® & F B IRAT

TAICHUNG COMMERCIAL BANK

107 # T L e FRFEBAR G T ERMTAREETS

AR EEATT B T AR 2 A HEERM BB T AT

(=) Frgm
L EFAFROFFEFER - (4 - )
2. FAFEF o (it 24 )
3. F AR (Hidw vd w2 - i w2 - viw 2 Z 2y
7))
4 fFfveF o (E A s A 2-)
(=) R'GERERGIEFT AR

LR R o (A )
2. ittt o (A N)
3. RGBT AT (E4 ~HEL 2Z—)
(Z) MHMBFL2E2TH G2
1 g3 HEBEZ T F AP REAFZLE - (2 4)
2. 2 A RRIFUMBRLAEG R EIRLZR L - (RS -)
B v ARG FLABEP - (4L -
(=) =% R'%:

1 G p'e— PEFR e ('fdL=

2. B RIGREFR o (FfE S DA S )

3. B R iR L EFR o (AL AN)

4, r preiREE e R TR (AL A L)

5. MIGEEHAZ TG o (A L)

6. T¥ R'GPIGFEZIET M (AL AHEZ )
7. APHIE R EFTM e (R L)

8. 2 AMIRTRRIETN . (Aot riwdzLT)

(1) (c¥n'%:
1 T¥h'ag 24 AR - (HE2=Z+)



FERGREFI e ARz L)
(=) & ¥Fp's:
L 38R %alFr. (EzLA3mizL4)

2. T&iﬁ—)}g%}"‘ﬁﬁw‘mo (% z\lJ‘““ﬁz\l—'—:

(=) wse

L #F TR (fde L)

2. #EL TR FM e (Ee LT Intde L)
(~) BEENFLETEHA - Ctde L 4)

(4 ) &R
Loimde b B4R » (2T )
FHeREp o (HEIT L)

(+) FP#A -

(+-) RUWFEEZFL



s Xonded

(¥

107 # 12 * 31 p

£HT AR FPE R

GESD

N ]
V.A M =< vp
EL % ¥/
o B F
Yo ) b TE
don e
[
T
B
’ o o
Mo pT L ﬁ
oL - B’
= ¥ ol %
- 8 S N e e By A
- \\
- 3 S S S -
— — — DT
a o B '
~OF= e -
y
~ N
— © ) ;
o R o o & X L
N S N S R sk s
o © o~ AN
= B M w‘mrfn/
YLoYL \/A Mo
| E Bk g e A sf o v A0 o
= . / &/ R
= ,w,% . w,& ™o T e 4t
M Bru | B | B I
4 S AT B O B .Y SRR 3
R IR A T IS N oy g3
. * ) e
AN =< St NS =
o ffoc B
- o et S P
.« "< ' v
oAl . AL A L
oo L | B
W& F L A AR kBl &
hax 42 ) |mouy
F o & = W b
— ol ™

FHE o~ 100% vt bl A B FERE B Ko

EEl b 0 22 L6

2.



[% =]

AR R X EL
107 & B
78 p i ¥

fEBHEAFRHp Fiok & Liﬁﬁifﬁiﬁiﬁ%%Eﬁfﬁﬁiuﬂﬁgap

b HER T A L i%ﬁ’féﬂﬁ@#i?*ﬁ"ﬁé**’f

i PASE AR RS E R S mm;_s
ﬁ‘%&#&ﬁm%ﬁ#f i o TAFR
"L’]‘ff-?' ARFE AT ii—ua» BN AT AL LSRN T AEY
FEFES R PRI Y RL > nap g FAE
&%ﬁﬁgawﬁ%sﬁxﬁzp

QAFREMEFERLFERGFh AT L TRIFpF T
ABRGPHTAEZE S ERPE AR p THFEFT A
WEF2 HElApbE L > o1 MY RAPM T -

37“\]”1‘5 EN*’T#;){]"IW’JF! 7*\;5 ‘}\I‘l" ;;2“1 r/z"‘ T‘i?&j\%j\J
FREH CHRET RGP HFRG  FERYG - AF
B R 2 B R R o

4R FFAERPETRRAES F
(DpRF A L Fmp B FER R 7 o
QF » 3 =5 o
@R)F Al -

5&ﬁ*?$£*‘ﬁ%5$ﬁ%“‘ﬂﬁp R
FoERHPF T AR GET "h’”*‘ﬁ@i—zz A
VLI PR B B 4 6 e

1




[*f% =]

T org oL &
107 # 12 * 31 p

(B i % 25 %)

A & % &
8 : 107#12 % 31 p |106#12 % 31 p |107#12* 31 p |106# 127 31

NS
Ji“i;; LR 45,861,436 41,576,965 47,091,109 42,684,265
ﬂ’ i fi" ﬁé“ f nE 10,157,025 7,787,052 11,424,845 8,938,801

- HE AER
oM AR 3,391,593 4,629,062 6,044,912 7,052,422
Bd T AL 59,410,054 53,993,079 64,560,866 58,675,488
R T A

W 454,751,838 | 425,267,057 466,250,475 | 435,612,899
TE R 18,893,313 17,893,063 20,815,488 19,674,450
B Hh 7,272,988 6,369,638 9,128,563 7,570,075
SRR RET A LK 480,918,139 | 449,529,758 496,194,526 | 462,857,424
S ETRIS - E 9.54% 9.25% 9.49% 9.22%
R~ A 11.65% 10.98% 11.79% 11.15%
A 12.35% 12.01% 13.01% 12.68%

e g
- F AR 56,018,461 49,364,017 58,515,954 51,623,066
b g 718,293,183 692,164,439 727,027,603 700,657,179
e 5 7.80% 7.13% 8.05% 7.37%

B A Ep

1 A4 AT

b=




CGESD

= + 5L
S ? B
~ = & 1
I8 2
107#122 31p (106127 31 p |107#12"7 31 p |106 %127 31 |
FABBES-FF 4+
ERURI IS 35,255,084 32,931,789 35,255,084 32,931,789
RS RIS 0 0 0 -
FASH—FELRLRAER 695,757 652,967 695,757 652,967
TAOCH—H 31,224 31,189 31,224 31,189
ERE R A ) 6,985,726 5,896,530 6,985,726 5,896,530
PFu F o 110,159 73,833 110,159 73,833
AR ER 4,093,133 3,630,655 4,093,133 3,630,655
i E 0 0 0 0
Hugiap 652,570 184,977 652,570 184,977
WEETAEAD
1-we1 22 fIE 244 (15 ede's FELew) 0 0 0 0
\?;’1‘}*?!1&$E\‘ﬁl7ﬁ5’wﬁ%—g‘%ﬂ%rkﬁﬁ’f 3 0 0 0 0
PRI AR F 253 Dk
3~ EFOR 0 0 0 0
4~ E2 A gAF A 125,025 115,605 163,172 160,054
5 ARALIF A REAKR A T2 i BT A 0 0 0 0
6872 f i ﬂﬁﬁ\ﬁ/l * R R 2ZRBTIRAZ AR 0 0 0 0
RAFA S IE (JIE Bderg > 412 /f%‘t‘?” )
T I T U T S
B L AR R IE 210,473 212,678 210,473 212,678
8 ¥ My 2 FIARET T Lk 0 0 0 0
921 %A F ;\iE% [;g]mg»i_-gﬂ.“g s Tl ,‘ui%,’\ BN E
GBS R A 2 BT BN 283,744 283,744 283,744 283,744
10\’3*%‘%@,&?@: 0 0 0 0
N-FERFHERA M FEZRFTAHEIAFR ,E%—‘gf 1,342,975 1,212,948 75,155 61,199
CAEREFEREFTEHRT 7 ﬁ%é_&«%&a‘r%& 0 0 0 0
1352 B E R L (P R %) 0 0 0 0
14 ~ j,\; ff+ PEASFEER S % B HosS ArEn g 2. 3 0 0 0 0
1z
15101 # 1" 1pie2d g &isaewflF 0 0 0 0
16~ 26 R TATEE BB Fk 0 0 0 0
17~ gyt £ 8 2 4 2 dhat 1B 4T A2 10%42 "L 0 0 0 0
18 - ﬁzﬂ%ﬁiﬂﬁizfﬁmﬂﬁwﬁ&ﬁ#ﬂfﬁﬁk 0 0 0 0
15%2_ s dc*f #ic
19~ H s av—zgx;\li-—;a‘éﬁ‘,’?\:ﬂ\l ia‘r"‘,fgt 0 0 0 0
FEBEEF- T 25 (D) 45,861,436 41,576,965 47,091,109 42,684,265
YA RBL2ZHEBF-FF 2
AAFERR (FHRRAER) 0 0 0 0
L TEEA GLH Y - R AN
1- i()i&lZ“SlEl FEAPFEEE S - FFF AE 0 0 0 0
~ 7
2102 % 1°* 1511§%§f?iﬁ 0 0 0 0




*~ = £ &}
R 07127 31p 106127 31p [107£127 31 p 106127 31 p
RPN R S 11,500,000 9,000,000/ 11,500,000 9,000,000
1 llio%ﬁ12»3193.:f;éf¢xf EH G WE R . . . .
22102517 192 % i 11500,000  9,000000 11,500,000 9,000,000
’dn#é:m—?é\p’”;‘ﬁﬂdﬂ*\"«‘;3?"‘7?*\@?@: 0 0 0 0
NI I L Ur»fgz 0 0 0 0
2 FEAFHERPME ELRF AL 4 134,075 1,212,948 75,155 61,199
3 1M RETERT B A FRIG K 0 0 0 0
43 F Rk 0 0 0 0
AeF-gFrEm (2) 10,157,025 7,787,052 11424845 8,938,801
FogFT A
AFRFEER (ZHRAER) 0 0 0 0
1101 # 127 3L p 54 (73 8 & % = 57 A i X 0 0 0 0
241025 17 192 5% 7% 0 0 0 0
BT R R T ¥ 0 0 0 0
L1100 # 127 3L p 4% 73 p & %= 5 A0 0 0 0 0
241025 1% 192 35 (7% 0 0 0 0
R R R 0 0 0 0
1101 127 3L p 65 (77 (5 & % = 5 A i & X 0 0 0 0
241025 1% 192 (35 (7% 0 0 0 0
£ 5 i 500,000, 2,080,000 500,000 2,080,000
1101 %125 SLp 64 74 f & 5 - 55 & X 0 480,000 0 480,000
24102517 192 5% 7% 500,000 1,600,000 500,000, 1,600,000
SR (5RO AR ) 0 0 0 0
1 1012127 31 64 73 4 5= 7 AFe ¥ 0 0 0 0
24102517 192 5% 7% 0 0 0 0
;i%i;g\ NSl 5 . ; g HESLER 283,744 283,744 283,744 283,744
j}f v i&j . ;‘i Sl EFELEE L 94,713 95,705 94,713 95,705
ATETPARAFLE S LY EES FRAH T 0 0 0 0
¥ EER 2 F AR 5,431,221 4,684,013 5,548,901 4,803,876
g@g.q;\w}&mwﬂ\wﬁ ¥ & 0 0 0 0
Bl FERFHARNMTELATANIAFES| 2918085 2514400 382,446 210,903
2 1%m "r_ﬁ_#q-%;»'ﬁ‘léxp # 4 it A rh dic 0 0 0 0
3\;F'_,MF\7‘%\N$I§EI 0 0 0 0
$ - T R9F (3) 3391503 4629062 6044912 7,052,422
F3Fre3= (1) + (2 + (3) 50,410054 53993079 64,560,866 58,675,488




B (1)FEH
ol

55 &%

B

7|2

‘-\\“}
SRA| Y
A
)

\

f} € Z Flﬁl‘_l E';j;\F]
Rt I

ﬁf;{}bﬁpﬁquo
S ERa L EFELEE LS
ab":‘,‘—" ig‘&ﬁa Ibl%]ﬁf;ﬂ‘&7*§n__‘

AR MFGAE

p
L A
#

EAFRFTFRAIE

Al
& )%

SPATRF R Y 9 BN

J e fET A S

SR En e A



GELERD

=

2

A2

- S

107 # 12 » 31 p Hiixrd R+~
TR ﬁg%&#% ;?i;&ﬁ EEMBEL T %i?i§£$
=3} 4 A1+ 214 FAL %
A
Az Emb
Tk 72 45 AL R
S R R ﬁﬁ?é
BEBESFEFERS L EGFE
ERTA
RELE S AR A1 BT
W2 BT A AR
OEIXINEIN;
R4~ 47
R R T A
EheTA AT El B [
Gafed 212 FAEN )
PRI R AR 3R ! :
BRERLET AH i e B
£ U F AL
L kT AR : 2
3B A KT | -
FFF BRI _: N
BT AL H g ; =
s @R A |
HE TR AN Br / :
FARF | _
i
LA AR LG =y 5 :
LA R ERT : S " E
éﬁﬁ*%?m%@wiiﬁﬁé% g X i
a2 ERf 2R _‘r > N
HEFRERGEAG '
B 598 -
A eEEp D - A s
HENLTAL R F |

EE R

%Hﬁﬁﬁ%

Hi fﬁﬁﬁ‘ %

fRAER

vhat S8 e f i

His p 7




i -8

BRRA T23R 2
FTALRA

EEHMABELT
AL F A

FE

g E

7
-

=S

YRR A
A

B

o

%

< k2

~m!

Y AR

R

=5

- TP AR

W
E

#*

b

Fro| B o

* A e BAR(R BRI

A F? LA L2

FARR S K

~

i F

ST e

FARR K

Eorg 42 %y

f%u&ﬂéwﬁ%%éi 4z

Y B AR K

i~ Sl &

=<

HEAFTAZ SR

T TR
;%ww;;%3g~ﬁ,ﬁ'

SRR
i

4"“—‘-&! A
oo

#rkf—ﬁ 5 FF Pup’ 22 2,

r'qg—ig}iﬁm"'

BARM

1.

Y

AE LIS L E o

2. A BANATTALGAEY NP EFTAFEASF2LFTALGAZETA R E2IEEZEE
VP ER FSHLTAL GREETISNE > TRERETAREY  RFHELL
L) [(fdwz2 2] 2 [dez =
(1) FHHFEA - FREF 2 mUSTL G AT R L2 e
2 %?E@ﬁ%ﬁ&%;”$~$—ﬁ?$“$ip*ﬁiﬁﬁ’ﬂﬁﬁgﬁaiéﬁﬁﬂ

Hﬁ$%$5“$¥4%pﬁﬁﬁﬁiﬁkﬁo

3. ?ﬁm P L TR ERE UL TR E2H G RFEFTAFLF2TAL
@aﬁwﬁﬁl@,%ﬁﬁg %ﬁTk%“.ﬁ*’%kﬁﬁww TALGEFATAN
FREAEZ £ (TP ARG A L R R - R R R K B

f&#p&é f—ﬁ?é_ ; FE’{%@'H;% fﬁ;}%}ljz b guj;r%g:g I%_,gl# Yo

10



[t4 22 =)

FTALGEBERRZ
107 # 12 " 31 p H oo grd s A
" Wi w2 @ﬁﬁﬁﬂ%?é.iﬁ?*iiﬁﬁ Hﬁ#%?é f?*i FF | a
T2
MhEzHEmE 14,971,054 14,971,054 15,874,631 15,874,631
Gk 7R 31,768,897 31,768,897 31,768,897 31,768,897
ggf ERALREFEL & 26,136,939 26,136,939 26,336,500 26,336,500
HemipHT L2 FART 72 745,500 765,050 A1
RFES L REATAAAB S A TAS Y 2 smIANT 8 0
ZFEAIEZHEERI &
EELSITUTY 26d o A2
BHB Y- E A% & 41b 0 A3
PSS - FAh 4% 56d 0| A4
ﬂ BN E N T A% KA p A REE AR 27 0] AS
A~ F' iffr"?% Ricn p R 5- 87 B ﬂ\ffr",%_éi B 42 H 0| A6
CEEERO A EFELARTA 25,391,439 H 25,571,450
gt hmrs 28,197,495 28,933,152 28,933,152
Hﬁﬁﬁ#ﬁfagi ELFARFTOERD B0 =G HEF L REd by ﬂ
1553 3 A1 £ 379,334 528,714
AEEREY 72 0 H 149,380 A8
SEE R 379,334 H 379,334
AL g 237 26c 36,800 W 36,800 "
pHBR- T d\;}'rlﬁ—; &% 41a 36.800 n 36.800 Al10
R s 56¢ 305,734 H 305,734 A1l
PR T RS Slkn p R G A 27 H 0| A12
¥ T A r%ﬁiﬁmg @R - A A ek B4 42 H 0| A13
RFEACEE® “ﬁ&ﬁﬁéﬁ*aﬁeﬂﬁﬁwwwziw%n | 0
2 FALE 2. H'id’é;u | £ 3
B OREE 0% A9 26d H 0| A4

11




P ERAR "Frj‘;ga BAWMIEL T A ﬂ\f*f‘i:giﬁ‘% éfﬂ:};z;;r;?‘é_ 615§§%§$?? RS
BEE T - T Aok 4 41b | 0| A15
R s Et 56d | 0| A16
B §- 2 % T ﬂ\ffr‘%% e 4R E Ik 897 27 | 0| A7
T AR Bkn p R Y- AR A 42 | 0| A8
HU BN FEERD R B f;ril 2 ERTA | 27,818,161 28,404,438
j;**;‘ﬁ' i L 100,462,761| 100,462,761 100,462,761
ﬁfﬁmmziw%i\? 0 H 0
A EREE Ao 2T 26¢ 0 H 0| A19
ERTE U 41a 0 H 0| A20
PR ET AR A 56¢ 0 H 0 A21
B E - 8E R AT AS R Lkea p A RIEE ok A3 27 0 H 0| A22
BT ARG Klkea B HE B T Mw,% &4 42 0 H 0| A23
i\i*ﬁ*znﬁ*é’p‘é%?{m*ﬂ FTASYEG EmAME oA 0 “ 0
ZFEAIEZHEERI &
BRI £ 26d 0 H 0| A24
PR Y- T Aok 9T 41b 0 H o| A2
fOE A A AT 56d 0 H 0| A2
B §- 42 5T ﬁ\ir"fl ag;a RIS e 27 0 H 0| A27
o F AR Rlen pHE R - T AR AT 42 0 H 0| A28
R A AR B DR 100,462,761 H 100,462,761
W2 EBT A 0 0 0
HEwEAZ A ART 9,094,151 9,094,151 9,294,168 9,294,168
T e 4038 % 3F 5,028,141 5,028,141 12,780,910 12,780,910
KPR A 0 0 35 35
FHLFA-EH 0 0 0 0
fffﬁv\ﬁrm $i2FA-EH
PEILE g g 451,728,578 451,728,578 452,594,552 452,594,552
PRIRA ek — R ATE R ) 458,260,281 459,126,653
AR HE — RILZ ek 6,531,703 6,532,101
LR s 76 5,431,221 5,548,901 A7
B4R e 1,100,482 983,200

12




ﬁ;i,“ EBp "F}j;; f[#iﬂﬁ?i;%#?; FTA|* z;gi‘.}?‘ ﬁfﬁ»};ﬁ;ﬁﬁf TA élﬁf;ﬂ;x%i.-‘k?‘ BEE
HrYREELHEFT-EH 5,224,701 5,224,701 153,423 153,423
HemipM T L2 FART 5,224,701 153,423
PRSI £ 26¢ 1,306,175 38,356| A29
PHE G- gF AR A 4la 1,306,175 38,356| A30
PR CET i\a‘r% &3 56¢ 2,612,351 76,711| A31
HU N2 5T Mrufz Rfen poF AR ik & 27 0] A32
BoHE A ir'%?» Efchm p R W% - T Aok 49 42 0| A33
Bt 2L 41T 0
LG FA-ER 447,036
HeEpMT L FART 0 0
PR £ 26¢ 0 0] A34
PRGOS - SE *a‘r‘% £%F 41a 0 0] A35
PRCT A% £ 56¢ 0 0| A36
. ‘/‘:t»ﬁp Atk 2 dea pf A REE AR &9 27 0 0| A37
FoMF AR Rdeq pH W af BE A% 49 42 0 0| A38
PFRS L FHELA ?éi?{é‘fi‘ FTAAY LG ERAPMT E978 0 0
2ZF AL EZ FEIEGE
B nEE rﬁ$$ 26d 0 0f A39
PHBE- T M‘r%ﬁ%p’. 41b 0 0| A40
s ﬁ? tok &% 56d 0 0 A4l
A - 82 %= wﬁ; Mrwfz Eﬁm PR 2 27 0 0| A42
ST AR KA pER Y- BF AR A 42 0 0| A43
B R FAE 0 447,036
Bub@mFA- 2 1,111 1,111
HEpiPME 2 FART 0 0
pAE RS A 25 26¢ 0] A44
PRS- T AIch 4la 0| A45
R L 56¢ 0| A46
B %- 82 52§ Mrwr‘z &gca RIESTRIS F-P Ll ¥ 51 27 0| A47
FomE A ‘”‘f“ Bifch p BN - SF Ak 240 42 0| A48
RERE X F ’“Téz%%#ﬁ’;?é%t’%’ﬁﬁﬁﬂﬂfgi%f%}ﬁ 0

13




14

U BT 'ﬁj;; BHHBFL T ﬂ\ﬁgzggﬂ% H;z;r; Fi "§§%§$? A
ZFEAIE 2 KR &
B3R F Aotk ﬁg;‘ 26d 0| A49
PHE S - E AR A 41b 0] AS50
KRR FEU - 56d 0| As51
Hu -2 57 Mrufz a;ggna PRI IS G 27 0| A52
FoMT AR KA pHEE - T A% A4 42 0| A53
HubRTA 1,111 1,111
3B A2 XK g 9,368,329 9,368,329 9,446,769 9,446,769
BFRI B A4 22,660 22,660 108,950 108,950
BRYUFA-EH 125,025 125,025 163,172 163,172
?é ” 8 0 H 0| As4
BUFARGER) 9 125,025 H 163,172 As55
W @ RE A 781,879 781,879
Rk RETLR A R H 0
- Zdetk 10 H 0| As6
B o102 E4=F % & 3 5 v 20% 10 H 0| A56_1
wpER LR H 781,879
A28 10% 23 8 21 H 0| As7
A28 15% L B 25 H 0| A58
O ek P 4R 75 H 781,879| A59
B FA-EH 1,684,157 1,684,157
TH k4 15 | 0] A60
HeFa 1,295,939 H 1,684,157
FAR 684,158,607 690,832,103 690,832,103
]
2 REREG R 3,378,752 3,378,752 3,378,752 3,378,752
R R ERT 0 0 5,495,519 5,495,519
SrgERs RS 162,127 162,127 165,360 165,360
ADPEETE AT ALIE 0 0
A G- FALL 30~ 32 0 0| A6l
102 E4eg 5 &5 S uhid 1052 6 5 - T A1 2 33 0 0| A62




378 EmA P 'ﬁj};‘? '#f;?,%iﬁ? #Em

ERF T ALE 46 o| A63

po102 &4 5 &3 SR 10%2 % - FF AL 2 47 0| Ae4
FOPFFLFTAIE D A 2P HE 0

SHEEF-HFALE 34 0| A65

P12 4G5 &3 SR 10%2 B 6 5 - FALE 3435 0| A66

ERFCHFALE 48 0| A67

P02 #A2g 5 &3 ik 10%2 5 - 7T A1 2 48 ~ 49 0| A68
AR L F AR 0

EHAE-FIRGEA LB R ALK 14 0] A69
He S EFER G EFEL &L G 165,360
W2 A B f G EE 0
R P RAEG LG 9,904,467 9,904,467 9,904,467 9,904,467
] 11,342,864 11,342,864 12,254,764 12,254,764
AP @ g g 296,788 296,788 380,869 380,869
BENLFTADRAM 2 G 0 0 0 0
EE 589,242,889 589,242,889 587,967,658 587,967,658
AT 20,000,000 20,000,000 20,000,000 20,000,000
ANPHE 20,000,000 20,000,000

ERdB S -FFEALL 30 ~ 32 11,500,000 A70

p102 &4 5 &85 DR 10%2 26 5 - FFALE 33 o A71

L E T AL 46 500,000 A72

BO102 &A= FED Dih 10%2 S - R A1 8 47 0| A73
demE X (BEETFFAE 8,000,000
AP EAD A 2P 0

EREG S - FFALE 34 o| A74

Bl02 #4258 &3 SV 10%2 B 6 $- FALE 3435 0| A75

ERECHFALE 48 0| A76

Bl02 425 &3 S vhiR 10%2 5 - T AL 2 48 -~ 49 o| A77
EEAEE LT AEE 0
BH ARG X EETF T AEE ALHRE LT AR 0
e 0

15




A /\ :1 J§ f_; 0
EREBE-HFLALE 30~ 32 0| A78
pl02&#4eg &2 LR 10%2-He - FF4a1 8 33 of A79
I L il = i s RN 46 0| A80
pl02 &4z &8 SR 10%2 % fFF A1 L 47 0| AsL
FRBE RGO FTAY) 0
:3-‘\—17f1‘rili.r,'5' ‘\’1#34 O
ERds - FEALL 34 0| A82
P12 #AcF 582 Vi 10%2 He - F+1 8 34 ~ 35 0] A83
ERE-HFLALLE 48 0| As4
pl02 Az el "L 0% $-FF 412 48 ~ 49 0| A85
AR LT AEH 0
PR R (T T AR A RFIEE 2 T AEH) 0
His 2 p 3 2,127 2,127 1,000,807 1,000,807
fRERE 1,421,814 1,421,814 1,421,814 1,421,814
Rt N 111,021 111,021 111,021 111,021
EELY - 0 0
EVFA-B R 8 0 0| Ass
AT A (B4 FR) 9 0 0] A87
ik 4 15 0 0f A88
A RES R 2K 0 0
- 4o & 10 0 0] A89
p o102 #4275 &3 SRR 20% 10 0 0| A89_1
Ragea S 0 0
AziE 10% LEF #ic 21 0 0] A90
A28 15%F 8k 25 0 0| A9l
M ok P £ 3R 75 0 0| A92
3T R 111,021 111,021
Hu f i 472,105 472,105 927,419 927,419
R EAe 636,334,954 636,334,954 643,008,450 643,008,450

§i ¥

16




" GES RS
g3 P BBAP [y
R 2 r ki fiE
A
R HAREE Y- T A 1
His - 5+
ERAWB-FFALE 3031
P02 EA=G 5 &1 Ui 10%2 B % - FF AL R 33
FoHF A
RS -FFALE 46
po102 A5 &5 b 10%2 - F a1 2 47
ER RN I ER N
?‘%;}ﬁ
WA R ¥ - T A 1
Mj\m‘%_ﬁ ‘)/; éﬁf‘xj\
ERAWB-FFALE 3031
P02 A2 5 a8 kiR 10%2 2 % - SFALE 33
BAER—F T A
ERE-HFALE 46
po102 EA=G 5 &5 S b 10%2 - F 412 47
FEP AP F T ALLRGER
FAOFOLRER S ) 2
T
W LR TGS LA 2 BT PR 12
R R ETE L L BT PR 7
FERARTI ) FRGIF KATA S 2 R B AR K 15
HELRIHGENEL 2 BT BNk 213
Zﬁﬁf}_p««zﬁ Iﬁ]‘%g*—'—ﬁ— H};‘?|1AIDI%XBE§‘_%'I%IIE'1FWFQK ~A|[2 >~ 26a -~
22 T FARR Ak 56a
ﬁ?ﬁlﬁéﬁﬁﬁiﬁ*ﬁhﬁﬁiﬂéixﬁgﬁ%mﬁ 2~ 2o
101217 1piadatEerilyds 2 mFPasik 2 ~ 26f
rW$%i£EEQ$Zfﬂ”%i&%£ - T AL BT PR 2 ~ 269
Humyg 2a 2

