ﬂ CREERA 2% & 1%

&

112 # + 2 & R

FAREHER G TEAUTR
B¥FE ¥R



%g%%ﬁ'wiﬁﬁfﬂ‘ﬁ"i‘gii*iﬁ FEERP o AR RERE r?‘ﬂk
FEHARGERLT | BT AFR:
(=) Frgm:

1. gfg?*ii”ﬁ?"’ﬁ%[ﬁo (KT‘T%\"‘)
2 ?iiibb:“zc o (Kf—]»%:;[xf_l.zﬂ:\}—)

B kB Cdr shma- dmac cmArizan
+ -

% 7))

4AFg oo (E AR 2 - )

(Z) R'&F BRI F AR
L&%%ﬂﬁﬁo(ﬁ%;)
2. Matdpik o (P2 )
ShGEHFT AT e (&4 AL 2—)
(Z) MR AE2 TG
L g HEBa2 e FA7REFFFZLE - (2 5)
Zéi%%ﬁﬁ%ﬁﬁiﬁmu@;ﬁéﬂ%°(w%4~)
g AR GIEF 2 LEWP o (&L 2)
(w) 2% h'%:
LG bte—- gt o gk + =)
2.5 R TEFAN e (AL IR L)
3. * R ek T F e (A N)
4. 5 ReiRE2TEFTN - (&L IE )
o. N FRFFEHA 2 MG o (P - )
6
7
8

) ;w&xﬁpx IR J‘-Ef_/‘z_'f‘i?%‘%o <'T?\— :j_xﬁz\: L
RAEERH R TETR . (A L)
RAFEEIETRGTETR . (R N2 EAZ LT )

() IT%¥h %

1 iTE R % d F R o

(=) % Hh'%:



LAk et Fie (A2 A~2%EAZ+4)
227 Fh T EF A (fERetigie L Z)
(=) &S

L g fne Cfde -e)
2.@ELETEFMN (HEAwe LT Igie L)

(,\)g‘faf“fé-,fnl:i: nﬁ}? %.Jgio (KT‘%\"E'J"L)

Lottt 'g B4R o (it 1 +)
2. R EF A A o (AT L)
SEET T A F o (AT L)
(1) HFpalr
L Fpidhg Ty - (&1 +2)
2. B TR T e (AT e iEiT )



[t -

]

TR RS

X
p

112i506530 (H @ arg i+ ~)
p ¥
EB PP I
< = P Vaye 2. ~‘:P\)\? ‘ET El B P FI‘ -
ONE AT —«g!‘; Ll g
ey S FAEW | LHE D 2 R dek & 47
R EEF R
S e L A
i
f’;)\b/”xi
Ao T N N R A
RN FPLE 23 it i i S 1,048,753
S E LR ﬁz
;fbpqg:]g]}]\?f ?ﬂ\? ;#f#ﬁﬁé—;‘}?#f}’;f%iﬁ L’Fﬁﬁr&gaﬁ?%i '/F'
ﬁiﬂﬁi@ﬁﬁéésiﬁiaﬁﬁﬁﬁigﬁ%’iﬁ%%Q%PA#*ﬁ%ﬂ
AN G B BB FY ERRFTENFRERT I oINEEFTAF R BRI
FTLEAZRFTAZBEAELZIE A LY o
BAHEP
&% {ATIES - 28 .
2. EF Bl R 2 EEFE A 100% 0 0 Gl E HFE O FR B AR £ H K
0%




GEFDESIEE S WENEES Y SF-F .7

FAELERRP

£ R

b2} p

Y

HEBEAFGHD P A R £ 2R
B Rt

BARP
1A% {37855 1 & o




CLED

AR

112#06" 30p (Hi: 374 %+ 5%)
T L H(AgY)
g
11206 307 | 111£06° 30§ | 112£067 30§ | 111#06" 307

SIS

ii;;*g“ YRR 63,326,251 57,848,279

= ;;;ff‘: ;; ’ 2,737,812 2,762,105

§ T R 11,118,097 11,105,833
3 AL 77,182,160 71,716,217
SR LT A

EREN 504,157,773 490,543,505

EE R % 23,078,097 20,309,375

b % 20,315,363 26,250,413
soffh G4 FA L% | 547,551,233 537,103,293
§ g 11.57 10.77
- R A 12.07 11.28
7 R 14.10 13.35
A 5
B W R 66,064,063 60,610,384
¥ 6 AT 882,288,018 818,812,851
R 7.49 7.40
B4 Ep

RS EUCE I
2.FHEINY MEP 2 A - ERFHFTAH -




(%]

s

112#06* 30p

(H =

AT RF )

7 2

AT

EE(GET)

112#06* 30p

111#06°* 307

112#06* 30p

111#06* 30p

FABBEF-FF+rEH:

SRR S

46,061,623

46,061,623

FAOH—F WL AFER

7,245,723

7,245,723

FE ¥ R A

Ao —H

118,203

55,402

PEE S A T

10,373,364

8,998,877

“IE"V" ﬁ%,\jﬁi_

3,417,872

210,736

AR E RS

3,076,497

2,223,630

RIS

Hisgzmp

(4,968,981)

(5,333,972)

BB ETAFEER

1‘ﬂ$maﬁ%ﬁ%ﬁ%4tﬂﬁ

B EFIE A (115 R
“’ﬁ*@ﬁw)

2@k & & R ARTI G R
GRS R U R SRSy
AR SRR

123,275

3 HUTH AR FHAHFLFALL
(L %)

1,138,555

1,080,431

A-pHEz2AL T A
5~ A4 A K ETK A
HALFE A

CERIIIS

64872 f § FIH AL R %2
R ATIRIL AF A A &l
E(J1E Rdcth 472 4w )

7‘1{:,4@15'1*: ‘Té‘.:}ﬁ'_‘,_j'«’%—& ;ul% m@rﬂ
$ﬁf¢;¥ﬁ ;\-ﬁ;g_;} €22
£RAMEET 1% 2 TACH
Fx1E)

474,032

295,415

8 ¥ FIK A FIEIERAD Uk

92 AF G T WFE - FAIp
RERNCY NRan AT WAL e
AAR2 2T PN S

10 2%t 2t 8icE

11~ emip ¥ H2 T HF2 EX
FRALE

(DFAREE 5 - 875~

() 5 - F rderf 3 ik

12~ = B § 717 Sl (53R %)




13~ ﬂ?ﬂ?ﬁﬁﬁﬁﬁﬂﬁam@
N R N DS

14~101#1" 1p 62 &4 & iS 42w
1%

w\%¢@ww EEEEN B

(D#&E * HFRG T AL EP

w2 £%
<mﬁw% E? K Ik 7 e
16 - HeRIME L2 £ 57
(Dp §& )’11‘%41"5**?'?*‘
Forg 2 £%F (110&127 31p
P ml)

(DB ¥-FF ﬂ\a‘r“{]:fl T_#c
(110#127% 31 p 12=0)

DE~LFRETFT A1 2

2 &3 (111#17 1p 4)

(DI 5= T~ 7 L
(111417 19 42)

17~ pHEL R A 4 2 S ST o A
A2

18~ $t&mip % 2 &~ Ui T
R LR EERI I,
A A3 H E T EACEIN L T
a‘r“,%%:

91 FRFERETERT B
A R #

OIEFTS FEEE S Ees
A%

262,188

237,894

()8 # ¥ - BT Fih 3 Ul

20 H i ZRTATEE KD
ki

(Dp FE %L S - HF 240
A1

(D)H 5 5 - 45 ﬂxa‘rv% T _#c
F+

63,326,251

57,848,279

AHE h‘%"fﬁmw( ok E )

1~101#127 31 p w72 14 &
Hi y-sgg Atk

2~102#171p 2 “"%F—"z

] l:“a” i——- >
e L R

1~101#12% 31 p w’? 73R8
i 5-spF Aigit g

210217 1p 2 (5% 7%

3,000,000

3,000,000

Hi g+ 2pgiEd oy
; = 21
2ZFERER

Al

I~HapipEF2 43 8T




(DA® §-FF+<1 8

(2)3? A I

2 HERIMT ELAT LT

(DHE & 5 - @F“E‘ﬂ\,‘]_

(D)% - F ﬂ\;}r“éf F K #ic

3 HeRIMTELL KT

(Dp f w57 Adep2 &

3F (1104127 31p 114)

ORER SRR s
(110127 31p 11%)

(3)H %"&\F‘?‘ﬂ&W (111
E101p4)

DF = FF ﬂKa‘r’Mf 7 Rk
(111 #1° l]El 42)

IFRFIREFTEIRFTIHE
i et e

(DHH#® % - zk\;‘??‘ﬂk

262,188

237,895

()% = §F #4573 ik

b H @ Fhirgdgp

(DR & 5 - 8§54

QD)% - {F ﬂw}:«"% 7 Bk

2,737,812

2,762,105

Fus-grrEyg (2)
FogE A

AR FEEIL (FEnAER)

L 101# 12731 7 4
N)‘ — ‘k‘F‘ 5 j‘ I'+ l——

210217 1p 2 {2 %E%

R L,

1~101#1223lp w73 @ &
o RpE AIEEE

2~102#171p 2 (88 74

v OE i 3

[ 101# 127 31p #5772 2
N)‘: J“F'A%I'-k l——

2102 #171p 2 @ﬁg

£ omp e X

[~ 1012120 31p %% (74 1 &

N“: ‘&L‘F"E\%I'—v—l‘l‘—'ﬂk

2\102&1”19 s AX

6,450,000

6,450,000

A ur (7% j\m_ %)

1~ 1014212’J 319 KL A R
F'—EI ﬂ\l'}:li—k

2\102&1”19.\ ¥ K

BAp 4i¥@%g%$M%’u
41% AE Y BT RES A
A4z rﬂ—é{’ﬁé&iﬁ%ﬁz




Ffﬁ:\w@
%Mj@:\ﬂ
e

S

4F

=
iy
e
-

E_‘;_JF'?—A o l% lE' fgﬂ"a
FRANECh &R
£z TLAC Fir1 B

)\J,

i Fm
>\_
[_1

-

213,314 132,937

=
NI
*

Wy
=

S FHFEEHFES JL»I% B
{5115 2 5%

T,
-

S | VL sl

5y m

4,979,160 4,998,684

N,

=

{

NEIEEN
o |
| &

b ™
N
=i

o |
@
e
W
N3
o
Ju
>
i}
A
‘L“.

= |

b e P ke Y G

He —

&

Ricd w—

‘_\_

@ﬁ%ii 13 ﬁ?ﬁt
22 TLAC 451 &

DO

ee AR BE I E 2 E»iﬂ’ L -
‘i‘%zkl—,if* TLAC 431

Iy (S l—‘
m{‘@;

I

(O]
’

L IN

ity «\”3 ‘5’“;‘_\_ >

N\
=
|

(Di:ﬁ?i =z TLAC #
1e (11117 19 42)

4~ 1

a1 ;%fflﬁﬁ#%a‘»’i RAEPRFTABA R
Hicp - 5 g A1 8

524,377 475,788

5B F AR - 8o HF AL

¥ErEH (3) 11,118,097 | 11,105,833
Frédt= (1) + (2) + (3) | 77,182,160 | 71,716,217

4.
5.

;gﬁa - ER T

i@f—!f’; ﬂ‘r';fF.B- #‘4 !Ul% lE’f?»TE\’}E
#F_{}_,ﬁ-é\ fi»f%: @_fg:r 'F‘ZZ"T F';}E\F;
Pl 9BL S 5. 583 72 44 -

51]\3‘
i@ﬂ/"’ ﬂ‘r’#E.ﬂ-;}%“ ’L"% B @Tﬂ7 $ﬁ’¢§' #\'ﬁm'ﬂéj

e T AR IR (1B
T‘ "L]%?Ji’ﬁ 2)_&_§ﬁ]b ‘rrv
%%mi&f v A& G TR RV P4 SR4R

SRS R i&lfﬁ?IEIS" L ABIMEELEART 110#129 312§ ¥

08 # FHIUREAT 4405 -

10




(H i 54 %+ 2)

WP e

BRMBESL

FALG2

& HpATEE L

FALG2

A

MEZ HEME

17 f«r}ia“rlﬂﬁf—r ¥

SEERS PG BFEL &R

BEH B A FRS LY EF
a3

Fe sl qu\‘j\@'f&’\'?ﬁ ERF

2 ﬁﬁﬂl;ﬁ}

4 R fERT

}%L](—U\I i’—%F‘_

L =37
AE AR KE-EH
T A-ER
HFE B A-E
AT AEG
Yt TR A

2 F A
FARG

3

LFZ2 AR E SR

TR R

EEf RS P EFE ARG

e bl ]

11%‘?* *K!?’ké];l

e

AP ETIE G

BENLFTAI RN G

FEE A

RH &GS

POL]§

ERFTIE

PRER

BFEF

s T B A 6

EEEE

Are

i3

R 2P Ea 2 4

LIy S

T

FEXP TN

11




WP LA RUHAEE | AFFRGEE | pWMBRE [ EATAELS
FALG# FALGRZ FTALG 4 FALRA
TAOH
g AR
e N
P2
A A e F AR FE AR
FHFA /G ENAEL L FTE
e
Bal E E SIRIRNC: SEaE i i
AR
FEZAGT L BRI TE A 2 R
¥ EARR
Bz
BAOLE
AR
BERP
P2 REAY
AEP HUEEMBERELZZ I 2P FH P L FURBEF v F - F - i
?$”¢;?*ﬁi:"ﬁééﬁfﬁﬁ%ﬁ’%ﬁmﬁééﬁiﬂéiﬁ
BELFAEEE R
BiypP
IR NEE (2 I I g
2045 AAVIATALFART NPT AARSLTALGALETA LG A RERES
FP2Z & F-HLTFAL :%%gng:.}&:#ﬁ}b P TEPERETIERY > RR BB AL W
i Digdr 2 =12 [gdr22] -

(DFFEHFL =& 2 masntl f § 47 #5073 L2255 -
Q¥ p e ML REE S F - T AT EFT RGP RGP0 § B2 5 27 2 RFR AR
BEp oy LEEE E}]‘jzsfﬁz\#p]‘f'—%l o
3. FATF MWAA Y FE 2 AUBTIL FRAND LM SRPEFAEAFLFTALA
ROVE T BT B T AR A R AN L T AL T AL
B3R £4F (4 TRAF A 57 L B R RRA S R R AR L R
BN ART A AURTI LRI L PR FEK)

L 3‘.
C
-E\]\

’

12



CELEED |

FTALRBERRZ

112#£06°* 30p (B354 %+ 1)
. whwe | BHMHBELET | AT AREF | LMHBEL & HE A F .
fia RBA =AE | AL FRLGE | FARGAG | FAAGLGH PR
#*) *)
A
REZ QERE 8,676,840 8,676,840
. ;fi‘ frrari s 60,560,163 60,569,163
i’g#\?;;fé e 43,431,618 43,431,618
HERPMEENIRAT FA12% TIAC far1
P w%;; B EAch 17 Al
L S i 38 A2
p¥= ﬁﬁ Aotk £ 9F 53 A3
ﬂw’“‘—%ﬁ' fae ke, iﬁtn‘v ﬁ%‘i%ﬁééﬁ—ﬁﬁf’ﬁ?ﬂf‘%ﬁﬁ 21 A4
SoFE A R kA pHE S - F ARG A 42 A5
HEpAM 1#’ EEARF-FA1E2 TIAC Fara d
PR - F A ﬁ%‘ﬁ 18 A6
PHE S -FF AR L5 39 A7
I T . €1 54 A8
ﬂw*—g ik%%i&ﬁéﬁﬁﬁﬁiﬁ—ﬁ?ik%ﬁﬁ 21 A9
FoOMTF AR A EEA PHEB S - T AN A 42 A10
KA AT R A BT 72 ALl
HERAMELE 2 EAHF-FA1 82 TIAC fiar1 &
PSR B - T AR AACE 10%P 111 & 10 1 pAs 19 AL2
B & ¥ M F A% T4 IB%PHEILL E 10 1 pds 23 AL3
PHE S -F AR A1 £ 1 01 pA 40 Al4
PR -MFACE AL &1 7] pAs 55 AL
T wg;a: T A4tk £37(25%)-110 # 12 7 31 p o 19 A6
aﬁw - F A% £EQFD-110 & 12 1 31 p o 40 ALT
B¥ 8T A% £3EG0)-110 & 12 v 31 p o 55 A8
g~~-¢;$k%zaﬁmaa CEE Y- N Ach AT 21 AL9
FoNF AR AR PRS- T AR 4 42 A20
Ktter PRS2 e £ A RF 73 A21
RFBF " REBLATAAHBSEFT ALY &7 AN T E T 72
FTALEZ GFRI A

13




gg e ERE R ﬁf;: f[HEE’H%#F%‘-?? AFF Mg EF EEMIEL | SR FTAGESF .
=7 214 FELRL | TAIRAG |FAFRAG g |PA®
RS S ﬁﬁ‘?"a‘r% £ 26d = =
FHW S - T A% &30 41b i
Y 56d o
e - Frdch? s p FAREZ S - FF Ak £ 27 =
¥oMF Aok KA g Hue $-gF iy 42 6
He SRS AYEFEZ ERTA 5
g@,}i s *5—‘@#&%%»2
HEeRPpMEERIRFT-FA1 L2 TIAC FHR1EGERT E)
PRABEE S - F b &8 17
R Rl M ke I 38 o
ey 53 v
—*—'— BE-F A2 Eﬁtn‘v Fan - R ARG AT 27 =
FoOMF AR A p # ai— R dxa‘rr$ £ 3F 42 29
HepipMETE2 2L A RF-F21 22 TIAC Far1 & Al
HEE iw@n’ R A ﬁa'ﬁ 18
PREE-HFAh &% 39 -
A *ﬁ: FAE & 54 1
B - éﬁ‘?‘“ L iﬁcm PHEREES - FF A 297 27 i
oMF AR KA pH B R - F AR 29 42 .
Mo P A B R A E A RTF 72 W
HERWPHEL2ZEART-F42182 TIAC 412 =
BHUREE S - E AR A48 10%F 4111 & 1 9 1 pae 19
B ”R#?é%n*—#éﬁ’;?i\ir‘,ﬁ% £3F-42:8 I5%F 111 & 1 7 1 p4= 23 13
PHE Y- MR Ak 3111 & 1 7 | pae 40 i
A 'i:?»??‘ﬂ*a‘r‘%ﬁeﬁ 111 & 1 7 1 p4d= 55 1
?%‘i”ﬂ%‘ ¥ - 8 F Aeg £ (25%)-110 & 12 7 31 p 19 2
BH Y- R Aotk £3p(25%)-110 & 12 * 31 p e 40 2
- ?‘M‘r’% £%8(50%)-110 & 12 * 31 p 55 -
ﬁ: BE-FF A K p JAREES - T AL A 27 a
%= i‘eﬁf‘j\a‘r‘%% Eiem pHis - 5 245 8% 42 M
i P ERL AR LT 3 i
RERSCXERSATAAABSATAS Y 2 AAMEETH A2 =
FAIE2ZGFEANES
RS F . N Mr*% &% 26d
PHES-F i ey 41b .
A49

14



g7 0 BB e
I N -t 56d
BB S -FAdch 2 Rdn p FANEES-HF A5 4% 27
L) F*ﬂ\a‘r'%% R#cm p i s- if;u* rIctk £ 3F 42
FEEH LR A DR ARTA

FRM S AR 2
Firl EHFE

ﬁﬁﬁﬁﬂi%ﬁfﬁ%;?%liiTmcaﬁli
PRASEES - T A% & 17
pHBY —@FF ek 25 38
I AR 53
B S -F Ao Rla p BN BE Y- HF 3% 4% 27
B F AR KHeh A F - M A A 42

SHhmIMEL AF A RF-FA1LZ TIAC fir1 L
PRS- T Ak AT 18
PRGN - T AR AN 39
T A ok I 1 54
ﬁwa ﬁyik%Ziﬁmﬁﬁi%%L% B Ak 9 2

= HF R e | 265 W e £ 42

ﬂ*k%ﬁﬁ$piﬁw LE AR T 72

HEeRPHMFLE L EART-F41 22 TIAC 1 8
PHEVIEE ¥ - F Ao £ ACE 10% 111 & 1 7 1 pi= 19
PR F éﬁ—ﬁﬁﬁ??\;}r’fﬁéﬁ—iﬁsﬁ 15%F 4111 # 1 2 1 p4 23
B e S A A &1L E 10 1 pde 40
B i Y SRS 55
E’{{’s‘i VIR - T Mg £ (20%)-110 & 12 7 31 p i 19
A3 wa, T A% £3(25%)-110 & 12 % 31 p vt 40
BE-sFE A £ (G0%)-110 & 12 » 31 puwm 55
2 F- ﬁ?*#%iiﬁmﬂﬁiﬁ%L% E A &4 27
E iﬁ’cﬂka‘r‘%Z Ricm pHi % - 2‘:\?’;5 rek £ 42
Mo PR AR B H E L a; 73

KFHRLAVRFBISTARAARS PEG ARAIPME RSS2

fﬂxlif EELEIEE
E%k»ﬁ;“—ﬁrik%ﬁﬁ 26d
FHW S - T A48 41b
I T ] 56d
6 ¥ - Ak Clen p FUREE Y - 7 Ak £ 27
ST AR K ln pHE S - T RGN 42

15

BREMBELF
AEF A

60,476,765

AT R EE
FTALGA

& IR L
FRLG2O 8
*)

BEE

A50

A51

A52

A53

A%

A55

A56

A5T

A58

A59

A60

A6l

A62

A63

A64

A65

A66

A6T

A68

A69

A70

ATl

AT2

AT3

AT4

ATS

AT6

ATT

AT8




" ire| FUMBHLT | AFEAG LT |EAMBEE | EATAGET | L.
feone RRAE =Er | ARdA FELEE (FAIGRGH |FALARGE| TP
*) *)
HERPH S A FE 2 F 1 ERT 0 60,476,765
B bT A 1,268,660 1,268,660
’;ﬁ TREAG SR 37,214,932 37,214,932
R T2 T8 -2 3F 22,361,945 22,361,945
AT A - i
FNEFA-EH - -
Faps ¥12 F A i i
ik
PELE g i 390,847,529 390,847,529
WA kBT B ) 396,000,307
B R IE LA ek (5.152,778)
I BT 50 (4,979,160) AT9
© ORISR IE (173,618)
#rRESLETS 6,444,506
E3R
HEeRPHMEFEWIKT-FA1 22 TLAC Ff21 2 -
PHUBEEF-HF 7"#‘-"‘/% £ 17 - A80
EEEE T ﬂ\a‘r’ﬁ? &9 38 i 281
T LYY, 53 i A82
16557 Mrn%z &ﬁ;a FAANEES - T Ak AT 27 ; 183
ST Ak e A e S - HF AR A 42 - A84
HeRMMTE2 2F 57 Fr182 TLAC fﬁsmg i
PR Y- T AR A 18 ; 185
ERE R IY 39 i A86
EE LYY 54 - A8T
A6 5- 87 Aok iﬁzm i a«i CRET- T AIEER 97 ; A88
¥ Adhd ik f B 6 E - W E Ah AT 12 ; 189
O etk PR GE2 B B 2LE ;;;;P 72 ; A90
HepmMEE2 F 57 -FA10% TLAC Gibrl i
PR IREE Y- M Ak A LWP 1l £ 10 1 pas 19 i A91
PAAEE Y- T Ak et A %P1l & [ 0 1 pas 23 - A92
FRE S Ak agplll £ 10 1 pde 40 - 193
EEE TN T TN 55 - 94
f AU RS S - B A% 2(5%-110 # 12 * 31 p % 19 i A%
RS- T Aok EE(5%)-110 & 12 ¢ 31 p 40 ; A96
§ % - 55 Aok £ G0%-110 & 12 7 31 p ot 55 i A97

