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Bl A e

111# & 110 &

LA >
PEIRLZ *’fﬂ | A de ~ $10,824,267 $ 8,153,187
REF RS R ERS 3,602,366 2,450,219
B AT 1,430,189 610,884

o 15,856,822 11,214,290
flig™
AL R 4,234,610 1,760,300
HETRE A FEJIL R 795,524 126,360
AT STIL T > 475,664 87,717
FEGHERBTLE Y 362,721 52,774
ERGFHLE 269,285 181,717
Buflign 178,299 80,708

3 6,316,103 2,289,576
FILZAE $ 9,540,719 $ 8,924,714
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111# & 110# &
£ ég' #’E j’( IS
RSN SRR $ 631,345 $ 379,267
R i 452,893 619,380
swﬁ n & »Jz » 381,945 446,972
R i 149,643 164,778
AR E R 104,633 119,600
oA Sl L 96,243 134,235
B £ e r 414,916 402,593
2k 3 2,231,618 2,266,825
£ “%””’E 3o
RELESN B 128,532 112,672
BEEER R 98,663 88,554
e A 175,887 146,911
g5 3 403,082 348,137
LT ERE $ 1,828,536 $1,918,688
SR ER R EFE ERT AL RS
111# & 110# &
B EF L EHE
ﬁﬁ?éi e IFL}IE.B-
A AL $3,141,917 ($3,226,181)
% X ( 738,259) (  197,755)
wooE (  52,660) 29,723
# s 70,309 50,771
g e 2,421,307 (_3,343,442)
BEG L YR
ﬁﬂ' PAZE VAR
A kR R (  787,155) 2,292,811
% % 460,288 385,963
wo £ ( 13,574) ( 2,606)
# is (___ 48,587) ( 152)
g e (__389,028) 2,676,016
$2,032,279 ($_ 667,426)

AP 239 111 2 110 # RS FHE#R > L HEFE 2 £
FTAZE G RRFEASNE G A JIF 2935349 # m oz 4p 4
3,045,017 #* =~ > 4] & 4 » 192,070 * = 2 129,362 # =~ » 3% 4] 42 » 2,282
Az 8,995 A » 1wz |4 % % 708,394 i Az 436,782 H A o
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It

Ji

-
1

CEBEE s FL RSP EFEZ AT AR R F
111# B 110& B
f5msflE (F2) ($1,987,509) $ 394,435
AT~ 770,177 601,739
($1,217,332) $ 996,174
CFARE (FA) wEAF
111# & 110& &
BEEBFEFFROLRE
R 2 Fira E ($  1,672) $ 7,496
FeHrgl s AR s B ( 2,298) 284
($__ 3,970) $ 7,780
~ B adsdl -~ 4 2 ol
111# B 110& &
R1Agfly *
FER $ 3,265,131 $ 3,335,367
Rain s 266,973 266,487
Fk&F 141,033 137,651
BB aigfls 316,667 351,940
$ 3,989,804 $ 4,091,445
T g $ 902,375 $ 894,838
ﬁéﬂziﬁ%i’uﬁ&&ﬁﬁﬂi#%ﬁmﬁlm¥ﬁii

ﬁjul TS
i ﬁj}ﬂ B
2 oA

A

w111 2 110 # & B 1 p* ¥ %

B3 112 & 2 0

Eiﬁﬂ%’.ﬁr‘r .

Bl A u 0.01%3 3%FBE TIPS 2 3§ 1%RET
cd k2P A AR BT LR TR HT
16 p 2 111 & 3 *

10 p &% ¢ kil

111# & 110 &
ALy $ 5300 $ 5,000
FEpY 52,000 49,000
R F L ARG ERAMBRLARIEHLALR -
EREHEMBEFELULEET T PR EFNG EE o R EEFRP
BRI 0 - &R AR o
PHARKEFIEARES L2 TR TR, 64
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111# B 110 3
T $ 584,296 $ 449,639
T 408,151 312,786
EREEN 157,688 160,643
% &R 140,698 158,284
# z 633,075 656,493
1,923,908 1,737,845
N L ;)
(=) “T@fLp ¥
111# & 110& &
¥R
P ALK $ 700,459 $ 173,296
IR E B2 ( 13,950) 115
# _ - (___18,000)
686,509 155,411
Yhat 4T (__ 49,817) 638,863
SRR $ 636,692 $ 794,274
EFTEESERE TR E AT
111# & 110 B
R IR SR & i e A
@y $ 1,330,340 $ 988,827
EHBREE T 2 T2 BE
i 1,628 362
AXAPELR ( 864,984) ( 376,073)
AL AP L D ( 3,681) 200
P E R 2R (  13,950) ( 1,820)
AR LI 212,108 165,799
R 2 S A 4 ( 867) -
# is (__ 23902) 16,979
WA F 2 @R H 636,692 794,274

AP ZEZ 3P g P FARATTE BHATEY T

20% 3 ¢ BB R 2 AT 2 fF G 25% o
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(: ) EoERTH L r;fﬁl_wli“l‘x 7fJL

111# 7 110& B

BT AR
<5§ﬁ B 5 L\#E_\r_@“
o 1% =N ig:rv_ ZEF 1
B4 F ($ 205,205) $ 194,549
vhat b’“r%f:’ 7fft,
SIELE L ERD
v R i

LR E ( 197,284) ( 74,665)
i u&ﬁ |2+ % 1& 8 #c 24,847 ( 4,912)
R (1F ($_377,642) $ 114972
(Z) 22 £ B2EY A EI 2 BidEBRABHEP DdoT
111#12% 31p 110£12* 31p
oo # 2P 4 2 frin $ 1,032,695 $ 878,223
(‘2'_ ) L4t A 1 7fm );}) % é '%
111#12* 31p 110&12* 31 p
VRt @ T A
C T $ 500,151 $ 481,661
EfE & 227,378 _
H 4 22,787 43,102
$ 750,316 $ 524,763
vhut TR §
FEEARTIE $ 23,257 $ -
AR IR R F 21,126 -
B ik ) 19,831 19,831
EfRF FH - - __ 41,084
$ 64,214 $ 60,915