17

BHMARELF

| 35255084
|
|
|
|
|
|
|
|
726,981
|
|
|
|
|
|
|
|
|

11,189,018

35,255,084

35,255,084

35,255,084

726,981

11,189,018

|
|

11,189,018

35,255,084

35,255,084

A93

A94

A95

A95 1

A95_2

o|lo|o|lo|o|o|o

726,981

695,757

A96

A97

A98

A98_1

A98_2

o|lo|o|o|o|o]|o

31,224

A99

11,189,018

0

A100

0

A101

0

A102

0

A103

283,744

Al104

A104 1

A104 2

0

A104_3

10,905,274

A105




ey, ERAP "F_}:_%;;:EL lBiﬂE’i;% 7; LT A ﬂ\f’r;;gi‘.—??‘ é?HE’I;%#F;- A é‘-lﬁzzfgi—??‘ B
EEET: ERE LY 3 652,570 652,570 652,570 A106
SEN G AR AR EFRBE LA A1 2 AF M= 11 | 26D - 56b 210,473| A07
Wh1 L2 JIEGERE) 11 0| A108
3 AL A 266 - 566 0|A108 1
By (B S iR Al P 122 A4
R R ISP . o
Bk 16 o| AL09
2l 5 0
FHAEE F- T A 5 0| A110
46 %- g5+ 34 o| A111
5T A 48 A112
AR L F AR
Wi 47,823,653 47,823,653 47,823,653
P2 EERY 684,158,607 684,158,607 690,832,103 690,832,103
P T i 1,533,690i 1,562,469
BAEP
1. LLAHEE L E .
2 %?M%ﬁﬁwwi%?iﬂﬁiéﬁﬁﬁ’Ei?*%%ﬁﬁ’J%RF@@liﬁﬁiiﬁﬁﬂﬁk BB IRATIATE  ARAANTE
% OMERTEELRTISALAGT 2 S RAS T hip BFLER
3. WIKRRZ FERE Gkl AR E CITREAFRFE  BRE EJ»IME H R AR A 2 B E T AP TR AR EEE TEF
31 N ﬂ\z\ S AR E 3T RARE R E - BfTAE B O~ AR 2t Aﬁ"»‘ﬂl—’liﬁiiﬁ AR o TRFIZFASFEE REF ERE AL S AALE
WL 0 BARER > FRBEQETHEL F 0 RRRE ek hﬁi;uj BRRIEER L (¥ 5uj>~§§~*ﬁ‘;¢ﬂ\—'§J1 TH @ g EME | - 3F > (@5~
o A JﬂﬁF%%ﬁﬁ%ﬁ“¢$%k@ﬁﬁ$&%ﬁ%iﬁm:Pﬂﬁimﬁf$ GRS RIE ) G RV AR L B AR R L
His g3+ iEB T2 1%:}‘%5-4“%3« SR (s 2 ARER o
4. THeEF T2 TEEH R FEHERD R EFELEE 5"?‘77“ *\“"ELL'M;J )i%'!ms@ﬂwrrﬁn#‘w PR EHFRELEEL L2
1 EAFIRFRA ‘Jf“‘w‘ EFEI(EH e FRFAE ?#ﬁ%iﬁ%——?ﬂ 1% 98 % 55 H/ A2 F4AFL o)y Twrg 1 B2 fIZEF2) ) Rl E &4
IRt 2 EFFHE T o

18




GELEED |

FhEAFDIE L
107 & 12 ¢ 31 p

H g s A

GGEEHEFL02217 1p3 107217 1p)

i * {7 & H ®EB
FAREES-FFrFTA1E084
L‘ = BN N 12 2 B ) 4p 2 an
1 Eﬁf SHARA AR PR PR 2 R ) 35,950,841 35,950,841|A93+A%6
LW- A
A99+A103+A104+A10
2 |BFEA (FRMERLHZFTAOH) 11,220,242 11,220,242|4_1+A104_2+A104 3+
A105
3 Apdusme a2 Ay (PHBEEIER) 652,570 652,570|A106
PRAREE Y- T AR L B BT AT AT S
4 2R 2 ) f AR
Y MFRI G E AL 2018 10 1 p a2 DMPF AL AE AR
425%%%ﬂ42?%ﬁiak»(WFQgi%ﬁﬁﬁ
5 e . 0|A110
- EAEE PR R)
= 5 = *3F=sum(% 13E:% 5
6 [Rrpaknl fAREEF-FT+ 47,823,653 Mﬁ%ﬁ%ﬁ)
FHAREEF- T+ 22AEA
B ELIEERS QKN D) 0 0[|A101]
8 |BEG MR TEME F) 0 0|A54-A86
9 |Hw & F A b MR TEB M E ) 125,025 163,172|A55-A87
1Oﬁﬂﬁ%1ﬁ1\ﬁm£1 s or @ AL A (g A0 ke oy 0 A56-A89+(A56_1-A89_
FEF) 1)*20%* (5-F4 & 1)
11 (e 1 22 JIF 2452 (FIE Bdcs > 4 i) 0 0|A108
12 FE8p4p 4 #2057 i 0 0[|A100]
13 |5 it 2 b a8 g 0 0|A103
VA 1% BHE 2§ '? CFRE R PR R gt a A4 e
14 |, L 0 0|-A69
EAEA (JIE B4cg o A 4w )
15 rredmfl f F #7072 &8k 0 0|A60-A88+|A102)]
16 |73 Horg 2 F A1 2 (AR g%) 0 0|A109

17

TR OFER

18

RFEFAPDr FREEAHT 2R ERE FEPHEOT 4
(Irrf Gz m3n)e 53 H- emBHET A AREH
%ﬁ&%mkaﬁm% L H

19

A M L AHL AT AR GBS 6

ECEEE:

R

e

2 EFN) %2 & % H AR T (i 10% U

20 |5 ¥ PRI E 10% 5 E) mr g
FlE R LB A 4 2 R ST RT A (A 10% U E 0 de

2l FARM TR ) P 0 0[A57-A90

22 |48 15%F g4 4 0 0| #5=% 255

23| HPe Z AT ERDNFEAKR AR A
24 5 B E AR R
25 | #¢d HpFi L R oA 4 bt TR RE 0 0|A58-A91
26 |2 R 2 A EED 0 0
PEAT AT R R S RS
26a 5 E:’ixi%\ KA 2 BF P 283,744 283,744(A104
éﬁf@ﬁ /‘“r';}'Fn_#Q\“ IUI% 151}7“&\’}%_3__1—,‘1 l’?\ffl‘l—,gl‘
26b TR 210,473 210,473|A107
HERMMEELRTANIRFEH(A1ERFLI R AFTAISHAZIA3AHAL
26¢ RFE TS A R ) f 1,342,975 75,155/4GF * v £4157 5 1
P PR !f ¥RiER x;*?ﬁ -

19



F P * {7 & # wEB
BRI P EFHR)
264 a;%%%;;&ﬁﬁfgg@##ﬁ FAAY LG 4@ 0 0|A2+A14+A24+A39+A4
PHREETEEF2F AL B2 GFRINEH 9
26e| RFHUIABACHEFEHRS AW @ f;,,' ”n.wl e F 0 0[A104_1+A108 1
26f| 101 &1 1pis2dagaissr s 0 0(A104 2
His R A ERE R EFA > FEREES-FF A2
26g o D 0 0(A104 3
. " A5+AL12+AL17+A22+A2
Hu 5 - 42 S Fa &
g7 [H 8 ¥ EA RS T A KA § UL, £ 0 0[7+A32+A37+A42+A4T
R +A52
b *I=sum(F 7 3% 22
TR 5 2 L 21
28 YA REES-FF ez TAKES 1,962,217 732,544 552655 2% 27 )
29 [ mEF¥- T+ (CETD) 45,861,436 47,091,100\ A 35=% 6 5-% 28 %
- FAIFAr1E
30 ,ﬁ_f FEPL BB S - T ALE(SAAMRAER) 11,500,000 11,500,000| # 55 =% 31 7% +% 32 5%
31| B MiFmgF R AL RAER 0 0|A94+A97
32 _tj PLAE A AL | R 11,500,000 11,500,000|A61+A70+A78
KRB S -HF ﬂw\rbﬁ»:fr SERFEFFALIL (Tp 102
B |edegHxaer vihp 1 0%72 2P EL AR B - R AL 0 OQ:ZJ'A”*A?Q*A%*A
£)
. AB5+ABE+ATA+ATS+A
44\:}4 :rEHL 4\:]347\_«&-[_2‘._4K
34 [F 2P Ed A 2P ' By 82+A83+A111
Hed 3078 FAEITE ?‘ﬂ\_lfl(r'r’ﬁ 102 # 4=
35 TEE DU R 10%2 +>ﬁé«§ fF2hd 4 2P 2 0[|A66+AT75+A83
Hi $-F+12)
. *3E=% 307 +% 337
36 A nL e ¥-gF+ 11,500,000 11,500,000| ", .
Bu $-gFr ek
37 [ g e e - F i1l [* 517 i »
gg [FEF RS L Epi N ER G LR T A AR
1k
HERAP B LEERAAT 2 REERE RGP DT
39 (g & f2 mPnin) 2 4 B - £R S ER Ma@@m\ i ARG
I % 50 10%(Ae i 10%T3E £ £ §F)
AR M L AL A AR R BEGCE &R T
Ol e £ FARF f AR
41 |& B4 cuE 2R EEIE P
A10+A20+A30+A35+A45(
HERPMIFLFARTAHIAFEF (P12 FRFLE PENFERF R
i 7 1,342,97 75,1
41a REF2 AT 64 5 if 1) ;342,975 5, 55%1 ez I FRE
B P ETHE)
&?ﬁéx»;ﬁﬁé?éiﬂﬁ%ﬂ?éﬁﬂiiﬁﬁﬁ
41b W% %o o Tk Lo 4 A & 0 0[A3+A15+A25+A40+A50
” - . - AGHA13+A18+A23+A28+A
< - =< j\ Iy = _ gm = j\ X ,n—
42 \F)% - B A etg R KA P MG 25 0 33+A38+A43+A48+A53
43 HeF-FEFRAFES 1,342,975 75,155 g’f;;”‘“(""' 3T %
44 |2 # % - T & (ATL) 10,157,025 11,424,845~ 55 =% 36 55 - % 43 78
45 |§ - % F # (T1=CET1+AT1) 56,018,461 58,515,954| & 55 =% 29 7+ % 44 7%
FoRFATRIEARGER
46 |3 R At R E T AL (MR RER) 500,000 500,000 fiz;A172+A8°+A95—1
47 R R N s L L Ry ;‘ A1 (Fp 102 0 o|AB4+AT3+AB1+AY5_2
Eded A E D UURR 10%2F 2P F AL S S EALE) +A98_2

20




7P & # ®EB
. ABT+ABB+ATE+ATT+A
A = ‘\:1_,45_4,\‘_:
48 |F AR A A e PR 2 - 84+A85+AL12
A 42?’%}% AR B g R
49 & &3 U 10%2. F - 0|AB8+AT77+A85
SofFA1E)
1.% 125 >0 Bl &5
=0 2.% 123=0>% %
77 (&£ 79) >4 76
o o ., (24 78)38 » B » 38 =76
Lo z A
50 | ¥ FEH 2 KK 5,431,221 5,548,901 (% T8y % EE 77
(& 79)7m <76( & 78)
50 B AIE=TT (& 79)
7
. . *IE=sum(% 46 %
$ e HY - =
SHEEEY SRR LN 5,931,221 6,048,901 48 57, % 50 97)
FoEFA L EIANA
52 [saifsg Horg fo B o AL R
53 |gRiF At @i E LA FFG 25 ﬁﬁ?ﬁﬂ\l.&l EGEEE:
KFERAP 2 AL HAHAT 2 07 @2 RGBT
54 |(3r*f £ 2 mIN )2 45 H - E@ASHET 4 %ﬁsﬁ;i% = R
4 1 9% e 10%(42.18 10%*LFR e £ 3F)
W AP~ ZLEEAAZRGT - gRE FEBHEGEF ER .
P )L £ FART f ARAg
56 |& RFF o2 2 KIE P 0 0
th)ﬁﬁ i%@!ﬁg;L_y‘ggjlj s 142 ;ul%mg\}‘i)’p]%;g
56a LA AA 4 2 T DA 4ok (283,744) (283,744)| -A104
‘éﬁﬁl’“ﬁ’w#ﬁnﬁé R EERLEE LA 1R U
56D | ) g sy 11 £ 2. 45% (94,713) (94,713)| -A107*45%
Al1+A21+A31+A36+A
HERPMIFLFTARTAFIAFEF(F 1 FRGF2 A6 * AR EF
e z 7 2,918,085 382,446| "
VOl FRRTERT R R ) ERERENT
éwﬁﬂﬁﬁ%%)
56d RFESICLEBESATARAMESATASL Y 55 £ 0 0|A4+A16+A26+A41+AS
WPHELEF2LFA1 R QEE &5 !
ENENER I - SEN 3 =5 F NN B LRI F: Sk -(A104_1+A108_1)*45
56e 0 0f,
45% 0%
45— sz =X Sk o2y A 2L _ e AR
57 [ ¥ = HFrEZTHAEE: 2,539,628 3,089 AIE=sum(% 52 %
56 72 d)
58 |% = % F ~(T2) 3,391,593 6,044,912| %55 =% 51 5 -5 57 7%
59 | » 38 (TC= T1+T2) 59,410,054 64,560,866| + 55 =% 45 3 +% 58 7%
60 [cfER G ILF A L 480,918,139 496,194,526
FrvwFagE
Bl [FHMIEE ¥ - HF A (L 4B h G PTF A F) 9.54% 9.49%
62 % - HEFE A (F SR GET A ) 11.65% 11.79%
63 [ F A F (4 4R ST A F) 12.35% 13.01%
%fi%gi@!‘p (BN RIEE Y - E AT RS
64 |brF %H*é' FRABREFET A2 AR ERREE FF 6.375% 6.375%
rE o L ERSETF A )
65 | HY g aHEEF AT 1.875% 1.875%
66 gﬂ:#aﬁ;ﬁ%&*%ﬁﬁﬂwtﬁ< 0 0
RCILLS % — ’!r’:“ ¥ el 4 }ﬁ:
68 LL;;HE Ty (‘t R RETA 3.17% 3.12%
B
Fl e vt F (BAr# 3 Basel 3)

21




7P ®EB
69 |4 i g F % - SF A B v F (B2 b > Basel 3)
70 | % - $F A& 00 K (B4e 7 >t Basel 3)
71 |38 F & & 0t F (B4c7 > Basel 3)
KA g PSR G4 W)
2 |HeRApMTELELTART A
73 i#!%ﬁnt#wzi S H R F AR
74 |5 BEAPIRIAEE R AP M T @ E F) AR
75 |FlpEE LR A LU RT AN T ERE F) 732,826 781,879|A59-A92
RPF-FFT Y ERFF IR
. . s we o  we A og  (s 14 % 123 >0 pl 4
o1 bi: SO 4 T - oKE R e B 2
76 f’;_'?; BAGHREE R SR B HE AY R RAET 5,431,221 5,548,901(57=0 2.4 5 12 57 =0 -
i p) 4 38 =|A7
o VR W o i e BB AER T
TT G R R N T Ry U 5,684,398 5,828,131| ° 2 741, 25% F
. o e o 14 % 128>0 Bl 4
5 = IR 2 + & A 4 e R Szl 3
78?3k%$pgl$’ﬂrﬁﬁ%* B Ay w A 0 Opr=0 2.% % 12 7
NFR T =0 > p| 38 =|A7|
S IR ZPAS 4 - ke =R WO e ; Kﬁ%‘:ﬁ&l‘ﬁ”x
79 :b"'fvwh‘ﬁp\?ﬁélg‘g'ﬁ“‘f}‘)‘%’—“‘ Pj\ ﬁl#—g%’%%ﬁ 0 Oé & 37 *0.6%
FRLIERT AREIFRE
go [ " AP RAT BTG FL AL ¥ - H(CETYF 42
B

E I-Krl\

81

FALIUF B AR E ¥ - (CETLR % 247 (F 1 v & 213 |
LIRSS

82 |if * Al BAr YT MG HEF - WATHF 41 8+ 1 0 0
83 |FA2 'L p H ¥ - HIATLE % & 37 (FIRE v & 313 7 42'T) 0 0
84 | * APFEACERET S MG ¥ M(T)F AL E T 0 0
85 |7ertp ¥ - (T2 % & 4 (71w & 110 6 421 0 0

E oo

~ LR AR L BT R ABEEL [Hie 2]  * NP ET AR

.Tﬁ%’\féfﬁ FR (b A2 TERFEFLFE RSP RAEY 2 & [Hie

6 Z %Efﬁ o

3. HIBKED > FIFLFALE 2 FIE: d—u B 7| FIFA :ﬁ‘j\l% 2_4e 38 > B4 56a T8 (7
PR R RE GRS fm% BRAEBHBEFLRIAAAES 2 ;g.g’*&/g#jg%fg;;);
56b E(EEHR FEHFROLHEFELRFI I EZ G EAFRITHJIEL 45%) &
PEgrIidE5Li T f B o

4. % 80-85 Iﬂi”ﬂ“ 102 # 1% 1 p3x 111 &# 1 * 1 p ﬂr’ﬁfﬁi%ﬂ?ﬁ%ﬁ%ﬁ 11 i%

WHEpFREARF R I0l ERTCFFZFAILIGY BARPFEELFLZRTE S 23
$1£%1nﬁ&&#%wv33ﬁ'wgfﬁ%%

5. (1011126 # @y i3 b e 752 &3 (AR =) BB RE @AY Tk § MR T
;de\f";ﬁ’ﬂéiﬁ o M HELE 10 IE F#Hfd fe;r LA A 2 ARAE A RET R A 22 vha ot

WRTAGCFA M TR R) ) RH N B9 5 b FRITIRAT A REIIRT D R g o

ﬁmgﬁi » 100 > REmEpEZQIIEL R 7 %5102 £4c 20 FOE 2 FF AP ) é\a‘rxf
80 F I » + i m S = o

6. % 37 52 HHAREERY A FHEF BFARFI AL B S - FFE AL L (oA H
W) AF-E AL (ﬂkrﬁ Py )T > B R v SR )

7. FArAEIFPBBLAVERFFAPEA[£ 1BY AT 945 B4R D FRicd 1o

\m
zt F‘As

T
B

»’1

22




GEEED

FARN2Z ERFTAIEEREF FERBILRP
107 & 12 # 31 p
# B P % 101-1 ¥ ¥ 102-1 ¥y
1 Bt g X iirFrfeRnz o) 015° 41 02 5°¢ 41
2 it o BERF o ¥ BEAF
3 | 75 (4= CUSIP, ISIN 5) G13009 G13010
/-’ = /‘4, ‘»2'_: sl _J_ - /L’)-g A - A ” ; ”
ffﬂ;;fﬂiPZifi@ﬁﬁ%%w4m@%wﬁ%
4 |lFA1Eqr 2R :;i;w;;i%fri‘fﬁ TRLRAFT A L2 F
N L3 =7 Fi= =3 = - 4 3 L -
li):—l-——,ﬂ;{ ﬂ\ﬁé&’?w#/z‘“}’l‘l—» IE'—
)J_El J_FL‘?:
5 |F Augwl FoOMF A ¥oOKF A
6 3t rF A B f8 T & ik 20%VEE B {6 T & ik 20%E
T |FEALIEEIRFEALE 2 tTALIE? AFAEZ £ BiEAE2 L
8 |F 41575 £ = i % £ =g i %
9 ’**é’ﬁ'é"“ﬁ%ﬁ R0 R A BN R
10 |5 738 ° 34 %30 A 4 %25 R
11 ggu\ﬁﬁ - api % ff-E ARG S
12 |t 7 P 101 # 11 * 13 F 102 #6 % 25 p
13 |A gt 2hi A A
14 |B4e318 p 108 # 11 * 13 F 109 #6 % 25 p
15 /F]_»'_}?%Fﬁéiaﬂ*"'/li ff—r”;‘?w’vfg 3 3
16 E?W’l'—r*r}\ —é' ?'
17 ﬁ;a‘f‘#’ O R T R RN wiiERS |3 S
L/ A1
18 Waz‘i;ﬁﬁ%’ LA T Zkd
19 |26 4152 @ mip Mt B % % 2.10% w7 % 2.10%
20 |LF 1 LA gL ﬁi{("ﬁ@f?ﬂa 15 x
O A L L “1%1{ AA‘H # 2%)
21 f*“li,ali*flaxn‘}”?ﬁ‘ EFjr2pifg |t #rRERraFAAA R FELBESaF LA
g AN R TP AR ESRM T - FUHBENT L G PR T o [FHERNT L 2 AR R T o
22 | A F Al bz I B i * *
23 | LRI RS 2L R A R F 2R F
LR SERCRCILE A L 36 SERRGE NGB SEREN ¢
24 Fp ~FRAFEFGETAILFEG A 25| T 2
ng ,«v;}:g‘g R AL iﬁ]k’? B
101 # 12 * Bl pagi > FlAp s TREFT
ir’}lﬁﬂ\i&?ﬂﬁ/z‘Ja:\}_ai:IE;‘a’{"*n
25 %—Ig”ﬁ‘"“ﬁ‘ﬂ\l )lq—li’ml&"ﬁ :‘)LJ—-L—-I'%L@,EK ¢
BT
101.12.31 s g {7 - g {7iE it
ﬂ%fm“%*r;%%w@
/f/’\ﬁ?{-? T"—' p =
26 FIOGFHEPARE TARETAFUMEFTAELZET A E* IR &
FRyEZ | R AER R S4B HE |(EJERRAARL g |7
ARERFFTAFLPEEFT A
FHERMEEELEY RS

2.
N ERZRE o

23



# F P 5 102-2 3 ¥ 104-1 3
1 |#Funs 5 fGes 7& B2 P9 02 57 422 P04 - ¢ 421
2 |4 s B EAF P
3 |~ 5 (4 CUSIP, ISIN #5) G13011 G13012
FRFEYer e EF e AR GAFEFe P e iR e E AR
4 |FAITEEHER LA RAFFTAREAMEE T2 T2 REFT AR LR T
AERFEMEE A EY = IE ~ &?I‘*’ﬁaz ¥ NIEY - IE
e
5 |5 ~#w PoME A B ¥-F A
6 [rFroS Bots T E ik 20055 Bt S
7T REAVILHEIRFAER B2 LRFALEY REAPE LH HiFrb 2 g3
8 |[FA1 Rt £yt % PR F st
S A3 FrER Ard i 0 g~ #7415 R~
10 |5 7 457 A4 5 30 A A4 % 15
11 |3+~ u PR-BHE&mRG S fR-EHE&RES
12 |desf i p 102 £ 12 7 16 p 104 £ 12 7 28 p
13 R a2l PR 1 2L
14 R 4314 p 108 & 12 » 16 p (239 p)
B\ FgifpiIvizlgmG>frig % i
AE AP FEEES EQL o Bt
ERwisAEpd FAEL%
BFEAWFEELFBM AT
- 2 b R R A F M
16 F%‘?"H——;)\ 3 ’}’f//'flls; s ?E"it’t'@?%‘?" » XA
FEFLFr P 30 p 2
Lo RAEE G FP AT
L0 2w -
17 |F g2 S0F e &7 R g#iER° (7 %
41511
18 | A & & 5 H i LIET RS i
EF 5 415 4 3.08% o
I tRAl S fhdg @ EdNpr- Y
19 | & fl5 2 e 4p b d3p % 2 E 5 2.10% ?;ﬁpf;q;,’#qiﬁ%ﬁ%”ﬂ;ﬂf{ o
#ﬁ’fw‘é !'/QB‘!-\"EE A EE
Acd P BEEP o
20 |[SEFRLEHFLLRGIGE(TEFT A LA z
B LRI > AT P A 2 5 %)
s 0 AR IEAN B
(=) A EREFHT A
CRE RSN
AL - 2 RfA
& ﬁDf‘ééﬁ:}r“ﬁE e
N A AT I %
st 4 far Al 3 . e P PO s 2 A L A i A
g1 [HPRLIAAIZ A ;\m CEEF AR A R F LR gL LordLHARLR
e p ARG DGR ARMESRP) F o TN L 2 pR AR . A AL G
¥ Epr e FRE
I A R S ISR U N
78RR o
(=) WEHLPE AEH
FRAELGRET A
A TREFT A

24



# T8 % 102-2 ¥ % 104-1 ¥y
P2 FrEsdn
PRE R I EE - AR
T2 B M Fa o ik
B AL A X2
Beit 14 o ar 2 41
A2 ERE AL -
22 | FF fIFtemz et 3 z
23 f'% KL TR S i LR H
@%«;? = ,,* =3 i\‘.pq%—'-
24 B F ~ FRAFEE o 3% | £
g I“""E"'g R i#pﬂ;7
101 & 12 » 31 p =% {7 rﬁmﬁ?%lﬁ
i F B j\g&?ﬁ:ﬁ/z‘J s :
P e S 2 * *
R AR
"F'F . _LPRJFJ';_}\%;;‘L; r{ﬂﬁ? . .
Gl T TS T Y = *
# I8 % 105-1 ¥y % 106-1 ¥y
1 |Eue s i % i A(ed 78 R 2 ) PO5 ¥ 421 P06 - ¥ 421
2 |FFA o TR ERET cP R ERRF
3 | 7 (4= CUSIP, ISIN 7%) G13013 G13014
RAFEYr e EF¥ e R RAFE e L EF e IR R
4 FATERT 2R TLITRZAGFFT AGAEE TR AFFT AR LPEF
rE Argl“’;’%,z—av\u““:rﬁ AEBETREPEEY NEY R
PR
5 |5 ~agu BN g A His - 5F A
6 FFrFaAazst S ke et~
7T |[8AiF AL )L EHBR AR HizAEL 2 £ BEANELZ L
8 |[F*1 =i I PSR AR SO LN s
9 BrrpFFTHEH Frd 15 R A A% 10 B~
10 | 7 438 T4 % 15 A T4 %10 A
11 |gaa - ARG fR-BH ARG Y
12 |t 7 P 105 & 12 * 28 p 106 # 3% 28¢p
13 |t 2 P 1 A
14 | R 438 p (E 3 Pp) (E 3% p)
15 53 P M EHPLEL 8 72 v i £ £
AFEBFEBD EGE B AGEFFEED £
EWv AT FAER G AR YR AT T AER G
PFEAVFRELFPMTLET AT RS A F BT
16 |pf i 45 ° LRI LA LLFEMN LRSS R L L35
PR ERE Y IOt A PR WREY o XA
FEFLHr PR 30 pFEFLHEr PN 30 p 2D
FOoRAFEGPLRANE R AFT IR BT
17 |7 4k 2 =0 g = BV ) R 2 0 % z
7 LA
18 |7 = & 58 i L/ ol i ol
19 | o152 2eipidpthc E 15 ZAp Al S e 3.08% o |# 15 & dp RIS 4 3.08% -

