Bl 5=t IR 1T

Cathay United Bank

RS RN B wa%zﬁﬁiﬁ

IMMerrepzpdezgia

ARUEATT RE T ALY 2 A BT F R ERR ﬁﬁ@*%%%ﬁrﬁﬁiiﬁﬁk%?ﬂs

“g:‘z ’#57@15'1?1‘%(1'1‘;5@%5‘—§P‘ - L - L=z L_ ‘.:_'J“l“ \':_.Li ‘E'L—NE'J‘

(z)

LEHEFT AR O FPFEFR (4 -

2FEAF R F o (Ao E A =

3F AR (A A2 - A e 2 2 s A w2 = AT )

AAFHE L F o (A SRS - )

R F ISR T A PR

Lh % P o (4 =)

2.Mgp R - (it )

3R MET AT o (A4 AL 2 —)

PATRIRE £ 202 T 'R 2 T3

L2 a F A3 REPAFLALE - (&)

22 TEGIEEMABFELEG BELIL LB L (AR L)

3EV LT RGHFLABED - (d -+ =

A N

L% b — g o (gd+2)

26 RG T REFN (ALt i)

3. R RAREE T (AN )

4% hGIEEZ T EFTA c(CE L4 2A L)

SR FRFEE AL A MG o (R L)

6.5 % b 'GP L E T F

7&%%i%%&%%r?
LEHIGRRTET?



(1) TEp % :
LIEER R ERFIR - (=L 2)
2IFER G REFM (A= L)

(=) & 3k % :
1.3 3h g T
2.7 Hh 'k TR

(=) &>

Ttz ramEizL4)
Feo(fde L ade L2 )
oo (Mt )
ﬂo(w%mAJEw%EAA)

(A) REEIFR G F AR« (fdm L 14)

Limdo b %8 B4R - (4T L)

QmE R E K2 B Amp o (dT L)
BERELF AV F o (AT L
(1) ¥R -
LEFphg g - (i1 +2)
QEPBBEIREFTA (AT L 2iT L)
(+-) Bz lETregFe
l:hu%:p BoFEH (2T L)



(-1

73

HE AR FE W

X E
%i@fq—ﬁiﬁ%loo%,bhf;q 'T’gtﬁ_/\ﬁsqu %:@p/\@fiﬁtﬁ_/\o%o

111 & 12 * 31 p (Hi= 34 %+ =)
i F3
I8 B R R =
. e e e AprztE2 | BB MES
~F R FTAEH AR P\/,%z 7] dotf ;%E
AR 75,131,337 100%
1L % » 8B F ~4 -
O % i % CUBC &7 17,466,197 100%
Na e PECAEIo
ks 1 90.443,543|  100%
( BE)F LR
2. A~ EHF A
SR RTE ST
3 o & {;.;f“‘
3. P LN T £
BT kA
B 2 = = 4 s Ak gk kg 4]
SR LR IR BEPNFE£L8ERT AL @S T R PHAR LY
e
B i Ep




CEFDICEERE RS )
A R -E N

111 & &
7] 12 i %
Fs?-@ nnz‘fﬁf’rm}fﬂau—fré\j\ +5 9 j\iiw Iw]?ﬁ‘}i %ﬁiﬁghT”Flﬁxiﬁfrl"k"}%
L e WoE R R i T AG AN o £k S

Hfps FV WA FRM > T LRI FREIRA PIE S TR
TG FAECRANEE LT AL RRFRT 2V AR
% o

25 FAEREEY e TR BfrA KR E
o g FRMARE LR N F

7
FEFEOQFEAREEFRHPF T A OLGETA
EE ARV SHENINERL F R 0
d 2 EEGRER > R E AN RFE L ZRE

AR LT R AT AR -

BAEP
1A% {45 1 & o



CTED

TR

111 # 12 ® 31 p (H 374 %+ 25 %)
~ = £ i
> P
111 & 124 31 p 110 # 12 % 31 p 111 & 12 % 31 p 110 # 12 * 31 p
T
WREE - fF ~
igg L2 R 207,933,529 214,614,985 214,850,222 222,191,384
LA R 2 H WS
e o e 35,265,280 26,519,181 35,265,280 31,670,615
- R NEE
FoOMF NELE 46,796,841 36,592,885 47,815,554 48,354,476
3 RAEE 289,995,650 277,727,051 297,931,056 302,216,475
. Jfg& 7> ,,:}_?é_ :
W 1,677,085,845 1,486,935,385 1,758,582,913 1,603,633,273
T % B % 156,375,480 116,203,485 165,441,898 123,247,499
 Hh 'R 52,682,253 106,056,134 55,965,239 110,751,394
b GIEFE A K 1,886,143,578 1,709,195,004 1,979,990,050 1,837,632,166
L RURIS S 11.02% 12.56% 10.85% 12.09%
bR R A 12.89% 14.11% 12.63% 13.81%
TGRS 15.38% 16.25% 15.05% 16.45%
S
¥R NEG 243,198,809 241,134,166 250,115,502 253,861,999
& ALER 3,945,202,642 3,568,162,220 4,088,233,779 3,711,428,967
1R 6.16% 6.76% 6.12% 6.84%
B 4w
1.x % g%’ﬁ"ﬂ;ﬁ‘—, g
2§—iﬁ5e‘§ﬁgﬁp£ - &R R




GERD

?i%ﬁ
111 # 12 7 31 p (H o ard %+ 2)
- ] / A= / / £ A /
1M1 #1272 31p [110# 122 31 p | 111 # 127 31 p |110# 127 31 p
PABREEF - 723
SRR S 108,598,655| 106,985,830, 108,598,655 106,985,830
PR E R AEY 38,845,855 38,674,470, 38,845,855 38,674,470
ST EEE SRS 0 0 0 0
TAOHF—HE 12,806 12,806 12,806 12,806
xR F 78,748,709 71,182,447|  78,748,709| 71,182,447
o Feof 2,077,665 2,083,756 2,077,665 2,083,756
TREPE 24,025,533|  25,236,235|  24,025,533| 25,236,235
IR AIE & 0 0 3,989,858 4,376,090
Huwfgzsmgp (14,574,995) 2,175,568] (14,574,995) 2,175,568
BB THAFRP
1 REGREE R RG22 %
IEZAIEZF A (JIE Rderf - 4 0 0 0 0
bew )
2~ R ES R AT RER SR
/FE?JE? I A S EAY T b L 0 0 0 0
2 $% | K
3%&“)&1 FRwRAEFZ T AL E(RF 0 0 0 0
4-FE2H W gVF A 6,950,497 6,917,361 7,477,483 7,396,445
5~ Zﬁaﬁf‘f%\ j\)%'f PR R Y $1: "’Tlgfm 0 0 0 0
A
6B TR ALY B B
MR AR I L A E (FIE R (428,795) (889,397) (428,795) (889,397)
b o A A )
ToBEARFEFERD L EE
ERTFAZAFRAECR & AP rﬁg 411,850 1,961,531 411,850 1,961,531
FEF A1 L2 TLAC Fax1 £)
8~ ¥ FHR 2 FIARETF K 0 0 0 0
O A d A =rif * FE GRS o
BEAEFHEFL RIS AL 2 & 1,612,099 285,008 1,612,099 285,008
¥ E AR el
10~X 28 I8 F 0 0 0 0
-HemipME L2 ns 57
2 H X9 A E
(DFE%AEE 5 - 8 » 0 0 0 0
QH# ¥ - T A% 3 e 0 0 0 0
12 =B EF#57 e (B HFh'%) 0 0 0 0
= #fi? A &m?ﬂ*’é SRRE 1,915,991 1,709,405 1,915,991 1,709,405
Wl Aens |2 W e ) E
14~101# 17 1 pis2da tisserfls 0 0

15 % EpipM T $2 228 A 1 F




A7 &
J
g g 111# 122 31p [ 110& 127 31 p |111# 127 31 p [110# 12 % 31 p
(DAL FFREFT A1 L2 2% 0 0 0 0
Q) & % - HF Ak 3 L 0 0 0 0
16~ &mipMT 2 & < F
(Df LR E 5 - 7 Mg &3
, 0 6,754,219 0 1,602,785
(110 £ 12 7 31 p 1u7h)
QF # % - JF Af 7 L
, 0 0 0 0
(110 £ 12 7 31 p 12ah)
QEAFFTAFT AL EFHEZ &%
4,341
(L& 17 1749 ,341,057 0 0 0
WE B 5 - T g7 Uk
(111 £ 17 1p4) 0 0 0 0
17~ peft £ B & 4 2 fas *T R AATiE 0 0 0 0
i
18 $t&pipE F2 £ FU T2 Y
P L B AL 2 fat TR A A K 0 0 0 0
&3 BB 15%F 2 it i
19-1 FRFE FILF2 T 64 BRI 0 0 0 .
i
(Dp FARHEE 5 - T A5z % 0 0 0 0
Q) # ¥ - F Acorh 3 Wik 0 0 0 0
20~ His iR A FIE LR
()P Fu R % - ST Aok 2 £%F 14,998,000 14,998,000/ 15,885,236/ 16,470,041
QH B ¥ - T A% 3 e 0 0 0 0
FABEES- T 223 (1) 207,933,529 214,614,985 214,850,222| 222,191,384
B S5-F+:
AFAER AR B (FHRREY)
101 & 12 7 FEEAALEW
1 1glii}3 ,?Ef]” FiEA LR 0 0 0 0
b MpR A
2102 & 17 1 p2isging 14,998,000/ 14,998,000 14,998,000 14,998,000
AT PR FOBEEGR S 0
101 & 12 7 FEEAGLEW
1 1glii}3 ,?Ef]” FiEA LR 0 0 0 0
b MRR A
2 102 & 1% 1 p2isgitig 20,267,280 18,275,400| 20,267,280 18,275,400
fi@ﬁéé?%ﬁﬂéﬂéﬁﬁﬁiﬁi 0 0 0 0
v F
R
CHEBBPMEELAIRT
(DE# - FFr1 L 0 0 0 0
s A RS S
Q)% = 8 Merp 3 K 0 0 0 0
2 HepmipE E2 e AT
(DE# & - FFr1E 0 0 0 0
Q)% = 8% Mrh 3 Bk 0 0 0 0
3 HEMBHMEELEART
(Df B3 5 - §F Arp2 b7
421 1,602
(110 127 31 p i) 0 6,754,219 0 ,602,785
Q)% = 8% Mrh 3 Rk 0 0 0 0




i3 2

A=

L
v

&

111 # 12 % 31 p

110 # 12 % 31 p

111 # 12 % 31 p

110 # 12 % 31 p

(110 & 12 # 31 p rz=v)

Q)i %-sF A1l

(111 & 17 1 p4e) 0 0 0 0
4)% - JE AoE A Kk
()(111?1& 1;&)ﬁv 0 0 0 0
CIERFIRRFTERTIRARR
Foik B
(DE H-Fi1 e 0 0 0 0
Q)% = HF Aok 3 Tl 0 0 0 0
S~HB TR R
(DE WS- FrAi1l 0 0 0 0
Q)% = F Aerg 2 i 0 0 0 0
Hus-grrEgE () 35,265,280  26,519,181| 35,265,280 31,670,615
¥:ﬁ?$
AR R (FHRAER)
1~101 & 12 * 31%@;\@5&@@?: 0 0 0 0
z,;\;';l j‘l'—;— I——
2~ 102&1’41E;I£éi‘f?iﬂz 0 0 0 0
EFD P AFFOR G S
1~101 & 12 * 31Bau’§§ﬁ%}ﬁ€§?: 0 0 0 0
z,;\;';l j‘l'—;— I——
2102 & 1" 1a;f;sz%¢f 0 0 0 0
VOO X
1~101 & 12 * 31%@@ S 0 0 0 0
tx‘?;l ﬂ\ll}:l
2~ 102&1215 A 0 0 0 0
N A
1‘5{5* 1214 3 pHEEA B 0 0 0 0
KR MiE li—ﬂﬁ"
2 102 & 1% 1 p2isgitng 23,173,640 29,577,700, 23,173,640 29,577,700
LA R (7 2R j‘av-'%)
1~ 1:;1;%1”3 : 3 PR FABL Y- 0 0 0 0
2~102&1° 1 B;%;éff%%,
R ap B| %ﬁﬁwméﬂﬁm%’UQE
B a‘ G EFZRTAAE DL 20K 1,612,099 285,008 1,612,099 285,008
E{’;f‘?i\a 4 Hic
ZWH B SFEF IR EFEZ £
REAZAFRINEZC-HEmIPMET £ 185,333 882,689 185,333 882,689
FA1E2 TLAC #3131 £ %)2 45%
KPR BARFELHED LY TS 862,196 769,232 862,196 769,232
frea B e ] & 2 45%
FEEEZ FARE 20,963,573 18,586,693|  21,982.286| 20,045,416
ii@ﬁ%??%ﬁ%ﬁ#éﬁﬁji 0 0 0 0
K

i




A= £ i
J
2 i M1#12% 31p [110#& 12 % 31 p [111# 12 % 31 p |110# 12 % 31 p
I~ H AN E £ 2 4pT 55
A 0 0 0 0
s ;Iﬁfﬂ\l E % TLAC fix1 &
2 HARIMME L2 AE ST
A " ARV 0 0 0 0
» g A21 L% TLAC 31 &
3 H AN T L EART
(DB %= 7 202 £
(110 £ 12 0 31 1 11 %) 0 13,508,437 0 3,205,569
(2)3 ¥ = ) ﬁ‘ A1 E % TLAC | Ip 71 B
(111 # 17 1 p 42) 0 0 0 0
1EAFIRBFERFTASAGR 0 0 0 0
a‘r“{fﬂt—t‘ﬁ: éﬁ?‘ A1 B
S HEFREAD-F - EALE 0 0 0 0
¥ - 8T 229 (3) 46,796,841| 36,592,885  47,815,554| 48,354,476
B3 FEAE3= (1) + (2) + (3) 289,995,650 277,727,051 297,931,056 302,216,475

i - ERRBHFTH -
p—r.:}ﬁ'_‘,_;}%é i T

%3m¢%1‘ X

ﬂ% w}& p
N
¢_H

) ft»i%{ lEfTﬂ7 BELIERFT2ZFHIE

ZERFTAAFRNE ) he
|5 2 (Q)5EH & A

7 RREMAFERED Y 95y 5.5 452
VAEE I Aok 18 ¢ i*%’rﬁﬁﬂﬁ&éi%w‘ai HEI0E 127 31 p s 2 * o

CEAT AR

FTIAFDNEFHE L FEFE
FER ;ux% B #E 2 iP;)z»J_E




D

[ftde2-] (>R

7 35

,_15

¥

.

)
AL R OZ

7oA

111 & 12 % 31 p (H = grd 5+ )

S0 LA BHMABEL | FEFTIAEEF | EEMIEL | EETAFEF
FAERZ FALG# FALG# FALGA

A

MEZ2 HEms

iR FEITHALR R

S ER P EFEZ £RT A

BB L FEFER S LR EFEL £

M

RHH 23 AR G A1 LB

B ARTA

AR L

}ﬁ?’ 1(1)\1

ks
#\ﬂp ~Lr,§'7f A

NEFA-ER

ggﬁm,;

7
LA EE T

L2k ERT

BEFPERSCFEFEZ ERE G

R ERf G

R P EXEG XL G

J& o AR T8

ﬂ‘\ﬂ};""r] fﬂ.é IF{

SaENLFATRAAMZ {F

AR AR

A ARG S

P

R

R

2FEF

Rt ST E e

EPN

EEXS

®E

ALY T

TN

T

ORI,

R

= E AR

10




Y BHHBEL | AT ARES | EAMBEL | EAT AR A
‘ Fiifs | FARGE | TAIML | FAAGS
T EFRA
| @A A

A e B AR (R BT AT RS AR)
FHFARFTH LTEL2LEFTEH
ik
FRREEFRIN LTAL 2 EG P
e S
FETAGET R F#RIF LTAL 2T
FARR o

HwEE

& 5L R

PR E

&8

A BE R

AFEpr L AR AZ T 27 NP ELHLARBE S ¥ - T
*“’iﬂﬁiiéﬁ’ﬁ'ﬁﬁﬁ YRR AP AR ERET
HF A2 EZRE
BARP
LA LTS 1 LeEo
20 g b BT AL RAS Y NP EFTAGRFLFTALRALLFA FREIREFEF AP L EH  F-F2F
ApREFEKFS ’F o TRERETIAFEEE > REMAE AL TG [fir2 ]2 [t 2]
(DFEH a2~ = ﬁﬁiﬁﬂé%ip#HWQN%%%D
(5 e EHAREE T - T A FE FRAERIF LR E WL AP AR MR 2R s

MisdF &t o

BFAFF M A TR ER 2 UST L GRINF X270 SR EFT AR LS 2 §W%mﬁmgi%’%”m
FRO TR BB FAL AT D L F (S T3 L R R
ZRE-ER G R EERN L RAFNMERT A AU TR AL FER) -

7

A
i

11



[ie2 -]

FTRALREERRZ

12

111 & 12 % 31 p (E 372+ 2)
. wiew 2 | BMMBFELT | AFF A £ EH pAizaR 2 EEF AR LG .
P RE S| e T Traene | Favee | parge |wee
7
REZ29ER4 106,863,137 106,863,137 119,616,535 119,616,535
TR TR AT
e 259,255,611 259,255,611 266,322,216 266,322,216
i %
HEFFRS
B EGgE 2 & 230,116,229 230,116,229 234,300,043 234,300,043
FA
HEmApMIE XTI RF-FA1 22 TLAC fira &
B “R’lfg,_' 5 - E ?\a‘r‘ﬁ?ﬁ%'ﬁ 17
pHES-FF AL & 38
PR F A A 53
B -5 rdch agm ;1 1{ AR E - HFAh 4% 27
FoF AR La p 2 - BT Mru$ %3 49
HemiaMEE2 2E A 0T ’Fn‘ﬂ\l——i TLAC 441 &
PRAREES - T Ach &4 18
R el I N ik I 13 39
PE - A% 23 54
ﬁ#%ﬁ—txﬁ?i\jﬂ%x F ficm '1{” ”ﬁ;éa?—zﬁﬁfﬂ\a‘r'ﬁﬁﬁ 27
FOMF AR KA RS- F A AR 48
5 “a‘r'lff'“ﬁﬁz;" Hu g AT 72
HemPME L2 £ ARF-FA122 TLAC 21 &
PHEREE S - T Mrufﬁggi&sﬁlo%m:m&w 1p 19
Az
PRS- ST MG £ TACE 1S%P L& 10 1P ’;
A
PHE - F A b 5111210 1 p4 40
PR F AR AL E LY 1 pde 55
PR E S - T AR S (Q5%)-110 & 127 31 p 19
PHE S - F Aok £30(25%)-110 £ 12 % 31 p 2w 40
B¥ ST A4 £30(50%)-110 & 12 % 31 p e 55
,ﬂw%—ﬁ;ik#u ag;mgg VR - NE AL AN 27
FoW T AN Kl p R Y- T AR AR I
Mo PiEEfEL B E‘ fr»»;' 73
a‘f»?%’é%“%’;”***fi%%*ﬁ PR EmAPM T EATH
F2F AL B2 GFEI &5
p "‘Ei@l’f? FR R ek & 26d
PHE G- FE A% A 41b




R sthow 2 | BRMABEEL T & E AR L | & HF A LF .
P BT Sn | aigh FArde | Farge |HA®
A% z;ﬁ.* * ok £ 56d o| A24
AW s T ﬂ\a‘r‘fl RAcn p F U S - T Ah AR 27 0| A25
FoNF AR Ak p R UG- E A% AN 42 0| A26
B S EHER A OFEL ARTA 230,050,044 234,233,858
LER RO
FRA AR EF 445,571,701 445,571,701 480,180,321 480,180,321
22 2T A
WHEARPMIEN IRFT-FAIL2 TLACHHILCGER T &) 0
IEEES SR R F ] 17 0| A27
ETEEE s Y 38 0| A28
R L 53 0| A29
A 5 - F A% Llken p FUOREE - F A% 89| 27 0| A30
¥ AF Aok d WA pH R Y- z;p;wqrwff;ﬁ 42 0| A31
4 ﬁ*ﬁﬂa@i%iéki T m\ 22 TLAC 41 & 10,439,068 10,439,068
PR REE - T A% 4 18 0| A32
PHB Y- fF AR EH 39 0| A33
BT A% A 54 0| A34
A 5 - MR A Ulen p FARBE S - F A% &9 27 0| A3s
NN F RIS Ndkn AR S - R AF A 42 0| A36
Mt ieh PR A BB A AR 72 10,439,068 10,439,068| A37
HemiPMEI L2 EARF-FA1 22 TLACH 41 & 953,748 4,647,559
. AR - HE Mru%ﬁzﬂ AT 10%F - 111 #2171 1p 19 152.805 0
PALREE ¥ - T M ef £ALE 15%P 11L& 17 1P ’
42
PEE FFF A -1 E 10 1 p e 40
PR T AE A1 E 10 1 pd 55
BAREE ¥ - BF A £3(25%)-110 & 127 31 p % 19
fEEE - T Ak £EF(25%)-110 & 127 31 p u s 40
B % AT Aok £EE(50%)-110 # 127 31 p ra s 55
o a:— WE Ao ag;m PR REE Y- HE AR 4 27 0
5 F Ag 7 ag;m EEEEE R L Iy} 0| A46
i ":}r‘fF’sﬁ_fg? RS 73 4,647,559 A47
RFRZCRXEZRESSTARAABS AT ALY 25 Rt £578 0
FzfFr1l2 9FEI|£5F
RS T i 26d 0| A48
pHE G- E AR A 41b 0| A49
PY - F A% A 56d 0| A50
IR T uﬁ, R AR Y - T A% A 27 0| Asl
R s S Y 42 0| A52
P BB s FEFFR> P EFEL fﬁﬁ ;A 434,178,885 465,093,694

13



R siwo | BHMBELE | AFTFAGES | SEHMBEE | HF AR LS .
PR REE i | iine | rhpsa FAL A caias | WA
ﬁ‘»#’a:ﬂ’f;qb i
T2 fara L3k 513,909,296 513,909,296 516,862,982 516,862,982
7
HEmAMEENIRFT-FA1 85 TLACHar1 & 0
PRS- T A% AN 17 0| AS3
pHw Y- P AR AR 38 0| A54
EEE S Y] 53 0| ASs
Hu - Frdc 2 &gwgg VR ¥ '—z,ag;.Mrwf i 27 0| A56
g = F ﬂ\a‘r‘fl Kifem p H i"ﬁp ﬂ\a‘r‘f £ 42 0| A57
HERIPMEEL 2 F AT ’Fn‘?\l.—l’* TLAC i} §z~1 2,863,554
PAHREE Y- T A% AN 18 0| As8
PR S -FFrh 40 39 0| A59
PR - HE AR AN 54 0| A60
His % - éﬁ; Aictg A KA p R REE *—ZﬁF?ﬂ\#r&%ﬁ%‘E 27 0| A6l
¥ F Aok 2 agm B %- FF A% 43 49 0| A62
Mok P AEL R B iw’#ﬁ? 72 2,863,554| A63
HEmIMTEL £ K F- Fxm % TLAC f i+ & 0
PHERIEE S - B AR S4B 10%M 111 & 10 1p
4= 19 0
PATREE S - T A £-ALE 15%P 1L E 10 1P ’;
‘ii
PHE - F A E5-111 210 1p4 40
p¥ -3 F?"Mﬂ%ﬁzﬁmﬁw 1p4 55
B %‘i%ﬁ; - W F Atk £4F(25%)-110 & 127 31 p % 19
pHEE - S Aok £47(25%)-110 & 12 9 31 p 40
BO¥ M Aok £3E(50%)-110 & 12 9 31 p 14 55
A ¥ - F Ao w:mawwé;“— B A% £ 27 0 0
FoMF A R EA pHE S - T AN 4 42 0 0
i“a‘r'%F”ﬁﬁz?* ﬁwfi 4,\;. 73 0 0
LR RE R EFRESTAAHNELLT PR Amin b E L s 0 0
FaFr1u2yErgs
é-ﬁ‘i"k ; F oM F AR 26d 0 0
pPEE S -HFE AL EH 41b 0 0
PR ST A A 56d 0 0
B - F rdch s,gm g FABEEF- T Ah 49 27 0 0
NoWF AR KA f R Y- T A% A 42 0 0
F

RS AR Garl D e A 511,045,742 513,999,428
WL EBTA 0 0 0 0
HE v EEA G
f f#* * 17,613,991 17,613,991 22,766,209 22,766,209
F
R 38 % 37 118,560,892 118,560,892 119,638,809 119,638,809

14




" wrowo | BREMBELT | AFTAGELSF | LeMidRd | EEF AR .,
23 p EHBmEP oy A FA G4 A4 FAL L %S
AP T RT A 0 0 9,243 9,243
FhEeFA-2YH 0 0 0 0
B pes ¥i 2
. 0 0 0 0
PRI E -k 3 1,960,898,333 1,960,898,333 2,045,082,457 2,045,082,457
PEIRZ B GITETAED 1,993,356,973 2,080,100,757
B IR ME-REIL R T (32,458,640) (35,018,300)
R 50 20,963,573 21,982,286| A79
Hos F IR (53,422,213) (57,000,586)
i::?f; ke 26,210,448 1,622,125
HERAMEEWIHFT-FA2 22 TLACHir1 & 0 0
PRABREE S - T A 44 17 0 0| A80
PRES-FE AR b 38 0 0| A81
PR F A A 53 0 0] A82
P -F AR agm ;1 1{ €% -HE AR A 27 0 0| AS3
S ﬂ\a‘r"‘%l Licm p A ¢FP i\#r"‘% £ 42 0 0| A84
HEmAMT L2 228 AR F-F ﬂ\l L2 TLAC f 31 & 0 0
P niEE S -7 ?\a‘r‘ﬁ?ﬁ%'ﬁ 18 0 0| AS85
BHE S-S Aok A9 39 0 0| A86
I i\p"ﬂk#ﬂ% %3 54 0 0| A87
B §-Frdch? Rin p JUNBES-HF A% 4% 27 0 0| ASS8
FZHF Mﬂ%x Kifcn p B 8- 7 A% 4% 42 0 0| A89
Mk PR A LB B ’«ﬂi*&% 72 0 0] A9
HERPME L2 £+ :Bl?‘ ?;ﬁ 1 2% TLAC 431 & 26,114,568 1,526,245
A2 PAARRE S BT F SHACE 00T E L1 19 4,188,252 0
PALREE ¥ - T M ef £ALE 15%P 11L& 17 1P ’3
A2
PHE - F A b 5111210 1 p4 40
PR T A4 -1 E 18 1 P4 55
PR E S - T AR S (Q5%)-110 £ 127 31 p 19
PHE S - F A4 £30(Q25%)-110 £ 12 % 31 p 2w 40
B¥ ST A0k £30(50%)-110 & 12 % 31 p e 55
e S s,gm g FHABBEF-HF A% 4% 27 0
FoMF A R B E S - T A% AN 42 0| A99
[ “a‘r'lffﬂ%;;faﬁ His &4 %»»‘;"? 73 1,526,245 A100
LR AR TR S 95,880
FRHFA-E %ﬁ 0
HapipM T F4IRF-F41 52 TLAC fir1 & 0
PRS- HF Mr# &3 17 0| Al01

15



RN R
FALGA

B L T
A FA

£ T A
FALG A

& % 4%

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

= =l == =l = = =1 =l = k=1 = =]

=== =l =l =l = =1 =1 =]