16




o whee | BHHBHELT | AFFTARES [SpBEs &0 T AR ,
LA RRAE =HE | Af gk FEIGE |TALKEOGE |[FAIREGa| PR
*) *)

B §- FAdehs Bdn p U REE S - MFAh &4 21 A98
N EAIch R K lkn pHE S - MF AR AN 42 A99
MR P AL AR E AT 73 A100

HEH* EE22 4T

HFA A

%ﬁﬁﬁﬂi#ﬁjﬁf;?iléiTucaﬁlﬁ
P AU - HF AR A 17 AL01
R R 38 A102
ﬁ&:ﬁpi#%f. 53 A103
B §-fFAadep 2 Qkn p FURBES - HFF A% &4 27 A104
%:ﬁ?ik%ﬂiﬁmp.w¥ BT A% 28 12 A105

$HEBIPMTE 2L AL ARF-FA122 TIAC 431 &
RS Y - W A kG 18 A106
EYER s 2T 30 2l
PR T AR A 54 A108
B $-fFAdcp 2 Ldkn p FUREE S - FF A% £4F 27 A109
BoMF ARG Kdka ARG Y- F AL AN 42 AL10
MR P A2 s 2L A KT T2 Alll

HeépipMTE2 - RF-F221 22 TIAC a1 8
PR S - MF AL A ACE 10%F 11l & 10 1 pae 19 ALL2
é%ﬁﬁﬁi“—ﬁ?ﬁk%ﬁﬁ%ﬁﬁwﬁﬂful&19 1 pae 23 ALL3
PEE G- E a1l & 17 | pas 40 All4
é%‘“?ik%ﬁﬁlu-&l" 1 pae 55 ALLS
PAHREE S - FAGEEP)-110 & 12 * 31 p o 19 ALLG
FEE B 57 A4k 237(25%)-110 £ 12 7 31 p ot 40 ALLT
[ ﬁ‘ﬁ‘“i\a‘r% £3F(50%)-110 & 12 * 31 p = 55 Al118
A% - F Aok Eﬁ:m PHARAEE S - T Aok &3 21 s
= iﬁ?‘iiﬂ%% Edam p i §-FF A% 2% 42 A120
e P AL AR EART 73 A121

BTas L ESATARAELILTA G ERAME E T 2

FALE2Z GFRIEH
P A AREY - T Ak AT 26d AL22
EEE Y A1b AL23
ey 56d AL24
B S FAdch R K lken p R AR LS - HrrIc b & 27 A125
R R iRt S e Y 42 A126

BT A

17



N Grrz | BHMMBELT | 2T AREF | & HpIEL ERTRAEEF |
PR REEE =Ar | AAdE | FARAE  (FRIGRGE [FRLALGH | "R
1}) ’#)
FA-E 2,569,560 2,569,560
HeEmpMEERILFT-F421 52 TIAC 41 & -
PR AREE - ME AR AN 17 - A127
PR E- T AI% A 38 - A128
o A% A 53 - A129
Hu ¥-Frdch 2 Uken p JURBES - T A% 44 27 - A130
BoME AR KA p RS Y- T AR £ 42 - A131
HERIPMEE L AF AHF-FA1 22 TIAC far1 2 -
b REE Y- R g £ 18 - A132
PEB S - T Ak L3R 39 - A133
PR NE AR A 54 - A134
—?—!W“‘—eﬁpd\jv*ﬁéli Beq p FARIEE Y- E AL AU 27 - A135
FoOHF AL A PEE S - T AR A 42 - A136
K ek PR AR AEART 72 - A137
i’%ﬁﬁﬁ#ﬂh&i%* EAHRF-FA1EL2 TLAC F#1 2 -
PEUREE S - T AR S ACE 10%P 111 & 1 0 1 pas 19 - A138
f asi»ug;af BE A% A IB%P 11l # 10 | pis 23 - A139
PHE - F b1 & 10 1 pde 40 - A140
e z;; Mrwfﬁgﬁ 1l &1 1 p4e 55 - Al41
p g«a MAEE ¥ - T A4k £3(Q5%)-110 # 12 * 31 p uF 19 - A142
PHB Y- F A5 £EQF)-110 & 12 1 31 p o 40 - A143
P¥ - HF A% £5EG0%0)-110 & 12 7 31 p 55 - Al44
A aa BF AR Wkh p AR BE Y - T ANG AN 27 - Al45
< j\a‘r'fﬂ Rfem pHwsy- i‘ﬁ B ﬂ\a‘r'% EX1] 42 - A146
i “a‘r'ff’“ﬁ,$’g‘ﬁ7‘ B £ART 73 - A147
PFRFICRFESATAAARESETA AR E L L )
FALIEZ HFEIIEG
B »1&# $-WF A% 4 26d - A148
PR R - T A A Alb - A149
e ﬁ"i\:fr'!f &F 56d - AL50
B §- §F Adoh 2 Lhed § 1{ HOREE F - R AR A4 27 - AL51
e e EAS ST LR & Mrrﬁe &3 42 - A152
ERE 2,569,560
™E-EE 5,295,311 5,295,311
FA-EEE 3,154,561 3,154,561
# 4 % 3 1,591,308 1,591,308
—EaF 1,138,555 1,138,555

18




Bl hmi g

" izs | BUMBERLT | AETARLE |EAMBEE | EATAREF |
fie LLik sHr | id% | FAIRE |FALELOE | TALGAGE|FAP
*) *)
B R 8 A153
EUTAEEFR) 9 Al54
Wt ST A
RS R 10 Al55
Sl
B 0GR § RS Y- BT A AT 21 Al56
1B 5% B AR P ME ARG A 2 Al5T
oA PR A 75 A58
R FAEG
Ak 15 Al59
IR
FARY 795,991,504 795,991,504
B 7
LiTERAGEREGHR 1,091,906 1,091,906
LEEEERT . -
SERERD G E
R ARG ¥ 26,743,558 26,743,558
I A A
SN T 30~ 32 DI
fo102 Fdeg s 1 o 106286 % HFAal 33 D2
ERV-gFiLL 16 3
f102 Fdeg s #1 ihp %2 5-HFHr1E 1 DA
T PR AT AL AN A 2P
EREEr-G Al 34 D5
i 102 #deg £ 5 o 1062 36 - HFAll 34+ % D6
I i 2T I i
f102 Fdeg s 21 i 0% 5= 7 h1E 1849 D8
ARHEELT R R
FRAKE P Lt bR A F i D9
A BB ERD PR b
We2 Epi G
FRAE ARG PG b e AL G 14 DI0

HEFPEEZ G X

,'j fr fe 43,050,930 43,050,930
R

e 6,614,717 6,614,717
4 "“rfi' fp @ 831,634 831,634

19




o hw2 | BHHBELT | AGTREEF [SHAMBEL [ SHTAEEF |,
fe R =An | gidE | TARAE ([FARAAGE | TRIRAGH | PR
*) %)
HENLT AL RA ] ]
M2 f i
GEE A 580,080,722, 580,080,722
B ERG % 24,629,260 24,629,260
A4 2P H
EREGE-HFALE 30 ~ 32 D11
po102 #423F 23 CuhR 10%2 B §-FFALE 33 D12
ERE-oHTALE 46 D13
po102 EAeZzF &2 SR 0% % - F AL E 47 D14
A eREXRETErFAY) 15,179,260
FAPF AR 2P HES
LHREL S -FALE 34 D15
o102 EAegzF T Sy 10%2 26 5-FF4i18 34~ 35 D16
ERE - T ALE 48 D17
po102 #4eFF 1 R 0% % F A28 48 ~ 49 D18
A E 2 T AR
BHARFFEBFPI>FAE 2 ARHRBELFT 2ED)
Y
AP
EREBE-HFEAIL 30 ~ 32 D19
po102 FAegzF & SR 102 He - Fial 33 D20
ERE-HFALE 46 D21
po102 EAeF A 2T Sl 1002 % F AL 47 D22
Fupk g (% v TRy
FAPFEEd R NP HES
LHHEE S -FALE 34 D23
po102 FAeFF & SR 102 He - F+al 34~ 35 D24
ERF-HFALE 48 D25
o102 Az F e S 102 ¥ F 41 2 48 ~ 49 D26
P E 2 T AR
PR f GRS T AFT AR RS 2 T AEE)
i ami 41,320,515 41,320,515
e 387,710 387,710
F LG 3,316,268 3,316,268
R T A 63,515 63,515
EEYa -

20




N whwe | BHMBELT | 2T AR LT | HMBEL EH TR EF ,
LA RRAE =HE | Af gk FEIGE |TALKEOGE | FAIREGa| PR
*) *)
EVFAGLFRE) 9 - D28
FHE kL 15 - D29
A REJR A K 10 - D30
[l
A2 10% VP FA N EEF - GF A5 &% 21 - D31
AL ID%FPHER RIS ¥ - MFE A% A 25 - D32
ek PR 3R [ - D33
g 63,515
Hi f & 1,915,470 1,915,470
N EXe 730,667,203 730,667,203
i
&%%Aéﬁiii
#3
wx
EHRAARRE - HF A 1 El
. T
éﬁﬁwﬁ—ﬁﬁili 30 ~ 31 E2
po102 #Ag 5 &2 ikt 0% B h-rall 33 E3
FoMF A
ERF-_FF AL 46 E4
po102 EAcgE E 1 v 10%2 % - FALE A7 E5
FEFE G F AR
F A
I S LS T 1 E6
MR ER e - F A
T e 30 ~ 31 E7
po102 #AgE a2 ikt 0% R - rall 33 E8
AER-F T A
ERF-_FFALL 46 E9
i 102 F4eg 25 5 10%e 5o E AL A7 E10
AEFAPFFALIRAER
FAOMOR AR %) 2 Ell
LS
FHIFAHE G RTAL 2 BT PR I 12 E12
¢@ﬁ%ﬁﬂ?&wﬁia%?§%%*& 7 EI3
ﬁiﬁ? AR AL 2 T BRIk 15 El4
BELABHLENAL L BT ZRH K 213 E15




N wive | BUMBELT | 2FF 24 EF [LupMBEs TR L R
fi LLEY zAn | Apdc | TALAE (FARGAGE |FAEGAGH | PR
*) %)
AEAF R WEESERPE U L P ERE GG ETIRESAEL 2 26a- Bl6
2 AR ek 56a
HFEBRASGACFERHRY 2L RN A2 2 BT DAk 2~ 26e b7
56e
100 # 17 1 pErdasdmrfli Al mF e ik 2~ 26f E18
Hi R ATRE £7 @5 r FURBES - FF A2 57 Pk 2~ 26g E19
B BgES 2 £20
HuEE 2R 3 E21
BHAFEHF RO L EFELEF L2 A1 L AR RTHIF  |26b~56b 199
ChimipMEEF A1 22 TLAC 341 2)
Wih1 L2 IEERL) 11 E£23
AHALRHE 26e ~ 56 £24
HuEs -Hws (5,229,699)
BFOLE 16 - E£25
R R
BAREEY-HF A 5 £26
He¥- F A 34 E27
oM F A 48 E£28
AFIEE LT AEH
#ERY 65,324,301 65,324,301
Pz SR 795,991,50 795,991,50
it FEHAR 4 598,908

HEiLEP

IR I -

2*%;Mﬁ¢ﬂww FEARTLERAD > TR IPRRGT AT RE/EIFRAEREE FIPEES 8 FRL TRATLAFE ~ ERAMT L AT
%?iiI%EZ%éiﬁ*ﬁ’ﬂ$%%§%ik%§ﬁ@ﬁ§&o

3. BRI T2 [ i;iﬁx;ka‘ruﬁ:z K #cm p ;E'ﬁakﬁ;:alrlffgﬁJ Sy y-owr A M"t’—‘é?"?‘ﬂ\:}r"fﬁ e -

4. K I EHEZ Y iiﬁ—vﬁ iy AU I £ TR £ T~ RRILE R f O B AL~ L R S T
T "\@’ﬁﬁ‘f G R TR R TR ?*%:*‘1 B~ 2 :e“_‘lzﬂéi‘“;iﬁﬁ ) Lr#iﬂ
s AACETFHEA > RFER %ﬁ&dﬁ%é{g@;ﬂp;}ﬁ”ii BeABETLA b h 72 RISEIEE R S T @A~ ¥ &F
FoMT 2;\'ﬂJ Gdp P R E IR iﬁ%kiﬁﬁhx;ﬁ] P4 AR R H “’L%’{‘ﬁ_,{ﬁ»t A4 ’%IE\.;}»F'J:M'_' e
%*%’@*%ﬁ~«@€“ﬁﬁff%%ﬁma?iﬁ%&\%wo

5. THW#F A 72 TERES FEHFR O LHEFE 2L RF LI L2 G E é\ﬁrg,r-,%«f#J AR EBIAMT L 1Bz TLAC Ri51 SO RSB 6 FE
FERILFEFELBFLIE 2 GBI L AT RTRFLAIRDLEFEAN(CE 2 ¢ F RRAFHMBFEERN T IR E5 &R Fd4p2 ) Twg1 L2
FIZEEL), M IFEF AT/ £3pE 7 -

PP AR BISEE - T TR 2
an"’sfbd‘Ewi”‘iﬁ—%%iﬁﬁF’i\%—?%’
A
Y

N \m

—ﬁJl rglh%ﬁﬁd’EJ—-Igv 21PN
B THE FISEIE ) iy 2IEH I

%*ﬂ» /

22



GESEED

TAESR PP E

112# 06 ®» 30 p (Him: 354 %+ 2)
7P * 7 & BEB
7?3
Rl R R EGER P TP, 2. 1 B )43tk
1 j‘ﬁ;;f 2 F B (e AL P A 1 ) 53.307,346 E1+E6
) e E114E15+E16+E174E
R EH (FRAFRALTALH 985,
2 TE% (3 i PR 16,985,936 L8+E194E20
3 BAREFLEN AR B (THEEEAD) (4,968,981) E21
PEELBEE S -HF AL T 2 ERF AT A(Eg o
4 AL AN P) % d\]%]%lﬁ’*
S [FATEAAd A a oy L fun (VREHUREE 126
oM F AR iR )
j\ — P AR
6 |REpEHLHAREET- T 65,324,301 ﬁfsm“vlﬁﬁ5
T [ gasi? i (G Hh %) - |E13]
8 |FEGch Mt @l ) - A153-D27
0 |Hu&a7aGesiaMibu @i ) 1,138,555 A154-D28
o [RELT A RIS 2 s o AL A (dorf An B if s ) A155-D30
LA %mé lFt)
11 |#@%1 2212404 (JIERI% FL Bhw) - £23
12 [FEd4p4 3% 7 Bk - |E12]
13 %224 T - ET5
[P EA I% [ o 'F' FGF R LR hthiaga g4
- -D9-D10
M s /482 (15 Rdeh - 452 Bt )
15 |rEsasdl f #4707 Wk 123,275 A159-D29+|E14|
16 |aF#Etdorgrs Fr18 (o) - £25
7 HeRAAM T L2 I RTEHAAFRAIE 2 H A g F i A1+A27+A53+A80+A
Yo MR ALE 1014A127
s o N o ip = A6+A32+A58A85+A
4 ¥ A E AR TG T AL L PR .
18 |Hamiph T £2 28 A RFTALGT A2 L FIER 106+A132
A16+A42+A68+A95+
HERPMIFLE LT pAARMEE Y - T +40% AL16+A142 [110 & 12
jg [ (110 # 12 * 31 p ] v 31 p ]
HeamipM T R RFTRET A2 LM EF (111 & 1 i A12+A38+A64+A91+
Pl opAe] AL12+A138 [111 # 1
REES
20 |5 § ¥ PR Ges 100G S) N T T
oy |FHFFFILL R TR S 2 a2 L8 10T - e ] A156-D31
AR AT E L F)
*3E=sum( ¥ 23 7 %
e 10 i b e )
22 |4z 15%F Hen 4 3 % 57
e ) A13+A39+A65+A92+
He DA RF AR P i &1 S -
23 | HY rEAmFRARofadox (111 & 10 1 p4e]) 11341139
U | 205 EEIRPREE N R
25 | H¢ i d R LB A R A - A157-D32
26 |2RAFF I T AFEAED -
26 Zfraé_‘ﬁ/kiﬁwm‘ﬂg’\lﬁﬂ "lélbl%lgl‘ii‘éi%:fﬁ E16
D imra AR BT RAH K )
BEH ,Trign;f:;; L EEE R E z #ira £22
26b | EAFRTHRHNECERERPETET zkl e 2 TLAC 474,032
Far1 E)
. e 1ERFRE A




AP * 7 yalhii wEB
(ol
26 RFTBRE VL FBEATAAHBEATAS Y 27 & ] A22+A48+AT4+A1224
FRApM § 3 '~er;§~ FzFAIE2Z NGRS A A148
%6e FFERFEASFTEFE S LR BRI ) ) E17+E24
26f 100 # 1 % 1 pierdggisfarflf - E18
% B AT NERE R @A~ FARRE Y- T~ ] E19
S Lmypen
A4+A9+A19+A25+A3
0+A35+A45+A51+A56
21 |26 %- HF j\alrx;% * Efica p o R R a‘r’% X +AGT+ATIH+ATT+AS3
) +A88+A98+A104+A10
9+A119+A125+A130+
A135+A145+A151
*3E=sum( ¥ T IE: %
28 |HERBEE - R AP AR LK 1,998,050 22 3%, % 26 7 a: %
27
29 [§ @ %#E % - #F * (CETD) 63,326,251 =% 6 5% 28
j\ :'—'1 A4
0 [ZREFEOEREE - HFALE(GAMRAER) 3,000,000 ;;E LR g
31 Ao Iﬁaﬁmgd-%ﬂ LSRR R - E2+E7
32 HP I RFHEFEP LG 3,000,000 D1+D11+4D19
BHB - T AL ﬁ? Ei FEFALIEL (Tp D2+D12+D20+E3+E8
33 102 Eﬂ‘iﬁ’q"&__l./’la.‘/ﬁk‘ 10 »\?1);§f77—;¢|“‘)7"&‘F‘F‘ -
A1 %)
" D5+D6+D15+D16+D2
34 N A 7 _(:ttd_q \1;—}_7‘_?]_ _J-SQ*
M 1 CrT T 34D2A4E2T
Hod 2 oPgEAEIphF AL L (T 102 & D6+D16+D24
35 AeZ A EDUER 0% F 2P g A 2P
FrABE-HFEALL)
s o R s *3=% 30 H+% 33
b (FETAFEDLELE-FFT+ 3,000,000 4% 34
Y B g r i v -FFrial R
= ‘ S A2+A28+A54+A81+A
g f =y Hu % = A B _
B (HemiAMEFRLAAIRFTLALF-HF AL 102+A128
s s w - AT+A33+A59+A86+A
W4 MEE2Z AL ARLFTRAT A2 L ] -
39 |HeamirM T E EARFTARET AL LM L0T+A133
A17T+A43+A69+A96+
HERWMEFLEARTH AL ¥ - T ~derpde [110 AL17+A143 [110 = 12
1 #1127 31 pruw] 5 3] p o)
HeRAAMT L2 EARTRET A1 2% (111 2 1 ) A14+A40+A66+A93+
LN | A114+A140 [111 = 1
' 1 p4as]
41 |E WG ez TAFERD
1 ¥R RETEA e
dla | 1 FRFLIRATERFT I E A ERIFH 262,188 Z-oFEERE P &
7 4 PR
b | BFEFCEEESATAAMESATAS Y L & ] A23+A49+AT5+A123+
BAAMEETE A2 FALIL GFEA £ A149
A5+A10+A20+A26+A
31+A36+A46+A52+A5
P s R T+AB2HAT2+ATS+A84
42| 515 = F Mg RS B R P Mo 28 - AB9+A90+A105+AT T
0+A120+A126+A131+
A136+A146+A152

24




# B

A= ]

&2

A 38 =sum( % 3778 : %42

13 |65 gEAIANLPE 262,188 .
1 |6 F- T AT *7-% 36 7% 43
RE 2,737,812 7
j\ _ 4 4
15 |% - 8% *(TI=CETI+AT1) 66,064,063 J;E ¥ 29 e 4
46 |5 8% AL S - T AL (FARMOSAER) 6,450,000 D3+D13+D21+E44E9
BT AR TR AR A R PR AL L (Th 102 E|
AT R %5 i [0%8 5 2P s B AT A 8 ) D4+D14+D22+E5+E10
] , o D7+D8+D17+D18+D2
B S A A ES
Sl A FILE-RT A 51D26+E28
AV 1S 2PF L ARIRTALE (TR 102 Ede
49 ZEE D R 0% F 2 PR TR A 2P D8+D18+D26
2ZF-gFALE)
~[A79]
1% 12 50 » pl &3
-0
2. % 12 =0 %%
50 |y eia s gaenis 77
4,979,160 (£ 79) 7> T6 (&
78) 31 » BIRI=T6 (&
78) IF ;
% 77 (& 79) 5
<76( 78) 5 5 Bl &
B=T7T (£ 79) 7%
KA = ~ L As
51 | 2w % - JF > 11,429,160 Fesun( % 46 %

48 78, % 50 )

B I8 r2 5 F+1 8 7 i
53 HeamipMEF2 I RT2H T+ 52 TLAC Far ) A3+A29+A55+A82+A
1z 103+A129
o |HE P M T E2 2 F A F(F TIAC far1 )R F 4 ] A8+A34+AB0+AST+A
N 108+A134
A18+A44+AT0+A9T+
HERIPMEELEART P F 2T Mergde [110 & 12 A118+A144 [110 & 12
s || 8L Pl V31 p ]
HeERPME R LB TRET A2 L HEF (111 & 1 - A15+A41+A67+A94+
11 op4e) Al15+A141 [111 # 1
b1 p4e)
56 |4 B ik 2 AT B 311,063 f;:;s?;g %6 7 a:
Sa | | DATTETFEGTRME AL ESLERE . “F16
TrmEscsArAE 22 %Y ﬂ%iﬁ 4v Hic
HiEH W ﬁr#ﬁ‘kﬁé wf'fﬁfﬁv.~+§n—~.i 1?%&1
56b | EAFRFTFHNECHEARPHEET 2222 TLAC (213,314) ~E22%45%
Fara )2 45%
1ERFREEE
Bbc | 1 ERFTLERMFERT I B ARG 524,377 - FHERED &
S i
g | BFEED XLﬁkgfgg@i*ﬁ FTASY LT 4 ) A24+A50+AT6+A124+
RIPMEETEFF2FT AL GFEI L A150
6o i\fmr}/z B TR AR O e R TR B F ) ~(E17+E24)%45%

25



IEP rF & H e
" . * g =sum( ¥ H27% : %
58 |5 = 5 A (T2) 11,118,097 *IR=HHIA 5T
59 |F A 338 (TC=T1+T2) 77,182,160 *3E=% 45 JF+% H8IHE

