HE- ARRAFT AR ELERGEFREPRTRARBRT A
pﬁrw%ﬁ FrAES 2 20 Fe R BF BN

’ﬁ? L% 51‘57&%—(5'1?.\—‘\;
(=) FrApm:

LEHFAGUFFEER . (k- )
2. :F;\d\ig;pmo (“ﬁ%\'—'ﬁ“ﬁ%\'?—)

3. ?ﬁiﬁ (itde ~fpdw 2 - ~ffde 2 o AR 2

4 FHE v F o (HEAA AR 2 - )

(Z) R%&FRARGEFT AR

bofGE PR o (MiPE S )
2. Matiptk o (it )
RSB F AR ('FE4 ~HEL Z2—)

(Z) HMBFELEETH'G2E !
l.gﬂ%ﬁﬁ¢a¢ APREEF2ZLE o (FEL)
2. ZAEGIEMBFA R §EILR LR L o (RS-
3. §FEZ T EGHF 2L AREP o (R 1L2)
(1) Pw&nﬁ_
BFRM- BT (R Z)
**&%iﬁﬁm°(ﬁ%¢wiw%¢;)
= w&xﬁﬁl_g/z{y}?\?mo (xﬁg\,.l-,\)
ﬁw&%ﬁﬁm EFM e ('FEE4 RS L)
FREEHCA 2 LR (w%:*—>
’;w&uﬁp\mflg;,%
:L'*.J-i, ’if}kxﬁ{
;«Hi, w&xﬁ,
(*) TEh & -
LT ¥h &g 24k - ('
2. lF;ﬁJk‘éE{g_'Efﬂt° (“?’]‘%E’L;>
(=) & Hp'%:
. #FhgTPFR (=L ~2mi=zL4)
2. T‘*}%‘Jﬁ’ﬁr\‘ﬂ”_"%f’ ("tEde L Idie =)
SRR S0
. #ELCZEFR (e Lr)
@%Li€?mo(w%wéziw%w4k)

(\) HEENFrR G E 2R - (i L 4)
(1) &k %
1. m%w&%?@% o (&I L)
2. s el el L&z d w38 p o (“f’]‘%\»ﬁf']‘—)
3. ii%iﬁﬁbﬁo(@%z¢:)

(+) Fpdlr
1. Hp'#ag iﬂﬁﬂo(w%z¢3)
2. %M%§i€ﬁmo(w%z4miw%z4ﬁ)
(+-) %ﬁﬁﬁ-‘f?ﬁi
1. =35 V‘Lﬁ? ¥ By~ i

Iohos

\+

ﬂL

S A A o
'3‘4

«k
*‘m}& ‘E% |l %‘%5*
oy o
w
=
bad

I

)

bk R TE AP

ZEAT)

=)



CERD

EHTHAFEFPEPRG @)

£ 1 p (Hi:grd i+ )
35 p - s L -
Eryn A 49T & H b Apr st E2 R BAGF AR A
Lo r EEF ARG S
PELIAE g
2. KR~ EET A
FP B2 307 LA
AP ERpA T EAER
FAEHS AU AL LR
e
BEAEP
L A% LATHF L&
2. é‘,ﬁt“{}:}—-ﬁ}’y;{igﬁ—ﬁﬁf_% 100%v»Lf;ujgfiiif]!iﬁ»#?ﬂ;»Lbnjv%».fsp»?fii%‘ii'\ 0%




[4 =]

D REEX Fui-
109 &

T8 p
& aE e P ok k¥ 4o
PR T A A 2

R %
j‘ﬁ“ﬁ;‘ #Basel % - AP HEARGEFT ALY G ~ B Hhg - 0T
Ehog o XN A HERFAPARRIEG Y- LA EL A
B X GTRA PR FY R AR B 87 N A E R e
FoF a2 FT AP % 7L R0 FR RERT
AL ER R AOEARE c T E S e F LR g%&& g 2 N
MEFAREFFHT A R LPPEL

BARP
1. &% {398 1 & o




(w321

Frg s
110 # 6 * 30 (H = 37E %+ <5 9%)
% 8 | o \ EICE T
\ 110467 307 109467 307 \ O&01Op \ O&01Op

AFFEA

HAREE R - T A 69,826,854 63,549,549

AAARBELRE S 0 0

- HEAEE

FoNTAER 5,372,977 8,057,777
At AEE 75,199,831 71,607,326
SefEh G ET A

R 299,420,493 379,380,111

TER % 52,730,834 55,584,359

ey 25,695,013 23,586,963
S b RIET A S 377,846,340 458,551,432
LRSS - 18.48% 13.86%
FogE A F 18.48% 13.86%
P R 19.90% 15.62%
A5 v
Ll Nt 69,826,854 63,549,549
% G AR 930,371,273 958,647,444
s 7.51% 6.63%
BiEm

[REEEN T
2 Y W

oo
-

EREHFTH -



[4e] FrER
110& 6 » 30 p (H 0 grd e+ =)
57 B * 7 EEICEED)
i 110#67 30p | 10967 30p O£Q"Op | 00 0Ob
FAMPEF - FF LR
EEE N 50,033,000 50,033,000
FhOB— AR AR 0 0
ﬁ‘jiﬁ'i”;’i’b’i?\ 0 0
Frof—Hw 0 0
L T 29,929,542 29,929,542
P @A 4R 156,525 156,525
&5 11,181,707 5,131,762
Frdl g 0 0
P gL 397,072 560,262
W EREAR
I MERBREY B#G 2adns 2 @1 L5 2 47
% (f1E Bag o 4% Retew) 0 0
2 T HERES R IR FERC BRUSTE T
EREN T3 SR PN EIL & 0 0
3omEp AR A AT ALL
(R 5%) 0 0
4A-FEIHBRVFA 21,803,834 22,004,819
5L A kBRI A %2 Wi T R 0 0
6~ fFFH ALY bR BRI AR
FASE (H1E Rach o L hr) 0 0
T BBHE L ERS LB EFRL fﬁé?iﬁ* A9
RAPECERERAAMEET A1 5 2 TLAC §ik1 &) 67,157 256,723
(N E LY SIERE 3 0 0
T R g‘-‘-_g—ﬂ ’ll:\fhl}IE‘ CE
AA AR L RT BN 0 0
10~ %22 48 ey 0 0
-~ epmiaM T E2 AT PLF2 A AP RAZE 0 0
F RS- 87 0 0
[DEREER Sk Yol ZRE 3 0 0
12 24 E G R 72 Tk (3 3h ') 0 0
B HFHT 0 A BFEFERH D b ERS os2 H
41§ 0 0
14101 &1 7 1 pis7 A & tsqew P 5 0 0
15 HARNBTEL AL ART
(D2AE A RFARGFT AL L P L &4 0 0
Q)H # % - F A IR 0 0
16~ 2miph ¥ 'a_‘ :
(D5 §AHEE - 57 Mg &7 (1102 12
531 p ) 0 0
Q&5 - T Ao 3 L
(110 127 31 p ) 0 0
QE*RFRUFTALE P 0 0
DEE S - T At Kl (IILE 19 19 0 0
17~ %iprit £ B A4 4 2 Ruor i@ A 424 i 0 0
18~ &mipMEE2 £ JUA KT 2 HFELLE A
2 Ru B RT A B &A% 2 e 0
l/{r‘t;t 0
19~ 1 ¥8EFERIFEIHRFT 282 &Rk dic
Mp FARFE S - FF rdorp2 95 0 0
Q) s % - HF Fdorp 3 L 0 0
20 His T AT IBE FR i
(W FAREFE S - sFF Aderp2 £3F 0 0
QHE # % - §F Aok 3 0 0
FEnEEE-HF+EHE (D) 69,826,854 63,549,549
I NS i
AR AL (FHERAER)
1101 & 127 31 pHgis s
H6 N - T AERY 0 0
2 102171 p 2 (3% (7% 0 0
ERIE R e A
11014 1290 31 pwgiisbg
e ¥ - R AiEeg 0 0
2102171 p 2 (3% (7% 0 0
Ap Ll 0B A3 242 T AL 0 0
#
L emipM T E24p5 S F
DA # 5 - FFFr1 L 0 0
Q)% = T &40 7 Uik 0 0
2 ¥MEBPME L LE A UF
IEEEEE 0 0
Q)% = BT ~de's 3 L 0 0




3 HERBMEEL L ART
(DA w5 - 8F Adeip 2 &
3 (110 & 127 31 p ris) 0 0
@ %= HF* &% Uk
(110 & 127 31 p 1) 0 0
GH# 5-HFF 1A
(111 # 15 1 p4) 0 o
%= %;T?ifxir'f] I3
(11 & 19 1pa=) 0 o
A 1 ERFERATELRTIEA R RIo%
(A& % - 55 & 0 0
Q)% - 57 2ok 2 Tk 0 0
S5 Hu@ F AR
E# 5 - 55+ 0 0
Q)% = HF Aotk 3 Wi 0 0
1w %-HF+EE (2) 0 0
FoEF A
N AR ELR (FHRAFEE)
I~101 & 127 31 pagimaddes - fFripe
% 1,600,000 3,200,000
2102 #1 71 p2 i35 F% 0 0
Nﬂw R AR %
101 #12 P31 pog7d BA S - sgF AER 0 0
2\10231”191&3%}??—?%’ 0 0
I ELENES
1101 212231 p g2 B E5 - sr Aifid 0 0
2:102#1 71 p 2 fe4 {7k 0 0
EPSE g %
1~101 #12 231 p 72 &% - 7 Aifit 0 0
2 102#1 71 p2 tsgEx 0 0
A HFRL (FHERAFER)
1~101 212" 31 pogFEA R EN - ST AFEE 0 0
2:102#1 71 p 2 fe4 {7k 0 0
FABAFERETRFEEFERE S 2L FENERRE
AT AL 2L g PRH ol 0 0
ﬁﬁﬁw.ﬁﬁ—fﬁiﬁ'i o ;blP e 2 fﬁdz;é E- R
FCheRApMEET A1 22 TLAC $431 £ 4)2 30221 115,525
45%
KFRA A CEFEHES L B TR ENE 2
45% 0 0
FEEARZ RISHIE 3,742,756 4,742,251
Hu g3 0dgEtdd a2 T4 0 0
P
I~ epipM T E240THF-5 24 0 0
FA1EETLAC f431 &
2 -HERMEIFL AL ART-FoFFT A1 52 TLAC 0 0
FAr1 8
3oHEemMEEL EART
(D %= HF Mg 257
(110 & 127 31 p 1) 0 0
Q% - F+~1 L2 TLAC far1 & (111 & 1
Polopde) 0 0
4. liﬁhs#ﬂ»p5%???&1&%#‘5&-%:%{
=41 0 0
P
S~ His FTAIchED - -fFFrArln 0 0
FoEFAEE ) 5,372,977 8,057,777
PiFrEd=(1 + (Q2)+ 3) 75,199,831 71,607,326
E AP
1. &L g
2. %ﬂua— ERFHFTH -
3. FEFERALPEFLLEARFTAATRINE '/7‘-&’#%" A F)EEL S FEFFRD P EFR L BF LI ARTLEGE 2 Q8
i ‘g*‘ii’i B 'Efi@» FHa B RFLARRIEG 1K 0 32§ EREHBHE RN ORS 55 8RIIL G
4. %@’rr'fxi 18 P2t amin T E£2EA4FT 110 & 12 7 31 p a2 o
5. Lo et T 4G




[HEe2-]

FAL R ARFHE)

-3

L

(Eiw:

FgRE )

SEY

BAHPIAE L
TALG A

LR T
FRLGA

ER A E s R
TALG A

sEF AR RS
TALHA

i 3

REFERE

Bk 7R ATEAAE

SEEF R B EFLE2Z ERT A

BEA L FEFF R EFEL 4
BEA

sl s AFREL GRIERT

@2 ERTA

HETE S FERT

Rl ic 98 -2 4

YT E T A

AT AR

& e

EY LR BT LR

£ F A

HesRFA-EI

* B A Z R AT

R A CE

EE el oF S ]

RYFAER

TR T A

A F A

FAu

i

L5 R B

L FEERERT

S ERSI G EFEZ EREG

Wh2 bmi i}

METREEGEGG

s it AR5

ARk A

HENBFAI RN LG

EE N

RH &A%

RSN

TEFTYE

]

RFLR

AL

Hii g

2 X
#E
TR IT TN Y.
S _

EERSIS

EEANEIR TN




PRS2 BRMAFEL tﬁ?ﬁiﬁ&%’ LEpIEL 6%?#&1&4’
T FTALG A TALGA FTALG A TALGA
AR
5—3’;’*
AR
%W&%%ﬁ

Fo e B AR A AL

TR A s LAAL 2 G BRR

&3
’LI%_FI#&FI |3 B AT A 2 }é& >

FEH
g 2
22 %Y

i
A2 2 e

AR ARSI

ENE Y

B

fe 1

B n

PR RERY

p TR
FaP s ERPLE

BEp R EE Ef]zl-ﬁﬁi
FRTEEFAZRER

R STRIS F-SUE- N

BE AN G FRALEE . B F T AR

N R e R

&

g

HARP
[REE N

EOr
2. t%a_ﬁwlfié.éiﬁ*uda$*1£4 FARGA2EFA L H2HE
F%%tTﬂnPﬁ’ﬁ%%aii’ff%a[wii Z13 [wir2z] :
(1) FEHE P } ﬁkstmﬂﬁéiy%wﬂisﬁ“ .
Q) WHEEEFEREE T S R R A FE *ii#ﬁv#$*€ﬁ¢4>?ﬁﬁ

3. FEHREFRHFL = RE 2 A
Bk HsipM 2 FAL G 63
FERORTI ) FHRA L MIAELGFES) o

mEantlf R L2

DR RPE T ARG LF

SEPHPL by ES

=

AR RS LR E M AR o

LFA AR RS G 0t Y R T R
ﬁ*ﬂ&‘w1&~£ﬁ(%lﬁﬂ$%ﬁﬁ7&,%&g%&ik?%#,&¢¥%%%%& BAEIMERT A

FAS G S KT ENE T




RPRS SRS ATARAACGESATAS Y &
B E 1

FEABAMITETEFLTALILL

CETTED FRLARERR A
110 6@ 30p (R grgm+a)
e R e 2 BUWHBEL rEFARES P ETEpy EHFAEEF WA
ZHEB 2p 44 FALG2 FALG2 FALG2 B
FA
RErALRE 21,421,059 21,421,059 21,421,059 21,421,059
’: ;?L‘ A ATR AR 155,406,052 155,406,052 155,406,052 155,406,052
SEFERD A E
wijﬁﬁ?éF 57,824,122 57,824,122 57,824,122 57,824,122
HeRAMEEINIRT-FAIEE TIAC 41 8 0 5
RS zﬁﬁ‘i#r‘%fﬁ 17 0 0| Al
I el N ok, O %1 38 0 0| A2
i ai: BT ek £4F 53 0 0] A3
His - HF Mr-?z S INEELS FEEE :k#r‘% £3F 21 0 0 A
[ AR R S e e i XY | 42 0 0] 45
HeEMAPMT E2 228 A HF-F .ATMC@ﬁli 0 0
BPHE RS- T Mr‘%fﬁ 18 0 0| A6
EEEEE IR T Y] 39 0 o A7
§ % - T kg B4R 54 0 0| A8
gw; WF AR Kdn f AR S - T AR A 27 0 0| A9
CH T A Eden p R e 5 ﬁ?ik%fﬁ 12 0 0| AL0
@*#?Fﬁﬁﬂ’ﬂwﬂﬁ BT 72 0 0| All
HERIPMEE2 FARF-Fo182 TIAC Gis1 s 0 0
PAUREE S - M F Aok 228 10%P 111 & 1 0 19 0 o A12
PA R Y - M F ek £9F-4E 15%F 111 E 1 0 23 0 o AI3
EEE e 40 0 o Al4
PN T A4k a1l £ 1 0 | pds 55 0 o| Al5
PYEREE S - A A4k £3(25%-110 & 12 7 31 p o 19 0 o| Al6
PHE S - FALh AR%)-110 & 12 31 p ot 40 0 0| AI7
f%-F e £ G0N-110 & 12 * 31 p o 55 0 o A18
ERE R A RS ERE SRR LS TR B TR VY 21 0 o| A19
SN T ANh Kdn R G Y- F AR A 42 0 0| A20
WOt de sk PEATL AR EART 73 0 0| A2l

