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9 [g®M—&hofrz Het @@ ¥ 3,644,724 5.52
10 JEB—FRTGE 3,331,589 5.04
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109£127% 31p

FAER

£ LE B & % o B E R3O OR R EEE
(% )
1 FEm -2 dmd ¥ $ 7,938,626 11.85
2 CEBM—72&ARFEE 6,795,000 10.14
3 HiEm—Hweqpus 5,989,843 8.94
4 D&®—#dT+~it@sd 5,243,980 7.83
5 KER—H @ SR E4a %f i 5,082,452 7.59
6 GEBm—72f24LE i 4,543,552 6.78
7 AFBR %oz Hwit @lrﬁ ',% 4,316,339 6.44
8 LEB—Humipntes 4,022,178 6.00
9 BEB—"EhriRd s 3,691,559 5.51
10 M & B —4wdBc ¥ 3,523,327 5.26

9. B R4S B Y Bk B F R 4e 2 2 ¥
=i Ear
AP E - FEPEGLERETAFI IR
b o' E_F 2 B OF O e o
I S VA 4 T2t r 2@ F MW (e HEBEETR ) o7 @
EEEE
(1) £ 4 1%
P EONEAAPARLEI0R R HTEEFTAD B4R
RN AN . R
(2) Fitdp 1%
A FH ER\EHADFRFREDBLN I FFEPL LY -

&?ﬁ‘%ﬂ ’?-l'lg'J%?El},%(‘kpp,u]'Jfbl *

PAar et Ak R M AR R I
b. B A FELE 2L FEAFFIHRFIER
+-

%
c.h- HAAZHBREZTENL G b %G BFH -
P

AP LRGFTAAET ML RGN TTRL PR

WA s T bR T A B E A e 2 REK
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HER e T - & S FEE S R ADP AR
FTACEHD B R
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a. A A wP L HE A AZE 90 % o

b. B S mmE L 8B AL AMEEF AR .

A BERHRETEAAREZAAEY

T 5 P I FIER 0 B 4

~=h

A E o
P L] B N A
C. FlEE il 3 A 2 M AAFIEpAp M 2 S A & 9@ d > 4

I

2 FRAES BHEARAF ETE 2 RN (B3R
%
7

LR R s AR T -
PR ERD M MBS T A LA - R A EE

WAPB ORGP -

BEFT A 22 B LEEO2 5% R LR M2 LE
FRIBARE > FEARG RN BT FFLREFT A

BRB1IERTE FREFERBELSFF AR R ny
FEAEDL - bled RFEBRLERFEE 8 & B LT
- A SR TAREFAEABTAT AF A B R

() A agF AL giaypazfdssdqli

o

QEFEINDH - FERAGEFEREASFFAT LA
ARPFEEER L L A a1 L
G)VEFEFDF > EFERE A AFFAF2mA ~ & FHY

)
e
2
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GETES S EE Y K
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T
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v 7

G)Fhhkral s @FdRERAZED 2 2% o
12. émF A2 & 9RENEB =
AP REEBRTRFIESAAMBAREEF SRS RFER
PrirRFERABRKLEFTAEAZEORERE > H & HF

BT fdEuE L QYU B lA A PR By

I

N\

HEIER A LR R A
13. FH i v 4 2 g

AP LFEFRRHYREFF AL D FEERINS RHRR
HEE et spplips i

¥ i e 2k )
< 4] £ ¥ +Stagel
A W -
¢ o] Al £ ¥ +Stagel v §AREH
_ ~ 3| & ¥ +Stage2 , ,
1;‘ 2 —% 7 FEN X . ge‘,?.w— 54
i P o] A & ¥ +Stage2 BRI B
= 4] £ ¥ +Stage3 S
? ]3] & ¥ +Stage3 A
A &+Stagel B R R ARFH A
B4 A &+Stage2 R R 3N
A 5+Stage3 (S Fi )
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RO P RA RN LG AT L @
B 12 B WG EFFEAERL L LA B
L EHD RBRIIGEET R EFH LAY R &
R EGFY TR L EEEE

