬁ 27
FoNFT AL Ndka pRE S - E A% AN 42
KA P AL AR EART 3
RFHRFSCRXERBIATARAHABSLTAL Y 2 aRMT £ 72
FALE2Z GFEIEH
R )»1‘%4:. ¥ - #F ﬂ\a‘r'lr‘ﬁ 26d
ETEEE Y 41b
R "j\a‘r’ﬁiﬁgﬁ 56d
B % F Atk ? e p FARIEE S - WF Ab &5 27
%‘;:ip?‘ﬂ\;}r‘flE—L&mp.}iﬁvﬁ—’éﬁ‘?ﬂ\«‘fr‘ff 42
EREI Y
HepipMEEAIRFT-FA21 22 TLACHH1 &
PAASIREE Y- A A 17
PEE Y- HFAIh AW 38
Mﬁ: WE ALk A 53
REF-WF A% e § FAREE Y- T Aok kT 21

A130

18




I R st S Ry ﬂ\;}r'!fﬁéﬁ 42 A131
WHERPMILL AL A RTF-F [SyY TLAC e
fRAREE N HF NG kAT 18 A132
EEEEE et 39 A133
P& ﬁﬁf‘ etk £ 47 54 A134
B - M F Ak d Ldkn p JARIEE - AN AT 27 A135
L) _anﬂ\ir"fl Eiem p R % - 3f 5 &4 of EF 42 A136
Mk PR B A AR 72 AL37
HEeERAAMIEZL LA HRFT-F4¢2 22 TIACHFH1 L
PELRIEE - &E"ﬁ?ﬂ\a‘r'!ﬁ WA 10%F 111 % 17 1 p A 19 A138
PR S - MF A A ARSIl E 1 1P 23 A139
ETEEE ;T?zka‘rlﬁéﬁﬁ 11 & 17 1pAs 40 AT40
PN Rk am 11 E107 104 55 Al4l
B {;sgsug%: ¥ -8 F A4 £ (5% 110 & 12 7 31 p % 19 AL42
A3 ¥ - B At £GRC25%)-110 & 12 ° 31 vt 40 Al43
R =§=zuw$£a'ﬁ<50/> 110127 31 p 55 AL44
R TRk s.ﬁm PA RS ¥ - M Adch A9 21 Ald5
e M\.«rm Kl G Y- 7 AF 4T 42 A146
%8 ”fF’“fiéE%‘Ef EREE ;;? 73 AL47
KT R LGRS A TARAB S L TARY L F e T LT 72
FALE2Z GFRI| L
PEAREE Y- N AR 26d AL48
EEEEE Lt 41b A149
EEE Y 56d A150
B % - FAdch 2 len p FAREE S - WF A% 45 27 AL51
¥ M A% P W pﬁw’%?—z‘tiﬁ?fﬂ\a‘r',!rtﬁﬁ 42 A152
He4RTA 7,637,618 7,637,618
IHAERAE A 17,966,403 17,966,403 18,073,669 18,073,669
R EFA L 2,634,693 2,634,693 2,682,935 2,682,935
PFEBAFA LG 374,189 374,189
BT A A 2,481,762 2,481,762 2,483,136 2,483,136
B2 8 1,152,274 1,152,274] A153
BVFAFELEE) 9 1,329,488 1,330,862 A154
WLt I RT A 2,328,196 2,387,132
W kTR 2 10 0 0| Al55
Hr g 2,328,196 2,387,132
A8 100 UFp FARBE S - ARG AT 21 0 0| Al56
A8 IDUF R FA RS - AR AN 25 0 0| AI57
0 ok P A AR 75 2,328,196 2,387,132 A158

19




20

ERE =T 7.031527 7.031527 7.438.033 7.438.033
TANRE 15 AT59
R 7,031,527 7,438,033
FARY 1.966789,287| 1,966,789.287| 1,075157,492|  1.975,157,492
i
LFiRFFEGE 50,556,879 50,556,879 50,556,879 50,556,879
TS 491,540 491,540 491,540 491,540
BEFERS A
FRLEp) G 25,423,392 25,423,392 25.423,392 25 423,392
SRR TR AFALAL
PR R HRALE 30~ 32 DI
P02 E g E £ AR IR B B mEALL 3 D
PRy mrhaL 16 D3
[RPERS EEFRET AR s L 17 D4
3 ’J,Z?f_,é "Qj\l/@él‘_j-ﬂ }’J#;J
EREE R -FFALL 34 D5
ngﬁaﬁ4&¢z¢¢1w»ﬁ o 313 DG
PR mFALL 18 D7
P02 AR F 2T PR IR P B AL L 18~ 49 D8
A tRE L T A AT
AR ARAp P R kR AL 11 (5,455) (5.455)| D9
e S EERS G EFE ARG 25428 847 25 428,847
T
R AE ARA T hRA%A ALY 1 D10
S whs b 0
_ _
gﬁw%ﬁ;?éﬁ 60,413,198 60,413,198 60,413,198 60,413,198
EAE 25327.236 25327236 25400744 25 400,744
NI 894,883 894,883 923,391 923,391
D TAL R
M2 F
SRR 1509732.764]  1,529.732.764] 1528799511 1,528,799 511
R b % 34,800,000 34,800,000 34,800,000 34,800,000
PNy 34,800,000 34,800,000
ERAGS - fFhar 3032 5,000,000 5,000,000] DI
P02 Facg s et AR 0L AR ¥ HE AL 3 0 ol D2
TR mFALL 16 20,950,000 20.950,000] DI3
P02 E g E et AR IR PR AL L 17 1.360,000 1.360,000] D14
RAERGEEEr LT AE) 7,490,000 7,490,000




EREW S - FFALE 34 D15
pl02 Az 523 R 10%2 26 $-FA1 8 34~ 35 D16
ERE T ALE 48 D17
pl02EAeg B 23 PR 10%2 S FF A1 2 48 ~ 49 D18
AR EZ T AER
e FFs@EYvFrFrAF2 200 E LT 2EH)
Fun g f
R A
TR T e 30 ~ 32 D19
pl02 Az &5 23 bR 1% H e $-F A1 E 33 D20
ERE-FALE 46 D21
El 1023%&%33_1"»‘1’@;‘)5‘10%i¥:$ﬁ?ﬂ\1% 47 D22
LR 'g FEB v >F+24)
_';_;\“);if,' td & \-1;}54
ERE W R - T A 34 D23
9102&%\@434wﬁu}é‘10/ His - gF+1 L 34~ 35 D24
Ef g - T ALE 48 D25
pl02edgmed "R 10%2 $-fFF 21 2 48 ~ 49 D26
¢%M%L~f EIR
R FEEFIF>F AL AR LT AER)
Hi Epf 64,275,565 64,275,565 72,891,251 72,891,251
L 1,626,017 1,626,017 1,626,017 1,626,017
EFp G 2,727,360 2,727,360 2,778,150 2,778,150
R @l 78,894 78,894 78,894 78,894
BEEY
£VFTA-FHE 8 D217
EVFAPRERR) 9 D28
iR 4 D29
RS S D30
wpEi LR
ALE 10%° VP JUREES - RF Ao 48 21 D31
AL IO ER JUREES - RF Ao 4 25 D32
MR AT 75 D33
IR 78,894 78,894
He f i 5,580,310 5,580,310 5,878,707 5,878,707
XX 1,810,928,038| 1,810,928,038| 1,819,061,674| 1,819,061,674
¥

21




ik 86,957,118 86,957,118 86,957,118
& ﬁ‘«%ﬂ HLEE Y- T A 1 77,866,209 77,866,209] El
e amﬂ * 9,090,909 9,090,909
& fé His %- ffFhll 30 ~ 31 9,090,909 9,090,909] E2
P 1023%&%3;'5-@;&210%%‘%4 S fFE AR 33 0| E3
= BEF A 0
ERE-FALE 46 0| E4
p102 #4235 &1 Vi 10%2 % - & F A1 2 A7 0| E5
z%ﬂ;*»;i’ﬁ?;-?dxiv“j\ 0 0
TRk 30,249,980 | 30,249,980
GAER-ERAAREE Y - HE A 1 19,281,098 19,281,098 E6
WAGEH-E e F - HF A 10,908,821 10,908,821
EREW - FFALE 30 ~ 31 10,908,821 10,908,821] ET7
P02 &4 * &5 PR 0% H 6 §- a1l 33 0| E8
BAER-F T A 0
ERE-FALE 46 0| E9
P02 &dcg & &1 5 hp 10%2 % - 57 A1 2 47 0| E10
PR FAZRAER 0
FAOHORAER LD 2 60,061| Ell
E 2 37,013,971
R ARG RTAL L BT ERR I 12 0| EI2
FREERINF AL L ,5'-&’3?%?5}5""3’: 7 0| E13
REAET L F R R AL L BT ER K 15 0| El4
HEBHLENAL 2 BF FHH K 213 0| El5
Xﬁvé_ﬁ’klﬁfr’* B?]"Sg‘”'i?—ﬁ']?&’ll; n.l% =l é‘lpl} BiIFainT~AA 4 |2-26a-
2Ry B 56a 212871 EI6
BP0 A FGREr 2 L EHNAL 2 BT PR ke 2~ 26e ~ B17
56e
10110 1pisadadiEdariliad s RFPanik 2~ 26f E18
A R ATACILE £ @~ FAREE % - G F A2 RF ZHU 2~ 26g E19
e g ae 2 36,801,100 36,801,100 E20
AWy EREEEY 3 1,640,180 1,640,180 1,640,180] F21
SEH S FLFE R AR OFELEFILE 412 AF MR IE  |26b-56b
CARAEBELEE ALl IS P 1,949,034 1,049,034| E22
W1 L2 JIEGR2) 11 0 0| E23
PHAE RHE 26e ~ 56¢ 0 0| E24
Ay -Ho (308,854) (308,854)

22




RO E 16 E25
il E 234,569 234,569
FA AR - T A 5 0| E26
Hi & - g5+ 34 0| E27
¥ E A 48 0| E28
AR T AER 234,569
BE R 155,861,249 155,861,249 156,095,818 156,095,818
FREBERY 1,966,789,287| 1,966,789,287| 1,975,157,492| 1,975,157,492
i 2 4,741,516 4,895,217
FAEP
1. A2 3T @ L& o
2. FETHHERBAAMEIETARTLERAD  E@*» WP ERF I FRGFRRIFRFR L2 FER2 S 8 FRL ERPAFTLATE - &AM TE AIERT
i%ﬁﬁﬁﬂﬁéia%ﬁvﬂﬁﬁﬁpﬁikﬁﬁ\@mfa
3.%WET*rﬁ¢¥~ﬁ?$k%%£&ﬁé%i%ﬁé#%ﬁﬁJégﬁ:ﬁlﬂﬂﬁ—ﬁ?%#%%iﬁ°
4. f%#'%f%*%i FREEE B3GR E AT R E o BT PRI A F O AR R A N 2 BT E T AP P AR F IR R 'H%fp‘ ERE R T
wEH o 7‘\1\35-1 AT R FE AT R E BT ERE ~ B > BAE 2l 2 'E{_'ifﬁ)\ix)ijﬁ'g » TR R R R —%xiﬁ%iﬁ:&?i\ PR RS A
k@;gﬁpiﬁ"%  EOEER > B R EMRAZIET pﬁﬂ:}?i—*‘ )T%?ELLIR,K WEATER . H R EEERE L TEA ~ 2% pﬁﬂ\ﬁj 2 TH© FEE _—:a, TEAI> 5T
A Apt BEISERE FER R BT R R EE A %fa*ﬁuﬁ;%%@ AR R RN L £ TH B IR g 2 ﬁP#F%ir“f e
ABE2ZBE EPAP T HMAAKRE FERR LRI
5. THuEZF BT r;%ﬁf!xa FEFEHS L EHFE \‘fﬁ"'l 2 Fira %“"I&’IIMLJ(W ﬁﬁ:?} F&?i#?$ aTLACfﬁﬁ:LF)f@ru*i@ﬂé FEIE A
SRBEFELZEFIE I I E AR RTRFLAINKDL ZFES(E é"‘rr\[&]“ PAFRR RS OBLY 55 SR FHIFL o) Twre1 L2 JIEEF2), BRI
’f ,ﬁ;}»?‘%‘ﬁ'ﬂp&w g;{iﬁ[;ljo

23




[ft#z2 =]
RETE LT ¥
109 & 06 * 30 p (E e 35485 =)
7B & f7 & & oA A
e T SHID P AP 2 1 B ) et
s HA (SRS TSR 2 )b 97,147,307 97,147,307 1
7 ‘,},“_1%_
E11+EI5+E16+E1T+E18
BT I (FUHANFER L FAD
o g Ee (smAEG AL TALH) 37,074082) 37,074,082, oo
3 [Apremeatlz R (TREBEAD) 1,640,180  1,640,180[E21
PHEAMIEL Y- T AL MR 2 ERF AT A(EQ I
ola s gra o) ! FEAET
”4\‘::1);“'_;;,%":;_44\‘?’) ;47“"%?5}’1 “l‘k»";a’}g}r: =
5 ‘i i’(if 2 L E: FL"EV (rE &g 5 o0lE26
- HEF AMEE2 T FEE )
P
JEEETY T PR ST PR Y 135,861,519| 135,861,519 ;i sum(% 15£:% 5

T FhREaHs2 Tk (3 Fh'%) 0 0[|E13]
8 |FREUG M by TG ) 1,152,274 1,152,274|A153-D27
9 |HeagF A (ir*% Ap B iRar 2B AR ) 1,329,488 1,330,862|A154-D28
= 7 B i RmE 3 &
o R A REFUR A X2 ik i A (derf Ap B iR 0 ola155-p30
w1 f’bé ]F‘)
11 |#s1 22 JIE 24042 (JIE Bdck P FARAY) 0 0|E23
12 [Fpp 4 % # i 7 B 0 0/ |E12]
13 |[@#Ei2 54 8ET 0 0|E15
MR EFEZEF o FIRER PR R A2 D
14 5,455 5,455|-D9-D10
FE/AFE (JEBFTE  FABAer)
15 |FE 24641 F #7173 2k 0 0]|A159-D29+|E14|
16 |85 HogF2F4A41 8 (WwhRFR) 0 0|E25
17 Heapiph ¥ #—~7FBE #;»ﬁﬁ HAFRAIE 2 g s 0 0A1+A27+A53+A80+A101
y-MFALE +A127
18 |$bpinm %2 CRFAET AL 0 0 ﬁ{f3\22+A58+A85+A106
A16+A42+A68+A95+A11
HeapmiMEFL £ KT JEUREEY - HF R erg 6+A142 [110 & 12 *
#w (110 - 127 31 poum ] 31 p ]
19 HeaRPPMTIFLEABNFTRET A2 LMY [111 £ 1 829,207 291,927 A12+A38+A64+A91+A11
1P 4] 24A138 [111 & 1 7 1
pAz]
20 |5 B E RIS 10% ) 0 0|~ W7 i *
FIE R AR T A i 2 ¥faE At nfhf 7oA (A2 10% U ¢ 40 A156-D31
21 0 0
AR TERE G )
. *=sum( ¥ 23 7 : %
= . 0, "A/ ”rw-
22 |A2iB 15% " e & 3 0 025 )
. A13+A39+A651A92+A11
He AT 40P ehdl ik g1 =
23 H EARFTAR g [111 & 170 1 pA=]) 0 03+A139
24 He o5 FEBEIRE AR
25 B ol LR AL T RT A 0 0|A157-D32
26 |& B G auE R KD
PEAFAEFREEEIENF oL LFELA LR E E16
26a T"t’;;la%\ KA L RGP —%ﬁt 212,871 212,871
HEH e ﬁpéﬁnﬁ‘w fuf%' BEHE 2 J—E %5 E22
26b | ZAF IFJLI% FIECHEmAH i ¥7F+~1 %2 TLAC 1,949,034 1,949,034
@
far1 %)

24



7P i & %7
TERFRE AL
26¢ _‘L#ﬁif’?gi#&:};’l?iﬁ?%ﬁvé_ll*ﬁ,a‘r‘fﬁi ZZFwmERIE D
7 £ e
el | RTESEEEEATAAAMESATAN S L] & . o[R22ALBIATAAT22 AT
BAAMTFETFEF2ZFAIE 2 YFEIEH 48
966 #jt?tu B {5 R S o SR s 2 B A 0 0 E17+E24
=
26f | 10121 [ppidAsimerils 0 O[E18
P W ERRACTAE £4 W7~ J L AL T - BT E19
26g s BT P 0 0
A4+AGAI9+AZ5A30+A
35+A45+A51+A56+A61+
) ATI+ATTHAS3+A88+498
HiW % - 5F Aot X devk baE
N L L R i 0 Ol A104+AT09+AT19+A12
5+A130+A135+A145+A1
51
*F=sum( ¥ 7 : %
98 |HUBRBEF- FFE Iz RAKLY 5478,320|  4,942,423(22 5, % 26 5% a: % 27
)
29 |%L%EF- T+ (CET) 130,383,100| 130,010,006| # 5= % 6 5 - % 28 50
30 |ER bl B ST AR (FAPME R ) 24,999,730]  24,999,730| * 7 =% 3138 +% 32 %
DNEERENET T TN SN T 19,999,730]  19,999,730[E2+E7
32 | 7P g ERIAR G |G 5,000,000  5,000,000{D1+D11+D19
HREF - FF AR BRI FPERFET AL () D2+D12+D20+E3+E8
33 |102 4= 5 £ 2 SR 10%2 2 278 72 B 6 5 - 5 0 0
A1 E)
D5+D6+D15+D16+D23+D
N 1f SRR LT TRt
34 |3 % iF2bd 2 FI2HE R - T A Q44127
Hod 3 o@gFotidogayian (Th 102 # D6+D16+D24
35 BB E D U 0% S A PR A A D P g 0
F2HE R -FFFALE)
j\ _ 5 #A4
36 |RAMEHLAE - G 24,999,730  24,999,730| " 307 ¥ 33%
+% 34 7%
37T |”iFF Arg iz du s - a1l A
38 e MTE I RFLHE G- T AL 0 o 41 eBHAAHASTHALOZ
30 |HemiHEELAL ARFRET AL L P IS 0 o[ A HAOIHASGAATOT
ALTHA43+A69+A96+A11
HERPMTELE LT H S 5 - 7 A4k 4 (110 THA143 [110 & 12 »
£120 31 p 9] 318 %]
Vil appues s nrrerrairmps (11121 829,207 29192\ 1 44Ad0+A66+A93+AT T
7142 AATA0 (111 & 10 1
pA]
TR £ 1. 0 0
1TERFRERLE
dla | 1 FAFZIRITERFT A6 A RRIF o 2 -FEREBAEPE
7 4R
| BTEECEEESATARMES LT AN LT & A23+AA9+AT5+AIZ3 AL
RAAMEFETFFLFTALIE2Z PR EH 49
A5TAL0+AZ0A26+A31
A3BHAAB+AS2HASTHAG2
‘L:J"—xi\ - = _Ij_ ‘e’_.;xi \",a.«
A2 |75 2 WF RACR A RMR B RE N AR A3 0 014 A72+A78+A84+480+49
9+A105+A110+A1204A1

25




7P * {7 ol wEA
26+A131+A136+A146+A
152
A3 =sum( % 37 7% : %
w % - s
43 |[Huw - gFrzengs 0 042@
44 |3 & 5 - gF *ATD 829,207 291,927| %3 =% 3638 - % 4378
45 | % - 7 * (T1=CET14AT1) 24,170,523 24,707,803| ~ =% 291 +% 44 7%
46 [ERFEDERT - FEFALE (MR ANEY) 20,950,000 20,950,000/D3+D13+D21+E4+E9
VR - BN AN R A L ma*%-}?f‘rjtﬂ\-l L (Fp 102 &
47 lem AT 0% h P ¥ i‘ﬁ f12) 1,360,000 1,360,000|D4+D14+D22+E5+E10
. e D7+D84+D17+D18+D25+D
3P d \ﬂ$4,~‘~:wv—.«j\
48 |3 2P FAd 2 PG L N T Ol96+ 28
N i SRR A fﬁtﬁxlf_ (h 102 &4
49 FEED LR 0% 2P EAd 2 2P 0[D8+D18+D26
25 - FA1E)
=|AT9|
1. % 123>0 pl 4~
=0
2.% 127=0>%% 77
NS RN FEE (£ 79)7F>% 76 (&
' 12,880,754| 12,880,754
,880,75 ,880,75 78) 7% + Bl 4 77 <76 ( &
78)
EF% 77T (£279) IE
<76 (2478) 7 > Bl
E=TT (& 79) 58
- 3 =sum( % 46 7% : %
s - = A
5l | apksnd- gy 35190754  35190,754| o %, % 50%)
52 |RiE#F g o ¥ o A1l 0 EEEEE
HeERIPMEEZAAI LT 5T+ 52 TLAC 4% A3+A29+A55+A82+A103
53 0 0
a1k +A129
oy |HERIMMFFELAL ARF(FIAC f231 24T * 0 o[ A8+A34+460+A8T+A108
1L PR +A134
A18+A44+AT0+A9T+AT1
HeERIPMEIEZE KT 528 ?‘d&;}r*Tﬁt[llO’& 12 8+A144 [110 & 12 »
55 | S1 7" "] 1,658,415 583,855°1 " "]
HepmiMETEL £ RFTRET £ F"’ﬁ;‘ﬁ [111 & 1 e ' A15+A41+A67T+A94+A11
"1 opA] b+A141 [111&# 1 % 1
eS|
. , * 38 =sum( ¥ 56 7% a:
%2 = ,3_4 ;24% € f’ ] y y y 3 44
56 | & B4F ik 2 KT B (1,089,936)  (1,089,936)| . oo - o)
ARAF G FEEFERPE D LG EAE R B
56a kR A 2 BT B AH el (212,871) (212,871)| -E16
HigH %#ﬁ‘ﬂ%& LR EfE 2 R 2 fira
56b | EAFREFNECERAMIMTET A1 L2 TLAC (877,065) (877,065)| ~E22%45Y%
FArL B )2 454
1ERGFREEE
56¢ 1I¥ERFLIBEFTEHRT ﬁvé:z%a‘r‘fﬂt 2Z-FERBRAEDE
7 4R
564 FFRERLCXEZRELS ?‘é_ﬁ.&%ﬁ TARTET & 0 0A24+A50+A76+A124+A1
AT ETFFZF AL Ha‘?d’éi'ﬁe‘;" 50
FEM AR AL GRS I
s6e | PR IFPABAFER '% A i B 0 0| —(E1T4E24)%45%
2. 459%
57T |$-frrzange 568,479 (506,081)| * 78 =sum( % 52 7 : %

26



5P * 7 ) wEB
56 38 )
58 | & = féﬁ‘ ~(T2) 34,622,275 35,696,835 A 7E =% 51 38 - % 57 &
59 |F » 38 (TC=T1+T2) 189,175,988| 191,323,734|* 5E =% 4538 + % 5 3F

60

61

friE b i

FABEEF-Frr 5 RGBT A F)

=

N7 ‘ =
b (R

) ]

69

62 |%-F AT R GRT A" F)

63 [AF A F( =R BEFA" )
PHATLEEFET A F(ERREERBES - FF AT 5

64 |BWrF APl §F FREGT A B BT A%} e fih
T A )

65 | H¥ @ §HElT A S

66 | H¢ AR g pmEGT AT

67 | #¢ :G-SIB % /& D-SIB ¥ e &+ &

gy |[FELRREF-FFAP NG HEE 5 (I 2R GET
A F)

- B F & B0t F (A 3t Basel 3)

NP
N
v.
~
i

70

%%

Lk (B 3 Basel 3)

o= == |
| s

&

[N
F (B4c? > Basel 3)

B |l
| 1|1

76

IP)

e o
3 = —-\ B (= A& B8

o [HERMMIELALARFTLTALLS MUCHIL L | o000 ] oo }1\1}1\1337+A63+A90+A11

7 HemipM T L2 £ 4 JLuRT 0 0 A21+A4T+AT3+A100+A1
O1+A14T

T4 |5 B ¥R Gk An BT D N R

- ¥ 3 VEAf PR g = - PRI
75 |HEELAR AL 2R T E AT A (e AR B ST AR 2328196  2,387,132[A158-D33

o

L RF ks LER
5 4R A B AL
B 14 I
B4 mAL G A4
R R
WS A 2 437 2.
% 1278>0 Bl AR
:00

T

15,080,793

15,186,200

B RE AR I

7 A FEXL. 25%

78

%1*&%Pmiiéﬁ€ﬁﬁ

GE * g )

o

l.ARETREEER
RO 3R A B 447
% %2 A A3 8 R
450 A4
o ,ﬁx#g:ﬁr.‘;y;g
P e
¥ F 123850 B AE

79

FEYRGRIEEEER BT Ay E G U

e
4
b
')\.

