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H Az 1,563 F = o

(L) BBt REEHE (BRI RHEA)

& %
105# 6 " 30 p $ 9,454 -
104 & 12 7 31 p 193,325 5
104 # 6 7 30 p 40,486 1
(£ =) B HmELPHT (B AP E )
105#6% 30p 104#12% 31p 104#£6% 30p
& % £ % £ %
+ oo @ $ 283,330 98 $ 181,150 97 $ 19,992 58

Vi B HERE O BASFTEA P2 H I 2P RAFE BRSNS

R Y R ERATAE L o

CEE N
& {3 % + 115 %
105 % 6 " 30 p $32,399,767 10 0-5.80
104 & 12 % 31 p 29,796,397 8 0-6.50
104 # 6 % 30 F 25,981,628 7 0-6.50

FP A GFE105F % 10424 1 p 326" 30p2%2 1% 1p 3
6" 30p 2224 F* &85 32033 HF~ 12,758 F =~ ~ 66,926
H Az 24,678 F % o
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(tw) @ E i (RAHEBEIK)
£ 9%

104 # 12 * 31 p $ 25,000 1
104 # 6 7 30 p 132,138 3
1px6?30pr1"1

Frlcedp o4 105 # 2 104 & 47
FlL®* Au s 0 R 777 H A 98 i Az

\

I

T 6% 30p &4 2

B
1,571 # ~ -
j)i,ﬁiﬁ‘ii% (#Efl]ié‘?’,éﬂv:_;_)
47 1p 267 30p 171p 267 30P
£ {1 % E # %
105 # $ 3,677 1 $ 4,257 1
104 = 722 - 1,532 -
FPHEEFF R AP RE LR E R EERZ AR
L 5 S
(Fr) g g (EAEERTFRE)
471p 2167 30R 121p 267 30p
& {1 % E # %
105 # $ 19,687 5 $ 39,102 4
104 = 14,343 3 16,447 2
LA R AR AE IS A PE LR S E LA st
q"’ o
(F-) 2w Farz gRy* (1)
471p 26" 30p 171p 26730p
& i % & i %
105 = $ 22116 5 $ 26,994 3
2,109 - 2,560 -

P P2 E TAKRE R aRG EE

ERE N SN
2R IRIEE G o
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(L ~) AF B2 prd e
105 & 6 * 30 p

L S T B

. SV A e -
[ SR 4 fﬁ—g g 2 ﬁ-g HY FE P F EIPFRHE o e =
Hu s |[HEesy 104/07/09- | $ 1,285320 | $ 7817 [#+4 w23 2] $ 9,978

105/11/17 SRTA
P2 14,057
Ep i
EREAPNES F A 2 # — 1] 105/01/05- 152,500 6425 [ 4 2 3 2 6,884
H 4L x| 108/06/03 ABTA
FA 2 —i%|105/01/05- 152,500 |( 2,633) [ 4 w2 s 2 9,735
n 108/05/20 i §
Hew sy 105/06,/03- 75,619 71 [#4 23 2 71
105/07/07 tRTA
104 # 12 * 31 p
LR
p AR &, A E  R|IF A F % % &
SRR - A CEECRE - A T S-) R - -
B r’fg o ?ﬁ;r' ] [ =g A S i
Hu s |[HERLH 104/04/10- | $ 1,913,574 | $ 415513 [# 4 w < % 2| $ 18890
105/11/17 bRFTA

P EE2 30,786
&) i

ENEAPNE T A w# —11]103/04/17- 47,000 |( 1,612) |44 #2 b 2 459
4Ly | 106/11/13 BT A

T A w —i%|103/04/17- 47,000 |( 258) |3 wa b 2 7,101
B 106/10/30 b

104 # 6 * 30 P
h: 27 :%'_ O A

y SV CER A * BF A § F & & 5
[ A &1 I IE-R S - - S R N D . -
PR R e gt i = g E[R & i
Hu s |[HERLH 103/11/26- | $ 5,761,263 | $ 486,027 [# 4 =2 % 2| $ 61,913

105/04/14 BT A
S 3,295
bw i
RPN FlF 2 &% | 99/09/20- 300,000 |( 1,820) [# 4 w2 5 2 320
104/09/23 ERTA
FA w4 —11]103/04/17- 57,000 |( 1,348) [# 4 2 b 2 723
H a3 s 5| 106/07/30 ARTA
T A L —i%]103/04/17- 57,000 2277 |#4 b 2 4,567
4 106/07/14 ERp i
W g 3E #% 8 & | 103/07/09- 3,100,000 [(  578,737)[# 4 ¥ & 2 440,289
K| 104/10/27 bRFTA
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(J_’L)i“g’g/,_)‘ é]%ﬁ.ﬁmmﬁ%)

105#4* 1p 104=47 1p 105&#1* 1p 104&1" 1p

16730p 16730p 16%30p 16730F
Froede =R 14
F1 $ 39,145 $ 32,702 $ 73,348 $ 61,442
B AR T 575 669 1,173 1,069
$ 39,720 $ 33,371 $ 74,521 $ 62,511
“,ﬁ?\liﬁﬁ”’%%\‘ﬂ\"}’ﬂ\é}? 105# % 104 # 47" 1 p 32 6" 30