AR YA T EEEAARIZB Y 2 YR

et

[}
|

( Probability of default, “PD” )~ & 4f £ & ( Loss
given default, “LGD” ) ~ i 4 % *& 38 ( Exposure at default,
“EAD” ) ¥ 4 £ W BB G2 BE > A5 E 12 B 2 &
FHFIFEH G A

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

|
i

AWF oA PREEBAHPHFFRATRT 28 9P F 2 &

QL F o ik EEEZPNERL TR (.Q‘_—»f:;?r;}ﬁ'/_{‘gm‘%

o

ERGHERLREHEHE (AP HL) Ha L7
v B RFz g G fE AT ENERFY YR B
FEREAE TR RAAT R NI o &P RS B ¥ g
IR0 1T AR AR GR E TR G236 0 £ A KE AR
AN G W EHpAAE B G & Rk (CCF) ¥ £32%
OKFENAFEP R 12 B2 IEH S FHPTED EH 23N

AR P EH AL E R ET
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b

AP REE R BRI A A BRET

AP BRBEBREL EHEE 2 AMEE - T
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TR o A EBRNEARIEF (GDP) iR K Lk B4
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15.
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[

E A ARER

GER Ry

ERNARLS S )
0
R TR S0

B R A2 R4
TA

= TREF AT
ARFRANEGY
etk AR B R
Rk | R
A AR

R RTE-T 3

E RARGE

o

ENG IR - SR

FAAHBE R ED &
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2% FEAHEARTE > ZFMN FHAKRT
2B TR e
PRETARERCT ALY RSP PR
A% £ F (GDP) % ’)T‘“" FREBE > GAHALHTR
FROpA LA A DA
7 g % 1 E ot AR B 2 N REIME IR
FEEOPF (PD) £ &y Bt o B pE T
o
— = 3z, 2 2 3 . s 2y »
AR OREL G OER 2R
110 & &
= TRET A
Stage 3 Bl E R
3K I S #7124
Stage 2 FHEPFL FYEIFL EREMBE KRR
Stage 1 RN S A A (i‘r}t» &4 (r&»*g&,. HEPS OB ARy
12 B P GEH EHRYEL FHETEL & EAE S ST R & S
B % (BwmR)  (BHER) N N . *
$ 112,463 $ 371 $ - $ 113,708 $ 197,565 $ 311,273
( 11) 1 R ;
( 1) 6) 7 - R
379 ( 120) - 259) - - R
( 14620) ( 489) - 612) - (0 15721) ( 15721)
18,791 29 - 292 - 19,112 19,112
33,513 33,513
(___14,085) 647 - 146 - (___13292) (___13292)
$ 102,916 $ 443 $ - $ 448 $ - $ 103,80 $ 231,078 $ 334,885
P23 o7 110 # B £ h R 2 ﬁﬁ?"a’%i’fﬁ,ﬁﬂ e
B FH A A ER IR FIREIRAR S F FF R 110
31 p # i f B K BE A B 4 23,612 F A



109 &= &

& TREFA
Stage 3 PR AR
ERNK S I I #7124
Stage 2 FHEPFL FYEIFL EREMBE KRR
Stage 1 RN S A A ZhpEo A4l (R~ A A FERIY OB R PR
12 B " Fp8 FFH L FH I AL L2 B 2 B B4 R T K ] R T2
R (i) (Bu=k) &RFA) &pFAE) 2 #» H #F 4 4L % ¢ +
$ 108,889 $ 727 $ - $ 1,757 $ - $ 111,373 $ 192,447 $ 303,820
( 7) 7 - -
( 2) ( 7) 9 - -
357 ( 104) - 253)
— R 'f HES
ERTA ( 14,002)  ( 524) - 1,483) - 16,009) ( 16,009)
BN B L1 2 AT &
TA 16,959 - 193 - 17,152 17,152
= TRE AR
LEE R Y
gk W R s
Wk | R
2 A AR 5,118 5,118
R 3 269 272 651 - 1,192 1,192
i KA $ 112,463 $ 371 $ $ 874 $ - $ 113,708 $ 197,565 $ 311,273
- pa 2, 2 N - - sy N - PR
Aoz af 109 # R & EFEE BT RFZFH