25



i P ¥ 105-1 ¥ ¥ 106-1
IRl S g ¢ - E YRS Gy Y Bt &2 Y
THREE G E AT . iﬂ%;#a%ﬁW’wa
ﬁ%ﬁ&&ﬁﬂi%%%ia#ﬂﬂéxéﬁﬂaﬁwn =
AcLpAa - BYER o AcLpa - BYER o
{@ﬁ@ﬁidaﬁszfﬁlvﬁ* =
Sred LR LE A R 5 ) :
41 0 AP B EEAP ] APM AN F
(=) *FLERAEFHEIA| (-) AEFLEREFHAD A
E 3 RIRIS I N %ﬁﬁﬁxﬁiﬁ’%
AAHIL e 2R A A i dﬂ °£%ﬁ%
ANl o I A fie B AR f:‘z’%z
MR A HEA IR A HEA IR R
2 AR S A i Al 1»@.@2;?«’%;@14
Lo AL HARL R Lo AL HARLR
LA HAlL g LEe T AL e
*x 4l kg o 4 *x A L kg =5
ELG VS KSR I S e Ta 7; Lt:t,:\’ﬁ ;ﬂ%f Ia 7; it;r\’n‘ :ﬂ;u}?
AR LR TR AN I T T I T T
(=) WEHGLpRE ~MFa| (=) WEFLP P A7
FREAERGPET A FREAERGRET A
W AETREFT A R RE TRET A4
EMzEFAERFR EMzEFAERFR
PRE BT IER - R PEE 5T Y - 913
T2 Bt F A it T2 Bt F w0 it
wiHRAL S AF I wHREAL S AFE 2
B3t 14 #rif a2 ) Roit A1 & #rig e 2 41
I Ll U B L2 EE Al o
AE IS AL RS ] ? ?
IEESIES ek AR ARH
m@f“%mwuiﬂiwa;%gx;i R
BE G w*¢ o ET AL |5 4
nl;.’,f»ph:,g IR g\# fe 2 2%
101 & 12 » 31 p %4 7 » Fl& i
gwaF-ﬁxkgﬁﬁﬁéJMA ﬁ%@ 3
ZIHEARTE AL EIEE > @ EAR
ﬂﬁ%k
FFPooOGHEPARE TREFT A B P
?Nﬁgj¥\@%‘ﬁ£%iw$ il -
# E P $ 106-2 # % 106-3 #
1| #Fwpasd f 5 ga0es 78R 2 5) P06 ; # 412 P06 ¥ 413
2 |84 SPHERF SY B EAS
3 |48 (4 CUSIP, ISIN 75) G13015 G13016

FrAILG" 2R

TR AFF A UBE T
*EBE TR E N Y -

BATZ R e iEy e R

FREFZ e ey e fR
LTRZAFFT AGEPEEF
AFBFIEPEE S ARSI

PE R

AL B ¥-gF A~ His - 5§~
R B B Sk

BEFANEL[LEEHMBREFANLZ L EH 2

L /~ﬁ:’f )nlﬁfif«% X

© |0 (N[O |0




¥ P

10 |3 738 ° 34 i 5 A 374 i 5 A

11 |g 348 f-H ARE S fR- ARG S

12 |RapsF i p 106 # 5% 18 p 106 # 8 @ 28 p

13 [ g Az A0 P 1

14 | R 438 p (E 3 p) (E 34 p)

15 | i gMEd a7 v =g g
AFEFEFEBS AL B AFEFEEBD £ F
v AAA T FAER G AR Y B AGAE T FAER %
BFEAVFREL AWM T A TR F B AT

S e TR S L LIt R AR S S
Pl BRDFr o TN A PUEE > WY XA
FEIFLHrp @ 30 pFEFLHrP W 30 p 2D
FOoRAF I EALR O RATE G B
Lo 2w o NS S A

17 |7 2 =0 i X &7 e upRs Wik iER (3 S

& L/

18 |F = & i d F L% T T
EA1F S dp A5 4 3.08% o |#E 15 & dp RIS 4 3.08% -
IRl g ¢ - E YRS Gy Y Edts- £ Y

19 £ o152 zeipidp ik THHE FAWER LT o (R REEF FABEREfIF

%ﬂiﬁéﬁﬂiﬁﬁiﬁi

%ﬂiﬂéﬁﬂé%%%ii

{BE"—‘ TEP o ArLpa - BEED -
m‘i??@iiﬂﬁﬁ&&§£1ﬁ¢ e .
Ce RS IR S RS UG A a}:ﬁ 2 ’?’49:)
5?)'% #El’m‘iwﬂl’\?: 5@% #E%"*‘U\P‘?:
(-) *FTERBFHY A (-) AFITEREFZHRY A
FF R L A E 3 BRI N R
BLHAIL A BLHAIL e AFHA
/,,\ﬁu”vékirfﬂzgﬂ A\ﬁn"vékﬁfrfﬂzgn
\wﬁ%ﬁﬁﬁ%@ \Wﬁ%ﬁﬁﬁ%@
ER TR S I 1| ER TR S I 1|
i’fﬂiﬁiﬁiﬁ Ao HAAHARL R
LA AL G TiE e LA AL K g
21 “”%7%?~Aﬁ’@ﬁ&%?¢%iﬁiﬁ‘ ‘fii%ﬂ@°?f? fiﬂ%ﬁ?°ﬁff
AP ARG XM AR EARN F o da s HLTlIL e T A
B R o N oE g o B R g X o
* Wk fr B ip A 7 R fR e R
(=) WEHLPpE > 27| (2) WEFLPPF > 25
FFAERGET A TEAERGET A
;Lg":;\jé rﬁf’??j\iﬁ LL&:;\E I—fﬁf’??j\iﬁ,
Pz Frsmgn EBE:FAERFR
PEE ST S - PEE ST ES - AR
B2 g Mot 5 ik B2 g Mot S ik
i RAL o AF R EHRAL D AFE2
Be it A1 L wrikat 2 ) Bo it 414 o e 2 1)
L7 AR Al - A3 RS -
2 A3 55 4me NS H e fivig R 7 %
B‘p@»?iﬂﬁ§ﬂaﬁ AR ki
AR £ ek A
24 |d R AFEP HEF AL LG L 2| A
nlg{,ﬂﬁ_gﬁ N AR i#ﬁ}\? B

25

Hp AR 2

101 # 12 *» 31l pwg i FlRABE L rflf—?*ﬁ?ﬁxi@
RM2FAEBFmpnE | ¥ AER T2 B4 0
FZIEATE AL E

BEE S @i L —

CEEEUP:

27



# 3B B % 106-2 ¥y % 106-3 ¥y
26 %’*ﬁ ’gﬁ-;m?f%\ﬁb TREF A UPEF d\:;@sﬁ &
BIEYEE ¥ NEF R %{I'if‘r~I?7:f3F* ' '

# i P ¥ 106-4 ¥ % 106-5 ¥y

1 |#ulmd 5 fades 7R 2 ) P06 5 ¥ 414 P06 = ¥ 415

2 | A o® P ERAF oP REAS

3 |7 (4= CUSIP, ISIN 75) G13017 G13018
FAFZS e Ll ES e AR ZEAFZE e L 5 e R

4 |FA1E{* 2R FITELAAT A ML T2 22 /0FF AR LML F
AEBEEPEE S N ES B (A SR RIS AN EY -

PE AR

5 |5 ~#wl Hu¥- 7+~ Hu5- g+

6 - T A E Sl E b

T |REAVIEHEIREAVZ LH2Z LHFTALIES REALZ L HiFAL2 g

8 :ﬁ:j‘l-ﬁﬁﬁ‘ﬁ‘— g;;];lp p ?E—%ﬁii“'?‘_lil% X ﬁ‘ﬂgp p 2t ﬁL,fE, = E {2 f 'F' e

9 B rpFFEALEE 74 %135 B 74 %265

10 | 7 i4f 3744 185 B 7 F7E % 265 B

11 g}%ﬁv\ﬁﬁ gfﬁ-%d?ﬁﬁlﬁi\ FA )'@t‘f$ﬁﬁ:’t*

12 |deat 7 P 106 # 12 * 5 p 106 & 12 * 27 p

13 7\ g—g 77\ g— ?Lri\'éﬁ— ?liﬁ\'ﬁg‘—

14 | R 43080 p (&3 p) (38 p)

15 [Figa s M EHPUa2 8 72 f v i £ £
AFEFFRBSEL > B AFEFFEBDS £ 0 F3
AT AER G| ERTEAGTE T AER G
MEFAWFRBEI WM TR T AV F P E L g M T

16 |¢ 5 5 ° LhErF L SLFRECRBSIALL S1F RN
PR WRTY o ENAPUER  FRAPY 0 A
f—;:%,wﬁ*aﬁrrp'—ﬂ OBé\f%%iﬂ?E’&;E%@“B’T: 0 p =
Lo RAFEIRIFSFRAGNE > FKAFT F R FF AR
NS o A NS A

17 |7 k2 200 = 5 & 7 @R wiEs° |3 F

NS

18 || 2t iFde f LR e B i
# 15 5 Ap Al g 4 3.08% o |#E 15 5 dp iR 5 4 3.08% -
Ap Al S thdp @ Edigr- & g RIS Gdp ¥ Etpe- E 4

19 | & f15 2 v 4p b d3p % T REE AR gL I o iﬁﬁfeqﬁﬁﬁiﬁﬁ%”ﬁ’ e
;}Lﬁ’fﬂé";{é.ﬁ-ﬂ Y ﬂ\fﬁ X &5 % ;}Lﬂ’fﬂﬁ'&é—gﬂ 5 2}\1‘;‘ X F5 £
AcLpwm - BEEDRP o Ac L P BEEPR -

20 g\;j%ﬁifﬁ%ﬁ&&ﬂ@ (“Piépﬂ\_l % %

At LS R SR RS RS | ?*I)
i) ARBEIEARRN B - wAdl o AR TERN B G
(=) 27t EREPZHY A| (- )ﬂ\fﬂFﬁ}imﬁff*f%
Eae Eil ws;,g,p%,n s 2l Mﬂ*iﬂ%’z
f«)»f‘}’f B o je F}%;\ fd).f’}’f Eglﬁ#\
21 ?b"]'%\"?,é/#’f'\)sl‘f’]?17&K?¢%£B 1# - /»\ﬁo"’f#ﬁfrfr‘:':@% ﬁﬁo’ﬁfﬁ:}ff:‘:%j
FRA P ARG > TR APM RPN K o 'F-%E%#EMMF%@ LA AR
2 AR GRS H A 2 g < L H A
,g,gg;a%%m Lo HIHAELR
AL e O I UG B 2
Jﬁ,zé‘tuqo[}‘]—‘—{.z _ﬂﬁ,zé‘tuf\loq—ﬁ.g

28




# I % 106-4 % 106-5 #F
d @ 24 424 d @24 4244
*8 R AR e o * R AR SR o
(=) WEHLpM ~Fp | (2) WEHFLPPF ~F5
FREAERGET A FTREAERGBET A
WA TRIEFT AG WA TREFTAG
EHz2 Frisgn EPzZ2FAEngn
PREZ ¥ T EY - B PREZ ORI EF - AR
T2 Mt Fow o ik T2 Mt Foa o ik
EHRAL D AF X2 N E EN NN
B A1 4 #rifae 2 {1 Mo 414 #rikae 2 1
L3 B AL - L3 B AL -
22 | F g ez R H B g F S *
23 | &1 fmﬂ%‘??ﬁ 2R 220
LR SERCRCIE S 3¢ SERE R SEREN ¢
24 | E ~FRAGFEFGET AL A2 50| L
)llé‘lw—})‘i% 13 };7"};!" i#pﬂ; J—FL’“{

10112 3l pog i AARE TRAT G
ir’}i’ﬁ\ﬂ\i&? f’%/zja;\l'}:%_I?;%’Ll'—!—

25 §?~IE”T’T’;’?7‘\.1—,—V;€I»’H1;§,’*%h—'-—l','a@'/&? ¢
R T
26 [F1 EMARE TARFAGELE FAEL L i
B IEPEE PAER SRR N4 R 2 H E
# A 5 107-1 ¥ % 107-2 3
1 |#Fu i X ffGes 7eR 2 Pw) PO7 5 ¥ 41 PO7 5 ¥ 422
2 |54 R R
3 |78 (4 CUSIP, ISIN #) G13019 G13020
RAFES T L ES e BAR|RAFES e L iE S e 2R
M LR AFF AR T GTRL AFF A AR
ASBEEMEEE N ES S A SIS A ES oA
PR R
5 |F &u9) B - 8§ A Bis 5 - 5 A
6 [ rF A > Hc > dc ~
T |RiFAVIEEIRFAP2 LH2L LHFA1E° (RIEALZ L H BiEFAEZ L
8 |F 41 Ly ETIPRAERFITEE S | RIIY P R AR OE
9 B rpF FHER AT 10 A AT 15 R~
10 J# (7 i * FAH10m~ FAF 15 e
11 | g3+~ 5 fR-HERG - &
12 |R4es (7 p 107 # 4 % 25 107 £ 12 7 18 p
13 [ g Al #ACH PP 1
14 |R4e318 B (&34 p) (&34 p)

15 | 5L BMETPa2ZE A3 i 2 i
AFEFEEBS EL 0 B AREFEFRES £ 0 B
ERrEAGTAFTAERG I ERTEAG) T T AER G
BFACFHELF WM TA S S0 81 oy

16 o 55 it PR CS A | Pl e S e
Pt WERWAE 0 I A PR REY o XA
FEapagrp s 30 p o|F SFEgrpF 30 p 2
2o RAFEGHE I RAE AR X e R T
Lo rdpw - IS o

N
©



# F P % 107-1 ¥ % 107-2 ¥
17 ([P k2 0B if 587 ik u iz gikisan |7 ES
LA
18 | A A e i L% 5 i b
FooolE S dpRAld o4 308\ % & 15 5 dp #1354 3.08
% o AptEA1 5 tadg ¥ FEFOR|% o dg A F hdp P FEpOR
RN P2 - (AR ) - | A P2 - (AR -
Loz %R T e 73 (-~ % 73 ; #
19 & o fla 2 iz i dn B 4p 1 AW AR AR % o [ E R R RN S .
FoafIFEXRARP S AFF| R JIFERARED S AFX
FoAclpwo BEEP o |ERAeipE o BEFEP -
o e e A :
Fo G L AR AF R R 2 ’5;} )
540 0 AR M EEAPN B 5] 0 AP M EAN B
(=) *E ERAZFHE A () AFTEREFHRY A
Foagadmor s (Fm Foafadmon s (51
EZOREOLE) PE D £2MEL) PE
BLEIL - R A BLEAIL - R A
/}ﬁjagé&a‘rk,!rt A A}ﬁa_&fk;}rﬂ% A
LA EH AL LFEAEH A
2 A L A i A 2 AR A A | Al
L2 HAHARLR L2 HAHARLR
LA AL LFEE LA AL E e
21 %”Faiﬂiiﬁ’%64iﬁﬁﬁiéi%\ FooAwsRe A IR R
TR p AN 0 TP APM RN R R R L doa 2 a A H2 L
* i8R 2 ufar o * i8R AR 2 ufar o
(=) WEHLpErEAF| (Z) WEALRFAED ]
FTrAARGETAZ FTAERGERFTAZ
TN 4 rﬁf‘?ﬂ\ﬁ TN 4 r’f’lrfj\ﬁ
Pz FrEngn EMz2 FAEngn
PRE %I EE - TR PEZ | %I 0EFS - R
T2 Bt Foa o it T2 Bt Foa o g
Wi RAL o A L2 R AL o AEE2
Mt A1 4 srigae 2 4l Met 414 #rigae 2 41
L3 @R e 4 L3 @RS 14
2 AFF A5 A2 N z z
23 | L% ?%ﬂ% 22 AR 22 A 22 f
A F T i“?‘Fﬂ%’%i.&il%ﬁﬁfﬁgfm;mﬁ
24 | F CFEmAFER S GEFTAILSEG A2 F L L
nl;.‘,f»ph:,g ggrgniﬁppf.7 B
101 #1297 3L pagiE  Aaps T8EFF G
o y};?jxiagsz’%/zJ ‘av‘\ £a:iI§i »)v’LM? %
%—Ig”#"‘ﬁ‘ﬂ\l.“m—l—’mi”ﬁs} - 2 1B
AR T
o |E L FRR AR TRETEELES T4,
Bz | % N FH - 54 0F% = %ﬁ ' '
ﬁiﬂw
1. AALATIESF X & o
2. ABARBEBLEENLE AL gﬁé$?$?§;%wwuﬂﬁgﬁﬁ$lio
3. RFEAEFFE2ZFIIE AP R AIEEHAFFAFE R > FEHF TRELIZ
%{ﬁ%ﬁﬁﬁiéjaﬁgﬁﬁgﬁéﬁgﬁ’dﬁﬁrﬁﬁibygmiézﬁﬁﬁ
AL L WRE SR PG T ARR o T e,
4. FTAIERFEORApA FITERLFEREH -
5 FARIEFT Eii?%%iﬁﬂﬂ ZHFFFREAE RGP RN F o blheE AT
Myp ~HE7 TP 2 @i\@W¢w‘m}pﬁﬂ4/£¢%14%4ﬁ7%W%i°
6. FFALERWTHEHELOFEE S AT ERFLRGpd §ESEFHRFG A ATLER
TR P EREERNF 0 bRl P A F R ERE LT AL B -

30



(%]
g%

-y

RRATR S R

"G R AV RE

107 # 12 % 31 p ST N
~ = &
78 12
107# 12" 31p | 107&#97% 30p |107#12* 31 p | 107# 9 30 p
1| Mizsrd 2 272 684,158,607 | 674,775,482 | 690,832,103 | 681,995,891
B E - M Aok g
2| _. i . 3,305,192 3,139,802 807,699 780,770
FTATPFMZAK ( )« ) ( ) ( )

R g3 v £ 4 o
3| WFALGAN LA PR
LL‘Q%Kﬁﬁ % |“""“ F%i{
4| FPA gL B2 2,065 (139,083) (17,894) | (139,083)
P REEBT L (THE
5| fod w4 i1 et F gl )2 B 803,565 0 386,955 |  (304,424)
g
FALGRAATR 23 E(
6| TFALR L L REHE 37,470,334 | 36,517,590 | 37,470,334 | 36,517,590
Bt AR %R)
IAESEY 3 (836,196) (644,787) | (836,196) |  (644,784)
8 | HffE 1 & ks BIF 718,293,183 | 707,369,400 | 727,027,603 | 716,644,420
BEiLAEP
Lo ARLARS (2 E(FLEMBITS FTH - H- FHEZFTHELLETFHID -
2. % 1 ERINAAFHBEFELZ AP ﬁ;’;-‘é_ °
3. ¥ 2RI F-HFAFTET R EAD T RGR

Feaeif s do'f B

Bk o AR [HEA2 -] % 2 5o

¥ 3 BARAFH o

BARBAT L LR SRR ERE SAP TAAD S LR

B 5 ARIT REERT LS REGWE ] REERT LA TAMD B2 LE
56 AT AMAEP R ApFIHE e AARE [HE A2 -] % 19 7 o

$ 7 w8 ﬂ?§§i%£ﬁ%uéﬁmw0%-%ﬁ LR -
8RBT E I RGRE BRI FEED 8o B i 22— ]0¢ % 21
F- K e

31



HHE WIS HE 2
107 & 12 % 31 p B 3758+~ %
A~ 7 & &
58
107-?112'331B‘10739930B 107312'531H‘1O7-§195309
FALGAAP R%
FAJRAAPAD
U |GG e s g ps e | 672159528 | 665745391 | 677,746,676 | 671,748,103
E 2 % (SFT9)
B h- MR ARG A BTA
2 | § S H g,f Z—?Ef S P (3,305,192) |  (3,139,805) (807,699) (780,770)
?i‘é_ PRAEP RR'E .
ShEd M A EhT DA b K g
3 |7 HERFERT RESR | 668854336 | 662,605,586 | 676,938,077 | 670,967,333
(A 5% 1 202 4 )
9N b BE SR
I ERp R RN
4| n ek 1,996,515 | 2,065,626 | 1,996,515 | 2,065,626
(€l 641‘%«%& BREE L)
[ = R W =1 = 7 > B Ea
5 | L ELHERE R LA RE 74,282 112,326 74,282 112,326
ﬁ?@%ﬁﬁﬁ%#ﬁg?éﬁ?
6 | & F Ao Ak 2 472 b
BB A 5
R EERE R IRE
7 & % B R & 0 ) 0 0 0 0
RIEFTAZ L
FoFREE S R RIS
8 Ad R @HATEL B8
T RSy I I R
B RRRELLS LR
0], % it i 0 0 0 0
A ERE SRk
N i T 2,070,797 | 2177952 | 2070797 | 2,177,952
FREIRTRE kG
2 | JFEFRTRETASHART 9897716 | 6068272 | 10547495 | 6981545
RN BE e s FAST
13 4@1&4’%@\%@&?&@ S 0 0 0 0
FREEIRTLEITFT AL E
14 &%%%g 0 0 0 0
¥ X % & 'u:
16 | [, E"“ J’i; e n) 0,897,716 | 6068272 | 10547,495| 6,981,545
FALREL R
17 | FAFGEADRESH 186,457,381 | 186,858,428 | 186,457,381 | 186,858,428
18 | G apd L K | (148,987,047) | (150,340,838) | (148,987,047) | (150,340,838)
é_ é 2 % ¢ ﬁi "
o | B R s | 37470334 | 36517500 | 37470334 | 36517500
FRERES
20 | ¥-HFRER 56,018,461 | 52,264,487 | 58515954 | 54,623,523
*ELT
21 |(#35% 35 - % 115F ¥ 165 | 718,203,183 | 707,369,400 | 727,027,603 | 716,644,420
¥ 19372 4 ld)
i
22 | F 7.80% 7.39% 8.05% 7.62%




FLEP

L 22 (FRF 22 (FXEHRUEAFTTH 5-FRFZFFTHELLEFFAP) -

2. % 13 ;*é_é # 4 PNIEP (§1fTE7IzZ~§F%~ REA)-(F2 4?;%& AN FT AR
#i)—(F hEs ﬁﬁg‘ CERAPNTAAPRE) (R BFE i AP FTARED AL A
%“éﬁ;ﬁ‘)o

3. R 2AMREANFE-HFAICFAET ML RAD D E P RERIT ;fr‘lf

4. % B ARAFTABERT S A RBLE G RG Y FARERE S G RN
BV AR R G -

5. % 6-15 Iﬁﬂ\ﬁ]%i’* o

6. % 9OM BRI FIRAEAIG AT HEJBDFLLF el A g o

7. % 10 B RApE R - RO TAKE G F BRI EH -

8. % 2-7-10-13-18 78 L3898 5 B f kAT o

O FU F:IFAFAAMRGLP(TALRLAATPRG RO+ EPE > 4o
%Ep\?é}m&\ S N DA

10. #EAPFRAFE ST 19 IEI%\W’FIEB CHRAFIF I8 BRI FIELA =Y 17
B —% 193 o

Bk

1. ['%=2-)20A= [ ~] 2A

2. [t4 = 2.- ) 21A=[*# ~ ] 13A

3. [*qd4 = 2. - ) 22A= [*f 4 ~ ] 14A

33



[ -]

B &R R
107 # 12 * 31 p

P

5%

r %

BT EFFFET G el
BRY% o UERGPURSEE
EPOR2 b G E LR e
g

It

=g

AEEF LA EBF RS TR G B R
- s iﬁ#ﬁﬁ»iﬁ,ﬁ:‘ k'R~ HFRGEITER SR

AR R IEARS O IR T A Ao
P T
\E”»r%ﬂ\#rv?“mhﬁ?]v}& %o

PR CFESEAKZ THERL XL
?W%%’iﬁfﬁﬁm%ww;giﬁgﬁ
¥RA > U RBRRE FTHEKRILAL S o
*iﬁw%%‘ﬂrﬁﬁiéw%wﬁwﬁﬁﬁ
B AL e g
CREFASTEAFLTR 2 P E Ay
AR ~<Lﬂﬂ+ﬁaﬁuﬁcﬁ'ﬁa%ﬁ¢g4 .
HARELBNIE S FAIITEY E2 2 FTax
SRR EE AR -

@ww

~

b o
=
(\J

N\:\

(~N

2 BT

TEE- ARG P REEFARIC  H{FH

b2 BB FiE o dpslahie g B o Y
ERR G E R E T AL FEDTR G

;{%,Q,uzr@&ﬂﬁ?@m«f iT o

TEETRERGERLAAE RGFEEE T

7&%?/—3—% FREALGEEPMTT -

b E T2 frﬂ HFKFFTALGEPNZ £

hEIRATHE 2 R~ R R TTER

i,,x@‘wb‘_)k I I?Iw o

(=) B*h'&

LwRirnE RERRLAE, Ay e
e ”ﬁr%ﬁﬁﬁiﬁgJ’%%ﬁ
FoR B R EREMAE > SRR RE
TRERFECFRRFLECALE
FoBAERROCRE Rk ME TS
¥ irizigengd o

¥

2.3 TG B G LR o ® 2 U LA
B RFEF- A - M TR M
gE ET

FOETERERE 54\%‘1 s PR
Mo~ TES - BiEEE R 5] & 2 3 dsT

S
TRV FUF P NELC R GER B

34



¢ o

(=) 7 #h'%

L3723 3h 68 Brcil o #1203 g%~ o
ELECFECEFR M ERE &R
FooAlTAn B T ER A R kg
RUMEATF HEREZFHERR G
Wit~ AE > AT FR R

2. FMEMRG AN ERER A ARE ST 29
FhGFFOFRREERP ST HL TR
KiRE G s g o

(z) F¥h %

Lo3m T ¥ b ' F il 2P 424 R TR
2 TCEARA R I BE T o

0. FEMATH A BT A RATE  Sdp B
2 TE R R0 G BT R 3R & R A
RGANE B2 RFIEEAIF A RPT T
2 FIEE R -

. A T te AR TR R GIT A F oG
PN FARE g o

LRLFEAEE Y REI SR TR
FlowFEEFEY EL G a 4 o B Ry
N IS 5 X W

5. B AIZH A~ W MAFL G LA
Ag BUEHTR AT IEER G R aRR
BRSN A o

() iR &

l.aiﬁ%ﬁiﬁﬂ‘?é
BRREEFT & RRZ S~
M%H&%?ﬂ%ﬂ’uaﬁji\ﬁ%
Mo drEstp ¥ RS FRT R
FTeEupiEH LR

2. R FE Rt 2 AR E 2PN s
EALFUALS I SRk ST oL A BCR RLE RN
FFEBFUFLAEL AP i EdR
GAER e

SR RS ol el UKL e G S Pl oT el N
FRE O FE C BB 2 Aotk
AR R LR R R e g TR NN
AR -

(1) RMHD ‘&

(—)?i@%&%ﬁﬁﬁiﬁﬂ’%%W%
B AR BB G PUIR 2 g B A TR R

35



R " oo

(=) B AL FETER LI~ 5
;rjf»;u At g gf;,:t.q; s }4'_,}]};: gm,rst.:;;] %53_4\; z ;ﬁ; )
BB G2 R Ro REPFiRE AN AR 2
B MELFIFREZ RO KRG AT H
XL 2R % o

=~ HTHRpPLAE

(=) BHEY Rog > EREDFE CMBEF
AFEFPHE IR G P T REA
hRAE AL ETF TR LI R G E
BpEZFAGFE > TEERERT 2
¥ o

) YA RRGAKL L Fox TRE KA
L EMEAZ LA T2t Pk
B2 FFEHRPRESSHEHR - 2R
Bl ~ 222 PHREHRA LG -

) FREEPARIAR G B EEE g
EEBAR S RETHRMA KT HAAA
Fh'ed R 75 DT FRFTF
PUER IR B AR AR A A
T2 bR o

(2) HFFHEPL AT R L A LR GBI

2 B B A L HEE AR
PELFA L T FERMERR
FOEF bl SR AN A

I

(

(

It

BEh g B R FL

FH

Ji

B g2 L 2 ARy o e 2T 2
B ERKT VR @ P R G R4
B A8 E R "G RE2 g2 o

TEEL ARG IR 2B FARE R iR
R RN E L BRI Y W
WoGrR CRE TR G REF P E IR
7 kxiﬁ%'}%' R o

EIHAKRRGAES 22 T REITEY
ERE 2wl JlE o T E e Htgm
2 EBAR2Z Gy PR BT RPRE
2E XL HTHP IR

b "% T8 kL2 q‘jfv B g
R

w* h Kﬁ@’:iﬁiffufﬁﬁu B A Z 4/]:_441_‘1)&,_—,_-,—__;
B mEAALAATH GG M R
AR E IS O
Gy Eage. TEHY L LS RS U

;E‘gﬂﬁé ¥z M@’Zi IS N Nt
?‘;ﬂl/’q\'l;"'alﬂ q;._,g'\;b:l%- 1{%{?#\:‘,%

7

36




BB TR LR S R
SN T EAF A R TR PR % o

S TERGEE ASEE AR TR
Flp AT (RCSA)J‘F;}EQ{ F.*;}_l@.kgz
(LDC) ;~ 2 Th4Eh w4p 1R (KRIs) , $1 2 ¢
.

