@ 6 F A F4RAT

TAICHUNG COMMERCIAL BANK
1092 T X 2 FAFEM ARG TR T A RBIES A
AT ERE T ARAF 2 A S 2RR D BB T AT
(-) FHApm:
EEHFTAFROLFFEFER - (HA-)
2. FAEENF o ("HEZ 2HA =)
3. FagtEe (fde ~ffdw 2z - A w2 o AR 2 2 & K

47)
4. fFfrrk o (RS RS2 )
(= B E ISR T APUR

I B &g (4 =)
2. MéEptE e (Pif# )
g F AP o (A4 S A4 2 —)
(Z) ML 82 2 b2 05
. 3+ EBEE LT AP RPFATLLE o (L)
2. ZAAEGIHEMIMRA KRG FEIEZ R A o ("fq‘z\» -)
P U TRGHETLLERD o (RS
(z) &*h%:
,?%)kxg—.g;,ﬁ_ﬁgmo ( 3 L=
'“&%*ﬂf%°(w%4m kL)

TR EREE T o (AN )
BHRSGIEEZTEFT e (AL DA L)
pOIGEE A TPERE o (RS- )
BHRGPIGFEZIEETR e ("R 2%E =2 +)
i%ﬁi s REERMEFTI e (R )

HEEPRGRRETM . (AL ATAZLT)
() ®%¥h'%:

LEERGFRIIR - (R L)

2. TERGREEFTAM e ("FER= L)
(=) & Hh'%:

® Nk W



L PHRGEBFR (=L rImizLq)

2. PFRGTEFTM . (the L ide L 2)
(=) &%

| X BT (e L)

2. @5 REFR e (A LT A LN
(~) #BEEQFre R4 R - (i L 4)
(4 ) indofbp 'k :

SRR G E AR o (AT L)
2. mEPREVFEHEEAED o (LT L-)
ﬁ%{y?“}o(w%l¢:)
(+) Fp4lak

FRhg T e (AT 4 2)
2. Fphg R FE RN e ("fERI teigiI L)
(+- ) 5&%&%}?&2?}%&
77 4



GERD
& H ) ﬂ‘lﬁipb::g_l.;a: 5
109£ 1272 31 P (B e 34 %+ )

p p3
iE E] . > 55 , , =
NP LgE | TARW | ey | FRIERIPATER
S ARG
v 7 =
prEE T A A i aa 2,012,675 100%
PERRLF AT A e
45 ,
w4 L4 12 | 9,608,699  100%
&
L‘C‘ﬁ?)&i’\}iﬁl\
|4 B = X P
v A 4,485,784 100%
.%3%$ﬁ?i¥\\\\\\
L F3 2 2 — |
P LA
CEPBEP T AR PP ALY RFEREEARFTROP S o BEFRERR
Eﬂ?*ﬁﬁﬁﬁd‘i>?i;ﬂﬁﬁ%&&ﬁwzﬁprwwpizﬁmﬁ—;a
FI A& R Uk e FF NP LERFRETTAFL o7 AR EHT
g 3o P ¥ Bt ,zﬁgﬁ@ﬁﬁg%?ww%gﬂu
A A
B4 wp
1. o FTHEF X E
2. BBV HI-HF o R 2 EEFE O 100% 0 b b E B EE M F B RN £ B H




QU

FrEEHYEE
109 &

i3 B

p 7

}

ARHE 7o o X EH
FAg A 3

\:v

L. j\f‘?%j‘%‘ﬂi%iﬂf—rpﬁ [ F‘ L PRR
ﬂ@;i?ﬁ%ﬁ’féﬂ&@magii
FRAAG S VAP NFTAG LR
ﬁﬁwg%ﬁuf§#,¥ﬁﬁﬁ$%%
B2 AEFHABRERL R EPERT - FTAE
WEHRMART AT HEE LA F AL LS
Moy FAEY F 2 Y EH 2 PG
Ry g FAERGET AL T
R RR L .
. TR AMERTERLA 4T H
rﬁﬁ'ﬂ;‘ﬂ“”k’ﬁ—‘ﬁﬂ?g %J»_g?—s/‘z_;é__ﬁ_,
P2, o TP EF G T2 HEAA
P3R4 > X3 F BB Y SFRARRBE TN o
B.AFPRARENHTAFT AT 2L T2
IFAFR, FEFEH ARG R G T
Fh'e - TER®  HEFEJIRGE AH
R % o
4. M EFF A EERRE S §
(DN FRF A B g3 p R ap
T o
(DF +7 7577 -
(B F ~RF -
5&§+%¢L%\#%£$ﬁ%ﬂ\ﬁ

N F o2

“~

—«

N
2]

7
ﬁ@%ai,;gﬁgy ARG ET A
Aﬂ‘i F2 IJ‘EB':‘?:}#E\'F])@:}‘L% °

BiLAEP
1. A& L 3745 @ & o



[*t2 =]

fﬁ‘: j\li il,b _‘$
109# 127 31F (B 3rd %t 25 9%)
~ 7 £ E:]
> p
109127 31p | 108#127 31p | 109127 31p | 108&127 31p

3T

i‘i;’;ﬁ““ YoHE 54,945,260 49,275,639 56,213,035 50,574,005

’:’ﬁ ;;;fi ;Fﬂ ¢ 10,139,996 10,090,735 11,459,213 11,424,239

FoONF MNERE 2,708,875 2,754,343 5,546,094 5,572,418
PR AETEK 67,794,131 62,120,717, 73,218,342 67,570,662
R EIET A

EE 470,715,979 443,642,310 485,553,191 455,727,824

TEp % 20,257,400 19,881,200 22,082,050 21,789,238

? Hh 'k 7,360,863 6,182,850 9,782,200 8,165,000
R EIET A E 498,334,242 469,706,360 517,417,441 485,682,062
RS 11.03% 10.49% 10.86% 10.41%
S F A0S 13.06% 12.64% 13.08% 12.77%
A ES 13.60% 13.23% 14.15% 13.91%
R
S - EF AR 65,085,256 59,366,374 67,672,248 61,998,244
Fe e R 762,243,100 703,561,735 773,638,996 713,614,062
s 8.54% 8.44% 8.75% 8.69%
BAEP

. 22 [ 3THEF 1 L& o
2. FEFCEFIEI A - ERFHFTH o



GERD

TR

109& 12 % 31F

7 p

j\/_

T

109# 127" 31 p

108# 12" 31 p

109# 127 31 p

108#12% 31 p

FARBEF-HFrER:
RN 41516943 41,516943
TR R A 772297 772,297
R EE EURIEI N o0 OO 0 OO
FhOfF—H 6 31,309 F 31309 F
PR 9.469.859 9,469,859 _,
w2 A 150243 B 150243 B
X ¥ 4,077,343 Jnl 4,077,345 Ly
?t ﬁF'J 5 o I o I~
i 1303757 1°) 1,303,757 1°)
7)?“ CETAFEER - .
[~ EE® lR ] eiih L /R 21
i@”ﬁl—,—ﬂﬂé%#ﬁ% (1 £ fedr 0 2 0 2
N RS ST \ \
Y S R U T 1 EaY © o0 4 o 4
TARTf R 2 1 v %
3 AFRFR TR LT AL d o
(B 57%) 2, 2,
ANFEZ P W ETA 162,028 2134700
5~ ARV A SETR e w2 ihas et i) 0 4
FREA e -
6812 | AFE AT bR
%%%aaf%aiﬁiaﬁ 0 ¥ o ¥
ES (‘f'].w-}f%alru #Fi ﬁ?j%‘fm)
7~ ﬂ'r"l‘?m*’?“ o '% B fgfﬂ
L hRTAL AT RNECEDA
ﬁﬁ#ﬁ?ﬁ?i}%?j\liiTLAC %52‘ 570,717 570,717
1%)
S ERE 2 R ERE S Uk 0 0
~ 7 —iﬁjé_ﬂ ,\il'i’# @g}mga.ﬁ_;]
Mo EfERRETS p’&@\ 283,744 283,744
iéif qﬂ%aﬁ&
10~ # % % T & 0 0
-4 ﬁ w I RTE LA
FRANE
(¥ E % - 55+ 0 0
Q)% # 5 - 7 Adop 3 TH 0 0
12~ 350 F 4 703 Tk (5 3R %) 0 0
BT Foa 6 KRS L i 0 0




LTSl I BiEeflz
14~101 # 17 1 piead g &istew
. 0 0
I&
15~ 4mipMEE222E A 5T
(D#2E = *’*F‘i& FALEM o .
w2 &%
2)# ”— B Aes 7 ik 0 0
16~ e4mipMEE2ZLEAHRT
(Hp F& %’Z%Eié oM E A
2 &£37 (110127 31 p 1,360,004 40,787
I,{ 13|l)
Q)E B % - 7 Mok Lk 0 0
(110 & 12 % 31 prean)
GEKFRAFT A1 EFHE 0 0
2o &% (111 # 17 1P 4)
DHE B % - FHFF LR S 0 0
Unﬁlglﬂi)
17~ it 2 B 4 4 2 fd 4riF T A 0 0
A2 Pk
18~ %$ﬁﬁ%i¥;i'gw&ag
2 arpElE L R OA 4 2 dfat TR AR
A ﬁﬁb”ﬁkﬁw%ﬁm\. 0 0
deif i
\J%ﬁﬁﬁﬁﬁﬁiﬁﬁnﬁ
-y Lﬁ..a‘r"ﬁ?
()p & %5 - BE Ao 0 0
“,\aéﬁzﬁ
Q)H # % - §F Aotk 2 Wik 0 0
20~ His AR TN ERE R E
i
(Hp FEBEES- 5 A 0 0
i 1
Qs % -7+ a‘r“%% ¥k 0 0
LR 1&; F-JEF AR (1) 54,945,260, 56,213,035
R
K,ﬁﬁ‘?k—-,,‘ WL (FHRRAER)
1~101 # 12" 31 panghiza 44 0 0
H 1 r}v—t»ﬁ;ﬁ g i K
2~ 102&1” 1 p2isging 0 0
ﬁ’ _@J ﬂ}; B ,‘ ﬁ?‘ = nl;l ad ,—F .4\
1\1015:12”31%—@»%1?&@ 0 0
ﬂw%—ﬁﬁiﬁﬁﬁ
2-102& 1% 1 p2isgig 11,500,000 11,500,000
Hu £E3 28 F2d 2 07 8545
2Z2F A
R
1~ HeRMEE2LAIRT




(DE & §-Fr+1n

()% = F Motk 3 Wi

2‘¥%£ﬁ#prﬁg§$; :tl:zé—‘ R

(DA & % - &7 F‘ 2

@%—ﬁ?ﬁkﬁngﬁ

S HAREMTEL £ AT

(I)EI Hi % @E”‘d\;}rx Ny

A 2T BN K

35 (110 # 12 % 31 p ) 1,360,004 40,787
Q)%= HFA %P R 0 0
(110 # 12 7% 31 p i)
R s -FFrr1 e (111 o 0
17 1§42
A% = Aok 3 L (111 0 0
£ 17 1p4
A IERGFERKFTERFTATA
Tﬁ*ﬁa‘r%‘ﬁﬁ:
(D3 # % - 55 >
Q)% = & F ﬂka‘r%% -
558 EF e %ﬁﬁ
(DA B % -5~ 0 0
()% = F Motk 3 Wk 0 0
Fus-grrEgE (2) 10,139,996 11,459,213
MR A
AR FBIR (FHRRER)
1101 4 12 7 31 PREEABL
5 4 ¥ 0 0
= ‘»‘."F'_F' = ﬂ
21025:“19 Lk 0 0
HERY R
1~101 #1272 31 P72 34 0 0
YoM F hiERE
2> 102&1”151 A 0 0
?ﬁ;}_& ,\JIIE fhad IF
1\101ﬁ12ﬂ319a—;\>ﬁﬂ.ﬁg 0 0
— QF'_FI ﬂ\l'-i— I—-'?-lz
2> 1024::1‘l 1 p2isgrg 0 0
£ =g i %
1~ 101 E120 3] PR EL
$ - g g g d & 0 0
= ‘*F"F' b = g
2~ 1025:1‘l 1 p2isgrg 0 0
EAFEHUR (FERAFER)
1~101 # 12 % 31 pavgf (74 %5 & 0 0
FoF AEE
2°102# 17 1 p23iF% 0 0
rE AR i“@m§&$5~’u
SRR ESE R EFSRETS A 283,744 283,744




BEEEFEFERD 'w% BEHE

LERFALAFRIECLR AR

HEFFT A1 L2 TLAC fiara & 256,823 256,823
H)2 45%

PFPARACETFERS LR E 0 0
3 TR R 2 45%

FEREE FAARE 4,888,316 5,087,100
.ﬂ 4 g ]’ii—;' A\‘?’J/‘;‘ﬁ f:l‘/ili.d = 4\?4’$

L = 4 0 0

F~F
R

1\5%%!%@#%?1%\#9‘ ;*%a:zﬁf 0 0

2~ ﬁ$ﬁn’£ﬁ?ﬁ§i$~~ «’%fc?—
':t»ﬁ;lﬂ\" % TLAC f’ﬁﬁ‘—l 0 0
gl

3-HERAAMETEZ £ AR 0 0
(D %= 8 F ~devk 2 & 3F

(110 £ 125 31 Bi‘m“ﬁ) 2,720,008 81,573
Q% -#HF+1 L2 TLAC # 0 0
A1 E (111 & 17 1 p4e)
1ERFERKFERTARAR 0 0
Lﬁaa‘r“%@:— ¥ = Zi\ﬁpﬁ 15
5 ‘E’F! fs ”‘7,\;}\?“%1?9 - % = ZE“FK A1 0 o
¥ -F A (3) 2,708,875 5,546,094
BiFEHE3=(1) 4+ (2) + (3)| 67,794,131 73,218,342
BARP

L ~& LA E X & o

2. FHIYHEPE - ERFYF 1~'

3. THBHABFEFFRS LHE fgtr ERT g ke dET oA I ()B
WWH ?Q#E;Lé%\ g E e Jfﬁilﬁﬂ» P2 (QLEH B FEAR
EFfa i I_E'_ffg_ilg PR OE 2 AF T § 7 kR MR R
FOELE SS @RI FIRIFL o

4 FHRREEUFT 18 ¢ L HEfRAPME £ 2 » 110 & 12 % 31 p vt
3 iE’}” o

5. 108 & FALL R ¥ 440G o




GERD

7

iE

108F 127 31p (H i3 st =)
A £ &
> p
109& 1272 31p |108#12*%31p |109#12%31p | 108127 31p
FUBBES-HF LA
i 3 IR A . 37,088,349 o 37,088,349
S E — | 0
TR —FAREAER O 695,757, O 695,757
Frofg—de T 31,224 =2 31,224
eI R — 8,188,237 e 8,188,237
Hru @ AR 150,243 150,243
ARER 1ol 4302204 1. 4,302,204
2t ﬁF'J 5 N o I 0
WAL 1) 853,19 1) 853,192
ﬁ-miﬁgﬁﬁi o e
o, ST \r’
I @G 182 JIE 234 (MEmie| T o T 0
FoARA T ) 1% 1%
2 A EIRENR AR E FER e Te
R TR R U S ] Ry e 0 0
AR E 2 B 71F Lk Y By
3 R J v 0
2 , — 24
4-FE2HUEVER i 117,987 . 153,125
5 ARELT A REFIR A w2 et R . = o
JH g =<
= fft P é— . | R'=] | K1
6~ 472 fRFH AL H pog2 ?éj ?
" ”Lr;U'J AFRAL A & A - 0 = 0
#F (JIEdcrf > A ew ) ‘g% E%
7~ FEH ’rriﬁ"na‘%é i BT ' '
2 FELE 2 Gir1 B AR TR 222,571 222,571
&
C R ERE AR K 0 0
n@gpai%wmgaﬁﬁ%’
SRBENMEREFSIRTS 283,744 283,744
NA A2 BT FARN AR
10\;9_ b derh ik 0 0
BN 24 @Mﬁa&#%ﬁ#z HFA
éﬁi 4 1,409,265 75,761
IERFIRPFTERT AR
0 0
o'z i
13~ 3= B g 1713 e G 3R % 0 0
14\;;—?&2 —;ﬁg%‘ FHRE S B
= 5 7’ 0 0
*3? ATERF 2 3“3 =8 ‘H.w_
I5~101 & 1 % 1 pisrdg §isfew 0 0

10



16 ~ # s i3 N T e R Ak 0 0
17~ $Hagpefs £ R & 4 2 fat T F 0 0
A 10%4z *Liic
18~ it 2 B & 4 2 AR A 0 0
AL 40"k P HE15%2 s dors
19&@4 -8 ST AR W 0 0
ik
¥ sJME E¥-gFrEE (1) 49,275,639 50,574,005
AYAURBEZLE F - FF R
AFERFHSL (25425 H) 0 0
1101 # 12 % 31 paigf(an (3 & . .
i 5-sgF Aigitk
2~102&#1 % 1 p2 .gﬂﬁ*ﬁ—*ﬁ 0 0
BIPpAEAHFREGF 11,500,000 11,500,000
I1~101 # 122 31l pogpizn @4
L 0 0
—,—‘I*’ ’}:"‘ F”E\d\l'—rl Fl
2-102# 1% 1 p2idgiEg 11,500,000 11,500,000
ﬁxj@m—i P Ed A P 0 0
ZE*ET
B R HE AT Udehik 0 0
2[R ffﬁﬂ%@i%‘éi%}l?
P I AR 1,409,265 75,761
J;‘c FEREFTELT TR 0 0
[y r"‘ :@t
4~ H "F.*“‘ﬂ\a‘rl‘/‘ﬁﬂ 0 0
Hu5-wF+EE (2) 10,090,735 11,424,239
"-fv‘: BE A
AFABEFUR (FEmAER) 0 0
1101 2122 31 pangd7n 28
2t o =5 S 2 O 0
¥R AEEE
210217 1 p2isgiFg
ZIPP AFIEEGF F
1\1014&12’*319 WEER B 0 0
¥ = t»F";l VN ERER 1 f
2~102# 1% 1 p2isgind
el ] lilﬁ N
1~ 101& 12731 pagizs Bs
0 0
= z,e-F";x ﬂ\nfl—
2~ 102&1“ 1 pzisging
£ Hp =g > fth. X
1\1014& 12 7 31 EI R RS
0 0
= ‘*‘F’F‘ 7'\11+|
2~ 102&1“ 19 Ak
AR (FERANER)
1101 & 12 * 3lpwé;>m7»fég 0 0
FoRE AR E
2-102& 17 1 p2isgig 0 0

11



%%é*iQ*W%g“ﬁﬁ-’u
B EAE R EITLRTS A 283,744 283,744
A2 2 Y AR A i
BiEH ‘?@#Em 4:4 R
2 EEIEE Fa1 5 AT R 100,157 100,157
FI& 2 45%
BRFHIABASFEFEEHR LR E 0 0
B s B E 2 45%
HEEE 2 F IR 5,545,528 5,696,597
Hug 63 g F2hd 2 278
BB ° °
Pl
I~ FERFH LM T L2 HTA 3,175,086 508,080
M 4105 K
2CAERAFIRITERTABAR 0 0
Hierg i
3.4 %Mﬂ%ﬁg 0 0
ST AER (3) 2,754,343 5,572,418
P JP ?\Qﬂkg—%_l.: (1) + (2) + (3) 62,120,717 67,570,662
HEAREP
1. A% {3 @ Lz o
2. pHENYAFFHE - E f}f:Fa HFAL e
3. THEHABFEFERD %:eii:é‘. BELIEZGHLIEAFRTRANE ) ke
FTASE()EEL B %#E;#ﬁ% thEFEZREELILIRFTZFRAIE 0 2 Q)
Zﬁﬁ BIREFERS L E’fi‘_ifﬁﬁl ERFZAFRTRANE 28 TR
R ERER Y 9OBLY 55 &Rk H A4 -

12



GELERD

F

pa

=

% %

2

(H

7§ RN

WE LR

BAPAIIFEL

FAELRA

AR AR AE
FaLGH

& HABREL

FAERA

EHTFT A EF
FALGA

FA

IR

Gk AT R

S B AR B GE

2 EmE A

BB e L E R o AR 4

f A
R S AR Gl LR
e ARTA

Hi v RSt jRAT

1 b

B REALET AR

T A

A apRFA AR o
ABAERE A e

N

;

Pa
0
«

i

L}
N

"Rz £

Wig2 g f d

F
HETEAE RS A G

Jis A0 %

o

NERTAE:
B

HENGTAL BN

[ 4

55K R

R

#’3":‘—;! é IF

N

]

wy i

VRt T A f T

Huf i

RS

®E

FR 2 rdis iy

A

TR

Brom L A

13




R 2 BHMARL | AEFAEEF | pEHBERL | pETARLE
AR FALGE FALGA FALGA
A
g B
R BEOH
L Py
K fie B AR (S F AT RSAE)
FHHARGFTH ETEL2LETE
R i
ERERRI AL R E
i
FE AR T g‘ FHRNFRATEA 2
¥ OE AR K
HijEE
AL
e E
B E R
ér%}_*éf &t
RiEpr Gl LB R LT 27 203 B AL REE 5 5 - 5
FRvFE FAGEAIP Gp P TG E  HRM S AP Y £
FERTALEE AT
BARP
Lo~ & AT Lo
2 kA AAUIAFAL FAAT NP EFAGAFLFALFALLTA AR REEGPAD
7$%i*}%:?ééﬁﬁ§&iﬁwk»%wﬁpgﬁﬂﬁﬁﬁ’ﬂ%%%*a’f*%%lﬁ%
A zZ w2 = .
(1) STHAFES ~3f BG5BT G 2 RIT L2l -

Q) »PreEfar

$ap

J R ST ,;f;—*\;r?ijtii
\ﬂ%i%rﬁﬁﬁﬂiwkﬁ°

el S S “%I?Tif“f & FRh  le  AAR B 2

(4 ?E‘_ﬁpiﬁ‘}‘ﬁi TR }ﬁ'ﬁp?ﬁf{?émi H-EEE PR
R BRI L AR GER) -

14

FAELFWE A0 sz
'Eﬁ]’ 4‘!?£‘P#F% ~ I-I%“E‘%}‘Fikzﬁ'f é]F‘#;ii"% & li-q s :"%FJ‘—nPj\‘Ei__}\P

BEERAT L AR ERTA

N\
<

& 2R B AR
é ’F % i
SALAEPTATALI B L b
I:EE




GELEED

21 EEZ| BHMHABELT | AT
g3 HP ERAR AP é_if-ﬁ%‘? A
7
MEZNERSE 11,216,775 1
R R Ay
o 40,371,218 4
BEFERSLRE
f;?féiﬁﬁé‘p,‘fi% 30,141,869 3
HepmipMIFEPIRT-F+r222 TIAC a1 2
PRAREES-HF 4% &8 17
PHE - FEAb 4 38
PR T AR 40 53
A %- 85 R S g FuA s S - ibﬁ‘;F Motk &3 217
E i‘ﬁ;ﬁx ﬂ\a‘r’fl E—;ﬂtm pHB Y- zgx}TF ﬂ\a‘r’f £ % 42
ﬁﬁﬁﬂﬁ&éi%\/—f FF-F+r1 22 TLAC »pfz»l
PRS- F A% 44 18
Sﬁ@“—iﬁﬁ‘ﬂ\ir‘fﬁ*%ﬁ 39
EEE i 54
i % - T A% Ken p HABEEY-HF A% 4% 27
NoWF AR K ka f B Y- T A% A 42
M fer P S BB e AT 72
HepAMFEL L AHRF-F4222 TLAC faxa &
PR BEE S-S F A4 £ -4RE 0% 111 & 1 % 1 pAde 19
PREBEES - F Ao 897 4E IBhFHE-111 £ 1 7 1 pa 23
pAE “‘—i’eﬁ?‘ﬂ\«’rr'ﬁé$g? 111 & 1 7 1 p4 40
I ﬂw‘r‘%faﬁ 111 # 1 % 1 pa= 55
A %si EF-F A £ 25%)-110 £ 12 1 31 p v 19
BoHw :)‘;— iﬁ?‘ Aotk £ (25%)-110 & 12 * 31 p @ 40
PE-fF A4erp £37(50%)-110 & 12 % 31 p uw 55
e a:'— R ’iﬁw PRARREE S - T A &9 21
FoMF AL KA pHB S - T AL A 42
ﬁ“ir'ffF”ﬂ;H‘F’ﬂw;f_ J}k?? 73
PFRF I RFBSATAAARI AT AR Y £ e E E9r8 (72
FALELZ GF R L

15




[ = .
TS TEY e | el W
PAAREE Y- N AR AN 26d 0 of A22
EEERE i et 41b 0 0 A23
R R et 56d 0 0 A24
6% - 8T Acp 3 Uiea § 14 wEE ¥ z*ew Mr'f i 21 0 0 A25
Bl F e a § B - M Mo &Y 42 0 0 A26
e R R e 29,915,230
BHEAGFEFER
i);% EHEZ £ 40,088,916 40,088,916 41,009,840
B A
HeERAWMFENIRT-FA2 22 TIAC 2 LCERD B) 0
T 8;1%}; Y- F AR & 17 0 A27
PEBS-F A A 38 0 A28
PR T AL AR 53 0 A29
Hi ¥ - tx‘F"F ﬂ\a‘r“%Z K #cm p 3{{ 31 ’}E_,,_ - MR P ﬂ‘«'fr"% k1 27 0 A30
S F Ak A Kdka p AR % ﬂsa‘r‘ﬁ?ﬁ 42 0 A3l
HemipME L2 2LE AP F-F 1—“ TLAC Fara 1,507,24 5
B iq AR Y - W MG A 18 0 A32
B S 39 0 A33
s N it - 1 54 o A34
B F-gFE AR Ulcn pJU RS- HF ﬂ\:}r'lf iF 27 0 A3
RO W e a § 65 - M Mo &Y 42 0 A36
Mt PRS2 B R AT A RT 72 1,507,245 A37
HERIPHME L2 EAHRF-FHA1 22 TIAC 431 & 0
RS T z:xﬁ?wruf Az 10%F4E-111 & 1 7 1 p 4= 19 0 A38
éﬁ«iﬂiﬁn*—eﬁgﬂ\a‘r’%4—’f€? 1B I5%F 111 & 1 * 1 pA= 23 0 A39
pHE S - Erderr aap-111 £ 1 9 1 pa= 40 0 A40
f %-ﬁﬁﬁtd\a‘r‘%ﬁgﬁ 11 & 1 7 1 pde 55 0 A4l
EER 1%;% HF Aok £37(25%)-110 & 12 * 31 p o 19 0 A42
PHE S - T Mg £48(25%)-110 & 12 * 31 p u# 40 0 A43
p¥ T Aok £5(50%)-110 & 12 7 31 p s 55 0 A44
P 5 - FF AR Uea p i R E ¥ - 2;5% itk &3 27 0 A45
FoONE ﬂ\a‘r’%% Eiem p R % - g F ﬂ\a‘r’f £ 3 42 0 A46
l'ﬁ*";}’r“% F"ff_?%ﬁ’ Hi &< &F‘ 73 0 A47
RFFES N XEREIATARAESHUTAL Y 57 AN T ETH T2 0
FAIE2Z NG
PREBEE S -T2 48 26d 0 A48
EEERE i st 41b 0 A49

16




€3t P ERAP KF_L_%;;EL

PR F AR A 56d
His & —irﬂ\a‘f%ﬁi rﬁ"’!{i LEES - T AR 27
FoNF AR Rda p R R - F Aok A4 42

He S E v FEPER P PEFEZ 4T A

ReHrdl 152 A Eg 2
Farl L HF

ifﬁﬁ*ﬁ@ii#ﬁ‘%ﬂp—?ﬂ\lii TLAC ##+1 &
RES R ST Y 7
pHEY-HF Mf"f £ 38
Py ﬂ\;}r'ﬁé EX11 53
His 53— ‘*‘F"F ﬂ\a‘r"‘%Z iﬁcm ‘gi LR Fhick £ 27
FoWF AR s p oA - R ﬂ‘a‘t"%ﬁ 42

HepmipMEFE2 22 S HF-F lf'—i TLAC %41
pi )”»1‘%3 - F ﬂ‘#ﬂ’% £ 18
PEBS-F A A 39
I 3 "d\:fr‘%ﬁa}" 54
His 5 - % ‘LF"F ﬂ\a‘r“fl K ¥#cm p 3{{ WMORER F - ﬁ‘??‘ﬂ\;}r"f k13 27
%:i*ﬂ\a‘f’%ﬁ [ TTETEEE: F‘ﬂ\a‘r’%$ 42
T P EATL AR AT ART 7

Hﬁﬁﬂ#ﬁfsﬁii FAPF-FALEZ TLAC 441 &

I RIS - HE A AT ATE 1011 & 1 7 1 pAs 19

B %R F ’—eﬁ; ﬂ\a‘f%?%’? Az ID%FHE-111 & 1 7 1 p4de 23
gﬁw":} ié?‘?‘d\a‘r‘%ﬁaﬁ 111 & 1 % 1 p4a 40
PR F Aderp gE-111 & 1 0 1 pas 55
BYAdBEE - R ﬂ\a‘t’%&* $8(25%)-110 & 12 * 31 pre= 19
PEES-HF A £35(25%)-110 & 12 * 31 p 40
PR F A4t £37(50%)-110 & 12 % 31 p = 55
i % - T A% Aen p AR EE Y- ib?‘?‘ Aotk &G 27
o f 7 ﬂ\a‘r“%Z Kifem pHus- l:‘ﬁ? ﬂ\a‘r’f £ % 42
r“&*a“%ﬁﬂ.ﬁa?’ B £ RF 73

BFREEEmE STARMESFASTR] ARINERTEFL

FALEL2 GF RS &G
B TTT I i S IT 26d
PHB S -FF AL AN 41b
P¥ - F Ak Y 56d
His % - 37 ﬂ‘#ﬂ’%* Kdem p F LS ﬁé?p ﬂ\«‘fr'ﬁﬁiﬁ 27
¥ - u F*ﬂ\a‘f%W [T EEEEE F‘ﬂ\a‘r’f &7 42

17

112,624,454

0
0
0
1

38,581,67 39,502,595

112,624,454

112,624,454

112,624,454

A53

Ad4

ABb

A56

AS7

1,183,35 1,183,35

A58

A59

A60

A61

A62

1,183,35

1,183,35

A63

A64

ABS

A66

A67

A68

A69

AT0

AT1

AT2

AT3

AT4

ATH

AT6

ATT

SCOIC|IC|IO| © OIC|ICICIOCIQICO|ICIC|IOCIR|ICICIC|IC[(O|XR[D|CO|D[D|O

0
0
0
0
0
0
8
0
0
0
0
0
8
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

AT8




" Hhr2 | BHMBFLT | FEFTFRESF | LUMBELE | EHTREEF | .
e RRA H0 | gigd FALAE | TAIAE FARLEE |
LR REH G AR AR AT ﬁ 111,441,096* 111,441,096
Fh EfT A 0 0 0 0
’fﬁ* FREXRER 12,773,121 12,773,121 12,773,121 12,773,121
Rt BTt 77 3,545,783 3,545,783 13,483,664 13,483,664
AP R 0 0 3.279 3,279
B FAAH 0 0 0 0
'%ff“ TRALY 0 0 0 0
—E R
T 455442358 455442354 456,541,322 456,541,322
PILA - (3 TR ) 461,777,347 462,876,315
RIS R RS %k 6,334,993 6,334,993
AT AL 50 4,388,316 5,087,100 AT9
R 1,446,677 1,247,893
T ok r =
HERPANE IR BT T A28 2 TIAC Gl 0 0
RER R SRS Y 7 0 D
ERE R SRS YT 38 0 0 A81
EEE YT 53 0 0 As2
i = * e e gi BET - HT MG AN 27 0 o 83
YoM F A idn AR Y- BT Mruff 42 0 0 A84
HemipMEFE2 22 S HF-F lf—i TLAC a1 0 0
L ;‘*—mmw% g 18 0 o A8
ETE R YT 39 0 IEED
KR «urtﬁe Iy 54 0 o 487
65 - Adh L f JARRET - BT AEER 27 0 o 88
T S L XY 12 0 0 489
Mt ie kP A B ,ﬂagu;:’;s ’ 72 0 0 A90
HERRNF E2 BT 74203 TLC G723 5,440,017 163,148
FRANBEY - WA A 0PIl & 17 1 pde 19 0 o A9l
T T Mruff s APl F 17 1 7k 23 0 o 492
PR s- A a1 & 17 1 o4 10 0 o 193
PR AT A g aw 1l & 17 1 4 55 0 o A94
AL RiBE Y- T A g A o%-110 £ 12 ° 31 p i@ 19 1,360,004 40,787 A%
PR e - WE Rk A% -110 & 12 7 31 § % 10 1,360,004 40,787 A%
P W E ik A G0%-110 & 12 7 31 § w 55 2,720,008 81,573 A97