=




LES XS

*#

A22

A23

A24

A25

A26

=ll=Ri==R=Ni=]
=l=Ni==N=N=]

[ )
[
=)
o
=
o
=N
>N
=)

A2T7

A28

A29

A30

A3l

A32

A33

A34

A35

A36

A37

A38

A39

A40

A4l

A42

A43

A44

A45

A46

OO OO0 0000000000000 (0 |00 |02 |o
SIocCccCcICcCcICcCCCICICCICICICICCOCICIOIC|IO

A4T

(=

£ B EBAP aE
R *ﬁgi BE AR A 26d
ERE RN S CV L] 41b
A¥ =K F"*#r‘% &% 56d
B % - F Adekd Kden p A REE ¥ - W A & 9F 27
5 = % fi#?%&kmgr WE-F A% b 42
A SHFE R G EFEL ERTA
SEL B FETERS A
R ARTA
HERPMEERIRFT-FA1E2 TIAC H1RCER @)
AHA LS - T rdch 490 17
égwﬁ—ﬁ?ikﬁﬁﬁ 38
i».fr‘? EXi3 53
3 —ﬁ?i#%X&%mEaiﬁﬁgi WE Ak &4 21
‘—‘ BEF AR Rn pH B - T hdctk 47 42
HERPMEELAE A RT ?*lﬂﬁTMC%ﬂlé
PHERAEE T - AR £ 18
PHEF- T A% & 39
I AT ok O £ 1 54
ﬂé; ﬁ?i#%x&%mya Wi ¥ - WF AR 27
SR SN ELE B T A YY) 42
@*#%Fﬁfﬁ*ﬂw~€ ﬂ; ) 72
HEeRAAMTEL EARF-FA21 82 TIAC 18
B RREE Y- ﬁ;*#%ﬁﬁ%ﬁl%ﬁ%%ﬂil 1 p4de 19
B REE - AR A A® %P1l E 10 1 pAe 23
PAG S - HFE AR AL & 10 | pae 40
PR F e 11 E 17 1 pAs 55
é%ﬁﬁﬁé%—ﬁ?ik%ﬁﬁdwrnoﬁlzﬂSIEuﬁ 19
PEE R - F Aok AE(25%)-110 & 12 7 31 p e 40
B % ﬁ?$#%£#®M)H0&12“31ﬂuﬁ 55
ﬁ # % WF A d Rlich p H ARIEE Y- N A & 27
- zk#r‘%‘li &;ﬁcm pHEEY- i‘éF vtk £ 3 42
@#“.fr‘f?‘ﬂ_ﬁg;’\ BEART 73
RFHS ML RS ATAARE SR FTAR Y 2] AmipM T £975 7
YRS A
PRI REE ¥ - T Ak A 26d
ETEEE s Y 41b

A48

(=

A49




BUHBFLF
2iGH4

21 LES XS
£3HF ki zAp
é¥:ﬁfik%£ﬁ 56d
RS- WFAdep? Lded p A REE S - HF MR &G 21
%:ﬁfirﬁz&ﬁmﬁf % - ﬁ?$#%£# 42
HU B e AR B EFR2 RT
FeRA (LS AR 2
Bl 23T
HeERAAMTENILFT-FTA1 82 TIAC Fir1 &
PRUREE S - F AR 247 17
E£N$—ﬁ§$#%£ﬁ' 38
F Ao 23 53
ﬁwx ﬁfik%x&%mpai ﬁgi HE Ay £ 21
LR i.fr‘?% &tr.mg.,— i#r‘?ﬁ;;‘ 42
HEmiPMT E2 2E L ﬂ$—$$1B£TMC¢ﬁ19
RS R T O 41 18
EREEE S ST 39
TS YY ) 54
B - T Aok Rden p FUREE S - T ~dch £ 97 21
SO EEAE S ke pH R Y- E AR A 42
5*r%ﬁﬁ£ﬁfﬁwﬂi+ﬂf 72
ﬁ’rﬁwﬁﬂh&i# EAHRF-FAa1E2 TIAC fara 2
PR RIEE - MF Ao A3 A2E 10%F LIl & 1 0 1 pde 19
PHABEE S - T A s 548 [BSPHE-111 & 1 7 1 pde 23
pPHE S - F Aok £eE-101 & 1 0 1 pde 40
N mEadcp a1l & 10 1 pde 55
Hm LAEE W - M etk £ (25%)-110 & 12 7 31 p o 19
PEE Y- MF Ak £(R5%)-110 & 12 * 31 p e 40
o ﬁ?i#%fﬁ&%)HOEIZ‘SIEHﬁ 55
R o R S L RS F ¥ AAct £9F 27
o MF RAs [T ﬁﬁ‘*a‘r‘%fﬁ 42
Ak PR AL B AR F 73
#F ﬁ§Lﬁaﬁﬁﬂ?zixﬁégféﬂﬂiﬁﬁﬁﬂ&:#%ﬁf
??5&1% HyRIEE
EERS PR & ESCv 1 26d
IS el N L i 5 41b
Bi:ﬁxikﬁfﬁ 56d
@S- F Ao Rdeh pHABEL S - Frdch 3 27
$:¥?$#%1&%mﬁﬁw$ ﬁ?*r?fﬁ 42

*FF R EF
TALHA

=2l=Ri=2i=]

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

& IR
FTAPGA

AT AR RF
TRALHA

*#

A50

A51

A52

=i=Ni=Ni=]

A53

A4

ABS

A56

A5T

A58

A59

A60

A61

A62

A63

A64

A65

A66

A67

A68

A69

AT0

ATL

AT2

SCloCcCcCcCcICcCcICCICCICCICICICICICIOCICIOCIC|IOC

AT3

AT4

AT

AT6

ATT

==Ni==R=N=]

AT8




i 9P WhE 2 BUHBEL T *EF RS LR EHFARESF (Wi
ZHP 2iGH4 FTRAEG4 FRAEGA FTRAEG4 B
R s AL 1L RT 0 g
Wh2 ERT A 0 0 0 0
R R KRR
7 15,330,818 15,330,818 15,330,818 15,330,818
AR - E 3 46,207,518 46,207,518 46,207,518 46,207,518
AP TR RT A 0 0 0 0
FNEF AL 190,499 190,499 190,499 190,499
[e fie s ESEES ?,g
-E3F 0 0 0 0
PEIRZ - 299,722,896 299,722,896 299,722,896 299,722,896
PRI - (FATE D) 305,388,101 305,388,101
B R R PRI E it -5,665,205 -5,665,205
BrrFFFAK 50 -3,742,756 -3,742,756| AT9
Hois H SRR 1,922,449 -1,922,449
%1’}%2 /élﬁ?’ 0 0
77
HERAMTENILFT-FTA1 82 TIAC Fir1 & 0 0
PR RRE N - Ak kg 17 0 0| A80
FHW S - T Aok b4 38 0 0| A81
R ey 53 0 0| A82
P 6 S - WA Rlcn f R REE S - T AR A 21 0 0] A83
BT ALhA KM p RS- T AN A 42 0 0] A84
HepbMEE L AL ARFT-FA182 TIAC #a318 0 0
PR RRE N - Ak ke 18 0 0| A85
EE R s YL 39 0 0| A86
e s Y 54 0 0] A87
P 6 S - WA Rlcn f R RS S - T AR A 21 0 0] A88
B M F Adrh A kch B Y- S F Adch &9 42 0 0| A89
Mok PAE S22 H i 2bE AT 2 0 0] A90
HERIMTEL FARF-FA182 TIAC Gas1 s 0 0
PEEREEF - A F Aok £ L0%PHE-111 & 1 7 1 pde 19 0 0| A91
BAMRRE S - F Aok A9 I5%PHE-111 & 1 7 1 pde 23 0 o[ A92
PHE S-S F AR £E-111 & 1 0 1 pde 40 0 0| 493
PN Ak -1l & 1 0 1 pAs 55 0 0] A94
BHHOREE ¥ - 4T Aok £9(25%)-110 & 12 * 31 p 19 0 0| A95
PRS- SFAdcs £ (25%)-110 & 12 ° 31 p 40 0 0| A96
f% - SR Adep £9R(50%)-110 & 12 % 31 p 1% 55 0 o| A97




24 lﬁ%t‘t
£3HF ki zAp
B~ MF Rk cn R HRIEE Y- HF AR A 27
MF AR K deA § R E S - T Aok b3 42
@%k%?téﬁiﬁﬂﬁ*&? ' 3
Aufrr s 2 2 F
£ F A
HERPNEEMIAF-Fhan 2 TIAC Hira &
PALUAEE ¥ - T A &3 17
égw$—ﬁ?$#%£ﬁ' 38
‘ﬁ?*#%ﬁﬁ 53
BE- T AR Kk p A REE S - W AR 8T 21
&: fir%%&&mgr B F AR R 42
HEmiMEEL AL AR F-FA10 5 TLAC st 2
P AL S - ME AN ET 18
R A“-ﬁffi#r‘%fﬁ 39
A ﬁfi#%x&%mﬁﬁi SR E - W Ak AW 21
SN F AR N deA A - T AN AT 42
Mok P AR B W E 4 ,ﬁ:; 72
HERAMTFLEARF-FAa 02 TIAC Fir1 L
BTN i#%f%%ﬁl%ﬁt%nﬁl v 1 pde 19
B REE F - H?ik%ﬁﬁ%ﬁl%ﬁﬁﬁuﬁl S 23
PHE S-SR 23101 & 1 0 1 pde 40
PR E AR eE-101 & 1 0 1 pde 55
é?ﬁﬁﬁé%iﬁiik%ﬁﬁﬁwrnoﬁlzgSIENﬁ 19
BEE S-S F Adh 255110 # 12 * 31 p o 40
B¥ M F ek £37(50%)-110 £ 12 7 31 p s 55
B 5 MF A ea fURIEE S - M AR 29 27
[EF TR SRt SN ELE B LA Y] 12
&“#%Fﬁﬁ#aﬁwi wE i 73
RFFESCRERSATAAMRSIATAS Y 25 AR M T £075 72
?ilifqtﬁﬂfﬁ
AL REE S - HF A g A 26d
EEEEE IR T Y] 4lb
é%:ﬁ‘ikﬁfﬁ 56d
R 5 - F Aok P Dda j 4 d RS T Adck £9F 27
i:ﬁ?*#%x&%mﬁﬂwi ﬁ?*#%fﬁ 42
RN

BUHBFLF
2iGH4

*FF R EF
TALHA

OO OO0 0000000000000 [C|0[C|0[0|0[0|0[C |02

& e iR 2

FTALG A

AT AR RF
TRALHA

*#

A98

A99

A100

A101

A102

A103

A104

A105

A106

A107

A108

A109

A110

Alll

Al12

Al13

All4

Al15

A116

AL17

Al18

Al19

A120

SClocCcCcCCcCICCICICICCICICICICCICICICICICICIOCIC|IOC

Al121

A122

A123

Al124

A125

A126

= i=R= =R ==




P BB LS XS BHHABELF *FEF AR ESF LHMBEL EHEF A EF %%

ZHB 2iH4 FTRAEG4 FTRAEG4 FTRAEG4 B
WhARTA-E 3,017,654 3,017,654 3,017,654 3,017,654
HeERAAMTENILFT-FTA1 82 TIAC Fir1 & 0 0

RS PR S RSy T 17 0 0/ A127

E ;1, I R B o X 38 0 0/ A128

ST ARG A 53 0 0] A129

i :,: N Ll E.tm 9 ii xi 1@4; B WF A £ 27 0 0] A130

A i.fr‘?% &ﬁ(m p ia‘r“? EX13 42 0 0] A131
&ffﬁi#ﬁhﬂii‘ui ﬂ.?—?ﬂ\l 23 TLAC [ 0 0

B ’Uiﬁg N B E Aok 24 18 0 0] A132

g Hiy Tt b9 39 0 0| A133

5 - F?‘ urrae 4 54 0 0] A134

ii,w ¥ - u .zk#r‘f% Eden pHanigy ‘a‘v‘—iﬁﬁ?ia‘r‘fﬁﬁ 27 0 0] A135

FoOMF AL KA pHB N - T A% A 42 0 0] A136

ek P AL H *Ei“—’nﬂti‘ 72 0 0| A137
HeAMTE2 £ARF-FT42182 TIAC far1 l 0 0

PHEREE Y- T Mr‘% fﬁ A2i8 10%P4E-111 & 1 @ 1 p4e 19 0 0] A138

IR SRR i«fr‘% E3p-A2E 15%F 111 & 1 " 1 pAs 23 0 0] A139

PHB - T A £3F-111 & 1 7 1 pde 40 0 0] A140

P = tﬁ?‘iérlﬁeﬁ;; 1M1 & 1 % 1 p4 55 0 0] Al41

i i‘f!i LEE R - HF M‘r*% £ (25%)-110 & 12 * 31 p % 19 0 0] A142

R T 3 £45(25%) 110 # 12 * 31 p = 40 0 0] A143

p% - #EF A4k £3(50%)-110 & 12 * 31 El 1L 55 0 0/ A144

i F - W F D e p AR EE Y - HF Ak & 217 0 0| A145

FoMF RAs s,gm PHWE- T i\#r“% f;? 42 0 0| A146

Ak PR AL B AR E 73 0 0| A147

BLFRFICXEZESSTARAABLIATAZ Y L M T ET8 2

FALE2Z QR & .