AR R
77 %0. 6%

;’#
FAR

%0 AR RET R P RREE ¥ - H(CETDF
1B g

gl |TEF B Fa ot g % - w(CETD# 5 £ (FI v & 1)
@A)

99 FrAREIERET > RG AR S - HFATDF A2 &2
g

27




b2 ) * 7 & ®ES

FARF AR R F -

HATD# % £ (FI v & 2 5 4

83 |iq)
84 | Arpbderp e R o HF(IDF 2121+
85 |Fl42'ip ¥ - (TR A HF (A v & PP a4
BiEP
1. 22 {39 % 1 L& o
2. FEALWTALERZTAEAL $ﬁﬁ?@ﬁ?ﬁﬁ%i[ﬂi‘;:]’*”&?X*ii4;
FTALGAZBRAED (B0 24 TERPEFLHERARAEG 2 & [de 2
E1l 7 E6 2 4c 4) o
3 ZEAMFAD  FIRFSFTALEZRAG UL ERF > FIFEFT AL E 243 > bl4e 562 7 (7 # 4
ﬁ4ﬁﬁwwg“$ﬂ.’u.m%m*ér%@'3&%&%&41@?§%ﬁﬁﬁﬂS%ﬁﬁz
WHEFERE RS AP EFEZ I I L2 RIS AT RTRNECHEeRPEEET A2 5
2 TLAC 31 £)2 4590) » HA|PF5- e84 o0 f & o
4, %%.80-853F i * 0102 # 1% 1p 3 111 & 17 1p > TFRFEME S IBFERETNFEP T
FAF RI0lERT FRIFTAILG BAYPFEELRLRLF  ZFEFT AL L2111 £ 2
derg il > ERET RARLBE -
5. %¥.37 525 AMERY 0 A FHEE GFARMFHAIRE S - T AT L (oA 2T %)
I R AL E‘(iir{ﬁﬂ‘“"'é‘x"‘lF)“'l’f’%I"' A m Y v H R Ao
6. FrAE*APMBLA7EPFFA+E4 [£ 1B 3 445 BHEHRAP FRick 1o

28




% 1:

FARESAPHBLED

TR E 4 (1-B)E B HR

Yo% IEB I?BM’* (2 [pFF2+ 54 1Bl HHRAEP)
FAVEEF-HFr  FTrrEm%y
CEDTEY
R SR FRNECE RN PR ) RN e
1 E)ZCEJ-W‘j\/JLI% +[Flj\4 E_aﬂ?g)‘)‘*\w‘l%]
‘ + e mok 4]
[ﬁj\f)ﬁ—;ﬂ, ]
PES A AR 2 4l 5 = A + (/ ’5,5#. ﬁ%]
2 |Fg @ (ZHRAER LT RAIH) +”zw 2]
+ [ 2 4]
Huwsazqz dpgy (s
3 ?fﬁl AR REER (TEERET A [y gy )
P RE Y- T AR 2B B [, o
4 FF AR Y R g2 P) f AFEED > AR H T
TR LFAL2018 &1 1p w2 |, 15 :
R E A RIBTE BRI
FAPFEEd AN FHF 2 HUn (PEL . B
5 |, o e . e E
HAREE - T AL AR RHEE]
6 ;éi?%%?é“ﬁiadﬂ%éﬁai—ﬁ:ﬁ?ﬂx £3% 13552 &3k
FARPEF-HFT+ 2 2AER
7 ?%ﬁ%ﬁﬂ%iﬁ(?%&%) CaEd EHERS JQE 2N D
8 |FEGFMrEfR)G) [(FEz2 AL g FTA:F2]
9 [HE&NFTAUCFRMATEARLG) [pAzEegaFd B g F Al
AT A R ETR R 22 u TR RT A (e ew g g erd g
10 IR A ) [ A REFRRA 22 R @ T 2]
WE1 R 2 JIE 2L (JIE RIS A v .
1 &i§§1 LAY 'f] ;}?}\ (?J f@};}r"T #E‘%f@ [ﬁaﬁ}nlﬁﬁxﬁﬂ i‘!ﬁxé# » "'I‘S/,,\ ﬁuﬁj El,f 3 i;f?}\]
12 SR 4 #0574 ik (¥ #8052 55 MEER7F L]
13 [#FX 2548 E CE ARSI LTS
[ AR I% BEE 2§ |;1 » FI4LFF R R F Rk
. - e 9 [ﬁw FRFIHALE* h'g2 B2 AFRF L SHE ()
14 |%m A2 /44 17 Bdcrs o 52 R4
SOASTHEARS CHERIEFRRE g pdesg g% pese) )
b e , [FFei@k&2 Radgflf G842 Bzt r&72masmd
15 |rE g4l g F 457
IR SRR o L ol ]
16 [ Ao F2F A1 L (Ao %) [ﬁﬁéﬁ%wﬁ%%ﬁixﬁlﬁ(ﬁﬁw)]
17 [HERPRFIRLAAILTAAARANZ L | [HERPHBI XA TRFT 2 AARRANZ-FURREES - T+
ig'ew,t%i*av—txﬁﬁﬂﬂ = 1%
& T2 A F AR TRYTALER o N _ _ _
18 gjﬁw& EATAET R [emiHEEs AE A RFAE A RFRBT AL EPIEL £77)
Heapie T F2 ﬁ*ﬁ?é%ﬁﬁﬁéi— (HemipMT X2 £ BT JLRIEE 5 - HF A5 ] [110 =
19 R %ir“fﬁic [110# 12 # 31 p 2w ] 12 2 31 p ]
ﬁ¢@wwzi fARFRET AL P [HeRApMTELE A RF-EARTRGT 41 2P g2 23 ]l111
+ [111&17 1p4]) £ 171 p4]
20 é?iﬁ'ﬁ}’ﬁﬁﬁ;(i’éﬁ 10%* L34 ) AHEIED > AR E
FlAFpE L R oor A 4 2 i R T A (A28 . 3 o o e e g = .
o [t L f 2 4 2 vhu #7F fo F A 10%42 ']
22 |4ciE 15%F g4 3F
g | B CEARTUERA P HFAR (11 E [ [HERPMTELE S FURRT 2 GHFLLE AL L Qu TIRT
17 1p4] A0 Z K AP ACE BN L Aol < F R T
24 2P o5 BEAMIRIE AMRED > ARG
25 | #9 cdgppiaias e rmpya| (T EPINERLL S HURRT A GELLE AL LB TERT

A = & L3A7iE 15%F 2 Redeth He-ibu AT A )

29




¥ b FPRP (2 [pFF23+ 84 1Bl wEEEP )
26 |& MG ik T P
- = B ESRP s 1 ,} ,Lb/y/J-
PRAT G R G R R EE T R T LR TP S TR
26a | FERHETIRAS AL L BT PN o -
%éiiﬁgﬁ%ﬁﬁﬁl
»5‘:3;;
BERCFENERD A EFR LD oy . R
26b | L2z GBI EAFRITRINECLBEmIM 51.?{:1:?;#; ;;L I;ﬁ E ir TLFCL ;}fj;}l RS
= (22 A __’_ ]
1%%%1?_1 TLAC # %1 &) i i} ’ )
pe | TFRELIBKRFEIATISARRIG | [1FAFIRRFTERFT IS ARG e p JLRRES - HF
S kietk 2 k97 ]
FFRSICIFRILSTAARBLIETA ([0 2R AT EE RRAFEK] FASY 25 cRipM T £or8
26d | AP EFARAMETESFFLF AL Fi?il?7ﬁﬁ+3$ﬁMHﬁ AA Y LG ARAME LA
GEEF &I 2 F AL B2 8§ £ $(6-G)
FEMAEASEEFEHF S LB AN TR - AR A o A
26e 3’Iii§r§"_’f'lfy_ ¥ P [(HFE 2B EFFEH D L B 2 el F ]
26f | 101 & 1% 1pisad g &ismer s [101 213 1piadaaismerils]
269 B RREALTIE KA @)~ FAREE 5| [0 T ATIRE L ] * @)~ f A RIEE - B AL
- T AL BT R ¥ P
Hi 5 - 5 Aders 2 Hcn WO 4 o up
7 K/tlé%»« R F ¢ Hem pod i ¢ [gw%—@?%%@r’fﬂt]
R
28 | MAEE B - T A uE LI L %05 71 225040 8 2627 72 &3k
29 |[Ha@migy % - sy *(CETI) 05 6 7 % 28 7
ﬂu‘»\_ﬁ—?d\ ?\tﬂ\l—,g‘-
30 ERFANEBERY - T AIE(T MR [[AFEEIHS ]8}:(5 m‘j\;‘;_j%') T@102& 17 1p 25w g ]
AER) +[EFHPERFAREFE 1 (2102E 17 1p2isgimg]
31 He IREDEFER S LIRAES [Rgtifpum (ZERAER) 1(102# 17 1p2 88 FH]
32 | #¢ imEmg St ERpAELE G [asIHp 2R A= il % (102810 102 @5 F7+4]

S EEY T UDEEERR : &12 7 g A A
jf;é\_*;ila;},—-&\F\ﬁﬁ\/\ftﬁk;}ru\ﬁji;}%gﬁ;f_;ﬁtj\A{E;\j“” A %i}%;]i\gi_jz] AE ) T (1)101 & 12 % 31 p w5 |
18 (3 e PR %z = o [l SR ) S A

33 ;?(fitﬁ_iiil*>*ﬁmm P LRI P AR R X ()I0LE 129 3L pHH A7 B 43
PErE & “WE-HFEAFEEE]
U [FofFEHAd AT LR R - A [Hwe 3 aPgiEsd 2 2Py 2F 4~ 830%])
i d T2 PF EA RGP AL L
(Fp 102 #A=F & & 3 5 ifp 10%2 |,
3 + ”’;\ﬁﬂd—%z\?%*ﬁiﬁw%‘; #HRES
-FEAIE)
ERFAILBEAR Y- BEAIL(SARMOR [
36 E%ﬁ-/ﬁ?fmrfé’ B E-FALE(ZARH % 30~ 334034 5l & ik
AER)
-FFA L EEAE
P o BRFARF ijﬁ\wa,—éfﬁi\l,ﬁl\ SR AR AR %)
37 |REHEF R LR RS- T ALE RECHFRALL (WEPITEG) TIELEM o R F v SR
a5 o
& e An B SHEF2HE S -gEaa e ” e
gg |FTEMIMMIRMILTLAL N KT [$taminME£2 I BF-He%-HF412]
S AMAPME L2 AT A TG T ALER » oy e
39 iﬁﬁw“ FrEL AR (56 Rl MEEL AL RF-2 60— FALL
HERBMERZERFTPAR S -F A | [HeRpM TR EABFTA L6 5 - 7 ~op ] [110 £ 12
40 3{?%&[1103 2731 prw]) 31 pora ]
HERPHEEZ EARTREGTALIEPIE | [HeRPMEELEART AR S-F428][111 &1 1p
+ [111&17 1p4]) 4]
41 ].;]4'3')3 [ R)ES Kp%;& P
ila g{i§2p7 EREFTEHRTA aﬁ%é_fﬁ#&#v‘f [_—;%—;;KQ’T‘E;}’ I TR T @sg_fz#mr%gs;-gw %—ﬁﬁ?fﬂia‘r%
EX;




koL 7P FRPEP (2 [pFF++ 54 1Bl HEEEP)
RFRF SRS ATARAARLATAE (HEFTAIGAP CFAS P R EARMMERTFFLF A1 825
41b ARG ERAMETETE AT AL |FRAIEF@AHIATAS Y A EmAAMET ETE AT AL 295
Sk RIIER e 7] & 77 (6-G)
EE A f?ﬁ Edem p R % - 5 4~ R
- I A A )i
2 | aw (3= 8 A detg 2 i)
43 |HEE-HFAZTRFETK FF NI A2 £k
44 |2 @ % - g A (ATL) £30% 36 7R % 43 7
45 |% - %~ (T1=CET1+AT1) £ % 29 74 ¥ 44 7
FoNFTA I FTRIRARGTER
[AFrmean (38 aw\,m,%) '(2)10231’4191%;%;*%%?.‘]
. e W+[ﬁﬁﬂﬂﬂﬁ“www P(102 & 17 1p2teEiTy]
2 £ XEE A1 E 3 R E "
46 EREFD Jﬁfﬂ EF’\ 1 = (Z»#Fﬁ*z? /.w_+[—‘;y¢§%¢7 = mg,ﬂ, (2)102_& 197 1p 2 fb;j}ﬁil
% +[ ﬁ nlg{x« IF (2)102_5: 1 n 1H fg”*} f’r—i"]
+(h\§%h“‘(a BAEE) (aw2&1”1EMi@%ﬁ§]
[AgRmeen (zHRAE)) (D101 # 127 3l pwgiar @
@M—fif‘?*"’*'li]
+lasyp AH=EEFE(1)I01E 127 3L pwsFr a5 -4
(5 2R A R e hE R R R EAiEE]
A F — B R e R SR b7 e s =g - F X & 3 A B LR R A
47 (%SNZEQ%Eﬁi*ﬁw1Wb4‘vn§¢$j;$‘ P s (W01 =120 3L pwAEEE SRS AT
A2 Yo KEE AR A
P -y 1 5) +[EH=EeF X (1)I01 £ 129 3L pwg T2 PaF-EFAEeR
1
+[2EAREERR (FHERAFER) c(1I01 & 122 3L pwgpiiar @&
L S L]
48 [F P FHd 2 07 HF 25T A [H# &EF 73 F2d S PG 2 FA])
BP G2 PH LSRRI T ALL (T
B 102 #4225 & 5 DV 10%2 F o,
0 T N e I L
12)
50 [¥ ¥EH 2 HISEE (¥ 3852 g3510E])
51 |2 x5 g5+ 5 46 1 48 5% % 50 7z & i
FoNFAEIARA
PR GFARFALRT S -FFALE (WA EER)
52 || A FL ¥ T AL AY o HE AL \(ééﬁ%ﬂ?ﬁﬁ)ﬁ?ﬁglﬁ’ﬁ% 4R 2
a3 o

ﬁ$@ﬁ%i%~w‘& ZE-FAaE

53 12 plac g sra (S 4RPMT L2 PIRT-F-FF 4122 TIACH 51 2]
z, ,»7. 2t I =3
54 fQi@il;ﬁgh%*(*umﬁﬁl (HeRiMEL A A RF-¥- 72122 TLACHH2 L]
HERPMIELEARTA ST A% [[HERPMTELEAHTH ¥ - 87 24 &][110 2 127 31 p
55 [He (110 122 31 p e ] DR
HERMMEE2Z EARFTRETALEPE |[HeRINEE2EARFT-HoFA1 22 TLACHa1 2] (111
+ [111&17 1p4]) £ 17 1 p4]

56 |& B e g0 p

FEAT AT RGP ERF D A

E T ; (2 6AF=@» P e ERIM > 2 i B8 ERH BT
AERB BT MESAAEAY 2 BT D
W S HETRASRARLEESE g by g s
SHEACFEFER L EFEZEE tm ] o .
56b 2z 'F' l;j‘:ﬁ;& L'%;i 2k %$ﬁ¢§p&§ (‘z@ﬂ is ?V#F_w-‘ﬁ‘é lul% =N fﬁ—rg\’}ﬁ_@ Bz |;|zl‘l B IR I—l%
TEF 4122 TLAC 101 2)2 45% ﬂﬁ@ﬁﬁwwgiiﬁﬁl~lﬂﬁcwﬁl~k4wﬂ
chc | LERFLIRRTARTAGAGASG [[1ERFIRRTART A BAFRIGEF ¥ - BT AIf2L
LS ]

31




S

% B

FERP (2 [pFF+3+84 1Bl HHEFEP)

2
PFRL A FREATAAARILTA [HeFTAf%mp (FA#4° 23 AR TETH L T41 229
56d B Eg fﬁﬂ:#mﬂ:ii EFLFALIE L (FREIEFAEHITAS Y LG AT EE FLFT AL L2 9
EE &I ik 71| £ 37 (6-G)
,}’;’LFIX 147 8 & {4 }ifg—‘r& Foon |% B 5N TR = Xy
08 |5 2 45% (3T 64 S FF RS o G HR71 5115 2 45%]
57 |# - F A ALK 5 5273 % 56 72 & ik
58 |% = 5 ~(T2) %% 51 7R % 57 7
59 |F &8 (TC=T1+T2) %305 45 540 5 58 7 & 3-
60 [4riER&IF AL
o
F i L G- A Ak (4 ST AL . » _
61 it) EEF - %7 F(FAefER &Y Pé 5§ 29;4%;”3; 60 5] (W F 4 7))
4
62 [H-HF At F (F RGBT A F) 0% 4570 % 60 A (0 5 AT
63 [ A F (4 wfih GBFAF) %05 B9 %% 1 % 60 7] (O F A7)
WHPFTEEF A (BRI REY -2 [REpFFAEreRTAZ R 2 20P 2 28] ~ [RiEFF 4
64 [FA+T FETFFT A+ §F AREHT A+E 6 (M2 FTAZLFEMAE] $5-6-7THERPER
FHFEAE S L aERRET A )
IEWHMARTF (p105#E 1Y 1psd FHEB 0 47 105 & B4
65 oL FHERFT A Jo A E3E S VEH 2 2.5%2 v & (105 & 0.625% -~ 106 £ 1.25%% 107
£ 1.875%) )
66 | H oiiiEF AREEGTAF G F MR GED
o754 TFSB 2 BCBS =4 23] kstbd 84217, > A4p T & ¢
Fh D RP Rt R AT S B AE
) , v e , FIRPN A AMERAAFLFH LT AE Lfhh e & T30 4 & R
HY i GSIB %/& D-SIB ey A |CIEIR itk PR 3
o7 ; S B O T L S IR T T T T L
K| Fiﬁﬁﬁgﬁ)
FAVEEZF - R AFFEIEF R Y - ‘;“;“ﬂ\l BFAE R
ko TEEIEgEet s (F106E 1Y 1pEdZHEB)
ool 5417 105 & H i RAEE N - HF A F(CETL)7.5% ~ H i 5 -
B At F(AT1)05% ~ % = 55 F ~(T2)2% 5
FEGREET A F o g 104 E BN E REE
B xlﬁ:*ui@cm1w$&@@ﬁicm1ﬂ%&:
gg |FLRBEF - AT G B F (L4 |7506-4.50(A)=3%
B SGIET AN S) B2 AR - R A F (TR ME f
CET1 4.5%(A)+ AT1 0.5%(B)=5%
-->7 E_fic 6%-5%=1%(C)* CET1 4 &_
534 A RBIS FEME R
CET1 4.5%(A)+ AT1 0.5%(B)+ CET1 1%(C)+T2 2%(D)=8%
FAW CHUREEZF-FF AT EEGT A B
7.5%-4.5%(A)- 1%(C)=2%
B & 10t & (B4e7 k% Basel 3)
FABEEF - FF AR F (Bde7 B0 ‘ , "
A B %27 Basel Il AP T HE
69 Basel 3) B2 22 Basel 1l 4p e > & B
70 [¥%- 8 F A0t F (Bae? 3t Basel 3) *ER T Basel Il 4pF » 22 ZTHEF
71 [ F A B0 F (Bde? k2 Basel 3) *ER T Basel Il 4pF » 22 ZTHEF
i PR RR (R G ®)
HemipMF F2E L FT2F 4152 TLAC e a o = A s
72 %ﬁ?g T HERINEEALARTAG T AIBL & T
73 |HARBMEEE S FHRRT HERPMEEESRFT AN FASE2 &%
74 |% FEAEIRAE (g MLl ) AEFEAD 0 AR GEH

32




¥ b ﬁsﬁw(*[éifiﬂﬁilﬁlﬁﬂ@ﬁﬁ)
e W%F’*ﬁif‘— é_ill’fwbﬁbT]’ng?é (j"—”“,f#ﬁﬂ*tg % ['ffiﬁ ] ’E‘ﬂ\n—h)}; "% H' __\‘;‘"—}%’;’Jriﬁaﬂ“ S %\ﬁ'] ¥ - LA —ﬁ
A E F ) “7‘\7&?“”"}zaF’%f’rIEBJ#F‘F&?ﬂA&%
BB HFROFERR L
[ i 3 3P (LAY
76 FEFPRGIHRREZEFERAFOHFTADY [FArF DT AL KA BT TR IS F RAGE AT R RR
EHE (R UET) MR E RIS L SR AL BV R F TR PN A A 2 &
{3
f,/_;. 9 )\‘r‘;:: ;L\*‘Xj\ R ‘)
7 [ BREZFROFETRTVER o b gocipn w1 FARTL 125%
[ 28252 g3E0E]
g [FRTRERIER Ry s BT A éﬂﬁi‘ﬁfﬁ‘%ﬁﬁm’“%ﬁﬁﬁﬁ%ﬁ%mﬁﬁﬁﬁﬁm%
S G Y UET) MAHE SRS L AR e AL G R TR PR A 2 8
i
FEF RGN TR E AT DT AN | U
79 #;i;%m\ﬁl’\v v A T ® B bR ST ARIEZ 0.6% -
FrRLEG? ARENGRET
JAERACEARLT 0 RG FEREE F -, %7 i
% @Eﬂ?ilgiﬂ RERER AR
FACUG p H R ¥ - CETD# % 231 |, s
o ) ﬂ\ & A iE H
L (251w ki) RERATCTAIE
* (ﬁﬁﬁ;}\ﬁ&r_{aﬂﬂx‘i&ﬁw%/z]% 13 %*Fu 8 (e
gp [HFAMEEIERRT G H 6 S - (AT [p 7 %4 [Basel I : 4 1 81/ 4 JfRRIEL 2IFEILAHE] ¥ 04 55
AR i L R ""ﬂ\(ATl)%a‘t“‘$;~“.Q¢»f
E[AREFARGUEE FAERFRMAZ] 5 100183 FRET 5 (10
gz TR B R F - SATDR A £ (A w [0 7 %4 [Basel_IT: 5 i 5740 5 it iEe 2 EREHE] 5 B
ERUE T S @)
ArEEARL B 6 R W RATL® deip 2 A4
E[REFAFEME FASFmpr2] % 1113 02358 (4 M
oq [B7 AREICFRET -G F S H(TF R[0T 24 [Basel IT: 5 740 5 HE2 2 EREHE] 5 U B
LAEN (@)
g
AEEI R S T AT AR 2 AR
7.3 [’fqu’r”‘ﬂ\iif’}i"‘#\fﬁ‘&? f%/z‘]a: 113 iR J'E' (#EF&?
g |FHEUA o H(T2#% 2497 (PR w &9 [P 7 5y [Basel N < 5 174 S8k E2 2REEAEH] % M5
217) (@)

APEB AR 5 2 B A(T2)C 4ok 2 A

33




(21 ]

FARNA L ERFALIEERE
109 # 06 ® 30 p

(R

7 B A L

# % p %101-1% | % 1012% | % 103-3% | % 104-1% | % 104-1% | % 1042
g ))-:‘\‘ e3 ‘f,\ P
L [FAEEREHAE | 01 nie1B | 0172 | 035873 | P04 23t 1A | PO4 5371B | PO4 572
(Ao (7 & B 2 8 u))
2 |7 B ERE RS R ERE R
% 18
3 G19974 G19976 G19979 G19980 G19981 G19982
(4= CUSIP, ISIN )
AFFTARE BAFFTAREL AFFTAREL AFFTAREEL [REFTAEEL (AT AE L
AT AEs A FARs (PR FAEs B2 FARR (B2 FAES B2 FAER
7 L4 3 "z‘ Vi % 1 44 o 4 % 1 44 o 4 % 1 44 e s
IR RAT AR \ymppi w0 |y $ 5 [Fmpms 5L [H0mper 6L |Fopm 6L |Fmpms v
z i z i - i - i - % - %
e
5 |7 k45 SoFh | FoMTA | SogFA | FoMTA | SogFA | FomTA
b1 & BT 4 INTES BT
I . P | rEGh
S 200 | i 2006iE | 2003 | i 20%ih ' '
7~ B[4 IR
ﬁf’ Z/‘"mfﬂf BEFAEPZE L REAELZ L AFRAEL2 L BAEFALV2 L RiFAEDZE2 LS |REANEZ S
TREREEZ SRy i % % # ﬁ
FAae?
} ER g [EW ARG | (BB R £ SR e |E o i
8 |FA1Lfan % % ¥ % % ¥
3745 000 | A74 %460 | a74 % 1,800 | A4 % 3400 | 274 % 4,850 | 74 % 6,000
9 %‘L%B?PX#%%F —_— a — —_— a— = —_— a— = —_— a = —_— o — —_— a— —
Py~ Py~ FE= B P~ i~
. \ 374 % 4500 | #74 % 2,300 | 274 % 3000 | s74 % 4,250 | 274 % 4,850 | &4 % 6,000
10); f:r:“t?.}»f —_— a = —_— o —_— o —_— o —_— o — —_— a— —
gp Py~ Py~ Py~ Py~ Py~ P~
- - £ - £ - £ - £ -
11 | g3 4% s s s s s g s g s g s g
RA&RGS | RHERGS | RAERGS | RALRGS | RALRGS | RAaRT 4
12 |Rdos @ 101/10/19 101/12/14 103/05/16 104/6/10 104/6/10 104/09/18
13 AR gzl 2t PIE 1 PE 1 PE 1 LAY LAY
14 | 4e5]2 p 111/10/19 111/12/14 113/05/16 114/6/10 119/6/10 116/09/18
B dBME
15 [}z 3 (73 B v LR Fap Fag Fap L L
#
Vg 2 O
17 |5 & 7 e 3wk E g * g * g * g * i
2 pHE A ®
# 4/
¥ ’L&“:‘ﬁ%/i 'i/};)f“ 5 =N 5 = 3 e
18 ARSEE Sk RS EES RS EES CES

34




# 7P ¥ 101-1 # ¥ 101-2 # ¥ 103-3 # ¥ 104-1 # ¥ 104-1 # ¥ 104-2 #
FoflFzizwip | L. . , . . , . L
19 |77 # 4] K1.65% | & J151.65% | & J]51.95% | & J]52.15% | & §]52.45% | & §]%2.25%
B 4
gis;};,tﬂ,./ ,;L(':‘!pg
Al E @i
20 [F 72 T RET 7 7 7 % % %
Ll £33
SLIE RIS RS
% %)
$p0r i AR 2 5 41 % 1 5 1 5% 1 55 1] 5% 41
o#EAELET % IR EECR AP P FERRP F AR P P FER P PR R e
21 |2p it pg g |t ERRLL P ERFLA P ERRLL PERFAL PARAGLL P EARLL
M N 7|
PP TSR (P uBS T (AT SBR[ EEAT (T USRS [T SEA
VT ) PR = S
EREA ZHE L e LA MR (A HLEMR AL NR (LA ANR LA
A % 7 % % % %
EEF 15 4ema
2 (S Eevd * 3 * 3 2 s
7]
R NIEIE B
g3 | F S/ AILA A S F g 7 g g g Fag g
2% f
AEwgFiEed
IR R
TG STRCY $Y
SFEAFE
24 |F T 3 3 £ £ ' L
GEFTALELEG
A2 g g
R A AR e 2 R
L
101 # 12 * 31 p =
FEFABE TR
7R AE 2T
LN B PR
25 |[LiEFodEE B L 2 2 * S * 2
U N
AL EGEE > @ oagH
bR R
S
, o L |RREREE (RN TR
U ER SR F N EE Y
TREF AL RE R PR R P
Zﬁiﬁiiﬁﬁﬂﬁ BEFEFE|REFEFE
R NES - ForAFALL | AFTALL
T ET N RS . S I
‘ri nlé’f:_ff_?%iﬂ)"; “'?‘Tl’_"_’_ﬁﬂ’ﬁg}i
AR R o LA o

