Bl 5=t IR 1T

Cathay United Bank

FAEEMERGd 2N FABBER

110 & F X & & g dr 2 F

FBBEATT BERFAREF AL S ERA AT RN FAE LR EL PR

FOBBTAFAET L CAZEF Lot 2t vzt vz st ot

(z)

1@%?*ﬁiﬁ$?§%@4w%‘

DFEME R o (M A R A2

3F A it v e 2 vd w2z o s dwe 2 2 2 AT )

A F o (RS RS - )

b E IR G ET A PR

Lh &g PR o (P4 =)

2.M et o (& )

3RMEETF AR (dd s AL 2 —)

PATRR 2 212 T 'R 2 BB

L2 a F A3 REPAFLALE - (&)

R EGIHOMARAER FEILIEBLR A (R L-)

3V EE R AR LR WP (E L

A N

L * h'e— TR (i =)

2R ETEFTRN (AL I EA L)

3. h iR T BT (R N)

450 R EREE TR TN (A4 DA L)

5.0 MFTE R 2 T PG (AR L -)

6.7 % b "% IR E T E

7Q%%i%?&%%rf
LEHEIE LT E T



(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)

(~) BEEFFRGEE4R - (e L 4)

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)



(2 -]

73

PSS F Y

2
R EEFE N 100% 0 0t Gl E B FE N FR B Ao & EF O 0%

110 £ 06 * 30 p (HEix: a4 H+F2)
i 7
7 B | PR E
. — e . Ajpr3rE2 | PR TA
2P LA FREH | gees DT #%:ﬁ
B AR 66,841.487|  100%
L~ 86 F &4 CUBC 1= 0
W o h o o BB CUBC LS 11470254  100%
N R
CXia g 85.112,137|  100%
(¢ B} La e
2. Ap 2 EEFT A
SR ST
3 o & {i.;f’
3. P LN T £
T TN
BY Fl\ =< = 3 7_",%’3";'5\110
eaglda g TN T ERERTALEEL AR
-
B 4P




GETDICERERE:

- %)

FrEERFRERP

109 & &

7 p

r ¥

R MG D Bk k¥
B3 T b et 2

L9

FAGEEFRagET RRAR GG 2l i
HoET REERT R T AG RN o S g
HpeF FY AR F M 0§ I R FEIRS R TR
WP FAE S RIFELT LR FRT LV A
4 o
5% I FAFREEY R FEL R F oA R EREE

o A F MR R

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

AERFLF AR RS UEET AR ERE

BAEP
1A% L 3THEF 1 £ o




(42)
FAELS

110 # 06 * 30 P (H 374 %+ 25 %)
A & & &
i3 p
110 # 06 * 30 p 109 & 06 * 30 p 110 & 06 * 30 p 109 & 06 * 30 p
R
AR S - T A
igﬁ ks E 204,740,131 195,197,751 212,054,979 203,140,012
AFABREEZRE S
o e 26,843,645 28,153,742 31,801,641 34,006,725
- B AER
EH - N 11 38,555,671 45,977,251 49,973,267 58,930,226
RN S 270,139,447 269,328,744 293,829,887 296,076,963
R RIET A
b g 1,475,833,687 1,493,606,042 1,595,961,985 1,593,366,761
Y 116,505,060 92,046,240 123,362,753 97,006,726
b 99,537,737 174,105,808 105,285,844 179,732,692
SR RT A LK 1,691,876,484 1,759,758,090 1,824,610,582 1,870,106,179
S ETRIS. SR 12.10% 11.09% 11.62% 10.86%
EHEE N 13.69% 12.69% 13.36% 12.68%
T LF 15.97% 15.30% 16.10% 15.83%
A,FP‘*_EF L%
b E A 231,583,776 223,351,493 243,856,620 237,146,737
b6 IR 3,450,397,796 3,132,987,702 3,589,656,580 3,246,009,492
st & 6.71% 7.13% 6.79% 7.31%
BAER
A& {37955 1 L& o
27BN FFHE - ERRBH TR




CGERD

TR
110 £ 06 * 30 p (374 %+ 2)
i B ; * , , @m/
110 £ 06 " 30 p [ 109 & 06" 30p [110# 06 * 30 p [109 & 06 * 30 p
FARBEEF-HFF o2
I R A 106,985,830, 101,658,353| 106,985,830 101,658,353
TR —F UL AEY 38,674,470 38,674,470  38,674,470| 38,674,470
RS RIS S 0 5,327,477 0 5,327,477
A/ —E B 12,806 12,806 12,806 12,806
e SN 71,182,447| 64,526,043 71,182,447 64,526,043
FuFHH 2,083,756 2,084,653 2,083,756 2,084,653
AREE 14,417,120 13,681,394 14,417,120, 13,681,394
g R 0 0 3,962,728 4,300,964
HisjEzar 4,861,254 4423917 4,861,254 4,423,917
B TARREP
1 REGREE R RG22 %
L2 AIERIA (JIERd% 2 0 0 0 0
bew )
2R AR ARl R E R
/FE?JE? |35 % T4 7 2 Fr AR 1 é 0 0 0 0
I IR S
3%%*)5 FRwHAEEF2Z T AL E(RR 0 0 0 0
4-FHEZHU AT A 6,810,507 6,909,951 7,291,274 7,420,287
5~ Zﬁaﬁf‘f%’\j»ZE'f RJRm ijﬂm‘rlgfm 0 0 0 0
A
624172 f R AL b
IRz AP R L S E (FIE K| (1,258,090) (956,652)|  (1,258,090) (956,652)
% o LA T)
ThBEHEF G E RS b
ERTFAZAFRAECR & AP rﬁg 4,420,737 5,743,473 4,420,737 5,743,473
FEF A1 L2 TLAC Fax1 £)
8~ F EMH 2 FSAERT7 i 0 0 0 0
O~% # A& 7 =cif * FYE g BRI
BERERHEFI RS AAL 2 % 249,818 0 249,818 0
P it Mt S
1045t 2 b 8 cF 0 0 0 0
-HemipME L2 ns 57
2H AR RALE
(DFABAEE 5 - 7+ 0 0 0 0
QH @ % - FFAIchF Bk 0 0 0 0
123 FF %57 i (P 5k %) 0 0 0 0
13 ;,3? e 5 A “i%ﬁﬂ#ﬁé o iR 1,708,025 2,076,732 1,708,025 2,076,732
BN ATIRS 2 iﬁg uaﬁ
14~101# 17 1 pis2da tisserfls 0 0 0 0

15 % EpipM T $2 228 A 1 F




A5 £ o
J
2 i 110 # 06 % 30p [ 109 06* 30p |110& 06" 30p |109 % 06 * 30 p
(D2EE <A FFREGFT A1 2 P2 2% 0 0 0 0
QH# ¥ - FF A5 3 e 0 0 0 0
16~ &AM ELEL £ A5 F
2 ,‘,%a');)f:*’-;_:l—'—.__*:w—f&‘j\ K/ti"')'ﬁ‘
(DF LR 2 % - &7 Adeip 2 24 6.548.555|  6.419.858 1,590,559 566,875
(110 & 12 % 31 p r17)
Q% - HF Mg 7 Uk
, 0 0 0 0
(110 & 12 7 31 p 117)
AR TAN T AL E P £ 3E
3= ;}ZI»F'\AL&.FL 1B P2 & %F 0 0 0 0
(111 & 17 1 p4e)
(HH & %~ HF Rk 3 U
(111 & 17 1 p4e) 0 0 0 0
17~ peft £ B & 4 2 fas *T R AATiE 0 0 0 0
i
18- HeminMEFE£2 &5 U RKFT2 I
PRI R A S 2 uTE T A > A K 0 0 0 0
&2 HATE 15%F 2. ek #ic
191 $8FERIRT2RT B A BRe . . . .
i
(Dp A BAEE % - 87 Adch2 &% 0 0 0 0
QH s % - FF A5 7 ik 0 0 0 0
20~ 2 iR T A TR R Fik
(Dp FAUAEE % - F Mok 2 &4 14,998,000 14,998,000, 16,123,108 16,699,350
QE # $- 5F A% 3 Lk 0 0 0 0
FAREE S - FF2EE (1) 204,740,131|  195,197,751| 212,054,979| 203,140,012
B S5-F+:
AFAER AR B (FHRREY)
N ; y WEEFAGEEE
1 lgliiz- ”31/4Ba&rzfr,» 0 0 0 0
bl BN Al
2 102# 1% 1 p2isgig 14,998,000 14,998,000, 14,998,000, 14,998,000
AT P AERFTEF X
N ; y WEEFAGEEE
1 lgliiz- ”31/4Ba&rzfr,» 0 0 0 0
Gl BN Al
2 102 & 1% 1 p2isgitig 18,394,200 19,575,600, 18,394,200 19,575,600
Hu LEI 0o E2d 2 0984 27
;:‘L S ?f 2 ;IL P 2 * 0 0 0 0
v F
g
CHERAMEELAAIHKT
DB 5 - dFFALE 0 0 0 0
Q)% = 85 Ak 4 Bk 0 0 0 0
2 e E L2 2 E A RT
(DH S %- gF A1l 0 0 0 0
Q)% = 8% Mrh 3 Bk 0 0 0 0
3 HamAMEEZ LT
(Dp A # % - 87 A2 £37
4 41 1
(1102 12 7 31 p 121 6,548,555 6,419,858 ,590,559 566,875
Q)% = HF Acoh 2 %k 0 0 0 0




i3 2

A=

L
v

&

110 # 06 * 30 p

109 & 06 * 30 p

110 # 06 * 30 p

109 & 06 * 30 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
Fof ik
(WVEw §-F4c1 8 0 0 0 0
Q)% = 5F 245 7 Wi 0 0 0 0
S~HB TR R
(DHE $-FALE 0 0 0 0
Q)% = F Aerg 2 i 0 0 0 0
i ¥- FFrEE () 26,843,645  28,153,742|  31,801,641| 34,006,725
¥:ﬁ?$
AR AL (FERAER)
1~ 1&211;‘1"3 : R L N 0 0 0 0
2~ 102&1)415;;;?%%;;7 0 0 0 0
BT P RFTE G L
1+101 & 12 7 31%@;%7@%@?: 0 0 0 0
z,;\;' F' j‘l'—;— I——
2102 # 1 1a;f;zfﬁ¢f 0 0 0 0
S T R
1+101 & 12 3153.@»“1 T 0 0 0 0
tx‘? ;l ﬂ\ll}:l
2~ 102&1@19 X 0 0 0 0
N A
L~101 & 12 % 31 pavgg 77 46 & % = 560,000 1,540,000 560,000 1,540,000
KR MiE li—ﬂﬁ"
2102 17 1 p2isgis 29,637,100 35,087,800, 29,637,100 35,087,800
\g_*j"a"’g;(é e ﬂ‘av-'%)
1~ 1:;1;%1'5 : R LR L N 0 0 0 0
2102 # 11 15;%§%ff%ﬁ 0 0 0 0
PEAF ARG FRE PR 2R
i s é P EFIREYAE 2 2 249,818 0 249,818 0
E{’;f‘?i\a 4 Hic
BEE e FL AR LY EFEL £
REAZAFRINEZC-HEmIPMET £ 1,989,332 2,584,563 1,989,332 2,584,563
FA1E2 TLAC #3131 £ %)2 45%
RFLAREERGFEHS LR EHS 768,611 934,529 768,611 934,529
frea B e ] & 2 45%
S R R 18,447,921 18,670,076/ 19,949,525 19,917,085
%@@H—+2§”§}*h;’*bﬁ—‘¥é}f’#§”ﬁi 0 0 0 0
F A

i




AT et
% g 110 £ 06 * 30 p [ 1094 06 * 30 f | 110 % 06 * 30 B | 109 & 06 * 30 p
I~ ¥ &pip T F2 497 1 F-
a;:*mﬂxlm TLAC # 741 & 0 0 0 0
2 ¥ EmAPME 2 2bE A T - 0 0 0 0
Yo F A1 B2 TLAC #4311 &
3\?"%!?;%&#??&?13*—“ e ;ff"»;'f‘
Dp 5 F Ak &%
(110 = 1; . 311 9 w) 13,097,111 12,839,717 3,181,118 1,133,751
Q)% -#gF +~1 22 TLAC ##+1 2
(111 ;1 11 P 42) ' 0 0 0 0
1IFERFIRPFTERT A A RR 0 0 0 0
a‘r“{fﬂt—t‘ﬁ: éﬁ?‘ A1 E
S BB FRMEBP-FoHFALE 0 0 0 0
¥ = By ~ERE (3) 38,555,671 45,977,251 49,973,267 58,930,226
B FrEF= (1) + (2) + (3) 270,139,447 269,328,744| 293,829,887| 296,076,963
FAwRP
Lk (37 1 L & o
25745 fﬂ?’é«ﬁﬂi - ERBHFTH
3TEEEFEHEFRILPEFELABTAAFTRNE | e T AR A(DEFE L FEFE
o iy mfrﬂ7 ’fﬁy___ L N FEAIE QB EH s e AR i BTS2 Far1 B R
FTLZAFRFRANE > 27 7 R EMBREERN S O5L% 55 &R\ & 144 -
4.3 W g F R ia‘t”“fIE 18¢ 2 & mApMF R £ FT - 110# 127 31 p @A™ o
5108 &8 FH I RENT 405 -




D

CERERD NE T

,_15

¥

.

* %)

FAE R %

7oA

110 £ 06 * 30 p (H i@ 374 5+ =)
T BHMBEL | FFFTAPEF | SEMBFL | EETIRESF
FALGZ FALGA FALGZ FALGE
A
MEZ2 HEms
iR FEITHALR R
S ER P EFEZ £RT A
BB L FEFER S LR EFEL £

RHH 23 AR A1 BT

ﬁ%iﬁﬁ%ﬁ

AEISILELS:
oAk 8 - FF
#\ﬂpwr,f!;f A

e FA-EHE
xfr/w\ﬁw: ¥i2 FA-EZF

PEILE oL 3F

L2k ERT

SEFERD CYEFEL &L 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

KREP > %W EEMBFAZF 20 > FWPEEEJEARFEEF - F-HF
AR FARGESE DD TG R AP LEY RERT
BFFAZBERE
B ARP
LA LTS 1 LeEo
2hF e BA T FAL FAEY NP ETAPEFLFTALGEALLTA P REIBEEE P2 F HF
ﬁ?wﬁn&%fi i i WFEE [Hie2-])2 [ie 22

}‘f-y“'p}lf.FE,EIJL‘T;IJXi—%"Yﬁ‘%'#%:
(DFFH4p 2 ~ =R EH 2 mUETI L FA5 #7072

@ EEHFA AL F - F - T A F R
MR 2 AR F o

e >
&

H2 3 2P A REMR R ERER R 5L EE

"
St

v
™

SHERGF B L =R R 2 A am?ﬁ%ﬁﬂlii%%’é@?ﬁ?iﬁiii?ééw%ﬁﬁﬂ%iﬁ’$”@
?ﬁ%ﬁTkﬁwfﬁ*’%%ﬁ*W%LﬁééﬁgﬂﬁTﬂﬁFW%£;$ﬁ(%1% A T R R R

RORA-AE R RERENG L BAERMAERT A AR TR RAFEFEE) -

11



[ie2 -]
FTALREERERZ

110 # 06 * 30 p (B =354 %5 2)
. wEwz | BHMBELET | 2FF A LS & AR 2 & B A .
2hoE p ERIER . B2 FA GG A% SR & %5
FA
A2 QERE 65,656,434 65,656,434 62,580,649 62,580,649
ER TNl
JUpE 175,288,374 175,288,374 197,432,609 197,432,609
B ER L
BEGE 2 & 288,598,777 288,598,777 291,634,417 291,634,417
A
HERAAMFENIRT-FTA1E2 TLACFR1 & 0 0
B 9}1’[%,_' F-HF A EH 17 0 0] Al
BB E-gF Mr'fr‘ £%F 38 0 0 A2
R ;fF. Ak B3 53 0 0 A3
His %“iﬁ; ﬂ\a‘r’fl {:Etm p{{iﬁ%ﬁ; —“‘FF' ﬂ\ffr“f k1) 27 0 0| A4
FoNF AR KA p U Y- A% 4 42 0 0 AS
HepmipM T E2 22 S HF- ’Ff‘ﬂ\l—«i TLAC .Fi’u 0 0
PRUBEES-F A% 84 18 0 0| A6
pHE G- gFE AR A 39 0 o] A7
PR F AR AW 54 0 0] A8
HRE - F A% Bln p AN BEY-HFAh 4% 27 0 0 A9
T R agm Pus-gFE A& 48 0 0] AlO
Mo PR H B 2L E A BT 72 0 0] All
HepmipM T E2 £+ % f\mu TLAC # 741 & 0 0
. PHOREE S - T A 29408 10%P 111 10 1 p 19 0 ol Al
N PREUAEE % - T Aok £7-128 15%FHE-111 & 17 1 p ’ 0 ol A3
PHB Y- F AR A1 &1 1 pAe 40 0 0| Al4
PR T AR A1 &1 1 pA 55 0 0| Al5
) i}{‘i'&fé; ¥ - M Atk £ (25%)-110 £ 12 % 31 p @ 19 0 0| Alé6
PHE Y- F A4k £ (Q25%)-110 & 12 % 31 p 40 0 0| A17
R Mrwf £ 37(50%)-110 & 12 7 31 p 1% 55 0 0] AI8
i 5 - F rdch agm PHABEES - HF Ik 24 27 0 0] Al19
BT AR Rdka pH W R - E A A 42 0 0| A20
Mok PSR B 'a‘ %,,F 73 0 0| A21
BFRL R FREATAAMRIETAS Y 25 Apip b T £or o 0
F2fFr1l2 ggEiE4F
PEAREE - BT zka‘r’? £ 26d 0 0] A22
. S 41b 0 0| A23

12



fre o | BHMHBHLT | AFFAELS | SoMBERE | EHFTAELS |,
g BB IEp L . - ) e J ) 8]
' =Ee | Af G4 FALFE FAE G4 sapas |
EEE TR i 56d 0| A24
i $-fFrdc%? Uin p JABBES-HF A% 44 27 0| A25
FoMF A R R E S - T A% AN 42 0| A26
B S EHER A OFEL ARTA 288,598,777 291,634,417
R ER T
FHeo i mge 304,618,288 304,618,288 336,097,816 336,097,816
P bpFA
HeERMMEIENIRF-FA1L2 TLACHBHI LY ) 0
IEEES SR R F ] 17 0| A27
FPHB Y- FF A4 38 0| A28
R R L 53 0| A29
Ew“—ﬁ?$#%%£&ﬁéﬁgﬁﬁ N E Ak R3] 27 0| A30
FoM T AL KA fHE Y- T A% A 2 0| A31

HeERAPME L2 22 A B F- mal 2 TLAC # #1 & 15,818,897 15,818,897
PR UBEE Y- F A% 4 18 0| A32
B et 39 0| A33
PR T AR 4 54 0| A34
A% - i d Alen p FAREE Y- R Ah AT 27 0| A35
NoMF AR A kA fHE S - FF ANG A 2 0| A36
Mk P AL B b AT 72 15,818,897 15,818,897| A37

