W

IEEREEY

FAEELERGEEPMN TR
B¥FE ¥R



AEREATTEREFTAREF A FRRRRM AERTRLRE T
FEMARGERLET, HBTHTR
(=) Fogm:

lLEEFTAFOFPH R (4 -)

2. ?%3@;um° (2= 24 =)

3?‘%41%_ 'TZ\E‘K'TT\E'L"‘Kﬁ%\’w—’;:"‘ﬁi‘l.’;ii“ﬁ
%3 )

4AF R F o (d S sE 2 -)

(Z) R'eFRERGIET AR
Lob &g mprw o (4 =)
2. Matdptk o (' )
S R'GHF AR (R4 ~HEL Z—)
(Z) MR 4 82 2 2'G20%
L g3 B2 T AP RFPFFZALE - (f2 L)
Zéi%%ﬁ*%ﬁﬁ%ﬁm%miﬂéﬁio(w%4—)
.6V EE TR GIHEF2ZARED o (& -+ =
(z) B%h'%:
TR T (R =
Tf‘?)kxﬁ?\g—?\; o (KIT%J-‘IEK%]-%\,J-;)
= %&Kﬁ*ﬂ}/;?\]«} P oo (xﬁg\,_l.,\>
'@?&‘ﬁ*%—?/zi‘é‘}?; ° ("ﬁ'%""ti"ﬁ'%\':’l‘)
Wmﬂﬁﬁﬂ7aﬁ%%°(w%:4 )
A LT~ aK'J:f—ﬁ;z iﬁ?ga o ( 'TZ‘—- - ;TT-KTT%\': .J../;)
FEHEGF R R EHFTM . (A L)
PHAERYRGTEFTR . (FER A2 AZ LT )

() T%h*% -

@k

9°.\1.°'°$-“r'>.°°.ml—‘

«k ,c\«

,mi&%?@#] o (MfEz=LA)
2. FERGTEFTM . (A= L)

(=) 7 HFh's:



L7 Hh & TEF e (=t
2. ’Fi;l‘%‘)};“ﬁ"’ﬂ““"mo (‘4w L3

(=) @i

NEAz L)

CELRED

- i Fite (e tw)
“"IL

|4 & e
2REREFR e (Ar LT IMAE L N)

T

(,\)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 )



(2 -1

113#%#127% 31p

+ tm K rh.r D
ﬁrﬁ % ,%@
s N ¥ A sk
e “Tﬂ —/.. mu:m )\J. °
= N |
. o Ly B e
- Sl =S ]
PR ffme 7V )
< Lx] St ﬂwﬁ, JJHT
& g | 55 )
+ o , A
_ Ry T o
e | 2 & & ij:AW
- i o A
A < < ﬁmu ._mmr NGNS
e | = g
wkowe B
o M 4 B
M,m & & A o =
| i i howe BR O
aﬂ‘ < < wb fT g 8
fle @R A
& 8 i
" w4
wo|o g oty
= bt T = Ty
S " " < A
ffoc b 48 s
<t ey mm_
e’ o W i
,,A_ N) W?r ok G o
= fe s T 24wy
. wr «,4 2 sk : m.ﬂ )
e 4 sl Fwn | B ouE
F o SIS I N
— 3 ar)

ﬁ%%&wm’%@»gﬁﬁ

.zﬂr.

syr
=

QL

»~100% » v~ &1

"

ERT

2 0%

2.



GEPD |

TP gapp

113+ &

i

P

RS FS HP F oA kLik s Himg

R R A= s

ﬂ\f’?fié:b%;f—?ﬁirf‘bﬁlgﬁi;ﬁségi TICRE
$?§>3"ﬁ’ "TREFAMFEIME FAER
? Wyt | 237 EFER T B2 54
WBIEL o AR A ?ﬁﬁrﬁaﬂﬁﬁﬁp TL’?,%
UG AN E ARG R
M .
MEFRARRLERR L SR
ES IR ARG LR ﬁng f% 5
B0 T E R (TR x]\
M*F‘ﬁlh"’i‘czwfw T R BHEATA

7 AR o g I?imﬁﬁﬁiﬁ T2 A4
*ﬁ‘j’m"j’”&j‘“ﬁj‘ii SR
H 2 T AR ﬁﬁ%agggwi
Rg T kipMigPplRzzFar 4
F‘}Hﬂﬁh%

“J
N

;
J
%éﬁﬁ

BAwp



CLED

AR

113#12* 31p (H i 354 %209
A @ & BEH(Rgr)
-
113#12731p | 112£127 31p | 113#127 31p | 1124127 31p

AjFA:

i‘i;ﬁg“ oA 68,533,389 65,814,572

*x :;;ff‘;;; ’ 2,707,338 2,727,702

ST AR 12,036,433 11,021,620
IR S 83,277,160 79,563,894
SRR T A

=R g 580,685,602 497,380,049

TER G 27,663,836 24,606,995

L 18,411,663 22,539,250
b G T ALK 626,761,101 544,526,294
IR F 10.93 12.09
EE S N 11.37 12.59
F A S 13.29 14.61
s 5
Y-l F AR 71,240,727 68,542,274
Fe ' 30 977,860,845 880,266,400
S 7.29 7.79
B pp

&% AT S L o
2.FHEINY MEP 2 A - ERFHFTAH -




CE1

Fr5E

113%12% 31p

(H =

7 2

AT

113#12* 31p

112#12% 31p

FABBEF-FF+rEH:

SRR S

47,036,254

46,061,623

FAOH—F WL AFER

7,825,977

7,245,723

FE ¥ R A

Ao —H

202,522

186,355

PEE S A T

12,022,954

10,373,364

F RO

3,416,448

3,417,873

kAR RS

6,684,929

5,498,633

e E

His gz p

(3,191,606)

(3,564,413)

WA

l‘ﬁaé/ ‘Yxﬁﬂ‘ b §!Kﬁ4}, A{%KAJ\
15 IE 5 A (S R
l/% VA A Etew )

2FEHIRELA R 1ARTIE G ER
é%ﬁ{ﬁ?&i%ﬁﬂiﬁ
TAGPIE B2 473 Ak

151,627

117,839

3\ﬁﬁgﬁﬁwﬂwﬁﬁiﬁilﬂ
(R %)

A~FEz AR g

1,193,312

1,154,939

N

34 ﬁ%

Y
5~ AT 2 R BRI
AT A

T2 VAT

6472 f FFRIHALE* h w2
R TIRA 2 AR RAT A A A
F(JE et 4 her)

T~HiEH E5F r';fF‘p_*é‘é ;ul% B f}rﬁ
iﬁﬁﬁ;\é %ﬁﬁt‘f
éﬁﬁwi%filiﬁnma
Fx12)

572,320

805,482

S EIER R RASRIER T U

9.3 BAF T BTG EAIP
RERNCY NRan AT WAL e
AAR2 2T PN S

10 2%t 2t 8icE

11~ emip ¥ H2 T HF2 EX

FRALE
(DFEBAEE S - 85+

(DE - HFri%h 7 ik

12 7= & BP0 i (3 R %)

DETE M R
EE(Agr)

113#127 31p | 112#12" 31p




13~ ﬂ?ﬂ?ﬁﬁﬁﬁﬁﬂﬁam@
N R N DS

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

EETITEETEE REY)

(DAL~ HFRAEFT AL EF

w2 £%
<mﬁw% E? K Ik 7 e
16 - HeRIME L2 £ 57
(Dp §& ?%iﬁ*eﬁﬁi
Forg 2 &% (110&127 31p
rdE)

(DA 5 - HF ek 7 e
(110127 31 p 123)

DE~LFRETFT A1 2P HE
2 kap (111E17 19 42)

3,254,168

1,054,028

(DF # 5 - 57 b eh 7
(111#121p42)

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

18~ HEMAPM F K2 & ~ JUBKT
ZappEit A R A 4 2 R TIRRE
A A H E P EACE N T
k%&

91 FRFERETERT B
A R #i

(DF FLRfE 5 - &7~
%2 &4

292,662

272,298

()4 6 % - T+ 7 ke

20 H i AT ATEE RPN
ki

(UE%Eﬁﬁﬁ“«ﬁ?ik

68,533,389

65,814,572

Fanmss- HTART (D
3 :

AR FHEEL (FHRAER)

1~ 1014’*—‘12" R) Nl S S

Hi y-sgg Atk

2~102#171p 2 4“’%%—"2

] l:“a” i——- >
e L R

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

210217 1p 2 6874

3,000,000

3,000,000

D R LI T
2Z2FRE

Al

CHERIPMETEL T HRT




(DE# %-FF+21 8

(2)%2 = &\F‘ = ﬂk#r"‘ﬁ-i * K _#ic

2 HE@MENTEL AL LT

(DE® ¥-HF A1 L

(D)% - F ﬂ\;}r“éf F K #ic

S HERHMNELL L KT

(Dp 6 %- 7 ~dep2 &

55 (110£127 31p 10 %)

ORER SRR S
(110127 31p 11 %)

D F-FF+ 18 (111
E1P1p4)

D% = &\F‘ = ﬂ\a‘r"‘ér‘ * B _#kc
(111+#17 IE 42)

1IERFERKFTEIRFTIHA
& Foiork e

(DE &= % - zx\ﬁﬁ‘ﬂk

292,662

272,298

()% = §F #4573 ik

b~ H s F Ak

(DR & 5 - 8§54

(2) ¥ = &‘F‘_A ﬁ#\f"‘% * &;ﬁ'{

Fu¥-gFrEm (2)

2,707,338

2,727,702

FogE A

ARFRFEFEL (FER 2ER)

L 101# 127317 #3774
N)‘ — ‘k‘F‘ 5 j‘ I'+ l——

210217 1p 2 %Eﬁ

FEELES L

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

2~102#171p 2 (88 74

v g i S

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

2102 17 1p 2 1 @ﬁg

£ =i ¥

L 101# 127 310 5 73 4 4

N“: ‘&L‘F"E\j‘l'—v—l‘l‘—'ﬂk

2~ 102&1”19 S A

6,450,000

6,450,000

A ur (7% j\m_ %)

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

Z\M%HHIB\ 7%

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




&
T

-

4F

=

= Fm

~
&k

Af
W

>\_
)\4—«-&\-

[_1

E;

7
L]

:}"—é’-; o l% lE' fgﬂ"a
RANE (& g

5 TLAC apas| 200

362,467

T+
NI
':"i"“

Wy
—

T
-

é%‘}rgz}acé JL»I% =
?Jg-\.45%

S | N4

5y m

5,914,212

4,753,749

N,

=

{

Jo| ™

S |
o |

N
=

oy | T
|

S
o
W
kS
k.8
Ju
N
i}

i

.‘A. et Zﬁ‘?";m\t%‘(“ (S

>\_
[_A
|
W
H
E
Y
a (
&y
‘,ﬂ
=
I

71 B

z,t\;"? 1

=3 TLAC #
(111&1[* 19 42)

4~ 1

1 ;%{élﬁﬁ:}%—:b’i RAEPRFTABA R
Hici k- %=

585,323
ME A1 E

544,596

5 BT AEAD - Fo T A

12,036,433

11,021,620

7

)_L_

TR (3)
&

(D + (2 + 3)

83,277,160

79,563,894

4.
5.

. _&}iﬂ;_ﬁ};?;}':l

i ﬂ‘r’#E.ﬂ-;}%“ ’L"% 'E’fgf’g7 $ﬁt¢p

;
i@—,’f—!fb' ﬂ‘r';fF.n. &2 M% e 2 F

ﬁ;ﬁémggﬁ

Pl % 95 5%

?ﬁWB%P

5. 58 3% 72 B 454F 4 o

AL 2 Ulrﬁ?IE 187 2 4+ & in bl % $£2
08 # FlL LR Y L0E -

10

)1.

5"\5' IFL’I‘I%‘ ‘f * &

F 3T A E(DE
2)43@’9' i "’r'
CAR -G PP i 2

EAHF O 10E127 3153 § ¥ o




[dmw2-] agiupiom 428358

Ll
b S

(B34

P LA

B BEL

FALGE

& HpATEE L

FAP G

A

MEZ HEME

FE TEITEAFRE

\/ﬂzﬁ#?nﬁ‘é H-?%’ I’E‘-%}T%&l k4

7
SEE B FEHERA L EFEL &
A

Fefrdl lv‘::\'j\fgft’\iflﬂ Bﬂ;‘x

a2 EME A

ik *5?§ﬁ?

ﬁ%ﬂiﬁﬂ

o3
T | |

- e oS IS
%

G
&
T,

—I

=

Y [

=)
R L Rl

|

+

fini g

!

o [y [ | G

=
¢

~
3
W
&
)
e
)
&

LEERERT

E@ﬁéﬁéa&@wiiﬁﬁa%

NI IEESY]

Rt AR T8

*Ep TR 7sz,§ l/”;lk‘

BENLFTAI RN G

T AR R

PIIE

4‘}'3“;1' éIFI

B £pf F

A

BFEF

Lk @ g f

EPNY

Ere

’E

R I T

LIy S

¥ A

FEXP TN

11




BHPABEL | FFFTAFIF | LEpBEL | &8

&
7P LA ' I : ! ' o
TR FRiG4 | FAIGA | FAAGE | FA

ﬁj\';}ﬁ.—f

B

RO

ol 28 g

KA fe B (2 AT AEAE)

LRGP LTAL 2L RGP
AR b e

BT E SRRy
AR i

G B

EREF:

AL

Pl

B R

R XS ¥ N

>
>

A

Fork

L

-
= L

AiErprHEl st of
FAFz ij\'iif,' Fo fhp PG
BEHLFT AL EE R

EY
¥

. T

e
< e
>

F
*

Mo
)]

y <
g
ST
K

paa)

=
Tl
N

=
e
&

R EN
=H W

’
=
3

—‘«"»

=

CA

’

f'gg\ %}'j)LgAj\ﬁiﬁxﬁﬁﬁi%%ié
ﬁ%%n&4bw%’%FﬁﬁgTw¢ﬁ

g [itdor 2 Copdow 2 2]

(Dipdrag wavsaﬁi
(D*&Ewmﬁiﬁﬁé“"¥—ﬁ?*“?lfiiiﬂ CHB N B3 P EE MR

SRR E L H IR A AR

B.F AL AMATA ~ =R 2 AU L FRFND L2 SRPEFTAELFLFALA
AR T R ZRMT AR A 0 R AR LT A G AT AT AL
B3R GG (o DA RGBT R R R L
BN ART A AURTI LRI L PR FEK)

f

R*’g,“g;
RN

o T4
E)
E
ki
P Ry
=i

12



GCELTED

FTALRBERRZ

113%12* 31p (Em g%+ )
N e | BHHBELT | ArFAREE | SHMBEE | SHFTAEEEF |
€3 AP BRAP £ ¥ AL G4 FTAEGA FRALGAG FALGAGG 8@ BEB
) *)
FA
MiE:NERE 16,384,546 16,384,546
Tk T AT A
b 37,955,433 37,955,433
ﬁiﬁﬁ e 48,075,224 48,075,224
HERIPMEENIRT FA122 TIAC Gir1 X
T w@; 5 - S F Aok &3 17 Al
L S i 38 A2
ﬁ“:ﬁ Ak &3 53 A3
HE S - T b2 Ben p FUBRHEES - FF A4 &35 27 A4
ST AR Kk pHB S - F AL A 42 A5
HEeRWPHMIELAF A RF-FA2182 TIAC i1 8
AR E Y - E AL A 18 A6
PHE S -FF AR L5 39 AT
PR T A A 54 A8
EEEE ik%%i&ﬁéﬁﬁﬁﬁiﬁ—ﬁ?ik%ﬁﬁ 21 A9
RO F AR B R G 5 - MF AR AN 42 AL0
l“\*:“a‘r',%F'“%!Eﬁ%‘E" R 2bE ARF 72 All
HeRIHEEL EARF-F4122 TIAC 415
BEMRHEE Y- T A SACE 10%F 111 &£ 1 0 1 pas 19 Al2
PRS- T A SACE 5% 111 £ 1 0 1 pas 23 Al3
PHG S-S FAdha3-111 21 71 P 40 Al4
PSS FEAMob A1 1 0  pae 55 AlS
PR E % - ST A es £3E(25%)-110 & 12 ® 31 p 19 A16
PHE - 5T A4k £3E(5%)-110 & 12 7 31 p 40 AL7
PR ?‘ﬂxir’%fg?(%/) 110 & 12 i3] p o 55 Al8
B 5-FF+4dcp2 ki p FUAREEF - T 2400% &9 27 A19
BT AR R lka pHEE - B AR AN 42 A20
Mt PAE AR BB £ A 73 A21
BTFRES ML RSATAARRSLTARS Y 27 4 mApM T E£9r8 72
FTALEZ GFRI A

13




BREMBELF
2G4

140,111,837

fi s B fey
RS A el N Loty I 1 26d
FHE - T AR A 41b
KR et 56d
B 5-Fadcs? Rdkan p JUNHEEF-GF A% 23 27
FoBFAIE R ka B S - BT ARG A 42
A S RSB EFELEARTE
HiEE B FREF AR
L EEREL ART A
HEeRPpMEERIRFT-FA1 L2 TIAC FHR1EGERT E)
BB - T A b 17
PHB R - FF A48 38
BPE T A4 53
ﬂw“—ﬁ Mtk d Rch f FH AL Y- T ARG 4E 21
SoF AR B pH @ “—ﬁ;ikﬁﬁﬁ 42
i & peAn B iifﬁi SEF-FAIEZ TIAC izl
IEELS SRR T 4] 18
éﬂw*—@?%##fﬁ 39
I T T i 54
% ﬁ?ik#liﬁmﬂﬁi LiEE % - T AAcs & 21
oM F AR Klka fH B Y- T AL A 42
M P AL BB AL AR 72
HEMPMTE2Z EARF-F21 22 TIAC 21 2
PREBEE S - HE A £ AE 10%F 111 & 17 1 pae 19
PRS- HE A0S £ AE IDYFH-1LL £ 17 1 pae 23
PHE - FAEEE 1L E 10 1 P 40
é%:ﬁ?ik%fﬁlﬂ&],"lﬂi 55
BAESEE Y- F Aok Q%110 £ 12 7 31 p s 19
PHE Y- FF A £3p(25%)-110 & 12 * 31 piuw 40
P ?zk 4otk £3E(50%)-110 & 12 7 31 p v 55
Hig- 3 ik%“iﬁmﬂ% YREEF-F AR A 21
[y *j\a‘rfﬁez Edam p i - FF A% 8% 42
M A2 H B £ 4 #‘»F 73
KPR L FRLATAAABSATAS Y 27 emipH T £978 72
FAIE2ZGFEANES
E%axﬁn% HEAIREH 26d
PEE S - T A A 41b

14

AT AR LS
FALGA

LEpPBEL
FARLGAO
iR

BEE

A22

A23

A24

A25

A26

A27

A28

A29

A30

A3l

A32

A33

A34

A35

A36

A37

A38

A39

A40

A1

A42

A3

A4

A45

A46

AT

A48

A49




BREMBELF
AEF A

70,053,644

g397p ERP e
I N -t 56d
Hu§- Ao ? i f FURELS - FF 4% £ 2
%:%?ia‘r%%i&mgﬁw%—‘ﬁp‘i\a‘ ‘$$ 42
PEER B SFLERACHEFEL ARTA

FPrd s S AR 2
BIF1LEHRTE

HepipMEFEWIRFT-F221 22 TIAC 731 &
PREBEES - FF A% &% 17
R e Y 38
I e E X 53
B - FFrderg? Lo p U migsd s - ﬁ?ik%ﬁﬁ 27
FoOHF AR AE A P ERE R - T ALY 42

ﬁﬁﬁﬁ%i%iﬁf FF- ﬁ*lﬂﬁTMCQﬂlﬂ
A ﬁn' F-oHF AR AT 18
e Tl 0 N ik O % 1 39
PR -BF AR A %4
Lo - ﬁ;i#@zaﬁmpgimﬁn SHT AR AN 27
FoOMTF A2 EEA pHEB S - T AN A 42
|‘§*“3‘r"$F’“%§_$ HEE RS S F 4 72

HEeRPHMFE L EART-F421 22 TIAC 1 L
PEANEE Y - RF Aok A48 10%FH-111 & 1 % 1 pA 19
BHORARE % - SF Ao ETALE INFHE1T & 10 1 pAe 23

Be $-FFadep 111 £ 10 1 pae 40

I N a4 1 D U S 55
PR B - T A% 225110 £ 12 7 31 p uw 19
PHE S - F A 23p(25%)-110 & 12 * 31 pau# 40
BE-sFE A £ (G0%)-110 & 12 » 31 puwm 55
B 5 - dcp? Len p UL S - F 2% &9 27
Yo F AR K lkn pHE S - BE RS A 42
Mok PEAFL B £ A RT 73

PFRFICRFBFATAAABILTAS Y 27 emipME £9r8 (72

FALIEZGFEIIEH
PHARAEE S - S F AR &5 26d
PEB S -FF A%k a3 41b
L Y 56d
B 5-gFriha &ﬁw FUBEES-HFF 584 27
FoOFE etk 3 Edem p B8 % - ‘?Fj\a‘r‘ﬁ% EX11 42

15

AR AR E
TALGA

& pAIRR L
FRLG2O 8
*)

BEE

A50

A51

A52

A53

A4

A55

A56

A5T

A58

A59

ABO

A6l

AB2

AB3

Ab4

ABS

AB6

ABT

AB8

AB9

AT0

ATl

AT2

AT3

AT4

ATS

AT6

ATT

AT8




N w2 | BHHBHELT | AR AR ES | £ AMBEL XIS L, .
fine BRAE zws | Apfh FALAE |FALGLCGS | FTALALGH | PO
*) *)
FRERGIAFEL B TET s B T T Y7
Wh2 EBT A 559,311 559,311
Fﬁ FREAG SR 59,218,588 59,218,588
F e 407 % 3F 24,096,639 24,096,639
AR F A - -
FNEFA-EH - -
Faps ¥12 F A ) i
it 1]
REIRE AR 6 472,966,369 472,966,369
RS e T A Y 3 479,085,576
B E-RRILE R (6,119,307)
157 A F A 50 (5,914,212) AT9
R (205,095)
HERPME LRI RT - FTA1L2 TIAC fbat -
BAHREE S - T AG A 17 - A80
ERE R 3 zuru% £ 38 - A81
et 53 - A82
PR & Mrm uza PAANEE S - HEAE AW 21 - A83
oM F AR ke p R E - AR A 42 - A84
HEeRAHEE2 AL A RF-FT4A2 22 TLAC A1 & -
ET ISR Sy 18 ' A85
PHE Y- FFAs R 39 - A86
PR FE AR AR 54 - A87
B R - g AdE uzm i a AR - BT AR AN 21 - A88
il S e Y 42 - A89
Mt g2 His2bd :Eip 2 - A90
HemipMEF2 e 4 F-FTHA1 22 TIAC fa31 & 10,462,190
PAEREE S - HF A A AGE 0GP LIl & 10 1 P 19 3,254,168 A91
PAEREE - A A AGE WP LIl & 1 0 1 P 23 - A92
PHE G- mE A A1l &1 0 | pas 40 - A93
PR MF Ak A1l £ 10 1 P 55 - A94
5 -ﬁi SAEE B - B Aok £9E(25%)-110 & 12 7 31 p i@ 19 - A95
Hi % - T A% £5QN)-110 & 12 ° 31 p s 40 - A96
%5 Aok £G0H)-110 & 12 7 31 p i 55 - A97

16




N Whe2 | BHREBFLT | AFFT LRSS EMBES Sk R "
fne RRAE swe | g4 FALRE |FAIRAGH |FRLALGE | PA
*) )
Al 5-GF hichd Cln p BARIREY - BT A AR 27 A98
FoMT AR ln p RS- AR A 12 A99
MO P AL BB E AT 73 A100
HEH* EE22 4T
HIFAEHR
HERPMEENIRT FA102 TLAC fp1s
T et 17 AL01
EEE e 38 A102
E éﬁ zurwr»f 7 53 A103
B 5-FFddcp 2 i p FARBEEF- T 20h 29 21 A104
%:ﬁ?ik%liﬁmp.w¥ A R 42 AL05
$HEBIPMTE 2L AL ARF-FA122 TIAC 431 &
PEANEE - N AR AT 18 A106
EYER s 2T 30 2l
5= ok £4T 54 A108
g WE-SFE AL Ldka f 1{1 »ﬁ; F-RF A% ER 27 A109
ST AR Rk p R Y- BT AR AR 12 ALLO
&*k%ﬁﬁ$ﬁ*ﬁwﬂi af 72 ALl
WeRAPMELEL FARF-FA12 TIAC fi31 s
PR Y- T A AT ACE L0%P 111 E 1 0 1 pAs 19 ALL2
PEREE Y - ST A A ACE ISPl & 10 1 pae 23 ALL3
PHB N - FAdh A1 #E 10 1 pde 40 ALL4
gy‘“?ik%fﬁln.&ln 1P 55 ALlS
paiﬁﬁ@¥ BF Ao £38(25%)-110 & 12 * 31 p 19 ALLG
PHE S - T AR £ER%)-110 & 12 * 31 p o 40 ALLT
ﬁ?:ﬁ?i#%$ﬁ@W)H0&12”31Buw 55 ALLS
i W fFrdch 2 Wden p A RBES - HFrIc% 240 21 A1
%:#?ik%liﬁmﬁﬁwi—ﬁgﬁk?ﬁﬁ 42 A120
M P AL B EART 73 AL21
RFas S RE AT AAAEI L TAS Y L F AN E Eors 72
FAIEZ QRS EH
BT Y 26d A122
EREE e Y A1b A123
R e Y 56d AL24
B 5- Frdchd Lo p FUGEES - HFrdh a8 27 AL25
E iﬁ?‘j\ Fot% 3 Eden p B %- F AR A 42 A126
ERERL

17



" whre | BHHBHELT | AT AREF |LepnEs LH TR ESF ,
R REEE =Ar | AidA | FARAE  (FRIGRGE [FRLALGa | R
1}) '#)
FA-ER 983,430 983,430
HeEmpMEEILFT-F4A21 82 TIAC fr1 8 -
PHUEES - T Ah 4 17 - A127
FHE S - T Ah 4 38 - A128
N e 53 - A129
Hu ¥-Frdch 2 Uken p JURBES - T A% 44 27 - A130
o F AR K lka fH B Y- T AL A 42 - A131
HERBPHMEE 2 2AE S HF-FA21 22 TIAC far1 2 -
B w@; ¥ - 8§ F Ak ﬁgﬁ 18 - A132
PEB S - T Ak L3R 39 - A133
PR T AR A 54 - A134
ﬂw“'—%ﬁpﬂ\w%mi Hen pUARAEE 5 - HF MG & 27 - A135
FoOHF AL A PEE S - T AR A 42 - A136
Mtk PEA L BB AEARTE 72 - A137
%’rﬁﬁﬂ:#ﬂh&i%* FAHF-FA1E2 TLAC fara & -
PAABEE S - HF AR 248 10%F 111 & 1 7 1 pae 19 - A138
B asi»ug;af BT Mok £3-408 I5%FH-111 & 10 1 pae 23 - A139
PHEE-FE A1 & 10 1 pae 40 - A140
PSS FAch A1 #1000 1 pds 55 - Al41
H;a UHEE - T A4 £E(25%)-110 & 12 7 31 p W 19 - Al42
AHE S - T A4 £3E(25%)-110 & 12 7 31 p s 40 - A143
i 5o % T A4 23 (G0%)-110 & 12 7 31 p 55 - A144
e aa B %2 Bch p BURBES-FF A% 4H 27 - A145
< j\a‘r'fﬂ Rfem pHwsy- i‘ﬁ B ﬂ\a‘r'% EX1] 42 - A146
" “a‘r'!r‘F”ﬁ,$€E7‘ Hu £ AHF 73 - A147
RFRS P XFRISATAAARIET A TABAPME £ R ]
FALIEZ HFEIIEG
PEEREES - FF Ah 4 26d - A148
PHE S - T A% AR 41b - A149
R A i 56d - A150
W - W Ak s 4{ AR Y- T ARG AW 21 - Al51
FoNF AR Cdka p AR R - T Mrrﬁe 4% 42 - A152
i s@mEA 983,430
KK 5,075,224 5,075,224
A - 2,675,331 2,675,331
B A -3 1,730,760 1,730,760
i 1,193,312 1,193,312