CAHRGHE R TR ART S J LG
RIFE AR SR E LR R SR
PFETRY ERTA F AP fed I p T
N ABI R PR AR R R
FEeFHFb'E  BERESLE ~ MRLG
2R

e JIFRGEUFIFREBT AL G AL TS G

B R 5@ eRm S LR R

i T D % ¢

L TR 2 R

"F' o

|

It

L
B

m'ﬁ_*

|

!

g
ra

Bt ER 2 (B u £ ¥R % k%

S EEE RN GRET F

RN X Ay ERTE

TR EEAR  KERGERAAE > ARG
FRFR AN EFEHL R G FRT AL PR
R S L

-~ FERGT o

(=) FAEEMRAIT -
(=) &7 RAYT -

(Z) FASFTA 47

() FPEFTAELERAS RIE-

=t
L)
=
1
S P

I~ PHRRER -

() "UREH -

(=) B4 RREZ RGN IhBERL

Ao FERGEH .

(C) AT 2R GEEH P AR RRAFL
(Z) Math &tk

(Z) X TERGF I 52 7
= flFraEs e

(=) A4t e

AR o

-

37




(=) i
il oX el WU i

FHETEZE AIRE
(=) s R
(Z) b R PR o

AN

(=)

L AL BEEPHARE FEFTERGEL -
)’zIE,é’-f\%l}i&:h‘?'ﬁ‘ i+ 4p 2

CREBHT AL R R AT

ﬁ’_o

ﬁLLEZ‘F:O

B4 GpIEAL T 5 (e R
J%]"FL E e ’/Z‘pm)“’h"gfm
e 2

-~ AEFRA R pi‘i*%ﬁﬂ
RREGPFIE > AT EEY L 'GED b
> O'I'Ei ,¢+
“ﬁﬁiﬁiﬁu'ﬂ—"‘ -

Sy RNERA PR 2
AAT o BREREE S R AR SR

H*

(=) &

1.

(=)

(=)

Ji

Bp oh g A i?é#éﬁﬁgﬁﬂgiwaﬁ
FEFCARFE)EN AL LA R
PRS2 1L L £ 2a PP
AMERETAST
AEAFERFRI L EABAGRTR
HE RS e ip FHRBEEE - E9h %2
FE G 2 B .
-%‘%ﬂw?%“:ﬂ%W%%ﬂ%cwi%
FRBAIFIALZORAFLBAFEE
é_’gbw?‘rﬁi? 2o
IRBEEAKRESEF RGP ALEFAKR
HE@ P > #3728 FTA2BE
Hus % he (i BRapi 232 &

R RGEEFE LR N
SR PR E PSR T AR

‘_—-/H ﬁ“”l\:}_& Kéi?& fg’gg

ﬁ%%ﬁ%emﬁﬁ#%ﬂkﬁwa
PR RREREY R
AR LR R R

TR GRS RRREA

B AL P AL REF R E) o
THh & F]F AR AT R AR EERT
FHaefld ed s RB I FEE)RE
SR AR HFE B Tk
ﬁ@ﬁ&%@*ﬂ%%%%$ﬁ%ﬁ%ii
PREBE &R FEHRR RS WK U
AR MR AT AR RORSERT e
T e

PRt

i MR AR
)J_%

FIRAGFEEHST A A4

2B TR REFE IR R G R
EEARER 0 2 L EIR R
EELY AR S BT el g7 S

P
{7 I:

Z o~ ¥R

L B BRI oA RS R
g s

FEIMEIF DR LEHNE > M A
* RS o
W A IR Z‘#F

EFHTRLEB R

38



PP 0 B ORITE RIS R 2
S E LRI ECES W E N
S HRRFARI N B R 2 R B
T2 0 REPRSE N /F”#"ﬂi“*w’ G-3RI g\
DM TTER &I FrR i*i#ﬁw’%ﬁ
R E E P4 2 #F’L 21 i o
BERP L RS BILR R B EE IS
> T I—lpéyprrpa%%w fo ATHE 2 B 'R (B4e
Bt PR F FE T ~ & PPRFRZ MO F ) 1Y
LA F
s HRAGFANEIR LA EFIBZPNE
2o BB EAEE RG] blde e
;&aﬁﬂ # (Know Your Customer) % F»4]ik4 ~
(Lt U 1D SE fﬁﬁ% R ERRE SR
TIREH S R G E L L Ho
bosE It - LR

T

s 1

I

“‘)—

BARP

1 AA QA E .

2 o BREA AL o

3 2D R FACTIR G A G B R G U A RP o Rt A A P L b e
L LB RRAD -

39



[t~ ]

With
107 & 12 * 31 p (Er 37 %+ 2, %)
5P +EA |#-%5B|w-%5C|#-%D|wesE
7R A&F)
1 "'iﬂ;’i”;‘:”—”{fxﬂ\
_Jik L 45,861,436 43,502,623 42,434,671 42,789,732 41,576,965
i 77
la |2 2%~ ECL g3
Al 3 3 I R Eeg =
UHCREE T - T | y5g61436 43502623 42,434671| 42,789,732 41,576,965
57
2 |$-mr 56,018,461 52,264,487 51,208,492 50,580,017 49,364,017
2a |= 2% > ECL ¢3¢
e 56,018,461 52,264,487 51,208,492 50,580,017| 49,364,017
A% - HE AEF
3 |FAa 50,410,054 56,949,829 55,620,648| 55,553,646 53,993,079
3a |2 >¥r ECL g3
T 50,410,054 56,949,829 55,620,648 55,553,646 53,993,079
A F AR
hEET A (£%7)
4 |BEBT A 480,918,139| 474,008,963| 473,343,658| 450,893,977| 449,529,758
RER#FTFF(LR
W T AR F)
5 ANEE - gE A
HHLARL - A 9.54 9.18 8.96 9.49 9.25
- 5 ()
sa [2 2%~ ECL g3 f
A E AR B - T 9.54 9.18 8.96 9.49 9.25
* 5 (%)
6 |%- HF (%) 11.65 11.03 10.82 11.22 10.98
6a |=2%» ECL &3
= 11.65 11.03 10.82 11.22 10.98
A% - HE A F(%)
7 |7 R L% %) 12.35 12.01 11.75 12.32 12.01
7a |22%~ ECL &+
12.35 12,01 11.75 12.32 12,01
i] oA B F (%)
BEABEESF -
’;-Fﬂ\giir—??ib“ﬁ*%a‘i
(¢ R'&EFT AR F)
8 |gadbrrrrFe L
1.875 1.875 1.875 1.875 1.250
(%)
9 |4iF F FAHREMHET AV
A F 0 0 0 0 0
% & 4.(%)

40




10 |G-SIB % /st D-SIB #
s A F B F(%) 0 0 0 0 0
HEFARARE & - &
TR THEGT A F
11 | & R EF(%)(~7E % 8 1.875 1.875 1.875 1.875 1.250
% 91E % 10
2 4 y)
12 [P ERFHRRTAE £
FERGE I STRIE. - 3.17 2.81 2.59 3.12 3.50
_ %ﬁ—?\jwu ;:(%)
5 F
13 FE# - & k& 78 %8 | 718,293,183| 707,369,400 713,901,415 695,001,144 692,164,439
14 [ F (%
i j 06) . 7.80 7.39 7.17 7.28 7.13
(~7 % 2 5/% 13 3%)
l4a|% > ¥ » ECL ¢33 #°
A Z_ ; -EF L& %
4 *i* # M) 7.80 7.39 7.17 7.28 7.13
(27 % 2a /% 13
3E)
i B ¥t % (LCR)
15 | & # B T A
i W?Z =7 A 117,299,755| 113,743,497| 121,255,060| 121,098,850 114,885,227
(HQLA) .27
16 |EIm & AR 85,094,725/ 100,526,918 94,649,496/ 93,108,954| 89,976,285
17 [ind 2% v (%) 137.85 113.15 128.11 130.06 127.68
ZRTF £ F(NSFR)
18 [F * 22 F & RiF 542,236,393| 528,570,404 526,434,388| 521,660,491 -
19 &7 22 F & {iF 388,624,788| 394,400,640 393,626,580| 381,441,606 -
20 [T £ F (%) 139.53 134.02 133.74 136.76 -
TR RF|ERD D&
BAEP
L A2{FF2a s FAF2 0 FERFH
2. FEEBRIAHE o
3. 2~ ECL €3 43t %I IFRSO 23 * » A 2 H » Y ¥ g4 320532 4o i
X oo
4. % 9 S THBFAREGT A FE R(%) ) ARD ARG AREET A FERL 0%
N %ﬁr’aé’;\ﬂﬁ PEEIE T R Y Pt
5. % 10 7| TG-SIB 2/& D-SIB H# FAawFE (%)J'/ MeddRPLEFRFER
4R ¢ 2Hk2 GSIB 2/ D-SIB ifi*2 42(7 » t¥fm 3 540 5] o
6. A& EEP THKAT
(1) % 125 TR ERFENFTAE RG22 7 FURPEF-HFF A F%) 0 7 - 28
NEARBESF - T A FN)E FEREE S - é;?g*\ﬂwh FhMBE R L o7 4T
[ff#e2=2]1% 68 7|57 p P -
(2 % 137 THECFREGEERT  AFRF PRI RFE -




(HQLA)# %8 , 2 % 16 5| T

® 315 517 £1d &
e iR 2R ETFHL .

v
55?./&1‘2:;}7%» rflf’r/x '?

S ey
REv ¥

Bigh
[t~ 1 1A= [ e 2 2] 29
[4% ~)2A= [*g4 w2 =) 45= [ = 2 - ] 20A
[%4 ~)3A= [%# =2 =] 59
[t ~14A= [t e 2 2] 60
[st# ~]5A= [*t#z2 =] 61
[*4% ~]16A= g4 e 2 2]
[t ~17A= [t e 2= )
[t ~18A= ["t2 e 2 =]
['4% ~]9A= [t 2 2

CoNoaRr~wDdDE

6
63
65
66

\H Jiv e e

10. [*#% ~) 10A= [ 4 = \~] 67

11. [w% ~)12A=['% 2 2 =) 68

12. [*f#4 ~) 13A=[*4 = 2. - ] 21A
13, [##% ~] L4A= [w%\r 2 -] 22A
14. [*% ~)15A=[*44 7 +- ] 21B
15. ['% ~)16A=[*f# 7 -] 22B
16. [4# ~117A= [*4 1+~ ]123B
17. ['# ~Y18A=[r# T + -] 14E
18.  [r# ~]19A= [*# 1 + - ] 33E
19. [f## ~]20A= [ 1 + -] 34E

42

/é" Iﬁ-&f - Ly 7\}%‘%“

(H}



CGERD

g g A ()

107 & 12 % 31 p

(¥ =

B )

P

ha A

BT AR R

>~ A

@ ) B

>~ C

% b (3 52 b L% R %)(CCR)

452,151,517

444,350,714

36,172,121

{£.38 % (SA)

452,151,517

444,350,714

36,172,121

N 26225 2 (IRB)

LEHEE b

768,256

609,553

61,461

1L ;% (SA-CCR)

768,256

609,553

61,461

r FRHCE (IMM)

WG AHET 2 TR

17 #2 % (look-through approach) = z_ #& &
ERE

% 3= J ## (mandate-based approach) ™ z_
AERERT

10

% * ;% (fall-back approach) ™ z_ £ & "% {#

11

12

13

N RRGEE R 2 3% LAk (RBA)

(\x

14

RRREEE 2 £ TE 0 % (SFA)

15

16

L

7,272,988

8,658,338

581,839

17

£ 2 (SA)

7,272,988

8,658,338

581,839

18

R 2RHCA] 2 (IMA)

19

¥ h %

18,893,313

17,893,063

1,511,465

43



. BT A BLF AR R
~H A T 4 B ~8 C

20 | A rdpiE 18,893,313 17,893,063 1,511,465

21 | fRE2

22 | EFFgER

23 |t AR 2 £3E(RE™ B & 128 250%) 1,832,065 1,831,990 146,565

24 | TR B L

25 |43t 480,918,139| 473,343,658 38,473,451

BEREELE L R P IRECAIE (IMA) R3S SR G R 2 EERT AR 0 AP o

BA®P
1 ﬂxz\g FHEF X E o
2. MEEBMAAE -
3. F&FERY PFREALE(MA) R RS SR ST 2 BERT R 0 Rl EE Eatr
P YRR H N IR M o
4, FE2ZFHINEFRPER TRAT
=
L R%PRFTA PHRGETERGRFRTAZHER RGBT A TRVAT +
3%k ]_2 °
2. BRNMBTAGEY) FA MpERZAREZZAFTRY D LERTH, &
P *Hi ERPNIHAZ QG TRy, FRES - SRR LR TR
-~ FERFFTHRELEE AR o
3. BMFTALR: AdEL P %’ftﬁwﬂr*““— A2 Bd ;ﬁf‘ﬂ\ DR NS
o A A ALE LALLA § FASRGRF AL F 2R FPE A 5

~(6) ~ (N T E A

2]

1)

)

©)

(4)
()

(6)
(")

Eaa 7\%,&5’— R o

AEE-IRLGTRRRELER REGUIHIG R RERERT
FRVRIGE RS CEREET LT AP R SR PR 2 292 T LR

5 o

rQ PE e prg BEEEEF RS g[uﬁ;\,:
[f2=+7] 7 552545 (CCP) k% -

L4 2B b &I B E(CVA) &
TR HER T R, 2R

FABERMT AR REF £ THRE2 (SA-CCR) & T 2004)52 (IMM) | 2 4

ﬁé o

%7 5|2

B4R P B 0 ¥R (SA-CCR)F

Jf&—g‘ = (SM) H Liﬁ' ﬂ; °

};\_

BRI T

FTAVRPMALT T 0 AAF AT

W ik g B kG §0# (CEM) &

LI EF > B FHET] e

%‘ -z 5'1“”#1\1‘"“ PRk 28 A#E (RBA)E ¢ 305 Lsmzxp\ IR i

(|AA)

S i RSN TR R AR L fe 0k 2

* bt 2 ﬂj\e‘Lﬁmga o

FHEEAR A

e

7

“~

44

0

2 2L E &
oot €

AioH oLz ;njhﬂﬁ~ir"fF”ﬁ;P\ 2 £FRGE™ b6 fEEC 250%) 0 # £
BT RT A AU T A Y b e R 250%2 £




@) *+& %= Lw Aok TRANE ARBRGETALTTY - L BT VTR

AEMe AEHEY pPIGEEZ(RB)FY > AR T A A WEAFFFFEY) -

rEEPGE

1. [*## 1 ) 25A= [t 4 1 ] (1+4+7+8+9+10+11+12+16+19+23+24)A

2. [*#4)25B=["4 1 )] (1+4+7+8+9+10+11+12+16+19+23+24)B

3. ['#%4 ) 25C=[*t# 1 ] (1+4+7+8+9+10+11+12+16+19+23+24)C

BiE

1. ['t#£41 ) QA+23A)=[*t4 L4 ] 9E

2. [w#%4)3A=[t& =Lt )21+ [*44% =+ = ] (6E+12E)

3. [#&1)4A=[rg& =L ~)6F+ 4= L4])2B+[%=~L7] (1B+7B)

4, [&4 ) 7A= &= L= ) I5E+ [P 384312 (IMM) T iR Z HF S0 2 b '
(EAY-3) |

5. [*4#%4 )12C= [*4# = L = ] (3N+30+3P+3Q)+ [ # = L+ ~ ] (3N+30+3P+3Q)

6. [*'f%4)17A=["4 2 +]9A

7. [%%41)18A=[# = L- ] 8F

45



(24 2—1]

RiglEgatem (&#)

107 & 12 % 31 p

P

ha A

>~ A

@ ) B

% b (3 52 b L% R %)(CCR)

463,527,521

454,844,327

37,082,202

{£.38 % (SA)

463,527,521

454,844,327

37,082,202

R 253 % % (IRB)

TEHEEY LG

768,256

609,553

61,461

{£.38 ;+ (SA-CCR)

768,256

609,553

61,461

r FRHCE (IMM)

BHRHET 2 REFEREINE

17 #2 % (look-through approach) = z_ #& &
ERE

% 3= J ## (mandate-based approach) ™ z_
AERERT

10

% * ;% (fall-back approach) ™ z_ £ & "% {#

11

12

13

=
4
P
\:
1
4
W
(\x
-

2% 1 dF i (RBA)

14

RRREEE 2 £ TE 0 % (SFA)

15

16

L

9,128,563

10,223,900

730,285

17

2+ (SA)

9,128,563

10,223,900

730,285

18

rFRHCE]E (IMA)

19

¥ h %

20,815,488

19,674,450

1,665,239

46



0 bl F A REE AL &
‘ A8 A T #F B ~3p C

20 | A ApiRi 20,815,488 19,674,450 1,665,239
21 | fRE2
22 | EFFHERE
23 |t AR 2 £3E(RE™ B & 128 250%) 1,954,698 1,946,265 156,375
24 | T2 A
25 |3+ 496,194,526 487,298,495 39,695,562

MR L AR N IRHCAE (IMA) KD R TR 2 AR T R 0 BREP -

BAEP
1. ﬂ‘%{#‘r*ﬁ"" A E
2. *% ‘,ﬂmz\»’s&f@iﬁo
3. FAFR® PR (IMA) R FRh "G R L BERT 6> AL 5 £3005L
Pl R B N RHCA 2 gy i o
4. AE2ZFHEFNEFEPHEB AR IT
=
(1) RgPEFA IR GETIRGRIAFTAZTEHSIRGELT A > TRITET 2
F 12 125
(2 BrGUEFAEY): GapmEERTH -
(3) HMFALZ lﬁfﬁz\ﬂﬂi"i%ﬁﬁ%@iﬁ?%ﬁ—iﬁ
B Aqr? pp AR LAL)A 3 FAERGBT AN
(6) (7)@'— rﬁxl‘ﬂg “‘LﬁJ 7\4ti@—i>(°

ﬁx CFAE g ARG
& Z AR 0 ,-a:aﬂg,?_g\ % (5)

k2]
(1) &2 5= F1sHp2 G0 DG RALFR FRELFHLGT 0%k RENRRT
?j\?ﬁggﬁ\ A S vf?—r 7 ’«j\»Lﬁ%K]« ‘alf’ffmﬁ_ll\ P 4_:%*;.“;{ RS-

fgo

(2 T2 2¢Ee* %  BERETRe 7 2 24 125" b '%:=§ 3 K (CVA) &
(2 =+3] %¢ .f%;%:w%i(ccp)ﬁwf; # rwﬁ—{r R 2R CERT
ABBRFTAE L £ THEE2(SA-CCR), & T p 3572 (IMM) | 24 3

(8) A4 ¥ T 72 RPN F o 30122 (SA-CCR)F % % > 3% % # % " #7172 (CEM) & 1%
M2 (SM) 2 223 4R o

(4) AEBBEFTFT AT HRPMRTF S > 225 ~1 177 i » R FHET .

(5) &% ¥ L = 55rd2 pRREE R 2 358 A2 (RBA) Y 7 P 303% ;u R
(IAA) -

(6) &% %L = 5J~Lra?ﬂ~wi+& GREEP R PRI EE PR HER
R F AR

(7) #% %=+ =5]"qp2 R PR L ZIR(R T B G R 250%) 0 R £33 ez

WA R A A 2 R T A A U T )}Jﬁs}g@c 250%2. 4 3F -
(8) A% %= Lwrltrdp 2 T R AN B b GILT ARIFI S - AT UL
AR (do ALFEHR Y N IGEE 2 (IRB)A Y > i F F oA RIS FF S Y _dz)

47




*EHPiaEE
[*d4 14 2.- ) 25A= [* 4 4 2 - ] (1+4+7+8+9+10+11+12+16+19+23+24)A

1.
2. [*#422-]125B=[%t# 1 2 - ] (1+4+7+8+9+10+11+12+16+19+23+24)B
3. [#&4 2-)25C= 44 2 - ] (1+4+7+8+9+10+11+12+16+19+23+24)C

48



[+ ]

PRI AT AP RPERL LR

107 # 12 * 31 p (B 3rd %+ )
PAARR £ 2 |0 2 2 F Eapp2the B
PG HE (APRFPR| Y RGE I (FESPHRGE[AET AR R
7 P 2t HE A L% (V%] #D |[RFABE
hgz | C 7 E
B
A
1|lméez yEns 14,971,054 14,971,054] 14,971,054 o o 0 0
T 72 47 15 4L
2|0 w 31,768,897| 31,768,897| 31,768,897 o o 0 0
7
B ER LR E
3| o 26,136,939 26,136,939 998,125/ 2,068,754| 0| 23,070,060 0
FTEZ E&RT A
BiEE B REFER
4> nfp EHFR 2 &£ F| 28,197,495 28,197,495 27,384,302 o o
B 813,193
T A
X L RPN
50, .. _ 100,462,761| 101,307,761 101,307,761 o o 0 0
FAr1 ERFE
P ;
W2 B F A
6| A 0 0 0 o o 0 0
(i
TR RS E N
7 ;j% ’ 9,094,151 9,094,151 0[9,094151 0 0 0
2
8 | icinat -2 4R 5028,141| 4,058,668 2,300,578 o 0
1,758,091
9| AW T EMRT A 0 0 0 o o 0 0
10[# 1 & F A2-2 % 0 0 0 o o 0 0
Bames ¥£i2 FA
1 F
-E 3R
12|REIR 2 2 3i-i% 47 451,728,578| 451,728,578| 446,297,357 o o 0| 5431221
2} RE S 24;—7» Iy :“lj‘_
13 LS el 5,224,701 5,224,701 0 of o
4R 5,224,701
14|12 U F A4 0 0 0 o o 0 0
15| i & m A -4 1,111 1,111 1,111 0 0 0 0
16|% # & % % & -i£ 47 9,368,329  9,368,329| 9,368,329 o o 0 0
171 6 3 - 47 22,660 22,660 22,660 o o 0 0
18|#& 7 F A -E 3 125,025 125,025 0 of o 0
125,025
19|ih28 #7 1B f A -i% 732,826 732,826 732,826 o o 0 0

49




PAFR4R £ 2 K NP ES "{Pﬁ LI P 2 thka z% B
PG B E (AP RFPE| Y RGE LI (BEEX P ERGE[ETAER
3 P 2w HEl A | LR |t%]| HD (AT AN
hig7 |1 C 7 E
B
i
20[H # F A -£ 3 1,295,939 450,939 450,939 0 0 0
21| F A 684,158,607 683,189,134| 635,603,939|11,162,905| 0| 23,070,060 13,352,231
22|14 72 7 £ 5 40| 3,378,752 0 0 o o0 0| 3,378,752
23 (T2 P ERT 0 0 0 o o0 0 0
SEEF RSB E
24 fﬁ F N ’ 162,127 0 0 o o0 0 162,127
g2 & ﬁﬂ: B ]
W2 Epkf F-E
25( b7 0 0 0 of o 0 0
1P
MEFE X2 G LG
26| , 9,904,467| 9,904,467 0/9,904,467| 0 0 0
|
3
27| it 2% 78 11,342,864 0 0 o o0 0| 11,342,864
28| A #p #rB A f 296,788 0 0 o o0 0 296,788
LENETADLR
29| T e 0 0 0 of o 0 0
B2 f F
30| 4% 2 AR 589,242,889 0 0 o o0 0| 589,242,889
1|k & pkiE % 20,000,000 0 0 o o0 0| 20,000,000
2| wR G 0 0 0 o o0 0 0
K] N 2,127 0 0 0 0 0 2,127
4|f FEH 1,421,814 0 0 o o0 0| 1421814
35|hat 1 E fL f F 111,021 0 0 o o0 0 111,021
365 i f i 472,105 0 0 o o 0 472,105
7| p 7 636,334,954 9,904,467 0/9,904,467| 0 0| 626,430,487
FARP
1. / % g %L’rﬁ? "‘l‘ o
2. F Mﬁg’s?@aéﬁ
3. k4 "PAARRE A MG B RETARFT A f;a 2P LR D LR E
P AT AR FLRG FE RURE L G T 0 f 8 AT &ﬁ%@
IR 2 tE @ l% la(#“/T‘ri’E;ljz\ AR R 4 th %;JZ ) 1;1]«&:«}’@1;( kPUT1AE|]% THEY
I R ) ﬂ\%%%rﬁu%w BE TR Jh ‘ﬁﬁﬁj TEHECH R G
TR S ST RIS WS Fét'g*ﬂuﬁ FAFABEE V)

4. rf‘—i*&‘ﬁﬁﬁj S fil‘?wﬁﬁgj TaA g TR CRER, 2R

BEAD H)TARE Thr2 T F A *l;c;@arﬁwgml%mj\ R f@;ﬂ* T ATE

7\%%}71;;?5_/;? I'F[r.g“"—IEEI s O~ ¥R 2 d“%ml% Z .

