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FIELEE $ 1,776,699 $ 1,668,329 $ 3,650,737 $ 3,306,406
= L FFERE
109#4% 1p 108#4% 1p 109#1% 1p 108#1% 1p
16730p 16730p 16730p 16730p
£ ‘zg‘ a‘vE j’( *
T St $ 81432 $ 125,39 $ 260,374 $ 280,559
SR St 113,186 112,006 238,015 197,758
Iff-‘éf n & ‘1{ » 115,847 192,724 228,454 377,879
R ot 37,845 44,298 77,598 90,587
w247 1( » 142,276 125,268 277,673 230,513
g * 490,586 599,692 1,082,114 1,177,296
£ ﬁi—ﬁ'ﬁ #:E *
[RELESR S0 25,819 24,021 51,974 47,401
Fk%‘ i o - 18,379 16,417 36,722 31,871
S 36,754 38,241 72,796 82,981
g b 80,952 78,679 161,492 162,253
LTFFERE $ 409,634 $ 521,013 $ 920,622 $ 1,015,043
I S E R P EFEZ ERFTAZ L GHE
109#47% 1p 108#47 1p 109#1% 1p 108&17 1p
16730p 16730p 16730p 16730p
BB ERS L EHE
2 emT AL fFeF
REE
Ve 4 ($ 706,927) $ 619,028 ($ 1,722,933) ($ 1,121,168)
" £ 523 - ( 15,075) ( 183,105)
% X 47,796 ( 64,214) ( 2,780) ( 114,132)
h:| w 17,012 17,841 31,190 33,750
2 b ( 641,596) 572,655 (_1,709,598) (__1,384,655)
(ExTF)

- 49 -



Ji

Jit

’E-:é

I

4o

)
109£4%1p 10847 1p  109#1%1p  108&1% 1p
167307 167307 167307 167307
B E R b R
2 ERFAZ LG
Ak $ 32253 ($ 720,161) $ 812640  $ 1,383,764
% 345951  ( 1,036909) (  651,432) ( 2,762,390)
wo R 464 - 1,003 169,275
2w 989,524 1,709,100 2,510,254 3,270,887
b3 1,368,192  (___ 47,970) 2,672,465 2,061,536

$ 726,59 $ 524,685 $ 962,867 $ 676,881

AXF 2327 109&2 108 % 47" 1p 3 6% 30p £ 109 £ 2
108# 1% 1p2 6" 30p 5@HfFiR2PHEFEZERTAZ §
Fe FMIFFEABE F AL 591,502 F A - sl F 631,995
Ao EA 4 1,541,096 ¢ & 2 A 4F 4 1,251,378 F & o 4 A4 4 »
139,329 # =~ ~ 294,693 # < ~ 306,982 ¥ ~ 2 565,762 i+ < » % I 4z »
0FH Z 0H 1,021 ~ % 0 <> & f] 4 % * 189,423 + < 354,033
A~ 476,505 # ~ 2 699,039 # &~ o

BEHEFEFE R L EFE2Z £ T A TR E

109#42 1p 108%4* 1p 109&1°% 1p 108#&1% 1p

167 30p 16730p 16730p 167307
§ %A I $ 149581  $ 192656  $ 234615  $ 231,073
A e~ 18,502 72,309 32,477 72,309
0 w ( 102) ( 102)

$ 168,083 $ 264,863 $ 267,092 $ 303,280

TARE (F4) wEfF

109#4" 1p 108%4* 1p 109#1* 1p 108&1" 1p

36730p £6730p 67307 16730p
SER G FEFERD &
W EERL fir1 L ($  5247) $ 6027 ($ 19429) $ 7,903
ReHesl (5 % R 2
1s 125 149 151 139

(8 5122) $ 6176 ($_ 19278) $ 8,042

-50 -



Ji

v
p
pauy
=
i
b

| ~ AT 2 e F o

109#42 1p 108%4°% 1p 109&1°% 1p 108#1°% 1p

36730p 36730p 36730p 36730p

AaAmfly
FEE $ 792,647 $ 783,369 $ 1,527,256 $ 1,554,940
B 57,990 58,840 130,519 130,014
Wikgp 34,321 35,283 68,692 70,149
2w R aimfly 52,365 56,293 102,453 124,987
$ 937,323 $ 933,785 $ 1,828,920 $ 1,880,090
TEE g $ 203,397 $ 201,861 $ 425,408 $ 399,023

j\é}?fﬁiﬁi%iﬁ."léfﬁfifﬁﬁﬁljﬁ#r“fbi’&ﬁlﬁm‘»‘}’ﬁ‘ﬁiﬁ
F102 3 103 0.01% 8 % F 2 3% 2 " FREFERAIPY - A7 F T 3
B BIELETFEAEGE 1092 108 & 47" 1 p 3 6" 30
P2 109# 2% 10812 1p 36 30p 72 F 1@ sus 1,314
A ~1,158 * < ~ 1,864 #F < 2 2,256 ¥ < o

Ao @ s w109 # 3% 26p % 108 # 3% 21 p 5% ¢ Ak
W s 1082 107 &# B B 1 3% £ %84 B 5 4,559 H =~ 2 2382+ o

Wit kg 2 108 2 107 # A B 1 4 & 108 2 107 & B M i
ARy T4 R o

EREHMBELABFEFT P RUEFEENGT RF > P& 3 F
Bh AT 5 - ER D NE o

MM ARE I PR L TR TR, 55 -

AeEpzgmye

109%4* 1p 108%4* 1p 109&1°% 1p 108#&1% 1p

36730p 36730p 36730p 36730p
oo A $ 106,858 $ 118,817 $ 227,834 $ 244,009
LRI R 40,113 40,680 101,805 78,026
TrR 66,402 50,951 112,289 94,512
EREEL 40,277 43,026 78,529 78,345
# s 168,338 168,974 319,092 329,580

$ 421,988 $ 422,448 $ 839,549 $ 824472

-51 -



Ji

109#42 1p 108%4°% 1p 109#1°% 1p 108#1°% 1p

16730p 3167307 167307 16730p
R L
WAL $ 109050 $ 70416  $ 198215  $ 135,658
v ERZAKE (_ 41,864) ( 6,828) (__ 41,864) ( 6,828)
67,186 63,588 156,351 128,830
Phat 4719 i 142,665 150,013 177,783 290,047
B $ 209,851 $ 213601 $ 334134  $ 418,877

BRI R F A E 2 R

109%4* 1p 10842 1p 109&1°% 1p 108#1°% 1p

36730p 26730p 26730p 26730p
VR T A
BEABFEFE
NN N
2 a1 B
£ $ 79,839 $ 52,544 $ 33,437 $ 52,544
ACE A $ 79,839 $ 52,544 $ 33,437 $ 52,544

AP EHBEY G AL R RAERZD mdo T

109#6% 30p  108#12% 31p 10867 30p

fore# o @ X2 fiax $ 664,367 $ 600,802 $ 541,361

o1 i
AP g

1 1
P EA P ERI 2R LEBEY

PERFFEBER RN AP ERAEFRFG LR
107 # At 2 sr @R Fo XERARIPLRE A202 RY
AERgisr L3 a7#1 103 L2 @ RENY > 57
F TR o
wE e

109#47 1p 108#47% 1p 109&1" 1p 108&1" 1p
16730p 16730p 16230p 16730p

* ot E R BJ. &%&i Z $ 1,214,265 $ 958,655 $ 1,778,824 $ 1,860,971

) 4,606,162 4,606,162 4,606,162 4,606,162
ARAERZH (2) $ 0.26 $ 0.21 $ 0.39 $ 0.40

-52-



. —

N S

xl%g,«f!wmfg&ud%;}gj% G ANP RS AP B AT 2

Mk 2 £ %2 2% AR RAT

L i h v os ok 2P 2 3 2P 2 Y%
v Q:Fﬂi?$ﬁéﬁs)f;8;fj,\vﬁ RIS a2 2
PERFFANGTR2AZLI AR mFap

yehgEsnpyiafs g as RPN

¢ @?]&—%zﬁ?xﬁﬂku,}"ﬁ RIS AP

R BB

(CF)BREY(HRAREZ QFRELEEF IR LHEFEL &R

FA)
mEE 9 RE

& # %
109 & 6 * 30 p $ 330,400 4
108 & 12 7 31 p 178,856 2
108 & 6 * 30 p 73,757 1
SR EHR LB EHFE 2 ERTA

& W%
109 & 6 * 30 p $ 14,042 -
108 & 12 7 31 p 3,930 -
108 & 6 * 30 p 5,291 -

bR A (AR EHEIAFEZFHIERT)
108# 49 193267 30p £108&1° 19367 300 4l 4
Jo ~ A w4 8,211 + ~ 2 17,946 F = o

Bile 2 F 74 d (7 Bk sE — & F)
¢ %

109.# 6 * 30 $ 19,334 ;
108 =12 % 31 7 30,691 ]
108#6* 30 7 14,788 ]

-53 -



() B i @

A (PR Rl AR — E )
& P %
109 # 6 7 30 p $ 7,624 -
108 # 12 7 31 p 23,300 -
108 # 6 % 30 p 38,741 -
Bfeh &5 B#EF K (PRI RBTHRA —ZEE)
& P %
109 # 6 7 30 p $ 3,937 -
108 # 12 * 31 p 17,097 -
BRI Z iR
& P % £ J F %
109 # 6 7 30 p $ 1,049,143 - 0.00-15.00
108 # 12 7 31 p 1,140,878 - 1.54-15.00
108 # 6 * 30 p 1,123,113 - 1.54-5.99
AR 109 £ 2 108 £ 4% 18 2 6% 30 p & 109