R ﬁg - SF AR A 26d 0] A148

R R S 41b 0] A149

B ¥: F’H»ér’% &% 56d 0] A150

26 %-F i\#r‘%% s,xm gs@uﬁg ¥ W F Ak &3 27 0| A151

EE ?‘ A R R RS- AR A 42 0] A152
16 4BTA 0
FE AR RE R 2,539,468 2,539,468 2,539,468 2,539,468
T A-EE 1,689,141 1,689,141 1,689,141 1,689,141
PFHEAE AR 0 0 0 0
BVFA-EE 24,301,627 24,301,627 24,301,627 24,301,627




feae B P AE Yk w2 BHHIES T R AR LR LEHTARES (W3
=FB 2iGH4 FTRAEG4 FTRAEG4 B
ik 8 24,232,733 24,232,733| A153
AVFAGEFE) 9 68,894| A154
R ) 1,027,115 1,027,115
Ak SRR A 2k 10 0| A155
LR 1,027,115
A2 10%°UFFp AT mEES - T Ak £4F 21 0] A156
AZiB IDKFHEP HAEE S - T A% & 25 0] A157
M ok P £ I 75 1,027,115/ A158
H 8 FAEIE 1,342,603 1,342,603
Fitigkg 15 0] A159
e FA 1,342,603
FARP 860,964,232 860,964,232 860,964,232 860,964,232
i i
L FEREREGR 61,650,504 61,650,504 61,650,504 61,650,504
L2 R ERT 0 0 0 0
SEFERD R B
(a4 TN 7,964,881 7,964,881 7,964,881 7,964,881
AAPFETIFAFTAZIE 0
ERABF-FALE 30~ 32 0| DI
po102 #AcgF &3 Db 10%2 H S-dgF A1 33 0 D2
tRy T AL 46 0| D3
fo102 #7523 SRk 0% ¥ - F A1 8 47 0 D4
FOPFELFAIL S A 2P 0
TP T 34 0 DS
po102 #4eg F &3 SRR 10%2 6 ¥ -Fian 34-~35 0| D6
LRS- gFA1L 48 0| D7
po102 #A4eg & &3 SR 10%2 ¥ - F A1 8 48 ~ 49 0] D8
T TIREY Y | 0
FERAE-FRGEp LR g A4 14 0| D9
N SEIA R A P2 ami i 7,964,881
W2 g i 0
ERDE-FIRGFp LR LG A4 X 14 0/ D10
His g2 pf f 0
HEFEEEFEL
i 0 0 0 0
T H %55 11,837,628 11,837,628 11,837,628 11,837,628
AP f i 321,428 321,428 321,428 321,428




24 t 3
P 9P w2 BUWHAEL T *EFREESF tHpMBEL EHT AR EF W%
T T RrT ZHP Af 4 TALGRE TALGRA TALGRE i
LR
FEE R 5 : : :
T 644,796,105 644,796,105 644,796,105 644,796,105
A NP FE : - 0
LHER S -gFEALL 30 ~ 32 :
Bo102 EdegF s Ui 10%2 A6 - HFEALE 33 5 o>
Ef N FEALL 0 ois
: : 46
ho102 EARRED b 10N B HFALE 47 3Dl
_ BHEREERRGTIFA) o
FaFgEd A 2P Eg 0
ERAE S -FFALE 34 0
Bo102 EAegFE D VbR 10%2 H e - gF el 3435 o/ pis
Ep N FEALL 0 oi7
: : 48
i;g;gg::;* Wit 10%2 % - HF A1 8 48 - 49 8 gi;
AR AR T AR
B f i Teit £ S (Rp T FAEE ARG E L FTAER) 0
= LR 0
R A 0
EHREE F-FEALIL 30~ 32 0
Bo102 EAcgFE D VbR 10%2 H e - gFha L 33 1Bz
Ep N FE ALY o oar
: : 46
INPETS EESET BV EE 5 L 47 i
EETTYETCTVEISS IS O
FoFgEd A 2Py 0
ERAB S -FFALE 34 0
i*ﬁwf i;"ff}i'%% 10%2 B¢ % - #gF 418 34~ 35 0 Bii
ERS-gF A1l 48 0
ngg@gj:;* Wik 10%2 % - HF A1l 48 - 49 8 Bii
AR AR LT AEE
A bmf i PER R FOEETR T AEE A2 FAERD 0
kal 3 3 '. 0
e 3,773,187 3,773,187 3,773,187 3,773,187
Lt 2,532,380 2,532,380 2,532,380 2,532,380
T T 1,750,216 1,750,216 1,750,216 1,750,216
i 2,497,793 2,497,793 2,497,793 2,497,793
T ; 2,497,793 2,497,793
2,497,793 2,497,793 D27




i B P AE Yk w2 BUHBEL T R AR LR EEFAREF WA
ZHP 2p G4 FALG2 FTALG 2 FALG2 B
AVFARGFR) 9 0 0| D28
FHERE 15 0 0| D29
ALK REAR A T 10 0 0| D30
WL B 0 0
A 10N P BEREE Y- T AR L 21 0 0| D31
AR 15%P R HHOREE S - E A% A 25 0 0| D32
e P4 AR i 75 0 0| D33
7 7SR i 0 0
R 16,142,265 16,142,265 16,142,265 16,142,265
s 753,266,387 753,266,387 753,266,387 753,266,387
FRer s Eis
A 66,033,000 66,033,000
EREUREE - A 1 50,033,000/ El
A §- T4 0
TR e 30~ 31 o B2
Bo102 A FED VAR 10%2 16 - FFALE 33 o E3
PR 16,000,000
RS -_FFALE 46 0| E4
po102 EdegF e bR 10%2 % - FEA1E 47 1,600,000 E5
FEF AL A 14,400,000
A2k 0
BAGN L RAARREE R - HFA 1 o/ E6
I R 0
ShAE R HFALL 30 ~ 31 0 E7
f102 EAeg A ED SRR L0%2 P H B - gFAaE 33 o| E8
WA -% - HE A 0
SR FogFEAaL 46 o/ E9
Bo102 Edeg 53 UER 10%2 ¥ T AL 47 o E10
FEPF ARG RAZEAER 0
FraopOrrEggt) 2 0| E11
g B ) 41,267,774 41,267,774 41,267,774
HFARTG AL L BT R K 12 0 o £12
TR EFERIN KPR 2 FT AR K 7 0 0| E13
FEEAGTI L BRI KA 2 BT R K 15 0 0| E14
WAL HGETIAL L BT RO 213 : o




=HB 2iGH4 FTRAEG4 FRAEGA FTRAEG4 ]
FEAFEE T AEEFENME S U A ERAE BN BT RS AED 2 26a E16
2 AN A ik 56a 0
RFRISACTFEH? 2 Af WS AL 2 FF 2ok 2 26e > E17
56e 0
101# 1° 1pi2dA2e8evdlZ A4 2 BF2RH K 2~ 26f 0| E18
PR ATHE R @S FANEE S - HFF A2 BF Pk 2~ 26g 0| E19
LR 2 41,267,774 41,267,774| E20
HEfEE ER 35 X 3 397,072 397,072 397,072| E21
BHE R FEF RO A EFEL B I L2 A 1L AP REHIE 26b ~ 56b 67,157 67,157| £22
e L2 {IFEL) 11 0| E23
ABAEGHE 26e ~ 56e 0| E24
AufEs -Hu 329,915
EFLL 16 0| E25
2y diE E 0
HABEES - HF A 5 0| E26
HuE- A 34 0| E27
Yo gE A 48 0| £28
ARAIREZ T AEN 0
s 107,697,845 107,697,845 107,697,845 107,697,845
P2 EERY 860,964,232 860,964,232 860,964,232 860,964,232
WL i EIES 2,129,767 2,129,767
HARP

1 A2 LT F L.

2]

3. BB T2 THE o FAE D Uen R ARG A, P F R IR AR S - T A g Tk

4 BISRIEZ Y ERK G4 ERAE R E R E R E S RCHET
Formans i o L TR BT AN o TRV RISRE S RETERE 2 BT GERE R ARETFHIHL > &

PERE R E

2 AL MHERPHTETARTLRRAD T NP ERFT L ERERRIERFRE A FEAR S SHAT ERRTIATE  ARAMTE  MERTREARTAGAL A A RREH T hiof &R

FormAR R il 2 AR E T ASD CTRAIZESRIE BB IR 2 BTAGEER 0 AR RFRAFRE ATRAFRF E -~ BT
FRR > G FIRACETFHH L BRI SRR G RFERR L (WA ST A, 2 T8

BRSO TEA BT A R REREEL Y ERRLERE EREM B REN SRR A2 G R TR N TOE T TR ARG BRINTHFA LG IRARRL L G0 T2
BASREZ R 2 T o
5. THEHE A7 TS@HCFEFERS LY EFRLBEL L2 FAL 2 AFRENHE  CLRARMMTEFALLE TLAC AL B B SBA R FEAFF R A G EFR L PF 102 A1 L AR MEGIFL T4

TLEFFHEANE A FREAFHABREEED Y BN S5 @RI FRFL o)

P 1 B2 fIEERA) ) PIVHIE 242 345082 £4F47] -




[#ie2=]

FrESTIMAE

110 # 6 * 30 p

(R g H+=)

7 B * 7 A
T [aps @ fam(SAnpdlo Pl )4 n 50.033.000 EI+E6
AEY ’ ’
2 |RgEH (FRAFEFLTANH) 41267774 Eiggfggémmnﬁ
3 RAReFE AN A R (YHEEFD ) 397,072 E21
4 é*E’il"iiﬁé*—ﬁﬁ’r.‘i\br?fzér‘;«fii#&’i‘ﬁ’;\?i(fiﬁ ENCEE
F AL M) 2 D)
5 (FofgEstd A 2o L fan (TR LIRS E26
L AN o A e b 3 D) = G s
L =sum| N
7)
GAELE SRS NG YD) 0 [E13]
8  BEUEARM L @A ) 21,734,940 A153-D27
9 BB RATAGeF AR MR T D 68,894 A154-D28
100 PRaim & JORJlpmm 2L s “F 0 A Gotf dp B s 0 A155-D30
AL )
M |lgga B2 JIE 2L (1ERdc% o FL e r) 0 E23
12 s af s #eis 7 Bk 0 [E12]
13 |#sr2sdeE 0 El5
4 o G o FIER LR R G ga 240 0 -D9-D10
PIE/AFE (J1E etk 44 Bsbew)
15 sl f #7017 Lk 0 A159-D29+[E14|
16 ApfEd B ro il () 0 E25
17 |MeRMMFTELMIRTE AT RAE 2 H R4 F o i\()l;f];A53+A80+A
F-ogFriLn
18 |HemipMEEL AL RTRET A1 LIS o 11§066++1:3123+2A58+A85+A
HERIPHMEELE KT A FL 0L ¥ - HF R dopde [110 # A16+A42+A68+A95+
127 31 pruw] 1?1136;1;1:&12;&[]1103 12
G b7 W E A T " P
v iiﬁmmi#ii ERaetia TRy U2 1 A12+A38+A64+A91+
AL12+A138 [111 & 1
[EBEEDS |
2% R R 0V B Y T O
21 ML B A 2 2 TR T AR 106U E e o A156-D31
AR AT A D . -
22 Az 15%M HEch & 4R 0 A =sum(% 233% : %
253%)
2 f rEApFARa A aRLr (111 & 10 1 pi) iﬁ;f:?;:65+A92+
2 fe 5 PR ) EY EF R
25 (f ¢ PR R A A i i T A Al157-D32
26 | & RGN IR P
262 (A BAF ARG FEEGFERNF D LFENERHE o El6
FRmAdAAd 2 g Rk
GHA G FEERS o R EE TR E GArL LAY REN E22
26b |FCLpAmiMELET AL TLAC 67,157
Fir1n)
e |1 FAFLERRTERFTI B R B RIG 1ERFRE A ‘
0 EER L A
i3




A B * 7 ] wES
26d RFELCLFELSSTAAAELLITAS LG 4 0 A22+A48+AT4+A122+
FAPMT ESE LT AL 9E RN A5 Al48
26 RFALD bR S HHFRE D LG EHG RA LR B 0 E17+E24
26f [101& 17 1pisadatidmrfly 0 EI8
2g |6 ERTSTEE LT @50 FARFEE V- HTF A 0 EI9
2R Al
0 A4+A9+A19+A25+A3
0+A35+A45+A51+A56
+A61+AT1+AT7+A83
27 - Aok 2 A p OB E A £ 97 +A88+A98+A104+A10
9+A119+A125+A130+
A135+A145+A151
21,870,991 Kf=sum(¥ 7H:%

2230,% 2638 a% 27
)

ERFADERILE - FFALIE(EAAMRAEG)

69,826,854

AIf=% 635-% 283%

*3E=% 313+% 32

36

FLEBER-gFA1IL)

ARy Sk

38

HEREME LA

0 I

31 |#d t AR AN s AR E 0 E2+E7
32 HY RFAEPERAELLG 0 D1+D11+D19

AR RN - T AR RFEFT AL (TR 102 2423 0 D2+D12+D20+E3+E8
33 | FED i 10%2* PR AR e N - T

*1L)
34 GofgEtd A g e S HEA D5+D6+D15+D16+D2

3+D24+E27

He d 3 27% ﬁbyg;}.k%ﬁ?ilg (®p 102 #4235 235 " D6+D16+D24

35 vhiR 10%2 3 2P A 2 2P

AIF=% 305 +% 33
F+% 3458

A2+A28+AS54+A8I+A

102+A128
3 HERAMTELALARTRET AL AP S o AT+A33+A59+A86+A
107+A133
HERAAMEELEARTpAE a‘;—ﬁ?j\jrrﬁﬁ [110& 12 * 31 0] A17+A43+A69+A96+
p o] Al117+A143 [110 # 12
40 HeppMEEL L RFTRET A2 LM HEE (111 £ 1 ? 31 p ]
] opAe) A14+A40+A66+A93+
Al114+A140 [111 & 1
IR |
41 LR R A ERDP [U
0] 1 ERF A 22
41a liﬁﬁigﬁaf;gfxﬁ,}_ip%#rﬁ& RUEE R P
PR
b RFHREICRFREIATARAAELIATAS Y 21 4 0 A23+A49+AT5+A123+
PAAME L F T2 T AL B2 YEEI & Al149
0 AS+AL10+A20+A26+A
31+A36+A46+A52+AS
T+A62+AT2+AT8+A84
42 |nr-gF ﬁqriﬁ *EHa pRR - T i\ér‘;«f &% +A89+A99+A105+A11
0+A120+A126+A 131+
Al136+A146+A152
0 )




wER

0]