35




# iR % 104-3 ¥y % 104-3 ¥y % 108-1 ¥y
FEPLAF A
1 7@_(41[«7;\ [ f,%;; P04 - 27 3A P04 - #7 3B P08 & &7
 wl)
2 [# 4 L AR LA AT
(B2
3 |(4~ CUSIP, ISIN (19983 G19984 G19985
73)
R e R
4 P77 PEAEMER (2 FARREE 2 T ARG
ﬁ PRER Lo |EELoE |pmrw L
>
5 |Fr4Ew - - His 5- 5+~
6 | rF Ao > >t > HG
LN
7 A Ez L REALZEH | AFAELZLE | RIEFAEREH
S O SRR
= - e w |BEIE PR
8 |FAxndpsy (|RWAMEREIEBITEGE) T ey
TrpiFTAE Fr4 % 700 74 % 4,200 #74 % 5,000
9 ' . —_— A= = —_— A= = —_— e =
# pa-~ pa- pa-
74 % 700 34 % 4200 | #74 % 5000
10 |5 7o’ g - e
pa-~ pa- pa-
- £ - g -
1 |ga S R
BEHEeRGES | BHA&gRES | BRA&RF X
12 |m4esiap 104/09/22 104/09/22 108/03/28
13 |l A E A
14 | R4e34p p 114/09/22 119/09/22 a3 p
VR ER B
15 |3 fria2 5 (73 * *oag L
Mo
e T
5 &1 fé ’
E ¥ ?% W {3
7 ’.‘ i i—f i
CER E Y
ES ﬁxl‘{? #\i X_
16 |miw iFa & & S RN
’55&@ P\':‘ s Fj N
f’f 144%%;‘%‘?” s
,*ﬁiﬁWﬂ
w30 p o4& R
B A 7
i*i&@?°

36




# iR % 104-3 ¥y % 104-3 ¥y % 108-1 ¥y
?g%ﬁ7 ’,\ )IIFI\"
Wl a AT ERe | TR F g
8"7 -ﬁ*‘%"i
LAl
F %‘Q;T’ﬁ%/i 'é/ =3 =3 =3
18 A S Zkd ¥ L
ﬂi*flj
Z 4
19 —rm'fjjﬂ I F 3ﬁ.]§;:2_15% 3?']3“2.45% 4’1?]3«':2_45%
i M 4 1
{@ iz 2
SRRV
TEFALE &
g0 [(MEFHRLAA z 7 z
B 4 ROk
P B E 5 U
R 2 %)
A p AR
WP ILAFLEE
BaEFgrT AP
BRI L(F
e E LY g)
2= ﬁx—&}i} =
FEL 2@
A fa e
ARALSRES
a‘r"‘,f._,%% g, 1;_1
*E%#ﬂ’—ﬁifﬁi {s
$0 LIm gl BT
LA R 5&%‘! 53#'1 "H &, 03
4% i‘B i ’fé"" o iéﬁ‘ffﬁ%ri o ’%f?x’&:i FA2L R
21 | PrRaRLAAAE P X ARALHY (AR LER
AR AR FUAAG L (FHBAR L |F 0 T
> 17’"”””5 sApHAET |2 ApMART |FeEd e
EANF o A HZL @
F}‘%%Euﬂfuﬁi °2
kR EF R
FlF A ERGF
??"ﬂi CEEES
I EY-BAR
T2 At &
@_\Luhi l?‘{?ﬂ\
:E:J ’ ET&“‘&IN?IJ
A7 @R b3l
ETE G AIEFerB
22 Lﬁﬁ;i‘vf'-xéﬁﬁ ® & +
W 3 7]
NUSIER T
23 [ AR L R 28 4

37




%o

¥ 104-3 ¥y

¥ 104-3 ¥

% 108-1 #

24

HAEH R
PP ERLY
ERE-53" 3 ST
R vfma i
EpoZEFAea
EFEFF A2
LR TSN

L S

f‘n

25

101 & 12 ® 31 p
W FOFARE
P4~ &
MEFAT5E

26

38




| 21

AL FTAES X E

AR EARBELIEFR CAGF A2 LH 3 TAFEZF ARG DERE A

1B o

ffiﬁﬂ\f/’?ﬁ7 FTALE AP EALREE G T AR R T ESF TR
TAEE L %'ﬁf‘ﬁ;’?‘f’rﬁﬁ%??ﬁ@'qé”ﬁ?*\ AR T8EAL o

:’fﬂf?" FoPFFEOFT AL W AFEEH T AR TR EE L H o

FALLR G2 2ATE§ 23 FREH -

Fh1EE} P+;g%%iw#&f%ﬁ*%?ﬁ’W%ﬁm%Wﬁ#W§’H

R XTRE R CRBETRT RIS T AR ATy RBE/NZET RS

P2 v iEs e

FRALEEW TR LR EFEATEREFYR(EpS F XSG AL

TAFHEEEE)  FEP RN G G p L F R LT

A1 Ll e

39



FaAnnL TR

LERF TFHAFELRP 2

BFER R 5T/

# H P BARE IR/ 5%
1 FAFHEF FERZ DY)
2 FiFA
% 78 (4= CUSIP, ISIN 7§) B g REAGFEFHHRLAFE BT
3
CUSIP ~ISIN 75 » Bl A5 B 7 i *
FALERH 2R ERFZ e e EY e BRI ELRAGFFT AR
4 RPE FASRF Ry [$LE5- F[5 L - i
# =A%+ = iF]
o1 ﬁ‘%%
i [# 5 % - 5 F 105 = 47 ]
PrAE AL [2dc ~ ][5 is T & ik 20%3E R [ * A F ik
6
10%:E7]
7 RiFrL[e/REAP2 LE2L 84T AL [F A EL)[LE][8rF 222 &)
FTALE N [AF2AFEun][andp R ff=xgei
FIUAFERHEUR][ATD P AFFE =G X][E
8
LSS I [ ESRSE RN [ IG E |
=1
9 ARG REAER [ % BE~]
10 #F R [F72 W s £ ek i B E =]
g A [REIF F-SEFERH> PR EFEL &)
11
FIE - &G S][F F-#Fo%f f]
12 Fode i 7P [ 2 » p]
13 | ARy [RFI[2A ]
14 | R4s3lEp [2x®p]l[ & * p]
15| AELIFBMIETPRELFE YR [ZI[F] [ @ *]
16 | AW AR
17 | T2 OB F AT e k2 AR

40




# L FARER/ 5 {6
%A
18 | HESFH G LR [Az]lxe][F 256 ][F& 5 H ]
19| £ofixz zeiphdpik
20 AF Rt L dganndlEze(ryira ey [L[F]
i L AR EE G U R 2 ’z“i)
G LA A FEAELTF R2p AR [R 2 AT FEP P RS LY R
SRR SRR LS EIERICE D)
22| AFFAF BT AE B AT [£1[%]
23 | RABAIELRAE AR [EARI=2 AR ]
ERwgimae it d fUp g4 ga M el & [E][F]
24| FoHmAFERZEFTAILEG A2 GdEe
L S TRISIN é\#pﬁzé B oF
101# 127 3lpwgiE s AAps TREF G L |[E][F]
25 P2 FAELEREMEE  FLiES SR R - 0ER
ST EALLER s A L2 2 EAED R
AL
FPoGEPARE TRAFTAE LR FrEaqg (576 909912 a5 7 > & (74375 15 4
26 Iﬁ“i?‘%y‘éJ FLES-_BEEL-ES 22 BFR

B2 PP ERFTAFEAPEIFTAE LG
£

e e e L P

41




[t ]

5.0\

EVFARFR I RGTRRL RE

109 & 06 * 30 (B gig 84 2)
R * i3 £
* % G- % *E G- %
109 #672 30p 109 # 372 31 p 1096 30p |[109#3* 31p
R 1,966,789,287| 1,997,577,892| 1,975,157,492
WS ACRR T BFAR 4 140176)  (3,677,539)  (3,066,990)

Mr‘a@ BE

FRE g TR AT A
é%iﬁﬂ?&%ﬁﬁ””%ﬁﬁﬁ
2 BEFADE

A ﬁﬁ;l 8 \ga 55 (1,516,433)|  (7,777,848)|  (1,516,433)

e 3k =l s
,I% EEPRE LA (g vt 3,126,591 2,367,886 3,126,591
w2 e lg—ﬁnﬁ*@ JES D 3

FALRAANTED 2 AE(TTFA

g N 130,250,553 141,266,215 130,250,553
RN L. SRR kT D)

R (1,032,232)|  (1,422,566)|  (1,032,232)
% kg 0 2,093,477,590| 2,128,334,040 2,102,918,981
B AWEP
L A4S L E(B LB EA EFH B ERV EFRELLE PN
%)

2. $LERINFRTHBILL LN LT A -
> gzﬁ@ﬂﬁ*‘ﬁ?**?’$ﬁ’ﬁ‘%ﬁﬂzaé%@@ﬁﬂk%:k%§
IR f Bt o AT A2 -] % 23 o

4. % 3B ARI{F* o

5. $AMRINTIFAIMERT SRR GIELITIPERBT S AN T AL 2L
2o

6. ¥ 5AEANTT FESRT L AEGHE ] PEIBT I AN TAAD AR
2 AR

7.MGﬁ@ﬂ%*”ﬁB?¥ﬁ§ﬁ°*ﬁF(W%*i—]ﬁ¥wﬁ‘

8. FTHMANA AT BB A A I f A T (e R R L) -

9. MSE@ﬂwﬁﬁwn%ﬁ;w’ﬂ@éﬁﬁﬁﬂa$#’4@ﬁ[w$aa~]

Py 2138 - K e

42




(2= 2 -]

BRI FedmpHg 4

109 % 06 % 30 p (H =374 5+ 2,0)
= e
AP *% A #-%B *%C H-%D
10967 30p 109372 31p 1096 30p 109 #3731 p
FTALRZ2AP A%
1 | FAEGAEPAP 1,938,902,197 | 1,952,703,855 | 1,947,270,402
(* % m" ]“’Lfﬁﬁ'ﬁﬁ 2y WL RT <5 (SFTS)
2 BT AR BT AL G MDA (4,140,176) (3,677,539) (3,066,990)
3 | FALG2AP A% 1,934,762,021 | 1,949,026,316 | 1,944,203,412
(72171—'1‘%__%)%{; \:”},Ei—ll%ﬂ ﬁﬂ; —}L;)
(AFEF 1F {8 22 4 lh)
FIRERE kS
W EAMERE RN EE A A
! (% & fém;; R R s) 9,423,735 11,932,634 9,423,735
S ER N ) AR R Y 3% 1 10,633,347 10,799,544 10,633,347
6 | T EBETEXRPATAIGEITA ~%E#r‘ff
MR T EBE SRS
; ,,;& :Jﬁi'}’%j%jﬁﬁﬁ rﬂ;tj Tk R A GRS REE 0 0 0
BEEFIAE T A 2 ﬁgg
g | FEIREE SR FAIREA AL @ HRALTE L
B ey
9 PR AL AESF AP A4 0 0 0
10 | BB EHREEALFRLD AR 0 0 0
R 4
1| %iﬁﬁﬁiﬁfﬁ) i) 20,057,082 | 22732178 | 20,057,082
- =L - 7t
FRESHBELE RS
12 |3 WEERT L FAL F(ARINI ) 5,281,343 12,941,445 5,281,343
b BELHTIEFTALERIEA FIES
13 N PRESRE LT 0 0 0
AR
14 | 3 BBSBTIEIFALIIHLEY R G R G 3,126,591 2,367,886 3,126,591
15 | S8 h 2 k'3
WX Ty B4
o ?ﬁ; S by Yo ) 8407934 | 15309331 | 8,407,934
-3 =R ‘:N
FAELGAZ % k%
17 | FAEGA2 M Re= 30 895,882,732 | 894,057,380 | 895,882,732
18 ROEELCYARE LN Kk (765,632,179) | (752,791,165) | (765,632,179)
= e } s
19 (?f;aﬁ“ ri %ljj; f?ﬁiﬁf i) 130,250,553 | 141,266,215 | 130,250,553
- v RN
Fradks
20 - T AEE 154,553,713 | 154,019,471 | 155,626,899
X N1
21 (AF 5398 119§ 16 F4 % 1994 4 i) 2,093,477,590 | 2,128,334,040 | 2,102,918,981
- S S A A A
i ¥

43




22

e F 7.38% 7.24% 7.40% -

BARP
1.

» N

© ® N o U

AELATEF L E(F L AR FF %"av—éﬁ‘ﬁiéﬁﬁi’fg’ié‘;gﬁéﬁi

17) e

FIHFAL FRAAPADP=(RAMBFLZ AT A) (2 BEARE ST AP T

AAPRI—(F RESRF I W 2P FAAP B —(Re B 2P TR

MR E A )

5 2B R - *;Tg\d\;}rﬁfiﬁ$gp"f" fREED A ER ke ;}r%o

FOFBINT AL ERBT FLARBELR G R FARERF S 6V

Rt B E A REL %“ﬁa?f’

$ 6153 A * o

FORGAE* WREEAJGF TR EfEDFEL ool A& -

¥ 1078 Gdp ¥t - R * TAKE B 7 ,mﬁlx%ﬁhﬁggo

% 2~7~10~13~187F 5 #4578 » L f Bk T o

iﬁlhﬁrﬁé_ﬁ FLE2N G2 H=(FAL FLLNMpIEd RAW)T(H bR
el AP FATD AL A ERE) -

AP RATE Y 19 A AMP R AR F 18 EH R AN L

=% 1735 — % 199% -

=

Bigh:
1[4+ 2-]20A= [%4 ~] 2A
2. [%=2-]21A= 4% ~] 13A
3. [“lffz\» - Z2_ - ] 22A= [“1 % \] 14A

44



CIED

AR LR A
108 # 12 » 31 p

%P

o

mF

FFERRE T 45 iR
13 BB G ILE bGP
REEEEPIEZ Rk
FLRRFpI MG

BFEBRRET 23T il B R % 227 h'%s(ibh
A2 91%) ~ (TERG(ERGIET A2 45%)3 B Hh vk
(BB T A2 45%): %75 b "IN F AL T € 7T A
ZLERRP o

2 b in IR

FTEUAG L GI R F AL FE LERRGERE
LEEPRARGERE R EUR RGP LR A
PAh G RSB R G F A R T § R T
B E AL LR & R E
AERGEAMAR § 6Kk R EIL R F R
ZRE FTAIRERLIEE - LG FRLEFTHEEL (LG
T~ F EPEE FW B ARG F B

Bih e~ 2 BE R
g

L SRR P RERFE AR EERERGERT 23R
FIR o CURE b i p AR g ok iF

iE

2

£ SIEEEREE

&

E:)

7]

8 E1ERAR

i I E25EM AR S

i B iR RIS EE

B (BEH5EEND) BN
HREBETRAS EH%;EEE BIUEHEERRE

URTIEEEZ

FEERAHERR
E

2. REICREER

CATE G- kI ER RAL R RGP AR
u;};-;? FEEBRIAE2 S B 5 E S UE RE R R o
higiry A BIRBfr A SRk T ST HE LA S AT
BRI L ERE R BT g F
ARG FE R EREEER G TR

- ATAE RisHE
. EISEE B

(%1, RAROC)

LU RiRiE L

45




B R
iR gL

ke i

® FHLGHIE ) ATEITEEGINCELBELFA S FP
g pmER2 - R FlU e B 2 b ' F SR
f & EEOHTE B ARRE I B2 Bk e g TN
EHREF EPT LT HR Kﬁ““%ﬁiﬁ oY B R RFEE
FEOFEAFNREEEABR S e RN
—,—‘Eﬁ’i'afg‘?’?/;é}éiifﬁ°
® LFRGHRIININGE T IFIABAIL o SRR TR R

rﬂ—? PR EIRR A RPN IR R
¥ Fp 4 45 4 (Expected Loss; EL) 2 2.3f #7 4F % (Unexpected
Loss, UL) -

BHRGHE 2T RES A RE TS
(Probability of Default' PD) ~ iz §4F £ & (Loss Given
Default; LGD) -~ i& 4 % *& % (Exposure at Default; EAD) 12

a"vﬁFF’“(Maturlty)o @h:%}pﬁ@&sﬁz,igg
1 £ 1t (Quantitative) &2 & i (Qualitative)2. & 5448 ~ B 48 13

* hotg F]F 2 H 2 4p B 14 (Correlations) ] 4e 5 e K
ABERE SRR

T'E“}_’)k“ﬁf}? '1“’%}2 47 ﬁg”ﬁ‘—r’ LA s EREN
o2 fch 3 waﬁﬁﬁ&?iiWWi&%ﬁ ey
LM AR o hed TR D G Y IR -

B AR S (B LR %
B2 EHE RPN F)
SRR X ER AT
rE R 2 AR

BEEHEEMNALI R GFLEHE LT LRGN R
KRR PR F L SNV AR IS ki

b RE %A LA G2 T RATTHIFREPREAR
oo TR R G TR EE PR SRR BldeD Hh
TLAR LGP LB SGAE S HF G RS YR YRR
Lom R R GFARESEAES RN TP TE
FESEa o b bt e h g F0H 5 F 1 2
EEeFEGEFRGE LIRS -

B4R R (e
@%%ﬁwﬁﬁw*
)Ir}? TW@’H 3 pfupg

P

- RGERECEIRFIHR G - REE IR GE IR
MR MR A RITE IR BRI FIEE T R A
TEEZFE TREENRGEEY EHFBIRGE A
1 B4 Fryuritd 2 Bawdp o o4 (DEFL T E;
(2) R Z AR IR d3(4 BCBS #7223R) 5 fr(Q) Bkt - & THp/
PRI AR A RGNS 0 R R R B 5 2 %
g,s o

2. % HhERA PIEL

LR R 2 BT R

46



AP UEY SEER S VRS WS b LA SAE 3 LUREE S0k £ U
FAUR AR S R B b RS R BRI LT AL G A
POIEP AR IR ENERERA LR FE AP
bR I 0 A S S R T = R O S
|ﬁ °
FRAPIREEETE® T oM BERE
WHTFTRT TR % o
ST AR R GRS PIEIAS > AFR Y R RS PR
ﬁMﬁ&%iﬁﬁwfrﬁﬁﬁ?&%@*ﬂﬁﬁiﬁ“J%
TR PR > FERMTBRR L FFTLPRIRA
Ao FHRAREBUSZFTAGEFLTRLEE -
1 BAFH2ZEXT Y EREFHLE ¢ H RS L
% ¥ ﬁ,fﬁLﬁiwggmﬁ#@¢gaﬁﬁh&)@%@
i/ﬁﬂimﬁéﬁéﬁPTfﬁ FLFLIFRRTER
WFH4ag2 8 F 5 g~ AR FCLTV &2 DBR>
FE e R TR B 2 gm%#aﬁﬂmwéw@w@fPDoﬁ?@i
B4 AF L ST 2 b % $%ici PD S LGD ~ EAD - X 3f
AAEMBEKZEFR T 2L 8% o
2. %ﬁ%ﬁ:%ff» THHETPRA PREEAR R FHEWFT M
BEA2AR TREFLGFEY 3% o

f

]\

RLN

J’

FEARFEEHS T A
éii%ﬂn%ﬁ?ﬁﬁ*
B ehiag AR A 2 518
R R ARE SR E
§ 3 etz B

*\h%;u: AN U RERS G BESRI B A B
G ORI AU P PR N EEREY ) UG
K{é lﬁ& Ké;

wﬁ\ﬁpxrmf%%mgﬁ(
S (F H) AR R YT E S S P E R P AR

A\)ﬁ;l)g\ﬁp:’ »g;ﬂ_";—,’a%% VB2
3
R RGE  TAREHE A £ RIS SRR F PR

o 2 e SRR A TARE R RS IR 0

~ 7

AELEFAES L E o
BB A A AR -
AEFD P FAFIR G R A G P RG22 A R F o A AP G

YWY RS TS T A

47




[x] 4 ,\]

W 4t i
109 # 06 * 30 P Efi:%frgﬁ’*i—ﬁ;u,y)
big *FZA |w-FZB|w-%C|wn=%D|mwneZXE
vrEAER)
1 FAREEF-FFAER 130,383,190| 129,872,250/ 128,251,549 126,340,840| 123,573,472
= 2%~ ECL 383 4 1 e
la . o 154,553,713/ 154,019,471| 151,927,880| 149,948,211 147,162,602
Er-RET MEG
2 - E AER 154,553,713| 154,019,471| 151,927,880/ 149,948,211| 147,162,602
=2>%~ ECL ¢34 % - 5§
2a e 189,175,988/ 190,056,422| 188,640,329| 187,555,109 184,308,279
= 3R
3 AR 189,175,988/ 190,056,422| 188,640,329| 187,555,109 184,308,279
3a % > %~ ECL € 3 #3] F ~ SL%F |189,175,988|190,056,422| 188,640,329| 187,555,109| 184,308,279
T A(£5)
4 bE T AR 1,307,781,425|1,364,416,007 |1,309,848,409|1,327,086,804|1,286,655,240
RGR#EFT 2 F(ERGETA
B F)
5 FABEE - 5F 2 5 (%) 9.97% 9.52% 9.79% 9.52% 9.60%
=24~ ECL ¢ 3803l i g
5a o e 9.97% 9.52% 9.79% 9.52% 9.60%
Er-RFE A5 (%)
6 ¥ - HEF A5 (%) 11.82% 11.29% 11.60% 11.30% 11.44%
2%~ ECL ¢34 % - 8§
6a 11.82% 11.29% 11.60% 11.30% 11.44%
5 (%)
7 A 5 (%) 14.47% 13.93% 14.40% 14.13% 14.32%
= > %~ ECL € -3 5 ~ 3 &
7a 14.47% 13.93% 14.40% 14.13% 14.32%
%+ (%)
”‘ﬁk’}iﬁ.ﬂ- i‘ﬁ‘p"ﬂ\&ﬁr
FrRUFER(IAGET AR
L _“;«)
8 T rEERE A 8 (%) 2.500% 2.500% 2.500% 2.500% 2.500%
9 AR F RS BT A F & (%)
10 G-SIB % /& D-SIB # @ F &1+
£ +(%)

48




SR B - T AT
BT A F B R L (%)

11 » 2.500% 2.500% 2.500% 2.500% 2.500%
(A7 %83 ~ % 91 % % 107 2
fe iy
PERFTEMFT AL RG22 7
12 , o 1.470% 1.019% 1.290% 1.020% 1.100%
L Rl e A )
i
13 [FHvFhEEHFERE 2,093,477,590|2,128,334,040|2,057,794,466 |2,080,488,410|1,971,657,015
4% 0 5 (%)
14 d » B 7.38% 7.24% 7.38% 7.21% 7.46%
(~38 % 23 /% 13 3)
= 2%~ ECL g3 Al st
l4a  |F(%) 7.38% 7.24% 7.38% 7.21% 7.46%
(A7 % 2a38/% 13 5%)
ittt Fv F(LCR)
L4 F SRR e LT A (HQLA)S
15 350,560,925| 316,664,472 311,939,851 322,966,170 312,929,029
#
16 A e R 283,059,091 273,138,277/ 280,283,318| 270,883,312 220,125,681
17 R L 5 (%) 123.85%|  115.94%| 111.29%|  119.23%| 142.16%
AT & F (NSFR)
18 V% %% *‘f\? & %&%‘E 1,442,702,065(1,438,219,413|1,385,838,945(1,344,428,292|1,327,992,797
19 B RTT £ /5 1,120,823,817|1,130,955,857|1,102,676,059| 1,110,693,223|1,057,407,146
20 |ERETFT EF(N) 128.72%|  127.17%| 125.68%| 121.04%|  125.59%

AALREE L E g B RS B FERATA -
AR BRAHIEN -

Z ¥~ ECL €354 PR IFRS 9 2 i * » A2 2~ FPH 2 452 €304
A2 AR R 5

FO7THRAFHREGFT AV FE L), ARP il § HREGT A F &
F5 0% BAFWMBEFARIE FESNERE L REFEZES -
“1O;1JFGSIB£/éDSIB£wP‘ﬂwaf:&J‘»(%)J:ik@:]pgw B ETRER 4L
FEIMELR ¢ ©&k2 G-SIB 2/ D-SIB i #2417 » e F 5 4F " 7 o
AEETP T HERAT

1) %125 THERFERKTAE 27" F Wy a: BF A (%),
e 3(@&% WHEE F - WF A SRR R
2474y [iw22] %6855 P AP -

49




137) THEE SRS R AN AHGEFRY AR E -
155 T &% r%%*ﬁﬁ%l%“ﬁ(HQLA).uh 25165 TiEm &
TE Gy TRERFEREV I ERE | 2 LTI o

2 37
©) 57

S
S
H

BiE
[*44 ~) 1A= [4 \,] 29
[f%& ~)2A=[st# w2 = )46= "4 = 2. - ] 20A
[4% ~)3A=["4 e x__] 59
[t#% ~)4A=['F4 22 =] 60
['#% ~)5A=[rt4& w2 =] 61
[*4% ~)6A=[*4n \,] 62
[4% ~)7A=[*t#4 2 2 =] 63
[*4% ~)8A= "4 n \,] 65
['4%& ~YO0A=[*t4& w2 =] 66
&~ ) 10A= [ 4 2.2 ] 67
AR~ ] 12A= [ 4w L;;] 68
[~ Y 13A= [ 4~ 2 - ] 21A
[ E A Y 4A= [ 4~ 2 - ] 22A
[*i44 ~) 15A=[44 1 L+ -] 21B
(% ~)16A= 47 + -] 22B
%~ 17A= 47 -] 23B
& ~)18A= 4 7 + =] 14E
(% ~Y19A= [ 47 + =] 33E
[ % ~) 20A= [4 7 - =) 34E

© o N RN RE

T el i i ol ol e =
W N U~ wWNPRP O

by by by g by IA.\

=
(o]

50



GERD

g F AR (BH)
109 # 06 * 30 F (B 354 %+ 2)
7 it F A BME AR R
~8 A w3 B ~48 C

1 |B*hk'%(* 232 8HE5" R %)CCR) 1,176,892,299| 1,163,589,125 94,151,384
2 8 x (SA) 1,176,892,299| 1,163,589,125 94,151,384
3 | pR:E% 2 (IRB)
4 |2 E R4 21,910,252 21,070,770 1,752,820
5 £ i ;2 (SA-CCR) 15,538,864 16,814,451 1,243,109
6 R IRHA]Z (IMM)
7 P HFA#FET 2 REERE NG
g P EE (Look-through approach) ™ z_ & & 307 086 31767

WK T
9 % 3= AL # > (mandate-based approach) ™ 2. . .