—~~
Iy
N

ST 18 AL T
A2 Fp 104 ERA2 ¥ T LT REE Y K2 A4 R PH
PR E A 2P FEH G A A E RS

Ao #3106 EELEL”TE’JFE%—EL@ IF > #—_‘5&_@]%@%,}7— s
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111# &

VRS T 2 S B ]
Bt A A E L P ¥
W4 T o g (%)

AAEwmge (1)

xf o
+

N

110+ &

$6,000,010

_ 4,606,162
$ 130

$4,137,768

_ 4,606,162
$ 090

Mz €82 25 T840

B % 4 2 s B S e A N
F‘@—E’;B’;"_‘%ﬁﬁﬁig;g;"jv\#ﬁ LIS o A
PERFFARGTRAPZAI LN RF P

‘J'mé”—“%,\}i)’i')’v\’ﬁ INIPANE B N N IS

PR ARG P g

PERFFANEILRT LA oA d

PR ER T

HREeEH (EINMEZ
A )
EZ2HFR

111 # 12 % 31 p
110 # 12 » 31 p

S U 4F 4 2

Ly BT 2

F=h

AFREXEER IR LY EFEL &R

111 # 12 % 31 p
110 # 12 * 31 p
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$ 332,480
326,505
A
& (i
$ 11,932
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(=)

—~~
m
N

Bodc = & 3 e E (45 e fe 90 — % 47 )

& {3
111 & 12 % 31 p $ 18,284
110 & 12 * 31 p 22,934
Befe & %+ Ak (& 7] fe 3038 — # 47 )

& i
111 & 12 * 31 p $ 19,423
110 & 12 % 31 p 20,006
Tefe &3 S A (RAEHEA —FH)

& i
111 & 12 % 31 p $ 52,412

PR IR Z 2T A%

& [ £ 1l F %
111 & 127 31 p $ 751,291 1.25-15.00
110 # 12 * 31 p 993,280 0.00-10.99

A REIRZ At 111 2 110 & B A 4 2 fl A de » & H A
14,052 # ~ 3 12,561 i+ ~ o

i??ﬁﬁ%%ﬁ&’ﬁﬁ#ﬁW§ﬁﬂ’im%T

1114 &
EERTIN
& R T 4 # = LA h e
e oo I BN B N EEENEITETE I I RN
P RTRTE 32 = $ 25783  $ 13448 $ 13448 — B/ EmAkE B F
FIEF Y RS 80 = 1,098,051 728,690 728,690 — 7 B A P
H s 7% 37,698 9,153 9,153 — 7t A Bk
110 &
NV SRS
X & B T 9 # 2 2 b
o W oo® B bk B OE R B LK R H GPRE BRSSP AR
PR 37 = $ 35672 $ 19064  $ 19,064 - B/ cmks B F
RS R 85 = 1,295,373 944,915 944,915 - 3 B A ook
Ak 8 = 44,003 29,301 29,301 - 3 B A ook
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(1) &% & %

EI- S " A B
2. # %
$ -

61,000

$ 410,000

110 &

$ 2,294,586

110#127 31 p

$ 2,352,433

110# &

w BT A PR
2. % %

111 # &

LSS $ 598,311
110 # B

L AN 4,399,624

COREER ¥ RS
110 & &
L A
(™) RARF R
111# &

ERET A

LRGP $ 155,567

111#122 31p

EL G

LN $ 2,356,490

111# &

PlAF

I N $ 18,714
AR L

Yo d O F 408

$ 16,586

51,284

bt s R AT eI FEFAE IR A GEE R

#

\

& (5 H

=

A %)

&

111 # 127 31 p
110 # 12 * 31 p

(L) RHER 2P %E (B AY5F L )

111#127 31p

& (i

$ 45902
41,029

110&12% 31p

$1,032,695
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PR EKIE D BRA S BEA 2?&.,’5{;2}5’:}%{%@,3£ﬁ—ﬂt

MY R et A 4 o

111 #1277 31 p
110 # 12 7 31 p

(t =) Bd A (&7 B HA)

111 # 12 % 31 p
110 # 12 * 31 p

(-=) = A
£ i
111 # 12 * 31 p $ 16,065,780
110 # 12 * 31 p 20,997,025

% {3
$ 221,051
883,997

£ {4
$ 10,687
2,862

2 4 % %

0-7.00
0-5.35

PR A 1112 110 # R A2 2 2 fI 4 % * & 8 4 95635 F =~

% 46,525 #+ ~ o
(tw) Wy FHEAE (RANHEB §F)

111#127 31
PPN $ 660,740

LA At ¥R (ACH) 2 #jT it o

CESEE ST

111 & &
I IS
H &
110 # &
I IS

# g

7~

110#12% 31p

$1,662,596

$ 208,855
128

232,480
134

P E e s ARBAST ML FE AL BB

A4

i* 3

e
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(t=) 2@ Fager (7 H G224 F)

& #
111 &= &
Yo F o F $ 12,323
110 # &
v o P 20,974
(L) EHg g
& {1
111 & B $ 21,086
110 &= & 9,348
(™) Fep (HBRFARE 148907 %)
& i
111 # & $ 21,639
110 & & 24,107
(L4)#p (B Hw £Hmz L)
A #
111 & & $ 20,000
(=) HE s EF2 g2y
& i
111 & B $ 93,520
110 & B 90,873
(- ) AFP2i7d gp1 2
111 & 12 * 31 p
W e TR ERE], , T T
BE 1 r’f?‘ £ P : #1 & 0y ¥ OBz 2 r~ E|rERZ %}‘F’- 7}:1 P |4 z
ey ap |#wmiy 111/09/02- | $ 21,342,060 |$ 86,709 |4 B4 £ # 2| § 119413
112/06/20 R
ZERFA
=R A 32,704
I :% [z
L &ff i
£~ 439 ®m| 110/08/26- 1,477 |( 83) |4 E £ & 2 113
&y 112/05/26 e R
L &ff i
wwEil ey | 110/02/23- 576,313 |( 26929) |5 B IF & #& 2 16,618
114/05/26 R
2 ERF R
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110 = 12 * 31 p