60

i AN B KT

547,551,233

61 [FA%RBES -T2 F (4R GETAT) 11.57%
62 |5-MFrrF(d e BRGETAY F) 12.07%
63 |RF A F(S R EFAF) 14.10%
R S e T
64 |EHFE Al FAREFF A AL EHFET AL i 7.0%
BGBFAN )
65 | HY i gEgEE A 2.5%
6 | #¢ :4ndf kg A F -
67 | #¢ GSIB z /& D-SIB mr?ﬂwﬁc -
r A% 5 =
68 i%;ﬁ TR RS S S 6.07%

69 %kﬂk*gi; F'_F‘ A B F (BAe7 B3t Basel 3)
70 |%- #F A5t F(BEdo? B Basel 3)
71 [ F & B0t F(Bdc? B> Basel 3)

76

IP)

4,979,160

0 [HERWMEFLALARFLFALESE TUAC Fi42 5 | 4799 676 ATTTA3TIAG3+A90+
AI11+A137
HERIPMF F2 £ JORRT A2 +AATHAT3FATO0
’ 4,614,720 A121+A147
W 5 FE R RB RGN TR ) ) N N ENCE
4 2 5 51 j;' 13 s 5’
5 |CIHPE AR AL 2 G RAT A (AR B AT AR 531,009 A158-D33

l.&aierie § £ 4
IO 3R MEA B AT
(% B M B4 A3 4R 0 )
4B TR A4
R e AR
EES LRy )
3% 12 >0 Bl A

35=0 -

7

6,301,972

B b 'RAcIER &
7 A SREEX1. 25%

8

Eo T WU N *K’L:s,z‘:—%‘@féwﬁ\?\‘é?: R Ay £y
G * "UEs)

l.é‘lﬁ”ﬁ%? ]
B R RATIE ST
(% B M B4 A3 4R 0 )
4B TR A4
, # /}én;IFF’;IzMr]__ ’L?F
ﬂ”ﬁ* ‘*’“w\' £% 2.
% 12 >0 Bl A&
15—0

9

80

BT RGN IGEREE R R T Ay £ K UR

i’} A\Fb.ﬁ;.it”‘ﬁiiiﬁﬂi"“ ’IF“J)’ ‘.-g»iag; 3:

:_[_E'_Ll“l

-

- #(CETD ¥ ~

IP # -4\3 *Eh Kﬁl]‘i
?‘fé ﬁ*o. 6%

26




®EP * 7 & wAEB

8] ﬂﬁqﬁé%ﬁ%%éﬁ—?@HDﬁﬁﬁﬁ(ﬂ@?§ﬁ

#a Az
” G AR RET R AR E - FUATDF A1 54

1=
83 IR E Aﬁ(ATl)#“fﬁ%E(’ﬂF?‘? AP B A AT

xi‘\l)
84 i*ﬁ%ﬂkﬁ%i7’m$¥:ﬁqmﬁiliiq
85 |FHAELA ¥ - #E(T2)# % £ (A v & 21 & 42*)

iﬁ%e%ﬁ-ﬂ“ :

E] r}i E6 24 'W)o

EEAFIRE 2 LIV R EABHEL [ e
I L I T Y O

B EAEED > —Exrﬁﬁi\w,,_‘x,ﬁ\:rﬁvﬂ—u‘._liﬁ Al FIELFALEZ

'”:K:'ﬁ'* @Z]‘gg’”'_%ﬂ =N VA wn}yg_ Ti'npx% BEITRinEARNE S 2

(BEHEBFERFERSI PP EFELRELIEZ R L AFRFHAE
182 TLAC 31 £)2 459%) > H AP U4E5L 4T f & o

4. %5 80-85 sEE * 102 & 1 2 1 PRIl &1 1P FREREEMHES ]

T2 =) o F Py

E3

7

i R 2

4e38 0 B4 H6a FE(F &
#)% H6b @
AR ERAMTET *

ﬂ?&%ﬁﬁ

fgFams #1001 &R # 7 ilﬂiﬁﬁﬁmwaﬁwﬁ%%aﬁ””

2 Lﬁtif”,ﬁ% (8 ZEHF T "/F-ﬁiﬁqig

5. %L 37 ~ 52 7 *‘ﬂ\l:i‘?]:ﬂ_ﬁ’* » R FEER f"*r]ﬂ\lf&]?ﬁi - F;‘ﬂ\ﬂ

& ,:%E,—F, A1 E(-&r{ﬁﬂ “'EI“’IF\)E'P#I“’

6. FAESRBPHBELVERFFTATEL [£ 1 B 3 44> ﬁ*j‘f@zﬁﬂﬁ'ﬁ'&rz\ 1o

27

D BB W s HE 2

%)




21:Fr2edg8pRBi003 F43E40-BDAEFHE
S¥ AP FERM (H[pFFT++5% 1-Bl A7 P)
FABRES-HF+FTr1E08G
= s . . [ mma]
&g 72 R (2R e ‘ .
1 ;fi%jg ‘E‘ (£ o P AR R + (ﬁ\j\/‘}ﬁ_%ﬁﬂkﬂ}ij\jﬁ%]
-,—,) T )sj\ur_l%
+ GE e g mox s ]
[Fraof—2HB]
o 5 BE kK 8 vs 5 s N + 22 @]+
2OREES (Rt TR aA) (o122 4] +
(A4 & 4]
3 A e EIZ A By (THBEEE R TE
El) R = v
PHERREE - T AR s By | R
Volrsacogr nappen) i RHRAE  ARAE"
T A F AL 2018 &£ 1 0 1 paz |, S
v A EHEER > ARG
Fafgpad Ao Ey LR (TREE . .
5 . . h 2y dE F
HUREE Y- AR Ay (il ]
6 |* e EH FAREE - BT A 051105 Sl2 b
FAREEF-FFEA AT
T =R Lk (3R E) (= w2 L (3 5h'a) ]
8 |FEG AN TERLG) (FRzHum2 74 F2E]
9 [HeaVFAGFRMEREG) (FRzHu 254 2 g5 4]
3&%??‘?#\;(3%?‘];])(/%% i‘ll’fwﬁi ’JLr’fft’;fﬁ,'?é_(;j’r S g = o SE L w2 5 F ¥ 0y =T
10 ’f#ﬁ&é“r’if:’ﬁﬁf‘?) {KK&Q{*%XZ&?J;{J\‘/QW Z_ IRt Lrlf"?fﬂ.»ﬁ',)i]
e 12 2 A ¥ : Z Aotk - 314 Bt . .
11 i-;é\fj > 2 ’f]_‘,‘l ﬁ«% (’ﬂ }j%i‘f"‘f ;}Fi[@‘ [I&ﬁ;fﬁii@‘ﬁ“ %ﬁxﬁa}; ﬁﬁ;{&/}iﬁ'ﬁgl_ﬂ’flj;l #F’d;]
12 FE a4 3es 7 ik (¥ #8522 F3Rtkr? L]
13 [E% 2245 ET AR T
e efp EETR L f o FISE A LR g
" A ., [RiF2 p G FE AL R G2 FFL72ZAFRFLLHE ()
14 %7 22 /44 | & ek o dp % Tt
§;~ S E/FA (FIE RIof o F 2 R 5 Rderp ﬁ%@ﬁw)]
o . [t @mk& 2 R a4mflf §F 82 Brmaafzt & mi 72 mUet
T 1 % k2
15 st f far7 Lk bl K]
16 |73 Ao 2 FrA1 8 (wRhRFEWR) [REpFEwrEFF2FTA1E (BF%R) ]
17 ﬁ$wwwz$~w<a;£ AFRAEL | [HERAAMEELPIRXFTEAAFRAE-JUREES - 7+
ERTIE «_&‘ﬁa\%l 12])
e AR M E L2 L G FALE - e e
g [HERH WERLALARTARET [HERPNEEL AL RF-AEARTLLT 42 2P 2 £47]
f
HERMMFAZEARFTAHERRES - | [HERPMFELE BT P FORAEE ¥ - 7 Adop ] [110 =
19 B Mol [110 & 12 # 31 p @] 12 % 31 p ]
H$ﬁwwi$~i HIREFT A2 L2 | [HeppBITEL - LFT-L - RLTFTRET A2 22 £97] [111
+ [ &1 1 pde]) &1 7 1 pae]
20 'é P I PRIE (A28 10% W F ) E¥BEED > AR E
FIATPEIE L B ST A 4 2 hut e g m* AL s s . B g = 3 100/ 1
2L oy U H o A f T L | e
22 |A2iE 1IG%F g & TR
%9 2e 1 E£4 %“*$ﬁ25ﬁ%iﬁlnyﬁliéwwwii EAFERKFTEYFELRE AL LTI RT
17 1 p4=]) A 0= F L ARE 15%F R et i F S F T )
24 H o5 PERMEIRIE E S/CRI N
: _— o |[[HERIBHETE2Z £ FURET2YRFELE RS 2 B @ RT
He o d =M ¥ 4 et AT AT
25 H d FrpEit L Bt A 4 el IR RE A A 2K £ A IBUP L et et T A ]




¥ g FERM (H[pFFT++5% 1-Bl A7 P)
26 & BHEF uE LA KD
ABAF G BRGNP R .
a | AERHEITIREY AEL 2 BT RN [(FEAF<@* ARG RRP > o v EAERGEFLRES
i A D 2R PN i)
éﬁt‘! is ﬁ'é\';}?n—;}%“ “’T%' fﬁ%}?ﬁwﬁ — PN | g s 2
26b Aigﬂ»l #\ﬁmr_u%? @ﬁﬁ‘;ﬁ F?S@ﬁﬁrw'ﬁg*i »:M%, EHE2EL A2 Gara & AR R
ﬁéié;, 23z HACiﬂﬁﬂ 2) HeChephbaysass TAC fia )]
%6 liﬁﬁiiﬁﬂﬁiﬂflﬁé&%#% (1 ¥RFIRETERT I B A RIS H§ §OREE 5 - HF
e *derk 2 &3]
%??fﬂ;;ﬁié*ﬁ&%{%ﬁ?é !ﬂiw%*ﬂfgﬂﬁ@ﬁﬁﬁl FTAAY LG ARMETE
26d 7 A-;—\)iﬁﬁl!l# MEETHFLF4182 11}%};&1gi,sf]iﬁl;rhg;qggg(z;fH)Jr?é_,gag_»ﬁﬁﬁﬁ#pyggiw;}\ﬁ
GEES| £ ZFALEZHFEANEFFO6-6)
ﬂ?lﬁ%ﬁvé_é‘ifi‘l‘g%ﬁélbl [ AL e =
B | stz P CONSE ENE L e P LR
26f 101 # 1 7 1 prdiaisirfly [101 21 * 1| pigrdi %efﬁ?*}';’]
%6g B R AT RE R @50 FUmigd s [[He 2R A T8 REBFK] 2 @5 » FURBEF - HF 22
- T AL R FeH g F AR
B %-8F Adore? e g mgdd - -
21 b3 ' ¥ Tolraes-gE ERELVE D
28 |HHREE ¥ - M F Aau TR KL E3F T 2 22 A4t 2627 72 g3t
99 |3 i@ 4 ¥ % - #F ~ (CET1) £9% 6 IRY 28 7
A ¥-FFr:Fr18
g [FRFFEERAL - HE AL LGN | DR (FRRAER) S (102 & 17 1 p2ish
i\;;;_x%_) Y+ (a3 PpAifpmegs (2)102 &1 7 1 pEgi
O B I R G RS LR pipnn (Pamrgh) (D102 & 10 1 pLigsi
2 | BY CRESETHEANLH LG [ReIp2dp=mcgs: (2102 &1 0 1 papsiyg]
Zﬁﬁwi—ﬁ?%gwqdwfmeﬁ%w g [[RHERBHEL (G ARAER) < (DIOL # 12 7 31 p s
A -, \ngﬂ“%—w g K
33 |15 (A 102 EAFEED LR 10%22 2| P ,
AR ELAN - FEALE) t (a3 pARrfpamefFs (1) 101 & 12 » 31 pwgiaa e
' Hi 5- g +iEe¥
MU |FargEd A 2P F 2 B N F A [ gdFadgiEzid 2 293 25 483 4#]
He 1 d 327 F 541 ’bf;\irﬁlm?“ﬂ\_l—,‘i
(Fp 102 #A=F 583 SRR 10%2 |, ,, .
3 —?QP%?h;»’Ld—% SFHE Zﬂ woE RS
ﬁ??* %)
BREOEREE S - HFAIEGANE [
36 f:$; e HEALZCEME g 5053 40 34 512 3
—ﬁﬁ-ﬁcﬂ‘ 4';{%*&’
A GFARFALIRAE R - T ALE (AR FENR)
37 fﬂf’ri}é—i" ‘F' HT}? T2 ﬁ s :)1—— LK\FI’F‘A ,,El E\;LL‘: lﬁrﬁxﬁlf— (»&F{ﬁﬂ’(“'ﬁff_f‘ﬁ‘) 9"‘%:_(1@ ’ -}/E' % ‘?"fﬁr;‘%ld‘57 ]d‘
25 o
+$ AMEERIRT2HEE S -FF A
® [ f P T S ERAMTEL I RF A e Y- T AL ]
HemirM T E2 AL ~HFTREFT AL EP ,
39 %iﬁ e (HemipME £ 2 2 RF-He $-FT 412
HeERPMIELEART AL -7+ [[HemMTELEART L6 5 - &7 Mogi] [110 & 12
g [ 110 12 v 31 p o] 31 p 12t ]
HeERIPHTLL EARTRATAIEPE | [HempHT L2 RF-2ed-wF422] 11 &1 7 1 p
AMEDEREED |
41 |2 R i TAKAEP
Ala ;%ﬁﬁiﬁﬁﬁﬁiﬂﬁiﬁé@%k% (L FREIRAFTERFT AR BRI Lo R W 5 -7 Ao
k2 k7]




kA HEP FEERP (B [iFF43+5%1-Bl pHEsEP)
PFRS P RIS TAAMAESATAE (BeFApAD CFTAS Y R eRAMETRTFFLFT A1 02
Al | #P 2 st EEeg LT A2 [FRAATFUIIFAR Y L} ARMMEESF FLF A1 82 9%
HF R AR 5] £ 37(6-G)
¥ - 8T Ao ApHu - T A
42 i,$£;§?' I SR CEEFESUERE S
43 [Hu5-JFr2TAFE K 3% 3T 3 42 72 34k
4 |Be - gE ~ATD 3% 36 AEF 43 7
45 |% - 5 F ~(T1=CET1+AT1) 3% 20 A4k 44 7
FoEFTA TR ELARGER
(@RS I EA RN (5,»3*1\/&.%) (2102 & 107 1 pisEs
' LY [&EEp R ﬁ% “'91*1 2(2)102 # 1 % 1 p2 ,w;\m*]
T A o gEE AR A E;rij\‘/};;ﬂ A/
46 Ia%)rr}‘f PERFFFALIE (FARY NG IR I T (2)1024} 10 1 poiage
¥ ﬁ]+[£ﬂ“%ﬁnﬂ (2102 & 1 * 1 p2issi
H1 4 [Rgann (g 2% aEy) (2102 & 1 °
1 P2 is® ¥
g hgaun (2R%AEH) (DI & 12 7 31 p g s
R zfip'?ﬂ\ z,i:k]

VR ﬁ?‘ﬂ\/,,\]‘»bﬁ;»iruﬁzrﬂﬂ BHFEFAIL v » SolE e X P p R R e
AT | (rp 102 #42F 4ﬁ¢5wﬁlwyﬂ\j%<;;ijj P s (DI0L & 12 7 31 p#%E7 8 &%= 4
A s -Fr1E) e i oy ) e o s A A e s
t[Eg=EF s (DI & 12 7 31 p#E2 F &% -5 ~if
f4.iz]
[ LA 4R (5 H % AER) (D101 & 12 2 31 pmgpFAF
R D
8 [FadgiEd 2 0 L5 T+ [tz afgiEzd * 2P 27 4]
He i3 2@ gE2 AR FTALE (7
n 102 & & E 3 U 100/7—+2¥ L B
49 o0 e L i 1 &R

50 ¥ EmE s gpnn
b2

Bl [z s 8 - T

(
% 46 1 48 7% % 50 Flz &3

P GRFARFALEE R - T ALE (WARFRERFENR)
52 | Hoers A B AL RECFFALE (bR Wl ) AL o & F v S IEL N
A% o
& Ied ZAIHTZ 5o FE AL E i . oy
53 [HERFMFELAIRFLE=HT [$2mpMEE2 I RF-F-HFA2E% TIAC G312 ]

2 TLAC Fax1 &

3 = W o5zt L E(S €
54 ?iﬁﬁfi%:;§%$”(*TMc*”i [$t2 Mt HE L2 AE ARF-F-HF 102 TIAC #7401 2]
HEREMTELE TP 5 W7 ~f | (He@INT ELE <7 p 9= 97 bacf k] (110 & 12 7 31
55 B [110 & 12 * 31 p i) VTS |
HERPUFRLLARTLETA2AME | [HERHUEFLLRT BT A2 25 TUC fika 2] (111
A MERERREED #1711 paz]

56 %@%ﬁﬁ%iﬂﬁﬁﬁ

ABAF AR FR TR 2R E
Ba | AEREIFIRES KA L ET N :
e iic i ~

BAT AT RE G D L S R
R 2 o ]

éﬁ—ﬂ'*’ﬂ'ri‘?n A Iul%lg@'r *gf_!--l
56b £ 2 f; 1L AR R AIE (2 %$ﬁ¢#5

SR EFELEEIE R G E AT RTG
- 1k
ME¥XF A1 22 TLAC fa:1 B)2 45%

22 TLAC fixx )2 45%]

ERGZIRRTARTAPAGATE (1 ERGIRATEIRT A BARRIFU ¥ - H] Aorf2

a1
56¢c gt




¥ g FRRP (B[ F23+8% 1Bl ApHRAEP)
KTHESE i RE A TAAARE LT A |[BRFAIEl FAAY L] ARINEETE AL F A1 22 4
S6d | 40 NG ARAMEESGE FaF AL [FEARTUITAS P B ARMMEEE P T AR 2 94
qEES &3 e 7] £ 37 (6-G)
LR T_E ‘“‘ " oY = 2y . — < PR N s s .
560 %)»F‘\,%X %jvﬁ; FHR D Ll S TR (3717 6 & s F R o EHS s m 1] 5 2 45%]
P EFE 2 45%
5T 8- in aprss ¥ 52 7|3 % 56 72 &3k
58 |# = #gF A(T2) E30% bl FIEF 57 7
59 |7 + w38 (TC=T1+T2) $90% 45 7|4 ® 58 7Ltk
60 [sciEh &1ETF A I
Frv
AR % - T A (L4 BFE A [ . j
61 ﬁ?; fEd-gmERe s (IR GET R oy o RIS 60 B (A )
%
62 [§-tFFad (Fafph GBFa ) [E3% 45 A% R 60 A (v FEA)
63 |[aF A (iR e FTAY F) F% 59 APg k60 A (O FEF)
PR EET A F (B RFa g - (2 (R FAORGRFT AL E S 20m 2 2]~ [RET 4
64 |FTAGTHEET AR F FREGFT AL R B2 TAZSFEMAZ] 5 567 FRPHER
SHEFE AL P ELGET AN F)
AEsHR I (p 105 & 1 9 1 PEBAFEHER i3 100 &7
65 | HP g HEHFALS bl EEHEH D 2.5%2 0 F (T 105 & 0.625% - 106 & 1.25%%
107# 1.875%) )
66 BY D RBFRBREEHT ANS BAFHHARRLEEY
475 4 TFSB 2 BCBS %5 23 f A ERRF ) AR T & E
Gl LSRR FRRERRE  RE
67 | #9¢ :G-SIB %/#& D-SIB iy hoe s |(CIHPR ASAELERAFL %‘F"““‘?ﬂ*%*fffﬁﬁwﬁi’fﬂ*%ﬁ%ﬁ
' #&ﬂ]** L ERWFRE D - FR 2 F Ak 0 T L E R SRR
GEGE S £19)
FEARREF-FF A FRIEY LBEF - T A2 AT AL £2
W TGEREEEY S (p 105 #1081 Bféd ﬁir;"%)
ol 38T 105 # T mgEE ¥ - 57 A F(CETDT. 5% » e
BT A F(ATDO0. 5% ~ % = #55 # (T2)2% 5
Bl Q’.;‘.irirr",‘ﬂ\b"” Bt 104 # BB FATE
o » % 1 0% 0ty CETL Ao ri & f2 CET1 flépdk
I v S L L (A R TEVE
BRGET AN ) B2 W Ao E A F(TDEME f:
CET1 4.5%(A)+ AT1 0.5%(B)=5%
——>7 Fdc 6%-5%=1%(C)* CET1 # &
%03 #H 0 BIS A ME R
CET1 4.5%(A)+ AT1 0.5%(B)+ CET1 1%(C)+T2 2%(D)=8%
¥ AN FEREEF-FFT AT REET A b
7. 5%-4. 5%(A)- 1%(C)=2%
B35 Mot & (B4e7 B> Basel 3)
PSS - EAET & =8 ~ .
pg [FLREEF T RAIONF (B2 P2 ) e v Basel 111 4ok A3 4D
Basel 3)
0 |- fF &M F (Bde? B2 Basel 3)  [*#RAREE Basel 111 4pk > A7 FH B
71 |5 kit & (Bde? B Basel 3) AP 22 Basel 111 4ok » A3 ZHB
G PHEA I (B e )
FhmIMME EAE BT F AL 2 TLAC e L
7 *;ffﬁ" FALAET HERIPMEEAE KT AT Adch 2 &4
T [HaERIPMEEL S FERRT HeaRipMETEL a‘f»?’%é?}ia‘r%iﬁﬁ
|5 FE SRR (g A M eT AL ) AHRIED > AR GF

31




¥ g FERM (H[pFFT++5% 1-Bl A7 P)

75 ’ﬂ%ﬂ%re&iﬂ A2z fust@EpEA (g h |k (41578 5 ?%m T AR EEPE AH] 5o G
ATERE D FAZAKETE 2 EAEED | PMARTE
RrF-FRAOFFEFFIR

(¥ #8022 Fa50k]
76 BT bR E %@ LR F DT Ay (AR DT AL ARERE ﬁsgﬁﬁﬁh»ﬁ;t;,gﬁg,pgﬁ@ﬁgf;@x%
FRE (F* g ) PA TR R Ja?{%i—*-qu&@ ALY FFFTRVIFHF AL &
i
:./_;_ r, M—: _.l,-j;j\_,; b 'y
CETI RS
78 %1%&%mm FEEFERRFMT A (EA R DT AL ISR T 41 0 F SR RAT B LT 12 R
FEEE (e ) MAHFE RS L SR GRe A2 6 R F TR AL 2 &
3
SR RGN IRIEEE X A 5 - MR Ay | B

79 %;;%VEF\'%F‘_F P J R e l;“lk‘ﬁ%c%g&%;'}i?é_ 2 3g 2. 0.6%°
FALEE? ARENRERE
_E’i% Aq\]:vhﬁ)\alrk g T y;LF _g‘a' B,g}g ,ﬂ,p‘ o _ i

% @MD?iwiJ” AHREE  FRAET
PG B H R E - (CETD# % £97 |, .