#2%2 108# 17" 1p 326" 30p A4 245 » %5 3,675HF~-
4,282 + ~ ~ 8,067 F ~ % 8,719 F ~ o
o7

A M A RRACE W R TR R e T

109£1" 1p 26" 30p

T

* # g ] s 2 2% hiE

il I LB R EE BEEESFEEEEIETRE ITINIE XN
W s 36 = $ 27570 $ 15803 $ 15803 — a/GEAE B F
R IR S S 80 = 1,209,213 1,024,830 1,024,830 — I O} R
H i 6 = 15,502 8,510 8,510 — I O R

108 &

TR

& & R /] 4 i 2 2 b g

= B [N EEEEEENEEENIEIN LIS IE RN
R s 40 = $ 38362 $ 18667 $ 18,667 — F ok
AP g R 90 = 1,437,353 1,110,300 1,110,300 - N1 R
L 7% 17,070 11,911 11,911 — IR0} R

108£17 1p 267 30p

EENTICN

s )k & & ] Ty kS| s 2 R0 R e

L3 PR B N EEE N EEE N IEITE T INEE XN
R s 34 = $ 31039 $ 19312 § 19312 — F ok
R SRS 82 = 1,274,425 1,096,100 1,096,100 - 3B A ok
S 6 = 9,050 7,701 7,701 - LR 1 ok

-54 -



e

(<) 5§ %

w MOt X BT ST R VI e
, ’ :

2 % = 2 [ %
109 #1*1p32 6" 30p
LI A S $ 300,000 $ 101,400
1081 * 1p 36" 30FP
Vo g o @ 386,477 702,331

(™) F7%E 5 o
108#127 31 p

& %
$ 903,180 46

Vo g o P
d A s 2P 1092 10849 1p 3 679 308 & 109
2,472 # < ~ 1,101 # = 2 6,720 #+ = o

(1) ARt

109&1% 1p 108Z1% 1p
26230p 26%30p
ERYETA
Yo g N $105,047 $ 16,740
109Z6* 30p 108#12* 31p 108#6% 30p
AFE G
Yo g oo F $ 154,125 $ 97456 $ 154,061
109#£4* 1p 108#4% 1p 109&£1*% 1p 108#1* 1p
367307 367307 367307 367307
11i3
o F o $ 326 $ 340 $ 602 $ 901
FE £ L O
I S 12,821 21 12,842 42

tde bR AT nEYF AR IR S ELA AL

-55 -



(t) s xR E (BRAHs TA—E3F)
& ## %
109 & 6" 30 F $ 25,587 -
108 # 12 * 31 p 26,327 -
108 6" 30 F 26,327 -

(L -)&aEFF £4% (E7) % F28FFE5H)
108 # 4 1p 326" 30pe108+1" 1p3 6" 30p 44
Bow oo 5 4,907 H A& 14,477 # A o

(=) Bdmpa @ axsn (7 AHAE LG )

1096 30p 108#12" 31p 108 6" 30p
£ % £ % % %
* o 7 $ 664,367 100 $ 600,802 100 $ 541,361 100

P BEHEA S RAPEA P2 H I 0P REFREMRYE
HEEY FAERATAE L o

(_J__:‘)}'@fﬂl?lji (4'5)’71]},%1'?}%315)

% W%
109 6 7 30 p $ 12419 i
108 & 12 * 31 p 7,450 -
108 6 7 30 p 3,333 .

(tz)% &
A il % £ 1l F %

109 6 7 30 p $29,918,551 6 0-5.58
108 & 12 * 31 p 26,822,306 6 0-5.58
108 6 7 30 p 12,544,677 3 0-5.58

i 109# 2 108+ 40 1p 2 60 30p & 109 & 2 108
#1777 1p26"30p 42247 "* 4% 5 26544 & = ~39,006
H v ~ 53,279 # ~ &2 83,722 F ~ o

-56 -



(LI) e BRI (RAEEEF)

109 =
108 =

109#67 30p

108#12% 31 p

(L ~) 4 (MRS H© 32 FmFY)

471p 267 30P

£ % £ (i %
$1,903,394 18 $2,188,412 36
R EAR (ACH) 2 %k -
471p 16”7 30P 171p 26" 30P
£ % £ (i %
$ 67,206 14 $ 120,919 11
5,914 1 5,945 1
97,281 16 180,668 15
34 - 67 -
for s ARGASPRH L FRG KA BB
TARFIF* )
471p 167 30R 171p 267 30P
& % E i %
$ 5168 1 $ 10,353 1
4,824 1 9,497 1

171p 267 30p

& # % £ # %
$ 10,000 2 $ 26,250 3
10,000 2 10,000 1

471p 267 30p

1" 1p 267 30p

& % & %
$ 25807 6 $ 51,050 6
23,043 5 44,505 5

-57-



109 # 6 * 30 p

P = B = @ , 5E
gifﬁf%é S A ﬁﬁﬂ?@ﬁi; - ﬁggi = §
FA 15| 108/03/14- | $ 88,600 |($ 2,044) |E B E#K S | $ 1,817
LY 111/09/30 BoE R 2
ERTA
FA Y —E#| 108/03/14- 88,600 1,525 |4 F 42 i 11,799
# 111/09/16 O e 2
&ff i
HwLy 108,/10/03- 13,263,952 | ( 86,242) |4 4 ¥ # 2 i 155
110/04/13 NG o S
ERTA
HEFERD 196,800
Wom R
£} i
&~ &gd b w| 109/03/12- 2,290 - |[BEFERS -
£ 5 110/05/26 B OE R 2
ERTA
LI L Y 109/03/12- 555,216 3,761 |FiE F4& o 3,761
111/05/26 %o e 2
ERT A
108 & 12 * 31 p
P = B = * E 13
gif%f%@ SO0 R|E P b R |REREE e =
FAAHE—J1%| 108/03/12- | $ 190,000 | $ 5980 |FEHEHRS | S 5,980
L 111/09/30 R
ERT A
FA Y —E#| 108/03/12- 190,000 |( 20,442) | S EAF F D R 20,442
# 111/09/16 R
LR
¥wLy 108,/10/03- 14,015,287 | ( 165,646) |4 4 & 4% 2 i 4,303
109/08/26 R
ERTA
BB ERD 169,949
o g 2
£ i
108 # 6 * 30 p
P = B = x £ %
giﬁﬁf%e<ﬁw mle B & ﬁiﬂg&ﬁi; 2 ﬁ;&‘ ® g
FA Y% 108/03/12- | $ 180,000 | $ 7163 |EEHEHA | $ 7,163
ALY 111/02/26 %R 2
EpTA
FTA L —iE#| 108/03/12- 180,000 |( 13,169) | iE4f ¥ &2 = 13,169
# 111/02/11 [N o
£ f
Pl #L 9 | 105/11/04- 372,864 3150 |4 F D 1,394
109/01/24 w2
g i
HRL 108/03/27- 15,846,720 12,807 |& @4 £ 42 81,025
108/11/15 w2
AT A
BEFERS 68,218
R 2
Emp

- 58 -




109#4" 1p 108#=47 1p 109#17 1p 108&1" 1p

16730F 16730p 16730p 167 30F
Fraedeedhfais
1 $ 39,606 $ 37,738 $ 88895 $ 74,269
B AR 430 432 851 880
W R - 62 - 126

$ 40,036 $ 38,232 $ 89,746 $ 75275

Y A > AP 10982 108 £ 47 1936 30
P2109#&2 108 & 1" 1p 316" 30p THRESE B 4w 74

/

769 # ~ ~ 851 H ~ ~ 1,672 F =~ % 1,864 iF ~ o

E

N,
“k
s

=
o
pun]
T
_\
>.
-+
R
B4d
?"E
(H}
P
)
B
=
%
34

AN D BB AR 2
#

A2PEI NP FAREEER mhoT
i

FA v O FrEFEES

# % * i 109#6'30p 108£12731p 108&6" 30p

. . $ 500000 $ - 8 -
a3 & e Y
SEFERL LR E RS 2R AR 3,674 12,209 15,850
TR ART A Iop 2 EHE
Meles e E £2F BRIk BEHBEAE 2,343,552 2,506,872 2,439,765
E T IR
LEBEFEFER FFFEF 2B FER 14,408 14,420 20,539
ShipEEde 4 foh 2 B A
fF A
HEA L REHER KGR FRETER & 159,988 159,911 160,675
S EEE 4
A
FHBEREFFR THRATD T REPFERLE 17,301,872 18,198,972 17,097,368
2 EFREL & ER
ey A 2w
AW dRTA— %5 WnE BEPEFSLR 1,048,650 1,080,750 1,130,800
B2 PR
B AR KGRI A B A EHFEAL W E 12,149 12,305 12,462
E el A
HLFRIFAE—ZFE RFPIEE REPELAEL F 38,160 38,838 39,515
e AR
Busm7 A2 PeHE £ '*?"ﬂﬁ T 300 300 300
A FA 2% 8755 BHBEAE VB 40,563 35,255 42,914

— & lﬁtaﬁﬂrq#

-59 .