HemiPMEI L2 EARF-FA1 22 TLACH 41 & 1,079,680 4,528,697

i * otk £ 3E- D P
N PRy 5 -F a‘rff_%ﬁ iu@lOA)F”%illl 1+ 1p 19 0| A38
B Kotk 4 sE-A2: o 111 £ 1 *

. PHLRAEE F - T Mof EFAE IS%F 1L E 10 1 p ’; ol A30
PEEF - T A -1 E 10 1 p e 40 0| A40
M‘;_—#fﬂruffﬁm&ls 1 P4 55 0| A41
PO REE ¥ - 5 F A4k £3(25%)-110 & 127 31 p % 19 269,920 1,132,174] A42
PEE Y- B A0k £3(25%)-110 # 12 7 31 p 40 269,920 1,132,174| A43
BS T A% £3E(50%)-110 # 127 31 p 14 55 539,840 2,264,349 A44
e §-F A% 3 s,g;a PR R - E AL AW 27 0 0| A45
SO F oAb R pH R Y- T A AT 42 0 0| A46
M fe P EEEL B EAHTE 73 0 0| A47

RFREC 2GR A TARAESLTARY L J 4RAANT L5758 o o

F2FEr1E2 QFEA LG
RS T i 26d 0 0| A48
pHEE-E Ak A 41b 0 0| A49
RS Mv*!ﬁ £ 56d 0 0| A50
EERE & wa Rdch p F R S - E AL AW 27 0 0| AS51
SO F oAb R pH R Y- T A% AT 42 0 0| AS52

Fe 3B e FEHERI LB EFEZEARTA 287,719,711 315,750,222

13



R w2 | BHMABFELT | AEF A ES & HpATREE 2 EEF AR ES B
g BT Al 204 P ?;ﬁ%% <154 ?;W% W
ﬁ‘»#’a:ﬁi’f;qb i
B2 fira L4 544,436,519 544,436,519 544,972,388 544,972,388
F
HERIMEERIRT-FA1L2 TLACH 31 L 0
TG wgn ¥ - ﬁ?‘ etk &3 17 0| A53
pHE S - E AR A 38 0| A54
EEE T Mrwf £ 3 53 0| A55
LRSS SR SNE LY TR S I YY) 27 0] As6
ST Ah KA pHE Y- T ﬂ\a‘r‘f & 3F 42 0| A57
WHERIPMEEL AL ARFT-FA1 82 TLACHH1 & 3,255,152 3,255,152
PRABREE S - T A 44 18 0| A58
pHE S - FE A% A 39 0| A59
R et 54 0| A60
A% ¢;TF Aotk d Cdea p R ORRE ¥ - Zﬁﬁ? Aok £ 9F 27 0| A6l
R Ak um BuF- T A5 5 4 0| A62
B i % i«'#ﬁ? 72 3,255,152 3,255,152|  A63
HeRinMFELEAHRTF- &u 2 TLAC #4431 & 0 0
. pEEREE Y - AR ﬁ%’ﬁi&:@lO%F’“ﬁ_lll&l" 1p 19 o Asa
N PHLRAEE ¥ - T Moh EALE 1S%M 111 E 10 1P »; 0 o Ass
pPHES-FF ML -1 E 10 1 P4 40 0 0| A66
IR F’}Fﬂ\a‘r'ﬁiféﬁ 11 & 17 1 pde 55 0 0| A67
PHUMEES - T 2405 £37(25%)-110 & 12 % 31 p = 19 0 0| A68
pHEE - S Aok £47(25%)-110 & 12 9 31 p 40 0 0| A69
BO¥ T A% £ 3(50%)-110 & 12 7 31 p v 55 0 0| A70
i §-FF Aderh agmggwug,;“— HE A% 23 27 0 0| A71
FoMF A R EA pHE S - T AN 4 42 0 ol A72
i “a‘r'!ff'“ﬁ_fz?* B @ ﬁM 73 0 0| A73
LFRE X EREATAAABEILT YEG EmARK 0 0
FzFri1hz2 Gyt £%
B -“'&‘i’& ; F- T Ach 4N 26d 0 0| A74
B et 41b 0 0| A75
PR -MT A AN 56d 0 0| A76
- HFE AR s,gm g FAREES-HF A5 4% 27 0 0| A77
FoF AR Ak p R RS- E A% A 42 0 0| A78
B g s AR 2 fara B M 541,181,367 541,717,236
Wh2 ART A 0 0 0 0
"“l%' EEAT 36,309,040 36,309,040 41,596,493 41,596,493
@11 T i 83,351,805 83,351,805 83,679,764 83,679,764

14




. wiwz | BRMBHELT | AT ARES | LEMBEL | LT AG LS .,
2hoEp BRI S agp e FALHA X404 4 FAL AL & %58
AT RT A 0 0 38,817 38,817
FhEeFA-2YH 0 0 0 0
Fapes £i2
4 0 0 0 0
PRI Z AT 3 1,712,958,829 1,712,958,829 1,786,770,647 1,786,770,647
PEILZ ARG ATERRE) 1,740,763,357 1,816,452,210
B R OME-PEILZ dc (27,804,528) (29,681,563)
L S ] 50 18,447,921 19,949,524| A79
B R (46,252,449) (49,631,087)
;‘?f};‘ e 25,209,938 1,928,936
HepRPMEEIHIRLFT-FTA1 52 TLACH1 & 0 0
PRUBEES-F A% 8% 17 0 0| AS80
EEE R i R Lt 38 0 0| A8l
BT A% A 53 0 0| A82
e 5-F A2 agm ;1 1{ AREE Y- T A% 4N 27 0 0| A83
EEE i\a‘ﬂ?z Efeh pEE Y- AR A 42 0 0| A84
HEmAPM 1%* LE X P F-F %1 L2 TLAC fiis1 & 0 0
P 1%;;“— 5 zka‘r‘ﬁ ﬁ;'ﬁ 18 0 0| AS85
PRUS-FEAh e 39 0 0| A86
R Mrwf 43 54 0 0| A87
He $-FAdc% s o p FURBE - HF A% &3 27 0 0| A88
5= $ﬁ*i\iﬂ$1 a;gm e $-gF A% 48 42 0 0| A89
Mt ik PR B WA AT 72 0 0| A90
f%ﬁﬁﬂ#ﬁh&i#ii«‘i&?-% +1 22 TLAC 441 & 25,114,541 1,833,539
. PHREE S - ST MG £ TACE 10%P -1 & 10 1 p 19 ol Aol
. AR RE ¥ - B MG AT AE 1S%P 1L E 10 17 ’ ol A
EEERE e 40 0| A93
BY - F At -1 E 1Y 1 pde 55 0| A94
PHEREEY - T A% £37(25%)-110 # 129 31 p % 19 6,278,635 458385 A95
PHE S - F A £3(25%)-110 & 127 31 p 40 6,278,635 458385 A96
P¥Z T 0% £3(50%)-110 & 12 % 31 p vt 55 12,557,271 916,769| A97
B - F ~dcrh aggm p FABREES-HF A5 4% 27 0| A98
FoF AR Ak p R RS- E A% A 42 0| A99
% a"ffﬂ#;fgp ﬁw‘é‘ 43.; 73 0| A100
Hu g s B F 95,397 95,397
XRFFA-EH 0
HeRPMEENIAFT-FA1 82 TLACH 31 & 0
PR AR Y- T A% AN 17 0| Al01

15



8 BRI P s
é:ﬂﬁ%*%ﬁp#\ir'% 38
EEE R Y 53
Hid 5~ 4 F Mo Lo § KARRE S - HE Mf R | 27
¥ Ak 2 agmgﬁ ¥ - ﬁﬁ;*ﬂ\a‘r‘%!ﬁ"' 42

HERPMTF 2L A RF-F41 22 TLACHr1 2
PR E Y- ﬁ?*k% 13 18
EEEEE Ry 39
PR - F A% 4% 54
H »4 ¥ - zﬁxﬁ; ﬂ\a‘rfl B p H gy ¥ - ”?FF' 2}\3{\?'% 27
ST AdE S Wk p R Y- HE AR A 42
xﬁ*";}r‘ff’“ﬁ_f ZHEAEART 72
i’%ﬁﬁﬁﬁh&ii*i‘*#?‘ FA1EZ2 TLACfar1 &
BOHORAEE B - BT Ak R9TAE 0% -1 E 17 1 p 19
Az
PARARE S - T A 9-AE 15%P 111 E 10 1P ’
Az
EEEEE s S 40
s SN ik I & 10 8 Sl WD W 55
P OREE ¥ - S F A4k £35(25%)-110 & 121 31 p 3 19
BH G ¥ - 8T Aok £35(25%)-110 & 127 31 p 14 40
R ;P?quuf & 38(50%)-110 & 12 # 31 p 1% 55
BB E - A% a;gm B REE S - éﬁ;' et £ 27
% HT ;uru%x Whn p AR Y- T Ak A 42
MR P AL E AT 73
RT3 LF R3S TARMESATAS Y 5 ) i M # £or5
FrFhaBe E LG
PRAREES - T Ach &4 26d
EEE R R R L] 41b
EEE R L 56d
Hi 5-FF 2% 2 LA ;j -Hi”;’i’fﬁ,_ F-oHF A% EH 27
ST AR K RS- F AR 42
Hi 2 F 4
B T AE
13
HERAAMFENIRT-FTA1E2 TLACHFR1 &
EEIS e ﬁ?ikﬁﬁﬁ 17
ﬁm; T AR AW 38
% T A% £ 53
ﬁwﬁ WE A3 ln p JUARE S - BT G40 27
= lg‘F'—F ﬂ\a‘r’ﬁil iﬁimg His "—QF!'F‘ j\a‘r’ﬁifiﬁ 42

HepipME$2 AL A RF-FA1 22 TLACHir1 &

16

BRI L T
AL

R EF R EF
FALGA

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

5,604,669

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

5,604,669

SRR 2
AL G

& % 4%

A102

A103

A104

A105

A106

A107

A108

A109

Al10

Alll

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

Al12

Al13

All4

All5

All6

Al117

Al18

Al119

A120

A121

Al122

Al123

Al124

A125

A126

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

4,311,287

A127

A128

A129

A130

Al131

=== == = =]




R wiwz | BRMREFELT | AT AR LS & HpAaraE 2 & HEF A A .
25 p ERP ;w 3104 F ?;ﬁ?;% ?‘;ﬁf%% W % 48
P AU - B AR AW 18 0 0| Al132
EEE Y 39 0 0| A133
B R Y 54 0 0| A134
A6 F-HFrdc%h? iln p JUBEBEY - BFAh AW 27 0 0| A135
G- F Ak Ak R S- EANh AT Iy 0 0| AI36
M ek PEA L B R EE AR 72 0 0| A137
HeRIPMEE 2 FAHF-FA1L2 TLACH 1 L 0 0
. BELREE ¥ - T A AoF & ATALE 10%0 FANESERY: I . ol Atss
. A REE % - BT AR R ALE 1S%P 1L E 1 1 p s . ol A1so
PAG S-S F A A1 E 10 1P 40 0 0] Al140
Fo -l Aok aap-lll £ 17 194 55 0 0| Al4l
FH GRS 5 - B A% BER(25%)-110 & 127 31 p o 19 0 0] Al42
FEE % 8 ~4ch £TQ5%)-110 & 127 31 p il 40 0 0] Al143
fB - 7 Aok £91(50%)-110 & 12 7 31 p 1% 55 0 0] Al44
H a? R e agm PHABEEY - ST A% 4% 27 0 0| A145
Y- B Aok &gxm EEEEE R Y Iy 0 0| Al46
ﬁ“#r%f”“ﬁ_fgﬁ T 73 0 0| Al47
%?ﬁ%Ligﬁﬁ**ﬁiﬁi@ AFAA S 5] ARNHETE 7w . .
FlF A1 HEEIIEH
PA A RIEE Y- N AE 4G 26d 0 0| A148
EEEEE T L 41b 0 0] A149
R R EY i 56d 0 0] A150
BE R 5 k3 ke p %{ UG F - NF AR AN 27 0 0| Alsl
e S T Yy Iy 0 0| Al52
B ﬁﬁﬁ’?‘& 5,604,669 4311287
LR A B
- 23,988,405 23,988,405 25,124,040 25,124,040
T A 3,362,587 3,362,587 3,887,315 3,887,315
fé’;‘.?'ﬁl BA-E 548,441 548,441 548,441 548,441
BT AL 7,641,305 7,641,305 8,122,073 8,122,073
7= 8 6,673,083 6,967,680] A153
;@,—ﬂﬁ*ﬁi(éﬁ il 9 968,222 1,154,393| A154
st o @ AT 4654432 4,703,589 4,703,589
ok kBRI A 10 0 0] Als5
LB 4,654432 4,703,589
B 10% Ui p B ARBE S - BT AG 40 21 0 0| Al56
B %P S AR Y- AL AW 25 0 0| Al57
WA P AT 75 4,654432 47703589 Al58

17




18

wrre | BHMMBELT | AAFTAEESF | LHMBEL | EHF AR ESF .,
L3 p BRI - 5 p e AL AL X404 4 FAL AL & %58
HuF AL 25,651,825 25,651,825 25,806,874 25,806,874
kA 15 0 0| A159
HuF i 25,651,825 25,806,874
AR 3,276,237,048 3,276,237,048 3,389,517,721 3,389,517,721
£
L EERERE SR 82,115,183 82,115,183 87,645,603 87,645,603
LA RERE 1,076,000 1,076,000 1,076,000 1,076,000
HEFFRS
B EGE 2 & 85,958,207 85,958,207 86,835,189 86,835,189
b
A LPFEVAF AL 27,591,300 27,591,300
ERBW G- FEALE 30 ~ 32 18,394,200 18,394,200/ DI
Bo102 #4237 & 3 SRR 10%2 B 5 - A1 8 33 0 0| D2
ERF-HFALE 46 9,197,100 9,197,100 D3
Bol102 EAcg & 25 SR 10%2 % - F A1 2 47 0 0| D4
FrPgELF AL d#\ﬂﬁ# 0
EREU G- FFALE 34 0| D5
Bo102 E42F 7 & 3 SRR 10%2 B 5 - A1 8 3435 0| D6
EREm-FALE 48 0| D7
fl02 #AxF FET SR 0% ¥ - g F A1 2 48 ~ 49 0| D8
AR LT AR 0
f‘"i%’ PE-FIRFp LR g AL F 14 (1,258,090) (1,258,090)| D9
BEBHERSCHEFEL ARG 59,624,997 60,501,979
e b i 0 0 0 0
ERRE-FIRA) PR G a 44 F 14 0 0 0 0| DI10
Hw@e2 st 0 0 0 0
HEREXZ G
5 15,889,600 15,889,600 19,338,617 19,338,617
e 65,741,835 65,741,835 68,316,547 68,316,547
AP G 63,036 63,036 138,407 138,407
BENLFTAE
YIS E 0 0 0 0
G AR R 2,690,566,564 2,690,566,564 2,781,374,815 2,781,374,815
RS 46,800,000 46,800,000 46,800,000 46,800,000
A NPHE 46,800,000 46,800,000
ERAUE-FFALE 30~ 32 0 0| DIl
fi 102&4\,,4%»&1 SRR 10%z2 H W S - sE Al l 33 0 0| DI2
ERE T AL 46 20,440,000 20,440,000, D13
po102 E42F 5 & 3 DR 10%2 - F A1 2 47 560,000 560,000 D14
A Ll A D) 25,800,000 25,800,000
_‘;\’1}.}1_,1!:E’_4/\’j#§4 0




N fhrs | BRMAELT | AT AGES | SAMIEEL | LHTAQ LD .,
2L3g p EHBmEP oy A FA G4 A4 FAI AL %S
thERS-gFr1E 34 0| DI5
pl02 E4e g % &5 S 10%2 B 6 8- FAas 34~ 35 0| D6
LRF-HFALE 48 0| D17
pl02 E4e g * &1 SR 10%2 § - fF 418 48~ 49 0| DI8
il E 2 T AER 0
ARG EEGT P FAEE AEHEEL FRET) 0
gurf i 0
A e 0
thEES-gFr1E 30~ 32 0| D19
Bl02 E4e g % &5 S 10%2 B 6 8- FAas 33 0 D20
ERF T AL 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
LRF-FAIE 48 0| D25
pl02 E4e g F &3 SR 10%2 $ - fFF+1 8 48~ 49 0| D26
PR LT AR 0
FODL) ST F AR R AL L T A A 0
Bis bpf i 29,086,419 29,086,419 34,159,709 34,159,709
LA 3,680,227 3,680,227 3,737,741 3,737,741
2FL G 3,394,548 3,394,548 3,937,149 3,937,149
dpu W f 2,941,190 2,941,190 3,105,713 3,105,713
R 830,799 830,799
RYUFA-PAE 8 830,799 830,799] D27
AVFAEGER) 9 0] D28
kg 15 0| D29
A kBRI K 10 o[ 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 o[ D33
3 TR 2,110,391 2,274914
EERY 10,706,556 10,706,556 10,871,820 10,871,820
e 3,038,019,365|  3,038,019,365|  3,147,337,310]  3,147,337,310
e 2 238,217,683 238,217,683
2
e 106,985,830 106,985,830 106,985,830
ER G OREE - E A 1 101,629,401 101,629,401] El

19




e BRI s
R e
ERHEs Y- A1l 30 ~ 31
f102 &Edeg F &1 SRR 10%2 H ¥ - FFi1 s 33
o FE A
Ry T AL 46
Bo102 #4=F F &3 SRR 10%2 ¥ - F A1l 47
2 EFE G R A RA
AR
WAL R AR - T A 1
RAER-BEE- T A
ERHAUE-gFErL1E 30 ~ 31
102 #Az7 & &3 DR 10%2 His - gF A1 L 33
I R
ERF-HFAIE 46
B 102 A7 & 23 SR 10%2 5 - sF A1 2 47
FEF R FEALERER
FAOBOAAEFFH) 2
g EA
FHHFL RGP NEL 2 RTIRR K 12
R ERRIN AL L ET IR VK 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 T B ARR et 26a
56a
FFRAFACEEFERY DL BN A2 2 g 25l 2-
26e ~
56e
101 #1791 pts2dddisivrfli A2 2 &7 PHH Ik 2~ 26f
B g ATIRE R B 0 FUBEE S - T AL FT &K |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
Huwfps-de
RS 16
gl F
BB E % - FF A 5
B 5-gF4 34