T i y AR 1
U1 (a2 51w 2 40 RSP AFT R
#[REFTAFEEE FASRFEMEE] % 10013 iR E (4

% i A,\]"bﬁ;iir‘ﬁ‘eitﬁ,zt’;’f PG R % - B (ATD) WP # % [Basel I © 5 it 42i748 }fEitit2 2TRE@ 4] 5 94

FAIEIR F(2)
Afpbdergz A 5 - G AATD A5 2 8237
% (qu:"?ﬂ\lﬁ&]‘il ‘EA‘Z‘\-‘:E &’?Im?’%é] % 10~ 13 ui“ﬁ_,’x”‘J—Eu (#B

83 FAE P H B E - ATDREE 237 (FIf v (Mm 7 54 [Basel I : 5 i 42748 s f8itit2 2 EL 4] 5 94

AP A AT) #(g))
ArEAcp 2 B 6 6 - FEAUTDE 4o 2 B &4
i [REFTAFEEE FASag@yE2] % 1113 i5R%358 (4p
o [E7 AR G R RT o RG FC(TDF A M 7 23 [Basel T : 5 i 41i7 48 (A8t iE2 2§ 4] ¥ 94
1241 #=(g))
ﬁﬁ&k%*“:ﬁﬁiﬁwik%iﬁﬁﬁ
o %lﬁﬁﬁiiiiﬁfﬁﬁ&§W%ﬁl“ ISﬁ%ifﬁ(w
o FALUP % - (T4 % 237 (FIw 23180 [Mwp v %4 [Basel IN © 5 1 4374 % fR 122 2T ERAEHE]
@ A1) £(2)

B RAR 2% 2 T A(T2)° ek 2 LA

32




GEED
.g" Wl 4k 2 lr_;,

RE

1E5ERY

112# 06 * 30F

(7 iR At p

# 7P % 107-3 % (¥)? % 107-4 = () % 108-1 = (¥7)
1| #uPs § 5 ffdes 72 82 W 5) PO7 pefh4l PO7 k412 PO8 o411
2 mE A el 4 ok g iE Yol 42
3| ®#(4-CUSIP,ISIN %) TWO000G128060 TW000G128078 TWO000G128086
4 FTARIEETER BAREE T e ER(RAFESE L R R AREE S L ER
LT RLAGF A LG RL AT A LR AE TR
MEFAEBFEpEE B2 T AT Ty P2 T AL 522
"17""1'4— ‘)E’L”f';r: iﬁ""-‘f’%
SRS ; ) ]
S| FAEY Hi §- HF 4 T A YoE A
6 #rya2st £ S ES S ES S
7| RAEFAVEHIRGEFAEVZ LEZ ERFTALIES | mEriz s aFEALR L ARz L
7= LA R~ &%
8 P A1 E 7};@_&’? & T p o £ J"FWI%* E = “'Fﬁ'rﬁ*
?‘L ﬁ% nlé‘lﬁ IF‘ L
9| #rp3F+4&% #74 % 3,000 #7 4 % 3,350 374 % 3,100
BE ~ By ~ mE ~
10| &g 374 % 3,000 374 % 3,350 #74 % 3,100
.’—g,;g}“;‘, .’—g,;!‘j‘;b ,’—g,;!‘]“;u
111 g#»um PR-EH £ % R T ES N RES
12 R4sgap 107 # 12 % 27 p 107 & 12 % 27 ¢ 108 # 06 * 26 p
13 A R ZEAE A ERE 1 ERE 1
14| R4a38p TP 122 #1215 27 p 123 # 06 * 26 p
15 prif@MIadpilgEm v L L L
16| Fw iEAS AEEIWP R
G N E RN
St A S TR R5E]
[ fé CEVERT
AEpFFAER G
?“élb & |‘61—$L‘__|_'F+§'§
U EE TS -
EEER £ YR
7oy H F 3§ H
f;w’j‘f"lgﬁ‘i"??ﬁ“7 i i
;ﬁt—ﬂ\qu xzt#&%rﬁ* X &
4(""‘ l’j’f —:\*: Jl;*’;‘t
ar’E??? de {7 {7 B
S RN AR R
v p@w30p ;}4;,—% ;\;
L S IR S |
o
17 k2 O R R T gk ] R 2 e i ARC T ERT Hg
F A - - -
18| HE A FHF LR PES PES PES

33




i e ¥ 107-3 = (W)* % 107-4 % (#) % 108-1 = ()
O] R fIF2 ER A AflF 235% | AL 168% | MAfIF 1.40%
AFF R A HFERRAFEE(TY T AR
01 gacip Langlpr o L35 w PUSY 2 2 z
2. %)
e BNUSIESESC I SR i IE - I N I AR afE o 1. 4] - 1 w4l -
2 AN IER E R EIRIES S ) R 3 S R 2. W CRowm ,
[ *\f’rP'&}iﬁ;ﬁfﬁf’%Fi,ﬁ‘«’&vi’ﬁ,fﬁ,Egi%ff—?_\&%;j,g,’%&}{
AF G AR L(F P EBEN T A 2|7 aB& 7 L2
RERLE L) MR LR
dELFAIL S 2R
A2 fe 8 Apdeip O
LA R
4 1s 2 A A
L2 B4 AR
Lhatdfli s
EEE O
FlawmEd A A S LA
2 f1E 3 R A g
It o
WhERGFAER
LR A A E R
ﬁ"i\i{]v LEENEN
3‘@‘? By % T 0E
:’ﬁ—ﬁlﬂ,g7 LAt
Fow o feifu R A
Ao b 2 ﬂix
%g‘ﬁ'%“?‘l’f A
22 HFFAIFHBLGTNAR T 3 % %
28| AL SR 2RA P g i
SN AR LR e R e
24| R¥#EE /pI“"E\'-;“ B EFALEET A2 2 % %
i g A RR A 2 R
101 # 12" 31l p#awgiz » FIAfH & r'ffﬂﬁ?‘?‘\
25| WEMEEFAIBERESEE | FLEF AL F . ;5 .
Lo ERZEATFALEGEE AG B2
CEEETY: R
g FToAEMARE TREFAGULE TR | | )
BEEyEE | FLEY AR Lo Rz 3 3 3
i
BARP
AL L39S LE
2. ABE AR BELERP CRF AL EH P F AL F AR s T A
18
BHFRIFFLFALIE AP EALE EH P FABEEY 0 AR TRFALE EE
FRiEFRFI P RTIELE] ’ﬁ F\Xi‘\ » B4R rﬁf’?ﬂ\—E/J o 42 2 \iji“f’rrﬂp Py
PEEE T AR P ngo
4. FR1 LA I3 FATHE B2 F A4
5. R A1 E¥T ﬁﬁ.ﬁiiﬁﬁﬁﬁfﬁ?iw#ma?ﬁ"F%‘?*%E CRFRAP BT AR F o bl E ST
LA A B’%4‘@*$w\1@pﬁﬁau;¢zi%i R EE
6. T AL BT HE L SN T AL SRR A LT A
) PO R AR o OleR i p R s B B T A1 A -

34




FELN 2 ERFT AL E ERF FIEABIED £
BAREA 2 23 B

R BAFER/ 5T/
FEPFHRE FERE DY)
BT A
7% (4= CUSIP, ISIN #5) HY FREGHFFHYRSFF > g
CUSIP ~ ISIN #5 » Rl AFH. B 3 if *
TAL LR 2R lzifffif—r,z—;}v\l—'-\lniavmlé’lﬂ,”"ﬂ’i‘flf—rj‘#\i
A R R e Rl i N I e
Fr =]l -+ =]
PR
PRl [ %-gFa]l%-HF+]
S g AR [2dc » J[Bes T & 20%Em [ By m
% 10%Ei ]
KA/ LH/REAE2 EH2 bHTFTH1E (2 L[ EH][REFA 2 £33 ]
FTALEHE [ RFAEFHFERR] EFHp 2R HF0E
FEIARTAFHFWR] (£ P e
IR A B R F o IR s
;}\'JIIE":IF ”]
AR RAER [Ard s 7 & ~]
®TRER [Frd e xon  Fa~]
g3 aE [BEIEF-EEHFRILGEFEZL AR
FRILEG-BAd&mAs][f f-#u%ff]
XS Sl [ & * p]
R A (A ][22
R N [mzipp] [& » p]
FELFPBMIDPEZF T v (] [F] [2@*]
At w i AR
Tk 2 SO T 4 N R 2 R AT

35




# B P BAREA/ TR
l‘% E'/’J;’l’flj
18 | HAE&FEH G LA REESIRES BIRCEE 30 IS 2 A2k
19 | RoflFz zwiphldpik
p | REPRLAAFEEspFEE(EFrase  ([U0F]
%;M'Ifﬁ S S R B TR RS VA
Sl VAT S IESE S IR S LI ifes |[= SR AG T =N DN IELE R A
SEREEY EE EE LIRS T LI X m m [58.1CF 5]
22 | ARG AIF ez A H B g g T [Z][F]
23 | RA/RAIER AR 2R A (A8 1220k 4%
g EFEey fppgs od MRl a | [LF]
24| BFoFEAFEREZETAIELSEG A G
EE SIS I
101 # 12 » 31 pwgi  AAp s TREFTH A |[[L][F]
25 A2 FARBPESE: )RR RE -0
FIRATEALELERE s AR B iE 2 EAY
BT
FP oM ARE TRFFAGIEE FAEaF (FTR6099/9/12 mw g T F FiERTF IS
% Wyez | HLES-BE S L- ES 2 hHBL AR A BERFET A LA A SR
Wy ¥ LN - W H2 T o

36




CEES

21
£

FAEHE"S

FEIERBRE

112# 06 * 30p (HEi:3rd %+ 2)
M A {7 EE(AE)
rE W A W#o %
112%06 * 30p 112# 03 * 31p | 112#06 * 30p 112# 03 * 31p
MR 4 2 5T A 795,991,504/ 748,121,476
— #F = 73 = ta*\
BE-RE AT BFEADTF | 5136063 (2.124.878)
M2 A
fa;}fgﬁaﬁ Eal i A 1}# TF| A ?‘é—ﬁ fﬁ
FPRAFAFEEFRGRIFLEFT
ADE
AR AmI R B 18,291,667 27,937,820
PHRBERT L (TR | ool 004067
Y R )2 L
4 = o
FALRAZMDED L MEEE'P FAF R 65,622,107 66,126,958
AR EeEELE Y APE )
H R (11,052) (10,454)
Fv ks BT 882,288,018 844,144,989
BARP
LAZLAMEF 1 2 B(FLEH/BIAFTFTH 5 - FEFFFTHRELGEF A
P o
2.% 1 BRI TAFMHBREFEL 2 &P “-éfé_ °
3.% 2 MFIF K- T AR LW ﬁm 2k RIS Aok I &
R fBcE T o AR [ 2 ] g% 2 7
4. % 3 EARF F* o
5. % A ARINTIHFAIMERT SFRAGHLITI B ERT S WANFT AT AL 4
6.% b AEINTF R EIRT IS AEGHE T FEIBRT I VAP FTAAD 44
2.4 .
T.% 6 R AP G* #Bé%?‘ o AJE R [M& 2 2.-] % 19 5 o
8. % ToMME7Imorg £ RE A £ Bt T (%- oK R AR A ) o
9.% 8 MEFT A F %s ﬁ W BB RHA R 20~ B [ 2 -]

vy 21 - R o

37




(i 2- ]
A

FeXAEpHE A

112&06”301&1 (Hi:zrd %+ 2,0)
= EH(AEH)
AR AEA -%B *%C w-%D
112#06 * 30p 112 #3% 31p 112#06 * 30 112 #3% 31p
FTAELRALAP B
1 FAERAELZpPAD
(P} Sz r} b pep AR B T 2 SIS 729,540,529 709,188,176
2 R T AR HTAND G ML (2,136,963) (2,124,878)
3 | FRAEGFALZPRE%
(3 32 B AR FE) NESRT L) 727,403,566 707,063,298
($F5 % 1 Ffe¥ 2 52 4 lh)
IR ERE &S
R AL AR SRR A
4 CGovs 6 BT h ) et g ) 21,366,075 13,674,929
5 SRR R 1Y ;\1,535 Y%A 26,150,583 30,397,443
6 few ik € 3 ITEE 1}# PFEALREAT é_ %‘E;}r‘ﬁi A
#EZ AL ERYE ST
;| EIBARD S0 FRER A R RS R A i )
ESIREFTAZ £9F
8 FooFREE SRS FERGA AL R ERLEZE ) )
PE R
9 | B RHBEEAZAEEF LD A4 - -
10 R RREEL 2GR LP A AR - -
FIEERE SRES
0| (s J{l T1E 10 Aotk 47,516,658 44,072,372
iﬁﬁ%ﬁ%ﬁ%#w
12 FESRT P FAS (AR ) 37,214,932 22,788,294
13 | ) REISRTLTAS MR AT T - -
14 |1 HEERTLIFTAZ IS LG RGH 4,530,755 4,094,067
15 |5e22t2 ks
FRESRTRE 2R
16 (df;ﬁ flz 53 1E o bl 41,745,687 26,882,361
FTARLGAA e
17 | FAE G224 R %4 377,906,010/ 392,013,011
18 RO HEHLE pEEL EK (312,283,903)((325,886,053)
FTALRAZ 8%
19 (FME ;ﬁ;: 7 A 18 At 65,622,107 66,126,958
FrARE%
20 | ¥-HErERE 66,064,063| 64,641,569
ol | B RIE
(#F5% 3 A% 11 A% 16 Afc¥ 19 F2 4 | 882,288,018 844,144,989
#)
e F
22 | 7.49 7.66

38



BAEP

L A2 (A X E(FLEBBEA FFTH > 5-FEF=2FFTRTLEEVF
) e

2. % 1 F:FALGAAP A =(RFMBHLLATA) (P2 ERT 50 4R
FABPARE) (G REIRFTISIVAPFTARPRP) (LB AF 4o &
TAIP ARG £ F%“ﬁj‘)

3. % 2 BB HE-HF ﬂ\a‘r“fiﬁ$gﬁ MR R A E R EEREEY a‘r“f °

4, % 5:@7@' AP EBE R ARBAR G N A AR S &
mﬁm&m' <i1@_%%w°

5. % 610 FEARA F* o

6. aﬁ 9 IE;‘*;}F, [ES Ao 2 &a‘r“ A I% B OB B 2 F?"‘ﬁ:"‘;ﬂ ~E o

7. % 10 7 Bdp 30 —ﬁm¢?Aﬁk%r?#w\%F£%

8. % 2~ 7 10~ 13~ 18 78 & #5538 > Bt f Bk o1 o

9. ﬂ? CFAF ALY RS H(FAL R AL PR B A (H e AE

%m aﬁﬁbﬁ;%ﬂ%%ﬁ%

IO.iﬁ B*f@;i& By 1937 AP Erpgip, % 18 7 [ EIICH YLD

=y 17 38 —% 19 3,
Biid

1. [’l‘fitxn - ) 20A= [’1‘}%\]2A

9. [t =2-121A= [4 ~] 13A

3. ['#=2-)224=[4~] 144

39



[ =) A2 (3% s T, - 2237 3R
ke EPER

£ 1 p

BT ERRE T e fomi & b
1 oo MR R RFEREFE g’]"‘?ﬁli
b FLRRFapI Mk

2 b RISTLEH

3 RERGY L HBE R ELE

oA (B LR G2
5 |l QP\;Zﬁif—ﬂﬁigarg

o B4R S e R
[f]‘\:h;;ﬁ‘:ﬁ j"/Z{;f)h%?gl%
2
T ATy %ng47f
7g~%g$§»&%mmv*i
AV WEFEEVEE
P?)I',_m_ff_
B 4B

NESSE L EER

2. 4 BRBABI -

3. RAIMA P FATIR G A G LR RL TS WP AR
PERER LB SRAEPD o

40



[x 4 ,\]

M 445 1

112# 067* 30Fp (@ %‘T%“ﬁﬁ‘"f‘w%)
7P *FAN |-FB|w-FC|%=2%2D|wmeEE

FEEAEE)

1 FAREE - T AL 63,326,251 61,900,392 59,742,889 57,128,098 57,848,279
% ¥~ BECL €803 4 g

la o o 63,326,251 61,900,392 59,742,889 57,128,098 57,848,279
%M  NERR

9 EHE N & 1 66,064,063 64,641,569 62,489,102 59,885,092 60,610,384
= >%~ ECL €382 % - 5

%2a - 66,064,063 64,641,569 62,489,102 59,885,092 60,610,384
~EFR

3 T AR 77,182,160 75,710,681 73,472,607 70,911,708 71,716,217

3a % 2%~ ECL € #0717 A %37 | 77,182,160 75,710,681 73,472,607 70,911,708 71,716,217

g FAECER)

4 BT AR 547,551,233 529,348,954 517,757,277| 559,289,406| 537,103,293
B 'ﬁﬂ#j‘ﬂ““ FERGET
AREWF)

5 FanEds-Hr 2~ 11.57 11.69 11.54 10.21 10.77
= 2% BCL €383 3 i g

Ha e 11.57 11.69 11.54 10.21 10.77
EF-FF A M)

6 -8R A () 12.07 12.21 12.07 10.71 11.28
=2>%~ ECL €3 831% - 57

6a 12.07 12.21 12.07 10.71 11.28
Ao (%)

7 R R () 14.10 14.30 14.19 12.68 13.35
= 2¥ o~ BCL €383 F A4 &

Ta 14.10 14.30 14.19 12.68 13.35

‘(%)
BEABREL S - FF

?F*“"—?“J&"L(J RI'GHEFT AR
)

8 FTREHT A FE R 2.50 2.50 2.50 2.50 2.50

9 AR F RREET A R R0 - - - - -

10 G-SIB % /2 D-SIB H is F A&+t &
& (%)

41



AEFAVREE S - 7 rF T
Bl At F &KL
11 - » 2.50 2.50 2.50 2.50 2.50
(A% 83 ~% 912 % 10 3%
2 el
PEREFAMT AL L5227
12 . o e . 6.07 6.21 6.07 4.68 5.28
FUABAEE 5 - FF ~ )
i &
13 R N o i X 1] 882,288,018| 844,144,989 842,901,781| 847,080,618 818,812,851
s 5 (%)
14 " " 7.49 7.66 7.41 7.07 7.40
(238 % 2 /% 13 )
= 2%~ BECL ¢ :-#3l2 445t
14a  |F %) 7.49 7.66 7.41 7.07 7.40
(38 % 2a /% 13 57)
e i Fv & (LCR)
ERB &I E LT A HQLA) R
15 - 151,761,349 162,725,138 154,209,303| 124,481,628 136,618,290
413
16 EIR A n B aE 120,675,244 132,055,658 126,324,249| 120,444,085 134,764,103
17 s R E o (%) 125.76 123.22 122.07 103.35 101.38
ZRTT £ F (NSFR)
18 AR ETE 2R 505,362,395( 487,772,163| 487,991,540 468,283,195 437,669,887
19 &7 RETTF £ L% 386,749,729 370,838,529 373,476,714| 389,802,564 370,703,896
20 |[ERERFECF 130.67 13153 130.66 120.13 118.06
EARHFRFIZ R A
B AP
1.i%i%ﬁ$liﬁ’%Eidﬂiiiﬁmﬁﬁ%ﬁﬂo
2. B A AR o
3 %i%»ﬂlé”ﬁ* I IFRSY 2 i * > Bz 2 A FFH G * 4F 4 €354
2 ApH 5 o
4% 95 THRBFRRFET A FE RO, ARD DREF RREET A0 SR
Fo 0 BAEWHBEFAAM ISR FE N ERF | RFFEIES -
5. % 10 ] 'G-SIB %2 /& D-SIB H & Fat F& & (%), : 441i75 4 "FSBZ BCBS
TR rmAl kR RAE ) wt EF ¢4 L5 FR «?furiﬂﬁm » e R
7o (FIRP & Suf & & 472 ’P%*?%*$mﬂ ELIER L E RIS

b X E R

- &R 2

il

42

L EREEFRFAT

ﬁﬁi‘gﬁ)



6. *% &P BT
(1) % 12 7] THERFRKTAE L2 7 FURELF-FF A 2%, ¢

7 - e;;wgiaﬁfn— BFE A FO)E A REE S - F A FhE
F2 L oS ['Hidmw2 =] % 68 5P WP o
(2) % 137 THEVFEGEERG,, AR RFPRPRBE-
(3) % 15 7| T afg it LT AMALARIE, 25 16 7] TEm &g, ¢
Hg &by MAFREEEEFFFwRE ) 2 Ae98e o
BiE

. [ ~Y1A=[4de2 2] 29

2. [td ~)2A=[*#& w2z =) 45=["4%=2 -] 20A

3. [#% ~13A=[t#& 22 =]59

4, [*d# ~)4A= 4222 =2] 60

5. [*f# ~]6A=[*f4 = 2 =] 61

6. [*# ~]6A=[*g#4m22 =] 62

T [%& ~)TA=[*%%&22=]63

8. ['t%~)8A=['4%r22=2])65

9. [t%& ~]9A=["t#% 22 =] 66

10. [*# ~) 10A= ' 2 2 =] 67

11, [*% ~) 12A= ['4% 2 2 =] 68

12. [*# ~ ) 13A= [ = 2. - ] 21A

13. [ ~] 14A= [wzt—: 2~ ] 224

14, [*4 ~] 10A= ["t4 7+ -] 21B

15. [*# ~) 16A= [*4% 7 - -] 22B

16. ['% ~) 17A= ['4 7 -] 23B

17. [*# ~) 18A= [*4% 7 + -] 14E

18. [ ~) 19A= [ 1 + - ) 33E

19. [ ~) 20A= [ 1 + - ) 34E

43



GERD

RrgtFatem (BH)

112# 06 * 30 P (H =374 %+ ~)
e b EEF A BRMFAE R
A~ A = d7 B ~4p C
1 (B*h'%&(? z25s8E0% Rk '%)(CCR) | 473,677,929 (444,973,921 37,894,234
2 &% (SA) 473,677,929 (444,973,921 37,894,234
3 pFRE=E 2 (IRB) - - _
4 |22 {8 % % 28,938,108 | 20,557,142 2,315,049
5 2 ;% (SA-CCR) 24,938,920 | 17,643,679 1,995,114
6 M FREEE2 (TMMD - - -
T | BT 2 R ; ] ]
g 15 f#:;* (1ook-through approach) ™ 2. ) ) )
£ T
g L AHE (man(i?te—based approach) ) ] ]
TR ERERT

0 &%i‘;\gal 1-back approach)™ 2 # £ 6.825 7963 £47
11 iR &322 A &%y
12 |2 &k & - - -
13 k2 @E ™ k% 207,388 195,360 16,591
14 | pEREEE k2 2% A dE (RBA) ] ] ]
15 | PRI k2 T A%k (SFA) - . .
16 e 207,388 195,360 16,591
17 # k& 20,315,363 | 15,919,650 1,625,229
18 22 (SA) 20,315,363 | 15,919,650 1,625,229
19 moER A (IMA) - - -