=3

ARG RE ARAIZ K

A

KK
() A2 7 ARERLFERE L HIAEEL TR

P %-};,i—ﬁ‘%qfﬁé\?
AT EL RG> MR R TR RS R e & K AriE B 2

hIRGERFT > 101 & 107 30 P FF € iR B IBM E3p
101 # 10 * 31 pA= i &+ &2 Fat é‘ﬁ°‘$:ﬁaﬁ 2 FF *h PR Fx
Fork kot AHAHE W2 LERE R 4 SLPR AR 2 RR
ERECEBIRBFEIAD > BRIFTALNTEGHAL - FFARN
I RBIRBEPRBET A2 F e B2 Hu
GBLZUNE o R BB AR it f A HFRIRIEE Bk SR
BE R F5107 &8 80 21 p FF € PGRE B E 92 A0 H IR F
Bp 108 & 1% 1 pA=%d -p 109& 6% 30p4 > Ak& 9P F
R A H R T 2 181,602 F & o
ERU N

AP e xF R AR AP REET S
Aar 10T & 12 0 g aTs ISP R UK A 2 F RARH TG
BEF L2358 103# 207 149 24 3 2 E 2 AL 7 ey

\n

¥E el £A4EE 1,786318 H AR FEAAR AP e 3 103 &
30 10 p A b o B EiE 106 70 26 p Mg BB 2 b

(FHE -2 F A7 %HF ) Hw = L HA22 70 o 0% = 4 HAH
ZF Vo BB AR 107 #1107 9p = % B A A %’a}“?’i%{‘rﬁi
2Rl F O RIALHMBHELET A ED PEBL R L2

g

Ll EE R KT

()2 EERE R R

1. $- $5GBHheRPFETBELED Y 2 2B HY
2. - 35t RERdFoBRER N VRERERR S S HFEE

i
P20
a4

Bp AR FBW LT RRR Sl R B

WERRESL SRFY CAEFREIF RSN ERE &

Pand
pas)

Z2BAER ARG FERE L AR B A R R Y 2

“~

- 60 -



R

>
&

=

PN

F

F
B 2

109 # 6 * 30 F

S | (el

; A
BEFFRD LG EFEL

ERT A
WS EFE R
BHFR 2 £ A
N

1

=%

Fy (e o s
& e
pens
=]

AN
N

o
i
ek

I\

G
B
ot

= 3
% °
I

I

E=
fﬁ; e Y
= ¥

-

I

AR RN R R

B3y

d RS BT E D 2
R G

i

/o2 & @ 1 &
7 A

BB ERS L EFEL
EfRT A

He2 ERT A

i I

BB EHRS L EFE L
&ff

a2 £ f

B F RN o R FF BRE 2
SRl EZ R Sl T AR FF BE 2
2
$ - % m % - % m % z % = & 3
$ 2,802,623 $ 1,964,340 % - % 4,766,963

- 10,100,603 - 10,100,603
8,087 - - 8,087

3,225,414 11,285,287 - 14,510,701

1,001,600 - 1,090,305 2,091,905

57,315,805 39,299,377 - 96,615,182

- 65,647,739 - 65,647,739
- 14,115,761 - 14,115,761
14,042 72,257,228 218,708 72,489,978
- 19,688 - 19,688
- 72,564,511 218,693 72,783,204
- 944,494 - 944,494

-61 -



(&4

)

108 = 12 * 31 p

WO 2 R

Yo | (mhs

G A

| v ek

G b
Py

=

R (3w

??

A I% e 2

w
e
R
[N

&

R FJ!.‘K" ""'%

&
o= s‘ﬁ
F\m
Hh

=

R

[

e ak

R
o =)

(S o =
kS

A
=+
¥
&
prens
- =

=

=

Ny N

© N e

(5

-
ot
¥
W sl
=
LESE™N PR
¥ ¥

= 3
%
I

i
w
R

[

I

=
ﬁ‘; e Y
SniRERe

=

T
-2

.

SEFERD o LR
B3y
d RS BT E 4D 2
EhR £ f
ot k& @1 s

SEIE D R R
ERTA

P i

SEI E RN R R
B i

108 # 6 * 30 p

%‘\
TE
N
I
1
B
i | (el

¢

En

e

jw

e
=

i

X

b

=%
o B
G ey Gk
W sy

Ay
= v
A
¥*
N
IS
e

($h

&

b gy T

B/ o \‘;“; ®
I Hy

>k

|

l:;
T
-

QE#FJ,_;}%; /L-x% B e 2
£ )
U E R

EEEL ki

¥ - % 5 % - % B ¥ =Z & & & 3t
$ 1,718,131 $ 2,455,959 $ - $ 4,174,090
- 10,882,423 - 10,882,423
38,170 - - 38,170
6,338,783 26,181,783 - 32,520,566
2,670,233 - 380,744 3,050,977
26,680,873 42,895,860 - 69,576,733
- 62,617,894 - 62,617,894
- 30,550,309 - 30,550,309
3,930 30,308,768 180,629 30,493,327
- 46,016,523 180,444 46,196,967
¥ - % &m 5 - % & % = % =m & [
$ 1,950,735 $ - $ - $ 1,950,735
- 9,905,624 - 9,905,624
12,384,084 34,068,517 - 46,452,601
3,815,337 - 372,558 4,187,895
27,893,460 51,281,337 - 79,174,797
- 54,060,962 - 54,060,962
- 31,433,488 - 31,433,488

-62 -



I

=

4o

w2 & B 1 %

S ERD L L
ERT A $ 5,291 $ 40,371,021 $ 106,753 $ 40,483,065
E‘ Ij:E
S ERD L L
& f G - 52,323,436 106,118 52,429,554
2.u2m$ﬁ$§1?@ﬁﬁ
ERLE S IO
LA F RS A EFE
ERE e A

T

1EF
=N
(g
(w
[Eg

BTAZ G HBEL N
AR B g
AU FR DB

(Q

[Ee
=
=

[

P

N
S

T
i<
S
ld
e
=
BN
(w

FHRT RS B TEY AT > SIS R
LA TR RE o k2 PR LT WA RR
Pa- 3ot BERAEART Hb i ERTRF

WM ST A 5 f#47 3 H2) (6l 4 ¢ Black-Scholes
model) fr@ic® = 2 #A] (bl4e @ F ¥ F BHHEE ) -
3. 2 BB

(1) 3= 520 L4 2 3 e~ @

h

ﬁw¢%¥§@%%$?gi%?ﬁ’ﬂﬁw§ﬁ%
> L4

PN

2N

AP EZERI L2 2 L BTy

BOFS o Bl R R AR T

o

B Ar gt iR TAL 2L R ART A
S EER R 2 MRS o BRI EAG E

\\\Xr
B
\_H

fadd
i
=

=

&
v
F_&

S EARY TR Y 2 T

SFEFER X RET ERRT IR

- 63 -



() %7 b kA

PR RFTRBDELET RA LR ETEARE
( Credit value adjustments) % #& = =@ # & ( Debit
value adjustments) > # T &K WP 4o T

B2 A F (Credit value adjustments) & 45 $ 2+
%Y 253 ¥ 73 Over the counter (OTC) = % 2 j7
EE TR LRE R s R EY F RS

Vi TR EEOF AT UYLBRR E gm0 B E

|
u
|

]
=
o

TE

g2 = A% (Debit value adjustments) &3y ¥ 2
HBEY BTN OTCR A 2 4 18 £ 92

-ﬁa‘\\-
=it

MA o e EY FRES T s TR E NP AR

|
P

Fa kI B E T oo
MREESFE S R B RN ER A IRRR
R F L FEE L HEE P S (Probability of
default, “PD” ) (& 2 @ A& 2 FE T ) & % » 2 %
HE2 o iE 94 4 F (Loss given default, “LGD” )
122 % %< k' £% (Exposure at default, “EAD”) >

FEENRCERAF o F 2o AP OB F (R

N~
\

LML EE L EET ) YR AL P L B QA B
K ARP L ER AW P EE NG RN
#* OTC 74 1 & 2 = v % & ( Mark to Market) 3*

5 £ k% £ (EAD); 22 M 60% 17 5 & 94
4 % o

P RGTEBERr AR E S Y EFEY
BoNEPRRIHLETRGE G R
I I NN R
AP 2327 109#2 108&# 1% 1p 326" 30p ¥ &

S ERET KEad B FaELY D ER A ¥ %

r},-—f‘f_ﬁg? ]‘%-Iljo

- 64 -



- -
109 # 1% 1p 32 6% 30F
;L i R ¥ ;j‘;_‘i\ B 3"3 sl 2 B s X
3 gl » e gl ' , R
S R I B EE LT PR FOS [ K "
iF E|# & L. !
BEFERD - L
2LERTA $ 180620 | § 45499 | - s s -l a0 s - | $ 218708
ERERE Y
B 380,744 - 12,965 700,000 - | ( 3,404) - 1,090,305
108 # 1% 1 p 32 6% 30Fp
=k . ¥ ;;\ [T B E O g
2 w0 , 5 % &
Tor g BRI ER Rl I b B R | RN
i i i%@i“ﬂ‘ﬁﬁ*%;3.#f\; N g
FRS A GG
RFA $ 147234 (5 32916)| -|s s -l sy | s - | $ 106753
381,39 -l 155 - 5 - 372,558
PO f_ﬁ_f}?ﬁﬁp’?éﬁﬁi Pz EBRZ EREGREEP LA
T
109 # 1% 1p 32 6% 307p
e L . I L >
z AL I A R R
Lk gl EEFEEARIRAL L Tyle a
GEF RS AR E
FEL&mER | $ 180444 | $ 46303 | $ -1 - (s 8054)| $ $ 218,693