18




GES XS

19

*i & "
ERAE e LaL |wAm
A6 - WF A Nden p KU RIEE N - BT MG A 27 0 A98
“:i;ﬂ\a‘r’fliﬁtmgﬁw’a‘v—“ﬁfﬂ\ r’%é—’g;‘ 42 0 A99
MR P AL B R EART 73 0] A100
)**E.n_/é) i»?. 0
439,283
HERIPMEERIRF-F2182 TIAC fir1 8 0
g%ﬁ%ﬁn% HF Ak &4 17 0| Al01
EEEEE T Lt 38 0 AL02
é“:ﬁ?ﬁk%&ﬁ 53 0| A103
% 8 F ek Llea f a" WEE - MF AR R 21 0 Al04
RO F AR KA pE RS- N AR ﬁ%ﬁ 42 0| A105
SALEETES SN b L EiTMCéﬂ 0
PEAREE Y - M AIE AW 18 0| A106
EREEE LYY 39 0ol A107
B - M Mo B AR 54 0] A108
IR RS Y a'%ﬂuﬁé%—ﬁ?ﬁkﬁﬁﬁ 27 0| A109
Bo T AR A p SN - HF A A 42 0o Al10
2 r%ﬁﬁﬁﬁ*?#?i w T ) 72 0 Alll
BemiMEE2 A RF-FA122 TIAC far1 8 0
PHEREE Y- ST Aok A L0%F 111 & 1 0 1 pAe 19 o Al12
PRS- T AR WA ISP 1Ll & 10 1 pAe 23 0 All3
pHE S - E Al bap-101 & 1 7 1 pa= 40 0 All4
PF-fF Ao -1l & 1 0 1 pde 55 0 All5
9ﬁﬁhﬁn‘—ﬁ?$#%£ﬁ@%%M0312531Buﬁ 19 0| All6
pHE S - F A%k a5 (25%)-110 & 12 » 31 p 40 o A7
B :E%$#%§ﬁ6%)H0ﬁ12”315uw 55 0| AlI8
B - Ao ? Kden p HAREES FAcs &% 27 0 ALY
“:ﬁ;ﬁ##ni&mpﬁ ‘—ﬁ?ik%ﬁﬁ 42 0| A120
MR P AL AR EART ) 73 0 Al2l
AL ERAATARABEATAA Y L F ARAAME EOTE A2 0
1B 7 (]grf'éyl $€F\
PHUBBE S - T Mg &0 26d 0 Al22
ERE @;ﬁk%fﬁ‘ 41b 0] A123
é¥:$“$#%§ﬁ 56d 0 Al24
PR ik%z&&ﬁé%ﬂ&ﬁQ& T ﬁ#ﬁﬁﬁ 27 0 Al25
o Fxﬂ\a‘r’fl Eiem p R % - fF ﬂ\a‘r"‘% £ % 42 0 Al26
LT A 439,283




EBAR 2| BHMBFLT | AETFEESF | FHMBEL | EETRRES | L
AP ApfA FALRA FALGA FALGA 7

2,246 2,246 2,246 2,246

HempMEERIRT-FA1 03 TIAC Gir1 s 0 0
B %ix%n% KF Aok B 17 0 0| Al27
EEERE T R vt 38 0 0| Al28
R RSt 53 0 0| Al29
IR RS Y X ucm ; «‘Hsi S E R - AR A 21 0 0| A130
BEE ?ia‘r‘%? [T EEERE Mrvff 42 0 0 AI3l

HepipM T2 2LE “ BT ?1\1 2 TLAC #3212 0 0
p iﬁi%%&n ¥ - T AR AW 18 0 0 Al32
PHWF-MF AR AW 39 0 0 A133
R “d\a‘r‘ﬁe &4 54 0 0 Al34
Hi % - HF A n p RS S - W AR AT 21 0 0| Al35
AR SEE LR S RSy L 42 0 0| AlI36
w:rrwfr"ﬁ;ﬁﬁf B AEART ' 72 0 0| AI37

HeapAMTFEL L RF-F+4222 TLAC fiaxa & 0 0
PAERIEE Y- T Aok AFAiE 0GP 11l E 1 0 1 P 19 0 0| AI38
EES T T ﬂ\a‘r’%ﬁ? A8 5GP -1l & 10 1 pae 23 0 0| AI39
PRGBS -FAs a0 & 1 0 1 pae 40 0 0| Al40
Py EAs a0l & 10 1 pae 55 0 0 Aldl
pAASEE ¥ - Aok £37(25%)-110 & 12 7 31 p 19 0 0 Al42
PHE Y- F A £ O5%-110 & 12 7 31 p o 40 0 0 Al43
P¥- T A% £3(50%)-110 & 12 » 31 p 55 0 0 Al44
H % W Arp D K eh p RS % - itxﬁ‘p‘ ek & 21 0 0| Al45
EE- Y ﬂ\a‘r’%% iﬁtm I ﬂ\a‘r"‘% £ % 42 0 0 Al46
|'§*~"a‘r"fF”ﬁ$ EHE £ &FA 73 0 0 A147

Kws i ﬁi\*"é%% R N Y A s 0 0

?ﬂ\lﬂf XEE £

PR Y- wﬁ? Ak kT 26d 0 0 Al48
EREEE iR r Ly 41b 0 0 Al49
EEE RS I L] 56d 0 0] AI50
EE: txﬁ‘ Rtk 3 um :4 CAEE V- T AG AT 21 0 0| A5l
o MF A K h § 6 B - BT R 290 42 0 0| Al52

Hi bRFA ) 2,246 2,246

12,276,706 12,276,706 12,332,669 12,332,669

831,231 831,231 978,218 978,218

18,014 18,014 18,014 18,014

162,028 162,028 213,470 213,470

20




L. ERe ;“%i‘" AR
P2 o A153
BT AEER %) 213.470] Albd
Eu R A 795.104
AR EJR RS o Al
TEELE 795.104
B 007 B RBE b - BT ARG AT o A6
s WO IR AR E S - T Ak &7 o Al57
W I PR AT 795.104] AL58
BuFA-Ef 2,443,527
R o A159
e a 2,443,527
FARY 727676304 727.676304  736.770.021 _ 736.770.021
iR
iR REan 7.037.338 7.037.338 7.037.338 7.037.338
ETETY 2.167.280 2.167.280) 8.510.652 8.510.652
SEERD ) E
ot et 4 739,143 739,143 785.819) 785,819
P LSS LY 0 0
ARG HEALL 30~ 32 0 o DI
P02 flegsed e 052805 HFAal 33 0 o D2
] 16 0 o D3
102 B A E o (0% G- A n 47 0 o D4
SRR AL FALIE D 2 2P 0
LR HB Y $F A1 E 34 o D5
102 Adeg B ol (0% B e ¥ HFALn 31~ 35 0 D6
N 13 o D7
102 4w &1 SR 0% 5 - HFAal 18~ 49 o DS
AR ARE LT AR 0
TR TR PR hRAen AL 14 0 D9
AESBHER. PR AFRLERl A 785.819
TN 0
FRAFE-TIREFp SRR AL 14 0 DI10
EPE T 0
,'; Bwkssifsd 2,300,077 2,300,077 2,300,077 2,300,077
T 5.228.706 5.228.706 7.349.384 7.349.384
e 121,429 121,429 162,112 162,112

21




+ HEE2 | BHMAFELE | AEFIFESF | LHMIAFD & HE R EF "
N EmAp g .21
fii ZH8 | Rhf4 FALGE | TALAL Faigs | ®
GEd G T AT B

Mo 0 0 0 0
FE R 638,273,838 638,273,838 636,589,468 636,589,468
B &piG s 11,500,000 11,500,000 11,500,000 11,500,000
B 11,500,000 11,500,000

SfBE S -FEALE 30 ~ 32 11,500,000 11,500,000 D11

po102 #4235 &5 ik 10%2 2@ §-FFA1 8 33 0 D12

Sy - FALE 46 0| DI3

pol02 #AzgFag b 0% ¥ - Fr1l 47 0 D14
B Egpfs@E% 73> FT45) 0
TP Ed A0 P 0

EREBE-HgFALE 34 0| DI15

po102 #degFa g il 10%2 28 §-FFA1 8 34~ 35 0 DI6

ERF-_HFA1E 48 0 D17

Bo102 EA=F & E D SRR 0% $ - fF A1 2 48 ~ 49 0 DI8
ARAEEZFTAER 0
B Epf s @E% v > FAF2 22038 E 2 F2~EH) 0
FEL i 0
AN Fg 0

ERAUE-FFErLIE 30 ~ 32 0| D19

po102 #degF &g bk 10%2 26 - FFA1n 33 0 D20

ERF-HFALE 46 0| D21

Bo102 EFA=F & ED iR 0% - fFF A1 2 47 0 D22
FHBREGEETFCFTAE) 0
g Ed A 0P 0

ERHEW S -FFrALE 34 0| D23

po102 #4235 &5 ik 10%2 2@ §-FFA1E 34 ~ 35 0 D24

I XEE T T 48 0 D25

Bo102 EA=F & ED iR 0% $ - F A1 2 48 ~ 49 0 D26
AEAEELFT AR 0
PR REET T AEE AL LT AER) 0
2uemii 107,246 107,246 1,695,813 1,695,813
e 1,424,492, 1,424,492 1,424,492 1,424,492
e F L 853,806 853,806 1,006,781 1,006,781
et @ f | 111,021 111,021 111,021 111,021
e 0 0

BLFTA-FH 8 0 0 D27

22




GES ES

. *i % =
fee EY g s Pl
EUTARERR) 9 0 D28
kg 15 0| D29
AR REFR RS T 10 0| D30
wpE AR 0
A8 10% VP B REE Y- HF A% aa 21 0| D3l
AR 1P D FHNEE S - T AL EH 25 0 D32
Mt ek P A 3 75 0 D33
3 TR 111,021
EEY 490,175 490,175 975,311 975311
e 670,354,551 670,354,551 679,448,268 679,448,268
#E
[
&
A 41,516,943 41,516,943 41,516,943
ERAARE - BT 1 41,516,943 41,516,943] El
AW s- g A 0
ERAU G -HrALE 30 ~ 31 o E2
p 102 2% &3 “ihpt 10%2 26— frhls 33 o E3
mws 0
ERE-HFALE 46 0| F4
A 102 M\ﬁfr TR 10%2 % - K F AL 47 o E5
%fﬁ?’“-‘-)\gp‘ﬁ?d\i * 0
Fraq 803,606
% ﬂ\;,:;'%' ERFAREE Y - M A 1 772,297 E6
A - ‘L‘!la"jﬁ——iﬁiﬁ?‘ﬂ\ 0
ERAR G- AL 30 ~ 31 of E7
po102 EA=gE &3 Vil 0% B e - FALE 33 o E8
BAER-F T A 0
ERF-HFALE 46 of E9
po102 AdegE &L ihR 0% %A FALE 47 0| EL0
FEF ARG FALRRER 0
FrapOsrEag ) 2 31,309 Ell
g F e 13,697,447 13,697,447 13,697,447
FHH ARG TAL L BT RRR K 12 o EI2
EHREF RN LA 2 BT BRI 7 0| EI3
FERARTI ] GHRAI ETAL 2 BT RARCHK 15 0| El4
BECLEHGEAL 2 BT PR S 213 0| El5

23




1 LRt R "
i BERAR ‘;ﬁ%‘ WERS
. R q =1 V s 1 o L N
j‘i;é;ﬁiigvﬁm YA RBEAE R EFLREN AR 283,744 E16
FFEIABHA S FEEHY R ERCG A2 2 T P AN S ik ol E17
100 & 19 1pErdatiseriliads BF FeR ik 0 EI8
B R RS LR F @A BUREE Y- WAL AT RO 0 EL9
iRy P 13,413,703 13,413,703 E20
ERE PR 1,303,757 1303,757] E2l
HiEE @ FECY & F 2L E AR RFTRAE
Ef;ﬁ W;;; fﬁm%’a_ jfTLAC%%:T lg)? AR TR A 570,717 E22
ﬁrvﬁlzgﬂn(ﬁ%) 0 E23
FEAE GHE 0 E24
Hugps -dw 733,040
RO E 0 E25
L FIE E 0
FaAmEEr-HF+ 0| E26
EEEE Ty o E27
R 0| E28
AR E 2T ANER 0
EE R 57,321,753 57,321,753 57,321,753 57,321,753
NER TN 727,676,304 727,676,304 736,770,021 736,770,021
WL FEH A 4 1,856,155 1,856,155
ﬁ%ﬁw:
1. A2 {9 1 L& o
* 14 PR ARIMTET ART2ZLEFRAD > TP M FERF IERGFTREFLIERERIZ FEMAZY SR ERRTLATE  ARAPMTE  LIERTE
¥ERFTAFAE ARG H xzt*ﬁﬁ&ﬂ FRACFEIEFRER -
3. BRA T2 MHw s ffades? Ui p A MIBEIF 497, ¢ §F 2 L0 8- T waz Rk o
4. HIFEIEZ FERR G4 3 RAGRE CATRAGR E > B BRE %f-ﬂ VBN 2k ﬁ‘iﬁ% 2 BATHE T AP D TR FIREE S RRETEREF 2 BT =2
RS mxﬁww PR E S RO F O B ARRE N L B E T AR D 0 TR ww P RETERA R KHEER LA BT
% mpREBE %#&&#&i&@ﬁﬂﬁf%—‘ﬁ JEFRPEILE TR P2 AR EREER S THEF~ %2 ;*Fﬂﬂ\—‘]gh 2 THu pﬂf&&m — s TEAEZ BE x| f,’feig,_i 23
FAERZ R G AE AT R AT EER S L R Ge AL G R TR R 29 TR 6 AR lff#p%*ﬁgﬁﬂﬂéﬁf*ir’fif" ARB2ZAWE gD
T2 R RAE R %’%‘éi%'vﬁféf ARIR
5. rﬂﬂ#&éJ BTz NiEEd b#ﬁ;:ﬁ%; R EFE2EE L LR Far lf«%*’*mluﬁdnJ EREMAAMEET A1 52 TLAC a1 &)}%ué;@ﬁ s 5?5:};‘;;:}1:;
P EERLEEL L2 lﬁjg.l AFRTHF A TRD 2 GFHEINE F ¢ 5 RFEHBREER S OBY 55 Efﬂ:}%,ﬂ\%ﬁ_:fﬁ% o)y T 1 B2 JIFERZ), RI A
FEF A TG EFEA -

24



GES-EEED

FreSHBPHGEE
1094127 31p

g8 7 & & 18 % 7
B Rk 50 H g (R 2L 3] o A R B )4 2hoan E1+E6
1 ;%éf R LR 42,289,240 42,289,240
e TR
) e ) L ) El1+E15+E16+E17+E
2 | EFES (FRAER LT ANH) 13,728,756 13,728,756 131 £19+E20
3 |RAfpEumsEflIz Ay (THBEEAD) 1,303,757 1,303,757 E21
, [P EEREE S - AR LR AT A (F AR
LR RIS 1 \’1)
s [LorERAA R LR (TR 0E26
¥ AR S
- j\ — %A :»«
6 |REMEDLFAREEF - HF 57,321,753 57,321,753 Ig)IE sum(% 175:% 5
TR R R e (PR 0 O[E13]
8 |BEGrpinbbu @ ) 0 0/A153-D27
9 |HBmFAG M dE S E g G ) 162,028 213,470 A154-D28
0 f&ﬁfﬁ%i\Z%’f A m R 2 R TR A (Betgdn Wi 0 0[A155-D30
’—“'ng?fﬂ_,é‘ IFI)
1 |@e1 B2 JIF 282 (JIERFS LA Bhr) 0 0E23
12 |FE84F4 05 7 Rk 0 0[|[E12]
13 (#5254 8EN 0 0E15
PR EHFE 2§ f—%{ » TR LR R a A4 n
14 3 . 0 0/-D9-D10
FUE /A% (J1E Rede'f 2 Rete w)
15 |FEEAef] f F #7573 Lk 0 0 A159-D29+[E14|
16 |BiEHF7 HAorgim2 FA1E (R F%) 0 0 E25
g [HERBMEEL I RTE AR RAE 2 H L REE 0 o AITA2TTASITABOHA
Y- dFAlE 101+A127
o p e v, , . A6+A32+A58+A85+A
18 [$taminM T £2 A A RTREGT A1 8IS 0 06inI3o
A16+A42+A68+A95+
HERIPMIZTLEARTA FURREEY - T Mo'f Al16+A142 [110 & 12
1o |EL110 & 12 % 31 p 2] v 31 p )
HERNELL £ RT i&ﬁ sy (11| 1360004 40787 A 12+A38+A64+A9 1+
o1 op ] AL12+A138 [111 # 1
"1 p 4]
20 |5 FEBEREGE 1059 F) AR
5 W%‘rfﬁﬂé_ﬂ%ﬁ_iifﬁwmf FAGRE 109U 4 0 o A156-D31
FARRE ST AR )
2 |AiE 15%P ik o ﬂ\IEf:sum(%h‘ 23 7% ' %
25 18)
) Al13+A39+A65+A92+
Ho F o g — : =
23 | HY rEARFRARASFOER-IITEL Y] pde 0 OA113+A139
24 | A 05 REBEIRIAE AR
25 | A 0 R LR A A i IR 0 0/A157-D32
26 Eg]-ﬁ’}l s 2P *Lp% ﬁj? 12
AEAF G REEFRENFE S EAERGE E16
26a ”ra;:ﬁ;a\ KA Do BT B H 283,744 283,744
ER R éﬁréganbé L EGTE AL LA fara E22
26b ﬂ%“"IPleH 2HhepApMETET A2 22 TLAC 570,717 570,717
Far1 k)
e e = 1ERFRE A
26c | I FAFLERLKFTERT I B A RRIL A 0 O —awrmmp e




BB * 7 £ % 5B
7 4 PR
sod | BTRICIERIATAAMBEIAFTAS Y 57 & 0 (| AZ2TA4STATATAIL2Y
RAAMEETF AL F AR 2. ]g E;jf_gﬁ Al48
26e :%& PR B A S R AR S BN s 2 B B ) 0 0E17+E24
2
26f | 101 & 1% 1ptadaddisfmrfls 0 0E18
268 ﬁ,b fffﬁﬁ;ﬁu;g@n‘u [CEIREE SRS - NN 0 0E19
2T B A
A4+A9+A19+A25+A3
0+A35+A45+A51+A56
27 |B B %- 8T RV RS L A E 40 & o 0+A61+A71+A77+A83
+A88+A98+A104+A10
9+A119+A125+A130+
A135+A145+A151
*E=sum(% 7%
28 |HARELE S - FF B R 2,376,493 1,108,71822 78, 5 26 7% a: % 27
38)
29 | BEEF-FF+ (CETL) 54945260, 56,213,035 A% =% 6 7 -% 28 7
= I 44 " j‘\ ‘:“‘ ‘+“‘
30 |ERFFHERIUE-FFALTE(FAMMEAER) 11,500,000 11,500,00015IE ¥ 31AFAE 32
31 # 'I&ﬁﬁvg**z&av AR AR L R 0 0|E2+E7
32 B I REFHEFERNLFL LG 11,500,0000 11,500,000 D1+D11+D19
KBS - E AN ”bﬁ,\a‘r‘fm@ 2EFFALE (T D2+D12+D20+E3+ES
33 02 EAeT R ED LR 10%2F 2P FL WS- T 0 0
A1 E)
B - . o D5+D6+D15+D16+D2
AN —r;»*Ld-EF;}:’,§J7:d_4 =k
MoFaeEd i ¥R 031p24+E27
Hed 32 gEamidshiAll (T 102 & D6+D16+D24
35 i:%?iﬁi juxb 10/742-4;\5,%&4;\53‘% 0
F2HE R -FFALE)
s e on wp . g g
36 |ZIAMEPLACF - T 11,500,000 11,500,000 < F % 307+% 33

JE+% 347

37 &iﬁ%ﬂEr’ﬁ:ﬁ»’ﬁiﬂw“—ﬁffﬂug NG
38 MERAMEELAIRTLAL S -FF AL 0 o o A AT ASTEA
0 [HERPBFELAE CRFRET AL L P Y 0 O o g T ASOTA
A17+A43+A69+A96+
HERIME XL EARFTPHAE % - 7 Aok 8 [110 Al17+A143 [110 & 12
40312‘131}31?] 1 b3 p o)
HeRAAMTELE A RTRET 1 R P HEH (111 &1 360,004 40,787 A 14+ A40+A66+A93+
LG | All4+A140 [111 & 1
"1 p4e]
41 |EREG auz 2 A KR P
1ERFRETE R
Ala | TFAFLIRBFTERT A ERIG 0 0= FHEERA DL
7 ¥ P
g | FTFREI R FEIATAAMBEIATAS Y £ & 0 A23+A49+AT5+A 123+
RARME £ A2 T A1 B2 QP EA| &3 A149
AS5+A10+A20+A26+A
31+A36+A46+AS52+AS
42 |Fx-FgF wa PR P EE S - T AL AT 0 012A62+A72+A78+A84
89+A99+A105+A11
0+A120+A126+A131+
A136+A146+A152
3 |AeS-HrrEEANEY 1,360,004 40,787 * 3 =sum(¥ 37 7% :%




il * & %
42 78)
44 |B# 5 - §F A ATY 10,139,996 11,459,213 % 55 =% 3658 - 5 4338
*E=F 297+ 5F
45 |% - §F + (TI=CETI+AT1) 65,085,250  67.672.248 - =% 295 +% 44
46 |[ERF PRI HT AL (GAMRAEY) 0 0{D3-+D13+D21+E4+E9
BT RS R L R AL (T 102
47 LA _ D4+D14+D22+E5+E1
f%jﬁi";&azﬁ\‘ 10%2.2 2P % 72 % = éF‘A#‘—‘ ) 0 0 5 0
] . D7+D8+D17+D18+D2
NPFFAED R DI RES ST A
48 |FATREAD A DTG L E W O5+D26+E28
H ¢ F PR FEZ A,\fb.E,‘aLr'“f A1 E (E"”B 102 #4=
49 %J’?J& R 10% SFgF R A 2P 0|D8+D18+D26
ZEZFFALIL)
—|A79]
1% 125850 Bl +5F
0
2.5 1250 £% 77
50 |FREE A FHE 4888316 5,087,100 (& 79) >% 76 (&
78) 3 > Pl A3E=T6 (&
78) I ;
E% 77 (£ 79) IE
<76 (& 78) 3 > p
E=T77 (& 79) 77
sz j.\ — A5 AR
SRS Y 3 EEE 3TN 4888316 5,087,100 L -sum(F 46353

48 38 % 50 3%)

5 [AFEE g o voFALE AE G
53 ﬁfﬁﬁﬂ MEE2ZPIRFTLE-HFALE2 TLAC #ar 0 (| A3FA2OFASSEAS2EA
103+A129
54 *ﬁ 4; ﬁﬁ’fﬁ WX F(5 TLAC #i21 2)R4 T 4 AS+A34+AG0+ASTHA
5P 0 108+A134
A18+A44+AT0+A97+
HERMMERLEART P & - 7 2op i [110 # 12 Al18+A144 [110 & 12
331 p o) 231 p o)
55
SHERPMTEL A RTRET AL Py (111 81| 2720008 81573 A 15+A41+A67T+A94+
11 op4Ae) Al15+A141 [111 & 1
HREES
- N - A =sum(% 563 a:
2 2 x > - -
56 | & REEG hE X AP 540,567 540,567 4 56 m 0
THAF IR FFESERF U2 FELAERGE
502 | b N Ao BT P -283,744 -283,744 -E16
FHE FEFE RS LG EFELRFILE Far
56b | EAFRFHENECRERIPME X T A2 52 TLAC 256,823 -256,823| -E22*45%
# 1 2)2 45%
1ERGFREGAE
56c | 1 FEAFL BT FRT BRI B 0 002 FEREAP &
7 4t PR
soq | RTESCRXERIATAAMRSATAS Y £ & 0 o A2ZAHASO+ATEHA1 24+
PAMIETFF2F AL R 2 FHE A150
3 B AT - 2w 1= 5L
s ’M ERS oF RE §:s AR Wik AR eI Ji UF S 0 0 -(B17+E24)*45%
2. 45%
4 " . 5 j\ — 44 :A—‘;
57 |BZHF AR RAE LK 2,179.441  -458,994 56If§)sum(=% 529715
58 | %= HE A(12) 2,708,875 5,546,094 » =% 513 -% 573
59 ?p‘zk, ‘(rc T1+T2) 67,794,131 73,218,342/ A38=% 453 +% 58

27



B 7 el ]
I
60 [+ BRI F A LI 498,334,242 517,417,441
61 |HABE S - HFF A F(E R GIET A ) 11.03%] 10.86%
62 |F-BF A S (R GET A ) 13.06% 13.08%
63 |WF A F (LR GRT AT 13.60% 14.15%
ﬁﬁ#:}*i@% B 0 F it LR E $- MR AT
64 %f"f“ﬂ‘ﬂ’? FAREEE A+H @ ﬁ‘r*ﬂ‘i*ﬁ ke 7.000% 7.000%
xﬁ r} é;b %)
65 B g HEET A F 2.500% 2.500%
66 e B F BREGE A F 0.00%| 0.00%
67 H¥ GSIB 2 /& D-SIB & ffr g &1t & 0.00% 0.00%
FARBEF - FFAY T HEE S (L SR GET
R PN : 4.03% 3.86%
69 |FUEBAELE F - HF A F(BAe? B3 Basel 3)
70 | % - FFF MBI F(BAe3 B2 Basel 3)
71| F A B L S (BAr 7 Y Basel 3)
HEBIPME L2 2FARNT2FA1E2 TLAC 721 2 A11+A37+A63+A90+
72 lig FF R 2,917,242 2,917,242 s | 114A137
HeERAAMET X2 £ 5 F @ g F A21+A47+A73+A100+
3 i ’ 0 OAT21+A147
RN R A T RETTY I 77
4 3 4 7 ’»5'_‘ i 2E] i 2]
s rﬂ;gﬁpatr LB RS 2 BT A (o A0 M 712.389) 795,104/ A158-D33
LAE TRy EEG
B AR R PR AT R 41T
i F % Mﬁ$%$5
o [FET BRI £ R Ry ERRGE Bt ol
FRUFE ™) 4,888,316 5,087,100 &z = 4 ”"F"E' 2L5F
ﬂw% A2 &I 2.
% 128>00 &0
=0 o
s e B RGAHER G
77 e b gk § o WE Ay B F U 5,883,950 6,069,415 %g;@gg*l.zs%
LA F iy $85
B AR R PR AT R 41T
i F % Mﬁ$%$5
7g [KET RGN ER S & 0 BB Ry REA ey e
(_E'»x Fan) 0 0w = /}é\‘;}»ﬁ‘.:lzmrr)‘l._}?
ﬂw% m,\ 2 k3 2.
EH125>0 B ATE
=0 o
o Rem A L o s s W o g R HER G
79 SH R RPN IRIERE K AN R T Ay ¥ " 3E (=S
e & TR 77 I R 0 0?2_&;?*0.6%
%0 JrAREIERET MG FLRIRE ¥ - HCETYF +
a1 _,F'_ b g
g1 AEAR AN STRIE -~ - H(CET)# % £ (FIf w2 5
H @ A2 )
g |R*PABEIFRLT > RF HE F - HATYFT A2 5 1 o o
g3 |FHEUR PR EE - SATDE S Iy & 210 5 A 0 0
Kf\l)

28




P * 7 & & L)
84 |ig ¥ M’bﬁqw% RET MG F-FAYF AL E 0T 0 0
85 |FALUp % = #(I2# % £ T (A1 w & 210 A 4 'Y 0 0
FAEP
1. A& L3S 2 &
2. AEALHFT AL B NN AV e ABEED [Mre2] o v P EFAEEF2
FTAFGRAZBERAR(Er A4 TERFFLFUR AT RAFR 2 @& [Hie2 2]
El #2 E6 2 4cfd) -
3. 2 EBEEP ,ﬁ,fvﬁxj\l__‘_\/ﬁjg\zﬁlj BH 7| > %“ii‘i?‘d\l.ﬁi%ciﬁ’f}l}&r S6a 3 (* # &
B REEERE S S L ENER 1%’ BT ;pmu\ AA2 2T EANR )R 56 (S
FHEFEFERSAGEFRLREL R 2GR LARRFRAL D aRINFFT A2 2
% TLAC § 41 £)z 45%) > B 5|prsFidasid = f & o
4. Ho%E 80-85 FEig ¥ 3t 102 # 1 7 1 B_L L& 18 1p > vREFRFEPEEZ S 13 ERTFER G
FThE 10l EAH e FiE2 FA1I LG FRPTEERFLRTY S FEFT A8 111 £ 2
ﬁ’ii\?xf e ;x—?‘iﬁ? Al ‘,' /F’#}lg’%
5. HEE 3752 :ﬁ%jx@:];a;w PR FER L GF AR S - T AL LA R
ER T AL E (R ﬁPJ”“'EWJF‘)”’Ff%I“' TH O mR W HRZ A
6. fﬂ\:sgawwﬁva% BpFFAYEA[# 1Bl 42 945 BHRIEP F2icd 1o