4,407,889

4,407,889

A127

A128

A129

A130

58 B s
;i}i;»‘a?—z,eﬁgzk,’yr'% 38
PR F AL AR 53
R W L R %'ﬁ‘kﬁé“ BFA48% 27
E i"ﬁ?ﬂ\ r"fl Ki#em pHuy- P—F ﬂ\a‘r"f $gp 42

HEMAMEEL AL A RF-F21 82 TLAC fa32
PAERREE S - ﬁ?ik% 13 18
PRES-FF AL &Y 39
PR - F A% 4% 54
Hu a:—ﬁ;zka‘r$u Edem p §d sy » quﬂ\ffr‘f 27
AN IR TN ELE R SN T Y 42
Mo S H e g A T 72
HeERAPMEEL i«’:},fp‘ FA1EZ TLAC fi31 &
PHEREE % - T Aok 297428 10%FHE-111 & 17 1 p 19
Az
PALRAEE F - T Mof EFE IS%F -1 E 1 1p »;
Az
PRES-FF A A1 E LY 1P 4 40
R R 2 RV ER R LS 55
PAABAIEE Y- F A% £37(25%)-110 # 12 * 31 p % 19
pHE S - B Aok £3(25%)-110 & 12 7 31 p ouw 40
R ii\ﬁ’;"ﬂ*ir‘ﬁi £ 37(50%)-110 & 12 » 31 p i % 55
BB E - A% a;gm B REE S - éﬁ;' et £ 27
e ﬁ\a‘r"fi Kicn pHE Y- F A% 41 42
(e i 4 S D ek O 73
RFRS L FRSATARMESATAL Y L7 RN 000
F2F A1 B2 GFEI &5
PHLNBE ¥ - HF Ao A9 26d
pHE R -FF AN AW 41b
Py - F Ak e 56d
Hi - ﬁ?*k%?i&mﬂ%i&%;% HE Aok % 27
$oBF Ak Kdka p # - F AR A 42
His £ UF A
ER iy
[
HERAMEFWNISLFT-FTA2 22 TLACHir1 &
B%ﬁﬁﬁn% BF Ak 23 17
PR F-WE AL £ 38
PR -MT AL A 53
}iwéf—”** Micg P Wgh p JUERBES-HF AL ER 27
FoMF Ak KA 5 A - fFr4c% 4890 42

Al131

HepipME$2 AL A RF-FA1 22 TLACHir1 &

=== == = =l = =l = = = = =l = =1 = =]

16



ine] BUEBEE T T RO -
2435 p BRI :}5 %;;!E] X ;’];2;;4’;:- F = %“ );d;i‘;?%r = ;:;; ;‘ f% i—t ks
PHH R - N F Ak 4 18 0 0
éﬂw‘“—%ﬁp#\frr'$$g? 39 0 0
R F'*Mr‘ﬂ* 54 0 0
He ¥ - F Mg Clien R REE S - T Ak &3 | 27 0 0
o F Ak Wl p B RS- BE AR AT 42 0 0
Mtk P AL B 6 2 E 2 m.‘ 72 0 0
HeRIPMEE 2 FAHF-FA1L2 TLACH 1 L 0 0
. A RS B - BT A A TAE 0% L& 17 1) 0 o o
A RS B - BT A A TAE 1%L E L L »
AL
PHE S - F A E A1 E 1Y 1p4e 40
P¥ - ME A I E 1LY | pAe 55
PHERAEE Y - SF A% £3E(25%)-110 & 12 7 31 p % 19
P E - B Aok £31(25%)-110 & 12 % 31 p ou 40
BY T A% £91(50%)-110 & 127 31 p 14 55
Bl F- s Ak R Ulen p J AR Y- B ARG AN 27 0 0
%N F Atk A agtm EEE L 0 0 0
MR PR AR EART 73 0 0
A L%fﬁﬁ**éiﬁi@ 25 EG hmip i ¥ Eery 0 0
Fr i1 B2 GFRIEHE
PR E - E A% b 26d 0 0
PEES-F AL A 41b 0 0
EEE et 56d 0 0
6% Aok R e 'a @R E R - T AR A 27 0 0
oM FAIE A Ndkn f AR S - R AF A 0 0 0
ERET Y & 4,407,889 0
;;”‘3‘& R 23,065,875 23,065,875 24,261,902 24,261,902
#EF AL 3,094,570 3,094,570 3,613,004 3,613,004
;%m BA-E 2,220,443 2,220,443 2,220,443 2,220,443
AEVF AL 7,851,363 7,851,363 8,378,349 8,378,349
i 8 6,673,083 6,997,679 A153
;@,—ﬂ,?\ﬁi(éﬁ il 9 1,178,280 1,380,670| A154
ot R T 3,891,662 4,139,231 4,139,231
WA kBRI T E 10 0 0| Al155
wpEi LR 3,891,662 4,139,231
A28 10% U A REE Y- HF A% 4% 21 0 0| Al56
A B 15%F HEp ¥ ;;t;:— HE AR AT 25 0 ol A157
ek PAEA 75 3,891,662 4,139231] Al58

17




18

Miws | BRMBELT | AEF AR LS | LHMBELE | HF AR LS .,
e BT Swn | Ajh FAldE | FaAier | gapgr |[NOP
AT AL 37,564,033 37,564,033 38,017,257 38,017,257
kA 15 0 0| Al159
His FA 37,564,033 38,017,257
AR 3,761,095,473 3,761,095,473 3,887,031,126 3,887,031,126
£
L EEAERERSR 80,353,346 80,353,346 97,309,239 97,309,239
LEERFERE 0 0 0 0
BEFERS R
i EEE 2 & 118,438,521 118,438,521 121,052,878 121,052,878
b
: A XPFETPFALIE 30,400,920 30,400,920
LHHER - FAlE 30 ~ 32 20,267,280 20,267,280| DI
Bo102 EAeF & &3 SRR 10%2 B $- F AL L 33 0 o] D2
ERF-HFALE 46 10,133,640 10,133,640| D3
B102 A5 3 VR 0% $ - F A1 2 47 0 0| D4
FAPFELFALE D A 0P 0
LHAEWF-FFral 34 0| D5
B102 A= F £ 3 DER 10%2 B - gF A1l 3435 0| D6
EREm-FALE 48 0| D7
pl02 #4253 PR 10%2 % - F A1 8 48 ~ 49 0| D8
Ayl E 2 F AR 0
= ;%' BE-FRE P LR L Gcga A2 F % 14 428,795 428,795 D9
RSB E RSP EFR2ZAREG 87,608,806 90,223,163
i R 0 0 0 0
EEAE-FIEA L b G Ra Ad K 14 0 0 0 0| DI10
Puews ki i 0 0 0 0
R R S 27,425,356 27,425,356 30,731,806 30,731,806
50 1 e o S o
T | A% 32,031,854 32,031,854 34,397,688 34,397,688
A i 213,942 213,942 324,437 324,437
BENLFTAE
YIS E 0 0 0 0
G AR B 3,152,915,221 3,152,915,221 3,246,161,847 3,246,161,847
BHERG X 37,147,398 37,147,398 37,147,398 37,147,398
G T 37,147,398 37,147,398
EREWE-FFraE 30 ~ 32 0 0| DI
B 1ozmwfua1 SRR 10%2 B S - g F AL L 33 0 0| DI2
LHE TR 46 13,040,000 13,040,000/ D13
B102 4= 5 &5 SR 0% $ - F 412 47 0 0| D14
EHEBFEEETFAFAE) 24,107,398 24,107,398
_‘;\’1}.}1_,1!:;,_4/\’]#*4 O




N fhrs | BRMAELT | AT AGES | SAMIEEL | LHTAQ LD .,
2L3g p EHBmEP oy A FA G4 A4 FAI AL %S
thERS-gFr1E 34 0| DI5
Bl02 EA=F % &3 Vi 10%2 B §- fF41 L 3435 0| D16
LR - FALE 48 0| D17
pl02 E4e g * &1 SR 10%2 § - fF 418 48~ 49 0| D18
PR FIEE LT AR 0
EHERFEEETF A FAEEALFEE LT R 0
Fuag g 0
A e 0
LB -FraE 30~ 32 o[ D19
BOl02 EA=F % &3 Vi 10%2 B §- fF4a1 L 33 o[ D20
LRS- FAIE 46 0| D21
pol02 &42F 5 & 3 SR 10%2 % - ffF A1 8 47 o[ D22
HERERERE T A 0
3P A * P g 0
ERAUE - FFALE 34 0| D23
Bl02E4e g F &5 SR 10%2 B 6 5 - FAas 3435 0| D24
LRS- FAIE 48 0| D25
pl02E4eg & &1 DI 10%2 $ - F A1 R 48 ~ 49 0| D26
PR LT AR 0
FODL) ST F AR R AL L T A A 0
TN 53,934,322 53,934,322 56,019,197 56,019,197
LA 3,920,792 3,920,792 3,942,660 3,942,660
2 FE 3,108,736 3,108,736 3,636,660 3,636,660
LIk 1,613,297 1,613,297 1,633,989 1,633,989
R 900,866 900,866
R FA-P R 8 900,866 900,866| D27
BVFAEEFER) 9 0| D28
kg 15 0] D29
A KEJR IR 2K 10 0| D30
LR 0
AL 10% U p HARIEE - FFAIE AT 21 0| D31
ALE IS%F R FU RS S - T A b 44 25 0| D32
K etk P T 75 0 0| D33
3 TR 712,431 733,123
EERY 12,258,460 12,258,460 12,949,241 12,949,241
st 3,523,361,245|  3,523,361,245]  3,645307,040)  3,645,307,040
e 2 237,734.228 237,734228
2
e 108,598,655 108,598,655 108,598,655
ER G OREE - E A 1 103,242,226 103,242,226 El

19




e BRI s
Bus-FF L
ERHEs Y- A1l 30 ~ 31
f102 &Edeg F &1 SRR 10%2 H ¥ - FFi1 s 33
o FE A
Ry -F Rl 46
BO102 EA= g5 & 3 Db 10%2 % - S F AL L 47
AEP AR
AR
R ER-E R AREE Y - S A 1
BAER-EE - E A
AR - FALE 30 ~ 31
102 #Az7 & &3 DR 10%2 His - gF A1 L 33
WAGER-FZHF A
ERF-HFAIE 46
B 102 A7 & 23 SR 10%2 5 - sF A1 2 47
PR EARLBAE
FAOBOAAEFFH) 2
g EAR
FHHFART A LTAL 2 RT IR 12
FHEFRING AL L ET RN K 7
FEEART f BRI KA 2 2 BT PR K 15
BERIHNLEIA L 2L FF FRE el 2+13
1#%”“1&*@]‘*%?"1’?{“}%*Il‘\ful} BEAE R EFL RS 2~
A2 BT BRA Ak 26a -
56a
FFRAFACEEFERY DL BN A2 2 g 25l 2-
26e ~
56e
101 & 17 1 pisadatisfewilsaddz @7 PwH ol 2~ 26f
Hip R ATRE 2 @7 > FANEES-FF AL T I |2 26g
i g8 2
AL L T N 3
é@ﬁ'¢$ﬁ;ﬁéﬂ¢ﬁﬁ€‘ﬁil A1 E AR =R A 26b -
FCHB 4 wwmzi*$l 2 TLAC #4421 £) 56b
a1l L2 JIEEEA) 11
PE AL aial_s_ 26e ~
56e
HufEi-Aw
RS 16
g E
BB E % - FF A 5
P 5 - SFE A 34

BRI AL T
ERE B

38,858,661

104,851,907

(14,574,995)

kEF AL
FALGA

5,356,429

5,356,429

0

38,858,661

29,204,284

9,641,571

9,641,571

0

0
0
0

12,806

104,851,907

0

0
0
0

1,915,991

0

0

101,323,817

(14,574,995)

411,850

0

0

(14,986,845)

& pATRR

& F AR

Faige | TALEs | P00
5,356,429
5356429 E2
o E3
0
0| E4
o Es
0
38,858,661 38,858,661
29,204,284] E6
9,641,571
9,641,571 E7
0| E8
0
o] E9
0| Elo
0
12,806] Ell
104,851,907 104,851,907
o] EI2
o] EI3
0| El4
0| EIs
1,612,099 El6
1,915,991 E17
o] EI8
0| EI9
101,323,817] E20
(14,574,995)| E21
411,850 E22
0| E23
0| E24
(14,986,845)
0| E25
3,989,858
3,102,622] E26
0| E27




. w2 | BAEMISERF | AT ARLS | FEMBEY | EET AL 5
fione FER ST e Trarae | Farne | perne |Ae
BN A 48 0 E28
I E 2 F AR 887,236
5 A 237,734,228 237,734,228 241,724,086 241,724,086
P2 EE R 3,761,095473|  3,761,095473|  3,887,031,126|  3,887,031,126
L A4 6,022,030 7,667,635
R e
Lhk {ATHES - L& o

2R HEERMMEILET ARTLEFRE] > W P ERGF 1
FAEAZQRE > LR F AL EIFLERR

3. BEam T2 THde %i—aiﬁpxﬂ\alrwfz X ¥em p s‘g'iw,f:ﬁ;awf$gh s 5%

4% ¥R FEGR By 3R AF R E ITRAF R E S B ﬁ\%ﬁﬁi
FleE 37T ¥~ BRI~ B BAE A L BT R T AR 0 TR
4& MR BETR 2 AR 4R 7)) 2 %ﬁ&ﬁF&*r@ﬂ%¥:ﬁpiﬁjirﬁw%ﬁﬁﬁj—ﬁ’

y%*#wﬂﬂgwiﬁi*ﬂk‘ £ THw %#Qi*EJﬁﬁﬁifﬂ

Bradwfgs 72 TSFEe GEFERI LG EFELEE
FEFEZEEL R R L AR RFTFRHFAIND 2 EHFHEA(CE 2 @
X3 IKM82 EFFH -

HF ~®EE 2

7 RS EED Y

21

A AR - Ao 7 R
Al o~ 2 BT E T AP T2
%%1@ﬁ1£%ﬁﬁ%’ﬁa%kﬁgﬂﬁ%’
2] DN éﬁg\ﬂ\—gJ l‘q‘ﬂ BRI EEZ
Eﬂﬁikw_ﬁifﬁfﬁwg&ﬁBT*%ﬁﬂ%i“”$%w\%wo
ﬂi?ﬁl~%ﬁﬂ¢¢7mJWF¢wwwz$
> 98.% 55 &5z

122 TLAC #4351
%%$%°)

#AR PR 2 (R

E)VErEEE e
~ Tggga 22 )

FRERBELIFRFRZZ FEPEZF BHERL ERAFTLATE &AM TE A ERTTEEZH

‘%‘)I.%VE j\z\.
AR %%&%aﬁgwﬁ
¥R R AERT R LA

SFEERS R

EGF ) Rl lE g




[‘fde2 =]
FTrEe"B PG 2
111# 127 31 p (B #7g R+ 2)
*F | &H
101.11.2{101.11.
6 FEE26F R
b 17 & ZBrE MG ¥ % B
R (PR
Fh2 wEw
£ (2 &%
Eg iz dun AL P AR 2 3 )4t
g |EREELHLREERFHE TR )3 132,446,510 132,446,510 E1+E6
LRE ‘%
E11+EIS+EL
2 | BT EH (FRAFERLALFTALH) 104,864,713 104,864,713 6+E17+E18+
E19+E20
3 A useEfa Hu By (YHUEEAD) (14,574,995)]  (14,574,995) E21
FAA s b - AAEIG L RE AT A o
4 (3 * 3280 4] 2 ) f Ea R
FaPgiFed 2 4\?3}$7‘i .L-‘g’xi BE (r’l"fﬁb—gxﬁ' E,t*g
5 1, v oo i 3,102,622 E26
FH-MF AR 4R
A TR
6 HAPEDLFEAREEF- HT A 222,736,228 225,838,850 =sum( % 1
% 59%)
7 [l e (5 3R %) 0 0 [E13]
8 |F (A2 AW bt ot @ AR §) 5,772,217 6,096,813 A153-D27
9 [HuanFa (#ﬁ A0 R AL ) 1,178,280 1,380,670 A154-D28
T j\ JR Z_ 3 lE HT" ¥
10 ﬁf{‘ffif A 3%’? SR f fR«P g(i‘—"f’fﬁfﬁg 0 0 A155-D30
&I”Lri«» fmé ]F')
11 ﬁ”ﬁl—iiﬂj‘éiiﬁi (15 Idetg 54 bew) 0 0 E23
12 |FEdh4p4 475 7 Bk 0 0 [E12]
13 (@52 5 4 8 g 0 0 E15
WA R EGEELf o FRER LR R G A
S 3 428,795 428,795 -D9-D10
L eflE RS (JIE BRI A BA) (428,795) (428,795)
o A159-
T % 7| A
15 |/ 2Am Tl F 4707 Tk 0 0 D29+E14]
16 |+ 28 A2 F A1 L (W gn) 0 0 E25
s o . .z AI+A27
% PEE 2 I RFEAAFRIF 2 Fuan
17 ﬁ””ﬁi* CHIEFERARRIIE L HARR 0 0 +A53+A80+
S A101+A127
AGHA32+
18 |$tER T F L AL A RFTRGT A1 S Py 0 0 AIBTASYY
A106+A132
AL6+A42+
AG68+A95+
Al16+A142
, L e 110 # 12
HeERBMFTEZLEART P A RBEES - 17 A4 H[ 31 p 2
i [110 & 12 7 31 p ) y '
19 |1 b o e 4,341,057 0 ]
HARMNEFLLOATRET A28 P (1 .
#1701 p4] A64+A91+
A112+A138
(111 # 1
REES
20 | % R EAERIHEGRE 10% T F) Ll
FIRTEE L B T A 4 2 LR B T A (R 10% U5
S ok M TR )
22 428 15% M e & 37 0 0 * 3




7 | &H
101.11.2{101.11.
6 ¥ mpH26 § 32
b * {7 & @ EQR (PEEY| BREB
R FRL
L %
&3F 2 &%
=sum( % 23
IE L H 25
7E)
S h g P el A13+A39+
2| L 0 0 A65+A92+
[“1 B 1] A113+A139
24 | A ¢ 5 BEARPIRIE R
25 | HY rd I RrAd iR ERT A 0 0 A157-D32
26 | & R4FG iz TR AP 3,939,940 3,939,940
FEAEF AT REE TR S ESE
26| i fiﬁ v i{iﬂé 4 f%?ﬁ%ﬁﬁ; 1,612,099 1,612,099 E16
é@guﬁwﬁnﬁémﬁﬁwﬂ'%’l i
26b| BH1EAFRTFRNNFCRERPMEET AL 411,850 411,850 E22
2 TLAC # 741 &)
1ERER
A
26c| 1 FAFLERMATERT B A RRIG B 0 0 SRRER
P ERF
i
4e,a;¢;rm§i# R e Kk ALEE = A148
26e t; 27 5 A 8 ’m* o B TR 1,915,991 1,915,991 E17+E24
26f| 101 & 17 1 pis2d 48y fl¥ 0 0 E18
AU Rz ATHE R FI] 0 30 L 7
20| L, wapen PHULREE N - T 0 0 E19
A4+A9+A19
+A25+A30+
A35+A45+
AS1+A56+
A61+AT71+
27 |# @ ¥ - I Aeh A Rdh p R E A0k £ 0 0 Q;Qigéi
A104+A109
+A119+A125
+A130+
A135+A145
+A151
ATE
=sum( % 7
28 (A RBEF-FrrezapFLF 14,802,699 10,988,628 g% 2258,
% 263 ax
27 3%)
29 |¥dEmEE F- FF4 (CET1) 207,933,529 214,850,222 RAZ 6
: T T I -% 28 3F
e I
30 |EREFSERENE T - FT I LGN AEY) 35265280 35,265,280 A5 31
- P ' o o F+% 325
31| HY ImiEng AL RS 14,998,000 14,998,000 E2+E7
32| HY mFgFEBIAEL LG 20,267,280 20,267,280 g};rmn
33 KRB 5 - F A2 H ﬁx:fr“fms«ffr’fﬁp A1 E (7 0 0 D2+D12+
Bl02 #4225 #3 SR 10%2* 27 F 7286 % D20+E3+E8




* 7 &
101.11.2{101.11.
6 ¥ IEyE26 F 12
B A F -1 2Er 2B K2
REH FRE
T2 (T
£ 2 &%

.
R

D5+D6+D15
M |FoPgEstd 2 2dE 2 e B FF A 0 +D16+D23+
D24+E27

D6+D16+

_& = _'f:E = h i',éh: 3 0, Z_
35 102 11—\@4 é_.L R 10% D24

*3=% 30
B |ZEBFIZ Fu¥- ﬁF?‘ % 35,265,280 35,265,280 F+% 3338
+% 34 18

I
SRR
A2+A28+
AS54+A81+
A102+A128
AT+A33+A5
9+A86+A10
7+A133
AIT+A43+A
69+A96+A11
7+A143

oA s " [110 & 12
HapmpiMEss & 193] p o

[110 & 12 ® 31 p % 0 0 )

L
it aE FE ¥ 4
*ﬁ‘élzf?ﬂz#f i 1; ¥2 € Al4+A40+A
E171p4] 66+A93+A11
4+A140
[111 # 1
P1op 4]

‘“\
—

40

AL & R v Ep K D 0 0

1 ERF
G E
4la| T FAFLIERTERTIEEERILHEK 0 0 ZFERER
IF P AETEH
g
B A23+A49+A
- 0 0 75+A123+A
149
AS5+A10+A2
0+A26+A31
+A36+A46+
AS52+A57+A
62+AT2+A7
42 |F1% - B AAep 2 ien f R B % - HF Aotk £9F 0 0 8+A84+A89
+A99+A105
+A110+A120
+A126+A13
1+A136+A1
46+A152
ATE
43 |[E6SF-gFr2analFeirk 0 0 =sum( ¥ 37
W5 42 %)
*IE=% 36
- 43 18
*E=% 29
B+ 44 578

41b

ﬂ?%%ﬂ%ﬁﬁ%ﬁ?é
B 2T

AL

44 B # % - T *(ATL) 35,265,280 35,265,280

45 | % - T #(T1=CET1+AT1) 243,198,809 250,115,502

24



*
101.11.2
6§ =%

e
BEE
a2,

E41]

L&
101.11.
26 g2
PEE 3
TR E
¥ a0

2_&%F

w
R
)

b ) rH -

46 |ERFFPERSHFEFTALIE (FAAMBRAER) 23,173,640 23,173,640
REIEEE Mr%mﬂfma BEFFFIE (f?r's

47 |102 EA=F & & 5 LR 10%2 2 2P 8 (72 52 5 0 0
A1 E)

48 |+ 2P FAd A 2P HFF L F T A 0

He 130 gF2 AR F A1 L (Fp 1
49 EA2TEE L SRR 10%2 F 2 P 2 0
AoPHFLE_HFFALIL)

50 |[F HFMF 2 FIEIE 20,963,573 21,982,286

51 |2 2AXKHE-gF 44,137,213 45,155,926
STy Hoorg g B3
HERAMTELPIRT 25T 4 % TLAC

53 |0 . . 0 0
HARL =

54 §f$ﬁ¢#ﬁrﬁ1# FE AP F(F TLAC § 41 B 0 0
HERIMET XL EART P %= 7 2dop 8 [110

55312’431511?] 0 0
HeamipM T L2 P FREG T A1 5P HEH (111
E121p4])

56 | & B4 G i T B P (2,659,628) (2,659,628)

25

D3+D13+D2
1+E4+E9

D4+D14+D2
2+E5+E10

D7+D8+D17
+D18+D25+
D26+E28

D8+D18+D2
6

=|A79]

1.% 12 5
>0 P &3
=0
2.% 127
=0 %% 77
(8 79) 7
>% 76 (&
78) 3 0 B
* =76
(& 78)
I

=% 77
(8 79) 7
<76 (&
78) 3E > R
* 35 =77
(8 79) 7
A IE
=sum( ¥ 46
IE % 48 38,
% 5037)
I
R
A3+A29+AS5
5+A82+A10
3+A129
A8+A34+A6
0+A87+A10
8+A134
A18+A44+A
70+A97+Al11
8+A144
[110 & 12
331 p 1!
7]
Al15+A41+A
67+A94+Al11
5+Al141
[111 # 1
' 1p4]
A IE




i)

27 | &8
101.11.21101.11.
68 EyE26 F 12
3 * 7 & EBL 28| BEB
REH FRE
FH2 | %
£ 2 &%
=sum( % 56
I a:% 56 1
e)
ABAF R WEEPTERP o D RN E
56a e f’v;; RAAAAD 2 BT PR el (1,612,099) (1,612,099) -El6
Es‘&ﬁ FEHEROLYEFEZEELLZ G
56b| #+1 % AF iﬂrlx% TEC-EemAAMEET A1 8 (185,333) (185,333) -E22%45%
2 TLAC § i1 £)2 45%
1 ERGFR
rtdow 2
56c| 1 FAFLEHMATERT B A ERIL 0 0 SR EER
P EFH
PR
Yol e % e b W = 2 o A24+A50+A
LFRS PR FREATARABI LT ALY &
c6d f»pi_& 1 ‘.,ﬁ,,iﬁii & F‘—':’ - 0 0 76+A124+A
FARARETENEFLT AL R GFRIEH 150
= _1!'_ fh)g s % T 2. ;L. 2 AN I i : -
S 3 P b2 e g Ll B TR B (862,196) (862,196) (E17+E24)*4
I & 2. 45% 5%
AIE
57 |$ - F AR EAELY (2,659,628) (2,659,628) =sum( % 52
3% 56 1)
*3=% 51
5 E A
58 K5 A (T2) 46,796,841 47,815,554 -5 57 5%
*IF=F 45
x A & a4
59 B3R (TC=T14T2) 289,995,650 297,931,056 AR 58T
e h REET A RE 1,886,143,578|  1,979,990,050
FAREE S - FF 2 F (e BRGET A F) 11.02% 10.85%
62 | % — HEF A F (L iR R ET A F) 12.89% 12.63%
63 |F A F(d R GEFT AN F) 15.38% 15.05%
#ﬁﬁiﬁ“«iﬁ%ﬁ’“ Al S (B L 1%;; F-HF AT
64 |G E T AR § RS BT A+H B B BT AE 8.50% 8.50%
AR GIET A ‘)
65 | HP g HEEHFTAF 2.50% 2.5%
66 | H¥ IFRFFHEBE BT A F 0% 0%
67 | #¢ :G-SIB %/ D-SIB % by &b F 1.50% 1.50%
FARBES - T A 0NF HE G T w (J b bk
68 B AN ) 6.52% 6.35%
69 |4 i A F ¥ - HF A B F(Bde7 k2t Basel 3)
70 | % - 3 F A it S (BAe 7 3t Basel 3)
71 B F A B0t F (B4e 7 et Basel 3)
7o [FERIMEFLAL KT LT AL TLAC K S+ASOAL
1B 13,368,807 13,368,807 11A137
A21+A47+A
73 [$HARMMELL £ HURRT T3TAI00+A
22,727,259 6,173,804 1214A147
74 |5 PR AERBEE M TE G F) AE g
} FEERE A (dor o 18
75 |TVHFERL R AL L RUTRART A(f AN AT AL 3,891,662 4,139,231 A158-D33




76

% B

29,320,639

w
®

*
101.11.2
6 ? P

e 3
BEE
a2,

&1

-
101.11.
26 g2
P 13
%
e

2_&%F

w
R
)

30,312,445

77

FEPRGIREZEN ST Ay g

~3
)
~my

20,963,573

21,982,286

78

#ﬁ*&%mﬁﬁiéﬁﬁﬁﬁxx:ﬁﬁimgiﬁ

79

BEPRGRIGERE LR BT AOY ERF
i

go [iL7 A IERATERCT R G HALNARL N -

CETHF 4151+
o1 | TR B AR E ¥ - HCETDR G £ (A1

AP AR )

Q*Ao\t,\ ‘,,"f"l\’s Jg"‘*_ﬂ'TATlg—‘\j\l

82 —Epmf-falr'f T _ £/ W om - ( )F‘ . .
83 ?ﬁfﬁﬂﬁ ¥ AT % &5 (FI v & 710 A . ;
84 iwkwﬁk%%i7’m¢$:ﬁﬁaf$lqu 0 5
85 [P’ p % = #(T2)# % £ (FI » & 51 & 421 0 0

27

1.4277 #7d%
¥ERE
B R PR AR
EAFTRR
2 P4 IR3R
LN
P ke é

T RAR
X orip 3hE
L E LA
2 &4
2.5 % 123
>0 B A3E
=0

B R
R SGIET
*1.25%

14267 74,
¥EEA 2
KR REAZ
WELIT R R
P4 53 4F
R E 4 B
BoRkT A
ERESLF i)
’k”"rl"””ﬁf
R LA
2 &%
2.5 % 123
>0 P ~3E
=0

f—:"; * R 4
R T
AR
*0.6%




BEEARP
LA a4 2
Bz

204 FHT RIS B AARAL EFUOT RRABHBL (A w 2= ] P NP AT AGRFLTAAGALERAD (P
i

RIS S 1 f‘i%’i *e ’*‘-‘“i\m'% gzt G [dor 2 2 JELE E6 2 e i) -
3/, bgﬁg;gg CERRF AL Z R BHE A FIEEF AL 2 43 b4 56a I (7 ﬁ%ﬁ‘ﬁz’ﬁi“’f&l gﬂw
A 1% B E l% BT A FQI,‘%\' ﬂ\ﬁr*ilﬁ??é&éﬁi‘g"ﬂﬁi); 56b & (FEH ﬂ'r"fﬁdr_&\“ = ‘% 2 =% I? %
lm?mf@m C-BEmipMEET A1 52 TLAC 441 £)2 45%) - AP 2347 f 8 -