(1) ngwwﬁﬁﬁj (A )“fW’Eﬂjrﬁ:}%—‘i—dﬁ&r«’*""ﬁﬁp;}ﬁ% ﬂ&—p)\?ﬁﬁpjﬁi %
EERF AR O TR ’*)k‘éé—ﬁ#J RESNIFH L TAEFT AL KA F A
JE B)REIFRERE A ST AL A% -

50

AR




)T s &8 &% > Delta-plus % E#F #5231
B EEE
i

Fw%&% ﬁh(D %
brotk g W E ERRE 0 s m PHE ] o PR a&xﬁ
=k o HHE

)
T » F]2t
= ﬂ\ﬂf FREHAR BN LGS - S R G
—‘J—a_,,\ °
TAF AR RSFTAAEE o455 - A LY 2T FHITA FAERD 2
BF AR R FAIGFAS 0 AR F AP RS
FE- 6P HEL é%dﬁﬁﬁﬁéﬁﬁ%ww EHE RITH L B R R
S Ry R 43 lr\;}yii_;v_ipybpe 4575 H-h xﬁ_ﬁ#J E2ErRE G ;; ¢ e A
“lgp\% F 0 Ty i E Wz w‘f‘"”*“kgi@*“ P‘)‘JZ‘KF‘\ j‘”‘ﬁ?"]ﬂ’ R &
BE 2 &

51



[+ -1
ZITRGHEOMHMBFLI R EIZ LR Z
107 =& 12 » 31 ¢ (B grd e+ 2)
P
IEEI 5‘3?\7 f’;’}'—&gﬁiﬁ )gﬁ“‘f—;—f':' ?&J-\fLéfET#— ?}F%‘&Kﬁé‘ls
\ Y B ViR ’H}iﬂﬁ ﬁ"; FE. % 71 71<
HA B C # D
BPrdEFAPRER
1 ?‘xl ’ " L r 669,836,904| 635,603,939 11,162,905 0| 23,070,060
273 ATE G i E
ArZFEZFTRrAITHRFEF
2 2 ) F i u% 9,904,467 0 9,904,467 0 0
T2 iR R E
por 2 LT AT RFER
3 ~ s 23 659,932,438 635,603,939 1,258,439 0 23,070,060
Z_y |
4 pxé_ B T * %t B3R 176,358,607 19,080,658 0 0 0
5| &3 K22 48 (15,797,072) 0 0 o| (15,797,072)
LEHECH AT RS
6 , ’ LA 8,926,496 0 8,926,496 0 0
HE LR
7 ;T—T%[ e 10,487 0 10,487 0 0
8 |i= TP P2 R'GIF 665,946,224| 20,099,888 0 7,272,988
BEiERP
1. *~% { FTHE S L& o
2. %R A AHEAR o
3. TRPRGEHE CTRIIHEICTRGER 2 TESI Y L EGHREI T RAERRE
ek A Y BB B R SRR R 2 BRIE(F S AR AR -
4. T HREEH Ti%:“é}%ﬁ‘“ FA Rk 125 RF o
5. ZREFT IR AP OAIEMP N E TP mﬁ&*ﬁ%ﬁ(ﬁ\ FAF)EPALREG § BER(AE R
- ii;');%;s“—! c R BFERALFT RN ALES S ST HANEE o LI AT !
(1) "TFAFFELDEF, IR RGH 1‘#1  dp B n:«.ﬁz(CCFs) ER
ST fé‘iﬁ’”?\}7$€F°
2 THEFH-2 L8 ) l‘*#pr?;s APRS AT (DD B G EET LR ﬂ\$ >
Delta plus EEBEHEML VI T AV RIASREZ UG B EF B A ] 2
(3) '_Q PHEI AL PEAR NI HE R RRERET B YL
ALY F R tEe BEL LR -
(4) I’~_-r_;%v iB Ik ]/4#_]«3‘ DA i“{' * R4 ZE ﬁ_—r 3 R xﬁ«:r_,% F‘%ﬁ’:(CVA)
6. ’fr'J b f:! BB & AT L

52




1) %esTFEALGFAL0E5,27 mfnﬁ%’r“ Gdp T AL R
ZHan Tk p ez k'eip, 2 T mﬂwzv%ﬁﬁ%
(2 H4pmp2 T, Wixitkdg &b %% #H(A~D )T 2 3740 ]

BiiEh:

1. [#x-+-Y1A=[w% L] 21A
2. [f4+-11B=[*4+] 21B
3. [w&—+-11C=[r#+]21C
4, [w%-L-11D=[*4% 1] 21D
5 [f#%+-Y2A=[*F%+]37A
6. [g#-+-)2B=[*4#->])37B
7. [w#a+-)2C=[*%—+]37C
8. [*f4%+-]12D=[*t#% L] 37D

53



[*it4 L+ =)

VAT AGHRTLALARARP

107 & 12 * 31 p

B

S

mF

1
RN 5 b2 = W NP ES

0T PRI

- xﬁ f#'r , ,_;I_f% ]

AR L E- (g 7] 2 P
1 VI‘;F'X%;L%%@LI%& T%]'EL ?ii‘sﬁ-;%ﬂﬁ@gﬂ]z{ M r "rg‘ﬁ%%‘ S l‘}h"é}‘ﬁ);{ -

o1& L RARP fEELE
BRRCREHTHE LD L AR RY AR
AL - ¢ R T A f‘:*"}‘iifﬁg% %’bﬁﬂf"’ﬁ?iﬁ R R
2 ﬁ%@’%m%mf&*% LRk ﬂ*ﬁ”%ZCa ; o
AR 2 £ B P 2. ™3 ’ﬁ %i?ﬂkf ERE A B Fiédvtgm‘l‘]f‘
GrLAEETE AR SN T R 2 R N

SER

EREGEHREFEEINELTEIILERTAZ AR
FR OB Es W ERY FERE AT AN
25‘?% ~E3:}f‘1—i%%,; SRR CBEAL S FEERAL
%27 i EmRG -%ﬁ:%’;ﬁni},ﬂ%fx e
IR 320 3 2 B3t o A2 PR W S TR Y L B
xR ’E?i}!’;’g‘j‘ﬁ‘&ﬁﬁﬁﬁ T l%‘%?,lilfp]/ép %

BRRZFM- 3R o

3 | b W RkREEARL Y A 1 Edeip it s g RS YE R ER
BENEE AR 2 WP BLEFFREFHOBRFEEE 3 FRRL
BoFATHPRT ELLF REREA QR G
FABEGEYRE w3y AR LN EATRA 4T
FEORYE o EREES 1L G EE RO
E»m%ﬁoiéﬁﬁ*ﬂ%“k%&¥4mfﬁlﬁ’
BAFFEENERT EITHEY IS PR B
T 3R o
FARP
1L AZL{ATEF S P& o
2. AL BREAAA -
35— 5 thdn g {“'TT\'L]’ rﬁ‘a‘j}ﬂ;’z\ e B 8T R T A FedFl e §iE
ﬁ@@%éﬂﬁ @m AB2ZAIZRTF -
4. %= mEk i ]6rﬂ*iﬂjﬁﬁmﬁzamzj* LFR o
N R F;bm v F FEEP Aol & 0 3 2 2 (mark-to-market) 2 v 033
# (mark-to-model) o st b > § BT RBENER 2 AR > R FE L MTRERE 22K
it o

54




[*4 L =]
B* R - BT R

107 & 12 * 31 p

7P [
AFEBHN ZEFERE YT ARES X A b Fd Z T
K‘TI{FIJ\]'#&K&}’J— é%#_x?é@@x%ﬂ)ﬁx?é&?
% ;}’3‘ KF' jg’, K2R bf‘iﬂl (ljff:ﬁ.ff_fﬂb/‘a/w\*ﬁ— ) &/ﬁﬂi;}"’;& Pﬁé};’ o

(1) ESE S 1 I
Hhe- A P-MGA - P-MALETFEEREE
AIB22 ¥~ s H42 5 ~ T2 F AT RIA ~ RiF
2 T2-2 B g F 2 TPk AR o
(2) % b F.ﬁ,;}’ if# :
AR T 220 L F R R38R
Lz 263 BEHERIPFT - HB FTAZ
FEAFLGERGEAUNZ R GET ALY G o
Ei e B S RT ((3) FAEE A4
A WA RCE - HAgE P ECBACZATHR MY
,%%* mER % s OBU #12 ~ 2B # 7 2 @ TCRI
EEA BT P ERE R L2 B EER -
M)%ﬂ2¢ﬁ=
HEES 2 RS GRE UL E 5 M -
(b)) FASF A7
BB A LEEB WP AR TER A
WA R R UEE TR L G - X
2
(6) HEFALERS PIE:
@ﬁé%%$mﬁ~wgﬁﬁiﬁiﬁéﬂﬁﬂﬁ’ﬁﬂ
FAZE HFT A OB BEE SRR -

o

LAS

iz

\\@/\—\

=t

1 &% k%8 2oy

(DB ERE* R % FL2 5§ R o= > BEF -
B2 Fams ks PR Y Rl 5T -

(D22 FREYrepREFIR d ATEFE AP
ARE R RRFENT  SEHE G FE
EEAARL 4 R ETL R TR R RPN
H§$$6ﬁ¥&%§ﬁpﬂo

BEzF» > 22 THAF FHELIAEDR T LML

2. AR R GIURZARE 2 2 2

(DEHEBFAST > AEERE R %G 0 P 302 L 7 37

—N

TSI T T

*ohE LR R
v T2

N
WO A
(o

A




- A -MEASR-MOGEE|FTEFBREE]
ST L FORM o FER BRSBTS SR
H K PR o

(2)%5% & peig g »ﬁﬁ'f*ﬁ%‘ﬁfrﬁflﬁ‘ BEa-~Fam
R SR L 0 X E ﬁﬁiy¢ﬁ1p4
FMEH IR FI > 37 TE b G NREYE > G oo
EY Rb'% -

1~5F ¢
PR EEEBARIEC fF PR bGP Tk
RE s 2R PR EVRLZRGT R G
4 Peid (¥ o

AT EESEE
AR E U U aR  E S A W R
FROAAFE LT

oA FREIA G2 FFE P RFEALH ¢
BRI FOR R R ERESEE TN PR
=2,

Bl

4 kit g HkLR 6
PRI R~ BT R RE S AR BT AR M E T o

5~ &xﬁ?ﬂ?ﬁﬁl

(Df FR& L2 FERAETT R %%ﬂW”“ﬁ"li
Kﬁg@w&%ggiﬁf?%’ﬁﬁkﬁﬁ =3
25§ -

SRR ETRFTR R PSS MR

6472 EixraF
EAFRGE sziﬁ¢v’wéﬁﬁﬁw§uw$n?&
MoOMEFR R EIREBETERTZNANG R RGE
WM >2TERR2ZEIr o
- A

(l)ﬁf%ﬁfﬁc REELTRGEEAMMAT R P KT
FORGEE XYM E ERD B0 o

()p ¥ FERER G2 E TRRFEFTHIEE 2

T~FEEHTE
ERZEREHETER TPRRAGFC Y bR p 2
RZFFHED) » Ttk o

=

T REEIE S bR
F i L ﬁ@u A 3RAE

ke

i B el T

kEE R PR B A PR ~%¢%ﬁﬂ3£&
NE TR AR TR PR SR T p A
PR R PR mﬁﬁfﬁaﬁaﬁ%Jir&%ﬁﬂ
Fei o TR R AR o B § R AP B
A LB ARG FILL B R P AP S RS

56




il e SR P”"#‘*’#‘J%F'J)iﬁé’ﬁ P g i iF o b 5 - i
EE P REFRGEN P EPREFHIER > =
FramE o Hm .
TR RIELFREEPNF
HEF 2 PRMEFL -5 ¢#72 (LFEFL)
5 Erh'ER'GECTRE 2 R FRAR EHE (RGFEHRL )
?,T“’:r%gbm#ﬁaﬁﬁa a&p 3NFAETERE o
¥ 4~ IR B RIB W PUFEIR S -
S~ B4 PIEEL o
{fflr?@’#?é_ﬁ A N P €] W”‘ﬁé'pz\Z\P)‘iT\‘“i%E%l
3 oAb EIpRE 2 E{%i
° AR Ed 2 HF* 7
R
" fFEsEcRrAGT T ABAEEF U 2 T34
S TERE PHL T ARY- AWM LEERER
o PRI A IR e A TE SRR R
ﬁﬁ’»ﬂlt&éﬁlﬁw
P e AN oA
W ii—%ﬁa ; F}d-#?w%c}%_m#ﬂf e ’&rmf“g Pﬁ}‘%m ' B
EHD M RN RS ‘l%y}é]miq’%’x‘lp\°
A H P NS A R IR R Y D
PERFREZRERPER SR iﬁ%*ﬁiﬂ%@i AR X
S R T
BHRRIGI|PIEZFF ARy RgIRIE > ARSI BEY [ pERY Bl
REFREEY AT Ea(FRRES Lm0 Bk & it 5 (de g
8 [ritREAFI -HEFS HHE)E EFAE I UERET RGEE F R T A
A H g,fi,bl_ﬁ@'ﬁr%ﬁ 2L o
A
BiERP
1. 2% {3 %5 0 & o
2. MR BRAHIER o

57



(2 4z ]

G FARY

107 # 12 » 31 p (H = 374 %+ 2)
E G T E I
7P ARG/ C #% D
EORGIEA| AEHNEGEB
1 | 2,059,672 456,784,515 1,533,690 457,310,497
2 FEE S 17,892 128,895,573 105,129 128,808,336
3 | &% k% 5,343 176,358,607 323,936 176,040,014
4 | B 2,082,907 762,038,695 1,962,755 762,158,847
T A

(5 ZRFHEHRTEAT 1)
(=) Faxrg4 MFMBTR -
hrt BRFALIEG AR A G F B gk e AR FEE o
(Z) Gt e gFaE2FE o
SR H AR — B Z BT o A BT 2 A R R AR o
(i)iﬁ‘ﬂﬁﬁﬁéﬁﬂ%*ﬂ’H%4Mﬁﬂﬁawﬁ4ﬁﬁ
PR ERIRG RAAAE R R 2D Py lpzz»f%*% B(5 g ¥sp Bl

ﬁ%’i)‘*fﬁﬁ“ﬁﬁTﬁP\E#aw— RS 2P > FES
BEAZ T FRBEWEE LB ITF 2B )

() FAARGFREPLEFE e e o

BiRp

1. ﬂ\z\{$fr+£§~’i'f R -
2. AEEBRAHEIR -
3. & %&“ﬁ%‘ﬁmgﬁxﬁ ¢ ERBMEAGRESZ AP RGE LM EG B Y
(1) Mg X oropee *EJIJ?‘L;’: 2 FEES
(2) 2t t ¢ 7 FFE - KR ~ KEF ~F'“%'ff‘?+,#»\ i ;@%ﬁ%ﬁﬁ{zﬁiﬁ%%gpﬁ)ﬁ(Nle{}g&
e 4 L\FP(RUF)‘ NG RS ‘i&”’ﬁ %;ifj 5 hIE P oo
G

AH"

4. e BERIEC Y RGO M Gk L “ﬁ#‘*zﬁ‘“ ;—3—7' BIFHRFS ‘Ji\a‘\—"ifﬁii%%/«)%‘
P bR B R AT T v e IR f RIS G0 T RA)EL
2L L
® %_E'—

5. N RCRAE G0 KA T AR R AP G A -

6. A& @R ORI *ifz)é‘#é.ﬂi AR R GLFAERRFELE PR -

rERBRPER

1. [#+=]11D=["#+ = ] (1A+1B-1C)
2. [#-+w])]2D=[%%~Lr ] (2A+2B-2C)
3. [*%-+w2])3D=[%%~L=] (3A+3B-3C)

Bigy:
1. [Y# -+ 2] (1A+2A)= [“fff%\» 437 ] 6A
2. [#~Lw2])1D=["%~L- ] (1A+1B+1D+1F)

3. [%#+m])2D=[%4~+= ] (2A+2B+2D+2F)

58




(4441 ]
Wi RREEEC RN BE

107 & 12 " 31 p (o 3rd %+ )
7 £F A

1 | PP RIEEP2EHRHE FREES 1,733,017
2 | P ADFRFAE N2 0HmE FRERES 1,581,544
3 | WG AERE 755,180
4 | SRR £ 425,822
5 s g # -55,995
6 |HRIEP 2K E FRES 2,077,564
CENEGIFL SR EP &
CENHAGYUREFEAFLED &

FAEP

1. %%{ﬁﬁﬁéiﬁﬁo

2. PR A AHIER o

3. it m ] nmgph : ‘;a‘r“fﬁgﬁv‘i’ﬁd’EK RY BAE L E R T2 R

4. PAHFADTLF LG OB 9% E FREES R fp%%ér‘_:‘} AR AP AR L &G

5. wAR A ABARE AN FHES AWADEP v REREORE -

6. WHERMEEI I 2INE ML R EGR -

TR RE D EAELAD o F L AFAA [ AT

ALt

1.

[t% L7 ) 6A= [f2 L1 ] (1+2-3-4+5)A

59



[+ =

LG

B* FAREFEHERE
107 & 12 * 31 p

PR

r %

€3 P DETE
BRI R e T
H8FEF - FF A
1| g3 p ez Fa
TRATHEH Y
EHEREZALRS
2o

'_ﬁﬁﬂ?ﬁi%wiﬁﬁoﬁﬂﬁéﬁ’%*&
AEBBREARIE TP G o2
—ﬂf’f ) Jlﬁaf‘r}i—?ﬁlﬁ A Bz p i ,ﬁ’-fg

SRR CAFHEIZ BT o A BT 2 R e

I
o

SRR A

- )i * b 'k BE ¥ 4 4 (Stage 2) ¢

RIERGER 0 AEAJILGH - B U AKZ B o
BIE SRR 0 BT (TR Rwe EIFELE -

BA S D REREIEL > KT EARTAPEEE I L o
4 T oEBiIT- B AGFAB TR keE 2

(3)%1

PP".N’!_"\
S

& iE
&R 2

2ol ik

o 'F.-§
\j\‘_\&

J

5. bR F TCRIFFH MBI IR p LT F o L 20T R
fadﬁ o
=) % F4p (Stage 3) ¢
LAEANLEH= B 1 o
2. 45 7 B P A 30T o
BFIEAN F EF R YR HHE A MR G HEY o
4

M
E

.1%5’ A ¥ F?’f A ERE A RFZERAET R FAAL
?

Wi A2iE 90 =
2 | R0 ARG REAR

7_ I3 4

e =

G A2 90 % chk b - EAR S RAE

ot e AR A 2

e

TG A& (LR 5

RE- Stagel. | Stage2(it). | Stage3.

& *"gggf % | i # & RAH(EAD)x M 4 KB 48 (PD)x 3 48 X £(LGD).
1 # £ B A(EAD) IR BUCIR  Bkd A

A MR B -BRARSE AT R BAAE A AKGR R ek @ & H X 15 A #4544 2L (CCF).

NEEFRES. | HHREBE1L2EARN | SHESHMN - SHE | A8MMNEHRESL
# % (PD). BERH2ZME OB ERE. 100%.

60




HAEHEEFEE S
(restructured
exposures)z_ T_

TEHR
1§l m

G B

S L
HEE S S X

107 & 12 *

31 p

e

4

7

B F1

L3

4 [

0% 10 =

113 30 =

31 %% 90 =

91 % % 180 =

181% 1 1%

ALELE

iR PWT &in

619,398,838

97,398,772

34,941,879

31,135,311

55,245,416

98,133,621

302,543,839

AR FBF LR

742,326,833

29,605,923

35,688,786

81,243,268

105,947,813

196,715,151

293,125,892

B T

(122,927,995)

67,792,849

(746,907)

(50,107,957)

(50,702,397)

(98,581,530)

9,417,947

AL

RS R TSRt

107 =&

12 *» 31

p

KAPREE BN AL EAE RIS (35 R 2 291 0

v

4y 2

#oow

# i

&

0% 30=

31 %% 90 =

91 = 1 180 =

181% 2 1+#

AZELE

2,035,175

272,430

298,059

257,196

77,992

1,129,498

2,857,122

602,245

811,276

484,962

812,641

145,998

ek o

(821,

947)

(329,815)

(513,217)

(227,766)

(734,649)

983,500

a;i%ﬁﬂiz-Nw~mm»*%$imwﬁwiﬁ»ﬁbdimféﬁ
FEAEG RTHAR 0 ASIEIA A FHEE (P EFATERLGE

BT P
) o

A

LRREL

5

LR 5 S RS
SRS AT

Fe 'R R A R RIE(RET €3 T R chTR) M R AR MR AR

CPANFEYAE - RS A - IR A R g A LA
fob S R e B RGMERY L 8K A b

k2] % 107#12* 31p 106£12% 31p

L $ 253,732,767 $ 247,102,590

RoA 222,610,870 207,424,168

A i 1,931,734 3,481,286

$ 478,275,371 $ 458,008,044
A E A AL, 107#12* 31p 106£127% 31p

IS $ 222,610,870 $ 207,424,168

o3 % 87,737,033 89,619,888

61



M
il

(MI““*..

@ W 60,069,759 60,728,699
TEAE 53,376,739 48,252,176
Yo ¥ 17,727,688 17,631,979
1B R E 12,247,924 10,515,764
IR T 11,855,826 10,534,525
A A T 7,924,653 6,797,100
H 0 4,724,879 6,503,745
$ 478,275,371 $ 458,008,044
# > E ¥ 107#12% 31p 106# 127 31p
" N $ 448,688,187 $ 430,297,340
PR 12,873,067 10,209,665
PRI 11,766,992 11,639,378
# 0 4,947,125 5,861,661
$ 478,275,371 $ 458,008,044
2% R %?ﬁ%ﬂ%{r"f :
P Ik 2 % EN
PR SRS
AR A
BHFRZ
W i
Stage 1 Stage 2 Stage 3 Ak R R
I pEE | R
12" 3F H T HPF T F P F TR/
R I A S - T ¢ I
A F5E 5]
& E $227,761,917  $3,019,498  $5573,360  $ - $236,354,775
i E 207,199,220 12,318,911 2,343,305 - 221,861,436
H i 40,992 3322 ( 244) - 44,070
BtEG £ %E 435,002,129 15,341,731 7,916,421 - 458,260,281
LY E) (1,767,936)  ( 661,840) (2,035,208) - (4,464,984)
i T8 A
R 3
7% i H
BT 2 B R
__;/%/zt JJ:E-‘ L.ﬁ
G- S ES ) - - - (2.066.719) (2.066,719)
kN 7 $433,234,193  $14,679,891  $5,881,213  ($2,066,719) $451,728,578
2RI AR o (B 0 3 FE)
ﬁ"’tP FELLE
* B RY AR o
TMIBEIED 4 L EBBIED AAEH o A FHF o

62



pﬁii;]
R LD
107 + 12 » 31 p (B3t a)
# 55k
= /R‘. 5 ! //I""' 3 g ,% :K
, gk | TR g g | FEREIRERE b
B L 2 H iR L ZHEFE | EF-G|
7 B N £EW—F| | &M . . G
A ) o W—p A | F AR
5 B PR Ry
& C ez E #eF g}
5 G
LT 414,754,420 | 26,040,140 | 6,427,638 | 16,515,937 | 16,515,937
FEHEL 128,808,336 0 0 0 0
A 543,562,756 | 26,040,140 | 6,427,638 | 16,515,937 | 16,515,937
IR & vy
41 2,001,038 16,949 1| 330,907 | 330,907 0 0
HREES
TARBHRFZRD &

BARP

1. A4 (35 1 2 E o

2. AEFBRAAHEE -

3. #EFE'GEI #“ﬁ*?%%ﬁk’% PR RGIREZEL ARRG £ ¢ 7 AR

/atﬁ#ﬁ—r‘%(-&r'x ‘\:ﬁﬁg?:i;) k'R &%

Firk'a &1 —##ﬁﬁh&ﬁg:wmiﬁ B AR A A R IR R 0 2 & 23R
/%ﬁ[s, B0 h T BT S Rk R G £ 3
A AR ﬁ%%ﬁ%ﬁ%ﬁ@*ﬁiﬁﬁ&ﬁ%%ﬁﬁﬂ?%%ﬁﬁﬁ%ﬁ@?
R e #@mmﬁ FAE S G b R S (A i RS T AL LR
&ﬁ? R E(FRHEE AR T2 2)RERGH 0 ERE'R L P EHLH

p
lVig

%

ks
I

63




G ESaD

/it

107 & 12 * 31 p

'a» hxﬁﬁ_gﬁ.;—r % # :’}"ﬂ:;'}:

2 TG

7 nE
YRR LR ZHLe 7 0 &1
i T T T R R ECASE i | L CIRECRC G RE
1%(&%&" PR AT EF HH L mm%ﬁ%*?i~@¢%*?i~%
2 2 efE DA IRFG R BEE S P EE T
i TEGEp G T AR GET AL
, 4—pﬁﬁww#?%ﬂ%%?§§%ﬁ§EPQ?E*%iglaﬁJ%Liﬁﬁ
* 2 ERIRE IR 2 PR
PB4 y4IL o
3 FEBEAERTFEEB AR TURT A RO FIRIERARGEY 2
2 =5 H AR TLRT A
AT H etk IR R TR A R oG R sz P )
o st FE BT T R R R AT A
4 | CF2EL B M T ST R T L HRR A
FEIL o
)
BARP
L rALATES: 1 & o
2. AEAFRBAAALR -

64




(2 -4 ]
BrR'GEREE GF RGP E AR

107 + 12 » 31 p (B354 %+25%)

57 TR ERGERST | TR BHRREEL | REET AL TG

R ORISR &R IR R ORISR BRI & #ic

& 45 APNEF | AMEF | AP EW | AU EW | RRETA | TR
A A A B C D E % 1 B F
E k. 106,988,182 0| 106,988,182 0 181749 0.17%
EL- R ,}E(}%]—z
u 2np 0 0 0 0 0 0.00%
25(7 3
a7 (e > é? 38,191,197 0 38,186,246 0 18,131,967 47.48%

209,205,055 | 124,514,352 | 204,496,091 | 17,452,549 | 213,283,439 96.10%

S| 2 & 210,563,905 51,844,255 | 208,850,182 1,197,583 | 179,750,045 85.58%
6|laz»aea | 58250911 0 58,250,911 0 29,141,760 50.03%
AR T ¥ 7 42,246 0 42,246 0 42,246 | 100.00%
8| #w A 23,624,070 0 23,624,070 0 13,452,376 56.94%
9| mz 646,865,566 | 176,358,607 | 640,437,928 | 18,650,132 | 453,983,582 68.88%

R 3 L

LALATHEF L T X E o

DRSPS e

AL AP B AY AR P do T

() TRG* EH GEECT RGIET EGI-AN £ AT R G LSRR (CRM)Z 2 T
FORECFAL E K 2 M RIED) .