& ERERT
10 % * ;% (fall-back approach) ™ 2_ L & "¢ 286,850 102,948

T

REA 2 A EVEET 480,062 38,405
11 (R &k *& 1,743,950 1,828,913 139,516
12 [RiFE2 5 k% 96,446 122,465 7,716
13 | p3n:EE R 2 =% A A (RBA)
14 | P 2REEE 2 T 38 25Nk (SFA)
15 | &#2 96,446 122,465 7,716
16 | 3k *& 42,803,600 58,646,600 3,424,288
17 | &#;%(SA) 42,803,600 58,646,600 3,424,288
18 pr3RHA]E (IMA)

51




)

3)

3

1)

(2)

(3)
(4)

3111250
B rﬁlﬁ—'ﬁg_(—é—;ﬁp) PEA AR SR 2 T 0T

T
BRI EE AP IHALE 2 T W F f‘?’F?*”H‘

$—§ﬁ$~§ﬁ#wi@§dﬁﬁ#°
BT AR A GRAF AP E S L F RN - L2

B 1%
v - A R A[4 1AL F FAS RGBT A F

HORMORGOEIE S-St FESLE S

44—

% =%

4«>\~ 0w

o=k
\‘— \‘—

"3
0 E A

FAE o A
2 4f

0 k& A REE AL &
' A8 A % B A4 C
19 1T ¥ B g 58,514,388 58,514,388 4,681,151
20 | A 4pfRi
21 §i S 58,514,388 58,514,388 4,681,151
22 EBIFEE 2
23 aw,f AP 2 £ 28 (E * b 4 88k 250%) 5,820,490 6,076,148 465,639
24 | T LB
25 |3t 1,309,465,361| 1,309,848,409 104,795,634
ML
E4EP
1. A2 LA 2 & o
2. ANEFBRAHELF o
3-?ﬁﬁ%*ﬁWFW¢UMM=“ﬁﬂ%&%¢% BEIRFT RGPl fE &0y
P Y R H N IR i o
4, ﬂ\%’\»aﬁ—%i’flé FEREB TEAT
f? .
(1) AP FTAE FHFLGETERGRIRFTAZTEHRIRLGET A T"RIAT

= =

. E
. E

WW
i
S e

2L &
m
=4

AL E- ARG R BET PR EA IS b AL RER
FRAPRIVE S CEREET LT RAPRIVE PR L 975 T

L

"REHEHET R G
) [“Ffz\'::*j‘ir] 23
WHET A A ST A

ESRT N

J

'
&R
J

e 5 Dac ~ 41257 b= # A (CVA)
B LHL(CCP) Rk TR B HIET R, 2 R
L3983 %% TR ;2 (SA-CCR) | & [ j 254

#2152 (IMM)

R HT A BN F o SR (SACCR)F % % o shik & B ' 3 % (CEM)

S LI % (SM) 2. 2 2 I 4F -

RERERFT A RAMALY 55 0 445 A1

FIAiEH 0 A TSI o



(5) #& % L= FArdna N RNEE 2 EE A A (RBA)S £ N I0EE 2 2 p3GE
iz 2 (IAA) ©

(6) A& FL A2 T H R G RAP SR ¢ F LS R RE L S
5 b2 ﬁ;i\—‘-l-#t"m«'v o

(7) *# %2 2o g2 do PR 2 £3F(E™ b & 1 250%) 2 47238 ¢
3@$wiﬂgi1¢aw,ﬁpg%kmm’AWﬁfﬁw&%mﬁzw%f
£% -

(8) A& %= LwsHiz TRAAE BIARGRTALETS - A T TR
A s BT p IR 2 (IRB)4 8 0 27 W*I%“W’ BEFFFEH) -

AEHEPIEE
1. [%t% 4 ) 25A= [%t4 4 ] (1+4+7+8+9+10+11+12+16+19+23+24)A
2. [%t#4])25B=[*t# 4 ] (1+4+7+8+9+10+11+12+16+19+23+24)B
3. [%t# 4 ) 25C=[*it# 4 ] (1+4+7+8+9+10+11+12+16+19+23+24)C

Bigy
1. [%1 ) (A+23A)=[4 L4 ] 9E
2. [#4)3A=[*4% =L =])2+ [*4 =+ =] (6E+12E)
3. [ 4 )4A=['td =z L ~YO6F+[td =+ 4 2B+ [*if4 =+ 7] (lB+7B)
4. [#4 17A=[*d% = += 1 16E+ [P 388553212 (IMM) T 27 B F 3 5302
hog i A )

5. [%t#+4 ) 12C=[*t#£ = + = ] (BN+30+3P+3Q)+ [*t+# = + ~ ] (3N+30+3P+3Q)
6. [rt%&4 ) 17A=[rt4& = L] 9A
7. [*#4)18A=[*4 2 +-]8F

53



(k%1 2—]

Rt AR (&8)
109 # 06 * 30 F (H @ 354 %+ 2)
% it F A BME AR R
~8 A w3 B ~48 C

1 |B*hk'%(* 232 8HE5" R %)CCR) 1,185,177,518| 1,171,424,060 94,814,202
2 22 (SA) 1,185,177,518| 1,171,424,060 94,814,202
3 | pR:E% 2 (IRB)
4 | EHEE R 21,910,252 21,070,770 1,752,820
5 & % 7+ (SA-CCR) 15,538,864 16,814,451 1,103,593
6 R IRHA]Z (IMM)
7 P HRAAFE T RAEFEEE N
g P EE (Look-through approach) ™ z_ & & 397086 31767

WK T
9 % 3= AL # > (mandate-based approach) ™ 2. . .

& ERERT
10 % * ;% (fall-back approach) ™ 2_ L & "¢ 286,850 102,948

T

REA 2 A LT 480,062 38,405
11 (R &k *& 1,743,950 1,828,913 139,516
12 [BiFE2 %L k& 96,446 122,465 7,716
13 | p2R:miE 2 3% A #2 (RBA)
14 | PR3 2 %38 0 582 (SFA)
15 | &#2 96,446 122,465 7,716
16 | 3k *& 42,825,588 58,646,600 3,426,047
17 | #&%;%(SA) 42,825,588 58,646,600 3,426,047
18 pr3RHA]E (IMA)

54




7 b 'GEF A BME AR R
~8 A w3 B ~8 C

19 |(T% R & 59,594,213 59,594,213 4,767,537
20 | A Adpikiz

21 | fRE2 59,594,213 59,594,213 4,767,537
22 BIFHE

23 a‘r“,f AR 2 £ 27 (GE* b " 83 250%) 5,967,830 6,234,228 477,426
24 | L2 B K

25 |3 1,319,479,797|  1,318,921,249 105,731,503

i%g%ﬁ%:iﬁo

*EFRE HAHIEIR o

-Eéih i N RHEAE (IMA) K& 3R e BERTF &' R
FEie 3 EH N IR ECA M2 Ry o

%%Lhébléﬁﬂﬁ?wkiﬁﬂi

=

1)

()
3)

3

1)

)

(3)

(4)
(5)

na

e

BGPRFTA P HFRGE TR GBVRTAZEHSLGET A TRYRT

A3t 125
BT A(RI) BT EERTE

BT AR A GARA D B L EBME Y - AL BT AR R
%

prg- Y A [ DALY G FAER BT AN X
F0B)~(6)~ (1) "o F A3 4 24— Ko

i%%—ﬂ%ﬁ;ﬁ%&%@ﬁﬁﬁﬁ REEILHEIG T b AR
FRAVRIE ESMERFHT 2T APRIE IR PR 2 £52 TR

2P

ri%ﬁ%:ﬁp TR EFKF R Z [“ﬁ%: D ES = &nﬁ—'szf%';gﬁi—(CVA)
%) [Ki‘f%\‘ T g;\:*‘%_gf% 5 %< (CCP) &% » é:,:l’«‘g,ﬁ-_—t., TR 2R
G FAS B KT AR KA £ T2 (SA-CCR) & T 3840332 (IMM)

Ji—écno

A RT FIL AN F o R (SACCR)R % %+ it § 10 b ' 3% (CEM)

B ﬁ“——g‘/z‘ (SM)\ = {E’—fﬁ

AEMBRFTFAPRIMALT 5 AEAF 225247 3 FHA -

k2
AR 2 I 2 R IGRR I 2 8 A A (RBA)E § N 2T
i (1AA) -

(=1

55

KRN SR 2T L
2 N R



ONEE S Rt L P AR S e AR
B bR F AT

(7) &% 5=+ = 75idh 2 Jorf PHER 2 R9A(E ™ b G B8 250%) B 37235 ¢
R LR A A 2 AT ERT A ARG ET R b “ﬁ’fgﬂt 250%2_

&4F -

(8) %% L w AL TR BB R G T AR FE - AT TR
2P A PR (IRB)A Y - PR F AR VB A FEFFFE K)o

f

AEEYED
1. [%t#4 2- ) 25A= [ 4 2. - ] (1+4+7+8+9+10+11+12+16+19+23+24)A
2. [#%42.-)25B=[*t% 4 2. - ] (1+4+7+8+9+10+11+12+16+19+23+24)B
3. [#%42-)25C=[*% 4 2. - ] (1+4+7+8+9+10+11+12+16+19+23+24)C

56



(%1

§ RIS LT A
108 # 12

3

53
1

N\
=
E
S
=

e

%P

PAA%4F 4
2 ME G 1

s

1B

o iE
AR
o lF 2 R

m i E

2 tEG B

fﬁp‘?&l!ﬁ
HHEA

e
s

%4 C

SR 'R
4D

21,867,672

21,867,672

21,867,672

67,417,279

67,417,279

67,417,279

118,491,900

118,491,900

508,201

19,451,742

o

97,148,773

566,447

273,212,640

273,212,640

270,555,461

o

610,937

2,046,242

131,876,458

131,876,458

131,876,458

10,582,727

10,582,727

o

10,582,727

57




PR £ | or 02 RIEP2tRG Y E
2HEGH W | FTAVR | B hE |[REHE| BEL (SR AT AR
| FRLIE | A G he| FHC | EHED | REFA
m B ¥4 B REFE
121,366,132 120,424,506| 121,315,822 0 1,390|  325218| (1,217,834)
674,257 674,257 674,257 0 0 0 0
0 0 0 0 0 0 0
0 0 0 0 0 0 0
£ 11,138,476,030(1,138,476,030|1,154,107,122 0 0 0| (15,631,092)
2,967,477| 2,967,477 274,830 0 0 0| 2692647
0 0 0 0 0 0 0
w4
PR A-| 4744939 4744939 5,005,371 0 0 0| (260,432)
kil
7R
% 2K H-| 18,191,920 18,191,920| 18,191,920 0 0 0 0
ki
g
A 0 0 0 0 0 0 0
i
wF
*#A-|  2671,366| 2,671,366 2,671,366 0 0 0 0
ki
BAF
7 | 1,954,650 1,954,650 0 0 0 0| 1,954,650
A -E 3F

58




B

A4 4
2t G 1}

L
2]

o E
AR
o 7 2tk

-

/3
- WER

LI P 2 MRS B

f‘%?’}} &
% 4 A

2B L
f‘%??r k&
%1 B

o
EAC

%4 C

e N
%4 D

20

2,430,459

2,430,459

2,430,459

21

7,193,358

7,193,358

7,193,358

22

1,924,119,264

1,922,360,991

1,804,089,576

30,034,469

612,327

97,473,991

(9,849,372)

P

23

53,393,057

53,393,057

53,393,057

24

1,505,300

1,505,300

1,505,300

25

24,578,932

27,099,531

o

20,534,402

6,565,129

26

27

105,587,770

105,587,770

o

105,587,770

28

29,086,994

29,086,994

29,086,994

29

1,499,397

1,499,397

1,499,397

30

59




P4 523F & KN LI P 2 thka z% B
5 8 2HEGH W | FTAVR | B hE |[REHE| BEL (SR AT AR
‘ B | PR | EHA (B h&| EHC| XD | KEFA
O E B AEAE
R
31 o b 1,439,689,958|1,439,689,958 0 0 0 01,439,689,958
A
&
32 |, 34,800,000 34,800,000 0 0 0 0| 34,800,000
fe i >
EERTRI
33 " 0 0 0 0 0 0 0
7
His &
4 | 71,800,865 71,800,865 0 0 0 0| 71,800,865
fe i i
iR
35 % 1,638,442 1,638,442 0 0 0 0 1,638,442
EFE
36 |, 2,739,424| 2,739,424 0 0 0 0| 2,739,424
I
P
LRI EL
37 |G 82,175 82,175 0 0 0 0 82,175
i
His f
38 |, 4,363,552 4,363,552 0 0 0 0| 4,363,552
I
P
39 |4 f % |1,770,765,866|1,773,286,465 0| 126,122,172 0 0(1,647,164,293
FAEM
1. A% 3PS 0 & o
2. AEEFBREAAALT o
3. AEATHMIFFL LG B E BEFREFTALGFL? L3 Hp2tka &
TR B ERFTAVRFEFFILEG BB PRELLEFEDT G R 2T A
:]a‘i?v%]‘”i 2tk % @ (#”ffﬁ’%ﬂ]z\ N AR R “ﬁ%'ﬁ ) xyv]{ir'}@'{(’i—\ﬁ_,_,-ﬂ\m
zg FRt A A TR AT AP RPFLEG i TR R T 4
B bty ZE f#J r;ﬁ}\ILabp,f#J NI "% ZE f#J g I’ikﬁcﬂug T»E\p J‘a,ﬁ“r;gj
\:J ) o
4, F»w&xﬁ ﬁ()—J TEEEE R ‘f#J ;f%_ -r-ﬁ"-J r“i%&xﬁ ‘E’{—JL

"]‘Er_wl% B(A~D )T AL 2 T4 » 2 I\P *Lﬁ%r"] Eml% B 2B ’},@T*.s}?\%

?*?ﬂxfﬁ’a AIEGEETD B HRLIER G

(1) T R R (AT o EFIRAS R LA ST IHAT A o R~ BT i
PRATAPR RN TR RREE, MEIITHHL TAFT AL KA F AR
g EH)REFF I FERED N B F A2 &5

2 THHbeEE OH)T rB*? Delta-plus = £ # 445 ff 5 2345 7 4
VR AS FZEUtRG B EFFE  m A FEI P RFLGAEIESR

60




T RE S E LRk B R B R - D HR G A R B G

TAF AR RS FTADEI | c 120 - A HEACP LV FIT A/ P
ERF ACRA O MR FTRAILGAY o R T AP RDEAL
%i—g?WEﬁ%~ APR GRS BRGHESER M EHEL LB
BHIET Y G esro st R ARP 4TI FRGER ) TEAEG B
%giﬁw:a@$»$%’fwﬁxiEﬁiﬂiﬁ%-a%i”rﬁ*ﬂ“iﬁ AR
PR ER B E 2 &9 -

61



CIEED
ZETRGROHMBRFLI R FELI R LR 2

108 # 12 * 31 p (H = 35484 2)
P
o ggfr e TEHER ?-,&};jLé#T# LI o
3 o B s » Fé,; ﬁ"; FE. % 7t 7t
A C # D
B
PrZIFIVHEFT
1 o 1,932,210,363( 1,804,089,576 30,034,469 612,327 97,473,991
2z ’;Fé_fhé * l}i =R
Pri2EF PR
2 o ) P i ik 231,709,942 0| 126,122,172 0| 105,587,770
T2 iR R E
PforF AT AR
3., g 1,700,500,421| 1,804,089,576|  (96,087,703) 612,327 (8,113,779)
2 #4R
A|FAERAZTER 554,756,784 53,172,570 0 0 0
5|1 834322 48 66,760,379 66,760,379
TEEEE g
6 I % 241,966,316 0| 241,966,316 0 0
W EER
7 = LR 4,256,319 0 4,256,319 0 0
8 i =P eh2 k'&iE 1,857,262,146| 150,134,932 612,327 58,646,600
EABP

1. A& {FHF & o

2. AEAEBYAHEF -

RS WE S SRR E S cE S W E S FENE S 5 SES V3 -5 51k
BEGFEFE R R A Y RE L RGBT 2 B%EE(F 71 q*’fﬁ?%?)

4. THHFRGER ) T RGH S T AT RER 125 £7 -

5. ZARFE I FH IR DAEIRP RN 2T DEGF(AEF AF)EMEES B
B(A2%-2=25)2 A8 L RFERALZTINALFE AL TRALD - & 7
HP b T

(1) "TFARGALNEF R RGEET > g T £ 2% i R (CCFs) 2
3T TES M, T AL R

TR RN LR B FIE AR AT o (B FR R AT B
2P~ 4 -Deltaplus 2 FHEHGEEFEFT AP RZATEZUEG FEF
B [d L] 2 hk%%)-

62




(3)
(4)
6. T
1)

()

BiH

[4+-)1A=[# L] 21A
(% +-11B= [+ +]21B
[f4%L-)1C=[w4% L] 21C
[ L-)1D=[*%+] 21D
(4 - - 1 2A= [4% ] 37A
[4#+-)2B=[%%+] 37B
[44+-)2C=[%+]37C
(% -1 2D=[*#+] 37D

© N o O DN RE

TRAHEIE AR ARG GELR NI IR RGERET 0 B AP
Faee s (4] 7z the a2 L8 -
I‘;J:,%,ng ‘é‘;}FI 4;1,4{}3_, * R4 ZE s]:]g“_—r , , # &xﬁf:r_,% p’%ﬁ’f(CVA)

Bfe  HFEEB TRAT

%E;ljr-«é_é F'%‘%‘ «—J~ ﬁ&frj%ﬁgt—ﬁ#hr j:&‘;*ﬁ%&ﬁ"g{ﬁ—t
FREE 0 s Fm A TR p a2 %‘ﬁ%ﬁi“éfr ELE A ZED
Aaofp 2 Do) iy B R R EHRA-D )T L £

63



[i%+ =1

E3 BB T RGIEFLLERP

108 & 12 *

31 p

P

r %

3

&P O MARIR A B R 2

T

PAIRIFE £ B~ 2 JLF' ”‘#{%@7 d’%ml% BERFZLIR

= k2Ll ie g > 5O e » 9
1 ;:;ij:%]xdﬁm hOER A ARfCRAE BT AR S AR o
PrFIAFARPEFZEG G EEZTEGIHALR
g 7 ME
1. 2 & JO]L,{, PRI R W “'T‘? T Lk VAR FR
AL - ¢ RN T ATHR SRS RGIFE P AL 2 R TR
2 (PR EG B EEE R %*éﬂ%% BTG RS AR
HESE R W ~%@w $@ﬁé‘i$&°
2. PHRGILEERE CFE -FEAL(Z NCD)2
@m¢mﬁ¢%£§@?éﬁﬁiﬁﬁ&ﬁﬁ%&
R ATREL SR GETAZ L Bk
R IR b TR GRIEE 2 vt B
PRl 2k g AR B =& (Mark-to- hAarkeD
& #-3]7= % (Mark-to-Model) 2 ’hf@ﬁﬁk‘:’- EREERL
RERTZFERM P h Rz £ Umk
734?%?%{’}{3. [EF- ARl I L pm‘%’]‘é
7 i FPE 2B FEIR SR FL I%’]‘éi\' PN i
;% ° ,J’_;% A FR* B 27 ;E%-Kﬁ?—%z ® O 2 ~I-1% His, ¥
wﬁwﬂﬁ FHET 0 BRI 2 G R F IR 2 ST R BlAe Al B e 2
3 |zl RmkEiEey ’%ag B h e E o PR A TR AL A g
& F AR 2R Bl AsE BT TR 2 BTN SRS R
e,vjﬁyﬁﬁﬁﬁﬁ%%ﬁﬁﬁ°%iﬁ%ﬁﬁ¥
R MR e REE =R BdFF H D Hh eI
i o
LA B ,';;gazf%' % FRAE 1}; F%ﬁ’fﬁ PSS i et o S
ho AR A E AT SRR R SRR b e K
B(TATH Z P b B RS PR s R
BER) VERGEFRHEZ IHAS -
BAEp
1L A& {FTF L # -
2. MEBRBHWAAER -
3. - Atidnd [d L+ 2 Tdssdpd 2 tka B &, &2 T r 2 LF A7 RPERZ

64



TN FLERF ZHRPESLBEZ I8 RT

ﬁ.% [ Lt-1"¢ cnE ZRIFP P FEFTPEP -

FZ P g2 3R P 0 fAEEP doie i B 3R S % (mark-to-market)
2 AR (mark-to-model) o ¢t b > F BT A F ARG AR 0 e 5 R I
PR AEARE B R 2 fyif e

E ) e

65



(% L=

B R g th- B TR

108 & 12 * 31 p

B

AN e e R S
LT 5 YRR 2
N TE P

m7
TR ORI S HEERE CARTE T t%;z,ﬁ_i\;;—;ﬁi s %k p oA
TALREAPMEZR 4m?$ﬁe’“eﬁ& L L o mi e
Bz sismERASPFLFL A &‘ﬁmﬁ?i Eir
Foa s T ags .
LG h's G FIEREF 5 - a RGP AN HRFHS
f—?g\l”}%fﬁfgé*;% A2 o

A ( ;’ﬁ L) T HRen T % b 'k (Issuer/Issue Risk) @ 4y f &
| Hp PF o ]’F H2 % kg o
k *& (Counterparty Credit Risk) : 45 & 87 /7 2 2

ZHENGILP EFHEAUEBLZD G S

(1).- = &5 b *& (Pre-Settlement Risk): f:4p 2 % $+ %22 & p # >
F F RS FLELA O EPEI AN AR
RADPFHIL o

Q)% 2k & (Settlement Risk):45 % % 2] p P&
oo A AEAG BES S B S tié"%sblﬁ YEILEE
Lﬁkébﬁm%ﬂ FA e

AEBR*RYG ArRRR G FEPERYS C SEFRGE -

“ﬁ'gl“'jb:
= % &Kﬁﬂz‘l

— ~

RGP RLLL G p/—mﬁ.rﬁ—ri‘}\&‘\m? B
MEEIR AR c BB T R G R o 1 o E R
?ﬁr‘%%‘rﬁ‘lfi\%‘n ' E@ i%ﬁg@g;}};,‘g;(ﬁ\a CREE ST EAE S
R %?”W“%;%gﬁﬁ%iﬁﬁﬁT’ﬁﬁ%i;%ﬁ
A FRBT A EEEY R
-) ﬁxfem%#némeﬁi;;
RGP E -
/ﬁf%—alﬁa;é:’ﬁﬂﬁﬁﬁﬁiﬁix

/)31 T ZQE‘,E @

1% ‘r}\

WA S AR S W %Eﬁ‘r‘t i;‘irg’v’*:f%ﬁfb ESE
eIHW1\a/
—"“’**Ji“ﬁ‘\%?"?iktk’/w\t‘r t?ﬁt’tk"ﬁ ﬁ*ﬁf A
#E % "& (name concentration) ~ 2 ¥ % *% (sector concentration) ~ #

7
At o) q‘_,p(, * R RIEE X éLU)I} T_

Bk HREG e o 2

AP RE B & FLER o

66



f‘lf’?“f’fﬂj“ﬁ‘ﬁ?‘iﬂ!‘?ﬁﬁi (N FI@E:*’FaF@{ﬁ)&J
i;’*&“ﬁ?mﬁl*”‘?Ii'.’.é‘lﬁﬁ'f%g'@’*&“ﬁ”‘l*f’
B4$ﬁﬁi$§&@~#’”'p BrREE L '@‘$#’”' Bl

PR FRGIR AT PR R R FERGITES

%

TR REIESR G
[~ £ B pre s e

—I':I,“ 1

ﬁ %ﬁm? @ﬂm @¢pg? éﬁo
sevepmana ) AT IS AT T AR
pprng |LoBTRIREERS i”a?i SERAATARAT
4Wmﬁﬂ#b?f%pﬁ“lL%&ﬂ%%ﬁwﬁcm
TP EER uﬁgﬂ\? *L%@,m*ﬁ,ijy_%&?; zéég_}ygiﬁ—gpf%i
feenile - FREFLT Pt L hE(RAD - RprRG e
AR LFATAR FREFELF FTAFRIRG F L
K2 ERT T AZ Byt %ﬁﬂ%%%%~? % Hp gt i

Yo 2 RRE 2 LG 2 BILE o

R LI P”%ﬁd& F IR
pPEFTRED FAPAIRZ bGP EHAD ALt IR

ot 7 A0 B b B4

BRENEFE %7 NEESAFR %?ﬁ;iﬁﬁo
é@i%ﬁ%/i#‘%ﬁ P2 EPTEER AR E -
PR % PR EEH R Gy ZEHE Hh %GR~ F 8
%?ﬁiﬁ%#°m€§ﬁﬁcﬁhyw%m$3%?m€§ﬁ
E R UREE. 110 S LR BT Aoy R S LA AR 2
F oA EZFPMR -

$EFE R LA

3R 2

N W8 AT

B b E LA

#

Bz i&p %

TREELEFENAESI L GFLEEIT LR
G T RBATEEAFESY KRR LR pPRA LT

higFE % b G aRE > TR
&°Wﬁw@?&ﬁfﬂw*é%W‘@W‘?ﬁﬁ?ﬁ%ﬁ&

W
iy

LT iE ?ééfﬁz\

£

RE LR

ZLFTRE AR

¢

2 HEY 7R

R F I RFRGERY E O A FEHFTFE LR ARG
.F—z]; o

PSR ABE S SRR GEIUTR G 0 &2 B
i¥%i§?ﬁﬁéﬁgﬁ’ﬁi%ﬁ%%é%£Uﬁﬁi%’
FREIRITE AR E ENE R B o B EFE R

i

i

e fp 82 F L2

FCR B AL e i

¢

FoBEERHLE2ARE B A G BRI ERERSERE
AR 2 AP M PR -
HBEIBEL N B RFRAIAL AL ER b
P2 R~ B H 2 g FER TR I Y R ER %ﬁ‘%
2B Brnid MR E M  RBEG ‘fﬂ\—m_’\ LRETDYH o
K B RPE R

B W F L) i RN

?%év*&%%ﬂ

B
g

(B A ik ETE A

Jv‘—ﬂl] %l%wﬁ I‘:, # /{7‘?