BRI AL T
ERE B

kEF AL
FALGA

& pATRR

5,356,429

5,356,429

0

0
0
0

38,687,276

38,687,276

29,032,899

9,641,571

9,641,571

0

0
0
0

12,806

87,683,323

87,683,323

0

0
0
0

1,708,025

0

0

85,725,480

4,861,254

4,861,254

4,420,737

& F AR

Faidt | FALGa |FAP
5,356,429
5,356,429 E2
0 E3
0
0 E4
0 E5
0
38,687,276 38,687,276
29,032,899 E6
9,641,571
9,641,571 E7
0 E8
0
0 E9
0| E10
0
12,806 EI11
87,683,323 87,683,323
0| E12
0| EI13
0| El14
0| EI15
249,818 EIl6
1,708,025 E17
0| EI18
0| EI19
85,725,480 E20
4,861,254 4,861,254 E21
4,420,737| E22
0| E23
0| E24
440,517
0| E25
3,962,728
2,837,620 E26
0| E27




v tow o | AP GRAR A = EEAGES | LR LR )
Y BT P gt §zlgifﬁ %gﬁéi* %;?;g’ r?;gg A
B 48 0| E28
AL T AR 1,125,108
WA A 238,217,683 238,217,683 242,180,411 242,180,411
P AR RE AT 3276237.048]  3276237.048]  3389517,721] 3389517721
ey FUIA 5,952,698 6.871,414
AP
Lhi Q37055 1 2 o
244} MHERIMEETARTLRRAD > T v 0P AT 2 FREBELFRRE S FRAR R G RU SRRTLATE  SRIMTE HERTEIERR

PR ER o

Ez%g‘x%ﬁ,ﬁm%@g etk &

3. WﬁT7rﬁW“—%?**%“i&mﬂaﬁﬁﬁm#?$wJfa%_ﬁlﬁw%—ﬁ?%*?xiﬁ

Eag g ~ 20 BTk
AR Z BT E
T~ % = éﬁ?ﬂ\—*ﬂ"

AFFFEZ FEER Gdg 3 AR E IR R E S R R AR 2
T E a‘fr*iffiﬁ}‘f"?;— Bfc3is8 ~ F > ®i02 ?E*Iﬂﬁiﬂ?)‘ BATHZEFTAAD o TR 2
%ﬁ RGRBEILZE TR I Z F R EERE R 5 % ?ﬁ‘j\—?}‘JR FH W g BktE | -5

q_,‘.’v'@“rlp;;?ﬁﬂﬂ:,*ﬁ'% M2 ki THUW HIKEE r“i 3}{‘&
5THE#F A7 2 TBHE e FEHFRI LY EFEL ’fg
B EE 2 “;'lflﬁ BIALEAFRITFRFA I K02 &7
AT EFHES

RPN

ez 1’%7}’2»1
Eﬁﬂ( e g iRFYE

21

ﬁﬂiﬁia‘r“fi BABB2ZEB €390 T2 EHREIRZ
EARRERE (AR AmA T ¥
Hﬁﬁ%}ﬂ%Q%”SS%ﬁﬁ

EFAFD I

Pedp P R ISEIRZ 3
FERR 2P0 -
7!\_1,_£ TLAC lp i1

AL o) Twrga B2 )

E)VEEEL B R
EGF=)) Mg e

BASRIEZ BB F EHF o A £
BH ARG AAEFHHL > R FER IR RAZET ﬁFa‘F
AR FARER TR AR

WERL



[‘fde2 =]
FTrEe"B PG 2
110 4 06 # 30 p (Ei: 374 %+ )
*iz | & H
101.11.2{101.11.
6 FEE26F R
&P A & ERE (PEE ¥ % B
REH FRE
FH wEe
£ 2 &%
s A ST AL 2 P A 2 1 B )4t
1 ;"ﬁ”f RS ARG 2 7 A H )i 130,662,300 130,662,300 E1+E6
LRE ‘%
ELI+EI5+E1
2 |FF B (FORAEG AL FAOH) 87,696,129 87,696,129 6+E17+E18+
E19+E20
3 Agiumeafir e g (YHBEEAD) 4,861,254 4,861,254 E21
FAA s b - AAEIG L RE AT A o
4 (3 * 3280 4] 2 ) f Ea R
FaPgiFed 2 4\?3}$7‘i .L-‘g’xi BE (r’l"fﬁb—gxﬁ' E,t*g
N 9 2,837,620 E26
FH-MF AR 4R
]
6 HAPEDLFEAREEF- HT A 223,219,683 226,057,303 =sum( % 1
g% 53F)
7 [l e (5 3R %) 0 0 [E13]
8 |F (A2 AW bt ot @ AR §) 5,842,284 6,136,882 A153-D27
9 [Hu a7 A (#ﬁ A0 R AL ) 968,222 1,154,393 A154-D28
T j\ JR Z_ 3 lE HT" ¥
10 ﬁf{‘ffif A 3%’? SR f fR«P g(i‘—"f’fﬁfﬁg 0 0 A155-D30
&I”Lri«» fmé ]F')
11 ﬁ‘ﬁl—%iﬂj‘éiiﬁi (15 Idetg 54 bew) 0 0 E23
12 |FEdh4p4 475 7 Bk 0 0 [E12]
13 (@52 5 4 8 g 0 0 E15
WA R EGEELf o FRER LR R G A
i 9 1,258,090 1,258,090 -D9-D10
L eflE RS (JIE BRI A BA) ( 1« )
o A159-
T i* F2l
15 |/ 2Am Tl F 4707 Tk 0 0 D29+E14]
16 |+ 28 A2 F A1 L (W gn) 0 0 E25
- . o A1+A27
£ JE X2 IR FEH AR R ST
17 ﬁ””ﬁi* CHIEFERARRIIE L HARR 0 0 +A53+A80+
=R AL Al01+A127
AG+A32+
18 |$tER T F L AL A RFTRGT A1 S Py 0 0 AIBTASYY
A106+A132
AL6+A42+
A68+A95+
A116+A142
, . e e 110 & 12
HeERBMFTEZLEART P A RBEES - 17 A4 H[ 31 p 2
g [110 & 127 31 p i ) y '
19 |F b o e 6,548,555 1,590,559 # ]
HARMNEFLLOATRET A28 P (1 .
E171p4] A64+A91+
A112+A138
(111 & 1
RS
20 | % R EAERIHEGRE 10% T F) Ll
FPEE L B TR 2 2 Vi T T A (B 10% L5
S ok M TR )
22 |42 15%F enk 0 0 X




riE | LH
101.11.2}101.11.
68 myH26 ¥ 2
b * {7 & @ EQR (PEEY| BREB
RN (TR
R %
&3F 2 &%
=sum( % 23
IE L H 25
7E)
P AI3tA39+
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 & RE oz R EA P 6,378,580 6,378,580
FEAEF AT REE TR S ESE
22| . e iaiqig ! f%gﬁ%ﬁﬁ; 249,818 249,818 E16
é@guﬁwﬁnﬁémﬁﬁwﬂ'%’l i
26b| BLEAFREFNECRERIPMTEFT AL L 4,420,737 4,420,737 E22
5 TLAC 431 £)
1ERER
A
26c| 1 FAFLERMATERT B A RRIG B 0 0 SRRER
PR
®
4e,a;¢;rm§i# R e Kk ALEE = A148
26e t; 27 5 A 8 ’m* o B TR 1,708,025 1,708,025 E17+E24
26f| 101 & 17 1 pis7d 48 syl § 0 0 EI8
AU Rz ATHE R FI] 0 30 L 7
20| L, wapen PHULREE N - T 0 0 E19
A4+AOFAL9
+A25+A30+
A35+A45+
AS1+A56+
AGI+AT1+
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 |F A ML - TR EAAREE 18,479,552 14,002,324 ¥ 2258,
% 263 ax
27 %)
29 |§ L wHEE - T+ (CET1) 204,740,131 212,054,979 AN
: 7 TV I -% 28 3F
;- I
30 |3 4H FERE N T - T AL E(F MR AR 333922000 33,392,200 A3 3]
- P ' o7 o7 F+% 32 9%
31| H9 imEE P ERA KL RS 14,998,000 14,998,000 E2+E7
32| HY mFgFEBIAEL LG 18,394,200 18,394,200 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




% B

w
B

>3

101.11.2
6§ =k

e e
BEE
72
&%

-
101.11.
26 g2
PhiZ 13
TR E
WP

2_&%F

E3
b0
R

34

35

36

33,392,200

33,392,200

40

HapmiMEEL £+
[110 # 12 ® 31 p 14
%ﬁﬁﬁ&i%ifk
£ 17 1p4)

‘“\
—

6,548,555

1,590,559

41

41a

41b

ﬂ?%%ﬂiﬁé

$hpAPME ¥

42

43

e S-gFizaagsirk

6,548,555

1,590,559

44

B i 5 - T A(ATL)

26,843,645

31,801,641

45

¥ - %7 4 (TI=CET1+AT1)

231,583,776

243,856,620

24

D5+D6+D15
+D16+D23+
D24+E27

D6+D16+
D24

*3E=% 30
E+% 335
+% 34 18

]
IR
A2+A28+
AS54+A81+
A102+A128
AT+A33+AS
9+A86+A10
7+A133
A17+A43+A
69+A96+A11
7+A143
[110 & 12
131 p 2
kD |
Al4+A40+A
66+A93+A11
4+A140
(111 & 1

P1op 4]

1 ERGE
G E
SRERER
P EFH
P&
A23+A49+A
75+A123+A
149
AS5+A10+A2
0+A26+A31
+A36+A46+
AS2+AS5T+A
62+AT2+A7
8+A84+AR9
+A99+A105
+A110+A120
+A126+A13
1+A136+Al
46+A152
ATE
=sum( % 37
Iy 42 38)
*I=% 36
I -% 43 38
*IE=% 29
IE+% 44 58




46

% B

ERFEDERFTGETAIE (ZAMRAER)

29,637,100

W
®

* {7
101.11.2
6§ =%

=N e

BEE

72
E41]

L&
101.11.
26 g2
PEE 2
TR E
¥ a0

2_&%F

E3
b0
R

29,637,100

47

E T ﬂwr*mﬁfmﬂ BREAFALL
102 £4eF & & 3 5 vhi 10%2 % 2 @ 3 (72 5 - S F
A1 E)

48

49

50

FEREE R FIAE

560,000

18,447,921

560,000

19,949,524

51

ETAFENY BT E

LT B AR

53

HeamAME X2
[

48,645,021

50,146,624

54

}Hﬁﬁ#m&éi# #E <P F(F TLAC Gar1 B)kw

55

}‘ffﬁﬁ#ﬁhgi - 2. ”E‘ﬂ\ir‘fﬂ:[llo
E 12 % 31 p
HepipMT L

ﬁl”lB—;L]

CRFRGT ALY (10

13,097,111

3,181,118

56

W#F '—’r’(z‘ ‘L\'—"% XI5 P

3,007,761

3,007,761

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 A3E
=0
2.% 12 3%
=0 %% 77
(8 79) 7
>% 76 (&
78) 3 0 B
* 35 =76
(8 78)
I

=% 77
(8 79) 7
<76 (&
78) 3E > R
* 15 =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
231 B ™
]
Al15+A41+A
67+A94+Al11
5+A141
[111 # 1
' 1p4]
A IE




*E | L
101.11.2{101.11.
68 myH26 ¥ 2
Z B A7 L EBE O PEE| WA
REH FRE
a2
£ 2 &%
=sum( % 56
I a:% 56 1
e)
ABAT R REEERPE o e BN E
S6a| . i Eﬁéé'ﬁ?\:& AR g B e 249,818 249,818 El6
SEEEFEHERD LG EFELREL R
56b| ir1 2 A ﬁL’J‘—l% flEEhemiPMEEF 12 1,989,332 1,989,332 _E22%45%
2 TLAC § i1 £)2 45%
1 ERGFR
rtdow 2
B6C| 1 ¥4FLIRRKTERTIBA R I 0 0 CAMER
B P
®
coq| BT EERSATAAMBELTAS 4 2 . . <fﬁﬁyf
. N A . o 76+ +
FAMAIMETENFFLFTALL 2L GFRIEH 150
Fi‘i] fﬁ)ﬁ"f: ’\;ﬂ :'4 I ‘\<’" N4l : -
see| T i R4 s o st i 768,611 768,611 (E17+E24)*4
FIF 2 45% 59,
AIE
57 |B - T AR AL 13,097,111 6,188,879 —sum( ¥ 52
3% 56 1)
*3=% 51
%R A
58 |% = 57 4(T2) 38,555,671 46,965,506 i
*IE=% 45
x A +
59 37 (TC=T1+T2) 270,139,447| 290,822,126 1% 58 9
SR T A LI 1,691,876,484|  1,824,610,582
FAREE - A F( RGBT AN ) 12.10% 11.62%
62 |h- HF A (f SR RET AN F) 13.69% 13.36%
63 |F A F(d R GEFT AN F) 15.97% 16.10%
PSR 0T h - F(h SRR - BT Y
64 |58 BF AR F HREGT AL EHFT AL 8.0% 8.0%
d A fER RIEE AV ”‘)
65 | H¥ g HEF AL 2.5% 2.5%
66 | 27 IR F AREHT AT 0% 0%
67| #¢ :G-SIBZ/& DSIB # forg 410 & 1.0% 1.0%
FABEEF- T A DT eI 5 (L R %
68 B a ‘;) F 3 7.60% 7.12%
69 |4 M ¥ - AT Ak 0 (Rdo k> Basel 3)
70 | % - 3 F A it S (BAe 7 3t Basel 3)
71 |3 F A f M0t 5 (B4e 3 B> Basel 3)
e 19,074,049 19,074,049 LiA137
A21+A47+A
73 [$HARMMELL £ HURRT 0 0 T3TAI00+A
121+A147
74 |5 FEBPIREGECF AR T E F) AR
4 A 4 2 vhaf o1 (8 7 (d+ PR
75 ??‘T PAR AL 2 QUi @ART (AN M AT A 4,654,432 4,703,589 A158-D33
.




76

% B

24,574,252

w
B

*
101.11.2
6§ =%

e
BEE
a2,

E41]

-
101.11.
26 g2
PriZ 3
%
e

2_&%F

w
R
)

25,644,022

77

BT R CGIRE F R N T Ay £k

3
%Y
oy

18,447,921

19,949,524

78

FErPRGPIGERZ LRGN 5T Ay ¥

wGR T UE)

e
4‘3

79

FETRGAIGERZFR O FoHFF Ay EFREFR
1

80 i?k\rb_ﬁbj—rlflﬁdi"r,jﬁ_‘ﬁ:&xi@;ﬁ — %7

(CET)F 1 &1+
81 FlAzUE p AR E ¥ - s (CETL)# “ﬁ% ﬁﬁ([ﬂﬁ% v

a5 ﬁp M4zl )

PR IERET MG B - SFAT)F A1

82 fpmf ﬁalff e e FATD? 0 0
83 '?jé::g)“lﬁ‘% paE - BATDR: 25 (FIRw & 21 A 0 0
84 |if * Ao\ftﬁ,\a‘r‘f RETORF F-FFTYF A1 E 1 560,000 560,000
85 | 4 = ST % £ (F1f w & 3] A 42°7) 9,240,000 9,240,000

27

1.2 #1d&
FERG 2
B R R AL
HHEERERA
P4 1R H
bl ESE A
ke &

TR AR
‘*"-""i’fé%“'gﬁ
A4 A
&%
2.8 % 1278
>0 B &35
=0

Y
R GIET
A QIR
*1.25%

14117 73
¥EEE
AR PR AT
HHFRR
P4 1R3R P
bl e A
Rk A
ENCE T
—k’*'-rr"‘J—’F\_
IR A L
2 &3F

2.8 % 125
>0 B A3E
=0

2% R 4e
LA TNy
A BEE
*0.6%




BEEARP
LA a4 2
Bz

2AAEHFTALEZ ZIAFALERHTREIAFHAI (G2 e 22D " NP EFAGEFLFTALGLLERAD (P
i

iﬂiﬁarﬁﬁﬁfi%i 4’”“#m%J~ﬁW”'ﬁ[ﬁa w2 - ] EL# E6 2 e id) -
3ﬂiﬁ§ﬁg’g%§? 2RI R B Fmﬁfilﬁiﬁﬁ’w%%Mﬂ7#§ﬁiﬁwW §“$B
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 82 TLAC 41 £)2 45%) - P23 47 f 8 -

4.%%. 80-85 57 if * * 021 1palllals1p vin lzfsx*ﬂﬁaz % 13 pz*ﬁuww"ﬂ" A AR 101 & A e
FELFALEG T ERPPEEGR 2R S AT AL UL & 2BcdeB 80 HER LT RAL BB -

5.5 37 02 AREREH* > FFHEF L AFARFTA LR F - FE AL LSRR FEER)A S T A1 L0k
UE A SLEZE = A R U ETE N

6.F A pmBELAVEpFFATELA [£#1B) 5 948 BEHRED F 2ot 1.