18




sz hp i

L where | BHEABELE | 2AFFTAEEF | EAMBES EH TR EF R
fie LLek sHr | iM% | FALRE |FALEEOE | TALGAGE|FAP
*) *)
ik 8 A153
AVFAELFE) 9 A154
Wt ST A
Ak KBRS TE 10 A155
Sl
AZE 10% E P FU R BE Y - T A% & 4R 21 A156
AZiB I5%HER U RIEE ¥ - B A% &3 25 A157
etk P AR 75 A158
A6 FAEN
kg 15 A159
HeF A
FTARF 902,705,613 902,705,613
g
L EERAGRRFEGR 12,112,909 12,112,909
LEEEERT - -
BEFERD LG E
$€L£ﬁéé% 29,813,327 29,813,327
FPFETEFAFALIE
Qﬁﬂwﬁ—ﬁﬁilé 30~ 32 D1
po102 sz F e ok 10%2 B - sFial 33 D2
ERE-HFAIE 46 D3
po102 EdegF & vk 10%2 - F A1 n 41 D4
FOPFFELFALIE AT A 2P
EH AW - gF AL 34 D5
po102 E4=FFE Sk (0% Hu - Fral 3435 DB
ERE-_HFrIE 48 D7
po102 EdeF A& SR 10%2 o gF AL 48 ~ 49 D8
AR FEEL T AET
Ga K bl B WL L 8 14 D9
He SEHFRD LG gR2 dff i
We2 Epi G
EHEAE-FIRET L bR Ea A2 14 D10

HEFPEEZ G X

ff% ’ A 70,155,260 70,155,260
R

N 6,388,504 6,388,504
*ﬂF“T@%E 7 1,441,828 1,441,828

19




. Wiwz | BHMHRELET | AT AR ESF | EMBESL n
§EP BERAP z%p FRE xS FTALGA FRALGEAO G ®ER
*)
HENL T AT AP ) )
M2 f i
F Ak A 632,321,527 632,321,527
BHERG % 23,662,295 23,662,295
S A
EREBF-FHF AL 30 ~ 32 D11
po102 #A=F3F &2 S 1002 H - FF+a 33 D12
ERF-_FF AR 46 D13
po102 FAegF &2 S 1002 - F A1 E 47 D14
R EfG 5 ST FAE)
FAPF AR 2P HES
EREBF-FFALE 34 D15
po102 AAeFF & i 102 He - Fial 34~ 35 D16
ERF-FF AR 48 D17
po102 sAegm & b 10%2 ¥ F A1 E 48 ~ 49 D18
A E 2 T AR
Tt gmf 5@ Gvr FTAE2 23 BE2ZF2ER)
Y
R
ERAU G- FgFra1 L 30~ 32 D19
po102 FAegzF & SR 102 He - Fial 33 D20
ERF-gF AR 46 D21
po102 FA=Fm &3 Suhp 10%2 ¥ F A1 E 47 D22
Fupk g (% v TRy
FAPFEEd R NP HES
EREE S -FFFAE 34 D23
po102 FAeFF & SR 102 He - F+al 34~ 35 D24
ERY T AL 48 D25
po102 EAeZzF &2 SR 1% ¥ - F A1 8 48 ~ 49 D26
AEAIEEL T AR
PR FEET T AFE L LT AER)
Hi gpf G 46,736,401 46,736,401
R 371,954 371,954
AEFE G 2,859,536 2,859,536
vput A f 189,339 189,339
TR -




hre | BRHBELZE | 2T AEEF | & AMBEE

N EH TR EF ,
fare RRAE =HE | R4 FEIGA |TALKEOGE | FAIREGR| PR
*) *)
EVFAG%FR) 9 - D28
kg 15 - D29
A REJR A K 10 - D30
[l
1B 0%V p s - T Ak a3 21 - D31
AL ID%FPHER RIS ¥ - MFE A% A 25 - D32
ek PR 3R [ - D33
ke Y 189,339
EFEE 1,758,469 1,758,469
e 828,708,135 828,708,135
#E
R F
¢
x 4703254 47,036,254
R ALY - T A 1 47,036,254 El
. T
éﬁﬁwﬁ—ﬁﬁilﬂ 30~ 31 E2
po102 #Ag 5 &2 ikt 0% B h-rall 33 E3
FoOHEF A
ERF-_FFALE 46 E4
Po102 £4e5 5 &1 b 10%2 B fp A1l A7 E5
FEFE G F AR
T
I S LS T 1 E6
MR ER e - F A
BT e 30 - 31 E7
P02 EAsg 5 &1 Suhp 0% He - fFill 33 E8
AER-F T A
ERF-_FFALL 46 E9
B 102 FAeg 5 &1 b 10k b - HE AL A7 E10
2 A R ALRAER
FAOROR AR ST 2 Ell
g E e
UL RGP LTADL 2 BT DR 12 E12
¢@ﬁ%ﬁﬂ?&%ﬁiaﬁ?§%ﬁ*% 7 EI3
ﬁaﬁ? AR AL 2 T BRI 15 El4
BELIBHLENAL L BT ZRH K 213 E15

21




L wivz | BRMBELET | AT A EF [SeipngL TR L N
g3 e ERA SHr | 2id4 FRLEE |TAIGAGH | FALGLGH | TAM
*) %)
AW AR RREEERPE o 2 L EAERGEFIREAAES (2262 Bl6
2 AR ek 56a
FFERIBACTFERF 2L ER AL L BT ZANH ok 2~ 26e B17
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 E20
HuEE H#EE R 3 E21
SEAEFLHFRO A EFRLBELI L2 A1 L2 FR=H 15 [26b~56b 599
ChimipMEEF 122 TLAC 541 2)
Weea1 22 JIEL) 11 £23
AHALRHE 26e ~ 56 £24
Hi s -He
REOLE 16 E£25
R R
A BEE Y- HF A 5 £26
He¥- F A 34 E27
. 48 E£28
AFIEE LT AEH
#ERF 73,997,478 73,997,478
Bz ESR 902,705,613 902,705,613
W FEHAR 4 649,046
BEEAEP
1 ﬂ\% {#’?‘ﬁﬁ_, M S
2722 FHHARMMILTARTZERMD » T *» MNP ERGF 1EAFRFLIERFR 2 §RME Y 8 FRT IRATLATE RN T L 4%

KEFEZ *"F“ K ?"é_a BARTE o H R ?Fda;}r%ﬁﬁ@ﬁﬁrzé .
3. EEm T2 NH B & - i’gﬁ—xj\a‘rlﬁal i&ﬁé%’ﬁ&ﬁi#‘—"'ffgﬁJ5’/3\73’3:45?" ,%‘*—Z‘Sﬁfd\;}r‘fliﬁo
LRRRIER §ERE Ay BT B E AR R RCHOT  BILE R A R A AT L e T A
23N ’”\@%1’?% AERGIAFTRFE TR E - BTHE C F AR R 2 BT E T AP > IR 2
i

*®
W

PArdes|2 asAkte ~ R F T HG 2
S EHE S BT nx_%%iﬁﬁ?’l\p%-’?%’
2 rg,hgﬁsrergJ_:ﬁ, F@s)
Fo THE BRI Gy 2GEH A

T

G AACEFHHFA > EFRR - KRR RAGEFTHE A F - BRI E RH TR GRERER S TEA 5
FIRF j\'ﬁJ "‘#ﬂ FREBIER S Y E R ARSI lﬁﬁ] P4 ia3R WP % M‘L%{‘ﬁ.,i,jk Ao ,E\#F.:ﬂkmr,a_a
%#$JW%&W\T@gdﬁpff%ﬁxma?iﬁi@\%go

5. THBE AT TEEA B FEHFR A EFEZRFLIEZ Fr1 8 éﬁm—xxﬁ FoCGhARApMEET AL L2 TIAC far1 & );@ug;@gwﬁg
FEFS AR EFE 2 RF LI L2 GBI EAFRTVRFAIRKD L EHES(E 2 ¢ § RFE ?%jl»f?%fﬁﬂ | % 985 55 Sk 7|2 HIIF 4 o)~ Tgg1 B2
FIZ@EA) ) PINFIEEFA T8 2 EFFH 7 -

22



GEYEED

FAESE DB L

113# 12 * 31 p (B3 %+ 5)
#Pp *f7 & BEB
T
L F e ﬂ?}’i‘\, IO I 2 1B E;J.}r:
1 j\f}é;f 2 R ( > AEHEZ T E ) 54,862,231 E1+E6
, " EL1+E15+E16+E174E
TR (FRAER LT AN 326,
2 TE% (3 i F ) 22,326,853 LR 194620
3 Bpdumsaflzdetg (PHREERD) (3,191,606) E21
PHEAUBEFS-FF AL REI 2 BT AT A S
4 2L ] D7) % AR
s [FAmEEAd AP L K (PR EFLREE £26
FoE AR L dIER)
j& — P L AS
6 |mEAgH FEAREL S - HF 73,997,478 ;E;E sun(3 1 %255
S EEEHERS AGE: 3 X)) - |E13]
8 |BARU ML EREF) - A153-D27
0 [He g7 Aok tp Mk T E L 7) 1,193,312 A154-D28
o [RELT A RIS 2 s o AL A (dorf An B if s ) A155-D30
AN
11 |[#@%1 221244 (JIERIE FL Bhw) - £23
12 FE8 44 %057 Yk - |E12]
13 [mx 2 ae gl - El5
VS ,u]% 1_@_1ng‘?_1 é 'F' F14Li7 p _E/l P hYGiga A4
- -D9-D10
W5 /404 (115 Rdes » 14 ftew)
15 |raandl g f 4903 Lk 151,627 A159-D29+|E14]
16 |47 g2 F41 8 (WhRER) - E25
7 HERBMEEL I RT FxdAq RANF 2 % AR F ] AL+A2T+A53+A80+A
o FALE 10144127
- N o AGA32+A58+A85+A
+ 4 ¥ AR TR T AL D P )
18 |#&mink ¥ % EARFARET AL R 10644132
AL6+A42A68+A95+
HERIPMEEL ERT P HOREL T - HF 2 40f ALL6TAL42 [110 & 12
# [110 = 12 » 31 p ] 131 pouw)
19 , B
HERWMETELEARFARGT APy (111 & 1 | 324108 A12+A38+A64+A91 +
RENED | A1124A138 [111 # 1
REES
20 | % f ¥ I pRIE Gl 10% 1 & [ S ELERE
o |FHEFIELE TR L 2 ihu R T A GRS LOWUFE - I ] A156-D31
M R )
og-sun( ¥ 23 % : §
e i s ]
22 428 15%F ek 3F %5 7
s ) AL3+A39+A65+A02+
A EARF AR D i (111 £ 1 % 1 pa= )
23 i P4 AL134A139
W | A9 5 pEaRRIE [ N R
25 | H¢ 0 LB TAS auku AT A - A157-D32
26 |& WG vk AP
oy | P EATEATREETEAF D G ESE G E16
D imraAAd 2 BT RN K ’
HigH FV#FL*‘E“ iR 2 R Z fra £22
26b | EAFRFFHNECEHERIABEET zkl e 2 TLAC 572,320
Fir1 k)
e s = i 1ERFRELE




e * 7 ) B RB
7R
ooy | KFESCEFEESTAAMESLTAS 2T & ] A22+A48+ATA+AI 22+
BAAMEETFF2LFALIL YFHEIILEH A148
%6e FFERFEASFTEFE S LR BRI ) i E17+E24
ES
26f 101 #1 % 1 pierdAaeisfierdls - E18
o ﬁwﬁ%ié£ﬂ£$lﬁﬂﬁﬁﬁ&ﬁ; - T ] E19
S Lmypen
A4+A9+AT9+A25+A3
0+A35+A45+A51+A56
A ERE T N SR SRR T RS FRCU YT FABT+ATI+ATT+A83
B +A88+A98+A104+A10
9+A119+A125+A130+
A135+A145+A151
*3g=sum( ¥ T IE: %
28 |FERBES - FR A AAN K 5,464,089 22 3, % 26 5 a: %
27
29 ’Ei‘iiﬁ}. ¥ - HE > (CET1) 68,533,389 *3=% 6 B-% 28
j& 5 44
0 [FREFNEELE S - EF AL (G MR AER) 3,000,000 ﬁﬁ*3lﬁ”3z
31 HP IREFhEFERAHLRAER - E2+E7
32 HP I RFHEFEP LG 3,000,000 DI1+D11+D19
R B % - T AL ﬁ»a‘r’ﬁ? MEHEF AT AL (h D2+D12+D20+E3+ES
33 102 #A=F & & 3 > yhp 10%2# \1’?177712%—zeﬁ;1\ -
A1 E)
- - D5+D6+D15+D16+D2
SPg D A 2 PG 24 R
M |FErER Flerer-a7 34DRALE2T
He d 32 g EFAEIshF AL L (p 102 # D6+D16+D24
35 AeFEED R 10%2F 27 Fd 2 0P
328w éﬁ—z‘rf?\ﬂxlﬂ)
j& 5 44
B [FEAFEHLANE - FF 3,000,000 =% 30 #+% 33

e i

HemME L MIKFL A B FALE

WE+% 34 @

* R A H

A2+A28+A54+A81+A

A ARTRGT s P THA33+A59+AB6 A
39 |HeamiPMET F22 HFEREFT A1 S - L0T+AL33
A17T+A43+A69+A96+
HeapipMETE2 - Fp e s- 5§ j‘%“?‘,ﬁ‘fﬁi [110 AT17+A143 [110 & 12
#£ 12 7 31 p e 131 p o)
Vilgeprutss s ngaoerizempy (111 £ 1 AL44A40+ABG+A93+
1 pA] A114+A140 [111 & 1
1 pde]
Al |2 B ez A T D
TERFRE AT
41a 1ERGFZEREFTEHRT ﬁ"élﬂ%#f"fﬂ{ 292,662 ZZREERIED &
PR
b HFm% [Liiﬁéﬁﬁx&%mﬁéﬁ FTAAYESG & ) A23+A49+ATH+A123+
RIPMEETEF A2 FAI L2 GFHEA 4 A149
AS+A10+A20+A26+A
31+A36+A46+A52+A5
P R e
0+A120+A126+A131+
A136+A146+A152

24




H R * i & # A
3% —sun( % 3777 : %42
LR BT PO e 292,662 ﬁ)sm(
1 |B®F- R~ *77-% 36 -5 43
* SIS 2,707,338 7
*F=% 29 H1F
45 % S & (TI=CETI4ATI) 71,240,727 I;E ¥ 29 e 4
46 [P R FALEE T AIE (FARML AR ) 6,450,000 D3+D13+D21E4+E9
‘%:F?*ﬁﬁ&k%mgﬁ%ﬁﬁili(%ﬁ 102 &
. L - D14+D22+E5+
M a1 v 109 s 2 apFo $-Fhan) DADIADZZESEID
R D7+D8+D174D18+D2
AP A 2P L E T
87 FILr-wT* 5+D26+£28
_‘E'_F‘ —;4\;?‘?7‘\%‘-&»#?’%?*15—(1751 102 -Eﬂ—i
49 T D R 0% 2P A A 2 P D8+D18+D26
ZF-gFALE)
~TAT9]
L% 12 550 Bl 47
-0
2. % 12 =0 %%
50 [¥ R 2 &R IE 7
5914212 (£ 79) 35>% T6 (&
78) o » BIRIA=TE (&
78) IE'
%77 (& 19) %
6 (% 78) 5 - Bl
B=T7 (& 179) 7
KA = - L As
51 e ED S HT 4 12,364,212 Fosun( 46 o5z

48 78, % 50 )

HEFFHATEF 2 S FgFria1 e AFH
sy [HERIMTRLAPTRFT L5 2T A2 52 TLAC ik ) A3+A29+A55+A82+A
1z 103+A129
“ HERMEE22F A HFT(F TIAC F41 2R F + ] A8+A34+A60+AST+A
N 108+A134
A18+A444AT0+A9T+
HERIPMEELEART P F 2T Mergde [110 & 12 A118+A144 [110 & 12
s5 | 31 PRl V31 p ]
HeERPME R LB TRET A2 L HEF (111 & 1 - A15+A41+ABT+A94+
11 op4e) A115+A141 [111 & 1
' 1 p4e])
56 | & B4 ik R KT 327,779 ;i;ﬂ£§56ﬁa'
56a fﬁéﬁﬁﬁ?m%g?ﬁm%’”QE@Eﬁﬁ%@E - “E16
TrmEscsArAE 22 %Y ﬂﬁ#iﬁﬁ
éﬁﬂwﬁrﬁkﬁéwf%wa~%n—~iwﬁw
56b | ZAFRIFRNECEREARPMEET A1 52 TLAC (257,544) -E22%45%
%ﬁl%)ﬁ%%
1ERFREEE
B6c | 1 EMFTLBRETERT I B RF 585,323 - FHERED &
i
64 a“‘*ﬂﬁéﬁifﬁéﬁﬁﬁéﬂﬁé%ﬂiﬁf ) A24+A50+AT6+A124+
AN L F A2 FAIE 2 NEEA LY A150
6o a%izwz SHHFE S 2 L EHG TR B E ) ~(E17+E24)%45%

25



P r1F L e
" : * 3 =sum( %527 : ¥
5T [$- g amanmes 327,779 56 %)
N P 12,036,433 A 35=4%5158- %5758
59 |F 4 &35 (TC=T1+T2) 83,277,160 A3E=% 45 F+% 585

60

N T B X

626,761,101

6] |[HEBRBEESF-FF A F(d e hrabFT A F) 10.93%
62 |%-sF A F( A BRGEFT A F) 11.37%
63 |[RF A I AERGET A F) 13.29%
PRETLEET A F (R AREE Y- T AT 5
64 |EHrF AR F AREGFF AB L EHFT AL | Wi 7.0%
BT A )
65 HY g HEEFT A F 2.5%
66 HY B FORBREEFT A F -
67 | H? :G-SIB % /& D-SIB M f &1t X -
s T RS —— S
68 §§§?“% AR REE 5 (4 R GiLT 5.29%

69 |34 i iEE B - M F Ab Ot K (Ao B Basel 3)
70 |%- 5 F A5t % (ded B Basel 3)
71 |%&F &80t F (e 3 Basel 3)

76

%)

p [HERMEFELALCRFLFAILEIUC #B2 5| gy gy ATT+AST+A63+A90+
ALL14ALST
HEppMF FL £ JORRF AZ1FAATHATFATO0
’ 7,208,022 AI214A147
M s PRI R TR G N N ENEE T
X EREAEY R AL IS R
5 CIHFERLR AL L QUAERT AU AN TR AL 498,001 A158-D33

5,914,212

I8 iy £EA
R R ALE AL
it B 1 T4 2 R
B4R A2
R T
BPAF 4 38 2 &3 2.
%12 900 pl
=0 -

7

BB GRS RN

7,258,570

,’%P * h ‘ﬁﬁ’fﬁh Kﬁ’k’}—
7 A SEEX1. 25%

8

BET RGN N D T Ay R
(i ")

L4 rie 4 £
3B R EAZIE AL
% B pA F4R )
FLER T A4
B R E TR
WAF % e 2. £3F 2.
% 12 >0 B A~
35 =0 -

9

80

FEPRGMIGERZE ) BT Ay FER U

AR RET 0 R R ¥ - W (CETD T +

185+

el

P

SR fER R
7 A L0, 6%

26




BB * 7 & %

8] FACUR B LR % - s (CETD# % £ 3 (FI v & 5

a2
% JrAEAIFRTT RGHEE - HFATDF A2 51 i

1=
83 FAGUR B AR R - s (ATD# %% £ (FI v & 21 = A2 )

xi‘\l)
84 |ig * mg;;w,f—%m:r CRF F-H(TOF A1 514 -
85 |FHAE'LA % - #E(T2)# % £ (A v & 21 & 42*) -

EAPP
A4 (TS 2
9. kA ANFALIER,
TAR f‘;:f%’«i%ﬁ'éiﬁﬁ(ﬁp;wq? AE T ERFFZFE R AR ANEY 2 B [Fie

|

aul
m—o

3. WAKEAD ?‘Fﬁﬁﬁ1ﬁﬁvﬁﬁfﬂh—'ﬁ P FELF AL A blde 562 F(F B

AF i @Z]%gﬂﬁ@ﬂ BN R ERER B .r;;;‘;:\iguxg41mg’§@gigﬁ§i)a 56b 3F
(GERE 5T *Fﬁﬁ"}hfﬁfﬁfﬁ%~%i— EFRBLEARRTFRHNEC B eRAMTET 4

182 TLAC 31 £)2 459%) > H AP I4E5L 4T f & o

4, %% 80-85 sE i * 3t 102 £ 1 ° 1 px 111 &1 1p "-’F‘ﬁﬁrr\*gz"'ﬁ:/za? 3 EH TN Y

PFFAR R 10l FRFCFFZFAILGY BRPYFEERFL LY 7
—&lﬁtif”,ﬁ% 83 i%ﬁgx"‘ﬂ "/F-ﬁiﬁqig

é E g N ﬂw E(-&r{ﬁﬂ “'EW:F\)"P;J%;’:IW ,ggwggﬁw@ ri*l
6.F Ao pthpie %gﬁfipaa[alB]pﬁaﬁ ﬁﬁ%ﬁﬂﬁﬂ%al°

27

TAFEM2 £V e ABFHELT (e -] > * U EF ﬂ\ﬁ&—y\



21:FrESFPHBLRIFFAPEAA-BIEP HE
¥ %P FRRP (B [p7F23+8% 1Bl ApHRp)
FABRES-HF*FTF1E0%Y
% s s i . ) [ %]
ERF AR F o) e .
1 Ef;Ju;;%(i T Rt R AL D
+ e 3 i 4]
[(Fraf—2He]
) e +[Fx@eaqt]+
I (ZRANFER T A
N LR R B [#u 262514
[ %42 4]
M H s 2 Hp g (THL YT .
3 ;éﬁhluriﬂ&,x}% (WRERET Ny ipamn]
PHUEREES - HF AR BB |, . I
4 f%;%(fi“igw +~,iiu> 12 ) “f A AP > ARF G
el i T A 2018 £ 1 7 1 pwmz |,
P F iﬁ P h AYEAED > ARA G
sw\wf BALPREG A% (TR L .
I I i Lt
6 |2anfs FA s B - ST A 0% 1 15 Al gk
FEREEF-FFH 2 EANA
T =R a7 L (3 Hh%E) (= a2 Lk (3 3Fr%G) ]
8 [FEGgApMATEfE F) (FRzHum2 74 F2E]
D [PEAVFAGFARN TR T [(F%:26a7FA 21avTAl
AALIT A REfR R A 22w T E AT A e e ek B e o s o g s .
10 v R ) (A4t & R EFLR w22 e 78 fnF 4]
S B | 4 | = s 3F 4 ¢
o (R EETESAE SR SRS [ g B oot s L @63 24152 4]
12 PR dp 4 7 i (¥ 802 KRR 7 7 L]
13 |[EE2EHLES [#5ic 25 hgyzE ]
LA 1‘}5: BEHEZf IF » F4LF p B R
. (872 f FREAL Y pog2 $Fomni2 AFRIFL AE (1
14 |#n &2t/ Redetp o A Rt
Sy ASTHEARR (HE kA wan SRt A A ) ]
N . [FFH k&2 R1iaflf Fda? Bl mk72maat
15 | TE G377 .
T EAGTF]§ R #7]7 Lk i I‘E‘iiz’i)"lx )
16 |44 Horg iz FTA1E (4o FR) [RiFp FEvE g F2F+1 8 (BF%R) ]
17 }f$ﬁﬁﬁﬁrﬁgi$~#ﬁ‘q;},\ﬁi ;\'ﬁfﬂff}y_i li‘f‘fﬁﬁ#ﬁrﬁgzﬂ‘—\#ﬁfﬁﬁ ﬂ;\?I&‘f'Jé—%iUl’}E;?}?—éf?%
ERTIE «_&‘ﬁa\%l 12])
T E M T Yz A S AN FTRET AL P . . .
18 ;ﬁmwg * TRFARET [HemIPMT L2 2 E A RFT-2E A RFTRET AL 2P 82 447
HERAMEEL EARTANORBE Y- |[[HEROMEFL L RTA JORBE Y- 7 2ap 8] (110 =
19 HE e [110 & 12 0 31 pouw] 12 7 31 pruwn])
HERPHMTLEZ EARTRETALEPE [[HeRPHNT L2 EART-EARTRGT A2 22 £37] (111
A MERERREED #1011 pa&]
20 |% F ¥R EGZE 105U ) EHRED 0 ARG
3% LS e [ R :: .
O e L T RS
22 |RE 1D HEHEEE
g | HYPES %»“*“$ﬁ¢?557%’i”£ (11l & [[#epipME L2 £ X F B F2EGPELLE A2 2 hu TERT
171 p4z) A0 2 & L ATE 5% edch - F L F i wmF )
24 H o5 PEBRMEIRIE BEEAD > AR EH
: . s |[[HERIBHETE2Z X FURET2YRFELE A 2 B @ RT
He 1 d fpr L B 41 g 4 o i@ RE
25 weEl L BT g 4 et IR R A A _—ﬁkag&ﬁ 154)@%\)@;}?%& dhut ot BT A )