[ ﬁ;ﬁllﬁiﬁﬁlﬁrwﬁi ’%f,ﬁ.—r‘%fﬁl %ﬁ P A N T f%';{’é‘_
£ 91.1—1-75 7 e 2 g’rf—’—% —\:L;E:%sn’_f%iﬁ;!p s 1V EE F s I‘*J}L xﬁ

=
@ﬁﬂﬁﬁﬁﬁﬁ?Eiﬂﬁ’%%%iﬁ%&{?ﬁg&%%

67



Bkt R TALS PR AR R ok o

BiEp
1. A4 {3 F & o
2. A E R B AALA -

68

25 o, (VY L A = r A5 A N y
SHERE SREL) WP SREREA S ARBREPFFE DR 2




GESD

109 # 06 * 30 P (H = 374 i+ <)
= ar A D
E9RGWA | REkeuws | A
1 | %% 1,752,310 1,211,306,625 | 4,191,965 | 1,208,866,970
2 | FHmx 0 452,276,277 0| 452,276,277
3 | k% 0 560,728,871 1,974 | 560,726,897
4 | @z 1,752,310 2,224,311,773 | 4,193,939 | 2,221,870,144

E XA

HEAEP
Lo AR LAV L& .
2. MEHBRWAHER o
3 RHRRGERGNTAIED ¢ FRHEGRESZ AP AGE ARG AP
(1) FE#EX #”%d“%ylji%,_;arpfép’?ﬁi\o
(2) % k% B K LIS B T ?#\f\?ﬁﬁﬁr%%‘ ’%%FI% ;?%ﬁfi(NlF)
Vﬁiﬁg ﬁﬁ’A;ﬂt_,(RUF) I RS AR KT BES B FEEELAED o
4. TR G G fE IR ﬁyﬁl?ﬁﬁﬂﬁzr?&%ﬁf%éﬁiﬁﬁ’h~ﬁ§%k
FABHRIE T Lhe@d RR(Rdp 5 EFREEFH T v &FF - p Btka §
BrERAf)EL g E
5. ENEGH  ENTREZ AT A RLRAT- R TEEPEHLE -
6. FABF/FA FHATFHHEREE AR A GLF 2RI R EL MR
:I’;)o

AEHFEER

1. ['%+=)1D=[*4%* = ] (1A+1B-1C)

2. [4-+w])2D=[%4 -+ =] (2A+2B-2C)

3. [*#+=])3D=[%#%~r] (3A+3B-3C)
By

1. [4 L2 ) (LA+2A)= %+ 37 ] 6A

2. [*#% L2 ])1D=[*f4# -+ - ] (1A+1B+1D+1F)

3. [*%&+tw]2D=[*t4# -+ - ] (2A+2B+2D+2F)

69




CGESED |

Wi GBS E YL R

109 # 06 * 30 p (8 =374 %1 2)
7 £F A
1 | PP AL p 2O FRES 1,583,923
2 | prWAPRFLEFLE N2 %A E FRES 2,433,625
3 | wHEAERE 39,810
4 | 4R IE &3 1,989,887
5 | 2w g (235,541)
6 |HRILA P2 FRES 1,752,310
CENEGIL AR EP
CENB AT HRABL A R RP
BARP
1 2 LAt 2 E
2. AEHEBHWAHER -
3. ENFAE FARES 1 SAef R RZ A R A BRI 2 8
4. pLrYFIPREFA G2 E 0% FRES D RE2 FRAES ARIPFR
i sEY o
5. R ABHRE IEHASFRELAFLADIP TR AEORE
6. AR A 2R ML HEH KR LG -
7o R e FAELAP 0 F A AFRARN [ BT

AEHFEER

1.

[4% L7 ])6A=[*F4 -+ 7 ] (1+2-3-4+5)A

70



(s -+

BrFASEFTREE
108 & 12 7 31 p

THEHE

P

g ,‘:z\_]_ B E’,fj;l—i’: 9,\ “ﬁp ,,I;E; ’,‘F\:#E”% Kﬁ E’,f,]
TREPFET ANEFD PR F
ARATHSGPEE g REL L

£ 7GR

FRAPFRECT AR
Fe O EA W S SERPEIE SR
b AT BEH A o 5 TR
TEETD RARANEE Y LR
LR (R mpBEEE
e EE g iRdop b 3n
Kﬁﬂ%ﬁa (e -
B2t :‘f» v 1R ’Fﬁf’}iﬁ’]‘ﬂ'&m? ffoae 4 33
S CMBREARKR R IR B
s 4?[%&1%; CHRGEEFH AT o AP
HRFTALG AP 2GR e ME o BB
HE*B'g AR FH -
ANPHMBRTFTAENE G P T
Al > MR T AL T P EI
Hw (o= B 0t ) s HEAL LY
BFHITE B HNE L RFLRE LGP
RGPPSR BT T AT L TR
—ﬁ’jkﬁ@?*w%%ﬁ?%ﬁﬂﬂo

DA A

W AZE 90 % g g @ A AR SRR
2 1md

ﬂ\rr,i;cx‘”‘ WAL 90 X T "‘ iﬁ,ﬁ\.jﬁ
,}3#? r":?ﬂ-' l«LL r_g‘..q7 °

3 | goit ik RIS 2

FHPRFFLENFALEG2LA R FLEL
_i—ég*g.'l‘j_’gf%?};fﬁ":{ o 12 B ? ;Eﬁp f?"lf;}g'i 4
RARTFAREP & 12 B PV iviE X
FHEATAAZGFH T L > F. iﬂpﬁwﬁﬁ
FIEARIR ARG T ﬁ*ﬁﬂﬁiﬂﬂwj
RENFEIEAA 2ZFGFH AL o

FPE ?fi\ B RGP R4siniis ¥ A
BER Ao RId3sdp 4 A K12 B0 235

BEHRFAGTE - FREFALLTRGD R

NS e BFH A BIE R L GRFIETH

“Jn\q

71




HRE2ZAFHEHFLGFE o
Bk RARIRSEEE ¥
AP Y RIS

R R
TEHP I * A
BH ARG oI F o B F AR
GHROTRH L IFREEFES D
:}gm T G HY TR G AL MO R
vﬁr@uiljﬂj?7 FFHEHFL o
Twﬁlwk’ﬂxﬁrﬁf A
SR 37 3 S|P ARTE- ISyl Ea vy H—d’E)’;ﬂﬂ
REIEFTG > T E DTG, F.%EK)}JLFE
BRI A -
“h R TA
MEHMEG £3F o

BN
2

_,/\

] ?ft ‘“‘\t o

2T 7

-n\

#F
~

(s

Xﬁ

=k WA

LT % TR A AR

{7 4+ 8 € & "& (restructured
exposures)z. ¥_

TR HhE
1 FleYy T2 B A 174 -

358 p :108/12/31 % £ %7

Flee 7 i* & (3 &3
1&#12™ 304,971,607 38,928,774 343,900,381
RiBlERB3IE 116,631,912 27,552,285 144,184,197
RiBEIELRBT & 83,083,368 102,133,296 185,216,664
RiBTEARAB IS & 4,829,477 134,829,684 139,659,161
15 & 11+ 4,548,942 337,820,406 342,369,348

B3 2 A RIS 2 Je G IR R G (R LT 6 I B NER) I E A B
e 35@ EFEAATR
L
B e ‘6 GR 10 B RAR £ R wa 2
~ 7 979,223,293 7,420,921 3,020,531
T (RS ) 89,574,093 1,045,173 0
B 5,407,602 11,997 0
ERT 2,534,441 4,769 0
i 78,590,323 383,767 0
3t 1,155,329,751 8,866,627 3,020,531

72



A % 7o ‘0GR 0 MR AR £ 3R &

IR S 179,402,771 2,141,630 2,628,753
PEEREE 53,294,989 280,426 2,715
ERE g F 104,785,657 351,496 0
P& A2 AEFTE 82,115,875 161,123 0
PRI% ¥ 20,334,732 68,492 0
poiRA 666,592,518 5,224,276 367,429
His 48,803,210 639,186 21,634
|3t 1,155,329,751 8,866,627 3,020,531

3. W RG § T EEA A o

L LAF Ll S e

€ 3R dS W k%R

Am 3BT AR AP 524,278
m3BTAKE R 220,977
WHO6R? XK1l E 518,677
WHlE D RR2E 318,233
WwHp 2 E 1t 413,118
£+ 1,995,283

4. ERRG2ZRFHFA474 (P @)
ZEHG

5. FI4RH 2 gt A 45 4 o

6. P PF2AZEL L2 EGIE R A GIE(REFT €3I Y hTR)YE APM R
FoRESEFLAITE o

7. hB Rk g RS A o

8 TERGZFFELIT4 -

rAELEFAES D E o
BB A AR -
3. AATMIMBEAP 4 LEBBEIHAP 42 H* > A FES o

BARR
1.
2.

73



CEEED
B B &I

109 # 06 * 30 P (H = 374 i+ <)
T gaps | ff
s | RS EEREE| G EE—|
oy £ F % b i — ER A & 4 — 2 E 4 coa e &
A= ‘_E;.C 7 FF— I,R‘?_%_E —; - f‘g i
& F g
EE 1,141,614,823 | 50,013,419 | 50,013,419 | 17,238,728 | 17,238,728 0
% HEE 452,276,277 0 0 0 0 0
e 1,593,891,100 | 50,013,419 | 50,013,419 | 17,238,728 | 17,238,728 0
X 2 %
oot 1,376,860 0 0 22,865 22,865 0
#%

B AEP

1 &4 [ EHF L g o

2. MEBBRAAHIEN -

3. ##EFAS éi%ﬁ:;ff'“ﬁ%;fﬁ—’k BHFRIFPIE>AEF B RIGIE > 22 k' Thd £%F 0
S IHREERBEFRS(rs F AP EI)Z AR EH -

b W ERE BT R RIMTR R S LT S AR A R AR 38 £ 2
LI R S AR Y BT T S R W 0E T -

SR LA R I I Y LSRRI ] R I B
W/ ATA R SR o BRI RRIT Y I“EL_F{#” r‘%% (B (4p e
BRI A R S AR SRR G (FRE e e 8 VL
W B RGBT FEARALTA -

74




['ffffv L ,\]
AENE RGHRFE T IR T HHE

108 £ 12 # 31 p

BB hE

ﬂ\ﬁﬁﬁﬁ "RiFp G F AR GET AR
BRI T IR FRFLE o
(Standard & Poor’s) ~ ## L F A PRAF 2 &

(Moody’s Investors Service) ~ & # i 2= 2 (Fitch
Ratings Corporate) % ©# # & # 2% 2 7@ « g # R

MR SRR R P L 0 o

BT 13 T 5% PR (ECAIS) %
1 dr e | * %}&f#_(ECAS)_\ r'%“—’ bt 4R 3,
;EIPFE’F %‘ﬁﬁ'“ /F{py‘-apg

% 23 Ex g ~ iﬁé\ N A OM D VL
LA A o n e gm| P R BRE S RRES LR
2 . v A “Fj"%\‘}"lgz i’g'é?—}—‘if;;‘t'é\fj.t—gﬁﬁf;
JE‘H#E\ v s > , / L8
PIEROZBI MPZGRERT EH R
ﬂkffr%:i,‘l—,flf;' AR S g = g7,:u_;a:_%
3 N ﬁ TR SRR 1y :’i = E] :RZ»-FI T rﬁf f]i IF L
x ".":"’. ) Z-1= = % : e ) 3!1 ‘
PTG A2 M =t Lo T R e A

Sh R

i\f‘fﬁi%rﬁf—r' ?‘*b%}ilﬁr}ﬁﬁ7?‘”"—%
By B R G R LT o

TELES PR EFTA (BERZFDF
7 PRA% 2 &
AAA Aaa AAA
AA+ Aal AA+
AA Aa2 AA
AA- Aa3 AA-
%@**“”ﬁﬂﬁiﬁﬁ%%?& 2* 2; 2+
SO et AL A NN A3 A
LR E = 2 R R4 A) e o .
BBB Baa2 BBB
BBB- Baa3 BBB-
BB+ Bal BB+
BB Ba2 BB
BB- Ba3 BB-
B+ B1 B+
B B2 B
B- B3 B-
CCC+ Caal CCC

75




CCC
CCC-
CcC

O

Caa2
Caa3
Ca

CcC

BAEP :
1. A& {3 & o
2. NEHBRAAHEL o

76




GESSRD

BrR'%GRE'GE BF RGP L %EARER

109 # 06 * 30 p

(¥

+ 2, %)

b R g

YR

ik Gl

bOGHT AT 0

=% J A R T = RF AL A
T p = F R ﬁi%/}é\"i * '& T b ﬁi"f‘:/ﬁ\'lsv%ﬁ 4 1 B
R 13
gy | PR | RVEI | LR R | RUEF | BHEF | o
s e R R
= A B C D 2 E % F
1|3 ’F?L ] ﬁ 365,376,110 0 365,376,110 0 839,336 0%
e Ry
2 347,156 0 347,156 0 69,431 20%
SN
K_i=(3 %
R AE
3 Lo 157,843,204 63,261,016 157,843,204 335,067 70,545,384 45%
2R gl
2 b HE)
¥ =
4 S 7 AN VA 545,360,764 | 457,477,488 512,036,546 | 41,420,344 520,804,312 94%
)
5 i % 1"% ’}E 460,448,453 39,990,367 450,114,864 9,325,360 365,102,497 79%
Az * A
3] 307,781,141 0 307,781,141 0 182,419,763 59%
A
LFE LN
7 6,075,336 6,075,336 6,075,336 100%
=
.
B2 AE
RETE2
8 o 1,870,515 0 1,870,515 0 2,163,998 116%
BEES K
7
9 | His Pﬁé_ 44,895,883 0 44,895,883 0 34,692,732 7%
10 ‘E{F“L 1,889,998,563 | 560,728,871 | 1,846,340,755 51,080,771 | 1,182,712,789 62%
s R FE AP

77




1 A& L3S L& o
2. AEBRBHAHER o
3. MEAAPREHF E IR o T
(D) TRt HHEAERICRGINFEDEGIE-ZP EF AT R R GIF
(CRM)Z i# % e " R (A5 47 4 2 & 2 g4 R 1R 12) -
(2 TR HEHF GBI RGAFD EGIE-2PEF AT RE T Hi G
(CCR)2 & * b "%+ (CRM) 2 % "4 7 -
(3) TG g G b RASF G R RI  T R G Y B a(CCRE Y b
HISF(CRM) S 2 2 ¥ AR 4F > G AP EF AR K2 &9 -
(4) Top'eEE RGBT A I THRGE Y BHGERE S RGN R R
EEE RN A
4 BAEP ZLAMF I RT QT ELFEME - 1?14 [42C) &
[# 2-D)] 44 -

BiEy
1. [*# 4] (10C+10D)= [ *% = +] 10Q

78



[d%=- 1]

LRGN BET 2 AR EZ
109 # 06 * 30 p

(Ei= 371 %+~ 5 %)

ER AR T
b ' B X o ol |Gl R
0% 2% | 4% |10%|  20% 35% 50% 75% 100% 150% | 250% (1250%| LTA MBA| FBA |® &3] W7 r
- A B|C|D E F G H | J K L| M [N]| O P |&ISFEER
Fe ' 573l #Q
(ER 2k 361,179430( 0| 0| 0 496,680 0 0 0 0 0 0 0 o o 0 0| 365376110
2 |2h¢ & R R RN of o o o 347,156 0 0 0 0 0 0 0 o o0 0 0 347,156
8i7(7 s PR FRE
3 o 227,111) o/ 0 O 31921678 0| 123,736,870 0 2292612 0 0 0 o o 0 0 158178271
2RV RE L HE)
tE(FRIFEF gD
4 2) 0f of o o0 12948705 0| 44,877,586 0| 495,340,241 290,358 0 0 of o 0 0| 553,456,890
7
5 |®&ifHE 162,960| 0| 0 0 6,439,859 0 25500 357,141,616 95,119,741| 550,548 0 0 of o 0 0| 459,440,224
6 |Lz* 27 of o o o 0| 121,531,012 0| 185,708,837 419,315| 121,977 0 0 of o 0 0| 307,781,141
7 [BEFESKT o o o o 0 0 0 0| 6075336 0 0 0 of o 0 0 6,075,336
REZRIFETEE
8 o o o o o 0 0 0 0 0 0 0 0| 822,088 0| 102,948 945,479 1,870,515
ZEEFESKE
9 [Hi#FA 13576593 0| 0 © 148,565 0 0 0| 28,842,529 0| 2,328,196 0 of o 0 0 44,895,883
K 375,146,094 0| 0| 0| 56002643 121,531,012 168,639,956 542,850,453| 628,089,774 962,883 2,328,196 0| 822,088 0| 102,948 945479| 1,897,421,526

79




A RERFE AP

* 4

# :
1. A& (% 1 L g o
2 B A AR -
3

%]ﬁf’:“?@;ﬁ%f"ﬂﬁtl—hf??&Fﬁﬁ;}éﬂfﬁ%lﬁ*f'?*lj)J-El"\ﬂ\Q (
B GECE B R CEIRTS o A A HHRL G IEECY 2

4, 47

SO F MR- t4Y 744 [ 2C) 2 [42D) 44

80

 #*
&%

;%miﬁﬁ’%#%ﬁiﬁﬁﬁﬁﬁ%@@’i%@




GEEE BT
RITIHI LB G

£ 1
7 P ¥
PEECR R il R e
1| GBI EE ~ Rix2 (640 5 b 2

B A -

&%FW%M*WW?#%# e
2 | 2 R R RS H SR R B2
% e s

B b EHCAAPM iR L 2 R A
EpE

4| A F PR THEY pINEE R PR

WU EFARL  BEARA WA R

LSES i’\@\ BT E R GRPE N IEY
IR EZEHEGIV DI E A KRR

2

[d
LT AL L2 3 B EKE > T
6 | HitkP FAEE TR Y 97 A2 A

B EAGRT R A & 2 Bk

(1) X5 (PD) e & k2 Tk ~ 7
iz 3 :P#ff:i(i”'liif‘i“a‘* TR 1S SR
ZFAE LB PD: FF 2 2
TRy ?lfuﬂq i ’ ﬁxi~ g 8 5

7 1(2) & ;fF x5 (LGD)(-&?F T A 19
PRIP2 @ QA F R E S HYa
G SRR L F AR SR B3
LGD i HF 52 1 gtk b 2

)
(3) & * # ¥k i Jrd RER Y
BK
§ | PP AT ARE S pER R
b b R A B

81




BARP
1. A& {3 £ o
2. ™A 4xBAEAABAR
3. AAMET2(Q) (@) WY AHP TR LT ALS
ZFARE o

82



[f%d=-L=-] 2@

ERGFABENPBFL LT 2R RGRGTR—PIGFERE

pa

+ 7P (H =0 374 %% 25 0%)
Rasd | TR | TG | YRGBT | T i | TH | TE | pw | THE |G |4
it 4 % (PD) & MR SRS A EERAR NIE PR E N L A S L
o " RILA | P20 | B C HiRgE2iE B WF |2 | BE A [ BE (K |L
¥ ' B 9k%3ED %G | H ]

0.00=PD<0.15

0.15=PD<0.25

£ | 0.25=PD<0.50

% | 0.50=PD<0.75

# | 0.75=PD<2.50

4] | 250=PD<10.00

X | 10.00=PD<100.00

100.00(i£ )

13

(2 A G

83




BARP

1. A& L3S 1 L& o

2. R AR B AR -

3. kAl X #HA#HPIERZ e 2T el (DR T ()87 5 (L (VEE-FART S (V)%E ‘HEAGE Y
PR AT B ) (V)R ~ At B AERERE R IR A AT ()3 B R (D46 5 (i) e % (V) & Rk
BF S MEE#SAGE S FE 0L F2) 5 (VIR LA RER(ERART & l%%)wm»%ﬂwﬁﬁ# B 0 (Vii)E &
AP AP EFST )R B F EARG S OF » Bfetkix o A uR T RAHP TR R AR P IGER 2L R GAAEF A S B
CE S

4 N EAFETORT R E M EHE R GBEL LR LA

5'ﬁﬁ%$¢&:%%%ﬁ@%$%ﬂ¢?%**Q&@F@Q’ﬁﬁuﬁﬁ* ERSGETAMZEGRI S BB TS o BEL
FHRFBERGERT AR ZENPRI Ao BI A2 P E BT 2 0%

6 Rtk h AT A PR R KR IECE P A R )

ToOY R GED L A R AT RGP R S AR G R RS 2 R R -

8. Tiof % ik i 4 gk i 2 & kR “ﬁ:‘uﬁ’}ﬁﬁﬁ-ﬂ&w7 L R

9. TRETRGIMPECHEHE GRS ENE G PN E T AR £ o

10. 44 Al TRNEOBI L LTEPLGHEA A T AR

11 T3 % T 3 Qh'GIFL A S g g5 o

1Ziﬁ§@ﬁ%$3§@%%ﬁﬁﬁ BAA RO AS O BOFAFRFS T RE T BRI TR S -

13. T5HHF  ENE G B2 ER A ENFYYT TR FEFLGHRTAIEIFZE ~ -

14iﬁ&%%&1&%ﬁ?é%w%ufﬁﬁ?&%%ﬁ@f@ﬁ%%ﬁo

15 FFHF4 BRI FBM AT T RGN SRR | L AL LRI N2 A R e

16 4F X % AR E M AT TRY RGP IGTERE | 2 A WAL L AL SRR 23R

84




QR I
M prd LRy &t kg3 2
A GEFTAEIE P IR

£ 1 B (H 374 %+ ~)
FE O FTA M AT SR
70 ERAAE J#L—%ﬁﬁi";“‘%’ﬁki FRERGHT A
LR SR

HES LS L Rihe s

2 | A ER RoBFE PN IRIEE 22

3 | EiF-AAHP IREE

4 | BLF-RIF P ER 22

5 | ¢ ¥-JAp TR

6 | £ E-BPEN IIEE

T BRRT kB AP TR

8 #b%ﬁ Beth R PR N INIEE R

9 %i]'€+rvﬁ1§(gﬁ'ﬂﬁl%;};
&A1 & %)

10| % %1‘]-;’:‘. TR B

11 ?%"‘- u;‘—“r-é

s

xEF P\' FE e

15 ‘é » f@»]{r}vg ém\ ar;—I.u

16 ‘é N L v SR A ;F*r;;r._t_; I

AR B R AR
TRET AL ERBE SRR D LR GET A ARG FALERE &

v

mféyﬁ‘ﬁ#ﬁzﬁ‘”/zmlﬁ&"“w“ N &Kﬁw A o

4 RERGETA Y RG T FALERE SL G B GRELR T R L0 R
FA -

4 :
1. A& Q3 L o
2
3

85




[d-Lte] 237
EERGRGLAGETARE L P IR

PR

AP 2R GHTA

\m}\cooo\lmmbooml—\
I | W

13 LEETIE

S AR EICEEE T ELE S B L S AT L ia.

2. AEEBRAHEN -
3. FTARK : FlAGFLRG B e (s 2
Tr].wg"fd e FERATE R D o

4 FAET ERAEH LR G Gt EEEEAFIRPBIRETAET

N

R
5. HAIL AT FIHAIE N A RR L & E R L BRI B A F TR S R
6. »FEHmyErK ﬂmz g(ﬁ\~‘; %% RP-E D Fhoaregasldez it ¢ 3

3
7-%@?@ﬁ:ﬂ3%f @Fi%%%éﬁﬁa%ﬁﬁ%ﬁo
8. I gE I B HAE (e F A )54 g o

; E

9. Huw rmipriEimd Wi B o AT RS - ) ﬂfr’%ﬁ SR & RI%)
Flo MR R A RLIPFRGERT AR DR T L R T
10. # % 2d P pre A EL IR R > F RS BE EE‘?*'&VEE"

86



GETRES I &

ERGEANENB I 2 v RERIBEP TR Z

£ 1 B (E=:%; %)
IRECTE R NS S A E R
S R g th | T s lfiu o ~ERE fik& T ¥ g
Fe AR | & P e | an e | PR EE D R R )
" MFEE &S o~ A oz | LA N
AX | FERE | W2 8| " : ¢ RTE| L
* B i EA | A A E 9%
T ol B % 5
c £ HERF2 WP
cERPENRGHETIZ FGETFEE A KE
B4 wp
1 A4 (3T 1 & o
2. MEFBRAHEE -
3-% A X SHAHP TR E e 2T Reap )l ()A BR 7o ()& s (i)
EE(VEE-BFART S (VEZELAGE OB FE 9L F2) 5 (Vi)E » )ﬁ%»}ﬂé
A om BN IR R L G ()L R R (1)4F 5 (i) & FE 5 (iv)
EF-FARET S (VEZES y(]%‘l]ﬁﬁ*%ﬁ@@%%%bﬁﬁ%@n

10.