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




o H P FPHRP (B [FFF+3+E% 1Bl 8 A%P)
il G REE R L LY
26a 1l§ %imm Q;f??.igﬂi (782G =g FREHRP > 2 b G ESEHREFLRT
1B E __lp'.'ﬂ P-p:\\{ ™~ T2 Gk &R .
& A 4 7 iR 4
oy A2 g PR k]
%2 _/'F_’ i ;’—"L\ AT Te Z_ 1 . st - .
26b ?f§ﬁ1:£a§¢¢$mékéiww (554w *gﬁnﬁ‘W%mﬁt~¥&#£1$ﬁl£*?m?
L) 1k £ W] F (2L JEEF A1 82 a1 e
TEF 4102 TLAC G441 FHECGRERFBFEF A2 L2 TLACH B2 %)
g | L ERFLZ E%&?lﬁ?%@é@%k% [ ERFIRRTART A B A BRI F o p LRREE ¥ - HT
# j\al‘_nul‘y £ ;.‘]
RFRE 2R 5 A FTAAAAS T4 |[H6 RS TRE RRANK]  TA#® 57 4mipM T 297
260 | 4P AT ARAMIETEFLFTALLZ |FAZFALIEZNFEANEFEHITAS Y 27 £mip M § £y
HEEF] &3 2 F A1 82 9§ k7 £47(6-G)
LM A B I i & AT SO ¥ o
26e #:\F' r?,_u_’}'_i §'}gq‘~)}< I% (B 3¢ R [%Ff’ilfh)?}fsv‘g—&rgﬁé ;ul% [ SN I iigna‘f
2 e E
26f | 101# 17 1pi27daddiserfls [101# 17 1pisadadiarili]
oy | R EARLSERERD WA FARFE S| [H 6 RRTSERL AN FH] 2 W FLREE S - HF
9| —mrroimy 2o 2 T B
Hi 5 - 55 Aok 2 Bded p 3 @R 4o e g
2 s pr T (#6587 &3 Lirg k]
28 |HAORHEEF - M A A KV £05 73 22704 b ¥ 26027 512 &3k
29 |% @ EE ¥ - #F ~(CETL) £ 6 5] % 28 7
Aed-Hr2:FT21 5
AR FHEL (FHRAFER) ¢ &1 2t
o [ERFFPERLE - HE AL NS j;i AR (FHRAER) P @L02E 10 1p 2 B
S fl
#1) t(Espp ARGy (102E1 1p2 B3]
s 9% A E Y -21%&191 2t
31 | HY imEE T ERA LA RS j;? Afpgspe (ZHRBRAER) () P2 s
fl
2 | Y mEHEFTERLEL LR (mslgpRf=megs (2102810 1p2 @3 %]
- — AL AR N R e (1101 & 12 7 31 p BT A
CERE RS R L. maﬁéﬁA%;:jwﬁﬁggﬁff i AERD () P |
18 (% EAeT EE T VR 0% o0 T R
B T R AL IO P (s p A R 5 (1018 120 S B e
4 5 T ’\—‘] lk FI‘A a ibll‘l‘»’_iﬁ—?%ﬂgli_jﬂzl
34 |F P FEtd AP E G2 HB Y- F A [His g 2dginsid 2 2PiFG 2 Aj\bﬁﬁk]
He id 3 2PFFEARRIGHTALE
(rp 102 E4F % &3 SR 10% [,
35 i apEsdasapage |[FOEET
F-fFr1L)
=y ‘_\);»,,:tl»b /’y—‘,é“:__,\{fj:j&—ﬂ A g)y; ”
3 |} n PIERAENSETELSEARE g 50 g0 aan1 8 i
AEB)
B H-Fh2ang
PR GFARFTHLIEE S -FFTALE (ot ‘%lﬁﬂf#wj
37 |\ A L e - T AL S W) REZHFALE (dok ”ﬂ@”$>wﬁﬁﬁﬁ AR w M
g 7'%450
- i il ZHBy-F A Ao " = e
38 |, ARl ® R Ap T T R (HepipM T LI HFT-40 5- FF+1 2]
4 FAn b 2 AEARTREFTALIELM , e o arme
39 giﬁwéi* SHTAET [ apip M E 2 A g RF-26¥-HFa1L]
HERPMFELEART AL ST 4 | [HERWHETELERT P L6 5 - 7 #dop ] [110 # 12
go |4 % (110 127 31 p 11 ] v 31 p )
HeaRMTE2 LA RTREFTA2EPE ([HaphMIFz e RF-2us-HF+28] [111&17 1
% [111# 17 1p 4] P Az]
41 |& BT oz LA K P
sa | PERELIBRTEIRTAGARARIS [[LEAFIRRTE AT S AERILE) L6 5 - 5T Mof
e 2 &%)

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 BPEEG ERMAMEETEFLTALILL |QF R EF@GHAT AR B ARpMEETEFLTAILZY
Ok ALEIFX]] % MR £ #(6-G)
Fl¥ - AR Aok d Klcm pH B ¥ - SR A L
42 E‘$$;;P i‘T'T 0 i ®p R [a’:%ﬁ'ﬁ\j\l i’ffxfﬁi]
43 (R 5-FFrzenfFed 0% 373 4252 &34k
44 |# i % - T A (AT %0 % 36 7 ¥ 43 7
45 |% - % F »~(T1=CET1+AT1) %305 2954 § 44 5]
FoRFTA T8GR
[AFhpean (52% zk;;—;i%:) P(102E 17 1p2tEiE]
e e A aa e +[£’§Iﬂw B OE G A 0 (2)102 & 10 191%;:@*%%i1
2R FhA R ST ALE (% LN ( F
46 i?—%)}\fmrfr% Brra1E (1M F [ :ﬂrgwlﬁ. (2)1024}1”1E} % A )
m‘%\ +[{ﬁ}3"‘7"?|*"1 L (2)1024}1u 1];1 ?ﬁ%’z]
AR EEE (FRRAER) Qﬂmﬁlglﬂié%ﬁﬁ]
[AFRMmeEum (ZERAEY) (D01 & 127 3L pawgisr
o ﬁﬁ?ﬂ\nilii]
+[&sp AFmefE (1101 & 127 31 p o 77 B &%=
ettt s o WA ES]
Y ) ﬂ\k\l‘atﬁz»f{f‘fmﬂ BEEFALE o [7 s = » e e
. . Tl S E S (1)101# 127 L pRHEFA G ES D HF
R o 2 P A o 4\\?’]
47 ,}Eglozii:jf; YR 10%2. 2 riEe Y]
% (T2 ——‘kF"F{A——’/T + _Eﬁ :"’\‘”lé_l"'l%‘ (1)101_& 12 » 31?3"5?1171“b3::$§?j‘f’§
%]
+ [z (FHRMmAFEH) ()01 & 120 31 p w7
LN - FEAERX]
48 |+ 2P asd 2 2044 2 %o T A [H @3 2pgEstd s 28] 2F4]
R S APFEL AT AL
(Tp 102 #4752 350 10% |,
49 B N T EE L L
HEALE)
50 |¥ FHK 2 HIRIE ( CEEEZ FIRE]
51 |2 T K% - HF 4 % 46 1 48 5|2 % 50 5|2 &3k
ST A I 2EANT
FAE* o BRFARF I FE%‘% %——zg;l?‘ﬂ\_lfl CLES E iy -]
52 |RiaFF Herg i s F 41l B) RS ST ALE (kPG ) | f”%ﬂ'z ’Jia‘ﬁﬁhy#"
tE 2§35 o
HEF TEZAIRTFT LI -oHgF AL _ e e
53 ;*Tﬁ*g?;ﬁ CARIET AT [$emipMEE2 I RFT-F-HF A1 22 TLAC fi+1 2 ]
& i 2 22 E LA HF (5 TLA e _ ,
54 t%)gi*z&;i$ Fmﬁ; Fle TLAC i [HeRPMTELAEART-F-FF A1 22 TLAC 41 2]
f
HERBMETRZERTP AP A% | [HERPMERLEARFTH - 7 ~dofic] [110# 120 31
&5 #i [110 # 12 ® 31 p a0 ) porEn )
HERAMTEL L RFTRETALIEFHE ([[HeRPM I EZ LA HFT-5HFA+1 52 TLACHir1 5]
% [111# 17 1p42] [111&# 17 1p4)
56 | & W4 iz T AP
B AF R RRE RIS D e e e
) o A k . lﬂﬁjé_—ﬁ gt EZ]"KQ'-‘J—;%EI']E??’H"} R ESE B RS RE
56a | BAERYEIFIRAAAALZ RIS [ )
B e e FAAED 2R RN k]
BEA B FEFERS LHEFELZLRE it v A e st e Akt i o X
56b \:K l/’%21ﬂ’7 ZEZK’LI%?%]IE'(}EE%QEJ;B% (B e FefEs iR e EF1EZ 1%;)2»_1,}2%?1&;3’—
—_ 7 = - iy Jqr 3 3 *\_—’_£ __E -L 0,
$EF AL TLAC # b1 2)2 45% BPHECH e EET A1 2 2 TLAC F i1 £)2 45%]
56c 1%éiﬁiﬁ?%%ﬁi%ﬁthé_fié*ﬂai‘—”% [1F¥REIRBFTERFTAEAERIFED 5 - T 2doip2 &
e ]

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 o F (B4r7 3 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




o5 AP FPEP (B[FFF23+54 1B At p)
(¥ 2852 g4s50E]
76 FErRGEFZEERP NG HFTANY |FA R gT A2 %ﬁﬁ%’%ﬁﬁﬁﬁﬁ%ﬁi%ﬁﬁﬁﬁwﬁ
ERFE (G UFT) mHﬁﬂ%?ﬂ%{%%{T T Rt S LT
2 &%
B> I 7'?,; )\L :wfﬁﬂ\ RS g
77 ?;ﬁ ERFAHATFERTTER ooy i w7 ART2 125%
(% #8452 @455 0%]
- —ﬁé' * R e IRIEE G -ﬁgﬁ, p\»;;a\“?j\ ,Ayljx E *ﬁg\j\ B R e féjﬂﬂfﬂhTiilﬂgﬁH-*‘E{&ﬁﬁrleW
iﬁ%(g?%ﬁﬁ) Hﬁﬂ%ﬁﬂ%i%%{f AR R R A
2 &%
FEFRGPMIGERZ LR FoFT MDY | " = s
(LR F R A R R ILT AL L 0.6% -
FrRLIEFE? AREIERE
REARFEIGRLT ORF FARBE Y- | :
! I 2
80 HECETHF 1 %1+ R - AHIET
FlAGUR A H R s v - m(CETD#: 2970 |,
] i I 3
81 (fﬂ?ﬁ‘?‘i\}f‘lﬁﬂrﬁi’é“\’) A IEIE P I
 [AREFAFEPEFT AT g RyE23 52 ] 5 10 13 ik 2
8 S RS R S &—ﬁmn)%a(ww@mﬂ$*[&mun L ALITRY KRR 2R T
FA1ER #] % 94 £(9)
AR E Ak BB R - ﬁ'*ﬂﬂb%#54,$ﬁ
m[REFAFEPZ FTAE2FEpE2 B E2] % 10 13 52
83 FlAZp A UWD&%&?(W%? %a(ww@m?%%[szm mwﬁwﬂ}ﬂﬁﬁ iﬁiﬂ#
& A A2T) #] % 94&®D
/»\be‘«‘ff"/\7 tl ‘~__ éﬁ?*\(ATl)g‘ ;fr.x/ _7\1 _%_ Fr
i [AEFFAFENE FAERFRMEEIB I ] % 1113 R T
84 ﬁwﬁwﬁk%%iﬁ’miﬁiﬁﬁﬂfﬁﬁ'“Q(wwwm?$*[&MLm CRRE N DHE Y L e S SR
B #] % 94?»(9))
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




[41]

famnt tRFrILELLH
110 # 06 * 30 p

7 i A L P

# F OB § 101-1 #p 2 % 2
1| #ulmf g s fades 7emz ) 01 7% 1B
2| M3 R
3| (4 CUSIP, ISIN ) TWO000G179BY?2
4| FAIEG* R ¥ 11 %
PR -
5 AR ¥R A
6| #+rgFrs gAY R
7| REALIEEIREADZ 2 ST AR S HiFsbz g
8| FA1rsml £ B =g i K
9| #rp3FrEE Ao W O0F g
10| % 7% Ao 4200 F F
11| ¢»aru EREEIE
12| Rbes Fp 101.6.6
13| Afazbiy LA
14| R4e3lip 111.6.6
15| FRiggMIrPizgagrig 2
16| BfwiEsc® L
17| vk =0 = 5 7 kw2 kg 20 LT
% L% -
18| HE g i LR P
19] Fofix2 Emipbipik 1.65%
ool ELFFRLLHFLRRFIFE(TE T AL R R G LART
FIpF > BT G PG R 2 g 3k
i 0 PP 4T L
g HURAPRHL A EEARFF RGP LR AR g mp ek kg s AL HE I
Sl TP AR RN K e LoFEaHL-FZ o -ZBA L4
WHREEG JIFHFE AL -
22| AEFAIF BTN E BT S
23| LPRATE R A ;Lfglg g
AEFFEEY JPEFL g p MR ERY ﬂé@
24| FEPEEEFTAILEG A2 ﬁgmawnga'mvm
T
101 # 127 BLp#%@F > Aiafs TARFFAFLEE TAE|EL
25 &?I‘”ﬁzzﬁir»%: WBE L ER TR AL BAE
Mt R Z R GERY AR
| F1 o ARe Trepadaes praspmen s/

[ s IS HE N F Y Ea - e

JE R B EME_

34




% 101-2 #

¥ 102-1# 2 ¥

¥ 103-1#8 2 %

% 103-2 #

#

1l01m% 2 02 M% 1B 03 ®M% 1B 14CUB1

2 |M3 e Fae B3+ 47 K32 #4857 B2 R

3 [TW000G179BZ9 TW000G179C14  |TWO000G179C30 TWO000F042015

4% 11 ix ¥ 9 i ¥ 9 i ¥ 8%

5|%-#7 % 5T A o WF A HUnfpe2 BE 5 - Hy+

THEGE A RS T
#E ik 20%E 5

DHGE N 0 RS T S
i 20%E R o

’f;?f"l—&f FROPT > GO F
FoMF AV FE T AR R T AN A T
7% ~ 8.5% ~ 10.5% -

T|\RrEAELZ &H

BEALZ L

BEFAEZ L

AFAEZ L

Bl LY =rgi=if ¥ AP REEF F £ ¥ =% @W@” ﬁﬂwﬂﬁﬂﬁ:®ﬁ&%%
9 [#7 5~ % 560 F & Ao 19807 @ AT 4,800 Fre i 18,394 B
10|37 & % 5,600 7 & %{«r" 9,900 F § %;*12000p§f (76607 8§
* e * = # % £ % f‘%’ﬁpp,\;i'lfﬁiﬂ TEE E RN L B
1|0 -k app s TRHERE S LRRHERTS 5 S e b e d
121101.8.7 102.4.24 103.5.19 103.10.08
13|24 5 LA A R 1
14|111.8.7 112.4.24 113.5.19 £ I P
157 s » T L ¥
16|7 s * 3T 7 if * FEBR1L2ESI PP AT R PRI o
17\ 3 » g L FOAg
18/ % GRS GRS R
19]1.65% 1.70% 1.85% 5.10%
20|17 * * *
§é ﬂ‘,‘l] ) ;"LEQ YT ol %é ﬁ"l,'lj s ;RJFIQ YT ?7);,\ ﬁ;lj ) ;ﬁblﬂ’i LI “"3 ]7, E] ’ffg ‘f :u)‘ rj p_,"g 4 B LI
PR PAT ERL |p A4S Ei ﬁ%ﬁﬂﬁﬁﬁﬁﬁ1ﬁmpﬁ§ﬁ%% % R RSN
PR EEE R AT R AR RE s mgn L)p o A WL HIL S R
40 & E A _,'k: FFE FEad il (Ao FEF A - ;, F A fie B Aok 4:@1 f{x?‘%g%#ﬁ:&dﬁ is
EE et L N U i - B U R ”TJ'B» ~£¢%‘F**“i'ﬁ D XHIHARLRT
o | EFFEEE G PISHE (A o UL EFRIBREIOEL G ISR () 420 4 g wg F' v A Al FlmEd
?m%gtgL&o Lo flEagrua g_ym%ﬁf;&,f@,o mzﬂ;\d FIA A 80 4 & vfat o
2Ll E
i 2k Tf TR GEFALS S A
TREFT A EME FAS 58282 | &
THES-FRTZ B F D ifu R
R L i UF
223 3 S S
23| % i * T 3T 23
2413 2 A .
25| 8 * * i

26

09.9.12~101.12.31 ¥y
[ SR AEINT M < S =
FTAREMEF AR
BoETPEE R QiR 3

IE:;A’ 81}\%&0

35



# % 103-3 #y % 106-2 #p * %X % 106-2 #p ¢ %
1 |14CUB2 P06 B % 2A P06 ® % 2B
2 M EAG EEE REEE
3 |TWO000F042023 TWO000G179C48 TWO000G179C55
4 1% 9% % 9% % 9%
S %o HF A ¥ MF A ¥ HMF A
6 |28t > BisT E ik 20%iER o 2l o Eois T E &k 20%ER o Do~ 0 Bots T E ik 20% 8 o
T lEkis £n QiFrP2 LH HizAE2 g8
8 |E =gt % S IEL e
9 |37 5% 9197 7 & 37505 960 F H 37 5% 12,700 F §
104 <3307 & Fr 5% 2400 F § 37 5% 12700 F §
BR-RAsus |l T @ E /o vl B N NI
11 mff;z.xgﬁﬁﬁl?-x“'ﬁwlﬁﬁﬁl? RS SRS
12 (103.10.08 106.4.18 106.4.18
13|z x4 LA LA
14 1118.10.08 113.4.18 116.4.18
15| 3 » 7 * i
16 |# i » 7o * i
17|72 ¢ » LT T
18 || % kS kS
19 |4.00% 1.50% 1.85%
20 |7 i i
5 0 P 4T L PR BE] 0 P o
P pAE &R RS B S E '%ﬁﬂi%ﬁwﬁﬁﬁ*ﬂ$# P RpAE ERL wWL?
2034 » #E i - = Pl - B A o |HARHA ’Aﬂr} A= D - [ FRE AL P& &L —:'i’il
L EHEEs PSR HPL  |Zd AL 25 IR ﬁp—,xmkoﬂa L L 6
(30/360) © B gt g o HE 2 et 4 o
22|% ;'a ;'a
23 |7 i * 7O F g
2418 £ £
253 3 E
26 |- - -
BAEP
A% { 3P4 ¢ L& o
280G z<’féf€35:iﬁfﬁﬁp\%§flf‘?ﬂ‘f’£ EEpFFATEZF RGN ERTALIL o
3REFAVFFZFAL L pP X A2 EE g TAMY R~ o FR B %ﬂm’wa GRS o 2
FRFISPAAZTFEEHPF T A RERTAFAYL o RAF2FI2PFFOFTALEL WA E L
Bp R AR Tt Mg nz;J
4F AL LRI I ? ZATER ZFFRER -
SEALEE FHLEBHE D PIAL ?ﬁﬂﬁww’a¢aW$wwﬂw6’w%*"v%*B‘w
FEHE P 2E R AR LT AR A2 1*’?*F§7E?“‘*§i°
6. F ~1 LR “?ﬁa&’ﬁw = “'ﬁwx L v g w)s (a‘ﬁd ';F't RE=aZIR #ﬁ”‘ A FRIFERE)

F 7
Pl RN F o e p AT el g A BT .