4.3 80-85 7 if * ¢ 102& 17 1p2111&817 1p > TasH lzfsx*ﬂﬁaz % 13 .xf*ﬁuww"ﬂ" pj R AR 101 & R C
BALFALEG GAPTEELRPLRTF S PR T AL L0 1L & 2hcderf 60 EW T RAL G -

5.4 37 52 M ABERET 0 P A GFAEI AL F - HT AL (AT AR AR RS - HF AL (L
PO )RR A 0 B R ow SR A

6.FAE X R A hBATEFFAPH 4 [21BYA4p3 948 H4RAD FR4od 1o

28



21:Fre3BpHBLRpF 7235 20-B)HEPHE
koL 5 ®P FPEP (B[FFF23+54 1B At p)
FAREEF-FFr Fr1E0EG
b e H RS AR P e | AR
1 ; :e.l.ﬂr:‘ﬂ\ o + [?*\‘\%%_'g R A ’-"—l%]
FIRPRRER + F e 208 ]
[Frafp—2Hw]
+ [z @)
4 SO RkGE 2 T A D
2 li\; %(55 I%] P F' 1?’) +[#‘3MI§'€#2\%§]
+ [ A4 & 4]
3 /Z?M FEEARBRER (TRERIT |y w
E_«giﬂ}lﬁ}f;— i‘;'—ﬁ ﬂ\;a\lxb_ﬁ;\alr‘/‘if_#ﬁ-%ﬁ P —_ .
4 7R (g 32 P) i AHRTE - AEAGY
PEAERASFALI208E 1 Tpwa |
P AL AFEED > AR GF
3 \/]]‘}f”ild‘a’\q%’f#*%’ig}{ (r;y,—,%;@_—g N R
P s g AR AR ) sl
6 |FETAFHZLUREL S - HF » En% 132572 63
FARBEF-HF > 2LAEA
7O EE R L (PSR E) (=% & a7 e (7 3k %) ]
8 ‘r%ﬂ'%ffr“f#ﬂl’&@”ﬂ*?fﬂ»ﬁ'ﬁ) (A2 Eu g4 F#]
9 [##a&UFTAG M TERLG) (FRz2AL g Fad 26 8FA]
z‘&ﬁm%iﬁﬂ#/w 2 vhut I ARE A (I = o o =
T < Kubi': = Ag
10 g ) [AR4eim A R EARIR A 22 fut or i@ T A )
W1 Bz JIE 244 " 2 oaran A s 5 )
11 . METTE G M ORIRA Z B B4 2 4
(415 4eh o 454 e w) ( 2 ¥ B#w T 1 3
12 [FE#4F 4 #0553 K (% 852 g RERI L]
13 |#EX -2 s a4 e g [xit2: hgei]
VA ;%,‘ 15_@;—;_\ ‘]F" » F4LiT p £ [EER W [ L s 3
5 1 s B T2 f x;ﬂ']ﬂ AE R g2 $E 0TI 2 A B RAF 2 A F
WAL THEAS (HERATE AR i pudeog o % ) )
e [FFH@k&2 Baigflf F8E P Bt & 9Tk 72 M Uik
T | iz 7
15 |masfl f G717 Lk SE 2 ]
16 |iF#FF Horg 2 F A1 L (R EE%) Usﬂﬁé (i W’ﬂﬁ%ff F2F A1 E(RER)]
7 [HEREMT R w?aﬁ BAFARNEL [ [HeRPMEILLPIRFTEEAFRNE S A RBE S F 54
By -gFr1 2 FA1E]
HERIPMEEZ AL A RTRETA2IEF | [HEeRPMTE2 AL NFT-AEUFTREFTAIEFEZ £
18 |on e
5 ]
HERIBMERZLE-RTpHLRBES - | [HERPHFFLEART A HLREL 5 - 7 2405 8] [110
19 B Aok e [110 & 129 31 p 0 ] #1279 31 p )
HERPMEIFEZ EARLTREFTA2IEPE | [HEeRPRTFZ - RT-E-HNFTRET A2 ML £97])
[111 & 1% 1p4) [111# 17 1pdeg™]
20 [% B ESMEIRIR(ECE 10% UV F) AWEED > ARG
W%ﬂﬁ+i§lwa4i¢wwmgf A g Y 4 s VEAg ST = A 10042 1
21 10%' 3§ > A" f iR B T4 g ) [HPL R 22 2 Gu @ RF 2 10%42 k]
22 |4ciB 15%F° Hg 4 3F
23 Be AT e En [ £ | [HepmiM T2 e~ JURAFT 2L P 22 2 furi@
17 1p4=) FA - & E340i8 15%F 2 edch - < i BT )
24 2ol 5 B EBERRE AFEED 0 AR FH
25 He ol R LR E 2 it B RE | [HemAME L e~ JURRFT 2L R 32 2 fur@ i
A FA = F b ATE 15%F 2 detg B B R T A )
26 & WFF iz A ERP




Yo% ® P FPHRP (B [FFF+3+E% 1Bl 8 A%P)
# WOr R R o iy
en | mn T %iFW g;f??_iggi [ 8 452" g BRIpE - 22 BAE 6N EEERE
1B E __lp'.'EL' P-p:\\{ ™~ T2 Gk & R .
& AA A 2 %Y 4
5 e A4 2 g FARR 4]
Rt PRI o TE 2 a o ,
26b ?5%5}1 :jﬁifll%ff o E@l’$+;¢}mrﬁg [ZEEpFEFERD i i}rg"fgu_———}ii 1%52*.1—;3%‘?Iﬂ4;31
L 18 £ WA (2 JTEFALE 2 a1k
TEF 4102 TLAC G441 FHECREREEET A2 52 TLAC i i3a £)
oee | - ERAZ E%&?lﬁ?%@é@%k% [liﬁﬁak%pi%pﬂﬁﬁaﬁkﬁﬁ AR F - W T
# j\al‘_nul‘y £ ;.‘]
KT RE L BE A TAAARL I T4 (B 6 RAAERE LRANE] C FA#Y L5 2mApH T E57
260 | 4P AT ARAMIETEFLFTALLZ |FAZFALIEZNFEANEFEHITAS Y 27 £mip M § £y
HEET &I F2F 152 85 k5 £ (6-6)
LM A B I i & AT SO ¥ o
26e #:\F' r?,_u_’ }'_;}: i et Bt R [#FEr&A FHrE s i (Rl S S i LS
723 B &
26f | 101# 17 1pi27daddiserfls [101# 17 1pisadadiarili]
seq | PP ERRSERE AT @A FUAREE | [F 6 R ARSEAR FRARE] 3 #00r F UL B - B A
9| —mrroimy 2o 2 T B
B 5 - hdohd Uen p RS S |y e
g e ' R
28 |4 WORHEE - T A AT £909 73 22705 1§ 2627 712 i
29 |#i % 4E § ¥ - W F 4 (CETY) #H GRS 287
Aed-Hr2:FT21 5
A Y 5&—& i'.jf o z 4 )r:j\’_/’ : E: 1 —i”‘{in):"
o [ERFFPERLE - HE AL NS jE]\}i AR (FHRAER) P @L02E 10 1h L B
S fl
#¥) FLRIW AR AT g% QU2 &1 102 35 F4]
KFn I WRER ) ((2102# 17 1p 2 fs%
31 | HY imEE T ERA LA RS j;? Afpgspe (ZHRBRAER) () P2 s
fl
2 | Y mEHEFTERLEL LR (mslgpRf=megs (2102810 1p2 @3 %]
. _ KPR A TS S(1)101 & 12 » 31 p % % (7 4
CERE RS R L. mai&éﬁ”‘i\?;E:jw:ﬁig;_%j\“(f . AERD () P |
1 B e ﬁo'ﬁ’?"&—f\/b/ 07_5\‘7'7_' LB X 1=
B T R AL IO P (s p A R 5 (1018 120 S B e
4 L T \—‘] lk FI‘ N a ig‘ﬁﬁiﬁﬁxﬁﬂ%li_ﬁ]
34 |F P FEtd AP E G2 HB Y- F A [His g 2dginsid 2 2PiFG 2 Aj\bﬁﬁk]
Bd ot 2 2P FEa R OT AL L
(rp 102 E4F % &3 SR 10% [,
35 i apEsdasapage |[FOEET
F-fFr1L)
=y ‘_\);»,,:tl»b ,.}i‘)&; “__Jf—j:j\—ﬂ A g)y; ”
3 |} n PIERAENSETELSEARE g 50 g0 aan1 8 i
AEB)
R R
PR GFARIHBLIFE S -FT AL E (Ao ‘%lﬁﬂrw
37 |\ A L e - T AL S W) REZHFALE (dok ﬁ*’—k"'ﬁ'“'@ REAEST S e
g 7'%450
Bk i 3 ZHABRE-gRE AL Ao v o e e
38 |, ARl ® R Ap T T R (HepipM T LI HFT-40 5- FF+1 2]
£ fAp b L AF A FRG T AL . , N v
39 giﬁwéi* SHTAET [ apip M E 2 A g RF-26¥-HFa1L]
HERAAMTEZEARFTPRAL S-S ([HamipMETE2 0T e 5 - 57 Adopie] [110 £ 12
4o [ % (110 & 12 5 31 p v2i ] v 31 p )
HERPMTEL EARTRETALEPE |[HeRPMTEL £ BT B e $-FF412]) [1U1&10 1
% [111# 17 1p 4] P Az]
41 |& R e 2 T
ia | PERFLIRETEIRTASARRIG [[DERFIRRTE KT S ARRIG - 6 ¥ - BT +ic%
e 2 &3]

30




o H P FRRM (2[5 FA+ 5% 1B ApHREAEP)
KF@ES P LE@SSFARMASATA (MU FRYAD FAR Y RF ERPRE TR FL TR AL
41b | # P EF ARAMEENFFLFTALIEL | GFRFNEFGHIFT AR Y 25 emAMTENFFLT AL 229
QR TRF £ + tE 71 £ 38 (6-G)
F - rAdoh D Rl pH e S-S F A L
42 E‘$$;;F‘ i\T'T  fem p i R P [a’:%ﬁ'ﬁ\j\l i’ffxfﬁi]
43 |H e s- T rEaBEL $30% 37 3 42 7|2 &k
44 |2 # % - T A(ATL) %% 36 SR % 43 7
45 |% - #F #(T1=CET1+AT1) 0% 29 74 ¥ 44 7
FoRFTA T8GR
[k%?ﬁ%@“(‘ﬁﬁiﬁﬁ)SQMMElglﬂié%Fﬁ]
e e A aa e +[5fw§1ﬂw%g LR '(2)102&1ﬂ191%;%§f%i1
SHEFERF ST ALEL (SAAMEA , P
46 grjk»)z}f R T ALE (FAPM F [ :ﬂrgwlﬁ. (2)102&1” 1E’ % A )
m‘%\ +[{ﬁ}3"‘7"?|*"1 L (2)1024}1u 1];1 ?ﬁ%’z]
+ AR (FHRAER) ¢ (2)102&1919u;:z~§wﬂ11
[\iﬁﬁﬁw (FamAEH) (DI & 127 3L p o (774
@a::#'—’ﬁ‘ nili—*‘]
+[&n|¥gp ﬁi@&ﬁ%iﬂﬂm3129ﬂﬂﬁ%ﬁ%ﬁ€¥:
FoFASRICE L B AT AL S HE e *1
=y FrATp R e RS S e £ ot % P01 E 120 3L pHFE A B LE AT
9 ERE T - S SPUSY 0 N a P 3 ' = (R )
47 };‘Eio%ii:jf; YRR 10%2.#+ 2 ﬂixfn%l’i—iﬁ]
R +[EY g% ()01 & 120 3L p o473 48 5= MFAE
%]
+lAELR (FHRmAFEH) (D01 & 127 Bl pagEa @
LY T AEEE]
48 |+ 2P asd 2 2044 2 %o T A [H @3 2pgEstd s 28] 2F4]
BY S APRELAREACET S
(h 102 E42F 5 &3 S8R 10% |,
49 LA APFEAD A 2P L ¥ S A
EA1L)
50 [ ¥#H 2 Ik ( CERE 2 RIS EE]
51 [ aass %A $ 46 3 48 7|2 % 50 72 & ik
RoNTABEALA
FAE* o BRFARF I FE%‘% %——zg;l?‘ﬂ\_lfl (oA 25 7 A 43 W)
52 |RiaFF Herg i s F 41l B) RS ST ALE (kPG ) | f”%ﬂ'z ’Jia‘ﬁﬁhy#"
tE 2§35 o
¥ EF ¥ IHFTLF-_HFFALL _ e e
53 fTﬁﬁiﬁ CARIET AT [$emipMEE2 I RFT-F-HF A1 22 TLAC fi+1 2 ]
% TE. R TIA e ,
54 t%)gi*z&;i$ o g Fle TLAC i [HeRPMTELAEART-F-FF A1 22 TLAC 41 2]
i
HEMAPME F2 a:«’ﬂfx?é%i:é’?ﬂ\ir‘f ($HamipM ¥ F2L £ 0T A 507 ~d0p8] [1102 120 31
s % (11012 7 31 p ] VR
HERPMELEL E-RFTRGT A1 | [HeRPMEELEARFT-F-HFFHA1 22 TLACH 451 £ ]
% [111# 19 15 4] [111 & 17 1 p 4]
56 |2 W4T iz 2 A P
AE A R WEEEREE S S e e
) o A k . lﬂﬁjé_—ﬁ gt @;]mga.»_gg.]pg:,u;},o;%:;_ﬁ_ég];;%ilglr;;g,i
S56a | WAEGGEITLREIARL2 R | ) )
g FhAD LGP k]
BEA B FEFERS LHEFELZLRE it v A e st e Akt i o X
56h \:K l/’%21ﬂ’7 ZEZK’LI%?%]IE'(}EE%QEJ;B% [éﬁﬁ e F«i!-*é“ 'bl% =8 rg_&v}in___fl 1%;)2»_1,}2%?1&;3’—
—_ 7 = - iy Jqr 3 3 *\_—’_£ __E -L 0,
£E T A1 02 TLAC # 751 £ )2 45% BHECHERIPM T ET 21 52 TLAC 4541 £)2 45%])
. l%ﬁﬁigk%ﬁi%ﬁzﬁé@%#% [1FRFERRFARTAFAGRI G o) ¥ HF Ach2 4
i ]

31




o5 AP FPEP (B[FFF23+54 1B At p)
RFRS L F RS ATAAMGEATA (RO FAZGme  FASY 2 spiNEET8 F2FA1 02
56d | # ¢ G ARIMEENEFLFTALILL |QEEAAFAHTAS Y B ARPHMELEFFLT ALY
EES 45 ¥ 1E 7 & §7(6-G)
RFALT BAGAGR 4 2 R “H3R .
56e Zi; lrg,w g 45%§ 7 '%‘ B et AT [#"F e < ‘ﬁ’f}rg AN I% [T s B Mr;g;-bg EfE 2 45%])
=— —W—
57 |- ErraaEe % 5273 % 56 72 &k
58 |% = #F ~(T2) %% 51 R % 57 7
59 | A48 (TC=T1+T2) £30% 45540 % 58 5| £ 3k
60 |[4c iR '&IEF A RGE
7oA
i g);: SLOA J’_ﬁﬂ\bl‘ 4 3 K, iﬁ » » ” _
61 ilwfﬁ% o L BH 2970005 60 7] (4 F A )
. =+
62 [$-spFE A (RGBT A F) gﬁ«;;45;q$ %607 (vFiT)
63 [T A (F R GET A S) “fﬂ9w$uwﬂ(“$%%)
WHPREFT A F (BRFEREEY - |2 [REFFTAERGRT ALV A 2RP 2 21] ~ [AFF 4
64 |MFA+T G EWT AR FORREGET A+ (G AP FTALBFRSEE] $ 56T HERAPED
BEBFTAE P BRGET AN )
AEWMART S (p105E 1Y 1pis1GHEB > 470105 & B
65 | H¥ I FHEHT A F bl A E E S VEH D 2.5%2 vt & (105 & 0.625% - 106 & 1.25%%
107 # 1.875%) )
66 | HY HBF EREEGT A F GAFBHAPLER
4odi7 5 4k TFSB 2 BCBS 35 »3f3] ket E B 4217 | » A4k [ &
FERLSEP P ABERRF ) o WFES -
67 | #°¢ :G-SIB 2 /& D-SIB ¥ ffr§ & vt & (FIRP el € RAF2ZIFHE LT AG RAA L & T3030 2 & K%
Bojmd o m b X ERV S RE T - E RSk T L E R PSR
IR D)
FABEES-HFF AV FRIE? NBEF-HFF A2 AT AER
2 F o TREFEEEF (p16E 1Y 1PREAFTHEE)
oo R4 105 E H U R E ¥ - F A F(CETY75% ~ H i &5
- BF At K (AT1)0.5% ~ % = 57 ~(T2)2% ;
FEGREHET A F o Rt 104 # RS E RRE
) , $ 14 0% A g CETL v & B & Rz CETL /4% 7.5%-
68 %W%%E“—@?***?ﬁéﬁwﬁ(é 4.5%(A)=3%
SR R ET A F) B24 0 A - E A F (TR ME R
CET1 4.5%(A)+ AT1 0.5%(B)=5%
> i 6%-5%=1%(C)* CET1 4 &
$ 34 0% A R BIS I FEoE fo
CET1 4.5%(A)+ AT1 0.5%(B)+ CET1 1%(C)+T2 2%(D)=8%
FAH CHHREEF - GF AN EEGT A B
7.5%-4.5%(A)- 1%(C)=2%
B R Mo F (B4r7 3t Basel 3)
SRR N - T A 5
9 | e £ ey AR Basel Il ip ke > A7 540
70 |% - #F AB M0 F (B4 k2 Basel 3) AEA T Basel Il 4pFF > 2872 ZHEB
71 | F A B F (Bdr7 3t Basel 3) *ER T Basel lll 4pf » A2 Z3H B
ﬁ*#%ﬁﬁﬁﬁ(h%ﬁﬁﬁ)
HapmipME L£2eL 2 FA1 22 TLAC|,, , - v e s e
12 gﬁﬁﬁﬁ FrEiET HERIPMFEALARTAD T Adh2L 29
73 [HemAMEEE S U RK HERBMEXEARTAD T AL EF
74 %ﬁiﬁﬁmﬁﬁ(k%ﬁ%Wﬁﬁé%) EHEAD ARG
75 FI LR AL 2 Bt @RE A (ogdp |k [REPFFASRGEFTALE S 20P 2 4R] 5 -4
MArEf L ) FEAAREE AT ARRGE

P E-HFAAYRREF IR

32




o H P FRRM (2[5 FA+ 5% 1B ApHREAEP)
[ ¥z ga5kik]
26 TR GHREZF AR FIRT ADY |FA DT AZERER f"*#ﬁﬁf”%’i%#‘aiﬁii’éiﬁﬁﬁ i &
ERFE (G UFT) mHﬁﬂ%?ﬂ%{%%{T T Rt S LT
2 &3
B> I 7'?,; pe - w*—ﬁﬂ\ RS g
77 ?;ﬁ ERFAHATFERTTER ooy i w7 ART2 125%
[ ¥3H2 aa5kik]
28 %l*&%ﬁw TEEH OB F DT A ~4%¥‘??i HAS R o R AT TR R ISR R AR BT R
FEEG (7 U ) Hm;%}m‘a:wwq FERRRLE SR E R
2_4£3
FRTRGNIGERZ LR F T ADY | " = 2 s
(LR F R A R R ILT AL L 0.6% -
FRLIE@ PREIFRT
@rAERACERET RF FLREEF - | :
J » AR 3
% lgceTngFrazin REEER 0 FRAGT
FlAGUR A H R s v - m(CETD#: 2970 |,
q B » AR 3
81 (fﬂ?ﬁ‘?‘i\}f‘lﬁﬂrﬁi’é“\’) A IEIE P I
 [AREFAFEPEFT AT g RyE23 52 ] 5 10 13 ik 2
- g ARG RET G 2 &—ﬁmn)%a(ww@mﬂ$*[&mun 5T 4LITRY KRR 2R E TR
FA1IER #1 % 94 £(9)
AR EAs 2 B8 8- i FAAT) A% 2 B 4%
m[REFAFERZ FTAE2FEE2BIE] 5 13 W54 7
83 FlAZp A (Amﬁwfﬁﬁ(rW?r*La(wwaw”“%%[ asel III : 3 1 42(7 48 % 4&1 *i ﬁizﬁ
& A A2T) #] % 94&®D
/»\be‘«‘ff"/\7 tl ‘~__ éﬁ?*\(ATl)g‘ ;fr.x/ _7\1 _%_ Fr
i [REFTAFEME FAE5FEMEgriE> ] % 11 1302
84 ﬁWQWSk%%iﬁ’ﬂﬁﬁiﬁﬁﬁfi“'“Q(wwam?$*[&MLm ERNE SRR BEE UL R S LR
L] #] % 94 %»(g))
Algdri 2 % 2 s AT Adef 2 AR
B [REFAFEMEFTAELFRMEEIBLIE] 5 1113 5T
85 FAGUR ¥ - (T)#5% £37 (Flfw S 21 a |30 Cip Ml 7 54 [Basel 111 : 58 1 411748 i fEik 122 2ok £ 0%

#2)

#1 % 94 £(g)

A PEEAeE 2 5 2 B A(T2) otk 2 AR

33




CLED

FamntL ERFAIEERLH

11 # 12 % 31 p

7 AF R

# % B % 102-18 2 %
1 PRI fﬁ X Féﬁ-(fbr’% GE:FEEIA) 02 W% 1B
2| A Rt
3 75 (4= CUSIP, ISIN 75) TWO000G179C14
A FRIEGH R % 9 iE
B R -
5| F A&y ¥R A
6] # g+ 2dc o Bb T ik 20%ER
7| BiEAL/EEIARFAEZ ERH LT ALLS Bz iz & H
8| FA1Lfii S EL I
9 ¥ AEFFAER Ao 0F g
10| 5 7t A7 % 9,900 F ¥
1] gme A Lk s
12| Rae# 7P 102.4.24
13| AH Sl LA
14| R4e3¥p P 112.4.24
15| FaiipMIvpasg@mfvi 7 i
16 E%‘_?”ni—*rxs % i
17| P2 TFEF 587 Bk F R i ® 3
B LA -
18| B E A EH G LK T
19 Eaflxz zripidntk 1.70%
20 AFF A GFa@mnflge(ryFrl s agsdafianz
AR SRR LS 50
4] P AT
21 i Ll iff}””%’f—?: EF 3 22p A ;A p LS g%giﬁjfi%m];}? ;;:E:H*L
WAl T AR AR B e Egbﬁfaﬂgﬁ%%%égao
22| AER3IF BT EE T *
23| HFAMAIE RS #?ﬁ L
AR g Fed fpedd g gl e2niiy %@*{_
24| FEP o ZEFTALEEF A FHE AR R
T
101 # 12" 3l pagit  FIARE TAFTAFEMNE TAE 3
25| B EImEyEE SLIER-ERA S SL- ERZEMTTE AL LR
gt F 2 ERD R
| FEOFRMARE TARET AL LS T AI GRS F

LiES B R L 5N m2 H

34




=+

% 103-1# 2 ¥

% 103-2 &7

% 103-3 #7

1]03m3% 1B 14CUB1 14CUB2
2 |3 a0 B % £ E427 M3t 285
3 |TW000G179C30 TWO000F042015 TWO000F042023
4 |% 9ix ¥ 8% ¥ 9%
S ¥ #HF A ,ﬁtiz{'ﬁwé;fi,ﬁ i N A FONF A
PGP o BBI AR (BEIESEFRVNY  FUREL 2l Bib T E ik 20%iE R o
6 [20%:Ei - FOF-HFAFEFRGEF AT
7 3 7% ~ 8.5% ~ 10.5% o
7| r8z2 &3 HBiE bz 5 Az &
L= ¥ EII P ARH R £ S i %
Fre 2400 F Ao 20,267 B F FrTo 10134 5§
10 |37 5 % 12,000 7 & £7660F & iA330F 4
11|F F-H 4mif % fR R Py LB B E RS LB Rt Py LA E R
PTET R P2 b f Tk p B iogEs b@l - R b @
12 1103.5.19 103.10.08 103.10.08
13 |2tk 4 R 2L
14 1113.5.19 &3 p 118.10.08
15 |2 i X 3
6P E" FEHLR2EGIFHMP AT kG FRFH PR
\}* o
17 |7 3 » T g H
18 |\ & H T H T
19 |11.85% 5.10% 4.00%
203 F ;'a
§éﬂflj ) ;"LEQ B L %’K f;}E] _:_L’}’E ) *TIJ E:i rj p_,_ % B LI 53#,’] Fl’} LI
P pAcs EikL G AT ERREFHY RFIE T WKL '}?f‘rﬂﬁ»\—q-.&ﬂ(mﬁ,rﬂ*?ljjfﬁﬁ
AL HAAL > Jampr mgm i)pr z;”uﬁ,;, ?‘J’*‘aj‘*&d‘“fi’E'JEF—:'GE»
FEEGE - PE- B A A A e F Aoy %R A j\o—fljl‘i\ﬁgﬁ‘i’nl *«fuj;z:;f;;_n «fl]
5 f ]ﬁ f FI N 21l g
Z®A °’Hm$€?i”'3 éﬁ#ﬁ'%lé ’Eﬁ%&?‘—”"}/\kl‘}’f 40 v H F K B .\_,(30/360) °
POHSRREIAS el antaig g n
21 |% ° SIS E R NN EE T
E\}ilLuilI ©
2 AEA G T ALRGRT AL F A
2 TAREFAGEEE FTAEF 2%
E R T ES - BRI EM R R
W R AL o TR 1L R et
?IJ'E‘ o
223 z z
23]@? ?t-/,;f% Ziﬁ’*
24 |8 2 2
25 % % i
26

35




# ¥ 106-2# 7 X % 106-2# 2 ¥
1 |P06 B2 2A P06 % 2B
2 |WM% 2 EFRE CERE R
3 [TW000G179C48 TWO000G179C55
4 1% 9k ¥ 9%
S|E-FE A ¥ H R A
6 |28t » 0 Bts T E ik 200%1ER o P~ 0 Bts T E ik 20%VER o
7T laiEaiz & HiEFAELZ &0
8 [ Lg% £ =pig %
9 3o % 480 F § 375 % 10,160 F &
10 |37 5 % 2,400 F & 37512700 F §
1| #-pdspis R RET L
12 106.4.18 106.4.18
13 [z 4 A
14 113.4.18 116.4.18
15| 3 » 7 g
16| ¢ F g
17|17 3 » T
18 |/ % H T
19 (1.50% 1.85%
20 |7 E
] WP AT 0 P e
PR PAT ERLG AT FHFEJRL & (AR FpAs 2R AEfIFHEfRIL > & &
21|24 4, - = » Pl - B A o JIE &0 REG |HA-F > - Bd o JILEHHRE G JIF
?JH&‘-? S N HREAEL
22 |7 E
23 |7 i * * g
24 |5 g
25|% %
26 |- -
FA WP
A& {37HF % @ L & o
2.0 B E R RELEF F\)»éif*rﬂki/i EEpFF AT EZF RGN ERTALEL o
3AFAYFFZFALIL A B AL 2 EEA 3 FTART R~  FIMESFTREFALZ L8 | F8
FEFOPAAZTFREHPFFTARNER "TRFAL o REF2F2PFFOFTALE T E
Hp G FARES o FrERTEE o
AT AL ERF R ZATER 2 HF TR &L -
SFEALEFF ARSI A PHIEDPOELF F ?%‘?"%& CRIGRP R N F 0 PAe R TR TP
FoHwp 2 w9 LG A /A2 *’? LTS
6,%?%\1&@, AV R 2 =g 1%*'\:'7@#&;}3‘9 (a‘ﬂd EF# RE=aZIR ﬁ”‘ Az § F 3 if%ﬁ;&fg),;ﬁ—
Pl RN F o e p AT el g A BT .