¥ %P FERM (H[pFFT++E% 1-Bl 8% P )
26 |& BTG ez 2 P
PEAF T FEESERE LD R
%a | AERHEFLRIIAAL L RT PHH (7825 * MREFFRPF > 2 RFENE G EFL RS
e A2 T F AN k]
éﬁﬂWF@ﬁnﬁéw$@wg\ﬁn#
# A E CHE £ pAp 15 (R & R . 4114 T i %
METEFrias HACrﬂﬁﬂ B HECHh st f~P*“‘*5 mc Tj*l£>]
9%¢ J%ﬁﬁiiﬁﬂ?iﬂfxﬁg@%k% [1¥REIRRT2RT I A BRIl p FAREE S - T
# Acrh 2 &3]
R e K H
N iiffwknfiéxfg i SHEFA !ﬂi@%*ﬁigﬁtﬁﬂﬁﬁl FTAAY LG AR T £ 7
;“?fﬁﬁi&i#%?ﬁ’?ilﬂa *iﬁilﬁiﬁﬁﬁﬂfﬁﬂﬂﬂﬁéﬁﬂﬂﬁﬁﬁwwiiwﬁw
SEkAEIEX 2ZF AL E2ZHF R EH6-6)
EN A P SEE S R SR S
el IS ST R 77 80 2 (5 PR 4 2 AR ohinrl 2 15 ]
26f | 101 &£ 1 7 1 ptsrd A &issmmr I3 (101 & 1 » lﬂﬁﬂﬁé%yﬁW1k]
AU AT ATEE R @5 r R EEY |[[H6 2Rt ATmE L pnp E N AL K- R
26g - T AL RT P - [ RS o PEEL TR R A
i %- F A0 2 dca p % s 4o
27 b3 (£ 5- HF*7 Lorg ]
28 |HEMAEE S - E AR DKL P B35 T 322 A4 ¥ 2627 Az £k
29 |¥ i@ i FE ¥ - %5 ~(CETL) 0% 6 SRy 28 7
Au ¥-Fr:Fr1 8
q [PHRFFOEREE ST R R (G atn [[RFARfAuR (FARRE)) c @102 & 17 1 p2i%h
j‘?ﬁ?'%.) FY+ (&P R f=x ﬁ’i%*« (2)102 # 1 » 1 p2isgss
31 BP IRFESHEFERAFELIRLIEES (A gfpgaupe (FEmAEHR) (102 # 1 7 1 p2issF
2 | AP mEDEERAS | [zl p 2R ff=mfs:(2) 102 & 17 1 paissig]
i B A e g e e e LIRS (3 ER B SO0 2 1z 81 pRe e
B olrn (vh 102 Feegs et g s | E CE-EPREER]
PEELAE B T ALE) e 2 Borr o s
= - E’E‘
U |[FopgEtd s 2Bt e - gTA |[He 283 278 F2d 2 2784 2 F 4 &3 %])
B¢ 0d 2 2P F EA RS OT AL
(Fh 102 #4373 ahp 10%2 |,
3 —?QP%?h;»’Ld—% SFHE Zﬂ s “‘0 AIBI P
-HFALIE)
PR EOLREAE - T AR (TR |,
36 | LE ) 3033 fr 34 sz &3+
-HF R EEANE
P GERARFTRE TR - FF AL (WARFARHFE L)
37 fimﬁ Hoopm 72 H a;—z{ifgjixl,,ﬁ__ i\ia:: ?ﬂxlﬂ (4o£ #p = ,ﬁ,%) TPRIL T4 o &R W fHE 2 1
25
f$ﬁﬂﬁﬁfé§i¢~#ﬁ‘#f»? His $-fF+a
38 |y ' [ e miMEL PIRF-He H-HFA120]
HemirHE L2 AE A RFREFT AL
Ml Pt [$epiMEE2 AL < RF-2 65— HFALE
HERPMFFLEARFTPAL T -T2 [ [HERPNTFLEARTA LR T - 7 »
& ¥2. 8 = TR H B R - E AR ¥ 3
40 k%&[u0ﬁ12n3lawf] 31 p ] F SSE A
HERPMIELEARTREFT A2 EPIE [ [(HeRPHETELEART- 20 5- 57
F2Z £ 2 & FH s F - T AR :
= [111 &1 7 1 p4e) 2] ’ " T FEeR LA
4 |2 R i T A D
Ala ;%ﬁﬁiﬁﬁﬁﬁlﬂ%%ﬁé@ﬁk% é;iﬁfﬁﬁﬁﬁﬁﬂﬁﬂﬁé@%k%%sﬂw%—ﬁﬁﬁk
72 E%R




kA %P BFERP (B [pFF++84 1Bl s p)
PTFTELCZFESSFTAARBSEFT A (He Fhdohmp (FARY B aRMEETEFLTA2224
41b PR ARIPMEEMNEFLTALE 2 i&,‘%ajﬁ%ﬁ@—HH?éﬁﬂ’E’ﬁfﬁﬁ#ﬁﬁz&ii%’éﬁ?"%1«\ Sk
GEES| &3F & 7] £ 47 (6-G)
HEER S Rt ERE SRR .
49 7 A fotk A
jerk 2 F (%= 87 ~deip 7 2]
43 Hues-FrzTCAEFET K 5% 31T 1 42 Pl £k
44 |2 @5 - FF AWUTD £40% 36 sl % 43 7
45 |% - #F ~ (T1=CET1+AT1) £ 20 54 ® 44 7
SoRFA I FTRALIEARGER
[ AR maFnn (aJ*Mw%) (2102 & 107 1 pES
, LEY (e AfgE e f s (2)102 &£ 1 2 1 p2 ,M\m&]
AT S - = B A I i 7
46 Bfﬁfm P ‘ﬁﬁilﬁ(*wwgﬁ“+(wﬁ#~ﬁwM ﬂ(mm2&1a Lop 2 iss i
I%‘ %]“'[‘Eﬁ};_Am?"}" = (2)102 £1 21 P Z wﬂ\?f’f
H1 4 [Rgaenn (g E%aEy) (2102 & 1 °
1l p2iggirk
(R Rsaas (FE%rEg) (D01 & 12 7 31 pagiFa
B zﬁﬁ;‘ﬂ\ z,uz]

G ﬁ?xj"”\rybﬁ"j’“"fmﬂ%%“F LS e e o e & & : EER B AR DT
47 (%B 1241%\ 872 LLLD/)E\‘ 10%2. = \’J;i, ﬂ\yi_j\] [ 7 (1)101 12 31 p g § & r‘)?—-‘kFF'
Fzs-gFr+1 L) N : R
tlEw=zmed s (DI00 & 12 7 31 p#% @4 54 %27 ~if
f4.iz]
[ AR (ZHERAFER) (D101 & 12 7 31 pagEA @
Ex-F AFEE
4 |+ 2PgEtd 2P LN T A [Huspisamgmads it 2frl
e 13 2P FFLARER T AIE (T
o102 Edeg & &3 SR 10%2. 5 2 -
49 P A P HEF 2R T A I P
18)
50 |¥EEHW 2 FIAE [F58m2 FaEiE]
5l |2 apms s g A ¥ 46 1 48 7|2 % 50 A2 £3F
RoMTApEnkA
At AEARR AT - FFALE (A FRER L)
52 |\iFFF ArgE Ly gE AR AR CHFALE (WEPTEEF) TR > B v SRR
A5 o
HEMAAMTE L IRFTLE T r21 5 g g o
B (2 Hac g ($epipME LI RFT-F-FF 2182 TIAC Fira £]
HeminM$ £2 20 A 3 F(F TLAC iz L A o L K - KT A g
54 g)g@ﬁlmﬁ [$tapiME L2 AL A RF-5-FA1 22 TIAC #ab2 2]
HERMFRLECRT N T MG | [HERIPNTELEARTH V- HF ‘—"”fg‘] (110 # 12 % 31
o5 [E (110 & 12 * 31 p s ] R
ﬁ¢@wwi$~i BFRGFr12rE [[HeppHT Lo €A RF-$-gF2122 TIAC a1 2] [111
A MERERREED £ 17 1 pa]
56 %@%ﬁﬁ%iﬂﬁﬁﬁ
A 7 =Xz FE e R PEE > L LB
in | Af b bty P AT Y FE R R L R
3R] SNIERULIN e A 22 Gk & AR
a jtgt %IE' o T = iﬁ‘ #\Z}_ials—?”%i‘iﬁvﬂxl
BiEHE ﬂ—r,:}gy_ 2> lul%lﬂfg—f 2 fEFa £am e b s N mm z @ gz
56b ez f;u A1 EAFRTRAIE (2 %4’]%1?‘ ?El_ﬁirfl ﬂé“/i;#igki%f%’;ilifi LTLA*(%TJZ‘; F'I)P 712‘150/]7{ R
MEEFA122 TIAC F441 £)2 45% =CTRERMER TS P N
S6c ;{é’ef FL BT 2 RT3 B A BRI ;ij%ﬁﬁﬁ%%&?iﬂﬁx AL R S N
£ %7




¥ %P FRRP (B [p7F23+8% 1Bl ApHRp)
BFHL R FREARTAAXFLLTA (BUFA4%AD (FTAS Y L ARMHTLTHF A2 F 21228
56d AUEG ABAMEENEF AT ALE L (FRAIAFUIDIFAA Y LG R EEE AL T AL B2 9
qEES &3 e 7 £ 37 (6-G)
S M b TE AN \ Y = L% 4E e < L s ya s g \ros o
56e ﬁggg;%%f@ HERPEESITR (g 5oa e KGR 52 &0 GRS 30008 @ 1% 2 45%]
71 B |/~_7\ 0
ST |- g A2 eafEst % 52 7|2 % 56 P2 &3itdk
58 |# = #gF A(T2) 3% bl FIEE 57 7
59 |F * & gp (TC=T1+T2) 3% 45 74w 58 A&k
60 [sciERC&IET AR
Fau s
FAREES-FF A5 (44 BT A |y s s -
61 i?;*& * Z’?F‘ l"‘T ( “%h“ﬁr?é‘%‘;%\a’ 29 5']“%.'1’3760 5'](“—’%%7{‘)
%
62 |%-FAF (R GET A F) F3H AL Ay 60 A (M F &)
63 [RFAvF (FAciEhGIEFT A F) #2205 59 Ag ek 60 A (B FAF)
BREFREGET A S (R ORBES - (2 [REA T AZRGBTALFE S 20mp 2 4] - [T+
b |[FAHF BEGT AR F AREGT A6 BB FREaFmmE] ¥ 5617 BERm Y
FrF RS F RGBT A F)
AEsHR I (p 105 & 19 1 PEBAFEHER i3 100 &7
65 HY I G EWF A0t el RS R T 2.5%2 0t 5 (7 105 & 0.625% ~ 106 & 1.25%%
1074 1.875%) )
66 B A RREET A F B EMARP SRR

4od 75 4% TFSB 2 BCBS %5 23kl kb d 27, » St N4 ¢
Edp LA R AR ERAE ) e fHET

(FIRP AP E R F2 i R F A g RaA e & T £ & R
BANRAF I LEERVF ST - RSk T X EREARE
1 TR E B )

67 H¢ :G-SIB 2/ D-SIB %¥#g &t 5

FRHEE F - T A SR SN - T AT AR L
Wk, TR 64
FoITREUT 105 & LR B - A (CETDT.
B A F(AT10.5% ~ % = 57 ~(T2)2%
FETEEET AL S o R 104 EERKE RF
1 % 0 %00 i CETL v~ F & £z CETl 4kt
FARBEF-FF AT EEBF (4|75
) ¥

i £ 5%-4. 5%(A)=3%
68 ,}.E& xﬁ,}i—;\é—phj’: ( )

2H A By - gE A F(THERME R

CET1 4.5%(A)+ AT1 0. 5%(B)=5%

-—>7* &k 6%-5%=1%(C)* CETl # &

% 39 ¢ * A BIS v FECHE R

CET1 4.5%CA)+ ATL 0.5%(B)+ CET1 1%(C)+T2 2%(D)=8%
FAH FURELF-RFT AT NG HEET A
7. 5%-4. 5%(A)— 1%(C)=2%

B R Kt & (B4c7 B * Basel 3)

FUBREEF - T AR F (Baed B0

69 A% Basel 111 #pk > 272 THEB
Basel 3)
0 |%-fF &M F (Bde? B2 Basel 3) (AR TE Basel 111 4pk > A7 FH B
T 8T A0t 5 (BAo7 B3 Basel 3) AR T Basel III 4k > 213 ZHF
ek PHERTE (B i)
HEemIMELAE KTz F A1 2 TLAC . o
72 %ﬂff“ FRLAET HARWMEFALARTAD FR%2 &4
T3 |HamiMEEE S R HERPMEEERFTAAFASL2 4%

|5 FE SRR (g A M eT AL ) AHRIED > AR F

31




%ﬁfh b 2 ) %%
7 égggif—;LwMWHﬁﬁé(k%wg %[ﬁﬁéﬁfﬁﬁ&%ﬂfﬁ7#ﬂ*é@m£%%]i—%ﬁéi
¢4;‘§*$ - FTAZLAK T4 ~2TAKAP , pHRGHE
i ST AP ERF R
[F 4802 FHREE]
a‘,%,’}r)iuﬂl /_ﬁbﬁzg ENIE g 7 ‘,«::‘-» P
(I o (j;z ﬁ» ;;« LGB D HF Ay é’jJ» EE EFLﬂ\’\vf%ME ; Ifﬁa‘pﬁf?”L’rﬁ%%‘a-"*"‘éﬁﬁﬁﬁfﬁﬁﬂ‘%
4] Eiz PR EER J%{%‘u—*ﬁﬁ;ﬁ&@ AR R F R RYFAIASL £
3P
NN T SN T
[ g FRDEER Jen p goctpn 6427 20572 1 25%
N z s.
&1%&%PW TEEEERP ST A gniﬁfvf%%gl 4
78 i}%(iwqwg)p“ SHF A (@A F wiﬁaﬁﬁ%mv&ﬁﬁﬁ%ﬁ%ﬁ%mﬁﬁﬁﬁ&@%
3 i MR RIS L R A2 G R TR P AT L &
(i
RGP SRR E X A B T Ay
(LI P FERTR e pg sl h ST A R5T2 0.6%-
FRAIBE® ARERERE
_E’i% Aq\]:vh{g)\alr.x g T I;LF _g‘g E’UFE -
80 @MU?iwjjm %Eﬂ%@ﬁﬂ’*ﬂﬂﬁ*
1 FACUE pH AR E v - sCETD# % &390 |, 0
(T v & 519 7 4252) AHRAD - ARF R
‘ i [REFTAFEME FAS5gmEm2] & ~13 % 2L
BONPEB IR ET 0 L H o ¥ - 5 Hm ' g e O
8 iij ;ff LT omy HB oy m@ﬂ)gaka%[m%Lm %Wﬁﬁﬁﬂfkw7iﬂww ﬁ]$94
= 2 £(g))
Al Bderg2 A w - fE ﬂ\(ATl)%\;fr*,T—\ ;_ﬁ
&[ﬁﬁ?iﬁ&ﬁ}?ii&“ﬂ%*] 13£ 72t
T4z T p A - AT R% 437 (7 . 5 ' F = EREEE (4
83 » FEW (FIfw Mp 7 54 [Basel NI @ 5 it 43{7 48 4 {81t H* rrRE L Ex
- v _ ﬂ/l = %
EREERY) £(g)) ﬁ_] "
ARpEdck 2 B - g F AUTD e ﬁdfxqu¢
‘ i [RFFAROEE FASRFmppEz] & 1118 FR:
BT AN 2 1$ s 45— = o 2 - R _’ET (#B
24 fgpé AAIE AT 0 R B - (T A B T 54 [Basel I awﬁwﬂﬂﬁ@w7iﬁww 4] % 94
N £(2))
¢T&k%*“:ﬁﬁiﬁwikﬁiﬁﬁﬁ
- P ﬁﬁ?iiiilA%E&“W%“]“ V13 iRt
LR % = (TR 257 ( SHE |gwm e 2 P P "%KFﬁ(ﬁ
85 FEW (FIw &2 (WP 7 24 [Basel T @5 i 7740 5 48kt 2ok g om o
B | A _ B ﬂ/l ZE
@ AZ'L) £ (2)) o

A P bﬁ»#r“ﬁ%i o E A(T2)e a‘r“,ﬁ%i:‘:&ﬁ%ﬁ

32




7

r1LEELRE

113+# 12 " 31F

(7 iR AR p

# 3P % 107-3 = (#)2 % 107-4 = () 5 108-1 = (#)
1] FuPrdf X fAEGes 7e Rz 99) PO7 gk 471 PO7 k43 2 PO8 gk 421
2| gEA ek el g
3| # A (4 CUSIP,ISIN #%) TW000G128060 TW000G128078 TW000G128086
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
ava.* ¥ L iE L i
PE AR - - .
S| FAEY Hi §- HF 4 T A YoE A
6 —:P\J,)\ﬁj\—% ;E PN >~ P S
7 REINVEHIRERAELZ EH2Z ERFTALIES | pmpphiz WiF kb2 L RiEhE2 L H
= X &
8 oA #‘i,]gp i . S T NI S T NN
o E At R
9| ¥rp3FraH #74 % 3,000 74 % 3,350 #74 % 3,100
By ~ By ~ mE ~
10| 7R 74 % 3,000 374 % 3,350 #74 % 3,100
.’—g,;!‘j‘;b .’—g,;!‘j‘;b ,’—g,;!‘]“;u
111 g#+ru N RS P-EH a5 R E S
12| Rmisgp 107 # 12 27 p 107 # 12 27 108 & 06 * 26 1
13 7\ ‘§_£ 1\ ‘g_ A éi‘ ENN ii‘ ENN “g’
14 Rr4ep)¥p £38p 122 & 12 1 27 p 123 # 06 * 26 F
15 prif@MIadpilgEm v L L L
16| R ¥ RS *ERTIP P A
G N E RN
St A S TR R5E]
[ fé CEVERT
AERFFAER G
?‘f,_}}’_;t * |’514L‘__|_»F3a}§§
[ S LT
EARNCER B 2 S R
P g H T
%;:,ﬂ\ﬁ;s'ﬁm?rr; @ 2
;ﬁt—ﬂ\qu xzt#&%rﬁ* X &
4(""‘ l’j’f —:\*: Jl;*’;‘t
ar’E??? de {7 {7 B
g j\f%j»%?sgiﬁg
¥ pm30p a2 s
L S IR S |
o
17 ?ﬁiiﬁ“'ﬁf“'? VO ) R 2 9 4 i 4RO 7t 7t 7O
VAT - - -
18| HESEF G LI F L kS kS

33




i P % 107-3 = ()2 % 107-4 = (#) % 108-1 = (#)
19| o flFz zwipbdnik 7 %41 % 2.35% Hx A% 1.68% | FEAIF 1.40%
SR NI S TR P L=t (“'I’@ A1 E
20 ARG LSRR A FE G Y 13 WAL 4] £ 5 4
2_%¥ 3x)
o Lmfl o FFEA L rrpa L AR L 1. a4l 1. s e
e R IR = L AT T S S 2. W 2w ,
E e *“*ﬁﬁﬁﬁ*fﬁﬁi%iﬁﬁii%ﬁiﬁiﬁﬁgi
AFEFARRL(FHTEEST A H2L WL L 2
&R LE L) A AR AR B AR o
AL FAEL R
A e @k de g )
87 A A
% (52 HEE A Y A A
L LA
{RZLHILH T
ﬁfg.’i—ﬁ T S <SR R
FlmEd A A LA
RPN gl
ZE o
WhERGFAER
LR A S e ¢ N
ﬁﬁ%igyafﬁ
PSRRI 0E
:’)3—13!'-%&7 B 1L
S fpihu of B A
Ao TRt 2 11 A3
%g‘ﬁ'%“?‘l’f A
22 HFFAIFHBLGTNAR T 3 % %
23| FAPRAIR AR AR A PRy 7 i T
{?*ﬁﬁﬂﬁﬂﬁmgﬁigifﬁwwgr
24 ﬁﬁ% FEAGFER S ETAILET L2 L L L
i el Rl RTRIEI O EEE -
10112 31 p#gi  AxEs TREF
25| FEPEFAZLFgEyE: | FLER-IZ N % % %
Lo EFZEMTEALILESE AR B L=
iF 23 /&ﬁﬂﬁ&*ﬁak
o) FROGHEPARE TREFTAELPEFTAR ‘ | )
BEEyEE | FLEY AR Lo Rz 3 3 3
iz
BLEp
[NENES L R
2. AMBARBELFEHEP  REFALZ LHGF T AT E 2 AR h s T A
18
3HEALFFELFTALE S AP R AL L PG T APPSR FIER TREFALZ 2
%ﬁﬁg4zsaﬁ%%§€ﬁé¢%%’mﬁﬁrﬁﬁﬁ»Jeﬁriéxsﬁmm;ﬁﬂ WA
PEEE R T AP o PN LR @ﬁJo
4. F AL ERF R FATERZFTRER
aﬁili%ﬁﬁ@igﬁwiwfﬂlﬁﬁqﬁwﬁ’mfﬁﬂ@WWﬂﬁg’N%glﬁ@w
Prgvw 57@4\@W$Q\K@Pﬁﬁ%@;¢1&§i LTS
6.7 F A1 & BT k2 S i ‘ﬁﬁ#%hvtﬁdﬁﬁﬁﬁw LG A AT R
) P AN F mHiri‘JﬁF PEE Rl s T AL L agT o

34




A2 ERFTHALIE

BAF R 57 b

TR (TR

# P BARE R/ 54
1 FEAEGF FERZ DY)
2 # T A
7 (4 CUSIP, ISIN ) HY FREGHFFHFURAFE o g
3
CUSIP ~ ISIN #5 » B A4 3 # i *
FALLGE® 2R fi«{ﬂfﬂéi}?w—'—wﬂ'i,%ﬁmlﬁ#ﬁ,ii?iiiﬁﬁj‘i\iﬁ
4 R N I R EE A
Fr =]y -+ =]
PR
5 | F ALY [R5 -mpa]ls- gy +]
—‘;J-)\F,j\-% -\ [}_‘JHJ:)J')‘][& IEI}Q 20/&,&»/}?‘][3&*@/&?};%&
6
% 10%Ei ]
7| REAL/EE/REAR EEZERT AL (72 ][LH][GFAP2 £5]
FAIEH [ AFAA ML) RIPp 223 f 508
NIRRT 8% A ESIE-SIE Y EEl AN
8
SRS TEN LY S SIEE AUl + F2
Bl ,',-«_,’% Jy;\]
9 | ¥rEFFFER [#7d %  FH~]
10 w ﬁ&%ﬁ [%Q—iﬂ;}gi\;% }r’;}?‘ —}:'TE;"}
1 g3~ u [EZ][FF-Z2@FERCHFEFL2 &/
FRIE G- amG3][f F-2ulngd]
12| RuEEP [ & » p]
13| AFAAY (A ][22
14 | R4p3Ep (gxpp] [&# » p]
15 FASid@dMETPALE SRy (2] (2] [#@™ ]
16 B w0 G
17 | TRz SO S ST e N R 2 gk AT

35




# % P BARE A/ 5
r‘;‘% &/
18 | AL G LR (A ][5e )[R ] [5e m A ]
19| FoflFzizmipbldpik
% EF 3 b A dFHEmnfliEe(ry F4o1Ea (21 F]
:;ws;fﬁ LA AE G U @ ol
R SVAS IEN IR S R & IR N EFYER (G TS DR e =1
SR VYRR TR R T R g\)] (54105 smm R 3]
22 | ATFFAIF BTN E B AT [Z][%]
93 | B L/RIEE S AR A (R[22 4]
LENFFEFES PP EF gl gM ezl [L[F]
24 | F A FER . EFAILEG A 2GR
S A R A AR 2 SR
101 & 12 % 31 p#ogFit > FlAp s TREFT A ([L][F]
o M2 FASERFEpE: | FLEF -2 5L - 0F
FIAAMTFALEEE s AR ¥ L2 E2ZEAY
s
FPOoOFEPARE TREFTAF L2 Friug | $TH00099/0/12 ros g 7 #F 7k {15
og | EIEE L FLBEF-RE RS- R HE NHBZ 9T PP EREFTAE AN T AE LG
Wiz 5L iER 2R e K2R o

36




(% + ]

21
£3

FASI RS

FEIERBRE

113# 12 * 317 (H o : 374 %5 =)
M A {7 EE(AE)
% - % % - %
113#12 * 31p 113# 09 * 30p | 113# 12" 31p 113 09 * 30p
PAIRE £ 2 BT A 902,705,613 874,997,470
_wr = AoyE g o = 2
RS T AE AT BTAR LT | s e05108)  (4,632,002)
M2 A
a}ﬂ;‘l]%\flf—r g 2 IE“}‘F ’]3& ’,’fy’?l | 'F.*\é’(_ gi f‘%
E N SN ngng oo R g AR 2 '—;gLﬁ
AP
BT AR B2 AR 7,004,245 19,872,391
FRESBT (TR AR A o000l 6os7316
Y R )2 L
> prs
FALR#EAAD 2 ?’%{E% FALT | ggso81l 63,902,826
R &L TN kD
ek (32,985) (6,945)
FRFRe R 977,860,845 961,070,966
BiAwp
1. ?"%3 (A X B (R LB FTH 5 -FHEFTHELEE VA
%) e
2.% 1| AR THRIFHMBFLZ AN LT A -
3.% 2 R - K 7 ﬂ\alr"fi '4?_%;7 1&g %155 (I R N a‘r‘f alr'“f &
Rl Hed oo AR (A2 ] % 2
4. % 3 AR {F * o
*

5T B EEART Rk
7. % 6 7 3|7

o
EA

Y (ﬁ.

o oo
N N
» »

‘83‘5’7@;" g*g;b“?%lﬁ @gF,
Py 21 - R o

HHEPRTARGHE o AER [
> 7 IR T r’L’r*‘ HuEAE; a‘ruf EHERIE Bt m (Ao BITRALFH2ZAE) -
B s wddp 2gfe 4 e (i 2-]

37

4 FRANF I EBT SAR GO L ERT ST AN FTAT D SFL

SR F AT D ARG

2.- )% 19 7 o




(42 -]

HEVFESFPHE L
113#12 *» 31p (HEix 374 %+ 9%)
A LE(AET)
P AEA - %8B AEC )
113#12 * 31p 113 #9* 30p 113# 127 31p 113%9* 30p
FTRALGREAPM %
1 Eﬁg?%%mﬁﬂ
(4 52 r} BRE St AT A (SPTS) 811,777,689 800,218,943
2 B WF MG AT ARD G HLAE (5,605,124) (4,632,092)
3 | FAEGFZ2&p 5%
(3 32 BeART 2T FRABT L) 806,172,565 795,586,851
(F75% 1 Hfr¥ 2 IF* dvid)
AR ERTE &k
R ATABEARTE S APMZER XA
4 Gtk £ 1T 15 85 538 £) 15,416,968 15,165,084
b | #r A ABE &b LA KBELKGH 23,353,628 24,198,600
6 | T EBETIERFEN T AL R LT ARG T
HE2L AP ERE SEFS
7 | R TIRERE SR FIRERE R RREE D ) )
MRS AGT T A2 £
g | EIHRBE UL GFAREG AL e WHATEL R i i
PEERIHLIERYG
9 B ERREEAZAFLEF LD AL - -
10 BB ERBEAZGRLD A EIPEK - -
FLEEARE SRk
11 (hHEH A BDE 10 Fateth) 38,770,596 39,363,684
¥ ﬁ?ﬁﬁﬁ’ﬁ"i > R'E
12 | FRRIBTLEFTAELF(RRININ) 59,218,588 55,280,289
13 FIFREISRT O FTAS PRI AR - -
14 |3 H#EEBFELIFAZIIHLICT LG RGIT 6,809,285 6,937,316
15 | 5%2b2 k%iE
FRESRT S Bk
16 (KAFSH 12 T35 15 Fade) 66,027,873 62,217,605
FTARLGAA M k%
17 | FAPRA2ZD %L 438,610,709 401,287,584
18 B HH L AR E L B K (371,720,898)|(337,384,758)
P ,
FALGAZ A%
19 (Ao s % 17T Aie% 18 F2 4eid) 66,889,811 63,902,826
FrARE%
20 | ¥-HFrEHE 71,240,727 70,308,210
91 | RERIT
(#F3% 3B -% 11 3E~% 16 Ffc% 19 B2 4 977,860,845 961,070,966
%)
e &
22 | B F 7.29% 7.32%

38



BAEP

I, 22 (A5 LE(FLERMBIRETH $- LS FFHRE LI
) e

2. B 13 :FA é%%%WﬁB{ﬁﬁ%ﬁﬁ%iﬁ?é}%%iﬁﬁﬁﬁ&*%p
FABPRIE)—(F RRERFTRINAPNFTATIAT) (BB AK > 4o £ p
”‘;iIEE’A\“‘; F%‘ﬁi‘)

3. ”Zﬁ@5%”—ﬁ?%#%ﬁ$w’ﬁéﬁﬁﬂlﬁé%%ﬁﬁﬁ*%°

4. % 5 A BAT A BERE FL A RBEARGH R FARERP 2L BT K
]‘:fr.:]%li—_&m”_F A REELKRRER

5. % 615 AR F* o

6. aﬁ 9 IE;‘*;}FIIF,?* [ 2 3 &a‘r“ 4\—11% [ = D N F?"‘ﬁ:"‘;ﬂ ~E o

7. % 10 7 Bdp 30 —ﬁm¢?Aﬁk%r?#w\%F£%

8. % 2~ 7 10~13~18 78 5 4558 > 11 f Bk 1 o

9. %17 CFALREAANRGL(FALFAZ AP RS B A F(H AL

%m aﬁﬁbﬁ;%ﬂ%%ﬁ%

IO.tﬁ_ Eﬂff@;i& By 1937 AP Erpgip, % 18 7 [ EIICH YLD

=y 17 38 —% 19 3,
Biikd

1. [’l‘fitxn - ) 20A= [’1‘}%\]2A

2. ['2=2-)21A= [*44 ~] 134

3. ['t#=2-122=[*t%~] 147

39



CIED

B F R
113# 127 31F

wp

5%

S

T ?Eﬁ*?f;u’é‘r EEa1 Tr?'m,l_—ﬁ B

| MR REPRRE TR G PaL

R d LARFapI M %

MAERLE T ek ' A > 5% k"%
FERG - TERG CAFEEN IR 1R
Eaed B
ARFTARRS L REEBEHEE A ER
AR ARE LRRG o R RER R Y
AARFERTEBURT ARt B L
F2 i F LA ERMTAST LS - A5
EREBRERERETT BUEEFR AL
(¢3R'GAF)2MERIGHRGF LR B
B EpriBw o
EFERE 0t TR P Hh G R H A 5
FANd NBERLIF R AFRPFABY £
BH S EARE SRT RS KELR G
TEEWHRGFFRAPME > TR H A
B Oﬂ\r’r’f}a'ﬂ;{%—&“ﬁ LEF > 7 ;?%%“r?rj
W HR %R TFFRE TAE S mﬂgi Y hYs o0 TR
W Hh “ﬁﬂ*%ﬁvﬂ*”&i*"ﬁb@iaﬁxﬂ
Ao
P ERR R G PRISNE R PR Y E P
ﬁﬂ&%%ﬁ%@mfﬂkﬁk% Td LAk
g ILE Fu:#"’%fia ﬁ UE 2 2 v b
%? TE R EHRFR G EFLT mﬁﬁigﬁ
’w?ﬁigiﬁiﬁrﬁ Q&% Fe ' TR

e

-

2 R ieEER

AT R ISR HACT
LEEF ¢ -
TEERFERFREL LRG0 S
SELD kPR RED G AR %
FIWF R G AL ER G EHRL T
PAEFMRG R R FE-
I TELES R
FEEFETREL %?Wiﬁg‘%*&%
iﬁg»i_ﬁw lliﬂ\f’l':‘:,_‘klﬁa%r): Z_ R " 4P BE
igg,@iﬁgnxﬁ,,%%ﬁ*{ﬁf‘lﬁwﬁ‘i
%ﬁ;é;;,l‘zi—,"%iﬁ?ﬁ%iz‘isgi%°
O T =
(A) % - lﬁﬁ‘ff‘\; Eir - ivEz ’F:I“'EF" K
EP A FERRTEL LR G AP ARG