36



GEXD
ERTRAAFR FRGHER R

110 £ 06 * 30 p (H @ 3740+ =)
A= £ &
AP % Ti- % % W %
110 & 110 & 110 & 110 &
067308 | 03731p | 067308 | 03731p
1| pMisdr 4 2 25 4 3,276,237,048 | 3,165,745,174 | 3,389,517,721
R - N E P o =
2 | # P AT RY A (19,907,617) |  (19,857,551) |  (10,472,393)
EPFMZAK
Ry EE g3 T E R
3 %éﬁ%iﬁéﬂfﬁﬁﬁ“?
Fe G B2 BT AN
A RS RN Y- 29,858,702 | 30,267,760 | 33,716,145
EA AT = > e |
5| FRESEE (T ek 1185714 649,286 1,289,100
o B i e gl )2 A
FALRAZAAR ZAF(TE
6| A %% B GRS Y 4p | 164678200 | 170421832 | 177,260,349
% #F)
ARy (1,654341) | (1,090,453) | (1,654,341)
8 | 4F 1% 1t 3§ ' S 3T 3.450,397,796 | 3,346,136,049 | 3,589,656,580
BARP
li%i%ﬁﬁ LEGEFLERBIATTHR > F-FEFFTRELEEIFAT) -
2.% 1 3 7|1 %ﬁﬂ%\%waﬁﬁo
3.% ;%;.m THF M AG L FONE WA R R At Aot B | A o A

Bl [E=22-]) 5% 2578 -

4
5 ‘4:@)@:5@7‘”&4&4;@%;&2; " R T F’L4§ﬁ7‘i ERAPNFAADARLALE -
6.5 SHELFTF R HESMT I BE G *4%ﬁ*ﬁﬁ*¥* MFAFDARIFLLE

7.% 67| AN Hp R FE e AR [HE22-] 5% 197 -
&¥7m@ﬂﬁ%¢Twﬁﬁ:#fﬁﬁ%ué&a%wﬂ@k&i%%iaﬁw

9.% 8 | FHEFEGRAE BRI VEAD 28 BE [HE22-] 7 % 215 - %o

37



(2= 2-1]

HELFeSHP G L
106 £ 06 * 30 p (HEi 375 %+ 25 9%)
& B % A e - %B £%C e #-%D

110 # 06 * 30 p

110 # 03 * 31 p

110 # 06 * 30 p

110 # 03 * 31 p

AL RN X
FAFAEEP AT
1| (G i Poppast pEimyel 3,192,188,638 3,093,930,505 3,299,154,399
(SFTs))
Y - FE AIRE BT AT
2 ’; : - R A (19,907,617) (19,857,551) (10,472,393)
%
FRAERLAR RS
3| (s i emp Rt HaEmT L) 3,172,281,021 3,074,072,954 3,288,682,006
(ﬁﬁﬁﬁlﬁ#¥2ﬁ*ﬁm)
FEHERE &h'E
et e ddl b e ITTETY
4 (; ' ;;;;iﬁ‘;f;;;% ’i i . £ 25.257.607 34.976 366 26,381,051
g X TR % E
¥ 4 M
5 g;”’ FILEREF S 2 x KRR 50,682,599 51,333,515 54,444,056
6 | T EREF CERE)FALGLTA
i TR RAE. Loy s ]“i,% R
SR AR R TR SR E R 0 0 0
B s P EARFTAL £
g | FHEEE S L FEREA AL L W 0 0 0
AP B2 BY BEALHIEG
9 | B RHAEA ARG LD A& 0 0 0
10 %3§;%%ﬁ%&i$ﬁﬁﬁiéﬁ . . .
/
,‘_"_" [ 3
1 g::; %iﬁ"iﬁ%ﬁ?ﬁ) ) 75,940,206 86,309,881 80,825,107
L & L1 L 2_ A 3
7ﬁ§$ﬁfﬁgﬁﬁ
123 h#ERFEFALS (AT 4) 36,312,564 14,682,095 41,600,018
i p¢ﬁ§@?i%%éfﬁ@ﬁ@
Bl ynmmess 0 0 0
IR EEBTRLEFAZILHL L )
14 ‘;gfgﬁﬁé FREFALTEHA 1,185,714 649,286 1,289,100
15 | w2t 2 ki
WmLepy L ke
16 (ﬁﬂj.ﬁ & ;. ﬁ:él ZFI; f;ii L) 37,498,278 15,331,382 42,889,118
[ =X T
FTALGAA T k&
17 | FALR 22 %24 735,471,050 760,985,352 748,812,097
18 FOEBEHLILT IR (570,792,760) (590,563,520) (571,551,748)
= t 4} %% 3
19 (Fﬁ} 9 ri iljﬁi\é‘ fs b 164,678,290 170,421,832 177,260,349
L & ] 12_4c 3y
FraRk%
20 | $-WFHAEH 231,583,776 240,653,059 243,856,620
B RGE
2L | (A5 5% 3% %115~ % 16 Ffc ¥ 19 3,450,397,796 3,346,136,049 3,589,656,580
B2 4 fh)
15 b F
22 | e 6.71% 7.19% 6.79%

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
109 # 12 » 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) <R AR EE TR AR URERSFECEFEARE 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 LR 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, ,\]

£ 3
M 4t
110 & 06 * 30 p (H =374 %125 9)
7P *~E A - % B - %C w=%D e % E
TR X&)

(R RTRIE F-Se - S 204,740,131 213,344,748 |  204,572,808| 201,132,795 195,197,751
= >%» ECL g3+ 1“*“'

la ¥ 1 % %E g A AR 204,740,131 213,344,748 |  204,572,808| 201,132,795 195,197,751

3E % i s F‘ '}-

2 |%-mFE ARG 231,583,776|  240,653,059|  231,799,815|  228,942,546| 223,351,493
= ~ ECL ¢ -3

2a | .. }‘f%; - f Pl 231,583,776|  240,653,059|  231,799,815|  228,942,546| 223,351,493
Y- R AER

3 |FAugE 270,139,447|  285365,847|  276,800,810|  274,593,565| 269,328,744

3a |% 2%~ ECL ¢33 F A 4038 270,139,447|  285,365,847| 276,800,810  274,593,565| 269,328,744
kLT A(£5F)

4 |b %GBT AR 1,691,876,484 | 1,713,920,079| 1,637,040,886| 1,701,853,528| 1,759,758,090
b RBFTRF
(¢ R'GEEFT AR F)

5 [#EW%HEE ¥ - 7 A F (%) 12.10% 12.45% 12.50% 11.82% 11.09%
% > ¥~ ECL € 3%

5a FAREE B - ST A 5 (%) 12.10% 12.45% 12.50% 11.82% 11.09%

6 |%- HF A F(%) 13.69% 14.04% 14.16% 13.45% 12.69%
% ~ ECL ¢ 3+

6a | .. = %,:_x . fo 3 13.69% 14.04% 14.16% 13.45% 12.69%
F - B A 5(%)

7 i A5 (%) 15.97% 16.65% 16.91% 16.13% 15.30%

> ¥~ ECL ¢ 343

7a 5 ﬂ‘i 5% (%) 15.97% 16.65% 16.91% 16.13% 15.30%
ii. BEAREES - T rEEF
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%

10 G-SIB % /& D-SIB # # Lo Lo 050 o 0
SRR (%) 0% 0% 5% % %
HEFFARREES - 7 ALY
fﬁr—«\j\LL = _g ‘j’\b)J.(%) . . .

0 o,

11 (75857« % 92 % 10572 3.0% 3.0% 3.0% 2.5% 2.5%
b dd
Ao 3 B 8 = S 4% =
+ & 41§ ﬁs"iﬁ\j\-ﬁ«ﬂl\lvip w‘g 0 0 0 0 9

12 AR B T A (%) 7.60% 7.95% 8.00% 7.32% 6.59%

43




%
13 HEfE v F kg g 3,450,397,796 | 3,346,136,049| 3,309,422,945| 3,175,405,016| 3,132,987,702
148 1 (%)
" " 6.71% 7.19% .00° 219 139
14 (%37 5 2 55/% 13 77) o o 7.00% 7.21% 7.13%
14 = > ¥~ ECL ¢ 3+ 473
3 2 F 5 v 5 (%) 6.71% 7.19% 7.00% 7.21% 7.13%
(A% % 2a78/% 13 77)
i F F(LCR)
ERBETAFLT A
15 ¢ 1 ¥ ”j?il LE A 748,103,213 699,500,955|  730,531,725| 713,149,563 | 672,657,843
(HQLA) s.%7
16 [E I &in gE 449297227  387,591,737|  422,322,646|  366,625,200| 358,957,818
17 [ f E 0 5 (%) 166.51% 180.47% 172.98% 194.52% 187.39%
ZREF & F(NSFR)
18 (7 * £ F £ 13 2,623,348,369 | 2,586,928,741| 2,535,838,819| 2,428,809,578| 2,382,832,903
19 |3 LT £ 8% 1,754,954,797| 1,690,915,029| 1,652,183,013| 1,657,092,821| 1,646,296,207
20 [EAETF £ F(%) 149.48% 152.99% 153.48% 146.57% 144.74%
L REFRFIERP &

BiwP

LAZ LA L2 FHE FAFI R FFRATH -
2AE B AHELR o

%28~ BCL €3 43 : FIRIFRSO 23 * > W72 2 H rFEH ¥ 4p 4 352 2 4phit 5 o
4% 97 TR §F BHREHT A FE R (%), AFP PP F EREGT A F B RL 0% G F M
FHEARM LK P E N B L EEIELE -

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= [ft 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



GEXD

R F A (1)

110 # 06 * 30 p (H = 35484 2)
o bEIEE A BME AR R
~8 A w8 B ~48 C
1| k'%(* 7% HE5" 0 %)CCR) 1,373,379,631 1,335,714,940 109,870,370
2 & %2 (SA) 1,373,379,631 1,335,714,940 109,870,370
3| P%=%i2(IRB) 0 0 0
4 125 HETH R 55,863,818 35,159,030 4,469,106
5} & %2 (SA-CCR) 36,369,111 23,266,453 2,909,529
6 | P IBAZ (IMM) 0 0 0
7|7 HA#HET 2 AFEEE IV 0 0 0
g jr z; ;L;;h;fl%gh approach)™ 0 0 0
9 % 2= A #* (mandate-based approach) ™ 0 0 0
2 AR E BT
10 f ;;i g;zc; approach)’™ 12,166,449 11,674,129 973,316
11 R &3l 2 A & I E 0 0 0
12 | % Bk & 383,318 444,350 30,665
13|47 & 2L 1 Kk 22,404,391 16,503,042 1,792,351
14| P3IRERE 2 5 L #2 (RBA) 0 0 0
15| PR 22 1w N2 (SFA) 0 0 0
16| &&= 22,404,391 16,503,042 1,792,351
17 |# Fh & 99,537,737 110,110,960 7,963,019
18| &% (SA) 99,537,737 110,110,960 7,963,019
19| P FHEANE (IMA) 0 0 0
20 |1E ¥R "% 116,505,060 116,505,060 9,320,405
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49




BSET A BT AR K
e A A 3 B A~ C

22| R 123,362,753 123,362,753 9,869,020
23| EfrER 0 0 0
24 otk PR 2 Z9R(E T R g 1R 3 250%) 11,758,973 11,019,951 940,718
25 [Tl B 0 0 0
26 |43t 1,824,610,582 1,768,443,998 145,968,847
R R

AP

A% L34S - Lz o

2.0 2 4R & H AHEIR o

3EAF R PIAZ(IMA) R R Fh TR BERT AR 0 RIS ES P Y i p
TR F 2 gy it e

4hF2 [FEFEEDER TLEAT

=

(DEGIEFT A FFRGETERGRVRFTAZTEBRIAGET A > YRFRFT AR 125
Qh G EF A ) Gigm 2 ERFTH -

G)BMF AR R GRA PP L F WM Y- A2 B MFT AR R B8 F 2% - A4 1 4
(% 1-A1] pj FAERGEFAFAFELFFEZY 5(5) (6 (7 TR BT A, 240
- 3R o

7 :

(DA 25 - 792 B B BETFE FEFIIHICT LG AERRRT T AR H
FREEFHET T ARV AN L S92 T RLAR o

Q)T HEEICHR G EFREFT R Z (22420 % FHAFECVAE [Hi=+7 ]
BPREAIHICCPES & TR HI TR 2R %GBT AEEMT AR R 20 T
B (SA-CCR) ;& T 3v4iE4]i2 (IMM) | 2 4efd, o
(B)h 4 % T 7|2 FAFP F o 2R E (SA-CCR)F 63 » 31 % ¥ J " 372 (CEM) &% #2 i2 (SM) 2 %
EAR o

4k % % L w 7] ordg 2 p3ReER G 2 28 A (RBA)E 7 P 383258 02 2 P 3GT 5 02 (TAA) -
(S)h2H =g 2 P R GBI R ¢ P FLEE LRI HIE T R LT A
Pl o

(6)& % % = L w sirdg 2 dosk PR 2 £FRGE ™ b G 1ESC 250%) 0 H AR R e FHRLAA A Y
2R ATIR AT A AAL U YT OB k1S 250% 2 £ 3 -

(MH*%%=-+3 7 Tip 2 T RZAE > RIBER G MEARIEF Y - AT U2 B L /i
*RIGEE R (RBH 0 BT ARTEAFEFTE ).

R PEE

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

50



[4 L) (F2- & 37— %)
EHEREE AT AP APARL LS
109 £ 12 % 31 p

(H i~

374 L A

P ZEG R A

. 2 = |4
" CRARE I 4
PATRIR & 2. ” T A S ZEF A
%P ‘Lﬁgu AP RPRE| 2R fi?% EHE| D FR S ﬁgﬂi
mif B 2 Fedt F 4
LG | A |7 #e | ##D | h
¥4 B AR E
FA
1|1m&z2 G5 m4 74,801,339 74,801,339 74,801,339 0 0 0 0
T (7R AT
2 | e 114,673,136 114,673,136 114,673,136 0 0 0 0
Tk ¥
B ER
3 |pEHEZ &£ 320,798,792| 320,798,792 0 0 0| 248,776,750 0
FA
BEH W AR
4 |FH#D iy BET | 304,618.288( 304,618,288 277,840,846 0| 14,299,523| 11,813,310 665,307
T2 ERTA
sl f S A
5|82 a1 B 501,266,786 501,266,786 | 468,971,963 0| 32,294,822 0 0
P
2 R T A
6:%6_“ﬁﬁ 0 0 0 0 0 0 0
-E 2R
HETEXZE G
7 ;?%;:<7” F 18,338,416 18,338,416 0| 18,338,416 0 0 0
o A
8 |BiciIE-iE3f 99,694,198 |  98,619,402| 97,049,664 1,569,738 0 0 0
9 [ABHTERE A 0 0 0 0 0 0 0
FhEF AR
0|7 BT A 0 0 0 0 0 0 0
R
Fepesd X142
11| ﬁw% 0 0 0 0 0 0 0
FA-EE
PLIL 2 AT 2f-%
12 A% T 1,593,426,912 | 1,593,426,912|1,617,434,107 0 0 0| (24,007,195)
#F
N 3 ook 5
Bi<wf¢“% 25,777,352 25,777,352 97,567 0 0 0| 25,679,785
oo tR
=289 4 ﬁ}g o
14:\ﬂﬁ ’ 0 0 0 0 0 0 0
R

51




LI P2 MG D

adpas [TAET ST Y
5 P AU A N PO S 2 R
L) -QRI=R D B 3 B 7
Z_tE M l%\ =R 7/5‘: *%A__ A I: ﬁ’*-_ C %\g ﬂ]:}f‘ D E F;
#1 B NEIEE
His T A-
15 M“’%ﬁ hA 364 364 364 0 0 0 0
k14
7w AR K-
16 ., . 22 A 24,174,666 24,174,666 24,174,666 0 0 0 0
v !
T A-E
17 i A 3,697,989 3,697,989 3,697,989 0 0 0 0
L7 # A -
18 %" f‘f - 646,445 646,445 646,445 0 0 0 0
el 1
19| &2 F A-EF 7,635,738 7,635,738 0 0 0 o 7,635,738
BT ERT A
20| . o FALT 4,371,750 4,371,750 4,371,750 0 0 0 0
_'( F]\
21 |2 T A 30,472,784 30,472,784 30,472,785 0 0 0 0
22 | F A 3,124,394,955| 3,123,320,159(2,714,232,621| 19,908,154| 46,594,345| 260,590,060 9,973,635
LiTEAERE
23| 63,383,248 63,383,248 0 0 0 0| 63,383,248
1F AKX
24 & 72 B ERT 1,076,000 1,076,000 0 0 0 0 1,076,000
B ERH
25 |} BHTE 2 £ 114,386,759 | 114,386,759 0 0 0 0 114,386,759
R
26 (¥ 2 £ f f 0 0 0 0 0 0 0
HE TR XZE G
27 f E a P 10,092,058| 10,092,058 0| 10,092,058 0 0 0
I
28 | 1 ZE 22325212 22,325,212 0 0 0 0| 22325212
29 | AP TR AR A R 189,195 189,195 0 0 0 0 189,195

52




. S L3P 2 d‘Eml% =N
Mgt |00 S PR EE N
o= N N~ ES %% I R ¥ g . =5 4
78 P s R S PO i R B DA
] e s = > = y
' Z_TE l%\ =N ;,gf%‘—_A I: Jr%f‘_c ?r‘?‘ffiD ® F';_
%4 B AERE
BEhEFTAE
go|FFHETAL 0 0 0 0
HEAPM 2§
31|40 % AL 2,559,958,727 | 2,559,958,727 0 2,559,958,727
32|kt & % 53,800,000 53,800,000 0 53,800,000
3|HFHIRE R 0 0 0 0
M| spf F 35,331,092| 35,331,092 0 0 35,331,092
35|f 3,766,162 3,766,162 0 0 3,766,162
36| FEF 3,719,319 3,719,319 0 0 3,719,319
37 |hut TR AR E R 3,330,151 3,330,151 0 0 3,330,151
38 |H # f if 10,740,160 10,740,160 0 0 10,740,160
39| EF 2,882,098,083 | 2,882,098,083 10,092,058 0 2,872,006,025
FAwRP
LAZLATES & o
2.0 24k B M AHLAR
3hF THBFLA2 e BE ) REFREFTALFL? L4350 2z tke § m’rrmzzap L
)_LIE E] T —f}g A j&)

%@L’f’%m 1% ERER! ﬁ_i’g‘i\.)’l
’1"& Kﬁ-ﬂ’l ) I,}lj‘&‘-"}%"]/{’kpu
EH TR ; ¥R

,]ﬁ ]i%q-/\ E

U

LTRSS G R T
H’#&#@’ & & l% R

¥
e

P~ 2 F 4

?}klﬁ

¥k tke i E

()T &% Rk 2 ﬁJ (AH)™ > tR7| 5 35K PR 4o
TR *#‘J -4 7| ?;Tﬁ}%a‘ﬁ'%

ES 1
)"+ & ‘ﬁ f#J (D )~ >

]

&ﬁ%&%?i

x%‘ R

R °)’Lﬁ'f IRt
» Btk G 1%‘ BEHFEIE - = o

e

B ™E

AR FE B
Mg % 1

=

pE
*;

TR
A

B RN TR P BT ¢

53

# T KRR S
“TﬁJ UGS ) G 1:# e rik—«ﬁ\‘t T\E\';I

BRI G §E ;}*Elfdﬁ;n e ?«é_

)‘Lﬁt.ﬁi"%V PG W E - RE

! ?fie ]

TR R E L 2R G § EAD )T AR

Delta-plus % £ & 4§ 5 235
E\:%-‘!— F-E—’v Ji Kﬁf

g3

,}/\"ﬁﬁ};#?% %—p)\ Flﬁ};:fﬁ'i TF,—,\,z LF‘ 7}-\—51.;}.% J
I':ttz\j\_g ]L\E\‘P

RS NNGCE SEE SR E S A ﬁ?“ 2
LB F AR AR T2k
Bé’: M—:ll % Jf%l—mﬂ?- Eé):)’['ﬁ ]E; F_‘,|J lé;,-,';:""




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.