36



GEXD

EFTABFR F

& '% %gi ML A

111 # 12 * 31 p (Hi:ard i+ ~)
j\ f:r g a2
Ep r % - *3% w- %
111 & 111 & 111 & 111 &
12 31p 09 * 30 p 129 31p 09 7 30 p
JirdF 4 2 BT A 3,761,095,473 | 3,715,457,625 | 3,887,031,126
S E AR BT A
f% ‘%;ip e T 3 FAR (11,291,554) |  (12,872,045) (7,477,483)
:
FUPRALIT € 3T E 2% ﬂ}? PRI F A
i i% N N R w%;ﬂﬁ..
2 BT ARE
A ]gﬁg RS 3 9,127,643 21,049,960 13,428,144
X g =l By Iy ;
4 Wz TE(THE w Ao 1,054,872 661,416 1,310,752
49;1 0 e Tﬁfﬁﬂi)\ B
= L LeaEp 2z Ar(rE
F‘f% f f}% & B‘,,f% “f(_,f;éi 186,212,815 | 184,093,776 | 194,937,847
fRAA N RGEREL Y APy 3H)
Hw g (996,607) (1,256,056) (996,607)
RRUE T N 3,945202,642 | 3,907,134,676 | 4,088,233,779

B ARP

LA AMES L EFLEBBUATTH > 5 -FEF =S THTLGEET TP -

2.5 1 B BA A FMBRL 2 AN BT A o

”2ﬁ@ﬂ %—E?%k%ﬁ$ A RAED T E P RERE AR G AR AT o A
i?Pa[w%\, -] % 273 o

4% 3 ARAF T o

5.5 48BN TATABLERT &%&%“ﬁ%ﬁ—%ﬁﬁi'!ﬁ_éﬁﬁﬁ?ﬁ AR TARDARFLAR -

6. % 5ﬁ@wTF%gaW PRARGHE T VEIMETISAPNT AR RIFLALE -

7.% 6 38 BT L;ag,i,%;gg,ggomﬂp [*f&=>2-] % 193 -

8.% 7ﬁ@W%wﬁ<w%ﬁ'k%£ﬁ VU AT (d TR R R AL A ) 0

0. 8B AFH Y F kGBI R DA D 2800 4 B2 [Er2-17 5% 2158 - %o

37



(2= 2-1]

R FeSgpHg 4
111 & 12 % 31 p (HEi 375 %+ 25 9%)
= &
HP ~FA w-%B *%C - %D
111 # 12 * 31 p 111 & 09 * 30 p 111 # 12 * 31 p 111 & 09 * 30 p
FRAPGREAEAR R
FAGAAPED
1| (3 i Poppast pEimye s 3,659,298,597 3,554,559,608 3,777,779,995
(SFTs))
B IR -F AL E Y BT AAD G
2 ’Ff;’ {_: g PR MRS REAAD G (11,291,554) (12,872,045) (7,477,483)
%
?éﬁ LEEJES X
3| (B it iR Rt AEERTRE) 3,648,007,043 3,541,687,563 3,770,302,512
(A E % 1A4-% 2IF9 4e 48)
FLEERE &k'E
A MARE Sl MM EE S A
4 f 39,228,554 91,638,939 41,122,045
(#r’%bﬁmil%ﬁ%ﬁ?l-ﬁ;g_f) 9 ) 1) ) ) ’
¥ 4 M
5 %;”’ FIRERE ST LA RE LR 53,083,882 66,837,129 57,781,311
o | T EBE T CEREST \%%é
?k%%ﬁmfm4wﬁwﬁ& w5
; » TR MR € 0 0 0
FEMRINAFTAZ £
o ;)éi‘f']:}&i’—i‘**% BRiEG A4 93 0 0 0
Bz B¢ 2ER g,ixj-_a:/%sﬁ
9 | B RHAEAZAKEF LD A& 0 0 0
10 ?)E“:E;:fﬁ?l‘ﬁﬁf#’\i’ﬁﬁiﬁ K & 0 0 0
/
;.—,_} ) > S
11 Z';—;F %iﬁjﬁ’;ﬁ‘;ﬁfﬁi i) 92,312,436 158,476,068 98,903,356
L @ L1 L 2_ A 3
iﬁﬁﬁﬁ?ﬁéﬁw
12 |3 GBERTEFALF(RRAT ) 17,615,476 22,215,853 22,779,312
F G REE R A BRI
B Gpomsss 0 0 0
AR BERTLETAL R P
14 ,; g; ‘Z—%‘E REIIFAELIHIETR 1,054,872 661,416 1,310,752
15 | s 2 b 2 5 'eif
24 X gy =
16 (ri';ﬁ p ﬁl ;:; 3 i%f;'; L) 18,670,348 22,877,269 24,090,064
I t
FAPRAE N R
17 | FALG 22 5%2 4 909,427,576 876,785,563 914,490,836
18 | L G ApE AN Kk (723,214,761) (692,691,787) (719,552,989)
= t 4} %% 3
19 (F‘ﬂ\é;ﬁﬁ’ ri iljzaf*f fs o i) 186,212,815 184,093,776 194,937,847
s =4 2_~r 8
FrERES
20 | - WFErEHE 243,198,809 236,392,421 250,115,502
e AR i?
20 | (AL ¥ 3% ~%11% -~ % 16 Hf¥ 19 3,945,202,642 3,907,134,676 4,088,233,779
JE2_ 4 iR )
1A% v
22 | & 6.16% 6.05% 6.12%

38




.-J>UJ

A R g

FrLEELERBISETH P - FRRETREELEETEET) -
AP GFAAPAEP=(RFMBFLA2ZATA) (L REARF L] FTAED A —(F
AT \Aﬁiﬁﬁé&%ﬁ) (s> ar-%\p\*}iiﬁﬁa\ﬁfé%\»f’P%“ﬁ—*ﬁ)o

H 2R H - ”ﬁ‘dka‘rl‘ﬁéig S Mp AP FED AR a‘rl‘ﬁc‘ o
5 Vi

AR EBE S ARBEAR G MG FARABE S22 BRAEL EFEE A

~1515ﬂ\l35]7 o
ORI FRAE A ISR EJEAFL LGP AL
#1098 GAp TR - e Y FAKE B IR A9 -
#2710 13~ 1830 S350 - o1t | #ck T oo
F1738 TR G245 H=(FALFALANMAP R RED+EEAF Ao AP FTAAF
ARG R REE) -

105 2P fL 5% 195 2P ¥ 4pE2E: ¥ 1870 (@ 5 2" pE 2 DB E=% 175 — % 19

JE o
BiR
1[4 = 22— ] 20A= [*t4& ~ ] 2A
2. [t~ 2. - ] 21A= "% ~ ] 13A

3.

[f42 =2 - ] 22A= [ 4 ~] 14A

39



[2 =) (F2- &0 37— %)

b & RPN
111 & 122 31 p

B

p

Y

BT EFFRET AT a b
BB MR R RPER
BEEEPAZRGF L
B B eogp 3 BE TR

FHRGBFRE CRFT CEMELAAD c ARG RLLER

E IR S HRGE S FERG B HAGE c A ER Y
B2 R FLE PR EEEPRELE ORTERFT T RS F L
FEIN o B ER RN DR EE AL AR
BERELRLRETE Lo

E»

2 b T

(Db ' 320 S 4
(1.1)@1@ Podh ' g0 s FeR BB LERETR -
(2)BFFRE LR GFRLR 6  NEFTTEPALR %G
R R REEE S ERR SRR A
(33 P REHPRRZ AR - AR L H 870 i Hi
PRAPRRAL T E g Zecy o
Ik g mE > 2T AL G F 2L DT
PR E R E R ERFMHLIERGEET A TR E Y
PP et o
(IS)F#2 Fargmi - 2EBYZR R 24 LHEFTE
&éﬁ%“\ﬁi%ﬁﬁii&%iﬁﬁo
QOQEFR=FEPR:GeH ~F SRR g FRIEE R
'GP EH A P EE PR YRR

RSN TN

S

HER'GERL> I mEFR G ERER2Z2 ~ h g Ik
TR EREZEFTH A EHS o EF TR G ET MR
oL h Ry b2 BRYG S RFRGERY P2 B
PMHGFZEE e 22 F2FA - TWR G FRER TR KT
PIRERS o 2T AR BIET GRS
RECAFERFY T A AER AR TET A ERERA
(DEFRFRP CRERGFREC > f FRGFRZNEE > 3
HEARGERERES B G E N EHGERS
Q) =L RA CEE TR AR U FECEFERE 2GR
o BT RRETE S Z WA F FE A UE LGRS o
G * VR HEFRN -~ A ENW EFREY S BEYE TR

gz,ﬂgg oo

40




%P p

¥

@2T 22 RRHM G EESTIIM A AL L BFH e
LA

OB GIFERA 1P RS FTALGLNEFLE T
AR ERE S G LR BAGRR G o

(6)67h B IZR A ¢ b E IEARREE ik p R IR 6 AR
Fm A EEREEESFBEEE

(DRI ARR] b % FILAPME ik p 3R E B GERLEF
Lo RWRERGEILAE  NEFE ARG RS -

)2 BILFRA P IR KRB G F AN T

}

RGGTE G ARMEFFICHE G RG P HR G TERG
G grR kst BB (ERGERGE S RGER AT ARERL RGO HFEL A
% $a HER®M2 P B LR GRS XL E I i
Mo~ T iz ko

g g2 g @l h e g BAE L o TN AT AR R R E R
Rte  RR'GFRFLRFTEE > VBN FENASTE €~
AR RRESY R R BALEEARM S AR S b e AR 2
EFRAeT
B R2(FH I %k (DFAFEBLFR FTAFOF - pj FAES a7 248E%
G RPN F)HRE | B
FEFEEBMHEENE QRTAGEIE IRCEDR CFTAST CPITELG AR
2 n AR B RCUR G F RGBS ORIRE
G)FHFRGEL =D ELT G EST - e EART ST E
(4)IF$J&%§}‘:/;L¢5§V‘&‘§ TER & & 'GAES ~ (TER R TR

*gﬁ&%%% 2L AR LI G o
BB REFR -

(DRI R : 4257 23R %G mER Y BRE D HRGIEE
@)tFsam

BARIRRF S N B | QDAFEHRAZERS PR YRR SR L2 s S
R F R E s RLEAD > RAERSERBEERS BB -
H)EE L 2 (22) 32 B4 RGE D BT HPIF R~ SR A

BHRIFERL CAERLELEYRLGE CARMAED RA
IR A RS .

41




5 g

(3)3- 5 = i i BASEL b2t Ap M st - £ 4 £ 352 it A ul i

FEaPd 0L FHEORGH > LY B AT 3
ﬁ%@ﬁﬂﬁ%ﬁﬁo
(4)F 2

(AL)JF157 R 4 RN M AR o RS R AR G L
EN I A

AFBAF L SRS PlpS s By KL PR SHFLEE
PR

A3 2 3 ke AR > FRAPME SR T RS TR

FEBIFLEEFEE > MRILIFL BB -
MEBreF2 P32 FHAKRELY (R geEivd 2 E2HEL
KIFIZE T o

FRAFSEY RN T A

2) 5 %

EEES SRS S R R SIS R L

7vﬁmﬁ¢ﬁﬁﬁ,aé§ "
RVEMBGF 232 FHL LY HL %GRS % HHER
T WE R EEV RS & I ' T o
¥ WA RAREFRSIRRIR AR RSB -
LE =gy i
)b a2 B2 MIp4 3 e S ! RIE s 0 R E
2R GEREL o
FoAEm
1LA2 3P & o
2R F BB R A AR o
AEIER PN ?ﬁrﬂ&‘ﬁ*ﬁi‘]% fem . Fx%ﬁ)ﬁ‘ﬁ ;\:}'}K,Tz\ pqdz s BAY A AP e R > 'T 7}?’_
B ARIED o

42



[ul 4, ,\]

M 4t
111 # 12 * 31 p Hi:ard B+~ 9%)
7 p *E A w-%B W% C wz%D W X E
R R(&47)
1 (3 %EE S - 7 225 207,933,529| 200,444,041 196,580,869 | 217,401,779 214,614,985
la =2 %t " L g is o 207,933,529| 200,444,041 196,580,869 | 217,401,779 214,614,985
FUmEE S - T AR
2 |%-mFE ARG 243,198,809 |  236,392,421|  231,198,029|  251,290,299| 241,134,166
2a i‘%f;.% Ei"%f # il 243,198,809 |  236,392,421|  231,198,029|  251,290,299| 241,134,166
3 |F AR 289,995,650 | 284,082,461 277,520,007 302,601,665 277,727,051
3a |% >~ ECL € -84 F ~ % 289,995,650 284,082,461 |  277,520,007| 302,601,665 277,727,051

A7 A(£3F)

4 B &HTF AR

1,886,143,578

1,925,699,935

1,865,924,457

1,799,702,436 | 1,709,195,004

BGAAT A0 F
(4B GEF AR F)

5 |[Hd%igEE % - 55 2 F (%) 11.02% 10.41% 10.54% 12.08% 12.56%
AR SN ECL ¢

5a §REE B - BT A (%) 11.02% 10.41% 10.54% 12.08% 12.56%
HEXTE R ) B

6 |%- HF A F(%) 12.89% 12.28% 12.39% 13.96% 14.11%
% ~ ECL ¢ 3+

6a " ii’_x%” f(%)% 12.89% 12.28% 12.39% 13.96% 14.11%

F

7 i A5 (%) 15.38% 14.75% 14.87% 16.81% 16.25%

7a 2% BCL ¢4 15.38% 14.75% 14.87% 16.81% 16.25%
xj\_ﬁi (%) . 0 . 0 . 0 . 0 . 0
I FABREES - HFLEHET
At FE R
(dR'EEFTARE"F)

8 |F FEBF &2 F & K(N) 2.5% 2.5% 2.5% 2.5% 2.5%

9 [#F F HIRE BT A F & K(%) 0% 0% 0% 0% 0%
G-SIB % /& D-SIB # #

10 SRR (%) 1.5% 1.0% 1.0% 1.0% 1.0%
HEFFARREES - 7 ALY
fﬁr—«\j\LL: _Q‘j’\b)‘LO/

s 807 - 5 0 Ig(;)L 1057 2 4.0% 3.5% 3.5% 3.5% 3.5%
b dd
BERGFHEMTAL L2 7 §

12 ifi;ﬁ?;"' 5 zigﬁmb :(%) 3 6.52% 5.91% 6.04% 7.58% 8.06%

~TEE F BT =

43




%
13 HEfE v F kg g 3,945,202,642 | 3,907,134,676| 3,749,186,549 | 3,671,773,930| 3,568,162,220
4% 1+ 5 (%)
" " 6.16% 6.05% 179 849 76
14 (%37 5 2 55/% 13 77) o o 6.17% 6.84% 6.76%
14 = > ¥~ ECL ¢ 3+ 473
3 2_4F 5 v 5 (%) 6.16% 6.05% 6.17% 6.84% 6.76%
(~7% % 2a7/% 13 38)
i F F(LCR)
L e v mﬁ,ﬂif\g
15|, i “”%1 LE A 808,141,011|  720,474,385|  746,054,742| 789,633,098 774,138,290
(HQLA) s.%7
16 [E I &in gE 495,693,915  432,194,459|  437,053,694|  391,833,127| 412,017,405
17 | B F v (%) 163.03% 166.70% 170.70% 201.52% 187.89%
ZRLF £ F(NSFR)
18 (7 * £ F £ 13 2,974,511,364 | 2,922,933,470| 2,811,501,598| 2,801,381,265| 2,737,011,850
19 &7 LT & %10 1,957,147,306 | 1,967,153,758| 1,860,160,625| 1,810,546,973| 1,780,527,167
20 [EAETF £ F(%) 151.98% 148.59% 151.14% 154.73% 153.72%
L REFRFIERP &

FARP

LAZ LA L2 FHE FAFI R FFRATH -
2.0 F 3 B R A AR o

%28~ BCL €3 43 : FIRIFRSO 23 * > W72 2 H rFEH ¥ 4p 4 352 2 4phit 5 o
4597 THBF RREBT A F R R(%),ARD FREFAREGET A FERL 0% A F M
FHEAPM LA~ E N ERE LR ErERE S

5% 107 "G-SIB 2 /& D-SIB # i & F & & (%), 4r42i7F 4% "FSB 2 BCBS i3 27k kst &
EAE AR TEFERTEFP FRABERRE o FE o (FIRAP AR ERRFLENE LT
AFRGAe ETEVEERDRIIRS > m P L ERVF RIS - ER2Z SR T X E R

‘j?iﬁﬁi“éﬁ‘t)

6.%% L3P TEAT !
m*12ﬂrﬁ@ﬁﬁ&ﬁ?*t#E;??%i%ﬁ;”—ﬁ?%w (%), F - RENLARAEL B
- B A F(%)E F R T (4w 2 2)% 68 7]38 p P o

Ry
‘P»
w
‘“—%
>}.
w 4;
j i
=
p 2
74-
(w
i
el
\?{r

()% 13 5] THE 0" S kG PR 3037 5 éi%‘?ﬂ
B)F 157 T & %8 & Find M”*ﬁ(HQLA)
BRIV FFEERE 2R

44



Bt

© O N O wDNRE

e el T e e T I~ S T
© 0O N U~ WN RO

[t 4
[t
[t 4
[ £
[t 4
[ 4
[ 42
[t 4
[t 4

A 1A= [ e 2. 2] 29
~NY2A= 4w 2 =) 45= [ 4 =~ 2

~Y3A=[*4& w2 =2]59
~Y4A=[Ht4 2 2. 2] 60
~]5A= w422 =] 61
~]6A=[rt4 w2 =] 62
~1T7A=[t4d e 2 =] 63

~YB8A=[4 2 2 2] 65
~T19A= [t 22 =] 66
NGE
4
4
[
N G
[ 4
[ %
N GG
[ %
[ 4

~) 10A= [#t4 \,]67
~)12A= [ = 2 =] 68
~Y183A= [fit 2= 2 - ] 21A
N 14A= [ » 2 - ] 22A
~)15A= [## 17 +- ] 21B
~)16A= [4 31 + -] 22B
~Y17A= [%4 7 + -] 23B
\]18A—[“1¢%*¢‘]14E
~) 19A= [%# 1 + -] 33E
~) 20A= [# 1 + -] 34E

- ] 20A

45



GERD

R F A (1)

111 # 12 % 31 p (H 374 %
. b A BMF AR R
~8 A a #p B ~4p C
1% k(225422 R '%)(CCR) 1,529,978,556 1,484,672,572 122,398,284
2 | &% (SA) 1,529,978,556 1,484,672,572 122,398,284
3| MR Z(IRB) 0 0 0
4 |2 b ¥E B RE 45,483,112 67,866,951 3,638,650
5 | 1% (SA-CCR) 36,743,131 51,974,317 2,939,450
6 R ERHA]E (IMM) 0 0 0
7P EAAET 2 RFEREE 0 0 0
3 i‘r Z; glg :h;?l:gh approach)™ 0 0 0
9 % 2= A ## (mandate-based approach) ™ 0 0 0
2 ERERT
10 f ;;_ gagggj‘; approach)’™ 9,596,610 9,834,085 767,729
113 &)z A £ R 7 0 0 0
12 |2 &k ' 195,340 287,599 15,627
13 |87z X k% 25,284,925 25,056,605 2,022,794
14| pRziid 2 =% A #2 (RBA) 0 0 0
15| P R3EE 22 T2 0 N3 (SFA) 0 0 0
16| &2 25,284,925 25,056,604 2,022,794
17 |3 3 h ' 52,682,253 95,001,557 4,214,580
18| & (SA) 52,682,253 95,001,557 4,214,580
19 p3R43)02 (IMA) 0 0 0
20 [T % b % 156,375,480 119,951,984 12,510,038
21| AAdpiRi 0 0 0

46




hGIET A BT AE R

o 8 A w3 B ) C
22| {&REE 156,375,480 119,951,984 12,510,038
23 BIFHE 2 0 0 0
24 a‘r“,érf AN 2 £FR(E * b & 1E 8 250%) 66,547,302 63,253,104 5,323,784
SIRREEREY - 0 0 0
26 |3t 1,886,143,578 1,865,924,457 150,891,486
P

FAwRP

Lk {35 L& o

2.4 4 5 B A AR HEAF -

3 AE R P IHAE(MA) R b G H L ERT & 0 RIS FE E20HRI0P ¢ e R
FOHCA B2 gy i

4ohdz FEANEEPERTHEAT

=

(DEGHEFTA IR GE TERGR;RTAFEFIL LT A —&?ﬁ?%%wuso
QG EF AP FA MEZ A EEZ 287 T Gfgn L ERTH %Wmiik‘ﬁw
ﬁﬂ%iﬁF’WﬂJﬁkﬁwfw—§*w~ﬁ& Fo b - FEFZFTHETLEEIFAFN -
G)BMF A& K ki ppro %Mﬁ”“—xﬁaﬁ *Qﬁ»ﬁ'?**“—xﬁﬁﬂﬂi
[# 1-A1) B 3 Aﬂ\bt:;kxé;]v}Aguz;f;‘fgﬁuﬂzagg\ﬂ 33(5) 6)~ (7)F T T R34 | 2 40,
%

5|]'

(DA # % -7 % R BEFFR FRFIIHEICT RG A ENRRT T AR A
L gomie f#—r7 Aj\)l%}%"v[glw ‘alt"“ff'“fi.}‘\7 EFpE T2 %;;:o

I LBHEGr b SR e § Do S 4] L6 DR E(CVAME [ = -1 ]
FP BRI HEI(CCP RG> = f %%iﬁ*&%Ji&%ﬁ?é?&%?iﬁﬁﬁﬁzi%F%
% (SA-CCR) & TP 3/4553]2 (IMM) | 2 4e i, o

(B)h 4 5§37 sl FAFP 5 > R 2 (SA-CCR)F %7 » 3% % 0 e *& 372 (CEM) & 1528 2 (SM) 2 %
HAR o

(Ar %5 L w Fordg 2 pIRGER 2 2 38 A A# 2 (RBA)? 7 P 30355 2 2 p 3037 2 (TAA) -
() A& 5+ = Aty 23 S G AL FR ézigéiﬁ§ fi HEGT RGP
Pt o

(O)& 4 5 = L w s gy 2 Jork PHER 2 £ITGE ™ B G fE % 250%) 0 H AT H ¢ FAPRLEAS
~4uﬁ£”Lr|37fm;1 jﬁ ;\flr.amﬁi , 4«);154{3:_':3? iy “éﬁ’fﬁﬁ'{ZSO%\éﬁgﬁ o

()i 4% = =T 714742 T LA b B T ARITFIE - AT VR (e T R
*ARERE(RB) A - FiF AR E AT E —-k)

47



*EBPER

1[4 4 ] 26A= [t % 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)A
2. ['r4 4 ) 26B= [ %4 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. (44 ] 26C= [*it4 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)C

BiEt:

1. [t 41 ] QA+8A+9A+I0A+11A+24A)= [*t% -1 ] 10E

2. [ %4 )3A=[*4 =+ =) 21+ [*F% = + = )] (6E+12E)

3. [“x‘fz\ 1 ) 4A= [“rfz\: L ~) 6F+ [KI‘]LZ\: + 4] 2B+ ["r}z\i + 7] (1B+7B)

4. [# 4 Y 7A= [ % = == 1 ISE+ [} 33465312 (IMM) ™ 8247 B EEE L b G FA
5[4 4 ) 13C=[*t% 2z + = ] BN+30+3P+3Q)+ [t % = + ~ ] (BN+30+3P+3Q)

6. ['#1 ] 18A=[*t4 = L] 9A
7. ['t% 4 ) 19A= 4% 2> + - ] 8F

48

]



(24 2—]

RaBg A (§#)
111 # 12 % 31 p (H & ard i+ 2)
. BT A BE AR L
~ A w3 B ~3 C
1|*Rk'%(* 725 ¥L57* R '%)CCR) 1,642,800,785 1,594,812,063 131,424,063
2 | 1R x(SA) 1,642,800,785 1,594,812,063 131,424,063
3| P %% (IRB) 0 0 0
412 F 4+ R% 54,922,665 77,983,630 4,393,813
5| 1% ;% (SA-CCR) 44,654,383 61,300,474 3,572,351
6 | P EAE(MM) 0 0 0
7|7 B RAAHET 2 E R E N 0 0 0
3 i‘r Z; glg :h;?l:gh approach)™ 0 0 0
9 % 2= A ## (mandate-based approach) ™ 0 0 0
2 EAERT
10 f ;;_ gagggj‘; approach)’™ 9,596,610 9,834,084 767,729
11 R &34 2 & &g 7 0 0 0
12 |2 2k % 195,340 287,599 15,627
13|87z By k% 25,284,925 25,056,604 2,022,794
14| pRzmE 2 2 =% A A% (RBA) 0 0 0
15| P 2R3mE 2 20 T 3w 25 (SFA) 0 0 0
16| ;2 25,284,925 25,056,604 2,022,794
17 | 3k "% 55,965,239 100,011,596 4,477,219
18| 1% (SA) 55,965,239 100,011,596 4,477,219
19| P 2REALE (IMA) 0 0 0
20 [T ¥ b % 165,441,898 127,223,225 13,235,352
21| #hii 0 0 0

49




hGIET A BT AE R

o 8 A w3 B ) C
22| {&REE 165,441,898 127,223,225 13,235,352
23 BIFHE 2 0 0 0
24 a‘r“,érf AN 2 £FR(E * b & 1E 8 250%) 25,782,588 25,404,563 2,062,607
SIRREEREY - 0 0 0
26 |3t 1,979,990,050 1,960,613,364 158,399,204
P

BARP
Li%{%%p':wgo
2AF R & H AR o

3EAFR Y P IHAE(MA) R R Hh G h2 BERTAG Pl s &

PR L B o
4hE2 FEIEFEPER TR AT

7 -

Ok &7 A
Qb GHF A ) :
(ﬂ&mfﬁﬁﬁ‘%ﬁiﬂﬁ
[# 1-A1])] B
- % o

7

= A A
’?E\ m (6)~ (T " i< T

DR GY TER G AV RT AT LA GETA  TRIRT AR 1250
frdgd L & B FAHL -

,\’eﬁﬁﬁrﬁgﬁ}/\l—ﬁ_i*
Aﬂ\b"i)kxﬁr'}xx}gl,big*?%g“:

O e seu L PR EHp

HAPRE - L A
)—L#’% i 2_4e KN

(1)ﬂxz\=}—;ujw;}p7, b 'SR ﬁi\%@ [ﬁ#kxf'* R NN W *E:’;xxx*\—u_#% i
L i f#—r7 Aj&)l%}%églﬁ‘;}ru,ffﬁﬁpx7 E3pE T2 gﬁro

Q) TR FHEG Bk A R G L
L HLE

BY 2E2LHEI(CCPES » & T

’#E‘FﬁJ7&K§]\,}A

M2 (SA-CCR) | #7 T 2845740 7% (IMM) | 2 4e i, o

B)r % %71 7|2
HIR o

HAR PN 7 0 MR 2 (SA-CCR) % *

L4 ) 2B R %FERAECVA)E [z LT ]
BECRE AR FgEprE T

3k F B k& §E 2 (CEM) 2 4R 2 % (SM) 2. 2R 3

CORSE S Rl S P A Lk SE A Iigﬁgm&w ZNRMIEER 2N IR L (TAA) ©
(A& EL = A2 3 H R REEPFF > ¢ IR ES P RPEFIIHIET RGLF A

FFOE e

(6)% 4 % = - w A“Tdp 2 detk RN 2 2GR ™ B 'R ¥ 250%) -
2t o E LT A R AL U YT AR Y b e TR 250% 2 £ 3
() 2 %= 23 7190 2 T L AR bR R T ARG FIH - AT TR P (e
*RIEEZ(RB)AH > FRFARIEALFFHE —-k)

HEgpp2 80 s oypFii L8 2

£

rEWPEe

1[4 4 ] 26A= [* 4 4 Y (1+4+7+8+9+10+11+12+13+17+20+24+25)A
2. [t 4 ) 26B= [t % 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
2. [ 4 ) 26C= [*t4 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)C

50



[rd+] (2 - &

{
]

37
VRBREIFTAVRFFAFLAR
111 # 12 % 31 p

:K')

(H ot grd it =

)