40




FRRFZEFRGITEARRS S RL TR
g ~ A2 AP R e T MR R R
LR I St o T
(&%‘ﬁﬁﬁé%*f&%§ﬂ£E%%$E
oo pREAE TR - R RFESE FILR G
fE R MR AR AR
EREMLGRIENS 2 KLRERR S E
TEEEFHEREBEF L FHLGERT
oo

C)F 2P AL PP E = pr AR
WA HEAREPER BRI TR E R
FR R e T S L N L E ek UM
BT ¢ §FGF-F 2 ¥ FHRAMNKT 2
T2 B RAR X PRIR TR R

878
£

CRRUEN N NN

Kﬁ?”N?—H a\“x*’k’ E'vFL«Q it ,;ﬁ\:} }k‘éﬁ%‘
f!‘]il'—ﬁ(ﬁ\ ﬁ&—ﬁ.‘ﬁ? ’F’r"“;&_ TR
Ehiragd Rz adp > PEE L ERGFIL

R PR S ) E SR WL RN A
2R R G R LR P

b TR

REEN ) CER F0 T

ATAERGHTE R PR A PR

G L

(ME* R AFE*RYGEE L IARTREREA
PR B A EREE R R R
EEEBRSRKFTHRDEEHL
EAER TR ~\;\apéu%ﬂ+ IR TR A
FzpMZERL T8 AEFRLPINEE
BrEg s LIt EECLEY R
iL% LEm B EREIAOEEE iUiaﬁiL% AR E
R E TR EN IS ;J%ﬂ\f”ﬁ FEE2 G
A2 7 LA R -

Q% h'e AT EE TER'GT FUF i
B THEZAREFITERGE B2 WY
CRAC S s F IR el N AR
AFHE > NGgFRIEERG) Y AT EE A
B ¥z it E AR TER % p =(RCSA)
WAl B R E R TR R RGN
FE®dlz gl rrme 2 e gt
HER g Ap 1R(KRI) > 3 23 & E’f#“ﬁh’/va\*‘r °

(B)F Hh'G: ~AiEH FRGHEELE GERL

b ' g 32 @%a %km'¢@ﬂ%<%,a
T oAb RRME R I ek R E
‘kiﬁrri‘<§”ﬂﬁ%ﬁﬂéﬁam”@FDV01‘

> b

Delta ~ Vega 2 Theta % )47 4 11 i& {7 h *& ff7

41



Ik

o ¥ E R R P it bR EGE LR
- R AN R G E o R E LK P
?Qgﬁ&%ﬁﬁ%ﬁéﬂ%ﬂﬁﬁé 8
K!“}klﬁf_‘i’@?é;ﬁ.&%j\f;g{ge;(EL,#
Fh'e b bt AP X R A F S
23 RhCGELE R4 o

MREFENIR G AFEERTALGER
(ALM) e 22 » £ $H805 415 0 G 7R R 0
FEP NI REET A RERFE 2T

“ifﬁﬁw<¥°ﬁﬁ%ﬂ$&%1@%w
%ﬂﬁwuﬁ%igﬁﬁaﬁﬁﬁi’#
i—:tﬂp’ /i’f Sz » 1 E "_‘—;‘_n‘fw% RG]
%wﬁﬁfﬁ EA
(Bt h s ¢ AT EE FA L R FIZ(ALM)
AR EHNFERGEFEFR AP T
g‘_‘ﬁ FEITABERBP SILENMALZNE
TR FN QY RF o E LR RY
&%%ﬁ?$¢rﬁﬁakﬁﬁﬁP 3R
moo 2 H AT ']3 YP2ZHRENE J}‘f F'
ﬁﬁﬁﬁaﬁﬁiﬁiﬁﬁﬁﬁ%%o

—

CRAEE AN T XN
PE)RETEEEE B
R 2 indz

AERI MG R TER R T R G
ﬁﬁﬁ&%ﬁ&%%ﬁﬂ%ﬁﬂiﬁ&%ﬁﬂi
Rg25d ¢ FRAEHIRGE b %
BILE > LﬂF‘“ﬂ‘fﬂpﬁ FRPRLAAE2ET
GHARR G F AL o LAFRGIHL L ARG
AR Vi 1L
a)w“&ﬁ D B
7
Q)W$&%$ri$é3151ﬁ (A)F
Fh'GF 2 EBALE KGA TR
(mw;&%iﬁimﬁﬁ (C) M4t h %
g D) FER G ER A E
EApmiRaEE o
() #HLGHENFLECH (AT A
aﬁ%i%%&%ﬁﬁ%'ﬁ*“ﬁ%i
€2 FRRUET LS 5 (B)R
;smr#%m%@*ﬁhéJ§4ﬂ$P*
¢ EREEAIHRGRA PREE pTEBRE
ORGSR o Ao £ B E RS A
+NF
4 ®EEFR G F5R (e 2]
HiFE IR a2 R2AEP 3o
(5) mBsiih kR [d T ] s

B HmA 2P 3o

42



W$ﬁr¥§(w-@ﬂﬁ

R g 28 k)% 8 B

AT E AR R RGRLRM 4T

(1) % bR R Bt ¢ £ £
BAEmELEDR ARG FRIRT2
TLEIHIERTRGUT A TR RE
Gl B B R 7 R T AR
WE R e b G TS AR AR B R GF
To 2 OMER VAL FALE G AR M
AFEEFRERRE FERIFR TR
F AR AT A R i o

(2) 7 F 'R RIFFRG 2 EE 27
A

FlF e BERF IR SE R G

A Y REFRGREBER T ELE

Fherata T ARMAFERT ~q Lt

RFARMEY FFH 2P HRGE N
ﬁ%amEJ% Bl AMEFEEER R

RIFFIE A BT A @ e ¥ ohpgr

ryn&%? @%?%%ﬁﬂﬁﬁi’m
GE ALV E EEATRAL 0 TR
1708 Téi?f °

(3) 4257 8 115 b 6B I Wide B f1 %
BRE2ZHEFEFTAE ~ fF 281 Haiz‘?
ERF &L RS PREGEFEF 1S
yl%ﬁ1%£2%% é%“*ﬁ#gﬁ
2 %u&ﬂ@%w¢4%ﬁ£i
BE R

(4) it lih fe R4 REFRS T AP ZF A
fREFAMERT LA AT
TR RREGE TEMD SRR AP 2

"RBEAEHFIIE LB A BER

FA CERABEA 2R ST > e
B A FF 24 ¢ (MCO)2 25

. g

_;, g.

A FEY AT A AL 2
TR R G SR A
B o2 AT bEh 'R REFERPRE
§ 3 oratbende B

¥R TR R G AT
(n:%&% AR R R R IR
EREEHEEIDEEHEL A ITHRFLE 2 *ﬁasﬁf
1)5\‘31\7\ AERRLHEE AR
Fat e oA s Wl 2 2 LTS R
#oded FERAT SEREES 2 AR
AR FAME S g HERAMERE S N
PR JSI G 7 B e AR B R -
BT R L REEEL ARG
SRR ER R H ot s TR FRE
AEE H g 'ﬁfqﬂiﬁz}#lﬁ- Bw o ART R

AT R R E 0 e AT A ARERSAE

43



PR £ HIEF R
(2)FFE k' P FHTER G2 B G SIR LR
PR AR %G RE bR LG E

FIE RGeS Ao T
(AVh *&-kdt g TE£haF 28205y 4
AN PHRGLAFT R LR A
PR EPFAH GRS F L LT
TERRNE P =% ﬂbé_i* i

B)h iz d > A 3 24 £FF 2P
FrERGHFAF LR AFAHFEFFEL
oo R G 2T R

(CVh "% H /- 4% (TE b6 F 25 4 4%
Moo et 2 FAEFER R AFT A g RN
AR RN BB B2 F R @
HiEe s £t 2 EaE g %lT .\,@ 3 3
5 o

D)h ‘G § TER'GE EHFIIFF 242 &
T RP o AT EH S ARET A
SlAzh 2 LI o
zkf—?_%gi@f’r?%&“ﬁﬁ?ﬁ(RCSA)‘ BE 4 B & 4p
#MWﬂﬁ%&%iﬁﬁﬁ’iﬁﬁé&%ﬁ

2 4 REF ﬂ*iwﬂ Eae

(wﬂ%&% ﬂ%&%Ww CH R E P
FRT WELATTR 2 RR S Ao AR 0 AT
T SESE D R FRERICFTEF
B EER o b RS PR G
B FRIATR R A E BT 0 BT b REE
R2Z I ©
(AREEfI SR G AT ERYEFE
oo T B P EICUEER Y A o ,ﬂﬁj"‘ﬁﬂ ki
KEF2RFEmARERFSIE LS EE
o iR T2 % 2 b 2 g et 2 b
EFRELF R E o IR BT SERQ
P2 BEMEFFBEEEZEIE > TR T
o E o
(5)in s b 'k - %\ﬁ’w&&ﬁmﬁlﬁ S g T

=
s

b

(MCO)* 2 3g » 2 o a‘n}% 3 (LCR)? L) )
o TR E R n%?*'ri’l °xar1'r*iz‘%ﬁ*i
RS iégﬁw%ﬁ»%ﬁ & TRl

LR IR TR LL G AU T
EARECENEBRL G EINE CRED TR
%%"aﬁﬁr+?fﬁ@%#%JH@”
@%*Lé;#m’u**zﬁﬁ—fﬁﬁw% F
%EWﬁL#°

1

44



FARM
N 5 R
2. AEBBRAAEIR -
3. RAIMP PN FAoFIR G AT

WA PA o E R WA Y WP AR
P& h R L SRR

R

45



[x 4 ,\]

M 4&3,

113# 12% 31 (¥ = %‘T%“ﬁﬁ‘""ﬂ%)
mp rAEAN |W-FZB|wm-FEC|m=FD | EE
rREAE%)
1 FARBEE - FE A 68,533,389 67,598,169 64,535,244 68,085,060 65,814,572
= >% o~ ECL g3 83§ i
la o e 68,533,389 67,598,169 64,535,244 68,085,060 65,814,572
E¥-oMFTAER
2 $ - E AR 71,240,727| 70,308,210 67,250,459 70,806,378 68,542,274
=¥~ ECL €3 83l% - 57
2a s 71,240,727| 70,308,210 67,250,459 70,806,378 68,542,274
kil
3 T AR 83,277,160 82,315,929 78,977,765 82,076,963 79,563,894
3a = 2%~ BCL €383 F A %47 | 83,277,160 82,315,929 78,977,765 82,076,963 79,563,894
Rt FA(£47)
4 BT AR 626,761,101] 600,379,031| 596,668,229| 576,726,553/ 544,526,294
B 'ﬁiaﬁ‘w“%‘(é R&BRT
AR F)
5 FanEds-Hr 2~ 10.93 11.26 10.82 11.81 12.09
=3~ BCL g #0304 i wgg
bHa o ae e 10.93 11.26 10.82 11.81 12.09
Er-mpavx()
6 -8 E A () 11.37 11.71 11.27 12.28 12.59
=2>%~ ECL €3 831% -5 F
6a ot (%) 11.37 11.71 11.27 12.28 12.59
N~V (7
7 R R () 13.29 13.71 13.24 14.23 14.61
= 2%~ ECL €3 #31F 23 &
Ta (0/) 13.29 13.71 13.24 14.23 14.61
‘ 0
REELRBEF-FF A
ﬁsﬂwbz»s.-u; RSBTAR
)
8 FTrEHeT A~ F & R 2.50 2.50 2.50 2.50 2.50
9 R F AR BT A F &R R - - - - -
10 G-SIB % /g D-SIB # s F &t ¥
& K%

46



HEJABREL S - AT
Bl At F &KL
11 " » 2.50 2.50 2.50 2.50 2.50
(A3E% 83 ~% 932 % 10 5%
2 el
FERFRMT AR REE27
12 L . 5.29 5.71 5.24 6.23 6.59
FANREF-FF AT
i &
13 HEfE kG ore R 977,860,845/ 961,070,966 924,719,271 910,909,311/ 880,266,400
50
14 » » 7.29 7.32 7.27 7.77 7.79
(A% 2 /% 13 7#&)
= 2%~ BECL ¢ 3-#3l2 4 45t
14a  |F %) 7.29 7.32 7.27 7.77 7.79
(A% 22 /% 13 &)
b R E v 5 (LCR)
ERB &I E LT A HQLA) R
15 - 136,791,251] 149,528,097| 142,924,167| 143,222,633 139,206,693
R
16 IR & om AR 125,379,349 125,291,881 132,258,023| 124,735,258 129,984,421
17 s R E o (%) 109.10 119.34 108.06 114.82 107.09
ZRETF £ FNSFR)
18 G - S X T 556,149,912 538,583,704| 522,369,294 519,650,205| 502,415,654
19 3 FRTFT &R 465,426,038| 441,094,448| 434,332,071] 412,962,238| 392,464,527
20 |EREEFECF 119.49 122.10 120.27 125.83 128.02
A REBRFZEP DR
BARP
. 22 (AT F 28> FHEINIHFAZTZI e FERFTHF -
2. MEABEBRAHEF o
3 %i%%ﬂlgﬁfmiﬂﬁﬂﬂwiiﬂ’m RRAEAFFH G FAFL
Az Ap Bt 5 o
4% 97 TR F RRFET A FE RO, AR DREF RREET A0 SR
Fo 0 BAEWHBEFAAM ISR FE N ERF | RFFEIES -
5. % 10 5] TG-SIB 2 /& D-SIB H @& F At F& & (%), : +4-42{7 4 4 TFSBZ BCBS
R 2Tl SR E & R ’éw f?ﬁ%{ﬁﬁﬁiﬁﬁﬁiﬁﬁJ’%ﬁﬁ
7 e (FIRP ik Sulh E & 4247 2 ’Pé*?%*$ﬂ» E T E R R

b X E R

- &R 2

il

47

X E R GARE T EH )



6. &% &3 F TAIT
(D) % 127 TR ERFRKTAL BT " UL F -T2 500,

- RENFARBEF-FT A FDE FALEE S - FE A F KR
Fz L oY [dw2=] % 68 7[5 pEP o
(2) % 13 7 THBEVFRGEFER/N, P AWGFPRY ARG E -
(3) % 156 7| T4 mFind BT ALK, 2 ¥ 16 7] TR AR N4,
Hz ;&lf‘:l}i% ré‘lf”uﬁ”f; EBL;?"?%&*%'EJ 2 ARTFHL o
B

1. [ ~Y1A= [ 22129

2. [ ~Y20= [t w2 =) 45= "% = 2 - ] 20A

3. [kt ~13A=['# e 2=2]59

4. [% ~Y4A= 4= 2 =] 60

5. ['# ~15A= ['t# 22 =] 61

6. [*t%& ~]6A=["t#m2=]62

7. [#% ~)T7A=[*"4%22=]63

8. [# ~18A=['t&z22]65

9. D4 ~19A=['t# 22 2]66

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

11, [ ~ ) 120= [4 22 =] 68

12. [%## ~1134= [ %2 22— 1 21A

13. [t ~ ] 14A= [ %= 22— ] 224

14. [f# ~115A= (4% 7 L -] 21B

15, [*it# ~ 1 16A= [*it& 7 + -] 22B

16. [rit2 ~ 1 17A= [t 7 + -1 23B

17, [ ~ 1 18A= [*it & 7 + = ] 14E

18. [r# ~ 1 19A= [*4# 7 - =] 33E

19. [*# ~)20A= ['p# 7+ =) 34E

48



GERD |

e F AR (RH)

113# 12231 p (Him:srdis )
o BT A BT AR L
' A a8 B ~Hp C

1 [B*h'%&(? 2585 % k% )(CCR) 533,442,950 506,690,303 42,675,436
2 &8+ (SA) 533,442,950 506,690,303 42,675,436
3 P FRE% 2 (IRB) . . -
4 REFEIEH RS 27,745,528 29,019,582 2,219,642
5 .3 ;2 (SA-CCR) 23,661,304 25,304,233 1,892,904
6 roRRHCA]E (IMMD) . i} i
T BHARETLREERE I - - -

15 f#:;* (1ook-through approach) ™ 2.
8 £ T i i i
g % 2= A # . (mandate-based approach)

T2 AR ERT i i )
10 # * ;% (fall-back approach)™ z_ & £

AR i i i
11 REAZ K ERERT
12 |2 2k % - - )
13 7z mE i k% 231,840 223,911 18,547
14 | p3RFE 2375 A#2 (RBA) - - -
15 NORRITH GE 2 83 o 4k (SFA) - - -
16 | &2 231,840 223,911 18,547
17 | 3k % 18,411,663 18,129,063 1,472,933
18 | #E2(SA) 18,411,663 18,129,063 1,472,933
19 PERHCA] = (IMA) - - -

49



%8 ha T A BME AL R
‘ A A 4 B * C
20 |iT%£ R % 27,663,836| 24,606,995 2,213,107
21 | Ardpiki 27,663,836| 24,606,995 2,213,107
22 Jiaxl PE - -
23 | EFFHTE 2 - -
24 [Hetg PAER 2 £FFGE™ b 6 HEd 250%) 19,265,285 17,998,375 1,541,223
25 | Tl - -
26 |83t 626,761,101 596,668,229 50,140,888
L
BAEP
I A& L ATIES 2 & -
2. MEABFEBRAHLEIR o
3. FAUE R P IHAE (M) R Fh =B 2 BER T R'G 0 R R E300
EE i “Hs*ii'l%—*r (ESSE RS
4, %242 FARFNEFPEB TR 4T
7o
(1) R'&RTA  FFRGE TERGRIVBRTAZELELILGET A TRIRT
kg 12,50
() RGEFAGH) A M kit S REE LRG> THY ) BB L ERT
FFEAIGERF AP A RET . TR FREST R - FERLERT
ﬁ°$“§§¥iﬁﬁkww%§?ﬁ@ﬁo
(3) BT AR A AL DR L PRENE - L R AR o g
Zo g A dpaRd [£ 1A1) fF FASRGBTA S A4 S48 £
5B~ (6) (D TEMnF )’LﬁJ Zohe - 3K oo
7 :
(1) &% % - 75Hdp2 B% RGBE{FER > FREIIHICY G~ AW
RFEFAVRINE GBS ERERRET 2T ATRIE A PR L £ T
EESC Y -
@)Ft%ﬁix%m%Jﬁ$&4%sa[w%:4i]71*&%L$&ﬁmw>
e [wi=+7]14% ELrHECCP s s T 2SR R'% 2R
LT AL RKE & & Mﬁ%ﬂ o0 TR (SA-CCR) 4 & T p 38403z
(IMM) § 2 4c i, o
(3) &% %7 7|2 B4R PN F > MR8 (SA-CCR)F 5% » 3§ 9 % & 2732 (CEMD
AR (SN2 T 4R -
(4) &4 5w 7irdp 2 p{RR8 2 2323 A A2 (RBA) & 7 N 30332 2 p 0™

% (TAA) -

50




(%)

(6)

(M

~ %

cHE LS AL P HR SRR PR s T R el WS

R G T AR
AAE D L E L Ak PR L RIFGE T R GRS 250%) 0 # AFFL R

WL B A 2 T ERTF A AAL U ST R Y b G Rl 250%

ST AL T LR AR BT ARG - LT
F(de R R 20EE 2 (IRB)A 80 T A A LERETS 54 -

A EPEE
[f%4 ) 26A= [*F& 4 ) (1+44+T+849+10+114+12+13+17+20+24425)A

L.
2.
3.

Bigt

1
2
3.
4

N o

[d44

Y 26B= [ % 4 ] (1+447+8+9+10+11412+13+17+20+24+25)B

(24 ] 26C= [ 4 ] (1+447+8+9+10+411412+13+17+20424+25)C

[ 1 ] (2A+8A+OA+10A+11A424A)= [ % ~ 1 ] 10E

[ %4 ) 3A= [% =+ ) 21+ [% =+ =] (6E+12E)

[ 24 ) 4A= [ 4 = 2 ~ Y 6+ [*44 =24 ) 2B+ [*44 =~ 7] (IB47B)
[24 ) TA= [ d = 2= ] 156+ [P 2540 (D)™ 4267 8 18 5 2 % 20 12

IR B

[54 ) 18C= [t == ] (3NH3043P13Q)+ [rit 2w + ~ ] (3N+30+3P+30)
[rit# 4 ] 18A= [fp# = -] 9A
[fit#4 ] 19A= [ # e + - ] 8F

51



(%4 2—1k=ag"

Bt F 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 | p%EmEiz (IRB)
4 R LI pg
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 qu"' l—-r—»\:ﬂ.é\ IL%‘%E
14 | NFReEEE 2 3= 8 A #2 (RBA)
15 NOFREEE GE 2 B8 o 50k (SFA)
16 | =82
17 |# ¥k *&
18 | #E2(SA)
19 R0 = (IMA)

52




5 BT A RRF AL &
" A8 A w8 B 4 C
20 |iF¥p g
21 | A rdptki
22 Jiakl ES
23 BIFHTE 2
24 [deg AR 2 £3FCE Y b e R EC 250%)
25 |2
26 |43
KIT’I—?‘LFIB
BA®RP
1. 2% {345 1 L& o
2. NEFLHAHELF -
3. F&ER Y P IEANE(IMD) K47 Fh TP 2 EE R T A& B EF #2300
FIGR YR B H O IRECA 2 g i o
4, A2 2 FEFIETPER LR
7o
(D R%&EFA  PHLGETERGRVRFTAZHEHEILGETAE > PRI RT
kg 12,50
(2) RGBFAGY): %‘fiﬁ&?ﬁo
(3) ﬁx@;{*i]‘x %L P PF A ?1‘3‘5?&,‘?3‘,« THR - A2 EMFT AR R H B
s Y WA [R1-Al] pF FABRGETA Y FEHFR S8 4
P D)~ (6) (T3IE TE T &3 a‘%J 2 delt— Koo
3
(1) # 2% - 2 £ % RG BELFH > FEF L2 HSC7 B % - A &%
#)\—E\—«ﬂ\"«l—;}-i Kp" ~ /g.i‘\ i E’;\T’ #'T > —«%-‘J.#%\"K]“’ ~ ;J‘[—vl‘,ﬁEF’E%F\ 7 4}%’;{}', s
Kfl7 P%ﬁ’fo
(2) TRAEPEFEEr %, EFREFTR 7 [d2 2241257 %33 5CVA)
B iz L7 )] B RERRSIHEICPHES & TEHEIEY RS | 2 b
P FTALERMT AR A& &0 TR (SA-CCR) ; & T 354072
(IMM) | 2 4 3 o
(3) A& %I 5|2 4] 5 > 2 (SA-CCRYF 5 5 > 551k % B % 4 372 (CEM)
‘ﬂra@/‘% (SM)z =4 4F -
() A% FLwalirdg2 pIGTR 22 28 A2 (RBA) ¢ 7 P30T 8 2 2 p 30375 02
(IAA)

53




(5) A2t Pt 3 R G BEP PR ¢ GBS R E S
[ S o S £ S LR

(6) »% %= 2w sstip2 4% PHER 2 &3 CGE ™ B G fiEde 250%) - H 92+ 8
PRI R A 2 U RT A AT P ET Y b % R 250%

3

2. &% e

(T) ®2 %= 47552 TR2AE > GHBRGETALTAR - LT T
LG AEE Y PR (IRBA > AT AR TEAEFAS P EH) -

AP
1. (&4 2.-]126A= [ 4 2. - ) (1+44+T+84+9+10+114+12+13+17+20+24425)A
2. [t 4 22-)26B=[*t%&4 2= - ] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. [*f#4 2-126C=[*d%4 2 -] (1+4+T+8+9+10+11+12+13+17+20+24+25)C

54



(%1

FHRBRE LT AV RPFAFLLR
113#12% 31¢p

(H = :

%P

PAARIE £
Z2_tE & i%i

s
1B

B

LEP2tRG W E

AR
o Bl 2 R

5 i

T'é‘.q*)}t’ﬁ
FHEA

SR
fg’l’r&xﬁ
445 B

2 K L %
":B_'ﬁ‘ ""7?‘3

#C

L
#4ED

FA

i Y
T4

16,384,546

16,384,546

16,384,546

ek 7
% 3715 42
TR *E

37,955,433

37,955,433

37,955,433

R
A x}:

B 2

48,075,224

48,075,224

31,117,040

463,679

45,221,721

ERTA

140,111,837

140,111,837

139,797,061

314,776

70,053,644

70,053,644

70,053,644

559,311

559,311

559,311

59,218,588,

59,218,588

59,218,588

24,096,639

24,063,653

24,247,698

(184,045)

10

55



PATRER 4 |5 r 02 2 Lapz2the i E
. Zthe | FAVR (R pcg [REHEE (IR (THRG (AT AL
T . i R Lo =
P ® PR A (R ae | HC ®HD | RAFA
B E B PEAE
fj_)‘ A ]ﬁa -}
11 [¥iz2F - - - - - - -
A-EfR
PRI Z 3%
12|, . 472,966,369 472,966,369 478,476,183 - - 4 (5,509,814)
X E R
B IEE
13 [i2 2 45 12,728,768 12,728,768 8,303,953 - - 4 4,424,815
—E R
£UWIF
14 o e - - - - - - -
A-E3
B &£
15 |5 A& -%3%F 983,430 983,430 997,976 - - 4 (14,546)
PHAE
16 K& =% 5,075,224 5,075,224 5,075,224 - - - -
R
17 o 2,675,331 2,675,331] 2,675,331 - - - -
A-E4
T
18 |# 2 —£%F 1,730,760, 1,730,760 1,730,760 - - - -
EVFA
19 . 1,193,312 1,193,312 - - - 4 1,193,312
=R
vRat #riE
20 |fLF A% 498,091 498,091 498,091 - - - -
##
FUFA
217 8,399,106 8,399,106 14,649,489 -6,402,010 - { 151,627
AR
22 AT A 902,705,613 902,672,627/ 801,404,700 83,933,618 463,679 45,221,721| 376,125
LiF2 8
23 |17 ¥ 1 12,112,909 12,112,909 - - - 4 12,112,909
o4 LT3k
FRT