% 5 13 ﬁ‘ifﬁ’tlﬂ £ o# s " KE R ? A f fﬁ i &
ﬁ&@,,"\ T%‘ﬁ‘g 3} g‘ %{-r £ ap ¥ v B 7 f “&&FL%‘#FL ﬁﬂ- ; E# gFT
I AN S FEE Y 110/08/16- | $ 17,920,968 |($ 56,773) |15 B ¥ #& o $ 56,773

111/09/06 R
2 @i
# A &4 ) 110/02/23- 13,967 | 1227) [5G £ & 2 1227
X 112/05/26 g
2 kff G
#RAEAIE S | 109/05/12- 583,858 | ( 36,290) 35 B 4 & # 2 12,199
114/05/26 R
ZERT A
SEFER 191
kR
2 g@ i
iR FREBEAPRAET A
111 & 110# &
FE e el f et $ 252,214 $ 268,871
Wi A A 35,844 2,723
31 AR T 12,909 1.894

$ 300,967 $ 273,488

B At k2P 111 2 110 # & ¥ & & 5 5 - 2 4% ~
PEF A u s 3003 F Az 3,172 F % -

Ao P EBGARFZE 0 ER ARV R B

#

BOE A K B b i A ApE o

Ao PRKEAEZYZ D FEZ S22 R H#HT 12
MOGH P FREAREAN EHRFRZY I FLREFRE

2

N

TS
o
3

R B T RER D H R FRESER RERLH

T
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Ji

“‘/

AR B R e

F A & f gwa;;gxuz;eﬁ ®o® #  111#£12731p  110#£12" 31p
TR T EATHRAE Gokas FRE Y L EERERER S - $ 500,000
P‘;.—%‘-_ EA ﬁfk‘g
Bfe A iR 2 2T iR BHFEFE - BEE 925,094 262,312
%*j( EFIE];,;\
B FEHER G F HE 2R TR L 51,201 48,046
DR EGEE 2 & HE £
BT A
BHAEFEFER FUTH S FEETREE £ 156,885 156,446
DR EER &
fRT A
FBHEALFEFER LAVHERL REPRFEL 2457 4,919,409 18,035,956
S EgEz & B BELEZFER
A
AL AFEZG L FVEAL REPFELE 5D 13,600,000 -
1 EE N ) ERSAN L
A6 emiFAd—2F P HHE BEpBELLE 24 - 1,086,575
e
PEAZRR—FR B A EHFF 5 Flhe 7,934 11,680
ﬁp'q‘r}\
PFEEIEE - KFHEIEFE RBAFEAR -FHE 32,194 33,481
ﬁpijﬁ‘r}\
A gpid— i W ui # el i A 300 300
6 FA— L BiEF G5 —F BAFLEIE - Bie 18,371 27,654
G i 3%
AN G FFRE AR LY KRE
¥k
AP EEEHN I ERRFI RIS AR EST R 2 A
10T # 127 3% ies S AP R LH > 2 7 RAfAdTFT R EF
525103 & 20 14 p % A 22 m AT B A S P pTiF o fed
KRR 220 F B d %y S e X4 1,786,318 F &~ o
AP 103 # 37 10 p At F o B EF 2 106 £ 7 0 26 P H

AEA RBHA (FPEZF AP %) Hw ¥ Z A A2 oo
R ARSI BB AR 107 E 117 Op = % 244 %5

{3 48B3 82ml-%x110&87 17 p 7 2| >

T E b AR ER IS s % 2 AR
R Re 2272 5= 4 2 ?EE’{;@MM“
FHHFOBRIALEMBHLEIT LB X



R R HY 2

N\
<

i

S EBGRGREETHFARFRE LT RBRR > F R
BARRD FED FEELTEZFHR S S8 oiF T FP 4
fJ‘lﬁﬁﬁﬁ%Lé?F#ﬁ?i:ébiéﬁ{iﬁ L #BFEEV#BfJ‘Jﬁﬁﬁﬁ\_E;
LARFEE A EFEAFE L LGB A AR 2
Pl Al FF R B F R e BT BT B2
ﬁﬁio
PR e ER S L B R ST T FT 2
fﬁLo
v E R A
SR EZ BT R
111 & 12 * 31 p
$ - % m= % - % & = % & & 3t
N AR A -
X opF 4 k£ @ o1 E
" A
SRS RN N 8
bR A
S B R
EgE L AT A
FELF $ 473,700  $ 299,983 - % 773,683
BEXL - 6,990,203 - 6,990,203
# i 301,680 - 390,720 692,400
RS EE R
Bl ART A - 1,497,931 - 1,497,931
BEE S L ERD A
EHEEL ERT A
LR 948,104 - 951,062 1,899,166
FERTF 55,783,824 56,577,103 - 112,360,927
LETHRETDGE - 26,424,348 - 26,424,348
g &
SEAE RS R EFRL
EfEf 7
S E D
R Amf - 11,029,589 - 11,029,589
w4 & g 1 &
7 A
BEFFRS LG EFEL
ERTA 11,932 23,263,646 936,660 24,212,238
W2 ERT A - 2,025,601 - 2,025,601
g &
SEAE RS o EFRL
Epf R - 23,662,075 936,647 24,598,722
Wh2bEpp - 526,268 - 526,268
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110 # 12 * 31 p
$ - % x= % - % &= % = % & & +
RN .
2 p 4 & B o1 %
7 A
SEF AR L BEE
ERTA
S B E R A
R AT A
YT $ 725800 $ 1,449,729  $ - % 2175529
BEAE - 10,260,772 - 10,260,772
LI, 1,079,964 - 399,497 1,479,461
SEA G FLFERD AN
BHEE2 AT A
RERT 9,633,709 - 946,623 10,580,332
FERTF 53,799,182 63,008,979 - 116,808,161
TR + £ &S| - 70,115,980 - 70,115,980
£ #
BEFERS P EFE 2
g
REE TS RS
BB hmf G - 10,354,365 - 10,354,365
w2 & g o1 &
7 A
SE LR A BFRL
BT A 89,623 9,721,065 177,924 9,988,612
WL EBT A - 251,279 - 251,279
P i
ERTEE RN §4
ERG G - 9,774,922 178,401 9,953,323
WL i - 73,006 - 73,006
DEPION Wil o A
B ERL L EFELERTAZ [ RO SEL 6
EERS L EFEZ &RT A  H-GAARNL VG F
P H - OBIHER RIS L AL FRAS FAEDOE D
%ﬁﬁﬂ%$Mﬁ’m&#*ﬁﬁ?¥’é%ﬂi%%iﬁﬁ
Lé’ﬁi[?gmf%g 2F o AP AT %’“’"" Tg:l;{ﬂjifi‘;rt
FE - BT FRN S EERAGFAHTL B ER TR
R e 1‘? v oPE A A R4 203 (5] 40 ¢ Black-Scholes