29




21 FrEAFIBBLLAFFAPELQBEI HE
Yo g FPRP (BT 4354 1Bl AP )
FAREES-FFA Fr1 Lo 8g
ok = s A [ mmA]
ERFFLFER(ERPH 2P .
! E)Z;la;ﬁ;éf%' B G e i D
+ [ e 3 30wk 4 ]
[Fx25—H)
) lwgpe (smbmm e w i + (22 @ st)
w5 (% i 7 #) e
+ [ 4 2 4]
3 E?EW FEEMNA AR (TRERET I rnuwrap )
5 i{ 1%4!. ¥ - ‘JK‘F“? ié}fbﬁhir‘,,ijfﬁ_%f bic y A % »
¢ LR acagr annngiam | RERRD BRI
PP MRS F AL 2018 1 T p w2 |, s RE AR
P A EHREED > AR7 @
N R R TN Y . B
5 g [ E ]
FABEE S - HF AR ) T
6 | EH ﬁgwgaxi&ﬁ;“—i\ﬁﬁﬂx % 13 572 &3k
FABEESF-HF+ 2 TAEA
7 ?%}%ﬁﬂzi&<ﬂ%&%> g g 4707 e (3 5h %) ]
I T R (2220 gFa: pE]
9 (R &NFAGeFAMATE L F) (pEz2H g F4 2 gafF4]
’fﬁaﬁif:’;\ 12%‘}’]%&5 {Llu—»ﬁi ”ergfi‘ﬁxé(jf‘—" ?fﬁ‘_&i'r%j\jﬁ R R 2 vEIL a1l »xg]
10 AR M SR ) [ f FLk R 2 AT A
i f?lgiﬂé;ﬁ%(ﬂé%k%,ﬁ%@ﬁ(mﬁﬁéﬁ%ﬂ%ﬁ%?ﬁﬁﬁiﬁ%lﬁﬂélﬁ%]
12 [FE42 53 Bk (¥ £85 2 FR_AEES T k]
13 [#5224 8% [Exis hgyes]
ey fbf%ifﬁfﬁfé_ié. % ’rﬂf!ﬂﬁé B bt (22 5 R o s g
o BTz fRFIH ALY RG22 R ORAIZ AT R A IE (I
2 | 7~ 4 4 "
14 ffn)vé#m*} EARA (115 Aot o 304 e 5 Rdcth o A Rt ) ]
ol d R I Gk gz Radgflf f B4 ¢ B eanflss & #T# 7 2 /2 28
15 |rEssfl f f#&517 Uik § o 3 ]
l6 [t i fFrlt (&riﬁm) ["tp FRwdorgFra il (RgE%) ]
17 |HERBRF XL AT HT 2 A AR RALL (He@ipM T L2 PIRTEEAFRE-JAREES-HF 4
«‘E‘xﬁ’i}l% L‘._é?‘?\j\_lﬁ _1-5]
g |[MERMMERLALIRFRETAIAIT | (e i s gL AL BT AL RTRET 42 8 P2 £77]
i
i‘%iﬁﬁ#ﬁh@i#i’aﬁ HFPFARREY - | [HaepipM T E2E 0T P F AL T - 7 Mg ] [110 2
19 Tt [110 & 12 2 31 pr#] 12 7 31 p i)
ﬁ$wﬁ%ii7é PFREFTALEPH | [HeRAMET L2 E A RF-EARFTRET A1 2P E2 &3] [11
[lllﬁl‘v‘lﬂfL] £ 17 1 pa]
20 *E‘iz&]@ﬂkzﬁé(hs@ 10%*4f ?‘f) AMBIED > AR
FlETpEE L R AT A *iwiﬁ“ﬁﬂf ?\ A8 o P A 4 2 vhat o7 iE A 10%4z *2
21 10% 4 & » derk Ao W [HEpEit 2 8 4 4 2 3 B RE (EEE S|
22 |4eiB 15%F e 4 i
by | B ERRTRERAPHFAR [ # [HeRPHEELE X FARRT A HPLLE A L fu st PRT
IRRES A0 FEARE 1GNP IE Aot € < FHORK T ]
24 o5 BPEAEIRRE BEEED - ARA G
5 | 2 o mEpLE e e rapra| (HERTNF XL I FARRTE YRILLA LS 2 f T

Ao F B AE 5% 2 B BB s AT A )

30




KL #P APEP (2 [pFF++ 542 1Bl Aptsip)
26 | & RGN A EAP
%ﬁéﬁﬁiﬂwwgﬁﬁmﬁ’uéﬁﬂﬁ , .l A h o e Y s
26a E\lé‘_%iﬁ BIFLRETAAED 2 BT PN lz@é_'ﬁ«kﬁ ng&*ﬁ-ﬂ'lfg’”/‘}’i"%\'f'—é‘iilﬁl%. RN
e AAEA 2 G P AR k]
BEACFEFER L EFE 2L E o s g b
26b 2N A T ;ia Iﬂ_.’-r—l %IJ (3— - $«; F&g lfgﬁvﬂ [ »‘ﬂ"@%‘?}iﬁ-) ""'%: IE.T%’@_ L*E_;y_-l % IF’ ij_l E ;\QIE."I-I%
Ca e BHECBERIN | o p e Nt £ A0 25 TLAC #451 2))
TEFA122 TLAC 441 2) SR A pATS
26 | THFEELIRATERT B A E ARG llxﬁﬁﬁkapla?7®é@%k%&:gg;ﬁ; =
#x A~ dotk 2 £%7]
RPRS L ELIATARAMESAT A [ﬁw%ﬁkéiﬂﬁﬁ&ﬂ§&]‘?é%ﬂﬂﬁfwwwii%ﬁ
26d | AP RFARBMEERTEFLFTALILL |FLF AL 2 OFRANEFEIIFT AR P L7 ERAAMERTHF
GRS &3 ZF AL 2 g R £30(6-0)
LEMABASETERS I
266 Zi:\gfgjﬂ;yiél% B E R AT (3 F 3 A 5 R4 2 o EH oas 2 # B 115 )
26 | 101 & 17 1pi2dgddiserils [101& 17 1p@rdatiderils)
26g His R A ERERFIEIN > FUREFZ S| [Hb RTAETRE REAFEK] 2 F87 > FUERELF-HF ~2
- T A By Bk g Bk
HiE ¥- 35T A% 7 i AR P o e
7 e #T f Liem p o g E 4e [#65- 554 ipxﬁ;gc]
28 |HE RS S - E AR AAEEY £20% 71 227 § 2627 7]2 &3+
20 |H RS ¥ - ﬁ?ﬁ@mﬂ 235 67 % 28 7
A |
Hu$-F+:F+a
30 [EHRFEDERRE S - F? G anwn | LR AU (50 RAER) T@I02% 1110255 7]
AER) +[&ayp 2 ?ﬁ*%ww D(Q)102E 17 1p2isig]
31 o CRASNE DL LELEE [AFERpasx (ZERAMER) @102 10 1 Bifé%}*ﬁﬁ
32 | #¢ Iri%%év’ﬂg?iﬁ-ﬂwzéﬁfa i [Eslfp 2R mefs Q21028 10 1p2@#EF]
AR E - AN R R4 p*fff%%ﬁﬁ?iigﬂ”*&%>%mm312gﬂﬂﬁﬁﬁﬂ
33 |22 (5 102 aﬁaﬁJ.nwplw%yﬂ‘\“ff' HERFEH] , L )
R T il + a3 p 2R = %ré*:ﬂﬂM&lzaupm%ﬁngg
rhs= RS BE-gTAER]
~F'» ™ FJ
3 (TP E e 2 2P H 2 HE - TA | [HREHI2PHF2d * 298] 2 74 &34k
gd.@é;ﬂ%%9%$i$¢?$1£
(Fp 102 #4275 &2 3 SR 10%2 |, o, -
33 FoPgFEtd A 0Py 26y A H B 8
-HFEALL)
B AL AN P - T AL E (S AR .
36 i%jffmrfr'nfb% ‘%E"F‘ 1 (a*ﬁﬁ%g %30‘334{{,345@7\%\',‘?‘%
AE)
BB -T2 ARE
FAEF o BRFARF 5_;'%@,;,_@?\#\1 (oA 4 2e %F‘;}i—&i‘;ﬂf‘
37 |[RiEHEFEeF AL E e ST AL BT ALE (WA ) THE & T ¥ S HEL N
A% o
3 = Hu g e
18 ifﬁﬁﬁ#ﬂ&pii‘cﬁﬁfif»? E i HE L | [ssnhME 2z i 57 2o - sile]
wF- F
Y] —'x LR T AILE . _ R — .
39 ifwﬁhi RyAREF Rl (HemipME L2 2 1 FT-Hu ¥-Fi1 2]
HERMMELL EARFTAAE S - HF A | [HeRpNTELERTA LG 5 - §F Adop ] [110 212 0
4o | (110 & 12 9 31 p o] 31 p o)
HERENEELL CRTLETAILMH | [HERPMTELEARFREF-HF232] (1117 1 p
+ (111 & 1 7 1 p4e] 42 ]
41 é@%rm%*ﬁﬁﬁﬁ
4la TFRF2IRRFEIRFACACRIS | [T FRFERRAFTEIRT IS ARG 8-p A6 5 - HF 2407
#r 2 &3]




Yo ¥h FEwP (Bl FF+3+54 1-Bl pHAEP)
ﬁ?%%W“;ﬂ**?ﬁﬁﬁﬁ%n?é k%m@'%éﬂﬂ ﬁf@ﬁ&i%W@maﬁilﬁzﬁ
41b APEGARBMIEIETE LT AL FAH+F AR P 23 ARAAMETETHFEFLF AL L2975
gEES 4 wG)
g |T1H - BT AR AR fRE S-S HEEL ERE D
2 & FF
43 |H @ % - 4 D373 4252 g3
44 4% - % 36 7 % 43 7]
45 - {F ~(Tl= CET1+AT1) ;29 B4 % 44 7
“E+
m.?ﬁaﬂr—*ﬂ% % (% ﬁ“"ﬂ\i,;;f%') F@102E 1P 12 fEEE]
T FFALE (FAnbnA AT P AR 'F“ 1 (2)102 & 1 | Bi?é’s}*f:f%"]
46 ) #74Ww¢‘ P@I02& 17 1 p2EEEE]
'ﬂwww' 1 (2)102 & lﬂlﬂzjéﬁﬁﬁ]
R (FHERAFER) 1 (2102& 17 1p 2 55 FE]
AR (FHRAER) (D01 & 127 31 pagiFa @
l’f:: FTF' ﬂ\xvili—%‘]
(&P Ff=gefd  (DI0OLE 120 31 pRgFE?#ES -4
%1
- 5T Jo nE RE RS R e 1o , .
47 | (= 1Fo§ f ! R ,,[,“ W2 g s (DIOLE 127 31 p @ (773 0 6 % 2 i F &
= xR =gz s (DI0LE 127 31 pog i BEs g ~ixid
FEun (FERAFER) (DI01E 127 31 p g (77 # 4
N ]
48 SPFEAED A FEF LG T A B3 o dgaid 2 ¥ 2F 4]
B 13 2P g F2 AR FAIE (T
3 - S yE % 2. o
49 ;P%ﬁﬂﬁ‘ﬂA ¢ﬁ106'+ AP
a
50 EEL R [F 4252 H5E]
51 T % 46 % 4872 % 50 5|z &3t
“E+
% i GEARF ALY S - T AL (AR RENIR)
52 |4 H A R 2 7 AR CHFTALE (rEPEEF) TR B v SRR
3% o
HERIME £ 18 b rataME s b7 AT - M kL A o
313 1A #7ha 8 (HemipM T L2 ApIRFT-%-FF 4122 TLAC Far1 2]
xﬂ‘?ﬁﬂ#ﬁfﬁgii (% TLAC P ira P 2 Zbf 4 kT AR Z
54 ¥k 7 %l#w& (Heminh ¥ % LA F-F KT TLAC 431 £ ]
ﬁﬁﬁﬁﬂi%x_ 4 % [ﬁﬁﬁwwi ZEARTP R DT A iT&]ﬂwﬁlzﬂMB
55 #w [110 & 12 @ ]
f?@ﬁ%ii £+ a EF AL EFHE (%ﬁ@ﬁ&1#7 AEF-FoEFAILZ TLAC faxa 2] [111
+ (=& 17 ; 1 p4]
56 f«@la‘%“ﬁ Gk XA P
PEAF R RFEEERE > L L " e e ey s :
. B ﬁ]”‘g—‘i}ﬂljﬂi’ryu') o i @_E\':\{‘_l;l% BT RS
S6a | AERW B EES AR 2 BT DBH Apod BT
ik 2 g B A o]
R R FHA AR EFRL R N . 5 o
56b | £ 2 Eiﬁml%; %$ﬁ%% g e dEas PR ERELRE fﬂ ar R R
A = (2R ] Ll By 0
$EF AL TLAC f 551 15 ( bf@waii A1 22 TLAC %1 %)z %m]
s6c l?ﬁﬁﬁag#{«#&p\i#&;\lﬁvéfi\»%a‘r% FRFIRRTEIRTIFARRIcFoep - FF Mg 2 &

#




ST AP FPwP (2 [pFF+3254 1Bl pHARP)
RF@ESCRLESATAAAFESATA ﬁd?**?ﬁg'?éﬂﬂﬂifwwwiiw@naﬁilgaﬁ
56d | #PEFARBIMELTFALFT AL [FHEALHFEHITAS P L 4RM T ETF AL F AL L2 9%
EE L P 1 7] & 37(6-G)
4‘,[?:]‘::’_'_7\ fhéé §f§—r1:}¢=4 l‘-‘l%l Iﬁﬁ‘}~g'€,‘:} = FE LD N A RN 2o 2 R & 3, 0
0| iitiE s 45% [ FH 84 6 grR 2 b G0 sl 5115 2 45%)
57 |- F A2 anEEI K $ 5253 % 5652 £k
58 | %= % F A(T2) £ % SLAEE 577
59 |F * 23 (TC=T1+T2) £ % 45540 8 58 ALk
60 |*c R G ILT A IR
?j\ph_%:
61 ﬁ%;’t%i f;:._;\ ’E&ﬂ\bL:‘i (Jé\i’}ﬁ}}.'ﬁ"ﬁ'_ﬁé_ 33%:\%: 293,“%,1% 60;,] (LL—?I\T_I‘)
P
62 “—ﬁﬁ$w$<¢ﬁﬁ&%ﬁﬁéw$> £ 5 45 R E 60 7] (4 F A7)
63 |AF R (F4frGEFA Y F) B0 59 FIRLE 60 7] (4 F 7))
%ﬁ%iﬁﬁﬁiw (&mg BAEE - |k [BFpF FAERGHTAZE 2 wp 2 2] ~ [BFF4
64 |FATHEET AR F FREHFTAEL |FABZFTAERFEMEL] % 56 THERPER
BT AE > P HBLGET A )
iFEMATtF (B 105SE 1Y 1P FHB - 4173 105 & B4
65 | H¥ igngETALI B EEHEH D 2.5%2 0 F (T 105 E 0.625% ~ 106 & 1.25%2 107
£ 1.875%) ]
66 | ¢ B F HERE T AT A FRMAREEER
4873 4 TFSB 2 BCBS ¢4 2107 kB £ 8 A5, - A4t T &4
§dn LA BIP HSLELE R o R
67 | #+¢ :G-SIBz/& D-SIB# i + 1t & IR p e €& REF Lo LF & F Ko w & 2000 L & AW

B m P X ERILK AT - E RSPk
‘j?’iﬁ-{ii‘g%c)

s T ERERE

R e i R L S LR
Wk, TR EIEgELF (f 1053 1% 1p#41F55H8)
Fol ﬁfurmyagﬁuﬁn‘hwﬁ?ﬁwiamﬂﬂ5%~ﬁw$
ﬁﬁ?%ﬁ“*(ATUOS%\‘k_eFA%(Tmz%,
PEFREET A F 0 R 104 # BB R
. e o % 14 0% 0 i CET1 v % 8 & $2. CETI $l4k#k
og |HILIEEE T HE AT G BRI F (L 7.5%04.5%(A)=3%
BRGEFT A ) 5 24 1 H RN - BT A (T &
CETI1 4.5%(A)+ AT1 0.5%(B)=5%
—>7% E# 6%-5%=1%(C)* CETI 4 &
% 34 0% A BIS FhoME R
CETI 4.5%(A)+ AT1 0.5%(B)+ CET1 1%(C)+T2 2%(D)=8%
4% FUARBEF-FF AP NFTREHET A6
7.5%-4.5%(A)- 1%(C)=2%
BB K F (B4r? B3 Basel 3)
go |HLEMEE S - HF AR F (BT B2 e o o Baselldpk > 4§73 5B
Basel 3)
70 |% - #F A0t & (Ao B Basel3) |2 B we Baselllldpk » A4 FHB
71 |87 ~ &0t F (oA 2t Basel 3) A FR T Baselllldpk » AHF3 FH 5
A PSR (R G4 iED)
HEBIPMTEAE AT 2 FALIEZ n e v e
7 gifgaz# CHRFLF A HAC%%Wﬁ%i#%a RFEAE T ARG 47
T3 (HEBAAMEEL S FUHRKTF HERAPMTILEARTAD T A2 £
74 |5 FEBERIE g oMot f §) EYEED AR F

33




Yo¥h 7Ep FPEP (F[pFF+354 1-Bl pHAREP )
7 ﬂ%%ﬁéﬂéii@@%@ﬁ?é(k%WQ@[ﬁﬁép?**&%ﬁﬁﬁ7“§*kimﬁvé]*'%Qﬁﬁ

TR F)

FhAAETE B RAEAD MRS

BT R ME Ay ERG IR

(% £ 7%2 &I FIE]

O R e Rt e e A [ o A I S ki ML
FRE (GEPUET) TR Y LT
i
S Pi: NS =
77 Z":;;& G SHEROYER e p g T AR 1.25%
[ %2 daenic]
g [FGTRGRIGERE K AR BT A @ E DT AL RAAE l‘ﬂéfﬁﬁwﬁ%vﬂ%“ﬂaﬁfiﬁ i B 7R
S A (P OUES) AR SRR S A BRTGEs 2L G R TR RS ATASL &
i
ﬁlw&%m*ﬂ BEEPFIT ADY F AR
79 ’ A = b %A tER S 2. 0.6% °
e 3 1 HF AR 0
fil%i*bﬁﬁ#%%i
AR R AT ymﬂﬁ FEEE T - . . - , 3
w0 @mm?x1ztm FERAE RER AT
FlAZE p H L REE S - SCETHEL £ |, » AFA
I Wl ek i REBTD 0 AR
 [REFTAGIEEFTAS5d2m2] % 1013 653558 (M
g |B7ABAFRRT g R8N - AT] WA 7 54 [Basel - 5 1 SUPHL M RALL 2HE BT 5 04 B
FAIEER (2))
B RAE L B R - T MATDA S 2 8 & T
i [REFAG U2 FASRFREpEE] % 10~ 13 FRGHE (M
o3 |THCTR B F - HATDR S 9 (TR w [0 7 5% [Basel I1: 5 40700 248422 2SR E L] 5 0452
2T A AZIL) ()
AREEBATE LB E - S RATD® it 2 A
[REFAFEEZFTAEgR@PEE] 5 1113 538 (ak
gq [E7 AHEBACERTT RF H D HTDF AL WP T 23 [Basel I : 5 AL Eiti 2 EREH] % 945
LA )
NSl R R R N (WESLU SR ¥ § 1
$[ﬁﬁ“*iifiAﬁia?ﬂﬁé]¥ll%3wﬁi§§(ﬁ&
g5 |THEITE B S H(TDRG &G (AT AT A [0 7 2% [Basel I1: 5 4170 3 f8I4L2 2 EREHE] 5 045

1)

(2)

AP B AR 2 8 T AT 4o 2 A

34




’hE.P A1 E

BB F

109#% 127 31 p

,‘;{X%}, ,J‘F]H

¥ B %104-1 % 105-1 #p
HEE R RN T AU RN IR P04 5 ¢ &l P05 5 ¢ &l
2 |4 s P BERAS e ¥ BERE
3 | 4% (4-CUSIP, ISIN# Bloomberg#t# % 2. i z8) G13012 G13013
FREFZ e Le Er e B | ZAFEr e e if 5 e g
4 |FATEE* 2k TRTE2ZREF AP EPE F | RIGTEL8EF A L
A% E IRt 5Lk 2EAEBRG IR L
PERE
5 |5 A#pw B x-F > . T
6 FrF4> Eed ‘sl EoE Sl
7 fﬁibﬂwwﬁﬁibagﬁigﬁfiliz BEALVZ L BEAEPZ LH
8 |F A1 B AP PAEIFIECFE | AP PAEIFIEEF X
9 |3t h ”ﬁ ’ﬁ?"f%‘? R W15k~ Frd 15/~
11 g**m\; FR-EHEmGE S FR-EHE&mGE S
12 |4 7 P 104% 127 28p 105#12% 28p
IREEE A A A
14 | R 4e318 p (3% p) (I8 P)
15 [FEidsMEDPALE v £ £
A SR FREBSE S it i%*%ﬁ&ﬁ&ﬁ%’”?
v cFEG FAER R F—‘?""”i ﬂ\%é”ﬁ?i\—ﬁ?}k
'I“if?é.“féﬁ@—'?ﬁﬁ?&?“ra‘ﬁf“* WERELEM
16 [f i 2 2 g R A E "Lra\ﬁxrﬁb“ FERAEHA
T ﬁﬁa’@ﬁf@w’v** FWMPLL > TR
FEIFLRE PR30 22 ‘?"’T%“ﬂ\%tﬁi?ﬁ»*%tbﬂ
FAFEdF A RAIL > | 930p 2 ’a‘%ﬂ\%%\’ﬁa%‘ﬁ
S SR "v?ﬁ%lﬁ Lo 2B o
17 |7 g3 2 =g i TR g A ] 2 g AT 3 S
& A/
18 |A 2 &b i /%A T el
PETE! »
EETE 4 EX YN £ 415 "#ﬂ*ﬂﬂ co
ﬁ%ﬂ$&ﬁﬁiﬂﬁ—&ﬂ prs ﬁﬂaﬂu%?”%
19 | & & 15 2 = @ 4p B 4pIF iﬁ%??ﬁ%%wzﬁi° ﬁ%%ﬂ; A
S F 2p H o -
KA tnind ’l’i{" BE ST CIRRN RS
i ZAedp R BYER -
EFFRLAdgamnqligg(ryFrslia
20%?%1é&ﬂﬁ’{@$Wﬂ%ﬁ%&dL% z E
ki
sl o ARRE GEA N F el o AR TR R
(-) *FrERAZHY K| (- )#npﬁgg;”f
E A TR N AR R
gL/l A #EAELEF3R2p A AL - R A o3 EL L .
21 %gn AP AfES R F IV P AHES B AL AR R R R fE A A FF AR
FEPARM RN R o B A A 12 f“'%z e A
F"\“"if‘f’f,u’fﬁ ﬂ#ﬁ'iw\%ﬁ‘—"“&
1

)&l‘j’f .’f—?—’i)&l‘}

A8 LR TE AL

35



%P

¥ 104-1 #p

(=) f&

3 @L

T
S
N
;

!
=
3

-
Em

—

a1
&

(=)

-
41

il
A
e R

- =
- W

&

TR
[ved
> L

5 =

NN
I

22

L3 115 4k

EaN S & —T“’E%ﬁh\jg‘ﬂ

23

T/ AR g

24

{E“ﬁﬁﬁiﬂﬁwyﬁis

#E \,Fm&z.ggg,w;g;

W 2 3R R K AR R 2 R

b
3

*

N
1

I
%%

25

101&1273lpnigi7 > FIARE TREFT A L
B2 FAER R S EY D2 -0
FIREAMTREALIEESE S At ¥ 2 iE2 A

PR

26

FIOFERPALLE TAFTAGUEE TAES
PREYEE S LEY R 5L -0

%2 B

E:

-

# % P % 106-1 # % 106-2 #
| |#Fu R G S PHaEGegTER 2 DY) P06 - ¥ 421 P06 & ¥ 422
2 |#FFA oF BFERAF oY B ERF
3 | #5 (4cCUSIP, ISINzBloombergit % 2 % #8) G13014 G13015

EEAFZ e Ly iEY e R

EREFZE e L iESe R

4 |FATER* 2R TFTEZAFFT AP EME F| RG22 AFT A L
rAEBEEIEE YO EEAEBREEYEE Y L
R

5 |F A B ¥-F A B y-F A

6 FrFAat B e > ft

T|REA/EH/RERE R LE2 s FALE? “aEAEz L AiErbz o0

8 |F+1 L4 ADPPARFITEFL | EFIP P AR FT G E

9 *rpF FT A4 A4 10~ Frd RS

10 % 7338 #4107 < 374 HSH A

11| g3~ R-iamp s -k amp s

12 | deat 7 P 106#3 7 28p 106#57% 18p

13 | gazbaly A R

14 [FB4e3]8p p (3|2 p) (m3)Hp)

15 |Fgi g MED a2 86 fivig £ £
rAEEFERBSES > B A R AP FEBSEDL  F
EHr AR FASR G ERTEAGTE G FTAER

16 |pf w i ° PRACFPEIEPRMATY BT A F P LD B
2 AR A FSM TR R K F R g
PR @Ry I AF WM P AR FRAH




# { B ¥ 106-1 3 ¥ 106-2 3
FRFEFE P RI0p = 0T ENAFEIFER TR
#%ﬂxf%%a“c#ft%lﬂ,u w30p 24 FAF X G
2w oo S AL 2B o
17 ﬁah%? =g B T E RN ¥ 5 e *
Ek—fl
18 Waﬁ%ﬁ@ﬁ/ Il =32 =32
, E?W R SIERT
Bi: ﬂ - 0/ o
1% l#ﬁ%f 23.08% ° | 3 corl, 3 %Hi*"f#ﬁ"i“
Tl tadp ¢ Ed- &Y 5 JeEﬁP R g
19 |56 J1% 2 iz 4p B4 1 iﬂ%;#a%ﬁ@%ﬂio - P, ??0 "
2% RN z
Lyt R ET S 2 “biD ki
s AL P WS iﬂ °
AFp Rt L HFEABRRAIEE(TryFFr+1 58
20 | L AR AIRF 0 BLE U R 3 s
%)
40 0 AR M A B
Al o ARBE GEA N (=) »f F&E:a AT
(=) *ALEREFHY X %’?ii—gi”“ kR
C e RURTSIS N E?”'*'if‘?iﬁ’f'l,u°
14)&f‘f’f,u°l‘?g¥;%% l___ f“-%/}ﬁa’?éﬁ;}r
e B AR B2 R fﬂ:‘gz LFE A
A A4 S 4 SR A 52 gpEE A
AL HfIL 2 8 A HfIL 2 E A
iﬁ%%i@iﬁﬁﬂ AR LR TE AL
LTFEEH - 7 Bt HAFEH 7 Bt
Hn G AL/ A2 A FEAEEF A Mo FlHEd m A A A e FHES A A
21 %ﬁ FOAp RSN o FF AP AFEL B 2 f1L7 # /mféiwu AL E A
Fm M RN F i - & it -
(=) WEHLPE  AFp| () HERGLPE > A
P FAERGET A P FE AR GET
FAhE TREFT ALY A A T&RET
B2 FA%mdnys R RHEFAE R
ORI ER - ER T FRyEE | 1 ER
2 ot Fowm o it - AR T2 M F
FRAL > AF L2 oo s puE R A
AL i 2 14 &0 MEE 2
R U Lorifur 2 A1 7 @
£ A3l -
22 |3 15 4B ‘Jaéﬁw%h%“ﬂ S 2
23 [ L/l E A f AL R 2R 2R
AE N iR ?ﬂ@ FHLGL G IR
24 |Bd ~FRAFEF ZETALIESEG LG 2 £
nlﬁ‘ff_;h%d grhgrb g\#ﬁﬂ»" Lﬁaﬂ;
101&1233lp g7 FIARE TREFT A &
o5 A TR FRpRIM N R 7 %
PR EALIEEE AR R X2 EA
By 7R T
06 £ CHEMARE TARFETAGLLE TAY A . B
BEYEE R LEF 2 R - EF 2B
# F P 5 106-3 #F 5 106-4 #F
A EINE R T ACT SR TR D P06 = ¥ 423 P06 = ¥ 424
2 |# 4 Rl S B EAR
3 |8 (4-CUSIP, ISIN# Bloomberg$t+: ¥ 2. i 75) G13016 G13017

37



# F P ¥ 106-3 $ §106-4 3
FREFZ et e ESe B R|ERF25e Lo if5 e g
4 |FrAIEGRT 2R TITER2ZREF AP MR FIRIGTELZHGT A LB
AR E LY LS FEAERFEpEE S LS
B
5 |5 A#pw B x-F > . T
6 |zt r % i PR D~ > Hc ~
TREA/EE/RERNE LE2 fRF A2 ED BiFAELR L HiFrcL 2 LH
8 |41 L faug AP ARIHFEEFE | EFPPATFaREGF R
9 P r G FAEY Frd SR #74 B 135k~
10 |3 7 5.3 74 S A 374 1350~
11 |3~ 4 PR-BHERG X PR-H ARG S
12 |43 7 p 10684 28 p 106# 127 5p
13 | Fezbaly A A
14 |k 454 p (B3 p) (R348 p)
15 |Fga g IR PoaLdm> v £ 2
A RHFRBSEL B 7""; Y e
My rEpF TALERG | BfVYRAFA G FAER
ﬁ?éﬂﬁ%@i%%w#iﬂﬁﬂpﬁw‘*@i?%w
16 |5 v 5 25" ChRANARE LLPRM AR ARE GRS S
Poai > @Ry o TR FRMPEL BRTH
f'%%,\??"i?%‘}'ﬂau:i()}fl ’)—’-‘r‘. | W ’l'xﬂ\lﬁi\??@?‘?
BAFERFHRFRAL - | 9300 24 KAF X5 5
B SR PREAL  rEET -
17 %ﬁ:’ SN X EE LA ¥ Y 2 ES
/5A
18 | B % it i L/ e 2 8
Lo _;1 ""‘""L—;r = ;i’l_ &4
B0 5 RgIE a0.08% . | o1 = A glE o
I tRql S Vidp @ Eftpe- £ 3.08%  dpthflF idp ¥ &
1l #pc- £ B ALY T G
19 |2 1132 & i dn 4 1 ST O ;;}%ﬁgﬁ*%
Sap ForH gD L AR K E LA e
K A Fo S L
St T = ° . . e aw ar
- P AL p - BHER
S NG ] k&ﬂﬁﬁ(%ﬁﬁiliﬂ
20 | L& A AIpF > TG UFIE 2 2 B
3z)

s ARBEREE N R -

541

#El B i "*-r}\ F\ -

(- ) *fﬂ‘ﬁ@iﬁ;’fkﬁ% (-) ﬂxmui)iﬂ v
CRc R N é’\%%x—giws i
(EESNG R LI | S PEoo @ AL
VAN Rl S 1 A R AN L R 1
B A A 12 R 2 A
(IR S R UF AR RIS R
= 4 4 8, v H F
L S (R L PR E-h S A - bl
21 ﬁ‘awéi%ﬁﬁiﬁwo:{;i AP A ﬁguaﬁ'l’ L:,on;]a,.zjaz:,i _zqiagf;ii,zft;
TP AR B RN B e H2 4147 @4 & ’i""?]ﬁ’%drﬁ%%
@ e AL @R
() WEEGLPPE 270 & vRAE o
FEASRGMTAY| () WEHLPM A
FAETAFT G L Pl FrERGHT
L AvFAd TREF
2 %I EY - AR A AR T AE R
2 B M S 0 iR FRMEE | RIES

38



i # F ¥ 106-3 3 ¥ 106-4 3
FEAL AFELI SRR h
)J.—f g o VRAE 2 ‘TIJ'?;] oo :@L’ﬁ»& f?’}g A
_F_%\:“J-? a‘ ° 'é‘ s ﬂ\fsl ;,1—;7- }i‘ﬁ.)_]"f
wm SO
ﬁ‘%?Lﬁ | & e
22 {@ HERT-EECE SR 0 40 2
23 | A/ AT E R 2L R 27 % .
AFgEEee g 53 Fn k2]
24 |[Bf ~FRAFER S ZEFTALEEG A 25 7 2