44




S M = ~’ﬂ*\ +
7 BEHET A BRMEF AL R

A8 A W B 4 C
20 [T h % 23,078,097 | 23,078,097 | 1,846,248
21 | AAIpiRi 23,078,097 | 23,078,097 | 1,846,248
22 | B - - -
23 | ErF R ; ; ]
24 [dep R 2 £ CE Y R e HERC 250%) | 1,327,523 | 13,025,144 106,202
25 |7 A K : : :
26 |4zt 547,551,233 |517,757,277| 43,804,100

w

L FHES T L& o
:t )fﬁ;gﬁ%ﬁﬁiFO

FALF P RHCALE (IMA) R34 37 3k "6 2 BE R T "6 0 P F 5 &0
FERN LI LS Hffl%" H ik o

=T

(D
(2)

(3)

7 :

(D

(2)

(3)
(4)

2. FEFAEPEY TE AT
RGBT A DHRGE TERGRVRTATEBILGETE > TRIRT

*3k 11 12.5 0
BT AGHY) A A BRER 87 THY ) BT L ERT
ﬁ;%ﬁ EEZAPNNEANZ 25 T8y FRE - TR R L ERE
e % - FARZZFTHELSE AL o

BMF AL R AEA PR ’%%%H”M~At BME AR R H
Ty Al fdpE [ 1-Al) p FASRGRTA - F2HFH I8 4
PHG)~(6) (T3 TE A +ﬁiji4tn-i{o

ﬁiﬁ—ﬂ%ﬁ;%%&%@ﬁﬁﬁﬁ REEIIHEG TR G a0
;f/\ %)Lﬁ‘”’st*' N )’-“i},{fts’mﬁﬁ_—r, ?j\”-}fk‘”fip—» \,—}L—-xff‘mﬁ_[}\ 2 kIpE T
S wro

TRAHEIEY R e BRET R § Do 4] 267 B REGAEC)
?lw%341]&ﬂ%ﬁﬁ&%@«ﬂ»%%,ﬁra;%igahﬁji&
T ALY B RT AR KA B TR (SA-CCR) y & T 34032
UW)JLﬁ“o

I 22BN F o R E (SA-CCRF %% > ik § 8 & & 372 (CEMD)
%$m@m~%1ﬁ$°

2E L w A2 PR 2 3R AAUE (RBA) & & 3Rk 2 3N
22 (1AA) o

45




(5) A& H+=Flordg2 3 b G RELT PR ¢ T HLES RPE L HS
BHRGLF AN

(6) 4 %= bwrlordgz dorf PAER 2 £3CGEY b "G fEE 250%) » # 232348
SRR R A LU T RT A AT U TP ET AR B Rl 250%

2 B3
() &% %2+ 719 dg2 T N2 F > RIhG L "G F AR FF - A7 ok
ZAFEGe s /gy PR (IR > FRFT ARVEAFEFT 2 4)

kAP
1. [*F&4 ) 26A= [*# 4 Y (14+4+T+8+9+10+11+12+13+17+20+24+25)A
2. [wt#4 ) 26B=[*%&4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. [t#4])26C=[*%&4 ) (1+4+7+8+9+10+11+12+13+17+20+24+25)C

Bigi:
1. [*#4 ) (2A+8A+9A+10A+11A+24A)= [*+# + 4 ] 10E
2. [#4Y3A=[g% - L= )20+ [*% -+ =] (6E+12E)
3. ['444)4A=['ga- L ~Y6F+ [ +4 )2+ [ =3 ] (IB+7B)
4. [%4 )Y TA=[# = L= Y I5E+ [ #ssq2 (IM) T REE#F H X302
IR B

5. [*f#4 ) 13C= [*F# = + = ] (3N+30+3P+3Q)+ [*# = + ~ ] (3N+30+3P+3Q)
6. [*t#1])18A=[rr#& = -] 9A
7. [t%4)19A=[*f#% 2+~ ]8F

46



GERES) RS &

BratF A (&8)

2 p (Hi: 374 %+ =)
o b T A RMF AL R
‘ AP A w8 B A~ C

1 [ R%&(2 25820 *h%)(CCR)
2 2% (SA)
3 PR35 2 (IRB)
4 (2B sE gy
5 -2 72 (SA-CCR)
6 mERACA]E (IMMD
7 —r,}i_ikm+'r7 qu;{g; i?g,ﬂ
g 15 f#:;* (1ook-through approach) ™ 2.

£ T
g % 2= A #* (mandate-based approach)

T2 A ENERTE
10 # * ;% (fall-back approach)™ z_ #& £

AR
11 REAZ K ERHEKT
12 |2 2k %
13 7 E2 mX I k%
14 PIRFEEE 2 3 E KA E (RBA)
15 F\ TV:‘K;I‘-L:E 15"—7\_5; LA ;7\‘ = (SFA)
16 | =82
17 |# ¥k *&
18 | #E2(SA)
19 R0 = (IMA)

47




g BGHT A BT AR
' ~Hp A 8 B 28 C
20 [TE¥ b '&
21 | #A&dpthiz
22 | tREE
23 | EBFFHTE 2
24 [ty R 2 3RGRE™ B G RE R 250%)
20 | TRz
26 |zt
KIT’I—?‘LFIB
BAEP
(IR 0 R
2. FoE L AAHELR o
3. FaLF @ AR (M) %47 3R G 2 BE KT R'G o RIS 5 &0
PP Y P H N PRHCA 2 gy i o
4, ANE 2 GG L8P EY KR AT

=

(D R%GBFA:THFBGETERGRFTRTAFHE IR EET A TRVRT
A2 12,50

(2) RGBT AGHY) : s LR TR -

(3) i *JQ For kL p S .L?ﬁw‘&g“} Wh - A2 BMF AR R H M
Zon- YRR E [ 1Al A FASRGET A FE R ST 4
PEB)~(6)~ (I TEMF 23 a‘&J ERRTS o

3

(1) 2% % - 5] g2 T b ' RETHFF REELLHIET B A b
REFAPRIVE - BECERERET LT ATRIE  deh PR L R T
m, Fgﬁ’ro

(2) TREHEGT RG ) EFEF RS T Ui 4] 267 B % EEAEC)
gl =27] F9 2EREHICP)ES T EHIEY %, 2B
T AL BT AR REFF B THREZ (SA-CCR) & T p #8403 32
(IMM) | 2 4e 8, o

(3) A& %I 5254 p F o R EZ (SA-CCR)F w0 » ik g 2 & ‘& 312 (CEM)
‘ﬁ—'}/} (SM) 2 R TR -

(4) &% %+ w 79rdp 2 PR 2 2 3= A A2 (RBA) ¢ 7 PR32 2 P {032 2
(IAA)

48




(5) %4 %4 = 7123 FR G RELFR ¢ 222 @E L RPp L
R T AR

(6) &4 %= w52 dof PHER 2 £3TCGE™ b G 1B HC 250%) > 2 &2 3+ E
e MR LR A 2 R T A AAR U TP ET Y B G B 250%
T

(1) *4 %= T 70903p 2 T AL BahB b 'GIEFT A RIA S - A 47 VR
ZAK G BEREY P IGEE (IR Y > R F AR UEAFFAFFEF)

L WHyEiER

. (%4 2-126A= ["&4 2- 1 (1+4+T+8+9+10+11+12+13+17420+24+25)A
2. (44 2-126B=["F%4 2 -] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. (44 2-126C=[*F%4 2- ] (1+4+7+8+9+10+11+12+13+17+20+24+25)C

49



[f42d L) ~2qsmzs Te, » 2287 245

EHRBAZTFT AP RPFATLLE

&z

2

(H = : 374 %

%P

PR
2 G 1

s
1B

B
AR
o Bl 2 R

5B

LEP2tRG W E

f'é‘.q*)}t’ﬁ
FHEA

2 K L %
":B_'%v‘ v 28

HC

B N
4ED

FA

MEE K
TR &

ek 7
2 37142
e

& 5
E RN
BEHE 2

ERTA

10

50




wp

xR £
2 G i}

s
1B

B R
R R
RS

m i

LI P2t n% =N

%?«L)}_xﬁ

EHEA

ST

= p
%148

2
- SR

#C

B
%4£D

11

12 |

13

14

15

16 |3

17

18

19

20

21

22 |3

P

23

24

51




wp

xR £
2 G i}

s
1B

B R
Rt
RS

m i

LI P2t n% =N

fg%&_xﬁ

EHEA

<

R
= p

%#1£B

2
- SR

#C

W Hh R
#4£D

25

SRE
e
i g 2

3%

26

W2 &
f bR

27

G R
£z i %

PR

28

et 5

29

S
it

30

BELY

31

32|

®
<
Eirg
®

e
O

33

S
v
P
v

T

~H b

34

=
S
E:

35

voe | voe o
—mi *5\*3-

—\

s
S

36

37

38

39 |4

52




BAEP
L & AT & -
B R AALAR
hA TR A LIRS e, REPRETALGAY LGP0 HELIES § i
rF\)‘/fiF’ “J-j%?aﬁﬁvd"éml%mJﬂ)%i,é“%g‘”‘ﬁp—[’ BoriE T F A
Rp R in2 iR f (g P T A WF~%4m%*’w%@%k%ﬂﬂ
PIZFEB AL T2 RF A RpPRLES §E, g AR S TR
HEEH R e~ TEEERE, > TPHRREE, 8 TAT AL AT AN
I ¢ o
4. TEFREEH, C TRAHEICFRGEE, 0 TES ﬂﬁﬁj~rﬂ%&% EHE
2 M i BE(AD )T E T riE = LF‘ )Lﬁ%]ﬁ7 ’]“‘*E‘Uf"% w2 ER ’}:‘T%/?‘P‘
?\%%Lﬂ\#[ﬁ’xﬁgﬁ/élﬁ g’f“'fé‘ﬁ] ’fﬁ)"ﬁgf}@7d‘5‘3”%'g':
(D) T b2t (A )T o EARIKFIERL A TIFHHFL > B~ P44

FARRTATHOR TR RGN BEIITFHHL > (AT AL RAT A

AER ) (EHFORBEIIFREERET S FF A2 £5F o
(2) "HHreEHE, DH)T o EP &4 - Deltaplus Zi:fi&%ﬁi%?s?%é L

FAVHRZAS FIZL0kG §EEY > w@FE A - IS B AR R
KRGEAE S FE BB RBUR GRS - & HRGT A ’ﬁ%m%ﬁ
Wz - =X o
5. TAFARRSFTARAET  f 40N - ApY FHAY LT FHITA/G R
EEE S ?‘ﬂk:f\r’“ﬁ:‘ﬁ‘ P EFA/EFAEY > R F AR IAE o
B. R - 7 EPHBEZFT A RGEGE S B GHENEE S M EHRL L BR
xﬁj_sigﬂf# BTG el B RIEABP 40 T R GHE -f#J FEEG §
&4 %wzgpxﬁa’ﬂ&A E 2 dfer - 2§35 Typor2af+

53



CESED ES IS

I RGO EL R § E

xLiTE, LERRZ

P ¥
ERR 3 4.3 %

£ 1 p (H w3745+ 2)
P
IE ok ,%})kxﬁ’&p E: ;‘ﬂufj— I; 228 & 1L Ap ﬁi%‘}k xé\f;b\:
P e '’ ™ * b mETAR "
A ) C #D
| PrFIAFFPRPF
2 FAWG §E
)[BT R RPR
RES S L TR ¥
g [P 7T AR
T2EGR

. 2% (3% &
2. %%%@%%ﬁﬁﬁo
3. T

A% EE SR

Q1

s
@a%ﬂ

)sp

ES

™
W

EXE

"EAEF AR R
EF o TEXUERE, T

(2) THE3FH 2248
# &P &% ~Delta—plus
B EE R [ +]) 2

e
—
—

CTREHEIGTRERHE F TR CEEL LR

%

f#JT7;%%%§B
””W}UWzLBm%%ﬁ(*$¥*%Uﬁ%$%ﬁ$
(A%¥—i3504éﬂ°éﬁﬁwwibm

RGTTEST
AR RRIR(F Z R AR )
ARk 12,5 RKiF o

FAr A A F AT HRAFED o

PR R EET o BT EE T ik B(COFs)

Dk R SR & 1

DR EIE AR S (Bl SR G
RERRH L AT E T AR A SR LG
Jora ) -

54




(3) T b Hm pgiFetEa Ll | N bHI Y RGEET > 27 4
yaeen [ga ] Fpates g £8 o
() "B AP R IHEI R REEHT 0 B R RITH B ECVA) -

N

(D) Bes| TFAFFLL0 8%, 2 TR Wietdy TR0 B fhdew 2
b AN E]

G2 R 2 TR, RLA A FED -

Bil
L[+ = 1 1A= [ 22 ] 224
2. (w4 +-11B=[*%+] 228
3. [w# + - 11C=[#+]22C
4. [+ -1 1D= [#4 -] 22D
5. [t + -1 2A= [*# +] 39A
6. [t + -1 2B= [*# ] 39B
7. [+ -1 2C= [ -] 39C
8. [t# +-12D=[*% ] 39D

55



[t L) caqammass Te, LEpagha
EHRZTHRGIEFZ L LR

£ 1o

IF S

AP o IR R B 2 T T
1 (A3 RFERZEG G EF > AR L

£ p
it % I SPARE S A\ *‘;'L}t%%
2 J§]7 *«Eml% BEEEZET AR 2L

BHRGERT B b
3 B AL ARG

2R 2 PP
FARP :

k% LRS-

2. A BRAHER o

3. - slidpd (a2 )2 THaRALIES B, 2 Th 2T AP RERL
ma@@JﬁL@¥£¥% EELE A S EEER NI

4 iginﬁ%%[w R A

5. %= P AR 2 iR R 0 & fEEM Ao & Y 0 2R % (nark-to-

market) % 2 #-33=§ (mark-to-model) = ¢t *F » § M=H A B H 2 25 > ke
EX RN EARE S L R o

56



(422 ) mtgsmss s, 25r43

# i

TR G- R TR

2

3

]

2

wp

S

EFRHENeom @S8558 b
PEZ % S TE P

R EEL Rl L
(EREN LY o Bl lizg) ' B oy el

HEFE2 FRIFAFLLT b'G
< t5 2 f':;q*)}ilﬁ "gﬁﬁ‘eﬁ”%%}l
ABRpNF
RiFEYFTALFEAAP 2 &b
MR 2 {2 RAEP w2
AR

BB e 2 Jtl 2 25 05
=

ER LG E 2D EA R
e Y R T (bldeik FE 4 A
B2 g im A b eRE Sk

“)

N

Z B
I &% QATES & o
2. AEI B AR o

57




(% -+ 2]

Fa s
1=

T TARY

112# 06* 30 p (Ei o 3rd st )
e G IR WL/ o
7P S #IED
E9REWA | AEQRGHB AR
1 % 757,026 395,296,917 574,889 | 395,479,055
2 | FEz% - 201,765,415 5,801 201,759,613
3 | & k% - 382,443,715 - 382,443,715
4 | w3 757,026 979,506,047 580,690 | 979,682,384
FNTE LA ESNLREFHFH =B A F AR TR IAFLEAFRT
BB F
BARP
S § SR
2. *MEFRBRAHIERF -

3. B¥R%RGDFTAED ¢ 3
(D IF%E X #Ll‘frl’éyl]\a%,_;\»?v}giﬁk o
(2) 2% k' 1@ ZHRFE SR RESBFR ?r;{,l- =l

Vﬁ_I%\ & L‘F?'<RUF) ~ '£ l% PX%’\ e e l% e
1. Wa R §a@'*ﬁﬁﬂ&£'¥&%iﬁ
Fodf & 2%;:):/,5&:};3.: cledef A R R (g A EREE

W '%, IE_“ E#E‘}if'“ﬁ;)|97 g
5. & 4k G
6. 4% 2 /A
A

1% m o

=

DIEN KRB ET A

SN LR
1. D% L2 ) ID= ['4 L= )] (1A+H1B-10)
2. ['4 L2 )2=[%~Le] (2A4+2B-20)
3. [*%Lw)3D=[*% 2w ] (3A+3B-30)
BikP
1. [ Le) (1A420)= "%+ 7 ) 6A
2. [% 21w ) 1D= 4%+ =] (1A+IBHID+IF)
3. [ Lw])2D= [*4 L= ] (2A42B42D42F)

58

WTHE GRES AN R GE A R AP

% * 2g & (NIF) -
UMo

AR RT- R TFEPEH TR o
FRAPRHRF 2 AR AL AEF(ARELE M




CGESES
WA FHELC E ML BH

112# 06°* 307p (H = 354 %+ )
5 B £ A
1 |2 RELp 2Bz fHERES 781,247
2 P PFEAPTEF LB NHE GRS 397,557
3 WAL REIRE 8,260
4 | g4 RE 43R 425,434
5 | 2 g 11,917
6 B ARAFAP &AL FRES 757,026

EORGHEARRAD  ADEE LR
i@ SR E LR AP RE B

i
Fal
B
"E‘:

1 ,@gﬁ@ﬁ:zﬁo

2. B8 AR o

3.i3 iwﬁ&»:%kﬁﬁﬁﬁﬁiifﬁﬁ%§%MMP?“”

4 g%ﬂﬂ%ﬂﬁf%4 Q2 i G E FRESY K2 GFRES AF LD TR
I LEN e

PR A ARBRE R A FRES AFRADPEP PR RE R

6. ol Ktk £FF 0 2INE ML HEH KR EF -
ﬂw%@:ﬁﬂﬁiﬁﬂ’%ékﬁﬁmzé&%:o

A LR
I [%+7)6A= [4+ 3] (142-3-445)A

59



[(it% L2 ) 22 qsss T, » 2L2R% 285

BrRASTORINBE

£ 1 p

§350 T @B 8 R kR T
. %-?g&gl I f;‘ﬂk‘-‘i-da’t
IR TR I ks =

xy
‘m\-
<~W

WHAZE 90 X ke a ARG I
d

3 | At AR AR 2 2

/TR E £ K & & (restructured

exposures )z T_i

TEHE
1. FIEDEF2 e~ 174 o
2. ¥ EFZE AEHASZ KGR A RIE(RET § 1AL F ¥ ihE K )IE AP R
Foegdsgrint o
3. W kG g3RELITE -
4, EE R G2 B4 474 o
BAEP
. ~2 {34 % & o
2. %%“%ﬁﬁﬁﬁﬂo
3. AEA T MIMBEAD 4 TEZHBEIED 4 FEF o 2 FHET o

60



GEIED

f‘:;‘i!' }i“ﬁﬁi“

112# 06°* 30¢p (= frgf+=)
# o K
| | L mar ek TR
) Bk ERE B F R : U S
& # w CEER A A o
0 e | EE G R Z W e E G o FE R
~ ' £ ) s o | REH— | — & .
— BE&E | FEE— | — M E o - U el
A ) ‘ MOARREE AT R
B # w5 C | %D : i ENR
=
B &G
1 | % 356,853,475 | 29,527,439 | 18,502,744 = 9,098,141 | 9,098,141 - -
2 | FiEE% 192,954,600 - - 8,805,013 | 8,805,013 - -
3 | mat 549,808,075 | 29,527,439 | 18,502,744 | 17,903,154 | 17,903,154 - -
E 523
4., 329,920 - - - - - -
e

T ¥ERFE P

A RE AR

BiEp

L& (s 2a

2. kAR AA -

3. RABRGEIL AR R G 0 AT G R RIS 2L RIS 23T
AR R RSt R AR kA

4, EFERE'EF RS/ ARERR/ G T LR & ;fr"‘f;}F» HE SR AR 2
ERILE S/ TR Y A R4 ek GG BT -

5, BEEGZ L FEF B F&E/ABRRRE/ G ITABE &S B'GEHY 7 HF&E/HM
TR/ A R SRR -mgo%% /TR R B A T R %A%%
RSB ER/ G ET AN Bl E(REE R AT REL 254

B e te 0 B R R S A OLAFATIRICA -

61




GESRD ESIE S N NIEEY T
RENET R GFEFETRY AIEEL THRG

£ 7 p

IEEI F\ ?

$L 1 4 * IR R 4

1 . , . R
LR DR AT E G RE A
o

5 _E._?”\é_ [k\;rmrag;af gﬁ.’v}grsf‘g?rgzﬁ

BHHESD T Gr BE
g HERFEEF G R RS AR

BT RTALEEH

AT * vk IR R 2R R ﬁgﬁﬁ%ﬁ 3
4 bR E B2 7 F”(f SE AL
#H AR S 2 R AR

FEAEP
. 2% {ATHEF 1 & -
2. AA G BHAAL

62




CGESRD |

BERGREE BT R EIRRLE R

112# 06°* 30¢p (Hi= 3745+ 5%)
TG kg | g G ik sl BT A T a8
N S a2 N s 24 ‘;‘FI‘ = =
e S 3 JEN JY 3 S 3 Nt Rk
¥R = F R ﬁ{fj«__/ﬁ\"i F '& T b ﬁi’%/}é“‘w%ﬁ 4 4 dc
13 13
R AREE A AW APNAW | AAW RGBT | THL%
LR
- A B C D #E ##F
1 AR R 125,041,565 - 125,041,565 - 1,851,932 1.48%
k¢ 4 ,}’()%]—’2
2 |, - 3,917,619 - 3,917,619 - 783,524 20.00%
- F
8707 5F
BEaEz g
3 e . o .o 191,304,843 | 4,900,000 | 91,304,843 - 27,983,122 | 30.65%
PR R
+)
E¥(z#ES
4 212,444,413 | 324,432,226 | 204,325,035 | 21,720,520 204,173,468 90.32%
B RGO F)
5 | REFE 56,825,210 | 10,984,535 | 55,026,562 | 2,707,681 | 43,216,075 | 74.85%
6 |2 FAE% 197,505,917 | 42,934,496 |196,260,776| 4,762,528 |162,455,822| 80.81%
T EEHELEHRFT | 9247976 - 9,247,976 - 16,170,066 | 174.85%
REpIER
8 | FEF2EE 546 - 546 - 6,825 1250.00%
BEART
9 HwFi 19,925,494 - 19,925,494 - 18,371,443 | 92.20%
10 | %2+ 716,213,584 | 383,251,258 | 705,050,416 | 29,190,729 475,012,277 | 64.69%

EARBRIZED AP RES RO

Bi®

1.
2.