108 # 1% 1 p 36" 30P

AR E A A bl 5 o | A b i# '
z FrAPTIE AR R AT - T o BT AR R 2 E e A &
A rhZER
L g gl EEEERIEEAL Ll ﬂ

SEPERD WD
wEZ i G | $ 146087 [($ 32357)| $ -1 s - s 7612)] 8 - | $ 106,118

IS

PHERFE A P E L ETY  FRNE L 109 &
2108 & 67 30p LHEF D L F AL A E £WA G

1 15 # < 2 635 # = o

-65 -



£ 727 R @,])».’_ﬁ_(T;i‘:—_‘;“,_‘ik)Lé}ﬁﬂfﬁ_ffiﬁﬂﬁém

£ T RARR N LR FRAL AT
109£67 309 | . T = 7 v &= =]_ [ N w =
Lo oag st POF Flg N | LA ¥ M G
SAHFN L ORI
15
BuFbpdfa v igrids $ 1,090,305 | -7 itk P/B P/E 0.77~10.93, %f\ﬁ’;:ﬁ B oo lﬁﬁ
ERTA LA AT | 26%~27.2% | & 5 4L BT
A% 2B Eg R
EF A EE AT R Lo 11% Ln‘if"‘#ﬁ'l}i#"#
AT BITHGF > 2 i
it 4
Boag A2 R R R
SEFFRSCFEFREL ERT A 218,708 |HullWhite,Libor |Quality/ Factor/
Market Model,| FREQ/ Simulate ;
Mg £ 47| Method /,,\ﬁwmu ib’;»ﬁ’;:lg
& $HE 0% D AR
Ve SV E T X
HiEnN Er Fa
NPT E Py
B ERES G EFEL AR G 218,693 |HullWhite Libor |Quality/ Factor/ [#% p 7 37
Market Model,| FREQ/ Simulate| #13 & 4
& r & 47| Method RS SRS 3
i $HA B R hD R
SR e
HiF»nn 23 ke
NPT E Py
LS
108127 31p |, - N R i » i ]
i»)m.’gfg?' '%-#"”ﬁ;l R @ |® E";.\] B OE M B
$ 380,744 |F Bt P/B-~P/E, 1.06~13.10,
A L AT 26%~27.2%
A AR EAERTE HEEid 11%
AT
180,629 [HullWhite,Libor [Quality/ Factor/
Market Model,| FREQ/ Simulate ol 2
wo& o £ 47| Method AR e Sl
i A NS KD
Ve SVt s
7 E
EE > PR S NIEY
BEFFR LG EFEL ERE G 180,444 |HullWhite Libor |Quality/ Factor/
Market Model,| FREQ/ Simulate 4
& o £ 47| Method AR e Sl
* A Nk ch R
SR e
317 2% f
el - UPREE S S 5
LS

- 66 -



10867 308 |, | ,’_ﬁ EEE T ﬁi%] » [ &
1;}:;;}1@}%#‘&4;:] x wl® Fyé,u@@ﬁeﬁ‘
EA IS RS L R P
3
SEACFEFERS A EGERL | § 372558 [F T P/B -~ P/E, 1.23~5.67
EfRTA L AT 26%~27.2%
EFT AR EERTEIREE N 11%
ARt
éﬁi?u#@: R EFERL ART A 106,753 |HullWhite,Libor |Quality/ Factor/ [# % p 7 37
Market Model,| FREQ/ Simulate| #13 &
W& r #4793 Method
* grrﬂ_l_rfi
H_/éliﬂ_'t’i/
R EA R G
R G
£ S
B ERES LG EFEL A G 106,118 |HullWhite,Libor |Quality/ Factor/ [#% P 7 37 |$#cim e 4 ¢
Market Model,| FREQ/ Simulate | 33 & AR 7
Ho&n £ 47| Method AR Zlﬁtm
PE3 AN SR D
Ve SV F: L
Hi7ed % ;
BE I IR & N i
#*
N B R Z e E
N = Xy =2 ey P s
j\épﬁ&xﬁ’g:_}%@ﬁﬁ"L]%‘ﬁillilﬁ&: —%aé‘,—
S BRI HEEARART KB ER Rk o (5 E
i}i WA RAAH TR 1% ERESN Sk SR A - S ig— AN
RBET R T EAEEPR AT FFRT Z b k&)
BE A Al e AR BE GRS T
o Eiﬁﬁi@fﬁlﬁ
oo i E R
o L B g rﬁgg:}itﬁ' o A g 2§
iiliﬂfi@ffjﬁﬁfﬁiiﬂ’-,—‘wI?E' tE wm £ FF AR iT o
R E o kAR H S R E
N N U
109 # 6 * 30 p
¥ - % & % - % B % =z % & ¢ 3
& i A A
s AL far
IEHF $ - $ 11,307,129 $ - $ 11,307,129
' R
it &% - 15,643,482 - 15,643,482

-67 -




108 = 12 * 31 p

¥ - % & % - % & % = % & & b
sl o AR 2 GF A
IERF $ - $ 11,139,220 $ - $ 11,139,220
PSR S S
fett &g % - 10,641,460 - 10,641,460
108 # 6 * 30 P
¥ - % & % - % & % = % & & b
Feprd (s 2 A g 2 A
1ERF $ - $ 12,103,742 $ - $ 12,103,742
T S
VNIRRT - 10,449,873 - 10,449,873

FrATHREFRE P EXFFERET ~ B AA
P sgmid w3 FEE - LFE2REFREFTHTF
PESEGFEAG RTGARE S AL ER]

frg 2 far1 ERF > F4F H MBI
=N

R F o EEFEE (ApT2FHp )2 flF R

- 68 -



TG s AR E
(-) B %?Wﬁ o % 1
PHONERRRE S FDHRE BT REE TER
HE O R LGHBLREEEBA O T AP ERREE R G
%ﬂﬁﬁi@ﬁo

DPRBEME G EERL AN TR LB DT
PRrEL LG M TR EF sg?ﬂr%\é%&%%ﬂﬁﬁ
22 R R FE 6 wBAMERL ERIFFALLI R TR
AP @ F 5 ERAAMT A LT fREFER G

FRERAT R -
Qﬁﬁﬁ%iﬁﬂ’ﬁiﬁiiﬁwﬁﬁﬁﬁiﬁﬁ’im
SPHEWMER T ELEL GRS AL ZFE S o
éﬁ&%%%%’%ﬁ—ﬁﬁ¢?é£$AKﬁﬁﬂ’{%
BipE BB mi ¥k gk'gfis - REHFE S
jk')'v}};“é;'glﬂ’ %?k/,,\-t{ir'r
1. §3 ¢ 427 FF6EF2 22 iR EHER%d
T2 b R R T o RARER R SRIERE
TR REEEERFE
2. A% FRAEE AP RERGE LR
bk F AR R CRARRGITEFE SR
o BTG L R

(g

b TR
TRk EOTEAP MK

3. ¢+ iR FRIE A FTANGFEDRF AP ELGER
RFFFFPZREIE

4 R FRE = AP REBENERE =2 h %L E
mo fF ARG E R AL RIS IR S REFHER
»b/@hag TR ZEMR R TR

£ TR
5. %ﬁ é?%%%JE&%%%RJ?i’iﬁfﬂﬂﬁﬁﬂL
. 7

- 69 -



h'g FRGANT ENME 2 X RFRE o EDB 2T
éﬁﬁﬁ\ﬁﬁ\ PR TEE APPSR R EREE S
o B EEE T AR FRE R LR
b
B Rz kIRE LA

TrRREBFIHEFA B AAIEIHEIANAETE
(&) 8FEGY RFa® ERADTEF L ERBT AR
GV #F2F LA 2R %G F FHEREDRFT LY - BEFES
BEIEFT A EARBIEZHE S PRE s B
R 'eip b2 g FEH o
BN LN

R EEFER TS IR EFRERGY AR AP R
ﬁ%}ﬁi%ﬁﬁ%%i@zzﬂzﬁiﬁ%ﬁéﬁlﬁ%ﬁ’%'J?kﬂ\)q
2R R E R R FREAIEY T AL TRELD
TR R R R o AP TR - R2Z R RIER R

FAMthR 2 R EREL

B FhAR SRR

ERLEFE BT R
LR - E S
e NABRTAST

ugﬂﬁﬂ&iﬁgaﬁ
Ao PR EE R

Yy

4

(1) &= %

LR AN S

ot REEELT S ORAFT A RS2

(2) ® 5 it
U
SE RN RS

LR EE LR LI T
PEFRNAMEARARR LI EPAFL

N T 2= O R R = e
R eT oKX 2 p o

o' B IZoc R T2 g ARRE

S RE MRS REP 2§
NV RELER -

7
~

N 5 R A IS NS
H2 % i %.@k;l_?iglﬁj\%\:’f;,%

FERE RS X

-70 -



Ao PR UEFREERENR > A RAGFE L
FWHMARLLEF- A2 - MGANE FRTE-
¥ - B® - FEYERRE REELEY R G KE D
o F RBAREL LR ERREFTAS TN
PRI EELFLBREHER