(2) T " i S B R RIS RGI-A T A A
& 57 (CRM) 2 J " 47 -

(3) T o ™ Hhik e % B RIS IS R CRIT - T R G Y ik B(CCR)& £ % R G ISR
(CRM)fs 2 =i * dp g 3 > (2% R3- B F A& K2 £97 -

(@) Tobefi: "G T A L THRG Y I GERE T R RISEE ARG, 2 5
DR

4. FEARP ILZARMFE o WP Q) TELFHM Y- 4?2 [£ 2C] & [4 2-D]

Bik
1. [%#%+4 ] (9C+ID)= [*#4 =+ ON

B % fe H(CCF)% 27 B

65




(2= +1]

PREEINARGIEET 2 AR AREE

pa 2 .
107 # 12 * 31 F (Him 3748+ 2 ;%)
S R
K E=
B i X 0% 10% 20% 35% 45% 50% 75% 100% 150% 250% | 300% | 400% | 1250% | 4% fx ez i3
PR A B C D E F G H I J K L M * R PR
s R N
R 106,079,436 0 908,746 0 0 0 0 0 0 0 0 0 0 106,988,182
1 | LR R
2t 9 J g f,‘T') 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 .
X IR
B]iT(z 5 & 154,340 0 10,311,571 0 0 23,310,128 0 4,401,444 8,763 0 0 0 0 38,186,246
3
BB 40
L E(FT X
EE(z#% 0 0 3,586,125 0 0 12,074,827 0 205,805,465 482,223 0 0 0 0 221,948,640
4
fiEE N
o o4y o g 0 0| 12044507 0 0 0 83,790,008 113,642,475 570,775 0 0 0 0 210,047,765
5 | 28&F
6 |nzr2da 0 0 0| 36501357 0 0 21,533,077 216,477 0 0 0 0 0 58,250,911
St e s = 0 0 0 0 0 0 0 42,246 0 0 0 0 0 42,246
7 | BEESKT
8 |duri 11,270,933 0 0 0 0 0 0 11,620,311 0 732,826 0 0 0 23,624,070
9 | ot 117,504,709 0| 26850949 | 36,501,357 0 35,384,955 105,323,085 335728418 | 1,061,761 732,826 0 0 0 659,088,060
N
) 30 £, T3 =
AR RF]ERP A

66




BAwm

(REENE 2 F A

2. AEAFEBAAHELF -

3. TG EEAREE T RGISB ORI P ETARR(E FAPZ AL B TIFA A R R AR X R G i R
SRR e W AR R G L £97

4 kF V&I FM Y- L4 L [# 2C] & [ 2D] 44

67



(2= +-1]
LTS SIEIE Y-S Y

107 # 12 % 31 p

7P S
mmfﬂfﬁéxﬁﬂﬁ%ﬁ:ﬁﬁﬁ
1 | a3 E s B2 BB FM 2

Isbﬁ—.é’

B E LI SRR ]2 B
ARSI TSI = 3 Tk
! e g7

B R HAAR M R 2 A
&N F

4| LEBHEFLEHRY PIGER R PR

W EFTARE  AF AT
Bk~ AP FGERE R R PNTE

5
EEREZEH ARG R R KRR
»ZF A EIL
* R AL A R EE T
6 | itk FALE TR Y 3 A2 4

7 [t ain gl s & 2 gk

68



(1) &y
%

F(PD) st shimz T & ~
R (4o i R R

B L drie Bt

P

(w,
R
P “mﬁ ?3%

=
3

S LY
ZE9F LB R )

PDs?}i/z‘\'L
T

P =8 A

(2) & 94 A
i TR FOF (R O A RN e

OHRAFERCP2ZLFTAEEE R G
g A B g ML 2

LGD % 9%

% (LGD) (4 & Pt 5 A 13

R IE)
(3) 5 fHk e & §aTd RdcR ¥
B

BAwp
1. A2 39X 5 1 & o
2. B BRE A AE IR o

3. %%ﬁt74® ()i * o4k RHPNIGEEE 2L FAEL -

69




(44

=+ -]

ERGULEAPF S L TG R GRBT—P IR

107 £ 12 % 31 p

(B e 374 %+ = 5 0%)
Rasd | S per [ Tme [Taelvee | THe [ gs [zo (o aw [To| gy (g2
\ g sl | v (PR | gld | o4 @8 | BB | BE | he [d5a | B
T CE N D bl oeiad e < ol Sl PO ol D il W
X '& B HNEx%wi D G |H J
0.00=PD<0.15
0.15=PD<0.25 N i
% | 0.25=PD<0.50 |
% | 0.50=PD<0.75 3 :
% | 0.75=PD<2.50 |
] | 250=<PD<10.00
X 110.00=PD<100.00
100.00(:& 4)
]t =
(20 ) _

70




Rr AR EBE RGBT AL PR

AR B A AR

B

1. A& {35 1 L&

2

3. RGH X S HRAP R

oy

FREIES - éﬁ’il‘ ()2 8 B oD% 5 (i) g% (iv) & % a‘ AT (VIEFE B S A 9 F/E npe
) (Vl)%I » )—@1‘1,{'{’5% ] fl-ﬁfér P\ "'K’I—Qf- = F” %"ﬁ)";“ v&r—f (|) IR "E '“l%’\ (“)j’ﬁlf‘f ; (“l) . (V) —/El’l__ 3_; ﬁﬁ?‘\ : (V)% Pﬁﬁ» (‘?i V]ﬁ&_’}/
FBOHFASF2) (V)R BA-E AR RRFERT B AR G) s (Vi)F & Al-G 2 dsd kg 2(vil)) 2 %i EE AP (R ETEUES  (0F ~
RefetRar o m ulie ® LA R il p R 2 R R AT B AR W
4. N EARGTET L E M EHE R RBFL LE Lol

5, P FA s kG RBALY P F 2 A bEFws 0 a 2URFAFERGETABZ ENR IS BB Fiws c RECERT TR %
ﬁ?éﬁiié%*&&%@i%% YL LI

. B P AT ¢ A PRI A R D R R G T RS )
7. J’/ﬁﬁ#ﬁ'l‘*ﬁ:ﬁwé% P%;Kéﬁ %—"’;ﬁg %ﬁr’f‘-"#gi\}%”iﬁ#ﬁ (B b Gk 2 BB AT -
B 21505 f T LR A L0 R G Y A B L )

9. TRET R GIRE % ik Rl 2 k]%%ﬁ'“%4ax#“ﬁ L3 -

10. A A FRBLE NP FLETFRNZEHRA A 7L R

11 T2 9 F PO EGH S BL R T O F o

12 oo QIF L F D E QR RTHIEL B H L FRE 9L F iﬁﬁiﬁ’?;%ﬁ@ %ﬁ%x%wxiﬁo
R LR TP Y TS B SR TLAR S RER T RIS TR Y SN

14. F35h tefEde B GILT ARG ARG T R RIS LIE Nk G
15, FFH A4 ¢ R E WM AT T RGP IEER | 2 A I ASRIT S N2 R R 25
16 4F % 0 AL FWM AT TR R RRIGEER | 2 T RIS 5 R R 250

71




[ =-+=)]

'4-

MR EeRE &

(A

R R R

$HA G HTR Arck P IGER

107 # 12 * 31 p

3

(H = :

She

S

ok
35
I

*E P Lt R TR
w2 R ET A
1| AR RAHAP 55252 VE _
2 | AR FiBFE N FRER 22
3 | AfF-A#HP IR R
4 | smepp pvm ek =
5 | & F-A#HPNIGEEZ )
6 | £ F-EFEFPINGEE R
T | FRFET R é@\ R ik yA
8 | HAART RG-EIEP IR 2
9 ?%wr#ﬁ%wﬁﬁﬁi
LD,
10| F &3-t2 4 k% N
11| R &4]-¢ | f %=
12| ## 283 k% )
13| BEms Al AAp 1EE
14 | EZ X A-EPEP INER 2 | |
15 | § » etk AR- A # O 303 E 2 D R
16 | B » BJtE -2 FE N 3REEE R
17 | &z q -

ErAMERE FAbGIET AL OB

gl

AA LA L X o
R AAAE AR o

%ﬂlpwﬁf‘l T”L$|§1¢_}"“§r‘¥"‘f‘*¢/ﬁ\‘ S RIS Jk“ﬁ”
RS R R T R E L b R A -

FHERGETA S REY AR

-

N

W NP
\},va\\-\-

E

72

2 B R ERRRE TP 2 R RETA




CTERTD
B RGRRIREHT AR A P IR

107-E 12 * 31B (Efi;%ﬂ}iﬁlrfri_f_;b)

PR

4»}\
i
S |
e | dob

THHRFLP LR GET A

HAReFLpZRGHTAE

\m}\cooo\lmmbooml—\
I | W

g8 R TR P

A-
A

BAEP

Lo AR LA L 2L EBPIAETH B - FHRZFTHELLLTEH) -

2. MEAEFBREAHIEIR -

3. FTARK: FISUFT2 ko R B2 s (¢ FATE T4 8 D e 3R) 0 ,'3#“4;_@1;;%@
BEAS T E TS AR G BT H o

4. ?ér’r”?.%if;r‘]'q‘r}\&7 &xﬁ%f’?('ﬁ\-"l v ;Li%‘ﬁqi\‘% ’,?—‘E‘-’S)Lg‘::\'ﬁf‘fﬁ}g ’?ﬁ' B o

FAFELYPFRLREFTARB DT HEL R o
BIR P E S FES AR TP 0 T FAT A BT P R g R e

5. #A L A7 0 FIEAIE O~ - w“']%lﬁ%iz F i 5l f ABEZ A EATIE D g E o

6. * el ﬂamaﬂifﬂ%%ﬂ“%*%%mu% Sldes 14 > & 5 IR 72 et
3T RTIE 2 F o o

7. BB D F LB N s B R TS R G RS o

8. TXEH 1B HAF(ShrmF R F)r5lAm 2 Fe o

9. # 'ﬁ*&Mﬁﬁﬁwﬁ%%%ﬁ’ﬁﬁﬁ@?*ﬁ:ﬂﬁﬁAﬂﬂﬁ%ﬁﬁﬂﬂ,u%%
Hi
%

@aa%@

10. #

73



[

CEERES

£ R G MAE N8 2w AERRL P v R 2

107 :1-12 * 31 °n (Hi=:%; +)
PE SRS uqul@ﬂ&ii%_iﬁai *ERE ey
%Kﬁéﬁ it’]ﬁﬁ S ) [E ;L"E"*i&. 3 P . llj%’l#& P
- LU= I ) ‘ T | Aoz | BB _ ¢ E R
UAX | Fp@ | N N A SRR
TR T o) A | A ) ] £
il = : ﬂJ\Fj
|
| k
o £ X RERFE AP
CERVENKGHLIZ G ETY AR L
BEiAEP
1. 22 {35 1 & o
2. AL BHMAAEY o
3. R RHE X B EAAN SRR e 5 T AA RG] (LR R (DRF  (iNEE L W)E
RFART MﬁiﬁﬁﬂOEHWW'Jﬁ%ﬁé)(m%”@ﬁ%vl Eas R LB
2 R AT (AR ()RE(NEE S (MR E-FARRT S (VEFZES AR
ﬁﬁ*/zi’ﬁ?*—uz) (V|)/%% -6 RBR(ARERRE LA KE) S (Vll)k%?l-liz#'&#“ﬁ%’ﬁ
(Vii)% & 2]-¢ -] £ % = (IX)“TH"”’% ke (OF » Befeth it o & R % A # PN F0EE 2
o pg po 3R iéi% PR ® A5 B A f A BEF -
4. ﬁ%m*ﬂ?%%v1kiﬁ%w?m’Mfﬁ%*ﬁﬁ%&ifﬁﬁﬁ?iﬁﬁﬁﬁﬁ%i
5. i&’::ifii‘/]ﬁ&"%:;j‘zj%xﬁggﬁﬁ B glsE gl .
6. ufig],ﬁ/w‘-l—a 3%17 _ﬂ/{-hr_li’lﬁ'{'é,\‘lé N Z2_iE . jﬁ&?rf AN NS ,Em}\/\ A #c o
7oA Az A FRET IS TR ()T - AL B g (i) EAERE P AL
#i o
8. AERGNZEEAL I AAERY GO BEA Ao
0. AERFNHHA PABEE V- MBERERD AHH AR 126 FTFELEY
—i'q‘r}\/\A&
10. %35 R Q% 30T EFIOERBOF(FEES G AL EH Y Y s R LD

HNEBFAZERESARERA) AFTURYEFERL G ERT - ROREDFLHIFF
%}3’—0

74




[ = +=])

FARTZBERSEN AR P IR

107 & 12 " 51 p (Him:grd%t )
BT
AERET T ABART
Ap 2| prg "% £% D
R | FleY —T R TERIEE TF
E%F| £%F % ’ L e a2 M
o | ow | EF ST BENDILED PEIRERE | o | FrE| 2F
A B C Fe 3 | R nﬁvﬁﬁfk?‘
<25 & 50% !
1|2 —
>25 & 70%
<25 & 70%
2 | 24F
>25 & 90%
3| ER 115%
4 | %33 250%
5|5 -
6 | 43t
BRGH A BART
2PN | 2| R&
XA | Fley B | SR
E% | £%F "% £% D .
) " %7 | B e %P SAE| 4F
A B C
) <25 & 70%
RS , -
>25 & 95%
<25 & 95%
8 | 24 =
=25 & 120%
9 | % & 140%
10 | v% 33 250%
11 | & 5 -
12 | 2t

£ RH R AR RD

75




EEX

HER'aiEE2T™ g

i TR APEFA|RTEFEB| s EEC | RGEED | REEE
13| 2@ B2 b amgs _ " 300%
14| B EEES RS 400%
15 | 43+

4R R TR R

BiEp

1L A% {APEF 5 1 Lo

2. AR BRI -

3. AATEIFPME - ¢ A (L 3C) I WM CHEERD o7
(1) FARRF A g IR 2 HREA) L RAe T

i >

247

R v

33

[y
& J

BBB-(%)

BB+3| BB

BB-3/ B+ | B

2z
=]
=
I

| C-

Nifo,

@)

sy
©
(@

(5)

&

HAERGREEZT PRIEST ) OB F Ol A AT

LR RMBL R SR A AT ) -
WA R AT B I B R RIS 2T BRI o
FREF NI RPEFT AR RDEF s TR E REE G RRIFCET R

y
B

AT EFZG

(6) WA A T HPARTHLF M P MAAZ 2 J %5 3 FHF A LS TR G
B EG ARG T A 0 LR 8%E ) o
AERRGPrIAFART BREGF* AHART
i* T Flard NSRS R & Flap 7 B & 8 i
<25 & 0% <25 & 5%
[ j =2
=25 i 5% =25 & 5%
<25 & 5% <25 & 5%
2 47 243
=25 i 10% =25 & 5%
E 35% N 35%
W 33 100% v 33 100%
i 4 625% i 625%

76



[‘ﬁ'%:: .L_:]

LEHIRT RG22 TPHE

107 & 12 * 31 p

P nE
AL R G E TP R forc K
RH- B HERFEE IR EE U o
.y i~
HRARATHE 5 ZAE R EE
501 % |201 %|101 % |100 % | BBB+| A+ | AA+ AAA
1000 £ |500 %200 % | vAprg | BBB—| A— | AA- |~
PRHR % 5 4.5 10.5 | 14.5 20 4.5 105 | 145 20
ShFE $7 £ P O 7.5 18 27 40 7.5 18 27 40
N ‘;'r'..‘ B & 30 40 60 140 30 40 60 140
SOt I I I R
é‘»"f—r 3 3 ﬂ-.—i*—r %1 Z 5 LA 15 30 50 120 15 30 50 120
Uolsas soape rgpe (1) 81724 & 4 The Banker st & o
x (2) # R4 i The Banker szt & & 1000 %02 #hf 2 224217 2
ERHE - G ERPER UE mE
Standard&Poor’ s ~ Moody’ s~ &# 2 ¢ & =i 5 # .
(3) FRPFFABEHTERE2 7L BEY RK2LFE L% o
(4) FRPEF BRI B8 Aud 3 p2 P8R
o REENLY B M2 BEE S LEY A F2 I RF LG
* T o
F Fﬁg ,3_—;:& l.,t: :gl R xﬁ
) FREMEFRRAH (BT R 05 PHZF MR R GRRE MR TR
F(FREPRBERIH | TR GERY -
£ )R ere R
FHAeETR R RL |k TR PREFEEE | BERS PRE NFERFI FFF R
FTK FREHEIIFEIL R GRAH S AL BRI AR -
O S Rk FELEHEIAFETZ ISDA/CSAE G fFap b ge
BoAEEREEFERAIRBIREEFS L2 T E 0 5% ML P
& & IR enibe LR OF Y 7 FEFPN -

B
1.
2

WP

rELFHEF L L E o
NE BB REAAER -

77



[‘ﬁ'%‘: £ ;\]

REFEFERGEIZ2ZH5%ANH

107 # 12 " 31 p (H = 374 %+ 2)
TEAA | AREL | BT | RFEE | TRGEYRE | kG
o A EFHiEB | ik |9k |G | FAF
‘ FEHp 2 | 352 Alpha | & 9 k& 3F
C & D E

£ 38+ (SA-CCR)

1| . 117,154 | 170,073 1.4 287,227 | 194,460
(AL e R &)

=
(g p &2
l} *ﬁ\ﬁn‘; 2 %)

lﬁ?&lﬁﬁ/ﬁkﬁﬁfé
(G paspTRr)

R FR AR fRiR
(G hEsmyT )

1,353,580

563,309

[ A PE

50(F RSy 25
2 B e E)
6 | m 2t 757,769
LR RFEEP DR
BEARP
1 AEQ3MFFL 1 X E
2. MEBFBWAHER -
3. 12 (SA-CCR)(#74 1+ & fb T &) ¥ B2 2 (SA-CCR)F 6 » i 1% § 30 % ' 3172 (CEM)
A AR 28 E (SM) 2 3L IR
4.5@??&%%ﬁ@i§ﬁ%%ﬁ ﬁﬁ APRFERT ARG RGP
EOREORE T RRISFL R
(nwrmmuszhﬁaﬁﬁJwM%aﬁﬁi%*?$ﬁ§°
@ FEXEHIGT B RLFRPRF S REL AL H LR h R LT ALY
FA G- MG DAL A e LR REHNE L R
L2 H ig,zufﬂﬁ t5 I BNEE) W LY RS
5. ki e 5 %¢$#§@ A2z ¢ i E 2 b #E (CCP) k' -
6. AR F ZIMAARAGEH > A FHF o

78



=

wmn

CTERED

R EFERAE(CVAL T A8

107 & 12 % 31 p

(Hw: 374 %+2)
TR R eI (S
e PR LR BT A B
ZiE N EEIEA
PUEFE R R CEIFER AT AT AR FARS

(DR & &2 6(s

QFA4 reiE=»(7 7= Bk

5 MARRER T R RTR AR EF A
VR FARSE

3

BB R ET AP R

I E

T RERFEEP

‘&

EABP

AR LIRS L L E

A B AHER

TRETRGRFLELENRGT  BHETAVRAPIRL TRG T RGRFELENR

CE T A W FLY SRS E S

(1) & TIFRS13 2 &} Bl | MR TR 2 B2 3mgn K

(Q #+ERIHIEHRGLFTAIRFRGFLAL I o
- MG LR AT BTSRRI
LR

BH IR E 2 b IRk o
4, AEFZIMGARAET > A THF| o

79



CEERD

PRERURLGRESAFLIIHFEC T R G R —HREE

107 # 12 ®» 31 p (B grd e+ =)
7 X o % 5E
B e 0% 10% 20% 50% 75% 100% 150% 1250% | A &R
1 | 4R 0 0 0 0 0 0
ZBNIESLIEY -9 0 0 0 0 0 0
KiT(5 5 8B 38R
3 ) (354 378,270 | 1,156,223 0 1,166 0| 1535659
T
IS _/2‘1: /\g}i&g’b’\j ,/,\:;_nﬁ
4| _j)( P 0 0 0| 95902 0 95,902
5 | 2eifiE 0 0 9,246 0 0 9,246
6 | Hi FA 0 0 0 0 0 0
7 | &zt 378,270 | 1,156,223 9,246 97,068 0| 1,640,807

EARBRTERD &

AN

BARP

1.

2.
3.

AALATEF L L E o
A B R A AR
7 %ﬁiﬁ‘%;@z & gfg'ﬂ' X Kﬁ;ﬁi%rgag(CVA)%xﬁ )

80




B ERELT ARG RGIFE P NP BT AL RDE -
His TA HEEZSACCR)F w82 ¢ g3 [i=zLT ) B2 g7 &Y

81



CTERED

REGHEIAZEIBFLARLII WL Rigi's—P 3723 (IRB)
107 =12 * 314 (H i 354+ 25 %)
e s | TRETREREE [Zodap (Wl ok [SpEag [2enies [BEEFL [ Zohe
2 kR % 4 % i i

0.00=PD<0.15

0.15=PD<0.25

% |0.25=PD<0.50

% | 0.50=PD<0.75

# | 0.75=PD<250

4] | 2.50=PD<10.00

X | 10.00=PD<100.00

100.00(:& 4))

1

BRH(2I0Ek AR

R PR

82




BARP

1.

wn

AN

R ATRES G X E
LA AR o
JOAHUXSHEAP B S s 3oL BEHA DL RRFIGEE (ST EHELR PEREE SRR 0L RAT

(4 : (i) & % - & ulie ¥ iepsp 2= éﬁﬁ“iﬁkm%%%lﬁﬁﬁm%4%ﬁﬂo
ﬁﬁiﬁﬁ%%?ﬁ?@%i?%& ﬁ¢ AU R R A L I o
EOWF L RGO RIp AL j%%vaaaﬁmb’a%uﬂﬁgygﬁ%@ﬁg%iﬁﬁﬁﬁﬁagﬁﬁboﬁﬁ@ﬁﬁﬁﬁ&%

”P§ﬁ7k]%%¢&f@4*% EOP I B

TRGTREGIRFLELENRE G MpRTAVRFER TRLYRERFPEENREGT R Y RGP REF TR
mfﬁﬂmsmﬁa$@w€JwM%a£§\9 ?&ﬁﬁ

(2 FERIHEHICY R GZFTAVRPF AT II R I B EROTARNT AL T A G A - FEMNG TR ey FE- RGP BT

%»:‘ SR AR R O A 1 iféﬁ%%7&%%%ﬁ%c
BAA Al TRREQWRI o BTTPN B A Ko SR

.

T Q5 RE RGN 7%%‘3&kﬂ%$°

Lo I A K EE ARG L B EE AT BATAF LA L FE T B G IGRRk g -

A3

IR L RENEGIECRLERA BT .
.iﬁ&%%%!&%ﬁ?é%ﬁ%”%ﬁw”&%%ﬁwxﬁﬁ%%ﬁ

83



[t2=-+-1]

LEHER '}&tﬁ%lﬁa 2 - 4B
107 & 12 " 31 p (o 3rd %+ )
A ERE &2 RS FREIRT L ZEES
7 B e iz 2 vl | EERSL D LHE | Ry | REEEL
i 4t P4 4 Plpdg | LA RRE ) LS RfE
M-+ TR Y 0 0 0 0 0 0
T -H s W) 0 19,223 0 124,683 0 0
LT
0 0 0 0 0 1,212,299
F %
AR LR
0 0 0 0 0 0
Jﬁ:}"j—#ﬁﬁ
(Government 0 0 0 0 0 0
agency debt)
2P % 0 0 0 0 0 0
bR % 0 0 0 0 0 9,495,720
EEHES 0 0 0 0 0 0
B EiRg 0 0 0 0 9,094,151 0
B 0 19,223 0 124,683 9,094,151 10,708,020
TR RFERP
Hois &G KT xﬁ‘; LA AT FERE -
BAEP
1. A2 35 1 Lao
2. ﬂ\%\iﬂéfﬂ*"%@&ﬁfkﬁ °
3. L2 (SA-CCR)F 54 » /m2 M & BF SRS %5 »]zﬁ’\% o2l 2 i A
r“T” S B2 R HE NG T2 aE 5 R 2 (SA-CCR)F 5 1 0 T Fiﬁ r’rﬁ‘r?‘ 2 I o 1%

ﬁ%i”ﬁ#ﬁ" A
(1) redi g SR A RN S -
EIRdE RS E AR N F T o

@) 2
4.

I—;RJ;% j\]:;]rkig_,lj

lf’:;j’ﬁ TLRTE R pzwme -

84




[id=+=]

-—

<

PP Sk E

P

o~ i

ELRERFIERP D AKERY T LERE &

BiEp
1L ~3 (RS X E
2. kAR BB -

85




GEERD

BEHEIET R G RGN WET A RWE P BHEE (IMM)
107 % 12 * 31 ¢ (H =374 %+ 2)
AE L
wp n o = e
bEIET A £ R h'GAEF A & 9F
1| PP AFLPZRGET A
2 | FARN
3| A B
4 | A CAT(E 2R B 2)
5 .z—/\bhaﬁiﬁ\(l;g'-i?, F\ arsﬁ—‘_—i;]»,l.g )
6 | B8 8 s
7| b
8 | His
O | WAL P ZRGBTA
£ R R FERP
BARP
L A2 (A5 L E(FLERBEABTTR  $- FR 2 FFRTLLEFFAP) -
2. ME "‘%Wﬁ&@iﬁiﬁ °
3 :\ xﬁ]ﬂ/} gv— ;’,ﬁ-i,w&xﬁ #':K/f{—j—%:iw]if—f—'}&.lﬁ
4 'g‘fi Hop rﬂflf‘f7 PR G RS e R (F ZATER LR 42 P i AR) ,e#uﬁeq AN
RA T RS D ME G AR o
5 RIEIHERTEFT I FRAFLIHICT SFL¥E > AHAFRY O RGRERET 2 PE
*%ﬁr’ﬁﬂﬂaaéﬁﬁ%“ﬁmﬁiﬁﬁ FIP SRRSO A 2 AR
6. #AILAT: FINCAIE r CHAFRR LS T el A B BT S g o g
fr‘ﬁ:‘}“];'L—rg-'r/f °
AT =0 F = G S W I = o Ei%%&“;%;‘ééfaﬁﬂi%ﬁv FlAdzz gL > ¢ 7 IRF 2 RDAT
I RTEATE 2P 0 o Wigr p WP E E o
8. Pi@fis  FA BN s R ARG RO .
0 BERS  Ghp MRLASL L LILN LIL LS -
10. # # Ji',zﬁﬁ:‘“"fi PH AR BE o [RET R A S e s AP BRIt S] 0 1R E
His G2 PFRGET A %@mégg«@ﬂ

86



[‘td=+71]

-

=5
e

caw 3 0 3 (S~

107,#,12 * 31 p

(H@=:3z

e
-
febor

=
= &

&

| TR b RIS 2

% P £ BT A BiILTAB
1| é6RE? BEREIHL B%R(EP)
BB BEREHL UL L e
Rk R & 9T ) A b ) 3]
(1) 75D Henped 1 4 7 5
21 @ r e d et AT
(3) 1 hEERT 2
@) 12 B SRS 2
3 | R R )
4 | IR g R 4R 4 ]
5 | FphEy g A 4
6 | AEpEHAE
7| REH B BE D HE R R(RP) -
AER R R HAE LG
(% B b it & 22k 92 & 5)
(1) 153 Seie s 4 & D
81 (23 d il BARE &
(3) F Wi @T
@) S L 1P SRS T ;
O | FRdchR 4B &
10 | Zfp g chm 4 B & )
1| FFLB3aE A4

87




AE{FHEF L L E o

A B A AR

BPREALHEI(CCP)FT A 55 » 4 3 A o
TREPRGIRPFLELZENRES BRET AR EAA D TRG TR GRAFEZENE
GEE R R RAR 2R B R

(1) = TIFRS13 2 jo i el | MR EDL2Z P2 =p g -
(2 #FERIHIEPRGZTAVRF O RFLIIH AN ERBILERSTALF AT A
% 3 LyLz Hiwd o

—EEMG TRERG AT BT RGP AFHEHNTEE BER
Py BHEEEE b SERTE o

FAMFOENAE RS R GRAFARE Y RERIHIEFLRFAAHZAE -
ARPENAE HEBEERF T RFHAPPENRAEL Do e TR BE 6 R REN R
i SEALHENRAGFRLF I ENRE -

% >

PIRAE BRI ST -
AEFZINL A FH .