/\"J

(X)) 2
222 k%

BETEEARG) (VIDE &A-L2 4P kg s (V)R &3P ) %2
BFEAES S ()F » BfetEi o A Bl AAHP IGELE 2 fma]‘ L=

BARE D B LA WER -
Qe EE B LFEITE P e FHE T A F M P T L3R
ﬁ%&ﬁ Bz R E
ToEOPF RGBS B FRENRS -
MRARA R E O F L BT 0g A e p 2B P FF e B L AR A A
@;o
BAcAZ Al FRETAS BFA ()0 - ERZERA A ()R EKEEL P
2 AR A Ak
AERBEY2ZEHA I AAERY B EHA Ao
AEREOHARA Y BATHEAE ¢ AT - MIRERE AT AR AN ART 126
ATE LB AL Lo
TRl ERENF AT ETBERENF(FEEA G AL RGP A
BRATH2Z EERAZEREARERA) KFFTURY EFER 'GP EY - R

ik i B ER o

87




[4 =

L) 2
BARTE RERESHEN S R &g P

£ Frg e A
FRRT
ARRGF P ABART
P B &
A | Flerd btk | SRR
E%13 % L ¢ .
I R Il Rl B FRE| 4F
A C |p¥| BF
<25 & 50%
1|2
>25 & 70%
<25 & 70%
2 | 24F
>25 & 90%
3| ER 115%
4 | v 33 250%
5 &9 -
6 | W3t
FRETH T ABART
2P| A Rk
T | Fleed b'&M | FEHE
£3p | £3F T .
" %7 P e %R SAE| 4F
A C
) <25 & 70%
7 | #E> -
>25 & 95%
<25 & 95%
8 | &4F
=25 & 120%
9 | % 140%
10 | v& 33 250%
11 | & 5§ -
12 | %3t

£LRHR TR

88




fEheEe

- m%_\: \:—F—’-ﬂ

R & APNEIFA| 4 E9B| LGHEIKC | EG4AHD | RRMFTAE
13| B 32 b e 300%
4| HeigiEzs k% 400%
15 | 3+
EARBRTZRP

BAwp
1. 24 L3S 1 X E o
2. AEAEZBRWAHER -

3. i%?ﬁi§% Fo 24 dpi [43C) 442 fpMiF i dRmp doT
(1) $oAT oA f78 o/ 30EE 2 HB A R T
i 2> a4 L W% 33 E
BBB-(4) | BB+3| BB | BB-3| B+ | B ¥/ C- | N/A
(2) BERr%eEEETOREIFLT 0 A OB D Femn e A0 bk
ATIE (T2 ’%‘Fﬁi“;’?

Q) AP &% AFFHBL B G EFEFH ARG 2 HH 51E)
(4) 24 &%  AEFFHBAT REHGEE Y RERE 2T ARG -
(5) R & 1w A AP HFT AR RMEG - s d F REH RIEE T R RIS
=T RRIE
(6) g4 : ﬁ%ﬁﬁpﬁ‘%%wéﬁé@k7 ' 3 o A A A AL
T h G EEE M EG EFTER RGBT A £ R 8%E D o
EBREFPTPIAFART BRGFTPAHART
% A FlARE b " 1 B e & FlARE B % Bk
<25 & 0% <25 & 5%
2 &2
=25 & 5% 225 & 5%
<25 & 5% <25 & 5%
2 4F 2 4F
>25 & 10% 225 & 5%
N 35% A 35%
v; 33 100% V4 53 100%
iE 9 625% 5 625%

89




[lf‘ %‘: —L.:]

LEHLET R G TRIR

108 # 12 * 31 p

P

TEEFE G R e TP ore |

PHLIHEE Y BE
1 R EHERFAL A
2 VU

AFEFERIIHEIE T RGCUF BB I AR E PINH
A

1.% ¥ % *& ;= (Current Exposure Method, CEM) :

% & ¥ % *& ;2 (Current Exposure Method, CEM) fz 3+ % % %
ORI R R a0 2 2 %+ 4f 4 ( Potential Futher
Exposure, PFE)» 5 % 1 & B = & 4c } KA KB Af ' 5+ 3
£¢ (Maximum Likely Increase in Value, MLIV) -

2. %4372 (Internal Model Method, IMM) i 45 27 % § 7
AR T2 R G RERFRIHFIL RG> T
n 2R 2 (Internal Model Method, IMM) % B & » 2 78
B* Bt o B LEFT ,Tfuﬁ,fi‘iaa % }d‘iﬁrp ;Kl:i}ﬁ'ﬁ
2 e Fl R R A HORITR 2 A B RT A RIT

R E T R RRE 0 A KRR 2 -

4R RS R R
2 |MEEE (G B
BB )R ] | S

SEAIR AR R AR YA 0 A

FAMBE&ETEE ﬁ‘ﬁﬁﬁ%i%ﬁﬁiéwxmwﬁé
BH R 2 (dr CSA)FT G * M4 MiEREF 2P
PIE - FAEF B HBWPF > B HIKFLE D

:@ % ’}E}é]g"?f+zﬂ°

BRI RS AT i R T RIS IE =%
oG R EHECREY (FELT -) AL H
’"Tzﬁfﬂﬁf;_@f e 3 P/Z‘?HE lf;@rr’h%;fiﬁ | * R MR 2
EELLE O ZHE L RRARE R SRR ERR
TREICRGERICT A G
1 wpiEms mms
ERS I NN vy

2
3. T FEiE2 2(CSA)Z &7
4, KITR* 74 BH SR

90



& k' (Wrong Way Risk) #4p 2 » £z 925 (PD)
2 EAD 2 eh 4p B 12 0 TREF EAD e 0 2 b H L1
e A o s b g A 5 - S k& (General Wrong
Way Risk ) {riF %45+ B *& ( Specific Wrong Way Risk ) - -

HdEe b Adp PD & - B R e Tl 2 B ehn Ap R S

B b e 472 B S S BACERSHPD & EAD
TR RG2ZITK (2B Aph o

ANAIHEIEY RS EGEIFE IR GFFEp g
B0 P A2 I &xﬁ%xﬁxf:? M RER LS
2 3 XK B4 b 's (Wrong Way Risk)3* B 47 50 ¢o 3 i ¥
Mk s P ha ARITR T fRA M E R B gtk SR G
BIML R g1h o HAR- B2 KR

EHREEFE G R L HE 372 CSA & i
T FOTRE R RIER L Bk 2% W IF4 % U3 (Threshold
Amount > T A FRER REIZVEP 27 B AR &P A MK

o b g IS SE T RS SRS A LT -

f—rrﬁ-ﬁﬁl——}félﬂ—f’é? B

iy FAFOR AR E IR L T A F R A TR A
) AL I B U A FRELEFL o RFHL P DAL S
fifﬂaﬁm<¥ﬁzz-lvﬁra’*“ﬁ%‘%‘§ﬂ ¥ & (Variation
Margin VM) CSA & £ 0to 0 4> FFHEE 5 0 R4 ¢ i3
N F &R RS2 B o
FP
rAELFAES L E o
A opE B RE AR o

91



[’f*]’%c: L ,\]
RIFEFERGEIZ2LRGAT

109 & 06 * 30 p (H o frg R+ o)

EEAA | AKEA | T | hPEE | TR | RGET
A BB | Fock' | REAR% | RIS | AF

# B WYY | 32 Alpha | 229
C D F & 4F
1% % ;% (SA-CCR)
1] o 11,799,714 | 16,536,361 _ 21,045,000 | 12,092,761
(2 EmE &)
PR

2| (2 ik B 55
P REIBT L)

x‘-:,’* b AR Y H 2
(F pied @y t)

B R RIS AR AR
Lo I 5,512,648 | 3,446,101
Ghasmpy?)

L U PES
51(F HEsmE 22
2 B e iE)

6 | &3t 15,538,862

AR R FE D

F AP
1 A& LTS - L& o
2. MEFR B A o
3. HEZ(SA-CCR)(W72 M & p &) ¢ * 182 (SA-CCR)F s m » sie § I & "R

(CEM) & 1238 ;% (SM) 2 R T HL4F -

4 FRGTRGHRFELENRGE B RTAFRTERT TR R GRAR
R P VS N A W LY IS N 4

(1) & "IFRS13 = o EHTE | MR ETA KL P2 AE -

(Q #+ERIHICHRGLFTAPRF > REFLASF I B s BROT A2
FEAT A BEM G TRRG A y%aﬁ@m%% LAEE RRVE IR L h
REFEIZ AL AR TR EIEREE 2 G IE TR o

5, 2473 & 50T RRFTHEALECVA) S B9 BE L HE(CCP)E ARG k% -
6. AEF ZIMAARFAFEH 0 A FHET] 0

92



[d=-L41]
EBWESEY J(@V.NER- S

109 # 06 * 30 p (H =@ ard a2

o S S AN W EEY s LT A B
‘ 2GR EIEA o

R R RER AP E T AP RLE FARS

1 (s Es (e 3= B3k

QFA4 reiE=»(7 7= Bk

IV %iﬁf; * B xﬁgﬂliﬁ H ﬁg—‘;_l__% ? *
2 312,911 6,371,388
VR FAREE

3| BT R GERAET ATRES

£ R R T R

BiEp
L ok 2 E
2. MEEBWAHIR o
3. }@ﬁw&‘ﬁﬁ%‘?;ﬁidf‘]%“ﬁ%ﬁ: Gdp T AP RIFERLT TR Y R GRF
PRSP W TN Al WEL YRR N R

(1) # TIFRS13 2 o i} BHFE | P AT FL B2 =h A K -

(2 #+ERIHILTRGLFT AR REF2LAIF I B bR BT A
FEATFA-Z2EMG TR AT FTHE PR G AFHFELR ’g'L;'k-"/
AEHELHE D AN TR E 2 b R

4 RAFRIBREAGY A FE -

93



GEESSD

LRGN RGBEKASAELIIIHET T RS AG—BE

109 &= 06 * 30 p (B ard s )
b % 8 X k&I
o e 0% 2% | 4% | 10% 20% 50% 75% | 100% | 150% | 1250% | © % #
IEER 0k 1,252,572 0 0 0 0 0 0 0 0| 1,252,572
R = 0 T
2| 0 0 0 0 0 0 0 0 0 0
"iF(z 3R R
3|z B¢ RERS 0 0 0 0| 2,382,729 | 16,777,258 1,957,595 0 0| 21,117,582
)
tFE(FREIEES
4 | ) 0 0 0 0| 36,157| 684,953 4,334,412 0 0| 5,055,522
4R
5| % & 0 0 0 0 0 0 31,974 0 0 31,974
6 |2 FA 0 0 0 0 0 0 0 0 0
7 | w3t 1,252,572 0 0 0 | 2,418,886 | 17,462,211 6,323,981 0 0| 27,457,650
£ R T2 Ep
FiEp
1 ~% {ATF X E o
2. MEBBRWAHEN -

94




3. LB 5 R GITHAECVALER GRS -
4, BF RGIE A REY RGIRE 0 Y NP BT AR feh g o

95



[‘fd=+-124%
BRGFUNEAPFAELIIHLIE® R G RGP %5752 (IRB)

£ 7 p (B = 354 %4 2 ;%)
d s ED)s s | G BRTRRIGRE DR OE | B g SR | SRR BRETA | EOh
B X % N o , 4 oo

N 2 ik 9 k6 3E 3 A 5 7 #e

0.00=PD<0.15

0.15=PD<0.25

% | 0.25=PD<0.50

% | 0.50=PD<0.75

A | 0.75=PD<2.50

4] | 2.50=PD<10.00

X 110.00=PD<100.00

100.00(:& 4)

1

(20 )

£ B R T ED

96




A B A A o
% A X S HAFP TR e 2T k%A (D BRI R ()87 ()% a S HEBIFPINTEZ S T8 k%N
: (|):| %W'ﬁ (||)§Q]"T : (l”) Z: o ANy Jlé 3 *EF F)\ “'K’I—ﬁf_ ;2_ é@ T"I'S’—T—af- ;z mf& Kﬁ‘k‘ﬁﬂ]@?F/V\ﬁ ﬁgg\ﬁg’i—é“ﬁ o
CEHENRRFET BRI ?%%Hﬁiﬁ%%ﬁwf{aﬁumgo
5.@7% DB L F R AR EARI L AR TS 0 A A AT SR GET AL GBI A AT A o BF
FRFERGETAFZE ORI A 35“%7@:;!. ARP NPT
6. TRGYRGIHFEZENEGH MR ET AP RI IRV TR " L ERFLEZENRGH R R GHAF22EF T R -
(1) & TIFRS13 2 i EHE | ApMARTAFL 2 =Ha -

% .

1. 22 {FHEF 1 L& o
2

3

(2 #FERIHEHEICTRGZFTATRM O RFLAIH IR R ERDOTAZF A G- 2 BN B XRRG AT B
SRR AEHN S B L ﬂaig,n;féﬂiﬁ% Z %ﬁ%ﬁ*°

7. A A THYUENB IS LEFTPN 2 H A L e
8. TimiE N kd kG xm““& J*ﬁ“"
9. TiENFAF I RE ARG WL HH A BREGFLF  FOFAFLEELRG T RGOS AL o
10, ZHoR B ¢ kg R G BL A E LI HE

11 %320 e de t BRIET ARITF YRGB RIS L E ARG

97



['d=L=-]

RIFERTRGRGLIEFSES
109 & 06 * 30 p (B 7d it 2)
A ERE &2 RS FREISBT SRS
b1 T i 2 L iE | REERSLDLHEE | By | REEES
[ P A i ag R4 2w i e zoo e
& -H R 0 41,591 0 0 0 0
ME-H e iRw 0| 3,569,769 0 0 0 0
>R R
o - 0 0 0 0 0| 19,068,543
F[ E)
AR E 0 0 0 0
T % 180,576 755,306
PR S 0 0 0 0
(Government 0 799,506
agency debt)
SFEE 0 0 0 0 1,889,591 4,514,740
£ X 0 0 0 0 3,480,135 21,731,721
EEES 0 0 0 0 0 0
His 5 0 0 0 0 293,198 25,678,655
Mt 0| 3,611,360 0 0 5,843,500 72,548,471
AR R FERP
BAFEP
1. A& Q3T : L& o

N

NER A A A IR o
%“%E—A@,é (SA-CCR)% * # > f{i?i'
AR EBEREL LR B
MERRE &L ERSREES ;PL\‘/WZF FA e
(1) MR HEFESUBAIRYES TG o
(2) 2 BRSE2EEAIRES N HFF -
4. TR E-FRFN ) RApUATER R RE -

w

98

H R B R
PR gt |5 1222 (SA-CCR) ¥ *5 {4




[(ifd=z=+L=

FER
|

X

109 # 06 * 30 p

P S RE SR G

P

B~ iEF

B

R RERY

N
o :ul}‘ B

2R LD E(FA)

DrEs foa(f )

AR TR R

BAHEP
1. A& {FpF @ LeE o
2. 4 BHAREL -

99




GEERE-D IR &

LEHEETRGRGLIRGET

P

¥

=

A 6 4—p I (IMM)

P

SUWAFELP RGBT A

7 AR

AL R

2 (LR T I

F -rr/z‘)

Jr—' ﬂ-r/)

\ml,\cooo\lcnmbooml—\
b
—&g“\
%
o
"‘i/

) e
2. MEHBRAHER o
3 AEARMBTFANE I
4. F AR
“ﬁirﬂ;‘-\E"T«E
5. R PHEEY BF R AS
4 L R
6. B L AT RO~
ERE I LY L
[T S PR

N
o

S E E TS S ST

LEHEE R #Hﬁz QG-I ) RESN R W
FIELIT 2 PR G A A e he (¢ FATERZ B D R AR) 0
B E RS S E 6 R
TEHEHER
AUESICE: REY o MRS a F Ao

#
g o
FR LR AR B bR Y
R GER R TP IGER A

i BE2 A FETiE g

TICR 2R ERIE S Fhareegasldez it & 71

FRRPRTIEITEATE Q2 FF > W P MR R o

8. P T FIABEA s TR AR
9. I ¥ Mg TR F A E R S ITE 5 AT

10. # & © &2

100

B o

RO S ST 4

P



GEESSED

FrRER

109 # 06

PHEE RS

30 p

(¥ =

FE L EED

WP

TR R G L
& 4 G 3T A

h'alEF A B

1| E#EP BERIHLE%E(RY)
EHeB? BEREHENE LR
Rk R A R A & H0E)
1) BED Fepd A BT &
2] @ rea et P ART &
B)F hELmT S
(4) EPBz BH SEREEE L
3| R R 4
4 | AR Hah e RE £
5 | s EaE 4
6 | AEpEHAE
7| AEHE? BELEHL RGP 3,403,971
AEREY BERIMIL LRk
(Boh Rds R & 2738 9 A & 9%)
1) RED Fehd P EBE &
81 (@rer iR & 6,801,563 3,403,971
) BEIRT L2
(4) 52 B SE A E 2 b
9 | IRt R4 R 4 133,951
10 | 2R3 en i 4 53 &
1| FFLB3aE A4

101




1L A& LATIEF 1 L&
2. MEBRBRAAHEE -
3. BP RELLHI(CCP)FT AT HF WS » 3 ZHIF -
4. TRGTRGRFELEORGH T AR ETAPRVERT T RG T R GRERF
B2 ENEGIE RGBSRk FY R
(1) i "IFRSI3 2 it EHrE | MR XAF2Z 3=
(2) #EXIHIE L2 FTAIRF T2 LEHEeB E a1 DAROT A2
FEAGh- 2EMG DRRTAT FIELGE  AFEH LB
LEHEI2ZHAB L A Y EHEEEE 2R ARk o
5, FAME T NAL R B R ERATFARES BY BERIHILELRFAA
B2kt -
6. AMABENRLE HBEGAG I FRARDENLEL N ] FEOBE R
REF AR ES B SEIIHEI N RKEFRZEIEGAE -
7.@%:%@§uaamﬁiﬁﬁio
8. ZLMpdr: EFE S AREYE S NG -
9. AEAF ZIMA K FHF o

N

102




[dd =L+

EER G EHR

108 & &

gt

78 2 P ¥
1 "% b g =K 20E AfFe PRTIRER G p RS TR
1 JdFF AT ER GE st (e 7 TER
W) BREE TP LTER GAAMAERE P
FERFTER G TE-TER'GEILERE AP
Fﬁgé\/%] E F’FEF 9T' [ ‘5"9641‘2%,4 I ?’b&ﬁﬁgw\#
FHEYERZCEREILGT A o
2. j‘f.,,g;&nﬁ ‘f#_d—'*&“ﬁ“”‘* ‘;J‘_fgxi
B~ AT 2 RIEARR AR o
TEETHFTRAATER G FEHNGEH o
2. TERHEILE R A AR TERGPRARF PR AT E
Fe & A AOAE 208 £ o g s ~ ¥
FoEREFLEACER G - RABFHRA
1L 5-§pR::FEE(242 -B2ETE
.Ei l“')a b2 Eb)\#“ﬁ l"' ’ é '?I’-w‘»’g" > I—l" > fgj‘
TR pREPLELR G
2. FIgPRREPRIEZ2FTERGE
IE’:%—‘?T#’;{%LE“"" R A W
HAZ o FRE A CERCFER2FITE
J}L‘ﬁ’)').’r;Ej’ﬂ -r,;_% ﬁrf’ﬂﬁ ,‘_,euev,e,\ﬂaF
RIEER G -
P2 @’*ﬁﬂ%imfi}h—‘éfgﬂ#ﬁ
2PLHER BRI EFAP -
3. TERGIWLEHE Fh2 FREE

*fﬁif$&“é§$’“§ % & LT F A g poR
/H"%i‘ A ﬁ /;. ,..vuy, K4 é’Ki :krn 51);?;}’5%7\&‘ Ké\? 5
§ iRk fg_#&ﬁ%%{;w%}ixﬁg{ ;‘5;’5& %o

AEe 2B FTHE R G A T MEER G

~4

N a‘—- BUGF I 4T SRR R (TR

103



I 2 p ¥
%%iiﬁﬁﬁ%%ﬁ’ﬁﬁﬁﬁﬁ%%’ﬁmﬁ
Pk U MARENITERGE A 2B F
4.ﬁ%&%ﬁ%é&%ﬁﬁzﬁ%’u%ﬁﬁ%%4wﬁa @%&ﬂﬂ%%’mﬁ“
EERESRGIE L B OB ER R 2 R F] R P IR S
M2 ok gringe %ﬁmﬁﬁ REE LY B
yegxyEHEYEE (BCM) /2 #A#W& ’
TREFEER RE LR E 2 ISR L2 0k
Il‘io
5. 2R FAPEAEHFL 2 S
PR R RBEP
1 R sHEr g > B8 23 (N
RIE 2 ? T g adp bl p R F R -
ML AMARE s &% 2 3 jE eh
# Bl frid E )
2. &% EFFETE E AL ALt 5" MIT| A i * (NA)
ERh'em @ 2 % o
R RN
1 A& L3S 1 & o
2. B RN HRE L A HE e R ARG > FAMNES F T (NA) -

104




[%=—L-

TERGRFRT A —ArHHRE 2 FEE

109 & 06 ® 30 p (H =37+ =~)
Y ¥ EL A S SN
106 & 32,667,721
107 & 34,026,537
108 & 37,646,970
£ 2t 104,341,228 4,681,151
FERGRRTRE A —EREFELAE
£ p (H i 3740+ %)
ER SR LT A T SN
OO0+ &
B A®P
1. AE Q3T L E o
2. MEBBWAHIER o

105




[ =+ ~]

E W EE T S 3

108 # 12 * 31 p

B

52

nE

1 | 9hism

a‘;“x—k’?/ﬁ #Z

AT SRR E LR G R R EE T AT
PURE o TN PUFE P AR 0 M FOR L B s
ER A ARL 0 R R ERKPEE DRIER S SR
g 3§&EWW&*7&%?WEPH%ELmﬁ 3R
ZHEFZ T e BIFLE E R F ANk

?%&%?ﬂiﬁﬁﬁﬁéﬁﬁgﬁ?%&%ﬁﬁﬁﬁ
FEEEATHRICE LT FR P IR R RS

THEhGEERES ARSI T ERETE
PR Hh G RIRE MEP ’#Q L2 F
% %,F ITE-f F sz af vz dn
(Quant Team) § # h * (& ~ 7 537§ "L’@” Bl EEH

q'“m;?b%%giﬁ'jiﬂf%%i']ﬁ"ifi*r%a/w\"ﬁo 75?71
B EC] MR ARSI AR

L 2 N
2§ & R

by 2 Lz
L;/E"@’_r& 5 U

bRz Pt TR EL G (TR BFAE S
FEBDIRTTHRIFAAERL T E2EL 5T 0 &
FRAWHEE LA R FIL N R IR

TR kR 2 AL E R

B G D FE A A TR R P LA 2 2 )
FTEEF OERGERY b o hGFRE
WhGREE 2 vt FR ARG B RA

BRSAR  TE2ERRAR  ATA & RUNARE PR
W~ A KFEARR E A E BWMAR T T
MAGER G > 2 B3P g & TR o

g@}iaﬂgﬁ ’ f%é Kﬁf}?’%&ﬁ}.§ o fp’,g }\:i;—‘B.E X 45 1

P\ %Kﬁ:i']/z :‘J—ﬂg‘r jz;:b #"?\ ‘e A Z_h xﬁ ,E,
(Value-at-Risk,VaR) » 3% T _h " @ *23F » L EEH FAH
HAFHEG I B

106



=

> o
g

D

107



[d=+41] 23

PR R AR P R

pa

&£ 7 P

WP

(- )- R

1|3 3h % ¥ it
2 [FHRGET LR 4
3 |PHRGIFLLGEE R RS L

(=) FRHcA]2

k& E(VaR)H-3) 2 & 4 b *& 1 (Stress VaR) -3

B ERCA RS b 2 EIIE b 4 B

4 |(FF AP >HAFE21LE 502 R %GR~ Hih
%)

. B BN A SR R ) g R
FH - A RGEED Fh & A

6 [HWAI(h '& E/R 4 R R E)2 - AP

. BAIEE @ * 2 2 h & E(10 % 99%) ¥ F 0 Rk
ENE R O
b *e B (VaR) -3 s p?

(1) 7 AT 5
o (2) f“iﬂ] i mpﬁ FLEP R E B L E A %

FOREL . b

R) 4rimik-t4Fs 10 p 2 b "G & o bldr A
1ph'sER 950 10 2 a2 > & & d #3)
ERENIOPRGE

108




(4) 4> 2 o B4rdT 3 8 B U b G fo—- b 'k
PR B 2 R A2 A s de i & A
BEE - A ERENBYLE G- Kb R

4y k8 2 ..“L-‘ic

"N T~

(5) E (™ REE=H S L " T

21l F
oo

(6) FFpI 2 3- B o P B e B FH R
AR S S o SN 3
g\«r’h—?}’ =T

R4 B ' B (Stress VaR) #-4] s

(1) 4eieil-zdFy 10 p 2 B4 B ' E o b4 s A
F* 1 pprgiEk 49510 2 fuE > & Ed
WA ERENI0OP A *'eE ook d* a2
PR EHCE] T ORP R 9.Q) R L TR

Q) BiFTEH2 RS PFE H1LA

(B) B2 (» RFETH S L T 2

21 5
Cae)

(4) Fp B4 plderdr h 2 0] Sdc

(5) P w AR RIEMCA SR 2 2 0 TP T
B2 R B R 2 TAE Skl
ARy £4

(2P 2 PR A 9T R G B R T AR

10

s L s AR
>R 2 - BGRP

(1) fﬁ:ggﬁ:i;]—% /z:—ipﬁ-‘pg Fé # , I% i}c_ztk u—m
B4 3 s B A)

() ¥ 3 LR T

(3) 48 M iEK 2 T3

11

AT RIS

109




12 |G R RERE KT » =R F A% a2

13 |3

ETS IR

(m)P3ECAI G R 25 b G BT RT AR

= /;‘4\07 —_ETLFLF]’;

(1)  BAEREA S 22 T oL gl
Fhog %é BRI AP M2 E
(i) » % eiphl 2 "EHsBARERE Y /3

,,:jk?li l%i‘ %fﬁ
(i) G* §ARFEREH FhlE 9
14 (i) /6 * $HHRE § LB

(2) teiAn b tadic B2 T PR 2 G A &
T (B A )

(3) 7 MNP 2 T e bldeo # R
BHR IR E P AN p - &
FTAYPFZE > Mz FlPp Pty

15 AT BBz 32
16 |t EAERERER £7 R FAF K222
17 WAz > %
B wp
1. A& {304 1 & o
2. AEAEBBRAHEN -

110




CIEED
BB CGREHT AR

109 # 06 * 30 p Hiw: 374 %+ A
35 P b A A
EREIELF &
1 Pl (- 42 3wk ') 35,990,063
2 BEHELRG(- 42 BYk%G) 4,361,500
3 W 1,164,200
4 B b 0
i 4 1B
5 TR 855,950
6 AR A 372 431,900
7 LR L BES 0
8 |[mEXitp & 0
9 |3t 42,803,613
AL 5 o B e

BiEP
Lo&& (FPHF - 22 -
2. R AR B AAL -
3 AFEAMEFRFTALMNI2E5B > NI FRGh T A -
4. Em#EEmr deltaplus 2 o delta 38l i~ £ B g2t B o B EMA BT Gamma

2 Vega 2 i RFA(FECIRGHETA)
5. BENMPHEZ-RFFR'GEWHEAMIFR G E BATHEBBYR G2 F 23R (F
B 'GEFTA)-

AipiEe
1[4z -] 9A= [*f4 v + ] (1+2+3+4+5+6+7+8)A

111



[‘fde -] 2%

BHR G R RET AR £ —p T (IMA)

=3 n p (Him:37d i+ =)
A% w- %
RrgiE | RAB | HEERE 2ol | AR E | R%M | h'%E | BRIR | ML | 2ald | Ee L3 e
b1 A e B | | b AL |G EH R | R TAE
C £D P F | £ L

A b 'GHEE A

bk 96

LSIEEE

REEE RN

B8

S K S d

La

phud

®

PALGIT A

A RE R TR RP

112




L

10.