B)y# ¥ z Hisdm

2 5B R R D RFWHA O B

R EEZ oM f kR FTIREFGF T A E

L2 B RFERAFL > E2AFERY L E S T s AR

ﬁﬁé&?%“’iﬁgiﬂﬁéﬁﬁoﬁéiﬁméﬁ

A

x
i

A

—7;),@;'}""«iﬁﬂ’}’ﬁ‘d‘r{'l‘él__‘ii‘i"{’llét1§7")7!?%§ T w o
(4) b G424 2 Fadh i
b g2l Fhe2fE LFFTRIR%GEEF

2, éiﬁiiﬁ&‘ﬁ'gﬂip*ﬂ‘& F AR KR FTAEE

EafiE o B FRAREAETEHD
RN W B E L

Y RF AR E LR ERET BT o AT RGBS D

FEE2FTA HPSRZDGHE KR 0P HIEEHIE
%

ZERER LR SERAGE R EREFE S NI R

i
PR AERSRR RTEEANTR R E > R FL ISR
=2

PERN TR EAFIHEREFSSAFRRL £

-71 -



TR REr2 0% G hRHELHEE FRLR
FEB > B E S G R T ALF]F o BTGy PR
ROPEFAHREFFTELFIRSGS o 2 HERET L A
AR S B SRS & R O o SRS S )
FEVHANGLFE LR URFLEEFTE S
TR EER KRG

AP FALRAPFTAI A RERS BB G * e
L2t b AR OY EAER R FAL G A
FREAAMZEB R kG & 2 Y REFSSEERH e hy
l%il?%ﬁﬁfd_“%2%—?%@*%&%?%‘1%?%&&1&
R ACT

10967 30p 108#12%31p  108#67 30p
A rﬁ?’]gﬁﬁ
=55

$ 47,378,073 $ 48,223,480 $ 46,269,614

N 3A bR 2 L 2w Y i)
A "F.' B }é] R R ;}é’; 5?‘ ﬁ’» J iv £ ¢b 18 Bz
= |9 4 r 2, N A 1S 1 Fﬁ 2 j—y Eg:*;l Y
A W i B R I AR - N E = i 2 % 20 FRiE
- %‘ ox s 1y 2o
7NN SR | TIX °
N T N A @ > = > - =
AP EF G _L-Qj?li;, Féﬁ,\—: 1‘3’}} }ilﬁ%%}.& '1;?}'}‘5\31
& A e
B B3 = * #
109% 67 307
FTRFTARER
Stage 1 Stage 2 Stage 3
12 @ " S EE B EEE RS - e 3
R L S L N S o S i 1 L2 i
e $ 57,494,138 s 77739 S 754,088 B - $ 59,025,619
B R 24,392,370 66 - 24,392,436
¢ gt 139,828,722 91,916 281,927 140,202,565
T 68,202,399 99,806 31,59 68,333,801
£k 2,502,361 322,487 629,849 3,454,697
I 72,668,698 83,662 149,248 72,901,608
£33 SUERIIES - - 463,985 463,985
de e 24,092 - - 24,092
G R 365,112,780 1,375,330 2,310,693 368,798,803
AR ( 1113910)  ( 78823)  (  569,109) ( 1,761,842)
i T4 LR R TIR G B
ok e RGPV A (S 2930785)  (  2,930,785)
BEILE HCHATIE A ( 86,316)  ( 86,316)
E $363,998,870 $ 1,206,507 $ 1,741,584 $ ($_3,017,101) $364,019,860

-72 -




L3
T BRI R A F 3
XS

AR

i TAFEFAEGH A BRI E Gk e
FR R AL PRE | ARG AR

% 2+

oI
£y

£ Rk

£ Y SETES
div e

BER &G

AR

i TAUE AR RAT A R )R G g
% it ARG AR LR

PRI E AR

E 3+
N ¥

[+ 3
Redfc {5 T U
e .

Jis 1
R A 99 16 5
EXT WS

2 e 45

# AR

TR AT A R e e g
R R AR | R R G AR R

@ ar
E

wl ek

Tl AR
LR

R A
£ iR
£ E
AR ) 2 A
SR

BHER A

AR

i TREF AR A B K B2 Gk
R R AGE SRR | RGBSR

BRI AT P
N

L

s

R AT E IR — R R R

T [Ed EN 3
109467 30p
T REF A
Gl A )
ERIRRUE RS S
Stage 1 Stage 2 Stage 3 o i RO
12 @ FH % & P OB 0w F P OF m o~ S f ke RIEMAR AT
T S T T T S T - O N 1.2 SIL T N 3
$ 2,565,243 $ 178,382 $ 116,583 $ - $ 2,860,208
10,461,942 - - - 10,461,942
5,185,342 97 192 - 5,185,631
138,528 - - - 138,528
3,850,615 62,955 42,107 - 3,955,677
22,201,670 241,434 158,882 - 22,601,986
( 45539)  ( 38714)  ( 34,172) - ( 118,425)
($ 194,437 ) ( 194,437 )
$ 22,156,131 $ 202,720 $ 124710 $ - (8 194,437) $ 22,289,124
ik i z 3 A
108124 31p
TR T AR
AR
@ I AR T AR
RAR AL PR
Stage 1 Stage 2 Stage 3 RGO
12 @ % 5§ EE EE S [FEENEE T ZRAE R E
R A N B & 2 Ko R i RRITERAE R s
$ 50,171,454 $ 842,330 $ 723,169 - $ 51,736,953
24,640,770 - - - 24,640,770
128,966,552 106,882 456,700 - 129,530,134
66,098,880 50,705 45,100 - 66,194,685
1,675,199 272,462 465,350 - 2,413,011
71,473,302 85,194 525,080 69,951 72,153,527
- - 376,103 - 376,103
30,866 - - - 30,866
343,057,023 1,357,573 2,591,502 69,951 347,076,049
( 1450530)  ( 81,745)  ( 597,543 ) - ( 2129818)
($ 2334800)  (  2334800)
( 109,450)  ( 109,450)
$341,606,493 $ 1275828 $ 1,993,959 $ 69,951 ($.2,444,250) $342,501,981
& 1z S I
108£12" 31p
A
i
PRERUEIRE
Stage 1 Stage 2 Stage 3 ofe A R MR
12 % " sFEH F & H OB B~ & A h RESAE | RT
I ST ST A N L T TP T ) P+
$ 2,816,692 $ 191,782 $ 104575 $ - $ 3,113,049
3,947,653 - - - 3,947,653
6,572,098 111 214 - 6,572,423
281,925 - - - 281,925
3,668,294 48,705 63,687 - 3,780,686
17,286,662 240,598 168,476 - 17,695,736
( 43,103)  ( 32391) 57,586) - ( 133,080)
(s 135321) 135321)
$ 17,243,559 $ 208,207 $ 110,890 $ - ($ 135,321) $ 17,427,335
3 IR 2 i #
108 # 6 7 30 p
*T 8T AR
IS S FEE
@ JP AR T AR
B R RJIR PRE
Stage 1 Stage 2 Stage 3 RRFAH R
12 @ " g & B & P OB % 4 p OB M o~ & ] by R REmE
A A A PR REIEEAFE 8 I
$ 58,087,454 $ 939,830 $ 726,968 $ - $ 59,754,252
21,466,859 155 - - 21,467,014
141,468,956 173,660 331,017 - 141,973,633
65,091,659 44,540 31,095 - 65,167,294
1,328,316 239,846 450,440 - 2,018,602
68,123,366 115,288 946,541 - 69,185,195
- - 348,258 - 348,258
42,776 - - - 42,776
355,609,386 1,513,319 2,834,319 - 359,957,024
( 1536491)  ( 161,763)  ( 438,994) - ( 2137,248)
($ 2429730)  (  2429730)
( 122723)  ( 122,723)
$354,072,895 $ 1,351,556 $ 2,395,325 $ - ($_2,552,453) $355,267,323

-73 -



108 6 ° 30 p
T REF A
CalCE A
ESIERUE R34
Stage 1 Stage 2 Stage 3
12 @ P g H % & P OF % & B OF M o~ & ] by REVEE AT
A A B O % 2 B FARIIZFE & s
[ =2 $ 2,864,085 $ 190,738 $ 99,310 $ - $ 3,154,133
Redfc f 2 7R U 6,068,832 - - - 6,068,832
T KR A E T — AL R R 6,561,544 133 254 - 6,561,931
B ek i & AT 101,164 - - - 101,164
Tele s R4 2 d2 A 3,519,029 43,613 82,681 - 3,645,323
ARG R 19,114,654 234,484 182,245 - 19,531,383
EEETaE ( 56,006)  ( 31,187) 58,144) - ( 145,337)
i TAEFAEGE A BRIk e
AR AIE AR | R RF AR (8 145327)  ( 145,327)
N S $ 19,058,648 S 203,297 $ 124101 $ - (5 145,327) $.19,240,719

PR RLL AR E LG R R R R A

109#67 30p 108#12% 31p  108%6°* 30p

&I E RS
R ARTA
—Fix1 k $ 29,200,454 $ 33,078,636 $ 42,898,385
— A1k 72,489,978 30,493,327 40,483,065

o
AP 23O F BB 2 BER R E A Ak
B2pmge 3204 FE (4o BEXF ) -EHEE 2 5

WL (4o T HE SRR ) AT ERE N E A2 B E
LR B E MM RES SRR B R

9
B2 (4o Y L S ERRARE CHERTYR) F kR ML

= ;ja:
=k ¥
*
O S
& (¥
I
b my
N % “qy
-ﬂ‘u .'?‘)“‘-t {‘
R OE
OB -
W W T ®
E)
o S
- >
= =5 0|
Ju @ v
(ﬂ o ~=
S (s
= o
3 =
= o
s o
14 LS
ol “‘g‘
Ik N
ER 52