CONE &

P ZEG R A

24 :}\’ 3 > 2k =
58 ﬁ;?ff ARRER| vk | L0 s | we ﬁiii
PEE s | wga |02 F e | ey | DET
¥4 B DR E
FA
1 &2y HE 106,863,137 106,863,137| 106,863,137 0 0 0 0
T 7R 470
zﬁfk” 259,255,611 259,255.611| 259,255,611 0 0 0 0
gL § 3=
ERUTE A A
3| EHE L & 230,116,229 230,116,229 0 0 0| 147,709,831 0
A
FBiEE B FEE
4 |FHeo iy myr 445571,701| 445,571,701 | 434,845,927 0| 7,052,945 3,533,663 152,805
P2 &7 A
P N N
5 |#z #ir1 B 513,909,296 | 513,909,296| 449,319,550 0| 64,589,746 0 0
R
7
2 AT A
6§£¢“WE“ 0 0 0 0 0 0 0
_‘/ F1
e w L X 2 3
7 giﬁf P 17,613,991 17,613,991 0| 17,613,991 0 0 0
g 2
8 |Bici-£4f 118,560,892 | 117,564,285| 114,884,174| 2,680,111 0 0 0
9 (AP HTEME A 0 0 0 0 0 0 0
FAEFA-E
10# FR A 0 0 0 0 0 0 0
Fepesd X142
115 ﬁwﬁ 0 0 0 0 0 0 0
™ A-E
PLIEL % A% 3-7%
12| 1,960,898,333 | 1,960,898,333|1,981,861,906 0 0 0| (20,963,573)
13
2R ook 3 M
13 ii ‘;ﬁif'”‘“'*‘ 26,210,448 26,210,448 22,022,196 0 0 0| 4,188,252
Foo= fR
B f ﬁﬁ ¥
14:\ﬂﬁ“’ 0 0 0 0 0 0 0
%R

51




o LI P 2tRe B
g | TR gy : e
5B e RV RER | s | |mEE | R | b
o i E o , = b ., T\E\‘?ﬂ\
LIRS R A |, #C | ##D |
#1# B AEAE
_'/E! 20 % =, ﬁg -
15| %E"% P 4,407,889  4,407,889| 4,407,889 0 0 0 0
{ \
! -E‘”’é_ z 2 ',% -
16|, . 23,065,875  23,065,875| 23,065,875 0 0 0 0
{ \
*EE A%
17 o ey A 3,094,570  3,094570| 3,094,570 0 0 0 0
LB &4 -
18 t‘ f;r - 2220443|  2220443| 2,220,443 0 0 0 0
el 12
19 |& 75 F A-24F 7,851,363 7,851,363 0 0 0 0 7,851,363
VR TR AMTE A
20 [ - AT A 3.891.662|  3.891,662|  3.891,662 0 0 0 0
=7 !
21 |8 & FA-%4 37,564,033 | 37,564,033| 37,368,693| 195,340 0 0 0
22 | F A 3,761,095,473 | 3,760,098,866 |3,443,101,633| 20,489,442 | 71,642,691 151,243.494| (8,771,153)

L TR ARERE

23|, . * 80,353,346 80,353,346 0 0 0 0| 80,353,346
IF AN

24 |& 72 R ERT 0 0 0 0 0 0 0
BB E D

25 |} BT 2 ﬁgﬁ 118,438,521 | 118,438,521 0 0 0 0| 118,438,521
(3

26 | ®E2 &R f f 0 0 0 0 0 0 0
HEFEEZ G

271, i 27,425356| 27,425,356 0| 27,425,356 0 0 0
) . F“

28 | & 1 238 32,031,854 32,031,854 0 0 0 0| 32,031,854

29 | AP TR AR A R 213,942 213,942 0 0 0 0 213,942

52



Q"+ FhwstE, DHF)T & &
%£W?E’H%ﬁﬁ”°dﬁﬂ b

=1

P HR T A

~ % ~Delta-plus 2 5 5@ % 2308
EEEEILGT
» HE G 1% B l__ﬁ_‘__':r’;"'_n =X o

53

P

a—

i
Bt
FRA

F 4
i

, 0 e = LI R 2R l% (=R
M |F 0 SF ST AT AR
i ‘d"E\i B Tﬁ\ %;Lﬂt%ﬁ CRE =% h A N I /j\iﬁﬂ\
| ER R E| A |7 C | ##D | . .1~
BELNLTAZ
30 e 0 0 0 0 0 0
FZAPR 2 g §
31| F 3% i 3,152,915,221| 3,152,915,221 0 0 0 3,152,915,221
32 |t & i % 37,147,398 | 37,147,398 0 0 0 37,147,398
33| E G 0 0 0 0 0 0
B4 |Hi Epkf 53,934,322 53,934,322 0 0 0 53,934,322
35|f F G 3,920,792 3,920,792 0 0 0 3,920,792
36 | Ff 7 3,108,736 3,108,736 0 0 0 3,108,736
37 |PRa T IE AR A R 1,613,297 1,613,297 0 0 0 0| 1613297
38 |H & f i 12,258,460 12,258,460 0 0 0 0| 12,258,460
39 |4 g 7 3,523,361,245| 3,523,361,245 0| 27,425,356 0 03,495,935,889
BEAEP
LA {ATHE S ¢ £
2.8 F B B REAAH AR -
3hA TMabF L2 tee e, RAPREFTALFAY g?ﬁ?%@imaﬁﬁwfﬁﬁkiﬁﬁﬁﬁ
%]?]7 #’Eml% laJEf?—iﬁ'i\- g""'IEB'T’”ﬁ %,}'{’P“ﬂ&;‘l!{%]};}"'fiif'7 T[’"EU:II% IE'(#E“'?'{"E;% ”Ff‘é_
Tﬂf“%’Uk%*’lﬂﬁﬁﬂvkﬂﬁﬁﬂyx*ﬁ%ﬁ“*% TR R F AP RPRLER H @, T
BT A H S IR B D R 2 AT AR A AN
“‘ )
4I’~’#)}Lx§ in&J SRR EN N W *?J r}_“-*\IL.abps};%‘:J UGS 2 R ﬁ“‘J\dﬂ%ml%m(A~D%§)?zﬁ,
‘; F\ 12‘ {F] )Lﬁ#@7 rhé‘]"% ng_L FJ; ’}‘@ﬁ/“}}\% »)’L-rr—\?"fl’]; ‘é‘/ﬁlﬁ g“J-IEEI )
i~ %@7@m@m:
()T b a2 (AT » PR 455 4o % 03 gﬁugi BArFFHFL L FTFT AR OMNTR
RGN REIIEYIEA O TAT AR AT AN EA ) (BRI R ISR R “%ﬁ:ﬁﬁii
EX

PR A S FZILIE
e PE- 3 B 5] b

xﬁﬁ:..




M2LF AR KA F A
DN ¥
FR-EFHDPHE
B AR A R
ER &

FBIEP o AR F AR OIS o

LTATRBABIBERFAG R R MR b BA KT

405 R xﬁ;_‘sﬁ

$97 Tor ik AF AP RFRL

?t'ld"gml%lﬁi}TE_VFﬁwlgp‘)xﬂxz\,‘}‘]u- =

o B E ) 2 &3 -

54

r'“//f JE

¥ sl
E #§ 2.



[pd -] (A4 & {37 =)
R RGIFEMBELES § @

ERE -3 4 X

111 & 12 * 31 B (H @t 574 %+ 2)
P
) > G _5_ /__-_
77 N LR L A D g [
A i 2 c %D

PrEEAFRAFRPTL
i': : ,if‘, o sl 3,686,477,260 | 3,443,101,633 20,489,442 71,642,691 151,243,494
FAER | E
PrEIFRIVRPAT
# ‘ if . ‘;ﬁ?’m 27,425,356 0 27,425,356 0 0
2 fRteR i E
BNk R E AR R
_rh ) ; LEATRER 3,659,051,904 | 3,443,101,633|  (6,935,914) 71,642,691 151,243,494
= ZR
TAERALNERE 1,359,745,865 71,797,328 0 0 0
FETHR T E2Z AR (98,561,241) 0 0 o (98,561,241)
YR HE O fp g e
. ‘f L0 Rl 142,702,174 o 142,702,174 0 0
oo E AR
Bl 8,739,980 0 8,739,980 0 0
2 P2 RGIE 3,514,808,961 | 144,506,240 71,642,691 52,682,253

B4 ®P

1A {345 0 £ o

2.~ & “fﬁ%ﬁ"gﬁiﬁﬁﬁo

3. I’—?r)iuﬁ T#—J
BB R RIS 2 %%ﬁﬁ‘ AR AR e

4. 73 FhwFEH, T2 ﬁéﬁ%“ﬁ&%UHSﬁﬁv

5aﬁ%m;L%—;uﬂm GNP r 2 TP PR GIE(A RS
ZZER o A REFERALT TR ¥

(Urﬁﬁé%%%4¢ﬁJ*

T kgt or A b2 £9F o

@ﬂ*ﬂ&ﬁ1\7iﬂyﬁﬁq?*“ﬁ**'§

lﬁﬁﬁ%?ﬁ%zz?—%?\ﬂ\ﬂ-ﬁ gr,r,_ﬂj_lz-ljd’gm]% IBF}@"" [,

G2y *ipgi
}@f@&%ﬁﬁf%ﬂo
GRS S

CEHLIEWRGRIE L F TEECFE, LR

Z\a""' |/—ri\3;II§E ° r'TJ
BV TTREEY SRR T T Yoo SR Y SR

(Gl4c® H-h & 2 s}#‘f )

5 1) 2

iR B ML LG ERT 0 B F R GIEH D E(CVA) -
; i

xﬁ:—ﬁ)

b"’rh%ml%miaqlJ R AEHEIE LG ﬁé—r" R 2 T

6. Mitde ) LB LHR4T

(D% = 7 ?éé%%zﬁ*ﬁﬁJir%ﬁgﬁtﬁﬁﬁrifﬁf?¢Mﬁﬂ$?‘% i
TP fkiE, 2 Tdfr, RAA A FHB -

Q)E#E P 2 T, e ihdn & B S FHAD )T 2 £+ o

55

AT B AR RG B ERF (A A B - T2 5))
L ATl

By

s

# & B & & -~ Delta-plus %

N {Kﬁ%\"]‘] )3




Bt

e B AR o e

[*4 L+ -] 1A=[4& -] 22A
[*4%+-)1B=[*t%&+] 22B
[#4+-]1C=[4%& L] 22C
[*##4& -+ -] ID=[*%t%-+] 22D
[4+-)2A=[*%+] 39A
[#44+-)2B=[*t%+] 39B
(4L -]2C=[*4%—+]39C
[#%+-)2D=[*t4-+] 39D

56



GERED FES TR F RS

§3EZTRGHFLLARP
111 # 12 % 31 g

WP

nE

LYo MHirsE A B
»E T AR R0
hopER AR LRRP

T -

s A ]

ARLEL T A NI
L SRR S AU

K
%P RIES|A P F A

CEE LN S &)
2[Ry PR IEG i Ee
BRRGTERL LR

AR LR FherA - 2% ~= ST e

THRRERT 0 B
> E 3&7.; B RS
B AFAEE R 2
R

(I = &
ﬂ@*%%iﬁ#@?#%%,%ﬁ%%@ﬁﬁm#ﬁyﬁﬁ;ﬁ%
|—)Ell1+l%’fxp' i%rf%i;'g’ziﬁééai%%;\ﬁgo

(L.1)# % =iz > j* (mark-to-market)
AT SBELEY B8 B2 CBEHEAEY o P FR G2
FR KRBT DL (hoB A B TR 2 b R
B RAeh T T ABE SR RAIHEL o FIERR FIR
F e Y AN N S "F‘f%”"ﬂ?',&’ o B R TR

ESTR I I

(1.2)#-3] 3% 1§ (mark-to-model)
RATERD & “’"'I%?I“—’T'Fi’éﬁi'#« HoA) g A ooz AT - B
Bl AR E AP FoRFIE I TR -HREE -4
Y G BREE EREH L R PR AR e T
fo TARBAETRETR® -
A2 gl mal cREe ks (LB, o M E
ER-E R~ R ERE Y Y SRR TR kR o
HaAlmErA A F 21 - Iy amp S ha&iTE > T
SN A S e S A

(1.3):9
L RN B LR Lee b LR R LS
W2 p a"'Fiﬁiﬁ C R HINI A AR LTS
BHPITE R 2 F ool ARG SR A M E 28D
ERPRRPEE > UEETLEFEARPE SERE MM -

57




Qb= § sk

QU%HE 3% 2 FHAFELUPIMANLE A TERE &
B BB &2 Tf(i'r ’.,_‘F i%u fiﬂljgﬁf%i‘\gg‘;%%o
g [P I RAEER | Q%EIEF 10 APELBERRER VERFERL LA
B AR R AR 2 5 .
o

Q3)%EE oF &30 - RNED F SRR - 1 F Rl
L

GREBAENEFAR | kA FD 30 G H EER L4 MR TIHE o

Bi®p

lLAd {374 % & o

2. AR B A AHIEAR o

3¥¢a%%$IW%A]‘rMﬁﬁ%i%a%EJﬁr@%%ifiﬁﬁﬁﬁi%i%EJﬁgﬁgi
B RRME LR RRT

i 5“* B Gl IR S N A R S

5 ¢ «J'%’%im’JF m%m@ﬂlﬂ$%}V%kmmkmmmm&EWFmﬂﬁmmkw_

model) - LLL "4 PG MR AR AR 0 e FE L MR EAE R e

58



(2 Lt=](%%&- & { & %)
R eeh- TR
111 # 12 7 31 ¢

ERRSN o P S RNV B R R T S A SHRITER A 2 b G A TR
LI er hpems (HERBE 5% & B6 B0 A2 SHFRAERETE LR

B AIEP AR REY EECT T bGP o
AR OREROLE AL ERL G R T RE LB REFFIP 0
TR DG E A | RE GRS TIEE w L ¢m&«w’«1&%g@1wﬁﬁo&$¢%m%
2 ﬁi}‘w’{‘f»‘ q”k“ﬁm FURR > A B R R E“— H?LE' ot SR S N A
Rz =k otk - 4 “Fﬁgfé‘/\‘ Y I W N - N E“]K"* AL g
THEFRSTENRLEHE > pur R g 2 YA F oo
ﬂim’*&“ﬁwxai &Kﬁg}f{ﬁ\7§xr§v}ﬁ"“ RAEEE 0 BTR F AR
KPP B F2MP A e ARERAFEE RTEBZ ARF &
g |7 " bR e 3%“&%1%ﬂ%aﬁﬁﬁﬁ%%i e A EREFE 2 RS FE R
¥ i 2 ’*#fﬂ?“ o ERR G UHER G RN S E RN R LR R

LR FTASFEH IFBMLIFRGE RN TR Ll F AR
WP E R 2 F o o

EERREIL R |[HRRFELG P Gy pAR ) R G FHMAES R RER
ﬁ'ﬁﬁ']‘fzj?é‘ﬁf}ﬁﬂi BreFh'azisd FE EH APECypLapde  LOERP MR
A kR TN Al % Fééﬁ%*i@%ﬁﬁa’ ﬁ¢$§f7ﬁﬂ’*ﬁﬂé,pﬁ%
o] e A C RS AR I

(l)ﬁ..!r:?‘m%-
(L)t dd - FTASF -

2 FCR R ALR P 4
d 2 HEH AR

HEF 2§k (12)N = E L G o
g [FFEET R 2 (I3)* fpfera & g f @ APUR -
Brh & E I ((2)i) £ 5
FEE RPN F 2.1 pfr 2 ARE - TAST o
Q2N FMIEE A T o
(€L B R ol S
BEFEH FTAL G A L e L e . L
%ma%i;;i; PHET AL AR L EGRE A TGRLFBUTE (RIS ST
6 T ot AETR® 'ﬁ?éi%L;%zz?ﬁapgiiﬁj L&%,b—q»{w&g?ﬂ%f 4}’17
7@
m

TREPLAM AL FI o

AN L EY F-S éiﬁﬁ;%%%%ﬁ’éfiﬁﬁ%aﬂ%%’*”%%%iﬁw‘%%l
TIFR A AR enPic i PR BB EE 0 ¥ AN RRREEA > TSR ERSER IR TR

3
T8
’ %?gﬁg’l?%fﬁ—&iig?;‘lo

BB EIRLE 2 (D& - REH L RS ¢ Faﬁwiﬁ?W%%’uﬂix g g
THETRERE FRGH R EZ LRSS LT HE- UiE ﬁi#F,fvﬁﬂ%mﬁw
BRFEA(bleR B A | RS2 RS TP TR S i RS2 Y AR

/

8&\‘ SUINE A S i o
AR ERE &L QBFPEAT EETARTRPLERERS X 2R AM TR FEEL
£) o UEFE TR R o

BA®P

A% L ATHES ¢ & o

2.8 A R BRY A AHESR o

59




[ -+e]

111 & 12 % 31 ¢ 274 L )
o e
. P RERE 7% R R 4
) *E 5 R ' C D
A B
IS 4,115,754 2,010,829,136 9,767,805 2,005,177,085
2 | dEms 0 946,866,444 0 946,866,444
3| & Hkk 974,523 1,358,771,341 2,875 1,359,742,989
4 | B3+ 5,090,277 4,316,466,921 9,770,680 4,311,786,518
) TK
FNXEGRE TREPFFTIAERGETALFE S ZEP 2 AH | R o

FARP
Li%:{%%ﬁﬁ¢3iif°
2.0 BRI AHEI
3.xp'1+ h'& RGO AR ¢ 3 Ak
m%ﬁﬁ*'ﬁ%%”i¥ﬁiﬁﬁ”*°

Q)% o § R LR B G R R RS RTRG P A NIF) Rk ¢ 4K

13 %ﬁ**ﬁP s A RE LA -
4. & i%_ TR
R B AR(y  6E  £
SRR R A
6.3F X &5 /Ay -

*EBPRIEE

. [%%& -+ 2 ) ID=[*t% + = ] (1A+1B-1C)
2. [t# L2 ) 2D=[*t% + = ] (2A+2B-2C)
3.[#% L2 ]3D=[*t% L= ] (3A+3B-3C)
BiWt

L[4 L2 ) JAR2A)=['t4 + 7 ] 6A
2. [%# -+ 2 ) 1ID=[*t% + = ] (1A+1B+ID+1F)
3. [+ w2 ] 2D=[*t% + = ] (2A+2B+2D+2F)

60

AT RS R GRS T R RIS B2

2 EEES AP ARG AR B

2 REE  HBES At A B R o
W@m?Wk$ﬁ%’Eﬁ%m%mﬂﬁ%#%miéﬁ

FEFATRZIRAT RO DRI EELR -
FIERFRERF 2 AR R G ZFARFCRERELEBERD -

/31 S
B e e

K3#(RUF)



[+ 1]
%HE FEES L YL B

111 # 12 ® 31 p (8 =374 %4 =
7% P £F A

1 | PP AL p 2 9% FRES 3,902,073
2 | pPLrIFLDFEFLE N2 %2 FRES 1,444,588
3 | E AEIRE 534,392
4 |4 EE £ 696,515
5 | His gH 0
6 | WAL D 2L GEES 4,115,754
ENEGFLSRIEP DR
OB ARG YREFEARCEP L &

B4 ®P
lLA% L34 1 L E o
QAE BRI AAHEAR o

=Ny z . 2 E ST I
3aE M)A R FREES

4.0 PHEEADTEFAEOLEGREE FRES
SR RE ARG e A RS

6.4 41 5 1E & 37

CRATREAIR IR A AT AR A F R R

DR GREY AR AP TR IEY .
i

A N N B N G A

o

DINE A FEL R E & o

THERE D FAAELAD 0 F L IFAR ) HAT

rERPEE

1 [%%+1] 6A=

[+ 1] (1+2-3-4+5)A

61



[ L2 ] (Ra- & (3%

)

G* FASF R
111 # 12 7 31 p
e X ]
&P rF
(D : 2y "TAEFTATGHAEFRIIZ 4%
30 IHTG B E R R B R R AL PR | P -
1 T ELFEF 0 FFANETD | QR kY% T ARTARFEFEREELT S
GE FAERALHG Y HE Y gL -
tE TR Sk e RF~ 3 "HFpFFAERGET AL R
PR A PR o
) WHAZE O X hgktaem F AR S p

FAp 2.2 d

KRNI S UpE ke ®/aF A

Byp TRAAE € R 2R | P FHL

ST H & & & (restructured

exposures)z. ¥_

BiEp
lLAF L 3HE S L & o
2.AE BRI AT o

3AZTMIMBAED 4 TEHBAD 4FEF B JHEI o

TEHE
LFIBI 2 J ' A 45 4 o

Flapdp B %G iE
0 %30= 108,066,427
31 3 90 % 107,808,075
913 1# 322,204,490
AiE 1 E 1,476,865,898
&2t 2,014,944,890

62




203 B2 A HBA L F G B R G (RT3 R R DTR) U AR R S £ A 4T
3 o

i (B =0 350 %F 2)
b K ' iR AR BT £ 97 P R G RR wH £

N 1,824,223,790 8,381,910 9,947,480 238,873

3R 190,721,100 1,385,895 1,305,164 862,270

£ #c 2,014,944,890 9,767,805 11,252,644 1,101,143
¥ At MR £ | R kR | BHEE

Wi ¥ 147,760,180 264,690 321,217 76,496

Eppr g ¥ 79,858,208 474,860 18,819 165,891

AE A AT E 191,334,367 441,303 265,291 0

B A 1,326,033,093 5,793,822 7,608,164 786,565

H 269,959,042 2,793,130 3,039,153 72,191

£k 2,014,944,890 9,767,805 11,252,644 1,101,143

3 ke PR AT A o

g RES WP & 3R
Ak 3B AR 90,091
m3IBTAKRO B 539,878
wihH 6B Akl & 349,045
w1 E AR 2E 222,647
W 2 & 308,283
L2k 1,509,944

AE KR G2 FIFGAE o (FEY 0 & FHE)

63




[tﬁ-% £ = ]
B R EHAF

111 # 12 2 31 p (H = 35484 2)
"k
) BE R |EEE|T

R R¥ v v n 2

T R %'%ﬁ EFr'e s |'" 2 #|'®EHF— o %'.

38 & E kR - EE O S I A n % & iF

‘ £ A £ —# wn_#ﬂﬁﬁﬁ—ﬁﬂ}% WE—| G Y

&4 %5 B ii:?” #D SRR IEN N A

" #E | &F T2

¥ G

1| 2% 1,898,812,257 | 85,106,682 | 77,085,629 | 21,258,146 0 0 0

2| BEms 885,640,676 0 0| 61,225,768 0 0 0

3| a3t 2,784,452,933 | 85,106,682 | 77,085,629 | 82,483,914 0 0 0

B2

4 e 2,578,333 7,481 4,500 724 0 0 0

LR RFE AP DR

BAEP

A% { 374p% 1 L& o

2AE B AHELR -

3EFEGRGEW IF R ERLATG 0 AEY S0 BRI E L RRIEG B0 ¢ F MRS T
e (4 5 B ‘Vﬁﬁﬂgg)\%lﬁ £ %7 o

SRR A T S R U S e A e R L A L ROk N R ARl o ARRE el o R R A
/fz;’*F AT SR Rk G R G &3

EFRGZEREF—E RS/ B RRE/CY FERE & ;u,;;

rr’a{?‘& W eFRA o F I /M I R/ T4 rv'% EACEYS
B(FREL RGBT EEZ AI)RERGH B EF G £

=
3‘ I
N
o
:ifj ~=$
~
)
P
4 iy\
|

64



(a4 ~) (hd- & (#- %)
LEAS

BrREHFREZ TR IR THIHG

111 & 12 % 31 ¢

JE P mF
‘ TR R E AR ?**&%V? 2%
$LEFFF IR * =5 4 (ECAIS) 2 ) \ "
GEEP R AR R LRI R T
1 |r % BH(ECAS)2 L4 23R A Y
| . T RSP PURT ‘Wﬁ45£%%
FFORE LR o @
p [F7 TAREIRT DAGE T R RLFRMAT CREAG FARLRET AL
ST TR A dfh ) 2 B SRR
o BRI R LR L M TR TR T AL
FOLRT A 2R A AR R AR L6 R PR
AL H ok IR R TR ¥4 b e
) FOlp P ’%ﬁ‘i o4 3111 ?ﬂ}}ﬁfﬁ?ﬂ?ﬁ rﬂﬁ'.}x%k};}kuﬁr} ;J_ﬂg"r
4 [FE (L B F R %
o BRCIENEE S SN s
;p\ﬁ T HRERERE)
BAmP

lLAZ L FTHEEF @ & o
2.AEE BR A I o

65




CEER!

]

BER'GREE ¥ RGP LK ARER

111 # 12 7 31 p (H = 378+ 25 %)
o [FRGYERAESCY RGRS TRR BEARSG L | RERFTAEIS
B R R ISR R R b ' 18 e
¥ ' 451 £ % £ A 1A | RMBTFA | THL%GE
A B C D E B F
Vi mge 778,037,587 127,710,000 778,037,587 25,542,000 8,724,469 1.09%
) ELI N f(ﬁT
SN 18,917,493 10,168,392 18,917,493 0 3,791,434 20.04%
8i7(5 5
ERBFAE
3 f ; f‘f}; 358,481,914 19.277,903 358,481,914 3,617,889 140,637,475  38.84%
g wE Tt
SRR T
EF(zHE
g g ing 413,860,084 395,660,457 368,232,179 24,631,816 334,382,559  85.11%
)
S| 8 279,142,214 601,407,169 248,110,767 11,763,114 191,923,453  73.85%
6" "2
. 1,459,906,277) 205,521,944 1,459,480,000  4,584,031| 782,951,093  53.48%
JPEEEX )
g 31,058,964 0 31,058,964 0 65,149,852 209.76%
REZLIE
g F AL 767,729 0 767,729 0 9,596,610 1250.00%
BEESH® ’ : o o
P
Ol ura 93,434,359 0 93,434,359 0 68,965,523  73.81%
10\, 5+ 3,433,606,621|  1,359,745,865 3,356,520,992| 70,138,850 1,606,122,468  46.87%

54w
1A & {374 2

X E

2. A R B RE A AHIEAR o

3.8 Z AP BE AP P AR P Ao T o
(DF o &% M4 Gl £ % ROGISE T RGIR-4 P £90 0 AT R G Y R RISE(CRM)Z 2 Tk G (A'F
FAREE 2 EH R

D5 &G * Bk B T r R GIRT kG- L

(CRM)Z_ J '& 4F ©

()F e o ™ ik BB 0% BRI KRR

FARFIE T RPEFT AL R £ -
AT oh e TR ETA TR HEGEREC Y R RISE LRI 2 F O F A AT
A L EM 32 APMAF =k F P Q) TR FRM Y - A A [£2C1 ¢ [£2D] 145

BAw

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

AT R

* f e 4 B (CCF) 2 2 % b ' 48

Lg% kG H(CCR)E 2 % b '35 (CRM) s 2 i

66




(%= -]

LRGN RGEERT Z A GIEIREE

111 & 12 * 31 P (H 374 %+ =)
B fE B X
0% 2% 4% 10% 20% 35% 50% 75% 100% 150%
7%5 7> 2‘5;?1‘] A B C D E F G H | J
L i mge 791,828,380 0 0 0 3,427,095 4,389,900 0 114,436 3,819,776
2t B g R
2 ,‘\L.(m‘;f T 0 0 0 0 18,907,574 0 0 9,919 0
3 fnj ,‘; ;; f:)*é 1,492,946 0 0 0 175,591,284 160,150,417 0 23,707,453 1,157,704
L¥(s X
4 *’; i( g ;‘:) 1,204,972 0 0 0 40,799,518 51,112,683 0 297,907,838 1,838,983
S zan 402,356 0 0 0 8,149,143 46,949 244,647,447 6,314,829 313,157
6 |2845% 0 0 0 0 0 0 0 0 0
3 Sl 2 K
7 *%f;"‘“‘ 7 0 0 0 0 0 0 0 8,331,705 0
#E
Q | AEZAIERTE
B prEiRT 0 0 0 0 0 0 0 0 0
9 |dwsa 28,999,223 0 0 0 1,633,878 0 0 58,909,595 0
10 | s+ 823,927,877 0 0 0 248,508,492 215,699,949 244,647,447 395,295,775 7,129,620

LA g R FEEP

PR,
. Ht
YinS

67




bR 250% 1250% | LTA MBA FBA &) hz 5 ADC ;?fifzz
¥ 4 K L M N 0 P Q R S R T
IR F S 0 0 0 0 0 0 0 0 0 803,579,587
2 'figﬁﬁ‘ 0 0 0 0 0 0 0 0 0 18,917,493
3 {:’; é fj )é 0 0 0 0 0 0 0 0 0| 362,099,804
4 :E i(ﬁgé") 0 0 0 0 0 0 0 0 0| 392,863,994
S | reiie 0 0 0 0 0 0 0 0 0 259,873,881
6 | 284 5% 0 0 0 0 0 o| 975948733 | 368,573,835 119,541,464 | 1,464,064,032
7 fjﬁi\%k 22,727,259 0 0 0 0 0 0 0 0 31,058,964
8 i f ; fgg’f; 0 0 0 ol 767,729 0 0 0 0 767,729
9 |ruswa 3,891,662 0 0 0 0 0 0 0 0 93,434,358
10 | g5 26,618,921 0 0 0| 767,729 0| 975,948,733 | 368,573,835 119,541,464 |  3,426,659,842
AR RFIEEP D&