WE 3 ph:_g RIS a\#ﬁﬂ?7 L4

25

101# 122 31p %4 7> FIARE THEF 2 L
L S & A R e A el
FZEMTEAILGEE AR ¥ 2R
BT

op |F 1 0 FRFARE TREFAGLEE FAES o P
HIpEE | S LES o0 ¥ Lo ER 22 g a i
# P £106-5 $107-1 3
| |#Fu R G S PHaEGeFTERZ DY) P06 - ¥ 435 P07 & ¥ 421
2 | SR SR
3 |~ #5 (4-CUSIP, ISIN# Bloomberg#t# % 2 *78) G13018 G13019
FAFEYr L ES e B ZAFE e L 55 2
4 (TR BT A TR AFF ARSI TR R AFT A AR
AE B PP Y R PR AZBE MY LR
Bk
5 | A B g- 5+ .
6 [+ > A S 2 i~
T|RiEAE/ L0/ RFAER 2 LT ALE] KiFAEL2 L KAz g
8 |F A1 RAfAdg AFPPARFITEFE | ZIY P AERFEEFE
9 i FAER A4 126,51~ Frd 10~
10 |8 7 37 574 526,51 ~ A 107 ~
11 | &34~ % fR-RHERTS ff-t &R s
12 |l b (7 9 106 127 27 10747 25p
IREEE A A A
14 | 4318 p (=8P ) (&3 Dp)
15 |FEr FHMED A28 7 v 3 2
R EEFRBSED  F A G EF FREESEDL S F
EHwrisriimp i FAERG By AGFp T ALR
PFAVFREL AWML | GETAVTREL BN
16 g o o5 25" 2B F R R A FM | TR R R R g
L Poais o WRPE o F0k | FHMPOED > BRTY
FEIRETr P w30p 24 w’j%ﬁgﬁﬁ%gwg
BAFEe it AL 0 | H30p 24 RAGF LS
U W - ﬁ?@d?i B R
17 |7 a2 =0 " i i % 2 7 g 4w k2 0 A B i
/%A
18 |A 2 &b i /%A P u o
EJIF Z A1 F 4e3.08% o | £ 6 15 & dp 15 4e 3.08
19 | & & 15 2 iz 049 B 3p 1% Ap Al g fadp @ Etpe- E 4| 96 o dp iRl fidp ¢ EEtT
T EE GBS EOREJIF o | Mg U P2 - ar(ehA




%P % 106-5 # % 107-1 #

R éﬁaviwkﬂﬁ ) - B ALY
RLPHBFED o | B Ra IFEREF
2

j{\o
YRR XA 4o d -
& i;zn-‘?»\ p oAz

l]}%"%g o
LrjaatAfaunflit(vFiairg
Boeh L SRIPE . LF TR Rl B % 2
3z)
sl o APRE EEA N F sl o AR RN F
(-) AFIEREPHIA| () AEFLEREZPHT
/ﬁ”‘ivg"é’”’”iﬂ?’l 5’\’%%’-%‘51“1&&
CESSEUERRETE & N (gmﬁivkga
AR PARtes g2 R D) o 2 @A H A
AR AL AL 12 A Lo AR AARE
AL AL 2 Hpdorg 82 A iF R
AHARL R T A FBLA I 4 (52 3R
,b_.]gxliniﬁ’zggb At gl L 2 d
e Fm A 6 A L AHARLR T A
RSN - S N RIERE
Ai,“f—}’,\l% ,é /K ’flJL)i I‘I ,/? 7 A q.\?.’ﬁ ;‘L{,_%:El ER l‘}\’flj‘\"%' Jr R B 3L iljl:» ] ﬂ’;r—" Fl ?‘
2R A —‘—»49\'~ e Ao FEd @
AP LR o WMAP AEX R | . AR n
:‘i—«y‘pa;; pg,. N R o (—) “ﬁ»’cvl‘fmﬂf’* ﬂ\ﬁﬂ 7‘”»1#7“}"‘1%&»
wee P AR T e FFAERGHT AN B g &Rt o
it REFREE| (5) BEALD A
i F S ey T FAERGETA
F BT ER - 7R EERTIE I S 4 ﬁﬁ?
Stadr S LI S R R T AR
FBAL o b AL FIpRiE NI R
FALA ikt 2 14 7 - JB R T2 B
@R AL - oo bt B A
Lo rgx gl
Lorigat 2 147 #
R (I
ik—:’t'}i’f 14( ¥ ]ii\‘ﬁlbf'%‘?"jg‘?] % 5
A/ R 3 A 3 A

@,%«J;\f—r,.i,iﬂ ;\p@.’gg i‘g‘_,‘?’gﬁﬁg;;
BECFRAFER ZEFTALEEG L2
nlﬁ‘l’f_;}:,g‘g NE R a\#ﬁﬂ»" Lﬁa{

101#12% 31p wg 7 » FIA B & T4UF T~ &
R R b AT A L S el 3 £
oI E AL LEE s AR L Z 52 B

B

FPOoOFEPAPE TRAFFTAGEME FAER

(FIR Y T EF TN RN T I SR F "
# % P 510724
1 |#upes i s g &R 2 DY) P07 5 @ 422
2 |# o HEERS
3 |~ 7% (4-CUSIP, ISIN# Bloomberg#t+ 32 i 4§) G13020
FEAFE e Ly iEF e R
FAIERY 2R GrAL AFF A LR F
AEBBEMEEYLIEY Z
PR
YA B x-F >
R ES Sk

BENL/EE/AFAEVE EEH2Z ERF

=4
bl
[
|

40



# 78 5107-2 3
8 |F 4128 AT PR TG X
9 B P33 FrEH AT ORISR~
10 |3 i7 838" A 15~
11| ¢34 fR-RdERGX
12 | lhesd i3 p 107#127 187
13 [A g 2uil A
14 |m4=38 p (& 38 p)
15 | FRidMEspasgrm fri 2
ME S FRRSER > F
ERTEAEA G FARR S
AV EFRE L EM AT
" [ERLECE S5 SR GE R B
16 |Ff = i 45 o WV XA
FEIGFLFr P w30p 24
FERFETRERAL
2R -
17 gﬁw =g 2 ,% ‘—rgﬁ;#}g 2 ﬁgﬁ; ,.5 3
]P ,—n ,\’f
18 | A& e L/ %A s
B U5 S Ap RIS 4 3.08
o dp RIS thdp ¢ EEFOR
TSP L - (L)
19 | & & fI5 2 iz @ 4p Mgt 2 TP LEBERL T
cEm fIFEARED LA
FREIAL PR - BYE
E] o
SR IC U S i U NS
20 [ g L& ORAIpF s BTG 3
3z)
AR BEIE AP B
) * = "_H:)i.iﬂ.;f >0 X
FEaFa oy (1
EZOLEWE) BF A
(e & oo e EL N
LR FAAIE DL R
lpfﬁi‘fiﬁiﬁ‘d# é S
AL AflL o2 8
AR ARLRTL G
=4 7 X 2= ns ’+i:‘1 ’ Z e LL
e bl LR meg B
21 [~ 3054 f A5 H] o FF 304 P AL 54 ﬁiﬂézfﬂﬁ%%
¢mmwm; e o
) HEHLPEAGED G
FARERGT A
Frd TREF AR L
HEF ARy 2%
2 %I Ey - AR
2B Mot oo it
FEAL 2RI
"J'”f g "‘T«'uilf ’fl‘i%
i‘%‘L?
22 | REF A F B TS EE vt T 3
23 | L/l AR A A 2R 2R




% %P % 107-2 #

A3 g A fpEF2 gl
24 |44~ FRAFEM HET AL
W g 3 MR AR B 2 S

S
~%% 3

101127 3lp w7 FlAp & TREFAEE
B2 FAER R S EY 2 -0

DNz e B A 2 LR B
PR
2 |[FF PP ARE TRAT A LEE T AR .

RN AN Tl R el 3 R A 4 <o

BAEP

1. j‘%\i%’ﬁ"}k?—f LE o

2. AMBEARBERIERP OAEFALE LH) T AR 2 H AR P ERT A
1E o

3. RIFAELFF2F A1 E > AP BAL 2 LB FAMY A3 FIrEF T8
FAEZLE | PRFAFISPARZFELEEPFFTAOREE TRIEFAE ) o R
Fd2dgFEapAn TR B atip g FARE » > FlEaR T @ o

4, FRIEZRF G F FITE R 2 FREWT

5. FALAFT ASLABMET T P28 72 v RRP v Ex
Wp ATV R CRBEVEY DS A LF R/ BET 7
PELR v EE o

6. FFALL BV HHEL TG X AT E R %"?w”ﬁ44%
TATREEEAR) > P @k F AN 7o blheI [ p AT R EE S
A1 EHEA o

42



(444> ]

> = )| 2 A Y
EFFARTR SR GHRR RA
109#12% 31 P (B 374 %+ =)
7% P A L]
% W% % w- %
109#127 31p | 109#97% 30p |109#127% 31p | 109#9% 307
MArdE 4 2 AT A 727,676,304 705,786,692 736,770,021
o L1E ¢ g = +
i HE Mg AFAAD (3,736,497)  (3,543,550)  (1,149,505)
B2
47 € 3+ TEER O RINT AL G
Fph AR F RRRIEZ BT
ADE
,’{7‘1‘- ERER S RIS 312,428 139,249 302,457
% o g
FRESRET (TR v Aol &g 92.804 148,462 (182.038)
rTJ:})ﬁ l-"l'—ﬁﬁxﬁ' >\ B b3
- 7|. ﬁ &4
F‘ FALRAZNIED LAY *”E RA 38,341,508 36,241,028] 38,341,508
FF GRS B AR E )
Hu R (443,447) (531,439) (443,447)
A & ks 762,243,1000 738,240,442 773,638,994
BAEP
L 22 {35 LEa(F L EMBIIZTFTH - FEFFFPETLEE T4
%) e
2. I ABBAFTEFHMBELZEZPNLATA o
3% 2MRIIA N FFAIRT R A GO @G R RRIT g g 2
R fHcET o AT a2 ) 0% 27 -
4, F 3IE AR GFH o
5. $AMRAF A BAERT SRR GHE A BART SNAD FATD B L
_a °
6 FS5ARINTTHESRT I RAEGHE ] FRIRT I NAPNTAAD &
2.4 B o
7. $ 6T AMER I EI - AR [fHE 22— ) % 195 o
8. % 7TIHIEF|7m o5 His K s et £ Bk T (et B RA RS AK) -
9. % 8ERAAFE I FRGAT R MBS PEAD 28 4 Bl [HE2- ]

Py 21 7 - R oo

43




[ft2 2 -]

RO SLEE R X

109 # 12 7 31 B (H 374 %125 0)
A7 £
I P ~E A w-% B A% C W-% D
1094127 31p | 10992 30p [109£12* 31p | 109£9* 30p
FALGRZZP k&
1 faﬁ%%émﬁs
(7 7 5% b R F S 4 W% BT 2 3 (SFTS) 710,799,457 690,030,755
2 R - E A E PETARD T MIAE (3,736,497)  (3,543,550)  (1,149,505)
3 | FAERAAPN BB
(P EFARARE SET RRERT L) 707,062,960 686,487,205
(FELH 188 252 4 8)
FEPBERE &'k
S FARABRT S AMLEE A
4 ook 6T B i 1o 8 5% £) 3,592,672 2,788,444
S5 | AT RABT L LA RELE G 380,035 357,967
6 hw RV ICEREE)TALG A fg_@@ggirv,f%
REZITIHEBFREFS
g | WA ERT Sl FIRERE R Rk
tE yllﬁfﬂ' i }3 2 f%?—
o | FHET AL FEREG AL e TRAPEL S
PBEAIHLIEY
9 B 'ﬁ'h’-#’i”’—/"p%ygw 3L A4
10 R REREA 2GR kAR
"4.f4£ ﬁrﬂ!%lﬁ
11 (A7 5 ,;‘*Mh% 105 2 4 ) 3,972,707 3,146,412
FTRESRERLE A%
12 | FHESRTEFALF(RRAI N 12,865,925 12,365,797 13,690,449
13 B HRESRBETLS T AL RIS 0
14 |3 RBIARTIIFAZAIHIE Y R k%4 0
15 | &2 b 2 k6%
SR
FRESRTRI ARG
16 (A s % 121 R 1552 e ) 12,865,925 12,365,797 13,690,449
FTAELGRZZ % k%
17 | FALF2Z2M %23 183,155,426 178,323,158
18 BRGSO AR IR ik (144,813,918) (142,082,130)
FTAPRZ2Z2M8 5%
19 (PNE j:;; R 18 et 38,341,508 36,241,028
FrERES
20 | $-HFAEHE 65,085,256 61,593,888
Be R
21 (AALE 3H % 1A% 16548 1972 4eih 762,243,100 738,240,442
1
22 | e F 8.54%| 8.34%|

44



AELATRS X R(F L ERBEAFTTR S - TR I TRELLETIAY

1.
%) e

2 F 1A FALFLAPAI=REMBFAZ /T A) - (FLEERF &P T
ABPARF) -G REIRFIINANAFTARPR) (HEAF o 4P FTA
bi N IVAS R A F%“ﬁ;ﬁ)o

3. R2ABANTFE-MFFAILIEEGFOIREFAPD 2 FD FRREY a‘r"‘,é]:‘ o

4 % SABINTITIMERE F2Z A RBFLE G B AP ERE SFL T K
J‘_gr_:};‘tlt-K EIPTEAREALR G -

5. 6157 A7 i * o

6. e,, 93 i B ¥ f}i’vl‘ﬁﬁgf#ﬁ—’\a‘r“{f ST EE AL FRED AE

7. % 107 gt e - RO TAKE G F RN L -

8. %2~ 7%0%3%8ﬁ TR e BicdoT o

9. $ 17 FALFE LN E G H=(FAL FL2AMApEG R E)HEH B AE
ol AN T AP AH S A Pﬁt‘ﬁi)"

10. # # @i&éa19ﬁ.aﬂﬁ5%%wgﬁ:$18@tﬁﬁ§%*ﬁ%ﬁza
=% 173%—% 193 -

Bk

1. [*f%&=2.-]20A=["t# ~] 2A

2. (‘rfz\ +2.- ] 21A= (KIT%\’\] 13A

3. [# = 2-]22A=["# ~] 14A

45



(4= )

b G R TR
109 127 31 p

7P

P %

FEFEZR
i3 BT

A ERRG T Ao el
Lh'E R RGIERET
SR LRRB

Y T Y RS L EE T B
—\&iﬁ%ﬁ~%%&%\?%&%ﬁm#&%kﬁiii%

fn

=4

\%ﬁﬁiﬁéi%\ﬁaij§*§¢iﬁﬂ$iw§%ﬂ

AR BT AG R

Léf_.fg.—";&_; T}"",,,fﬁ}'}v‘lﬁ,«'7? Ii;&;ﬁ; ,ufgj—a ‘E’%«\
RS ST N N

Léfwev«e—\,.\fg_rgy_ ,,Dﬁ;LAMFL}F,,,;R& "% 2 ’F?I“’ﬁ&?
<ﬁ’ﬁlﬁfﬁﬁ,mﬁ#m%;47<%$ur#ﬂwi,Jugaﬁ,m
K2 FHRR/ILERS -

TEEME G P FTAE I GHBEALATARY 2
ZEBERR G2 FIL o
ZrRFFTASTEAHLTG 2 P E2EE A HE
o T T RRAL 0 B R ISR o

R ERETE

2 B teieTLIEHE

TR E ARG F b BARE o B MR G AR
FEoodpilEz b g B %ﬁiﬁ&%%g%ﬂ;ﬁ
i AN EFEFR SRR AR & F ZIEE (T o
TEE TRERGPELAE HEFEFEM T LG
AR FREALGEEAAMET o

“ﬁ? zmg‘b#‘?’%] ;}”qlki ﬁélpz\P\iz\ = A R

11;?)1%\—3};—&%‘,;%&% mg,jri}kxﬁ @]Mnﬁ

(-) B7*h%

Loy TREgRAR g, HE YR
"FRF AL E L o BHIRGARERS
}Z’§f+&14145ﬁ4 E&-g;ﬁw’:i
az f ;\;]}&$ﬁ¢;};1 —:&-li ,;};ip\—f);
52»;3;%&‘.:173&,, o

2. TR R G E TR 0 22 U
A \p; Miad ~ The-BGLE
SEFEE BN FEN S ER
"\I—r)\ TG F g ’llﬁﬁu;?&’ﬁﬁﬁiﬂw‘ o

(=) # Fh'k

o 723 Fh'e g Zrcik > 305 '%;ﬁ%; R i
£ .2 A&4ﬁ4]v+$ﬁ¢‘r§?grm%? s Fl3T AR B OTT ¥ AL 2
EW%#HH » TR EARR F ;};\F‘Iﬁf“‘l‘r&ii—;[&
Mo R B BT SR e

2. %m%me_%*ﬁé%*$ﬁmw 27 Hh k7
+ B‘.pur- fﬁﬂl =7 b l%’]‘é /}»%Y"’k’”l Aif;—"a °

() T¥h '

Losm 2 TE b % ¥ Bac i o P gl R TR 2 (FERA
Al E BT o

2. FERATF LR R E® I ARE AP M 2 (T ER
oo MG FE A AR AR - R AE F A R T
BRI A 0 BBV T2 FIREK -

0= ?rllﬁ\' ’E‘é

46



Ju

3- Q’Hlﬁp‘”ﬁrﬁ? 'F-’F&- xﬁ;}ﬁ'%i E 'PJ»TG ’Ii[’\ﬁfiﬁ’*
v/ 2;1;{ °

4. ¢ éféﬁka“izéw%ﬂ7ﬁ%%ﬂ’uﬁy%
FyE2Ey RS > LE Ry £ B ER 4

5. BASASLE XM 2 XHPEFRGFLLR § 0
R G AT ER G R GEA SN

(z) ind b '

L EEBRAEE B TAL G FEABDRARGZT
& RR2 5 APRE E2 IR R T
PR Rz dnde it TAEEYp KRS R
7xii?£u%ﬁ‘xd%ﬁw

2. R IE R 2 ERRPE 2 PR n b g
Tirand b e g BAp iR 2 FEARY] > AR
= ‘\F"-’ FRiEHRGARR o

i SR el S JE L SO G S o e WL S S R
i‘fﬁﬁfﬁ%?fﬁmmwimﬁ* EHE 0 R
B b e p I A N IRERAIF R

(I) BWHE &

TRE R EE TR ER R R ARG
EEHH . AR TR G -

2. AL R H BT AR R P ~ B4 *g%ﬁ'ﬁ;‘
Ao SR R F LG R AR R Te B
f?ii“%’%ﬁfiﬁ“iﬁfﬁi’J‘lfﬁj‘é’uﬂlpj}ﬁ, ff)ﬁ ‘/]l'l‘l;v(léL
IR S TN

FRwRpAR ¢

(=) ZHA AR GAFLS 2 e THRbrAFEDEYE
ff | & 3% ﬁ\’f | ¥ gt iR gz ;;;ggﬁwﬂ_ga
AR

(=) %‘?r?#ﬁﬁ”fﬁ%ﬂ)i% VKL ARk R S

B CRFFTIRMH AT EAANGTR %aﬁLﬁé’i

@kﬁﬂ-&—gﬁdﬁgﬁgﬁwﬁg%# Rt UFEEH

FENITZR'GT B o

) FFAFP L AR i s A kR GBS BT

MELAFNLGHEFTHERMEIIFLFL27 55

FORTAHEMERLG B E bl ahae ondide i

R e

l

4

(@8]
—\1\

(

Ju

HiFhgitHBE R/
2 B

i

BRI MR G o e 2 F AR 2R
VR g P W R EIRARS 0 A LR R
< {L o
FEE ARG FIL2 BB KT o R
SEILA e R LIRE R R A ER G
F BB ’;:?Imf éj‘zp &wiﬁ%‘@'ﬁ
m%%i&%ﬁﬁ@aﬁk’vm ﬁﬁéwﬂ@ﬁﬁﬁv
AJIE > 72 TP RAGEA R ERAR 2 rx““p‘ﬂ}
%%?$W%$’£§iiﬁiﬁwlﬁﬁ#

h'G TR kst PR R
ek

i

.;'& Iy xﬁfgj! f BB A R & _.F_;};r—L;; % ik ,Jg]_n;—XA 7
RAFHR G M kR E¥ FRETD 5L
s u#f*/,,\g;;zz igwgazgﬁ‘y;ﬁgo

FTER'GHTFE A RNBHp FRF2Z TR e2fFdlp ATk
(RCSA) ; - raw FHREEDADD) ) ~ 2 THEER 4 i
(KRIs) ;, #1 & g2 -

R R R AP S d bR A

47



o~ FIE R ] AR i;l)g ﬁl YT FLEEIE HEF

El Tl N N L N B Y e

ﬁ&%@@%aﬂﬂﬂﬁ%%ﬁ LD ERTAL G
SRR LE RN A T el = E m% B“ FH b %
FRERENFR G BEESEE S MERGEF SR
xﬁo

ARBLEE S G 5&—&%}& FREEES W sE UE D -

Bt E 4 (4 5

X ERLT

LHD %G
N EEE S SETEE |
TLRE R 2 AR

A gﬁﬂ;’p° ﬁ%ﬂ?;7$ﬂﬁﬂiliﬁp\gér’r:
- FeEheE
(-) SFERGELFL -
(=) FHZFE T FERNET -
(2) &8 A5 £ -
= ARG
RS EET T SR

N YT

(=) FREEPMRAS T -
(=) F¥ RAHT -

(2) FARFAIT -

(z) FLFTAEERS R
s RRRHER

> AR RR R “%fifaﬁo
I~ PHFREER-

=~ f%i&xﬁa’fjﬁio

B pEocl ) RERGERLAA € RFR G F LT T

(-) gL -
(=) B4 REEE B RIVEIBBRE -

FAFEZ RGO AIA N FRRAESL -

-)
) BE4ER & dn R o
)é*ﬁi&%iﬁ&%%ﬁiﬁﬁé%ﬁgo

-
FROBT AL F R RS

i %«ﬁfﬁﬁﬁmﬁ1#§?% e E
LAEL M I ETRERES

R
PR i
?IE"_)%?‘7 Fybﬂq

;N (&r DR GR
T Eh)E

- ﬁ;&#,g ngiw#ﬁﬂ p/r:ﬁf}&‘ﬁﬂfffﬁkl vba;}-,\ﬁﬁg
o AR RETREED Sh R e

S AERA PR IR IRERSITEFEAI 0 B
PR AR RAERE RG22

(=) “h’ﬁfi’gzﬁ‘pi‘#ﬁ*?u%?y

LRI AR T ¢ R A A oA £ &
FXFI)ET > S HEBFCATERERS 21 &R

§%$“%VF§W?

2. 7B AP FRFEI T EIBAGRT Rﬁfgéﬁm
%#EA#ﬁﬁ‘éj&%ﬁ£@$%7 LR o

3. B A A EFEL L OFR W§$rﬁ(%%i3ﬁ$ -1

FE R &

A

FALEHAFLBAFEFTALERETAARE -
4, L BRPHEAKRE S GF B A %ﬁ&%ﬁﬁﬂﬁ’ﬁ
WREFFHE T AL

48



(=

(

fn

I

5. Hu R prg(Ari ERarp w5
Tor BRI A B H A E) o

T R T

)ﬂ%&%rhwnaﬂbﬁaﬁ MR G
CRF ARG EFEE)RG 0 F AT AR HIFE
Z_ ’*%ﬁ;;

)ﬁﬁwk%@4£$%®%$ﬁﬁﬁ%i¥Pfﬁi$ﬁ
TS REMIRE BB B K@” AR = S S
RA BT e TRl B

B4 RRE R L NI zk'i MR AR > & PR TR

EL LTSIV IO

FIESF S

PR TA A
2F I REE PR

1

_I LA ) Kﬁ%}%/}é“’bﬁ% -l(r',{‘*"{ﬁ:}#l-‘w’—"" v R
BERPE L ERE o B RAFE R -

EETENATE:

R x;,;@waf;:,:a;g%g*”“z%ié}’z@ﬁﬁi&ﬁ#ﬁ
o A ORITFZERS = 28N 0 URET A2 bR

% o

HBGH AN R EE AL ST RELER 0

%B’kﬁ’ﬁé"dﬁ*&#’ o KRG A 2R TEE R G A R
S T T

[ I SRS il B R B I o 5
s FASEAT R s FEHST AT % (bl RRTLRR2 A R T
% PPRzzw b ®) oorgoonE Mb SRIEA o
s HRGFAEIF o RIEAEEA BN ‘#733?!— P P
g 2 b &I F] 0 blde 43 F,upak Z = (Know Your
Customer) % 1] & ~ ) )& ~ 2 £ #98 fl
AP E R a‘“ﬁ—t%’% DAL l'ﬂ&‘§’§’i7 Wi Tk
R RS
BLEP

I 22 L AT F £ o

2. AEBHBRAHER o

30 AMEAIEP PN FAcTFIR SRR  R

Mo B %

LSRRI D

A E R R R A Y WP R

49




(it~

M 43 1
109#12°% 31FP (B354 %+~ %)
P *EA |W-FZB|w-FC|wm=%D|we % E
T4

1 FANEE S - 7 AMER 54,9452600 51,403,196 50,284,174 50,062,569 49,275,639
% 2%~ ECL § 3 #0419 i %4

la S s kot 54,945260 51,403,196 50,284,174/ 50,062,569 49,275,639
FARE R N |

2 - E AER 65,085,256| 61,593,888 60,509,151| 60,213,050 59,366,374
= 2>% > ECL 383 %- 5%

2a g 65,085,256 61,593,888 60,509,151| 60,213,050/ 59,366,374

s

3 X 67,794,131 64,333,028 62,897,993 62,381,425 62,120,717,

3a | 2%~ ECL € #0031 F A 5037 | 67,794,131 64,333,028 62,897,993 62,381,425 62,120,717
b FA(£3R)

4 T AN B ¥ 1] 498,334,242 486,873,190 486,092,739 468,935,677 469,706,360
B 'ﬁiﬂ;’;‘.‘w“ FEr'GETA
BIpF)

5 FAEE F - 7 25 (%) 11.03 10.56 10.34 10.68 10.49
£ }_ ¥ ECL ¢ 3+ #040 4 i %4

5a . A% %) 11.03 10.56 10.34 10.68 10.49
% =) ;‘ (%

6 ¥ - E A (%) 13.06] 12.65 12.45 12.84 12.64
= 2>% > ECL 383 % -5 F

6a oot 5 (%) 13.06 12.65 12.45 12.84 12.64
4 :-,‘ 0

7 A F (%) 13.60 13.21 12.94 13.3 13.23
% 2% > ECL ¢33 837 ~4 &

7a 13.60 13.21 12.94 13.3 13.23
(%)
B U BRELF-RF 280
?‘ AR R(EREIET AR

W)

8 T EHT A FE (%) 2.500 2.500 2.500 2.500 2.500

9 PR F RREET A 52 (%) 0 0 0 0 0
G-SIB 2 /¢ D-SIB # & F &1t K

10 £ £(%) 0 0 0 0 0

50



REFABRE S - BT AT
| |[EET AR
(hE% 83~ % 932 § 1078 2 2.500 2.500 2.500 2.500 2.500
N
f‘*b:'f"lf’fﬁx ﬂ\-t ]L\wx
12 - 4.03 3.56 3.34 3.68 3.49
FAVAEZES - HF 2 F(%)
e
13 FEW I ERTE R 762,243,100/ 738,240,442 737,459,595| 709,615,567 703,561,735
I 1+ 1 (%)
14 o ~ 8.54 8.34) 8.21 8.49 8.44
(*3 % 238/% 133%)
= 2% > ECL ¢ 83 2 5 v
14a | F (%) 8.54 8.34 8.21 8.49) 8.44
(A35 % 2a38/% 1338)
mdft f F v F(LCR)
ERB SR LT AHQLA
15 fférs e (HQLA)R 140,287,659 131,064,921| 128,962,094 125,725,519| 123,064,543
R
16 EIR A REE 83,737,169 88,066,621 80,469,189 76,076,890 79,012,631
17 b B E (%) 167.53 148.82 160.26 165.26 155.75
£ LT &4 ¥ (NSFR)
18 TR AR £ R 586,495,067 561,234,230\ 554,093,136 542,580,524 540,651,609
19 Bt ARTT &85 408,085,828| 401,190,086 397,176,673| 388,153,523( 385,861,171
20 ERETCF £ 5 (%) 143.72) 139.89 139.51 139.79 140.12
TR RFE P
BARP
LA LAV D 2 Y FAF AR FERATA
2. AEERBRAAEE -
3. % 2#~ ECL 3473 F1is IFRSO 23 * » |2 2 5P 5 % 34 € 3440
A2 Ap R 5 e
4. % 97 TR F BREHT A 3 & 1(%),  ARP wid § FREGT A SR
Fi 0% g bﬁ&?’?##m@ TEFEINERE L RBIELES -
5. % 10 7] "G-SIB % /s¢ D-SIB # @ 'ﬁ‘ﬂwL >~'J§ T (%), AR AEBETERS
FEIRE R € €k2 G-SIB 2 /5 D-SIB i i 2 427 > tx W 7 HAF 7| o
6. *~% LFHP TLHKAT
I % 127 TR EREBRMFTAE R 27 FAREEF-HF A F (%), 13
- RENFAREF S -FFT A F(0)E FAREF P - T A F AT R
224 o7 %F [iw2=2] % 6873 PP o

51



13 THE B F AR ETRERGE L C RS RD ARG E
155) T & 4% & ind 7 A(HQLA)RSE | £ % 16 7] Tim A iy, ¢
TE G TAFRBERE Y SRR 2 ReyeL

>
»

e The !
N
.

et

Bigy:
. [& ~)I1A=[t4de2.2]29

2. ['H& ~]2A=[4 w2 =2])45=["#= 2 -] 20A
3. ['t& ~)Y3A=[*t& 22 =] 59

4. [t& ~)4A=[t4d 2 2. =2] 60

5. [t ~)5A=[t4& e 2 =] 61

6. [ ~Y6A=["t4&ez2=]62

7. [t ~YT7A=["t4& 22 =] 63

8. ['& ~)8A=[*t& 22 =2]65

9. ["& ~Y9A=[*t& w2 =] 66
10. [*% ~) 10A= 422 2] 67
1. [% ~) 12A= 422 2] 68
12. [*f# ~]1 13A= "%~ 2 - ] 21A
13. [~ ] 14A= [ 4 = 2 - ] 22A
14. ['f% ~) 15A=["t#4 7 +-]21B
15. [*f#% ~) 16A=[*t#4 7 +-]22B
16. [*f% ~) 17A=["t#% 7 +-]23B
17. [*4 ~) 18A=[*4 7 + =] 14E
18. [*%& ~) 19A=[*t% 7 + =] 33E
19. [*# ~)20A=[*4 7 + =] 34E

52



[4 4]

g F AR (BH)

109& 12 % 31F

WP

hra i A

A

w4 B

B b (F 5% $E % R %) (CCR)

467,712,639

457,598,207

37,417,011

& 2% 2 (SA)

467,712,639

457,598,207

37,417,011

p3RZEE £ (IRB)

;’,iifj_, * s

1,222,368

1,096,609

97,789

{£38 ;% (SA-CCR)

1,222,368

1,096,609

97,789

P FRHCE] 2 (IMM)

PHRAHETZRAFEREINE

17 f# % (look-through approach) ™ 2. & 4
AR E

% 2= fL # ;> (mandate-based approach) ™ 2.
A ERAERT

10

VE * ;% (fall-back approach)™ 2. 2 & "%

11

12

13

14

hOERIEE E 2 2% A% (RBA)

15

16

§i e

17

e W

7,360,863

5,658,513

588,869

18

22 (SA)

7,360,863

5,658,513

588,869

19

(L Ml P (IMA)

20

TE R ‘%

20,257,400

19,881,200

1,620,592

53



LF AR
5 b IEF A M AR R
AE A Wi B ~8 C
21 A g iRz 20,257,400 19,881,200 1,620,592
22 | R _ _ _
23 | ErFHRE _ . i
24 :fr“,f PPN 2 £3FGE ™ b "k 1E# 250%) 1,780,972 1,858,210 142,478
25 | TRz AR _ _ |
26 [F3t 498,334,242 486,092,739 39,866,739
PRI
BAEP
1. 2% {35 LE -
2. Rk B RY A AR o
30 FEER AIEAZE(IMA) R D Fh G F R 2 BEKT A% 0 LA B E
PP Y e H N IRECA 2 fy i o
4, *E 2 FEFLEPHEG T K0T
= .
D) RGEFTAE  PHFLGETERGRIRFTAZHEBEILGETE » TRIRFT A
o 12 50
@ R'aEFAGY): HFA MR ‘%ﬂ;@;z;ﬁfm TE ) Rdpm L ER T
4wﬁmlzé mmﬁjgfﬁﬁ, ﬂﬂjﬁwﬁﬂ%y FoHLaE g FoR -
FoFEFEFTHELEETFAELT
3) &@gﬁit ﬂﬂaaﬁ’:?%wﬁ“i—iﬁ &x?ﬁﬁt B g e
$- 2 4? R A [£ 1FAL) pF FASRGBTAV IR S E 40 %

(5)~(6)~ (778 & F

7 :

M

©)

3)

“)
)

RN UL G bR
FrAvane @#LrgmEgT27

2R

M2 b2 ' BEREF R 7 ['f4 =

[“ﬁ%\eiz] B¢ EEEHE(CCPE%
BEALRMRE

TSRS A

hF %I A2 HERF o R (SA-CCR)F 5
BRI 2 (SM) 2 AR ZE 3R -
REVERFTFTAVTRPMRIF D > 245 21157 3
AEm Lz srdp 2 pIRGEE 2 8 A A# 2 (RBA)?