56



PAARIR A | or 2 R Lapz2the i E
Zthe | FAVR (g [REHEE (BEE (THRG (AT AL
B4 s i ; s =
M = FRLE | A gr s [HC HD | R F A
w 1B HEARE
BB E
E RN |
25 (.. 29,813,327| 29,813,327 - { 29,813,327
B 2
£ i
W'k &
26|, , 896,786 896,786 - { 896,786
ff
R R
21 |52 % 70,155,260, 70,155,260 70,155,260 - -
A
28 | 2T 6,388,504 6,388,504 - - 6,388,504
~Hprid
29 ; 1,441,828 1,441,828 - { 1,441,828
it
BFEhg
3O?éﬁﬁ
inh 2§
=
F
AR
31 | 632,321,527 632,321,527 - 632,321,527
Tt & b
32 , 23,662,295/ 23,662,295 - { 23,662,295
r%‘ X
ol x g
33 |, - - - - -
P
B &g
34 46,736,401 46,736,401 - - 46,736,401
A
35 |E [ "y 371,954 371,954 . - 371,954
36 fFEF 2,859,536 2,859,536 2,859,536
vhat o iE
37 189,339 189,339 - { 189,339
i i
38 |Hwp i 1,758,469 1,758,469 - { 1,758,469
39 |SE 7 828,708,135( 828,708,135 70,155,260 - 758,552,875

57



FAwP
Lo &2 LATHES - & o
4o B R AR AUER
Ad TPARRE £ 2 tEm 1% B RBE i\'ﬂf’??‘fi é "%% 3 Q“IFE’ 2 e ]F B
rF\)‘/fiF’ “J-j%?aﬁﬁvd"éml%mJﬂ)%i,é“%g‘”‘ﬁp—[’ F"‘/z{ﬁ'ﬂ‘
Rp R in2 iR f (g P T A raf“ WA EE o bl oL AR
M3 FEB AR TRk AT AP RPRLIES i o Pr R, TR
HEEH R e~ TEEERE, > TPHRREE, 8 TAT AL AT AN
I ¢ o
4 TRPRETFEH, ~ TREHICT BRI, TR T FR R
2 MG EA-D FOTARG TR AT ARPRILRG G L, L BER BRp
FNEIFE2ZFER O RFTA/EFEEIED CE > HRELEG §E
(D) T b2t (A )T o EARIKFIERL A TIFHHFL > B~ P44
AT AP0 R TR BB BEIITHE L TAEFTARRAFTA
B, (B B)#E M EERED > 5T A2 &35 -
(2) " #ps%t, DHIT 4P~ 4 ~Deltaplus Zi:fi&%ﬁé%?s?% e

FAVHRZAS FIZL0kG §EEY > w@FE A - IS B AR R
KRGEAE S FE BB RBUR GRS - & HRGT A ’ﬁ%m%ﬁ
EEE- =%
5. TAFARRSFTARAET  f 40N - ApY FHAY LT FHITA/G R
ZERF ACGE O NEFTA/E G 0 AR T AL
B. FH- G AP HBZ T ARG EGE S BRGHESERE M EHRZ LB
R T WL ek o st BRI AEP 40 TR HRGEHE, T EAUER

%,«zép»%a’@wLA E 2 ipfed - g 32 T r22F4

58



(4 - )

ZERGIHEEAMBELIA R R ELE LR £
113#127 31¢p (H w3745+ 2)
P
I8P % o = o 2 TEHEE HEEICZER | PR R
\ ,\Jf E 7t 3 T #T# FE 7 7 ?’— 7t
HA C #D
B

%”2i*$“ﬁ%m

1 =25 931,023,718 801,404,700 83,933,618 463,679 45,221,721
A % E

PrEIFTRIVRE
g [ SRR F® | 0155260 | 70,155,260 ] ]

T2 B lﬁ e & 1}: B

por 2R AR
3 e g 860,868,458 801,404,700 13,778,358 463,679 45,221,721

= > 3R

4\ FAPGAZ ML 444,310,942 28,013,621 - -
5 (BRI 22 48 (13,382,381) 13,427,677 - 1 (26,810,058)

FIR IS A 3E
6 PR 115,595,490 4 115,595,490 -

E i BZ 3
TREH AR 4,084,225 - 4,084,225 -
8 |iz 2 peh2 H'GiE 842,845,998 133,458,073 - 18,411,663

BAEP
1. &% L 3MES 1 & o
2. MEABFEBRAHLEIR o
3. T, ~ TAIHLIRY RGEH, 2 F’S‘L"””fﬁji ?%’*5—5'1%
BEFEE R AT B S R GE R BRIE(F SR EE
4. TR EEH L TLRGW AT AR 12,5 Ko
5. AR Fr I F5-FIF MANEP PP PEGHE(FES ATDEMERG §
BEF(AE%-227D2 4R « ERFEFERILFTRTALE S FINTHIED o
LS Ao
(D) TFAFGFLEDEGE, WY RRERET > dg ¥ £ 57 ik c(CCFs) 18

B3 TS R, ﬂﬁ?*?”?*ﬁ

(2) TF 8> 2 48 ¢ ]4‘;&] 'ﬁ]”\ TH ;7\:? o (Gde™ Bk k2 ﬁ‘_
# LB &% - Deltaplus % FHEHG S 2 L"?d& IR A R MR G
]% IE‘F@"J\ [Kl z\_—]-]7 Kﬁf—f_)

59



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

Biy
L[+ = 1 1A= [ 22 ] 224
2. Cigds- 1 16- D2+ ] 228
3. [w# + - 11C=[r#+]22C
L L= 10 Do ] 220
5. Lo+ = 124 [ge. = ] 9o
6. (44 - 1 26 (g 1 308
T. [+ -1 20 [+ 39C
8. [rit# +—12D= [ +] 39D

60



CGESED

EV BB ARGEFZLERP

113 +#

3

127 31p

wp

S

2 p

ALY o MR ER A B O 2 T
| R RFERER AT LR L

1.

)

FTARPE TRIORRLEL | GHRAAPNFTAR
FASERL ARG F T E %rﬁﬁ$%\
e E 0 BAFHE r}?\?\,z{p Lo ¥
2tEG e o HARFT AP h T M4 2
M i, TR AT AP RPRILES
T%il/EIJ
FER A TREHE Y - TR L 2
Hem B E, E TR BT &ﬁfﬁf%m
BE, o Hepf ez TR 2T AR
Bl thg %@, 5% -

v

3

3

=

4
ok
[

N
o

I

Tow
4 W

-

f
J

4

™,
.}v

|

=

[ ﬁ%‘ =9 &%

'*@}TI}:‘?

=

~-.

&
T
N
>
=
|

IR AR AR E A IR

%Kf*"(f;n]&r; ’«:—q,. —Fﬁ_‘ﬁ?ﬁb
) \:" éﬁ%? - é IE' /Kfev

R 8 Wil ¥

—
a0
N

';Ymﬂ}
2

F @
A

B o
&

TN R e e o

,ﬁ}

e -qu\:

A

o B oS3 %

FTAVTREFIZES §E, 77207
¢ v (RS)™ 2 it § v (RP)HR 7k
ift“ ERN R WF S - B N

;*#Ei‘ﬁ%ﬁ*CVA RP 5 %X
> X2 3% I?.)E:'?F_%F},@*f‘”f__

%ﬁ%?

W
-

J—

—~~
>
ﬁ\
|
[
=t
i :i“
i

]

S o R
3 = R®
%E_ﬁié”fbﬂg

FHET SR 2

% AT 2T A

%

FIr R E 2 B pRRY BT R
END PR FRETEF B FERK
B ’I—I% M D] i%‘&ﬁﬁil't‘}.\;r—l% ARA 3

:’!u% K:*’?I%momdj&nf*"“ ‘*KF’BIJJPm
I TEJ_}%—L_,J:\ﬁF A 3%‘1% 8\ il 9‘2'\;@3;} X %

(L)F# '% e 4-,%»4 -

i\hy’%l“”r* Ve B b kiR
SRRt Fl E zE‘.rr TG oo
(Z)ﬁé%‘i"‘ =i X

FHE 'l’r* 1% R FEETEN R ¥R
B OBIL AT o T R lciT A R A
H OB ALY E o

AR EEFERAF SR EF 20
%?mf;%lfqi\igﬁj\\ ﬁ——‘%‘}kxﬁ N
B S PFIeRF S A TR PDE R

/

=

+ B
3
%

WW

“k

61



2R R

BARP

AL AT L& o

AR BREAAHE -

Fodpy (a2 "ML s B E, & T r 2 F A RFPFFZ
BE, e FLEIR FRPEFILIEZIRRT]

AnFye [+ -1 7 SE LR 0 P FELRRD -

PP g 2 PR AP > @ WP AR B 3R 2 2 (mark-to-
market) 2 v #-3):%# (mark-to-model) = #* *b » 5 MR AF N EF 2 25 > he
EXE IR EARE R e

o1
X X Z?"\— kS
IR T

62



[+ =
R REE
113£12 7 31 p

e

wp [

ﬂ‘f’fiﬁﬁiéﬁﬁﬁg‘ﬁ‘ﬁ LR 48k TR
Fﬁiﬁ&%ﬁﬁg7$;1*@W£%%J%%
2 A7 T2 S R AR EL AR AFZIREE

e , R P YT PY M PENN
LA e S RE b G e
| RS e R SR &ﬁﬁiﬁgﬁﬁﬂﬁ%ﬁﬁ;%jﬁé%i%ﬂ’*

W2 B TR .
’F/ B 7B P iﬁi:—?g’fﬁﬁc{@}iﬁy}i'ﬁ 451?‘)\%_,.%\}]\/4;},&.

f‘:jl },@»](gf N ﬁf%{ﬁ-ﬂf‘*&%}\—«b‘?—} ,% ;}é‘i\%xp s 1
2AEHERE R LR AP ABE S EHE
REFEREIHIGT B G

Lif'“y&%?Fwiiﬂﬂﬂ*“Taiﬁ—iiﬁ
BGiES o R AR ERGE R
SHPHRE 2R RE T AR
P ABARS S G PR R IEARS S R YR

%‘lﬁﬂ_\x B2 A EpmE L2

Ft2 ﬂi*?f

LI ] R 2 wﬁ“mm&%ﬁ%%.?i

"FAAZEY RR %G F # -3

éiw %ﬁiﬁw%ﬁ7l b

> ﬁﬁ&%’v’ﬂ&%?ﬂiﬁg%ﬁﬁ

ﬁ*’ﬁﬂﬁig#& Eag SRy LEE o AT

AR U 2 @ﬂ’wﬁp ﬁiﬂi%%
P2 FALEELR B HRAFEHIE
L7 FUE R ‘ﬁ’iﬂh%i"’é?ﬁh@ °

w g

@3\ (w.
o

)

o

’m}ﬁu\ﬁ"ﬁ’

P

~

T

W
5
i
o

w

N
ih <

i
e
=
5
i
e
h=7}
H
\RN- & “} 1% 17\

=
A g
g
e
{w
%
.
!
P
b

i

%E

AETEEEL G ?&%?Wﬁﬂi@’gTﬁ
&“é}%i‘"iﬁg’ﬂﬁigmr 2 g¥HEL R
RAFTERARGERLBT » AFSRE£5

 FRHRERTATATAMR R4
%@FW»ﬁiﬂgtﬁﬁaﬁﬁéﬁ
(3 E oG FRERGEE
5“&%§cﬁ%ﬂﬂﬁi#ﬁﬁﬁﬁaw IRGERAE T FFLE  £0 %
LR E RGP RLAAEEFTEE/NLAL G
ELE e

FHTEREE LRI RY o A

NN

o
i

IR R ERBEN, RS PR FEHA
RS AN - ik R UR R RS R B L PLE ARSI
R 3 AFRFLPRGERTALR

63



PHELRERELR LR S FRRCTA
3»*%‘]?11 -L’llgg;f”if’rjxlpwg,éﬁ;]ﬁ%éﬁ
R T T T

— v
CEELRAE RFURFLETA -

’I—_?;_

BrREEIE R EIEA] 2L
RN LY S e e S el

kL;

IFH ek 2
=N S Ik

i
J—ﬁ_'i p‘?

iﬁﬁﬂk%ﬁﬂd%*“”
FREE fFAARGEENR
?rw

EE - F LS A EPE oy B
B & KR SUAR M E AR Azke R 1L KR
mEGT R G PR EA 0 M EET E 2
L2 fE -

B2 HE T RGNS
¥ oRCFARTUNGRITA TR ELE
TG AR ERCY FRZBTEE
P2 RGERLEFE S YEREIL - FHEE
WEH - f RS2 L FRFEER S
Hi FHRAZAAMERE - b'ej L ﬁwgpwgﬁ

o

5=
At

N 33

SV EE: #ﬁﬁnaiw’-P%$£%?<_ Ry 2
TEETRLEME G E TN -
FEPEC FRAREAL GIRFIZE2 0 A%

53R P IMEHIRIR LE 0 0 i PR

gk -

LL/?]"’<’:;-T‘;L:’}§/2:£ Vﬁﬁlﬂ’nxﬁl”‘:‘a}:
B S BELF 0 L FFER AR EE LA
izl'\ T e

%Jk!ﬁ?l“’;ﬁﬂ\ﬁxw&gﬁ,ﬂ7,’;ﬂ;%\;% ,
BEELAAME Cfite SR 2 I H 2 AR
Y1 R b R E I o

RREE AR fEE LA 74P M FI07K

FE2hGARR bR DT e Eirh 'L A
%iiéﬁﬁﬂ”%ﬂéz%&%gfnf? iﬁglﬁiiﬁﬁxﬁ'?&%%
BUE2 G0 bR L g m TP PR AR IR FRERE G
ERE N~ TEBHRFTHRDEIIHL S ABPF oG

?é7&%9¢‘?ﬁ1Q$ﬁ$%$i’Uﬁﬁ

FAEFLEN

j\%g ?%Fﬁé I‘quﬁgﬁﬁﬂ\,}:&uﬁ]@
ﬁf'?g?* ?}éé%%%ﬁiiﬂﬁé_i% _,E;”,‘z‘:m:‘l’i‘i%\’}éJ g RS
ﬁég&ﬁiaﬂgfwﬁglgﬁﬁ%%#’ﬁb%#17'%ﬁi%%’#“ﬁ
ErAR WHELH R EPRT

AARRLERSIE G T R

Sl 2 R B ET TR AP T RES

B2 T AR s L BB o

A
P70 4 d

PRSI RS RS R
H?\’/\’%Ti] e 2. f’éf%’}??ﬂ' 'k.’“ i’%\'ﬁixﬁxr—g"i
X ov&f’;}]ﬁlﬁ'—r‘%l% ,#41}1‘_:.&, ];]ﬁ7 -ﬂ‘f’i’

64




EVTHERE RS AR B R FEARR - AT
o TR G R RS B
BoBECTEHERR] B2 R e
PSR Ty B AR B R
MITLEBRE 2 S AE H v kg o
EHRGIFLIEZDFACTH R f&l?é AEFLRPERSLAFTEE &
g YR T (bdeik iR i\fi‘]‘ﬁﬁﬁﬁ*}#l, A i’j’ﬁ‘fgﬁ,{774r4$ﬁﬁr§rr]?ﬁf€
PHREE G AP EARE SRET RGP L 0 T ATHRGEA TR ERG S
4) gt 23 BESAORE TR &g KT L o
BEARP
(RN T
2. MEFFBUWAHELF -

65



CEaD
BE*RAEE

113& 127 31 p (M=t 374 %5 =)
il i/ ,
5 h Z37 D
EHRGIFA | AEORGIHED A C
1 A F 980,921 401,156,601 609,496 401,528,026
2 T’% A - 209,713,667 6,322 209,707,345
3 2 ¢t 7%; > - 443,534,508 - 443,534,508
4 .rf_\?J' 980,921 1,054,404,777 615,819 1,054,769,879
GOTE RFCAEATLREFENZ B o ARG ARG TRAALEA AR
RS TR
PR

Lok LA L

2. j& :t’ 5 fﬁ;gﬁ%ﬁfﬁig )

. BT ARG KRGNFTAND ¢ s uus FHEEL AN GE ARG 2P
(1) 'F”fg’-"}\ #Exfrl’éilji 2 /*‘\'F*E/&é‘ .

(2) % P%‘ﬁ ¢ FEES R AGE RO R @ L X FRRTH FANIF)
ke HREQRIF) - N BESSEET G P_é%,\, 4;?5 FAIFR o
4. fi’fiml%m» ?«v)ﬁ“%ﬁﬁ'l“ﬂxﬁ :Mk‘é;:} R 2

iﬂ"?ﬁ*@%/ﬁ%ﬁw e dei A R R (g d £ R R ‘?IE—’_?EﬁP??ﬂ?cﬁ%EEE? .
W'%JE.“E#E‘}WKT)W7 g3 wE-

5. ENR%I ENTREZAFTAVPRLIAT- RO T FRPEHTAR -
FAEG/RAE R RATERERE: AR R 2L BRI R ELF BN
TRSE

rEHPER
1. D% L2 Y ID= [ 2+ = ] (1A+H1B-10)
2. ['4 L2 )2=[%~Le] (2A4+2B-20)
3. [*%Lw)3D=[*% 2w ] (3A+3B-30)
BikP
1. 2 Le) (IA20)= [ L17]6A
2. [#-+w)1D=[*4 -+ =] (JAHIBHIDHIF)
3. [& L2 ) 2D=[r2 -~ =) (2A+2B+2D+2F)

66



GESED |
WA GBS EHMEL BH

113# 127 31p (H = 374 %5 =)
7 P £ A

1 | P RFA P 2iE s FRES 1,271,402
2 P WWMEAPFREFAE YR FRES 434,726
3 WAL REIRE 8,375
4 | RIE L 851,143
5 | B g 134,311
6 | B RIFAP L@ E FRES 980,921

EORGHE AR AP ADREL R -
i@ SR E LR AP RE B

i
il
B
"E‘:

1 ,@gﬁ@ﬁ:z&o

2. B BRAAAIR -

3.i3 iwﬁ&»2%k%ﬁﬁﬁﬁiifﬁﬁ%ﬁ%MHwéﬁﬂ

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

PR A ARBRE R A FRES AFRADPEP PR RE R

6. AV EFE & 3E 0 DINE A HEA R ME £ 3F o
R e D FAT2D > FRAFAA AT

A WPiEe
I (%27 16A= 0% =1 ] (142-3-445)A

67



[+

FASE

ST

113#12 * 31 p

e X}
I P m %
E30 B hET GT 2T GRET Reh AR TR T AR A RE RS2 G PR
1 | &8R- 57 A €D 2 TA3H Ie’_ﬂz%“ﬁfbd‘ﬁé@ﬂ'ﬁzz 2 TR MR ER
REFEDRENRRLLE P P Ry
9 ifﬁﬂf%’_s‘@ 90 = ek tgm A AL L ;ﬁ“#ﬁii‘}’_ﬁtb A o
—\iﬁaiﬁiwrmmﬁﬁﬁﬁ$
Al 4 50, (T H 4 - IFRS9) » 37 % ¥
3 | gtk g ar e = FARAER R
= PR Gikdy IFRSO e 0 11 AR
Hpig ;}F’;{ R G R /EK#F.;}F}\ %&
A 87 2 £ F &k & (restructured
exposures )z T_&
TEHR
. FleB B2 partid o
&2 flFamgtF i (F74%) i 374 %o a
113#£12% 31p
75 Pl 1290=(%) [912 180 =(3)| 181= 214 (%) e & i
NEE 470,852,951| 27,415,662 25,090,325 63,413,163| 586,772,101
QA2 fIF g ETA (£42) L LA N
113#£12% 31p
7% P| 1290=(#) |912 180 =(5)|181% 21&(3)| 1wl & 3
e 2,855,562 183,399 173,284 2,132,766 5,345,011

68



FR2ER A =S PARES 2
FaEH £ 174 -

Ao FREIRE
(1)# % o)

AERE F W

R A GIF(REET § 3L

113£127 31P

3 R %
I $ 387,936,937 80.96
) b 91,247,925 19.04
$ 479,184,862  100.00
(2)4 ¥ ¥
113£12% 31p
£ iF %
SRFLEF $ 281,741,179 58.80
# 4 197,243,683 41.16
AENEF 200,000 0.04
$ 479,184,862 100.00

2 113 & B REIL % 2% 3¢

Stage 2

CAEUGIF R RGBT AT

B g R A

W TE G & R P Ao T

113 & &

Stage 3

o5 9 OB SHEYRFuEYE

TG F o4

Stage 1 EE = S [GEE P N AP )
12 B2 ARG AW B AT A G G Y AE A Al BRI 2 B R 3
] 2 (pmyre) (BH@ER) &@pFa) @y i) ¢ o
A AREE $397,443,558 $ 1,765,817 $ $ 2,928,147 $ $402,137,522
BUERTAES FHPRFE
EUREILE (S
BUERTARL G RIFE
BFA
@nfﬁp&nlkﬁﬁ$w
FAED - - _
YA A AT 2 BRI A AR ( 1,975,333) 554,804 1,420,529 - -
AT 4 M 2 BEIRZ iR 638,882,165 42,141 10,630 - 638,934,936
4R R - - ( 1,256,434) - ( 1,256,434)
% 7 ( 563,929,677) ( 391,778) ( 271,198) ( 564,592,653 )
Rz H o g 3,856,367 41,779 63,345 - 3,961,491
ERAREE $474,277,080 $ 2,012,763 $— $ 2,895,019 $ 0 - $479,184,862

GH R § I EEA T o

113# 12" 31p

B 3500
i Hp bk i W & IE

Am3B YA 4 71,583
H3B ARG ? 276,725
AHOBE T AK1E 173,185
WP leE Lt Aik2e 451,631
WHp2E b 7,797
@ P A dn &3t 980,921

69

&)L E AP MR



4 EERELRAE AL

—_
P
P
She
B
S
iy
L
e
o

70



CEEED
Rl B Fab

113% 127 317 (H (= 374 %+ =)
# Ok
, , PR T
3 BwRE EFE EFE U S
£ B E w2 'R £ TR
. Wk R O ¥R & OB ) w &
HE Rwkw 0 T Ulwey— — |
— BRE RAE— — MR o T
A . - MOARRE TR
B # #5C #D : o (ER S
=
BeG
1 | 2 357,475,196 38,590,792 23,000,409 5,462,038 5,462,038 -
2 | FH@m% | 199,929,179 - | 9778166 9,778,166 -
3 | mzt 557,404,375 38,590,792 23,000,400 15,240,204 15,240,204 -
F 92
4 | - 564,596 - - - - -
e

A FHRFE P d\ﬁp«,ﬁ'f_"‘%ﬂ R

BAEP

1. 2% L a5 X E

2. A BB AHE -

3. BEFR'GEH 'alf"‘fiffi—%"g//ﬁkiﬁ'w P RAEH B ROGIE S E 2 etk e £
M EREFLT(rsr AR EI)LAGEH

A, FEFF'e £ TR/ ABRR/G Y TELE & iﬂ"“f#ﬁ’*—%vﬁ//}é#ﬁw IR A
TR e/ PATE R/ T R SRRk G TREG £ 4F -

. BFAGZEFEFHFS/ABFRE/ G FAULE & A% ET
TR/ BT BT SRR RS o B RS/ AR/ G hTA
R B e/ G FA R & )N R E(RER R TR
: o A EARARGEINA o

71




[tﬁ»% R ,\]

TN R GHRFET R HIGE

113

£2 T HPB

#1272 31p

iy mE
AFEAEH R OEIRIEE T RN 2 R k=R
i
o B o (1) #8F # & grRar = @ (Standard & Poor's
LB " IR Y 2 ¥ Financial Services LLC) ;
. (ECAIS)2 i v i ™ 5 4E (ECAS) 2 (2)4%:¢ 4% 7 % 1Rit 2 @ (Moody's Investors
PR ENFLYPRFFE RPL Serwce,lnc.) ;
WP @B)aEREL *=x 27 (Fi tchRatlng, Inc.)
(4)¢ siff?;,?*;‘f——fl; o IS
(5) KBRA (Kroll Bond Rating Agency, LLC )
B)RERER ¥ TERRZGF AP SH, T o
2 F - FASEATHEY e % o AFE - T ASGITRY IR R
SRS DT F(% 1ADZ P F -
AFREETAZTFIRHETARGLIRERE
g HEEHEEHLY ERRELRERIRAR ERTE TREN T AL GET A
LR S g;;iéﬁ*é‘%ir%iﬁﬁi LR R 2 AR (S ) R RN e
E0P 2 TS HRAIHL -
AT AR 2RI R P 5| R A Ao
o o (A ER - BUFRE LA G R
AT * ek IR H SEF %}ﬁﬁ‘%ﬂ? * Jf#;x.:{ s PIBeH 22T bﬁf?’:ﬂ-j;_ o
4 heBE2ZPIMFEA(LEALF B (Qued TR - FAFET 2B AT TR
3mF AL ,Tp’ﬁ TZHBIEEREER) SIS A N
Brh 7Tk - FERGIHEF 3Bt /IR * 3=
EPHITE S QB G2 T EPHITE o
BAEE
l. A2 LATHEF & o
2. ME B BRAHIER

72




GEIRD

BTER'GR'EE G RGHRPLIE AREE

73

113 12* 31+p (Hi=:3rd %+ 5%)
TRt Gy | R i G bR A T o
I 2 P s 2 g ""FI‘ = 7 =
= ¥ E B Ty K = ¥ 4 . % S K
TR = &ﬁ{%/}é"i%ﬁ = &ﬁi‘%}é‘“iy%ﬁ ' i e
%R R
P P EFF | AN EIE AP ETE | ACMEE RePEF | Tk
3 NS e
re A B C D AF T
1 | 28R 128,470,514 - 128,470,514 1 2.416,851 1.88%
SR g
2 | - 1,330,802 . 1,330,802 - 266,160 20.00%
5
8i7(z 5 #
2 ST Y
3 ... . . | 75993230 4,307,926 75,993,230 98,343 24,141,031 31.73%
TS )
+)
i
4 251,729,246 383,151,442 242,015,868 18,551,431 235,005,469 90.54%
BriRs O )
5 | F 8 74,652,226 11,086,927 69,725,088 2,348,908 54,330,344 75.38%
6 | * 8 A k% 230,363,225 45,764,646 229,396,603 6,316,436 195,696,289 83.02%
7 FBERTF 9,225,768 4 9,225,768 | 20,037,801 @ 217.19%
A A
8 FTEEZEF - - - - - 0.00%
A
9 | HeFA 22,751,206 . 22,751,206 1 19,914,289 87.53%
10 | z2* 794,516,216 444,310,942 778,909,079 27,315,118 552,708,233 68.56%
EARBRTE RN D ADEE LR
A
. 2% {3psx @ Le-o
2. *EAEHEBRAHEIF -
3. A FE AP TEIFRP 4o




(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) Y mbr e R eR k%l YR i i (CCRhe 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

74



(2= +1

EAGHIUARGHEET 2 k'eiE—FRE:

113# 12* 31p (H =354 %425 9%)
0 2 |4 |10 20 3 50 75 100 150 250 [1250LTA MBA | FB |7 iz B ADC F g
% % (% |% % 5 % % % % % % M A g | » vt
B % 5 X & N 3 R i e
A B|C |D E G H I J K | L o Q S o
F b BE*R
Fe e 2 A R 14
IR T
B 122,695,455 1,568,930 - 4,206,130 - - 128,470,515
2 Ry 1,330,802 1,330,802
AL ’ haashas I ) 1 330,
"5 %
AR EHAF
2,364,214 46,336,692 | 25,033,949 2,356,717 . 76,091,572
% g; v % )
AL
£ F (7 &
8B Eg 1 10,127,284 - 33,120,003 217,320,011 . 260,567,298
)
FEG . 1,013,622 - 67,931,197 3,029,094( 100,084 72,073,997

75



o é— 7% ¢ 122,866,028/ 56,478,689 56,368,321 235,713,038
’}% ;- ?é N * ? 2,017,746 9,225,768
AEERERT

TEZ IS

T

nE ? }§_ 18,426,101 22,751,206
N FJ— 67,931,197 243,149,669 122,866,028 56,478,689 56,368,321 806,224,196

£ RE R AR D
L. b o R d 20303 &
2. b % R de 150583 4

F@-ﬂﬂﬁﬁ’lﬁqﬁﬁ(z
e Jp 3 e 0 TR TR %I? TR W A PTIR o

EEERGEE G

BERIIHE R GH R -

\

B 4Rp

1. ~% LTS 1 Lo
2. AL BMAAEE
3.