model ) fr#kE >

2407
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3. 2 A
(1) 70 #c 2] "H 2 7 /Ly » B
HAFHF s 2R P I 238 EAAMERA
AT R BZ2E2APEFZERLI B2 0 L B it
BFF o Bl i R S REF AL PR
et s ndEre it 2 FL NKemy i
S EFEE R 2 MRS FRBAENLT S LG
PEEHFALRAY AR B2 SRR E S FEAED
B2t o 3By TR 2B BTN AlE
BHFEFTR XL FRITA UK
(2) & " k&R DK
FrREFERAFELET RS R ERAE
( Credit value adjustments) % #& = =% # # ( Debit
value adjustments) > H T &HF P 4o

2= A F (Credit value adjustments ) & dp ¥ 2%

SF Y 253 HF > 73 Over the counter (OTC) = % z 47
A1E LR B BEU S R EY F R L
Tl B 7 ART B 2 H
P e

H > 3= 3 & (Debit value adjustments) in H 2

4
e
w

TEAH TR OTC R S 2 72 1 2 & 972

(w
-\
-

L
Shy

*%y}.%?;} faf}i@_é FR 2P 7 af t B2 08 4

il
-

e ka0 B BT

MRELE TR R E R R KK
ZREF A FHFEEREIHEHEE S S (Probability of
default, “PD”) (& 2 @ A @& & H2 EE T ) ¥ 5% » 2 %
HELaEiE 94 42 F (Loss given default, “LGD”)
F 2 b HE 5% 2% (Exposure at default, “EAD” ) >

FEEOARESERAFE o F 2 o nA2 P 9P F (R
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*

A

F* OTC 474 1
ik & £ (E

»
D

E

Jo

2

2

# iE K
o F 2

4 =

L ERT )R AP L B A F
R EGF O OFEEIHE I ETRALE
222 o m (Mark to Market) 2+

A’ 60% 1T

Y
»

94

F .
MR R GRS O AR RS R EPE S
EoMFRIIHIEYRGE Y B
EE RN B M SN S Y
Ao @ E 3o 111 2 110 # B & & o v B * K e d
RN N EE T TE EE S SN R
2RFEFHFISF = F L bpa L 2nE
AR | f_ﬁ_i}v’”}é_ﬁp’f?éfi FZ R ARTAREP widr
L
B ] S # AR "
4 AR L e, |E N RAp Pz Ea|E R &
i ¥ [ P S N X e wlm "
EEFERD 2 B
22 4T A $ 577,421 $ 840,782 $ - $ $ - [ (5 90823)| $ $1,327,380
ERTREYS
946,623 - 4,489 - - ( 50) - 951,062
110 & B
k) A R K k[A & R p ©
2 Fia R A N E R MR EEE R R
- i i :ﬁiéﬂnﬂf\%;@.@i i%%‘lﬁ "
SEIFE R
B2 amT A $ 157,737 $ 36,563 $ - $ 402,003 $ - |1 ($ 18882)| $ - $ 577,421
L
1,089,139 - | ( 142,516) - - 946,623
SR EFERFFI S FEL AR GREP i
S
111 = B
R E A [~ # R FEN # B R B
¢ AENE S L I I -1 e, BN RA|s ¥z E e A & F
L g ghEEEEEEIERL L uw )
BEF R AR E
FELEmER | $ 178401 | $ 830,832 | $ - 1s - (s 72586)| $ - | 5 936,647
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110 = &

ERAEE A BOH |k E BB ;
& |E A & EIE PO OE| L . o W BN AR R R|E R A
L g P EEEEERIERL L e i
BEFERS Y E
R EfRf # $ 157804 | $ 37353 | § -1 s - [(s 16756)| $ - | $ 178,401
U 32 Sig A > ) SN -V 5
THFFHENFIHEE L EEY FHEEL 111 £
2 110 # 12 » 31 p Ltk v 5 2 F A2 § G E &3~ 5
=44 8,782 F ~ 2 2,980 F ~ o
A TRER G (FZER) L0 AFEFEEC TR
437 ?%-ﬂi%]» Ez B FAA LT
11£12°31p |, E T R B ﬁ?] » A
igmi%:fgl'}*#‘”ﬁl x .’g?‘ En;.\:nigrarﬁsfﬁ.
$ 390,720 |} E#H g | pdrion ESERE S RS X L E Ll X
¥ o )
BEH G FEERD G EFEL 951,062 |% #¥ w2 P/B 1.10 3
ARTA a2 AT 27.20%
B A LR AT A 1%
AT
936,660 |Hull White Mean Reversion ~ B
Model, Libor Sigma ~ i T2
Market Model, |  Correlation - oA RHES AN
BSModel 2 £ |  shift Parameter BEESRBHG
WRITRE/ Y| S 0A R/ U BT R
4R B 4T e & LR S EE A
Dk R R
VR ReVE i
NEA RGP
RS SRS S8 4
EXEE LR T
OE R R
BEF LD A 936,647 |Hull White Mean Reversion ~ [# % P % 37 [$ % 232§ #3) S8
Model, Libor Sigma # FE D HFT B
Market Model, | Correlation ERE RS SCE- Y 3l
BSModel 2 . £ | shift Parameter
WRATRE/ L | B0 S/ ik
LA, Bl dr i &
RIS A e E
EEEVE - ReE i d
LER RGP
RECE & %S Shrs 8
EEIELIE S AR
i
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Loa eyt FOF Fg )R Pl ey e ow oA
MEAE R AR Y BRI
SEFFRLSLFEFREZERTA | $ 399497 | EREFTE [REidrden F EE R b iirie FEF
i 2 g
BB R FEFERD A 946,623 |% ¥ % P/E 1247 \fEg R iEg
EmTA ik LR AT 27.2% B A X L)
,gg AR
EFAZ EE AT R o 11% i L EEC RISt
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Market Model, | Correlation - ,é TN W& fdciE g
BS Model = 3 £ shift Parameter R EAMH G
R ATIE ) FHCA) i/ i E= i FEAs
LR 37 et & WA e A A
R J‘%rru_r]”}/jf§
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NERE R D
RECE S 8= Shrs &
XL L A
B @ =9
SEFFR P EFTEL &) G 178,401 |Hull White Mean Reversion ~ |$# % REE N EP N o (S 33
Model, Libor Sigma ~ P'; )}{ JE| EEEPDHEFA
Market Model, |  Correlation - ; @& Sy g
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R AT/ F A S/ S GRS
LA BT e R R A
d % R/ fR
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A