AIF=% 363F-% 43 3%

69,826,854

RIF=% 297 +% 44
7

DR FEHY - £ (FAnmm é\;,; ] 0| D3+D13+D21+E4+E9
4TS T A “-F;dr‘f i ;azf TS 1,600,000 D4+D14+D22+E5+E10
ALFFE T SRR 10%’4""%«7’31 ﬁF U
N 1 L AN B & D7+D8+D17+D18+D2
5+D26+E28
He D3 apgiEL L &&-irﬁ 18 (wp 102 #4FEE7
49 i 10%1—* 2Pl A 143" D8+D18+D26
Z BT AIE)
3,742,756 =A79)
1% 1255>0 > B &%
=0
2.% 127=0 %% 77
SO [ HEER R FIKIE (& 79) F>% 76 (&
78) 3 o R AIE=T6 (&
78) I3
EH 77 (& 79) 7
<76 (& TR\ 385 > Bl A
A =sum(% 46 35:%
5,342,756, 4855 50
LR AR Lk T Sk A
53 ﬁﬁﬁt#wi#’ WMIKFLE-HF 0 A3+A29+A55+A82+A
1E 103+A129
54 ﬁfﬁt:}aui%i LE AR F(F TLAC fak1 B)Agd 7 & o A8+A34+A60+A87+A
e 108+A134
ﬁiﬁ##ﬁh&i#’ EARTAS-HT i\ér‘fﬁz [110 # 12 0] A18+A44+AT0+A97+
53] pua) Al18+A144 [110 & 12
s HERPMEFLEARFRET ALY (111 £ 1 731 p i)
51 p4e) A15+A41+A67+A94+
Al15+A141 [111 & 1
7o1p 4]
56 & RGP KRR 01 *3F=sum( % 56 7% a:
! ¥ 5631 e)
560 (2B AF R FEEERPE S UL A ESE G E 0 -E16
FARAAAARL 2 BT PoA ol
z@ﬁwsfuh#‘ R EFRIEEL L 30,221
56b AheRAMMEET A L5 TLAC -E22%45%
riiu £)2 45%
0 1EAGF R 2 -
56¢ 1;5&;;134g¢a§;¢a§1§sgip%4rqfﬁ REEEIRD
7 PR
560 (RFHRECRXFRIATAAARLILTAS Y 25 o A24+A50+AT6+A124+
RAAMEEF R FALIE 2GR £ A150
S6e  HFAEA A G ERAE S L EES R w1 o -(E17+E24)*45%
2 45%
57 *of=sum(% 523%:%
30,221 56 3%)
58 5,372,977, »3=% 513-% 573
59 75,199,831 AI=% 45 +% 583F




DT A

Y]

377,846,340

18.48%

18.48%

19.90%

7.00%

2.50%]

66

2P AR RREET A

:G-SIB 2 /& D-SIB ¥ g &0 5

FAHEE B - 8T A O (BA0 7 B3 Basel 3)

B - ST A Ot F(B4c? 3 Basel 3)

AT A MOt K (BAe 7 e 3t Basel 3)

HERMMEELAEARFLFALLA TLAC 453 2

Al1+A37+A63+A90+
Al11+A137

73

HERWPMEEL L U RRT

5 0 F LRI (do R AP M AT IE AR )

76

PRI LR A 2 2 iR T RT A G An BT R
i)

BB GER Y LR BT T A ERR G WD)

4,628,759

A21+A47+AT3+A100+
Al21+A147

LetFEery ¥
AR AT LT R R
ARG F A Efu*ﬁ.tf&
AL G R TR
WA AL 2 297 2.
F % 123>0 B AE
=0 o

77

FETRETREEF RN BT A DY R R U

3,742,756,

Rk ER R
A RIE*1.25%

78

BEP RGP IGEREF ARG RS FT A R
(™ )

LAFETRY EER 2 G
F&H R ATF AT 2 R E
Ezeid S U S &
cAEART %“#E?{""i’gﬁ
TR A A L £ 2.
%% 1235>0 0 Bl AR
=0 o

79

G RRRNIGERRE R 6D T A£G UT

§ ARG AT 0 R UREE ¥ - CETYE A
1518

BN RIS N TR

FARI*0.6%

8L P L p R R N - HICETDRF £ (R w & 5
o @42

82 @ AMERAFARRT 0 RG BN FATHF A AL
&

83

FALLG p A6 K- AT % EF(FIw S P A A

)




AP 7 & BES

84 |7 AR RIRATT WG o HOIDFALL F 0T

85 [Pt 5 - (284 £ I T S 5P A A0

BAREP :
[NES S § 1 &R
20 AALWFAILZ BN L IOV RRABHEL [MAe 2] - * P EFAGESFLFTALFALBRA PGP0 A4 TERFEFLHA Wb R A FE N ) 2 & [

3. EEAEAD o F ; R @ FiERF AL
S6bF(SBH e FEFERD A EFELELI LA FH1E AT

o3 0 blhe S6a (P B AF AT BEE IR S LB EAER GRS AAL L R PAR )R
FHECR e T ET A1 82 TLAC 21 £)2 45%) » HLoIM 455040 | il «

4. ¥ 8085 102# 1% 1px 111# 19 1p > TPRFEFEMEEY BERNFEAFFAE B 10l AT FFLFALIEH Lﬁ;‘}iﬁiﬁﬁg&iﬁ,;};‘ii%i—ﬁ HEYE S S
1 £ lllﬁiﬁcir‘fié CEEWET RFLEE -

5. 3T R2WNARMEREY A FHF ATAREB T H - FF AL EGeREARFREUIDS F I HF AL LU DO ) TR & w SR .

6. FhueddpmBiv e Fr84 [# 1BI AT 945 AR 0 FoZick 1o




2 1 FresAPHBELIIT A FAA-B)TEHE

s EY FERP (H [ F+++ 84 1Bl AR )
FAREEFR-WTFT > Tr12084

1 SR L FHOR(R AR H 2 P AR T )b AR [ 4]

2 EgER (FRAFEHNLTAE) [Fragp—de]

3 AEE R AR R (THEREA [2ezzn]

P)

4 pHERREE S - T AARRR 2 B R EHETD ARG
FEAEg w2n g e)

1 SFAL 2018E 17 1paa EWETD 0 ARG
WP FE jqra

5 FaegEtd A 2o LU (TEs [t 5 ]
AR E S - FFARR 2 23 E)

6 FEaKTz A RSN - ST A #0% 13 552 gtk
PR LS FRER SRR K& D 21

TR EER L (P FR ) CA LA R SERE AGE W DD

8 Wﬁ(iv‘HﬂM”mﬂfki’%) (r,,ﬁ;m '?éi?ﬁ$]

9 4 A ACL kA ’fké.%) [F#z4 FA L T A]

10 4L A REFLR RS T2 dfu r T A G [Arsais #\Mﬁ a2z iR e R A ]

Ll Rk AN D)
e h2 g 244 (15 Rde'f 404 e [Re&MEHEEY BEG mims 2@ eI EfIE2424]
%)
12 SR A e 3 R [ 38a 2 gaRikis 7 L]
13 Fi a8k |CAREEEE 15D
BEGRL f G TR PR R R ®a A2 fl /A [RELEFIR ALY R G2 RE NI AR R L A IE (FIE e A Rer) ]

14 (P15 def > 472 fetew )

RIS E TSN E SRS S [k g2 fadmdlf l%i»ﬁ i YT U s AL T &k L]

16 445 o 2 Faa 8 (o Fm) [RFprprdargiFaFasl (RFR) ]

17 (#apmipMFE2LpIRTEEAFRAIE 2 [ifﬁﬂiﬂ&i#iiﬂﬁ#?i%%?I&ﬂ}i—ﬂ‘iﬁ“f-ﬁé?ﬁ-ﬁﬁ?*
FAREER-Foan 12]

18 HepRipMTELo A A RmTRETAILP [$emipMFTLLAE A RFT-2EARFTRET AL L P2 277)
ﬁ_""

19 |$temipME L2 £ RFH 4% - AT A etg e (110 & [$temipME£2 £ RFH FLRiEE - ,ﬂqr-f&] [110 & 12 @ 31 p o]
12 7 31 avml [$afiBT L2 EARF-EARFTAREFT A2 22 23] (111 & 1 ° 1 p4]
GEARPMTELEARTRET A1 5P
F [l & 10 1 pae]

20 5 PR apRIEGRE 10% U H) AR > ARG

21 | WAL B A 2 2 i T T A (AL [#ERL B A 2 i ST RT A 10%4g Uik ]

10% U3E % > A%k Ap M o7 9 A b i)

22 4B 15%F g4

23 g g RFr AR AR (111 & [$emipME L2 £ 4 U RRFT2GRFLLE RS 2 hu ST RT
171 pde] FRER R RGN Tt S et EL S

24 |#¢ s FEIBEIRIE E¥REFD > ARAGF

25 [ d APFRL R R b TR T A [SH2RMTEL X FARRTRYHBLE A 2 BuSRRT




BT A i Aef e

[12RF1REFE

KT BA G f e f R R - T A ek 2 4]

e ET FAoEpP (A [pFF+3*84 1Bl AN )
26 R BHG iz LAFAD
IHAFAGT AFEPENF S SRR EAERHE TR A | [PHAF AT RREEPEMNP S U2 P ERERY E TR AEL 2 R T PR k]
2a A2 BT EEH
ol
ey |SEREFEFERD L EFELEE LA G B AR RER) | (SN G FEFERD P EFRLRE LA G L ARRERNECI D AN ET A0 2
FCR4emAMT LT 4122 TLACH 31 2) TLAC #4321 £)]
26¢ LFAFLIRRTERT B A RRIG llﬁﬂﬁiﬁﬁ?;$?7ﬁim%k$&ﬁﬂiﬁﬁﬁﬁ—ﬁ?
L3 otk 2 £57]
RFRSCREFRISTARMESETAS Y £ apipM ¥ 7% [ﬁwﬁﬁiéiﬂt$%d§&] FAAY L] ARMTENTEFLFT AL L2 QPRI EFEHHT A
26d |FLFALILZGEEI LI FUEG EBAME R FLT AL L2 G ES £5(6-G)
2e RFEFAGAEE S AR (SR R T Tl L =R T |
sl il E
26f 101# 1% 1P 48wy ils [101# 17 1p#agtimrilz]
268 |f @ ERTSEIRE R T FAOREE S [0 R d EmE i Flk] 3 @7 LR N - HF 2
-HTALRY FAK (R a3
27 ST A eg T R p R E 4 [#6 5% - 87 &3 Lirgde]
EX
28 HURHEE N - MT A AL EH T3 2274t F 262752 £3F
29 % E ¥ - 57 ~(CETD) E3E 6 Y 287
FHE-WFTL:FTr1R
30 ERFADERALCF-FFTAIL(GEAAMENER) [d ‘?ﬁ%ﬁrhl"i(?}l“iﬁiw’ﬁ) F@U02E 17 1p2EEEE]
+ Hp AR ST K () 102 & 10 2 isgEE]
EINNEIRE N ot LD RSN 2 ﬁ«f*‘il“f-(ﬁﬁ'&ﬂ»iﬁfﬁ) S@I02E 10 1 pzisEag]
32 |#¢ CREDEFEN AN FB LA SR X 0 (2)102# 10 1p2pEry]
33 AR N - T ARG RFEATALL (T 102 E22FF ﬁawu(gguiﬁ@):unmg 120 3 pHEFEIBERE N - T AELF]
210 ~~m%,4\a§( _g§$lg) + Mp LRAESOEEF S (D101 E 120 31 pEFEA s
3“4 |= —44"’#)1\ O [HetEsapgmads 2ofhi o Fatiti]
354 1%n¢ﬁ&k? FALE AE¥RE R
( EdefE E D VR 10%4+»%nﬂd4 2PHG 2
]
- 1 f)
36 |BaFFOEERE R - HFEAIL(FIAMR % 303340 34 52 &3
ES
}M-?v BT+ BEPE
37 | AEEs AerEEa e v - @ k1x A o BE AR oS- f? AR (AeARFARHHUR) AV FFALE ek Pogei)
W HERAMEEMIATLAG 5o HF AL [#apipBF £ pIRT-Hu 5 - HFhr1n]
o
39 HERBAMEELAEARTRETALIER [Hae@inRTELAE A RF-Hu - Fr12]
HH
40 (HEmIMEELE ?éﬁW“—M§$kﬁ&[H0312“ [#apmipMEE2L L RFTAEE 5 - F ikf&][ﬂO&lZ"Slﬂwﬁ]
31 pri] [HapipRE 2 £ RT-2eS-FFaran] (111 & 1 7 1 pA]
HERPMIFLE-RTRET A2 /M (111 &2 17 10
4]
41 LR AR AR
4la |1 ¥4T2L B RET 2




%8

Fowp (A [pFF+3+ 84 1Bl e )

RFRSCRFESATARMESATAA Y L aRipM T 3078 (L e Tadepolp 1 FTAS Y L EAMMITETEFLFT AL L2 G RANEFEHIT AR * 57 &M
41b ﬁi??iuiiﬁ%*é%fw iiﬁﬂz‘ﬁ*‘?*lii*J%*Efllfa?(éG)
A EEE SR R LR S Y T (%2 5F * o4 7 L]
43 HeS-FAEIAELS ENE 373 4252 b3
44 H % - ST AATI) ENE 3658 E 4375
45 % - &7 k(TI=CETI+ATIl) ENE 2954 § 44 5]
FIFT I T RIEARGER
46 BRFESNERS T E (FAAMRAER) CAFRmEue (R Eg) 1 (@L02# 17 1p2i5iF4]
S i\l}f‘.ﬁhir‘frﬂ@,k_’?ﬁ’ci\l,- A sl (P A% EH) ((DI0OT#E 127 3 pHEEIFLES - HFFAFLH]
47 | (Tp 102 EAeFEET VIR 10%2 A 2P F R R HF AL FLRFH P IHFATEGE (D01 E 129 31 pasFr ey grrigey]
£ FIF 2 o % (DI01E 127 31 pREER B EN S HFEAFERS]
RN 1 E Nl AP [HetEsnpgridsapfhiogr]
49 Y I PFFELAREIFTALE (T 102 EAeFE DR TP
WRO10%2 F 2P A 2P DT A
18)
S0 W EFE R KIHIE [CEL I RN ETLD |
51 | % - T A ¥ 463 48752 § 5052 £3*
FoFTIEEAER
52 |@mEHF R ALY o T AL G BT ARIAL R - T AL GeAFARFRYL) AT AL (WEPEEG)
53 |HeRIMFELNIRFTLN T ALE [$emipMEE LI RFT-FoFF 2182 TIAC i1 2]
2 TLAC i1 8
54 seRAPMETELAEART(F TIAC Fiba [$afirBT 2 AE A RFT-$ T 4282 TUAC fira 2]
EARGTFT AL LK
55 |HAeRMFELEART N ﬁi%iér‘fﬁc [110 & 12 7 31 p | [Hé@ipMEEL LA HTp %= "M‘r‘fﬁtl [110 & 12 *» 31 p %]
R | [HemIPMT L2 EARFT-F-HFFA2 82 TLAC 221 8] [111 & 1 7 1 pAz]
HERIPMETELEARTRET A2 5P HE
¥ [111 & 1 7 1 pA])
56 | E RGO EER
FARAF AR FAEESENF O N2 LB EAERFETIRAAA [FBAF AR AEERRF S 2 A ESERH ETIRTIAAL 2L BT AN k]
S6a AL 2T Bl
BELCFEPE RO AP EFRELHE I L2 FHI AT R [(BEE e FEHFERDIAFEFELHE L L2 FHLE AT RTHNECEREABIMEET A2 £ 2
56b AhERAMME LT A1 L5 TLAC 451 £)2 45% TLAC 31 £)2 45%])
Se |1 FAFLERRFTERTREABRAF I [2 ¥RFERAFIRT I A RRIGEP H = HF 02 £97]
£ 58 xnmﬂ (€1 (§$7*$*$§ 1-B] p# &% P )
KPR LEREATAAMBLI AT ALY B AT 978 LR FTade%adp CFTA#? L5 A4RMT L TEFLFT AL L2 QYR EFUG-HIT AR Y 25 2mipl
56d | FAILZ YRS LG 1#6%%;*Fi?*lﬂ.i.ﬁ%dé;qfﬁm@
S6c KT A G HERE L LGS R [T 02 G52 o B RS s B 115 2 45%]
FIHEfIE 2 45%
57T | % FAEENEE % 52703 % 5672 £t
58 | % = #F A(T2) ENE SIS 5775
59 | F A B3 (TC=T1+T2) 0 H 45504 % S8 AL
60  |4eiiEh G A L
¥
6l [ FumfEE S - T A (e T A ) FAE 29 FPFE 607 (W F A A)
62 ST A F (F AR EET AN S) FH A5 A 60 7] (VAT )
63 ’w’wuw (d4cfEh GHF A F) 2% SOFE S 605] ()
PHEFTEGT A F (AL RBES - FTAMTFEOET AR R [RE T AR GRTALPE 2R 2 4R] ~ [RETAF LB FTARRFEAEL] S 56
64 ¥ iF‘I!iérﬁ"$+ﬁ TEEE Y
%rﬁ—"ikg Cd R ERT A S
65 |He I gGgiET ALK LIEMARE S (p 1058 10 1P FHE  AE 105 AR s #EHEMT 2.5%2 0 F (T
66 B¢ pifF TR T A GAFBMAPBED
67 |H¢ :G-SIB %/& D-SIB # hf &1t 5 447t "FSB 2 BCBS %5 233 s P E R 47 | > A4t T A g R A RPN A RBERRE | > W
68 | ﬁ;s; BE ARG g (RGBT A F) FAMBEF-FF A FRI LY UBEF - FF AR QAT AR R F o PREFEEE K (F 1058
BB M F (R4 F* Basel3)
69 | HERAEE K- AT AR F (RdoT R AR Basellllfpk » A7 FHD
Basel 3)
70 B - HF A A MO F (B 2 Basel3) AR ETE Basellll 4k > 2472 TH B
71 T A g Ot % (e 3t Basel3) R Basellll4pk » AP 3 ZHD
AR PSR (B i)
72 HERPMEEAEARFTLFTAIEZ TLAC ﬁﬁﬁﬂm&i#—"—i*ﬂbﬁ?%é?.‘*a‘r‘$1ﬁi§
R
| HERMEEL A FARRKT HERIAMEIEE CRFAD FAdop2 £37
T4 5 R FAAERIE ek AP M T AL D) AT > ARG