FATERFEFH S A8 R LT VIR LT GRS

%4 0 109 & 12 7 31 p wv it f F B & A K 4 7,453
S
MR %
B R R 2 KR LA

mE R e R e ERAERN > R ERDR RPE
TEMBFMBERGE B GE X FARLFT A AR K o b4
FACTRDFEOEHE R ERBLEFT IR LR L
FREBRALETE  RBREAPFLEYHFRECRT £ e B
¥Rl iR ZAFREAFTEFSFORLAD
BE o FHEFVTANBEASDRFERE I ZRFTEES
ZWBE KRR o N FE LB FLT N E B LT o B
FRHTALFA23E7T% - FAZ DB 8208 FKE
BT ke
S o A - B LA S

AP E RGP EREECCVFEEERE > TRFT AN
g 32 X 4p (Net cumulative mismatch) @ 3+ & & * 3
FE £ 4 r (Maximum Cumulative Outflow, MCO ) » 12
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EReWuE 2P L F LA DR LI HHTTE
SRR - I S B S SR e W JERE kB BRI - o
Blld e PR EfEACAS T OT £ KRR TR E T
AHFTEIND P RA A A () HEREARASAE RS
CEHEFZE TS UH AT & KR DTS
FERBERGF G L ERTAZ A FL AR FIHY AN
(1) 2 FR—EFER G FF 2 EBT A
AN FHEGF CRREZEFAMGELY BF LA AT
AR A A B RN HREY LR ET £
BEf s¥mnblhgndFi 2 FTA 7 i REZ Y
FRE - BRALFEIIERAFFE -SEHFREIRL LG E
FlL empd  BHFELCFEHFERS LHEHFE2Z &
ﬁﬁﬁé_\x;%@g—nﬁ;%ggﬁ\;@{(;ﬁxa PE IR 2 2% i
X o
(2) L7 2 £ g f G DY AT
TEARFTALRAPIENINY P ZFIAY VAT A
sPztEd Rl R ERN A o 2P IR 2 £
Brrgmegn e s HAAA ENAA D R £
T ALRAAAMAED HE
Ao PaTE AL b@E G FIY AT
110127 31p 0-30 = 31-90 = 91-180 = 181 = -1 A1 & 3+
LR RETREEGR $ 6,023,296 $ - $ $ 166,850 $ $ 6,190,146
CARE N S 4,700,647 1,100,210 - - - 5,800,857
AR ‘7&# 41,193,532 93,476,840 70,321,598 106,288,309 22,748,717 334,028,996
RN - - - 129,490 25,250,000 25,379,490
HeppFamdae 4,078,954 379,906 354,651 3,966,071 4,121,245 12,900,827
& P $ 55,996,429 $ 94,956,956 $ 70,676,249 $110,550,720 $ 52,119,962 $ 384,300,316
109127 31p 0-30 = 31-90 = 91-180 = 181=-1# ATiE1E & [
& 7R Friﬁ*: $ 2,023,296 $ - $ $ 166,850 $ - $ 2,190,146
HEFEE2GEEG 9,150,478 2,100,000 - - - 11,250,478
EE 63,787,029 107,339,743 66,310,454 93,565,302 23,962,425 354,964,953
[EREAE N - 76,030 - - 20,250,000 20,326,030