S
A
*mfs
(\x
[u}
<+
P
S
A
‘vm-q
(‘

-74 -



285,964 i+ ~ %

RILERT A
JREE
— =+ ¥4
— s TR LR 2
23
— A W HE
2 42 AR
PLIRZ 23R
FRERT ART

R ARTA
VAt
— %+ Eir
— & oK Pt AT
53
— Js o~ Hp bR 3R
2 A8 FAx
PEIRL 3 T3k

AT AT AL

FILERT A
) R S
— %+ E5
— T KRR AR
S
— T A PR AR
2 4 F AR
PEIRLZ T

I ERT AL

_E'f*b”ﬁ

w2 4

109 & 6 * 30 p
PSR N T e o
Atk wm £ FF GO B (i) @ #
$ 116,583 $ 23,242 $ 93341 $ -
192 22 170 -
42,107 10,908 31,199 -
2,310,693 569,109 1,741,584 310,296
$ 2,469,575 $ 603,281 $ 1,866,294 $ 310,296
108 & 12 * 31 p
PSR N T e o
BE G £ FF OGO R (HEEELA) § =8
$ 104,575 $ 27,085 $ 77,490 $ -
214 13 201 -
63,687 30,488 33,199 -
2,661,453 597,543 2,063,910 745,375
$ 2,829,929 $ 655,129 $ 2,174,800 $ 745,375
108 # 6 * 30 p
PSR N T - e o
B £ GO R i (EEa4) @ [
$ 99,310 $ 24,194 $ 75,116 $ -
254 15 239 -
82,681 33,935 48,746 -
2,834,319 438,994 2,395,325 1,084,688
$ 3,016,564 $ 497,138 $ 2,519,426 1,084,688
#7109 # % 108 1* 1p %2 6* 30p = @

A

& ¥

268,574 i+ ~ o

-75-

hnd &N &£ A YOS



= S A
N W A )

PARIEIIAAHAREFEY -4 A g ma B
mEARG FF A S RFHENLIFEER RGN
EARPFF O REBFEYZ N A XFEHRNE B Jinz PE
AR PE S P EA G RGEFREY R

AP R ReREY R CF A R %E“JZ”IEE' v e d
TE(RHBHASERDE) HBOSHRGE > ABEN EE DL
A2 o e EEL RIS RAGFRFE G EEIHRT - BK
FEFAIELE o AP AHFEY BHE - L2 ANH - S
HArw@Eah o BHE - 20 AH - L AL R A
NFPREREREEAPDAFEIHARL X A FRERZ I
A FEB P ELEEREYITEYRGREFEY T A
—

(1) &2 % %
109&6"* 30p 108#12* 31p 108&6* 30p
£ % & % & W%

SRFEE $ 239,391,460 64.91 $ 220,692,107 63.59 $ 237,796,692 66.06

oA 129,107,343 35.01 126,046,099 36.31 121,801,750 33.84

AFNEE 300,000 0.08 337,843 0.10 358,582 0.10

$ 368,798,803 100.00 $ 347,076,049 100.00 $ 359,957,024 100.00
(2) + ® 9
109&6* 30p 108#12* 31p 108&6* 30p
& % & % 4 %
2 P $ 282,392,059 76.57 $ 259,269,771 74.70 $ 261,629,853 72.68
B i 86,406,744 23.43 87,806,278 25.30 98,327,171 27.32
$ 368,798,803 100.00 $ 347,076,049 100.00 $ 359,957,024 100.00
(3) # % &
109#6% 30p 108#12% 31p 108#67 30p
£ % & % & W%

B E R $ 203,053,559 55.06 $ 183,987,284 53.01 $ 204,026,130 56.68

i % &

7 # A 135,937,889 36.86 130,830,276 37.69 122,948,824 34.16

3 # 14,700,080 3.98 16,624,750 4.79 16,806,944 4.67

& it RN 7,694,453 2.09 8,251,419 2.38 8,754,169 243
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$ 368,798,803 100.00 $ 347,076,049 100.00 $ 359,957,024 100.00
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et

[}
|

( Probability of default, “PD” )~ & 4 £ & ( Loss
given default, “LGD” ) ~ i 4 % *& 38 ( Exposure at default,
“EAD”)> ¥ ¥ £ W BB R G2 BE > A8 E 12 B 2 &
FHRFaEH L

iEﬁ{]ﬁ&”"‘%[ﬁ W% (& LEE ) N -FRPRFPN B
EHZWF B HFRAF ARG HE (A HL) NG
N2t SEAAMERZRE > XWEEF LD EZ LY D

|
i

AWF oA PREEBAHPHFFRATRT 28 9P F 2 &

QL F > Gikp e 2 pmgL TN (i il

il
F)OITRHBRFTFRFLFTHEZ ABELLAMEAT A (I
GDP ¥ 3 ¥ )R FELFREFE S EngRoEaps -

EOESHERpEOHE (AP HEF) g H2 87
e HRF2FFEERFE AT E R RETF TR
FEREAE TR RAAT R NI o &P RS B ¥ g
IR0 1T AR AR GR E TR G236 0 £ A KE AR
AN GAuEHpAAE B G & Bk (CCF) ¥ £32%
OKFEINFEP R 12 B2 IEH S FHPTED EH 23N

AR P EH AL E R ET

TR YR
AN PREERGE BRAFH LAY > wRELT
ALY R AP ARBEDELE ERGE 2 RMEE T

*
ﬁﬁﬁﬁ%ﬁiagéﬁ’#%iﬁ%%%ﬁ%%%ﬁﬁﬁﬁ
P AR EEBRERYESF (GDP) PR K S B &
%ﬁW##%$%@iéﬁ§$& Ao @ g d AR ER(H

P LR AT ORI ERIE ) & BB IR RSER 0 TR
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109 & 1

=1
—

Moo Ao B F

iR A A AR

PR R

30

bE L

s

PO
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w
)

—
ﬂ
=
el

=

e
/w,
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T+
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a

A

AN

4
X
i

Tl
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£ 1 7]

= TREFA

Stage 3 Bl R
FEEEEEEE R #IIE G
Stage 2 FHETHL PR L RREMBE H R
Stage 1 R (2hpr & f) (HEr S flde HERS 95 AT 942
12 @ 0GR RGO A R RORT 2 RO R R T K A R LR 2
R (F=i) ERFTA) ERFTA) 2 B O FH L E & P
EIEAE $ 108,889 $ 727 $ 1,757 $ $ 111,373 $ 192,447 $ 303,820
( 9) 9 - -
( 4) - - 4
—f 5 1207 F
EIEPRLE 384 ( 130) - 254)
74,_,\%-'g)|1$5|1%‘
EfTA ( 6,011)  ( 432) - 1,151) ( 7,594) ( 7,594)
B~ 8 R 2 AT £
TA 6,704 - - 193 6,897 6,897
T REF AL
L SRR A
A BT AR B R e
( 16,299)  ( 16,299)
B 5 E 15 o w e - - - - - -
TR E g 6,236 226 - 391 6,853 6,853
R $ 116,189 $ 400 $ - $ 940 $ $ 117,529 $ 176,148 $ 2936
A Z N = 4 S + 2 [ .
AP 2322 109F 17 1p 26" 30p 24 EFEER
= 3, = < > PR 2 4 - A g > R
FRFEZ G FPFTRH AT AR FRE > AP 1 & FIHE

T

FoE Rt
i

60,100,963
10,143 =+ ~ -

ER
B W
St caid

P %
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FIE =1
R R

B gp L
I £ EES
AT A
R PIRIER S

7

% ré’ln FAFERH A
)R
SR ¥
PHE PRI
HLE

P YN

A B 1 B

LA YW g

IRy S

~

S
=

2z, 2 N
7

“~

>
N
i

£

=N
~\m: ﬁvﬂ«

Pty
i

108 # 1% 1p 3 6% 30F
= TREFA
Stage 3 A AR
EEE R RS # 72 B
Stage 2 FHETFA FHLTFA RREMBE KRR
Stage 1 N ZLpEo A4 (R~ A A FERY OB R R
12 @ 7 EW ERETAA FHEPAFA A BN 2 6 R4 R R K A R TR A2
R (F#Ei) (Bul3=ik) & RFA) &RFA) 2 B H B £ %2 ¢ I
$ 150,970 $ 896 $ - $ 1,670 $ $ 153,536 $ 62440 $ 215,976
( 292) 292
( 379) 6) - 385 .
538 ( 310) T 228) - -
( 46,657)  ( 458) - - - ( 47115) ( 47,115)
31,091 - - 31,091 31,091
92,030 92,030
12,088 369) - ( 222) 11,497 11,497
$ 147,359 $ 45 $ - $ 1,605 $ $ 149,009 $ 154,470 $ 303,479
= 2\ = £ +
F232¢7108% 1% 1p 367" 30p & F@E2m
- 2> PR D R S = R 2k £ S
FHRPRIFH L AT EAREFEE > AP LR FE
v #