BAEP

A2 [ 3ME% L o

2.0 4R R A AR o

ARG WH GRS RGRF LRGPP ETARRGE FAP A2 R TARFARE 2 Y ERE DY RGO g L0
Brgdspie > ew A * HERL ‘GERT 2 £ o

4847 EA FWM Y- LY A [£2C) e [£2D]) 94 -

68



CUERED ICEEE £

MR ECA L IR

Z

2

IEB

F\

¥

N ERECA| 2 DHE g m
l‘ﬁf‘i]@f;\ B2 A AR 2 #
I

b &g 2 ﬁk‘f? | g IRFEFE ] 2 BE B
EREERA RS E A B B4 E
C R e g 2=

ERF RGN FEL 2 FRE AL
'pE

AEEHE L IR PIGEEE 2 FF

WhEFArs > BERA YT R
Bk s RN IGEE D LN
EREZEN R ML E AR

)xi?g_‘%abﬁfi/,}

= F
RN EFTAEEZ R EKE X
Btk F AR @Y 53 A2 4

£ 23

o dEARZLE A A & 2 e

(1) & 9185 (PD) o 3+ 1 sk T ~
2 TR (BB i 4 el
KIS %zr'n: w3 PD: 73 2 2
eSS Sl L B
SR ﬂ@q)

Wﬂ

= A4
\'\&‘ /B “M

(2) & 9 3F 2 = (LGD)(4r F pr A 19
RTINS JOF PR BT SR TRNE SR
SRR S A &?é‘gg do e it
LGD iz 9% 25 4 & krg B0k 2 pF
BRI

BARP

IS E

LE o

2.8 A BRE AR o

3.NETE T

2.(2) > B)H i * A EH AP IR 2

69




[l’f, %c: _L_-:

1+

)
ERGFNREABFAET2LH R G RGIE-R IR

£ 7 (H 3745+ 2 %)
B 4 4 FEEr | TE | TR RS —u:f; BE | T | T | hg | T | P |4
i 4148 % (PD)A & N ECeE | R Rl | YR | IRE BT | O F AL LEY | O ET Rk (EA | B
2FE A | w2 A | B C | H GBS E #F |32 | BT | A1 #i#c | K L
%'% B HE%IED *G |H J
0.00=PD<0.15
0.15<PD<0.25
* 10.25<PD<0.50
& | 0.50=<PD<0.75
1 | # | 0.75=PD<2.50
4] | 2.50=PD<10.00
x | 10.00=PD<100.00
100.00(i& 4)
,J.g,L
2 | B (2NE&EEAD
B ATARARE S AR GIETA L P
BABP
Lok L FTAE S L o
2.AF R R A AR o
3 A X AHAHAPNIERZ2e 77 A%HI COLERTS (DRF S MDEE S (VEF-FARRT S ; FAGE 95 /E 94 3
(VI)E > etk 30 @ A B P IR E02 L R 40T D (DA R 7O (ll)ﬁﬁv(lnmi‘t (1V)u—.*4‘= #h%,%kp WMIEF#ESAGE 91 F/E ﬂéﬁ%
F)s (VDR BA-ERBAR(EFARET LA LS (VDR BA-A 2P k& S (VDR G- L EE 2P SR B R LA ES S (R » RjTER o A4

AP IER RPN ITER 22 KGN
ERRRTHT EELF BHEHE ARG HEL LR b
SENWF LK RGRR x;%ﬂxz\ ARV RS AN A [
APWF LRI ALY

434 4

P2 i

E 9

A A

K2 o

EiTimA > m

B 4e A ulER

m

ERPY - ,{_;J- KN

70

bt F

A2 E TS B

BT A

P RUTLERE R ST A



6@%%@%%?“'%#%éfwﬁiﬁ%w%m%%’“

T R G2 A Re AT G

0. [ ™ B RHSIEE v B i L
108 3 4 4 dic t B gk A kA BT R
ll_li’JL ‘J#&‘é . ix/:]%l!ﬁ%';f%c Z_ 'Ej’r)\&

F(X ARG b oGSt ) o

PRI A B G R i S B R RIS R 2 R RIT
$ 00 T AR A D S RS AL & BRI Y R R L L T gk

Z_ 'E] —r)\ LA ﬁ;(

125918 S04 5 :ﬁﬁ%%ﬁﬁﬁaﬁﬂ«%&ﬁﬁﬁ

13T HF L E R G B HaRA

1475250 il RS EF AR RN TRG
ISFEHIFA P Rypi gt TE* Rrap

16,4 4 i @ gl M o TR % higp3neRi2

o

% &
ECFIHHER EE R ARGEAR G
RGPS ZEORGI

MTEGE | 2 2 AW L 2 AL N R T L B 2 T o

7
~

Nk %ﬂ**%ﬂﬁfﬁﬁo

feite

CENFAFCRFLI TR
F

;
A3 ﬁ%%é

AP L RIL S R AT A R 2R

71



[ L= (*i723F %)
MR EA M ERE &IEE R GRR
HEGEFT A ek R ITR 2

< ! A (H gt )
=% 574 M £ BT T R 31
I P 7 e P%fzg—iﬁ;gﬁlﬁki ?Kéﬁ-xﬁ'kﬂ?é
1 | 2R R AP IR 2
2 | AR BN R R
3| iF-A A TR E
4 | #LF-R PPN 0ER 22
5| EE-AAPIGTER
6 | £ F-BIFPINEE 2
AEII TS CiN et
8 | HART hG-EI P R
9 FLA-ERAR(ERBERE

%’*’J%‘ﬁ)

NETE 7

12| 2% ’é‘»i’]%‘ﬁ

13| #F5A-AHP =S 2
14 EHELZAGEIER IR 2

.g.

15 § » Btk 3k SR IRIER
16 | B » BjctR 3n-38FE p 035 2
17 | &3

Br AP ERD Sk ST A

Enhn
=

B4 ®P

A& { 379E % @ L & o

2.0 2 4R A AAHEAR o

ARG ITARERBE FRFCETLRGETA D AFRIABFFTLAPERBFT ST R GIE G2
ER TR LR R RT A

ARERGETA ARG FAPERP FL G R GRETE TR RGBT A -

72



[%%:*E](*Fliy)
ErTRGRGLAGIETARR AP RS
& 1 p CEREZ T EEY
* % I
BGHLT A 97 RGBT A

WP

AEFLPZRGHEF A

[ | e |

b

AT [ o= | | #E ‘E“
M P IR

A [ | -

~

A5

R

T | M

| | W
L4

=

HRIFLP2ZRhGET
%@@Wﬁﬁmi

1m\«\000\10\u]4>wl\)>—

B A RP

LAZ ARSI X E(F L EHRIIFTTR 5 - FERZFFTPRETLLETFA) -

200 F b B RE A AT -

3F AN FURGT 2 MR 5 R0 X R E (¢ FATEARL BRI DR ) g F S50 S s #
E R A7ig R G AR R o

4?%&?'¢%ﬂq#47&%%%ww EERF AP EEIRFFTAS T2 8
SHALAT D PR E o BRI R L & E R S rn L BRI B2 A T A e o

6.7 FHBICE P FE TSR R ERIE C 2hantga il i > ¢ FIMFEERDOITYITEAT
EHLZF 0 o

T E B P F G P A s FEAOTE SRR RO R o

.F gd 1 7 ii‘,}ifh(m 4o F ok B )Pral ez e o

9.3 : :’E,zﬁpf*“fi P H faspz % 0 AR EREL N o IR B AL RO ARG g
ﬂ%ﬂﬁ&%ﬁ.é%@méﬁikﬁﬂo

106 %570 b P e 36a [0SR > 7 M 5 BPOT P RS g o

73



GEEEES FEEE D)
L RGMAE NP F 2 wARRE-P INTERE
£ 1 (B :%; 4)

i

-

V. [T YA lq FIN Z_ j\ _/& [ES
g |z TV *ER Ty
4 Sl [ 2l F ok » i ARV
% & Bp | E &) ﬁ& i’K ?I-:{ iy T A 3k LS P KN REIE N Q P }i
AX | FFF OGRS N N RN IR A T
THE g 1 % ¥~ 2 (SR 9%
= T afe | # J& J& *ﬁjﬁ E 55

o
EORGETZ B EE B KE

B A RP

lLAZ L FTHEEF @ & o

2. AR B AAHEF o

3R X A AHP TR LS 5T AL R (DA R RO ()8 ,(111)
FToWMEERESAGE 95 /E 9 ?*ﬁé)'(w)% *RATHE 2 B AR SRR N IR
()3 18 B s GORLF 5 (i) & % 3 (V& FHRRT 5 (£ EUCE N 5/3 9
A-ERBFR(ERPRE LIRS (Vll);; & A-E 2 g ke s (i) R & 3-¢ ) ﬁ%‘é’&f’ ; (ix)H # %
BARS D (OF > fetEar o AN R AP IGER RPN L R FARES S BARA
G| HLAR o

4.9 % A ImE Bl DEPEER P A QFE O RREAEL F BB PT LT R R R

5T QBT L EOEGIENBLERA Ess ‘]ﬁkf‘—r

6.7 A A R S L HET o Al p L ORI B 2 A A e

T AZ A FRETAA BFA Q)T - ERZEHRA Ak (I)AERFL P 2B Ak

4*“ F»

QAERIENZ HAA I A AERY EN2 HA A L #Hco

9.k RFEGEAA Y BATEAE | AT - M ERERT AEA AN 126 ATF 2 Y2 B

A

101%@(&&:&"]—*; 1T i:ﬂ&}i:‘i%’]f—%(iﬁﬁvﬁ.i‘%#&%v‘@x&}i%ﬂ S IGICEN
GEREAREIZA) LFT g%ptzaam&xﬁ?;mgZ;-jﬁmﬁ*ﬁmfﬁﬁﬁpﬁp-},o

74



CUERSS ICEEE £

PARTE B IR R G EEE P R

£ 7 2 (H@= 3740+ 2)
FoART
9Lr‘g‘)§u§%wz§7,§_ﬁ?\
% £ %8 D
TUER ; Fe ' £ 3
dasy | plew | S| RE — oGt |
) - EF) AW | WA LR | e | BE REERY | L *AE| 4F
g4, = g4, = g1, = L % g 2 | RSF -
Al B | C py| B RF | 2047
<25 & 50%
1| &2
=25 & 70%
<25 & 70%
2 |
=25 & 90%
3| %R 115%
4 | %33 250%
5 &89 -
6 | 3t
FRGT T A BARE
» 2P| R RR .
i* XA | 1Y B % £31 D b | SRR
ZE T g 3 & 4R
5 mo | B £ fRE SAE | 4F
A B C
<25 & 70%
[
T|E2 5% 95%
o | wu <2_5f& 95%
>25 & 120%
9 | &R 140%
10 | v% 33 250%
11| & 5 -
12 | szt
€ RH R TR
MER'GEELEZT EZES
eI R ZMEFFA| AL B| bh'aiEEC 'R £ R k&7 A2 E
13| 2D 323 ams 300%
14| B EEELES 400%
15 | 3+

£ RE R IR P

75




BAwP

Lz QAT L& o

2.7 F 3% WA ABLAR o

3AZTEI FEMY - Y A [£3-C] 94 M CEFRP 40T
(DFFRFRT ha 1 b= 8 2 SR & 4o

> 2 43 R W% 53 iE
BBB-(%) | BB+#| BB | BB-#| B+ |[B#/ C-| N
Q)ff 4 b & TR THREELT o Y o B
BHOmLE A AT 2B E L e HEEE
Q)M £% - AT EBEZ &% ﬁéﬁ(a‘r“fiﬁi BH 2R

DZEPEF R FHBAY RER REE S LGINE 2T R o

GV EGEFF 22 RPEFTALRDEF Y REHGEE S RGIF 2T B -

OFFWAF A HPABTH L F BN A FAAL L k'en 7 FHHFLDEF LS T b G HEEF A
G EIETETIZ R G ET A 0 £ R 8%E D o

AFREF P I FART IRGF T ABART
e R | F| e Hp R b " 1 Bc TR F e P Jb. & fE Hic
S5 & 0% S5 & 5%
® > <2.5 : 0 * > <2.5 ’ ()
=25 # 5% =25 =% 5%
- <25 & 5% . <25 & 5%
=25 & 10% =25 # 5%
R 35% m R 35%
¥% 33 100% 1% 33 100%
iE 5 625% &5 625%

76




[z = 1 (hd- & Lh- %)

SRR

RG22 THEG
111 # 12 # 31 p

P mF
LB HL G RGP fer ]
y AFHLEHIURRE BT E YT E A RF LR G
Pt B L2 BP0 2EL
v BB LY RIS AL RTE U A KRR R R
1 [fE7aFra Ad#2 "R
PR RSN ERIER G TR YRR
= i
MRBREIFHPFIEFR I 72 T 2P FwRPREE -
AEHATF I HEI P REETFARD TR E EELE AR
FHEREEE L RGNS PR AU M EFRA RS R Ry R A2
2 PERAEHA(3HY REY KYCHMRY » RAMATAZTERIEFTR; AP L E:
54 )R G e B PR ART OE R R E RS UENL S S
BT R -
@%ﬁ&%ﬁi%ﬁ%%éi%@&%iﬁﬁﬁ@”fi’ﬁii
- HELRERIIFRAKLEGT R £ 5L 2L ERF S
3 |7 MRk &k ITR .
B BTE S B E ﬁﬁ@ﬁ#w«’z 2o ik
GRS RN TR -
AEFE A S &L HE ¥ 37 ISDA VM CSA ( International
Swaps and Derivatives Association Credit Support Annex ) » ® F 73 F
P LG FPFo T E | & F 0 E (Threshold) » #\XIMCSAF"‘ﬁ;m/’T‘AgxI\%"J’—
4
& e ik 5 & 3R il & ARGFAEHEAFT I RSR G G S 2N AR
quU#\j\iTﬁ,{yf—l’r}r@rr{%%rravﬂ.ﬁ-g;ﬂlﬁﬁ#&ﬁ: %JLT’
VRS- FPR s 2 b e $F 20" Mom if e o
BARP
hA AR  E o

QAL B AAER -

77




[tﬁgg_-_- L ,\]

RIFERTRGLEIZ2Z 5% A
111 & 12 * 31 F (H = 374 %1 2)
"\Z *g—'l ql’ , e FaN
kE | TR
de o, A a3 3 BA M
50 A4 %;:fff— ;%: Zg : BREEY | R R &,ﬁ;—
] A . %R oo B iE 2 SR IS F‘F_
o Alpha @D | %' %f E
& ;% (SA-CCR
1 *%_i% # (S _Cf ) 22,854,067 | 33,544,156 78,957,513 | 34,603,329
(2 ERE 5)
LY R PE:
2(ﬁ4w$ﬁﬁw
P RESRT

ww&%ﬁﬁﬁﬁﬁ

3 a1 S
(7 fE>mE 25
% R G ASRAT R
A 3,851,259 | 1,944,991
(7 fE>mE 25
PR
5(,@ LRE —
2Bt E)
6 | 3+ 36,548,320
LA RFEEP DA

BARP

S SR

2.0 A R A AT -

3B (SACCR)(I2 1 & T &) 1 %~ 52 % (SA-CCR)F % % + 3
2 RLEIEAR o

44/ E* RGNS B ORI
I W FLY- RIS N 4

(I)iz TIFRS 13 2 o f W =8 | 4p B R 238 B2 fF

%% B & 'k 182 (CEM) & 1% 2 2 (SM)

: x‘*:}ﬁ FEFAFRIFERT S RGTR GBS LB ORI L

SRR

QFEUEHE G R G TR AL L el B RTI4TN
T FERE L_p«fffaﬁkrff&‘ﬁfﬁ AEHNTZL I BT LIHL 2 AU AT EHEHRE LD
IR R

S.h%% ¢ FREFRGEFAMCVA) S B¢ 2EILHL(CCP)E L HL %GR -

6. 7% F 23N ARAFF > A FHEI o

78



(%= +4]

%R AECVALT 2R

111 & 12 * 31 p

(H 0 ard %+ 2)
IEE] {I@lgﬁhlﬁﬁ/ﬁk‘ffr &“ﬁ'}i?;iB
2 EN R A -
VEREF R F R G AETE T AR T ARS
1 (D gE=i>(s 7 = %%
QB4R ES (s 7 =B EEK
AR Rt RN }ii’:J-_"ﬂ‘j\‘:‘,L 2
2 |DEEGTRRFRDETLT A 557,991 8,739,980
wﬁpﬁﬁ
3 ’&}}-Iﬁ I"% \:%fgf )‘Lﬁm’.x
AR RFERP DR
BAEP
A& {3 1 L& o
2002 BB A AR -
3ARGHFRGIHFLLENERIE AR ET A RF IR TREY R EHRPFLLE R R
R W F VRS R A
(1)ix TIFRS 13 = o fh EHE | M RETAEL F > TR DK -
QFERIHERT R G T AR RFL I H IR R BT AL A G- MG
TRRG AT FISE TR G EEN LA AL Wl s AR T RS 2R
CELY RS

4AEFEZHGARIEY > A FHEI

79



['i4 =]

LRGN GRES ML HE G R G R e

1114’1 12 3 31 B (ﬁ;f_;%q. ﬁ';":x_.;’.;b>
Bt B X o ks
n i 0% 2% 4% 10% 20% 50% 75% 100% 150% | 1250% | ° ‘,ﬁif FF
¥ ' 5 %2
L lagmie 7,102,348 0 0 0 0 0 0 0 0 0 7,102,348
EL 0 < ) = A
2|7 hd 0 0 0 0 0 0 0 0 0 0 0
3R e
8i7(7 s Em g
3 lgirz 89 23 10,636,336 9,740,616 0 0| 12,570,242 | 20,474,813 o] 135118 0 0 53,557,125
2B )
oW A 228 35 _l,:;i’ //I}'-‘-
4 :;j %(j) e 0 0 0 0| 1,160,045 | 14,605,309 0| 16,119,390 | 5,044 0 31,889,788
PN
S| Rudii 0 0 0 0 0 0 0 126 0 0 126
6 |HwFa 0 0 0 0 0 0 0 0 0 0 0
7| mzt 17,738,684 | 9,740,616 0 0| 13,730,287 | 35,080,122 0| 16,254,634 | 5,044 0 92,549,387

£LRERTIE RN A

ViR

o N
1A % 2747 5

Ll E

2.AF R R A AR o

TS EEE

4.5 RIEIRRG

B R G BECVAE R GRS

TR R GRS 0 P T T AR Rk gf o

80




[ =L-1(AF24¢%)
BRGHFIUDENBFAFLIIHLIZ* R G R'&—P %3722 (IRB)

£ 7 f (B i 3745425 %)
dapsEDL s | FRETRERED [ Tmhag [ [T [ TR L | TR
Z_3k ]ﬁk“ﬁ} =& £ F e #c

0.00=PD<0.15

0.15=PD<0.25

% |0.25=PD<0.50

i | 0.50=PD<0.75

%5 | 0.75=PD<2.50

Al | 2.50=PD<10.00

X |1 10.00=PD<100.00

100.00(i& 4)

,]‘ ’é"‘

B2 H )
R T LR

BAEM
AELHFHEF X E

2.0 F BRI AALIR -

3R CRHI X PHAAP TEREE § TN Gk (DL RS (DI )RR 0 BERE N INEREE T T RGH ()L RE R (@)
B (i) F o A uR TR IR é@ﬁ FE DR G RT A SR AR

4EXENREFTHT R "p‘:#ﬁ%%é%i [RGB TE L ms o

SEAPE LSRRG EBIL D EAPS L0 SR T8 8 RIRT EPLRGLTARLEA PSSR F0s o RO FRP LD GLT A
P2 QS AsHRIAEAY EOPF 2L

6.5 BT R GIB B LE N R RIT Ah T &ﬁ%a B9 SRR WEVTFEEEP U N SRR WV ER S Y LY

81



()i TTFRS 13 2 o i} @8 | 4o b2 23 B2 2 320 0 8 o
QP EREIHEIE T R GZ FAPRP AL I B IR bR L BHTAZF A B b 2 AN G

s T'Ei\:.u]? ﬁﬁi}ﬁ‘ L@:ra,}i Kﬁﬂé} 4247 éi__,./\ Z:-f
Agb'affigé“j-i?ﬁ]hﬂl%,zsb E.',‘T/é%?l{ig:i’kxﬁ;}l%j}é\];\i%o

THEARA A TREEGEF A B HEETPN 2 B AL A K SR
8L T I RENE G2 A Sag g
0. ik M4 % ¢ ik 8B KA LB R AR AL 0T B R b ek kg

loli’i:’f'l,ﬁP B R fliiﬁ’]%“ﬁ%ﬁ%t Z_ 'FI ,,)\ A gL ﬁ]ﬁp HREF o
ILF39R "G il s R TARIF Y RE Y RIGISHELEORGH -

82



[i=2L=

]

SRR ERA D WILFE 3 XS
111 # 12 % 31 P (H =374 %+2)
A E R RS FRESRT O ZBEES
P Jo B 2 o i HEHEFFL 20 l% = o B 3 1 5 IR
i IR i Hfpgp | 2R | 22 kfiE
-~ RR Y 0| 2,228,677 0 1,168,771 0 0
ME-H s T 0] 61,819,966 0 21,536,034 0 0
B AE R R
& x 0 0 0 0 0 0
ZEAF AR
B pd % 760,823 0 575,076 0 0 0
ST 5
(Government 512,748 0 0 0 469,772 3,840,747
agency debt)
SPRX 0 0 0 0 8,206,676 0
A 0 3,996 0 0 380,697 223,831
EEFES 0 0 0 0 0 0
HiEEs 0 0 0 0 0 0
B3 1,273,571 | 64,052,639 575,076 | 22,704,805 9,057,145 4,064,578
AR RF]ERP A
BEEP
Lad {Amipg @ 2 & o
.M A BREAAH IR o
3*@$%@Aaxﬁﬁﬁ’ﬁiﬁﬁﬁﬁgiﬁ%gnﬁgﬁﬁﬁﬁg 2l A R R D
B2 kRS TARAE ) R (SA-CCR)F 15 » A AT B2 # RS EE ] kT
A

(DF-3E 4 S A IREE 5545 5 o

QIR d S
4. TR E-A RG]

A RES ST o
CETIOELY £ SN

83

t.,v

bl



B ERE Sk

111 & 12 7 31 p

P

B~ IR

DR EGEE(FA)

2alEs g E(lF)

I LEET

i)

BiRp
A3 {34 F 1 L & o
2.AE B BRI AT o

84

(=R Il e 2 =2 Bl e R R e R e B B == R )
(=R I el B2 I =2 Bxe i e R e R e B B =R B )




[&i=+e](FF3E*)
LIHEIFZFRGRGIRGETARR AP KA E (AMM)

£ 7 p (H = 3745+ 2)
~E T
3E P . —
BT AL L JEA X 21
1| 2P REE2P2ZR%GHETAE
2 | FARK
3|2 r gL BF
4 | BA AT * p3RpER B i)
5|2 FHmEFER(EE* p P35 2)
6 | B~ & s
7| xR
g | #
O | RILE P2 RhGPIHTAE
TAHHR TR R

BEiEp

LAZLATEF L EF L EHRBTSFTFTH 5 - FESFTFTHEILEEIFAER) -

2.0 £ 3 BREAAEIR -

3AARGBTAR S B HEE T p g o 2ok [

4.7 A RH Wﬁﬁ’@m%#*@$m B (F FITER
ERE ik MR 5 PR R o

%’»:—Lm] R W
22 B l—hiuﬂpm? }\)a]’_\z_#kxﬁg_r']ég&%gé\;}%@/’}i

SAPHEIRY BFIFERRAFIIHIEY R L8F 0 AHRGFTRY B LR T 2 P A 2 TR
B e A AERT PIGEREPE TN ﬁﬁﬂh*ﬁ*rﬂ@* R o

GAET L% AR~ ~ U R LA 2 0 5 7§ FU B ) rid B B Y ST
B

711‘2"}117——1}{% Fli 2 IO 2 e BRI Y hanega sldzz 81 > & FILTIERDFTIEITE AT
22 F ok WA N IRECAZEE R o
&&w?@ﬁ‘ﬂ B 18 gt @Ai$w @R G A ds o
9.% 5 #d ¢ fidp FlR 5 A% SECR S E SRR 4
10.H i _m_,z-ﬁﬁ;‘%" T H %ﬁ@?\%fn v 4T R IE O }-Ij‘fff—;{; Nz ]—?j\‘gﬁ%ﬁéf 7] » u;}gjgﬁ%ﬁ #ig
ﬁ%ﬁﬂm%ﬁfﬁ%@mégg<@ﬂ

85



GEERED
B RER

PHEE kG
1114# 12 7 31 p (3

[ e

WP

TR R GRS
2RI A

Ll 2487 282882 k%)

194,812

ER RS BERIHEI L RU@YG
WEBE N R R

4 %

) (1) BREg® Fenped L ERE 5

() %} 32 A AR &

7,249,754

144,995

() F WESRT 2

%

<k

Q) S a2 B &E W

AR e TR 4

B de R3E £

W
L
sm

2,460,862

49,217

G4 &

30,000

600

%
I+

i

i
B |

e
4 4

3
ENAE

3 (@) (V)] EAN W
y
Ty

BE RS R R

h3
™
E
<

N \“_
\

R
B o™

BEEAIHEL 2 ERE
A& BT

Tt | e

fe =

by

"R A

O | FpareR bs R 4

10 ?E——]‘rf?-%ﬁ.m}f? 45 ,/\_;_/;3 4

Wl spamgaggis

12 ) xmapg gz

el

£ RHRFIZRD &

BAEP
A% L34 1 X E o
2R F BRI AR o

3BT B2 %ﬁiKEDA*“#?ga’zﬁiio
3

A R W E LR R o N~
P Y FLY - EEE TR N -

(1)1/1‘Q FIFRS 13 = o l% [ f}rg E bl J-FLLF% T2 F = —‘J‘_]% P% L o

QFEEHEI T RG22 T AR 872
R B A bR ﬁmﬁ”z%i
Kﬁ#'f‘_/}é“‘ 3% o

S5AEARABMGFENAE & i

ABPENLE kR0
SRR H RGP R

/;*, A

86



AR X3
'lﬁiéfﬁ‘«—%ﬁ-” ;\‘.;}-‘é’y—ﬁ °

87



4=+

] (24— &3 %)

TER ‘G EAIR

111 # B
o8 A
PRERAFSY PR CRABEMEY T c B L2 v ¥

[0 NN -FLE QER: P2

B g WIEHEE A R M EGRR T REFRETA -
FHTER GRS AW IR AR TEETERL R
PR TER'GE il 2 Math GRSl nE T E

BoPEFEE S 7R 2 ERIZ PR
(DIF¥Eh ‘e p = Fag @

PR R T 0 G FIRR F
QiFER e el 54 FER G AR e FH AL

MG ORFERE FERFE AR L tiﬁ%ﬁéﬂ‘?i%ﬁ °
(3)BE &Rt 4p e © j2 PR BRI R

2R

Bl R R F R E N E

4’7
sl A

RIS

LYW FCE TS

TEELTER G REFEFTEC TR LT H
o fF R EER GRS E L KR fad > fartdp
MHE = T2 EB 2 ERTENE R - 272 DI 2FF
FERG X F T EEBNFERL S BAPELF 2
D T AIE & PR R A

3. IFEBGAFE 2R S
4 v

EES S EF

SERTERGE R TR SRR TR A2 M

b dptRid] o FER G AR R R MR GHRTSE > B

BB KERIELE 7Y ~ME% > X272 FE25RTFR
Hoien JoLE R e TERGREN  TERRT LT

ALEIRA o Pl TP EHE RS AT LR TR AT T IF

Einsed g Sid g o

4, FERGER AR RIVEZITR 0 U E
SRRSO R G EFY G k2
g g AR

]

WATE ﬁﬁgﬁ( F?'rr{")# Dm s BT ARG R
,~:r_| 7—;. , lﬁ%ﬂﬁfﬁﬁ_fg; *{Eff"\rs M (T RS ‘i"’f%}ﬁ
Flo S A BET 2 Bk h o FIRET G S FEY