‘N

]

* 4
* 4

L7 g
B A AR o

3. AEAAPM I FIHEAREP 4o T

63




(D) TG *HEREECH R GRRFETEGIE-2MEHF AT RE T b 'GIF
(CRMDZ i T iR (Aef 4T 4 3 2 4 5152 -

(2) T RGE* i AEEr RGBT AR GI-2 & A Y R Hi Gk
(CCF)% 2 * b & 4% i (CRM) 2 & *& 3 -

(3) ¥ mr e o R eR e k% YR i i (CCRe e * b
iR (CRMDE 2 Ap g dF » A" kP EF A8 K2 447 -

(4) Z3oh Gt TRGET A ¢ YR R AR G R ORISR R
2 E o U A AT

4, B AEP 3 2 AME FEa ()7t > v M Y- L i [£2-C)] &
[#2-D) 44 -

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

64



[ =

+1

EAGHIUBRGHEET 2 k'eiE—FRE2

112# 06°*% 30p (Hix:zrd 8+ 5%)
B 0 2[4 |10 20 |3 50 75 100 150 250 [1250L.T MB| FB [ @z Bor ADC -
. % %% | % % |5 % % % % % (0%A A | A [z » 7Rt
@ % M 4 R i
1 A B/C |D E G H I J K |L °" o S .
ERE
# F b g i3
X " R 1
e ' 57 A Faam T
AR R R 120,968,353 |-| - | - | 615580 |[-| 3,457,632 - - - - - 125,041,565
EL A < d }ﬁ-é
, - - -] - 3917619 |- - - - - - - 3,917,619
3R
13
8i7(7 %
B 47 2
2,729,049 |-| - | - | 58,050,593 |-| 28,304,397 - 2,220,804 - - - 91,304,843
g A~ e
2 HE)
EFE(zES
- -| - | - |10,026,577 |-| 27,701,649 - 188,317,328 - - - 226,045,554
g 2 F)
F8F e - -l -] -] 733235 |- - 55,898,333 | 1,016,670 |86,004 - - 57,734,242

65




6| *d A %% 102,756,746 | 51,440,850 | 46,825,708 | 201,023,304

T EEREREKT - I - - - - 4,633,251 - | 4614726 - 9,247,977
PN AT N

8| FEF2ZEE 546 546
HERT

9| 2 FA 2,331,635 |-| - | - 23,663 |- - - 17,039,187 | - 531,009 - 19,925,494

10 33+ 126,029,037 |-| - | - | 73,367,267 |-| 59,463,678 | 55,898,333 |213,227,240 86,004 | 5,145,735 | - 546 | 102,756,746 | 51,440,850 | 46,825,708 | 734,241,144

EARHBRFERD D AHREAHL

BAEP
. *% {34 F 1 L& o
2. AERBHWAAER -
3. FRG M AEE G RRISFUREE P NP ETARR(E FAP A A A TR ABE I HHRED

TR EREGEE S RGBS Ry AE T EH R s EET 2 £ -

=4

4, FETHLFBM - A4V 7R 4 [22-C) & [£2-D) 945 -

66




(& =-t-124>

1u\¢

FHI 2 LEHBG

£ 1

B

NIRRT B B S e Rd B
1 xﬁ%w—m ;?f' ;lé,}ﬁ—; f9 P% ﬁr#ﬁ %7
¥ R £ 4

b E TS B N IR 2 MR
2 | 2RI RSB HE A BB
H bz i B

Y =Ty I
LY

4 |1 FHMELERET MRTEZ 2L FF

W EFTARE  RE AT R
Bir AP IEEE 2P RS
3 ZEXHN R MR R RRE

CEEERES RE S A

E’
Eorié * en Al A

o ARG A A R 2 e

(1 ¥ 1‘}3‘3 (PD):*’”‘ BB W H
HL (ol ho$ >t i3 9~ Bk
B Edeim B3 PD E G2

PES

7

GONe
W
%W
13” =

AT

Z
T T
=

T

K
R on

iR

T
_ll
i

f

i
a FALERFD)

RP D RS RS
5
‘12

7 (D@ﬁ#ﬁ (L GD)(%{L"F Pk AR 19
PP 2B NI A S B SR S T
Jﬁ*&@/i?éﬁg%@%?
LGD~ & 9 F B4 4 &2 kg Mok 2
R IR )

\* A*—

(3)6 v 3 fhlic > & § 472 AR ¥ b
IE;Z;I{

)

WP LT
[ty é}}’_}_

FN \?m

67




i
Kol
B

1 A
. j\ 3 T
| ; i %f -HI;' i}“' =
A N T ‘ | : i’E
2 i‘ j jﬂ‘ IB; Eﬂ %ﬁr goﬁ
5, S E3 =
_— "; | ~ " |
EA Z (2) o
> (3 3
) 1§ # ‘%':‘ g3
ft"m
N2
’ TR
F] % o4
e 5 =
3 i A F* N
W— °

68



CERaES B &
ERGWAZENPFLET LR RGR 'GP ITRZ

£ 7 (H & 374+ 25 %)
Rist | FRG* | TR FRE*hRE | Tiow | Hix | T | T | pe | TGS |4
& 95 (PD)A & MRtk REEGEC e B2 BT E g | A0 EH I BT % 42 B4
B ‘ EC R WIES ST TR -3 SR wBF 2 mE AL g L
7 '& B Nk D *G | H J

0.00=PD<0.15

0.15=PD<0. 25

% | 0.25=PD<0.50

% | 0.50=PD<0. 75

s 0.T5=PD<2.50

4] | 2.50=PD<10. 00

x |10.00=PD<100.00

100. 00C:& &)

/»‘?‘J—

B (2R3

69




BHITAEERE &

F_L
=
=
£
i
[
\ -
q
g
5

BARP
1. 22 (AT F - L& o
9. AR BANAAEA -
3%k¢ﬁﬂX%ﬁé@ﬁ“¢5¢?%Tﬂi% A (D2 ERFS (DAREF S GiDE% 5 (I EF-FRE
CREEENGEABF/E AL T2 (VIDE ~ iR A &ﬁ@%ﬁ%?imr%%ﬁ@%T (i)
%EW?\(lﬂfuﬂ,(u1LLi (uﬁﬁﬁ; FARBTE S (WEZESANEIPF/E9FLF2) (VDR BA-E1
BEREERFERFTEURS) (VIDF LA -2 RKP k% (VIIDF AP L £ ¥27 1 ((0EBF 8RS T X)
E”@%%ﬂ°QW%*%@Fﬁ?i%%@%ﬁﬁﬁg%i%%ﬁﬂ@&b B2 A BEAR -
E9 BN RGTHET EFEL TN EHE QRGN TR LA
5. BHWF A kG FRFAELY FOWF 2 ABEFDS 0 A AURFAT IR GBTARLEGBI AL EF A o
HERFRFERGETAFZEOPFILABHEI A AP G 9P F 2L A5 o
REE NN X N %a‘f% EIMRIFAFE AP FRRE(T RG* B "Gk T ) o
T RERGED LA EG AT REV A AR 2 GRS RGN KR
BRI Tk SHES £ Rt SHEEE D L AR ST R SR
9. TRG* RGINEE D ER GRS L ENEGH YV AT AT RLER -
w.qﬁkkﬁ-%%w§@ﬁ$¢&a@m A Al T A gt
11, To@ g5 d 9k G tqﬂA@ﬁ& O

S S

12, o3 HFL SR RGIF AL G R BRI BAF LR RGO L
13, T2FHHPF GO GECRLEHAEINGPRT  EF R FEHEFRGETATIFZE» o

M.iﬂ&%ﬁ&-&%ﬁﬁé@ﬁfuvﬁ%“&%ﬁ%@iﬁﬁ%%ﬁ°
15, FpHpdp2 @ Rypi FRMAOF TR * Rrgp g2 | 2 2 FHF L 2 g2 N2 A B 2305 .
16, 4w @ Rypil gRMAOF TR * RrigpInmE2 | 2 2 FHF L 2 g2 N2 4 BF 2305 -

70




GRS BT &

J.lf-g‘;‘;} /.-4 ﬁﬁﬁéﬁr’r’” Y
Hh'eFT A

RIS

vk —p IRFER

£ P (H e 374 %5 =)
i PRETIIEERE SRS gy gpra
52 bGP A \ v A
NER L EFE I
2 AR FoEFREP IER R
3 | RiF-AHP TR
4 | ALF-EPEPN IRIER 22
b | EF-AAHPIERZ
6 | & E-EPEN REE R
T | FoRRT RG-A#P TR
8 | FAART h&EFFP NEE 2
g FRA-GRAERCERGERE
&A% %)
10 | 2 &3-L 2P k'
11| 2839 [ g%£a7
12 ## %83k
13 | BZFFELXA-AAHP TR
14 | B E#ES A -EEEP IR
15 | F > Refcte iR Ap 35 2
16 | B » Befctk - pg p 30305 2
17 %3
UL ERE S A GIET AL PR
B AP
1. 2 {3 0 2 & o
2. AEAEEBRAAEA o
3-%ﬁ@“ﬁiﬁfﬁﬁWﬁF{%W’&%W“#ZEXPiw¥m4w$ﬁﬁ
SR RRIPE T EOBER TR 2R GNET
LRELEETA *%?”Wiﬁ£mea@*&%ﬁﬁﬁ%f&fﬁi&%ﬁ
FA

71




CGCEREE B S

FERGRGIARGIETARFL PITERE

Z 8

p
*% E—_
5 P R

e T A £% LA A

+

#w%%%az&%ﬁ?é

%ﬁ

& ‘%‘ﬁ ¥
Li

-~

A5

| % 3

Tn | W

@ﬂ%$»@q

g
= | x5
S

ot |

=

HAREFLD 2ZBGHETA

1m;\©oo<ovcnq>oom'—~

LR R R

Biwp

L.

ARG L E(FLERBEA ETA

=
S
=
;S

!
o
1%
S
Jin
o
=
S
=
E)
o
3
uCh
v

\_
m
=

e 5 B A S A AR o
FAMN D FILF2 R G R e g (2 §FATERZ BB R i ) 0 g
%ﬂé%m*aﬁi%W#ﬁ$wa%ﬁﬁ%@o

W@ EEFEKA LR SRR (e EERE ARSI AFTAST

P Fp— e N L e e e L

!
S EHEsl TR R AT R AR R ERF Y p ke ®a sl g1 2 TR
(7 REPRTIS IR ATE R P % o
Fe s P FABE N s TR SR G R o
5 #

(bldote 5 # )il de 2 g d o

H i3 ggﬁ%g?ﬁwﬁﬁi%%aﬁﬁﬁ@ﬁﬁﬁJ%ﬁ%Aﬂﬂ@ﬁﬁﬁF
7l b G d 5$$aﬂﬁﬁ%ﬂpﬁ%ﬁmﬁgi«@qo

SHAMUED > TSP R A o

72



[d=+2]aar

ERGHAE NPT L TR IR

£ P B (E=:hs *)
gE | T 11.5;74 [EE RIS S fERi j\%&i PR
%ng;\p‘ iz]ﬁﬁ R IE B4 ;J‘—?—ri{] » g 7 B ]IE%\‘& =
1 gpm | L B gy Bk IERE g, UER
Sa 3 o | A& ) A EaF
LESRE R TR RP
ERY B EGEDL 2 R ETFEEA L KE
FEAPP
. A& LA F 1 & o
2. A BRAHEA
3. R'apdl X & Ti‘x@‘ i‘r‘ﬂ"éﬁ% g 3T S X2 G DEN #EE&I%’\ (i1)&
FoUIDEE S (IVEEF-FART S WEZEFA(E B F /2 9FL F2)
(Vi) % %l@ﬂ’t+5§i:ﬁ- g p ‘*’S’Lizé e M 8RR Ao (1) N (11)
875 (IDEF (Ve F-#ARRET S (WEEZESUGEIBF/E 9F L F
#) s (vi)E %i"]—@%%%/ifﬁi(b%éffi' % [ %'%) 5 (VIR B 4]-0 2 3P k% S
(WilD)ZE &A-P £ 5 (Ix)ER ZEAES S (XDF » BRI o & &) *
AAH P M e rmmﬁim7%3¢ﬁ@&¢ B # A BER o
4, XF ot IRER Rl S EIER P o S FHE TR ETAL BT 278
WiHER G =L E -
b, THENPF BN E GBI GAL T BT -
6. M AP RENP I L BT SR 2 E NSRS B L AL
# o
T, Az A FRETAHS 2R (Dw- ERZHHRA A8 (11D E AFRLP
Z_ q_r)\»( A@;
8., AERENZEHA I AXERY BN EIHA Ao
9. FERZFHHAA P PATRAE P AT - MIFERERD AEA O F 05T 12 B
37 ?4‘& SES ,q_r)\»( /\gzo
10, T ERENF IV ETHBERENI(FEEf T2 EHA G *?‘;‘z

moTE -

Sl F]‘r}\&)’ ﬁf:r—j '11%’3 bt"ﬁxﬂ)}l‘xﬁ?

ERFTH2ENHIEA/ZERE G
L S TR

73




GE TR EF
FARTZBEZBIHEN S R GEER—p 2R3

E3 CEEE Y S
HAR T
EBRGHE FHABT
S U 7' 4
i+ e ;f e b T T BG4 | SEHAT
o ;;A%~ & FR *gcﬁi ,E;% Jfﬂ—f i \—j‘ (RS e B ot ?é_ E 4 F
| <2.5 & 50%
=2.5 70%
) <2.5 & 70%
=2.5 90%
3 115%
4 250%
5 —
6
B bk rPEARE
P B &
% F14p 2 = o boEE | FREPAR
238 | &% £
- .%A%FI £ *Ecﬂi R FA L 4 F
; <2.5 & 70%
=2.5 95%
g <2.b # 95%
=2.5 120%
9 140%
10 250%
11 -
12

£ RFR R

74




& APMEWA | 2B | RGHEEC | BGEWD | RERFAL
13| 2F# 3F2 i ams 300%
4|2 EEES A 400%
15 | %3+
LR R TR WP

Z@ETE

BiEP
I A% {370 Lo
2. *EAFBWMAHER -
3 7"2{—‘?’—*’5’_'_?%&?&? - 24Y R4 [£ 3-C) FE 0 AP AR TEAF P 4o
(1) FoAf T s 518 =8 2 BT & Ko™
e 245 R W% 53 )
BBB-(%) | BB+ BB | BB-¥|B+ B 3 C-| N/A
Q)ﬁ%&%%i TR ST 0 T AR S A B AR
ST ER N T A

(3)

%Wﬁﬁ CEF LT ER L YT (e S T ER VR OX

(4) 2t 2% REFHBAY REHGEE ¥ RGHRE> 2T 5
(D) ZR'%GEFF HEF RPFEFT AL Reng 3 &5 F REFHGEE G F b E
T kG
(6) FHFL HEARTHELF WML FAHZ L ken 3 > FHHFL P LA
TR GEET L EG EETER R RIET A 0 £ R 8% .
AFRUPPIBART BRAGF? ABART
E R AN Flepl B b'hEE | 2 TEEY 4 p R "% 1 i
R <2.5 & 0% ., <2.5 # 5%
= 29.5 & 5% © >0.5 & 5%
<2.5 & 5% <2.5 # 5%
L4 243
>2.5 & 10% 22.5 # 5%
R 35% % R 35%
W% 33 100% W% 53 100%
&9 625% &9 625%

75




[(%‘ AL ]j‘%\i L TE | P XERZZHB

AEHIEER G2 APIEE

£ 0 op

IE 2 F\ 2':

LB R G IR et |

| yﬁa%ﬁiﬁﬁ FEXIHITL
FheA#E U 2
FM RS R R G R ERR
2 FHE(ZEHE? BRI HIR D

3 |3 HMeSh %GRS ZITR

1B @&%ﬁ LN i R

76




pﬁ%:—LA]

REHERTRGEIEL RSN

112# 06* 30p (Ei:3rd %+ 2)
TEAA | ARBE | ST | P RPE | TRGTY | RRE
g A UGB | ks | 2EEY B i 4R TAF
‘ FHHE | BRI 182389
C Alpha® D | %' %F

2 7% (SA-CCR)
(2 1 & 7 &)

PR

(%4ﬁ£ﬁﬁ%i

P EERT

n?&%ﬁﬁﬁﬁm

|G amspre

g | R s s
(G BEIBFRE)
N 2R 2

5| (F pESRT A
2R E)

6 | 532t

A o N B

13,103,464

18,005,253

A EE A gL o

E

43,540,626

22,112,106

4,530,755

1,455,551

23,567,657

BARP

1. ~& L AT 5 ¢
Ao B R A AR -
3. B Z(SA-CCRIGT2 L& &) -

2.

-

(CEM) 2 .38 52 (SM) 2. 4. % 547 -
4. {@I:?&xﬁﬁiﬁk‘wlg
ESAREE R &*Kﬁ#i“ﬂﬁhi"}i%ﬁﬁ‘%@:

2 ik
(D
(2) 3

2 A G b
ﬁi%ﬁiigw
5. i%%é§¢?&%?%ﬂ§®M)%

6. AAFITMAKEAGEY o A GH

2L 5 Y
1A

<%ﬁ£ﬁw&%f*%“ﬁﬁ’ﬁﬁii
EER R TG
QE ’Zsl—,b

S Jetw FR

7] o

77

5

247,
v

i CIFRS 13 2 A ff @GR | oM R 2d B2

A

L E
wE ot

AR EART

SRR

SR L (SA-CCR)F o » iz § 3 & 'R 702

s AR W Ry

L e £ LT A

#wé’k Kﬁﬂ% ’ ﬁf—‘,é"ﬁ-%?—,—m 5 2 b"i
F 2 Ji“é%#“w)é“ﬁi% o

342 (CCP)# 2 3B % 5% -




[%=-141]
Er R AECVALFT 8

112+ 06" 30F (i ard -+ ~)

R bR TS
I8P

v G T A B
2GR A ’

LR R R AETE T AR

1 | (Dh*&ES (e 7 = & k)

()B4 RgExH(e 7= B Fik)

AR b E B ‘fﬁtj\
PHR2ZF FARSE

243,567 3,999,188

3 ' * bR I"% \:% ﬁ’rx j\)"‘ﬁ 7uF

TARHRTFE D AP RE LB o

BEEEP

. &2 L AT L& o

2. AEAHZBHAAELE -

3.%@%%&%%%@1%ﬁﬁ%ﬁ:%ﬁ&* PR
S2EN R OMGT RGP LI EFY R

(1) % TIFRS 13 = v B8 | MR ITAFELEF TR BKF

@ #ELEHLGTRBLFAIRE QL L LR R L RDTL
ZHFFA G- 2B G TRRG A F U LGRS ER
R AHLI2ZH B %’Zﬁ%€ﬂﬁﬁ%?1&%%ﬁ&%°

BRI ARG b

= heas

A, FEF ZINARAGE > F ZH o

78



(i3 =+

PFRGHIUARGEESFLIIHICT R SR G RFR

112# 06* 30p

(B e 374 %+ =)

b % 18Kk X B REEH
0% 2% 4% 10% 20% 50% 5% 100% 150% 1250% v
b 4 e
1 3R] e 6,937,081 6,937,081
2 | #be L F e KN
Bz P ERBFRAF2
3 B E L) 404,143 | 1,272,471 4,317,741 | 13,066,649 2,800,316 21,861,320
S FHR ¥
4 | E(zHERIBERE D) 17,041,591 6,195,486 23,237,077
5 | ReftE
6 HeFhA
T | @t 7,341,224 | 1,272,471 4,317,741 | 30,108,240 8,995,802 52,035,479

R I PR

LR - S

o

BARP :
I A% (ATHS @ L&
2. AE B AAER
3. AEAFEFFA e ZEF R GFFEAFCVALE LG & 'E °
LGP RRWAS ARG BRGNP R T AR RET -

79




[‘f'%:::"‘"] Zig?r
EREGEULEIBFLOE2ZIIHIZTT R %G A% 383 (IRB)

E 97 op (H o qrg 8+ 25 %)
P o S C aaE 4 2 T 349:% ¢ T 5% M T 35
fopapnen | TBETRERRE  SoRNB [ GEC [ SSENF Z0n00 R EETE | TG
2 & kG B % X 7 ¥

0.00=PD<0.15

0.15=PD<0. 25

% 1 0.256=PD<0. 50

i | 0.50=PD<0.75

#r | 0.75=PD<2.50

a] | 2.50=PD<10. 00

x |10.00=PD<100.00

100. 00C:& &)

14

B3 (2 E%HA)

£ B RN

80




FARpP

D RERLFRES X E o
2. hA B BHAHER
B X #HA#HP R 27 R%EA (DAERTe GDAF S (DL E @SB pmEs2e
AL ESED (DA ER T QDDRF; (111G % o Anl@ * BIFp TS 2 S A#H P 28 295G HURF
INEE TR F
EOCENREGTET R FPHEHE QR GAFL TR LA o
HBWF AL G ERFEA AT EYPF AL EF WAL ALURFAI ERGETARZ GBI AT me - B
ROFHTERGRTAMZ GBI BHEI ALY WIS s o
6. TRG*RGIFRLLENRE G BPRT ARV IRLT TRGTREGRFRLZENE G G T RGPtk F T
U)&rm%132h¥£$%Jw%%{ﬂﬁaﬁﬁﬁ%ﬁﬁo
(2) #ERIHEIE T RG22 FTAVRPF A2 H IR AR L ENTAZF A A G - FEM G DA T B
i&v&%ﬁ AEHN I BRI YL 2 8 AT RE 2Ll
T. WA A A %ﬁﬂ AWF L aREPLHHRA A TR
S-ifﬁiﬁ%”I E RIS A BT
9. T HipA I lﬁi-ﬁﬂ%‘ﬁéﬁ‘f*&7 BHEASBEIEAF -G AF LT RE T R GIF TR PR o
10. T30 PR RENEGIE B EXAELDHHEF o
11 T3oh Gl BT AREF T RE Y BGISHE 2 &9 G -

a4

o
@\* m\l

~

Nl

X

81



GEES

112 06* 30p (B354 W+ )
AN E R SRR FREART 24 15 5
7P B gL 2 v B REEFRSL S LHE | GBgEES | RERES
M4 i e A Phfpdg | 2o RRE | 2o
e -+ Ry 60,119
Be-H s w 244,183 4,363,756 9,963 68,248
j\ B —_; e A
. W - R 5,050,000
]FI‘ ’,,k
AR R
FF
R g 5
(Government 361,502
agency debt)
Q?%%
EpF 5
BEES
H }7%1
K e 5,354,302 361,502 4,363,756 9,963 68,248

£SO R IR L R R S0 f R0 RAD R RS R TRALLE 120 310 (9 )
BU1L16H A o e B RS 2R 0 7.09 A o

BARE

1. A& LT8R« L& o

2. A BHAHER -

3. *%ﬁ%@kmmﬁﬁﬁ’%iﬁﬁw
BRSNS R B kR pgE LT
RS EREREFG RN R G
(D Fedp: BRSUAERYES NEFTG -

(2) Zhrpd t RSB A IRAE S N
4. TR E-FERG] ) A ATE R RS o

ma&

e :117% ]/R‘\:Eé'] \:H"‘J r«r ﬂ(ﬁ"#}ﬁ IR‘\—_—%L o l%’ EE\‘
E‘ ’?‘fﬁg- ; ’]%‘LE'/Z (SA CCR) B 3 fy /{7"’_4_ f“_}__%

82




[(fd=-+=]24"

BT ERE Sk

I8 B

Y

H- ez * g 92Ty

ER FOREECY S

BRFEAEETY

T ERE

Hi % jmrd B ABE &

B&gR

e

»

4 2
A 'ﬁ fé‘_

S EREE(TRA)

e

P LS L
i s g oE(

R

T
pyul

S 1 LEEE

I S S
2. A BRAHE

83




&

2zte]lage

REIHEIEPR %G AR GZARET AR A P ETE (IMD

& 1 p CEREZ L EE

[

g ltF A £ 30 L3 FEAN

®p

S
Jop
m\:
PR | o

£

3

S RFLDZRGHET A

P

AN

LB B

B3 LATCEGE * P FRpEd)s B2

%

EHmE T (g IR R )