£ 3 40 32,103,788 A
i 5 4o 87,503 §

L 4

%o

A N
i A N LIS N I

mE R e R e ERAERN > R ERDR RPE
FENBEFHBER > a3 P FHRLFTAFL 20 % o b4
GHECRVPBOEE P LB LT A2 EE R R
FRERLE2:  BRE2PFREYHFRECR T £ty B
¥ oap1iR¥RF I EAJFIREIAFTEESBOEL AT F
BE o FPHFGT VAT RKITRHEE T ERER
e KRR o MR RS FAT o b LT GBS
FHMT AL RA2NET% s F A2 0888205183 XE
T R oo
S o A - B LA SN

Ao PRt b R F A r‘i’%‘?%‘ﬁ%ﬁﬂ%’?’r’ F &
~grgn a3 2t ¥ 35 (Net cumulative mismatch) » 3+ 5 & + %
#FE &4 v (Maximum Cumulative Outflow, MCO ) » 12
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2 P N = ’ > 7 4 pas 2 2
EREREAPFTELA DR EFA 0 R EIDPE T
B AT AT U FLIB R G2 R HAR
Bl PR RAgEARADSPOFT £ RR o DGR T
FHPFTEINP P FAAI IR (F) Ry R AITE RS
EEFIHFZIFF o NH AT &R ADFE L
REPEBERLGE T L ART AR A AR G YA
(1) = FR-AFELGHHFF 2 2RT A
AN FHEGF CRREZEFAMGELY BF LA AT
gu;m@gﬁiﬂi%éﬁﬁw%&ﬁﬂzgﬁaﬁmﬁéﬁ
BEg Rk B abMr%aEi 2 FASE I REE Y
FPRE G RLEFEIFERFFE  BEHFIRHS LR E
ez amRF A BEFEELFEFER LY EFEZ &
BEA Y T RS FERE  RHKA - RERE EK
A
= o
(2) 24724 & p f & 2B AT
TEARFTALGFEAPIENIY P ZFAED LA T A
SVt gl R END AT AP B2 £
B E M ENE S REUAH mINAED TG £
. " ,
BT AL GAMMAD H& -
AP AR 2R AN A
109#6" 30p 0-30 = 31-90 = 91-180 = 181=-1# A1 B I
TR REREFR $ - $ 9,590 $ 157,260 $ 23,296 $ - $ 190,146
WETESE G R G 7,036,791 - - - - 7,036,791
AR AR 75,035,227 93,048,984 57,128,383 80,123,193 21,440,326 326,776,113
RS - - - 15,850 15,516,667 15,532,517
Hu | F LR 2,606,046 374,566 466,164 1,821,100 2,085,167 7,353,043
& + $ 84,678,064 $ 93,433,140 $ 57,751,807 $ 81,983,439 $ 39,042,160 $ 356,888,610
108#12" 31p 0-30 = 31-90 = 91-180 = 181= -1# A1 & +
LEERAGRREGH $ 10,123,296 $ - $ - $ 166,850 $ - $ 10,290,146
HEwEREGE G 5,791,571 - - - - 5,791,571
AR R BT 56,190,343 73,918,182 63,886,282 71,397,928 17,967,649 283,360,384
[ERaEN - - 1,000,000 - 9,450,000 10,450,000
Hu sl Faimdap 3,174,240 977,602 610,172 632,082 2,508,531 7,902,627
& 3+ $ 75,279,450 $ 74,895,784 $ 65,496,454 $ 72,196,860 $ 29,926,180 $317,794,728
108#67 30p 0-30 = 31-90 = 91-180 = 181=-1# AziB1E & i+
LEERAGRREGH $ 2,500,000 $ 2,009,590 $ 157,260 $ 23,296 $ - $ 4,690,146
HEwEKE G R G 7,148,788 - - - - 7,148,788
AR R BT 72,556,592 81,210,898 45,434,980 80,390,111 17,540,854 297,133,435
[N - - - 1,000,000 9,450,000 10,450,000
Hu | FLmDED 1,150,234 379,336 578,725 825,540 2,586,510 5,520,345
& + $ 83,355,614 $ 83,599,824 $ 46,170,965 $ 82,238,947 $ 29,577,364 $324,942,714
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N = ¥ = 2 7. % N\
Ao P FE AL AL FIY AT
H fhadi Ed f IS
109#6" 30p 0-30 = 31-90 = 91-180 = 181=-1# AziB1# & 3+
TR TR E G $ 146,000 $ 460,000 $ 20,000 $ - $ - $ 626,000
HEFEEZGEEG 329,343 706,980 185,281 - - 1,221,604
AR B 1,653,625 939,524 1,107,565 1,157,212 10,305 4,868,231
(RN - - - - 475,919 475,919
BUsPFEaIED 122,383 20,944 9,339 295 325,921 478,882
& 3+ $ 2,251,351 $ 2,127,448 $ 1,322,185 $ 1,157,507 $ 812,145 $ 7,670,636
H fhadi Ed f IS
108#12% 31p 0-30 = 31-90 = 91-180 = 181=-1# AziB1# & 3+
LEERAFREGR $ 196,000 $ 185,000 $ 30,000 $ - $ - $ 411,000
AR RN 34,308 129,787 - - - 164,095
WAE A 1,475,688 1,040,336 497,607 710,207 16,677 3,740,515
ERNEN - - - - 1,014,758 1,014,758
Hu s PF L p 23,118 31,544 7,225 460 235,970 298,317
& * $ 1,729,114 $ 1,386,667 $ 534,832 $ 710,667 $ 1,267,405 $ 5,628,685
H = £ & =
108#6" 30p 0-30 = 31-90 = 91-180 = 181= -1+# AZiB1E e 3+
L EERGFREGR $ 10,000 $ 247,000 $ 200,000 $ - $ - $ 457,000
WETELSEGEE G 190,281 700,200 153,361 - - 1,043,842
W AR A 1,726,986 709,851 400,534 1,075,781 13,858 3,927,010
RS - - - - 1,011,634 1,011,634
Hus|pFamdgp 112,984 25,343 6,336 2,121 178,587 325,371
& * $ 2,040,251 $ 1,682,394 $ 760,231 $ 1,077,902 $ 1,204,079 $ 6,764,857
= 3 N
VR A - N - B
v > v = 22 53 7 - A= s+ 4 0 A =,
SEGLAND P GEBAFNTALGAL T L 4
F =h Pl . ¢, S = R
Rl 22 ARAL F o 2P HEZEEHRIENRENE B
B g 20 h > by =< %+ 4 $
HAH RMAFP 4B LIEF ELT AL G AMIE D H
& o
i
A I .4 KR 4= 2~ 7. N\
Ao P Rrd TS AR B D A
109#6" 30p 0-30 = 31-90 = 91-180 = 181=-1# Azl # & 3+
SEFFR LY EFELL &
s
—d LR
($197,677,649 ) | ( $228,463,512 ) | ( $151,295,671 ) | ( $112,183,858 ) [ ($ 1,059,605 ) | ( $690,680,295 )
182,780,439 199,588,971 152,630,140 101,189,259 2,349,730 638,538,539
( 147,675 ) | ( 287,905 ) | ( 18,749 ) - | 15001916 ) | (15,456,245
146,242 272,036 22,556 - - 440,834
-« 7,402 ) - - -« 7,402 )
- - - 47,952 - 47,952
( 197,825324) | ( 228,758,819 ) | ( 151,314,420 ) | ( 112,183,858 ) [ ( 16,061,521 ) | ( 706,143,942 )
182,926,681 199,861,007 152,652,696 101,237,211 2,349,730 639,027,325
($ 14,898,643) | ($ 28,897,812) $ 1,338,276 ($ 10,946,647 ) [ ($ 13,711,791 ) | ($ 67,116,617 )
108%12% 31p 0-30 = 31-90 = 91-180 = 181= -1+ AZiElE & 3+
SEFERD L f AR 2 &
fea s
—d LR
($164,347,333 ) | ($268,369,855 ) | ( $133,746,346 ) | ($ 83,336,388 ) | ($ 981,280 ) | ( $650,781,202 )
151,878,212 246,852,094 130,914,798 78,914,741 - 608,559,845
( 191,930 ) | ( 404,974 ) | ( 11,308 ) - | 23,503,490) | (24,111,702
166,765 379,890 11,010 - - 557,665
( 164,539,263 ) | ( 268,774,829 ) | ( 133,757,654 ) | (83,336,388 ) [ ( 24,484,770 ) | ( 674,892,904 )
152,044,977 247,231,984 130,925,808 78,914,741 - 609,117,510
($ 12,494,286 ) | ($ 21,542,845) [ ($ 2,831,846) | ($ 4421,647) | ($ 24,484,770) | ($ 65775394 )
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10867 30 p 0-30 = 31-90 = 91-180 = 181 = -1+ A1 # & 3
BEFERS LY EFRL LA
(S
—thRprd 1R
($215,023,098 ) | ( $254,182,804 ) | ( $127,721,398 ) | ($ 58,102,983 ) | ($ 8,665,500 ) | ( $663,695,783 )
200,156,348 221,168,818 123,910,681 54,216,579 7,065,180 606,517,606
( 155,544 ) | ( 430,582 ) | ( 353,311 ) | ( 401) | ( 13,102,796 ) | ( 14,042,634 )
138,990 415,328 53,758 - - 608,076
( 215178642 ) | ( 254,613,386 ) | ( 128,074,709) | ( 58,103,384 ) | ( 21,768,296 ) | ( 677,738,417 )
200,295,338 221,584,146 123,964,439 54,216,579 7,065,180 607,125,682

($ 14,883,304 )

($ 33,029,240 )

($ 4110270

($ 3,386,805)