{E P)}’.ﬁﬁ A"Q’I;
4, 22V F MY

TR EEGERELY LGRS EREE
,?&jﬁﬁﬁé,lbéiig
- F Y dRELA [£2-C) & [£2-D) g4 o

EF AR R(e

a éf@& Ké‘?*é@:'ﬂ”L _%%E o

76

)2 B TR R A R X



CET D L
RIEREIZ LG

£ 1

B

NIRRCA BB S e g L e
1 xﬁ%w—m ;?f' éé*%; f9 P% ﬁr#ﬁ %7
¥ R £ 4

BoteE IS I N AR S 2 B
2| A R R PO O B 2
) 2l etz g7 i e

Y =Ty I
LY

A4 A FHELERY P IGER 22 PR

HhEFARLE  BERAS BT IR
Bk~ A FGERE R LN R
3 2 EGIEY HE A KR

&2 4 & AR ¥

E'
LA d 7 A2 A

o ARG A A R 2 e

(1)3» 74 =% (PD) r’”—rﬁﬁgw_\ T &~
%J%ﬁ*'ﬂﬁiﬁﬁ
g doin a3t PD: #7

PR BT iR O F
FAR R

SN
W
=k

N
[

'3

}
g A
Pl

t\‘j‘v
B
i -~

L x “}1\ '«

7T 2z 9% F(L GD)(&rF}% AT 19
=T SO ST TP E SN S Sk
Jﬁ*&@/‘?éﬁg%@%?
LoD~z R EF L B kg ¥ 2
R )

\* A*—

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

)

P AR E ’Fi\
kb T

FN \?m

77




5
o
b
=

. *% {3 F 0 £ o
2. AEBR B AHIER o
3. RAFATL(D) (D3 WHY AP ERFLF RS -

78



GG S &

ERGERATENBFLETLRTRGRGIF—NIGERE

£ 7 p (HEi i qrd i+ %)
Bded | B REY | Tk ARG g | Tid | Bix | T T | g | T GEH | 4
& 4% (PD)A MRR RE I R REZ TR ges A0 S S BT R 42 B4
e ) MAFA WA | g (| MGG wF 2 (R ALl & X L
%4 B Q%D G | H ]

0.00=PD<0.15

0.15=PD<0. 25

% | 0.25=PD<0.50

w | 0.50=PD<0. 75

s | 0. T5=PD<2.50

4] | 2.50=PD<10. 00

x |10.00=PD<100.00

100. 00Ciz %)

/»‘?‘-L

B (2R3

79




BHFABERE SELGET AL P

BEiLHpP
1. A& L3 0 L&
2. AA AR BRAXLL -
3. %& B X SMAFN S 2 TR (DA RS (DAEA: HiDe%E s (vg *gﬁkﬁﬁ
C(DEFESNGEQBI/E 92 F02) 5 (VIDE » RictE @ AHEpp gggﬂ-_:ﬁm r%“ﬁ %T (i)
%EW% (1187 5 (1D & # (1V)£;’r— BART  (WEZESACEOBI/E 9L 535 (VI)} G- s
BERCEHRBERE LR SG) (VIDF A0 2P k6 (IiDEEIF L 42275 (0OEE R EUES 5 ()
E”@ﬁ%ﬂ°AW%*%@F%?iéﬁﬁuﬁﬁﬁigi%%ﬁﬂ@&b FERTRTE £
N EARGTET BRI FBEEHE DR GREFL LR A
S APFA M R RSB ALY BAPF LA KL F D B AAR P RGBT AL G APE ARt A -
R FR SR GRTAR L ENBIABHBI A2 F9H%F2 A% o
B A R R R T Ao § AT R e h R (BT Y B R R ) ¢
YR GRS A Rk DAY RPN R R R G R R AR R R L BT
SRR T SRS e SR S E L RS LE i S R
9. TR REIURZE B Hi RS ENRGIE YNV E T AR £ o
w.qﬁkkﬁ-%%w§@%$&&a@p EEA e T AR e
11. T35:% H#ﬁz"ﬁiggﬁwt ;qﬂAﬁ*& M o

S S

12 T QL5 I E9EGHE L EHA ST T 92 FLF 5 I,If‘gﬁ% Jk’ﬁif“w)é oS {52 AT -
13. L5 HHEF ]fﬂﬁ 4E$E~ lqv\&_ﬂi LR Hp R féﬁ:g;;\t # g\gﬁgﬁ& Kﬁ'b}-ﬁ F‘*,ﬁ .

M.iﬂ&%ﬁ&-&%ﬁﬁé%ﬁfubﬁ%“&%%%@iﬁﬁ%%ﬁ°
15, FFHAA D LGB AE TR w g p IER R | LA TR LAILS SRR R 25000
16, /4 A © B FWMAT TRY RGP IERE ) 2 A HIL 2 AT NI AR 2500 ¢

80




[ -2

-

_:] AT A
IV 1’5‘;‘3} e ﬁﬁﬁé?‘éw”
A 'GIEF A

v

Y

BRI

v g —p 0B R

£ 7 B (H e 374 %5 =)
%Wi&ﬁrﬁé
1| AR R AP 3052
2 | AR RSB IREEZ
3 | RiF-AHP TR
4 | ALF-EPEPN IRIER 22
5 £ E-AAPIGERZ
6 | bE-mpEp R E
T | FoRRT RG-A#P TR
8 | FAART h&EFFP NEE 2
9 FEA-ERBFER(EHERE
g3 k%)
10 2 &3A-L28P k'
I E R T
12 26 283 %%
13 | BEHESA-AH P INZE 2
14 | B E#ES A -EEEP IR
15 | | > Redfctk g A 30573 2
16 | B > Rfoth AR—iB g p 305 2
17 | &3t
UL ERE S A GIET AL PR
BAEP
1. 2 {3 0 2 & o
2. AEABZBHWAHEL -
3. TREGEF AP EARY S TE T L }}Lxg]v}«x__: Ry TR
SR RRIPE T EOBER TR 2R GNET
4, FHERGETA T RGYFALERP FL G R GHAFTE TR 2L R
FA-

81




[k =tw] 2
BPRGRGLRGHTARE L P IERs

Z 8

2
*% -
5B R

e T A £% LA A

J#ﬂ%ﬁ%az&%ﬁ?é

%ﬁ

& ‘%‘E ¥
Li

A5

Rl Y E

=
&

N s

@ﬂ%$»@q

\%@,
7

e | 3
1a

=

HAREFLD 2ZBGHETA

1%@00&03@%03&3'—‘
Im | N

LR R R

o
s
)ﬂ.\
e
=
=
4y
[
w
—
i
e
w
Ed
3
&
atl
dop
R
e
=

|
ok
1%
#
Ji
dop
R
S
=
E)
=
3
Pt 4
\
\_
=

0. k45 BB AHEE -
FARN : FIRF2IEG A e A gt (2 FATER2Z B LS IP R H) > n
%ﬂé%m*aﬁi%W#ﬁ$wa%ﬁﬁ%@o

\%%o
B2 37 IR - ~ BB TR LS 5 e f AR P A S e -

1=
FEHRB TR FlAE T IR RERVE 2 Ehane®a sz gL & I

£

B8 g ;) &Eé@&ii@%mé%m%ﬁm%%°

-] T S GO a8 DL IECEaE -} T

Huw tgpfpramd e il 6 MAERZEY - 7o A7) A g7
He g HAPTRGRT ARG DT FTLEL R

10. FRH10d b pre e a0 130 P > 7 EFSE A BT PR SHEST o

82



CEERESEE L

ERGFAE GBI wRERREP IERE
£ 1 p (H=:%: 4)

A AL AR A E R
R R T N = N A *E R RE L g
%Fﬁé‘ﬁ Sé “‘Jﬁﬁ &K;J_:_‘:"- =N ;/_J “:;‘L—Er:@“] ‘/] 5 E 2. l] Ijél ’l'}\& ( _& )i

5 FOE &S T 2 | 5] 1§ ax .
X FRER L L BELE R T 405
: ¥ : , SR
CE X RE R TR P

ERYEORGELZRGEFEEAR KL

FEAPP

. k% L FHEF 1 & o

2. AEFBRAAEF -

3. R'&xal X f* ff—é@\ PWEEZFe 777 (DIER TS (DR
FoUIDEE S (IVEF-FART S WEZEF AR IBF/2 9L F2)
(vi)§ H@ﬂﬁgm HUN S R N ST T Fi‘l 4o (DA R RS (11)
AF; QIDEE S (IVEE-#ART (DVEFESANE 93 /& 92 F
F)s (VDR BA-ERBER(ERFERE LA EE) (Vll)k LA-G 2P k&
(VIIDE R3NP EF 275 GOR B F GRS COF » Bfetkin o~ Hie
AP FRIEF foi g p MTEZ2 RGBT A B AL B[EIFF -

4. HF IR L e L DFERR P 0o R FHE A NRET AL FPM T 27
WiHER G =L E -

b, THENPF BN E GBI GAL T BT -

6. MEHEAEATEEOW I L NTIEE . AP LB P IS B L AR A A
# o

T, Atz Adc RRET IS BT (D)W - EAZBRAL A d; (D& KIEL P
7 q_r)\»( A@;

8. AERENZHIHA I AAERY E N HHA A

9. AERBOBAHA Y PATEAY L AT - MAHERE AT AEA O A AT 12 B
FTE AN B Ao

10 T35 #FRENF 1 2T ETHERENF(F EE4 3 2 BHAF Y A

EX
ERATHZ EOHEIFTA/ZEREAREIRA) > BET R Y BFEL G FLF A
- Kok R TR

83




(o4 = )

PART BERSHM LD G REE P IR

£ 1 (B354 M+ 2)
HRRET
E2BLGFEF A ARE
= NI ¥ 248D
e L o b dr | SRR
y iﬁ']& 3 2% BE 2% o | FE O RERFY 54T iFF
_ o _ . Sy o= RN A
AL B O RE | B BT G EART
<2.5 # 50%
1 &2
=2.5 0%
<2.5 & 70%
2 |
=2.5 90%
3 115%
4 250%
5 —
6
BRGR* AFART
Zp A RE
I - LN TSR K
£ | &% % £ D
g | EF EW 2 S #'6 £ 57 AL AT
A B C
7 s 70%
=
95%
0
8 | a4 il
120%
9 |wE 140%
10 | w33 250%
11 &5 -
12 | &3+

AR R P

84




A b siEE T s RS
i TS LAPMEFEA A EHEB | R%EEC | RWEWD | RGBFAE
13| aF® FEags 300%
14| B ERES B 400%
15 | 3
480 R R

Biwp

. ~& {3 F ¢

S Y

2. AEAFFBREAAHIEIR -
3. AETHaEWM Y- LY pi [ 3-C) 94 HFE
(1) #HARRT L FHE AL 2 FRET) S Ri4eT
R 2 43 m R S H 9
BBB-(z ) BB+3 BB |BB-#/ B+ |B 3 C-| N/A
@)ﬁ%&%ﬁi TP EEE T O A AR B

i f%i

—)ﬁ%a\\;, ?

2 2

o T

BRIP4 T

A ERLT ZEF S

(3 #p £% ﬁﬁﬂ%% %%¢§%k%ﬁ%$%lﬁﬁﬁﬁ)
(4) 2443 REFHB AT BEHGEE 57 R GIFES 27 k%I -
(B) R &% 1A RPEFT AL fhdgp o i T R GEE B0 B GRR
ET YRR o
(6) FAMAFL  HEARTHLABMUAFAAE 2L k'en 2 R L hg L
Tt h BT A EGTER RGBT A 0 F 0 8%E N o
AFAGFTAHART BREFFISFART
e & Fl 4ty 7 B % 1E B e g Flepdy & b ' ek
N <2.5 & 0% . <2.b & 5%
>2.5 # 5% =>2.5 & 5%
<2.5 # 5% <2.5 & 5%
247 243 ;
=22.5 # 10% 22.0 # o%
N 35% N 35%
W 33 100% W% 53 100%
iE X 625% &9 625%

85




%=+ -1

VEHIGT RG22 RPIB

113%12% 31p

wp

e

nE

LB R G IR et |

AEFRF AT ZRARE T RS T
- DF/REHE 2T R o
1 !ri"%'i%é':"fii% BEEHL
FhLAH2 U 2
%ﬁ?%i%%ik%%&$@fﬁﬁﬂ
4217 R 2 E 3
S R PR TN i‘ﬁﬁ ﬁi/ﬂ’ﬁgd\ﬁ}k“ﬁf’} #_%
L e o s S ERRP R AR ~1‘;ﬂ‘ﬁ@/zﬂxp’*lk“é§%&iﬁ‘#ﬁ&§
2 PHE(ZRY REREHEIR ED %if“???&%%ﬁ%;%%ﬁ°$ﬁ¥*
TR RIEIHEEF R ERUF L L EHEERY
HOoENEEEGFEILIHIGY g o
AETF I ERGERENEERY
. - J’E«?r:a;; ’I,pa}ﬁ‘d‘ %éﬂ»i;’ﬂ-g;.)i,.r%«
3 7 MR R RRL IR AR ECPFEBEAEEAS B LS
0; -
iﬁ??%ﬁ&%%@%ﬂ’“ﬁﬁﬁ%
IFAET  FGER RS > Y AGFE N
VAR BT R E S S 2 R
g VP RERAER S AL REEA AL RGN £a7m$JMN»%ﬁ’
fﬁ‘r%f%?mfﬁ 4y l’ ﬂ\f’f IE—F U i7 F ﬂ\i F $ r{] i(é wa
oA KRBT BB e X L
’}i‘ r{[ ’I-_“j;::’% “§ m_ﬁ 2'?]11\»})’ ;Fz—" +§“§ li
FAEm
l. 2% {LATHEF & o
2. MEABRBRAAIELF o

86




CEERES

‘Q;ﬁi '};1352

RECES & Fol

113#% 12% 31F (H @374+t 2)

mp

£33k | AREL
A | RwiB

& 2% (SA-CCR)
(P2 L& R &)

10,141,902

(RS o R

2| (it it bfef &5
i RS BT

2 3)

TR Kﬁ*“wﬁk‘?gﬁzz
G i#spy?)

l} ‘,E_,,ﬁﬂ;

7 b AN AR SRR
XD

Wﬁ]g

51(F HEERT S

2 h e iE)

6 | &3t

AP RFIZRD R R RSB R GETARD IR > BERE(G S ERF AR

D TR o

A R S L

fokke | RREH | RISREZ

WL | KR | EARGHT
C Alphaé D E

R &
iR

A F

14 36,873,337

20,778,724

6,809,286

1,974,122

22,752,846

B AEP

. 2% {3m4pF 1 L& o

2.

BB A AR -
B85 (SA-CCRY(F72 & @7 &)

(CEM) & #5282 (SM) 2 R = 3% -
4, TREFRGHRFLEZENESTE  BRETAVRIERT TR b RINE
EOREIRE Y RGP ERY R
(1) & TIFRS 13 = 2§ EHE MM ATARFL {2 iR g -
Q)?Ei%ﬁ£$?&%i?i“ﬁﬁ’ﬁﬁii%ﬁi%ﬁﬁﬁliﬁﬁ?é

i%ﬁ*%&—%%ﬂﬁ’iﬁmé

IR S S R TS B e

24 N
24
o 2o

5, * %

6. *%F

“égﬁ“&%?%ﬂﬁmm>%
L EE AR A

87

R (SA-CCRYF % » 3

l:':-
BEFSE 2 b "G o
PEELEHE(CCP)E LR kR o

%y B kR IR

Fedseh 'GP EHWZLLE S



[%=-14]
Er %R AECVALFT 8

113# 127 31p (Hi:ard -+ ~)

5 B TG b SGINEE

° BERTA B
ik 4k R A '

LR R R AETE T AR

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

()B4 RgExH(e 7= B Fik)

PR R T A Y
2 St FAEL 236,520

3 ' * bR I"% \:% ﬁ’rx j\)"‘ﬁ 7uF

ék%ﬁg}ﬁﬂlgﬁdﬂg : j‘ﬁp-ﬁ’ﬁ:"\%ib .

BARP
I A& (a5 L& .
2. AA B BAHAHER
3-{@ﬁ“&%ﬁ%$1%ﬁ%%ﬁ:%%&ﬁ o
SZEN RGO RGP LTE AT

(1) i® rIFRS 13 2 g EHrd | MR F3 =l a K

@) PELEHEET AR F RPRE ﬁﬁ7<¥ﬁi%ﬁ$w1gﬁm?

\%ﬁ4& FEMG TRERTA] TR AFHN IS
ai%%iiﬁﬂ %,zﬁ%€ﬂﬁﬁ$?1&%%ﬁm%o

BRI ARG b

= heas

4, REFZJGAREAGY A FHE o

88



[ =+

EERGHIUBRGHRELSFLIRIIFEC Y R G AR

113# 12* 31p (H o 354 %5 2)
b g X B k&R

- 0% 2% 4% 10% 20% 50% 75% 100% 150% | 1250% ’ % o
1 | 2R R 5,357,476 5,357,476
2 | 2P A pTpa KR

BiE(7 P ERFREZ
3 ] , 213909 90,027 - 6,568,324 10,625,763 | 4,113,417 21,611,440

P RERIIHE)
4 | fE(zHERLIBERE D) - 11,395,012 4 7,222,032 18,617,045
5| i ° °
6 | HiFA
T |33 5,571,385 90,027 - 6,568,324 22,020,775 -11,335,449 45,585,961

EARFRFZEL D R GEEORT EFRVDF S BFRF(ZIERFREE B BT A HE )R GR TR o

bt e B (CVA)E 2 2 b " &' -
BT RIS P R T AR RaNE

89



[d=L-2g*
RRGEEUNFEIBFLAELIIIFEE R kP =% (IRB)

E 1 p (H 372 %+ 5%)

TR R GRS | TiHE Y A A T o ¥ SRR %M T iap ¢
ERpEE)ss | 0 BRT RS EABE B e ISR A BB REET A b
2 ik

9k R AT % L5 i #

0.00=PD<0.15

0.15=PD<0. 25

% 1 0.256=PD<0. 50

i | 0.50=PD<0.75

s | 0. T5=PD<2.50

a] | 2.50=PD<10. 00

x |10.00=PD<100.00

100. 00C:& &)

£ 4R RFR R

90




e
Lo

1.
8.
9.

E

E A U O
i%“%@&@ﬁﬂo
e ' JX%ﬁé@T““k%zéiTﬂi% il (U BRRG (QDAF S Q1D E % 0 A & ErEp IR=8
%Tf'lé% A (DR TS GDEF T EF o A B ¥ EFF N IER 2 & AHP 022 DR G H RS
Qﬁ%%ﬁr$°

“'J kPR Ry %‘ﬁﬁﬁ«;@é“ﬁii R G2 TR A W imhs o

[ 3 &&3%%mﬂ$%%% FOWF 2 LTS > A ANAFLFTELGETARZE QRIS KBTS o /T
FHTE RGBT A ﬁ4¢$%~&&ﬁ@i%% EOWF 2L oo
BEF R IR 2GR G Thdp R A RFE PRI T RG RGP ZEOR G LT R RIF LR T R
(1) @& TIFRS 13 2 i e g | MR TAF2Z P23 aE -
() PERIHERTRGLTAPRPE S RFL AL HI s bR
THAEDRYGEF  AFHWEERI IR EIZ AU L 0 At
NS SRS NEET EEA . S S R

(%&» ﬁ%\l

5\

e

EART AL AT A M G FAERE A

T % RE YRGB EHRA SR GRS o
THEQPAF D REGRGHRL G FREOPAF c B OFAF LR L TR E T B GIGEE EGR

10, T2 W R RERGTFELHERAEIDDRE -
I 539k i die: B EFARIF TG T RGP LB RGH -

91



[4&=+=-]

REEER

SV VR TXS

113# 12* 31p (Hi 373 R+ 2)
TARERE S EFRS FRESRT 2 ¥
B oL EE RS2 R E | e R | BEERS
ZLIE A P 2E g 2 = nip e 2w iy i
B/ R N L] 8,988
Fh-H iy 371,058 6,250,383 718,879
j\ B —_; e A
iy W LR 8,900,000
]FI‘ ’,,k
AR LR
7 %
AXE
(Government 153,579
agency debt)
A 1’% X
EmiE %
BEES
H i }7% e
K N 9,280,047 153,579 6,250,383 718,879

T Bh R FE AP

PR LA R R RS SR

r-Zh R £ 3 113#6 0 30

-
B@HH%”OGN%i’ﬁ%%ﬁﬁ%W$£ﬁﬂ“ﬁ8Wa%’ﬁ R RS LR AR £ 3R 0 3.96 1
A F B BHEEBT L REERS605H
BAEP
1. ~% { #7147 L E o
2. AEBFEBRAAHAEF o
3. WHREF(SA-CCRIF %% > AP ARBE FLERS I H K HRTL O LY B
FeFEFSL o L@z ke EmI s TR R SACCROF % 18 - 2 it &
R SRS RAEFGRRT RA G

(Dr@ﬁ.%%meum@ﬁ«¢%4o

(2) Z-bpdp @ #in

3ok

VIR A TR T
4. TR E-FFRN ) RApATE R HLRE o

92



GEESED I E
I ERE S RE

£ 7 p (% :

F* P B~ #

I

H- iz * 3 932y

R REE0E S

EN i L

AR

His 2% el L& mE &

B AER

e

»

A
A 'ﬁ TE.

S EREE(TRA)

W

e LS g L
i s foE(

R

T
pyul

X BHRFERP

. 2% {3 @ X E o
2. AEAEBRAHIEL o

93

=k
Rl

de

She

T
F




[E=tw]ag®
VEHEET R REL D CGLT A R A P IO (D)

HARIFEP2ZBGET A

T IR

T CERF =D
*% -
WP — —
BT AL BT A&
1 | 2P RFLAPp2RGHEFTA
2 | FARE
RINIER I S rr_e,fF’r
4 AV FTCREE N A2 B
5 | P iEdmepe (g pIEA B )
6 | B~ 21 s
T | ®F b
8 | His
9
A

Biwp

I A2 AT F 1 X2 EB(FLEHRBEIAFTFTH > 5 - FEF2FFTRELEE I
7‘r§’f*’<)°

2. AEBREAAHIEIR -

3. 3, ’ﬁh‘ ARE SR AL %o #uf[xﬁ%:;‘x];ﬁw)}“ﬁo

4.;@%@ FI4LT 2 G R e R E (8 FATEB L RS I ) 0
%W 5 PN s FEM TS ARG R -

0. FHARY BT FRREIIFERY R 8E 0 A RAAERF L b
RHTZRMAZEE 0 - F]e FERE R NIGEREE o TP IGERHA AT
AL LR -

6. BRI AT FIRCAIE HAIFERR L & 2P 5 BRI B2 A rd A g
AR ISR B R o

T P 2Bl Bl 2 T 2 e R ERG B D 2h e ®a dlde R > ¢ 7R
(T2 RARTIZ TR ATE 2 F 0% o WA P IPCAEE G .

8. Boi@ B A ¢ FIL BT A s FEM TS ARG R R

9,%ﬁ%@:ﬁﬁﬂ%$ﬁ@ﬁ$ﬁ%%%i%£ﬁaiio

luﬂwig%ﬁﬁewﬁ%ﬁﬁz%@’ﬁﬁﬁpa G% = e s N F ¢ R SR
Ao B R g REAPFRGETAREB DT TL L R A

94



CEERES

FPREQRIHEIRSG

113# 127 31F (¥ =

:%frgﬁ';;i-i ~)

s O AR W ELY-IFES

7P £ 956 A L R
1 | 6H#E? BERIHE R 1,801
& ﬁigz;* 22 k%
( j;i PR ;}; R jﬁ 67,982 1,360
(1) R Fhimd LERRE &
2 (2) R EH2 bt e BT & 67,982 1,360
(3) FHEERT S
(4) SEPazBF sEfsd s
3 | HedpenRdn R 4
4 | IR dpenR A R 4 2,045 41
SRR -G b SO P 20,000 400
6 | AEpEghs
T ELBREY BEEHLER(RP) 906,656
AR EY BE AL ML AL 2 K
(3 ,;@ip Pﬁ 5 ;& ij e j; & 1,813,311 906,656
(1) BE» Faurd L mp & 1,813,311 906,656
8 (2) B2 B A P EARE 5 . ]
(3) FREEIRFT LS
(4) S iz BH SEiEss 2l
9 | M dgenRm 4 T 4
10 | 2ubf B enf 4o 38 &
11 |85 9E 984

95



12 | +8pE 94

EARERFIEED D ERE? BEIIHERGCLDRGET AR > BF L TR
b2 jmd L ERE S RGIR TR

R
. A& {3mHpF @ X & o
2. AEBBHWAHEE -
3. B¢ REULHI(CP)FAIFRT D 0 2 THF -
4 TRETRGRFEZENRGE  GREFTAFRFERT TR L GRR
FER P LT RN SRR WY ER LSS
(1) i TIFRS 13 2 nfh B | MR TA B2 [ =R B o

(2) #EXIHICTRGLFT AR RAF2L I H IR Rl LHROTR
ZFFEA A ZENG TR AT F U R ER O T E L &

A EZ BB E o AT RHEIERE 2 bR IRTE o

D. MAMGMENAL  Bip R AR ARES BV BAVIHIRELIRFAAL
s -

6. AApENAE HREEAFILFAPDENAEL I f TR B4
«@@mﬁkwﬁﬂ%Eégﬁi*@&¢$@7#4maJé¢

T IRl s RS UBAIRYES ST -

8. FLIEHL ISR AIRYS AT
hEF RIS ZHET o

\\iﬁ

%\1

96



['&=L=

EER & T EHIR

113# &

7 2

S

& f3

1905 b %8I0 Rvk 215 fe

1 :

AFe R TR R E R R Ap M

HEOHUARCER G AFITERLGE R
mﬁb;m%*ﬂ '™ ~h'®EH 2

ikpn ﬁ% A ik deT
IF$BL‘§‘”‘* DT E R IR R
SRR EPN MINAF
A& %/éﬁv ~ TR AR R ,:’i
“éi ; TFIE-*‘#& VRTAE A S Tk;
FOLAR R KT o AN o ATA 2
%mﬁjl%ﬁzﬁ,o
TERGITLHEGE TERGTRL
EPRITERGE B A 2 B ARR (I
AT)E T o (L E A S LT )RR
2 o
FTERGERLZ TR AT 22 g ivE
o2 32 TREEMITER G LA
B TR GRS ARERGREE b
irE N RTERGE EF AT R B
M "SR RRE RG] bR
LR W R S AP
TER AL D ITER G ELE Y
AEFRGERLIEE TR EFRLEIME L
FAAPRGERE R REAFITER %
PTG
Z@%?Iﬁ' 41\?'15$ﬁ1\i"r‘ HBE AP
SRR FEEORFAFALE S LB
%’ AN Rz TARR R E R
&Eﬁr’ﬁﬂkﬁ%f’éﬁ?mi,&xﬁ‘fﬁgﬁfi%g
::"‘\zﬁ REREX %%F'”‘ﬁ%ﬁﬁgpizﬁﬁ&‘ﬁ@i
MR FZ LR TR RATERRE S 50
J&H*Tiﬂf@)k‘ﬁ? ggﬁ-&figé’ﬁ

o

i 4
1%
)}L

v 3 e
Ny

%%%@&
PP OB

v ‘—Hi: l—
n_\

= 3k

=
=

/\*— ;l%
o

éc;

A
=
[

97



A TER R RE R ARG T F
g \}kxﬁ’ggiﬁg(lﬂxl_f%’iﬁg)aiﬁﬁ
* - @wﬁw.anxﬁwgﬁlaMgﬁi
FRITE B L K FITER Kﬁ?ﬂ/P\ e dn M

f’ffg"Fiﬁ‘ﬁ BES
£ @Hﬁd&%?awﬁm% i

EERRGEEAER S D H TR G
ag‘%glfé;#b%ﬁﬁﬁlj’lﬁw’ggﬁ [y —,‘_%“4
¥ sk > #Bﬁ’?g? # E”f;}"';)’é.ﬁff'_-i#iﬁ
IRTERLE ¥t N E TS

e VLR SIS Sa s S B
N e I LR T
it Lj:vi:

2.1TER G E T

1\3
”ﬁl‘—
IF
#
Fr

1 A7 EER"GIFL LR 377 FH
(DFFER T EERAEZ K& A GRS
(2)FF£h % T 2 H 854
()R 4R "G4 5 47
@) FTER & pFe% 2 i €« 4p MR

2.0 FERGEFEIR KN FEE

A REFTERGE R AFEFIE P

ﬁ%%ﬁﬁi*ﬁ%yﬁiA*%ﬁW?ﬁ

pOFRAE A TR > MgERE ITER R Tk

IEPHALFEEELR G AFTH B

,fgtﬂ o

3. AFe AR ERZ LT E B (FE
b % i (RCSAYE §1 > 35107 12 & fi =i

1W$&%%%F“£#?%¢*£1ﬂﬁ

TER G RE L FABIIL L

T o0 d pEEH -kd B;J‘—*%liﬂ’—r’)};

Al T e TERGERL R g

—/:L o

AkFe il ERE MR %4 KR 2
CF ECRCE- Pt D R IR ) VTR N
FRLR A A FER G E LR ¢

r'

S VW E L N

98



ATEE R GE G LRGP LR 0 12
EHREER G EFE G el
g AR

1.0 TR "G 2 8% 23R
—\/,J\“Jk_xﬁk:bgg }kgﬁkﬁr‘
2RI AIE e A A e

(ki g (TER "G E 258 2 M
ﬁfk’”ﬁ&%xiﬁﬂﬁ§i¢ﬁg
NTE U R ﬂfiﬁ* R G E A 2T
e TRLEV R A S 2 R

Q)b "G4l F A IR L EFF 2P
ﬁ‘xfi&l‘ﬁ;}ﬁ'%inffﬁ j\f”'%ﬂ‘g"ié?
Prah s o MR MR CRH L L TR B

(3)k “ﬁ’%ﬁ/‘?"’*‘f&'ﬁf I YRS ST RR - R
fogF 2 4 RHF 0 RIAFT BRI
BRI e EASR 0 d F = ﬁm};% &
#;: ;!{-xﬁ, _—é oz iz}%j; ﬁg‘)J.%/T 4 3% _L%
X o

(A)h e grd (TERGEEF IR A
mERE TR B W 0 R
alAeh 2 RIS

2.F TEBEEFER &P 3™ (RCSA) ~ B iEh &
A (KR)E (R R G % 2 THF o THH LD

TR
“ﬁ 2 YRR

ERE

-

&

IR 2P R OB AT .
F AEHWITER G R AT AR GHE
1 2 = )J_ ¥ 77 = é E
5./ LF’ FATER (T &j\#l}lﬁ;/; )
BIFFEZIBIED

2
g

Ly g iz o
2o *@m#m@ oot *KW%

[}

3 E A

‘4"4+o
SR

2. léqr?g-fé Tg‘ri/z‘ 4L 7 4 ‘1_,‘: L5 1'&11:‘_—_?-_ -
Bt @ 2 iR o ? i
B4 HEp
IR NE A 5 - -
2. BT ERFRELAFFHERLEFE2mBAD o FRAETE T WD) -

99




[ =+-]
TRREBTRT 2 —A 2R 2 2

113 #12* 31Fp (H =374 %+2)
&R FESLA it 7 A
111 # & 15,394,245
112 # & 13,351,183
113 & & 15,516,710
o 44,262,138 2,213,107

EER SRV RT A—enEEGar)

&£ 1 op (H@= 354 %+2)
£ R R EIET A R E A
OO+ &
FAwp

. ~% {34 F 1 L& o
2. MEABEBRAAAEN -

100



4=+ ~]

W LR L) S 3T
113#12 " 31 p

o

wp nF

Kk
EREERE (TEEAAMET) 2 &8
‘ﬁg ?FTR “%%&%? -EBJE$
BB 0 R AE TR SR el
CINRE SOR -5 55 M

1.?@’_
AT
BN
=0

2-?;"/'%1.
; S5 % vk gk 0 HR G FRERT L £ AT Hh
1 LI ) Kﬁ?gﬁ;“é;}i’}nlﬁi Kﬁ 'F Imfff:/z‘ N e F,,. ~ f‘r'ﬁ Bk Kﬁ ? I“’,fiﬁi o &

7 CREFERCRGHFE CRGREICRGRIFD
5 )ﬁ%%? B TRAR o

ED R R F R R R R HA KRR
Py -
NET ¢ : ali¢ J:JL‘%E”F?E‘"#&# Bg LR H

QreFmL R € dﬁigﬁf.{i ¥
R REEF EREARGEFTLHRT S §
AEFEERDHREITRKE B b & R
U > TR G FE 172 B "G )
(B)2 % H iz f gyes - 8 ~ 410 Rarre R
2 PHRGPRERAEY \&%’p“%&%%ﬂ¥—éﬁ@o@£?i
POUFEE PRI o X RTR R R LS 3
TR e

(AP Fh e FREC f FEHERFFLEE
BT b P EBFIEERF RGN0 S
THREEILY ZE A ﬁ‘ﬁ%& B
Wb i £ it S H i 4
pﬁm’@sk®%<¥ﬁwf?‘§ﬂ%%$
FOEFLM AN REETE LT R
MR g e

=

101



G R PP R FR G T ZE PR
AR A o REEPER S BB ET ¢
ERIFERIE A AP RR G E A IR
IR EFE G rF T o

E ST EE
%F‘_)i l% * FL/E ~ f‘i 4
(VaR)% 3 p = 4rj £

R '*%“K%ﬁé\
B #(Stress Test)~ b *& &

1
SR RO N C I 1) IDNE /-

3 BHR L LR R PR
Ep=g 13 AR GHTE A RY TS 2 R S T
EAF? 'J”Q%ﬁ';%iﬁé‘ﬂfif%’ﬁﬁi;—&uﬁ,é
B md EERIAF SR 0z E g
LESE £ 308 R
BiL®P

1. A& {34 F 1 & o
2. A BAMAMEI.

102



(d=-+4]178"
R R AR P IR

£ 2 op

mp

nE

(._

)- A

BRI fes A

LR R R A

TR GIRL B GR n FREER

(= )P RBA1E R

% @ (VaR)#-2 2 B 4 kb *& & (Stress VaR)#-%

&%@ﬁﬂﬁQJ&%@L‘ﬁm%%&%#ﬁ
(FF AP A E 2 AR FFE L 'GR-
#57;%)

B I R Y ] A
B - WA KR HR R

WAI(h "G /R4 b e E )2 - P

WA F R 2 hreE(0 % 99%) FF 0B
B i LR

B * @ (VaR) #-3) s p

(1) F# LA %

(2) BAlF g * TR FL R E AR
* Qﬁ‘} L

(3) e dFs 10 p 2 k% E o bldo @ A3
’**IBJ}L%IE%FW%{IU gz o 8 H d
HAEZED 10 pRr&iE

103




(4) e % o GlhosTF 3 B Bl b G fo— 0
P AR A Pﬁfi lZ&::gLé’;a Baem s A
LHEE - WA E 0B sl b - R
R RS

E R IC At 2 Sl R R

Ja
—

&4 Bk ©(Stress VaR) o4 wp

(D) 4rimid-z4F3 10 p 28B4 h*'GE © bldoo
A 1 P R'EERIIE 10 25z - &
Ad B EHED 10 PRGE - Aok
3 2R RS ERT VT UEPE RO (3

(2) A TER2Z R HPE 2 H2d

@)%

CEIES St TR E LR

h%)

b

(4) P R4 pIzEoeTi* 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) SRR 22 0P (R v § 4 A#N
SIS L (D)

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

104




12 |t 2R EEE KT e F A K2k

13 |EBR2 2 2

(e )P A GHE 20 R GRFRT ARP

+.

—

v/z‘:ﬁ7 ——Jif'“Fybﬂg

(1) F MERMED 22 Fn o #uL39/8
PREEGY LML E
(i) Awliph2 EPERERG " F6/

EHEEE YL R
(1) G* BLRFERTH /3 &
H (iiD) #H/R " RBERE > §LEH

(2) ¥eiphd Glcidicz T2 944
I (F L)

(3) F MR p 2 T o bide o @ % A
B FBEIF G ERF > L3N p -
EFAPEE > A2 5P R

15 |2 M F2 >

16 |t sfRREEL LT > TRF AT R332

17T [#3mEs >

#FAEP
IS S T R
2. AEBK B AHIE o

105




GES D

THRGRGETAARER
113# 12* 31p

P

FERFEEIESH &
1 FlFra(- 452 BHR &)
2 BEESRG(- 42 BYLSG) 7,120,438
3 R 0
4 B b 10,699,050

EHE 44,838
6 TN ER A EES
7 I O e 547,337
8 |[ExnH&
9 |am3t 18,411,663

T RERFE R

BAEP
1. A4 {304 1 X & o
2. A R ADA AR -
3. LT p %%Lﬁ%ﬂ‘%,l‘j 12.5 2 » @05 b %k ‘ﬁ'}:}_?‘é_’_ o
4, EBEEHEY deltaplus # delta Wi fu » L h '3 8 - EHEIASTHY

Gamma% Vega 2 B3 FA(FH ZR'GEFTA) -
AESREL KD HR G E A JIF R G E 8 WHE BB RR G T AT R(E
BHEILGETA) -

AEWRPER

L.

[fdm ] OA= [ m & ] (142+3+4+546+T+8)A

106



GEL D

R %SR tﬁ.}j—_?‘;}_%f’ F—p FRECAE (IMA)

# (H = 374 %+ 2
% H- %
BgiE R4 R BEEhE | 2alt HEE  ped | RekE  RAR BEE | 2alr HE B
R A N R N FAE |G e H g | b G FAL
C 2D T I £ # L

Bi b GET A

2 | Rkl B
3 | HAH s g
4 | 3 EHE FTR

5 | Be@z

6 | EFEH

T A

8

AR GIET A

L RERF]E P

107




S

e
T

P wbdbpE

10.

11.

12.

13.

14.

.
ARV P X E(F X ERBEAFEN > F-FEF TR ILEETIHD)
4 B ARSI -

Bk Sh gt gheid 2 g o
BEA S s R g F pT ) L AT D EATROE)Z F 4 A R 2 0T

—¥
38
L

R e BERE 286 0 T332 TR 2 e RV E S 2Hhanc®a ilde2 10 0 & FRFE RS
o

EWmE R R

FTIZ 3T RTIE iﬂ.‘—t’? x5

BB Z i L F R B E R s TR AT SR G R o

ol B R Fh o
E%.ﬁ%ﬁ*&@ﬂﬁﬁﬁi%ﬁ’ﬁﬁﬁﬁﬁgiﬁﬂﬁiiﬂé@ﬁﬁﬁﬂﬂ,uﬁﬁh s ERREPRRGELTARS
PR LR

i o [ Rk & (10 % 99%) 1 Mz B R T A 0 bt A H M AR b G EHURTT A RIXI25

i sd [Z R4 R GE(DO X 99%)F M2 B R T A A FWHAEZ R ERIIHET A

gma %EA °

ﬂ%&%ﬁ?é HER G IBHIER G RENZEFHRT A A PPN T 2 b e ERAIB T A3 IX12.547F
A Y > ]vgr—«é_

WARGUFTAZ 20 PR %GHFE d[20 A GR7FRT A W LM AE2 b % ERCARMEFT A3 RIXI255F 12 b
LT A

HREGEFTAZES [ R'GE/RA b 'G EIFL G R/20 R GEFEIFI I FURFRFT A(RARRFEL DD

F)TE N RGP T A FAEPMRP LB RITRTALD A N - TH AT EHE

AR GMEFT AR Cd [3 HRGPN VA2 BT AR XI5 F N2 RGBT A 0 iy 44 ) 55192 #ciE -

R o

108



CETEED Y T

B & E—p 83002 (IMA)

£ 1 p

(H =

$rd A )

R E(10 = 99%)

B4R E(0 X 99%)

Bk g8 99.9%)

2R T AR (99. 9%)

BT (R )

£ R TR RD

109



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

i

110



[(t&et=] 24"
A BRI F 2LV REFARFET S0 2 o

£ 7 p (Hi: 3+ =)

200
150
100

50

5
Eil

-50
-100

-150

-200

W & H JEp{E LS SicEn L bR b

AR

BAEP
1 L ATHESF DX E o
2 2B AAER -
3. R RIS NIMFAZ 2 FE AL o
4, A ERIpAp ¥R RERT  FTALLEFELILAHRT o F PR G EKN

RHEIRE R ] GO G KEERT o R ARG

M4
I REEBREYRERFS 2 TRpE ) (PAREZHE) A 2L oo p 2z 24g
WARR G EEFFLA4) TFEP G231 &R Fo
R RIB I EWFERBIF 2 RS o
REBREFTEFREFHTA > DR RZRELT e ZHAEE - 728 0 RIvAER
WA FRARF B AP R ERELT e g gE T o

111



CEY 2l D

EA- S R Lk ¥

113# 12 % 31 ¢

I8 P R 2":

ﬁ%ﬂ%%ﬁ%gp%ﬁﬁﬁ

HEFX L2 EFLCER2 P RGES kS
| [FhFAz G aBEI e IM};L%E&’—,H& HEH
HORIEE B R RT 287N
(1) ZpaEFHEEFPEE2L FRP i N
# (SPEs) *
(2) P ES 2 W I
i Faf ()2 3 T2 4217 &\ AR RS 4L (7
)| ) 2EWepmR kR e
(i) RF*RFREL2EZE L FoaR
TR FEEE ?P‘:ﬁﬁﬁiﬁr?ﬁﬂ mﬁﬁf#
(3) WP RFHEE G L HFniif 2 £ HAR 7
TR A ‘
3 mHAEES L grRR 7ag
o L LA ?}1(7}5 ";?r =P A
. Fj_ g Lr/x% | : % 5 4 (ECALs) 3
rf"i—?—!lé?’st‘\ F‘;ﬂ ;L% \rir]/
W FLWJ(MMiﬂva
(DR R=RARS 2 DR o 0= - X
HRZEH > 322D 4 13l % s 3 g
: 5% 373 P (ECALS) T3
()P = 2R iy g B41(e 2 - T 3
O IRIET /”Lﬁiiﬁ.ﬁ)
(3)P %5216 BALIT I ¥ e G AL > o & ke R AT
AT o A s R AT IR A PR T H g
3
g [FMAR IR AT ATRA  RER Y S A g TR G g R R T
N IR 3 »

112




BAEP

1.
2.
3

AELFTAES D E o

ANEHBWAHER -

b EHFG RS MR EAREE 2 L ERE o RIRE R RpE RS
A EKTHE S T A TIEP o

PRI ES kG 0 e R A BN T WA L T A R ¥ (asset-backed
securities) ~ % B # %% % (mortgage-backed securities) ~ % * 3 3 (credit
enhancements) ~ /#4747 & (liquidity facilities) -

o 1~4 R w g o ki AN AE (R ) AER -

B 2B EAFEFARRL TFE P Wk E LR E AR T
F3E2ZF R CBRES R IVF P ARETRE /AR RHRE o F (T
PRV R bl TAAAF £ AL (ABCP)Z ¥ ¢ (condui ) e a4k F 1
B o

WE 3 ZPFREEBEE RGP ES R RA DK

B 5(3)L mGHREAbHAe B F S S ERE A D > UE REDREGRAEES
s TFEE M (i 2R ARP PRES  FERAPERES T A

A#H#E G RERGFLEE

113



GEL-EED |

TELEBE G

113% 12 * 31 p (¥ = 374 %+ )
FLE I e FLF TR TSI
T AL
g A 2 &) 3t B | kg )3t
y -\ Ao
E N
=+
B R RS
EEE
& EANCGRD) 463,679 463,679
& ¥R &
AR AR A
e fF 2 e hE &
His £ ¥ k& 463,679 463,679
EEE
w3t 463,679 463,679
TARBRFIZ NP ADPaEL g
BiLEp
. 2% {38 1 L E o
2. h 3R BAYAAIAR o
3,i%@mﬁwm¢ﬁ’ﬁﬁé@%%ﬁ’ﬂkﬂ%%am?%%\ﬁﬁmﬁwﬁ
FHASMIREC MR £ FHREETHEF ES RGP 5= F
ZEZ N LA
4.ﬁﬁ%€ufw#7—%’%%¢*ti 2 flde B
G) FXLRREIFAF REFEFRECRIIBNT AL > TEFRE I HBEL

bt 2407 o

114



> sy
Fow \m

—=

e

i

i

X

2:‘
E |

Wlpis £ B R

» HALAR G A ﬁr'ﬂﬁ °
Fu 4k 5 2. FAK

A FERER ‘ﬁﬁ%f@;ﬂii‘%——%
=

12 3@ ’{ﬁﬁ%”‘ L A

Rl e S AN

BEIC RGO BTHEI L LR
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

115

L (ABCP)2 ¥ ¢ (conduit) e s 854 73+ H 2 %
S A S “é?e BE R EFF R E‘é&@i*
F%‘J‘Eé;;?@?i‘“'ﬂ B X RH I HE g

o

e P

EXTIE

o



[ftde L1730

EF2EL A%

# 1 (B 3rd it )
4157 3 1 PR AR ERT B
AN
B | mEA | by | BRI e P
y - [6 A
SERH
e+
267 0E%
g
& ¥ 38
LERH
BrAE AR
B fF R R A
R P
rES
EXS
5 %R FE P
BARE

. 22 LA X E o

2. MEBFBRAHEF -

3. AAGREBES £ ;éﬁrﬁﬁﬂf#aﬂA;L%xﬁiiﬁ-g’%K]%\ﬁl—m h‘.ﬁﬁk
?ﬁ&ﬂ{ﬁ%%*ﬁ”'f R ESE TR RS RGP P =
SR F R o

4, Vi@ e Tigtz - F > THFEL L 2 AR
(1) XTI 2P REFFRESCIIEDITAS  THEEFRF I HHL

[ERE S A S

116



(2) iz FAAHF £+ 5 (ABCP)Z %4 (condui t) & 45 73 H 2 Fosiddf >
RPERDFT RS G2 wlEFFLH#EE ﬁé&@ﬁ%iﬁﬁﬁﬁﬁﬁﬁ
Fﬁ‘%~4p@?1Wﬁ WA RH I H o A REILH 3 % 1 5 3

v AR & 4L o

%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 -

117



CITEED T

&
i
b

2 EEX T RGE AT AR R AR

# 1 p (B i)

IR ACI NS £ ) P TAC TR SR BT A (R 25 2) TR ST AP R
PEGE | ORI PEGE | RN pRRGER | pInE
< 20~50 | 50~100 | 100~125 v ‘ wir, | s _ s sme | e _
W 0 12505 | A% | FEL R | qgn0 | A | FEL L gk | qon0y ASFTE | AL g | 1950
20% (2% | ()% =EA | B EEA | B A#EN | EFma | P
(7' E I VRS H I 58 EVNSY L M VIS Y Q
A B C 3)% ?&HQZ?F J/Z‘G ?&f.] J/Z‘K }MO
XitE &
F &1
& #3

F e
& %3
25
B2 =

. LRk
& i;%{ R i
o 3+

L 2L

vE

Z g

118




L

PPO.N_“R‘*

wp
A AR L L
A B o
L IACI NS 2 SLE T FREIN S L X
BA (i ok 2 o 0k ) 4 dE gl %ﬁ 2 23
R E(RZE D F) R P 2T AR E B MNIERZ 2R ETR AR TP IR R

WA kG igg* 0 T45§2:% ; ( “look-through” approach) °
FHSREHES IR HRT A LAES E I ROT AR oA w2 T RT AL I

119



GRS 2D

2

113#% 12 * 31

X hg2 3 AT AR L8

o BRGNS 2 ) Fe g E(IRE TS F LN FEAr: A Qe S YR LS F A
BRGE | R PR PRRGE | R
= 20~50 | 50~100 | 100~1250
IEEI = A5 o1 A5 o . EY SRR 45 oL . PY Y 45 ooy .
1250% | =7~ | FE= DB L 1o50% | TS| TS AREE | 1250% | TS A R 1250%
20% | (F% | (5% | (3 3% . wEA | gma " 1 wxd | Tma L ’ wEA | pma | P .
#F G i sz K # N 720
A B C
@ HEEILE & 463,679 463,679 231,840 18,547
% %83
E &) 463,679 463,679 231,840 18,547
%
FE N -
PESIF &
%
1 5
i [ ALy
" R
e
|2+ 463,679 463,679 231,840 18,547
E S
2t P r‘;
i %87
”
- & ¥ 3
3
e L
2 | |[PHESTF
B [
1L
. ki
i
& I3
3 L3t 463,679 463,679 231,840 18,547,

£ BERFZRP

A EE I o

120




L

~

00 Do

WP
AA ST L E o
4 B AR A AR -
A NG 32 SUEEEIE RGN 52 X

Fete W (12 T2 02) Rdg R P 2T A2 B PR E 2R

WA kG igg* 0 T45§2:% ; ( “look-through” approach) °

121



(e 4]

= %113

L)

wp

ESER S VRl S F L e 2

113# B
r
* 7417 T ’*Jk.‘ﬁfgiﬂ’ﬁ\ﬂé’,’i‘w%? &
oA RE L HEERYEL 6B
FREEM  ZETAL 'F?giﬁgﬁ”‘ Z

HEEFR G U T2 AR %GRS
fiiw o T pe & F &£ #H§ 41 & (fund transfer
pricing) » #-%£ 53 E = A 4 2 fIFRh G HEY I
FAEEE KR B S EREHEFIFD
G H TR AT 0 5 R GRS R R GEE bR
F12 R R E iﬁm,ﬁﬂn‘ﬁ*m%ﬁk
B RFFALFFERZLA € AFIFR
Kﬁ% Kﬁa}:ﬂ\i-}ﬁ_’, o

AR SRS WE B K

17 s3I kE2FfIFr G HiEF L8
6’§@_j‘f;px$j\/@5q*1$7‘f]3&§’}g
“JF'X$:F“ I%#);’i %ﬂ‘dpygﬁA@'}r,

iﬁ&g*ﬁpgﬁwpﬁ’ﬁ < 4L(7

FIFR ' & GARR -
2AIFR G ERE L F I A AT RGN
FRYUSKEL  RFEFTALFFRLR
g A thGR G -

3. B EAIF R GIRE/HE k senge
Bl ~ F RS

HEEPFr e EHE P EHREHE
ﬂ xR % % % i-"l; » A DR A ’Pfazﬁﬁﬁ’é Rl
WEIEFALGERLAE WL PRISE
EETY ry,\ﬁ(»:g A RAR)ERA RIS
FEFAN- X)) FEFR
(1) % p 2 ] F 5% ﬂHpﬁ R A Ry
4 M4 ﬁﬂ;r‘; o

()47 &A1 5 b “és‘v SRS I 3 %ﬁM\ R RENE
2SR ERETE F- BY FEH 2
Z 41 4 42 ~ (Net Interest Income)'_é? RARE
& (Economic Value of Equity) = & & & & {7 &
AR

(BB 4 BIEGHE fI & S-KT HH 1%E 2%

AR RN TS AN SN

A BRI b G /R R G e
o2 TRE/NEL e LY
4 Iﬁ'mﬁ\“x TR AR

LeEHRE SRS 78R 2SR
@.(EVE)7 £g) %"F;‘?;wﬁ—&_ Kﬁo—w\k—l#?;ﬂ,]k,i
PATRE Y FEENPI LB E 120 K X
X 18%) > A EAIF R G E 4r H e g

¥ AR E RUUER > )2 T o)

122



LU S
b %
EHEF

FRGRGFHE R TAE T4
BB R A B 805
R Ll A R e -
ALFERLE Lo
2.k T ERFTEBRFRERR T AW 2T
FTALGFR'GERYE (oind 2h & ~ 8217
B IR GE) THRF LI LR SE
" E f@ﬁ%};i\fﬁg\i;ﬁiﬁﬁﬁ-ﬁ =An
EER S ER S R R R
B RERFAME SRR L L2 R

?
i‘;{g:
b

FRGEETEIE - B TP FL o

FAWP

L.

EUFES

123



(%7 ]

7S 2

T ER)

113 % B

7

S

& 73

1.

/n%w’)}txﬁ"ﬁ?ﬂﬁ\“x T AR

iﬁﬁ%ﬁﬁ%ﬁﬂﬁ#"“ﬁﬁﬂﬁﬁ’
TR-F LT ﬂ,ﬂzﬂ 2+ Z %7 (Net cumulative
mismatch) > 3+ &8+ AfFFT £ @
(Maximum Cumulatlve Outflow, MCO) » ™ & #7
EWBE AP FT AR DRILFA 0 kLAY
HUITE A AMF AR U 0 (TR nE LR
PR Ry o FOTIREMAE T B I R RS
n(*‘flf’fmp ERR o TRBEFCEFLENT £
FIHPPRERAI ITE(B)H R ERAITE RS
ﬁ%é%iﬁéq’uﬁﬂ?$%%mﬁiﬁ’
ERLET TS eSS R X L &N T
LR e T B RS T Rﬁﬂ%ﬁ’fﬁaf:ﬁ@’h‘—' e
AfE A, 2 30%P\?!ﬁﬁﬂ:ﬁ/\7‘ E
IR ;ﬁ Eg v A A Ep B AR R °

2.

/nff”r}&.xé\z?ﬂ

o

1.;[ _%?IE'_E lf_’«%if”m@kﬁ}k o E*EF‘ EY
%ﬂﬁﬂiﬁﬁﬁﬂiiﬂ%?ﬁﬁw’%d
ARFTRFTEF RIER /v\%’v:p*$ iii)ﬁrﬁh’iiii
Hh NI 2T EE T 2 RFFTLEEY 52
% o
m%ﬁ&%?fE&&**A$?ﬂﬁwvﬁ

FERREFER G T LA AFE DA
%%ﬁﬂ@’ﬁﬂﬁﬁﬂé’iﬁ%§&%°

3.