NIRRT R
FIURIE 0 T
EIF TN

FEFIC 2 RE 2 I
B AR R R
BHARAR M 1 B 2 AR 0 AR

4 o F%‘%‘E}

FE

88




i3 p

¥

F\

GARER L L

_L”Fl %;c:k:’_“ o

5. i ’i*j‘)"'ﬁ“r%ﬂ‘ 727 %

s

o S

TR * NPT 2 0 ¢ 45 H B
F & e
AR AMARE 35 % 7 e = % s

~ - 2z
i E ) e

=
g ﬂ*

\4

2 L maip b k3N m R
75 % (NA)
/] \nd

1

2. & iEfpE fgﬂ‘& E AL Al B TR R IF_—_,—_

R 2 i o

2 i * (NA)

B4 RM
& 4 379 5 ¢
R ER T S

89

R 3 ™ (N/A)




[d=L-
TER GRFRT AR rH R 2 HE

111 # 12 # 31 p (H @ 354 %+ )
£ R FESA B #&F »
109 & & 53,030,397
110 & & 57,030,211
111 # & 70,440,307
£ 3+ 180,500,915 12,510,038
FERERVRT A—EREFLR(AFIG4Y)
£ 2 p (H 0 3540+ =)
R SfER BT A R R T A
COFE B
BARP

A3 {374 F ¢ L & o
2.0 B AAE -

90



[d=2A) (24— & F- =)
T HR P EFIR AR
111 # 12 * 31 p

S

IEE] F\ %

. B T dRE -2 4R ¢
I N L SR
1 Ty E RO EFELT Hh R o BT KZ 2D

AR

TR H/EFETNEREL RS 2

B LR G HILHEE S R U R F I AW AL P VPR
"%‘i?‘ ‘E';AEI - \1111\ ifg‘?:‘i_

Bk T b GG

RSN N R A A U B Sy LR
3~

L . A

Eigfi&’ﬁ/\i“%; EARE L Sl G - A - S E:\;{vﬁ)gﬁif‘,?tgﬁ

A ERGIREFEC BERIFR R IR TAL R
RN , F H F FAERE ﬁ
2 ga)}“ﬁ?ﬂiiﬁg ° %”}E H e 2 k3 j‘ﬂ\f—r’”jé_éfﬁﬁé—fﬁ_\,};ﬂﬁﬁ
% 4 f
WA R RN EPF EEHEEY 2 Foh s BRI HR G
FR g -
W OHhREAEE B R R Am E R K;«’:L.% AT E T ? w gr 2t
g [PHREEREGE R R RERRIL AT TR TR RFL ARG EA TR
JAL PREEE (G 2 SRR T ARRLARS TEAELE R R L ATR
Eﬁ;?j‘f‘f"iiﬁi ‘L'ﬁi%‘&uﬁ ’F‘fii‘]; Ijéﬁ]x%ﬁﬁi/:‘&%%]}o
BiEP

LA {3 & o
2R A BRI AR o

91




[E&=L4 ] (27723 *)
B AR R E RPN IR
& 1 p

#

nE

(-)- S Tdhg

1|3 8k d vk & iige

2 |PHRGEIRENE

3 |7 Hh RIS SR A2 RS R

( )F\ 2R ,}:‘"ﬂ! b & fE“_(VaR)ﬁ:ﬁ‘J % @ 4 B f_ﬁ_(StI’ESS VaR)ﬁ:ilJ

v;; BB b e B2 £ R b 'k 5
4 |(FF AP »HAFE 2L BFHZERGR- HiH
ft%)

LA [ B R AR UL ] 0 g AR
RS S AR N X

6 [WA(h 'k EIRA B G E)2 - R

BRI EFE R * 2T h'E(10X 99%) =F 0 Al
EHpigk Z R

B % & (VaR) B3] s

(1) FH L5007 %

(2)%:1'11‘7@ Mmpi'ﬁﬁr’? BR A H
PR L

(3)'&‘?'!/?’2' A}Iﬁ' 105\&%}1301;1-&?.{;]%?*
8 1 B Ja. Kﬁ ]E' % "’F‘[%';u 10 I\:-L/z‘ 4 ’\‘ {F; 7}"§:’qu
EREREDIOP RSB

(4) +e i 2 o GlArgL T 8 Bl b G o LR 'k
Eli:,—fi’\;j:}’}}]}l‘;.% JZ&J——-P 7?”""9‘6‘1 ’E\"«?\
BHE - A EREDBYRE G- Kb R

dokh 2 %

RS e

(B) i B (B * R AL & LI T

2Ll &
Foor

92




%P

S

(6) /¥ F 2351 < WM &bk FF B R
FPF 2 AR GHEE - A gE
éﬁﬁk%%?

&4 Rt & (Stress VaR) HEA] wp

(1) 4oim iz d 10 p 2 B4 R iE o e &
HFHLPpR'GERFIFLI0 2 f52 » & A4
A ERENL0p B & E o (dok ¥ 0
FERREERT > T UEPR OQ)HELT
)

Q) A ER2 B P2 A

Q) BEZEFY LR L TR T2
2L &
P

(4) Fop B4 plderdr * 2 0] Sdkc

(5) 3P w AR RIGEMCA Bz 2 3 2 0 X EER PN 30
BRI 2 BRI AR TR 2 T2 Sl
pFR- R

(Z)P FBAIFERMFR & R T AP

Iy

ok A fr g
> E 2 — BGRP

(1) FEREal s 2 2w (R 27§ L AHR
10 2 e A A HC)
(2) # 5 k2 T3
(3) 4n B I ik 2 T3t
11 | SmP =2
12 |&f 6 ARRIFR LT R T AF 222
13 |saicdlz 2

()M FHA R 26 MR G IR AP

14

S T i 2
P iE w2 — R

93




%P

[

(1) F M AEMET S 22 T Fu i 9/i
REEGY § LR B8
(i) ~wlieiph 2 g ARG " g/iE
EEREN EEX 3 5
(i) 2* g LR EFRT T FhlE 9 &
(i) g/er gHERLr § L2

(2) A ApbE e Sl T R 2k OAFA
F (AT T H)

(3) 7 BRI P 2 F o l/}lj—lir" & B R
ﬁﬂﬁﬁngﬁ%ﬁiﬁ‘ E3nim3|dpp A
- EFAPEFFE A “m«7 I py
15 Az SBI/F2 3 2
16 L—T‘*A%EIL%%—E‘% ‘f\'l' y’L]'?‘ﬂ\?}%’ 1\7 '%/é:
17 (B3l = 2

BEEP

1.k 4§ 474 5

2.5 4

T E o

B AAER -

94




GEL D

PHRGRGET AR

111 & 12 * 31 B i 574 %+ A
7B b F A A
AEBEE RSP S
1 FIF R (- 452 B YR E) 28,270,732
2 BEHELRG(- K2 BYRG) 7,436,266
3 W 7,553,229
4 e 39,847
R
5 TR 93,760
6 g AR L BE 9,288,419
7 I R S 0
8 |[wxip& 0
9 |2 52,682,253
EARBRFEEP &
B A®P
A% {59 % L& o
2.8 F AR B AAAHIEIR o
3AGFFENEBVRFTARTMI25E > FNFFR %GR GIET A

4 FEEEH T delta-plus ;2 > delta R B & » & b '3t 8

FRGH SR RETA) -

S5HE T F2 - D Fh R E A SR

*EBPAEE
1. [*4 2 -] 9A=

3B SAELE BN R

[ 4 2 + ] (1+2+3+4+5+6+7+8)A

95

) L{\ﬁﬁ*l& A WHE B Gamma % Vega 2

G2 AP R(FEE SRR

3%

T A)



CELEED FENEE £
3R G RCEIT AR AP I (IMA)

£ 2 q (B frd i+ )

*% - F
5 37 NG " ¥ S b1
5 B &fﬁ Eii 23; ;;; . %;Z &ﬁﬁ E;% 2§i i%; K ?é;
= C £D 2 F . I 2] L
1 | B4 kG T A
2 | h'aok 2 g
3| A e R
4 | i % ek
5 | BBz i
6 | IR
7|2
8 | AR "%GMETFT A
TR TR P
BARP
LAZ A F L EEF L EHRBISTFR 5 -FESFTFTHELEET L) -

2.0 A BREAAHEF o

3h ek 2 FE D Apini gt 2 ¥ e '

AR /b g F RTH L AT EATRE)Z € A A R R R PR S o FARE - AR L AT R B S 54@% ° )
5.7 2% R TR 2 e RERIE D e o F) L AL e R ERVE S heegadldez i e FIEARRATITEITEINERL F b o

96



6&faaﬁ°np& By FER TS ARG R o
Tk ) R R E A g o
8.H & : #\/ZETF*',‘T_{ PHE AN R BEFTREZEY Ao F o S BRG] NRB R BRI RFAITRGETARE DT FEL L RT] .
OB AR GBFTAZ R 'GE : d [2 b GE(10% 99%)F Iz BT Ao 43t i FHMAE2L )iuﬁ,gﬁ:wﬁgg?ﬂ\uﬁ]xﬂserfﬂ»h, GILE A o
IO.ﬁP%)klﬁ'fi:ﬁ?é_i@’} B E ol [ RRA R % E(I0 = 99%)@:[1,\){/:&&.#%? Ao Ar2ba ?ﬁ&rﬁgi\.ﬂy N S “Ad\)l-ﬁ]xlz.s RIS W
uﬂ%&%ﬁ?éi%ﬁ&%?ﬁié%%ﬁ%“ﬁﬁﬂf%?ﬁ? PR PHAEL R BT AT RKIZS TR AZRGET A
RHARGEFTAZ 20 ZRGHEFE - d [20 BRGBETRT A AL P WHA L2 G BRI F AT RXI2S RN R REF A -

AN

BHARGEFTAZ R 1 d RGE/RS b6 /AR G R/ 20 BR G FE R 2 B RV AT M EARRPR DT BRI R RET

L %ﬂﬁww%ﬁ‘%w@ﬂﬁ?%ﬁpzf—ﬁ’ﬂ%%ﬁ%%%
148 ARG HFAR T d [F RGP NEAEZ AT AP RS E N RGBT A 0 i RE [E4 )] Fx 192 8- & o

97



[+ ] (FF2@")
B SR ' E—p IRECEE (IMA)
ERE I (H e c gd =)

B % (10 < 99%)

i
A~
frmk

)
H—
i
=¥

¥
=¥

,\\mzjt
-
frmk

B4 bk (10 X 99%)

i
/\‘
=k

2]
H—
i
=k

P
frmt

i\i‘:‘
-
frmt

AR &4k (99.9%)

i
/\‘
=k

=)
\-‘-
\l)\
frmt

P
frmt

o
)\.L
[k

2o fh & T & 4(99.9%)

b
A~
=F

2
=
\-‘J\
=F

¥
[k

HrRE

B 4T T (s[:ﬂ_g_/z.)

A RH R FEEP

B Ep

lLA% 374 0 L E o

2.k 4% B A A AR -

3.0 A EART E R RT A2

2
4.j\\ '__;\KA:\j\[_‘]zlE?* ’]’Eﬁ

(IR EN F 8 =8 T KRN CGItaR 23 S0E9
Jo
98



[%%E*i](iﬁ%ﬁﬁ)
ERFEZVRTETAERFET A 2 A7

pa

£ 7 p (B 3rd i+ =)

200
150
100

50

HAH
0 FE]
-50

-100

-150

-200

Jn
B

W 5 HEbEE LR (ESisEa L G =

A FTRP

FA WP
Lad {ATESF 2 & o
2. AR B AAHEF o

3R F RNIRAFR N IR 2 T ﬂx % o
43253 & lﬁﬁa‘ﬁ PRI RFERT OFAEER
F3 HE ~99% T g K EERT fﬁfvf_ SR LA

B2 AL o F PR E R RGETEE RN X
R

M4 Rp

1&%%%%*@%?”%*rﬁwﬁﬂ?ﬁﬂ‘ GlebE) £ R Gohp g2 Rz k(b 'k 2T
F2A) T FEM B2 2B KT o

2407 b 7 Y ﬁiﬁw AT E 2 RS

3AGFREETERET TR Bl EHE LT
AEFLPE R AEREZALT G E2 R

21N

A MK > F R BT AEREE e i E AT
* o

99



[t )](r%&- & F- %)
A X R &LeX }
111 & 12 % 31 p

WP nE

HE K gend TP Bfore

HEFZ 2P FESPEDRZPRES P AGEDTAZEY R 'GH
1 o wrh 2 FE IR o

HEHE BRI ARRE o HRRKIEE R G ET 2 HEN)
(1) P 47 T Fes 82 $F5R P {8 4 (SPES)
(2) P &% 12 BB

1) k()2 T2 4T (7 5V RE B 4T

2 ® DA W Enid bz g E I o

(HRFHREFCFL L2 FL ARG RTRAFEETF S
2 FIR P i

@ wPAFREZT A F P2 BHAGT T 22 M BT

R S A S LD R o TP
L et E LR o

g

VAN P s S s
oAl b2 S TR e

gy

3| EEs 2 gk

g

TR TR L

FEP AT 2 PN TE S (ECAIS) LA &2 H @ ¥ A - g w
4 PR AREN Jfﬁ( ) - - P—ﬁ,ﬁi ek e
ER A
F IR R (TAA) L P
(1) P 2GERARR & N I0GEG fooh 30 % - SR B £ dah 4
s 1@% °
R 4 ral vk 3RE % 3% 48 (ECAIS) T 3
5
(2) P EERALA S E B AI(F I B R P IR AR D) FAE
(3) MW BARA i R AT e h G T G Y @
ZEHE o
kBT R PR TS
6 [Ff g 3R (AA)T A3kt - REFR* hl & pINER 3 33 B o
BAEP

LA L 3Tp S @ & o

2. AR B A AR o

3ArE A EHF G E AN FREEAREEZ LR PIARELERBEAFESEERT ST S
WP e

A5 EF ke AR BN T ML - F A R X (asset-backed securities) ~ % B & 3E ¥
(mortgage-backed securities) ~ 7 * #f 53 (credit enhancements) ~ Jix &4 H ﬁﬁ 7 %f /& (liquidity facilities) e

538K 1~4 &P w0 5 i bRz A48 (3 ;Eeﬂt&ﬁ)" B E

6.7 2()% % ERFLFAAM S T F B 0 ok 857 a7 5 “‘5’ FrHagiEi-dL "F?I“’ RE B~

SEAORE I A RERSBE/A YRR F TRV RS T AAHF £ 4 L (ABCP)

2. ¥ (conduit) fr b HAHKF L L -

THXI2ZPFRELES PR GPES G RAD K

8.7 S B %A b4 B F v 5 EEE T H > UE RiESE RN S A s GEX L R
(el z % 72 & 4 3P E‘iﬁéﬁ% CRERPEAES CTAAAREY  FBREEFI)E

100



111 & 12 % 31 p (B = 3rd i+ 2)
< 4 874 S I T A8 R TR T
BA | mEA | ) B ) o g A i
FRAR 0 0 0| 69,352,103 0| 69,352,103
ERA 0 0 0| 26,337,438 0| 26,337,438
o+ 0 0 0 0 0 0
Hiu R Y k% 0 0 0 0 0 0
S 0 0 0| 43,014,665 0 43,014,665
& F 3 0 0 0| 2,290,588 0 2,290,588
EFR& 0 0 0 0 0 0
FHAEERR 0 0 0 0 0 0
B 2 e fetE AR 0 0 0| 611,399 0| 611,399
2 g EA k% 0 0 0 0 0 0
EES 0 0 0| 1,679,189 0| 1,679,189
a3t 0 0 0| 71,642,691 0| 71,642,691
L EHRTFE R &
EiEP

IR O

2. AR B AR o

3.hEGREREG &3 0 427 5 4 ﬁrﬁ‘ﬁ#’ FEM R RN - RENFEBRTIHRASARET Y H
2 BAF 0§ LA G HRFTRER 3 *“%%3%5% F e T

LR E TR - K TR E 2 B

(DSt g2 @ RiF; #5102 %’»ﬁ"—m;‘ s Tzaﬁp%_ﬁﬂ‘ ARG b2 4T o

Q=T A AHAT ¥+ L (ABCP)Z ¥ ¥ (conduit) & ¢+ 575 73+ 4 2 ??E‘*ﬁﬁ#’ i L\abﬁﬂ—m;u Vol S
FodrRER T HEFTARAAPF AR R AN NF PR LFAFRH - @S R I 50 &
pﬁwm%ﬂ\u?mﬁiiﬂ BARAR & A1 4LET o

R kg FRSCZFTAFAUZT mh o

i AT 1““&%%@“?&&}’ BEE k' BFEIPT LAY .

A h? o REFG Y G RER o RIEUTRETA BT T 5 AR WIRis &% 0 F &

*EH o BT ﬁkﬁﬁﬂ' I A 2 T

X fu %xﬁjd,p;lj*"ﬁ 7—“«*\1LIEEI ’T’IJ?‘F' F.ﬁgz;;? 5] F A AN

5.
6.
7.%

™ m

I

%

&
= T [rn *‘*”"%

T
\'m o

101



GEL D
% 2 ﬁ ﬁ.{’b%‘ﬁ

111 # 12 ® 31 p (H g+ =)
$LF i A48 4 T HEEH TR
F A
B 5 e & 3 Peo | @aed] | kgl I3
7?2333 0 0 0 0 0 0
> B R ax 0 0 0 0 0 0
r 0 0 0 0 0 0
R F&R'e 0 0 0 0 0 0
A 0 0 0 0 0 0
& ¥ 333 0 0 0 0 0 0
EE R 0 0 0 0 0 0
IR o N 0 0 0 0 0 0
e i 2 etk At 0 0 0 0 0 0
ER Y 0 0 0 0 0 0
tasn 0 0 0 0 0 0
Rt 0 0 0 0 0 0
£ BB RFERD

BAEP

Lk 4 {5745 2 o

2.8 A BREAAIER -

3ALGHEREG 97 RFZ AN RS L RGFERTNC RENBERTEA S LR BT
mxﬁw’éﬁhp%?%ﬁ%’ﬁ%ﬂ%%é%é¥5ﬁﬁa§%co

ARERFEMTIHREZ - K THRES T E 2 Al

(a2 F2m hiFy EL z%%ﬂmpia’ﬁ  TEBHEECIEIBEL T R G2 %ﬂf? °

Q=T AAHF ¥~ 5 (ABCP)2 ¥ ¢ (conduit) ¢ o* 275 (73 H 2 FE8H - 7 REHRDOT AP b "G 2 £
h,&r!ﬂhﬁ’%‘rh})ﬁxipﬁéﬁiﬁiﬂ\iﬁég*“ PR TP R AR RS RIS 2
FAREIRE S B SR R B S Al eLE o

A RE | Tk ﬁ"ﬁ‘i\l“7 TAEAUF mL o

HE TP AR GPBEITRE FELL G BTEIN LY

FAREY CAFEFF R G RGO RIRE R E AN TN T AT A £ R

W E NG R ARSI R A -
L%uﬁifjf J%’\_ﬁ—;ﬁé\,uwg ,Tb%t[,g—f?ﬁggjago

—

QL #EX

102



\g
=

CETEED IET 1S

RAE2BEC RG22 EFTFE 875214084
¥ E p (i grd i+ 2

B % (% b % i) F 'k (R 20 2 bR PT A (k2 T 2 TR UL F AR
pEseE | R Ny | P P R
7B <a0v | 29700 | SORN00N 00RO g0 1wk | Eara | R | n2son | |, e | FEL | RER | 0w | FEL | BEL ) REE | 1250%
N I R R = AR+ B U ey | B2 L Mo mEg |l gma | P | q
#F| %G T K #wiE N| #£2 0

M

Wl

3| exa

=%

FE N
1|, | F&EFF&E

77

L Pk 3R 1

>

Pl sgpame

|

e

N

fL BAE
'r':;q' ELN L
e
J\ ‘::J.
3 e
R R TR RP A

103



BEiRpP

L& LA S - 2 & o

2.0 4R A A AR o

3.0t (kR G R H) dp 02 TR GRS

=

4t E(RE ) RdporR P L F ARG E B PIGERE R R FE R AR PR

e 35§32 | (“look-through” approach) »

SAMAITHES L FPRT A NAEE L A RNT AR oA BE L F L BPRT A

104

v

-

iR

Forg

o

R

YEs

% HE

‘ff’}li’%i JI'E fi‘_% Kﬁ %ﬁﬁ #



GES -2k

4= &F, D I N - + =Y =
AEF2BE RS2 2T FER-REFSHTHHE
L
111 & 12 * 31 p (H i 374t 2)
e e (7 b e ) Fete (iR XD R G EF A (1R T2 TR FAYR
o | PENEE MOEREE | FREE 3 4 o 4
) I~ I~ I~ F\ ﬁK?J—’_-g; A5~ s > . A5~ Y A5~ Y ~ P\ ﬁK ?J—’_'g;- P\ L"Kfﬁ_@; .
B <20% (22 ;f OS(OA ;3 1(()(; 13?0 1250% | .y iJ'__g;_ BE | 4R | sov | FEZ | Bz | REE |sou| ., fJ__g o ';,Iw 2| 1250%
& 7 7 S . L A . PEE S = 2=
A S e Eo|yanp ER2| H 1| ER T L Mo ywaN|asrol| P Q
Z zZ 4\ ES
° ‘ A G #ix] | 2K ‘ e
HEILE & 26,337,438 0 0 611,399 0 0 026,948,837 0 0| 7407383 0 0 0| 592,591 0
] .
. F 84 26,337,438 0 0 0 0 0 026,337,438 0 0| 5267487 0 0 0] 421,399 0
LU
il & %7 0 0 0 611,399 0 0 o] 611,399 0 0| 2,139,896 0 0 o] 171,192 0
#

1 ; PHELVE & 0| 44,693,854 0 0 0 0 0 44,693,854 0 0| 17,877,542 0 0 0] 1,430,203 0
it [ 0| 44,693,854 0 0 0 0 0 44,693,854 0 0| 17,877,542 0 0 0] 1,430,203 0
[

N S 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
|30

o)t 26,337,438 | 44,693,854 0 611,399 0 0 0] 71,642,691 0 0| 25284925 0 0 0] 2,022,794 0

o HEH & 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0

i# F 84 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
o

;‘ & %3 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
|
=+

2QF|LES L F S 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 0
|
il E L 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
o
3t 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3 £ 3t 26,337,438 | 44,693,854 0 611,399 0 0 0] 71,642,691 0 0| 25284925 0 0 0] 2,022,794 0
EARERFIZEM &

105




BARP

Lhd AT L o

2.8 L BB REAABI -

3 e B R ) Thdp 02 R R R -

4F G E(FRE R ) Mg TR P 2 F AR 2 B PIGTR 2 nF S A AT RE CRER ST TR ARSI H BTk GG

e 35§32 | (“look-through” approach) »

106



[ffde 4] (2%&- & {#- %)

7 & 115 B

T E )
111 & B

HPp

e

S

L kb Y

IWCEE STE W F E ST Py

DA F8REEP IR w2 F 2 H0E R

Q)73 87 #E13

SR

R e

BE. HE # B R

|
RAlCHEFALGL S AR AL L LS

EARNE SER AN T NI
B R G RERERFERE S i E A E ?

b

) 'E‘irﬁ)i&lﬁ ﬂﬁ;ﬂ‘t’ f@;"‘r"p" it /‘%’:}"S‘«)i =
RFEFALFERLR > R 2TFFT AL Gz

LER o
+

E'J s 1) % I"&E\‘?“#ljifﬁrr} E#P_ /;: :El'; 7'4)} 2

DEF ¢ 5 AFREFEFFR %
EWAR § LT A ERRS é
AR o bR R b U
Q)3 "T&EFES
gt g 2

3AUFEIF b G AF L /GTE k Suehip

[l ~ FFERE A

(DA FEF R %FL & 7€ R4 247~ ZARI(ANI) -

@A e~ 17 (AEVE) -

DER ELV-EE STESRI %N4EQW??&%F wip s 5 %
, ¥E L

FEALGIRLR ¢ > N EHAFER

RS & 2 3
()& i R 427 E 15 b 64 ANII~ AEVE 4p %> £ 4 £ = %
FEARE2MEEERITIFRT TR PIREEFE LT

44057 HA1F bR R AR B G P
%03 TR RN %

sefh R g gt

1B

AEENFR G IR FEER -
ﬁﬁﬁ%ﬂ$&%aﬁéﬁﬂﬁ+%ﬂ%’iﬁ#éﬁ%%ﬂi
ﬁg%»iﬁ%ﬁﬁaﬁﬁﬁgﬁ‘ﬁﬁ%@% 3B s NI R

T EREEPF R G HFP S RF LIRS 5

()SENETA LA 2 R 3 fpfsnee -
«u IV #&/}f}k ) .g-(rwflj _} 3 ;IF_‘;E_- °

Q)EEHE T F o i ehid B &R

107



(437 L) (F4%- &3 =)
s LA WL R 1Y
111 & &

1E Ej F\ ?