%% (IAA) «

54

AP b e R -

REELISEGT R A AR
AP A PR L 282 T

7
A YR ETAS Y
Fa F\ ?K"T—:

L4 )20 kTR A ECVA) &
éfcr" g,%»_—if*?r&xﬁJ Z_h %
AE R EIEF E THE 2 (SA-CCR) | & T p 243404 (IMM)

ik 9k & 32 (CEM)



6 AEELAFTRLD FR G RELFR ¢ F I ELEE R BE LS
f;’% b2 :ﬁ‘\‘ﬂ\)‘l.%}iv\gl\_, o

(7) j\%\ Lé;’.: —L_E;IJ“T;}'F]\;}»FK,%FW%P\ > 4?%"?‘(3’}} &xﬁﬁﬁ'{ 250(%)) ‘F' 4;%?7\_‘:;—1_%?
FHFRAR AL 2 QAT ERT A AU T R B R fREC 250%2
£ -

®) *EFo Lw AR TOULAE S BB R AT ALE RN - 4T U
—7»; ﬁ‘ié—( fif’fa‘%["ﬂ' F\ \"K’I--Lf-/;(IRB)%” 1p /Fl lz;—«j\}'?&lr!pbi’%ji’rr‘]d_ —F“L—JE"T j)

AERPEE
1. [t& 4 ) 26A= [t 4 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)A
2. [#4 ) 26B= [*t4& 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. [t 4 ) 26C= [*% 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)C

Bi
1. [*#%&4 )] QA+8A+9A+10A+11A+24A)= [t 4 + 4 ] 10E
2. [*f#4)3A=[*4 =+ =) 21+ [*4& = + =] (6E+I2E)
3. L4 14A= Utk = = ~ 1 6F+ [t = >4 1 2B+ [ 42 =5 ] (IB+TB)
4. [24 ) 7A= [%4 = L= ) ISE+ [P 20803052 (IMM) ™ 427 8 5 2 % 2% 22

N o w»

b EF A ]
[4 4] 12C= [t £ = + = ] BN+3O+3P+3Q)+ [*t 4 = + ~ ] (BN+30+3P+3Q)
[*444 ) 17A= %= L] 9A
[*4#%4 ) 18A=[*f# w2 + - ] 8F

55



[*f# 4 2—]

BraF Atm (&

109# 12 % 31F

)

WP

hra i A

A

w4 B

B b (F 5% $E % R %) (CCR)

482,343,063

469,592,500

38,587,445

& 2% 2 (SA)

482,343,063

469,592,500

38,587,445

;’,iifj_, * Rt

1,222,368

1,096,609

97,789

{£. %8 ;2 (SA-CCR)

1,222,368

1,096,609

97,789

P FRHCE] 2 (IMM)

BHAAETLRGE

35 3l S
i ALl

17 f# % (look-through approach) ™ 2. & 4

VAR T

% 2= fL # ;> (mandate-based approach) ™ 2.

hERRT

10

VE * ;% (fall-back approach)™ 2. 2 & "%

11

12

13

T2 FE 1 kw

14

pRRIEE R 2 3% A A2 (RBA)

15

2 344 (SFA)

16

17

e W

9,782,200

6,401,163

782,576

18

22 (SA)

9,782,200

6,401,163

782,576

19

(L Ml P (IMA)

20

TE R ‘%

22,082,050

21,789,238

1,766,564

56



LF AR K
. BGE A M AR R
~E A =¥ B ~8 C
21 A g iRz 22,082,050 21,789,238 1,766,564
22 | 2 - _ _
23 | EfpfRE - 7 -
24 :fr“,f AR 2 £37GE* b "% 3 250%) 1,987,760 2,028,515 159,021
25 |TRLBK - - -
26 |43+ 517,417,441 500,908,025 41,393,395
GEEE N
HLAEP
. 2% (g% L& o
2. AEFEEAHERE o
30 FAFERY MIAZ(IMA) KT RD Fh G2 BERT R 0 IR 200
PP Y e H N IRECA 2 fy i o
4, A2 FEFLIBPED TEAT

7

O BUGEFADHRGECER G RT ATHEL L GIET A TRSRT A
Frl 1250

Q R&EFTE (‘ﬂ}a):f,’?‘;}ﬂmi’&f;?,—o

O HMFTAER: RFLAPF A FPMETF - A HZEMTAL R B g
Fo AV A [ AL A3 FASRGHFTALFAFR S E LY 5
(5)~(6)~ (7)7E TE:MF A3t | 24kt Ko

7 -

() &2 % - A9 &% b % BEFF #%*%ﬁir%&% %$k%a
FRAVRIVE CESPERFFET LT ATRIVE RN 2 £33 TR
2R

@ TREHEGT G HEFET R (A L] 2R R GFEBECVA) 2
[ =217 ) 87 BERIHECCPES & T2 HEZ* % | 2 0h%
MEAEEMET AL 57 F3° T2 (SA-CCR) |, & T R Iv$273] 72 (IMM)
TREAR L N

@) A& FIF2HHFPF 0 REZ(SA-CCR)F %5 > ik 5 B & '& #1/% (CEM)
R E (SM) 2 %aﬁafﬁ o

@) ALUBEFTFAVRPMRLTFSD > 22521720 % 0 3 385

() *EF L= Anrdg 2 N INERE 2R A AHZ(RBA) e 7 P IR R 2 2 IR
% (IAA) o

©) *% %702 P Hh G TR A EzFE fi#”f ¥+
B RRZF AR

57



7 *%&%--+:z= 5'15%;};11#\?% PR 2 23FGE™ b "e {88 250%) 0 H £3f2 38 ¢
SUPERLBA S 2 A TERT A A U PET Y b Rl 250%2
£% -

@ *EFZ L ArdpZ TRAAE > GHMBRGETARE TS - AT U

ARG BEET PR E(RBYY - B R T ARUEA T E ) -

*ERWPEE
1. [#4 22— )26A= %44 2 — ] (1+4+7+8+9+10+11+12+13+17+20+24+25)A
2. [*##4 2-126B=[*t%&4 2. - ) (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. [r#4 22— )26C=[*t4 14 2= — ] (1+4+7+8+9+10+11+12+13+17+20+24+25)C

58



CEESD

EPEREE AT AP REATLLE
109% 127 317

(H = a7d %+ =)

B

B4 7% 3R

7 2.tk

- 31 L
ooip B

BorE
%,%]7 g

30 s

ml% =8

IR 2

e I% B

= p
% % 1
A

- oL A
F).E&_’;I;\’L/P

#C

B bk

%4 D

=)

MEZ2 Y

11,216,775

11,216,775

11,216,775

G 7
3 354
(il =S

40,371,218

40,371,218

40,371,218

G E
2y

BT 2

ERTA

30,141,869

30,141,869

799,269

2,468,056

26,874,544

EXERT
FEE

o f%’
BT 2

ERTA

40,088,916

40,088,916

37,416,701

2,672,215

FeRra 1
& A g
Zz Fara

EHF

112,624,454

113,544,854

113,544,854

12,773,121

12,773,121

12,773,121

3,545,783

3,102,336

2,143,952

958,384

10

59



A Ar3R | ~ 2 235 p 2 tEG
P FLMRNLF M o | RBHI | RECE(DHRG| AT AR
‘ - s 2L %% s . Ve
BOHE |3 #%f“ G [ Brre| EHD | KR T A
MW A | sgB ARTE
& E
[ERA PR
11 [$22F 0 0 0 0 0 0
A-EGR
BRI E 2%
12 | ... |455442354455442354/450,554,038 0 0| 4,888316
AN == ER
NE A
13 'Zf | 5,440,017 5,440,017 0 0 o 5440017
-E iR
E S Uiy
14 j 0 0 0 0 0 0
A-E 4R
B &
15 |FA-# 2,246 2,246 2,246 0 0 0
4
2 A%
16 |& #-= 12,276,706 12,276,706 12,276,706 0 0 0
4
®FAER
17 o 831,231 831,230 831,230
A-EfF
F R
18 [# A -% 18,014 18,014 18,014 0 0 0
4
BT A
19 e 162,028] 162,028 0 0 0 162,028
=3P
Rt 47
20 |fLF A- 712,389 712,389 712,389 0 0 0
iR
His T4
21 o 2,029,183 1,108,783 1,108,783 0 0 0
-E 2R
22 |BF A [727,676,304727,232,857/670,996,176| 15,241,177 26,874,544 14,120,961
7
<724
23 ("R %3 | 7,037,338 0 0 0 of 7,037,338
LEFER
24 | 2167280 0 0 0 of 2,167,280
ES

60



P oix 3R

P

(o

LI P2 MR

PN
i LM ET A e pg [ HE (BRI ERG (AT AR
: = R =L 4% » C e e
o F%f B Alerpg| HC | ZHED|f254
B2 %1 B AEA E
o i e
LR S
=iy
25 & R 2 739,143 0 0 0 0 of 739,143
£ i
¥W'e2 &
26|, . 0 0 0 0 0 0 0
f bR
“4E R
27 %2 § £ [ 2300077 2,300,077 0 2,300,077 0 0 0
fiF
28 | AT | 5,228,706 0 0 0 0 0| 5,228,706
~Hpr i
29 |, . 121,429 0 0 0 0 0 121,429
A
BEFEg
30 FAER
R g 0 0 0 0 0 0 0
]'_i
R
FAE
31 | 638,273,838 0 0 0 0 0| 638,273,838
&t &
32 |, . 11,500,000 0 0 0 0 0| 11,500,000
|
Fl 7
e
33 0 0 0 0 0 0 0
]'i
P
B &m
34 ) 107,246 0 0 0 0 0 107,246
f 7
35 B BB | 1,424,492 0 0 0 0 of 1,424,492
36 |[EFE G 853,806 0 0 0 0 0 853,806
vEat i ig
37 |, . 111,021 0 0 0 0 0 111,021
P
38 [Hi i 490,175 0 0 0 0 of 490,175
39 |7 670,354,551| 2,300,077 0 2,300,077 0 0| 668,054,474

61



AL FHEF L E o
AR BREAAEAR -
hde TPAGRdR 4 2 MR l% B f'@;fﬁ'?‘ﬁ ;‘ﬁé_é f‘%%\"’ %g;"‘iﬁﬂﬁ‘/@\dﬁm I% B o
r p/\,zq\ﬁ AR FIZRG B E PIRETEEFAPT R ETFT A
Bpmisiee 85 REEGIEILRFA WA R G E o bl ok LR R
Z%iﬁa%"ﬂ\ K WS ,}’{'ﬁ‘ﬂk“’"#{f]—fﬂ\f]ﬁm% B, > i ’*J}L‘é}g Jf#‘J ~ TR e
’a&xﬁ ﬂ]}g“‘J N I’;SJL\,L»\:,%‘J N I’—r;g_&xﬁ f#—J 2 I’—,}t-«ﬁ_@ «f\i' ﬂ\%f’fIEJ :‘)
4. r'a’*&“ﬁﬂh‘#J N ri%ﬁ‘{'pq’ﬁ—‘ﬁ—ﬁ#J "EEEE r"**%&"ﬁrﬁﬁiJ 2T &
# E(A~D WIFARE T ri2 2 F “Lﬁ?’%]’ ko fiE, 2B 7@;,7&}&%';‘*%\
PR R RFTAGREEFED B HRLER §E
(1) TeE*h uﬁﬂsﬁh (A )™ > FEF| R R A NIRRT A 0F
REIFT AR TR RGN BB 0 TET AL RAFT AR
B (B 5 aB R~ § - 55T A2 &% o
) T R s ﬁh (D )T >4 &P &4 ~Deltaplus % FHHEH G 5 23
FRLAR A u%mﬁﬁmﬁﬁ’&%&ﬁﬂo“ﬁ?*&%*ﬁi
FAE S FR AR EEBERGE - KRG A Hikg ) B
- %o
KRF AT ¢ B0 H - Ahv LAY LT FHI T A/ FAP
a‘rl‘/]eip PR T AR FED 0 R T AR o
AP BT ARG RIS BRGEY —H#’ IR 50/ CEME -] W
B sedk o gt vt ,;;}fg,jg 3P 4, T BpreZ f?J F 2R tE G ,% B

ﬁp»%a’* .iEﬁfﬂﬁz—aﬁi*rﬁﬁﬁaﬁ R

FC U
1B

92}

-

NS

"
N

Fr ot e
=

Bk
it

)
Ay = S
rv:rc‘;““\; )\-/Fh

>

[©))
JECIR

R
5 o
(w
b
IR
o

s

1

T\4
Py

. (w.(

Z_ B

62



(2 +-]
ZERRGIFEMBELA R R ELIE LR 4

109# 127 31p (H 374 %+ 2)
I p
, VEHER
b KN o # v % 3 %
e S K R L o R
A C # D
B

FrZ2IFFFRFE
1 = 713,111,895 670,996,175 15,241,177 0 26,874,544

27 AME® l} 2

PrZIFIVHRFEF
2|5 SRR 2,300,077, 0 2,300,077, 0 0

PrBFAFATRFR
3 - 710,811,818] 670,996,175 12,941,100 0 26,874,544

T2 ERR
4 |FALGAZER 170,608,688 23,592,995 0 0 0
5158 H 2248 (19,513,681), 0 0 0  (19,513,681)

CEHEG Y g
6 o 1,195,049 0 1,195,049 0 0

T 1% B4 P
7 [FFHZR 99,850 0 99,850 0 0
8 |iF TP 2 k'GiE 707,129,924 16,536,076 0 7,360,863

B AEpP

. A& LA & o

2. AEFHBREAAER -

3. Ti*h %#ﬁJ~Fi%ﬂi FRRER, 2 T L,ﬁJa FEINT R

EIERE xR A Y B B b GRS x%\ﬁt‘ﬁ%}?(v ER ’ff’?i'ﬁ %FT)
-

i A ﬁJT’%%ﬁéﬁﬁﬂﬁ&%ulzsﬁ@o
5. ARFe 2 H- AP &”’Wpﬁﬁaﬂm%%ﬁﬁmﬁﬁﬁqﬁﬁﬁwa%ﬁ
B(x4 % - j_;a)@;; Lo A ERRALTRNAL RS FIUTHAED o &7
PP e
() TFARFLALEFRE, YR GFERT - Rp T 5% 3 GE(CCFs) 1 &
%F.,»-’\ r;S}\,ij\:ﬁ‘:J ,é;}»;]—‘:;,l_)\%(,]\,- $%FT°
@ "THEFHR2F2ALE ) RHFAFT ARSI (Bl FREEHET 0
Z P & 4& ~Delta-plus % F#H g4 @ 5 /23 “%?ﬂ\%;}ixgwm,z VIR G B R
){%%« [x,_fg\.l.] 7 uﬁ‘i)

63



() TRBHEE ARG B
fpEE e [“;‘]‘%\—‘L]FY@LFI“EWI% B2
@ TFEEAR,
6. "TBfc HFrrEHTRIT
() Hesl TFALFALD A, 2
IR o e E AT
2 Hemp2z T@fc HFirikdpih
B
1. [&+t-]1A=["%&L] 22A
2. [#%&+-)1B=[*¢%-+]22B
3. [&+t-11C=[*%+] 22C
4. [f#%+-]11D=["%-+]22D
50 [&+-12A=[*4£+]39A
6. [“11**—]2B=[‘T‘I%\'L]39B
7. [*&+-)Y2C=[*4%+] 39C
8. [#-+-)12D=[*t%-+] 39D

64

?H

2 %R

"Rfe Wy TATER Y
NEE e kiR, 2 Tade, &
"% 7 H(A~D )T

N
2 £

C

:%‘&Q;ﬁﬂ-‘{,'&&xﬁ #_—r,,?r;]:g

: '4#}:‘] 2 2 ?JL_—L, * OB e 2E #—r s , * xﬁ’:l:.,% K f/’:(CVA)

P Tl 2 &

RER -

2R
‘l

o



[4 =]

EVH2TRAGIER2Z LR AP
109 12%* 31p

P nE
= ¥ % »iE T = K 2Ll EF 4e
| R AR et s f)@k,ji
\ifﬁﬁﬁ'n&’igiﬂéﬁ-’ﬂg 7’%}?('1”55'1%\’?\?&\&}5%#&*4&%
F)E B EASHIE o
2.f et R
1.2 & 3 * 2 &
I A A L UL L P e et s
i TR WA 2 AR R A £2-CE
2.7 Frh e FEHARRS AR LT
AR ARG E LR
PFE AR NG E
P N E AR o
ol B R W AR AR A
PR R AR b Wi o b 25 g ;i 4 ififﬂjfﬁ
B A R AR R 2 P K OmE BEAR £ 5
HE o
DT E ELE B ReskE o
MR E = B RER R B2 RER
% 0 B AR BEIRER - K o
B AEP
1. A% L3S @ & o
2.i*ﬁ%W&@ﬁﬂo
3% -lidpy [ +12 FWHFI\ W e B TR T AP RERL
e BE ) FARFLRRF FERPESALREZIE R T
4. Lﬁl?'l'ﬁ‘f%"f*u[“ﬂ‘\' -] 7 dt 'La“—UEBF\*ﬂiﬁLV* L o
5. FZ )¢ g2 3 2 P o REEP dele & * 0§ 3 & 2 (mark-to-market)
2 1 03] 3% § (mark-to-model) o 4t *h o 5 MIER A BN BER 2 AR 0 e 5 R FNEE

i%:}@ﬁg_i_’?/z:\ W:‘io

65




['t% L =]

R - BT

109# 127 31p

7P r %
AEEBEA S A EARE T ARES < A JEd F T
FBTRBETARE FALL B A CTASTEHT
FAELRY BRSPS THTE HEF -
(1) 24
A -MEA S F-BMARLETELR L X - AIS22

£ e e g S 4L
(TSR

ST R jﬂ‘f_a“??&‘ﬁ%ﬁ@i S BTET2-2%

JEFE~BA ZAPFR -MELZZ AR
N &V OBUT: ~ 2B # 72 PTCRIz=% 2 2

BREECEFER T ER - TR S EN RGN
113 s B A e{;}él Fﬁé_é{ L lﬁb%f??%iﬁéﬁ;LL?i/Qo

EHBAEGINEE SR RIFIFT ARG FHHA
PEESF k-

THET R EEEAR AR
2 | R EUFL RS S

PES

iz * b % mck

s kb

(DHf 2R RGFR2 0y Rp ot SBF - £
b2 FIE gk FL A Rkl 2 o
(DE=FMET R G FRHAE - AFEF§ - LR FEL

R

L OB LA EBLR

TFREEIEA -
(zzF > 22 Tiaeh » ¥HE

NE > BB GRS FE - ERZ

LTI KL P RIR 0 S A

I EGR T2 L

(Dﬁi’irﬁ? SR AT R e TR CRIRGE LR 3T
Ptk MEA TR-MAEEIFEAME ] 2§
FE M FEY RS R RS ER G RET

N

66



g

e
DFesgfd 2R3 F  RFHE - 2RFTR T &
TR Ee AR E L o X E p}«"if‘ln\ﬂf%i}l\f’f i
FIEERIE O TTRERGNORBELE S UG E R BB
Kﬁ,o
1~5F ¢

ErRGPREEFARIC R PR RGP R
o R E PR AR ZHE 0 AR G E IR G RiE

i o

AT E-EN. I
FFe*R e ERFEBNP MY R ERT T FR
LRI S

I nHFARLAEEA Y FHE g AL ¢ ¢
BIRIELITR R R EREIEE TRAMARL FPERER
[E

VTR TR S L o R
PR G I - Bjei R BEE G LM T T o

SRR -E LR L
*RCR P A2 (DEFRB - SE2FLEAFGY R GFREFEREYE > D E4L
e e sk FECYRGAR N AT A ML GIRLR £ 2 F T

() FFRESNERBE AFEY LGP B2 P32 > MR
PABSEREP T

63172 FaA gV
ARG ERICKE RS AR ETIEERG Y R R
ERR G EIL AR TERT LT SRR F RIS
2EERRZEL
LY EH

(DR FrFa RE2E*RGFEMMRAT > FFp ¥ TR
BRGEIL T WAL E5ED P .

(P ¥ TESER G » TFARTETRImE R FME -

T~EF /PR
L BREFPED RPRRAFET LR E AR
PR I iR o

g

“Q Y @

AEEEPIEPAIR P FEPHIR ~E SR RHARE LR
AF o AN TP PFIR T e, - T FAPHIR
BHRCGFIE Rl (FoSyEE L~ TR L BREHARR SR 2 TR PR &
ﬁ% PR RIS TR R Rl R AR R] ) c B FAPL - gpa 24
é%ﬂ BRERGEEIF-EHAR PIFPLSFZEr R SR
g AR F A2 g eniBiF - d ¥-F2 5 - FpREHR
SER S ZYPREFHIEF ML IHR

67




B Rh'EIFLFRENF

CEFEFE (R'GFERE) o
R ERAR €L (R'eFEWE)
N *g r'%;’r;ﬂ;ﬁ

s IR R RIB W) R ;‘*,;,;o

5~ B4 PRI

HEF§2 AT
X T TR ST 51
ﬂﬁﬁ%@xigpg

=~ w Do —

,ﬁﬁ%%%ma AEFAEY FALGRAPNE LR -
2 FTR A AR

B S SRS S 12 LTS 2
HETER B PRIT VRE- WA 2R EER
d A

-5
L P ER > AN ERE IR R EY S R
FPREE R -

%%&%&ﬁfgiﬁﬁaz‘%%%ﬁ*“ ¢‘ﬁﬁ%ﬁﬁuj$£§aﬁﬁk%ﬁ

AN s 4 d FEAFEI LR FERESETR AR L

PR VR L R desEkp s FRE
BHDHEM BB BB \;é’#éig,“r]—% T

3 S PG INA o HE A F T @A) B H
P REE 2 i¥M4ﬂxﬂ*ﬁ$$ﬂ%M££aa’%ﬁ
N R e i

T?‘;?*J}Lxﬁ*‘ﬁi‘)é\"lgviﬁi%i\; i"g%?&%#&’ﬁ\:li’A’\V”'Jéﬁgﬁéﬂﬂﬁ}i—l;q’lﬁ?gﬁfgﬁfﬁlﬁ—“
FrRGER RTA(H4e }

: e )
G ] s o [(FRFEL L PR EELH) AR SRR FS (o )

P AR SR L) |FEREAES S WERE YRR JoE T A o

. A& LA & o
2. AEABRAAIET o

68




(% +e]

B FA&EE
109#12% 31p

G T AR . ,
o FAER -
I8P F ;}'glf: /)é\. = 2R D
EORGH A | AEARGH B 2

1 | 2z 984,713 461,177,482 1,856,155 460,306,040
2 | fFEEs 7,668 151,405,059 34,140 151,378,587
3| & k% 8,278 170,608,688 337,893 170,279,073
4 | B3 1,000,659 783,191,225 2,228,188 781,963,696
Ao o ¥ .

&5 &
o N

L A& (AT 2

2. AEARBRAHELR

3. RHRRGERGDTAIED ¢ FRHEGRESZ AP AGE AR AP
(1) FfEzs: ﬁgmﬂ<%ﬁ;§%ﬁno

@) #rihi ¢ §RE KA Ak BEGYR R SE ARG AND)
I%\ ﬁ 3—\"L(liUF)\ il 1:E %Fﬂ_nz\‘ z%i"—"ﬁ I%;’g‘,ﬁs ;:}#ﬁ_ |~;E‘E] o
4. 415\12 l%l IE' ;‘—5, Y }"al # ﬁ*& ]QQ'KE\‘ > }k Kﬁ'f'&/}\g\‘ L

4 'g‘%//ﬁk‘#ﬁﬂﬂ" (e foii 4 3"]"5("‘#15?%'? E¥EE T

g v :é_,jrg_;}rkf)lgy 2 ,% @ o
50 ORI EHIREZ LT A
6. AF A BF /A R

2) -

AR R TR TP E.
SRIERE Ak N o ﬁ*?%w

i%°

T VL)

A PEE

1. [*%&+w])ID=[*# -+ 2 ] (1A+1B-1C)

2. [H#%Lw]2D=["%4%"L2] (2A+2B-20)

3. ['#-+w])3D=["%-Lw ] BA+3B-30)
B gt

1. [t& L2 ) (ARA)=[*"4 L1 ] 6A

2. [4+w])ID=[*%4%-+-=] (1A+1B+1D+IF)

3. [#&Lw]2D=[*4%-+-] (2A+2B+2D+2F)

69



CGESESD |

ST IR S CTAN S RN
109#12% 31F (H =354 %+ 2)
7P £% A
1 | P AFLP 2 9AE FREES 2,027,141
2 | P APFEF A G2 % E FEES 561,122
3 | wAR R AE SRR 987,178
4 | w4 R R &R 599,185
5 | H g (9,519)
6 | ARIFEP 2iE L FRERES 992,381
CENEGIFEL SR EP
e iE NP A QKT LA HFILRP
B A WP
(NN 04 A
2. AEFBREAAHEE o
3. EmXREE FRERES p;}rrfﬁ;ﬁ REE K BAR A _El%/,)é\ifﬁ'
4. prYFADFLF L EN2E N GRES %K E G %E?rf Eiﬁ%ﬂﬁﬁ%‘ﬁi
A sEL e

S PRFABIRE A GHRES AR LAPEP R AERE
6. BH R EIF L 2INE Mo FH KR LI -
7. B R EAE2ZHP %”?:»a‘r",fiﬁﬂ'w Bk T oo

i%fﬁﬁﬁ%ﬁ :

1. & +1])6A=[*F4

L 7 ) (142-3-4+5)A

70



[*44 L)

BrFAST O ER
109 127 31F
LI E
7 p [

300 g b
V- R -F
CEES T F T
k,ﬁ + %&g—élg H
ipidﬁ%iﬁ
é‘ﬂp b"" <] {%7
e R

CHP A AEATILEFHEI ARG ) FHD o B
ﬁi%ﬁﬁﬁifWklﬂﬁ’HﬁLﬁﬂqu¢$°&%ﬁﬁ$«
QirfED HRy o AL R RRL P ST -
CEHAE W HH B A T AR 2 AR R TR e
SRR A

%% bk A8 F A 4o (Stage 2) ¢
EBEEEIEG > AENJIL G- B 0 AR B o

SRRl o ARABgs (7R e dAg Bk o

RIBHRGIFE > BIT- F@ R U SFEIS L .

Bl REAIER o Bif- B AFRAR (FITL kA2 b o
B A ATCRIES HAETIH3GER f R FE 50 5 AR TR 8K -
) 5 * AR (Stage 3) °
AERIL A =B U oo

AT 'E’J{I—TAIFJ‘ °
CFEARRZETE YR HE 2 M TR FARAEN o
AR e A AR AL EAR T R A AR

»(;»‘

‘+H=

- )i
7.3
ki
[
&%
4

&~ W DD — U‘I»-Jkool\’)r—'/\\‘\
e e N e e e e T e
I

AR

-

&R
# % o @ TCRIz=% % Default® & -

W AZEIOX gk
m A OAR G R 2
2 d

WHAZEI0OX k& — EAR SRR

HiEFHEEE A%
(restructured
exposures )z T_i&

TR EXCURERE

RA Stagel- |
Rz ARA
(ECL)-

Stage2(3%)~ |
i 4 A RIMEAD)X M 4 F e 4 £ (PD)x £ 448 % £(LGD)-

. JEXTV USSR TR T
LHRRBEADY| & o0 8 &R 88 SRR AAAS 7 3K 35 403k 8 A9 X 15 A 98444 # (CCF)

Stage3.

NEEREH. | AHREEREAN | A ARMM > 408 | AHAMMEHREA
# % (PD)- BERH2ZME. R HFEMRE 100%.