11

12

13.

14.

AELATRF X EFLERBEIAETHR > 5 - FAF 2 FTRELEE AR
A R AT o
Bk M2 R A ghead 2 F o
B2 R K T L AT EATROE)Z F AR 2 WA P L L e FAE - A L AT H - IR
- /zpm}» FOR F/,_Jiﬁ\f FCRERE G P o F L TSR RERIE S Ehane®a sldzz i & 7T R ET

%@ﬁ@ ﬂp% S E R R OTE AR G BB o

"% ﬁ%ﬁ%@g¢ %@
R tmpfpriamd e g 8 BAFRZEY 2 A {ed = 7)Y Bt Mg RS HADTRGIET A #E o
?@ﬁ%rﬂo
kR EHT &Jﬁi'ﬂ[miﬁfﬁmﬂo% 99%) 1% M2 Rt F A e A F M A E 2 b BN T A RIX125 A7
72 bk l“*
R GEET @4 B E d 2 RS R &E(LD X 99%)F M2 BT A At L F M E 2 b e ERCAIN T A3 ]

xuswam7 T A o
HRRGBFTAZ IR G R IR G RENZBIRT A L FBMA R R G RN T A RIXI25 HE

7 R né;,]v} g_

WARGHTAZ 20 BR%GHFE (d[2 BAGRVTRT A 43 L FHMAE 2 b6 EHAMEFT A4 4]X125 #1F N2 b
LT A o

BALGEFTAZEE [ d R 'GE/RY R 'GEBIERL GV R/IZG PR GEFE I FUEIRT A(RARRES 27

B)TENZ R G RTA - 2 FHRMAREL BRI RT AP R - TR TR
AR GET AL D0 [P RGN LA 2 BT AP XI5 2 b G T A 0 B R (A1) = 18 2 Hei -

y
R

113



CITEEPET 1

7 3h & E—p IR (IMA)
ERI:

B % (10 X 99%)

B4 b E(10 X 99%)

RIER G4 (99.9%)

0 1R % T S 3 (99.9%)

b
A=
=

2]
bt
=

¥
|7mk

HAE

B AT (IR )

L RERF]EEP

114



gL
wp e W

w

AR LA L E

AR AAIEAR
AAGEEFERTRTALE R 3
(blhesd B F T ) -

4 REF A RFI G 0 F FHA -

115

2
=4

gi?ﬁﬁggf\ﬁif@sgiﬁiﬁ%

Py +



[‘fdet=] 2%
ERFELVRETRRIET B0 2 L

pa

# 1 f (H e 374 %1 )

200
150
100

50

5]
° ]
-50

-100
-150
-200

B & HJE G W ERIES W HG e

A FTRE

it
-
-%n‘g

rELFHES L E

A I A A AR SR

Fo E\}T‘;’KA,\;}»%? S L"Kﬁ:—ﬂ!]}‘éifaf:ri&g A2 o

EHIFE g e p BINEAREBERT 0 TAEE R ELEGHET o F P RRELN
BAE LR A 0 LG BT QNG IR E KT o RS2 G

P

M
1. ﬁﬁ@%?&“‘@??ﬁﬁ %2 TR E (w»;;;g;;h E2GlhE) A H Rk p g s Hag
SRR GESFEL L) FFRM G IR R
bR S BRI 2 U .
HARRETERFEFHTEN > Gl B F L3¢ 22 EF %ﬁ’waﬂ
RERR PR ER A RE LR AR AR ELF e gar g o

116



GEL D
oA Al e

108 # 12 * 31 p

I P R

¥

HE N K rgend TP Eforc

HEFLC 2 LRI EB2 P RESCRGE
1 [hF A2 RGBT E L BHZAER 2% E SRR L
KPEE BT 2% E])

D p R FEEE S FRD D

(SPES) -;;E' n 1§ l’}_’P%K 1~
(2) WM % i 2 M TS
i PR 7 kg I 49 45 Y r,_: ‘:E 29 (5
2 (i) & af(1)2 ¢ 4TI & B I 421 P,

()L FREF BE 2B EGART -
WREHE TR FRP i

() "M ARG L FBIER LSRG T o
X 2 5 2 H i IR
N2 AP R E

3 |FHERFES 2 €355 R Aol kIR

AP AT w2 b NE v =% 4 (ECAIS) #

il foh 3
4 ;f]é;,Kﬂf%?%{?ﬁ—ﬁgg&ﬁ%;u%xﬁilrﬂiq; Aol TR
RN (IAA) K FEP
(1) M RGERARA 2 P IR ok 3RS - A
L B AR P 44751 % b 3R eg AT
5 *3EE B (ECAIS) T
(2) PR R AR PR E I 2 T S
3 o
2 P3N AL R )
(3) M IER AR Y hk GAA T B G
AT AR H R TR SR R F L
3
6 ﬁﬂ%ﬁ?@%ﬁﬂ%&?i?ﬁﬂ’ﬁﬁ@%ﬁg 5
3 o
5 IR 2R

117




KA FAES E o
AL R B AAOEAR -

ek LG SRS e S RE R L B DA R
TEER T A T AP o

TS L R o457 BN T R LT A % % (asset-backed securities)
% B4 %38 % (mortgage-backed securities) ~ 7 * 3 5 (credit enhancements) ~ ik & 14 f
% 47 & (liquidity facilities) -

1~ R B A R R AT () AR

Fx 2N)GY BAFEFARRS TFES S o e RFAFRI AT RER A
FEZEE R RS R I S AR BN/ R R E PR
TR bde FAA#F £+ L (ABCP)2 | ¢ (conduit)fr Al F 1 L o
AERI2ZPFRALES RGP RS ARG "Dk

B 53)2 R A GlAr R F VS EEEAD > U RROEGEF{CES A
Faosdg X it E'e(riz* 2R ARP FRES FERPETES - TARAA
ZX - BRBEERGE)E

g

118



GELEED

2% b "2 4117 o

119

BT E2ZFEE A%
109 &= 06 * 30 p (B 7d it 2)
T HE LB HETFHETRT I
T A%
B 5 G ] 3t B | kg 3t
78 AR 0 0 0| 482,230 0| 482,230
5 R R 0 0 0| 482,230 0| 482,230
7o+ 0 0 0 0 0 0
B R 8 A% 0 0 0 0 0 0
Emin 0 0 0 0 0 0
& ¥ 3 (33 0 0 0 0 0 0
Pl SN TN 0 0 0 0 0 0
FrAEARE 0 0 0 0 0 0
2 e 3 0 0 0 0 0 0
His ¥4 %% 0 0 0 0 0 0
i 0 0 0 0 0 0
B2t 0 0 0| 482,230 0| 482,230
SR FE P
I 2
1. A3 {3 1 Lz o
2. AEGBROAAIIL o
3. AATEBIEG £ AF A B RGSRTIE RETEERT
RN DI ,P%;&%géiﬁg;‘fag{ﬁf—‘rﬁ;},\gﬁﬁfﬁfﬁ’éﬁ%;fb%xﬁﬁﬁg—ﬁ:ﬁ::‘ﬁé’ﬁ
R
4 BERENTIEREL - K> THFEL L 2 AN
(1) fzmst2 i @4ﬁ REFFHRLMIIENTAS > T EEFL L BEA




(2 #EEFAAAP %+ L (ABCP)Z # ¥ (conduit) % st %55 737 H 2 Fer b4 > K
AR Rl W ﬁm,%ﬁmﬁﬁkﬁﬁpﬁéﬂﬁ**ﬂ%? PEER (T
AR EER S R R XA

)J‘E\;;;@?«:_ﬂ S REERE D B > &
RARAR 5 A4 4T o
Fxg@phjﬂx;’f FHRELZFAFIE A o
WA E P ER ‘éﬁf?ﬁ%mﬁﬁfﬂ—?’ X ke BFTHEA LY o

ﬂ@ U r P o REFFHY G FR PR R R EASBET T AR A%
MR R %*#w RIBSHFHHET A7 NG Y R A -
PHEMEGIEINLEEMED > X H U FAGNFA

120



£ 7 p (H i@ 374 %% =)

BRI E A R BT B

WA | msd | b3 | WA | mEA | b3

B F R R 2

i g Uk

AU “ﬁéﬂ%%ﬁ’”**%%a@?mw\ﬁam@ﬁﬁ?
o £9 0 FRESATREF > ES Lk imp 520

ﬁﬁ@ufﬁﬁi—%’$%f%ﬂaaiﬂ¢%ﬁﬁ

() ARG EEAR R EE G BATAR  EHEEE DA
B R8T o

121




(2) #=FAAHF ¥~ 5 (ABCP)2 ¥ (conduit) & st 573 (T35 F 2 Fresfdp - 7 X
BEDFTAFA L G2 w8 EFHFLHEEF ﬁé&r@ FALEF NG
*Lﬁx;;;ag,;ﬂ CHRFEXRW I EY Ry KBS G YRR I

j-z’;f’)iﬁﬁ» =3 ﬁ 404247 o
= A A i RS

2T AR A

P A TR ARG ERTIERE 2 FL IR O IBTHEAPI LAY o
EAIREC  REEF AT G B R RTE S A B T
#

R BB T T Alm B R

%

at
-

>

=
IR EREER O FENR

e
297 -
PHE GBI ANE LA o XA FARYTA -

122



GE TaD I TE: 1

&
V
3%

ZHREMCERGEIFETT AR RLAFE £l4e 8 H

£ 1 P (H 0 374 B+~

F o @ (kb %R EK) g (k02 2 bR A (02 T 2) TR LT AT
NORRIE | N 2R poRRIE | N gRzE pOERZE | 2RIE

A

20~50 | 50~100 | 100~1250

7B 1250% | %2 | Eixz | HBEE | 1250% | EE2 | Hirz | BEE | 1250% | EE2 | i | B2 | 1250%
20% | ()% | (3)% (7 )% .
E FEA | ERE H l FEA | EE L M FEEA | ERES P Q
A B o D
#iEF | 742G #iz2) | 22K #iEN| 220
A
83
& #3

123




% .
Skl
%
e l’ﬁ;i_“"ﬁx‘"
>
r; L%’t“"gp"
e
I3
3 &3
€5 gH R F)EER

& % AT

&

_’_’

L E oo

Je ' B (kb ) Ty 202 R b K -

Btk (iR R0 )b TR Y LT AR 2
L E &
5- ﬁ]'&r{fﬂf’f ?‘J”}X}\ TL '*l I—vl_r'l;% #%

%
1.
2. AEFBHAHER -
3
4

FURGEE Y e Tavfa2 ( “look-through”
’ |17ﬁ?€{7é-%’\TL—l

PPN FRER E 2

approach) -

T A

124

. _p-l—‘
vk F
lhamit'

.Q‘_—.;\ 3 —):c

TEAHE PR E S ERE R E G

L RPRT AL

T

3

g

e




CIIER>

5 & £ 1 3 = £ =¥ Jp =X
AEH2LBE L RGZ BT 2R AFIRTHE
109 & 06 * 30 (H 1 374 %+ 2)
Fe te 18 (1% b ' TR ) Ferg (120 2 BT A (R 2 TR UL F AV R
F\ IR F\ %"K’I_ P\ ;;’K;I. F\ 2RI P\ %K’J’- P\ IR
7% 20~50 | 50~100( | 100~1250
: <20% iz | B2z 22 | B2z iz | B2
()% | %)% (% )% | 1250%E 123852 H| 1250%I 182 || 1250%M 1282 P|1250%Q
A EEA | ERED EEA | EED FEA | ERED
B c D
#HEF | %G #x) | 2K #EN| 20
wHEICE & 482,230 0 0 0 0 0 0| 482,230 0 0 0| 96,446 0 0 0 7,716 0
F 84 482,230 0 0 0 0 0 0| 482,230 0 0 0| 96,446 0 0 0 7,716 0
| £FA 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
® 1 PHREVE S 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
= |
B B 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
LR AN 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3t 482,230 0 0 0 0 0 0| 482,230 0 0 0| 96,446 0 0 0 7,716 0
B EFF & 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 83 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
o X
PE 7
it Fﬁ & #3 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0

125




e LHERELE 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
BAIR 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
LB AR 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
£ 3t 482,230 0 0 0 0 0 0| 482,230 0 0 0| 96,446 0 0 0 7,716
A REFRFZ P

BAEP

rE RS L E

AR B RE AR -

F i (1R b R R EK) Thdp k2 TR R EEC

B E(Ri2 €02 ) g rrR v 2 F ARG ZE B PR aFmE AHE P PIGTRE BB 1 mEAHR

HiRA ke ipiE * o0 Ti7f22 | ( “look-through”  approach) -

D w b e

126




GEL- D |

T STEWIEE 1))

108 & &

BPp

o

"%

1. /3%

Af ‘%&Kﬁrglﬂ?ﬁ\qx

—?1 “E . Kﬁ»—‘g’ Ly %‘;“)’z :‘é\ Tﬂﬁfﬁlf’?ﬁ—f' :“E: iy Kﬁ:"l’i el l’ﬂ—?]
Fend IR e A HA RE L~ (N2 R LR
EAY BE(EVE) rig & h7 JIBEE il - Thde
P e

R & B A% R LAY A 5 NIOLZ DVOL!a4E -

NIHOL1 g & 2b-58 4142 "L 4R (Advisory Limits) o p47% ¢
E“’/f@)%aﬁ AR e f A A AE RS R RN
wo?wimﬁﬁ PAI% 8 T AP 2 PU5E R F)
OF ey o d RF o AF MRy AR Mt
PAGFpRE A - FTAL R RLE g7 Lo

DVO1*L%E i 5 58 #1142 *T¢g (Hard Limits) » 417 & 3 3
%Mi1ﬁ3WWﬁ%%%ﬁ%%*DVM‘ Ip - F 35 30
PR YRR b e E A TR G RIEE 2 H iy
Ai%\&?%\%ﬂﬁ\ﬁﬁﬁﬁﬁﬁ$ﬁii

Eob%GREE F BB BT B TR N Mk
Ké;{lﬁf;i% FUEEP 0 T R R A AR b e R H
E@&&.L’Ft “hiE MR SCRAFREEZ $ﬁﬁ‘r& 3
FERRILER -

N

FHAFV A UE AT L T NCD > S AT £
ABEAE R FTIE > Ri2 DVOL 42 Pl R &
KPEI TR E VR IR TEFEFR LI G
e FEER ﬁﬂ&%?ﬂ”gﬁﬁ?ﬂﬁﬁ
DVOL 347 » F »ef "5 = B0 » b % RIEH
BUp RAEFE ¢ Poa s { DVOL U -

2. 4%

FXE - FP AR NFRGREAL b T

BURZ7 O IHAGTAL G Ri RN E
FALGYRLAE - fHrrFApding
T o ’}iﬁﬁﬁdif’riflf’r/—«ﬂfl"f " ’%iii*iﬁgi%i“% ’

127



FREAHRETEEIMTAL FFRLAFS%
F2

PSR ERA -f FREZ FRAFZAFEN TR
o HELE SN RBEUER F RIS RGN WS
TR AT g gk TS AR 2 S AT
REFEIFh s FEIpih TP RERGIFERS
T EILFER

RS ERAE -AF3 Fh'ef R TRENFE
o R S A EPIE R GG UL T
2t AT e KR KRS R IR
BIFFEE R EPIBRL R FHAUNKHEE FE- v F
ig&ﬂ&%%ﬂ&&%i&%ggwﬁo

3. AFEIF R RIFL/HFE L
Fo R~ FFERSE

FIFRGNEEF A Boaw > - Z1LF &g
(Earnings Approach) » = 5 g iaE ERA %ffé‘_
(Economic Value Approach) &
i

FERPQEF 5 -

WA E R

o AFREfIF ARG EV o S ETRAT
(Remlcmg Gap).2 = Nll-at-Risk* 7% 5 €374 v 5

e A k& pFERE A (Time Bucket) €37 2 T A& % §
% 2_ 4 fe(Mismatch)#z & > Nll-at-Risk ] §i7& #
BT A k- BN NIHE A T

s
Rb

A ERA R IE R o TE BRI 8
T?EVEmE”“EVB«Pﬂfafaxnm4&¢f§
M'rii;,?-‘f KITHLIS 2 T o

PATEE R T WAL A 7R 2 415 b &k
o LA hBER T AL lF giﬂ’i Rg o T rifd]
F b e ”"“*””%Fr\a FLEF R UEL R
FERZAIFR G UFL R BT

4, B ED SR GRS R G
FOR 2 B REANE R L B 4F
B oo Bie

AFEFEA TR G S KRR AT
LA X F RGN UEPN 2 o 8 3N
AR > (7 NIOL g o A2 B

2.fiz & house view 3 2% = fie ¥ 5 ) F R 'k T4

A E o

128




R A

Lh g aH p g4 27 NHOL R » AR &
LR TR W -

2.3 Fl 2 735 2 v 5 NHOL A2 > RIPA 73§ T2

e QISR U2 R LEREH o R FHRFALT

[ AR

FIE kW i

B4R

129



CGETEESD |

MR % ¥ AR

108 & &

7

W ¥

/nﬁ”r}&xﬁ?mﬁ\“x AR

B R R IR A TR RET £ YA
B FIET A (R R)E I ERBTEZT
$gnb,1~;ﬁd FREF AT EA LG N2 g
ERARR R GG RNy PR e F
AR e e AR T e

AE Rt b e AR A S R e dp ik
(L|qU|d|ty Indlcator)L e i3k o (Liquidity Gap)

VEE 5 et (quwdlty Ratio) *23f o i #+ |4 b " '
#F 5 2R3 #42*L4E (Advisory Limits) ©

IRV E AR

R ELNY R L RTINS S X e W

i o FJY 2 UFERE - PATEE AP 2 U R
F2 F RS 0 d K F T LT S & e

o P EAEY - FAAGERLAAE

2.

S SEE N

$orteif

E%E - FPAFRBERGRIRR bGF R
MR BPHAGTAL AR RS FE o

FTAPRERLAE - fFATALGFERT
TN TP R ‘ﬁ RAFE K TR
THRETEEFTHTAL FPRLIAFTSRFE

RS A - F ol 2
wia%ﬁﬁm%w?mw
BRI T A
thh & 2 T8 dp iR T

?‘3519;

RGP B -~ 77 Hh e E”‘%’»p’%-ﬂﬁg{
f"',,ﬁ_;ﬁﬁk—%; ;ﬁfrvrat)kxﬁ%xﬁﬁi@‘ 5 E’#fﬂ&#—
E'l’/ﬂ\Jﬁ)k‘éE j\/)g' )IL)J_@’} ]\ii’ﬁ Lﬁ};‘*{ f—r@’} lj;f:c.

130




i3

R

AREREE L RS FE - S T E G
EARIR At G2 b e E TLOULE o

3.

iR AR 2

7 &2 45 B

BHFE sz

B R E S (TN B R B
ErA

%ﬁ#\ﬂ&%—ﬁﬁﬁ%imﬁﬁgi,ﬁ%p\
Aoz FAL AR ENEAS
Uikd RRWEE R R BB e AR B gy
if??é_;fi’é.ngilﬁﬂﬂf AR e

S é"”#p’fl"gi‘”

M%Bé“ﬂfﬁ?lﬁﬁ*fﬁﬁwﬁiﬁ*’x%ﬁf?w’#%%v’
Bris e RBEHEEEG TS H b g By
£ 2 137 uﬁﬂdﬁﬁ?ﬂ B2 BER BT 4
AERBFALF RN RTEFTALGFEELR €37
Fo e F G Ap IR S AU R g
SR RIS SRR R R NI R T

i

R E FIRA R b b G R - LA R
AR EERFEEWEEZ FED 2 AT L

1. 7w M % v % (Liquidity Coverage Ratio)
i%%&**@m%ﬁﬁﬁﬂﬁﬁﬁﬂﬁ@ﬁiﬁ
Ricd o F TRERBEREFFRE - &
"% p 2015 & 20 42> & ﬁﬂwﬁfn%‘ﬁ&rﬁ’ﬁ
BHEWTALGERARLA 6 JFRFEFEAFAT
T RENG SRR AT A MR i b o i de 1
BRAFBET A2 TRBAULRERARZ L p 2B E S

=) N

2. B4 RIGE

RFEFRAETFAL G ENRIFTEFAF R
FoPHFYETE R G D AT RGERA R
oA e TALFERLE B4R
?%, R R

PRAFARFEY oRmENF RS T RERMH S

w

131




i3 2

s

p £

B G AR ERFMRRTAT R ST &4
A 73 T’ﬁ?f‘%;ﬂ = AR BERTE o
2_FF i"%iwm?.d@%?ﬂﬁ FeJR T E AR o

PUARF IR R TP fe AR A 47 TR 2 4l b R o
%o AAThBRGNTAL RERLIE ¢ X

de b e 2R A FLEE N 3E it :{—;e}g [ ENSS T N
o PP AR R IR KR E R 2R R R R PR R

TR R AR o

4.%5%“’é %fi et F &% | &
Brfr gl o MEF &Rk )3

BY AN

Freps %“rﬁ%%ﬂ*/udﬁ+ﬁ§ﬂyta§
R T AT élpgﬁiﬁgxtgkj.g\ ;}—\ﬁf
eaw i?éﬁidﬁl?ﬁ*}?i”‘ KEEKRE P2

AR li&?ﬁ f; —,L_af#_ B i% 2&4{#&;% v )?.Eﬁfﬁ\i
K& fﬁ?ﬁ*?i‘”#pﬂ b AT E LGE p i

o

TS R WE - L W Y RN
KoM EEREE R SR R
B4 ok e

RS A e S LA LE R i

~ | 4wz *
ﬁ\“p .

1 s G @il 7a 8 A > 8 Ry
%ﬁ};,,,ﬁvr’} \’"5" \”F‘-lgF]P\

245 pein e b G F A R 2 5 B n b LA

o WD AT IR R R o

3£$’@ﬁﬁ%§%%&%mﬁm$«ﬁ&zﬂﬁ

wE & &3%@%?%’%ﬁ%?%1¢ﬁﬁii

i&o

AZHRERA PP IRILIT o FTALFER

Z R TR

AR

LMFF s P S 7 ind i % f oL
%> urn,ﬂ-?‘ ER-ER N R S S AR oY I’“}L “ﬁ
B

'Il '

2. 8 WA AT BN E R U R R R E
od ETHRFLEETI

6. 4o TR PIEZHP

AR T R E R SRR A ORI R GTRR A

-L- .