578

?_E\

LK

Ly
A

St

=

BRWLP LSBT A

jwh [0 o0 |1 | || | Do | —

TV LEELE

2. AEBREAAHIEIR -

3. 3, ’ﬁh‘ AR & ZRRAIEITH R G #Hf[xﬁ-%:iw]éﬁ%&lfﬁo

4.;%%@ FI4LT 2 MR R e A g E (& FATERZ B R i ) o
“ﬁc"’] BT R s B R T R G RS R o

0. FHARY BT FRREIIFERY R 8E 0 A RAAERF L b
AT 2 P R R - Pl FE AL R N IGEE PR TN IR A
gﬂlm(%& ﬁ%a‘ho

6. BHAILAT: FINCAIE  ~ BAFE R L & E P 5 e 50318 B2 3 BT S e
A IRECAI B

T, 2 2HmEri P M2 Ut LB ERE S 2k ga sl 10 ¢ 3R
T2 RanRTIZ TR RTE 29 2% > WA pIMEA R o

8, B ¢ F GBS s R ATE NR G PR o

9. mFHH I G FRIUFGIITE SATENEFL LD -

1&§%1§%?*E@§%ﬁﬁi%@’ﬁﬁﬁpa SR LRSI L RIS 7
Ao B R g REAPFRGETAREB DT TL L R A

84



[w2=z=11])

FrRR2E

112# 06" 30¢p (H =

Epal

>

FELEES

SR AN WLV A ES

7P £ 956 A &L A B
1 | 6H#E?BERIHE R 25,449
L = B D EX ks, 2 3
: j;ﬁ s T ;:; f; gj f 1,272,471 25,449
(1) BED HFehpt i & @i &
20 (2) 2 bk A ERE & 1,272,471 25,449
(3) FhaESIMT S
(4) S BFSEREE )
3 | HedpenRdn R 4
4 | PR s R A R 4
b |FFAB s ehiE GA 4
6 | AspENA 4
T | 2EeHE? ZERIHE HEGY) 1,345,813
2t A B ;Ju'gQ WL ; ¢
(3 .;ip ot & .,j:] 44 ﬁj; ¥ 2,691,627 1,345,813
(1) BE» Faurd L mp & 2,691,627 1,345,813
8 (2) 5 E auTL LBy & . 3
(3) F HEERFT L
(4) SPazBERSEREE L
9 | M dgenRm 4 T 4
10 | 2ubf B enf 4o 38 &
11 |85 9E 984

85




TARBRFERP AP REFL o
BAEP
1. A& L3S 0 L E o
2. ~F B BAYAHEF -
3. BP REILHEI(CP)F A A 65 > % ZHW -
! {E'*&%ﬁﬁ“~§Jﬁ%ﬁ'*%@?*%ﬁ?ﬁ%i» B G
ket MY R GISFZ R T g
(1) @& TIFRS 13 ’2 :w‘% BHTE | AP R T2 E\A ’:Ef%'?‘;gﬁ“ro
(2) FERIHAE Y RGLF AR RF2I W s R LRHTA
IHFFEA Ao FEMG DERG AT FIE LG REH LS
GRAHLZHB AL AN T RHEIELE 2 b SRR E o
5. MAMGESEGRE  BHEE G RTARES BY BEVEHIRALR LA
Bkt
b AMPENRE HEEERG I LFRRPEGREL oo} FROBEEAR
KA TRES B BRI HLRAEP R R & -
T, MR8 EFESUBAIRRES NHFG o
8. ZLIRHL: R LA R N 4E T o
9, AEAF 20K ZTHEF| o

86




[i=L2 ) 22055 : e,  2eR3 303
TER'&E IR
£ R
bry B & F3

2.FE b G F i

CRLE S W EEE S W EE gy

4.5 £ b GBS REIRZ JTK 0 LR

ERAFESDLGISFL L F G il

RS LA
Bk TF AT 722 i

ElFrE 2B Aap

L s sher ri s ¢4
37 T RPN P INTF]E
A AMARE > 3% 3 ek e

N s
;E&E :]‘%117 o

2l
R

° Ak

O3

Y

%

|

1

Ziﬁ'ﬂ'o

2.1 LR R R AT At B T R
N AT A

Ziﬁ'ﬂ'o

. 2% {45 1 & -
D, BB 2 AT HHE ek

87

FEmEE P o FRMNES E* (NA) -




GEERD
T¥ B % %‘—;—‘-ﬁjﬁc ~—R ﬂ\:}% 2 2 R

112+ 06" 30F

(Ei:zrd i+ 2)

&R ¥ E= A BT A
109 # & 10,825,416
110 # & 10,981,157
111 # & 15,118,383
o 36,924,956 1,846,248
TERGRVRFT 2 —EIFFEZ Gir)
£ 7 p (E =340+ 2)
£y SR GEE A BT A
OO# &
B3RP

LA L E

88




GEERSD ESEE T P Uy Py

T HR e EEAR—REE

= A 2

B g

L3 b vk o il 2

2 P HReEEIL e

AR R B GER f 2 PR
Loy

BAPP
1. 2% LA 1 & o
2. AEBHAHER,

89




[&=L4 )24
B OBR % E AR P B

£ 1P

P nE

(-)- HTMEHG

|7 Hh %R i

3 PR G HGE f R PR

(Z )P 330 b % E(VaR) B3 2 B 4 b *& B (Stress VaR) #%

hg EHCA R A b G B2 ERE R b & 5 R
4 ((FF AR HAFH 2R EH2 %GR
i)

B B R Y ] A
RS S Ry S SR SR P L

6 A(h'eE/BRA R RE)Z - HFHP

A EER* 22 h'e®(0 ~ 99%) > FF > R
CE RS 4

B * @ (VaR) #-3) sp

(D) FH i

8 (2) ’}’i‘;"} ’]"Ii?”'“rfﬁ * ﬁj’?y}lﬁp £ )i«” Z i3
P2 TR b

(3) ez dFF 10 P2 R "GE o b4 @ AFR
1 P RERFIE 10 2 0 0 A
BAEEZED 10 preE

90




(4) e % o GlhosTF 3 B Bl b G fo— 0
B K%*Zkﬁl%;%ﬁaaﬁa,ﬁ
LHEE - WA E 0B sl b - R
R RS

R ICIES 51 TR L TE

Ja
—

&4 k% & (Stress VaR) A s

(D) 4rimid-z4F3 10 p 28B4 h*'GE © bldoo
Y 1 PR'EERL IR 10 2 502 - &
Ad B EHED 10 PRGE - Aok
3 2R ARG ERT T UEPE RO (3

(2) A TER2Z R HPE 2 H2d

@)%

JCERER S8 ERE LR

L%)

-

(4) P R4 pIgEeTi * 2 03] Sk

(5) P wRRRIRE/ A R 2 2 0 TR
&K*V—Jqua ,F»—JHJ 2 );?@%ib’-rlé s 7\?7{,'5[ %jcﬁ;;
L N (=4

(ZOP R B M TR & PR T AP

(1) BRI k2 0m (R 7 v § £ ARG
A2 i % e AT

10
(2) #3 et fife Fin
(3) APMfEiER 2 3
11 |2 g -2 >

91




12 |eBefEEEe £T R FAE R
13 Eg;FB_ "3117 = X

(e )P A GHE 20 R GRFRT ARP

+.

%

E 2 - AP

(D) § MEREI S 22 Fa 0 ol y/i
RS R E RS Fi) YRR £
(i) Ao iphl 2 "TiPBRERE " #6/

EERY R L2 ¥
(i) B* GLRPEREY $6/39 ;5 &
(1i1) #9/R* REFxRE § LEH

i

14
(2) ¥efEiphd elic e T30 P2 i QA4
SRS IGEEL
(3) F MEPIY P 2 T o blde o & % HAN
EFTAPEFE > Sune P p
15 AT RRPEF2 2
16 At &R RER &7 =R F A5 R 2
17 WAkwE2 >
B ARE
. A& {304 % @ &
2. AEAFBRAHELR -

92




GEY 2D

BB GREHT

A —iRE2

112# 06* 30p

Hi= 4%+ =
78 P b A A
EREEIESCF S

1 FlFha(- 452 BBk &) 10,187,950
2 BEESRE'G(- 42 BYR%G) 94,875
3 b 8,490,363
4 Wk 96,012
5 R
6 AR A 72 1,446,163
7 B A 47
8 [HEEIB &
9 |83 20,315,363

T RE R TR P

FA®P

1. A& {3l %

2. *EBHBHWAHLER -

3. ARGF AR FTAF 120 B> FAIFRGRGET A ©

4, EHHEEH?* delta-plus /2 > delta ;W BE » L h'G3- 8 » FHEINAS T
GammaZz Vega 2 B3 #HFA(FH Zh'&EFTA) -

b, AT HFZ - BFFRGH A JIFR%E > 8 FHEBBYA
HEHLILGETAE) -

L E

A WP
1. [2e ) 0A= [ 4 m L] (142434445464 7+8)A

93

L FAVHR(E



GEL Rkl X T

BHRGRCEET AR A —p A (I

# (H @ 3745+ =
% H- %
h'&E R4 R HEER | 2 | HE Rl | RCkE R4 R BIER e | HE B 1
R A BB gt | b G FAE G i H e | b G FAL
C 2D T I £ # L

Bi b GET A

2 R K2
3 | A RS
4 | iz R T
5 | B8 2 s

6 | IR
TR

8

AR GIET A

T RE R F]ERP

94




&

e
T

P wbdbpE

10.

11.

12.

13.

14.

o

AF{AMF L Ea(EFLEamBis FEAL
AE B AAEIR

hoigok 2 gh gt 22 g o

\_.
v

)
dob
1%
)E_rb
v
Joh
i
=
lm

+

IRy
ol
\_.
TN
EiY
=
-
j —

BA 2 o/t gk R L AT C EATRE)Z € A AR R 2 BRI € e FARE - AR AT TR - SR
-

FEHERR CEEI R ERIE 2R o T L2 I R ERIE G Ehanrga il it FIMEFEZRD
TS ITEIATIE 2 G o o

Poig 2o F AP E R s TR TE AR G RO R o

EE NS TR -

Bt @zl e g 86 RAFRZAS S Afe s = 7)Y RS hGR UGS FADFRGUT AR
R FEL S R F] e

PWARGHFT ARG E [ Th %10 X 99%)1F 12 Bt HF A > se3t i FM AT 2 b G EHCAN T A RIX125
RN b RET A

HARGFTALES R GE D d (2R bR (10 % 99%) @ M2 B R T A e L MR L b G BRI T A3
#]x125 #7EF N2 e F A

M%&%”?é TR DR PRI A e F RN B LDk BN GER A RA255 W

”*&%““é RHRRGHFER [RGB G RFRT A P L FBMAEL LG ERIH T AP RIXL255W 2
Kﬁ rf-}
”*&%““—*ﬂ“‘@&%@@*&%@ﬁﬁ&%?ﬁ&ﬁﬁk%%ﬁﬁﬁyuﬂiﬁw@%ﬁﬁﬁﬁﬂ@%ﬁﬁzs
FEH)TENZRGET A - FLE WML BRI RTAED 3 R - TH AT IRG

PR GAET AR [ HRRR SELR L AT AR XA2E B N b R T A P [ ] T 102 e -

R o

95



GEX- IS BT

B & E—p 302 (IMA)

£ 1 p

R E(10 = 99%)

B4R E(0 X 99%)

Bk g8 99.9%)

2R T AR (99. 9%)

BT (R )

£ R TR RD

96



RAGHEFPERPATALARREE A2 FLFPHREL RV RRTT
(b4 R HF)S) o
AL F g‘fﬁln\jilj;ﬁ]ﬁ lﬁ’ﬂ' y A /Eﬁi;"l .

i

97



CER Y R
R E LV RETRERIET S B2 A7

£ 1 p (H 374 %+ 2)

200
150
100

50

5
Eil

-50
-100

-150

-200

W 5 H E A LS SicEn L bR b

AR

BAEP
l 2L FHER L E
2. FEHEBHAHER -
3. B NN ERE N IMHCANE 2 ALFE AL o
4 BHAFE GG HIET RERT  FALL B ELEARL o F P RGO IA
By E WQ?‘““I TG QWK EERT o R BN bk

Iﬁ-&t%ﬁ‘pﬂ :
l.ﬁﬁ@%aw@ﬂéé%*rﬁ%%J(WEWﬁzw“@J’ﬁﬂiwﬂﬂﬂaﬂﬁ
WARRE(M'GEEFFL L) TFEP P23 &R F o
AT th B B F AT F 2 RS o
HERRETFHFEFIRTA G f B E L F e ZARGE > 28 v AR
AR PG FRARF 2B A FRPAEHELT e £ B o

98



[(tdetw ) caqgammss Te, »2ega3

G

EA A A A ek}

£ 1 p

R

,,733'\ i %Kﬁ m?;\ﬂ B %ﬂ‘f\—"ﬁiﬁ\

KiEFRF L2 RS Er2 P ERGE AIL%%E
1 HhFAzg*h'apEIds B2 ER
GOKIEE R G RT 28 %])

(1) P RFHETFBE 2 FRD D
1 (SPEs)

(2) P FE 2 BB
(1) (1) F e S ApR 420
(i) FFE¥REFeFL P23 L %K
PN E TS A D g

@)@mﬁhﬁl%Ai%ﬁ%ﬁ%ﬂ%ﬁﬁ
TR BE

3 mHAEEE L PR

wE P e 2 bR 2= 44 (ECALS)
5 %g_ v EOH @R A - L k% 2R

N e 2 (TAADF P

(P FRGALS 2 R R froh 3RS - 4 7
Wz BH o S 3 ALITD 4 #131% ek e
i'f‘:_' * ;I‘i %T#(ECAIS) F B

OISR LRSS P ICES LR 3
2R E R A R )

(P FEREARA TR Y hk %G5 > frd kG4
AT R AR TR Y R

WPk e (AT A3 R e

99




LK

1.
2.
3

rEL IS L E o

N FoF AR A AIE AR o

b EHFG RS MR EAREE 2 L ERE o RIRE R RpE RS

A EKTHE S T A TIEP o

PSR L ke 0 S AR BIUN T LR L F A R % (asset-backed

securities) ~ % B # %% % (mortgage-backed securities) ~ % * 3 3 (credit

enhancements) ~ /#4747 & (liquidity facilities) -

IE:'z 1~4 ®p & & imsd arhnizz pl4ndiz (3 f?éﬁﬁfﬁ)" 'Eiﬁ,‘ o
F2ADGEERFEFRAARL TP R REFLTFEI ST Y

f—?;L%L?g REF ~ B3 R4 3+ 51§ iftlf—/fﬁ?]@—fr/g ,‘?’ iﬂ o

FEVR SR bl FAAHF ¥ AL (ABCP)2 ¥ ¢ (conduit)fri

|

HE 3 ZPFRALES R GPES R B DR

B B kGG B+ S REE D R kG AR S

sfms @y k(i A AR PHEL - FERPEERES T A

A#H#E G RERGFLEE

100



GELEED |

TERLES RS

112# 06 * 30 p (= 374 %t )

ﬂf” X3 ﬁrﬁ&’f#

87

TR

o &)

B xe 3

L@ é.fu il

w&dl | g

4

& F UG

414,777

414,777

EERE

FrAEAERAR

B 2 BTtk A%

H

B g 53k G

414,777

414,777

pas

ol

-y

414,777

414,777

. 2% {379 1 L & o
2. MEBRAHE o
3

T i@.,'@,fl"ﬁm 4_;%? » 42 (7 ;‘-\ ﬁ'lﬁrﬁ&*ﬁ s 7‘}3;{ fL %xﬁ g ;_ﬁ'.lg’ﬁrs 0~ ;};tft’_ﬁ:v‘r%,r},gﬂ;

4, RE@FENTIERZ - F o THEX
(1) st s F2m RiFy AL

2% b w2 47 o

25z
>
&3

101

TR B FREIRT RS

PE- 7

flas s i

PR AR 0 THEES

y 2K

“hE SRR ¥ =

T HHEL




(2) BT ARAHR ¥
- Lﬂ[_’/?ﬁ

> sy
Fow \m

—=

e

i

fe%%;;;;@?zw& M LRI H o A RERRE

i

X

2:‘
E |

Wlpis £ B R

» HALAR G A ﬁrﬁﬁ °
Fu 4k 5 2. FAK

A FERER ‘ﬁﬁ%f@;ﬂii‘%——%
=

12 3@ ’{ﬁﬁ%”‘ L A

Rl e S AN

X L%Kﬁ ,id'%j_g_ J%’,\ng\,c’
SRR SR L

* O o P R

R R T R T A NG
,L%Kﬁj’:ﬁ?}lj%"_ﬂ’i—“i\;bjﬁg y Topr H ‘,_g_@;{aj R VAN

102

£ (ABCP)2 ¥ ¢ (conduit) & st g% 73+ H 2 %
SRS R 2 AE S AR #ﬁlip #AHP F

o

e P

EXTIE

o



CELEEDETT

Q*?ﬁigﬁgﬂﬁﬁé

& 0 op (0 g B* =)
S 1 MR ERT B
F A
e | med | | @sA | mEd | P

I SE X))

LERH

BrAE AR

2 2 etk £

RS S PE

ﬁ F/g‘_é‘ I

b 2L
#3

X gH R FE AP

BAwp

S S i EE

2'*%ﬁ%@%@ﬁﬁo

3. AT BIEG £ BEF S AHeBHE BT R S RT IR RN i
?ﬁﬁﬁiﬁ%%%ﬁ“'f PR REIRTRHEM B E L RR I Y2 K
S TR o

4ORER BT - TREE UL L A
(1) LBEXIFAPEF REFHELM IS ENTAS » FEEFL S HHEA

B e 2 ALT o

103



(2) #i= ’?éi’x@ ESE (ABCP) %ﬁ-*g (Condu1t) ;?’;,E‘ (e T2 dal 0
F?E\QQ?W£ %ﬁnaﬁin%j’ﬁﬁﬁ%mﬁﬁ~%*ﬁéiﬁ
’ %‘?ﬁh%ﬁdp ﬁ '&rﬁf’r °

%é#ﬂ%ﬁw%rr FE LT AT wA o
PHAT P ERGBE R TEE L BFL kG BT HE AN LAP o

EEAREY O RFEF R G R PIAE RS E AN fg%?
ﬂ:"i‘?'{f?» FRpis %7 0 F RN BB RENKFTRET AT NER

B &R e

LHELC RGN EREL A > T EE R FTAREYTA -

104



CEREEDEFE
QEFEL B RGE E AT AR A5 A8

2

& 1o (H 0 374 %+ =)
IR 2D R AAG IR SBED) B A (iR 20 TR LT A
pmE | e pewE | pogE PR R
5 < 20-50 | 50~100 | 100~1250 . o - » " i
P 1250% | Ei2zo | EiFz | EEE | 1250% | EiEz | Bz | HREE | 12500 EiE 2 Hikz | EE | 1250%
20% )% | (8% | (33)% o . g 48 . % - E
Eo EA Fm2 H 1| FRA Em L wo| A R l’f Q
A B C D . .
ikF | S0 oI IEEE ¢ AEN 0
BELE S
8
& %3

o=

W

&

o

W

<=

o
o
Bl

105




298
A putipe
%
L AR
—r
s P
e
13
L 2L
v r

hE LA L

N F BB AAER

B~ D

SR L T R G B e AT

5. AMLELFHER LB SR PRT A NABEE N BOTAS AT BE P2 BERT AL T

73

*7

Bk E (kb & ) iy 02 Th G EE
P (i 3 3 ) Gk r A F ARG R B PIGER S mE

2 | ( “look-through”

approach)

106

N

J

N
T4



[‘ﬁ%& y i
BEE2BE ARG AT AL REIRTEH

112 06 * 30 p (H = 354 %+ 2)

R % B (ixh 'k EH) B (k2T E) b EFE A (k22 0E) T mt RS F AR
REE | pogmiE RvgE | poanE RevGE | poanE
5 < | 20-50 | 50-100 | 100-1250 - 3 . - 3 5
P 1950% | Sikz | ®iEz | fRomgx | 1250% | EiEz | i | o | 1250% | £z | Eiz | 4o | 1250%
2% | (5% | (8% | (3 a0 . 4 o « . , "
P FEA | Em2 g [ EEA gma || v EER ) gma 0
A B ¢ D #HET | R G DR #EN | R0
;?‘_"75\ i '?r:;i il 414,777 414,777 207,388 16,591
783
& ,i Y| 414,777 414,777 207,388 16,591
PR E
e
il
2L 2N
i
o3t 414,777 414,777 207,388 16,591
b | ESRA
if )
) ’? %—m]
i
A &%

107




=% e o

PE- £ ;{é{;\ 1 7 fia

X

L AR

—r

P P

na

I

3 £t 414,777 414,777 207,388 16,591
T R TR R

TNEAE g 8 RO S

3 PR B A AA AR o

Fook (b G R Thdy k02 TR G R -

e (k2232 ) gty 2 F ARG R 2
HIRLE = kG iEg * oo T37f22 , ( “look-through”

BT S

approach)

108

e
oy E
=

2

G

+ 2

#H

N




[fde L4 ) 22qsvm3: Ta,  2ER2THE

TERAIFR R EEAR

# R

I B P

¥

8EEPIFREE LR EE

AEEE SIS WS X TS

3. #LFEIT R G L/ GR  Schip
Bl ~ AFELgraE

4. 87 E b kR /IR b R T
ai EERIRE/ANRR R BN
4}5 Pt en ﬁ\“x T AR

109



_—

m

 LER T Z

mi

».': Kﬁ?;ﬂ)#

£ R

T8 p

F\

¥

R RS RS N

2. mB MR G FILEREE

3. imde b 4R
ek

Rk sz Ry

4. F

_H?