s EY FERP (H[AFF+++ 84 1Bl AT R )
75| FMEEEL R A2 2 TR T A (ef e (4P FAERGIETAZGE S FEM A A R] - A f 3
EEE AN D) FhZAKTE 2 ERAFTD MR E
BY R FTLeOF EER IR
76 FiEr R eEEEELHA BT ADEEEE (B U ) CELIENE T
77 ng&rﬁf,gz};;—‘ﬁ.zpﬁéi: BT Ay BRI GIET AR 1.25%
U
T8 G RERIGEREF ARG P OETAOY RS (R UR | [ EEA 2 R RIR]
) WA $ T AL RISRE S BRAE RGN E ARG AT RS R DY Rk A
79 #uvuxm\@rxgmg;;dﬂqp»g:_— kN B Rt tEh R IET A LTS 0.6% 1
FH R
FTrRIER*ARERRRET
80\ * AR AT MG FA R B - EETD > ARA G
(CETHF 412 + 53
8LIFMEF LR f LA fp & ¥ - H(CETH# ' £ AERBTD > AR ET
(Tl w & 5l 4202)
823 * AFFEAIEAET c MG H B ¥ - ATHF A1 2 11T e[S FAGERE FAS ARz ] 5 10 13 03358 (M v 54 [Basel I : 5 i 427748 %
83| F 42 g A e B - SHATHE% 435 (Fv A 5P a412) B [REFAFLEE T AR FmpE2] % 100 13502348 (AAMRP ¥ £ [Basel Il @ 5% i 42{748 %
843 % AFFEIHARET C G ¥ H(T)F AL L + T i [T AR FARRE ] % 11 13 503358 (aMwm 7w 24 [Basel I : 3 i 427748 %
85| A LA B - AT % 4235 (FIHw & 59 a 42'0) i [RFEF A O E FARRFEES] % 11 13FRTE GpMRP 7 %4 [Basel I ¢ 5 1 427748 %




GEED
FEwh2 LRT 215 Y FEAFLRR
110 £ 6 7 30 »

# 5P $ oz (B)? ¥ o= ()
RSN RS R o Ay TR ) L E- NS

205 E A (e BB FREFRFG AP

3| 48 (4= CUSIP, ISIN #5%) 7 iE

4F AL BT 2R iﬁﬁﬁ;‘%lf;mimIr%&mﬁ#&i%*iiﬁﬁ?ﬁi&r}

2F AR RS- FE2 s g [HLz
MR R 2 R

SRRy

S|F AgEE BT A

63 » Ao 5 W BRI 0%
TlpEhi/Ew/RE 2 02 FAl D 3 " sL

8 F AL A AR
93~ i3 Fh a4 #4 % 1,6007 4 ~
105 (= g7 * A4 %16, 0007 # ~
g2 #i

12 gt 7 p 9887 1p

13 &b 2 i A

Mﬁ%ﬂﬂﬂ £ P

BPaLEE R o
A E R R T R P62-3 2R
Lo BRI RS FsM P -

16/ g - 5 25 ° PAEERESS Bl P R EERLET f b
LB Lt A Al ARELE A
BB AT AT 2O 2R - FRi g T Ak P
R o

7% g2 =000 i % 7 e R 2 ks © # i

GRS

18 AR 5 i L/ CES Ta
%5 {152 zmip b4tk g

20 27 ok A AR EE(TF F AL L B .
LSRR TG UGN R 2 %)

A LR A H o H T ARTFRRA A 22 p A A ERERR R E RIS R

ARSI SRR AR A, F T L] 0 LA R
22087 F IS eme QA 8w %
RIS VUSIES Y By AR

i?*“’imsm‘;\ﬂ?" N
24/ FEAGFERE S 2E i\li#.‘;’\i'}ﬁ‘i}'mgfiﬁ' 3
FE A 2

101& 127 3lpagFE FAfs TRAT E T L
2502 FARBFEMEL S LES M2 - N
T FAIBES AT B2 L R F AR

# b $ % (H)? & (W)
60FF o FEp AN E TAFFAE LR FARRFIL (99/9/120 % 5 7 0 8 75371 7 AR WIS Rk (T
prZ | FLERCME B Lo N2 FIARPA A 2 0 B o 4 7'w11a£§ﬁ5w“
vé-tﬂ 3 rﬁﬁ;‘ MEEJ’“ TR R s RS é‘;
- ERZIEE AR
HARP :

[BEN S E i R
2. ABPBAREELERPCRGEFALE B PG T AE
3. AFEAEHFELTALIE A s L P} F P
by o AFLFAPFEDTALE S WAFEEHp T A
4 FAILQF R FATER L8 FREE -

ZFHE e RFTALE o
WOEE o FR AR TRIFALE LE | S ERFRF DA
PR~ o FgdR A e

k\*

FREEEpG T A RESR TREA

LESME B AL E O B AP B RN G b F TR R GET R D LS i A LT RBR /ST AEA

%‘? AL ERRT L T S AT RN FF SRR AR AR R P RN B bR P LT I B




FRER N2 ERFTH1EERXF FEHKPFERP £
BEEAR LR

# B FApEE/ 54 6
L5 Ao 78 R 2 %))
237 A
3 | %% (4- CUSIP, ISIN ) AP FREGFERFRRSFF 0 mRE
4| #8(4e CUSIP, ISIN £5) FREERE L E R TARGTRA AT AR S TR SR AR [R ER C[8 - w2
» Lz i)
e
?iﬁa’u] [vﬁ— ® ¥ - i:‘?—? 7h][“f": i:‘a—? 7k]

P

[t~ [ Eis T # ik 20%E R0 (38 ™ A ik 10%E 5]

REFAL/EE/RFEAE2 L2 &

(A s

[ 4 &) & H)RA R 52 £ H]

[ JRSIR- NV

Fhangen

PrpITFRAER

[AF2AAFRPR] AT P 2T f =0 i SAE R RDRIE T PO S B SOE
ERIESRE LA RN IGE - FAE L ol Y|
4% FH~)

10] 5 7 54,37 [Fr B an  FE~]

1§34 [BENS F-SBFER > LY EFE2 £pf G F-RE 2GS0 F-#unfif]
12 4% 7 B [ & » p]

13) A 0 2 [AF[2A ]

14 f 43149 P [251Hpl[ & * p]

15551 S BMERPAZ A v [EI[F][* "]

16| pf v % 32

i P RN R G T A LIEN f




%R

HARER/ 5 FO

# L/

RS FAUS

[AEFE ][ H 5 56 E H ]

Lo 52 Ewip btk

L3 A HE R (T F AL R B
HELSIEER SRR PSS IER L0

(7]

21

TR LRI A A B FALE REA A A
BafER sl E RPN R G -

(220 34805 3m p IS LT §5m 0 5)] (5 4105 P 5)]

22

AFF A F b2 XA H By

[2%]

2!

[

LA R AR S 2R A

Uk A2 4]

24

LEFEEEY PP gl FM kRl &
BoFEAGFEM S ZET RIS ey
LRSS ) R

[2z]

25

101 & 127 31 p#ag@E FAps TRFFT A L
ZFRERFEAE | S LES RS- S
P FALLEE AR L2 2 WA TR

[2z]

26

FEOFRPARE (AT RGPS FARAFE
P RLEF SN B Rzl

SE O 99/9/12 F A 7 B FERTF S ABL AR A PEAFET RE LA FAERF I S
LER DY R RE




CEES

EVTARRBE S FREWRAS RE

110 # 6 * 30 ¢ (i j7d -+ ~)
) A7 L E(HE*)
% w- % % w- %
110£6* 30p 110#3% 31p O&0*Or O&£0*On

LIpMAsgr 42 BF A 860,964,232 846,865,098
2?:$—ﬁ%$k%ﬁd$?éﬁgﬁwi -21,870,992 21,601,501

£E24
3 R4 |r$,§1\§ WINPT AL G A

Pﬁﬂﬁﬂﬁﬁ“‘% R GFFAD
4%4ﬂ$ﬁ1.1ﬂ§ 15,742,718 14,756,264
507 BEFET (PR v ol w dgi g 0 0

wxa RS 3
6| FALFAZNFEP LAF(TFAL G A2

o ﬁg'gﬁ:ﬁ S e g 76,023,962 75,153,774
ERE S -488,648 -305,890
S B FRGLE 930,371,273 914,867,745
Biwp
I 22 {# S LEEF LEHBUATTH  F-FHFZFFTHELEEFFAHP) -
2. % 1ERATREMBEELLEAPNRTA -
3. $2ﬁ%wm+—@gikﬁﬁ§ Foiep FAEPAE AR ﬁd#ﬁikﬁﬁﬁﬁﬂﬁ&%ﬁDiﬁF[%%%i—]ﬁ$2ﬁ°
4. % 3BARAFEF o
50 % ARBIIT AN AR SAEGHFREITALEARBTE S APT AT PIARFLALE o

5HERANFT pES
6 7 s 7T
T E A
8 3 AT A F &

O 0 N
A Y

BT RRGTET RRERT AN

3 ¢b3Ep s
WE A WAL g’i%fr(*“ Tede R R AR 2 ) o
B s e [ 2- )79 ch% 219 - & o

S A E G e AR a2 2 - )] % 195 o

rgm’gﬁ, ﬁ)}%,w,f;ﬁp

FATD L LE -




Cdn2 - ] IATEFTE S

110 & 6 * 30 p (H iz 34 %+ 2 9%)
A B * 7 EH( R )
AE A #-3% B *% C #-%D
1106 307 110£3°7 31p 00’ On 0£0r On
FALGEAA RS
LFARG2ERAP
G 32 BERE 521 RESRT 22 (SFTs) 837.223.992 822,591,128
2 B G- EF AR HFAMD M2 -21,870,992 -21,601,501
JFALRAAP LR

(3 3L BARR &2 RRERT L)
(FFEF 1FfeF 2F 248 815,353,000 800,989,627

SRERE SRS

=y

S AABEBE R MMAER A
Grp bR EFREFREE) 4,706,534 5,246,995

w

h B AT b2 A KRG 18,955,163 19,200,140

[

v BRIV CEFIED TA L R T A SR TR L i
A RT SRS

2

BB ARE S RERE R EER REh D
RARGEFF AL &

Bl Pl B E AL FERAA AL R @RBRLE L B
PREIEHE kR

IR FHRfEAZAFEF LD &4

10 DRI G % A B I X sV

Nirs P e pp & 8R%

(FFLF 4F3 % 1052 4c 8 23,661,697 24,447,135
IREIRTLE R
R BFEIBRTREFTALFGRAIT ) 15,332,614 14,277,209
13 B R EIRT S TAL R AR 0 0

BHERIRBTRIIFTAZIIHLEY LG R'GI 0 0

HEAEZ EGH
163 FREBTRE RS

(FELY R2FIF 1I5F248) 15,332,614 14,277,209
FALREL MRS
V|FALF4 4 frat 4R 636,077,125 626,473,036
18 R ST AR IR 560,053,163 551,319,262
19 fif fig‘g‘ﬂ‘%*xﬁ

(ALY 17AfY 18F2 4 4) 76,023,962 75,153,774
FreEgk%
0% - EF*ER 69,826,854 68,637,580
21 & % R

(FFE% 3% 1185~ 5F 16Ff% 19524 f)

930,371,273 914,867,745

[T

2[4 & | 7.51% 7.50%




F AR

Lo A2 (MG LE(FE LaepBaas 27 $-Fon= # LEGPEHR) -
2.8 1A FALGFRAAPTI=(FEUBFLZAFTA) - (FALBARF SV AR FTATL BT (G FRERFT LI VLR FAT TRy
A AR FAMD AL R R

3008 2 kAR K- A *““iir'f!?f%? RE E N ERCEE YK ir'f

bl
N
3

PSR A ERD S A KBGO MG AR ARE LG RRAECRATE A REA R -
6 1S AR E -

W
,
3

6. % O g B WA A 2T R B EAFEL LD AL

7.8 109 Bp ¥t b - e FAKE B0 RHZ SR £ o

8. ® 271013~ 187F 2453850 > ot f e 7 o

9. BT FAFGALNRGSFAFALGAA AT EG LA FH B AK > 4ot %rf\ FTAMD AW L R%EE)
10 LA PFREAES 1938 1 AP G g4 % 1830 (i G by p'%ffﬁz %175 — % 1958 »

BiHE

L %> 2 - ]120A= [% ~]2A

2. [#»2-121A= [ ~] 13A

3. [%»2- 122A= [ ~ ] 14A



(e |

B % F RS

109 & 12 * 31 p

b

s

BAFERRE TR L BRI RRIEREEE P
BB EF LRGP B G

AED BTG GRA R R ERE R e P B R  TERGE ARG S
cae g H A BB GIRE FR DR E A -

(=) GrRegm:

BRI EAA GRS HLFMIRREC AT G ERT A

FERORBAALFLLR G LA VTERRG - FEFEY R 2
FEHEGTRGEEFAR T RGE o

(=) #FR'GFm:

ﬁ};‘&‘ﬁ,”«iﬁ&‘]ﬁ HFF (4ot FHF =
HEHFTALFAPE AN SN E
(z) F¥RGFE:

TE R GdpAcFPTELT P IRITE S L R 2 ko PATE ST

FAUFFALDG SR PRGBGSR TR R

BREASEFEEIAAME S T

(w)iﬁﬁﬁjﬂﬁfﬂ

B LR e A R R PFRTARMAS BT RN T E 0 L FRT AR S 7T

EES S mfm»xiu*@mﬁmH1$m§xﬁiéﬁiﬁﬁ*@1§*%
lﬂ-r‘%«tiﬁéﬂf% EMHA T AT TERFA C FRTANELRGE BT

b iSX e N

FLERHEFETEFRE GRS ZREGFLALRNEY > ISR

EAPAA 2 5% o T & BRR RN ER R G UT O F R L
CEFET LA A F AL AFOE R G o

ﬁ-_’ :

SEMR G FILL BB AEE o f FEAEE ok kLR 2 B AR
u%*ﬂgk;;ww'#ﬁim&%?ﬂwwﬁ*'T%m*ﬁ?@&%ﬁw
WLEHA VM F D

IWEEEY RS
,F&?ﬁfﬁih&%ﬁﬂﬁ& HE ENETFETRELGEIRLAE -
B FRL R GRAIFF RS L AR R FRSCRER SR B £
FURL F R L LEEREHR L LR REMM TR LR RS F
Fi

AEEHAS T GEEEFE RS FARGY PR FERGEE
,g%~

LRl R gl gae.