88




(4=

s
()

EER % EEHR

107 & &
I p A %
1 ¥k 'R EnE LiCER R FmRG - A 222§ R TR ITER G

T BEEIRITER G o 2P ¥ P EERE FRIET

FAL LWL FEFRAF AN RE Ha g H

RS S KRR HR O R A2 R

4%

2. 15 ¥ b ' F LinAE

()R & 3

B FERGT E 2 4T E R RATA TR WS (LDC) ~ Mékh

% 3p H(KRIS) ~ b % 8243041 f #4327 (RCSA) ~ f& 748 2 2 1
M EFLFTEE o

k&= 2 g
Fe rah e YRR GF A T 2 REER T
FRFELEL LA FE R FPM LA - A
AA e A A ERL L RRLGE PR EE R 2
B E A2 Va3 ARG HEE LG B2 b 'GTG
LT RLABEBLG  BAL'G - BER%GE MAER GE
L

IR T EE
BREEHTERGEE ML SR LG E B ES
FA b G m s 552 B2 HE B M2 2 RE
FERRETIEFER

Ak &3R4
Wb ERARELTEEMFTERGREGAAMT
Moo

2. TFE R G FIRERE A NI WS E TR =X AW W
BB EFLERFRE 2 FLEE WA R2TE§
Btz o FEBL B F LT

LFT ¢ -
TERGIREFARIC fFFA - PUTER G
ESFHE o

QreFmLif ¢ -
FEEEP R TER G F IR > ERITER & TS
O FRDEAS B AR AR (FERGME R
LEDERE SR M LR G RE Y HFEATIR
(7 & %
(B)h " F IR
pEFHR A2 TER G RSN A 2R B
RrEEFRGFARRTHE LR RHFE AHTFAT

3L ©

89




i

P\

&
Aoz H e FRLR § LT E € MR o
CYENCES- 23 -F 8 Sulp
BRI EAR G TR b 'R TR AL T £ A AL 1 pE
Mo daFERGFIE P LR FRFELE SN FH
ERWE-ERICS R WEN o
BG)>FLH
BRPLFAREEER G LR L RRTAFLGF

g

2

OF - B O
Wi&%piw&ﬁv+k\ﬁ’%fﬁb VE R TR R
rrxt’;%.)i“ﬁ?lj‘.ll T o

mgiﬁﬁﬁ?:

ERANEEPER T2 APAGTFERGE R
ﬁamﬂ\pxw’viﬁﬁ,ai%&

2.5 F R L PR FIFIRZ L EME > AFE P IR

ZEPRFFAT

DF-gp@ (FFFHE = - RErorhe s Himt 3R
WEE - EFRE)
%ﬁﬁuﬂiﬁ%@&%iﬁﬂﬁiﬁTéii (112

PAAH ) TR FAESE IR G SR SRR
T T N IR FARA 0 & E T 1pﬁeig~gk,pﬁ1 o

2% = iﬁﬁ(&%?ﬂm‘kﬁlﬁﬁﬁfmﬁ\WE

)
BH PR R EES - P RFERE PR G (MR R
%ﬁ»#@1@&%@%&%&%%@&%%&&%1?
TEREMEGRENS 2 RIR GRS e EF § S
BIPE AR b SRITE )

@r=gprR (EFEH/TE)
u&iﬁﬁiﬁﬁ’%ﬁ%ﬁiﬁ’ﬁmg €2 BHEE
FeR A8 b ' g A P IR HIH R ‘@p*ﬁl

B'e s A#H ) ¢ 7T -E2 5P RNEFL &
2 dl s ¥ PRI e 0 8 TLAE R IR
By e fss TofeidiB o ﬁ&ﬁﬁ)&a&%

s

ﬂﬁﬂAw
wEr TR

3.

AES W TR

& 42k

R e R L AR CER R A RERT] R FLAT

WERREFAIT O FRBRL GRS K MBI RN FITE
BSG R G PRI o TAMH LR RRHTT) T A R B JEd B TERR
IR ERAFE CEREFL L EBA 2R FY g
BrAElhefAFEFRE  RF2AEER G TAEAR

AR TR G ERLR EHFLZ IR TRFTFE L

90



e

b:3 p P 73

4 TEREGEEED GISR LI AFE AR TERGZ TS R TER G2 T B -p VRS
Wi E TR R CRISR L AR~ kA hInE s 2 R AR R REIEH P A
Lg g ool {og e (R TRBEAHELT 0 S HR GE L FRPBE SIS

Fe o MR A 2L TR RN e L2 N B

&%i LA 2 K B 10 oo KIFE R R A o

5. AT AFRAHGLSE (R AR

PR A G P

1 faesmgy iz o |2 3% (NA)
sﬁﬁmiﬁgﬁ’@mww

AIMF]E o @ A B AMA

]:"E‘—? s K F A /éﬁ%]ﬁ’ff’/il

2. T W REPEGTE 2 AT AGE S |7 3 (NA)
M ITER D & 2 (B o

BARP

2. HFY MR REHHEBERFER B D > FAME T Fr (NA) -

91



[fgdz-+-]
TERGRVRTFA—R ﬂ‘*ﬁ Wiz 2 22

107 # 12 » 31 p (H =374 %+ )
ER ¥EA
105 & B 9,514,872
106 # & 10,052,221
107 # B 10,662,208
& 30,229,301 1,511,465
BA®RP
1. RAEALFHEF L E
2. A BAAAEA -

92



[d=—+~]

B R % F AR
107 & B

>

I8

B

p ¥

1.

U R R IR B AR

1.?\}%’3}%—&%%‘1\?3‘;« LR E _}_»ziﬂﬁ 77«&&%—)&"5,}? T 5] 5
HPFIRE A FERRE BT 2 AR P UL SLE
BIRAGFATRPEZ T SR G TN T KL R G REE YRR R
Z WBRW;‘L’@;—O
2$wﬂ%&%?ﬂmﬁsf&%ﬁ@\?%‘ﬁi\iﬁiﬁé’
NEFREAAF ALILE RS L EH S RARE LA 2
Bkt oo
(1) b *& 55
AMAAPME CEY EBRLAASANFTE D 2 IR SR
KR REEERE &L FRETS (B HRETTRA G
FlFh'e - BEFh'e  EEREIPRLGEFSERESG) &
PR F R

Q) b =B e
=4 (R ?ﬂ‘_f%' ¥4l o I ERIEG R [l S a5 . &
P RTINS FPRRAD GRS o BHE
B2 AR R R 0 TP PR S ¢ R
¥R ETE CFRBERERS RREE > TED TR %
HEE -

@) k&g
TP CUIEE I~ RIS R A UL YRS 0 G oK i
Hh'w oo

(4) b *&3F 2
iﬂ%iﬁ#%&%ﬁﬁ%%@&%ﬁgiﬁgﬂﬁigﬁ
2o de8 3 P HE AR M E DRI AR > 0 L
kot hird PWMARAT TUHMEZEAGETI IR GT

oo
2. PHREERESATYE (AFIFRGPRORERREETE LG FRLAE b EE
AR FNF CEBVLECZFTEEEEE o a2
i
LEF ¢
AEPFRGFRZERARIEE DL AF FRGF R
B F e

2RRHERLE ¢
FEF G HR G AR EI 7 R R R
3. b F I
RED R EFEL LA E e A BRE D AR R
a1 i®o
4 ¥ra F P

93




7 B

r ¥

%Eﬁ%%%ﬁi%ﬁ&ﬁﬁ%ﬁi&%ﬁﬂlﬁ,ﬁ“&%%
wmﬁk*$ﬁﬁ%ﬁ&%iiﬁ’fﬁfﬁ R
BOEARA L2 UL - BT R AU (T E R
5. 732 5 H = :

BUpAGFD FRGFEAAMAT HER GRS FRL
BE R GH R M A AUERBES TR TR E
TR E NP R A g b E R

6. 5% ¢ 4+ %

.1&, RARZHHR A FL G AP ERT GRS

3. B R CEAFA LR J 2 A HRGAAM L TA  Fd EEB S H R
RS e AR WML R I B0 R IEIALRE 0 LW M
FhGFRLRE2EF ot DHEFLLP FHRRBE G P
FhEIN o FAERLAR IR E YA THF
A
1. A& L3S 1 E o
2. F B R AR ACEAE -

94




['4d =14 ]

L SN L E ) S P

107 & 12 * 31 p

WP

¥

(-)- &

t 5

LS - F ESEY e 3

2 (PR EE e

3 |3 R edRA B R f e BEE R

(2 )P 28K 2 B vk B (VaR)BEA) 2 & 4 b 'k (STress VaR) -7

4 |(F
%)

b EHCACR A bR B2 AR R ok 'k R
FARBAREZARERE R RL-

PR B B S AR ¢ R L] 0 & T R
B B R GR D b k%

6 |[BAI(R & E/RA R G E)L - AP

WA A TE R * 2T h'w (10X 99%) 7 > R R

! ERUEN
b ' i (VaR) ol m )
(1) FR AT S
8 () WA E AT * hF P L BELE 9k
sl ‘s

(3) 4rim T mp\&%moﬂ R

1ph'sER 950 10 2 a2 > & & d #3)
ERENIOP RS E

95




(4) e 2 0% o BldosiT - B B b G fo— KR &

B S 2 Rt B A el &
SEE - WAERENBRR G- Lh R

Sp R B

U~ P

(6) IRFY F 2 3-8 P Ak ' TS HEHaE?

WP 2 A A A
g\«r‘h—‘ﬁ e P g

R4 R % & (Stress VaR) -3 L p?

(1) dofeid-zaF5 10 p 2B b "G E o bl £
F* 1 phrgEk 49510 2 jud SR A

HAERZEDI0OP R E o (dok g F ah 2
[l LR B

RSO B
Q) BiFTEH2 RS PFE H1LA

9
(B) B & (R A LM A LR 17000 2
o
(4) PP B4 pIRTER 2 A Sk

(5) P wRERIFRMBA R FE 2 2 2 0 TP T
Bl 2 HA B AT 2 R ﬁxfl

(2P 2 PR A 9T R G B R T AR

SN
‘%/2-‘1467 - .Efkpy,_‘ﬂg

J’% /ztipfupg ]é H lF' l% ié@ﬂl

(1) Frusa
10 AR AL AN

u—;;,])

() Wy L fEs T

(3) 48 M iEK 2 T3

11 A2 mPF2 32

96



12 [&f EARRIRER KT ERF AR R
13 |Z&FEHA2 22

(z )P FEAFE 20 R " RBIRF AP

,/;‘457 —_ETLFLF]’;

(1) 7 MM 22 T Fu L aig e
RoBan %éxﬁﬂﬁwﬁiﬁﬁ
(i) »wleipbl 2 TP FERERE T b/
ﬁﬁﬁwggiﬁ;;

(i) = * 1 A IRBEREY 86/ 5 H

14 (iii)ig 9/ * $hERE* § LB
(2) FeEAp M Bl S B TR P2 EGIFAF
T (F 2T S)
(3) 7 BEFR =TI P 2 TR o bilde o i€ BB
THE IR E R EINED P A E
FAPEFFE > &Rz Dl p -y
15 |2 M Fz =2
16 |t & ISR £T =R T AF KT
17 Wz > 2
BARP
1. % i%q"}fﬁ—f =) TE
2. Lk R AR o

97




2z +]

BHRGER T A —RE

107 # 12 * 31 p

bigli RrEHET A A
ERELEL &
1| F15R'&(- &2 BYh %) 5,151,663
2 | WMEBLRG(-BZ BHLG) 2,051,650
3 | mIn% 69,675
4 | BERE 0
ERAE
5 R 0
6 | R A TR 0
7 s R e 0
8 |[wErp & 0
9 |az* 7,272,988
T ®PRFE P

BARP

1. 22 {3 i 2 eEo

2. MEABRIAAEE -

3.

4. EEEFEFHFE* delta-plus = -

P RTA (REMSAGETA

5. BX TR - P HREOE I 8A KA

FA )

A AP

1. [ 2 L) 9A= [t = + ] (1+2+3+4+5+6+7+8)A

) e

98

2 i sk

HEFU P HRTAFN 1258 @03 RGBT A
delta 2/ = i 5 » & b '3t 5 >

N

iR

HfEL TEE Gamma %2 Vega

M F AR (FEBH LR RN



(2]

R R CEIETOE SR L —p 3R (IMA)

*% - %
B | B4R IR | 2ok |HE Rl |G E | B4R [ REER |2 |28 K| REE
R A % BB | R | b T2z (G % H | &R | b FAE
C E:D | ‘\::\'LF | i‘] —éJ_L

1 | b G ETA

2 | h'eokEEz g

3 [ WA s, g

~z

4 | 3 iEwmE FTK

5 | @2 A |

b

6 | %

:%‘(' |

4

o

\‘
St

8 |HEARGELTA

£ gH R AR

99




© o~

11.
12.
13.

14.

AEALATMF L X EF L ERBIAFTTHN 5 - FES I FRILEESIAR) -
R B A AR -
btk Bz gde g g S o
B2 e ﬁﬁw%wiﬁﬁr_jﬁﬂﬁx,*”ﬂ%ﬁﬂﬁﬂ%ﬁ TR o FALE - AR L AT FH{ - 2

=

Y

8
o

*%%%ﬁ%iiﬂﬁ%i&%%ﬁﬁﬁi~%%°ﬂp¢aﬁhyﬂ%%ﬁ“v”;%ﬁ&§aua4%w’égmr%%&%@?ﬁ%%%

1?%2;0

PR s F A PE A s § R AR G R R o

ol d BmF R A2 g oo

9% ﬁ%ﬁ*ﬁ@ﬁwﬁﬁi%:’ﬁﬁﬁ@ﬁi%%%ﬁ%xﬂﬂ?%ﬁﬁ“ﬂ’”%%ﬁw‘*ﬁ FPFRGHFT ARG DR L~ T

AR GHFTAZL'GE  d [ZTh '&E010 X 99%)F N2 BrZdaF A > S L B M 2 b ' BRI T A3 RIX125 TR N2 b G HEF

é_o

_ﬂp%&xﬁ}'}?é_ BAREE D [2ERA R GENO X 99%)F N2 BT A et A F A2 b G ERCRIR T A X125 i 2
e FA

AR 'GETAZHIEL" &ﬁxﬂ%ﬁ&%%ﬁ@ﬂiﬁﬁﬁﬁi’ﬁﬁiﬁﬁwﬁiikﬁﬁf1%%ﬁ*“ﬁkl w@m7 %r?*

BARGHFTAZ 20 MR %G HE " d [2a MR GBIV RT A 4 L BRPE2 R e BRI T AP RX5TF L2 R G ET A

BARRGUET AL S ﬂ&%m@J&%@%ﬁ%%ﬂﬁ&aﬁﬁ%ﬁﬁfiﬂuﬂ1%W@“ﬁa%wﬂ@ﬁ%“ %M*ﬂﬂf &
BEA - ?Lg%wﬁf %w@&ﬁ;%ﬁﬂﬂf—ﬁ’ﬂ@%ww%%

AR GHFTARD d[FHh G pI0HA2 2 8T AR XUZB]E 2 R R T A 0 i e (W44 ) =5 182 8kiE- Ko

100



GELS D

* FR s E—p FRHECTE (IMA)

107 # 12 * 31

(H =

She

=R

a

B4 2700 % 99%)

R4 k% 0.(10 = 99%)

HArh w34 (99.9%)

o MR RS (96.9%)

boo| B

HAE

BT U i)

AR RTFZ P

101



BiEp

1.

2.
3.

4.

AR S L

AR A A o

AEAE S i%%“‘:]%??j\a

B F)F) e

j\%t};,gfgk\j;ﬁ]] iE’* i

102

FR }%plﬁiﬂ %F j\(fylj-kr;}% f‘g%



GEL D

G ERR R F 2V REFAERET B 02 S5
107 # 12 % 31 p (¥ = 354 %+ 2)

200 < A
150

100 | V]

50 —_

H
]

-50 (= u
-100

-150 =
-200

W 5 H EREE LISt W HHIES

A FTRE

WP
AELATHSF L X E
F 3 B 4G A AR -
BOPOFRAER N FRCAE 2 TR Ao
Bmdp E g e p B2 BEXT o FTAEE %@LE%%W°AB&%m@um%#ﬂ
Fo 1A FEFYF %%I@L}&;T,gi BN R e oo

PWPU*%

lfg"—%c%ﬁ‘pﬂ :

1 AREFHGripprssz TEgE ) (WAERFL HNE) £ 8 Zojhp 2 B4R (b
xé},g,p%;}ﬁ_w_\;),»%,?bpa’m] ;-‘,Jg}%,mc

2 BT R R LERGIEL LB

3. A RABRFEG M Fm’wwﬁWﬁ;a@'gﬁﬂﬁ
PR EA A RRLBE S CARP AR LT g EA

M

%o FE O B W R RIRE AT A
*

103



[x;,]-itt¢.l.¢]
ES P REEHE

107 & 12 * 31 p

WP

¥

BE g P ferc

HERFRF L2 LR P EBZ PIRES A4
1 [hFAZB*R %S EIE L BRHZAER L%
KIEZE b T 2 HE )

(1) #p 4T T F 842 Bk P chidip
(SPEs)

(2) Pz % 1 2 BT
(i) & (1)2 ¥ LA RRF R 4T
(FFREFeFLE2EFS M RGERT
WREHE TR FRP i

(8) M R EE § 2 s § BRI T
2 A MRS

3 |FHsERS 2 gk

BE P R 2

hINE  p % 454 (ECAIS) &AL

M P R R I A
g RIS (IAA)F AR
(1) P ERERARA 2 R IGER fohinEE - X 7
W2 FH ¢ AL P 49051 % rh R
c ¥ =% B (ECAlS) 7 3
(2) P} IR AA i BAI(e M T
2R R A RPY)
(3) MR EATR ¥ kG AT o R
AT AR BRI TR Y SR )
3
g [FFFRFERFIAT AR RER T DL

0 FRIE L 3 ok
e R 2

104



ALLATRSF S D E e
AL BHAAEE -
ek R EHEF S LR E EREEE RV ERE PREFRBRAREES R
N TS VA=
P EL N ke 4R 3 BIUNT AN L F AYEE# % (asset-backed securities) ~ 5 | 4 i
# % (mortgage-backed securities ) ~ 5 7 %32 (creditenhancements) ~ /i d- 14 5 7 37 & (liquidity
facilities ) -
Wk L~4 00 G Bt e pLIER (3 R AT -
N 2(1) SELLEE LT AR SRR VIS LN R s S R EL
RERE ~ g 5 oRE D7 ) A g f e/ B igag;; e A i e fi 0 blde o FAA
#HE ¥ % E (ABCP)z_ # ¢ (conduit)frig 3l F 1 /= -
ENKEA Y S *'“%‘ﬁﬂ””\l B R ko

78 =t 5(3)2 & & HE A b4 5 0F F N EEEE D R iRk Kffféwﬁ"ff'pg_é}fﬁé‘ﬁ‘mé\ HIE
£k %‘ﬁ(ﬁf“ %A %’*‘s#‘“ PRSP ERPESES FTARAAES AREFRE)
£y

.PB!
gu'\

kD

-

105



[‘tde LT ]

TER2ZEBL A%

I E L ST TR T
7 AR
Bz | =g Pao | @3 el |

- \1E X

> B R A

o+

A6 FE RS

@S

£ * 3 (R3)

EEFH

prAEAR

2 e A

2o gk

ﬁ—)ﬁAIL

X

AR RFZEP
BA P

1. A& {35 1 L&

2. AR B ALAADRAR -

3. AADHBIRG £ ST 5 Ale A S 1 kG 5 R INE  JeBn b R AR & U

Bl 2 BFE 0 R AT ART ﬁk‘?#—ﬂi"’

§Qf;?jb u—r,’,;zjjia - *x , ?pﬁ%}ﬁi(iL%

)

Q)%E?é&@ﬁ%i%U&Oﬂi%%@m%@étﬁ%
£
2

? AR iR 7

_\
L—\:{Ej‘_é} L

£L(T o

B2 AT el T R
;}'%]L/,,fn]"} ~ | ’Ri‘gaa

=%
B %7\

B =

£ ¥ : R S N
22 kK ,L7

=2
PE- %7‘

RIS S A

FAAAG E AR

EL
Ji

FAHLUF ma o

106

'Lﬁ?%\?mﬁg—ﬁ ‘%—"‘km% P

ﬁ”% ?“%ﬁ

LL ‘*‘F}? f"' 2L 4

N
B %E"‘FE] ? =

3R o

PHAE R ES “‘i%ﬁ—mpﬁﬁ T EEERS L BEELL b G2

%-WK%FL EW AR EY SN



+

B FE VRS BT HEFI AP o
%r%%l A A U kit sl

PIBHHEFHET 7 NE R T FHR A -
Fv']?v/v\ °

J~#¢*wﬁp’vﬁﬁwﬁgﬁ

107

YR 4



CCES ks

\
4

REF2BE A%

107 #12 * 31 7 (B 54+ =)

fﬁlf’?%i{ﬁ"uéﬁﬁfﬁ éﬂf—?}y%f{;g\%ﬁgﬁ_

v £ ) a8

21
3

B { i@ jbill

| |2k

bt

&

£ 3(R)

N
& F B ax

—

B2 e

26 L ¥R

ARl el N B L

W N g

&

WP

A AT F R EE o

AdE BREAHEA -

AERE BN 4?{? s fiﬁ;f’ 'kr'ﬁﬁ‘f]& «73«4\ |’~;§§“{§ IR S ﬁli,ﬁﬁvr}ﬁﬁ
ﬁG”%w~$w’$ﬁﬁi&p%ﬁ%”ﬁﬂ%%aﬁs%#*m& TR
BT E T gL - TR 2 Rl

(1) 2L EFAPE REFEL L EPT AR
7 e

Ll T ARHF £~ L (ABCP)~ %rg(condun)‘wL B AR e o kR
# R 2 8LT ,‘Qt"ffﬂ-f’fa’?P%'I 2 RAHF * "‘#%?EWL#‘FT’% (i AR~

FOEL - PP
ﬁikﬁiﬁ%J’ FAREIREE Y R R MR S AR

A AR

e
A

» X% iE AL PBEE G2

) #

.