P2171p26"30p ¥r&sE-Fm-FHEFF* L5 1,735

H ~ ~1,663 =~ ~ 3,636 F ~ 2% 3,053 #F ~ o

ANPHMGBARL S 0 B EREH SRRV B

FOBAIF o N AR R AN A A

MGEF il P HEHEAR HICR R B RREF

LERECR S B SRR P B EE A @R e R

ANPEFTOPFTAREEFD T

FA ¢ f Frawn
3 ENt &

(-) 228 2 FRE2 b B2 LA

WAEE L R > R B TR K E L A

e % #  105#6*30p 104#127 31p 104£6" 30p
H

Bk (TR 3T 4L & (TR RELFp FEL $20,895,000 $10,075,000 $10,200,000
(ol ¥

Tt fF 25 fele & ¥ p sk NN 3,391,789 3,424,754 3,196,750

REh e eRTA FER ;éi.T# EREE N 20,774 22,219 14,178

2R e

el amETA FHES l—‘#zﬁf TRE £ 162,401 161,432 259,377

FelLemTA % z BHEE+E - 9,358 11,560

FH AR KK *# A B el g 13,400 13,556 13,739

PFHI®E - FFHIBE BREePER 43,578 44,255 44,932
13

B 2@ A &R B e 1,300 1,300 1,300

P FA BEGH—% BAPEAL B 40,123 49,178 68,048

e i i A
S EAAG PR AR L RGE

[
A
(‘
=
w
w3k
&
-
%
Dy

hIF AR o A @ 101 # 10 7 30 p & ¥ € ki Y IBM
L
v

3 p 101 # 10 ® 31 pAez - &2 Tt
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FEH O BARFGRZERBB IR TG P AR L
FIRFE ~ B * AR IFZ PR BELEHIRMEE > p 105 & 6 ¥ 30
PAz > 3 AR EHEFP F LG AIRIFEF L35 947,453 & ~ o

() Ex ke

P e EE L ER BRI AP ES B2
A 101 # 12 " $H%5es S AP EXR LA R R
1%%&5%481,157#;“,_3§;1034’129 14 p 5 4% 3 2% %
PE AN A S -t S =R pac 1,786,318 # ~ & {7 & A7 4 fie > &
e 103 & 30 10 P At Feo gL EEEEA 105# 87 20
*HRAEFHRES O FFRTEERR PN AT K
FoORWREZIR-FFREY o

oL EE R RE A

CHENS A = R
1. $- 35 Gh &P &N REED FH? 2 2B HFF
2. % = ‘i‘ﬁx?:}g‘f‘}é TH OB T REBRER o FHEE

BAFEDFELETFEEF LT REER S FH WwE BT PR

MERPFLOREFER EFEIHFY MR ERE

2 RGN RAFEE S R E oD A TR 2

EINE SRR NS S SN ¥ S SiE LI SN
3. F2FipHE s v B FHIETHEI FT E 2

:ﬁt}}fﬂ_o
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(=) =2 ﬁ@ @g}g-g
1. /A}l‘-'l%llg'i‘&;l’é%

105 # 6 * 30 ¢p

¥ - % m % - % & % =z % » & 2+
RS A e
2 47 2 & B o1 B
7 A
B ERS LY EHFE 2
EfT A
FI I ERTA
WERT $ 57,018 $ - $ - $ 57,018
f% FHFE 25,931,143 - - 25,931,143
H i 12,768 - - 12,768
R e Pty 5 AR
PR LY EEFE L
£p A 14,342,370 25,623,182 - 39,965,552
FiEhtemTa
WERT 5,816,327 - - 5,816,327
FERT 27,142,414 26,495,874 323,758 53,962,046
g &
EERUE A L O W C
% ﬁvﬁ g i%
R4z Eﬁfa‘ﬁ EEERUEY
.\r_'ﬁ“- o i%: I/_E';fi-’_’i-";
£pf & - 10,493,907 - 10,493,907
N
7 A
G E RS L BT L
& [ A 1,042 17,563,600 173,271 17,737,913
g &
EERUE A LA O W
£ i3 B - 20,594,338 277,563 20,871,901
104 & 12 * 31 p
h: 3T %_ A
$o- % x % - % & % z % & & 2
A A
2 47 4 & B o1 E
7 A
EERUE A LA O W S
EfT A
B EL2ZEBTA
WERT $ 217,063 $ - $ - $ 217,063
FERT 38,608,846 105,436 - 38,714,282
R e P g <55 AR
FR LB EFEL
EfT A 234,787 19,921,689 - 20,156,476
il L amT A
BERT 5,437,225 - - 5,437,225
FERE 38,853,112 10,632,605 327,725 49,813,442

(#=F)
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¥ - % x % - % & ¥ = % & £ 3
i i
BEFERS LY EFEL
By
EERUE PR ST )
FRavl EFd
EFp G $ - $ 4,352,498 $ - $ 4,352,498
w4 & @ 1 &
N A
BEFERS LY EFEL
ERT A 2,946 17,052,611 2,919,020 19,974,577
A I
BEFERS LB EFEL
EX - 18,788,835 3,043,322 21,832,157
104 # 6 * 30 P
H = AT d W HE R
$ - % s 0% - % m % = % & ¢ 3
EN I A [E = &
2 47 4 & B o1 Z
N A
BEFERS LY EFEL
ERT A
B HEULZEBTA
LEEE $ 581,558 $ - $ - $ 581,558
FERT 31,857,286 1,261,163 - 33,118,449
H is 41,640 - - 41,640
SR E PR ST
PR EFE
EfT A - 682,220 - 682,220
REl i amy i
LERF 5,501,547 - - 5,501,547
FEREF 26,105,350 72,554,084 306,040 98,965,474
£ f%,
BEPEES LGEHE
L
RAsRI PR A B
FE AR |% BHE 2
b - 4,096,656 - 4,096,656
A T
N A
BEFERS AR EFEL
EfT A 15,553 8,731,657 1,342,486 10,089,696
E. i
SEFERS A EEFEL
&pf G - 9,542,515 1,528,625 11,071,140

- 46 -



20 M R EHFE LR R
BHEF iR CFEFELERTAZ R 208 4

REFA CHFRAAZRM Y VG BRI F B FHFG R
émaﬁimiﬁﬁﬁ%ﬁaﬂﬁ%@ﬁ?%ém%’m&ﬁ
FHCAER o AL HEIREZHFRFT AT LT o A
FTR Y 2 EH A R ER R E - R A et F
BHERAT LB S F R A
¥7 2 ¥4 ( 5] 4o ¢ Black-Scholes model ) fr#icie = 2 #-4] ( &
el F e 4 REEZ )

3. 2 iy BB R

(1) 3= 4 B30 U4 2 3 R R~ B

A
We
£
Eny
—
e
E
D2
3
=y
.“'.