(42— ] (R4 - & {47 =)

AT RGIFEHBEAEG L1 L84

109 # 12 * 31 P (H ot 374 %+ 2)
P
) > G _5_ /__-_
77 N LR L A D g [
A i 3 %D

PrEEAFRAFRPTL
i': ‘ ,if‘, o sl 3,041,325,180 | 2,714,232,621 19,908,154 46,594,345 260,590,060
FAER | E
BRrEITALREET
# ﬂifulﬁ%m 10,092,058 0 10,092,058 0 0
2 fRteR i E
BNk R E AR R
_rh ) ; LEATRER 3,031,233,122| 2,714,232,621 9,816,096 46,594,345 260,590,060
= ZR
TAERALNERE 1,156,375,609 74,240,524 0 0 0
FETHR T E2Z AR (150,479,100) 0 0 o (150,479,100)
YR HE O fp g e
. ff L0 Rl 131,298,176 0| 131,298,176 0 0
oo E AR
Bl 11,892,577 0 11,892,577 0 0
2 P2 RGIE 2,788,473,145| 153,006,849 46,594,345 110,110,960

BAEP
l.A% {3THEF 1 & o
2*%“%@&@?%0
3. I’—?r)iuﬁ T#—J
JH B bR IR Tk 2 %%ﬁﬁ‘ cHARE ER) o
ATIER R, T2 ﬁéﬁ%“ﬁ&%uu5ﬁ@°
5aﬁ%m;L%—;uﬂm GNP A N2 TP Rk GIE(AEF
1gﬂogﬁﬁ@&$b:i” %
(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 )

L) 2k

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

f‘ﬁ:}F]’Q % ﬁ-_{, * R M2 *}:&—r > , * R uﬁ—;r_,% ) fz’:(CVA)

6. "ifr ) WEEB TLEAT
w25 "TFAEF |
TP kR, 2 TR, BRAER A FHED o
()B4 P 2 r“%Jﬁwﬂ%r EH(AD )T 2 £F e -

55

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

By

s

# & B & & -~ Delta-plus %
. :—f,)
N {Kﬁ%\' €L ] )3

A RIS 4 Tie ) R TAS R R R L R e T




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

§3 R L RGHETLLAARP
109 & 12 * 31 p

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



[4L=)(+%- &8 {3 %)

%R &h- LEFTR
109 # 12 % 31 P
I8 B N z

F N oo g A

Eis

VIR ARG ST AT SRR 2

bt o A BRER

~

LRE - FTASTER T
I EEIEE i b2 w ok o

LR FEE* btz (EEBEFE S A& ke h? R3Hs > ITFFEEFREER > R
B AIEP AR REY EECT T bGP o
AR OREROLE AL ERL G R T RE LB REFFIP 0
TEGTRGEIEA (KRGS E L B A TR EIEAM IR - 2R R
2i££iﬁ”&%m SRR A UG T 2 ﬁ—ﬂip SRR S N A
AL 22 oHF- A R —Fﬁgf"m\ S MEALE - BE B RS o A Eu
LS R I ; Rl KAk T 5 SR
ﬂim’*}k“ﬁwxa-& &xﬁgw\ygx@#* RAEEE 0 BTR F AR
KPP B F2MP A e ARERAFEE RTEBZ ARF &
g |7 " bR e 3%“&%1%ﬂ%ﬁﬁﬁﬁﬁ§§i e A EREFE 2 RS FE R
¥ i 2 ’*#fﬂ?“ o ERR G UHER G TR ANE R S E DRI

AER G EITAPM T o A E AR T

B REIE R

FRGHIEZH P B o

w%ﬁ&&@k%%ﬁi»,&%ﬁﬂ

59

gl RSB R R GRS R TR RPE AR APIRE 0 L P ARE MR
P FRFEFE F A R Kﬁ TEL RN E BERRE S PR ERAGLTD 0 PR LT /\ﬁps
E&é't}— Flifﬂ‘r/z—;lﬂdko
(l)ﬁér:%‘w%-
(L) zicapip 8% - TASF -
HET 2 PR A (L2 38325 2 o
g [FFEET R 2 (I3)* fpfera & g f @ APUR -
R EEIES A | &£
FEZLENG Q) biF e ~ TASF -
(Q2)P FRIEE A G o
(€L B R ol S
LY T AL E 4 . , =
féiéiﬁgi; PEHEY A G %Wﬁﬁﬁiﬁﬁg’iﬁﬁplgﬁﬁwﬁrﬁm i
R R = 5 . ,,:: . ) ”
ANB R S FE ii‘J-ﬂ_r’%Iz. 1z 3 55 L 3T VI B 2o
Sy b?%${fié L P R UPM R RG>
P2 HE LR EEDREFRE P EAMARPLES -
ERSGHEEEs (L@ REFREER ¢ TABERSAILRE “%,ﬁ_giﬁggj A
T|FCR A ALA s g ﬁﬁﬁiiﬁ’?é?whir%m*ﬁ% FeREREEPR ARV R
¢ RERe g HsHEFETLEE TR -
Br R R (DEFH- RaFguzfiRkyg @ paﬁwiﬁﬁﬂﬁ%’uﬂix LiF o
PHELTRERT FRGEHIREZFERS  FFEE- WHEe B R 7 I3 i
8 BT (e ik g A PR R RN RIS T N RERSL B AR
‘k“ ]‘%I%F‘F’i IP'H‘ lﬁo
AR ERE SRE (QBEREINTRETARIRPLERERS L2 AMTRELS
) Ho NEHEEEEY B o
B ARP
A3 {374 & o
2.0 F AR B AR A A AR o




CIEED

X
110 # 06 * 30 P (Er:grdis )
e
7 . PR ERT R 4
5 F TR C D
A B
IS 5,975,397 1,754,564,483 8,361,233 1,752,178,647
2 | s 0 788,828,778 0 788,828,778
3| &% k% 955,210 1,146,570,700 230 1,147,525,680
4 | 3+ 6,930,607 3,689,963,961 8,361,463 3,688,533,105
ENXAEGRE TREPFFAERGETAZGE SR 2 AR RF
BiEp

A& L 3K 1 L& o

2.8 R B AN AR -

BT RGRGNFTAND & FOREE GRELZLANEGE LM g A

(D % ﬁﬁ@ﬂ %i%ﬁﬁ%o

()% *h k' WK KEBEE S R B L X
N ANEG SRR LA -

% 70§ 48 A (NIF)~ #5 3 ¢ 4K (RUF)~

4@m%m ARG EE GRS G R ISR B A B AR L RRRET 0
#ﬁﬁi@ﬁié %@@gwm FAREIR B ARG f B RAPEL fRE
SO BRI A PAF AR R SR GG

6.4p % f%/i)é‘"iﬁ RAR R

*EHBPiEE

. [%%& -+ 2 ) ID=[*t% + = ] (1A+1B-1C)

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

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

F]é%’r/)é‘“iﬁﬁ AR RGP AFERPELEBHAD -

60



CIEED

Ui GRES R R B

110 & 06 * 30 p (H @ 3rd s 2)
3 P £ A

1 | P8 AFE P 28 9%52 GRS 5,028,860
2 | prYFAPFRFLENI0HE FREES 3,224,502
3 | A AT IR 1,052,682
4 | w4 EE £ 1,225,283
5 | 2@ g 0
6 | WAL P 2ZEYuHE FHEES 5,975,397
AENREIEE A RIGRP &
AEHBEAEHRFEFL S REP R

FAEP

LA & LATHES - Lk o
2.0 2 R AAAAT -
3.k g RS
A0 IHEWADBEF LN LGRS GRS
S AR A SRE A R RS
G4 R IR £ FF 1 2INE NS KR £3F

B ATTF A AR Z AT AR A B R 2 TR

. z z 2 =5 Py [Y IR B - N
D RS AFRADP TR IE Y o

AARLAHREPN PR L REOPRE

TR RE D AAELTD o F S RRARI AT o

AP

L[4 L7 ) 6A=['% L1 ] (142-3-4+5)A

61



CEEESICTEEY ETREY

Br TARTE R
109 & 12 * 31 p

C L Xk
R rE
D2 & "AEFTATZGIELAEFRZ G %
g3 0 DETG I TEVRAE R A7 T AT B R BT RS | R PHIL o
. HEERBEFERF F) ztk*“g&s QR - k2 T ERTAREFE LRSS EARS
R FATRATHEDEE Y R P o
LR AR R B)F 4 @ 2 THFI T FALLGBTAZ P E

BEE A | R o

WHAZE 90 X hgk e m ARG

2 £
FAp 212 d
3 | it TR iR gy TRAAR g AR R FHE o
ST H & & & (restructured
) exposures)z. #_
B A&®P

lLAZ {3THEEF ¢ & o
2444 B AR
3AALMIBAD 4 LEHBAP 4FE T > 2 FHE

TEHE
LFIBI 2 J ' A 45 4 o

Flapdp B %G iE
0 x30= 74,131,878
31 3 90 % 76,884,421
913 1# 292,453,451
A2iF 1 # 1,195,271,617
&2k 1,638,741,367

62



2.3 B2 B EDIA 2 F G FE AR G IR(F AT I R NTR) R AP S A £ 44 4T
% o
(Hix:aroi+ =)
P2 'R iR AP B AR £ 4R FAE R AR w4 &5
B R 1,432,739,575 7,664,422 8,160,088 779,679
R 206,001,792 2,816,716 2,726,086 1,639,372
e 1,638,741,367 10,481,138 10,886,174 2,419,051
A ¥ x4 3R AP R R AR £ 4R R R R AR w4l &5
i 112,527,648 342,642 242,414 256,879
EEE Bk 69,861,424 802,293 0 0
AB AR AEFE 141,193,367 820,743 63,688 0
B 4 1,028,708,534 4,416,447 6,034,647 669,930
H 286,450,394 4,099,013 4,545.425 1,492,242
£ 2 g 1,638,741,367 10,481,138 10,886,174 2,419,051
BUP ka2 §EMSFTE -
(B =1 3555+ 2)
§ 3R dL W k&I
AH 3B AL 118,417
Hm3BY RKR 6B 498,532
WH 6B Ak 1 & 1,054,185
WH 1EN A R2E 392,427
WHp 2 &t 210,726
£ 2L 2,274,287

AE KR G2 FIFGAE o (FEY 0 & FHE)

63




CEEED

BF R &I

110 & 06 * 30 p (H it 374 %5 =)
"k
, k| E R

ik s |, g 7 % 2§

L N I TS L LI B I T e

bl B E TR . 2 BimE | A I I - 7

‘ ko A B | ST (WM B EEE— R e T

=9 %5 B iﬁ:?” %D Mo | LR

" #E | &F T2

¥ G

1 [ 1.666.814.733 | 67.601,696 | 61,061,757 | 17.762.218 0 0 0

AR o E 718,017,698 0 0| 70,811,080 0 0 0

3| w3 2384832431 | 67,601,696 | 61,061,757 | 88,573,298 0 0 0

& 92 %k

s s 4417257 115252 |  101.550 0 0 0 0

L RHRFE R &

FARP

1.~ % { 37985
R AH IR
3EE TR G LG

2.~ %

L E oo

DA A BRI 0 RE

FR(heh B S BE)L Rk AT -

AV ket I R/ MR R/ Y BT LR S Aotk A R R

/i* *pTA R
13—% ﬁ}

x-‘+'—$

SRR RTRG £ o

P—3E e S PA A R/ A M & %‘ﬁ
kA e SO COR
+ (4 Qi%%ﬂ%ﬂﬁ@74ﬁﬂaﬁ%%$m’

64

53R & e £ 3

S RCRINE D 22 kRR G

=
3‘ ko
o 3

BT ¢ FERL g

TR e 5/ P A% R
TR/ HTA
R &£ R



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

BrREHFREZ TR IR THIHG

109 & 12 7 31 p

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




(4% -4
BrREREE BT R GRFL R ARER

110 £ 06 * 30 p (HEi:3rd %+ 21,%)
il ER AR T g SR ER AR T A SR hig I A LTS
bG ISR T & R B IOR (S R R R b 1B
5 g 571 £ 0 &R A bR | RGBT A | TEb R
A B C D E fE#F
ER 1. 666,345,312 | 136,050,000 | 666,345,312 27,210,000 11,095,650 1.60%
5 | PP R
e 21,245,611 11,961,283 21,245,611 0 4,250,038 20.00%
=¥
8i7(z 74
3 | BRI
211,780,773 17,287,845 | 211,780,773 3,268,923 100,413,401 46.69%

417,161,919 305,539,580 380,057,424 23,174,732 358,638,984 88.94%

5 3 l'% §id 218,901,534 516,140,555 195,403,715 10,162,009 149,813,477 72.88%
6| * B A
P 1,230,713,035 160,546,646 | 1,230,253,592 6,081,496 686,539,866 55.53%
P _i\
7 f;‘; = 10,464,295 0 10,464,295 0 10,464,295 | 100.00%
P
AEEAIER
S| FE 245 973,316 0 973,316 0 12,166,449 | 1250.00%
#ERT
9 H ng_ 77,018,566 0 77,018,566 0 63,800,000 82.84%
10| 2 2> 2,854,604,361 | 1,147,525,909 | 2,793,542,604 69,897,160 | 1,397,182,160 48.79%

AR RFERP DR

Bi#P

A% {374 L& o

2.8 AR B AAER o

3.4 F AP AR LR P o

m%@'%ﬁ#ﬂﬁﬁ'%&%ﬁﬁW%% FE AT RE YRGS (CRM)Z 2 T "G IR (I 'f
E%§%£ﬁ@%+ﬁlb)

)5 o & " R GG R RISFE T RGI-A AW AT R G R RE(CCH) 2 T b S
(CRM)Z % & 3F ©

GRS SRR Tt TRl W EEV-RE A A S
FEI o G R EFT AL R &9 -

CORESI 52 SUN W TR - SRS S g ¥ 3=

4ﬁ$@m3fﬁﬁﬁr’%ﬁﬁ@4,?ﬁ|?%5 -

BAwP

1. [%% -~ 4 ) (10C+10D)= [*44 = +] 10T

i IL‘Q;K(CCF) 7 i3 2R e PSR (CRM) (s 2. % [

FRCEIRR S AR 2V F O A AT e
F4d dp 4 [£2-C) & [1\2-D] g



EREFINEDGIEET 2 AGHRFR

110 # 06 ® 30 p (H 374 %+ =)
B fE B X
0% 2% 4% 10% 20% 35% 50% 75% 100% 150%

% 7> z‘;\F“J"] A B C D E F G H | J
L i mge 678,524,096 0 0 0 126,562 11,250,410 0 72,469 3,581,775

PR
2 ;}LL‘KJ;:FJ_ 0 0 0 0 21,244,466 0 0 1,145 0
3 87 58

B ) 1,293,739 0 0 0 46,339,985 154,213,652 0 11,529,803 1,672,517
4 | EF(ZHES 1,546,434 21,9612 2 24.562 2.103,32

P 546,43 0 0 0 961,268 53,058,77 0 324,562,356 103,326
5 ranw 250,337 0 0 0 9,059,508 86,562 193,373,666 2,530,862 264,788
6 | 784 k% 0 0 0 0 0 0 0 0 0

- g

7 *%;““ 0 0 0 0 0 0 0 10,464,295 0

Ely)
g | AEXAIERTH

e wiEART 0 0 0 0 0 0 0 0 0
9 lsusa 19,150,655 0 0 0 1,311,947 0 0 51,901,531 0
10 | s+ 700,765,261 0 0 0| 100,043,736 218,609,396 193,373,666 401,062,461 7,622,406

R 3 LIET LK

E-

67




bR X £ Y e (4
250% 1250% | LTA MBA FBA R & 1) e B ADC N fz ﬁ
%% Zb_F“—Etll K L M N 0] P Q R S /)E'“ '?;P% % i Tﬂ
DNER 1of . 0 0 0 0 0 0 0 0 0 693,555,312
2td o :
2| . M’:,fﬁ 0 0 0 0 0 0 0 0 0 21,245,611
3 | BiF(7 5
# 4 4077) 0 0 0 0 0 0 0 0 0 215,049,696
4 | EFE(FEX
o) 0 0 0 0 0 0 0 0 0 403,232,156
S|z 0 0 0 0 0 0 0 0 0 205,565,723
6 12182k 0 0 0 0 0 0| 797,784,623 | 351,259,958 87,290,509 |  1,236,335,090
g 5l o X
7 ﬁ% e 0 0 0 0 0 0 0 0 0 10,464,295
g | BEZHERTS
o it RT 0 0 0 0| 973,316 0 0 0 0 973,316
RS 1 4,654,432 0 0 0 0 0 0 0 0 77,018,565
10| s 4,654,432 0 0 0| 973,316 0| 797,784,623 | 351,259,958 87,290,509 |  2,863,439,764
FARBRFERD &

Biwp

L& LA S L& o

2.4 F 4 BA A AL -

3ABG Y HHEGES G RGN GRS P NPT ARR(E FAPZ AL B TIFAT A B 2 A R K R i R
BRGS0 A SR R T 2 &9 -

ARETHLFHM S - LY FdR4 [22C) & [£2D]) 945-

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




[tk (x2F2§*)
ERGFNREABFAET2LH R G RGIE-R IR

pa

£ ' p (H 375 %E 25 %)
Rded | F R | T [T ReYhg | Tiog | Ei | T | T | hth | T | FEH |4
i 945 (PD)A & PR |Gl | P R B HE |G | A% By | B BT (kG2 | BF
BAFA | w2 A0t | BB C |tz |E wF |2 |HF |A1 |##& | K L
F ' B k%D %G |H J

0.00=PD<0.15

0.15=PD<0.25

* 1025=PD<0.50

"% | 0.50=PD<0.75

1 | % | 0.75=PD<2.50

a1 | 2.50<PD < 10.00

x | 10.00=<PD < 100.00
100.00(:& )

"%J'
2 [ AP (2 )
BT R ERT b GET AL PR

AR

LA LA 1 L& o

20 L4 PR AAE

3 A X AHAHAPNIERZ2e 77 A%HI COLERTS (DRF S MDEE S (VEF-FARRT S ;L FA(E W F/E NS
(V)T ~ I fctE A @ A EHERE N 3SR E G A R R C ()2 wnﬁwMﬁw,mnﬁ;owiiﬁﬁwﬁ W ;é*ﬂ@ﬂ%*&ﬂﬁ*
) (VDR EA-ERBER(ERFERT EAE %) (VIDF EA-C2 RN k% s (Vil)F 83-° P £ E27 S (@0)E B FEAEG S (O » BITER o A Y
O AHPNFRER RPN IERZ L G ART A B AR BER -

4_3@}1 : i l/]fs“ﬁ Flz:;r:l? f;% gﬁ&ﬁ«é%ﬁi &’]%uﬁfé&\ 7 Lé&ﬁ.‘l.,‘mév\ °

5.8 G5 A %%~¢¢%%aém1%*74& FamAd o A 2EURE AP ERGETAFLENP I A8 Tios  EART B R GET A
SRS R A S G N SR O B AN

70



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
109 & 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




(i3 =+ ~]

AEHLEF R L

E2 RS

L7 (SA-CCR)
(72 1 & 7 &)
[ R

2| (PR &
I%Fﬂ‘i\@ﬁ T %)
= ﬂ&’ﬁ*“w}é“ﬁﬁzé

ST RS
4 i3 W}l‘ﬁﬁ,}é?ﬁﬁ?/z
G hESRFTE)
AL M PES
5(¢@ﬁ%ﬁﬁﬁ;
2 b %)
6 | Mt

EXREBRFERP DA

19,660,594

31,933,075

110 £ 06 * 30 p (B 3rd%T2)
befgF P 5 .
KitE | T RG
g 38 357 # M
o exsa | R RS L awiy | e | EE
‘ A o g | RS | BLEH P
Pc Alpha D | % %% E