A
X

108



o

o= > =)
BOR ™ 5

9 b o
GRS

£

&

o e

:‘,§

"i

o

ﬁ‘? *rm‘K

36 e

A FE

?%u%

';1 7 x"_ﬁ ;’E‘_

252 F AN A
b&%ﬁﬁwiﬁﬁxﬁ%“%?’b%ﬁ:
Fg_\g f;; B 1;5'\-]!.\?. ’ E"Jf‘lﬁ%{"\
H o B FARET A

L p oo drrdin T AN

109

A
1] %7 J}L

B

IR SEE

AN

=+
~

FEple i - TR T AT 405 |
R AT

o



[*f2e L= ]
KiEFF2 85 RG22 AT 28 873 084

107 & 12 * 31 p (Ei3rd i+ )
o o6 (1% b 6 R e o (12 20 %) bR A (%0 R0 ) FAEARL R
IR < PORIE | T MRREE N PR Al Bkt
‘ 2(;/ ?T)i/o 5(0: ;030 1(07011 ?;0 12500 | 22 | BiEz | EEE | qonone| Eixz | Birz | BB | 1m00 | Fi22 | B2 | BEE | 1250%
50 | S0 o + = .
%% | (¥ | (&) 5 e | g4 | pma LA LpEEAEma L | w |ERAEms | P | o
Wi F | 2 G A | 3K AEN | 4 0
AN RS

F 813

B
Wh

5

Wbl

- & *3

=+

A -
Lo EEErEE

k)

1L

! (R

—r

®

ol ZEI RN ;

TTREIE &

] 7
e F 83l

7 Al =
% & #3

¥

v | EESTE &

110




: |
F PR |
e | _

PR AR ‘
|__ -

3 |

L 2L ’

T e |

BL®P

Lo oh& LTS LE

2. kA4 BWAAELR -

3. k& E(k R & EH) Bdp 22 TR GRS

A GRS B SO
5

F o BY BRI E T TR AAHE I RAR kIR Y 0 T47f22 | (“look-through” approach) -
UL T HES L 2 S ”T’%ﬁ”‘ﬂip Ao UHBELR

%%ﬁ?é”W**”kNWL@Lﬁgﬁgiwo

111




[lﬁ.%‘m g |
REFLBE RS2 AT RFIRTBH

107 & 12 * 31 p (H = grd i+ =)
Fete (R B e 1R ) Fo (1A L ) BT A (kD R) S M
%P I NI B MR | R AR O L=
\ = ~| ~ ~ A5 L I . A5 L A5 a1 . PN 1. .
200 ?9 )i/0 5(0—“;030 1(070 Alif/)o 12509 | * 2 | Fix | ARME | aos0e | w22 | ERE | HREE | 1500 | FEZ | Fxz | REE | 1250%
Ao ZBO acn I; 0 E ;13-% gLl o | H | | ;J’—EE% R L M ;:r_ﬁz’g} LIPS P Q
#ixF | 382G 3] | N K #EN| 2320
EERE &
i 813
o
A & # 3 |
= |
% =
; ER 2 S
1L
: [ERI
>
[
s 2L IR |
— oL
|
13
2k
gt
i@ i
2%
s %87 |
|
Y Y T\
: , |
A & 33
%
v | EREEFVE &

112




2
F PR
N A
LA
3
L 2L
T e

BL®P

L AR RS XE o

2. »ABBHAALR

3. k& E(k R & EH) Bdp 22 TR GRS

4. Fete (R D F) g R LT AR B R E T R AAA e H B LRk G T P 4725 (“look-through” approach) «

113




GELERD

FEIF R G FRFIR
107 £ B

JB 2

1.424=

CRTET

B TRV 21T AR

7
?Ii‘l_* —T& o RAFD HR %?
PER A FERERE AR

2

LAFENFRGERETAL
R R hp o d FALT
AL ERIR S ANAFESRIELY LRA L AT RS

BRI E T  BREAIR T AEY B 22kF 0 ¢ FAFZEMT
SR TR B L L AR SR T R M
i i RAFFELA 2 BRI fF L AL

Zﬁﬁﬁﬂ$&%§ﬂﬁﬁﬁ§:

(1# v F322 S HHF L4
()P~ ¥ it o Kk o
OFRBAZAHZE FTA f ATHPIARTA | Al -
(A P * FTAEF AP P2 3N AR

2417

B

LERGLAETALRFRLBFARPE  CRETALGE
LR g A FEUTAG FRLER BARLR R
2'?~’§§P?Wi§§-lﬁliﬁz~«kr‘f:

o

WF 2] FFRFLFH
QF 2B HER 2 FRK -
R)FAfFEEFRCRELFAR -
AT HFLFE -

BFALFFRAAEF " RELR R R TRFR P
TPt € o -

3.

e

AR /TR Gk duen

R R

AERFENFFRERTALGAAFLFEN IR G2
EORPAREE CAY EREFERFTTEBONNIR G - APM
PP Gl RIS SERT AL F A A 0 bR E G
E2ERfIsRp bt A e FTALGEIRLIR 62 5 E0h
GERAREFLELES I ERFTMFTEE AL -

4.4 1=

& FR

R /ISR R R D

FCR 2 TR /R R 1 £
’?p b H R B R AR

AT LIRS IENAMIEE Y P TR TR U LS HE i
"ﬂ%w%g—"i;’ H A xRk 2 LR J'}\ﬁré’b’%ﬁ;}&f%%ﬂ Loz
B EHAEH CAHET 2T BB FRRZECART
é.l% lﬁ,vﬁf‘*%ﬁ‘pi}’éxﬁz\p\ T UARAFRT o
DA M ARSI E R RS AN AR R
i

B

_‘1

h

-n\y

a\« l}”

E

\
-

ﬁ%
1.~ £

114



(21 -]

iR e IR

7 B

(TS e WR - B LR e 12

107 & &
n 7
Lt h e g R FALFEEL —T% RAFREELGER
RiRp I FALARRLR GETEpREY LS
PG EEFTR 2 TG OO E AT NS s
%ﬁ‘ﬁ#AdMJ"ﬁ%ﬁ*%EﬁﬁmT\@=ﬁio

2t R e E AR §

(L) smaundtp g g8 “dpdk o

(2) HFBF ek v gL o

(3) EEAFEFT A~ | Fodp Ay bt

2. ind R 'R AR B

i

LR

1%1@%*Fﬁ%ﬁ&%?caﬁa%ﬁﬁc’lﬁéiﬁﬁ@
Bhigdm2 s F o
2FALRERLARAE L AFINP MR G FINE = SRR
GERAMICRRE AR EERAE S S e 2
ARG A FR B R G F R R FE o b G F IS TR

s
1= ©

3w R RIFL
2 fE e e

! s— E1 %, Lt
L) firg. Jh B

LAFRpEM R G gL e T e g > M Atk
sziﬁﬁ““‘mﬁﬁﬁw” Qb EE L F S F L
B EL X030 % F B EnBEHIEE 0 )&?‘giwf}: » ¥ &
Pl MR TP NS T A PR AT iﬁ"”* 0-90 = 7 ##
foatv g B R E e F o fgﬁrrﬂ/gﬂp;” MEp F g gl
Mok X HpHpERAA T [ AQFPF"*?&A)%P“ Forrg AT E iR
Mo St AIFE FRFIAGMR GRS PEORFT REREFEAR
ﬁﬁﬁffﬂﬁﬁﬁﬂ@éﬂp%ﬁﬁ’QWﬁﬁpﬁﬁﬂ%ﬁ
BEWGriing g 5@*#@@6?“f&@#ﬁ’*ﬂmy
BT AFRTARREBET L pxdk> 29 AFHFG L90
FAMBI2Z M4 > BETRED 20 H&%? L
FATRE o

2.hFE I E TR F(LCR) |, 2 & £+ 5 Tz S
& v F(NSFR) if%”fﬁfiteﬁﬁ mrz‘nlrififmu M zkﬁ’ﬁ L
HEDRTFT E AL BERFE

&iriﬂ@;ﬁgwgwiﬁgigia&%gwiﬁgﬁ
LR PR GER SR IR ERATMFTEEE o

]

R

S i
Mo

[

f

¢ ET & KR
ﬂ}; %{7 }Iﬁ\’ |,[ZL
ERw A E“v\#i

R R RIS T AR R Kk AT & KR Y
L FEFLEFTEITED S LET EREF RER MG g

MEFHF 2P > EET A RREREE T AR

5y
1o

1
i

WWW%W

e R S8

B M 4R

Lﬂ/iﬁ\ IBRIE N G g b i

TR &

Sy ok
“% B AR

it i

2

’ﬁi%ﬂﬂwwﬁﬁ PRT TR " S HE R
BRI TU R MELFT EF TR L2
) e 1:772‘1\1%_%{1“' hHPES 2 T ];;;};i'ﬁ BB 2 %]L’}%f;ﬁ

de v | e
& W
2

2
ol
e
e
I8
‘Hr
W

éﬁ%ﬁw’viﬁﬁﬁg RAP T uAFER TR o
THAAMR TSR ESE ER TR RAEARRR LR G

-l
<
A\
.
4
o

115




6. 4P (7R A PR R AEHBUIS R IE AL NS SRR A A R TR
FrE TR PRE B R GRS RIREIE PTG S A
& 10%% 5%7‘ FET fﬁd&ﬁlﬂ,éﬁi TRRAFAITRLE Y E T
TEFTALGREE P A ERFENTE VA BB AS WE P

Bl FRt S PR REFTALFFLLR
£ MEEAETAL R

’

7. nE R E R LR ?f%iﬁ%%’*?%i Wis 2 Bl B FEARLE B E P4

TFRIFEE = TR F R F NP H NI T IART AL %
*#’ «”i%ﬁﬁms‘~/§- i3 '47%%1?3:7?& CARFEESE
j‘f—gl\) o

ﬂt n\TZ ?ﬂ

BARP

1AZ L3RS 1 &

2%%“%W&ﬂﬁﬁ°

3AAT AT FEHGY LB R RPUR B A PR T G

116



(7 -+-1]
T8 T8 % SUEE O £
354 R+
- . et
107 # 12 * 31 p 107 # 9 7 30 p
R4 A3E " | BR A A el 43
BEFiREET A
1|3 &Find 1§ A8 127,448,579 117,299,755 124,088,942 113,743,497
B
2 |Feaie et usg 416,930,390 24,592,562 407,645,583 23,803,307
3 R 254,868,796 8,386,403 252,470,258 8,285,775
4 R R TF A 162,061,595 16,206,159 155,175,325 15,517,533
5 |m#EFHFLT £ 163,805,594 70,940,020 172,755,849 81,756,344
HOF R H & 0 R i
o | baiga Tt : : : :
7 2 UF G & 154,775,957 61,910,383 151,665,842 60,666,337
8 B gipmp s By s 9,029,637 9,029,637 21,090,007 21,090,007
9 [#EEBF L 4,726,975 3,474,618 4,166,497 3,264,347
10 |2 # & % 183,713,149 21,946,148 187,502,380 24,346,542
11| WAMFSIERAERD 6,295,403 6,295,403 9,880,359 9,880,359
FAAHF EME - BHAR
12 F1LESFTAEFRERLS A HEHR 0 0 0 0
e S mEya B2 §
4in
13 ﬁ;;;g :gff :if; SRR 152,638,816 13,311,819 154,577,155 12,824,352
14 | 2w gzmegmd 2,028,608 2,028,608 1,337,842 1,337,842
15| Huwdjmypd 22,750,321 310,317 21,707,024 303,990
16 |4 o s %F 769,176,109 120,953,348 772,070,308 133,170,540
BEE >
17 w2 s 9,094,151 6,226,891 6,068,272 3,960,497
18 | ke 2 & i~ 21,344,609 13,201,723 19,492,792 12,068,126
19 |H @ mgimr 72,380,010 16,430,010 60,765,000 16,615,000
20 | & v~ KER 102,818,770 35,858,623 86,326,064 32,643,622
R E AEL & RNEG LR
21 |Efed & it b F A A 117,299,755 113,743,497
22 [Em gt 85,094,725 100,526,918
23 |inds 1R E 0 % (%) 137.85% 113.15%
CEARBRFED CRARIRS 122 RAZRER K R RA RFERENNLTR 14 BA
BPORESNFIRGFEE 3H(EFORS 121 RASRERAHD LR GFIY
BWEMER B2 R
ERBETREHTAIREFPRD 1 2 55 - K FAL89T.22 A2 - KFTAL: 5 275,78
Ao E-KTAYY NIRRT “‘iﬁﬁ’fﬁ R e RS 02 & RES
T2T.05 R~ hd b B 5 A4k (75l 126,86 R~ %= B F AR T 5 642
SPFEFEAE o




L AN EEE S BIE LTS TAP TR
2L AANELRETNEN N EoFERIABERIFFE R RP 2 AR LR TR
L3RRS TAFETAET MR AT R EF(RAES 2K B nr g -
BT A IBF2Z ) BB EI NG~ £4F %ﬁﬂwﬂﬁi%m**&@ ﬁ
BERBETHEBRTALT B I F2H K B as S FT AL IRE
P 2 &

AR
(82 I AFLCERENRIT > R APM A B Rl AT IR ES
e

BARP

1. 22 {FF L E(EFLEHRITA FTFTH) o

2. PEFBRAAHER -

3. R2RHAGFEE -

4.  indey

MREFSHBLATE @ﬁﬁf“”“aiﬁ—éﬁﬁﬁiﬁi%%N%mw

I HERIE D B 41\?’7\ 0
5 i%éﬁ?#ﬂﬁﬁg&ﬁﬁﬁ°

118



CITEED EETT & FMB L

A E EL
107 & 12 % 31 p 107 # 9% 30 p
5 1 s T Kt 297
P L% 2 . ok a2
oy o< gt £ 3 By o2 ciE i £ 4R
EFHpPE | <6 B 6 &3 > & ZaFHPp®| <6 B> 6 B i< >
1# 1#
a b c d e a b C d e
FrREFT 4
1| =4 66,307,723 0 3,000,000 2,500,000 71,807,722 | 62,510,501 0 0 8,500,000 71,010,501
7
2 | T F A
457 66,307,723 0 3,000,000 2,500,000 71,807,722 | 62,510,501 0 0 5,500,000 68,010,501
3|86 F 4
. 0 0 0 0 0 0 0 0 3,000,000 3,000,000
R EE
4 | A & ¥ 2 | 232579171 96,984,806 | 80,183,304 7,183,100 | 388,398,645 | 225,273,357 99,042,043 | 76,161,047 7,169,136 | 379,918,828
FAk L
5 | #5410 140,961,110 51,076,791 | 56,821,756 6,009,139 | 242,425,813 | 138,792,836 53,597,447 | 54,027,510 6,052,465 | 240,149,368
L h A2
6 %% A 91,618,061 45,908,015 | 23,361,548 1,173,970 | 145,972,832 | 86,480,521 45444596 | 22,133,537 1,116,671 | 139,769,460
IEERIN
P ET
7% 29,002,967 72,269,869 | 52,152,704 1,350,417 78,063,187 | 28,390,037 78,420,619 | 43,674,788 1,180,397 76,423,119
¥R H
R 2
8 | ¥ & 0 0 0 0 0 0 0 0 0 0
F 42 {7 2
EEN
H o fog 20,002,967 72,269,869 | 52,152,704 1,350,417 78,063,187 | 28,390,037 78,420,619 | 43,674,788 1,180,397 76,423,119

119




A3

107 # 12 » 31 p

KAl bR

argyp®

6 % 1<

® A
<6 # 15

a2 pS

4

e
[N
B
Y
o
N

b c

10

159,242 344,034

427,881

75,395

11

18,351,116

20,333,355 7,933,677

3,966,839

27,766,370

19,131,247

2,412,163

1,217,956

12

M

13

T+
m| Wy
&l
T |

sﬁtq
s (v =T g
Jut (20

=

W

14

R A et
|
P

(S PO
) =

i
)
o

15

18,351,116

20,333,355 7,933,677

3,966,839

542,236,393

9,968,160

27,766,370

19,131,247

2,412,163

1,217,956

528,570,404

11,285,884

16

120




rEF - %
107 & 12 » 31 p 107 #9* 30 p
5P *oefE 47 Ao fg 247
a4 a2 3t o4 a2
6 B < i1 £ %7 6 B2 < e £ 3R
g Hpp®| <6 B >1# g p® | <6 B > &
£ I8 p 6 B 1% 1 #£ I Hpp 6 B 1& 1
a b C d € a b c d €
2B
Bk #%
7E~H w2t
17 iﬁﬂ:ﬁﬁ *# 5,665,649 114,466,858 81,399,362 300,683,366 345,435,703 5,470,516 109,639,550 87,755,678 304,567,316 349,209,297
AR E G
i%i E -GN
Mg - R
FAS®
18 | %2 £ ﬁﬂz 0 0 0 0 0 0 0 0 0 0
B 1
AT
oE - R
DA S ?
A L% E
19 | & & # % 4,924,678 9,228,311 4,290,006 7,308,588 11,576,539 4,643,460 6,201,352 3,900,349 7,208,399 10,785,295
2 & f i
H# e A
i
Ho 2t g
20 ﬁﬁ H Oz 0 91,997,036 76,473,194 209,675,899 262,459,628 0 92,783,188 81,894,057 215,442,460 269,172,034
bot& fE B
21 | 5 35% 12 0 0 0 0 0 0 6,134,715 3,713,678 6,463,408 9,125,412

121




® P

~3

107 # 12 » 31 p

*Acig 4ip !

argypp®

<6 "

6 B 1<
1+

4

T
[N
[Eg
g
>
N

a2 pS

4

i
[N
[t
g
ke
N

b

c

22

21,805

33,302

58,131,902

42,126,497

27,600

26,604

57,231,003

41,285,296

23

5,777

30,363

36,565,866

23,785,883

8,930

19,861

36,940,791

24,025,909

24

W\-mk_ﬁ‘% A
=
N
H
ok

N F}j‘_@ E
< |8
DR

u\rm
(\s

‘F“\
o

740,971

13,219,706

602,860

25,566,977

29,273,039

827,056

10,627,410

1,934,668

24,685,454

27,966,672

25

2
) (t.-\}
S

o}
W

159,242

344,034

427,881

75,395

26

25,373,247

27

e[
o | e

0

28

e R A TE R [ o=l | 30 TR WL
AR e
P
e

fooder 2R I o¥
P T

H G o

2,029,052

329,474

25,278,667

23,858,020

0

0

122

2,679,031

2,443,765

25,872,612

0




* % - %
107 # 12 % 31 p 107 # 9% 30 p
7P Adeig &3 A &4
B3 SefR s 27 #1 il 237
EFHp® | <6 B ° l[i;14< > 1# EFHpP | <6 B @;34< >1#
a b c d € a b c d €
HEEA
£2F A
NSFR #7424
29 | L@ &F 7,287 7,287 0 0
A
30| & § & 2 22,119 22,119 51,425 51,425
20%
£ ot
B W ey
31 H o o= 25,343,841 2,029,052 329,474 25,249,261 23,707,969 2,679,031 0 2,443,765 25,722,561
Fo= = [
A
FALR
32| % % 4 % 175,389,137 7,942,258 176,284,179 8,032,847
"
4 gg‘ >
33 EE‘: Fﬁ,":j\ 388,624,788 394,400,640
AR
| FRET 139.53% 134.02%
& v 5 (%)
o £ X gH R FIP ¢ A FENSFR F 5 139.53% > #w F134. 02%3 45.51% > A & ¥ Tw* g2 F &, ¢ > T175) TERFAZEEEZ JF 7P H 438
ﬁm(g Z'—'«nv;{,ﬂ,?}\)’?f—;jgétl&am\giww‘j\i\aﬁ]fﬂ&m); I'; ‘%_EI?I ﬁ:_#._mﬁ&zﬁ ?%\”Jia 61@;,@@?%%{?5
i 4vm FRNSFRy 5 F 2 o
e P EFTA(LGOWI & a2 f R(FA)ED AP
oﬂ]aK,TLFﬁJﬂQ :

123




1 AAcfEAEE o RNUER BEEEE o

2 G AEGE AN YRR T A G AT & 2T o

3T R RPN GUE R Gl EFLIIPP o

R pirk ot b RPEE 4o P WP AT LRF R TERIFT A F LA RRP R A R -

BEAEP

Lok HORE 2R (F 2 EmBiEas FTH) -
2. FEFBRAHER o

3. 2R A JREAR o

4, A& AW P T EA4cER Jo

5, FAFEFRFTH2FLEFFFRY -

124



['4 3

_L:_:]

FrRr R g 4
107 & 12 » 31 p

(A)FFE K0P i B 7

AR FMERIE L B2 BT
PR P RERERG NP ETHEMLE §
R AR EFAdFEEARLEETZ AL oA BN BELE2Z TR EEDHR
PFE AL R SRR VE R R R BT IR 2 TR ER LT
€ 7t
Lo sma s R et S 4 2 Rak 4 R 2 ey PR 2 FERpR 2 % 2 5
TSRS RIR -
2. THFTEITTELEFEGTAZEFFT IR o
XEPE RIS L IR LA
2
oAy xeamy ®igfm (Willis Towers Watson) &
zagn 28
3 FrRpek e B (e 3 R B > Fa36]) 0 ¢ T 2
2RO NI N A
A1 agdl A4 i
o j\f;in?@ 3 I Rl NI 7.8 LN
r'g]:vbn‘?‘ :_Aﬁ - ﬁ] q_‘ﬁ ﬁb*
4 N SRR N R
Hou g4 R ki A %ﬁﬂgéﬁziééi Pz
- v Hi=3p

(B)FF 42/ ik 3* 2 12 A M Tt

L|Fpsc i eni 8 35 mEs piE e

N TF S WP
B B i BB
AETFFEFTHIRGET LG
L B2 (7 i‘?)
2. b FE (Y HoniE g
3 ?4‘—71};“%5’4? Ba1#Enei
%)

Q141§ L300 = ik
PRI 15 2

prit 4

e Bl 2 $HER2 R

ﬁ$‘ﬁ=’*‘r*fﬁﬂ$5
FPFpEE 2 3% 2
FHRPSHEEHR
SRR IETREFE G
Az g AREY o
2. %= 107.12. 11 %
SEFHRPLR G

FERFRIITR
gs

3

|
AL E

r 3
i

125



HEEFLKE EBRA RN AR
PHRE S FRET 0 RARLEE AT B
PLIE P oo

FLiF4riPrr
I D) el

,’/‘)}L%‘&ﬁl

BEAR L FMEATE S

ﬂ‘fﬂi%‘ﬁ‘*§4ﬁ'§rﬁ”
i"é'\'?t’ﬁ“r? Eird oo £ix
#ﬁ’f?@-ﬁé"

(C)P % 80 & %l ' 4p » BFVARR 2 5 2

Bt B om R kR R FRARR 2 S 0

2 PR~ R

= 4\3, lE,JLL—I__E- ﬁr,;%}g@ﬁﬁm :

FEE )

FEEELE (3001 LR
TERTEF - A E2 A
o ARF2 - Nhx- ERE
ERER EZAANH
FLEmR AR bl
Lgw - 2z 50%-e

- ~EFE AR F PR

"\._

T e
SRR ARAFELE AR
4 o

f

IER PR PG R
WAL FF AT b o

LI =

(D)#Li7 % 5 2e el I B i i S 2c 2 B K e 32

(=

1427 5518 ~ 5392

A i &

i >y 1

¥

oy
el
#
e
Dy
v
e
o
Ly
=3

>~

—
\\\E‘_
1T,

‘~ N
B
=

2|3 A FPYEEACP AT ERZ B A S

-
¥
X
)
£

>~ oA
ra

~ e e 13
x4
=
=

i
B e arr B A
‘1

WM

$L(TH F B R R g i R
4 ..=§|7‘ #F]’Fﬂ l—;;lL‘J m’fﬂ.ﬁ-

) | i
i (4 = R

P

_ =
41

DO

wﬁ%

Je (%i\m‘-
11\;1 1?‘\ N
F 2

ti"‘é

Sk

I ] [ETE AR e e ) B

E- E?LJ ET
R AN

126




(E)4L {7 #-£ 8 g »ip » A FEF Y e 2

NI T e
ek )BT R kb Gl
N deT

Hidf (5 R g

BWEF - kb 4 2

%?i—$&ﬁ—3§;i:

#f‘z‘ﬁ‘—r"f ii"'“ &p/q\%vjég

w - &2 50% o

SR (& 5 mFIET - BFELRTEL FBMR
iR e Ep (8 2 REER)2 ; 28 T

2 .
UEBw A1 BRI HMFRE RSB FEPI T o | " o

/ I - ne j\/’l'i 5-"(: =
ot AL E TS 2 HAnsE B jzw RAFELE A

SIS R IR AR 0 R ES
BAEPNE ZHEEI F2 B
%ﬁ%ﬂwgaﬁiaxﬁgk%
AP APl k)R
T _?_‘ f’rl ia.’_ﬁ_—%’l o
NS S

fun

REZBEZEEZ LTI R ELE(PRTREELF)A Ao 4w g4 84 072 8
Sk Frp el 2 R Ao B A f P b i SR

(PREGEHEY i a2 B REFpi 2 % 2 f321

o
PR

PEE e R d F N (Aot I SRR VR E B

i 1
HREA) 2.

g
o %
v
o

ol
-nl_\
>
Atl
NS

[—
i ;}*_
N~ —\;

e

R e NI i T PR AN
w
g
[t

o
C o
Rt
—4=
N3

el e R
B Sy e

El
T |

SlE v om R RS

—\
[~

!

uj

-

P TOS

% ]P\;,qj %@ﬁﬁ)ﬂm,%?ﬂ—\o(‘:# f[}‘%‘ﬁlﬁ&ﬁ\‘
20 T EHEMAREZ BN R EP > R ATRE D
FehF S 2 HpiE Rt o )

-~

e I R L

o TR v E R v

i }f.*;m
o (:S' >7L 1_4

(\x.
b

#*
ﬁ%ﬁEhﬁ

127



i

LG MA MR AT

' o

(G) ¥4 s

1

R T

1. AEALATEF G & o

2. A HRBAEAHIA -

3. BMEEAR AR THRFEFEFEPEREN ) TREZP LB N2 K

4. Bu g Ah'eREL D RIAE TREEFRBFRPFAED | TR EBE S 2K
ST - PR BBRAL o

128



CEERED

A& R F nfpiihg %

107 & 12 * 31 p (H = 3748+ 2)
, g
o " pErE %5%:k
Frv &9 A B
1 B 1Ak 7 101
2 B T EFY(3+5+7) 22,920 147,722
3 W& AH 22,920 147,722
4 VR 0 0
s | Y aaenranie 0 0
6 vhat 0 0
7 H 0 0
8 vhat 0 0
9 S 4 7 101
10 Mg e BN (11+13+15) 44,060 144,577
11 W& AH 44,060 144,577
12 w8 vh 1,196 5,508
13 NERH U R LR & 0 0
14 vh 0 0
15 H 0 0
16 vhat 0 0
17 |sFp(2+10) 66,980 292,299

o« F BB R FIRD

BAFEP

RELIT G e

1.
2.
3. ﬁA#Bﬁ@wﬁﬂAﬁagw
4. FN(7)fe(15) s & Frpuay e gp w4 T

BB A AT -

129

L S s AL
tz)]¥ ko FTZET R

FrY 5T ﬁ\#’fﬁ;% %R 15
1._\:4 * (G) I‘féf p’upg ‘:J °




GEEEES
HHRLHIB A
107 # 12 » 31 p (Fi s A7h 5+ ~)

B SR = B4

AL 0 0
Hi &5 R 'ekEA
o £ < ¥R FL
BARP
1 22 {ATSF & o
2. 2 br 1B R A AR o
3. $,;|Jfr§§~;ujr’gr”~§;ﬂ7/\ﬁ;gug—‘k&%&%’\m/} o piepEldT L2 )ik R A -
4. PIREHE FERRERLEFNEEZTEY -
5., WHEALELUMBERY BEpELNL G L -
6. ENE&FUMBERY F1ENENRTEE -
7. FRPAUMBERY AQLRTEA IS -

130




[‘ﬂ'%& It+t=]
R PG 4
107 # 12 * 31 p (H e 3rd i+ )
Hp 4~ A AERBEUE | AERTFE (D RAFH
vhat Fp VEAE Fp R | A E R ATH Fp i T AR (VR FE
2% A Rt Fp B|c #E3E D (&% E
BEEERAR
M & 1,155 1,196 750 0 1,601
MLAHB R R S 0 0 0 0 0
H 4 0 0 0 0 0
B €+ prakigi
i 6,712 5,508 4,354 (90) 7,776
MEANH B 0 0 0 0 0
H i 0 0 0 0 0
£33+ 7,867 6,704 5,104 (90) 9,377
T EERFRP &
BAEP
1. AL {3 & o
2. rEHBRAHEF
3. RERTFEMAFEYLD fﬁifﬁﬁ%?FﬁIMEE(E%ﬁ§§%7%®i has Fr
ﬁ”$w’&riiﬁiiﬁ:vﬁ%ﬁ%ﬁﬁéﬁfﬂmm P R TR ) R FLaE RCE T A & 3 (
‘F’]a i“{j’ﬂﬂ}'ﬁz—‘ﬁ 9‘37 #\i’% ,ﬁﬁuﬁfﬁlﬂQ%’? y e 5’1\31 %fi‘\‘ﬁlr"i*ig\lﬂdﬁ;fn)

i HpiEe
1. [*##4 7 +-=]) A+B-C+D=E

131




GEEEE

FAF RREGT 2L G RGP B LG

107 & 12 * 31 p (H @ 3745+ )
a b___ C N d e
%‘Kﬁ?$”“‘f ﬁﬁ-?é_ %—@%7\?%}?}
o . = HES AL X o
5@ﬁ@@4&§ﬁfﬁﬁgﬁyi) JE LN ijmk$wm:$§ﬁ
Fob &%mféwmmewam
F ' IR =" 7 |bufier rate)
f{’i
(* ®)
B 7l
B 72 .
B 73 )
B 7N

- BB AR
Bt 45 0%
B Fe

L =L
v ¥

Bi®P

Lo SR F MR WA e R R IR s BT A ’4&%3Eﬁﬁ

2. XA ZPFTREFTAARY R F RREGFFTALE R L pwaIw%@ $70 AE
%Miﬁ‘#?\ﬁlf%sF ERE ST A F R E 0% /F'a*?w;% % o

3. k¥ 28 pwr§$fﬁimﬂﬁw%ﬁr§$fﬁimﬁﬁ¢ s AAM A E
%%’@ FABH T 2 BATR EIEL

4. HRBEFARDF AR R ERL M 22 A A F RRE T A0 F A0
O%%‘%/p IE;uj

5. c]3h- F F TR 5 A0 0%F R gl F RTRE BF A0 5 A0 0% kR T AR £
LIRS

6. %‘ﬁf i

E T B R RIS E L F TG0 R LA -
7. RGPRET AL S MpARFHEBEEPEZ T PP AR LGIETALREN -

132