WAERE S BB F L2 E EpHE LA
AT R RZE2AHPEZERLIEE LB B2 20
BE T MT B TG o F gt FRE R Skl 7
EAE S FIRBFLEUR G RTE A 2L
Rpr2P epF A L @30 K2 M dlaes
FREAAG S v 22 EHEF

I L2 B EFEAFEGHEF IR o AT
WA TR 2 RFTRZE S

N

B B o
(2) Z* bR HKE
Br R AFEILRET R AGE TR DE
( Credit value adjustments) % # = =i # # ( Debit
value adjustments) - H T & ®P 4o 7
o R H A K (Credit value adjustments) & dp ¥ 225
$ 7 2% 3 ¥ 3 Over the counter (OTC) = % 2z 47
418 EHTR DK %%’,u%?;} R E Y OE b

s
]
= »
oo
&

PR B HEE D P AT NfeBd b RN S

(e
(‘
=
R
[and
I
o
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o 2 = A & (Debit value adjustments) &y #2255
B¢ 25 F T O0OTCR L2418 L4930 238
Eofun o @Y FRAPT RS CREE 2P A
AREEVES SR IR B £ I L 3 RS Y

AT URELFE R 2 JAS3) LR G

HARE2Z FAFE L2 FEFE I HEEE 9P F (Probability

of default, “PD” )( & & 27 EE 2 15T ) & 4 »

LA HE okt aE 94 4 F(Loss given default “LGD” )

sk 2 2 £ k% £ % ( Exposure at default

“EAD” ) #E@NF 2R A F 2o kP2

APpF (RREHERENLFRT ) YRR P LB
EAFAF RN AP R ET A ADE D

Ao HE* OTC w4 1 8 2 o @ @ (Mark to

Market) 3+ 5 % 3 < vk %4 £ %8 (EAD); 2 2 3 60%

SERETREFEAER £ E S LB
FXE AN FRRIIFIERGE AP B

FHBE Y -EHFLHE

105217 1p 367 307 104217 19 567 305
Y HEEEEEY T g}zﬁ—%ﬁ‘&ﬁ%]@“'; ]
§o % ayy - $epyh o Eab@y - $e by
fERF
FBFF R L EgE
L ERTA $ 234124 | $ 1,289860 | $ I i
Il S LN 7,310,415 938,080 ) )

A
>

42 F i M gE o RIS EBROSF R 2R kR

;,uf%']_‘é'_i’i*i%kd %‘i@-ﬁ

Y
Iy
*
b
pai
kg

SRS S N S
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SRR EFEEFFIFZ R AL ARTALS P w4
- -
105# 1% 1 p 36" 30P
L LA (- A
i ES # i "~
2 A al’fﬁiﬁli/; ﬁé%é‘;i*‘.&iﬂ‘)@jﬁ:ﬁq,i:{%ﬁp%fﬁﬁ
E 2 ‘,—-‘1 ﬁ - ( 2 )
SEHERL L E
FELEMT A $2,919,020 |($ 660,040)| $ - $ - $ 28,680 $2,057,029 |$ 173,271
FENBERT A 327,725 | ( 3,967 ) - - - - 523,758
104 # 1% 1p 3 6% 30~R
H = @ 3 soRH A
R . T O
¢ ’f?ﬁ?#’éj&”%:\ﬁéﬁ%z*’f’s LIS I N LA
z ] "gF'_’E‘_,idfé%ﬁﬁé .les f ﬁ)‘:ﬁii&iﬂl)%i‘p = i;, 7]
2 & % @ S _
SERERD L &
FELEETA | 1994719 |(§ 187729)| § 40234 | § 1819 | § 506557 | § - |$ 1342486
RN L ERTA 311154 | 5114) - - - - | 306040
22 L A koW > 2 =)
(1) e 72 ¥ #FREHEFD F -
2 2P LHNLEEHERD R EFEL ERT A