N
“Cv
e
e
o
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S
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TR RASAER > TR

FRFR B FAHAEREZ R XD 5

FHA KT £

=

B i

-

7
~

7
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=
e
T
ik
\9
o

=i
o
P )
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FAFRCTARGY L'e F8pF > P hi

Aed £ % (GDP) 2 e & %6 § o & A S o
TRk A E LR A G TR

PR R LR R R S S RERE TR
FEE OB F (PD) £kt 2 1 o T opE

LR ER LR
111 & &

-
=
R

*TRETA

Stage 3 BRI

E B R OF YR SR RUE R

Stage 2 FHETAFL FHETEL RREMBE  HRHERE

Stage 1 T & W R u & W B (FMrAA (M A Al WERIN OB AT

12 B P AEH P EEAFL FHETFL L BRI 2 5 R R LR A R TR
PR S 3 L) (Bo3®ik) &@wFA) &@Fid) 2 B HF »F 4§ 4 &2 ¢ +
$ 102,916 $ 443 $ - $ 448 $ - $ 103,807 $ 231,078 $ 334,885
( 2) 2 ; . .

291 ( 159) - 132) -
( 60189) ( 385) - 381) - ( 60955) ( 60955)
33,935 13 - 4 - 33,952 33,952
( 124076) (  124,076)
(___13,927) 116 102 - (___13,709) (___13,709)
$ 63,024 $ 30 $ $ 41 $ - $ 63,09 $ 107,002 $ 170,09

PEI AP 111 ERAVERE BT RELFY R
MEH o AR ARELERS EHE 0 K 111 & 12

HOp R R E AR 164,788 F & oo
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A AR TR
FlE A S R &
1B E A 2 B

fﬁ 12 B LT
EIRERE
ek EN EAES
ERTA
B~ A2 AT £
FA
i r&zm AR
B 1 E RERTE]
RSN SN
Wk | R
R EE R
R R R
& RARGE

VA
W4 TR

=

31 p
"

110 = &

= TARETFA
Stage 3 AR
EEEE RN SRR
Stage 2 P E L FY AL RREMRE R R
Stage 1 O OWOR n o g B (e A4 (B S Ak HERIY OB AR
12 B PR FEHENIFL FHETAL L BRI 2 67 R A L A R R
BT 4 (BWER) (BUER) ARTFA) ARTFA) 2 B F LB ¢ 3+
$ 112,463 $ 371 $ - $ 874 $ $ 113,708 $ 197,565 $ 311,273
( 11) 1
( 1) ( 6) 7
379 ( 120) ( 259) - -
( 14620) ( 489) ( 612) - ( 15721) ( 15721)
18,791 29 292 19,112 19,112
33,513 33,513
(___14,085) 647 146 - (___13292) 13,292)
$_ 102916 $ 443 $ $ 448 $ - $ 103,80 $ 231,078 $ 334,885
= z = s E = 3, =X 5 =z FEN
P2 110 # R 2 REE2 BT RFELIFH L
i a4 . F I A5 =7 4
BEF RS AR TFIERERFLAH A ZFFZ > & 110 & 12

ot OB E A B 4 23,612 F A

R R 2 KRB A

mE R e A e ERAFERN 0 &Y E RS RPE
FAEUB MR a3 FAAT AL LR G o bde
BECRPPBEORE e R ESBLETEGE R R P
FEBRALE2E BRAPFREYHFRECRT £ B
¥FoEa&RIERRFIZJFRFIAFPEFSBFORZI KD S
E o BT AR RSP RIERE S 2 E R RT RS
Z oA KR N E LB T N E Bz LT o R
FHMT AL RA2WNET% s F A2 08887251 H3FKE
2B A e
S o A - B LA S

AP RE RGO EEA T CVFEEERE > TRFT AN
g 32k X %p (Net cumulative mismatch) @ 3+ & & +* 3
FE £ N4 ¢ (Maximum Cumulative Outflow, MCO ) » 12
THeBuaAPr F LA HPLF > kL IPRE T TE
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W%

=

E TR

AR T LT U FL R G2 i E AR o WY
B ERCRFERAKADSTNT & KR TS T
WFEINYPFR A IR (F) HEERAIE RSB
war 2 Mo S 0 WH e T & KRR L e
Bt b GF G 2 ERT AL A AR GIY AT
PEERBRLY%Y AT L ERT A
AP G RMEE EFRNAEPRY B2 2T
gu;@%aiﬁiftwv%%%ﬁﬂi%aﬁwﬁﬁﬂ
Bk b Ersa i LT A I RER Y
FRECBRAFEIFERAFE CSEFERS LG E
FEL AT A BEILFEFF RS LB EFEL £
EA R TRSERSERT BT RBRE KR
.
VLN S A U T
TEARFTALRAPIENINY P 214D IT 4

afz it e AR ENN LA o AP BB 2 EFH
B e R ENE F AR KINAAP TG A
FEFTALRAMAME D B -
LS My e 3 WA A

111#127 31p 0-30 = 31-90 = 91-180 = 181=%-1# Azi1# & 3+
TR REREGR $ 23,296 $ - $ $ 157,260 $ - $ 180,556
HEREEEGFEEG 5,499,171 1,304,476 - - - 6,803,647
AR AR 55,183,925 94,692,761 59,536,690 111,630,317 21,029,068 342,072,761
GRS - - - - 25,810,000 25,810,000
Hu s Faimdge 3,091,305 404,169 349,362 4,413,018 3,705,459 11,963,313
& i+ $ 63,797,697 $ 96,401,406 $ 59,886,052 $116,200,595 $ 50,544,527 $386,830,277