72,231,137

32,992,094

6,271,480

3,368,735

36,360,829

BAwp
A2 39K 1 L&
2AEEBRBREAAHEN -

3483 (SA-CCR)(F72 1 & f 5 &) °

2RI o
S R W ELY R

N k'GIE

B REISREZ TR T G

(1)iz TIFRS 13

IR AT o

SkATEF R GIERME(CVA) - &
TS RRIGY 0 R FET ¢

6.5 % F

S EGEE MR TAEL P
(2)),].;, 2% ;45::]__5, * e 2 ﬁtj\«u.ﬁfﬁ » 48T 2 Q;-li,-]—i-kr'b'afﬁﬁ
Tﬁwul? l——}‘ ;’%‘L&h‘?’&. iy R ﬁf”"i‘f%/\‘?é&) 5 bha¢y‘4 AEE 2

P
N

5438 % (SA-CCR) % *

= Aﬁ‘ i%’ ;);

2 4 %4 (CCP):

78

Wk

iR T AP RPERT

%54

E4

B o1

772 (CEM) s #- 2  (SM)

TR R RIS 2 E

CEY RN

- EEMG
EIRE T2 b



4= 4]

B RGITEEAECVAL T AR
110 & 06 * 30 p (= g4 %+ )

7 B TR R ORISR
2Nk RIEA —hA

MERE R R RN AR E T ARG FARS

X4

1| (R Esm(e gz

Rk

* #)

QR4 b E> (e 7 2R FH)

) [MHRERTRGFERAETET
PR FAEE 172, 19,494,708

3 1R REEHAET ARG

EXRBRFERP DR

Biwp

L2 (AT S 1 L& o

20 AR B AR AR -

3ARGTRERBEZEORGT AR ETAPRIPERL TRCYRERREZEOR%
(FEA W E PR A S I 4

(1)ix TIFRS 13 = o fh EHE | MR TAEL F > TR DK -

QFEEHLIE b2 FTAVRP 8722 % —J—:}’.‘kr}}r$ﬁﬁ BT AR FA T b ik
TREIG LT F RS e RGO R YA B i HEI L Au Rt o At R A
EERY s

473 F BIMGGARAGFY > F FHF o

79



GCEERD
LRENUNR GHEAFLIIHERT R RRERER
110 £ 06 * 30 p

=% 17585
T BRREXD 2% | 4% | 10% 20% 50% 75% 100% 150% | 1250% | ° %R
e ' H 3
Plaigmp 9,226,679 0 0 0 0 0 0 0 0 0 9,226,679
2t v ZEEANE 4
2| - s 0 0 0 0 0 0 0 0 0 0 0
Bi7(z AR
3 | aE 6,343,203 | 414,044 0 0] 13,290,786 | 24,945,680 0| 346,259 0 0| 45339972
2 BRI
+)
A
4 z%(j) R 0 0 0 0| 411297 | 6,285,744 0| 17,640,445 | 10,947 0| 24,348,433
PN
5| zaiie 0 0 0 0 0 0 0 1,577 0 0 1,577
6 |dwFa 0 0 0 0 0 0 0 0 0 0 0
A 15,569,882 | 414,044 0 0| 13,702,083 | 31,231,424 0| 17,988,281 | 10,947 0| 78,916,661
A RERF]E P E
BARD

LA AR 2 o
2.4 b BRI AR -

3hAFET ¢ 5 R GIER A E(CVAE L HE G A%

NP LT RS IR WV RENES & EE R

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
8T o M & [ ik, ]%“§%F4Eﬁ7 N S SR %
9. % IE N A 5 1 ik 3%%ﬁ“ﬁ7%ﬁ‘”&kﬂﬁi*°ﬁﬁﬁ%$ﬂmé Bt * R R T i g o

10.T 325 Hp H#p [F : lﬁk‘.:-’]%lﬁgﬁ-“; 2EEHAET| YR o
ILF39R "G il s R TARIF Y RE Y RIGISHELEORGH -

82



GETERE |

VEHEIRT R R GLB RS
110 # 06 ® 30 p (Hiz:zrd %+ =)
AR ARE BB RS PRESRT S L HES
P o B 2 o e HEHEFFL 20 1% B o B3 5 5 IR
IR -A R 0 116,714 0 448,968 0 0
ME-H g 0| 35,486,757 0] 11,205,058 0 0
B AR R
4 x 0 0 0 0 0 0
RN
i % 0 0 0 0 0 0
AT TR
(Government 0 0 0 0 4,579,550 3,148,089
agency debt)
SFFX 0 0 0 0 24,654,663 72,038
£ F % 0 0 0 0 2,748,365 296,047
BEES 0 0 0 0 0 0
Hois & 0 0 0 0 0 0
K 0| 35,603,471 0] 11,654,026 31,982,578 3,516,174
TR RFIERP DA
B 4®EP
lLAZ {Fmap sk @ L& o
2.0 R BAEAAHEF o
3. "“%ﬂ‘_?;‘é(SA CCR)% * = m" 4 & ﬁﬁr@ 2 T W s TP a2 o e B R R R
I% B2 kmSE 7 & I';E’ J,’fﬂ.%, (SACCR) Y5 {4 v T A ) ifﬁﬁﬁ?ﬁ%7%|ﬁlr§'l;ﬂ5f3”ﬁ#ﬁ:?
AN
(DIF3E - FE RSB AR 0855 -

(2)2

4. TR E-AFRG] ) g ATE R LR E -

ERR AL - 4R RS2

PP A

~\¢3»}g o

83

*L:)

bl



B ERE Sk

110 # 06 * 30 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



(4=

£

4
(o

PP RELIHIAG
110 # 06 * 30 p

b {@Eiﬁ%éﬁﬁi bR A B
EOREHA
Ll ahge 852082k 8,281
EAhY BULEELLL L R
“/ffﬁ'&plﬂ—éfﬁ HA £ 853
P (1) B Fanjrd g pE &
EE %i%nwf4ﬂ$ﬁﬁéé 383,702 7,674
() F FEIRT 2
@y$ﬁ£1%ﬁ%ﬁﬁ$§i%
3| e R £
4 | ppapenhde R 4 30,342 607
SIS EGE AL
6 | xmpiE a4
TIAEHE? BELEHE EGED)
ALERY HERIHEIL L k%
(B R B3 £ 238 9 4 4 8
(1) RSP Hrenird P& @R &
8 (2 2 %512 % ﬁ’!}h"iﬁ_fﬁﬁﬁﬁ&
()7 §ESBT
(4) stazBp &EREEr s
O | W denp 4o sz &
10| 2z gpenm e o 4
I sprmsazgns
121 sl s
A RE R FE AP
FARP

A RO
KB RE A AR o

2.0 % 3
3.E% BE

4.4 B * b "I {82
[FC B LY
(1) TIFRS 13

L E
&ﬁiarmp ENEa -
E AR
ik JE Y g
&mﬁﬁwﬁjww%zﬂﬁiﬁ

Q- H 2P HL R R ELT AR 2723

TRRF AT F TSR GR o REHEEE S

Kﬁ#@/}é“ b o

SAEAM e AL gl
HhEdhhBEER%

6. A B i

56 %gi;}zg o

B9 BE 2

.;,1%;@‘_,{;30
BipRFAPRDER ARG RERFLLEORS

= f-:—p_f%r ;;% BT o
%fi%ﬁ$@1ﬁ\m

AR R

w:&w
o
beits
f
y (w
oty
.
:ﬂ?
A4
;5




BERAIHINRAEFBZ G SENA L
TIRH RS AR NG .

BALILAE L A B A IR SN

0.k & F BN R FH o

87



4=+

] (24— &3 %)

TER ‘G EAIR

109 # 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)




[if4=L-

EER GAFRT AR A5 RS2 Rk

110 # 06 * 30 p

(B 3rd%+2)

&R ¥ EL A BT+
107 & B 56,253,822
108 & & 55,918,890
109 & & 53,030,397
£+ 165,203,109 9,320,405
FERERVRT A—EREFLR(AFIG4Y)
£ F P (H =374 %+ )
&R Sefi b T A B #® T A
COFE B
BARP

A3 {374 F ¢ L & o
2.0 B AAE -

90




[d=2A) (24— & F- =)
T HR P EFIR AR
109 & 12 ® 31 ¢

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




Dﬁ%upL]

THRGRGET AR
110 & 06 * 30 p

H =

L

P

BGETA A

EEELES

= e

P e

1 FIF R 'G(- 42 B b &) 54,958,101
2 BEHESRG(- L2 BYh k) 32,585,344
3 N W~ 6,244,966
4 PR R 100,302
EE
5 iR 568,634
6 AOR A 37 % 5,080,390
7 I R S 0
8 |ELXIH & 0
9 |&3 99,537,737

£ARBRFERD &

BA#P
A% L34 1 X E o
2.0 F BRI AR o

BALF RN RFAE N I258 - @AV FR G GHTA -

4 EHEEH T deltaplus ;2 > delta 3R B & ~ 2 b '3+ 8 > FH ML T H Gamma 2 Vega 2. it #

FTAGRHEGRGETA)-

SHEENH R - LD HERGEOE A FIFR G EBATHE R BUh G FAR(TEE LR GETA)

rEBPIER

L [*f% 2 ] 9A=[% %2 L ] (1+2+3+4+5+6+7+8)A

95




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

£ 07 p (H =0 374 %% 2)

A E - &
h'eiE | B4R
R - ) M 7a & M BA M
o A i B | ML 26 PR e g | AR EREGR I
2t % &Kﬁfgj— Hu E E}é_g G'_ & & H et B &uﬁfgr Hiu K F'é—v"
C £D 2L F - I ] *L
1 | 4k F A
2 | ROk g
3| A s R
4| w2 Rk
5 | P18 2 s
6 | BFHF
7 | H
8 | AR "%GMETFT A
A B B
BEiREP
LAZLAMF L Ea(FLEHBIIEFTH 5 -FESFFTHRELEEFF4HP) -

2.0 23R B AAEAR -

3B EORELRE AR e S R ) )

GATIE R g Fp A L AT LATROR) L L S HAI R 2 RS LR - A - BRI AT R SRR
5 %mE AR ERAR L ARERPE S ZRF T TR LR ERTE 2 hancga il $i 0 f FREZRDATETHRTERL T 5

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 }
109 # 12 7 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



TR EL kG

110 # 06 * 30 P (H 374 %t 2)
= 4 o) SLF 3 A48 4 HELETE TR
[ & &) o2t B s & &3 3t
RRARY 0 0 0| 55,865,787 0| 55,865,787
> B 0 0 0| 9,996,853 0| 9,996,853
E 0 0 0 0 0 0
228k 0 0 0 0 0 0
@S 0 0 0| 45,868,934 0| 45,868,934
& ¥ 33 0 0 0| 4,118,179 0| 4,118,179
E¥ R 0 0 0 0 0 0
FrAEAERR 0 0 0 0 0 0
o RS 0 0 0| 683,626 0| 683,626
A6 g £k 0 0 0 0 0 0
A 0 0 0| 3,434,553 0| 3,434,553
N 0 0 0| 59,983,966 0| 59,983,966
EARFRFZERD &

FAEP
LA L ampsF 1 L& o
A A RS A AHEIR o
AL BEBIEG &G AT R A A s BT RIS T AR S LR K
55&—»5_%?{ ’ 'Zﬁ%'f'qu’f,a:ﬂi?ﬁﬁf#fﬁ? ' K'L%‘%E?F'g’—ﬂ %= ’km:,‘;\’ﬁ“‘;'filj;o
4%??«??§L‘u—r],*,l7._.%z,wp%;g_e\lL_x “&rﬁ&’]‘#
(DEgEs it 2 bt o @%4£§”A¥ﬁmﬁﬁﬁ’Tmﬁ£§WA¥ﬂﬁﬁn?&% PER
D4 =7 A AR 5+ K (ABCP)Z 3 ¢ (conduit) & 2 3 (735 5 2 F o044 > & AUEHRNT A5 B 16 2 8
ﬁ ,‘&rﬁﬁﬁ%ﬁP#ngé@$j‘m%?‘\'w‘*\?}%ﬁv m»wﬁ?m'g e A T LI S I
P%‘fi'—w- B ’*fﬁﬁa‘i‘ﬁ B2y AR AL S Al4S4TE o
Rpul g rREE 2T Z‘L"”']:ﬁ qmA o
AT f“b&‘ﬁﬁ;@puiﬁ—ﬁf FEL RS BTHEII LY o
SURIR I ’{E‘lf’?%’”ﬁ MERGT RHL D RIAE R AR T A At B RS £3F 0 R §
G R RRERT BT AR DB G R LT -
%}/L%xﬁ;iﬁ,p;njﬂ_ﬁ HENIED > PP F AT

~N N D
lm N w}&
o W W ﬁw

o
o
“‘},\«

101



GEL D
REBFZEELRS

110 # 06 * 30 p (H 374 5+ ~)
L AR ALY IRES S+ LT TR T
PAE B ) K )3t B | mEA e
283 0 0 0 0 0 0
> B R ax 0 0 0 0 0 0
ER 0 0 0 0 0 0
Hi 7 & ks 0 0 0 0 0 0
sl 0 0 0 0 0 0
£ F 3R 0 0 0 0 0 0
EE R 0 0 0 0 0 0
IR o N 0 0 0 0 0 0
e 2 Ttk 2R 0 0 0 0 0 0
i g ¥k 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



N
*

[z L= ] (FFRI/)

REFFLRE RG22 LT 228875 pBi
1104/1 06 3 30 B (Efi3%fr§ﬁi4;u

7 ' (& bR 1R ) Fe e E(RE T2 beETA(RZE T 2) TR F AR
P R ey | P PR R
% <20y, | 20700 | SO-I00 001250 - g0 1 ke | Bipa | i | 12s0n ,I.: Dlpe | BRI nsow | BE | BE | B | 1250%
a | PR ERCEE e g g | W oSS T e | L M| A gma| P Q
B ¢ P SF| 232G 2RET| Lu #iEN| £ 0

" F 3
Wl
A &1
=%
FE e

1 ® PEFE &
77
L Pk 3R 1
-
? P L
|4
[ =4

I3t

ot HEH &

fL B
'r‘:;q' EO L
e
J\ ‘::J,
3 &3
EARERFZRP 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 -2
AiTELBL ARG EBEFT AR RETFIRTHHR

pa
110 £ 06 * 30 B (B 374 %+ =)
R (D 6 ) e M (0% R BT A (R ) TR UL T AR
IFREE | P INEE PR o o 4 s
20~ 100~12 woon s | s . P DU L . PpFREEE (P REEE o
% <20% 050 5010005y | 100120 | o500, | %22 | Eixz | HEEE | 12500 | EiE2 L T 1250% |y ip | s o B |1250%
(3)% %) o | oo~ o q |FLER EEE L MRS ok
A B %C oD E |33 TFEa H I EEA L K L M AdE N 2tz 0 P Q
2, = = < zZ
° #iEF| 22 G Wy |7 ‘ t

BEH & 9,996,853 0| 683,626 0 0 0 0| 10,680,479 0 0 0| 2,682,996 0 0 0 214,640 0
L 284 9,996,853 0 0 0 0 0 0| 9,996,853 0 0 0| 1,999,370 0 0 0 159,950 0
o
ol & EA 0 0| 683,626 0 0 0 0 683,626 0 0 0 683,626 0 0 0 54,690 0
228 % K Lo
e ’i i s 0| 49,303,487 0 0 0 0 0| 49,303,487 0 0 0| 19,721,395 0 0 0| 1,577,711 0
X |
fL Rk 0| 49,303,487 0 0 0 0 0| 49,303,487 0 0 0| 19,721,395 0 0 0| 1,577,711 0
—
i By
- A 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
154 =

/)2t 9,996,853 | 49303.487| 683,626 0 0 0 0| 59,983,966 0 0 0| 22,404,391 0 0 0| 1,792,351 0

BEME & 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2k
i) 87 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4%
e & %A 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
E:
=+ 2 K fL 33
o [T s 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
rE- h=d
%
N [ 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
|
| EEAm
s " 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
e

o2t 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0

3 e 9,996,853 | 49303.487| 683,626 0 0 0 0| 59,983,966 0 0 0| 22,404,391 0 0 0| 1,792,351 0

< BERFERP A&

105




B A®P

L& (ATFS 1 L

2.8 3 3 B RE AT -

3.5 ' B (kR &) Ry 272 Th G iRE -

AR E(RF R F)RdprtR P LT AR B P IGER R F R AR PR IGR R R BT PR AR BT R
o1 T 454272 | (“look-through” approach) e

106



[‘fde 4] (2%&- & {#- %)

7 & 115 B

T E )
109 £ &

HPp

e

S

RS g

IWCEE STE W F E ST Py

SR

R e

DAEFREEFR G2 FREEERLY 5 RA

|
FALGL S 205 e £ AR

P
A TR R e
(277 KREEFFIF R G-RLREZFEE > T REE
B c 7 EFRARGEB AP RIFGV R PRI
RFFTALFERLAE e+ F AL F RIS

IR N T e R [F

b

Rl

IH— ) ji /i_

?