TR o] PERBRIETRRSEZEATER 4 F 3
FnEgh IR 23855
SR EFEFHLIEZFALERLFRED WA
s
105# 1% 1p %2 6" 30F
H =300 A
R . T
: LR A A R N R I
L g g FPEEEEECEIEAL L ule n (2)
EEF LR A E
R hmiG | $3,043322 |($ 655042)] s - | $ 47084 | $2063433 | $ 277,563
104 # 1% 1p 326" 30p
L B L A
R # o E i -
2 | oA e Y O Flp e e e PR AR Rz E R Kk
L& @ @ PR o e g
SEGERD A B
R hg A $2,114959 |($ 143222)| $ 68923 | $ 2234 | $ 514269 | $ - | $1528625
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2z, 2 D S | L ) o s
(1) e 7 ¥ FREBHEA4IN Faceo
R A2PHHNMALAFZEFEIRS LG EFLE2Z E4RE G
SR IR ETRESKL HAE 0 0 % 3
Faa@Eghl sy 2E ko
105 # 2 104 # 4" 1p 26" 30p&1r1p 6 7 30
2 N 2 AA — A& o A\ sq1 2 se— E =< 2. 37 N\
PHF I ZHEFZZLD LB EFEZFTAZ L GAREE A Y
= 1 F 3,648 4 43,923 F ~ ~ f1 & 18,622 F ~ % 3 %
3,376
g%x?ﬁgﬁﬁ)\fg(%‘;;‘:“&) S EgFE g F R
£ < 7 ?ﬁ’g};ﬁzﬁ» Bz § i ?gmiujr}w&r'r :
10567 30p [, . NEREEI oo~ ]
LARYE =R # 4"*'$;] > & LAY %o oM %
$ 323,758 (4 #4722  |Credit Spread # % P % 3 F|Credit Spread § % /7%
P HEES o mla
8 ﬁl‘&
A gl B
GEFERS AR ARTA 173,271 |HullWhite,Libor |Vol Factors B4 P HF|E Vega i BIH
Market Model, [ -3 RARG o o2 i AR
REBATR % 3 % Delta 5 & >
* RIZE A 50 s 4
o AR R
BEHERS LG EFRL ARG 277,563 |HullWhite,Libor |Vol Factors ¥E P HF|F Vega s 0 BIH
Market Model, LA RARF oo AR
REBATR % 3 % Delta 5 & >
#* Rlzaflsd st 48
B
1042127 31, LJE AT R R WO~ B 2
pesage |0 FO# ﬁvﬁ,?] IS | LI %oB M %
TR EFEA D
$ 327,725 (m 4 n#i7m#  |Credit Spread # % B % 3 F|Credit Spread § % /7
[axi%-3 HEF R
B g
A A1 E
BEFERO LG EFE2LERT A 2,919,020 |HullWhite,Libor |Vol Factors #FE PP HEF|F Vega it o PlkH
Market Model, Far 93 RARZ o o AR
B eEmEITR % 5 % Delta 5 & >
* RIS 0 S 4
2 AR
BEF LR G TR LG 3,043,322 |HullWhite,Libor |Vol Factors #FE PP HEF|F Vega it > PlkH
Market Model, R RARZ o o AR
BiEmEITR % 5 ¥ Delta 5 & >
* RIZEA] 50 s 4
& AR
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104#6"30p |, LT R BE o » f ]
Loah g [T '%#"ﬁrﬁ:] N wl® Fg'éluf}i_if_l’sgfﬁ‘.
e
FERT $ 306040 |m4iiE4miz  |3monthUSD BE P T2 ER 2
Libor L 3month USD Libor
FREESR A BB
T4 Ak B
BEF LR LG EFREZ ARTA 1,342,486 |HullWhite,Libor |Vol Factors #E PP B F|F Vega s & > PlkE
Market Model, [Er R -3 RARF oo AR
B EmEIR % 3 % Delta 5 & >
i+ Rl S0 st 4f
2R AR
BEFERS LG EFREL LR G 1,528,625 |HullWhite,Libor |Vol Factors #E PP B F|F Vega s & > PIkE
Market Model, Far -3 RARF oo i AR
M EmEITR % ;% Delta 5 & >
i+ Rl S0 st 4f
o fAR R
DA EEHN Rz R
AT Y bR E AL F TR EA: KK E iu$?;é;,
B H o EEREBFAHT L b ER TR 0 IF LT
Wl AA BT R B R P EREY 2 FFTRER
RGBEFTRAME > FERF AT RTZE BRI Y
BALBEAEE N LB MR GELE
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105#6% 30p 104#12* 31p 104£6% 30p

AR AR IR $103,257,060 $ 95,728,457 $ 92,343,278

AP ERBEFFRIFIFS AL AP LT R 2
B R R EEIE 0 REFIA S PG R - R TER

20 0§18 TR TR o

AP ARG ARM 2ZREIR AR R LB RR
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A F
105£67 30p 104£127 31p 104£67% 30p
£ i % & # % & # %
2R Y ¥ $158911,694 6721  $ 144,211,746 65.28  $ 148,907,947 66.42
B oA 77,090,918 32.60 76,343,186 34.56 74,690,155 33.32
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— 4 fs 9,590,190 5,526 1,921,168 11,516,884 1,181,253 74,615 10,261,016
PEIRLZ ATdR 234,064,790 1,381,577 1,007,308 236,453,675 516,718 2,750,128 233,186,829
G ke 4 B A AT X " ?LQ#»’%.)Z'J#Fﬁ’iﬁ%‘PT(D);i -
1045129 31 §§:¢££kf§;;f§gﬁﬁgﬂéalwwwﬂig?'gﬁﬁﬁjﬁ%%#ﬁmwwﬂyg
EARAT AR EAT XTI TLS
B T &
— B R REEE
¥ir $ 31,474,699 | $ 54,359 | $ 82,095 | $ 31,611,153 | $ 44,059 | $ 441,654 | $ 31,125,440
— 4 fs 9,003,149 5,637 1,890,064 10,898,850 1,178,715 84,500 9,635,635
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. $ 96,405,015 | $ 84,268,509 | $ 29,557,793 | $ 11,255,854 |$221,487,171
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6 F&®—012711— T " fls ¥ 3,665,713 6.28
7 |G & B —017112— 1 A4ZPRF% 3 4p B S hp 1 2,965,540 5.08
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= N 4 + S = 22 o = B Y
s 2 AFEZ o AP BB EFERNENYRENRE 5B
H 2> N 07 =3 e by = % = q
WAH > wNLHP B LG LT AL G LAAAMAER H
s £ kS N\ .
Boo bd AR B FIH AT
LN R
105#6" 30p 0-30 = 31-90 = 91 =-180 = 181% -1-# A1 & B
SEPE RS LY EFR 2L E
($177,529,259 ) | ($177,990,288 ) | ( $148,384,569 ) | ($ 45,146,489) | ($ 327,000 ) | ( $549,377,605 )
182,863,409 153,732,850 159,809,847 38,056,177 1,127,525 535,589,808
( 175,400 ) | ( 355,848 ) | ( 16209 ) | ( 1,508524) | ( 8437,261) | (  10,493,242)
159,147 337,857 18,604 - - 515,608
2,790 - - - - 2,790
(177,704,659 ) | ( 178,346,136 ) | ( 148,400,778 ) | (46,655,013 )| ( _ 8,764,261) | ( 559,870,847 )
183,025,346 154,070,707 159,828,451 38,056,177 1,127,525 536,108,206
$ 5320687 |($ 24,275429) $ 11,427,673 (% 8598836) (% 7636736) (% 23,762,641)
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Bomo g4 R A
10412 31p 0-30= 31-90= 91-180= 1812 -1& A iEle &3
($210,247,189 ) | ( $193,308,282 ) | ($154,000,151 ) | ($ 16,434,098 ) | ($ 327,000 ) | ( $574,316,720 )

>
1

.