110#127 31p 0-30 = 31-90 = 91-180 = 181= -1# A1 & I
L FEAEREGR $ 6,023,296 $ - $ $ 166,850 $ - $ 6,190,146
HEFEEEEZGFEEG 4,700,647 1,100,210 - - - 5,800,857
AR A 41,193,532 93,476,840 70,321,598 106,288,309 22,748,717 334,028,996
LR - - - 129,490 25,250,000 25,379,490
Hu s PpFaamdaEp 4,078,954 379,906 354,651 3,966,071 4,121,245 12,900,827
& 3+ $ 55,996,429 $ 94,956,956 $ 70,676,249 $110,550,720 $ 52,119,962 $384,300,316
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N\
=

*

&

pImg

I E A AT

H [l ; f “ oA
111#12* 31p 0-30 = 31-90 = 91-180 = 181= -1# AZB1E & 3+
L FERERESH $ 229,000 $ 85,000 $ 70,000 $ - $ - $ 384,000
WEPESEGEE G 201,340 266,396 159,050 - - 626,786
HEE R 1,767,522 2,444,006 479,484 1,201,085 296 5,892,393
[N - - - - 359,176 359,176
HuplpFaimdagp 56,412 38,959 14,457 1,411 145,061 256,300
& 3+ $ 2,254,274 $ 2,834,361 $ 722,991 $ 1,202,496 $ 504,533 $ 7,518,655
i % kWA
110#12* 31p 0-30 = 31-90 = 91-180 = 181= -1# AZiB1E & 3+
LR AR LGS $ 110,000 $ 380,000 $ - $ - $ - $ 490,000
HEFEEEGFELG 313,395 661,840 273,650 - - 1,248,885
AR B 1,960,468 2,289,458 279,642 767,524 548 5,297,640
RN - - - - 373,939 373,939
H FamdER 40,014 12,717 3,000 36 161,108 216,875
& 3+ $ 2,423,877 $ 3,344,015 $ 556,292 $ 767,560 $ 535,595 $ 7,627,339
o= 7. N\
A A pa B PIE AT
b 2 1L 4 kS [ A 7 = A = s+ 4 2L =,
FFERENND P GRBEAFTNFTALRAL TG L &
= s B 22 N 2 R - B
Rl 22 ARAL F o 2P HEZEEHRUENRENE Z B
1y g 7.7 R P cky =< s+ & 3
WAH  wWNAAPYHBEEFE» §EFT AL G AMAED H
& o
i
A I -4 Lt = 2 7. N\
A A M e N | ) B i
111#12% 31p 0-30 = 31-90 = 91-180 = 181=-1# AZiEl# & 3+
BEWFERL LG OFRLL 4
— ¢ pTA 1B
($156,648,303 ) | ( $323,290,843 ) | ( $178,603,726 ) | ($ 80,742,795) | ($ 977,350 ) | ( $740,263,017 )
150,742,337 337,094,910 148,358,148 57,167,134 1,372,747 694,735,276
( 377,329 ) | ( 633,233 ) | ( 36,363 ) | ( 18,820) | (22,181,753 ) | (23,247,498 )
458,736 575,722 36,462 - 1,857 1,072,777
- ¢ 47,111) - - -« 47,111)
- 80,367 3,885 39,696 - 123,948
( 157,025,632) | ( 323,971,187) [ ( 178,640,089) [ (  80,761,615) [ ( 23,159,103 ) | ( 763,557,626 )
151,201,073 337,750,999 148,398,495 57,206,830 1,374,604 695,932,001

($ 5,824,559)

$ 13,779,812

($ 30,241,594 )

($23,554,785)

=

21,784,499 )

($ 67,625,625)

110#12% 31p

0-30 %

31-90 =

91-180 =

181 = -1

ALE1E

HEE
ot

—rhmpEd 1 B

SR EgFE L &

($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 ) | ( 11,625928) | ( 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 )

(8 2,996,194 )

$ 5,823,515

($ 13,438,735)