BepyFamdap 5,325,202 819,304 243,406 689,627 1,989,673 9,067,212
& i+ $ 80,286,005 $110,335,077 $ 66,553,860 $ 94,421,779 $ 46,202,098 $397,798,819
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N A1 ¥ 4= 3 '+ N\
AP E st baf BIY AN
H > : %2 &4+ A
110+#12% 31p 0-30 = 31-90 = 91-180 = 181 = -1+ A1 E & ks
L AR AGR LGS $ 110,000 $ 380,000 $ - $ - $ - $ 490,000
HEFEEZGEEG 313,395 661,840 273,650 - - 1,248,885
HAE A 1,960,468 2,289,458 279,642 767,524 548 5,297,640
oA - - - - 373,939 373,939
AW F LD 40,014 12,717 3,000 36 161,108 216,875
& P+ $ 2,423,877 $ 3,344,015 $ 556,292 $ 767,560 $ 535595 $ 7,627,339
> £ &0 A
109+#12% 31p 0-30 = 31-90 = 91-180 = 181 = -1+ Ag i1 # & i
L TE AR EGR $ 25,000 $ 279,000 $ 20,000 $ - $ - $ 324,000
WETESEGEEG 493,350 839,948 - - - 1,333,298
AR RAC 1,916,605 1,028,415 766,298 1,036,791 633 4,748,742
IR S - - - - 388,571 388,571
Hu s PF L p 22,909 24,816 3,841 69 173,673 225,308
& P+ $ 2,457,864 $ 2,172,179 $ 790,139 $ 1,036,860 $ 562,877 $ 7,019,919
P 5 ™\
GRS EN I
PR RS ST A 22 A oz = A =X =+ % I e
EEG LY P GHEANANTAL G AL G A 4
= N h 22 N ., & B Y
Rl 22 ARAL F o 2P HEZEEHRUENRENE Z B
1> g 27 h — by = s+ & Fg
BHAH  EWATPHMBEEI EEFTAL G AAAMTD #
& -
115
N 2 KR 4= 2 z N
AP ATE WA EEa R R AT
110£127 31p 0-30 = 31-90 = 91-180 = 181% -14& A iElE B +
BEFER S G EFEL L&
s
—hRpEd 1B
($177,221,843 ) | ( $208,587,820 ) | ( $156,161,476 ) | ( $136,346,089 ) [ ($ 13,008,417 ) | ( $691,325,645 )
153,887,697 185,607,754 153,162,118 142,131,466 11,195,610 645,984,645
( 163,297 ) | ( 202,138 ) | ( 10,968 ) | ( 1,558 ) | (11,625,928 )| ( 12,003,889 )
120,182 211,781 10,247 - - 342,210
- ¢ 19,171 ) - - -« 19,171 )
- 81,296 3,885 39,696 - 124,877
( 177,385,140 ) | ( 208,809,129 ) | ( 156,172,444 ) | ( 136,347,647 ) | (24,634,345 ) | (703,348,705 )
154,007,879 185,900,831 153,176,250 142,171,162 11,195,610 646,451,732