2. hBEEAPM AT TR o

3 REAFEAGYEBLRGFERL T

4 E2HEY § ok b G ERATA R B RS R R ERR

B, ML Tir A A REFHFREEERGERLR § TR R
EREREEES S X SR WE RS RSV S




w

Rk @ L

AEFEEG R ERKT 0 FEP AT Y 852 b b G F = R

ﬁﬁﬁ%ﬁﬂi%—ﬁﬁiﬁ’ﬁiiﬁﬁlﬁ@bw;:

(=) ¥-fFpa

FTEREIPAL IEL FTREAHIPE o

HAET ’&%%WEymi*?ﬁ°*§?’%%ﬁf*ﬁ’&%ﬁ%’ﬁ%
B ﬂimz&'ﬁrmﬂw? FEBAFEREE S EETT AR LR GOT

W ;W%;ﬁ&%ili$rgwr@ LLER-D Y S 2l Nl
BAGEILEA 0 FFREIE AL > BB NEL ko P R BT A
FEOCRMAAR S ER SRS PR AIFAS T £ BB 4p
wzm%é*ﬁﬁéﬁ%A?%e

(:) A

PAR LM IR BT RGP HR G R TR 4 TR

3{;:‘ ;'PF?;WH'"’E?RV’&’&’ E"-E»»%»F?;we

(2) ¥=ps

fotis 3 R PHEL- AL RG> VAL LT EARN IR 2 RGRE E

15)1'53{*"\;::(]‘4

FH AT s A (TR R E TS B2 @Vﬁmﬁ%&; EHhE > I RAAP
m&’ﬁ?i"'mv (R R AN B %—&’ﬁﬁﬂﬁﬁ#]m}*\/&d E R LAy

AT HEIAFSNE ER L TAHR S P SRS Sk RN G
FROKT VIO BEBFFDRT VIO ER R F R R A F IR R

L ek s R A o o

N

g HER kS e s & gk

- T AR TR
ﬁﬁi%ﬁ?i&rﬁﬁ%*ﬁ&ﬁ%%iiﬁfﬁﬁ%Jﬁﬁwwﬁﬁvi&
AEZEFRE CEBFREIR G 2 L L T AR AN ERRAEE T A
BHEE-

S CABRGER

LECER B AL O . S Eiw*aiww%ar@;ﬁWmﬁ*LQ&%
I N A L ‘,ffnriil‘ﬁ S IEER R f*l‘#.f‘il‘ﬁ AT E A
EATRE SR e A ERE &b ﬁ—ﬁ_sm%ﬁ%‘ﬁ€ EFE i
FALR

(=) B*R‘GgFm:

KRTPHAEY -

Pl S 2 R o

ARG R R o

&ii@ﬁ% Wi o

22 ER kYo

LER 0 0 o

H i‘F"l‘iféi' R
Bl R G A IR G R R BISGE £ e i i
A RGE AR F M LR TAE SRS REE MR L TG R

v&ﬂ%ﬁ?ﬁ&?*%ﬁv

(Z) 3 Fnegm:

FAp AT TP BRI RGO o~ TRVAREBTAL GO R G T
Ry ZAPMARTIPLEEZ: §29 Hh % -

(z) F¥ERGFE:

TER P EE ﬁfﬁfmgﬁgﬂ?**iiﬁujﬂ~%ﬁﬁ%‘xﬂil‘
EFR P PR R e TER G2 AMES A A S > (TER G
WA E - B EBIRE o - REE FEE iﬁi‘_ SER i‘F%fr? A
LR o

() imbs i h g § 3L ¢

BEPA e 2 e 2 PR Rt s R
ﬁ&%c&%iﬁrﬁﬁﬁ&%?ﬁﬁ%JEw&%iﬁﬁﬁikfﬁi?
MR o




B AR (B AR R R FERZ
BREE ORI 2 A

AEPN GRS FEEA

&ﬁﬁwiﬁgg?iﬁﬁ%ﬁﬂiﬁﬁﬁ S IEEE - ok S EE R 9
ER2ARGERAREREEF I E 30 F AL GF T2 2
B WEAE ¥ i 11#&3*?1%5%%&“%3%11@9%1:
- 2R

?ﬂ\i&]"* RGP RGERE PHRGERE TERGERE RBERGE
i!‘ #* BFERPRGEE  FAMERE SR GFEE A AR GFETH

Chans
PER YT EE IR EE E VT PRV EE SR T I
BB E AR RG] AR FRE AL G R FHEY R R
EA 2 e L K 2 AT AR AR AT R L F A
W FES RS VINEE SN BENNE Y STEY FY2 -8 5
AAEPIAR G ERLR ¢

1N

[=)}

B4RER S RN R R

’iflijhp’l

L ERET S K

AT g TSR EUT PR S RIEN D] LR PRIRR 4 T E - A
HES N EE AT 2 THFSILRS R ERY] ) S AE - B REER
FRAAEHMNE R AR R T 2R RR(FIEYEL  LFFERP 2
FARPEG)ZHFT A O FaEFR L F2LEH

A H M 109440 1mv;?”imﬁﬁuw&a_i;=ﬁ4@wm1mr
ForfF o R2oRd f 2 ARRREAREFBLFAREN S 2 HF A G LR
LB AEPHLRA RN RES FANEE  RBEEYERA LR EET
BEFULF A LRI

4B

CORMBS 8 e RA RS A5 FH S GREERP GG 8
SRR kR L R B AR A ‘;3‘€4@ﬁ9%’
B E R b R -

(=) 2 ARFEADEZFT AP ﬁ‘ﬁ(lpp D RENARE S ERE CH e
FERZFOYEP 2 RFRLEGEHRTHSIRG -

(Z)&pH &2 3 Y 2% 4 ¥ (Net Trading Income, NTI)£ 7 35k *& 57
PR FETHE FREAFRFEZZLES -

SR

Wﬁk‘ SRR R BRI BUTARE LIRS
PR RER R LR L AR LB

vﬁé*~®%9*1¢ﬁ#ﬁ EHEERNRT L3 9404

TR R T L R

,}§}’§4 ]s—yn
a O RE G 4
FUE kR

Ao 6§ %#H’m%vﬂ—+*5ﬁﬁ*ﬁﬁ”$wﬁ$ -
ff‘ﬁ@rilﬁ SO Wi 20 P AR ii"i’fpﬂ‘- ﬁ;_%u?k“' > ‘# —%M
B arg e oot (DBR) v B9 Ers 15 G 2 th 2 BB U ER 5 H - :
BT RT R BRI R LR o Rt P E A2 SR
g 0 2 AR A EHE RS o (CLTV) » 39800 4247 f & 4 IR dichh i
g&,&g%igpﬁwm%e_im%ﬁuhﬁaﬂv%“m%&mm%”
FREAMEEZ L GRSR AR IRER > P LA BHhLEY -

HOFA2ZAL A RED BTHFLERTY 0 FROEIEE TN FRLM
w§ﬁ4quW®*FPT“m¢ﬁ4J41ﬁ%:ﬁéﬁ&%ﬁ%%m*%
B (5 g R EI s R A B RS 2 PD) 0 R B S BN g

B A FAD)FR > d REF AP iEL B3P BrIcigskd UEY o Wk
PR ALfT T 4 2 LB o
B4 pEE T %féih’éi%ﬂﬁﬁﬁl A FEARET AR L bk o iR

BOARB a0 LRI e S 2 s fi;‘ﬁ‘ s A CRAE A o R4 R
TEPLRBR GNE RS 2 - > BB RAFREGED aE AL




b
A MBEEGEHEER AEP AT RSB ESENE  BESEE RN BLLE
I o

b, HHEETASTLET @8 A8 BHEBBARGFIL N " bG8 iRk R
’iPEﬁWé&%“wﬁwfﬂ’Eﬁﬁﬁ‘lﬁ¢ﬁ€5”%%ﬁ’%ﬁﬁ
BELEEFREHENEFHY (o FEPE 2 $ 2 T AR - BRATH
%;F&““)’uﬁ?k' % o

c. #¥HE k'éw%ﬁ’xﬂ*"**$é Ve R Y PR EEL A
AR AR FTAL R T r”lw?{q‘%é ERF 3 W
d.ﬁ%i%#&%ﬁﬁ”%ﬁ?*%iﬁﬁ ERBFFRT (kg AR
%&&‘é%&%)km%ﬁﬁ’uﬁ&ﬁvm%» ¥ LEA)

?’E—Jl’ﬁ%?i“"

i\rr%f‘i\f‘ ’F‘:ﬁﬁfﬁgﬂﬁﬂ’"kIE/If"E?T?i}&’ﬁﬁw%%’d?i}&’ﬁﬁ
T ik RIEL F DN A F K PR ER R CUR R AR s F TR e E X
FHRGTF o FREMEYR G PR ERL LG B E
LR 2% UEERLY R R EN HREY Hn et E 2GR - ARG
=~ E‘?“k\l CARERERIEES S RED B F AR LG T

TER G R
PR T A AL 2 F I R R R enRes g | F BRI 0TS R R A 1 SO R R R TR
BB 2 AR GRELEREE G Rk

2

%
S NI PIURAFHRE S

CAPE X TR G T A TE et E
SHEFITERG R (TIERITE S

P ST = YR Y
.

WP A e FERPITRITER &
~ »F?;g_ 4 ;I%‘L}t
S PERTA S/ & ATIRAE
8 SR e

B R AR 2. EARINP AP R R RIER E R BN R FINRE R
EN R AR A

P E
1. A& L FTES & o

2. AF BB AAER o

30 RRIME PN FhoFIRGETUD D R RL A R o BT R R P LR FHE SR



Citd~] W a4 i

110 # 6 * 30 p (H = s+ 2 9)
558 ~E A #-% B Wwof C #z% D #w % E
T R(RI)
EELS T e 1] 69,826,854 68,637,580 67,024,501 65,726,157 63,549,549
TR
. f i g EiL LS R 69,826,854 68,637,580 67,024,501 65,726,157 63,549,549
EOW - MR A
2 |F-mrrEg 69,826,854 68,637,580 67,024,501 65,726,157 63,549,549
- e
2 :i;f ECL § #0215 - &7 69,826,854 68,637,580 67,024,501 65,726,157 63,549,549
3 F R 75,199,831 74,966,801 74,958,032 73,577,220 71,607,326
3a |x »¥ » ECL ¢+ 40315 ~ 4% 75,199,831 74,966,801 74,958,032 73,577,220 71,607,326
BT A (2H)
4 R RBT AL 377.846.340 452,099,083 448,768,579 444,555,151 458,551,432
BaA#T 2 F(F B RETARE
v )
SO HEREE R - T A F(%) 18.48% 15.18%, 14.94% 14.78% 13.86%
5a = 2%~ ECL §3*
ST A %) 18.48% 15.18%, 14.94% 14.78% 13.86%
6 | ¥ - HF AN E(%) 18.48% 15.18% 14.94% 14.78% 13.86%
6a |% 2~ ECL §3H2%- 54w
F (%) 18.48% 15.18% 14.94% 14.78% 13.86%
7T F AR EF (%) 19.90% 16.58% 16.70% 16.55% 15.62%
Ta m?_a&» ECL § +#021 §F A i L5 (%)
19.90% 16.58% 16.70% 16.55% 15.62%
R YA RREF-HF 280
FRe FIRGBRETERE F)
8 | R A R (%) 2.50% 2.50% 2.50% 2.50% 2.50%
9 R F BEEEGT A FE (%)
10 |G-SIB # /& D-SIB 4 i 5 &t F & &
(%)
R AR E S - T AL T 2.50% 2.50% 2.50% 2.50% 2.50%
11|20 5 & 4 &3 (%)(R T 5 851 ~ 5 97
2§ 1097 2 4e i
12 [Be@EhMFrefprer
AR - BT AN F %) 12.48% 9.18% 8.94% 8.78% 7.86%
e F
13[4 5 ke 8 37 930,371,273 914,867,745 920,954,462 874,568,272 958,647,444
14 HEfe e (%)
(AIE % 295/% 133%)
7.51% 7.50% 7.28% 7.52% 6.63%
l4a | = 2% » ECL § 34531 2 4f 5+ % (%)
(R % 2a35/% 133%)
7.51% 7.50% 7.28% 7.52% 6.63%
infe it § ¥ F(LCR)
15 |28 & 2 F A (HQLA) 37 315,429,197 283,138,052 308,074,751 278,794,769 283,241,347
16 |4 248,966,694 213,792,919 222,314,931 175,168,812 198,315,521
17 |in s pb |y v (%) 126.70% 132.44% 138.58% 159.16% 142.82%
REIT & # (NSFR)
18 * T B 517,589,458 516,888,627 532,184,436 524,452,730 525,777,575
19 & 320,246,503 341,400,548 339,817,053 342,359,761 344,238,161
20 EAERF & F(%) 161.62% 151.40% 156.61% 153.19% 152.74%