($ 56,896,973 )
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AP E g A R FIH A
H = : 3 &=
111#127 31p 0-30 = 31-90 = 91-180 = 181=-1# Azi1# [ *
BEFER S LR L2 L&
fe1 s
—hRpEd 1B
—RAEnd ($ 6116,806) | ($ 11,746,180 ) | ($ 5214927)|($ 2332689)|($  84,000) | ($ 25494,602)
71&5 P 6,429,615 11,754,987 6,285,547 3,184,371 70,000 27,724,520
—flF a1 e
“wam ( 48,749 ) | ( 37,710 ) | ( 13,590 ) | ( 18,902) | ( 388,711 ) | ( 507,662 )
—RE N 12,958 7,475 852 2,592 510 24,387
—H @ prd R
—RER ( 209 ) - - - - ¢ 209 )
— R AR 230 - - - - 230
WiE2 T A
—flF Lo s
—RAEn ( 483) | ( 2,149) | ( 5482 ) | ( 8,737 ) -« 16,851 )
— R AR - - - - - R
Mg A ( 6166247) | ( 11,786,039) | (  5233999)|(  2360,328) | ( 472,711 ) [ (26,019,324 )
REa 6,442,803 11,762,462 6,286,399 3,186,963 70,510 27,749,137
REE AR $ 276,556 | ($ 23577) | $ 1,052,400 $ 826,635 | ($ 402,201 )| $ 1,729,813
Hi: 24w =
110#12% 31p 0-30 = 31-90 = 91-180 = 181=%-1& AZiEl# & *
BEFERS LY EFRLTL A
(R
—thRpEA 2R
($ 6530255)|($ 7435810)|($ 5976,675)|($ 5882118)|($  446322)|($ 26,271,180)
7,838,238 8,352,981 6,122,189 5,641,870 516,822 28,472,100
( 43,395) | ( 6319) | ( 8,282) | ( 7,272) | ( 140,925 ) | ( 206,193 )
4,141 9,751 6,028 1,401 856 22,177
—HwprAae
—mERA ( 150 ) - - - -« 150 )
—R A 220 - - - - 220
Wie2 g 5
—flF A s
( 534 ) | ( 1,566 ) | ( 2,584 ) - -« 4,684 )
104 167 - - - 271
( 6574334)|( 7443695)|( 5987541)|( 5889,39) [ ( 587,247 ) | (26,482,207 )
7,842,703 8,362,899 6,128,217 5,643,271 517,678 28,494,768
Iﬂuﬁm A %F $ 1,268,369 $ 919,204 $ 140,676 | ($ 246,119) | ($ 69,569) | $ 2,012,561
E N\
FR S ) BVANE £
TARTALGAPILGHY P ZF YT AT AD
= S + % N\ 3 - < 25 7 =5 2 23 7
A SR U A (R - MarwE e N 0 s FRE
5 ) - P
2R AT AMRE R FEFFELI KSR
11112 31p 0-30 = 31-90 = 91-180 = 181=-1# AZiE1# & 3+
FTF A YR TIER -
%{ﬁ i J‘_ﬁé Ejﬁ R $ 7,350,303 | $ 4,340,352 | $ 4,872,807 | $10,027,266 | $15917,018 | $42,507,746
W2 L R ARER
110127 31p 0-30 = 31-90 = 91-180 = 181= -1 AZiFlE & 3+
TR QR R TIER
ﬁﬂ = Lﬁé Ejﬂ& $14,923,239 | $ 8,916,761 | $ 4,161,137 | $ 9,601,983 | $19,648,107 | $ 57,251,227
(a2 | * ;]&Ekg;!
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FREFMBFLHAFNRTHEEA

(1) 2 2 @4 B3P p B TRHEA 2
111#127 31p
0~10 = 11~30 = 31~90 * 91~180 = 181% ~1# A2if1E & 3+
Liilﬁﬂ?‘.‘ﬁ $ 142,501,992 $ 131,664,686 | $ 402,034,784 | $ 186,744,048 $ 125,729,644 $ 214,791,860 $1,203,467,014
¥ 119,923,050 125,362,587 466,989,335 279,574,412 264,000,473 254,615,354 1,510,465,211
22,578,942 6,302,099 | ( 64,954,551) | ( 92,830,364)| ( 138,270,829)| ( 39,823,494)[ (_ 306,998,197)
110127 31p
0~10 = 11~30 = 31~90 = 91~180 = 181% ~14# AgiE1E & I
Lﬁii‘lﬁﬂ?ﬁ $ 99,153,997 | $ 180,144,514 | $ 239,929,388 $ 189,305,600 | $ 198,165,979 $ 237,837,252 $1,144,536,730
& 21 82,934,760 167,709,968 336,889,688 259,769,742 306,466,314 247,372,917 1,401,143,389
16,219,237 12,434,546 | ( 96,960,300)| ( 70,464,142)| (_ 108,300,335)] ( 9,535,665)| ( 256,606,659)
2y > 2 £33 8 p ¥ ”\'.f?é.-f#/w\ 17 %
H > : %2 &£+ A
111#12" 31p 0-30 = 31-90 = 91-180 = 181 -1=# AZiB1# & 3+
LEFWF A~ | $ 7639447 | $12387,281 | $ 6,562,140 | $ 3,462,485 | $ 3,510,437 | $ 33,561,790
LR FPF Ein 8,775,235 | 15,329,826 6,819,115 5,134,430 4053357 | 40,111,963
PR T ( 1,135788) [ ( 2942,545) [ 256,975) [ ( 1,671,945) [ ( 542,920) [( 6,550,173)
H i £ 4+ =
110£127 317 030 = 3190 = 91-180 = 181% 1% eEle [ 3
LRFWF AR~ | $ 9188780 | $ 8,888,255 | $ 6,461,167 | $ 6,000,356 | $ 3,767,930 | $ 34,306,488
LRFIPF &Y 9,474,104 | 11,739,495 7,422,932 8,000,632 3,848,540 | 40,485,703
W pE# T ( 285324)[( 2851,240) [ 961,765) [ ( 2,000276) [ 80,610) [( 6,179,215)
R R KRR E LA
MR % a4 T B R R T (G flF s mE w2
—r 731 4 AL 24 R , . 261 L Y = N = — ey
PR ERE) AR R EAFG CEDPENZL ERE &
EHE R F I AL LR o
b F AR
LRADPHRERPF TR LA FT 2 FES HR G
LA LA S M RE 2 X &S PEY 55 Bt N T 2 =
Tfr;?%ﬁ'zy\%f’*ﬁt\%dﬁfﬁgﬁ‘é el f‘lf‘r PR
AERGHFTAFE S EAP - Hh %k, 2 HERE S F D
PR A TheE R TP ER G FEER ) FADF
"R E IR 7T RASP FR G FRER S TL AT
U N
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s T2l -heFE 2 REFRENL-
PHLGHLIEFL R FREER
AXP D HERGHAT A SINEAR R BRI bR
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DA E PR HR R H ALY 0 LW R
RARFL G F R
%
THREER AR CRSR IR R ERREE LSRR

B ok e

AT H SR RN E RN E P RES L AT
féé};}jg‘jlj’ﬁruﬁf«ﬂl’,‘p% ’"Lr ,% %qutr‘r.figf; B2k Bl
RAAMIEFRF &G LR bR R AR RE P ERTT Y

2 h RN E S MERRERE S F o EFLES S
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LI 0 o B
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ho'e B dpt 95% 2 REE R ET T P 2 b g EITS AR
E R
111# & 110 B
T a5 % (5 P | EZIES LIRS [
S $ 46,303 $ 99,773 $ 822 $ 60,783 $ 141,061 $ 13,163
HEFELSR & 7,427 31,542 - 9,335 19,006 -
‘R 18,708 36,355 5,344 3,339 15,981 1,547
ISR %

AEENFr R PRENFRAREEFT AL G
AN IR WL R S A U e U
o A AT FALFEPNE LA E L &R
Zf o ¥  BRGFFEREAAFRELFT AL G 4G
b T OE_F AL EL Z g_,tﬁx,% 0. | g ‘f?;r__ﬁ AN YA R L
AEENFr e E R

CPEREE SRR PR G RS RIS R A R

I & 4z » (Net Interest Income) £ £ 5 & § & ( Economic

ALRERLR
_ ‘f'J _‘_‘%. )iy xﬁ % xﬁ ,ng»_

,
{7
.