208,228,429

( 1,5311,706)
186,298

( 770 )

193,153,076

( 642,549 )
430,290

112,725,144

( 24,974 )
33,537

36,762,530

( 1,001,557)

11,936,792 )
52,369

550,869,179

( 14917,578)
702,494

( 770 )

(211,559,665 )

(193,950,831 )

(154,025,125

( 17,435,655 )

12,263,792 )

(589,235,068 )

208,414,727 193,583,366 112,758,681 36,762,530 52,369 551,571,673
(S 3144938) | (3 367,465) | (5 41,266444) | $ 19326875 |($ 12211,423) | ($ 37,663,395 )
oo a4 RE A
104#6"30p 0-30 = 31-90 = 91 =-180 = 181= -1# Agi1# & i
BEE RS LY EHR2LHTL A
($146,014,961 ) | ($133,153,739 ) | ($ 68,215,162 ) | ($ 23,712,766 ) | ($ 460,500 ) | ( $371,557,128 )
133,270,107 121,987,535 68,188,832 21,867,922 1,381,230 346,695,626
( 485,183 ) | ( 683,702 ) | ( 2,394,587 ) | ( 827,785) | (36,931,481 ) | ( 41,322,738 )
174,334 435,524 36,381 22,637 47,332 716,208
( 363,781 ) - - - - ( 363,781 )
363,786 - - - - 363,786
( 146,863,925) | ( 133,837,441) | ( 70,609,749 ) | ( 24,540,551 ) | (  37,391,981) | ( 413,243,647 )
133,808,227 122,423,059 68,225,213 21,890,559 1,428,562 347,775,620
($ 13,055,698 ) [ ($ 11,414,382) | ($ 2384,536) | ($ 2,649,992) | ($ 35963,419) | ($ 65,468,027 )
= 2 &=
105#6" 30p 0-30 % 31-90 = 91 *-180 = 181= -1# A1 & i
BEPER S LG EFRL L &
s
— A 1B
($ 6768797)|($ 5095573)|($ 5033490)(($ 1,551,025)|($ 147,894) | ($ 18,596,779 )
6,630,423 5,913,754 4,663,854 1,678,454 133,671 19,020,156
( 69,909) | ( 22,978 ) | ( 16,787 ) | ( 1,188 ) | ( 94,195 ) | ( 205,057 )
8,741 19,037 20,033 871 - 48,682
( 399) - - - - ( 399)
314 - - - - 314
( 6,839,105 ) | ( 5,118,551 ) | ( 5,050,277 ) 1,552,213 ) | ( 242,089 ) | ( 18,802,235)
6,639,478 5,932,791 4,683,887 1,679,325 133,671 19,069,152
($  199627)| $ 814240 | (5 366390)| $ 127112 |($ 108418)| $ 266917
H>=: 2 &=
104127 317 0-30 = 31-90 = 91-180 = 181% -1# Az i1 & i
B E R LR &
($ 7415898)(($ 6,183,680) (% 3,59,863)|($ 1,520,370)|($ 62,396 ) | ($ 18,779,207 )
7,281,650 6,166,764 4,903,978 831,482 72,396 19,256,270
( 9,019) | ( 19,479 ) | ( 6,388 ) | ( 3,985 ) | ( 193,715 ) | ( 232,586 )
7,759 17,486 4,269 3,615 - 33,129
( 460 ) - - - - ( 460 )
259 - - - - 259
( 7,425,377 ) 6,203,159 ) | ( 3,603,251 ) | ( 1,524,355) | ( 256,111 ) | (19,012,253 )
7,289,668 6,184,250 4,908,247 835,097 72,396 19,289,658
($ 135709)(($ 18909 ) $ 1,3049% |[($ 689258)($ 183,715)| $ 277,405
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H = : 3 &4 =
104#6" 30 P 0-30 = 31-90 = 91 = -180 = 181=% -1# A1 3 3+
BRI R NN TR )
1k
—thRpTA 1R
($ 5906945) | ($ 4327124)|($ 2478,043) | ($ 876,737 ) | ($ 50,875 ) | ($ 13,639,724
6,417,159 4,621,559 2,520,927 928,147 20,031 14,507,823
( 8,990 ) | ( 20,943 ) | ( 7,722) | ( 497 ) | ( 100,320 ) | ( 138,472 )
8,244 18,152 6,679 - - 33,075
( 768 ) ( 768 )
655 - - - - 655
( 5916703) | ( 4348,067) | ( 2485765)|( 877,234 ) | ( 151,195 ) | (13,778,964
6,426,058 4,639,711 2,527,606 928,147 20,031 14,541,553
MEEER $ 509,355 $ 291,644 $ 41,841 $ 50,913 | ($ 131,164 ) | $ 762,589
Z thIE P DA AT
TERFTAEREZPDPIENNY P ZFAEH T AT A
D2 A AR oA G ZMHBEEFELEY ZRE
2B A ANV AR E R BTERERLESDE o L P G 2
EHEGUNEYRENGE S AHBY > TN L E P THE £
LT ALRAAAMAD HE -
10567 30p 0-30 = 3190 = 91-180 = 181=x-1+# A1 # & *
* f’_*ji;;giﬁ? s R $ 5,780,270 | $12,406,943 | $10,970,037 | $28,049,804 | $ 46,050,006 |$103,257,060
104#12% 31p 0-30 = 31-90 = 91-180 = 181= -1 AZiE1# & 3+
* ?,'_%;ri;;;ﬁiﬁé? s R $ 3,955,556 | $ 7,293,085 | $ 8,414,438 | $29,975155 | $46,090,223 |$ 95,728,457
104#6" 30p 0-30 = 31-90 = 91-180 = 181= -1 AgiElE & +
K iﬁzﬁ;;;ﬁiﬁ? T R $ 3,768,910 | $ 7,614,948 | $ 7,664,034 | $26,883,691 | $46,411,695 |$ 92,343,278
FEEGREDND A H
E PPN SRR R ML S | g 1 = £33
EFEORFRFERLFEIRTFAFR -
FOEAEFORGE R TR RN I AT s 2y ¥
FEFERET A RE ML LR
RRAFRFERp TS AEL AR TRAFEET2Z X ke
£ %R
fEF LN RFEZ DDA
105#6" 30p Hih1E 1~5# A iE5E |4 [
e F s R
P AR e~ SEE (e k)| $3,780,335 | $2,819,875 | $ - | $6,600,210
PR ME (AL )| 3,527,460 | 2,648,861 - | 6,176,321
FEmFEL D (kiet) 259,468 491,569 1,650 752,687
YEge Foer (haes) 16,047 30,986 - 47,033
PFAFLIRE (L) 2,635 141 - 2,776
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104£127 31p Aimle 1~5% ZB5& |& 3