CPERE AR MR ' KRR BRSBTS

132




i3

¥

P\

B o

C KRR A F85
-%i—@*ﬁﬁ’iﬁ%ﬁéﬁ FREAR TP
WIS 1 T8 TR

GEETY UM EF AL ST L FADALL o 4
ﬁ»ﬂpﬁ BIE o

AR PIREERL O MBRETALGFTLER €4
ARG HRRTR G QR OL T o

TP
F"r‘:‘)’?"ﬁé’r’}}iﬁgf&’ﬂb [£35 EJJBEE’F'&P\P%EJ»
W@T REF R

NEAA

1.cds g 12

VhEARFEET A SEET (P Ri)e TR
B (Rt pie) MBFRAS pEFER - &
BLEE AR T B TR AP RSITE A5
ﬁ’LLK?H%TMp = ARERTE

‘ izl ‘E'ra\ !?t’ 51?,,, %

ﬁ ‘L+W%J BAoMBEEEIRZ
&& ﬁ—@%f

ﬁ%@iiﬁééﬁgﬁﬁlo
HHEQ):EPERER R wRA
3FeNR %

e AEARELRS R
MR R AR

43 F AR BT

FEREH 2 ok B E RRARBE BT o ¥ b &
L it 7 onds NI IRE

S I L

N
ﬁ—ﬁ

RERRES F

M A B E R w&ﬁﬂ%—iﬁ
LRI TERLLEA AT H
RESE

N
w N e P

b

=

>

D

D

D

g

= Wt
—

o

=

i

B L

—

Y

&

(&

=

7w

Ay

o

'ﬁﬁ@ﬁ&%ﬁﬁ\ﬁﬁuxwgqmgﬁwfazu%go

133




[27-+-1]

AB R T B4

SN
* % - &
109 £ 06 * 30 p 109 £ 03 % 31 p
E AT | i g | A | wi s
A B C D
BEFARRTR
1 |3 &FmbFam
- 359,363,526 | 350,560,925 | 330,302,125 | 316,664,472
B
=+ =, . | 2
2 f;fi eHELHEF 1,005,891,812 | 63,892,988 | 988,397,597 | 62,709,537
3 18T 7 Ax 530,765,935 16,380,400 522,330,227 16,102,800
o FE T3 AC 475,125,877 47,512,588 466,067,370 46,606,737
EEFPFET £ 477,344,862 | 231,368,615 470,231,145 224,981,301
FiE R T
6 | ®EC LIFEAFTL 0 0 0 0
FES
7 LY E G 409,960,411 | 163,984,164 | 408,749,739 | 163,499,896
8 :;; Z R ESEE 67,384,450 67,384,450 61,481,406 61,481,406
0 |EEBT A 53,858,935 | 20,856,390 | 71,216,038 | 28,539,792
10 | 2 & R 655,405,023 82,023,188 668,270,483 104,996,307
FARE &R
11 £ 7,657,761 7,657,761 16,191,739 16,191,739
FARAD E A
B BRART
| TOTAREES 0 0 0 0
B KR s E
Z‘E?Til‘zﬁﬁfl LS ?‘
& o
SRR BT
13 B E P b‘.ﬁ% il 375,024,356 33,735,010 381,354,879 35,705,784
B A% 4RI
14 Hi g g 35,514,327 35,514,327 48,441,000 48,441,000
15 His g4 5 ﬁﬁ?‘ B f‘Et 237,208,579 5,116,089 222,282,865 4,657,784
16 | & 5n IR 2,192,500,631 | 398,141,180 | 2,198,115,262 421,226,938
BEMNN»

134




17 | #xE 25 4,823,784 4,290,730 10,539,201 9,916,918
18 | X ka2 &in 75,811,812 | 46,862,261 84,297,162 52,962,882
19 | He g 63,929,098 | 63,929,098 85,208,862 85,208,862
20 | AR~ BREE 144,564,693 | 115,082,089 | 180,045,225 | 148,088,661
e f E K AFEBEE AXBEF

21 | © ﬁ" ﬁ :‘z« LRI 350,560,925 316,664,472
22 | Em gzt t 283,059,091 273,138,277
23 | imE R E v F (%) 123.85 115.94

. ?‘_*%ﬁ‘@'qp’uﬂg :

e ERBEFABPEET AR BITPRP

o Hiu T £ ) LI

Ll AN EE R ER ST A TH

T 2 4c’f§7 MENNER T B FR TABEREVFPTE SR AL 2

A3 RS FTAB T AL AR AR APMATIO F 2 (RS K Ba
RE-RTAL GAEL £5) mwmmeﬂm»fﬁﬁz%wwmfﬁm»
dcis 2. £%F -

TAAFGLRFETABET AR AR o F2 5 A BB - KFEAL
3 fﬁ@&ﬁ%ﬁ ’ ﬁf—r_t?;‘}iiﬂ.f}ﬁﬂ’. Nl 1‘41&’9 #E‘F&gm 4 gron o ik A
By Kr\'?@fyﬁné&ﬁ%ﬁ""

B4 RP

1 22 (S 1 X B(F L adhBics TFH)-

2. kE B AWEAR

3. REP A FH

4 FERRECIBBATEASRLREECFPE R (E - T L F L GR
AI260)4p 3 4 #5 B4 RIE P BIRArd 2o

5, AREFFTH*FEEFFRY -

135



FVFEBEAP R

-

BH- YR

* 3P v 37 4 AI260
B Mo A Rm”
1| % &5n : 11000+14000
A WIE 15% + 122 5
2 |28 % 7 48 % 7% | 21000422100
& ¥ 5
3 |28 Hx 21011+21012
EEEE +21021+22111
%% +22121
4 | 285 2 ¥ g (¢ 7R LG4 | 21013+21014
EEHE +21022+22112
I +22113+22122
7 1 P RN HA Y E G R ERE Y £ (74| 22200+22300
G R e Ha(f B +22400+22500

T e R

{w,

FEGA I A E D TF 2540 ¢ 3 | 22200+22400
ﬁ‘ﬁ? R$?W‘“%ﬁ¢¢”’€Wﬁhfﬁ
2. g

?’l—l/i\"i" _f’%}gg mbl.r}} 5 ;II—LLJ«};F} T,_}?.}:.’j\“ ° 22300

PREF At Y E AT R R Y £ TRRF 2 | 22500
R BUACE A R & UE ol S el NE A
wACE ).
BERTE A RENBEFA LR E | 23000
Firzir B A  FRAEFPFZET AL
EHEFES AR v~ BESE N ERER
el B ANz 2 h o
e EATABREECEREND T AAAF ¥ A | 24000
L BHARTLE FTAERES S PRD i
BEFNURTLE LT RN SKERY BT
B2 nEERERAASY RIE-H B & RY
F2EBgTIRE D
AR R FEATAMREEAERENN CRE LS ~HTAEF | 24010
B i R B RFRER A EBATAL 2 0
EAE AN SVl ey R S I IR el B AN
Hvz b 7 K L MR SRS
ARt AR RS R QR I Al E HE
£ RER TFR A BT kTR EF
BREEFS LI HIFAENE 7T H o
, L
£




EANY- SRR . SNESPS S - S

12 |\ FABAFFA | R FARFES HFEF S5 AL SHEART 1 | 24020
FoooBHART i‘?éﬁﬁﬁ%i#‘?%ﬂﬂ?lirﬂwﬁ
TECFARE| MRTIELFESA
HEAFERD D
BiHREFLRT
1E2ZF &

B ERFC*RT | GP"REFFEARS > QTR THERY B3 7 20 | 24030
AR TR | 2 G EET I BRI R T AR T
FTHAAG & | TRIES Z22 KFARFRA KL L2 N4
7] Y EHH AR FEY IHRALRT E

2 TPMFHR -

14 | 2@ 53 ;& %%uim$ﬁ*ﬁ9*30%wm§ﬁmmg 24050
2 A RTEGLRERD -

15 |2 & fmpEf | @ A»%’”;,m FHZAG BEAS ST ®T | 24040
i3 AM2 B2 R2HUNIBMTIERSF -

16 | & d 3 BHX2-FAX5-B=x92 =102 &3 Hce 29999

17 | i b ERgNb e grgd v BESE 2 BE | 31000

KpFal %

18 | ke WA | & § e £z ¥ %5 500 & (¥ | 33000434000
oo (fully | 47 e B9 352 A2 KA B L H @ | 435000
performing ETN o
exposures)

19 | B mbgmr ¢ EREER Y ARt A T A PP E X M £ | 32000436000

MapTA BB EERE 2 s GE R £~ o | +37000+38000

20 | I &~ JNER A1 2192 A3 Hkc e 39999

21 | eRBEFAE | FETRBETAL "S-k B 5T A 15%+F ' | 19999
EA AR ﬁ%:@f@@%PwJﬂgéﬁﬁo

22 | EREDES | ER AN ET R AN £ FABME LD £ | 49999

FE2. 75% ¢ T A ES BEE o
23 | mpr R E F | = 21tk 0 = 22 0% 100 - 59999
AP EAGTHEE LY o A AR (AR60) AR HcT 5 4 BTS2 5F % (A0 T

137




(21~

)

Iy

ERIFTEVFHB 2

(Hi=:z

*3

H- %

109 # 06 * 30 p

109 # 03 7 31 p

% F Kot bin S g it &4 Y SR iE AT
axppd| <6m 6 % > 2 arypp’| <6B: 6% " 1 > 1 2
A B <l&g C E F G <l&g H I J
FrRIF &
1 ? ~ 178,363,449 29,800,000 208,163,449 | 178,650,864 29,800,000 208,450,864
2 3 ’:';FX ﬂi»‘f&%ﬁ 178,363,449 23,000,000 201,363,449 | 178,650,864 23,000,000 201,650,864
3 H FX A1 E 6,800,000 6,800,000 6,800,000 6,800,000
4 i EE R # ; 645,061,043 | 193,906,134 | 151,551,846 15,372,789 932,824,638 | 622,905,638 | 193,012,716 | 156,303,357 16,175,886 916,703,912
14 A e
5 R MEEN 338,695,634 | 96,004,764 | 84,994,173 | 11,071,365 | 504,781,207 | 326,947,651 | 94,900,241 | 88,721,826 | 11,760,509 | 496,801,741
A ,%"il’%%\‘ 306,365,410 97,901,370 66,557,673 4,301,424 428,043,432 | 295,957,987 98,112,475 67,581,532 4,415,376 419,902,171
58 '}i? & 217,342,442 | 319,339,478 94,320,713 | 29,222,549 262,826,642 | 208,309,752 | 357,798,774 91,379,783 30,038,547 264,861,189
FEFHE T
8| Hmmd £ir;
7275 3
9 H o5 }i? & 217,342,442 | 319,339,478 94,320,713 29,222,549 262,826,642 | 208,309,752 | 357,798,774 91,379,783 30,038,547 264,861,189
BEIFT AT ®
10|
T2
11 | H i ﬁ %2 ﬁ; : 32,945,036 40,267,314 320,049 | 32,592,640 38,887,336 26,510,795 | 116,652,084 365,539 39,482,810 48,203,449

138




12 s
e RERR
EOV N 3 L
13 H s B fj;lt L S 32,945,036 | 40,267,314 320,049 | 32,592,640 38,887,336 | 26,510,795 | 116,652,084 365,539 | 39,482,810 48,203,449
wp
14 | ¥ % %?\Fﬁf BER 1,442,702,065 1,438,219,413
48,301,621 63,764,972
£ p S B
17 . P 18,003,884 | 452,913,615 | 34,341,216 | 920,352,192 | 1,003,976,326 | 17,896,865 | 510,316,686 | 47,603,102 | 873,541,301 992,147,789
¥Rk : g BE
X
E - RFAG
18| #Fz £mEisiE
) REEre ]
% - R 14 ob 2
TAREES A
19 i B 12,551,040 | 16,663,765 4,542,569 | 10,736,675 17,390,180 | 13,725,304 | 37,069,917 7,508,741 | 10,010,708 21,384,362
iR & RBE
Y SYRETe]
Hutemitiy
20 o 374,714,895 | 24,481,639 | 487,433,832 613,891,442 392,012,368 | 35,096,312 | 458,923,965 603,628,838
{ﬁJ\
21 b s B B 5 42,636 127,909 104,459 54,363 35,336

139



35% 21Tz H
2t & F i
AN
22 A 3 it 54,165,757 | 1,147,807 | 306,004,162 | 263,539,692 56,691,256 | 2,358,034 | 296,679,383 | 258,259,024
ko' fE B G
23 45% 11 T 2_H 446,120 389,386 | 121,103,139 79,134,793 1,108,440 | 1,379,854 | 117,215,482 77,434,210
2 P ET AR
A S
24 Loar B2 F 5,452,844 | 7,369,198 | 4,169,200 | 116,177,523 | 109,155,011 | 4,171,561 | 24,543,145 | 2,640,015 | 107,927,244 | 108,875,564
LR G R
5| " T F
F 22 ”p‘ -
26| 2 FA 57,266,515 | 49,578,791 670,076 44,678,563 | 66,404,850 | 121,255,453 438 609,386 51,317,568
27| FMLIpE 4,141 3,520 3,852 3.274
HiETA B &
O RAFEE
28 fEY EER 365,630 500,978
CRRE F 2
£2F A
NSFR 474 {7
29 o nar 4,609,178 7,534,743
A E R
A MEE SE R
30 LA 4,431,194 6,727,007
z2_ 20%
E N Rk
31 i Hu T 47,791,849 | 49,578,791 0 670,076 35,269,041 | 51,549,863 | 121,255,453 438 609,386 36,551,567
TPEEFA

140




23,867,307 23,725,528

,130,955,857

127.17

o RUMER £33 o
? iq’r?fﬂﬁg?’ﬁ?r;f%i _%.b_,ﬁ%’); %‘zsiﬁﬁﬁﬂt?;iﬁtio
JRERA PN GUE R AR BRI -

?;‘14:3%-?; 2 T PGP EAR 0 4oTE B K F :*%T;]z Rl TR T AN F 2 E S R EM A AR LRI
BAEP

L A2 (3T F L E(FLEHBITA TFHR) -
2. h A BAEAHIAR

3. TP A FE

I S AR E TR

5. ARHEEFHES FLEFEF R

141




23 ZRIFTEFHBLA

B

JE =X b 2 B 2e
1 |7+ B 28EH 32 Edke
Bty TRERFFAERGRT ALY S EEP 2 A4, [£1B)] ¢ 2 gy &+
B(RFAF2GAERP 2 PRAAH)102 8 17 1P BHFELHABS-FFr21 025
ZEEF AL LIET B
2 |i# R Loc e r B FH U5 E2 R T AL » 200 2l » AT o
2. Flr AT AL E KRG SIEER(FITERE FERAL) -
3. v BFL - ep AFAciE o
4, EF|FET EEE E FISREE 2t~ ATE o
3 [ HsFAal 22 B F AL BRI e
4 |BEEAEESFR FASEAL 6L 3 ke
5 e Foo oAb E S TREEH, CALZEIPP (R 2B
6 |#H fEEF A PRadleEe s TRIPLEA, R EID R (BRYI)E TR
7 FERE A S E R E RN X
8 |FE AR I REY £ ITRFL GR P EGAEOERRY £ ITREFL G -
¢ 7 TR
L 2ERBHEE" 2 EBRNTFo ¥ > i 22 TRY T E 2 JFRFRETHREL
9 ';T“’;P{L]?t}—? °

TEREAEE AL HRD R
FpEEmERzZE

142




B
g

g TR

- , L %4 Al R A2 T 2 B R he S ko
10 [#RERFAPT kE2§ ] F*?[A$ Wit o R d g SRAe
2. AP IERI UKL GHEAAL WERAR G B REALE .
3. He B RFAMIGHLFF  FEAL - ES > FHLLFHEM ALY
11 |## f 2 fEF = 12 B = 13 2 £
1. "NSFRwWAMFE & F 4o TNSFRAIFAMFE SFTA | B2 £HFL 0BRF > H5+
12 |NSFR #72 175 & f i % 4F 5 o
2. WEZHI A AW T AT RIS
PPN BB FRAEEAD e FRAANIUTIHD
13 L abpmjz B f § 2 AP 1 e Ao ¥ ez Hs T 4o
2. FrAfIE ARAFEFTAED 2 TRUP S ARAEL L A HT ¢
14 |7 * LT &£ 247 SRS E WA ENAE ESVER ES R
FREIUFISAZUILF - FTA - F-FALTAZ R B BATA  Tak Tk
REWFLP R RRP 2 AR 2 e RBETIFETA  BEAFTRTRERE 52§
FTAES-RBARTAYAAE > AW FF DL IFEE LAARQE WA g 0B RE
15 |NSFR % & Fin ¢ 1L 7 & 337 WFZ ERFETABRTAY D@ A A Y R R F AN ET AR
1 b5 EYVHREHR-
2. L EMK A FHRL AL N ER(LR)ER &0
3 EuBLFRKE R 2P HYE -
16 |F a2 W £ pis i ¥ 85 a0 FRH B A YE AT -
£F BlcEIE ~ H i 2L 45 IEE S
17 | BRI e T 18 4 10+ 5% 20+ A 22 % A 242 B P He o

1% A

143




s
|
e
=)
[
ETR
S0
F
(w
@

AR (U E - R T AR R R -

- Kt FTAGERS BT £

Ly UH - Kt 2 TALEFE A FL R EIT -
WM e K FA R : i

bl
#r
o e
I
NS
e
i
ks
k3

Hiwtg ﬁéﬁﬁfﬁiiﬂx

Bl 5% T2 g AL A BB HRH | 20 ¢ bk fRdc s 35%1 T -

B 4 ik Bdp e R etk THuaz* 262 S ERL G, -
B fESC G 45%00 T 20 o i AR Fx 22 % b Gl 45%00 T & o
FRESF B LEEES AEYTARBETABPTAL T RHEL2 AL BERY

L R FAefey SR d 2 Bl G- Forey nickd £ 7 o
2. FHEIGHFAAEFrmELE GH B REA L)L B2 B R %K
3. vﬁlélfi’;}’i‘l:\é ]F#E——j'&l‘}\ﬁ,_’}]\?'%fég L""{"‘ ’T'é’; 'F%&Fﬁg%f/aj"

—

AL FAATIRFLTA

BuFA B 27 3 312 Lk

pia
i
4o
Tt
[Eg
(w.
[Eg
'
e
[N
ahe

PR ST ReRas b9 S5 (BTl R QR FELABY 22122
3]
¥

144

BEFS LR T ¥ ST E 2 IR F




1. "NSFR/FZHE &F A ) 4o "NSFRATZ MBS f f 5 (62 £3F2 0BHE » H7]4
29 [NSFR /74 M7 S5 A %47 7 o
2. B RSB EGH P BFRAFIGDR -
Lo LB s f g L R e R L £B A RS [ lcp o B RS HE S T3 Wi
30 [im 4 1 & £ it 2 20% N HRR L - L R L L 20088 -
T A

31

%@FWﬁwigw%m?é’é%@%ﬂ*”Tﬁﬂ:

"2 i p 2 TRyp | 2 RATAL 2 BT o

32

33

15K 1638 17~ =x 25~ 38X 26 % 7 %X 32 2. &+ Hc o

34

= 14 “ﬁ% r2 7 =& 33 % 14 100 -

145




[47 L=
FRaREg %
108 # 12 * 31 p

(AFEFE R T M T3

LohfFgpiti et 2 0 FRHPLR § FRLEFE
SRR e R G A 2 FE PIRFAFEE
P e

2.4 2P EFTHMLAE €D A= 02 I F BB
o

B FRFTRA AR LR FT AR B R

B o S & N4
L [PEAPERTT AR RN s gt g
" r - FREIPRHTE R LR R g HT
2 F R HA ﬁﬁ**#
- TWFRITIEEE GILA 2 FFTRRP
AEFZEF FERAZERAHETRMEIR Aok AT
BEFarEafer af 33 § P Lf BAGHFTF
AR gRINERE L RIF2TEEEHH -
REMERFIFPFALIUEL 2F 5 AREFFRERLF G A7 SFs a0
ey < 2. ECA International
5 ﬁrgﬁﬁ{r,ﬁm %{\ux ﬂfr:‘;{—éJ- o

2. MR e R R
3. _%ﬁﬁ*q‘—-%’?ﬁ”mﬂé’%ﬁ °
4. %3 ¢t A B ERGRETID A -

?‘?"ﬁmf{a’iﬁ”%@(bl [4e 1 B E
CHLIE S EA D RILEE R S RO Y £l e R RO

A iE
A3l A4

4 |BFFEImAR - B (EB)F)M AEREE CERA
B LD R P (hm)(3)F D F 2 Bl

(B)FFfAZ A ik 35 2 B Ah2 4P M T3
A TEFPUICRAE E Uil 2 g
LFRIeREnL S gk B AR (AL RES RN

\J.
LN
S
=
W g

g 3&

R G o
2 L A P EN S - &
5 iiﬁ ﬁg?@ ﬁk4 ﬁﬁ‘?é?;’%f{w}?%ﬁi%%,Eﬁg\miﬁp%ﬁgﬁm
Y A rr: FT )
e £ 5 TRB2ZI{IHRL > BiT- FE L X FMIIRLBiK

ﬂ’ﬁ TR 13 22~ 13 i e i F) Y

146



5§

HiTheimmith § 4 R 2 ‘;lﬁ
3 [*RaFp g g enEins
1Dt chat

,zﬁ LR EFPE P B
1D e

mw

(C)B & 22 K k-l " p ~ FPUARE 2 2 i3

LIS B P i
B2 ik s 7 18 R'G2LIR

1Jr \’:L—El—s —k; {ﬁc./;p_a_kmag fg;

%ﬁ‘ ﬁjuJ

AR EBRBAH I ER LY Y %;italr’“,% 235 R (1 F
nAR TR T %ﬁi~ﬁ%‘i%%§$$@mm

Charge) sy » + & {5317 2 A& ;# (Economic Profit)> =
cThGPETAZ T AFESFE @‘Jﬁa‘;ﬁ%m\
¥ F» 5 it o PRI A TR E £ IR R O

BARMG S A ol BA KRG

(D)4t >0 G ra e B 8 s & g 2 2

Frpu-k o F

L TRz L £30a & gondpihe F Mirdpies 2
F’H*I’*%‘ﬁﬁ%—’ Miriddpths 7 P offE R E
1 LT S £53%2 B A i DM 2 A RT CHEALAES
& 5§ rxip e Fﬁf#m o
2. B ABITA R RFHEAEIFZBF L FPAR A
BRP B2 ESEBSEFLZBR -
B 4 EN £ Hde i 400 RERY %iﬁr%ﬁﬁﬁ%ﬁﬁﬁﬁﬁéj%iﬁﬂ,%&gw
2 1z B A %rcid EHBFERS fiffﬁﬁ’f ARTEHEEE 2 ox
2 RBAZIGEREEEFREE -
FH BB AL (B ERINS S EEREA ST EY KA E R
AR R OF KA EER 0 RO R FEG A a4 FPORE N FEE
3 ¢ ZHEHTS ~'I5fﬁ’%‘rf‘3 it |pF o é‘&?’i 237 \#ﬁ“’: ERoS ﬁ%ﬁlﬂﬂ.}
ik 2

(E)42 {7 4K #) 5 »ciph » B K FPI e 4

STt geEM(F T 7E
)2 s o FRNWAIEL
1 |F 1 #HWE iy $d Fpant
7o st A0 £ F]
+ 2 HipHE &L

AR RBEMRE BB E Y E NI Ak e S
ﬂ%%%iﬂfﬁ@mﬁﬂaiﬁlﬁﬁﬁﬁﬁ%ﬁ%m
b E R 2 R e

147




ot Fpchr il 2 R

1 BUFPPAI ke L LERA LI 518
TEFFEEZQAIIFRPE L A EL N T
RTLECR AR ;; ;£4ﬁ% Lf Jﬁw*é i
2 ’ el Sl f/g “J7 E] 2 o
2 [TEB(FRRpEZEERF)DE il
( IR E 2. Fiz

E%‘1@&W%%%4@ﬁi”ﬁivn

AR ORBRAFIFLAARF G L EER
S RLY. LI R
(F)RiFH* cha 67 b2 S FP 2 g% 2 £
P R ) N (4 | AT REFPERED, CARFEFFRRRSH S (de
1|még - mg mLagipy AIRBEEHERTTS) -
B H i A5
Hit A A58 g i um¢p¢4%@%§,@§gﬁ39_,gwgﬁya
SRl ERUAIPAR T RTEE S x A TP Y E TR Y
2 |1 THBMTREI RN RS | YTREREF &P A ﬁﬁ@ijgﬁjyﬁ NEY $$
F O ORMEATREI NN (BN ARERRY O NEEIE P ERREARSY
Fl+ 2 HppHEL M o) B R A& o
(G)*it #u P
B AP
1. A& {304 1 & o
2. MEAFBRRAAH IR o
3. BMFRAR AR TAFEFEFELERER 2 ERE S N2
& B o
4, B €A% L kAR TAFEFEFPERER LALLM EBE
= Ay

X

—Lé] BB E — ]’b&‘m«;ﬁa_

148



['44d7te]

P E R Y2 B 4

108 # 12 * 31 p

) g B BREEILAR His £ % hRKEA
e Fm £ 9 A B

1 B 1A #k 54 41
2 4, B T_FY (3+5+7) 182,005 104,362
3 Wh A 182,005 104,362
4 | Hz vhat

5 | FP| REZAHBRIZBEH S

6 YEae

7 His

8 vhas

9 B 1A #kc 54 41
10 & 6 F Y (11+13+15) 252,097 126,901
11 W& RH 241,145 122,012
12 | s RT3 1,518

13 | FP | mEAHR LR E S 10,952 4,889
14 Yha 10,952 4,889
15 H

16 vt

17 |3 ¥Fp(2+10) 434,102 231,263

£ g5 R RN

rAELEFAES L E o
A 2B B AR A AHOEAR -

BAfTBhBMERARZ Hi &% p %G REAEY > S RAHEFPRLHE

RLEE =R
F(T)fe(15)ndl & Fp Ay w b [
(G)¥if4ezp @ o

149

+
=~

TLz]Y md o FFRAT

F_&

S

D




[4%7+3])

B AR £

108 # 12 * 31 P (H = 374 %+ 2)
R A1 Ak & & 4F
BIEEIAR
3 19,578
His & < b 'R KA
£ R R FRp
BARP
1. A& {FF & o
2. ANEFBRAAELF o
M- SHTHS BB R RELLR AR P R AL

N o o bk

L =) ki ER A o
#FJ;C\/\I‘}:; 313- fﬁ‘!ﬁ

FEELELZMBER? FEE LD
EXNEiaMrERY ﬁ:.l_ b ,f:-jggtﬁv;i t

Eagz gy -

150

&
é;

) %)
Sof oy

\-\%7

o
o

£ 4R




[f4d1 L]
Rt Fpiih g 4
108 £ 12 * 31 p (H 21374 %+ 2)
B Ao 0 F hE R R | AR R T | W
. S P I kol Iedad ooty
ifas Fp BuFPA w Em B Frpd B | B T (YR B
P W Rl WA D |&WE
BIEERAR
R4 1,215 1,518 1,215 0 1,518
WELAH U RL AT & 27,327 10,081 20,188 871 18,001
H
ARG
i
WELAH U RL T & 20,280 6,114 13982  (1,225) 11,187
H
&3 48,822 17,713 35,385 (354) 30,796
E X gH R F
BARM
1~ (s & o
2. AEFRBHAHNIE -
3 AERFIEMAREBIREN ¢ FURTTAEBD H(ERDERPL A
WAL P RAT o et R RS e ¥ ) £ )3 )
ERETAFB R EFE L S B FL AW H R Fp &9 > 4ot K E

l%ﬁi.

B on kR B) -

AR EPiEE

1 [+

7 + ) A+B-C+D=E

151




R F RREFTILG

* RSB A G

£ 1 (H =0 374 %+ =)
\Tl oM }—a\ P
g '“%ﬁ%xif N 2R f’"fﬁtl&‘»‘]ﬁﬁi#ﬁﬁ%ﬁ%ﬁ%fg
oo Sk 7 T3 E U N = e TR
kl S / (]‘&]IE 16 j;h—ﬂ (lé NS :IL § 51“ I}j‘i%\‘f F’ ﬁn’_—?\ j\ L _‘$ (Bank_speCIfICI% B
W ;g
(] ﬁfﬁ‘, : *) countercyclical capital *;
o %% £% B |k '& 127 A £ %F C|buffer rate) D -
(* )
B 7l
B 72
B 73

(=Y
= =

=

Am FRMD H ¥ ER RAFP R F BAREGT & 0 AR 2 o
EEFAMAY PR F AREFTALE R FOP R A%
ZHE A KL HBHE T AR F ARE T A F R R % 0%1

~ 3 4 zziibi

VR LT SO

Ky 2807 MR §F ARE BT A
?E*ﬁﬁ%%’@iﬁﬁwﬁﬁiﬁ%%iﬁ;o

WA BEAAED PR R T LR M 02 4ot il § ERE
R 1%0%,ﬂ JBARIE AT o

PRE F AR F

CER AR T

R EIEE
R FAEHE

Tdp 41T HISE LB 2

152

BB FRREET LM TE

<30 0% 7ot g AR F ATRE EEF A 5 <20 0%2 &

T PIIERY RRZ AR

PG A HEE B T PP R R RGBT