(D# g dhh G2 § LR ERT 2R B HLL AR TR
# A

o

EFHPEIRR O FARRFES A2 TN T4
REE PHBICE M TR ALt R S o

QD+*FFALFERLIAE L Fodbh e B2 i R32 T
o P FFEMREFZNGES ERIFTINLF > #72 J100d
B2 F1% > e € I € 35302 3 Fh B IR 7447 T 3P
W UFRRELE RS R R G2 B

()& 737 F inde b K R R SRR g R b
oo BB AT S QTR L  RRTAS

Lif bbb H L Res e

PREFRAR G L Fae g KRl 2
ERGEFERLGEIE o p FRITE NG ARETIEF
PRI AN RN E LR T 33 " %ﬁiﬁ#ﬁﬁm%w&%ﬁwﬁﬂ L ARAN Y E
Foaggfabner FYasRyn &6 ks
4

(1)if # 1B 6 2 ﬁﬂﬁma§:$%?ﬁﬁﬁ?é‘§?%%Q
RES T T AL SR R R
VRS2 FE o

()5 Flkm g ™2 2 Pt & o EORGRR AR RS 40 U

o

B LR AR 2 R 2

g g BFALGERLR § WD FHR -~ 7 £ B
o FRERCREEARE CTEHFERE AR EE EIRE -
SUERES TR s AN T IR S s 2
A

B AR ER
EXEHRGEE o

Hnd ey AR AR AR 4 0 B L

(WAFehpilFsmde 250 %l TATSRIYp IR
Wi o Eivelp f R0 PRT A F o SR R
BAZE f R S%F > W TART AL s R o A7
A RAREHE PR T AL L F2 f AT BARET &0

St
=

AF R R 3 §¢x

\v
PR
[

5»}

ﬂx
M
Ar

2 T Ea =& RV N

AR

o

108




i3 p p 7

wm,@agriﬁ«'?ﬁ%%ﬁ?ﬁ%ﬁ%ﬁcﬁo
()&t TR E T A
‘a%$’§%$%%$§¥iﬁﬁ’$:
bo 7w F % 2 e e i g 2T
WhRe o A FREDEASGEALFERLR §RGY
BEREY e A TRIFERR WL R R R e R
Fo Rz Tl AR TN MIFE 02 3 Hh VR
FHPLzrFndEr et BRF TR DELS Ko

(E#E2 5HEVRE FTELEREMRASMGERET L0 F 3
2 A 2 RN R e R T BB

Bumde M G R G AR GIR R | e F IR > RS ALY A LT X KR %

MR RS R RAA I EEE| ARARETORAFLEE NEERGAA KT A 2 S

F et W i Vo fpE o ME AR HER -

Qe FH G 2 AR R B NE S B TR G R
RETREH  NEEFIR> %

6.4 fr 44 {7 /B 4 R P FRFRFme RS RIE - BiEF FE R B RER A
Arie sy 7 ) 2
/‘: §7

PR ERT T A ELEERREE G

(D LEHRE A2 QY ERA -

QBEFAL TR FESTFRFTERA EFFEE -

() £ Bust B o

4) il £ > o IR E R LR ALT I ARG
WA -

(S)FUREFotis % 2 5 s o $AE A R dRBs & 2 2 g% -

BAEP

lLaZ L FTHES 1 & o

2.0 F 3 BREAAEIR -

3.AL ¥ f;ﬁﬁ%’@ﬁ:; SR E R R PR S %uz o o PeE T B ?ga% ,rzjg,f% o

109



(41

+-1

AB R G A

(Hiz:3rd %+ =)
AE - &
IR 111 # 12 # 31 p 111 # 09 * 30 p
S LA LE L ANESY FL AN
A B C D
BEEREBETA
1|8 & F s T AR5 861,430,414 808,141,011 772,930,667 720,474,385
RBREmD
2 (REname s Esi 2,541,609,350 163,217,941  2,505,636,628 161,171,439
3| BEFac 1,324,149,759 41,471,982  1,301,532,917 40,761,068
4 | |AFETFIH 1,217,459,591 121,745,959 121,745,959 120,410,371
5 [AFEEFFLT A 628,876,645 362,810,111 574,524,910 321,938,395
T2 F AKX
7| EE¥EEH 443,441,060 177,374,526 420,974,209 168,387,694
His @i g 2 F 185,435,586 185,435,586 153,550,701 153,550,701
EERT L 13,515,819 5,871,170 22,677,125 13,838,330
10 |[H i & F 960,452,220 153,834,281 928,071,652 150,003,319
11| #2Mp s tmend 29,193,612 28,396,698 36,006,698 34,736,110
FRAAHFEAE BHEIART
12| E~FAEEZESSFRD DI 0 0 0 0
FHNREIEZF &0
13 i’l w5 TR F‘ﬁﬁm BRER S 861,271,821 101,782,350 828,898,124 97,913,819
FHA AR R
14| B Hzmegind 22,827,639 22,827,639 16,535,447 16,535,447
15| A3 Ry iG 47,159,147 827,593 46,631,383 817,943
16 [ & o 3 gE 4,144,454,034 685,733,504 |  4,030,910,315 646,951,484
BEW»
17 [#FH I 8,607,500 2,382,286 19,468,639 7,377,413
18 | ke 2 £ TR~ 160,779,103 137,646,644 187,617,016 144,638,675
19 |H s &0 > 50,010,659 50,010,659 62,740,937 62,740,937
20 |FR &~ JLER 219,397,262 190,039,589 269,826,592 214,757,025
et B F v AEBEH AEDB &I
21 |E ¥k St i F A Rt 808,141,011 720,474,385
20 [ER A A A 495,693,915 432,194,459
23 |imd R E Y F (%) 163.03% 166.70%
® EFHRIRP IR
@ LRFEFIAFPEFTAIZEFPRP | AFFEFTABETAY s o "
PALEe 7L AR GE  ERGHER A BRRZGFXEEPD o
® Hs P g o
A REEFE R REEFAERP TR

110




2 AL R AR NG N £ AR TR RIS E REP A A 2 RTER -
” 5 14 F(RE%

+
IR RSB IT A £ M AT A BT F 152 £9 SR - KBRSV -KTAL
mf}%)ﬁ’ £%F) SIS I & 51jf>\f%§f’fﬁi'$;mﬁ,ggﬁj{jﬁ)\ﬁ léif%E°
HARFCERFSTIEBRT AR B AT 25 K Bar s §T AL VAEE L 23
BECERE DR Gy ﬁ%méfm%ﬁ$£m£ﬁ»jﬁﬁgﬁifﬁ°

BEAEP
LAZ A0S La(ELEHBITA TFA) -
2N A BR A AR o
LAY 7 FHAR
AP REIIMBATEABPRE SN A - T C 2 B ARG T G2 R
PRIt 20
ShRERTHEA FEEFFRY -

111



AR T LR

5 . BE- VAT
N # P PP T 4f £ AI260
- P R gam”
1 |[B&EFmERT | 7%-KFA %K A%FTAZ $- k& B |11000+14000
A AR TAOARY K BAEFTA 15% B E - KT
A 40% LA FER 2L IR o
2 | ReaHxE Al kp pRAE LA EEZRTFHE R FETF | 21000+22100
TN A e
3 Reame LAl | w2 BRUEHE - 21011+21012
EFEFAY AR +21021+22111
FREE S +22121
4 | FEeaE A AR 27 ARRETERAF(F PRI FEUEAAZ ] 21013421014
EFEFAY P RFHR) +21022+22112
* FE LT +22113+22122
5 | RBEFEPFUT | ¢ FFETFH Y E R TP REY £ 74| 22200422300
£ T2 342 e () F)FE - +22400+22500
6 | FEHAE N | FEFE AR ANFED DTF L FAE 0 ¢ 7 | 22200422400
ﬁﬁﬁﬂ@ﬁﬁ-E‘%?Ki$?ﬂ'“%ﬁkvﬂ€ﬁﬁﬁ93
72 %% Ao GApdLT £ T RRY S B TR Y BE
TR E - "AEFE 2 T e
e R RS PLiE SR ED TR 2 P e 22300
B g e | it it g g WA R Y £ T2 | 22500
e ﬁﬁﬁigﬁﬁﬁiﬁwm%%%%ﬁ“ﬂﬂ
WA ) e
O | HEiEpEFT A ERmE s Gdgd KEUFTFTASEFZ | 23000
Firkit LHBEA FREAEFPRETAL R
EEE Ao r G REEE N BERSR
HAH BN E
10 [BWm&mDE | ¢ 32 B EAlmaend s FAAHD £+ |24000
+ L SHARTIE FTAEFRRS L H%RD O
BEFURTIEIZFT &N GER BT
B2 nbURTHEEARY R W BT §
FE2HEBHTREND
| g & s | ¢ ZAiRpRERend BT s 2 F | 24010
& R AR ROFRER A EPLITAL 20
=R S e A 2.7 Frem i g et

ki

g

L \fLL%F. 2t /w\ra}ﬁ-#g

ROEERS R HLF AR DR RATF R e
T A A Rk Lttt R T R T &
:I":" )ﬁ J'% IL ’ *"Ti% -4‘3\ ﬁfﬁ%:]‘i’_’%’ ]‘;f‘f_ o

112




FTAAAFEX | hp FALFHES HEFE2 20 S2HART L | 24020
FoRBHART | A FTAAAPREAR ESMHRFTLA{0HE B

1L CFAELER | UBRFLIELFT AL o

RS EHERD D

ol N e

122 F &

ERFGPRET | GYRBRTHEAR; O GLMTIEAY BT 2| 24030
RN | 2 EEVERY LR THEA IS ERT IR G4
THAARY & | TRk Z22L REFBEFRA ELT2RE N4

5 THY EHEGaE FEY 2RI RTH F A

ZHTRFHRE -
ERTCES W ﬂauimﬁﬁmﬁ9730%mm$mb( 5 124050
:hl -HW ﬁj’l? é'F‘ ﬁ.‘$/n »|)°

B &g T Arfa”’%@;Frﬁéaﬁpﬁnﬁg%’zﬁ\ﬁ?%ﬁﬂ? 24040

4 EMREA YR LG ARBTIAL -

REFNRIE | Fx2-F= S %93 g 102 &34 % - 29999

IR #m%m' é“%%*‘* AT~ 8 | 31000
EERT :

LRI ek é%‘ﬁ*ﬁw$ﬁ%ﬁ~ 5 Ho Tt £ 1 | 33000434000
i (fully | #F R B9 2 BA0E kp 2 B HLH B | 435000
performing A~ o

exposures)

Hu R i ¢ FORFR Y NN R T IR EJ P& %5 I & 5 | 32000+36000
MaFAPRERERENEH B GEIR LT > o | £37000+38000

WA BT B N7 2K 192 &3 8c - 39999

ERFETAE | FEFTRERLTAL TS -4 BaF A 15%F '] 19999

WE A I BE - kT A 40% T ’%ﬁfxéﬁ%ﬁ"

ER e B | ERAENIETREN Y £ FALER LD £ | 49999

gFT S%PF‘IJFJ;&TW$%FO
gk 21 % 43E = 22 k14 100 o 59999

DAL EAR LT o A A% (ADRG0) A T 5 4B 435 % (AR60) T #E o

113




(%1 +=-]

ERELF & FE 4

(B 37 %+ =
% - %
111 # 12 * 31 p 111 £ 09 * 30 p
B Yy A£G "
~ 3 - PR p e ts £ 2 ~ 3 - P p fe i ts B3R 2
£ 1|4 p <6 * 6" 3 >1# £ ESUE N <6 * 63" % >1# f
A B <l® C D F G <l# H |
FrET 4
1 |F4: 276,589,246 0 0 67,393,590 | 343,982,836| 268,525,052 0 0 69,048,589 | 337,573,642
2 *TF AR 276,589,246 0 0 0 276,589,246 268,525,052 0 0 0 268,525,052
3 HisFA1 R 0 0 0 67,393,590 67,393,590 0 0 0 69,048,589 69,048,589
4 |Re8 3 e ¥ aik 1,787,806,226 | 399,761,850 315,538,031 38,509,710 | 2,356,026,834 | 1,804,308,975 371,059,180 | 288,977,334 42,565,904 | 2,323,981,734
5 REEH 1,118,534,445 70,761,160 105,136,972 13,924,952 | 1,243,635,901| 1,102,034,249 67,651,159 100,412,404 18,505,383 | 1,225,098,305
6 o FE T 5K 669,271,780 329,000,690| 105,136,972 24,584,758 | 1,243,635,901 702,274,726 303,408,021 | 188,564,930 24,060,520 | 1,098,883,430
FANERE TR E A 246,011,648 | 152,989,478 52,102,008 5,368,099 | 1,243,635,901 236,296,279 161,130,276 34,486,981 4,816,478 220,773,246
kb =, . A
FAEE AR T
8 v R G 0 0 0 0 0 0 0 0 0 0
9 Hipg by & 246,011,648 | 152,989,478 52,102,008 5,368,099 230,919,666 236,296,279 161,130,276 34,486,981 4,816,478 220,773,246
BEITFT AT BT
10 i fr TR AR B 0 8,154,320 9,360,355 194,730 0 0 12,639,169 4,978,476 91,760 0
R
11 [Hs pF2EF 217,018,960 | 281,950,838 | 48,486,244 1,295,876 43,582,028 193,735,812 258,136,678| 37,188,150 1,546,764 40,604,848
N
12 , 0
BN ES
13 ; ff’ z :ﬁg ‘IEJ ; 217,018,960 | 281,950,838 | 48,486,244 1,295,876 43,582,028 193,735,812 258,136,678 | 258,136,678 1,546,764 40,604,848
14 |7 % fEEF £ 83F 2,974,511,364 2,922,933,470
B3 REF
NSFR
15 93 151,931,223 159,578,166
[EAd
16 v 0
L3 b 2 H
17 |- & i 5 Tﬁii# 5 0| 625,233,049 | 213,644,182 | 1,636,204,892| 1,576,636,704 0 593,162,098 | 258,838,329 | 1,606,232,858| 1,561,948,516

114




PR TRy T
18 i i 0 0 0 0 0 0 20,000 0 0 2,000
L & R R
E- kL FA
19| :#E&EHEEL L 0| 217375031 11309.636| 13,258,190 51,519,262 0| 217,444061| 21,626,086 9.039.460| 52,469,112
A AR
20| Hetgmipiprk 0| 364297.106| 179.997371| 600.572.795| 782.626.736 0| 52.469,112] 207.382,660| 593.412.,501| 775,692,861
btk EH L 35%
21 T B2 g 0 0 0 36,894 23.981 0 0 0 43,118 28,027
i
2| wzgEas 0 0 0| 848,692475| 561,912,444 0 0 0| 820873263| 543,158773
btk EH L 45%
23 S 2 0 0 0| 797,380,797| 518.297.518 0 0 0| 772.917.504| 502,396,378
'%5(71-5:
T REEE B2 b o
24 Ly s 0| 43.560912| 22337175 173,681.432| 180,578.261 0|  40478.982| 29.829,583| 182.907.633| 190,625,771
Z_ R
B AT B L
2|5 0| 8154320 9360355 194,730 0 0| 12,639,169 4978476 91,760 0
26 [HeFA 83,196,611 | 320,703.401| 5,695,533 5598,025| 183.861.161 83,392,630| 270.266.105| 7,718,170 5325.626| 202,554,002
27| FMEF & 0 0
A PR R
Ri-E s kP 8
B| i pesanss 26,159.294| 22,235,400 35.885.650| 30,502,802
AE2FA
NSFR =4 7% &
29 g*i'ggﬁ LERET 3,049,696 3,049,696 10,421,766 10,421,766
{
4 M E x5
30 ;’80/; BRSO 15,873,994 15,873,994 25340593 | 25,340,593
P A ] e
M| yeza 83,196,611| 275.620416| 5,695,383 5.597.875| 142,702,070|  83,392.630| 198.618,096|  7.718,020 5325476| 136,288,840
R|FALREL R 908,430,969| 44,718,218 875,529.507| 43,073,075
33 |7 T &0 1,957,147,306 1,967,153,758
34 [T £ 5 (%) 151.98% 148.59%
@ FTAHBRTFMY I ASEL L FH o
® UERIFTALF)MI RG22 F(FAID &P |MELHE TR B2 & F%d o

115




A E o UG £ E -

2B A AT AT Y BT ARG RLT & G2 KT -
a3ﬁﬁﬂﬂBJ?W%WmﬁPﬂﬁﬂ% R

AT EAL LR EP G A PR A WERF R TERAT A F LR REP 2 A R -

BELEP

&% 374 5 ¢ -&(—4——-&#57%1’?5? FL) o
2.0 4R A A AR o

3.2 AP P HEAR o

4734 2 5|5 p T HZAohk 3o

SALEFFTHES FLETFRT -

116



23 BRI FTEVFHPLHDRP

— . " 2l
157+ SRR LS
Gy TAUER G T ASBRRTALPE RS2 A4, (2 1B] ¢ L HUREE £ a(E
Aokt RPHEAPE PUAE) 1022 10 1P LBl $-HFA1E2 $ T
LN SRk P
> | i?j\‘&%.?— z ‘@- '7? = Hp mﬁ,\fb 5_& L_: #K\FF? 71\_1 s 17 F';?_‘ﬁi“—‘-)x 7'\19‘
G R IFEAR (5 AT R R A -

%jggw,@g%ﬁk%o

a1
1.
2. Fl~ A2 F AL
3
4, R EHEF EEEE GREEDT

N R

3 [HwFarl AEF 22 LW F AL LR
4 |2es A g ES EE RN EEN RS X
5 [T Pooopdledr TRTEA, 2RI P (FPI)E UG-
6 R RLH FPRoLAlER 2 TRAIRERL, RS RIND P (FYR)E TG
7 BT A SR REN RS 3
8 |HB A TSRS £ IVAFTL B SEFERAA PR & TREL R
& %"T}—IJIEEI :
L Aemithe s A REATo 2o KA YRS T LB S SR B AE TR EL S
9 [HugME s FEREFTE
2. YA AR REFSESATOERTTRARF AL RF KD D2
AFf VLS B HEATE HBEFAGE IMERLTS
&5 THIEP
- , 1 £ FA000d 558F £2 TIRELFHF £ 3K e
10 [ AT s b f -EF 1 1 R £ 2 TS B = EEN By
2. AHRLI UKL GHAAL AeBRAE GHE B REALE
3 Hw AP AFANI R H2 fF FREBE- WFE TG FHMPES -

[N
[N
~




11 |2 fd2 5 B 12eg= 132 Eitdke
r el Mo e r 4 M 2. kIpB 0B B » HF| AT
12 |NSFR 72 15 & f %3 L ES?Q”"LF“:f'FJ#mé hﬁﬁsﬂf PPETA, B2 2R 0FRE R
2. WRHEIANEWEGH - 2 &F &A;ﬂfﬁﬁ”’“
BN B f FREEAR 08 AT IED
13 |22 sbdgn2 i f F 2D L pegpilg ¥ irkns e ys-
2. FramiE 2B RFTEp 2 TP | ARFAEL 2 EH KA
14 17 " LR £ R85 Fx 1 x4~ 781028 112 3k

RIS AL - R FTA K ALTAZ RS FBATA AR TRFLRE
WEL PR ERME A L RSB RTA  REA SR TEL RIS - AT ALY
SEBAFTAIAAL ATFA P L TER RALE LA G B R T 2 S 13
15 |NSFR B LA IR ERABET A PEF A A B - R F AL T ANE
L &g FHAHEHER-
2. A RE &£ TR A FATE R A F)EREC S o
3. g‘gl‘;}if—?ﬁa_ﬁ ’—}\ZE'J/._P;T'JﬁFF]
16 [ 6 £ fibip2 ¥ 6 A RRATRE ERBEL Y E A
% SNSRI R T , ' ; ; ;
17 ”T%ﬁ@ﬁ Al P%:ﬁxw\ﬁqw\ﬁqm%ﬁx22%®$%i€?$°
PE- 7

18 % - K FAE T2 £ RIS HER IR E - KT AGERL AR
9 | NUTETARREERERCERER |y hr L RS AR RL R BERIET -
Y SYRETe]
| HEL L ALES AABBHLLES L RRFC Y LRE B R AE IR TR
18 zb 3% 2
20 R EAERBEE R D E SRS N
21 b 'Rk 35% T 2 B @ LA RS es H% 200 Bh RN 35% T K -

118




22 | TR g ¥ Rtz TGz 264 SHERZGHE, -
23 |h ‘& s s 450000 T 20 G 3 R AR W 227 R s 45% T K
24 |3 BHEEZ LI L REES AENPARFETNBETAZF BHELZ UM L 2 EEHES -
¢ 7 FAmEp
25 g f 4T LA LA PR AR &L T AR £
= pARZ RSP A 2. FHIGHAA LR E LG H  H kK AHA%7%*ﬁﬂ°
3 RREFTfHIAIRILFA FFEE- RFE TG PRHPAY -
26 ﬂ]éfé_ B 27 23w 31z g
27 |32 A oy & e
og |FIETLEE &2 R R LS EAERTA TRA-FEE S Y BH I HLIAHRE AL ME R ESSAB T
HEHSEAE2FA A& e

29

NSFR /74 |47 &5 A= 4f

1.FN%RﬁiﬁﬁgﬁﬁjkﬁrN%Rm4wm¢§¢J@‘ﬁ P OB 3 » A A o
BT RSFIRDT -

L FARR &G RGHA B SR 9L EE S5 (Y FAEHE 7 3 WeRes
30 |#72 HE7 &4 # 2 20% Wb R o T PR S 2 209654 -

2. B A GEAGH R BT RAFIRDE o

B B R AN T A £ AT P
31 |2 itaEn 2 BB FA 1L H84@1e 2P RFT5p 2 TP | 2 FYTEL 2 BT -

2. WP o

32

LR BTHAL SBERTHEARL AR B2 LU &) BT

33

B2 1516~ 17~ X 25~ % 26 %2 7% 322 &3 # o

34

= 14 ",f 123 & 33 3k 2 100 -

119




['f4 I

L=z]1(*%&- & { #- =)

FalEag 4

111 & 12 *

31 p

(AR E 30 i 4 T 30

FRscl i R FR2 P

AXPHMERIPLIEEE 0 Hedikd vk
e . —7'24’3}13‘\]3?]*;]%54-;25;}%,&;;4,J;g\,;bz‘jfg,
o fpEqer o msa gy | _ .
RREE B A A e R L
xR -
FP TR AEE IR RS LD S
EEPEANPEL IR L (AP
2 (Willis Towers watson)
ESTESE 278 AEP ¥ FEMTR
FRFK e B(Gl4e f 2 RN s EAE FrprcR 2 FHRP - R ARG LR
3‘%'1) R M B oo TR Ry P F T
R ¥ 3%
45 e gL R BT TT  BREIT s R
His &% h'ekiEA Rl T - i g
(B)FFF M2 k-2 BiE2 A M T
B AP BREBRGE  BanE a4~ B
IREEEED H > AT R ERPFFEFLEE A

1k HETAKRALETLTE

AR B A E RS

'W‘ﬂﬁﬁ%
(e A i S
2o s e sl \&%@’E‘gﬁ'ﬁé LA

BHTH LT b

FAR 6T - RSP A FRAREFMAR L e A FEERE LD
2Wrci  FF o PR VMR B BT 2P F L R W RARFPFIR R 2 1
RUFIE SHER LR $24 -
BEARZEELR2LEF R AN £ b
3ﬁﬁ%ﬁﬁ%&§‘ﬁi%%‘ﬁiﬁwﬁwﬁ%ﬂkiiﬁﬂ’%iﬂ%QSMﬁu

Mﬁ%ﬁﬁﬁbﬁ’Tq@ S
lsﬁ_ﬁjm o

120




(C)p o &8 X Kb *h i » FFPVALR 2.3 2

i BinE R FETY RE D SRk G
TER'GEHRL S L'GHE R ERZ L%
Bl RBEL AL ERMZ S
?}‘1:‘%4’ ;\2 o

big g R -2 P hEh'ap ZHL > RFT
FE OB ERNEEETEE SR AR
fRELF Y b R o e 74P B +?,Lﬁ‘o
BAERFMEEERE»E S RRPYE
ﬁé*#ﬁ*%éﬁﬁéﬂﬁﬁﬁﬂ‘%iﬂ
EEARRG P IEAIRG 02 2 2B
AR ZHFR G KA 2 T 4]
BR~F3ARPEFIR - SR A PG R
Rl ¢ RSEEF § Ak PM & R G o= 2
PR LAl e B S G TREFRR mE AR
2R EHEY B PP EAE > B

ERALEHHNE -

Qe T~ P)‘Sﬁ‘]ﬁ”ﬁiﬁr7 -
B

fo it~ mE 5

D) F> S P B 22 Fpo-R R 2

FAFEFWE L FEE 2 & Focdpihe PR
HiE 2 2 ardn i o Mar ke o0 H
FECFEEAE S MR GRE S P K

1407 R ~ £705) 2 B A i B Gondp v 2 v 2 R R 28 B T 2 o p NP
R FIET S A AT ERD - BLALEY
Yedp B iR R TIE 2Z BRNI BT 2 R Hond

Pk

BAFMERT EERBADEG TP
BAEP AR B AEENE BAG e P B9 & T ERERDBEL R 1 T
e B T HMAFEEREFHESY $rqpgs
& moRE .

121



Moo

B ndn HR I3 T AT E MR B
3#w kpHFHP - ¢ sedy
e aiR g

A CEEE

PO FAEFRARN IR LY NG
ﬁ’%ﬁﬁﬁﬁﬁﬁﬁﬁ%ﬁﬂ’iﬁﬁz?%
—I’I)itl E\;%::u,ﬁﬂf EI?;F'&__‘!;F)%E&‘AZ—\’;}‘FI*&’I[

FEFH R F RS AR o
ﬁwa%ﬁ%@%25ﬁaﬁﬁﬁ%§$km
,},ﬁ_ﬂgﬂk}al_g;fﬂqjé}ﬂw%g\,% #k&,,)
R A Fps O P E R s

AR e

IR M %

(E)$2i7 3£ ) B v ip » 3 FEFFpU s 2
AR e HEP(F FREER)io (HFriu R T B v A REY B b
1§°f®w51@éﬁlﬁ%@ﬁﬁ%ﬁ%’Hﬁb“i£$ﬂ§°
Frptant €7 o RAEA D LTS E a4 | R R PR kg B2 &
2HARHE R PR ST R BEALGTE L R
o CERARE IR AR 0 R g AR A
HELZFERERRETERETL(F
LB RERTFRAE AL R ¢ 2
2|1 Rk )b R B e 2 B F
N Wil R PRI TR EDEARFE > x
ZILE SRR #71 %‘”%‘-ﬁj)ﬂ °
HEE 3 8B %’”‘?ﬁ’”mq EN C I I ]
1 FHIRE MG RBEFM2A .
FoRERREBRE &S B
it A kA5 50 v’%‘ﬁvwﬁmm@ * 50
GL:FBwAIFNE1IHMTRLZ
2P\?'11 —\l’ﬁ%fra"*m ] | A ‘—\Z;}%?I;L$I %%ﬁ"/ ﬁm&q;;\:o
7% B FY o M AT IR &3 3
¥ 2 HipHE R o)
(G) i #e 3P
| 2
rAELFAESF L E o
A A A AR -
%%%ﬂkﬁiﬁﬁwrﬁﬁﬁﬁﬁﬁﬁﬁiﬁﬁm PTE R EIE D N K B
Hu £ AR GRIEL AR TRAEREFRPEAER | TEARL LGS N2 kT -
Fé s BRAL o

122




GEFEE DICE T3 §

MArE R T2 FPg 4
111 # 12 7 31 p (H 3574 %+ )

, I P BREEIAR His & 4R ki

JB =%
Friv & 47 A B

1 RS 3 34 4 7 A
2 B ) F_F I (345+47) 139,584 15,139
3 R4 z%ét 139,584 15,139
4 e vhat 0 0
5 | FF | MERHRRLGRLE & 0 0
6 Yha 0 0
7 # 0 0
8 YR 0 0
9 RS /3 34 £ 7 A
10 @ 5% § F 0 (11+13+15) 161,742 23,324
11 Mk RA# 161,742 23,324
12 | e s 26,928 9
13 | FF | mELAHenLddy s 0 0
14 2 0 0
15 His 0 0
16 Yht 0 0
17 | ¥Fp0(2+10) 301,325 38,463
£ gF R TR &

FEi@p
1. A& 3% 1 &
2. AR ARILI -
3. WA{frBegrFgm@s iz 4
4, 31](7)fr'(15)m’&‘{ 18 ;ﬁ-ﬁulﬂ 54

NA

Te g—k&%&%/\;ﬁfw NN
) G R ERN) B R

71

m

123

&
i)

s

Jr/@?rﬁj”ﬁ'z T Al R

3% & (G) it4czip @ o



CEEEEDICE R EE D)

w N

N o oA

FREHBE 4

111 & 12 7 31 F (H i 374 %4
R At BEW
r-g rl«b w5 IF,: 2
F A 0 .

rELFAESF D E o
™A bR B R AR AR o

FoAeR S IR ERAR A AU E ARG DL S R RRE [T 2] kit w

AT

FREGe 7 ERREREE-FNE2FTET -
EHEREELGMBERY FEREEOLT 4
ENESEMBERY A1 B4 H A
FRYSOMBERY LR FTRA LD

124




[47 L2 (*4- &5 %)

T
W N

hu Fpih g 4

111 & 12 * 31 p (H = 3745+ 2)
EEN EAENED E AR SIATAEE S LN &
Lk FE SEEESTAE NS S AT AR Qe B I R R A
43 A B C "&£ D (£ E
% Féb k=3 -__A ﬁ
LW 70,657 -135 26,928 0 43,594
HEAE B R EEE 5 0 0 0 0 0
H {a 0 0 0 0 0
gil i*h'ﬁ;}&%&
R4 0 9 9 0 0
NERHE WL ERE S 0 0 0 0 0
H 0 0 0 0 0
&3t 70,657 -126 26,937 0 43,594
EARFRIFRP DR
EALE
Zd"\' g%%‘}tﬁjf“ . —E °
Zo 4R R AAAHIEIR o
AERTFIERAFB T REGF o 7 RFTIFBT EFCERAFV T2 AN 2
3 4o ,L FF 0 iR EAS 0 ehp By E\‘ )R FIERIE T AR LG (B 5oy
T2 AW A ot KL P RAE AR )

rERPEE

1.

[*4# 1 + = ] A+tB-C+D=E

125




[*d T L) (3 @™)
FRFRREETILE RGP BTG

£ 7 p (H o : g7 %+ =)

BRI IR ST AL

> A P A 55 e A & s =T i Vv‘ F~ /:I_i 7"L» 3 ;”5 \}3\“ R —
.ﬁb@AJW§$ﬁ@“ﬁﬁﬁﬁﬁﬁﬁﬁgﬁﬁﬁiﬁl&f§$@%?ﬁﬁﬁﬁ
o i (R B BT A) fbr 3 A vt I (Bank-specific % o
9 St A countercyclical wmmﬁﬁﬁE

b ' 497 Bk "4 127 A 4 37 C|buffer rate) D

e N
{}‘ﬁ;ﬁ &k
> 0% F) R

L 2L
v

BARp
L AR FHMP DY EL REFFRATF BREGT & 0 2242 JEF -

2. AEAGRFETEEFFT AP AT FRBREFET AL LR L5 PP FR2LAF 0 A RA
FWMEFARARF AREET A0 F R K7 250 0% - FHRB L £ o

3. KW 28 MR F AREGT A F AR F RREGT A ETLAN LR PR R
i E MR T 2 BT I

A HIMBPFHRAED P REL R G TRRLF M 22 2ok R FREREET A F 400 0%
%%ﬁ@ﬁﬂﬁo

5. ol 3l F AT A 0%R R Rl F ARG BT At S A0 0% R T AR £ 4

R o
“ia

PRI T R v PR R R A -
P R E R PR R LR RET AL A

126