($ 23,377,261 ) | ($ 22,908,298 ) | ($ 2,996,194)| $ 5,823,515 13,438,735 ) | ($ 56,896,973 )

109+#127 31p 0-30 = 31-90 = 91-180 = 181 -1+ A1 &

BEFERS LG EFREL L E

pa s

B Y e A=

($206,824,985 ) | ($196,789,956 ) | ( $140,803,366 ) | ($137,735,779 ) | ($ 4,361,229 ) | ($686,515,315 )
194,310,806 181,563,454 146,455,432 139,386,098 1,427,600 663,143,390

( 164,442 ) | ( 262,309 ) - - | 16501,198) | (16,927,949 )
157,617 258,900 - - - 416,517
-« 12,682 ) - - -1« 12,682 )

- 47,952 - 39,576 - 87,528
(206,989,427 ) | ( 197,064,947 ) | ( 140,803,366 ) | ( 137,735,779 ) | (20,862,427 ) | ( 703,455,946 )
194,468,423 181,870,306 146,455,432 139,425,674 1,427,600 663,647,435
($ 12,521,004 ) [ ($ 15194641) | $ 5652066 | $ 1,689,895 | ($ 19434,827) [ ($ 39,808,511)

-96 -




AP E LA bk BRI A
H > % &0 A
110#12* 31p 0-30 = 31-90 = 91-180 = 181=-1# AziE1E & *
BEFERS LY EFRL LA
[E
— b pFA 1B
($ 6530255)|($ 7435810)|($ 5976675)|($ 5882118)(($  446,322)| ($ 26,271,180 )
7,838,238 8,352,981 6,122,189 5,641,870 516,822 28,472,100
—flFarian
—Rg N ( 43,395 ) | ( 65319) | ( 8,282) | ( 7,272) | ( 140,925 ) | ( 206,193 )
—RE 4,141 9,751 6,028 1,401 856 22,177
—H A1l
AT ( 150 ) - - - -« 150 )
—R&itr 220 - - - - 220
fill BSR4 R
—flFarian
—R&i ( 534 ) | ( 1,566 ) | ( 2,584 ) - -« 4,684 )
— A 104 167 - - - 271
R O ( 6,574,334 ) | ( 7,443,695 ) | ( 5,987,541 ) | ( 5,889,390 ) | ( 587,247 ) | (26,482,207 )
RER )T 7,842,703 8,362,899 6,128,217 5,643,271 517,678 28,494,768
BEEEG $ 1,268,369 $ 919,204 $ 140,676 | ($ 246,119) | ($ 69,569) | $ 2,012,561
H i : £ &~
109#127 31p 0-30 = 31-90 = 91-180 = 181=-1# AziB1# & 3+
BEFER S G EFEL L&
1
— b RpEd 1R
($ 7969556)|($ 7,382985)|($ 5365240)|($ 5101,049)($ 68,362) | ($ 25,887,192)
8,882,167 7,921,998 5,233,584 5,049,456 167,364 27,254,569
—flFarian
—Rg RN ( 99,212) | ( 55,360 ) | ( 36,213 ) | ( 6,217 ) | ( 12,355 ) | ( 209,357 )
—RE 19,520 44,758 39,476 770 - 104,524
—H @ AR
( 102 ) - - - - 102)
22 - - - - 22
W2 Tt Epka
—flF L1k
kR ( 732) | ( 949 ) | ( 1,441) - - 3,122)
L 131 130 - - - 261
( 8,069,602 ) | ( 7,439,294 ) | ( 5,402,894 ) | ( 5,107,266 ) | ( 80,717 ) | (26,099,773 )
8,901,840 7,966,886 5,273,060 5,050,226 167,364 27,359,376
$ 832,238 $ 527592 | ($ 129,834) | ($ 57040)] $ 86,647 $ 1,259,603
E N
Z b 3B P P S AT
= [ e 3 3 £ — o\
TARFTALGAPI LN P 2 F YT AT A D
= > + 2 N\ L og X 5 25 P> 4 23 EY
P2 A E R YL o e B HABRRHRELY ZRE
ZB A EFA T AME LT EFL ST
110&12* 31p 0-30 = 31-90 = 91-180 = 181% -1& A1 E 3 3
PR L GTRFER
B E o R $ 14,923,239 | $ 8,916,761 | $ 4,161,137 | $ 9,601,983 | $19,648,107 | $ 57,251,227
109#12* 31p 0-30 = 31-90 = 91-180 = 181=-1# AZiE1# & 3+
FEEA L R TIE A
G $15,124,722 | $ 5,848,748 | $ 3,537,160 | $ 8,468,668 | $14,800,039 | $47,779,337