P AR N N S
B

BHTE k2 RS

mE R EE R P AR R
S REEE 0 F AR GMRET AL G AR
TR EWE FLPFRBEINEFEL GE R
AR AR RR)ERA RIREX(FFAY
- &) R
(1)in = 143 ¥
(2% * RIptk
()i~ T dp 1%
()8 s & R 4pih > doindefb i F v F
(5)@4 | vé'ﬁ*ﬂ" I’;f;:,gﬁ—r; iﬁ—I%i“f ﬁB‘J z r'@‘“ﬂ‘]
HEFII P ARAEFR HHTE
& A J‘w»ﬁ S APHNAFT A48T
BT TRPEESTRG FEFES
%F#%ﬁﬁiﬁﬁ"w%inMRJFﬁ

R LB

124



AR T =
P

fi H [l _‘%’:E.
R 4R L RE &
ﬁﬁyiﬁmgﬁjthgﬁf,w

8 ey ‘ifi“’* P AR & KR

‘2:7

]

D. m B L b ‘G E R D ISR 2 T
Koo 2 B R@ah sl L

=F IR QTN PrE

1.& it b s o #N«J&E#r“ﬁ\m@
PB4 RIEE dp iR B i E v F(LCR)
W5 R % 0 Fd E’#"“E»‘"Lﬁﬂ,j*p £ KR~
EEAL G 2R ARRET AT ﬁﬁ%
LE R AACT & KR TR LT £
V’1ﬁ£p$@“£a°$m%ﬁ&%“ﬁ%
R el bt g I LR H AP R B
ﬁ%ﬁﬁhﬁ%ﬁ’jﬁﬁ‘éé@?c i
.l"rifﬂ‘r* FEARA RS FS PR FRAE
o 2o fRE < R %ﬂ%nm%wm%ﬁﬂ
RN FEAARE BB R EIE R
RO 2 FHY > A ET TGy ERER
#WJﬂf,m@%“ﬁaﬁw’”ﬁiﬁ%f
%’@ PEETRTY -

6. 4oird (7R 4 Rl

.iﬁﬁrﬁﬁﬁ%ﬁﬁﬁﬁJir%wﬁﬁ%i
TEEH, AR SHTA LA NS
PSR XWANRS PREEE S TR
BELY(GHYITELRE -G FPRF L &
BRI FRT T ABARE 247 FR
i%%w7§%m%w*#f’%mm S
EENAFT S DR o FRPREEEEHIF
ALGERLR G 2 RMFFEE > TEAK
BE R R G E TL R SRR R 2 B

2

N
\ o

PRI > R4 RIEZ AP BB
IR AL -

Wﬁﬁ&%ﬁﬁﬁMB? TEER¥T R -

EAHFARFRFAAFF AT AR RAT
(RRTE TR Y X EE PRTE PR R AL MRS T SRR £ 2
~L? @%ym,‘&iﬁrﬁﬁﬁ%@%%
)é‘C /@%»Léz{#—%&o
BAEp
IEE R E T E I
2. MEAB B AHELR o
3. AA T BAFHEHS R H R IR B H S P TR UG

125



Qe

+-)

(H3rd B+ 2)
A% o &
- 113# 12* 31p 113# 09* 30p
ps
‘ AL | SRS | AL | GBS £
A B C D
BEFib LT A
Il [B&FRBEEFT AR
f“ﬂrg’ =7 150,827,228  136,791,251] 166,088,153 149,528,097
£13
Bl
R E g A AR
Y3 MR = 7 i+
2 | E’ R 279,681,972 18,157,689 265,518,519 16,935,822
[E-IN
3 & T A 143,475,699 4,537,062 140,598,038 4,443,774
AR A 136,206,274 13,620,627 124,920,481 12,492,048
AERPFRT & 319,418,380 153,509,221 319,744,055 156,193,131
FAE R AR TR
6 R L ITRT L 0 0 0 0
EE
7 Y IE G A 276,511,060 110,601,901 272,579,650 109,028,726
His g ik 8 8
8 s PR L 42,907,320 42,907,320 47,164,405 47,164,405
74
9 |#mmETal 22,262,056 4,078,344 16,560,989 2,156,306
3 P
10 | #wu2f 384,098,298 43,061,863 343,441,985 37,250,180
LA e B AR A
11 J 4,182,398 4,182,398 3,170,247 3,170,247
;_'_‘/” »:
T A AAED F A
FoBHAIKET
ENFABEESS
12 AL TERE N 0 0 0 0
FRP SRR
2 e N Y N
il
ERFL* BT
13 SRS A el RN 1) 311,604,172 34,527,868 276,860,443 30,822,606
B At AR
14 Hi gaamsemd 2,712,002 2,712,002 1,768,368 1,768,368
15 Hib 5 LG 65,599,726 1,639,595 61,642,926 1,488,958
16 | m&imdimsg 1,005,460,707 218,807,118 945,265,548 212,535,440

F& >

126



17 | w2 s 57,150,410 41,637,443 53,652,242 35,281,159
18 | ka2 & > 25,441,574 22,229,448 33,738,316 30,876,355
19 | 2w amigimr 29,560,877, 29,560,877, 21,086,045 21,086,045
20 | A&~ BER 112,152,862 93,427,769 108,476,604 87,243,559
b E v F AECERE AESEE
21 ; Jfé;““% prreT 136,791,251 149,528,097
90 | ER AR 125,379,349 125,291,881
93 | B R F e X (%) 109.10 119.34
LEARBRIRP D APFEFIABFT AR CI2TR L& D RES s ARER £
SRR CBATEAERCDR 2P FRC6REFEAEF 2R -
ERBETABET AR B PRP
Rl A EEFFE B AT ZAP TR
T2 %ﬁ%éiiﬁa;%ifht"llfi’ﬁ'\ EX I o 5 r,,,@?y BEFFE SRR AR 2
TIHAR - o
L3 4v1‘§m5w%‘m w‘ % R AR TAPMITIOF L E(RAEF A B
AR kT AL #%‘f» ) AcfBESIEN N E I, IR AP I L &
s Gilkis 2 BER o
ACAFUERFI ST ETARE > B 37 32 52K B 225 - EFA
PRz 3G §&¢m¢;mga,ﬁewwwm/%f»@&&mgm
b gﬁﬁc’gw '45
B ARE
. 22 {75 L E(FLamBs FF4)
2. MEBEBRAHLEL -
3. 2R 37;1'54}? °
4, "B P REFVIHBEIVENBPLREI SR A(E- Y T v 2L B
M%@ﬁf%%’fﬁﬁﬁﬂﬁﬁ%%
5, A AHEEFFTHS FEEPFRY: -

127



% 2:

R IV FHB LA R

BH-¢RE

7’ % p 5 v 47 4 A1260
- TP REE R
| | BRFRBHTE ¥ -KFA¥-KAXRFAZE-K B 11000414000
XX ST A ALES -k BaFTA IO ES - K
FA AV LA REH 2 L
2 | FeGAHE LA kA pRAE A E2 BT GAE R ETE 21000422100
& ¥ 5 Ax Ao
3 |28 Haxe ) HEx 2 ¢ BRI ;—};—’ﬁ o 21011421012
EFmmaY 28 21021422111
EAEE +22121
4 ey | dEx 2 ¢ B ES #Iﬁ(s’ FRAE L3R 21013+21014
EFEFH? 28 hRGE) 121022422112
AT H +22113+22122
S | RFEFFFELT | ¢ FHE A Y E G TR RE Y £ T4 22200422300
% GRS - SN G DEI +22400+22500
6  FEHHZEN  FESHGRANYED DG 250 ¢ 7 | 22200422400
R il | B REAMEFIL I NBERRY L FREL S
T2 Foo TAp LT E TR o S AT R Y R
TRE - WIER LT
T AEFERR LT A E P et S 2 P A 99300
8 R B mEEPE | ALFRTE A E A MR RY &iveT 2 22500
{EA 5 GHEAYEG AL AN AEEPFET S (B
FA(E )] e
9 | HEERTLL PR r Gdpd REENEIT AL EFRL L | 23000
Fieszir LHEA - FREAEFMZETALZ
B FTd o def i 5 RESE D BRE
HEHABENAGN2E .
10  Bemaeimd& ¢ g2 BaEIlmend s FTAAHG £4 | 24000
£ S EoRHARTLIE - FTAERES S BHRD i
WEHRURFTIEZF &M - SRFERYRTH
BRERGPRRBTHERAG R - A RT
B2 HEBgTRED
11 |2 p & s | ¢ gmA PR &EEmReNN BT r 72 Bp | 24010
g w2 i X FEE R A BT A L 20
.ﬁ%,ﬁ\ﬁi,ﬁv@gﬂ;ﬂm % k7B ;éfr—x%f%ntwr
ERLEENTS o) e A0 SRV EE R e Rt RS R
At e RE R R HE
& RER O TR AG L IR B F R B R OGRLF
REERE EXIHIFARNE AT R4
B R Z G R EREUZEE R r'r'?“rm

128




12 | FAA#FES kP TFTAEFRS - BEEFI2 e 2HARTL | 24020
FOoBHAKRY L FAAAFEAL BEFUHRFTLEfH B
IECFAEF wBpFLEiF A4 o
HENEIRP D
BHEFIRT
1Bz F e

13 | kg *Ry | G*RFTHEARS > QI@BTHEAY B3 7B | 24030
RE b ER | 23 FEET ,ﬁ ﬁﬁ?%?fi Caonde LR R A Tip
FHAAD Y 4 “TRIES P2 KEFEFR BECRZ AR
i LI A E P—ﬁlﬁzl‘%’r’ Fh AL R R

ZHNTRTHA -

14 2w gaemsginm 22HEU IR ERIEP 2 30 T PR ETN(F F | 24050
il ﬂw§¢@?§%;m¢mu)

5 Hu s RTL FERFIRTIMLATRT RS 2T ET | 24040
& B2 R R ;?*;I’Liﬂw ]Lﬁﬁ”‘ﬁfi—t°

16 | &R gE Wk 23 ;e 9 2k 10 2 gtk 29999

17 | #mE IS BRENEe ZE oy G RESE 2§ | 31000

ISR EE

18 [ ka2t | ¢z d i gRiiE 3854 w3t £ 17 | 33000434000
i FfFgR? B9 P2 w2 R i 2@ 1435000
(fullyperformin| 3 & » o
g exposures)

19 |2 meinr ¢ FORGFERY AP ERBTHA - MPFESXR L | 32000436000

M FTARREEEREGCEE L QTR L o | +37000+38000

20 | A UE o~ BER BT 2= 19 22 g tdke 39999

21 | thg St BEFaklFis TS -k B aF A 15%F T | 19999
BT A I :’?;?:/é;?éém%i"h;%fffé.%%ﬁ"

22 | EBAMNE 2R eNNE TR &N £ FAER D £ | 49999

FF2. TH% ¢ P B £ EE o
23 | gt R E W = 21 R 22 Fod 100 ¢ 59999
EElN 3o RAciEAERE TR (AI260) A H¥dcs 5 SefEis &30 1 (AI260) T

129




1y

(47 L=

ERIFTEVFHRE

(8 grd 5 =)

*% - F
113%12% 31p 113#£97 30p
i A 4o i & 3Rt e 1S A A i £ 97 o1l
apgps <6 6B % >1z &30 aFHPS | <6p” 6" 3 21z £97°
A B <1 C D E F G <1#H | J
FrREF £
1|5+ 77,075,710 0 0 32,993,912 110,069,622 75,069,148 0 0 33,281,100/ 108,350,248
2 FTF AR 77,075,710 0 0 14,141,567| 91,217,277| 75,069,148 0 0 14,077,327| 89,146,475
3 HisF4o1 Ll 0 0 0 18,852,345 18,852,345 0 0 0 19,203,773 19,203,773
4 | REE LA EFE S 3K 154,068,924  75,386,227| 45,820,615 5,804,200 260,500,488 145,534,116/ 69,545,986| 46,425,401 5,615,152 247,775,897
) A MEETY 84,517,733 24,784,772 29,659,465 4,626,875 136,640,746 81,922,537| 24,209,793 29,983,533 4,600,954 133,911,024
6 WA FETF A 69,551,190 50,601,455 16,161,150 1,177,326/ 123,859,742 63,611,579 45,336,193 16,441,868 1,014,198 113,864,874
[ ERk TN N A 102,237,540 205,673,877 42,787,655 839,181 144,111,080 108,015,036 213,803,117 36,114,558 1,105,682 142,035,436
R AR 28

8 T F T 0 0 0 0 0 0 0 0 0 0
9 B pgdy s 102,237,540 205,673,877 42,787,655 839,181 144,111,080 108,015,036 213,803,117 36,114,558 1,105,682 142,035,436
10 | LT ART B3z ff 0 666,667, 205,833 5,156,543 0 0 0 60,000 3,442,667 0
11|28 fR2EE 116,392,274 1652573 4,097,277 38,726,815 41,468,721 100,079,117| 1,230,665/ 3,246,888 38,314,880 40,422,123
12 NSFR 44 135 & f =30

130




% - %
113#12* 31p 113#97 30¢p
WA A 4o i & 1 T A 4e fE & 21 e 15
72 572
A B <1&C D E = G <1& H | J

B dgnZ Bk fF 2

13 o 116,392,274 1,652,573  4,097,277| 38,726,815 41,468,721 100,079,117 1,230,665 3,246,888 38,314,880 40,422,123

=
14 [ * {_‘ ?\%F,”« & WIp 538,583,704
15 NSFR # & finds |25 & B30 26,433,371 26,458,781

16 |5 *ext 2 0 £ Wi 2 ¥ 8 5 A 0 0 0 0 0 0 0 0 0 0
SRR - H it m

17 gz 4 s 0 102,675,439 172,413,833 335,927,550 370,877,433 0| 110,381,047|163,292,772| 321,569,919 355,220,355
ME-RFTARERZ ERP

18| - Meiciio 0 0 0 0 0 0 0 0 0 0
R . BEEE %

19| @it F2 &Ry cHon 0 93,454,571 245,858 0 14,141,114 0| 101,126,501 974,072 0 15,656,011

20 | H s 2b& m s tETar 0 686,316 169,623,075 193,799,083 249,428,830 0 1,206,371/159,598,296 180,248,183 233,037,454
B&fE#CS 35%00 T 2 H s

21 2k i 0 0 0 2275428 0 0 0 0 2,879,176 0

131



~E - 5
113#127 31p 113%97 30p
7 E Hc i £970 b 15 >4 i 4 471 Y
a2 2
A B <1&C D E = G <1& H | J
22 | A FITE 0 6561166 2183102 114,842,407 82,946,746 0| 6525216/ 2,063,834 114,784,656 82,880,608
b fEHcS 45% 0 T2 A=
23 I e 0 1442251 1310811 95207172 63,261,193 0 1,160,421 1,497,175 94,904,375 63,016,642
AN 7Ty

TREEE A TR L
24| | .4 0 1,973,386 361,798 27,286,060 24,360,743 0| 1522959 656,571 26,537,079 23,646,283

EFES
25 BT f AR k2T A 0 0 0 0 0 0 0 0 0 0
26 |2 FA 42,835,810 756,773 0 8086418 50,895431 35,308,165 486,981 0 8815817 44,083,331
27| FHLIF & 0 0 0 0

Wi AT R & R R
28| £A B¢ RE AL HL AL 178,649 151,852 271,005 230,354

PAELTA
29| NSFR /72 M5 &5 & 2% 7,231,986 7,231,986 3,494,848 3,494,848
30| #ARE &L G2 20% 5,725,370 5,725,370 3,722,134 3,722,134

132




* % - %
113#12% 31p 113#97 30p
R * et £ 47 s Y s i
752 22
A3 pd <6 6" % 21z £ Z£23Hp3 | <6p? 6" % >1z £%F
A B <l C D E F G <1l#H I J
31| B uapnairy B T A 29,699,804 756,773 0 8,086,418 37,786,222 27,820,178 486,981 0 8,815,817 36,635,996
2 |\ FAE R &%k 377,203,898 338,503,369 15,331,981

441,094,448

465,426,03

33 | LT &84T

122.10%

P FIR P
FTACR GO 2 f F(FA)EPRP

i
T

W ARG &t
Z‘E%ﬁ?éu%‘ﬁ"f‘iﬁ*’fﬁﬁ:@? 9T 1R
bR R R u#p#.#r%;@ #»p -
:é;é—fM L PEMEAR e B RPN AT RAY 0 Rk TEERT A F LR WM 2 A R o

nl:

Mo
>~ W DN —
—

f
“2“

Wl

i
T

FiEp
I 22 (A5 2 a(HELEamBra FFR) -
2. AEAFZFBRAAHAE o
3. LA FHLR o
4, X% L A|EP TExA0E 3o
b, MEAEFFTHA FHEFFFR -

133



23 BRELF & FHBATP R

iE:';’\' IE T::;u ﬂg

1 g+ SNV BIE NIR JESE o
i TREpFFAERGRTAZGE S ERP 2 %\,ﬁaJ [%: 1-B) # 2 % g s &3
ﬁz(#\/ﬂa‘r“f/z 'Le’%féfiﬁﬁ EERAF)N02 #1071 prggFF28es-Fril
EE T ALE > X T AR

2 [ZFEF AR . 2 r»FFHAERE 5 E2LF T A1 L > @ 28t » A3F -
2. F|»> ANIEZF ﬂkl.‘ud’Em EEpHEAF(F 17 l% 5’3‘—1% F%iﬁ’ o
3. hej B AR ’)@p j\Ié‘a‘r'“f °
4, MEF|EHEFTEEEZ AISEET 2~ AE o

3 AefArs ABFEx 2 ZHWFAL LR

4 BeEAlEE S FA B b I 6 2 At

5 BT s T AgE 2 TG, »HBLaDY 0 GEHE)E 2 H M EE -

6 |#F R L3ak TR AgE 2 TRAFEET G5, B aNDpGRIME)ZE 2GR -

T T4 SENN D I S-S o

8 W A TSR ER Y £ IFRITL 30 P HEFAE SRR £ITREL G-
¢ F TR
Lo 22g@ e ¥7 - AR To ¥ 2 st 2F IR T EPE2 S ERFRETREL

9 Hupgpry i P2 m 35T

'3"?z$$ éﬁ-—g #f;ﬁﬂmﬁkxf#

fﬁﬁﬁl LT E e

134




10

ALY
RN T TR IR T L PR T YT

2. ARPETLINEZ GEAAL  WEMBELABGH B REALE

3. B UBBAFANT B f o FER - AR FAREA BN POLE -

11 2w ff24Es F 12 g 13 2 &t
1. "NSFR #7# 147 & f & , 4 "NSFR #72 BB &F A, 42 447¢ 0 93 - £5 4
12 NSFR #w4 M5 & f F 248 7 e
2. WEHEINABEFH = 2 EAFHAFIRDT o
P EnlZ B fFEAEEAED 0 f FRAINUTIAD
13 22t atugnlz B 2 LA LEG&AEFHRELART £ -
2%~ &R L HRAGEF TP, 2 TRHP A RATEL 2 A AT
14 |7 * LT £ 840 WA LS 43R TasEs 10 29E 11 2 Etdke
AL A AL U5 - kT A B ABTAZ % -k BeFA > @&k T
ﬁ%§”$i?ﬁ“%@W1%%Ja@%@w?ﬁ%ﬁ?é’ﬁ@ﬁ%@wﬁgﬁai:
/élpﬁé__?%:_‘ é] B &?é_ mfgg AWFAGLFEE RAKRHE N La R h
15 NSFR BTSN, B X 7 FVF2LERFEFREGLTAL > DEP AR B F- FFALETIIRE
1. B4 FHEEEH -
9. A FHE R FHRAFLIEREH(E GRS £
3. Br L Fai 7% 2 porat R e
16 |5t H @ & i ¥ E 54 G H W AL ¥ E A
£F LITATE ~ B b4 & TEE G , , , .
17 R - 2 PR T 18 s 19~ 20~ 22 % i 24 2 &3hdce

I% wE

135




18 |15 - K FA 54 R & R cHT U KT AR FL ERBEERE
M- Kb FA GRS R £ i
19 i UE - KL FAAERAREFL AR R 458 o
e 3T L FAGEFRSRE L MEE
HEL S LAEES hR EE S CAERGFO Y LT F S R SRS T
20 31 Ak ik ;,ﬂ,Lk g ! A & ” /ﬁﬁﬁwf#u—. A f e R IR
%%ﬁlﬁéﬂﬁﬂﬁLﬁﬁ°
21 B & fEdHcE 350 2 Bl b g AR AT B 20 ¢ OBk e RS 35%rLTE o
22 |G R G ® hgiRE2z TH oz AR A S HEFLFE, -
23 |h ‘G EHCS 4500 T 2 A AR Bk 22 7 R eiEES 45K T o
A RES R L REES AEAT ABREFRBRTALG FEEE LA L BEES -
2T5111EB
1. R FAE HRF 22 PBHE TS ey s aEF £ % .
25 bk’*i‘{élp#ﬁ#l}(,:} ’E‘g e ?' #- ’g; o
2, F#&{; P EAC T A E AEEANE - SIS W ADES) LR i N
3. BB EPFTYRWIZ32FA FPEPEE- TLFEE  THRLGIFHUPIAS o
26 HeFi W 21 234 31 2 &k
27T FMLEF bk & o
58 EIEmd MEETGReFEENE? R BT MEEE R RE s N R AEALHIIBEA L2 B L 4 fﬁéﬁ%ﬁﬂfé

PR E AL TA

FAE-

136




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 ",%UJYE:'K 33 %14 100 -

137




[47 =]
Fpe K

113

nih B %
£ 12 * 31 p

(M) Frp E B30 chdp B 73

PRHIARGFETHRMLER €
KL
D FFEARL T2 o A A E A A
IR EFE- A58 T k] 2SR 4R
ﬁf&: THE-ABEELEAZERIA -
| 2 & FERIM ol 22 mg [T VT X L TR A IR L FT P ERE
%‘JE‘. °
ST R A FEEA 2 onER R
A EFARPURLE o
i‘*ﬁ’ﬂ‘ﬁﬁ%%#‘wﬁﬂﬁa%ﬂo
T RASEF RIELEA -
£FPERIPEAL IR o |[F
2 L
L ERp R *
EME R e B (b4t 2 Rw s Ay
3 ﬁ , # ' \.:'/‘?f"’ ¥
H)c i ZMA
) % &
AlBrEdm g PR T ER S
s €4 h%REA TR
(B)Frpude /i ek 37 2 542 4P B 30
— v O v T o
S BAFEFEFERRPEE -
L ppscianl & 482 0 4R S EAEEDHIERRE .
B BRALITFER LS o
AT e R EP IR M TR KRS T
FPA R L3l - AHARAD D anFpsil > feacir THEFTHEPLR 6 odn
2 FMICR > FF o MG R B s B, Fw EF - ¥ C AT ”’"‘zt'aﬁ% I A
s Bl R SHETRY 2 0 5 From iR pr e o T YHREEA Y
}L%‘ﬁ;;ﬁ&ﬁ';;ﬁm,zd LA TR R
A F 4P rr %R ? A ﬁ é’-ﬁ& 57\/;'{. * 4_!_?]2(;’;_1 T2 F\';“l—}‘!—#{ry‘! |F.:|’(7 #E'Fﬁ;?‘
Sﬁwﬁtiwgrﬂ;j; B~ R b IRB P2 ﬁﬂk}\'rijlm*ﬁﬁ
3 kb 2 TR A ST *’ﬁ EEERL B -

138




(C)p w8 R RHER e~ FPARR 2.7 3

Bt P A ok Hh G FAER 2
o6 FARR R PR FE LR
R Ak 2

2GR EETAR AR A AR
Bk A kR GHrAd ¥2 3 B
)L%7M$rf¢*’vxjkiﬁﬁk

NF

2,

I% U

Py

N

w+§7 "
W m

*
\\

B8k

Frpdok e 2

Rl &Ed $ResnETp B2 f1my
B RCR LR E B A fhi B A A PR A TR R L AR S B ER
(LR  asR AlP (2 1 v 0 2 BE)R T
i* I L LTS L
R
FTARME FrGrt M AR JIE 50
Z%A%WEﬁ% jﬁﬁg%;%&gﬁﬁ.Tﬁ%%ﬁ?%”ﬂi%&lﬁﬁgﬁ
e B T REFTWEE FrmR o N o
/; ﬁ 0 /= %3 ﬁ"""‘" ‘63375’ . 3 1 .
B ovdn 33 0 PE s T Y AR BT fﬁ ERbEpmy S ?%&f~
e P ESRERR £ G LR AP R
311:?_:}-%‘]%& ;Q\E" E"%L’r Jﬁuj » @ \3 ﬁaf‘r:J 'L":E" K ,\lr, -l—j:_—:// i % m;&# °
B dR T35 1 iR e TR

(B)$iz %% 8 ¥

ST R FFp(F 7 REIEER)2
R c FRHMAELIRFSR1HE
%ﬁﬂ?‘rﬁ’“m“fﬂf‘? Jis foit - £
¥ S 2 L ApHE £ 42

A B R & AR
I_H'—_ifuhi )‘t l"} °

£ 4

%:_/I"uiﬁ

T EE R IER
R ot B L)
%

7P

=
i
RN
BN

¥

(#7745 % 18 f67 )3 B B Fp 10 2

* 2 £

bt 4R 2 5 85 B0 97 58 (4
L mERBE S AEEAN)

ME K

107 & (7 )2 16 4 weenifat i rapk & 1138 in
T3t N> 106 & (7)1 a gl g = 30
$oi o 110 & TR A AR o

i i A Fe A 5
(L. F @R
fe A5 5% m%‘ﬁvﬁ?"?ﬁ’” C Mt
FenFG 2 B ApEE R )

““ﬁulrﬁjg ¥ = ;\ °
ﬁ__a.;,g FE’F/E@

e B

%

139




(G) g e

BiEp
. *& L ATHE S © & o
2. A4 B ARAALA -
3. BRFHEAR : AR TAFEFREFARPERAEN | AL EIB S N2

R e o
A4, Be €A p'GkiEA kAR TRFEFEFRPFAEDN ) TLRLP LR

EAESE. R L Rk

140



['447Lwe]

piirE RIF 2 FPEG 4
113 #1127 31 p (Hi: s+ )

_ 5 P BMERAR | BE ARG
F & 4T A B

1 B4k 37 72
2 3 2 EF(3451T) 115,706 142,658
3 W& A 115,706 142,658
4 | H\z g

5 | FP | MEAHWRLERE S

6 vt

7 H

8 yhat

9 B4k 37 72
10 B (11413415) 109,383 79,550
11 i AH 109,383 79,550
12 | 86 vhas

13 | Fp | wEAHERLELHE S

14 vhat 5,524 0
15 His

16 vt

17 SEF(2+10) 225,089 222,208

£ RERIIRD A

BARP
. ~% { &5 1 & o
2. AEBRAAIE o
BB AT BRI EIE A AR L b R TN LT A0

e f 1 8gd e
A1) # Fpat e F b (i1 2] Pkt 55578
(G sezip @

+
~

N

G

F_k

141




(41

_Lir]

113 # 12 *» 31 »p (H i 3rdis =
Frok i B4k WA
BREEEAR
F 6 37,457
His & < b gL
T RERFEP D&
BEiAwp
. A% LTS 1 & o
2. RAFBREAHEAR
RN S R T SV EN R P I I A G
.J_::] ﬁ",.?(_%ilf\zéu\
oBAREE G RERE  BOE2 TR
b, FEBELEIUMBERY FEREEDL G LI -
6. E9&:uMERY 189 H &% -
7. FRY soMper? LHLRFTRERI D43 -

142




(47 L]

~
.

B Fpdag 4

113 #12 " 31 p (Hix:3rd %+ =)
o PR ey DO RSN R ERTIL AR R
YRt Fp W s v F B Fpodmge AR R FRP
£% A C e D &% E
BFEEIEAR 111,857 7,200 45,607 -1,670 71,780
&
NEAH B RERET & 25,394 7,200 5,524 -15,415 11,655
A 86,463 40,083 13,745 60,125
FwELp e 40,831 22,762 16,075 34,144
&
HEAH B RLAGHE &
His 40,831 22,762 16,075 34,144
&3 152,688 7,200 68,369 14,405 105,924
X RBRFMP &

BARP
I kA (AES E
2. AEAFBRAHIEIF o
3 FERFIEMAFBIREF 2 FERFTAFBL AR (EBAFLT2
AL AT e S R G S )
BRI DA GT(R 6 ek R 2 & O B B £ T
R h'r'%ﬁz" Hixdrcdmpd)-
AEWPriER
1. [*%431~++] MB-CiD-E

143




('f‘]'%tl’J‘ ] (ﬂ\ok%ﬁ’-‘l

R F RREEHT A2

VAo
7
/

FIEIE)

B RGS B G

£ 1 B (Hi:srdis )
4 «\. 3 }A
r§e¢fﬁifiﬁ&§rf . [Pm TEAR AR g
k}@,@a\,w m/*ﬂ%ﬁ(' NI 7‘!‘;}’"—*'7‘* I%\ fi_’?,ﬁ‘\j‘LLH»(Bank_ ‘/‘
| R BT F R " i
(B 7 I specificcountercyclical .
S ' £% B b &1L F A £% C capital buffer rate) D
(= B
B 71
|
f:f“ {}ﬁﬁi pL 3
“a OB R
L 2L
v
BEiAEP
. ARLEBHD DY RE PAFPRREF AREGT A AR WA FEE -
2. AAGRBETEREFT AR AEF AREFETALE R B FEPET B2
A A kL F M ARSEF ARE T A 3R £ %00 0% 0 TR
& e
. KF 2B FHIAFFRREHET AV FELRIF BREFT FEFZ AR TH
2L\

B

BRI F BT 2 RATRETIPL

4. SIhG TR p ﬁﬁa%%w_m Fspe 224

=

P~j\l’L-_$"%/-\O/OF)
5. Ak F T

Kﬁ):’l-i—"‘—‘]‘al 7 é%?én ?ﬁ o

et £ F
B

A‘
(54
A&

AZRET -

)_L

,‘ IE;IJTF o

O0%E R Tedp AR F ATRS R A0t K

144

_x

SO SN E X
= 0%z &

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