($ 14,703,116

($ 70,612,735)

N = 1 = 3 \
AP FE st Epa BT AT
¥ = % &+ =
109#6 30p 0-30 = 31-90 = 91-180 = 181=-1=# AziB1# & *
BEFER S LG EFEL L&
fex =
— b RpEd 2R
($ 7,080728)|($ 7,397287)|($ 5534263)|($ 3,705009)|($ 101,977 ) | ($ 23,819,264 )
8,048,101 8,636,443 5,406,701 3,961,715 56,978 26,109,938
( 52,946 ) | ( 56,983 ) | ( 49,239 ) | ( 40,931 ) | ( 41,413 ) | ( 241,512 )
31,985 56,780 46,249 2,472 - 137,486
( 836 ) - - - -« 836 )
1,863 - - - - 1,863
WLl BRI
—flFLa s
( 612) | ( 1,062 ) | ( 1,583 ) - -« 3,257 )
668 279 4 - - 951
( 7135122) | (  7455332)[( 5585085)|(  3,745940) | ( 143,390 ) | (24,064,869 )
8,082,617 8,693,502 5,452,954 3,964,187 56,978 26,250,238
$ 947,495 $ 1,238170 | ($  132131)| $ 218247 [($ 86,412)| $ 2,185,369
= : % &0
108127 31p 0-30 = 31-90 = 91-180 = 181=%-1& Azi1# & *
BEFERS R EFL 2 b &
o
—d LR
—R &R ($ 5750,775) | ($ 9,001,291 ) | ($ 4941,888)|($ 3,195125)|($ 39,760 ) | ($ 22,928,839)
—n& 6,494,421 9,827,038 4,757,470 3,276,983 71,760 24,427,672
—flFad 1 s
( 64,773 ) | ( 104,723 ) | ( 61,874 ) | ( 7,424 ) | ( 59,508 ) | ( 298,302 )
42,890 93,676 46,775 2,148 - 185,489
( 42) - - - - ¢ 42)
301 - - - - 301
( 581559) | ( 9106014)|(  5008762) [(  3,202,549) | ( 99,268 ) | (23,227,183 )
6,537,612 9,920,714 4,804,245 3,279,131 71,760 24,613,462
$ 722,022 $ 814700 | ($ 199517)| $ 76,582 | ($ 27,508) | $ 1,386,279
= : %40
108#6" 30p 0-30 = 31-90 = 91-180 = 181 = -1 A1 & *
B ER L EHFEL L
($ 7395764)|($ 7,785297)|($ 4334490)|($ 2450473)|($ 472,832 ) | ($ 22,438,856 )
8,148,400 8,952,660 4,346,739 2,254,422 524,832 24,227,053
( 51,471 ) | ( 146,373 ) | ( 98,772) | ( 60,601 ) | ( 71,103 ) | ( 428,320 )
61,977 144,988 100,253 3,160 71 310,449
( 6,696 ) - - - -« 6,696 )
4,575 - - - - 4,575
( 7453931)(( 7931,670)|( 4433262)|( 2511,074) | ( 543,935 ) | (22,873,872
8,214,952 9,097,648 4,446,992 2,257,582 524,903 24,542,077
$ 761,021 $ 1,165,978 $ 13,730 | ($ 253,492) | ($ 19,032) | $ 1,668,205
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5. & ¢h3E p P L7
+ = [E1 P 3 < — P
TEARTFTAEGFADPIENHYG P ZFAEDH T AT A D
= s 2, N\ R - < 25 7 25 2, 23 7 =5
P2 DA A BN ZMHBEEEY ZFE
kX EHFN T M E RBFEELES DA
109#67 30p 0-30 = 31-90 = 91-180 = 181= -1& Az B 3t
PERH 2 GERTHA
R G AR $14,143,836 | $ 4,07499% | $ 6,749,851 | $ 8,519,872 | $13,889,518 | $ 47,378,073
108#12% 31p 0-30 = 31-90 = 91-180 = 181 -1& AZiE1# & =
HEARTHRE - F
RGO KR $15435,073 | $ 4,342,895 | $ 3,866,860 | $11,583,264 | $12,995388 | $ 48,223,480
108#67 30p 0-30 = 31-90 = 91-180 = 181= -1& A1 B 3t
IR TWTHA R
I AR $13,517,032 | $ 4,397,934 | $ 3,945402 | $ 9,695,705 | $14,713,541 $ 46,269,614
6. “BBFRFUGHFLHUAERLTHBE TR
=1 >z g 4L N\
(1) & = P AT 4 %318 p P US4 A 47 &
10967 30
0~10 = 11~30 = 31~90 = 91~180 = 181+ ~1# [ & P
$ 183,252,879 | $ 163,061,379 | $ 253491170 | $ 192,444,937 | $ 149,284,625 | $ 179,895445 | $1,121,430,435
131,755,378 165,831,566 351,378,925 232,374,938 243,655,424 205,327,970 1,330,324,201
51,497,501 | ( 2,770187)[ (_ 97,887,755)[ (__ 39,930,001)] (_ 94,370,799)| (_ 25432,525)[ (__ 208,893,766)
108#6% 30
0~10 = 11~30 = 31~90 = 91~180 % 181= ~1& Az i1 B -
$ 163,377,004 | $ 224,831,101 | $ 263,434,658 | $ 163,132,285 | $ 98,196,717 | $ 148,658,699 | $1,061,630,464
117,362,855 200,400,851 367,232,557 199,052,990 192,812,622 203,519,178 1,280,381,053
46,014,149 24,430,250 | (_ 103,797,899)| (__ 35920,705)[ (  94,615905)| (__ 54,860,479)| (__ 218,750,589)
N 3% g 4l N\
() &2 2 &3P HAEHEAE
Hi=: 240 =
109#6" 30p 0-30 = 31-90 = 91-180 = 181= -1& AZiE1# & e
IRIT AR $ 9,400,319 | $ 9,149,929 | $ 5,681,416 | $ 4,507,028 | $ 3,166,215 | $ 31,904,907
IERFHF LD 9,514,140 9,837,932 7,141,750 5,350,045 1,938,861 33,782,728
#) e T ( 113,821) | ( 688,003) | (  1,460,334) | ( 843,017) 1,227,354 |(  1,877,821)
Hi+: 32 4# =
108& 6" 30p 0-30 = 31-90 = 91-180 = 181=-1# Rl & 3+
IEFBHEF L $ 9,522,320 | $10,047,020 | $ 4,758,180 | $ 2,723,082 | $ 3,198,110 | $ 30,248,712
I EFHEF LD 9,704,362 10,034,149 5,554,289 4,269,947 3,210,077 32,772,824
g4k T ( 182,042) 12,871 [( 796,109) | (  1,546,865) | ( 11,967) | ( 2,524,112)
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THREE RS R RN LR MR ERRES R R
LE-E S S-E8 S8 RrE 1

AP HER RS LRI E P RRS G AT
B & BB Aol B ;J‘—]% , E'L'r»}; =5 x% Sl E D kT B R R

RUATEFE R &R LR o bGP A R P LAY R
22 h RN REE AR R EEF R EAT

'R 28 F o
LR o0 WA
ASFEY R ERD o TRERS RFETR LD OR

Fletzh' THEEEAD FRmFH 2 BR > TR
M= 2% Fh k% B IFHHFA

7 = 0, 5 AN P N . ,/ v g
Bk B Chdp ¥ 95% 2 Rk BT L p 2 bR EEL LR
Pl
FEp R
109&1*1p 267 30p 108 & B 10817 1p 26" 30p
E 35| LR i | [ZIES FIES i | EIEN FIER E
15 b & $ 74,715 $195,476 $ 30,509 $139,196 $226,896 $ 66,552 $167,324 $226,896 $ 97,544
HEHELR % 1,468 20,852 - 1,145 10,137 - 331 3,764 95
R G 12,220 148,483 2,163 5,129 12,638 1,458 5,092 10,628 3,164

T EAF R %

AFENFREET RN FREET AT
o s dRe o 2 ER R FRY GEFE A
B3 F AP F AL R AN E A L e~ AT
2§ ﬁ§°ﬂ&%?%%@iﬂ$%@ﬁﬁé§%%r&ﬁ
o T P ARRLEEE A BB BiEe A W LR
IR RN

AT REESF R R F LR LRI R H Ak

T
\4
P

=
Ak

&

=K

1 & 4z » ( Net Interest Income) £ = & % & ( Economic
Value of Equity) 2 f o B A% M FALFF2LE ¢
PPAERRSFEN IR GNF T EHZ2AIR G RGN
e BEAREENF R F R FRGAER R FE

wELF S EAF R R EE Y
R ERL A ERFINIL G EGFEL  HFE 2R
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AL R ER A (ALM) AN A A 0 BIES JIF R %
REI 2 IR PEBE S FELY A2 LG4 4 428
EE 2 R B E G e F R GHGTE =B X Rl
CABREFITALFEIRLE 6 -
TER R B T
2}5&42.5&§%§2_§_&16}%i§@?é;é‘ ]/%%%%_&r
-
H = 20l /3rd B
109#6* 30p
2 A
¢ @ F A
R et
£ ~ $ 7,965,806 29.66 $ 236,265,805
8 - 793,903 33.29 26,429,037
V=S T 3,701,573 3.83 14,165,920
ARR 905,914 419 3,799,947
B b AR 2,143,694 1.71 3,665,717
® s 87,569 36.43 3,190,143
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