A G R

-97.-




()% % h %

FREFMBFLHAFN R T HEEA

-08 -

N o oer ot - N
(1) & = @374 B3P P TRHEL»IT4
110#12* 31¢
0~10 = 11~30 = 31~90 = 91~180 = 181% ~1# AZiElE & *
"ii]ﬁvﬁﬁ $ 99,153,997 $ 180,144,514 $ 239,929,388 $ 189,305,600 $ 198,165,979 $ 237,837,252 $1,144,536,730
f i 82,934,760 167,709,968 336,889,688 259,769,742 306,466,314 247,372,917 1,401,143,389
4 16,219,237 12,434,546 | ( 96,960,300) ( 70,464,142)| (_ 108,300,335)] ( 9,535,665)| (_ 256,606,659)
109#12* 31¢
0~10 = 11~30 = 31~90 = 91~180 = 181% ~1# AZiElE & 3+
"iiwﬁi $ 126,259,626 | $ 218,538,885 | $ 236,331,669 | $ 183,480,469 | $ 199,364,727 | $ 201,291,671 | $1,165,267,047
‘ 86,694,650 218,565,015 342,305,036 235,556,543 290,957,932 239,858,879 1,413,938,055
39,564,976 | ( 26,130)[ ( 105,973,367)| ( 52,076,074)| (_ 91,593205)| (  38,567,208)| (  248,671,008)
(2) # =7 2 £318 p HVEHIT2
H i £ 4+ =
110&12* 31p 0-30 = 31-90 = 91-180 = 181= -1# AZiE1# & 3+
AERFBF L $ 9,188,780 | $ 8,888,255 | $ 6,461,167 | $ 6,000,356 | $ 3,767,930 | $ 34,306,488
AETMF AN 9,474,104 11,739,495 7,422,932 8,000,632 3,848,540 40,485,703
$p gEak T ( 285324)|( 2851,240)[(  961,765) [ ( 2,000,276) | ( 80,610) [ ( 6,179,215)
H i i &£ F =
109#121 31p 0-30 = 31-90 = 91-180 = 181=-1=# AZiE1# & 3+
R 3R : $ 9,833,682 | $ 8,448,038 | $ 5800874 | $ 5,403,847 | $ 3,873,543 | $33,359,984
ER-SUE A 10,655,036 9,866,406 6,457,437 6,655,130 1,861,711 35,495,720
 gEak T ( 821,354) | ( 1418368) | (  656,563) | ( 1,251,283) 2,011,832 | ( 2,135,736)
1. 3 3k ez KAhZ T &
BOHR e Gdp T OB R R Tl (gl F s mF o2
—r ey % AR 424 N s 2. Al £ Y 2= 5 71 = ey
PRk EsfE) Ak R F Ay EPENNLERFE S
R S U C I ST U SR S
2. % B b % F TR
ARASCTHEEIFF T IR T A AU ZFED FR & o
%4 - 9 5 £5 . . A e AN 3 0 = 4 4+ =
iﬁ@i?%%&%#’%ﬁﬁﬁggwaﬁmrﬁﬁgPﬁ
AERGEEFTATE D ZERP -3 FRhE 2 RERE A2
PRF &£y Th R TR FRER, FAP
"TREFESR R AT HR G E RN FE AP
TOHR w2 E R e
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S SRR LA

AR R LR irﬁﬁﬁi%%ﬁﬁ ke P EE
E o Fa A @ F R RoiAE fo7 o e PRI T RS
B8 R EHZ2 P L' E R E R AR

TR GEFELEEE AR FPRE R

AP FRGIERAT A SINEACR R BRI bR E
(VaR) % =23z -

AP RGEE AR T RG] RANGEE P A
Bh R BRI R RIS R REEFELZ
el nza bz P ERERAE S

AXTB RGP FAL R I NEHE A
F R s R PIFE SIS B ERRFTFERD T T E
Bl ohE o

AN PR R Rt PREFFRGEALE > TP e b
CE LR 6 A 0P e RLAE ERARFRLGE T
FE T EFTEETEER G o
PHREERALERBPLAER O N T ERAFESRE RN
Rt Rkt

Ao PR FhpEN A ERIN R R P RRD G AT
B a BB A ER P R S E P R F R R
%i%uﬁﬁﬁ%ﬂﬁg%°&%§E&ﬁﬁﬁﬁﬂi%?ﬁ
22 h AR E MR RE CHHEKF o RF LRSS
R eI RZIE o
LR a0 R B

Ao PER bR ERCA o FRERABETE LR DK
Ttz h'% THEFEED FRREHLEK > NTEIHFT

> pas N
Rz 2

THRRE BRAFHEL o
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iiLIBOR@E/{ﬁﬁ';‘;SOFRE‘E’%#‘ﬁﬁiﬂlk’gpéng‘z‘i:,

IR e w s S AAGERY 9F o
AP e & LIBOR#EH# % %] &0 f F #6550 P 8 3%

1T mIAEHFHEFRERLY > EFPEFR FERE S
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