71




TEHR

I FIEHFL a4 o

ATE ORI P LS A T A

109& 127 31p

i prd A
” | 7| L P il S # 7 % i
v f 0210= 113 30= 31% 290= 91= 2 180= 181= 2 1# Az &
IERFPF A 660, 315, 443| 91, 325, 237 54, 943, 741 32,175, 308 53,461, 993 105, 310, 358 323, 098, 806
IERFPF LD 782,299, 588| 27,709, 161 30, 881, 366 82,879, 363 103, 396, 608 188, 375, 958 349, 057,132
#p fEik T (121, 984, 145)| 63,616,076 24,062, 375| (50,704, 055)| (49,934, 615)| (83,065,600)| (25,958, 326)
AR AP RERFP A LPHEATERNS (B F ) 2 £ -
A0 p YRS T
109127 31p
Hi»: 21
R o FE 7] B 2 i el b i £ 1
v " 0230= 31 3290= 91= 2 180= 181x 21+ AZiE | &
ERE R} ?‘ ERmeS 2,453, 883 324, 701 263, 584 348, 501 333, 487 1,183,610
EREE -} ?‘ £ 3,092, 693 437, 764 787,792 584, 280 986, 987 295, 870
Hp jEdE T (638, 810) (113, 063) (524, 208) (235, 779) (653, 500) 887, 740
L AREFASTRE CFP AR BRE FREREBSFEFE AL B FAT G RP ik
R0 AGIHEIRA A AR (WHEFAFTHBELTE G EARLE) o
2. B2 AEIALZ KGR A GIE(REFT €3 L % hTR)IE PR
oY EFA~ITE o
ASPAMFRY BE-L o AE - LA ApHA LR RIS A K
BrRRGHEFEY ZE9ETFAT
oy % 109# 127 31p 108# 127 31p
EN ifg*‘ &% $ 249,763,257 $ 240,401,864
p R4 232,097,927 216,418,787
hia ffﬂ%ﬁ % 2,000,000 0
H fo 2,115,584 2,626,646
$ 485,976,768 $ 459,447,297
A ¥ 3 i 109# 127 31 p 108 12% 31 p
p R4 $ 232,097,927 $ 216,418,787
FIEC I 75,397,114 79,877,564
i ¥ 54,776,442 53,653,692
LY = 64,262,164 59,714,137
»*é‘ @ ¥ 17,600,924 13,945,764
1 PRI E 9,964,271 10,125,067
& ﬁ;ﬂ; LRI 15,917,602 10,781,093
iﬁﬁi%] AEEz F EECEE 8,108,871 7,780,207
H is 7,851,453 7,150,986
$ 485,976,768 $ 459,447,297
X - % B 109# 127 31 p 108& 127 31p
By p $ 457,779,875 $ 428,461,262
e T 15,193,342 15,272,746
ENEE 9,234,010 11,519,422
H fo 3.769.541 4,193,867
$ 485,976,768 $ 459447297

72

AR e > R o



3. W W RRL f IR TR o

109 & 12 % 31 p

P R z 2T ks
= T&|iEFA
TR ARG
#7928 ¥ %k
LT KR
Stage 1 Stage 2 Stage 3 Fe
PP S SE RN A
12 % s % & » F % F H F KAZRFL
I A S T 2 £ [
A &
& & $222,062,618 $ 2,875,763 $ 5,459,607 $ - $230,397,988
W & 216,422,857 11,981,206 2,951,356 - 231,355,419
# i 23,787 499 346 - 23,940
BEG £ E 438,509,262 14,857,468 8,410,617 - 461,777,347
EERVEN ( 1,724907) ( 925,826) (  1,856,155) - ( 4,506,888)
& TREFTAER
EiR A SR
@ 4P Ak AR
B ARJE YRR
RAF A2
AR - - - (_1.828.105)  (__1.828.105)
B $436,784.355 $ 13,931,642 $ 6,554,462 ($_1,828,105) $ 455,442,354

4. EERGLZFRFNLITR (G 0 3 FHE])

. i%ﬁ"}iﬁ_ﬁ . _;‘E o
bR R A AR AR o

THIEED 4 T E2RERED 43¢ > 3R

73



{xﬁ.%‘.l. =

]

7>

74

W F )=
109127 31p (H =374 %+ =)
kR
- o A N i
F I Z_FE & ZFERE| £ ZE— 05
7§ PR lew—w | e | T S T =
W ETE A LT A (Rl S e A S 2 N
& B EFE D | N A Ay
& C w3 E @& F
& G
T 420,631,515 23,484,844 6,147,259 16,189,681 16,189,681 0 0
FEES 151,378,587 0 0 0 0 0 0
a3t 572,010,102 23,484,844 6,147,259 16,189,681 16,189,681 0
E K2 AR
P 900,278 31,025 0 0 0 0
L B ) R
B AEP

. A& QAMEE 2 E o

2. AEgB %ﬁik@ias*ﬁ °

3. BREFR'GES a‘\—"“f#ﬁﬁ’i BE/FAS > AEY S RGP EL KGR 297
7 M s bﬁ‘« e s # AP ER)L kG £

4. HEFEE !F‘%?—#ﬁ Fodm/ P /G % A2 R & L AR A R 0 A A 2
FRCL Y T PA TR R B T S gk R tRE G SR -

5. R EGZEFEFPHLFS/ADBRFR/GITAEE S k' E%7 7 B FRS/MF
FFE/ G AT M SRR A o ?%l&%/ﬁ%zg‘l,“aﬂ_/lﬁ LA e e ] r‘?'r.l% B (:}F] Je o
%@%H%”ﬁﬁﬂiﬁr$ﬁ) EROE(RRE K T EEL £)RE RS
WOE AR R R &7 0 7 HLAFARFIA o



CIEES

SLEI R h'eiREZET
109# 127 31p

€ HIGER 2 LR

7 8 r 3
. . ” _ NG R IR L 7f s 7o RELRE
| FFHT IR X PR (BCAISZ I 7% 4% ERITE S PW T ITE  RRFEER
HW(ECAS)z LAl > 22 BF %7 @éﬁfrv \/.,f;T;y‘,Fl? S AN S 3; o
Ny e [P R FRERREFAL S
o [Fo FAAEET S ?i%ﬁéﬂﬁﬁ~gaw;$%J%L;wﬁ—ar%
r#ﬁ“? LN FEE NP IEE YR A T o
JFEREIRE 5% o L, BRI RR R AREEY LT
g [FEREOHG P ERERL AT TORT R s
2RI
TR H b IR R SRR AR b g B a2 ) IR R B i R AL E
4 |EACFLFRME T ARG AE T L HERERE 5
)
TR
I 2% L AT F ¢ £ o
2. AERBRAHEF o

75




CEESRAD

76

T*RhYGRESEE G RGP TR ARE
109# 127 31Fp (H = 37405125 %)
+ [ 4 B F o= t 5
f; ,ﬁﬁ &: Z?w,ﬁ%'&% BT AL TSR
5 PP RRISETRE | B bR 4 -
13 13
% v 457 AN EFR | AN EH | ANEHF hEIE | T | TR %
R - 4
A B C A E e #c F
1 | 2 EFE R 123,725,073 123,725,073 0 339,347 0.27%
2he A e
2 | .o o 2,000,000 2,000,000 0 400,000 20.00%
=¥
Biz( % %%
B 4LFE B
e 0,
30, Lo gy | 48526684 48,526,246 0 24,067,583 49.60%
+)
EF(z#ES
4 . j 209,378,699 119,845,260 204,742,259  21,294,370| 215,928,057 95.53%
B R O 9)
5 | 2eFE 215,414,702 50,763,428| 213,904,321 1,459,251 177,699,408 82.51%
6 | AP A K% 59,006,790 59,006,790 0 31,490,222 53.37%
7 | BERFEKT 2,255,183 2,255,183 0 2255183 100.00%
8 | FEE2E 0 0 0 0 0.00%
BERTF
9 |[HiFA 23,229,798 23,229,798 0 17,313,811 74.53%
10 | %3t 683,536,929 170,608,688 677,389,670 22,753,621 469,493,611 67.06%
xR FE AP
;Lfr % % 2]
1. d\ % %%‘KF' —1: : -F:'E °
2. FAEBHAALY -
3. *%#ﬂ&?%ﬁxf_ﬁfﬁﬁfuﬂg 4ol
() TR *EERREE RGBT A RIE-& P P N WELY



(CRM)Z % T e " fR(Ae"f 0 2 & 2 Hh A KR 1S) o

Q) FRGY GRS R RISRTERE-A T AW AT R Y Gk
(CCF)% % * k"% 3% (CRM)2 % "6 7 °

() FRG T BES T RGP REI R B ARCCHE G Y b
GHISF(CRM) S 2% G % Ap 47 > 5% R T AR 2 297 -

4) Tiop il TRGETA, & TYRGT EE AR B R RIS SRS 2
W U A AT e

4. BAGM 32APMF I FAB Q) T FHM S - Al 4[4 2-C] &
[# 2-D) 44 -

B
1. [%%-+4 ] (10C+10D)= [*t% = ~] 10T

77



[‘ﬁ%: 4

ERGHEINIR G EET 2 RS IRRZ

pa
) .o > B - .
109# 127 31p (H =374 %2 5%)
TR
0% 2% 4% 10% 20% 35% 50% 75% 100% 150% 250% 1250% LTA | MBA FBA P ER= ADC He ta i 12
s LS g
* & 'ﬁ*&}fz\‘
A B C D E F G H I s
J K L MW 0 P o I r 1| s SRR
T
! @ g 122719337 0 832, 986 0 0 0 172, 750 0 0 0 0 0 0 0 0 123,725, 073
2 2 4
fra £ 40 0 0 2,000,000 0 0 0 0 0 0 0 0 0 0 0 0 2, 000, 000
i
s | BmECE
S
Kz B 139, 428 o 9,291,270 0f 33,772,790 0 5,322,407 351 0 0 0 0 0 0 0 48,526, 246
S
3 4)
4 E¥E(CF
T 0 0 3,040,425 0| 15,514,507 0 207, 319, 656 162, 041 0 0 0 0 0 0 0 226, 036, 629)
%)
Ed % , 409, DO s s y y N bh y 9
5 ST ] 0 0 12,459, 658 0 111,911,309 90, 429, 827 562, 778 0 0 0 0 0 0 0 215, 363, 572
6 LR ¥ 0 0 0 0 0 0 0 0 0 0 0 0| 59, 006, 790) 0 0 59, 006, 790)
&
! 0 0 0 0 0 0 2 255,183 0 0 0 0 0 0 0 0 2,255, 183
8
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
? Hugal 6984570 0 0 0 0 0| 15,532,839 0 712, 389) 0 0 0 0 0 0 23,229, 798
10 et 129, 843, 335 o 2762433 of 49287297 111,911,309 321,032, 662 725,17 712, 389 0|59, 006, 790 0 0 700, 143, 291

78



AR L E
NE AN B TR AR 2 BA ARG 2T

A B R AR -
TR GRS RGBS RRI Y P E T AR R § 4
237 -

B GEE B RGIRE S B AE B RL R EERT 2
AETEAEWME - LY Fgp4 [ 2-C) & [ 2-D) 945

79



[z L-]

oy

-

PIER A2 R RE
£ 1 p

7P nE

S ARSIt TE R -5 S e

1 [ R AFE ~ A2 B A A2

Mk d TR

B IR I P P I M % HGEH
2| 2 A RS 8 T R
vﬂ&v:'bﬂmﬁ_}%

R G HCAIAP R cdR 2 2 e F 2 A
Jﬁp\’g

4L EEMELERY P IGEE R PR

W LT AEL » 87 A u T
Fiz ~ AP IGERZE RPN IGEE
B E2ZEN R G E KRR

BLiREARE £

AT R N o+ Bl

*n_v% )
P =iy
o
N \r:x
4ﬂ

i Mt il FEER 'S

#X(PD) G B EL & ~
TR (P40 3 G4 S e
2 E’L‘-&\T'Iv lp‘:;[‘ PD ; ‘,E)i/z:
TP LSBT RS

7 FEEHFLERTF)
(2) i& 947 % & (LGD)(4r F pt 5 AT i3
P 23k ‘]#Fiﬁ Foip B3 S
FORARRS2ZFT AL Lo
2L
2

LGD i QR 284 & g3 ok 2 pF
ERERES)

() 5 * 4k Gl ¢ e AR P o

L0 P IRIEE FEA| R

80




2 I

TS L8
N F R B AA AR o

KATEZ 722 B)F i * 245 RAPN TGS 22

81



['fd=-L=]
ERGWARBOPI A LT LR BGR G IR
TR REE > NE AR Pop o (Hweci

g R
+ = %)
RAet | S BT | T00 | SRR | TioE | B | T | T | hg | T G0 |4
N i % FoER | PR E x| A A X | T O HET O htE |4
4 418 % (PD)A & F'f @* *jﬂi yﬁ? R IR iE X | ) e o I 7
BIFA| 2 At | BB C | ¥ GBkis2E | B wF |#2 |[JF |A 1 |## | K L
% B ki D G |H J

0.00=PD<0.15

0.15=PD<0.25

F | 0.25<PD<0.50

i _
0.50=PD<0.75

"1 0.75<PD<2.50
el
2 2.50=PD<10.00
X
10.00 < PD < 100.00

100.00(:% 1)

13

SE AV L)

82




B AR ARE SR GET A R

1'*%i%ﬁ$:z;o
2. AR A ARG -

3. R'WARD X SHAHPINTRE TR i AR RS (DT (D EE S ((VEE-PART C MEEZES GG Y
WEE QA FE) 5 (V)R etk i @ £ R arz«:r-;t;/‘z LR MAE AT (DA R TS (D) Gi)E ¥ 5 (V)& E-#F%
BT WEZESI(E e F/EQEL F2) ] (Vl)/as B S ER(A R ARE B2k %) (ViE BA-A i k% 0 (vii)E &
AP EEFT SRR R EARE (X)F » RJeEE o AN R AHP IR P IGEE 2 2 G EARFLS A BAR
A B AR

ENENRGTRET GHRLTBREFENRGBYL LR A o
iﬁ%mg&-%%wﬁ@%i%ﬁiﬁ%$agagﬁmﬁ,aﬁuﬁﬁgﬁﬂkﬁw AP E NPT L BETIA o TR R
o %”Fgﬁxkjﬁi»&f@ R E PGP F LN ko

6. b’azizpz\ PR ESRER D AR ERATA B A DR P BRI R T T R RIS E )

7.%@@%@&%1;4%% AR E VR EII L E G R g GBS 2% bR ISR R 2 BRI o

8

9

v

SRR = SRS 2 T 4t RN VU NES tor gt S R R
ARG RGARE S B REE2ZEOERIE w%.«gi'a*»“\ﬁ\gLﬁiﬁggo
10. 4% 4 4 He qpfﬁwji‘g]ﬁﬁﬁ:/”\'&?‘fﬁ&?\ 2 BAA Al T AR

11 T30 9 0 9 kw4 i %#‘LWMVH$$°

12,2 0% GIF A RN R GTABLEHA ERENFAF 0 EAFAF LRI TRE T b ORI R B2 o
lilhﬂﬂﬂﬁ-kﬁ%% ﬁﬁamﬂAﬂwﬂww@,iéé**ﬁ@* CREFTAVRERE > -

14. 30R G HRHC S BRHET ARG ARG BRI 5L B AR

15 44 ¢ gy ’E”é&?f‘aé \vx TR RN RERE | 2 A TEHAEA 2 AT N E A K 235 .
16,34 B 6 A FWMOF TEY RGP IGERE | 2 A PP L 2 AT N AL EF 2305

83




Hh'GHF

PR IFA R ERE &

A et

\

T4 R "G p 2

E TRETFLEERE S L s
R LN
HES LS GO e
2 | AR REFEPN FRIEE 2
3 |- TR
4 | BEERE P FRER 2
S | £ F-BAP IR R
6 | & ¥-BIENFREEE
T | AT R G -RAP IR 2
8 | HART B h-ithy v
o | FBI-E R R IEE
£k %)
10| 2 g3-0245d k%
&3P | g327
12| A6 F83k%
13| #Ea5A-AHp T2
4| B ERS AP IR
15| § » BofctE -t #7584
16 | B » Jefcth 4r-ie g p 3558 2
17| &3+
BT ARE SAhGRET A

. 2% {3 1 L& o
B AAH IR

ARG AR BARCRB LR GET A &
B T et

AT RGYITABERE &

F L W FLP
PR R
& o

B
oy oml oy

84

2R GETA

S
7 1z
~ I

AL LB ERT &

PR CGEIR AR T AR 2 B e




(2= 2]

BT RGRALRGETA

¥ L

SRE A o4
—P FRFFR 2

FgRr RO

AE R

A E - %
7P — -
' EF A &% Bi& LT A £
1 | 2P REL2p2ZR%GPETE
2| FARK
3| FAST
4 | BAl AT
5|2 iEwmeak
6 | P13 s
7| mE g
8 | Hu
O | HrFEEPpLEGETA
T~ FERFE P
B A@P
1.~ 4 374 LEHELEHBISETHE ¥ -FERFFTHEELEE
%)
2. AEFBREAAHEE -
3.;@%& FI4LiT 2 th o R A R H (8 FATETZ BB B e x) 0 e
FIER AR S R R S S
4 FTASFT  FRFAGHAZRGRFUcR ? IR GNP FEIRETAEST
ER 3 O
5. BAILAT D FIEAIE ~ BAIFERR L ﬁw; |5 B2 A AT & g e o

6. ’;’/zpm—*’i’fiﬁ Flh i IR 2
TR AFTIE T FTIE 2 F % o
7. B"f‘*l;’?)?‘zt@év\ . r_] B"f—i

8 WHFEH B HRAB(GHArEFRAE)IrsI A gd o

9. R @iz wd @ Bag #b 0 BREFEZEY -
FlomdhgE s FARELADTRGET A RE DR Fr:a‘_

10. FRE32d e A A AP > VR R

FI% %;L(

85

;’.;Jfg_
> E D

_\

P EE P

s EE R T SRR G A o

Jﬂfr'%: A 7@ F'&i\a“r.

Hurcsgm sldzz i o

P
5 4

4




['f4=-17]

LR NP F 2 wREPIF—P TR
AT R s KA A g

e PR .;,gﬁ& HA A 2 A dK N A E R E Py
FeRAE | O e | x| FEEH s o | AR A )
- IMEF | E K o L | Hz2 A ¥ £ B
WX JFFR | o, gy (BFLET S ~E ﬂ@;dﬁiﬁm
" aeTioh | EA | A 5% o
o £ % R F]E P
cERYENKGEHLZ A'GETE R A KT
B R
1. ﬂ\%i%%ﬁﬁ: DE
2. A8 A AHBEAR o
3. %“5 g X #PEAH P IR Z T A% (D)L ER R (1D)8F 5 (Hi)
£ (VEE-RFART VR E RS UG QB FAE QL L )1 (VDE » R
Fooom AR PN IR E L AT (DA ER RS (1) F 5 ()& E 5 (iv)
CE-FART MﬁiﬁﬁiﬁiTﬁﬂﬁﬁﬁiiz%hﬂg%L@ﬁﬁ%@ﬁv
BREF AR E) (ViDR &A]-A 2 3P kw5 (vii)F & F]-7 o (ix)H &
FOAEE  (OF » BACER - A ulit 7 AR SRR foit um%%i%a%%
AT A S B RS BESF -
4 (P IREE R SRR P o JRE OOTRES AL PR PIT LR
WHEELEE -
5. T AP d kGl BH L Sad s .
6. MEEAEE QW F 2 E AT 00 A p 2 E QPR BN 2 LA
o
7. HAEAZ A FRET IS EFTH (D)W - £ RZHIHRA A E (M)ME RFS
Z_ i Ax A A o
8. d‘ﬁ)ik ]’TE]T}\A: 7"4}@163@‘/]' E]-r)\’(’(g’:
9. AERENHARA Y PATRAY - MIrERERT AEAL 0 0 BT 12 B0
ﬁﬂ?iﬁv/ 'E]-r}\A Ag’:
10. 230 ERENF 30T ELDERBOFG EEP G L2 BHA YT b

&%%iLﬁwﬂ4Mﬁ§ﬁrmmﬂ4)ﬁﬁ EEN-T LW TR L F
SR L AL

86




[t =+ =)
PARTE REESHMN L B S RER P R
AT R AR

FART
EFRGRE T ABART
o e 2p | 2| Rg k' 4£% D bR | SR
= 2y i S $»-r‘ 4;»-*‘ *Eﬁ'{ %% T s > P ‘I,‘,}—&I;} . B
| i EFF| = FF 7 %ﬂ’m e 1{4?- = K —é,l_ ’;ﬁ"é_ E 4 F
Al B | C |RF| BT BT | FSART
<25 & 50%
1| #2
=25 & 70%
<25 & 70%
2 | ¥
=25 & 90%
3| mR 115%
4 | & 33 250%
5| &9 -
6 | &3t
BRGH Y A B ART
PR R ORR -
w45 | el o B | FREPAR
R Y P e ¥ 297 D w2 Bl 4 p
& R AP
A B C
N <25 & 70%
T =25 & 95%,
<25 & 95%
8 | &7
=25 £ 120%
9 | AR 140%
10 | ¥% 33 250%
11| &9 -
12 | 3+

€A ¥E R FE AP

87




BE2r%iEe s ToEIES
i A P EME Al A A B Rk C | R4 D | R%&ETFTA E
13| F# 3F2 5 aEd 300%
14| BB EEES k& 400%
15 | #3h
L gE R TR P

£

H 40

'E\

+

1. ~% Tl kL X E
2. %%ﬁﬂ é%ﬂﬁé
3. AEATEIEPHEY -

Fu*m

Pt
She
*m‘\

v dpd [£ 3-C] 44 AP MR B4R P 4o

>

(1) ‘%’7&‘ BB eh IR 2 RN, L R40T
[ 24 &3 V% 33 3
BBB-(%) |BB+¥| BB |BB-¥| B+|B ¥ C-| N/A

2) #Frh "ﬁfﬁi‘ THREEZEET o AR Fani T A AR RT L EE L
TR G REXT

(3) #p &% ﬁm FABL G SR A G2 FA KR

(4) 242 AERHBAT RERREE O L GIRF S ET RGH -

(5) R'&EIF ST AR T AL RDEH > v T g R T BRI
T R e

(6) FFHFL HEARTHILFBHAFAHZ 2 hren 7 > FHHL PEHEL
TR EEER kG ST IR GIET A £ R 8%E N -

ARRERPIEART BRGER P ABART

2 S | FIRPRE | ReiEg | F R | FIRUE | b sEE

P 0 4 0

i <25 & 0% i+ <25 & 5%
=25 # 5% =25 & 5%

- <25 & 5% - <25 # 5%
=25 & 10% =25 & 5%

% & 35% g 35%
W% 53 100% W% 33 100%
iE K 625% iE K 625%

88




{rﬁ.%‘: .J._:]

LEHEET RS2 TEIE
109 122 31 p

7P mE
B R G L s i
RH - EPHEIRAFIEIERTEEE U -
Hiz:mg i~
B SN&Zh RSRATHE S A MY
R SHF3501 % [201 #[101 %[100 #|BBB+| A+ | AA+ A
HE 1000 %|500 % ]200 2 | 229 |BBB— | A— | AA- | A
Bp iR % 5 45 | 105 ] 145 | 20 | 45 | 105 145 | 20
GEmEMEES| 75 | 18 | 27 | 40 | 75 | 18 | 27 | 40
FHUIHLIZ LY wt | mam | 30 | 40 | 60 | 140 | 30 | 40 | 60 | 140
§ b LR E A T4
LRI ST R sp | 2% | 15 [ 30 | 50 [120] 15 | 30 | 50 | 120
SR A2 U 17y
(1) 43¢5z £ 7 %3 The Banker iz‘_w Z o
(2) *® 417 ik The Banker 32358 2 % 1000 % 12 #t —J’Ff % ZL4L(7 2 fﬁﬂ

13&1# BB R T ERE Y g;‘ » %3 % 2 Standard&Poor’s ~
Moody’s ~ ﬁ EK ¢ g;—j’ ’-T—’-T—kl :% °

BPRERLIHEI RS
FET R

(3) FomjdBiEr i (25 BEY RM2ZTFELE -
(4) FREFF 2B EF =284 20 A R23788% 0 g
GENH Y G2 A BITE S LA K2 P RF2LEES .
7B RS H B R G
FUEFRLEHEE(F R TR R R EEAK ) PP MR RGNS HLR

EE S 5

S R T T S

B TR ORI PR SER R R SRR
GEABHEEY R GRS A AL B R G2 R

= e

AL RIEARAER
HEZEHREERTE
gl s

A FE YA HERFE T2 ISDA/CSALE )0 f 3 E B PR ERRD
HEGREE RS AL T ISR PSS PSR

O o o SRt R )

. kA RS & o
2. AEAEBHMAHER -

89




(2 =+~ 1]
REHLIEFRGE I ELRGAYT

109# 127 31F (H = 374 %+ 2)

EEAA | ARBA | AT | P kPEZE | TRETR | R%
A I B| ke | LENKR% | REFLEL | BT

J:E El e Pl (=N -
JEH Y E | 52 Alpha | k' | AF
C Z D E
{228 ;2 (SA-CCR)
1| . 709,590 . 1,270,622 842,083
GERER S S

S
2 | (it h R 2
FHESEELY)

TR R HE 2

3 = >
(FpESEFE)
T R AR AR fRE
4 N 577,379 280,435
I% Fﬂ_%}ﬁﬂ"?\ Fa ;)
"‘1‘3’—' JPES

S| (5 gmspTs
2 h'RE)

6 | i3t 1,122,518

RN

AP RFE P

FARp
1. A& {37 % 1 L& o
2. AEBBRAHFER o
3. %2 (SA-CCR) (4724 12 & T &) @ * 4R (SA-CCR)F 6% » 3k § B & "G 372
(CEM) & ¥ % 7% (SM) 2 AR AR -
4 FTRETRGRPELEORGE G ETAVRFER TR B GHR
R SOP NS IRA ) WLV EIL S N A

(1) & "IFRS13 2 i s | M RATAFLF =4 aE -

Q) FERIHEEILTRGZFTAVRPF > AFZIIH I B LRI L RDT AL
FEAGA-2EMG TARGTATHF IS LG KA ey
VIEFL2Z AL AR T EHERELE LR G E o

5. 473 & 5 R ‘ﬁ%ﬂ“'—f%' AECVA) - £ 25 HEI(CCPER LR %GR °
6. AEF 2L AREAFEF 0 F FHEF o

l

>S\

90



(%= L4]
B REFFREAE(CVAL T 2343

109# 127 31F (H = 374 %+ 2)

':“;}.&\: ‘ﬁ%‘wﬁ\‘f@
Z_ @ ﬁ%‘ﬁ%ﬁ A

7P et 5 A2 B

VR R AR E T AR TALE

¥

I

DR 6358 32 5 40

QR4 R ES (e 7= R%kEK

VAR E p oG AR E T A
PRz T A RS

3| G R RERAET AR

SN

AR R FERD

BAEp
Lo ~& QARG @ L& o
2. AEHEBHAHLR -
3.%@ﬁmh%ﬁﬁ&;zﬁ%%ﬁ:ﬁﬁ@?ifﬁfi%i»%ﬁ%“h%%%
FEORGI MG R IR 2R Y

(1) % T"IFRS 13 = v B | AAMRTAF2L >R A E -

Q) FELIHEICHRGZFT AR AFLIIH e R ST A
FEATA-ZEMG PRI FAFF LSRG REETZLIL S
PEHE AU AL A FREHEERE 2 bR E o

4. FEF ZINGAFIE 0B FHI o

7

“~

N

B %

91



(44 =-+]

RGNS R G HEAML L HE G R G R G—RER

109# 1272 31 R (H @ 574 %+ 2)
b fEEC X " e i
. 0% 2% 4% 10% 20% 50% 75% 100% 150% | 1250% e ol
e ' 4 3 B3
1 | 2R 0 0 0 0 0 0 0 0 0 0
2 | 2P e kR 0 0 0 0 0 0 0 0 0 0
Ri7(7 5 EBERTZ
3 BB s 0 0 0 0 27,515 1,167,419 0 135475 0 1,330,409
: FEH R :
4 | EF(FERIBESGD) 0 0 0 0 0 0 0 372,711 0 372,711
5 | REFE 0 0 0 0 0 0 33,492 0 0 33,492
6 |2+ FA 0 0 0 0 0 0 0 0 0 0
7 | Azt 0 0 0 0 27515 1,167,419 33,492 508,186 0 1,736,612

€ RH R T R

FAEP
L AL {ATS + 2 & o
BB AACER -
AEFEAE ZEY R GITEBECVALZ LR GRS -
BHEREAY ARG RGP Y NP AT AR RDEF -

oy

Sl e

92




[%=—+-1]
EREFIFEIAPFLAFLAIHEIET LRGP 7% 2 (IRB)

%’}rﬁl}/z, z\zi'&

& 4% (PD)A & TR R RIS | THEOH | B Ak | TS @mg Tl | RGBT A | Tioh s
3&: S “z N
N ZE N KGR 3 4 % ¥ #e

0.00=PD<0.15

0.15=PD<0.25

# | 025<PD<0.50

Kﬁ <
0.50=PD<0.75

*F 1 0.75=PD<2.50

E:l
2 2.50<PD<10.00
X

10.00 <PD < 100.00

100.00(:& 1)

,J‘ —?‘J-

B(2k w2 dl)

€ RE R T R

93




ﬂ\%\» [ arES L
o R A A IR o
% "Jil] X {c“ffé@\ %TS’T—:?E: eI g L )"_E, ;‘; L);\FTJ:“ (1) W% (11)&1{’? , (111)4}_ - {C‘Li{‘f‘@-f o2 "'K

AR
AL ER TS (DT S () EE o A% EBFERIMTEZANAFPNINTEZZEGHEARRL S 557\1:)‘&;6.3*

EHCENRRTHT f;;}%igﬁwﬁg%%‘i OB TE L mA o
ﬁﬁ%ﬁ&&:%%@ﬁ&%i% k]&?7&&£mm&’ﬁ#uﬁ B E R GET AL E QP A KBTS o 4TS R
—;J-'é.")irﬁ,p}ﬁ ‘]%;E;‘%/,,\ g\}wi—)’%i A 2 k ‘,]%;ﬁfé‘y A

j@x*&%ﬁﬁ@&k]%% ’%ﬁm?%&ﬁﬁﬁﬁayﬁﬁl*&ﬁﬁﬁ@iiﬁ%%ﬁ’ﬁﬁ BAGEISR 2k E Y
(DT§WWSB2L¥%h1Jﬁﬁ%{ﬁW79 S B

Q) FERAIHIET LG FAPAP A A HI R AR LT AL S A A G b AN G DARE ] B
?&%?’ﬁﬁ%*ﬁ“*%*“u%¢i7ﬂ'Q%’%ﬁfﬁﬂéﬁ%ga&@ﬁﬁﬁ%o
7. BERAAHK: TRBUEIRILLETRPN B R AH T LB
8. T My m]%% FrefEz AR A Sag s e
. FibE NI A F 1k ]%%ﬁﬁﬁ BEA SRS c FNFAFLF 5L RET b GRS g 3F o
10. T3 B . &G ]%!ﬁ; befg2 AL ELTIHGRE
11. T 32k % Jk"ﬁﬁ* gpruf@ FRRINR 2N RGE o

94



[t =121

PEIHERTRGAGLIHEFRFES
109#127% 31p (H =345+ )
AR LR FREIRT I ZEES
P 1’;:&47%@ Rl A n% B | F uhj»;«ffx Rl Ao n% =R “]323‘47%’,‘\% BEEES
s PLIE 4 A g | 2o RRE ) 2 SRR
BN N 0 0 0 0 0
& -H s 0 107,356 0 486,956 0 0
*EL R 0 0 0 0 1,251,408
]/% % b b
AR ER
4 % 0 0 0 0 0
PR X
(Government 0 0 0 0 0
agency debt)
o FF% > 0 0 0 0 0
Epd % 0 0 0 0 1,141,075
BEHEX 0 0 0 0 0
B & 0 0 0 12,773,121 0
Mt 0 107,356 0 486,956 12,773,121 2,392,483
AR R TR AP
Bipp
S E S
2. AEABBREAAELR o
3. WHEBEZGSACCRF %% » 2 M ERE SRS I Hm 2 TP ERSZ 2 LY E
BB O i B2 kR i;i;ljé Fzbrpdp | 882 (SA-CCR)F *5 15 » 74
RERP FLERSEEIFG RT RFAL S
(1) M3 FREURAIRES 7 -
(2) Zhrpdr HEEREZEUEARRES FEF o
4. TR &-FRNW ) GAuard RP R E

95



[ =+=

BT AR Sk
109# 127 31F (B 3545+ 2)
nE B~ # o
2P+ &
H- ez v g gz s

AR e s f e F)

A HERFERP

PAKIER Y L LR &

FAEp
. 2% {3 1 L& o
2. AEHBHAHER -

96




[/ =L w )
REFLIRHTRGREGLEGET AR L P IVEF)E AMM)

FHRFAREZ - AL AR

3 - %
WP — - — -
LT A £ b A £ 47
1| P HHARFLP2ZRGET A
2| FARK
3 i%*ﬁiﬁ’#gpgr
4 | B3] L AT(E r poIREA B )
5 %k%*HﬁDQE“W%mA%E%
6 | B~18 8 s
TR
8| Hw
O | HAFLp2ZRhGHFTA
T Fh R FERP
BAEP
L A2 (A F L E(ELamB I ETH - FES 2 FFTHTLEEF A

“

10.