2 F &R
ﬁﬁp e F e~ B (Bae 4 )| $3,719,977 | $3,742,954 | $ - | $7,462,931
FRF e Flor E (44 )| 3408517 | 3,532,798 6,941,315
FEEFL D (gl ) 250,983 475,217 3,630 729,830
iﬁﬁ}ﬂz N ( A 4 ) 36,748 63,091 - 99,839
FRFL NRE L) 3,916 876 - 4,792
104#6% 300 Kinle 1~5% ZB5& & 3

,Hg_;; GES S
ﬁﬁp fo e~ S (AiAE 4 )| $ 4,296,447 |$ 3,110,136 | $ - |$ 7,406,583
Ao~ mis (N ) 3954933 | 2,865,808 - | 6,820,741
FEmFL N (AL 251,351 527,905 7,988 787,244
i iﬁg}ﬂz * (ML) 16,152 45,255 264 61,671
RFRFLNIECREAL) 4,642 2,777 - 7,419

A ¢ - /= 25 P
SBEEFRFADBRFL HAEN R THZER
N Nz 9 4 N +
(1) AP ﬂ'ﬁ'f“ r’Fry‘ f'] gF 2 :,E}J " \,% ’f?.é; "}"’r -l
105&6% 30p
0~10 = 11~30 = 31~90 = 91~180 = 181=% ~1# AZElE & 3+
SR
- iiii "1 $100,603,417 | $ 225215420 | $ 185,360,863 | $ 187,870,853 | $ 79,151,622 | $ 95568,786 | $ 873,770,961
3 | g =
- iil; P 86,519,511 186,231,274 | 283,967,156 | 240,635,057 | 134,599,184 | 129,798,183 | 1,061,750,365
3 jEdA T 14,083,906 38,984,146 | ( 98,606293)| ( 52,764,204) (  55447,562)] ( 34,229,397)| ( 187,979,404)
104#67 30p
0~10 = 11~30 = 31~90 = 91~180 = 181% ~1& ARiElE & 2+
IR MY T
- g;iz Pl 5134990220 | $ 176,273,877 | $ 155735573 | $ 92,398,684 | § 59,467,604 | $ 89465372 | $ 708,331,339
> } 93,374,849 | 126,638,681 242,860,180 | 175,934,696 | 100,250,655 | 157,229,043 896,288,104
41,615,380 49,635,196 | ( 87,124,607) ( 83,536,012)] ( 40,783,051)] (  67,763,671)| ( 187,956,765)
SN = ¥ P N
(2) 227 £ &3 p B VS L
= %40
105&6" 30p 0-30 = 31-90 = 91-180 = 181=% -1# AZE1E B 2+
i & Pl ;\x i~ | $ 8702375 | $ 6,755,329 | $ 5,214,109 | $ 1,984,132 | $ 858,815 | $ 23,514,760
34 ? & 9,787,551 8,783,637 7,179,008 2,113,576 659,418 28,523,190
¥ pEd T ( 1,085176) | (2,028,308 | ( 1,964899) | (  129,444) 199,397 | 5,008,430)
¥ % kWA
104&6* 307 0-30 = 3190 = 91-180 = 181= -1# AZiEl# £ 3+
AEFHF LI $ 8,366,454 $ 5,603,943 $ 3,057,620 $ 1,645,359 $ 857,942 $19,531,318
ABRFIF LD 9,108,011 6,754,579 3,968,482 1,255,239 270,204 21,356,515
H §EL T ( 741,557 ) | ( 1,150,636) | ( 910,862 ) 390,120 587,738 | ( 1,825,197)
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1.

FHR G ORRE TR

L - SN R A 2 W G- SIS U I U i
FareE%Ek) A REAFG 2P RI2 40T S
i N T S S M S L
T H R R REAR

R AT REIFFTRFE TR CELEFLD Fb G
PR LML RPE HEREFET AT TREP T
ABERGPERTAFEZED - F L%, 2 AERE A D
PP ERF AR TheE R, TR R
B, FAF TR G FRAK, 7L Fh R
Bl > T 5 220 Fh e ik o

FHELGERGTFERLE TRE T AEREET A
PEOSRZEP - HRG 2 AP T AR ] F R
AL R B R e

A b F RN T Al ET B %
2 FAASTIFRGEEINM L T I RRIERE TR
B R T TR R RRF I
BHER R L LR N PR

APV HRGERAT A LNEARE A B R % E(VaR)
* U

AP RGEHEE AR TE RG] BEANEFRE P A
Rob Bz g R T S S EEEL
Faff mze g M2 P ERERAS S -

SR FRGFEPNF LB RIS NEFE A
BRI RA GRRE I ELRGTERERED T E A
bl oh E 1 o

AXPRGEREFPRAFIFRGERLE > TR
' E LR AP e RELAE ERAKRTFRGE R
L T EFTEEFTEER G o



BHRGEE AR ERF LR N EEREREFER IR
SEE G oL R sin s

AP HHRL G EFERINEE P RRED YL AT

R R . L B S ok SRR U
L AT R T gf'%fﬁglfﬁ°}i“§j§ﬂ/§“@i§rﬁfiﬁﬁﬁﬁ%fr%§

[
22 h BNk
b ‘G IR R Z I E o
FhoEEH

Ao FER R ERL > XRERS RFFELED DR

=
=
/
\4
X
W

AR R~ EERF RE LT S

2l

FTletzh% FTEEERGED SRR ER > TR
M2 % FheZ b IFHIFA
BogE ot 95% 2 Bk E T L P L bR E TR LA
Pk
RFE X
L B TR RS
105#1% 1p 26" 30p 104 A& 10417 1p 16" 30P
x 35| & LA ] 35| LA ] 39| d LA ES i<
150 & $ 31,334 | $ 53,221 $ 17,493 | $ 47,779 | $118218 | $ 11,394 | $ 44,634 | $147,893 $ -
HEFELR % 5,317 12,389 2,336 15,831 28,568 7,542 11,284 18,642 4,977
R e 41,120 68,827 18,915 8,539 27,412 1,514 8,337 24,882 197