_f R BB R R M
ﬂ F bR LI P

b'g g LA 0 R
&‘ﬁj‘i#’i?ﬁﬁ& sl B EE SR %
Rg®RFFR G &G
s (ALM) A2 B A 43R 4 0 & 3 )
B2 FEZY AL R G4
Tad wflFr R FHE

TERN

Value of Equity) z

Pk R AR E .

s

G PR S bk T E

~

I P
l‘l' ;% %:i: ’ :‘_1

3w

ETIRN

- 08 -



¢ T HREFREFRZY REK-SOFR & % %'%F"#—'?ﬁaﬁh
FE KD R

% =~ LIBOR # :z % i % SOFR & > AR TR
IR e g2 I A AGEART 9 -

Ao@Pe 4> LIBOR## & %] & f F 4o d It F i

1 F o RTERFIEFREALY 2R T EHAE S

BEEBREAE BB - R FERRR] 2

B HCA o MY R FRELERAM LT 5 F e bk

BEREZETFERLAGTH ) T2 FABRPBL Tk

(I S

5
WSk 2 253 PRk AP B=

7

4

R S “'K,,ﬁ_r_’ ‘F'Bm‘?;‘l}.i Au\*q"? 4

Wa
=4
{
e
=
l_?;
E

B RF P FFEF 22 F M2 LT > LIBOR 359 #
B R AN A 2 RN EE 0T R AT AR F
FI& R oo

NI HBERLLER A7 RFAHFL . - 227 F
S LIBORﬁi%'é‘Méi’ﬁﬁatl%i‘%%*?‘aﬁ“@féﬁ%'ﬁé i
g1l i A g 2 QI FAAALE S A MM A5 HF A
PRATFH I F G o

i?ﬁ%lHE]QE315%ﬂ$%%%5%@2%%ﬁ
BIFAIHhE2 a1 g 4T

& @B F A

sbiptd A B
% = LIBOR $ 28,593,911

Rl
hpaa)
"_

£

itd EFd 5
% ~ LIBOR $ 38,836,318
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s
o=t pobW Jard i A
111#12* 31p

ok = L S 3 e
4 i 7 A
b M4 IE P
E = $ 5,812,766 30.71  $ 178,498,426
* i 4,399,814 3.94 17,326,468
SO 1,824,189 441 8,040,659
ERE S 4,427 356 1.81 8,022,369
" = 237,273 32.71 7,761,191
p I 19,000,810 0.23 4,415,788
P 5 197,495 20.82 4,111,850
¥ o8 45,424 37.04 1,682,486
H i 34,637 22.86 791,796
BHEEZZHF
AR K 1,011,784 441 4,459,742
R RN S
b Mo p
E ~ 8,043,773 30.71 247,008,179
T 2,616,391 441 11,532,527
" = 163,842 32.71 5,359,259
ERE S 1,964,674 1.81 3,559,989
p i 158,207 20.82 3,293,863
p I 9,734,674 0.23 2,262,338
¥ o8 54,950 37.04 2,035,346
* i 205,655 3.94 809,869
B i 10,361 22.86 236,855
s i 8,246 19.43 160,221
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2

o}

LiES 3

-

LA M S
110#£127 31 p
h B & o3 4w
¢ R F A
M e
3 u $ 5,805,963 2769  $ 160,767,123
2N = 401,065 31.32 12,561,369
i i 3,449,824 3.55 12,250,326
e 4,765,944 1.73 8,264,148
AR 1,367,024 4.35 5,941,498
2 i 12,931,061 0.24 3,109,920
i i 59,310 20.09 1,191,530
& 26,705 37.30 996,107
B i 19,146 20.46 391,732
BrEEZLHT
AR TR 946,428 4.35 4,113,459
8 @ 5 #
p 2 5g P
3 . 7,900,722 27.69 218,771,002
AR TR 3,514,926 4.35 15,276,923
N = 187,337 31.32 5,867,383
a 2R 2,009,704 1.73 3,484,827
i i 427,923 3.55 1,519,555
P ) 6,093,136 0.24 1,465,399
2 i 69,078 20.09 1,387,769
v & 5,805 37.30 216,523
4 C 7,475 20.46 152,937
2 C 6,565 18.89 124,010
s i 4,815 21.63 104,140
10, 2B # FREMBFLIHAFNRIBZEEA
(1) 2P FacgF i i gatd (F4%)
111#£127 31p

i pl1z90= (3)[912180=(5)[181= 212 ()| 1&m2 & 3+

FIF g T4 $365,303,695 | $ 24,613,450 $ 29,957,660 | $ 58,889,544 | $478,764,349

RN 190,244,449 148,686,716 26,256,552 27,361,742 392,549,459

& S kv 175,059,246 | (124,073,266 ) 3,701,108 31,527,802 86,214,890

P n 61,085,508

T RERTAR] G F (%) 121.96

I mg s r i Ee & (%) 141.14
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110£12% 31p

=g

b
w

—_x

-

—\

=

/H}

i3 P11290=% (3)(912180=(7)|181=21&(37) 1& 0} & =
B EA- 2 $334,956,321 | $ 25,772,086 | $ 23,998,631 $ 77,356,276 | $462,083,314
ERT 140,198,658 175,192,615 32,966,476 28,357,014 376,714,763
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