EARBRFZED D AFEPRGHTARF AT ARSI A > A FA110.064  HE2* 2 F %2 H A ke o s Pt FUTVDZ AR TE* 2 b

A

FETLE

Loha QRS C 2 oY FAEE B FERATH

2 A B A -

3. 2%~ BCL 34 Pk IFRS 92 i » B 2 2 ¥ » W 5 ¥ 472 g3 402l dp b 5 -
4,¥9er§$ﬁ&%ﬁ?%“$ﬁﬁ%hiﬂm BRRF RS T AR R 0% &

L% 107 TGSIB2 £ DSIBH & FhF& 4% (%) 4#li7F 4 " FSB 2 BCBS ;%5 23k 3] )k 5t

LFBME AN A E S SRR R ]

LERAT o AR T A RIS REP FRBERAF, W

ﬁﬂ°(ﬂmﬁﬁﬁﬁi£ﬂﬁ* ﬂ*ajﬁ RABAR ETON L ERPRARS KT LERF R T ERLVFAPR T LR AR T E )

6. Ad LD LEAT

(1) B2 TRERFRKTAERSZT FARBER-HFF A F %)y - LENFAREES - HFFT A F )2 FLREE - HFF A F
247 %Y [dm2=]% 6873 pinp o

(2) LRSEIRE S R E L o K iﬁimfﬁéﬁm@ﬁu

B) B IS5 TERF SRS EFAMQLA)RIT , 2 % 167 TR &N NG,  H ARGy TAERGERE S5 HE ) 20252 -

[~ ] 1A= [ e
[% ~)2A= 4w
[ ~]13A= [t e
[% ~)4A= 4=

1 129
2
3
4.
5. [ ~15A=[de2=]61
6.
7
8

145= (% + 2 - ] 20A

[it# ~ ] 6A= [tz 2 2] 62

[ ~17A= 4222163
. [~ 18A= [
9. [# ~19A=[rt# e
10. [ ~] 10A= [ 4= 2
1. [~ ] 12A= [ e 2
12. [ 4~ ) 13A= [ % =
13. [# ~ ] 14A= [ %
14, [%#4 ~] 15A= 43 +-]2IB
15. [t ~] 16A=[*#4 3 +-]22B
16. [# ~1 17A= [ % 1 + - 123B
17. [ 4 ~) 18A=[*4 7 + =] 14E
18, [t# ~ ) 19A= [%# 1 + = ] 33E
19. [ # ~)20A= [*4 7 + =] 34E

B R R




(44 ]

RfeRF AR (BH)
110 # 6 * 30 p

5P

B F A

A

i B

N WACK RS APl W (CeN]

284,234,989

349,794,633

22,738,799

32 (SA)

284,234,989

349,794,633

22,738,799

P #5357 % % (IRB)

REHEET R %

12,617,717

19,110,604

1,009,417

1% &2 (SA-CCR)

11,046,902

14,469,402

883,752

P 8432 (IMM)

DA T2 AFEEE I

47 f# % (look-through approach) ™ 2_ }k & WL F

NeRI-CREN R NAV R BN AVER | SR

4 3= AL #* (mandate-based approach) ™ 2 AL £ WK T

;% (fall-back approach)™ 2 fk & W gL 7

11

N2 A EBHELT

12

13

RN
b

i =
£

14

i 2 37 % A% (RBA)

15

g [y | =

22 % 38 2 582 (SFA)

16

[
W [

17

[ P e [ | =

El
¥
= Ve [
N

25,695,013

24,433,188

2,055,601

18

12 (SA)

25,695,013

24,433,188

2,055,601

19

832 (IMA)

20

EED G

52,730,834

52,730,834

4,218,467




. BT A BF AR &
) 8 A % B AH C

21 [ A4 52,730,834 52,730,834 4,218,467
22 4502
23 |ierp g i
24 |foh AR 2 £FFGE™ B % 1 8 250%) 2,567,787 2,699,320 205,423.00
25 |7 2 K
26 |43t 377,846,341 448,768,579 30,227,707
VRGP L AR REMEF AR 0 A FA110.064 > Hazr 2 F A AE K o Y POt ATV A H g 2 b e
FARP

[IENE A (1 .

2. A BAMAAELR

30 FHAERT P IR IMA) R F R R R 2 BERT R 0 RIS EF BN Y R N R 2 gy i o

4 rF 2 FHFIERPEB T EAT L F

D) R%BFA  FFRGE TERGRIRTAZTERIALGHT é_ PR RT AR 125

Q) RERFAGD)  HFAApEREAREEZL R THY m‘ L ERTHEANFEEEANNREYE 2 QG THY, FRESNT -
FoORLERTH - F-FASFTHELGEEIEAHY -

() BMFTARR: GIFAPR > L FPHENT - A2 SARFT AL R BB FEF - L FFL [£ AL pF F2ER %GBT A2
B FFEELYEG) (6 (DI TERRFT AR 2R

5

(1) *& 55092 % b 'a B FH - REGIIHELT R &% FRAFRNE L E#?#Ti’?*?#%%’“i‘a‘r‘f?*ﬁ

P EGTETULBE
@ "REHERTRG BFEFR (R S ]2 R R ETERAECVAE 22T 1 FY BE B #E(COPR e > e T2 5 84
R 2R RETAEKKT AR KA B0 THEF(SA-CCR), & TR #R453) 34 (IMM)

NIESLE N

(3) A% %7 A2 HaEPF o 0 EE2 (SA-CCR) F %% v;ﬁ-fﬁ%ﬁ)‘%’éﬁ%ﬁiﬁ (CEM) 2432 (SM) 2 R34 -
(O *A 5w s)ordge pIsEE s 2 =8 Aas (RBA) ¢ G p3oim® i 2 p3simfeid (1AA) -
6)i%$¢:ﬂﬁﬁ1ﬁ&&%%ﬁ?%mvéga%Ez&*wwﬁﬁﬁéﬁiﬁvaﬁzfiyﬁ%ae

(6) &% %= 4wslody 2 4ok PN 2 £3CE ™ B RE 250%) 0 H &9 H ¢ FHPILLR AL 2 BT ERT A A U ST Y
B % fEdc 250% 2 £ %7 o

() 2% %2 2772 TRZAK > GHhBRGETARFEAS - L7 U R BE (o &EHY P38 (IRB) 4% FiF AR
UAFERFFEE) -

EE R L. SO
Lo [%4 ) 26A= [ 4 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)A
2. [# 4 ) 26B= [#f4 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. [ %4 )26C= [Ft4 4 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)C

BiER

L [%4 ) (2A+8A+9A+I0A+1TIA+24 A)= [*4 1 ] 10E

2. %4 13A=[rg# -+ - )21+ [ 4 = + = ] (6E+12E)

3. [% 4 14A=['t% = L~ ] 6F+ [*4 = -4 ] 2B+ [*#% =+ 1 ] (1B+7B)

4. [ 4 Y 7A=[M4 2 2= ] I5E+ [P 3522 IMM) ™ 27 B F B X302 b G 17 4]
5. [#4 ) 13C=[*f4 = + = ] BN+30+3P+3Q)+ [*f 4 = + ~ ] 3N+30+3P+3Q)

6. [t%4]18A=['f# = +]9A

7. %4 ) 19A=[*t4 e+ - ] 8F




(24 2—1

REBFARR (£6) (7))

#

A

p

5P

BT A

A

B R(F F2EHL G R %)(CCR)

3 % (SA)

P 823 2 (IRB)

REHEET b

12 3 ;% (SA-CCR)

0] 2 (IMM)

BHAHET 2 BEERE SN

0| | B W

17 f#:# (look-through approach) ™ z_ & &
R T

% 3¢ 7L A (mandate-based approach) ™ z
*ERRERT

10

% * ;% (fall-back approach) ™ 2_ L & %

11

12

13

ARESY

14

=

15

g g | =

=

16

mEEE e w]w
N
W

17

18

1 2 (SA)

19

M 832 (IMA)




o LEHTA BT AE £

A 3 B *8 C

20 |1F¥p s

21 @ kgt

22 |z

23 |erg e iz

24 At PR 2 £FEGE™ B 'R R 250%)

25 | s

26 g3+

AN

HRERA

FETT

1.$agﬂwﬂzig

2. AEAREH AR

3. FAFR Y NI (IMA) K37 R ‘ﬁ%ﬂ’—fﬁiféi#ﬁ?ﬁ%‘ﬁ s Bl SR EAT I P R N IR B 2 dy i o
4 RE 2 FEFEEPED AT

(1) BERFA FHERGHTERGRVATAZHEBILGRTE > TRVRFT A% 1250

Q) BEEFAY): Bdg B L ERTH o

(B) BMFAZR: GAPAP > L FPMEE - L2 ANT AL R BB T 85 - LYt [ LAl f G FAORGETA S
ZAFREEPEAY 59 (0 (DT TRET AR, L4

5

(1) &% P2 5P R REPFR FRFIEHLG T R BARERTFAPRS S B P ERERETLFAPRNE  iof
PR LR TN -

@ TREHIETRG BEFEFEE § [HA L] LR R TR AECVAE DR = 2T ] §¢ BE I HE(CCP R % & T2
HIEP R LR RETALRKT AR R34 220 THEF(SACCR), # TR 932 IMM)

NESRIE N

B-Roe

(3) A% 57 7|2 34Fp 7 0 08 (SA-CCR) 5 % = "ﬂ—]ztﬁﬂh%“ﬁiilé (CEM) # 22 (SM) 2 R34 -
@)iaﬁiaﬁwﬁ~pw,im;iié@ﬁ(%Mn ITEE 2 N REG G (ML) -
(B) #&F L= Flordp L 3 S G RET PR ¢ %iwﬁ*ﬁ&ﬁ% PEE G R G F A RN

(6) % 5= Lw oy iér‘fﬁfﬁ?iﬁ%ﬁ(iﬁ“ bkl 250%) 0 H A2t E ¢ FUPIL R A4 2 R iR R A A U YT
b EiEE 250% 2 £%F -

() *%%-+3 FlETdp 2 TR A Rih B b e ld FTARIFFS - A7 U K (4o &g p =82 (IRB) 448 > FF 4K
REAFEFRFFEE) o

ST
L[4 22— )26A= [ 4 4 2o - ] (1+4+7+8+9+10+1 1+12+13+17+20+24+25)A
2. [t44 22-126B=[*t4 4 2 - ] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. [ 4 2-126C=[*f4 4 2. — ] (1+4+7+8+9+10+11+12+13+17+20+24+25)C




(%1

109 &

FPRBAR AT AP APANLLE

127 31n

("

Frg At )

BorE T AR

3 . 2. o E 3 g L= I 2t = A=
e HBELLES R g e R EE A ‘*iéﬁhﬁ WEEEREC | BHERGHIE D ’*Qéiﬁ’*
1 MAEENERE 23,037,584 23,037,584 23,037,584 0 0 20,175,188, 0
2 Bk 7 4TI 4T R R 127,684,155 127,700,794 127,700,794 0 0 94,898,682 -16,639
SEIFFRL LY R 2
3 i}fg;# R EEE 58,246,104, 58,246,104, 635,173 13,529,100 0 124,680,599 0
e s Al
4 iﬁi"h“ﬁ‘#“ Byt 235,399,222 235,399,222 235,399,222 0 0 0 0
ERTA
ST -
5 fﬁi"“‘f{i“ﬁ“ 0 0 0 0 0 0 0
kel
6 R ERTA 0 0 0 0 0 0 0
7 e T RER AR 14,259,165 14,259,165 0 14,259,165 0 14,259,165 0
8 M e 4558 -3 3 52,933,757 53,270.482 53,258,412 13,271 0 12,464,696 -336,725
9 AT A 0 0 0 0 0 0 0
10 ENLF AR 0 0 0 0 0 0 0
o AT AR EETE T
st aE e PR TYCYYTS
we ””ﬁ%*ﬂ“*&f;i srawrga | CHIEINE L gresgc | awnmagn | TTRREITE
11 0 0 0 0 0 0 0
12 299,820,539 304,097,818 304,115,741 0 0 69,032,679 -4,277.279
13 3% fEE 2 RF-EG 0 0 0 0 0 0 0
14 £ U T A 0 0 0 0 0 0 0
15 4,600,518 4,600,518 4,600,518 0 0 4,600,516 0
16 2,750,036 2,750,036 2,750,036 0 0 0 0
17 3,500,652 3,500,652 3,500,652
18 P FR G 0 0 0 0 0 0 0
19 £ F A 24,304,811 0 0 0 0 0 24,304,811
20 | HRuTERT A 1,079,728 1,079,728 1,079,728 0 0 0 0
21 2 F A 2,269,378 2,327,835 2,327,835 0 0 1,176,418 -58,457
22 AT 849,885,649 830,269,938 758,405,695 27,801,536, 0 341,287,943 19,615,711
23 [ G 58,516,652, 55,962,536 0 0 0 55,962,536, 2,554,116
24 Lz RERT 0 0 0l 0l of 0| 0
PrERFAPRP L0 P 2 MEG i
3 . 2. o E 2. 3 g 4= ¥ 2t = A=
e S srvwrga | CHIEME D gsesgpc | ssmawrgn | TTOEEOTY
25 B ERS LY EGR f 13,532,433 57,730,158 0 0 0 57,730,158 -44,197,725
26 R b 0 0 0 0 0 0 0
27 R RER G L L 0 0 0 0 0 0 0
28 fis 1 498 12,539,536 1,737,949 0 0 0 1,737.949 10,801,587
29 Aty 60,214 0 0 0 0 0 60,214
30 HEFATRAPML G 0 0 0 0 0 0 0
31 2R i 631,826,098 342,212,475 0 0 0 342,212,475 289,613,623
32 LR LA 0 0 0 0 0 0 0
33 FER g 0 0 0 0 0 0 0
34 ERRT TN 5,439,688 5,439,688 0 0 0 5,439,688 0
35 [ 2,797,075 83.890 0 0 0 83.890 2,713,185
36 s § i 3,556,490 0 0 0 0 0 3,556,490
37 shat 00 i 2,405,850 0 0 0 0 0 0
38 EEEY ] 14,091,542 10,621,066 0 0 0 10,621,066 3,470,476
39 A 744,765,578 473,787,762 0 0 0 473,787,762 268,571,966
BARE

IR § T
2. kA GEBARAAE -

3. R THBAR A LG b R TAL A B PER RRLEG B

T AT AV RPFLEG §

By~ THETYREREE, o TREHIG T RGN, TESCRE, o TTHRERE, 2 TATARRSTAAEA )
4.