8£EEFR &

REENFR SR PR FRREET AL G0
ok F e fpe At ERGERE S BEFEL TR
B A AP FT AL FAPE AR EZ L AR E
Z_f m - H R ’ﬁ’éﬂ"—f;’“,f@‘i?'li?f(@'b‘_?éé b AT
o VK FAREIEZ SR BRI BiEs 4 B E o
HEFE TR e g

i&?ﬁﬁ%ﬂ$&%%ﬂ%%?éx? Ak E
I & 4z » (Net Interest Income) £ = 5 % & ( Economic

Value of Equity) 2 f o A% ™ > FTAL FF LA ¢
PPAEERARFENFLGUFE > TER2EJFRE RGN
e BB ENF R G F AR F R RIER bR
B'frdl 2 ' B F e o d RESH IR T E =T
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vEAL R F LR ERFINILEREFRL o
*FAE G ER n (ALM) &
HEHE -2 BRERNE TP %
SE SN A VR B U}

CARFITFTALFERLE ¢ o
R R R TR

g

ﬁ:‘

Hoa A o RS IR R
T Y A R hA 4 ALY
T H A I

AAPRFRAPEEARE L AR EBTAZ LG T A
.
NS V2 £ L
105#6* 30p
s} - & 37 4 s
& B 7 4
b g
E3 = $ 5,371,925 32.29 $ 173,437,980
L 2,021,217 4.85 9,799,469
7 i 964,011 4.16 4,011,441
B2y o 64,091 35.88 2,299,441
2 i 4,572,971 0.31 1,436,827
7 2L A 566,549 2.18 1,235,076
H i 30,534 23.93 730,710
® 4 9,380 43.46 407,634
. i 9,616 23.98 230,559
e s 6,332 22.90 145,008
L IR P
7 i 553,575 4.16 2,303,536
& e P 7
e
E4 = 5,627,013 32.29 181,673,730
L 2,083,554 4.85 10,101,693
7 2R 1,495,868 2.18 3,260,991
P s 86,656 23.98 2,077,754
V=S s 482,880 4.16 2,009,359
N = 53,311 35.88 1,912,681
2 s 4,608,717 0.31 1,448,059
7 Ve 8,243 43.46 358,225
iE b3 3,993,213 0.03 111,738
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(F&=F)

4 i 7 A
Mk el
5 =
i
Aoom

p >
-
B
2R

G M
-

I N S
MOt e W
EL
-
p £
2R
8
V= i

C

Aom

& i 7 2
Mk el
EL
Aom

b G
p "
-
2R
it Wil e
-

Y2 L L
104127 317

s} Hl:ri 528 _‘}; %‘:q— :i%_ HF”'&
$ 7,048,458 33.07 $ 233,064,309
107,545 36.14 3,886,770
589,247 5.03 2,965,446
6,099,692 0.27 1,675,585
287,940 4.27 1,228,467
4,641 49.04 227,599
7,311 24.16 176,650
377,926 4.27 1,612,385
7,400,004 33.07 244 688,523
73,888 36.14 2,670,401
9,047,194 0.27 2,485,264
53,950 2416 1,303,487
16,720 49.04 819,945
152,150 4.27 649,133
20,986 22.69 476,137
72,551 5.03 365,121

R YL

104#67 30 P

s} r'r'ri 1528 _‘_’? %% % r’;ri
$ 5,085,563 31.07 $ 158,008,434
3,095,988 5.01 15,501,613
50,576 34.70 1,754,837
4,351,573 0.25 1,105,735
130,129 4.01 521,545
7,686 23.86 183,403
438,799 4.01 1,758,662
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104%6% 30p

7t e @ & 37 F e
Ui

$ 5,995,748 31.07 $185,045,076
2,240,981 5.01 11,220,590
424,217 2.54 1,076,791
3,824,618 0.25 971,835
22,250 34.70 772,014
31,350 23.86 748,100
186,530 4.01 747,592
19,277 21.15 407,667
7,257,290 0.03 202,094

B ML hUER RGO
_};gq)é,ri?é_ﬁ fgé}f’?%\ (A4 %
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105#6° 30p

] P12 9= (5)[91% 180 x( 3 )[181= 21& (7 )| 1&11F B

TR BT A $214,382,200 | $ 15,059,897 | $ 3,919,158 | $ 77,710,660 | $311,071,915
NEEE 111,592,591 97,770,500 35,533,671 7,740,597 252,637,359
HEET 102,789,609 |( 82,710,603) | ( 31,614,513) 69,970,063 58,434,556
FE 56,637,576

F AR ‘}iff;ﬁg FrF (%) 123.13
IRt BEew & (%) 103.17

104%6* 30p
7% P12 90= ()[91% 180 x( 3 )|181% 2 1# (7 )| 1&14F &

FARR BT A $227,107,127 | $ 10,601,637 | $ 2,321,526 | $ 83,965,721 | $323,996,011
NEE 159,086,549 51,941,839 22,790,914 7,344,807 241,164,109
e 68,020,578 |(  41,340,202) [ ( 20,469,388 76,620,914 82,831,902
2 & 56,204,070

FRREPFAR] G F (%) 134.35
Jlgmp o g F (%) 147.38
- RERLS G 2L R 2 22 e FAZAG fGFAP -