$ﬁ\ﬂx’é“'

c‘—\,/,,\*g

PR ERRET £
B FE 0 R A R R

5. ’;"L-E"%'tt&. Kﬁ@:gﬁé‘}k
ooz

;}éf ‘&g‘—»ﬁ /";:I'V} 2 “X l}? AR

R L) R =4
:f%@*&%ﬁﬁlg

6. 4rim I (FRA PIEZ WP

BiEP
. A& {FHEF 1 & o
2. MA BRI AANA
3. AET RAAFYIEH

110




(7 -+-1

AR F AL
(H3rd B+ 2)
K& o &
. 112# 06" 30p 112# 037 31p
' A EFF . | RIS ETES | AN AT | B EF
A B C D
FETASETA
1 5 j,‘Lg,q,_}_ ;
f“"‘ﬂ?’ ; 173,410,868 155,569,365 180,619,234 162,725,138
3
Bgad
TR
2 | )7 235.044,371] 14,629,738 231,810,211 14,405,549
[ERIN
3 RS 129,746,363 4,099,937 128,252.653 4,049,793
AR A 105,298,008  10,529.801| 103,557,557 10,355,756
RIERPIF T & 311,077,719 142,891,561 287,127,544 134,051,767
FE G R B
6 R Y L TALF 2 0 0 0 0
EEN
7 G B 280,305,329 112,119,172 255,120,959 102,045,182
Hp g iR g
8 s RN 30,772,390 30,772,390 32,006,585 32,006,585
P&
9 |FEERFT L 18,941,054 4,982.910 11,043,504 1,617,297
10 |[Hu2t 328,350,456 39,416,189 338,175,363 41,065,809
R e
11 .o f i 6,616,931 6,616,931  6,594.056 6,594,056
;_'_‘/”‘L'»=
TAAHAD
N
P, = "
- > R ,_3}7%‘,"‘"
12 0 0 0 0
FARP iy
Y e ? i A
e
13 B Zndftfe I | 249,319,224 28,333,070 256,897,585 28,816,774
B %87 4R3E
14 e gemaend 2,763,459 2763459 3,869,450 3,869,450
15 Hi &G RF A G 69,659,841 1,702,728 70,814,272 1,785,529
16 | R & jnd g 893422600 201920399 868,156,622  191,140.421

111



17 | @ a2 36,464,500 18,463,913 22,194,007 8,769,162
18 | ka2 & 44,574,457 41,659,985 32,942,507 29,114,388
19 | #wmaiimr 21,121,256 21,121,256 21,201,213 21,201,213
20 | A& E ~ IR 102,160,214 81,245,154 76,337,726 59,084,763
nd B F AKLERE ANG LT

21 ;Jfé’;fr I 151,761,349 162,725,138
90 | I & n A 120,675,244 132,055,658
23 | imd R F e (%) 125.76 123.22

CE K RE R FRP
. L\ﬁ'rﬁn"’?mf’?}’ pﬁ
CH o IR

AR EIE R R

LA REFE RBEERLFTAD TR -
CRARSH S8 2 VR E RS A S S AR R AR S T
SRR o
R Y AN %‘E’fi‘ﬁ“»ﬁi’**#ﬁ?ﬁhfriw:<s‘ £H(XE%- K B
BES-RKRTALUAFZL L) NBUERETNER  FEEGE Y AP IEL &
oo~ hBcis 2 BER o
L4 é’%?{néﬁfxr?r%?*féé'li*‘égg*ﬁ’ g * 4740 3 -k B l’—%?:é] < R
”q’%’f‘fsﬁ BEF AESER LR DRT 0 G %;;gr,,g,,,fkga; GlcE T4 S
SRV TR
B AEP
l. 22 (A5 1 2 a(HLEamBra F5FR) -
2. AEAEBRAHIEA o
3. 2 Etﬁ_éﬁ
4 BEERECFHBLATVERERRI IR A(H -V T v 2 F L R

AI260)4p 3 4 4% >

P HH R AT oA 2

R

112



% 2:

R I FHB LA R

BH-Y T

* 5 8 o o 4% % AI260
- TEP B RR
| | FEFABBT | ¢ 7% -KBTA-$-KASFAZS KB | 11000414000
A BIE BEAAES -k B AT A 1D% 2R - K
FA 4% U w2 k3R
2 | FeGHE LA kA ARSI E2 BTG R ETE 21000422100
3 RBHAE A X 2 RREEHEY 21011421012
EFmmaY 28 +21021422111
A% 22121
4 RenEE LAl Fa 2 ARRAGHE(F FRIBTEHL | 21013421014
EFFAY | REAR) . 121022422112
? R AR +22113+22122
S | RFEFFFET | ¢ FHE A Y E G TR RE Y £ T4 22200422300
& Fzaa2 Au 5H(L )% - +22400+22500
6 | FEFAE N FEFRRIpANFED TR 234000 ¢ 7 | 22200422400
Hpd §ir4 B FERREFIL R FITRELS
F2 g Ao Mg AL E TR Y o S R R Y B
FRE - RERL G
T | AFEFHR Phim b PP T L 2 P T AT - 22300
8 | H W EAEFPF | DY E A NIRRT & FREL | 22500
A GAREAFEGHZA L BREFPFELTE (e
wA(R )] e
9 HEEmTI ERREFR ) AEFTFTALHERL | 23000
ffedir  BEAA - FRAERPHZITALRZ
EHEFEITA e EE 7 BESH N ERE
HAHBAENAGN2Z L o
10  Bemagimdi& ¢ g2 BpEIlmend s FTAAHG £4 |24000
% BoBHART IS FAEFES & HRD i
BEHRURTIEZF &M - SRFERYRTH
BEnEBRTHERAAEGT B R RT
FEHEHTRETD
I | 2 Bp S d | ¢ 2 PP SEmAnd s BELE ~ Ay | 24010
ELO %iﬁﬁfﬂﬂ?iﬁ%W%%%wéi’i@
FRTAMER EEHEE S 2




12 | FAA#AFF A RpFTAELEFES EFRGI2 AL il | 24020
FoBHART R TAAHFEAL EICRATLAARH
IECFTAEF wRpFLEiF A4 o
HENEIRP D
RS 50 R
1R F &

13 5 kFER*RE CrPRTEAE; > YI@mTHEAY B2 7 B2 | 24030
R E R FERETER TR nE R TR Tp
THAAGY & | TRES S 2LIGERAERAR  BE AR LR
3 BHY RYH G FEY AL RTE G

ZHERFTHA

14 | 2w gamen 22Hmeg&mdmpz 30 A pRERN(F 2 24050
il ﬁwﬁ?@?é%iﬁ%ﬁm%

15 | 2 FmFE ¢FRFIRFIHIA]RTAS 2T 2 RT | 24040
iﬁ & &’-»’«“&].w;p;t!w z]w*gggzﬁo

16 | &2 8 BAH 2~7A 57 9 2 10 2 Atk 29999

17 %Tﬁ—fﬁﬂ{i%’z }7%1%135, '.Q%’za z .T‘%‘?ﬂ‘ I%F%_‘,L,\lﬁ)\bt’”ll%%_ 31000

i\ﬁﬁk? BP R 4

18 | koMt | & 7 5% !ﬁﬁﬂﬁﬁfﬁ\ ¥ g A0~ 3t & 17 | 33000434000
RIS FLIT e @ % v ﬁﬁfﬁ‘-» FEHE RpREHEH B 435000
(fullyperformin | 3 & =
g exposures)

19 |2 mgeimr & 7R éiﬁﬁé'ﬁ_ﬁé?%ﬁﬁ ~ PP A IR & n | 32000436000

Mo FTAMBEEEREF O EEE TR L o | +37000+38000

20 | A E AR B 1T 219 2 it 39999

21 |t EFnde | BHEFREETAL TS -8 B &fF A4 15% *T | 19999
PEARE  #ECRTA AN L AR A

22 | Em AR  ERANNE TR AN £ FAER AT £ 49999

FF2 TH%L L RS & AE o
23 | AP R FeF I 21 krof= 22 e 100 - 59999
A ERGFERE LY o A AR (AI2060) A FEcF  4ciES £FR TR (AI2600 T #

114




Iy

(47 L=

ERRET &0 F R 4

(H =37 f+=)
% S
112# 06" 30p 112#03* 31°p
7P s T de 1 A £ 971 se i 1
Z3pps <6 6B % >1# £47° arPpd | <6p? 6" = >1# £47
A B <1 C D E F G <1#H | J

FrREILF &

1| F4: 68,324,301 0 0 32,538,251 100,862,552 66,886,176 0 0 33,603,026 100,489,203
2 * R F AR 68,324,301 0 0 13,125,526 81,449,827 66,886,176 0 0 13,021,808 79,907,984
3 His Fr1E 0 0 0 19,412,725 19,412,725 0 0 0 20,581,218 20,581,218
4 | o2 AL E S FH 127,792,779 58,636,215 45,125427| 5,028,780 219,713,139 125,536,319 52,051,877 49,940,875 5,686,683 216,651,624
5 R MEETN 75,249,771] 23,780,463 26,677,379 4,149,636 123,571,869 74,502,974 22,288,180 26,984,382 4,589,351| 122,176,111
6 Lol = N 52,543,008 34,855,752 18,448,048 879,144 96,141,270| 51,033,345 29,763,697 22,956,493 1,097,332 94,475,513
T | ##EF 4 109,448,149 196,581,322 36,772,214 1,277,209 144,743,218 77,348,856/ 202,077,465 26,976,127| 1,616,509 131,779,123

AR TR

8 TR FL G 0 0 0 0 0 0 0 0 0 0
9 B gy s 109,448,149 196,581,322 36,772,214 1,277,209 144,743,218 77,348,856 202,077,465 26,976,127| 1,616,509 131,779,123
10 | 2T FAART BTG 0 333,333 0 986,667, 0 0 0 333,333 260,000 0
1|2 fF2ES 74,230,418 2,856,454 3,800,060 37,413,965 40,043,486 66,365,333 3,968,732 2,068,795 37,005,277 38,852,213
12/| NSFR #4453 & § 23

115




%P

a3

112#06* 30p

112#03" 31p

e fE & 3t e ik *Acfg &R e s
=2 372
£ p3 <6 ” 67 % 21z £% £FPP3 | <6m 6?3 | 21 £
A B <l& C D E E G <1& H | J
EEN N R S I T R R
13 o 74,230,418 2,856,454/ 3,800,060 37,413,965 40,043,486 66,365,333 3,968,732 2,068,795 37,005,277 38,852,213
&7
14 [7 * 22 F £ 8% 487,772,163
15 NSFR 3 & B inds (25 & B 3F 23,118,268
16 |5 *ext 2 0 £ Wi 2 ¥ 8 5 A 0 0 0 0 0 0 0 0 0 0
ERBHERTAE LB te
17 iz 4 s e 0 98,590,968 150,304,944 278,080,122 311,086,505 0| 65,397,604/150,782,343 273,445,474 302,102,302
ME-RFTARERZ ERP
18| - Meiciio 0 0 0 0 0 0 0 0 0 0
VEE IV A
19| @it F2 &Ry cHon 0 91585307 2,245,552 0 14,860,572 0| 59,641,453 1,917,715 0 9,905,075
20| H @& mis g 0 399,141 146,651,390 153,122,894 203,269,434 0 0[146,274,622| 152,153,173 202,121,798
B RS 35% 1 T 2 H @
21 2k i 0 0 0 2,051,457 0 0 0 0 1,728,552 0

116



rE - E
112#06* 30F 112#03% 31p
78 P A e £ 370 de g i A £ 7Y o1
=2 =2
2IH P | <6 671 | 21k &4 EIPPS <o 6B’ 1 | 21z £
A B <1&C D E F G <1&H | J
22 | Az iRix 0 6,606519 1,408,001 98,157,798 70,176,983 0 5,756,151 2,590,006 95,795,101 68,402,808
ho'GiER S 45% 0 T2 i
23 PR 0 1,633,129  1,227,166| 86,322,027 57,539,465 0 1,234,990 1,509,288 85,980,528| 57,259,483
"3 7 7Ty

T HEEE AL L 2
24 f ) i Fj‘ - e 0 0 26,799,431| 22,779,516 0 0 0 25,497,201 21,672,621

FAR A
25 BT f FARS kT2 F A 0 0 0 0 0 0 0 0 0
26 | H#FA 34,023,598 1,042,169 2,596,790 36,509,174 28,564,158 167,612 0 2,528,490 30,987,551
27| FRIEIF & 0 0 0 0

EEfpms B3 S8 R FE
28| & BF BERLIHEIIE 741,429 630,215 700,647 595,550

FAE2FTA
29| NSFR /72 25 &5 A4 4,771,494 4,771,494 1,818,217 1,818,217
30 | TR T & f 2 20% 5,254,039 5,254,039 2,737,066 2,737,066

117




Py - F
112#06"* 30F 112#03* 31°F
3 P Fo4v i £ 370 e g 15 *AciE £ 370 so i 14
2 FH2
aslppd <6 6 1 >1% £ 47 3P | <6B 6" 3 | 21& £%F
A B <1&C D E F G <1& H | J
31| 2 udguanrd B FA | 23256635 1,042,169 0  2,596,790| 25,853,426 23,308,228 167,612 0 2528490 25,836,719
R|FALRELL RS 318,979,065 327,711,857 14,630,408

33 BT RELF £RH 370,838,529
34 [ TF £ F (%) 131.53%
CE R R TR
AR ITFACE ORI w2 fR(FA)T D HP
CH B

Ll AR EFE o RIURG H‘??% °

312:4E*§19$%F' AP F i?f"’k’@ﬂﬁ f;iﬁxfﬁ‘@:@i&i °

FEA P RGP SRR g REFTIP -

ﬁA'}wiixﬁB@W AR 0 Ao B A RAE Rk TERAT R F PR REP 2 A R

B4 wp

i

/“\

P

> She
T

S

iy

=
=5
R

WD o
ST
)

N
<

o

R

i

B
=) 4
’v:: )d.__
LE
Ry W
b

- o
T o

a

R R L
&
S T

™
“
Ba

YA

Ol = W DN +—
P LR

s

B

118



23 BRELF & FBBAT R

iE:';’\' IE T::;u F]g

1 |5+ Wk 2 B 3 2 A Ee
% 3p "RIFR G FAERGET AL E WP AR [£1-B) P 28y &3
ﬁi(#\/ﬁa‘?“f/z «Le’%féfiﬁﬁ EERAF)N02 #1071 prggF28es-FFil
EE T ALE > X T AR

2 iz ipﬁﬂ“’,&%\ﬁ‘- 1. CENFEFEPIES D £ C éf?‘ﬂ\ B nE >N ATE
2. FIrAFB2ZFAIEEG £FFEFR(FITE R | BE) o
3. hej B AR ’)@p A g
4, MEF|EHEFTEEEZ AISEET 2~ AE o

3 | pEFALA AR E 2 LA B TR

4 BeEAlEE S FA B b I 6 2 At

b a3 PR Al g E sz T s, B0 p GEHMH)E ZH B G4 -

6 A3 TR LA ES2 TRAEemH, Hiaddpp Gz s

T T4 B 8§ WIEt 9 2 S t#Ece

8 W A TSR ER Y £ IFRITL 30 P HEFAE SRR £ITREL G-
¢ 7 TARP
I 22ERBHEEF T ~ LER T 2 2 5t 229 IR iiﬁk‘f?ﬁ? BB FRE TR B

9 Hupgpry i PR EBERE

EEEALECEE TR OB
AT R PR S o

119




10

ERELy
oo FA e AR L PRI L ER & S

2. ARBTEFEHL GHEAL  ABRHE G B REALE

3. AU HPBRFARI BHL )G FRER L - REER S KFELFEMPAY -

I #effziEs 12 B 13 2 S3tdke
1. "NSFR #7# 17 & f & | 4o TNSFR #72 M3 &F A | 52 &% 0 203 > 554
12 NSFR #74 147 & f i3 IF o
2. WZHANACREFERE T AT RAFHYT
P EnlZ B fFEAEEAED 0 f FRAINUTIAD
13 22 agnz B f 2 gFaR LEE& ARtz A6 T & -
225 r&p1 L A B EFTEP 2 TRAP ) ARMTALZ A
14 7 * &2 F & %4 B I~ 4= T-~3= 10 2= 11 2 348k
PREFIN AL WL T - KT A B ABFTAZS -k BafFid ik Nine
ﬁ§§”$¢?%“éﬁmﬂiﬁjL@%@w?ﬁ*ﬁ?é’ﬁﬁffﬁﬁﬁiﬁﬂi:
éﬁ?é_kﬁ’”: fé] B &?é_ mfgg AWFAGLFEE RAKRHE N La R h
15 NSFR Fond L7 &2 QiR FVF2LERFEFREGLTAL > DEP AR B F- FFALETIIRE
I, Rk §EIHEH -
2. HERH L 7L FZATER AL GRS &
3 Enk R FR 2 p I -
16 s d e Emipip Y83 BT H R AL YA e
& i~ Hu g LA E H , , , ,
7 [EFEBIERELR PR T 18 s 19 20k 22 24 2 2 b1

I% wE

120




18 |15 - K FA 54 R & R cHT U KT AR FL ERBEERE
M- Kb FA GRS R £ i
19 v M- R TR GEESRERZ AR (GRS I
Wl 2407 kK ’ BRSAR PR
HEL -~ AEES ~2LER EES AR R P LT F R AFIIRY
20 |H w24 s oy 7A¢h e - TR
EisiEs S @R i e
21 B Gl 35% T 2 B A Eis A R 20 ¢ ORR RS 35% T K o
22 |z ¥ i GAp o R eiREZE2 THME2Y 2R A SER2 G, -
23 b ‘G iE#cE 400 T 2 A A Rk B 22 ¢ RhCEEEG AS%rATE o
24 3 WHEEE AL UL 2 EEHES AEYEARF ST TAZ T GELZ AL 2 BERES o
€ 7 TP
I S5 FEe g s R £ R G L Fonicd s g &2 2 -
25 "b’*j’_ié 'F‘ AT RF 2 ’E‘)ﬁ ’ —'-#/ Y, t? 1 ; Y
2. THIFHEAEUrmBLE T B A L)L B2 & KT
B.EQﬁ%ﬁﬁwﬁﬁwﬁipﬁ Fpeie f - TR TR pHMPEY -
2 %% FA A 2T 2 3l 2 Bk
27T [t 3 & 4of £ o
o8 EETA R EEORLFELENEY B RE AN EFORLEREENEY RERIH IR EAL IR E R EENAE R
FPHEALUSEALEZTA A

121




W o FIARE R o

RHLER ARG flE o BRHEHE P 2 @Rt
B S p F 2 2098 3R -
EAFIRYET o

AR RzZ B AN FTAE & FRAWNUTHER
Lh G egm1E ~m2p s Tasp 2 FTRBP 2R TEL 2 Bl -
2. 1 Hp 2 i o

FERTPGEFEETIRY 2O BTHAE NP URTIERAL AT RIPE AL A5 B
f

B 19~3=x 16~7=x 17~7 =« 20~7 = 26 2 7=x 32 2 &3+

= 14 ",%JYJE:'K 33 %1+ 100 -

122




(4T L=]) 22qsss Ta,  Legs 3ha
FRacRing 2

£ 4 B

(M) Frp E B30 chdp B 73

£EPE I L R L

el L AN B

\THE,
oy
g

Frvre K et Bl (Glde 0 # R Y
DRI 313:4' 2R T

A3 3%

T ER

B F L bR A

(B)Fr A2 ek 3 2 B HE2 40 M T 30

| |Fpsceni & £802 p &

AR €L T WEE - ERARD DN
2 FM AR 0 FF o PR R B s B
PR TR RN 2B

X

ﬁﬁ%@ﬁ%&%Aﬁ£%§4§i
S AT FaEar
IAPR

123



(C)p w8 A RHE-R e~ FPARR 2.7 2

LR IR W SN 1 L
o PARBGLE RSN
ph PR e B AR

(D)#Li7 0§ o fir B 49 i (6 5 ok 2 FEp0 K B e 2

LT R ~ FAn 2 B A & oy
i

BAFMEFPERGEFENE BLY
»if

T g podp th33 1t PE o 47§ R BeoR
3 [ J}"“*w" BEF P 7RI Y
#ﬂﬁl— F3siv | eniE

(E) 427 #-£ 2P G »aip » A FE e 2

AT R EFEM( FREFIEE)2Z
Fo R o ?@Wﬁ—w*§~3%@@&
BEFMOE AR Rt £
F] S 2 HAp$tE &2

HEEEE R ERATEE D B EELS (S
2 B RaE B ) EIRAE BN g R 3
%

(F)AGFH* a3 BN EHEMLE &% 2 8

P R A (e A %
L OMEREE S Ad e

Fmdgp‘;q;@% ;ﬁ‘_ﬁmg—ﬁjg%—é;\:o

| il
CEVENETEY 25 -5 TR A BUSTEE

FenFS 2 HAApE £ o)

124




(G)*tde i

BiEp
. *4 {34 F & o
2. AEHFBMAHEI -
3. BRFHEAR : AR TAFEFREFARPERAEN | AL EIB S N2
4 BWEXRGREL D R AR TREFEFREFERERERN | LA LB
EAESE. R L Rk

125




[T Ltw ] 220355 e

LERTFIR

PiirE R F2 Fiviag 4

£ 7 p (H =0 g7dms )

B R BHEEEAR Hi xR kA
e o & 47 A B

1 B A8k

2 & B F_FF (34547)

3 RiEAAHA

4 | FHE Jhas

5 F | MEAHRRLIHBEE R

6 Yhas

7 H

8 Rt

9 B A

10 & s s FE(11413415)

11 Mh R

12| g s

13 | #Fp¥ | mELAHERZALH 5

14 Yhas

15 H

16 Yhas

17 |53 (2410)
€ g R TP
BEAEP

. A& {345 @ & -

2. AEBFBRAAHAEIF o

WA B B EEARZEE E X RIS X FHEEMCRE

e f 1 8gd e
4 AI(DFU5) e & R e f e [T 221 K> 5 &7 B i d

(G)ffbezip @ o

126




[ FT LT ) 22qsss Ta, 2egs 3Ha

X
|
o
—h
‘1
X
Iy
o
<k
oF
_‘3‘3}'
i
>~
g
W
ot
=
[N
A=
==
=
;N

7»%A RIS B R i% PR [KITZ\

4 f CEHE2FEY

5 ﬁ$pwﬁﬁﬂaﬂﬁéﬁ£miﬁéﬁ°
6 é]f%ﬁ%ﬂﬁﬁﬂﬁléﬁémiﬂ£ﬁ°
7. FRy s eR? AR FTRERE AL -

127




AEAWPriEE

1. [%3 + =] A+B-C+D=E

128

[‘fvjiei' A ) AALFMESL T LERT ZHE
R Fph g 4
# 7 p (¥
a A F & AERVEME | AER T (B R A
P PR ey RS R ERAL W W
YL FT YA BTN R vt B FIAM I R R Lt FT 28
£3F A C we3E D &3 E
%r?ff __—_Aﬁ
RE
MRS ELEDRED &
His
}i\"j—_-")}‘lﬁ,‘%/\
RE
MRS KRR D BT R
His
L =21
3
€L R R FIRp
FARP
. A& {304 % 1 &
2. AEAFBRAHIEIF o
3. FERTFIEAAFEB I REF e YR TAFRE 2F(ZEBDIFREL
A R EE Ao T E R R RS PP B & T )
2 'ﬂié.i‘“ﬂ’ FAERE R EFHE o B EL AN A R Fp A
ol R R R AE AR o




[T L= ] (r=ctr= 554)

R FRREFT 22

B RES B G

E 0 p (i@ 74 5% <)
3 «\. 4 }A
H@A’m’ m/%ﬂ%ﬁ(' ‘f—' 7‘!‘;}’"—*'7‘* I%\ fi_’?,ﬁ‘\j‘LLH»(Bank_ »
‘ B BT R ) N . mE
(B 7 I specificcountercyclical .
T F'& £%7 B h'&12T A £9F C capital buffer rate) D
(= B
|
-
f:f“ %}ﬁ;ﬁ;b 3
= 3 0% Fe
L 2L
v
BEAEP
I AR PP & 2L REFFRARFRREGT * > AL F2 5 -
2. AAGEHTRET AR AR F AREGT AR L LG PP R
BT AR M E T ARRE FRREFT A IR R I 0% 0 i
& e
. KF 2B FHIAFFRREHET AV FELRIF BREFT FEFZ AR TH
R Y

B

=

[
=) %

-
>

> JRiRIE F T o

TR B AL

A
B

L‘
| d
pééﬁ

AZRET -

)_L

129

B kA BT L BATRIIPL

4.%%%Fw&¢aﬁ ﬁh7%%%&@i%%wéz?
P‘j\FLfﬁ"%t‘\O/{)
5. (P -HE F T I

2}

_x

W O0%R R Rdp il F RRE R A s

Z 4R AR
0 0%2. &

;:ﬂﬁﬁnﬁ%?W%ﬁ7wpfmﬁl%%%7&¢ﬁ°
DG REHBE RS T SR R R RET