%) o
i%ﬁ%@&@ﬁﬂo
~ %R xﬁ,y}ﬁﬁgré ZREFEIEH hG o R [xﬁg,_— a3 ESR R N
TARB - FIAF 2R R 2R (8 FATERZL BB Dol ) e
fﬂn&@*&ﬁi$WW@$%m%ﬁm%@o
LEHEICH R IR HER r‘%?"’\%‘év P AL R Y L bR E
TR G - e G AFER B PE S TN IGEE KA AT A
4 L R
Bl AT PRI s AR R & E P G el B g2 8 B & g R 0 1
BRI
FEHBEFCR P F A R JTR A RERI Y P R hantga sldz i & TR
T HFTIZITERTE 2G5 > WA N IR E E
PR B A R R s F RS SR G R o
TR RE D R RSB SITE AATE R AL AR -
i tazipriard @ Ef ¥ BAUF R EY - Al ok NS B Segp o
o M B R G FEAPTRGELTARF DR TES R T -

97



(2 =+71]
e BRiHL ARG

109#12% 31 P (H = 374 %+ 2)
T ‘?lﬁi@*&‘ﬁ#‘&;ﬁ‘@i bR A B
ENEGRIE A
1 | 6RE?PBERIHLEERGE)
EH B BERBHI LR
R £ i 4 ) 0
() REpn Ffrd L 2RE 5 0
’ (2) 2 5 1 b A L ERE & 0
() F pESRT 22 0
@ EPEzlER SEREE L E 0
3| M e R 4 0
4 | IR R e R £ 0
5 |FphB gL s 0
6 | AEpEHHE & 0
7IEERE BERIHL ERGY
%gﬁ%éégiéﬁiiéiﬁ%
(% Rde h3E £ 9138 9 £ 30%) °
(1) BEED Faird L ERRE & 0
51 @erwe sy 0
OFEESI AR 0
@ EP Bzl SEREE L E 0
0 | FRd3ten i 4o 138 & 0
10 | ZHIRden 4o i3 & 0
11| LGz a4 0

98




12| 2¥pENAE 0
TARBRFZED I AFAT R BEEHI RS
R
LA LTS 2
2. AEHBHAHER -
3. B BERIHI(CCPF A HF W - & FHIF o
4.{5;? ISR 2N RGH M R T AV RV AR T RE T LRI
2 kI A &‘ﬁ%’"‘wﬁ‘“»“i%»’?‘%’fﬁ:
(1) i TIFRS 13 SRR EGE  APMRETAFEL P FERE
Q) FERIHIET R G FTAPRP S RFL AL H I B bR BT A2
%34%@—¢P%ﬂ’vﬁwe¢ R bR REE LR A
2EHEI2HEE A T ;g""‘v)ﬁlﬁﬁ,ﬁ‘»:%o
5. PAMGE AL ﬁ%%i%ﬁ FAERES Y BRI AL RA S
kg
6. ASPENAE HBEEERF I FRpAEOR L2 dof TR BEER
REVFRES BP REAIHEEITRREFFLGFI D EE -
7. s BiREUEARRS NET o
8. Zhlpag : #1-\3'-‘-"&1155’;;3(]‘,@%@_‘5;“#?’}5 °
9. AAF ZIMAA FHE o

99




[4d=L=>]

T¥h

% ¥ 4R

109#% &

o

n 73

Liskn e g amilng 0 MiFHFd 222 5 %R
P2 EFh %L d > EFRITER
Kﬁ"ﬂg’?‘% i/éé”;"ﬁﬂmﬁi" e S
LR e SFETRAFAMIEPE R
Poit o~ BRI ] KBEE R Y
Ko gLz degd g
2. F¥ R " BinAR
(Db "3
BOG SRS 2 S R ITER G A TR
#(LDC) ~ B 4k & 4p 1R (KRIs) ~ B *& &2
Al p AR (RCSA) ~ fErdR 2 2 o 3n
PEFLATEE -
(Z)h’ﬁfﬁrkh@fé
e FRRDL G T ERRE L TR
M2 PERREEFFRFELER - W B
IR RS AN NS 1 K& EREY
g~ % EGRR AN RRA G 2B
BREREZRGF LT i ’f‘ffu
Ph G ®EEERGEZ R GTGEL
spﬁfzafirs)k‘ﬁws)k“éﬁﬂ‘fi&%ﬁ%i
Bk (T E AT e
(Db '&EH:
ERTERTERGE D - Mtk stk
N el N TR W R LTt
W2 A AR AT ERER L
EEE A -
(Dh &L -
Lﬂ@h%? TER L EF EMAFITE
B M Fe AR BT ©

>

h

H

\A

S SN ERE TS

AEFITER G PR ERETEE RGP

LR €~ R &I .f-&«ﬁiz&*giﬂ’ﬁ.«~

PELEECMARZETEATE

ﬁ‘#«\’}ﬁgﬁr'fi

(DFT ¢
TERGFREFARIEE R
PRrEh e e~ %4 -
Dh'ap2tf¢:

FEE PR TER G AR ¥

100




2 Y
.

TERGEREBY > FR2FAS
o~ RARR G2 FERGIEREFE
BERECFIHEERRERT T
FEFAFHGAS %o
(k"% 3 13
P> FER G d B2 42
BoE 2 Y FImrEIrER G
FTEFTHE LR RE2 AFHFLT
Mo xheh'c i REIR ELETEEM
3 o
DpFEERFRE =
AR e TR b R ’*"“”‘T')i;é
BEBFPRRLIERFETER G E R
TRFEREEFLECRAN R R
M E TLRNPRIL L IR B Y2 T I
Bb)rFLH =
iﬁ?/ﬁif??ﬁﬁf%%&’ﬁ?ﬂ%ft’i"fi\'
AR GTEE o
COES -
TER'E S 2R LSRR E B
CPREFEERREFER G F .
(MEF § £ %:
W ARRHEHPER S R L AP
AFIEER IR AR F Rl
T pERE e L aEER e
FRRLPAIEAIGIRE R LEFHT
AFE D N IEAI = AR AT
(D% - g (FFFEE - BEIRPAH
LEEEAAREN A S - FrAE) g
EHa 2 X RAELD ¥ FRTE
22 bt (MR RAH)  FRE
W2 FILR G AR RN IR
(7 e IREFALA 0 1R E AT AR M
Y Ed o
D% (brep 2~ 2aEE g
yg;‘ﬁa H @ 2B E,ﬂ) ;;’d*i—}'}f,ﬁw,;z&"
B gﬁﬂﬁﬁﬂgﬁ&%(u&%a
AAD b LR BCGHTY LT R
B E AR 23T B ML ek
Wt E RGN F e T EE R
CELNER T E W kT
¥ =R (£ #4172
U ATRZ A o N EHET R e
TREERMPERALPEFRALGR
W2 IR R AT G RE T (R R
RAH) F IERE-FEF oG MA
@ ER G E A2 okt B R e

ﬁw&%

101




Ek o ERRN EAIR @
3R ER TR B D P IR 2

&5 o

3. ER AR B R R FRE AR

AFLE AT TERGE M RE R

Bl % s HASF 2 PFRAREFSIT
PMBBRGARRE M UBREAFTITEL G R
WPER o T AT A IR KR T IF S ko %gd
ErTEReia TR EFE C FREFES
2 FIsAER R BY LA METER G
HFAFEFTHE REXFTERGRTRER
AR e G RER AR 2 B
TRIFTEFE Ao

4 FERGEE AR GBI R L
IR E R SRy e ST
i

AEF LA FER G2 T RiTERh2
%ﬁﬁ—pg&ﬁﬁ\ AR o~ kAR GRIRFE 2 a2
ZHAER GRS LR E I P AR o TR
B LA RN 0 b R L PR
S IS e o RN B PR TR B R A
g s £ ES N BEA P RE g2 23
%R 0 g oo T ER R -

5. RF AP T

SRR

BIFEFEZRERD

1. a4 ® chigrrgrg i > ¢ 42 Bl £
P H R eAp B N P IRFE o @ IR 1
AMAPS » % % e 2 % enge Bl {eid F 455 o

7 i * (NA)

(7 HGE L

-~

2.1 % BT ER 2 s
m gt 2R o

TEh %

7 (NA)

o
AE AT E

2. it

e

102

PR 22 T HE BRI FR 24BN P > FRAET F* (N/A) -




[%=+-
EERGRTRT A A AR 2 R
109# 127 31Fp (H 3748+ 2)

=N :kél#,t 11

107# &

108 % &

109# &

W

1,620,592
1

BAEP
. A& {imps @t LE o
2. ANEEBRWAAER -

103



[tz ]

R G AR R

109127 31F

i3

mF

I[P Rk 3 Rk i

LAGD B %FRRG 2 HEREEF %L Hh

G TEA A RS A TR T2

ARRARRARE > MFEEA L F PR AFATREZ

BHR e TNV OKE B RFEHFIRPR L

518 T 7 o

2.7 R G E RIS BRGS0

EEREEHEL P 57\3ﬂﬁj\f1“r’ﬁ AR 2L A

S B ED S RARE AR 2 HRh e o

(1) B ' 55
%mwwﬁagﬂiﬁﬁ# R
ap,u?i%)k‘ﬁiz)i? TERELERE

it %Vh%** b )
R
(2) k. xéﬁ et ,— 1—,'% @,._a

2GR A N RN E N
a5 Tf**‘fﬂﬁ’*lg? frmPRFIE Fop e

R RPARR  cEHEETE 2RI G
B TP GRS R SRR R A
B EEE ,F— B R4 pliRsE > Y p oy

ﬂ\i-

o

b ' p TZAR
G)h*&Ef:
AR VIR E I~ AR 2 AR U R
u*ﬁ PE I b e oo
4) k&3 -
«LﬁFJI}_?:f”'r‘ Hh “ﬁgi“’ri’brav)k“ﬁgi‘“i iog
ZEEEHL B FIHFE AL P HE
TR IR B e oo iR ?J@&
MRz THHIBBAETIFRGT N -

2 P HR Rk

i

AEIFRGFRESE R REEE bGP
R R FEIN s £ 30 £ Hinz
TGRS LB FiT:
Lg% ¢
AETHRGEEZ AR ARI - DL AFD
Fh'apRIERFTE-
2R ERLR 6
REFEPRZV SR TR AP
b E TZAS ] o

3. b ' op IR

104



AEDFRGFR LB FHEE LA HGF XA
LI o N L IR L

SN2 N
PREFLIBIIICRNFLE LR G R
Fo R R g RENE PR 2FEARGLE
o BAHEARERTF S b A L
UL BT AU (T E R

S. ¥ b H
BREAGED HRGEEAAMR T TR GRS
e~ FER T ERPE R DR G R o ¥ A AL
REBEL > TRATMFERL FNPLATER G
BILN o

6. % ¢ fat %

b ARR L EA D Bh e BT ERT G

PR B iR o

R R L s
Ccg 1

AEDHR AR L LR TR R EER L E
EECESEER RLVAE B B AL AR
GEEIMAL R TG F LA E2FE
gk mdRL 2 0 FFEIEE T B HR R
o PR DA REEUREA TR

FAEP
I, A 3EF £ o
2. AEABRAAIEA o

105




GEERED

3R G E R I

(el S i FE L S A S

BB

F\

¥

() BTG

L N LR SEY -y

THR R E L e

DR AR SRR 2 S

(=) ¥l

B % & (VaR)H-2] 2 B4 R % i& (Stress VaR)H-S

%ﬁﬁﬂﬁ@%&%ﬁiiﬁ%ﬁ%&%%@
(FF AP BARFE2ZAREFE LR R- Hih
#)

SPGB R AR R B A e
B - AR GRS R kG

PR (b G /R 4 R E)2 — SR

A ER* 2T h%E(10x 99%) FF > Bl
HPIELR

b % B (VaR)H-A s p

(1) 7B AT S

Q) A AT * cF LI R R L E AT H
L FHEE b

B)4rfmidFdFF 10 P 2 b "G B o bl4o @ £
1 pR*ER I 10 2 02 > & &d #5153
ERED I0pRLSGE

106




(4) 4ria = o DAL B BRIk R fo- SR &
P B A R E A Sk o A
BiEE - WA RENBR G fo- Hh %

N
dei2 %

) BE R R F LR ALY T2

2L &
oot

(6) A F 2 345 = P fh %k FF B HCRY
FFPF 2 R AHIL G HEE AR
E\;ﬁ—ﬁFﬁ]{%,%?

&4 B % ®(Stress VaR) oA s

(1) dofr i 235G 10 p 2 B4 B G E o blde o &
FrOLDRGERD IR 10 2 gk o &L
FAZRED 10 pR'GE - (Ao ® ch™ 2
b & EHCR 0 T OGRP R 9.3) B E 2 T

Q)R rEHR 2 RS HE2 L2 d

(€Y RCE Sl (%F’%;{ e ;I‘% B R TN E

21l F
Bt

(4) 3P R4 RIEEATER Y 2 104 Sl

(5) FHP w AR R/ AR T2 > F 0 TFEIPN R
BRI 2 BOR B AT Y 2 TALE § g{%
pFR— R

(2R 38 PR A BT R 6 R R T AP

(1) ZERRHER] = 02 2o P (i % 2 % ) £ A A

10 B e A )
@) # LB T
(3) 4P B MK 2 T

11 [T MY F2 >

107




12

B EREEER RT R TAF R 2

13

HTERCA 22

(2R SHET PR 2 6 b B T A P

_’7/2{\24\'77 —‘B’pr‘dﬂg

(1) 7 BMERIA S 22T s Fu|Hag H/E
REALr G L2 WAPM L ER
() ~%=eiphl2 TP ERLERE* ¥h/a
CELRE EE8 3
T ARBERT Y gR/E Y &

‘:'
14 (i) & %9/6 * SHERE Y §LEH
(2) e Ap b Trlfc Sl TR L P2 B A A K
T (F AT
(S'ﬁMfm*ﬂﬁPBi?“%°bHr’%”%iﬁﬁﬁ%
LI o P TRCE R R AL ET ‘iu— #
FADEPY ’éz€mﬂ7®wﬁﬂ T
15 |2 FRPF2 22
16 |Aft EREREREL KT H 2R F AT 2232
17 WAl 2
B ARP
. A& AT 1 & o
2. AEHBHAHER -

108




[ft# e ]

BHERGRGHT AR
1094 127 31p

PATE RS A

WP

BrGET A A

AEREI LG S

1 FIF R e (- %2 Buh k) 4,694,650
2 HEHEELG(-4E BYhE) 1,618,750
3 b R 1,047,463
4 Pk 0
5 (IRES 0
6 AR A AT 0
7 EiE R G RE 0
8 [BFXI'F & 0
9 |&3 7,360,863
€A gE R TR RP

FAEP
IR (5 R
2. AEFBRIAAMIIIT o
3.
4.

$Li7 Jp U @;Lﬁ,:ﬁ: Ak 125 > BN HR GRS 'f’.}_?é_ °
FEREEHT deltaplus /% > delta 3R B » 2 b %25 > FHEINA THE Y Gamma
2 Vega 2 i FAMFECIRAGETA)

5. AP ST ARG Pl R e R SATE R BUR G T ARG

LR GEFTA)-

AL PiEE

I [ e L] 9A=[*t4& = + ] (1+2+3+4+5+6+7+8)A



GELEal
ol o W W o[i?‘}_i_%fﬁ’ Fo—p FRHA]E (IMA)

AEHET SRR R

~%F - %
b4 iE @4& 3“3%?’& };\i'l“i H i &xﬁ.ﬁ_ B4 B @4& i‘a%‘g& i‘\i'f’i H s &xﬁ.ﬁ_
% F A G B| | b G FAL |G G H| 3R | b AL
C £D 3+ F I £ L

WA hEBTFA

ook B2 e

32 s/ 8

3R E OFTR

B 2 E

LRt

HARGHET A

€ R R T R

110




a

10.

11.

12.

13.

14.

Mz (ATS L E(FLEpBUAETH - RS2 EFRFLEE D)
B A A -
‘§L$ L SRR 3 SR R S
WA s/ %Em%ﬂi Fr(de  EATRUIE) 2 F S R R 2 WA R £ S e o FALE - B LT F RS- SRR -
FEWE TR EEARZ I RERP YR o FL 2 TR ZARER Y D AR a s i > ¢ FIRMEERDRTY T

@a@ﬁ:ﬂé%@ﬁ@ﬁi%@ @tk m R o

=
E:D
F\«-
A
A
j¢
"
&)
\:t
=
s
=
(w
&k
ks
w
[N
pi
ol
foid
.
NS
s

P F A IS S S BRI N BH G SRR AT RGBT ARE T

HARGETAZRGE - d [Z22h'&EA0 % 99%)F N2 B3 F A S LA BMAE 2 bk ERCAIBET A RIS A
LIS Y Ii;ké_

ﬂ%&%ﬁx ;@4&%@ d [ 2 BRA B E(0 X 99%)F M2 Bt BT A At L E MR E 2 bk EHECADB T A
X1257#@ 2 b ' HFT A o

AR GHEFTAZHIR *ﬁ;%fa Do [HIER G RE N RFRT A A PRHA T2 b ERCAM T A RIS o E
N2 hEEFA

DARGRFTAZ 20 BAGER (J (2o B GRAPRT A %P A FPHA T2 0 G ERHET 23R IXI125 7@ 2
LT A o

HAR'GHFTAZ R 1 R'GE/RY R'GE/HFL G R/20 BRGHFE I A2 FU BT R T A(RARRE S 205
BSOS R RETA L BURELRURPAT AP 1T T AR

AR GHEFT AR (0 [FHFR 'GP ISEANZ2Z BT A X125 F N2 R e BT A 0 I RE A4 ] B 18 2 diciE -

X oo

111



CELEED

B HR % E—P RH0AE (IMA)

AEHT SRR R R

B ®(10 X 99%)

B4 R&E(10 % 99%)

Tio

4
=

HAiE

el

RAER %3 (99.9%)

A
=

20 MR T A3 42(99.9%)

2]
B
I

HAE

B TR 2)

£ 4R FIE RPN

112




i

woN e

=

D

D

il ol o
R T .
R e

(B4t

5

i

#E &

oA AT

A
3F o

\.

f

Mﬁﬂi

S LESE

4, A4 F %%fw\ﬂ\@?}z i

7

34{ ® w@”‘#ﬁ? 4

Z_E T heiE o A

* R

113

2
=4

EETYE

T2 B RHET A



GEL D |
B E L RTETFARGE T B 6 2 AT
T AREE AR

200

150
100

2
]

W & H EEE W EEELE [ BEiEE S

. 2% {3 L& o

2. A BRAHIEF o

3.0 BT RIS ERT PIHAZ L REFRT AL o
4

RGATE Gdp e p B2 REXT > FAEE FELEH %“°4B&%m@u

FIRERE f 0 1 A FEFHF 9% ZHFREERXT o FE AN

T B

1. 4157 b B W AT S R 2 TR @ | (FPAERIEZ 67 i) A H o p gz B2

WA G BB F2 L) BERM G2 1R R
AR R T B E SR E 2 R

3. BRERKREFEREZFHTN  blcFBHFAT e 72 8F > 28
R T REFRARFZPE TR R EHEAT e g A2 Y

114

P w R R
*



GESEND
A L X )

AL AR T 242 g

P =3 n p

F\

¥

BE R E P forc

REFFRL V2 EHFLS M ER 2 PEFES £ %GE
1 [hFAZG* A% BET e B2 R Hh%
KR bR FT 285N

(1) 3 #1734 = 25 2 Frok B aphif
(SPEs)

(2) 3P % 1 2 MR
() ()2 # BTN pER A
() FF4F e FE 2B LRGSR TF

WELFE IR R DS

G)HRPAGFREEZ A F P2 AHRAFT
A2 fp R

3 |FdeEmy L gk

MR SR LN Y R R B E(ECAL) ¢
AR R L AL ER LY

P8R 2 (AA)F

() pIss=R AR 2 PRl forhinizs - 4
W2 2B 45 AR 49751 % b Reg
5 * 3% 54 (ECALs) 7 3t

(2) ] R AR R S W AI(F 22 B F
5 P IGER AR R

(3) I RRFER EARATR kR ok kRN
AT AT SRR * IR SRR T

-

3

W R IGER E (AA)F AR RFR Y

) FRIE L 2 ok
s NIRRT T E

115




FRP

IEENES YOI

2. FEA B BREAAEAT

3. 4rk 44 h E Vi RS AL R 2 8 B PE S PIALIE L IR B A

AE KT L T ALEP o

STREL MRG0 SR BITNT AN R
% B 3% % (mortgage-backed securities) ~ 3
7 % A& (liquidity facilities)
ﬁib4ﬁﬂﬁ%¢ﬁﬁ*”ﬂ%f'%ﬁMﬁ%“%ﬁr?ﬁ%o
R 2(D)GY EREAFAM: THFE R R REFLTF AT I F
=1 »Tg;‘ﬂ @FFF e AT WL B 2 —\‘;}E.ﬁ,ﬁﬁvﬂ—fr/g\,, 'yriea'g, o Atd
T i & f’W%’Fﬁéﬁﬁ$*mﬁmmk%$@m®m#*ﬁj Fiz o
B 3ZPEFRELFELS RGP HESCESY R ko

B 53)2 e blde > A SN~ - RN - A Vi 1 ;;fﬁlmﬁtxﬁﬁééﬁﬂ]ﬁr‘zﬁ_ﬂﬁﬁ&\?
s EE M EGHErAZ Y A B AR REEL P ERP REREL T AAEF

N lgﬁ%%lﬁvlg £)E o

¥ -3 % (asset-backed securities)
58 (credit enhancements) ~ it #- {4 7

}ﬂ'
H

116



CGED -
HiTHE2LRZL " ks

AR ERBESRT I A Ay

ST 13 A48 4R REZEEE TR
FAAE
%) gl | by | @R | mEA | b3

B RE Ak

Ras

& F ARG

&3 B A

Brasafs

RN R

#

e

& A & &
%

£ S

21
3

T RE R TR P

FAEP
1. 2% {3k e o
2. ANEF B ARELR o
3. ”"%'é"ﬁﬁ”‘"§“'¢%?’ﬁﬁ%ﬁ'ﬁéﬁ‘ﬂ%’f‘”*“%'ﬁ L UANE 3 N8 S CX 7 %>
TR AR ?iﬁiﬁﬁiﬁéﬁ’ﬁfif’r?;}h #&ﬁ‘ﬁ’vﬁ—”'b%xﬁv?iﬁ M,E_Jﬁ,ﬁj
N LA
4.@%%@11@.7 Fo BRI

Q%
(1) FEREFAE RFFELI IS EOT AL  TEERERL LI BEL
;*&“ﬁ»ﬁ"lf1°

117



@

BaFAAHER £~ % (ABCP)2 ¥ ¢ (conduit) & p- #7473 F 2 Fres st
#*ﬁi}‘ﬁjﬁ‘ﬁg' o éif‘f ,ﬁrfif‘r'ﬁ%ﬁ'F;}#xiF,gé@ ¥AL %?%Lbéﬁ)’? 7
FRLEATIEE CHES R I B > A RENR S B R X
BAARL G AT o

?éwwﬂw%m”*r'?éfyimﬁo

AT 14L‘)£‘§7f%$§w Wbz ES e BPFHEF AT o
BEAREY O REF F‘i‘é BRI PIELE TR T A I T T e f;‘g
*RIRE £ B ’:* PR RETEFTRRET ALY FREN -
r#ES l“%‘ﬁi”fﬁ?ﬁ“-ﬂ”“‘*l“iﬂB X EH BT AL TFRA

118



[t2e =]

EEZFZL kG

AT ELEA LTI A A3 g

T A%

F B3R

B

£ B R TR

B A RpP

I A& AT P 2 E o

2. AEHBRAAER -

3 i%ﬁﬁ%%a#ﬁ"ﬁﬁé%%ﬁ’%*“%% G LR
RS LIREG Y HBL G - §AF S RT WM - RS e 5 AP
R .

4 RFERENTEEL - F 0 THES L LI

Q%
() EBX R EHFAF RFF RIS
[FREA WL S R

119

BehFAs > FEBES I HEE



Q) #EFAAHAF ¥+ E(ABCP)Z H ¢ (conduit) ¥ p* 54 73+ % 2 Fer i
PRSTAS L G2 ﬁm,%ﬁﬁﬁﬁF#ﬁpﬁé@ﬁ ﬁﬂ%?*ww%m
)L%»;;;q?;ﬂ!.ﬂ AN I B S i;t,__,,, EaR el iz 'H‘i{a—" £ F—’] ’
HARAR 5 A 4407 o

FAHU GRS AL 2TAEUEwA o

z%m@ﬁbﬁﬁﬁﬁw PRIEL RS Rt DR EIPI LY

LA R ﬁﬁ PER % RMR o PR %zlﬁwﬁ‘?%%ﬁﬁT
L AR CFENE RR MR FTRET AT NERET KR
£ -

PHERLX M RGHEILREL AR > TRHASFTARYHA o

120



CGEL EakaD
AEE2ZES T RGE 2 LT AL 8F5 B

K4 T R A R TR AL

¥ ' w (b %) g E(RE T ) BT A (R LR Tt LT AR

pOERIE | N IR PORRZE | IR N IRIE N IRIE
5 P < | 20~50 | 50~100 | 100~1250 . o ‘ . - . - - .
' 1250% | E22 | S22 | BB | 1250% | Hi2z | 22 | BEE | 1250% | 22 | iz | BEE | 1250%
20% (g)% (g)% (Z g)% L AL - N > A4S ] - N > AR i AN
E wEA | Tmo H I wEA | FEa L M| FREA | EER P Q
A B C D _ i .
Z#F | 492G #E] | V2K #HEN |20
#EER &
® 84
& #3

121




T\

e R

AL LI L E

A F B A A AL AE o

B E(R b R g R E b R R

Fere (iR R0 ) p R L F AR E S B PINERZ 2 FE R AHE F A GERE  RR R E T R A AR
HIRA = ke ipig * o0 Di7fa2 J ( “look-through” approach) -

A HES LA TEFRT A NEELI MR IEDT AL AT FI R RFRFT AL

122




[‘iv]'%:l“—'-

A EA B SR T A A AR

¥t h%&Z Z2F~8 L4847 éﬁ?#ﬁﬁ-

by 7L Py ~ -2 ~ o P __}7 v“L j = vy —t —:‘,L
%Kﬁfi fﬁ&xﬁ%&) %?Ké?'_ﬁl lﬁiéi’ié &Kﬁ'ﬁ_'ﬁ\é_(%/z{i /z:) ']lﬁixilfé ’F'Aﬂ\? «}Fi'i
PNFREE O FRE POFREE | R NFREE | IR
< ~ ~100 | 100~1250 - . . “ .
%R B 20730130 1250% | FiEz2 | B2z | BEE | 1250% | ok | Bz | EEE | 1250% | Bz | Bz | BB | 1250%
20% V% £ \% 7 5% . o o e o
° ()% (#)% ( . ;I‘iﬁ_k E:—/‘\ H I éiﬁg_% E;‘\ L M ‘—:I-.iﬁ_k _%;;_4\ P Q
B C D ‘ »
* #EF | %G #EJ | EK #iEN | %20
HEILE S
i
® &3
e
g
A & #3
@
L | EPEFF &
fL
. fg;tgrs i
i
" 2k 2
,I‘ —\:;J-
2t | #FAE &
i
” F el
4
A w
= & #3

123




BTy
x
it fi;‘;%r; =
&
= P
I3+
3 &3+
g R TP

AR LIRS T L E
A B B A AR
F e E(TR R R AREC) Thdg 2 TR R R

HiRA = ke ipiE * o0 Ti5f22 | ( “look-through”

Fe ' (03 3 F)RpiTiR ¥ AT AR 2 B P ER R

approach) °

124

7
~

D g e - N FRE L0
i E TR AHE TP R

i

e

/{

1
=

/{

EY
B

3

¥

=% R A e




GEY- D

S SIESWE-E-RU) -

109# &

b [
p
L AFEfFr s m gy PRCENFMEFRLTALFFRL R EAE
PHRGFRARIARE d FTALFERLAES
FERoLE ﬁmﬁﬁéw?ﬂ SR ARG

BRESFZ R > T EFTERIDRGHET R
ﬂ&ﬁﬁ@“&*ifé’ééﬁﬁfﬁ@?$%
%uj\g%u;ga%‘_iirn—ﬁﬁ IRt S A TR=g) B

BRAGRIR T RAFFEZL L >~ R EE 2

2. I b e FILIRARS B

(D# v 812 5 FHPEFLAHT -

(2)grpv ']“}é,ir Koz oo

(DRFHNFAH2FTAE - f FTHDIBREFTAE -~ |

lPﬁm o
(DI FAL FAP 23 N Fa o Ao
2RFEEfIFL e e gy (P TRELAOFALRERLEBRBE - LRE
FALGERZL AR EMFAGERLT

(@Eﬁéwﬁﬂﬂiﬁi. k-
(DETHRFTEE -
. FALGERARGF T BELR fh- T Al
Rl h X
o N N YA - N AT = ST
POERAIL R G B %Lli’gé%géiﬁééi*%ﬁ%gﬁﬁ%
PO F BRI Beflsn o MNP BB E D RIIF AR
FALGANE G2 TR
’iﬂé?ﬁéﬁﬁﬂiﬁgiﬂivﬁ%ﬁﬂiﬁ
§§ :}”"J'%7T"‘€194$Fﬁ§ﬁﬁi§f‘—" °
o . L™ R A IR PEE Y PR TR U R
4ﬁ”ﬁﬂ$&%ﬁ%“&wwﬁmﬂ%;Hj@ﬂawggfﬁﬁgﬁi;;ﬁﬁ’ﬁﬁﬁ
w2 ERRE/AVRR R B AF F,*f;jrgsi’rgc’ L2 350 500 L H i aH 385 2 T
5 orelkenieg g2 ge T RBSHBELROBETAL G2 rs.w T PR
B A AR T A T - BN A
YR EEE SN ERIRE L R g
W i

&5

q)@ 1-3\4_

BARP
1. A& 39 ¢ & o

125



[i27 -]

AE R % AR

109 &

i3 2

i ¥

. /H r})ﬁlﬁ?mﬁ\“ééln ﬁg—

Lt h "¢ g L AL RREL—T &4

bbb e g2 Mg d TAL G E

mAR gL FERERT - ﬁﬁx%w&@ﬁ

W 237 s Fodpd A ER R

F@goab s ikl s o NEFRT é

Boash BARRNA o

0. imt b F LA §

(1) sraindeiih ' ¢ 28 4pik

(2) B3| Pakv gL o

(3) EPAFTAE [ REHE MaFgy2
0 A =

2. B iR L e

lLEF g irEnmbdrefRL bg A HE
- RN ERTS L ey MR- A N =

FTALRERLAgRAFRFEr e LE
:ﬂ’féhn%ka%? LA M T R E

hE T EF GRS -
3PN E A E R RN FH & b
WP ERE

i jw',

Lo fhf’})ﬁ Fﬁﬁ;r"t’f;"‘ﬁ J* S #@l—h"}%‘}'

Lﬁﬁm&&uw@&&%ﬁﬂﬁﬁﬁﬁﬁﬁ
‘f%’ww%ﬁéﬁ ‘w*ﬁﬁ
~ARER R T %”?? AR

030 AT ENEWHIEL S RT AL

Vil d bR E o Hp R BHA T

g%&gﬁ»om)% AR pRT/E DR
3\§ﬁgkr@$é@%ﬁ“mﬁiﬁ

M2 A X P RS T /AR H M F A W

FoouipE MEIRE LR R e

,

HEER At

’

DU - )
—\1\- 1_3

’

-«
—

_,_
2%
(w

ek RiFE X
HFn b b G R4 RE 0 IR R A B4
;gﬁgﬂﬁﬁﬁﬁﬁﬁﬁ HLPRL > 2 5]

BT IR A HA L 5 5%) By
ﬁfa.%;;%’;%ﬁ&(ﬁﬁﬁ%% F 10%)2 13T 0 &
FRFARRUEGET L ol A9 AFH
FEAFTAMBMLRRNA 0 RETRETNE
1%@@&%%ﬂé%%ﬁﬁﬂ$°

AR Tid g Fv F(LCR), 2 =
Fyr TERAFT £ F(NSFR) > R
AR R R R A LN E DAY
TF A KR A R

3. AFE I n FARAIBLREE A2 G

126



mm

R
PR 37

m%

i%

o T

4. FTER G ¢ FTFARRET EIY A 4L
2 PR AT ARG G A A

j‘f‘)ﬁ;l&l%i%%,é—_&mg;
AECFARRD U BEEE T AR B &
AT B @%?h%%’aﬁﬁﬁ AN
2 W7 > Jlﬁi:&'—? £ KRAEALE T AR -

eI RS

=
PE
=

5. MRS EE SR GIRRgCE > 13

TSR GISR L B RS oot ¥

KEl%‘

\Vz "’k‘i Vins %E.