REBFAZ (R OGHERFL I AL FRERFL2HFAZ AL
EfRE T ={lF AR RTA-fIFRE LG

REBF AL LG F = F R RT A S R B (AL
BFAEf F g i F)




2 r>=PHIFmEg LT AL RA¥TE (&)
Hx: 2406
105#6* 30p
1 & 90 ={91 % 180 =181 2 1= .
e p . . . 1 & o 1|& i+
(& OlC & O]C & i '
flxarg 234 | $2,075850 | $ 394,668 | $ 279,553 | $1,297,099 | $4,047,170
I acR 2§ ;7 3,245,018 339,656 383,637 351,488 4,319,799
flg At et o | ( 1,169,168) 55,012 |( 104,084) 945,611 |(  272,629)
e & 54,016
flFRR T AR g F (%) 93.69
FIF AR T BE 5§ (%) ( 50472)
104#6* 30p
1 2 90 %91 2 180 % |181=% 2 1# .
W p N N . 1 & 1 +|& 2L
C & OlC 7 HlC & " '
flxacg 254 | $2425131 | $ 453,802 | $ 216,226 | $1,699,653 | $4,794,812
ST e W 4,405,430 724,265 181,844 97,884 5,409,423
Flg s et o | ( 1,980,299) | (1 270,463) 34,382 1,601,769 |( 614,611)
e & 13,045
HERBERFAL LG F (%) 88.64
JIF R RS BEE T (%) ( 471147)
Mo TRENS B 2R EL PG RN FFTAZAG FRFA
Eo S RERTFAZ PR ARERES S AL NS REPFL 2T
A2 d L E R
ez flEm g S REEFTA - F ARG
wr I RERFAS LR F = FRERET A I REEL G (&
Pl mERT AR BB G)
) &R T AP E
AFEWEIL - BEERT A
AP ap A FEDILIFALY L BBEARBRTAALEREY
‘%7 ik Bg o A3 s S kR TRRLFRES o4 TR
RPEB LR sEmBeBEB L T ERAIDN ALY FiRE
THREPCHBBEBRTAZ T EOMM G - EHTHELE > 4
APMALFoRPP AR ML E TR EE S BRERT A
foh @ AREANFRGE ST R S AREWEA T R AT A
REEMGAEEOEBT A AN ERE F TR
105#6* 30p
o - SO R ERIMER] G- ORERT MM AR G2 ~ § ©
Er T A R Mesuwaaye s b glacak sl pog sl w0
HE TR EEFELG
BEFFRS LB EgE 2 | $24,132,258 | $22,952,345 | $24,132,258 | $22,952,345 | $ 1,179,913
3 b
ERTA
AL AT A 22,197,148 20,829,209 22,197,148 20,829,209 1,367,939
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104#127 31p

. w = B C B L RIMARL G| HBEBEEART MM ARL G| B &
= i P CE ? AR B & FF|A D el b § E|E 3R [l
HETEEEGELA
SEIFE RS L wirE s | $37,960373 | $35862,865 | $37,960,373 | $35862,865 | $ 2,097,508
ERTA
GENGERTA 26418401 | 25014339 | 26418401 | 25014339 | 1,404,062
104767 307
2 @ = - CHEERAMERLT CBRERT BMERL G2 & § &
£ B F A W §é SY|ME B & FF|A S R R |2 o @E[E W @
HETEEEGELG
BB E R A R $29,082,295 | $27,516,042 | $29,082,295 | $27,516,042 | $ 1,566,253
ERTA
el s ARTA 31,309,683 | 29,923,291 | 31,309,683 | 29,923,291 1,386,392
ERFTAZ &£/ f
AN v Z g R 32 L% 42 B2 4
LI £k FAMLEOFER LI JIEE > 2 F B
R HAH LS W RmRRP o b b >
R LB P RTAZ EREGINEERIL > F
FAR IR X FREZ -G EGZEEFLF R
% —L 5’ - = /fg 3:P£ :JL& j\;JJ o
T A& AR ok BhEmpEFIA2Z TR
105&6" 30p
% FFEF LY LSO RS 2 fﬁié
»«A i* 7 13
N TISIr A AL F %2 A M &3 . 5
= Plapsansd L ERT A , " o= ‘
T _ o [T B 2] (9)=(0)-(d)
@) AEE)=()-C) £ 5 GOy oy o
RS2
%= $ 8,016,394 $ 8016394 | $ 8,016,394 | $ -1 $ -
k)

A 17,737,913 17,737,913 7,837,268 331,734 9,568,911
& 3+ $ 25,754,307 $ 25,754,307 | $ 15,853,662 | $ 331,734 | $ 9,568,911
105&6" 30p
%3 FEFRMAN TR EURRAP LB G

@ WFARGFAT i
¢ o ow s 5'H‘F*?§,‘é§.f%é\ AR 2 _)i‘s ip b & 37 . .
e Mg pe A kL g i o ’ ‘
& o _ x TF 2| ()=o)
(a) Ei()=@)-(b)|£fm1 & (5r) WOk ¥R S
HE TR L X2
Yy $ 49,128,784 $ 49,128,784 | $ 48,740,508 | $ 388,276 | $ -
R
hrd £l & 20,871,901 20,871,901 7,837,268 6,553,893 6,480,740
£ 3+ $ 70,000,685 $ 70,000,685 | $ 56,577,776 | $ 6,942,169 | $ 6,480,740
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104#127 31p

EIRCFRAIFRUAN LG URRAL L ERTA
3= AR LR AL 3E
e oA LT;‘%?—EE;M HEE «xgé%‘}\ F‘»éﬁ"?g‘(d—)#‘ il y -
ARTART, . A u R ERTA — ‘
E C A B N O 2 A S B O R QR C))
@ (b) %ﬁ@)myw)5w1¢<£>ﬁL£4%#-&
TR
haps $ 36176824 | $ - | $ 36176824 | $ 36,176,824 | $ -1 -
e 19,974,577 - 19,974,577 7,673,054 510,105 11,791,418
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