S

e Z_

DEF ¢ 5 & F4FE3
EES NN RN T
AR o Bl 2 bR UR

Q)3 "T&EFES

it w5

3AUFEIF b G AF L /GTE k Suehip

[l ~ FFERE A

(WERFEPFhGFE ¢ 7€ TR0 247~ FAEE(ANID) -

@A e~ 17 (AEVE) -

DER ELV-EE STESRI *ﬁ*”ﬂW??&%? wip s 5 %
S

AR R

HFEAPFFRLR 6 NEH

EHREFE -
(3)» 17 4R 4117 & 15 b *& 4k ANIL ~ AEVE dp 4% > 2 4 £ 15
“h+/-200bps) T B 4 RIGENSR 0 M E 4L

2 (5 %+/-100bps,
Bt BrE R o
”éﬁ%%ﬂi

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

sefh R g gt

1B

EiETEI IR 2 %

FIERh G R E A FI P THFF
HETALEAEAEE
B BB~ frd s & 5

¥R
ﬁg@»iﬁ%ﬁﬁa
Fal A EREE S

(VSENETA LA 2 R a3 fpfsnee -
«u IV #&/}f}k ) .g-(rwflj _} Q;Ih%_- °

<3P BN VAL: B

}\P"

Q)EEHE T F o i ehid B &R

107



(447 L) (A%- & {37 =)
s N WE-ELE ;3
109 & &

=i B i F3

(D# g dhh G2 § LR ERT 2R B HLL AR TR

EHERETRA FARRFE S AR B F AT B RA

o

BEE 2P ST g TR L AT R R

QA FFALFERLR G fF b e ¥ Lot R$2 £
BB ¥ FTAARBFEEINGED SR F 0 WA s
M2 5% > g Mgt 2 3 Fh piNE R AT T HPH
W MFRRFEE BN S L G BE

(B)A& 737G b i MR ORI 2 SR E IR > p R B bR
oo BB P REE Y YIEN PR EEFL D T AL

Lisds b b ' T8 ok 2 in AR

PREFRAR G L Fae g KRl 2
EREFERGEIEL o p FHRITE NG R EEF
PRI AN RN E LR T 33 " %ﬁiﬁ#ﬁﬁm%w&%ﬁwﬁﬂ L ARAN Y E
? SRR AT ,g%;,,\@;,ﬁ_?g i@ RE IR A
34

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

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

o

BinbefLh h 0L 2 R L2

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

B A RIE o 1R
EXEHRGEE o

Hnd ey AR AR AR 4 0 B L

(WA FehpilFsad? 250 %Rl TATLRIEp &L
ﬁﬁﬁ%J’Eﬁﬁwﬁ%réﬁ?éi“$°&ﬁ“%ﬁ%%
BAZE f R S%F > W TART AL s R o A7
A RAREHE PR T AL L F2 f AT BARET &0

St
=

AT ER e FT & KR

\v
PR
[

5»}

ﬂx
M
Ar

ARrZ2 BT oM E F KR

AR

o

108




i3 p p 7

wm,@agriﬁ«'?ﬁ%%ﬁ?ﬁ%ﬁ%ﬁcﬁo
Q)i A FRERE TR G
‘aiﬁ’ﬁﬁﬁﬁﬁﬁﬁﬁiwﬁ’$>
bo R AR 2T E M T
W o B A FRIDNEASGFFALFIRLE R 5Y F
BAREY e A FRIFE R R IRIT FR R
o FzTofmEm b330 MAE§3302 3 Fh FI0E R
FHy Lz rFndEr et BRF TH/RDELS Ko

(DEF2 GHBFRE -FTAEREA2ANBPEES L0 F 47
N LSRR E S Y RN A Y X2

B R R R RN | N ERER > TR RS Y A M E A RF R

VT EAEARGRRIL S| HAFLES URREHEA CETA SR A F o a3

F o2 g B AR EfT HAR -

Qe TG 2RISR K EE P> S TAf F R4
RE&mER RSP &

‘ AEFEFREARBERS PE BEF FR B BE RIS
6.4cim 3 (7R 4 PliR2Z P 5

rii;;%/q;'rp ,;,r,%ﬁ}i ’AﬁﬁT,Lﬁﬁ'é‘ig

=5

,?

F_

(D LEHRE L -

QREFALFRFFTELFRTERNA - FTHES -

QF+EPEFTER -

[BERAER F -3 L £ L2 ey FREA -

(S)EF il £ 5 FALH S * > TR A RAF L ABRG
B oo

(O)FI ki 2 248 > S A F BB e & 2 3 % o

B

1LA4 {3 0 & o

20 440 B A -

30h AT RALT Y ERS RS R IR R A H R PE M TR g

109



CEEEED

AB R G A

(Him:37df+2)
% w-3
77 110 # 06 * 30 p 110 # 03 * 31 p
I Y Y I TR
A B C D
AR T A
1|3 & s 7 A %3 828,619,174 748,103,213 774,530,568 699,500,955
RBREmD
2 (REname s Esi 2,225,991,106 139,737,675  2,172,013,238 135,763,311
3 TN 1,206,191,884 37,757,753 |  1,185,754,851 37,137,472
4 | ®AFETFHK 1,019,799,221 101,979,922 986,258,388 98,625,839
5 [AFEEFFLT A 495,470,140 301,199,408 461,954,704 272,611,806
T2 F AKX
7 LY E A 323,757,875 129,487,144 315,543,296 126,200,398
His g FPHF LT 4 171,712,264 171,712,264 146,411,408 146,411,408
BERmE L 11,548,480 7,702,547 7,841,398 5,182,321
10 |[H i & F 798,342,400 145,451,837 792,543,352 116,107,396
11| FEPEmsLsmeind 15,132,826 15,132,826 16,224,788 16,224,788
FRAAHFEAE BHEIART
12 E-~FAEFRESSFRD OB 0 0 0 0
FHNREIEZF &0
13 i’ i wETRY ?E' BRER S 690,184,605 80,152,768 717,413,930 82,725,138
FHA AR R
14| He9Emaeind 49,392,865 49,392,865 16,423,665 16,423,665
15| A3 Ry iG 43,632,104 773,378 42,480,968 733,804
16 [ & o 3 gE 3,531,352,125 594,091,467|  3,434,352,692 529,664,835
BEW»
17 [#FH I 21,176,818 10,027,933 14,132,095 6,042,818
18 |o S ke 2 &> 120,397,695 82,285,211 123,011,289 82,593,507
19 |H s &0 > 52,481,095 52,481,095 53,436,773 53,436,773
20 R & BER 194,055,608 144,794,239 190,580,158 142,073,098
et B F v AEBEH AEDB &I
21 |& B 748,103,213 699,500,955
22 449,297,227 387,591,737
23 166.51% 180.47%
° I A% 166.51% > i F; i 4
(40486 BATa o ¥ AR M kop LRnILE: |
o ERHP I AEFREFABETAY Un - FFT AV E RS > Hp
EE AR TGS EAD o
°

110




Tl ANREGE RS EFZFTAP M

0 ke AR _»5, NEFE O HAR Tt R R B P 2 A TR o

E3 AU R ST ARET AL m#gﬁﬁiﬁ* AMITIO F U2 2(AEF - R Bae sy - kK F AL
SES FRE o 4E%§,gm$,ﬁ M EFE G AR B RS2 £FF -

EAAFLERF SRS LTARE & wmxﬂtr PER- KBRS RTAYUNFLL AW
RESERE TN "‘i"‘* ARRER A By Tl TR~ PR FS 2 £ -

BiRP

LA LTS 1 L a(F L EHBITS FFTH)-

2.8 2 4% B A AR
2R JEHEIR o

4.57:1@3,,2}_ LL & %}57%2{ gy @;,ﬁ%ﬁ‘;u H2E Z{(E— viREC Lfﬁ%«ﬁfn%ﬁAIZ60)#Ef Qﬁ“’ H ¥ RIE
p e &r% 20

SAAEWERS LR EFFRY

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 FAL RS HEFE2 20 SHART 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 +=-]

ARLT &0 FhB 4

(Ei:3rd i+~
*% - %
110 # 06 ® 30 p 110 # 03 % 31 p
. Ao i &7 4 i & 9t
— 3 - po— - fofgis £ 2 ,, 3 - pE— - fofgis £ 3R 2
£ 1|4 p <6 * 6" 3 >1# £ ESUE N <6 * 63" % >1# f
A B <1z C D F G <1# H [
FrET 4
1 |F+: 272,128,893 0 0 85,202,622 357331,515| 282,141,808 0 0 89,522,501 371,664,309
2 | #agFiam 272,128,893 0 0 0| 272.128.893| 282,141,808 0 0 0| 282,141,808
3| HeFiace 0 0 0 85,202,622 85,202,622 0 0 0 89,522,501 89,522,501
4 (2o a2 w5 1,635361213] 322,600,603| 236,039,309|  34,580,587| 2,068,096,890| 1,569,349,500| 317,008,067| 252,353367|  34,923,847| 2,017,649,217
5 | frnx 1,027,885.849 |  65.463,967| 84.955.993 15,835,579 | 1,135,226,097| 1,006,765,928 62,335,620 88,609,064 15,772,903 | 1,115,597.984
6 | WAiEETHE 607,475,364 | 257.136,636| 151,083.316 18,745,009  932,870.793| 562.583.571| 254,672,448 163,744,303 19,150,944 902,051,233
7 [apra 210,959.622| 82,678.087| 31,794,303 3,148558| 165.864,564| 207.226.173 73,752,420 35,072,640 3,664,066 161,689,683
Skl - 2. AL
FAEE AR T
8 BY L RFREZL B 0 0 0 0 0 0 0 0 0 0
9 | Huppprs 210,959.622| 82,678.087| 31,794.303 3,148.558| 165.864,564| 207.226.173 73,752,420 35,072,640 3,664,066 161,689,683
BEETTARI &
10 [ f‘h? fBa 18,785,405 0 0 0 0|  18.785.405 0 0 0 0
i
11|26 pf2Es 231,060,616 286,941,661| 11,240,433 1287,969|  32,055,400| 153,711,668| 216,626,063| 13,848,521 1,152,355 35,925,532
N
2] 0
EOY L -
B aigen 231,060,616| 286,941,661 11,240,433 1287,969|  32,055,400| 153,711,668| 216,626,063| 13,848,521 1,152,355 35,925,532
R Fapi]
14 |7 * 2T & 857 2,623,348,369 2,586,928,741
B RLE
NSFR
15 | 7 163,985,133 130,102,342
3 T
16 - 0
17 |22 & @i tEc s 2 3 0| 485,172.645| 205,393,685| 1.438.143,716| 1,406,708,435 0| 408,318,583| 222.469.963| 1.415498276| 1,364,252,350

114



U - R TARER
18 _ G 0 0 0 0 0 0 100,000 0 0 10,000
2 & P AT
PERN TN
19| s#EAREFLE 0| 89,801,261 23,229,069 13,317,043 38,401,766 0|  76,869,057| 24,489,306 12,183,913 35,958,925
8 HE I AR T
20 | HEgmibiiiek 0| 339,981,124 177,738,780|  543,920,719| 721,192,563 0| 283,162,010| 181,685,420| 541,246,416| 692,483,169
b tE# L 35%
21 DR NN 0 0 0 0 0 0 0 0 0 0
i e
22| AzEERK 0 0 0| 698,353,842| 462,036,763 0 0 0| 688355,746| 455,903,510
koG fEH L 45%
23 DAY L 0 0 0| 657,820,016 427,583,010 0 0 0| 645994371| 419,896,341
AT
G HEEE AR
ZH B S 0| 55390259 4,425836| 182,552,113| 185,077,343 0| 48,187,515 16,295,236| 173,712,201 | 179,896,747
ZTEREE®
BT FARS R
25 ?; SR AT B 18,785,405 0 0 0 0 18,785,405 0 0 0 0
26 |2 FA 87,665,278 | 187,726,375| 4,021,617 3,240,756 | 148,224,991 85,650,977| 269,851,982| 3,928,831 3,995,160 159,211,192
27| FMAIF &
YRR )
Ri-waed g7 8%
28| yoasianmy 12,325,307 10,476,511 15,884,837 13,502,111
AE2FA
NSFR 472 |27 &
29 FROTZIR &7 2,619,849 2,619,849 4,551,940 4,551,940
R
4 M E x5
30 ;’:)0/: S 8,672,166 8,672,166 10,274,989 10,274,989
BN RN A
31| L. . 87,665,278 | 164,109,054| 4,021,467 3,240,606 | 126,456,466 85,650,977| 239,140,216| 3,928,681 3,995,010 130,882,151
R|FALGFEE MRS 733,816,709 | 36,036,238 759,894,898 | 37,349,145
33 |k REF ELH 1,754,954,797 1,690,915,029
34 |ERLF & F (%) 149.48% 152.99%
& EAFHRIMP I ATmE S Fh o
® SEAFTA(RII BB fR(FAVTII RPN ©d Meh@uird e 252 d ) fE PR R -
o HSIFIIIP 1 @ -

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




QU

1z)(hd-E{H- %)

FrRihg 4
109 £ 12 * 31 p

(NFME F35 P ofn bl T

AXPFPERIFLEEE 0 Bl ikd

SR ARARG EH o P AR A B A EE
i FpEgacr off s as 2 By . - .

TR E L ¥R G A oy T N2 T

WE AR

AR AL L RN LG TP
XFEMERIPFAL IR L (A

(Willis Towers watson)

L ERR G

AR ELT HEMTR

%H‘ﬁ:ﬁmﬂ'/(atl’ﬁ% Fl(]4e @ 3 % %)

F T LR A

¥

FE ) ilﬁi@,’**éi?‘;
BT 4 E

FRSCR A AR R
IRl = S

¥ 3%

FRscl i R FR2 P

% 2 -
AE L Ao - s g
(B)FFp A2 B ek 35 2 B Hi2 4p M F 3
BERFPREBR BG4 e
MEFFEE D B0 hTEE RPEYE {2 L

1wk T HRAETEF

Frp i o AR A E R R

HIWAZ LR
AR 2

2o s e sl \&%@’E‘gﬁ'ﬁé LA

BHTH LT b

Frivk R o€ AT TiE ERABNTTEFREZIAF -T2 FR A EQ P T

(a0 F oo PR G R Bt Bt AR L {HrL o hiT- £RE

Jo F1r & S E 2R i FC R 2 13 % o
&§4§£&§4§1§§%ﬁﬁﬂw%%ﬁ

3@6%@&%&§&ﬁ£&§4ﬁi%@ﬁ&&@%ki%%ﬂ’%iﬂﬁéﬁﬁﬁﬂ

R SR R L) EECE R R
%ﬁ_ﬁjul o

120




(C)p = 22 1 K 'h 0 » FFPUARR 2. 7 2

MLt B ow 22 R ORCE-R YR O~ FEVAR S 2
,;,I@E%"'LQ& L*giﬁ‘éli—”;\;
T T e e B

PG RERFEREETY RGP HR
FERGERLE S LRFE AR ER2Z R G
FROFECFLCAJEREARFL oM
g > N o

b E mE g R s F RS o T
FEONTIBHERRBAEEITE SR AR
fR47 ¥
BAERFMEEERTESRIRPE G

bt BAEFAPR S AR e

s SRR AT R P ERE ] R LA
EE KR Pl Aoz 2 LB

HiFH e 5 L2 g Pl

WEh'% 52

=

B2t B AR - SEAFPLHE
Rl REEF €Ak M & R H 0 2

FRr K2 B e d o TRETER B E Ak
2B R Hanz
LA EBIFE

%@@Fﬂg’u%

D) F> S P B L2 Fpo-R R 2

(TR S Eru| 2 B A A

£ 4oy

ﬁﬁﬁ@iéi%ﬁﬁiiéﬁﬁ%égﬁﬁ
;}}:'l ’F%"‘ 2L P4 ZZ‘J}F] ﬁl » B4 ZZ‘J}F] ﬁ"— g CH > fm T

FEFELAE nv#ﬁﬁﬁhmzﬁé‘
TEE Y Sd - Ao 3R AEE 2
RIEA ST A A RTEAD o BALLEY

e

m.r’—r

iifﬂ e % ik gy ATIE 2 “’F 3 E R By

PRI o

BAFMEGFIP BT ENE B A i

o~ T E

A B Ry s G

kg
i
ai.v; [%4 ai_v;lfﬂlﬁ— ,_L_\;tﬂlr {:’ °

2

4%

B ST iRl P ST F MR oo
3#. j\F%ﬁ’r Jﬁm’ & ’gﬁqf—?,lj»,a;I#ﬂ%ﬂ

Bl

FOAWDHAT FRER o PR LY iR
B BRER R EE L R E T

&
£ p o

i)

BF ot & R PR BRI o iR o 1Y

121




FEFR4od FPREY AR -
ﬁgﬁmigféa;u/]g Ry S P E R #ﬂ#:%xi kR
AT EHAZEE PG AR P L

FERR A B 07 E R s e B ¥
g g o

(E)42 17 #-E ) 2 » 24 BEETU e 2

QU R RS FR( R R RIS R P B A LY B b

R FBU RIS I HMARERH s B ERLEDE o

Frpremt £3 o fopeit i 0 £ 0TI \H 0 R R0 R R R B2 4

2 HARHE R BRERT A BARGE L RE
YA BRI PEPEYIREY > T2 EH LM

LB RERLHFNE X VS F KT

e

=

Wl ERPERA LRI D E ARG

ZILEEREY #11 g.;ﬁm °

-
N

(ST * ha 673 PN SFFPUE @ * 2 L7

P 18 0 F 07 (4 TR A S R
! FORA WL BB F LN
EoMERERE S &85

Y

f

2 FHIREITL RO F2ZA50

HwdE

(G)if e 3
#

o

N F
Atk A AEAR o

FAR kAR TRFERETEPEAER | TRALPEMB S AL
BEARGRES D RAR TAFEREFEP RN TRARLP G LK 0T -

ot gk
o

_,‘
T
N
5
A3
o

122



(%47 4w ] (F4- & (55— %)

B

MBERD B2 FPEBE 4
109 # 12 % 31 p (H = 37401 =)
. 3P rg]rgég;w&ﬁ ﬂ,ﬂﬁ%}kkﬁ&%/\
e & 4 A B
1 B 1A 30 4 10 «
2 & T_FFY(3+5+7) 110,429 19,797
3 W& RH 110,429 19,797
4 e 13 0 0
5 | FF | mEZAHRRLBEH &S 0 0
6 YhuE 0 0
7 # 0 0
8 vhat 0 0
9 B 1Ak 30 + 10 «
10 &, % s #p9 (11+13+15) 145,573 30,990
11 W& AH 145,573 30,990
12 | s R 4,956 27
13 | FF | mELAHenLddy s 0 0
14 2 0 0
15 H 0 0
16 YhuE 0 0
17 | ¥Fp0(2+10) 256,002 50,787
£ gHR IR A&

Z2EP

1. 22 {3 &

2. F 5 B RE A AT o

3. WAfrBeaBF#mA 2 i &R 'GREEAHS
4. A|(DAe(15)rH s Fpia538 & E e [E T L 2]

123

IR ¥

CEEEGRET

s Y e ﬁ\#ﬁ% Foenf 1 HEA o

Btk 4 (G)Hf 4o v‘ :



(27217 )(r&- & {55 %)

w N

N o oA

FREHBE 4

109 &£ 12 % 31 p (H @374 %1
FREH A1 Ak N2
r-grvb':':g/\
F A 0 .

rELFAESF D E o
™A bR B R AR AR o

- feF S FIFERA R 2 B £ X R RIEA el FiRE [T 2] ekt %

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

109 &£ 12 * 31 p (¥ s7d %+ =)
B A | A RATH A& RiLa | A ERTFIE (B A A KA
Lk FE SEEESTAE NS S AT AR Qe B I R R A
43 A B C "&£ D (£ E
BrEgmAR
M4 21,225 11,491 4,956 0 27,760
REAHBRLAEH & 0 0 0 0 0
Hw 0 0 0 0 0
gil i*h'ﬁ;}&%&
EE 0 27 27 0 0
REAHERLRREF S 0 0 0 0 0
s 0 0 0 0 0
&3+ 21,225 11,518 4,983 0 27,760
EARFRIFRP DR
EA
Zd"\' g%%‘}tﬁjf“ . —E °
Zo 4R R AAAHIEIR o
AERTFIERAFB T REGF o 7 RFTIFBT EFCERAFV T2 AN 2
o Ao ,L F R iR EH SR P g B E\‘ )R FLERET B L R EI(H B Eocdy
T2 AW A ot KL P RAE AR )

rERPEE

1.

[*4#% 7 + = ] A+B-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