AFLIBRA LI MPEEZY PHRT PRz
R P A RE G YR H MR R E
PR R L B 2
Himp B3 2 #8937 > g SRB2Z D
EFAL G SERERTAL F LA B
o AN FH T o m i AP B R T T ARG F

CEIVE BN & R R 1 PR

’:‘;To

6. dofm 3 (TR 4 PR P

DGR R e R T
o AW TR FREFRS PR AR ML
R A PR E P AT A F w5 10%% 5%
BT ,;qd\f—r;;‘uﬁl'"‘égiﬁ.p )3#‘1‘3119 l%
Y ETFALGRWE PN A Eerg

P
B

I E R
i% ,?i)‘f@;%gﬁ)@l}% iﬂ*ﬁi}—l?éﬁ%& F A
pRREA A BEFTALFERLR 6
MEEAKET AL B

RERETEL A5 FULH 0 R AL

- "J.BKL )‘L ("
7. /nﬁ"’L,T S % 1&‘? Ttz 0 7,5”‘1-‘1'—;@!._1_/5”“ ’qr"gﬁ"g%]?
LI AT FART AL G R R
TR LEATH R FHL  LRE
LEHEHEIGZS
B AP
RS E R
2. AEGBREAAHE o
30 R AT EAUEH I R R R R S P M TS g

127



(27 +-1]

k£ . Y B
il oF e AR S
(B = 3545+ 2)
% H- &
7 109# 1272 31p 109%09 72 30p
ASABEFE | R EE | AigsgE V| B AR
A B C D
Bt F A
1 | F&EFindETAR
- 151,916,026 140,287,659 143,462,273 131,064,921
R
R
FLaxe A ¥
2 | ., 467,594,577 28,461,001 448,680,218 26,941,513
17 ™A
3 R 273,104,243 9,011,968 267,356,623 8,809,154
4 B ARG A 194,490,334 19,449,033 181,323,595 18,132,359
S5 | mpEEpFET A 145,815,911 69,586,571 152,909,178 74,945,117
AR T
6 PP BT L 0 0 0 0
EEN
7 E R IR N 127,048,901 50,819,560 129,940,102 51,976,041
B R AR e
8 % » 18,767,010 18,767,010 22,969,076 22,969,076
P&
9 |FEERRF D 500,653 0 702,600 0
10 | 2w & & 176,974,148 19,628,702, 173,858,450 20,994,811
FARE R AR
11 o 6,082,475 6,082,475 7,750,861 7,750,861
& o 2
AAHED E A
FoBRAIKFT
B FASRRS S
e T T 0 0 0 0
(207 S L S
el
BAGER T BT
13 AR S el T 143,630,068 12,482,367 142,279,682 12,181,545
BOATH AREE
14 Hu gzmend 729,939 729,939 765,749 765,749
15 B AGREf 26,531,666 333,922 23,062,157 296,655
16 | 3R & 3 ER 790,885,289 117,676,274 776,150,445 122,881,441
RE&

128



17 | #EEE 2l 12,773,121 11,993,818 12,217,335 10,503,200
18 | kg2 T4 17,675,688 11,801,680 18,065,017 11,571,248
19 | s mgmr 66,993,607 10,143,607 68,490,373 12,740,373
20 | & n r REE 97,442,416 33,939,105 98,772,725 34,814,820
b R F ¥ NEBER AERLER
Afxr‘g %4 ;“ﬁv,}'}ﬁ
T Te® e BB
21 o ¥ ’ 140,287,659 131,064,921
22 | I A a e 83,737,169 88,066,621
23 |inEBEREY X (%) 167.53% 148.82%

C A RERTAN £
"J‘ja -4‘:76 &7\_, °

s ERFEFTABPPFTAIZLAPRP 2 75 - EFTAEI07285/~% 52 K7
ﬁb”“ﬁmn@”’**%?é%ﬂui%@%sﬂiﬁﬁﬁﬁﬁnﬁ& e
0%z & %X I 814.771 ERLFFHRER2I3M4B~ > F- kT

S EAE Y
ARE R EHLATHEFES
° —-Fl—.”x/‘]'q—pybpg:

Ol AN AR S EFLETRP TN
2 AAEZIMAER MBI £ FAR TSR RE PR ERME AR 2

HEIEAR o o
T3 *v%%fwsw’%‘m HE A& > RAp AR M AT F
N

] 2 E(AEF - K B &
BE-CRTAYUAEZ S5 A BEREN S~ £ %

_Eq*'#ﬁrﬁg/n %ﬁ/u‘-)‘

&?m@ﬁ?ﬁ@ﬁ’%ﬁﬁﬁkw~1%:% Bagd- fyil
. i 2t ,%ﬁ?;}gﬁ,@,,, - IEDN %&;mé,j»

P RS
BiEp
I A2 {35 T X E(F L EMBITA TFHR) -
2. AEAGFEBRAHEE -
3. ZRF A FHR o
4. :m‘v«rﬁéfw f*#%::@% FA s iF cd %é“*‘“w FPEL(E- Y 27 dh

129



% 2:

AR T FBB LT R R

BH- YR

- T B 34 AIR260
P RN
1 |[B&FmeRT |¢25-KFA %K ARFTAZ $- & B.x| 11000+14000
AR FTACAES K BajF A 15% e s - kF
A 40% 1 AR FEw 2 EGF o
2 | Rauxeld | kppRAE AL E R AL R ETE | 21000422100
& ¥ 3% A e
3| ReuAkeldl (L 27 BRUGEAY - 21011+21012
EEGFHY 248 +21021+22111
CAEE N +22121
4 | FEaaE A | H 27 AR HAE(F PR RLFHZE T 21013421014
EEHFHY 28 | FE) e +21022+22112
7 T A +22113+22122
S| EEERFET | 2 5 YEna  AYE G SRR £ 14 | 22200422300
% TR Ee na(f R)E . +22400+22500
6 | FEFAE N | FEFHGR[HANYED PTF L0540 ¢ 7| 22200422400
HRp? &P 5 REEmEFIL B RRY £1FRFL
72 3% Ao BApgUT & TR o SRR R
TRE - WIEEL G-
LY E T A i il P E P TG 2 B AR o 22300
Ho om e PERFA TR A SRR Y & (R4 2 | 22500
(ESPNE GHREAYEGHL A AERMEHT S (6
wa(fF)]e
9 |HERFT LS EiRmE %*» ﬁa‘ﬁd fwu# TFA PR L | 23000
Firiir> ipA  FEAEHBERETAL R
Bt «&r“irf%: ¥~ }a RS H D ERED
FHEAH BN .
10 | Heme&imdi®s | ¢ 32 BB ST lmend ~ FAAHAD £ 4| 24000
+ EoBHARFTIEL - TAERES S FRD O
WEFURTLIEZFT &0D - SRFER* BT
RZ2 BT RAS T 6 8 BT §
F2HEE TR ERD
1| FAEFEIE | ¢ PR RERETN BT LE ~ FTAEF | 24010
E1 0 il SR HB R GFEEAEF B TE L 200
At SR e ey RS =

A HRIE e 5
i#i&’ﬁﬁﬁﬂkwdﬂé*ﬁ\@ﬁﬁﬁﬁﬁ
ﬁ%%%V’W*%ﬁié%ﬁ R RATE B e
B R T F BRI R E R SR

130




MEAFE > TR A2 R KRR o

12 | FARAFEH | R FTALFES - HFFE2 20 2H3RT 1 | 24020
EOBHART | L TAAAPEIE BRI CRTIZfHEN
l,&‘?é%fﬁ? le\ﬁﬁ?fl ‘F‘ﬁ$/r|%°
HEEANEAP D
1EZF &

13 [ SR BE | B BTHEARY » 8 iﬁﬁﬁf\ PR A3 T B | 24030
%-‘F“_E; /ﬁufﬁ'}iﬁﬁ: £ }1 ll+ I«—'_'E‘/ﬁ @'FJ‘\%F‘& ’ /n Ll lﬁ'_ ?%‘ f,/?‘j?l
THRA®® | MRS R 22 Mwﬁ&z?&’f#%—“’ﬁ%*?ﬁﬁé
P T R H G FEY AL REH A

2ZHNTWFIAR

14 | He gzmegin |22HmEeERNED 2 30X PR EN(F 5 | 24050
A By miffzmaind)e

IS |He & jRFL | FRTIRTINLAI BFAD 2RI RT | 24040
7 AWM FEs o2 B T mTIHEAS -

16 | & & p B 2 IR 5T EK 9F2 A 102 £t 29999

17 | #iFEH I EEghehe w3 BEsH 23 @ | 31000

%ﬁ?i%io

18 | e k2 & | ¢ 73 E@isiiz 38530 ~ 5303 £ 17 | 33000434000
e~ (fully | 7R B9 B2 w2 ka2 82 H 8| 435000
performing BB e~ o
exposures)

19 | B R &R ? FORGER Y AR TR DR S R L0 | 32000436000

MafEA PR EERECER B GEIET o | F37000+38000

20 | &~ BER B 172 192 A3 HEce 39999

21 | g St | FRFndlTAS TSk BAFA 15%F '] 19999
HF AR Bx - kT A 40%F L A B o

22 | AR EVNR | ERENIE THREN T 532 FALERE N £ | 49999

F‘- 75%""7JF)\3=§19$€F'°
23 | s R EF | m 21 “%MJ;’ =x 22 3%k 100 - 59999
EAMPERFEFE LT o A4 LI (AR60) AT 5 4cifEis 82812 (AIR60) TH#H

e o

131




[% 7+ =

rE L
109#& 127 31p 109&09°* 30p
%P . oy
At £ GE ! o i S TR P o 14
AP | <6 6B 1 | >1# EF | AR | <6m | 6B I >k ES
A B <1#C E F G <l1#H I J
vrREET &
1| &4 75,563,445 0 0 0| 75,563,445 72,191,705 0 0 0 72,191,705
2 * T AR 75,563,445 0 0 0 75,563,445 72,191,705 0 0 0 72,191,705
3 HuwFis1ll 0 0 0 0 0 0 0 0 0 0
4 | 2 e A XS HER 285,143,933 94,260,677 81,077,846 7,112,122 434,911,465 265,117,101 98,959,526/ 77,256,771 7,346,821| 417,617,737
5 RT3 162,092,466 49,212,150 55,998,050 5,801,577 259,739,109 154,910,865 52,659,060 53,847,240 5,939,458 254,285,765
6 LA v 123,051,467 45,048,527 25,079,796 1,310,545 175,172,356  110,206,236| 46,300,466 23,409,531 1,407,363 163,331,972
T | #+FHF £ 35,932,077 46,888,217 41,726,936 2,607,912 64,881,527 33,233,748 63,732,049 30,173,636 2,928,671 66,498,388
¥ E T AR TSR Y
8 L 0 0 0 0 0 0 0 0 0 0
72_73 3¢
9 Hiupgpuy 4 35932,077| 46,888,217 41,726,936 2,607,912 64,881,527 33,233,748 63,732,049 30,173,636 2,928,671 66,498,388
10| e FAApT Rz f§ 0 515,499 276,744/ 1,701,130) 0 0 574,849 194,895 1,305,530 0
11| 2§ | % 24,142,196/ 13,261,070 22,277,260 0 11,138,630 22,339,442 25,560,441 9,852,800 0 4,926,400
12 NSFR /72 125 & f § =3
—,*E./g,,'_p}i g2 H gi Fﬁ
13 7B 24,061,524/ 13,261,070 22,277,260 0 11,138,630 22,339,442 25,560,441 9,852,800 0 4,926,400

132



586,495,067,

14| ¥ % B2 F £ 831 | 561,234,230
B RELT 4
15 | NSFR # gr;fr-;mﬁwﬁ_ - : | 12,202,178 : s 12,556,856
16 | %208 # £ @iz 0 0 0 0 0 0 0 0 0 0
AR CHRIE B8 2 i
| 5,802,270 110,324,790  88,722,683| 314,416,007| 358,175,480 4,675,840| 105,254,325 88,713,008 309,715,225 351,438,397
AT R ] l%ﬁﬁx :
Y- KFALE
18 B b}% ' ) 0 0 0 0 0 0 0 0 0 0
iyl
- R 1 ok 2 F‘ﬁ
19 ) ~ 5,552,685 13,148,108 5,661,920, 8,923,886 14,559,965 4,457,888 12,990,647 5,109,487 8,371,710| 13,543,734
Rz b s
20 Hiutg ﬁﬁﬁ‘ﬁ#i 0| 84,576,134 81,006,437 215,070,070 265,600,845 0| 82,945,877 79,875,147 212,685,263| 262,192,986
bEEECE 35%MT 2t
21 0 1,000,000 1,000,000 0 1,000,000 0 0 1,000,000 0 500,000,
i
22 R U 0 105,190 134,341) 58,757,915 43,680,336 0 102,549 112,959 57,427,777 42,555,181
bR 45% 0T 2 i
23 o 0 18,613 44,571| 31,918,287 20,778,478 0 21,285 38,283 31,830,921] 20,719,882
F-AT 2
”ﬁ i}:%ﬁ_%&a B A AT
24 e x 249,585 12,495,358 1,919,985 31,664,136 34,334,334 217,952 9215252 3,615,415 31,230,475 33,146,496
FE
25 | e f AR kT 0 515,499 276,744 1,701,130 0 0 574,849 194,895 1,305,530 0
26| 2w F A 30,410,167 1,092,521 0 178,168 30,192,745 29,993,188] 697,074 0| 157,640, 29,784,194
27 FHI P& 0 0
Biefmd MF
28 AR EER o .
£2 7 A
Iv—= 4 | —r
29 | NSFRFZ {3 0 40,483

133




30| #EMEFEEHFZ 20% 11,1000 111,100|; 56,420 56,420
31| AR uagueniid i F A 30299067 1,092,521 0f 178,168 30,081,645 29896282 697,074 0f 157,640 29,687,289
R FAEFREZL M RE — 170,161,734 7,515,425 e 165,341,840 7,410,639
33| B RETF £50%0 b v e s e e e ] 408,085,828 e ' w h i e 401,190,086
cEARBERFIND AF TV TRILT £ i%*f253'a’~ ARG TRERE A pE SR G B8 7 (,éﬂp ri) PP
EH RS TI9R AR
CHBXFALGII B f F(FAED AP
o H i FIriip !
o1 RSeHEAGE o AUEG £ E o
2B AR AANT Y ERF RN AT £ Gl LT -
3 TR FRA PSP RipRFLIYP -
x4 # B AF 278 PP EIE > 4o PR %‘ﬁ "i;&—'ﬁ » B ik '—‘,‘iﬁlgﬁ;ﬁgpt FoPhE S EWmME AR REEAR o
B4 WP
I A2 {3THF L EGELERBITAEFTHR)
2. AEEBHAHLR -
3. LR FHEA
4, AR LT D THAcok 3o
5. AEEEFTHE FEEFRE -

134



%3 ERLF &V S

‘g 47 P RP

I8 =X

7 p

e

Fj’;

R
%

T8 =X

283X 32 Bt dkce

TRAR T AR GET ALY
B (/4 Kf/f TAKIE P E A E)102
N » T {ETE ;l]?’% B

CRENF FH U 5 E 2

N S R R

E1V 1P ALEE ¥ FALILE Y

2 |2 EF ARG L FoMEFEALIE > (9@ 2l AJE o
2 AIrAIFZFAIEUEG EFFEIF(F fr“ B2 RBE) -
3 e RAFR R p A Ak
4 HRF|EEF TR Z FAREE 2B AT o
3 |HsFAE S N 22 B FALERGE -
4 |FREAEE S I Bk SEFR 62 Ll
5 |FEEFA Rae Al gz TR 53, " ELA2FDPCEY )R T G-
6 |JAFE T3 A FRAANEES2Z TRIAFLGH,, CELZADNDPGEIE I EFE -
AR e W 8BS 92 Ltk
8 |FiEFHE B RER T £ ITRITZ EEN ¢z FEFHE SRR £ ITRITZ EE N0
¢ 7 TP
Lo ZLEmistEd 37~ AR TFo ¥ i AP JIRY R SR g RE TR &2 HE
9 |[HHEpFET L wEREFT &
2 ﬂ#ﬁﬁ‘ﬁﬁ%ﬁ‘%%iﬁﬁ%&?%?iw%% H AL HRD DI

w%ﬁﬁﬂ&%ﬁ@&¢¥°

135




ﬂd\

z TR

. Lo s Fdzefcg s al g g2 Piprricg 2 Bh &2 250
10 (BHFTFAPT k32 fF 4? # i P T N P T
2. ARBFTEE KL GHARAL oML E SR B RERALE o
3. R BRI FARNI L FRRe- LiFR > THRED PHMIAEY -
1 (Hef 2y B 124 132 Lt
1l TNSFR b4 13 5§ # | 2o TNSFR /72 3 S F A | 2 4318 003 - H5|+
12 [NSFR ji#=2 |25 & f 24 7 o
2 wIHE '%%%$ﬁﬁﬁ’“ﬁ%%9ﬂ%#@o
o cRAE L RS T v & G i AP ILTIE P
13 |2 B EaFu 2 H 6 f FREEA R A SR S Y ﬂ”?éo
2. Frapi st rFEF TP 2 TREP A RTAEL 2 A -
14 |7 * REF £ 8% B 1% 438 T 5= 102 8= 112 &3 8k
FREAAPIA AL ZF-EFTA - F-RAKTAZ S -k BaFT A ik Tndid
REVIF 2R RRP I AR 2 ERISTAGLTE MEFYRTELRE ¥ K
TALS -k Bafaling  ~TF7 f*blri‘m& Fl A A mE R E
15 [NSFR & & F i 6 1 A 447 HELERBSTBRTAY > PEF AR L R HFT AL T AR
I Mk FEAHES -
2. LiTHH A F e FAAERGH fE)ER £ 2 o
3. ERE R EE 2P R ?{ °
16 |7 i £ R iR ¥ 18w A wETHR R &R E A
$ R EEyy Jg‘ﬁl"’/*‘f %{'r &
17 B R Bapii2 g B 18 3= 19~ = 203 =% 22 2 = 24 2 Libdke

i

136



M- K TASBRL ARBRRIHT  F - K TA SRS R BERICRT -

- :J‘z:’}ij}‘ég;}%fﬁ?g\‘g iz &
%1 3 P ﬁ“”f& L - %J‘J, fr}i%é_é%%ﬁﬁ%%i fﬁﬁﬁﬁ’fﬁf.@‘i{#ﬁ

R Y T At

Ba
B &
e

T

'

N

>
7‘@

k3

b s 35%m T 2 B W 2t g s At ﬁﬁzoﬁ%&%ﬁ&§3waﬁe

% 48 o Bdp e * R atRFiE2 THaz* 284 S EERLGFIE, -
b EHCE 45% T 2 G2 i Rt B 227 BhEiEES 45%T o
THESE AL L EE RS AEN T ARF ST ABRTAZG BES2 VI L BEHS
¢ 7 TAAP
I LomnFasieg whlbd 2 i n s Gorieg a g g0 2 o
2y = $F 2 CE T E
HEEEFIT RFZFA 2. FHIGEAR LU HMELE S B RE A L)L B2 b R
3. B g f Ikl F A PREE- TiFE P XAFEI FWMPIEE -
26T W 27 2 WA 312 £k
FHIIP & of & o
EEA M ST R REENFY BEL (KT ARERTGRLFEESEY RER I H IR AL 2ZNE RS H
PHEIALBEE AL FTE A e

137

ﬁﬁ%é\iﬁ@%sﬂiﬁﬁ\%%ﬁ&\%%ﬂwgi




1 TNSFR /#2 M5 &7 A | 4o "NSFR a4 P 5 f ) 82 £452 0B 3 > #7574
NSFR /72 17 & F A %3 7 e

2 BIAARRERHEEFE > BT HAFIRDE

L iRAMUE &R gt b 02 €“¢%p§$* PHBHE TR E o
A EE S L 20% MRS FEE o MATE R S L 2008 5F

2 EA A EEREH ’ﬂﬁaﬁﬂ%#@°

FRATIF A FET LG BTHA AERRTHALAS Y MY AL AT @
;

FEG
G RLT &85 o 1538 1638 17~38=x 2538 = 26 2 3= 322 &3 #ko
ERTF £ 5 (%) B 14 R 33 %k 2 100 o

138




[427L=]
FRR g 4
109&12% 31 p

(A)FFE B30 chip B 7 3

Rt R
2~ TWERITEIETEE A FTHP

i i%ﬁ“’:%’*ﬁw LA e 2 B
cAE PR ERERGT “i’&f’%—‘??jgpﬁwiﬁg
B i gﬁa\'ﬁt{'ﬁig il{ia&&ér_:‘/ksgﬁﬂb"ii];, _ﬁ_ig ﬁF?fEPE'O
1%“‘%% ﬁg*ﬁ@”i 'FEW ESDE I NI - }?grr'fylﬁ"lkv}ﬁ, PR E R R %‘—ig;_}
o

- FREIWRHGIEA 2 EBL R L gond PRE 2 FTRPRE 2 S LRTH

XEE EINT R L IR LA

o BT TR Y K '7 % ( Willis
Towers Watson) & ¢ A i* = @

ENT RS S d N

FF' _‘7_!'1’_;—’_‘* }%%—]ﬁm °

%‘ﬂwﬁ‘a‘;ﬁﬂ%[ﬁ(bwr CE RN Eu)) 2 T 2K

g4|BFEERAR

- 72 73
— ¥k
A TAEIT BRI S A

6 E AR R

(B)FrpARfr 6K 3+ 2 B2 AP M 7

FRR Lol & FE2 p ik

ﬂxf;;;ﬁm,};:a‘;é\g PREGEINE %

f’?r\,;fﬁv]%b"i F’?}%!EJ'JO

NEFET A )’i“* A

1~ ARFEPC F) -

2 BEFPOLYEGoEE L
FEBEE BRI KRG

%) o
N B ’ 1~ 22 B ¢F AL gl
AR R 3B - ERAR S P OEPIC  E T [ g g e
PRI G R 03 2T~ g roeh R F0L R HHE 2 B o PRI RERBRLEE
§3tih

Rk -
A2 Soed PRt 2 55
FHRPEE 23R 2HT

3F ﬁ”’ 2—&*# ge ) B

Q) zhFr g d 2R
A2 FFAREY o

2~ A{7109.11.05% 4% % 3=
TARFYE R € C AL @ F

139



wﬁﬁl%ﬁ&ﬁwﬁ%i
PRiE S A CHE AT A
3 B o

f:lf—?«&rf?ﬁ'ﬁi‘f,‘& ? A ﬁ Z EiE A ﬁi%*‘?ﬁ’”—"f’ﬂﬁ;? rﬁ#ﬁ}
2D st

ﬂ‘f’?}h’ﬁ/\ﬁ\/;x‘&ﬁ %ﬁmiﬁ
AR SR AR e R i el

L

i
o

(©F B2 A K HD Gy~ AL 2

PRI PR SRR G FRRUARA 22 ke AR
G2 PRI SRR S N2 R R el §LSE

AEHEEAE(FIN AR fE
BOAEE G- A 4 o2
iR 2 - XA - FERE - E
BREd ¢ AR&H g2 £5%
BTAER S A EF Y- &
i50%°

1~ SRR E MR

o

ll'rl j’( ﬂ‘ f’r E ‘é‘ ;IFF'

’]‘E?I“""Kﬁ_fﬁ ixE g
¥EH > ?»El_.sf/}'a‘!
l'éﬁ"":“‘”(if'ufikﬁf#

DO
dohe gy N e e (%\»
N«;

I+ fEr ;q )
"

AP FE) AL
i::] ‘% o
A~ FAF LR
D) F>*Frafr B I B 2 rcx Fp-RE s 2
14207 58~ £75% 2 B A i & Focdp AE DA LAk B AP

21 A B £ AP HALF R E B A Sl B

L. F@o1FE R 8
CRRE B BGRE
LR R § FIH ey
L Z N

~=$
T,
4
RS
hw
o

)\y_‘.q)@\?k\ E‘j
Bom o oS

’

WP P e TR B
=
o

B redp AR 1L ST MR PR H 0 R BT
T radpth T3t ) iR

Do
gl g e e ens

1. B2 Fm 3§ 515 ey
Tiziva g e

. A FREFMAR R
ks A-E Fa s Mirdp ik
e 2 R

3. #ram s e

140



(E)4Li7 #-E ) o p » 24 ﬁg;,frﬁw gk

ﬁfw&%wm FmEGE )L - FB YA
ﬁﬁlﬁ%%ﬁw%@ﬁwmwi%k s Frit -zt
TnFF 2 HppHE R P

—

A {73 uiﬁ%fﬁ%]ﬁ’”( s k»l Ai_\,ﬁ%
£)B A Kb G —wr-r :
Hia§ (Fomd ofio g
BEg - e 4 S
iRy - Xhx- ERE X
CERBA AmARAE A
PLEBATANEY o s
Bl & gE - &2 50% o

(DizF 2 4Rzl ¢ i
8

QEBmARATHERE A
FA -

(3) G § TinkdF > iz
AP Y EHEEl F2 8
B R RSB F (e
%%ﬁ#*éﬁﬁ )
Ay:\}_‘f'f—lirjlg_ﬂ °

(DF2E 8% -

o IR AR 1AL

R EFpaOV LR -

2%‘11125@& IEAC TR U (B B RS )R
BEVRAE BV e R 2 R

Gogd 4o EE 4 B A B A B
CA R e S

PSR FHE* D a7 P FHFMIE R Y2 LY

N g)r';%

PEAE 3 R B P )
E\:;E' ) l'l/}\‘)

(e g S RE

BT &

1. 3% o
Ra#mizse o

%ﬁv%]ﬁwm,g SN e (zr EEEA
L 2 p;m—\ S FEY o R MR A TR

P
¥

1. ﬂkf%%ﬁ%;’}ﬁmfﬁ FALE 2L
IR EA NG A e
TR IR
__41-);; *+‘~
ERKk L -F—’;f:
BE % q'@#(""‘EPS)J}'EI i.—j-
P R ﬁ&$’
ﬁ%&é_}_}.’@" * ﬁl\
i M%»%k:‘iﬁﬁz‘%
AP BEARIREE TR
§ R A
AENREIZ R ERE L
HA i & g
EC R N Wi
REE R @Y L

PF"
/+)/P%§ 7_ﬂ£?‘?’7 l Lﬁjé_

i3 2e :"f [

l"'7

a1
z%
.E‘:’

A

»
o hd

p/)‘?—"{ LS

-+ i

(G) KT‘T Ao L

141




v

J R
®

&

W e

L gE o

_ﬂ
s W

o

A

She

=

5

-h_\\
o

=
& -

HIEAR o
PRAR TREEF TR ERER ) TTRLPERE S SR

~

¥

AREREA D RAR TREEREFEPERERN ) TR ERE

Ry T~ PR BBRAL o

142




GEERED

i E B 2 FPRE A

1094# 12 » 31 p

(H =0 374 %% )

e I ;‘gygb%g&ﬁ gfsg‘_—kykxé,;,&%/\
a Fp 44T A B
1 R 7 105
2 i T EFEY(3+5+T) 23,040 152,292,
3 W& AAH 23,040 152,292
4 Sk vhat
s | PP g anenpaen s
6 YRt 0 0
7 His
8 R
9 1Ak 7 105
10 Mg Es F(11+13+15) 22,760 158,933
11 M AH 22,760 158,933
12 | % vhat 1,371 6,649
13 s L TR T T Y g
14 s
15 His
16 Rt
17 | #p4(2+10) 45,800 311,225
g6 R FEP
FARP
(NN 0
2. AEHBHMAHER -
3. FAFBABHFEEARZHE £ X R GREALFS > CRAHBHFPIILHE
% hf 17 -
4. F|(NDfe(15)d s g e Fha [d T =) Pt $3 227V B A4

OURTT AN

143



[47L7)

B HRE A

109# 12% 31F G IERE T L =

PR Aotk WA

%wggAﬁ
g— xéE,&;})z;-/\

X gH R TP

FARP
1. A& L3S &

2. AMEARBREAALI -

3. “*__;l’fr'a;‘ylrﬁf FIWAR 22U & p e REA SR RRE (i T

=) kit B A o

4, BrRE e 2 REHEE S ENEZ ”‘\é%ﬁ: o

5. wEEE G wajﬁﬁﬂzﬂ lwaﬁﬁ@:$n’n; o &%F -
6. ENELiuMBERY A1ENEPLH A
7-\iﬁnwﬁﬁﬁ§ﬂidfﬁpﬁﬁlmfﬁo

144



CEFEED

L Fpih g 4

109 & 12 2 31 p (H =374 %+ 2)
Hp 4= A o | NE R AR R T (D RAEH
s 3 3 j"&fgﬁﬁ—iﬁ i [SUSEES Ve 3= P
ifas Frp ﬁ&ﬁW%w%Q$MB%WHK&WﬁH?%E@&%W%
AV ~F e e P
g A | THF B 4% D |£% E
BREEEAR
WM& 1,893 1,371 1,220 0 2,044
NERAH R &
H i
B+ p kgL
N 7,311 6,649 4,852 (240) 8,868
WEAH G RL B EE &
His
&3+ 9,204 8,020 6,072 (240) 10,912
& FH R FIEp
BAEP
1. A& {304E%F 1 & o
2. AEAGBREAAEIR -
3. AERFIEMAEBTIRET I 2 URT ARSI ATCERAFDLEL A
B2 B AT Ao f F B R ER AT B & T )2 T
LIRS ARG e R E L A AR FP A 4o KR

I% B H g d L d)o

R PEEEE
1. [+

-
1

+ = ] A+B-C+D=E

145



[% 1

.J.;]

PR F AR e
~ &

S

2 R

4?_‘1

FRLGE RSB

4
Ty

> i (B

% ¥ rE

RO LI /ARGET A
SREIICERES S PR E T o
*)

£

rLF A

Fe'& £%7 B

bt A &% C

(* R)

B 71

B 72

B 73

B3N

{}?TI%L,L 3§

1
2. hE BRI

3R R

2 0%R Fe

BRI d F AR
3 AL

countercyclical
buffer rate) D

(Bank-specific 5
capital k £4F E

/?#%%L Z“ °

3. K% 28k

5. b3

6. k'& £ &3
7. RRPETFAEET

§ W HE F RS T A
BN kA F MR T 2L BATR IR
4. HIBTAAED P ST SRR F S
ALY 0% F

R F AR F

s

SRARIE I o

N\
A

24 -
P =

SELF BN R TR AP RIEF R T A A A FEE
BRET AR AR FRREGT AL 40 B FP Y k%
LEUT A RIL MRS AR RS BT R SR A $

0%fs >

VR G RREGT A LA A

33 \jrmﬁs;‘ ViIﬁifﬁr”\

o O%BI R AR f IR B R0 10 0%k
TR £

146

PR REHBEEEBHE LT PINTE R R EG -
DR AT E AL T PP kR R RIET A