r

(RS SR

B RUESE{ S G0 P T 0 R BT APRPEICL RS GEE RPN TABE ARG o Dol E BRI FEB AL TR AT AV RPFLIEG

Brafpy ~ TRBBECYRGEHE, AR, TP HR R LS BEAD B)T AR TR AT AVRPRLEG G E, LRR o B TAPRLER RTAL L 9T

(1) TR REEH AR)T o RS S DAL R TR T TR B TR AR REIERL 0 TAF AR RS FARET ) ERRE ARSI R AL

£ -

(2) "FHREEHE DW)T B LD A& Deltaplus R SEEAEHA A EFT AP RLAS ARG

HRGT A HiEG tE- e

S, TAFARRAFTANEN ) &40 - LY LY LT PHI TR/ T L T A
6. FR-EVADHELT AV RBRE I BE G APTH R LRGN T VAT

LeR - G RN TR T AP RPRLIES 2 A5

PR F R/ G 0 RN TR OIL o
o gtk Ry AR 4 M3 3p rg;ﬁ;J TE AR G

PRl R ] P RIS R G A EE RS R GT AR F UL R B B R s -

RN A G RE T AT E



CEEED
RRREFIABFLEG FELIR LA L

109 & 12% 31 n EESECT LTSS
R
EX 2 e P X U2
I p Dfr i;*ll‘ﬁ#f,&A @ ;;‘W&lﬁﬂ[ ?F{“‘(;#ﬁ_ T"‘i‘i’)l'ﬁ#f%—D
AR AVRPMLTANE
1 gﬁ " FAPapmLTa 1,127,495,171 758,405,692 27,801,536 0 341,287,943
r iR EF AV R LES |
2 i, REFAPRPATLAA 473,787,762 0 0 0 473,787,762
® l) iR
N AT AP RPET
3 | * ¥ i 653,707,409 758,405,692 27,801,536 0 -132,499.819
4| FAL AL AT
FAL i 637,001,567 17,171,197 0 0 0
S|t ey 248
156,933,007 0 0 0 156,933,007
REHLE P A E TR ES ) E
6 AR RS 15,138,440 0 15,138,440 0 0
ig
AETTEY
4,641,202 0 4,641,202 0 0
8 |i2E Pl k'
! Rewm _ 775,576,889 47,581,178 0 24,433,188
HARP
Lo &% LATF & -
2 b BARES
30 TR RGEHE, ~ TRIHEIETRGEE, 2 TES LRI EN T RAEFEAF AT RA R R IR E L R RI(F F R A
) °
4 TAMR BB, TLRRTEF AP RER T 12549 -
S. %1‘%%'2; B P RPN R GH(AAS A IDEMEER B ER(AA Y- TN AR ARFEFERADF RN AL S ST H

FISE R o R PP AT

() TFALFAAEG, R RGFERT 0 TR é*ﬁﬁf”‘*&(CCFS)f; 52‘%? e TR AR T g A2 B4
(2 "THEFRSGNLAR ) ARAT AR SEF Glied SR GHEET L P A& > Deltaplus 2 EREHMN L AP AFT AP RLASEZ S
GHEE R [HEL] 2 ke %)

() TRrHEGr P EREG PELR DR BRI R T R EERT  G g [ ] S RS LR

4) r«:_,% I8, R AHIETRGERT 0 B R THEAK(CVA) -

6. s L fk’i»{i,; THE AT L

M #e TFAFRAAD £, 2 Mo, Wil TAT R @i GlcP L RG> ¥~ 7] TR L k%9, 2 T8, BL& 75
B -

@) a2 Tafe ) B ihdn 2B G FIEAD )T 2 £ -

EX
Fi

BiER

1. [%4+-11A=[%4+]22A
2. [#+-11B=[%#%+]22B
3.0 [4L-11C=[%4+]22C
4. [*%&+-11D=[*%+]22D
5. [+ - )2A=[*44%>]39A
6. [ +-12B=[%4%~>]39B
7. [ L-12C=[%4%+]39C

i

[*t4+-12D=[*t%-+]39D



(GESED

CH A RRGHRLLARP

109 & 12 » 31 ¢

BB

ALY O MBIRAL R AT ATRFR (A

FAG LR

-SRI P E2

D[2MEdm §EF > L& LERP WA rGE® DR GF AR LITP -
AL - RO F AT AP RPRLES Y (AR LE L AFREEE I RANAD R R PRGEVEFIEPRELIIIF I e L
2 [ERBERE S TN A A ERALR S FPERF R AECVA) B SR G G LR -

HERCEREET AR b
EARLTEAE SRR R L RP

* ];, N Al I NN L VP i;‘

éﬁa‘i

Model - =1
’ PR T

E 1
CRAEXZFHEELGE AR A EIRS
@,ﬁéaﬁﬁ’ﬁ4£ﬁ1“#9ﬁ£ﬁ€ﬁﬁk’&&ﬁﬁm*ﬁﬁl
e Xz |}")nv%\3;:‘ﬂ;l§—q\¢\/rr,¢; B AR BY OB B |}")

BFELERIEY  VREES AR 2 ARARS R E SR -
R AT A FEELCFEFFROAPEFEL IR ERG - AR
BH AW E LB xR
i & k4 * Black Scholes
15N T B
NCES

RE~p o

2 AR TR - B HRRI G TER B E

RS L R A ¥ B2 TP o gt > AT RPNE D R EBASLENE ) B
- ARG ERT RA i FBid/Offers =i K -

HEEP

1 *% L AT 1 & o

2. A FARBRAHEL -

3. %-sltkd [at] 2 Fﬁﬂz-éﬁ% MR E 2 TR AT AVRFEFLEG R D FANFLER FRPELILB2ILRT]

4. a::snjﬁegir%['ﬁ%*—]ﬂﬁv’ AR RPN FEFTLRED -

5. B Z I SRR ERP 0 ¢ R el g Y 2 R
FE B AN EARE S 2 it e

* j% (mark-to-market) 2 12 $-3] 3% (mark-to-model) - 2 b > §

MEg R AR AR B




[ad+z21

£ B g REFR
109 & 12 » 31 p

LNy

rE

1 ERES R R TR U WS ERLE N

AR AT R B AR R P RS R L TERT R AL 2 bR AT RS 2 RN 0 L
%*‘**iiiﬁET’&¢&%*$M¢ﬂwﬂ%
~g§ﬂr kviﬁ%&?3$$

TEFRREHES L EFREY Y LA F LG E RS2

)i#ﬁﬁ?&pﬂ FRERELGY A A A E LG R B 2 A Rk R E
LG AN R R rzkmﬁ1u¢¢tﬁwb*ﬂﬁ?%15mﬂﬁ3<fa [ R

2 ’Elﬁ_}i) 2 H G R R & Gl MR 2 3:1*;*‘%;7}2 BY RS LR RAEL
B HPCR G (W ER S PR RAIBA)  FEY wa~%w~ﬂwniﬁwﬂm
%1EF}’"“1EJ’$%Q°

FIRERFEASG Y RG  AHIFRTASEET FR G L (00 R

EAA/EH AP NE L/ FERE BREERG I F SR E LR

; PR e F SR PE LASRT RO LG
e R s R e e N A d
2P A F S R BT LRGSR ARG F AR § 0 £ TR R AR L T
AREFP

LR AR RPAL FARLEED TR EFLGFRLAA FHETE -

2 |REBTRGEFEALE XL R GUFLREL 22

BB G SRR ARG RO AR U IR RS AR ML R
B R R ARG A REEEIR)LREAFHAFFARERE R KRR S
Bl o SHEFRERT RGERER > ER DG L G- X2 W EY R TR Ak kG
OEPSTEDFLFR  RERCENLDD -

BrRCEPRER AR GRER S A RRFLARTR T R R UF (oA E G B0 R YR A
MERREERTRGI V) DX ELEFTE § FRAM UF O § 2 L RS I E D e
e 3%

R

3R R RSl R L R e

i#ﬁﬂ&%ﬁﬁﬂwiaiﬁaﬂkﬁﬁﬁﬁiﬁ&kﬁﬁﬂmﬁwﬁﬂwwuﬁ
u)aﬁiiﬁﬁﬁf*'iiﬁ&a%ﬁiﬁg AT pEERBEGERY ST pEARTE
RFAFTEHI T CEARG T LG mAME - pEARAULRE - ARF EAAEEMTET &
REEHIT LG ﬁiﬁ’vdaaﬂ%a%akyﬁi’riifﬂ?ﬂfﬂ FEETLER G
FES KB L FREEFERTERTREF EEART SRR RET AR
ERGRALE RGBT R

@)wiﬁr+ﬁ£$£ﬁﬁaﬁﬂﬁaéﬂ$ﬂ Cik RS (REABRERTARFTEELLE )
ZFARGEFAB DAL FARGE AL TR T FIL o
@)éﬁﬁifﬁiﬁﬁk-*(k-ﬂ”*ik FA)ER - BEAERG EALLGETRY > AFH
oA (- fAAE - A)E - BB EE2 bR VoA & 7 TR R U B0 45
2B RRE VR Bt AP M ¢ P RGEF PR R R 2 b R -

BEEREGHES

(D w2 PRFRTGRTAFLAS FARE FRTRL A R FRAL FFAIPA S|
CERTFRFTAF DAL T /BN A PO RS FAR S P RTERAL FFA
LA FTLAEE B

() REPLepEEERLFRLAE ?aifﬁh%?ﬂﬂ~iwifﬁh%?ﬂﬂ~ér*1
FRLARAALEZ R FEEABTEFLF A - RRPFERAAL -7 L L FAUE G AAEEFF
EfREFILY G FRAKEE FRERE %ﬁré?ﬂ@mmaé”iﬁ FR A KRR R
2R EEREE AT EERTERAL B PR E fRAEAT AR PH L E A RE -
FELGFILY
U)a%“*&%%ﬂ@f»%ﬁﬁ%Kﬁ%hﬁfﬁE}?%ﬁﬁ@%%ﬁ%hﬁfﬁ@ﬁwﬁ%%“4
BGETE R BALFE RO R B ’ﬁﬁh%§ﬂ=

%?E&A LOETLAGK T ARM L 3G F PR $ﬁﬁ1€#ﬂird?£ﬁ—&5V£$
g KRR b &%!imﬁéﬁ%?ﬁﬁﬁiﬁu U AR M AR b R (7
ATEEREFPE R LS FREE) .

SPOREREF ARG EARZIRG O BN ETE TRERGFRARE c AL 5 ARG
REFLITFPE - RAULE LB - f3k o p3VRL F DD EF ERITHE 2 LoTh % KN
TR ALR AL AR

4T RCEFI BRI LR RN R N

R LS R U E e N P R T E R R e S R R T
PR ME PR SRR ELL .

AIETEI LT PN R WEN TSRS WIS L LURE s X EEES TR PR LN
AL R R R ER AR R AR 0 B b ok bR ]

T Hlkii&“e%hﬁﬁﬂiiﬁﬁlﬁxiﬁh*ﬁ’” PR FIEE B GRAIL L
Voo PR A AR B R A E R R AR L B MR P N A PR R L e

?iﬁiiwﬁiﬁﬁ‘l .

i\fiiéiii"'h’é]fﬁd R E kSRR G R e FR
1EPMF

7§“h'§%ﬂﬂi:ﬁ$#iﬂf*Jl'fn*ﬁ ez * R k'e ~ FARER ~7'7*€£%f!>*wi#%!‘fi~
SRR E A A M RETE AT REFS )ﬂh%?miﬁ 3 ETHETEFARGTR
g e R 2RI 0 e AR B PR R TR BRI . s 3%mﬂ%ﬁﬁ’=i¢%¢$ﬁ1¢“
bt o




REE FALGLAR S L EESE
Er AR

2P R AR 2 g

5£i"‘5‘°*]*!”fi‘ﬁ#"s/ﬁ\‘?»i’ ‘s‘:"#ﬁ»‘f—*?ﬁ BEREIFELL FFEFLEELE

e 11"3
=
o
it
w
e
=
W
:5
s
i
‘u«i
o
f&
B
o ¢
.
,_
o
-
peicay
)k
£
=
:5

TR E L FCR R AR s

?K—VﬁﬂJ’J*#?‘%I"ifé—

A ET RS ER EHE RSB FBEREG R B A
AH

:'f’%‘—"ﬁf"é’;fi/;.u”?f"“\‘iﬁﬁfﬁ i—‘v"sif‘ﬁ?"r!"'fl’°f~ﬁp1{ :}#rﬁ—&il’;%ﬁ%ﬂﬁ%
fi}l%‘?iﬁ@%‘?fﬁ g B2 1 F B .

ERRGIRFLIEZIE AR GEY AT
(ble i B3 A B3 S BIRSE % A LAY SHEA)

BT GRRE RGP RS R W R LR LR LR AT
Wb A A2 BB BRSLES R) o

FET
[N ST
2. hA B AAIA o




(GESED

BrEAET
110 # 06 * 30 (Hi s34 i+ ~)
o TR G SRR AR g R C 95 D
‘ E kG5 A ik 5% G 5E B ‘ o o
1 [z
396,643 305,589,388 1,660,816 304,325,215
2 |\hEEs
- 230,943,661 230,943,661
3 Fad % %
- 636,077,125 636,077,125
L 396,643 1,172,610,173 1,660,816 1,171,346,000

FOEE D AFRELEZ > RTAIEEZFT AV RZGDAREIX (K3B )2 G-
bkt e g% ik % Bc(CCF) 5 0%2 & ¢ e 3p (g 608,913,252 + =) o

BARP

1. 22 {374 1 2 & o

2. MEBEBWMAALE -

3. i*”&‘ﬁi%‘ﬁﬁ??,ﬁiﬁpég*i’ "’fﬁﬁf\wiﬁi‘z‘ﬁ‘%“%‘ﬁ’—ga :

(1) fépﬁi\ }I;H%rbgﬂ % % /_"\,Pféjﬁi\ o

Q)%F%% FEE KA KFE CBERY RGP EXFFREEG Y FANIF) Ak HKHERUF) ~ NGOG
BEAREF REEIERELNED

4.%a%@&ﬁ';a@f*ﬁﬁﬁﬁ*““h@ﬁﬁ*;ﬁ’” P AR
hEbFme ﬁ ?Wk$ﬁﬁ’ﬂﬁ%m¢ﬁﬂﬁkkﬁh gpiE
5 BYRGW BT iﬁmaﬁi“ﬁfﬁirﬂ7;¢@w HEE o
6.ﬁ%$%%ﬁ FAHBFREFEZ AR R GLHF A RFUIR L LFBHRD -

rERRGEE

. [ L= ] ID=[*%~+ 2] (1A+IB-1C)

2. [%#&+=]2D=[*f4%~+ 2 ] (2A+2B-2C)

3. [#~+w=]3D=[*4 -+ 2] (3A+3B-3C)
Bifi

L [ +e])] (1AR2A)= "% L3 ] 6A

2. [t#& L= ] ID=[*4 -+ =] (1A+1B+ID+1F)
3. [#~+w]2D=[*4 -+ = ] (2A+2B+2D+2F)

5 AACH L RS AR R (R




[fit%+1]
WHE RGBS YN PR

110 £ 06 » 30 p (H i frd B+ )
7P £3F A
LI P8 ka4 p2id 9%ms G REES 453,701
2/p FEFEAD TS L B 9L A2 FHRES 657,705
3lwAr 5 AiE AR 147,437
4|4 B HE £ 488,256
JEFE (79,070)
6| A4F 4 P 2 ik 9nH s RS 396,643

EORGTE AR RP
CE B AL YRR LA PR

A N

S Ci R

2. AEFBAAHELE -

30 @A GHREES ¢ AR RIS AL R A F R -
4 pLYHLPFEF I RN BN%EE FHEY  %HE AREL AL TR -
5. PR ABERE B RES ARAPTPN R AT ORE

6. HH FIE LR 2VE VLA KRR L -
7. B gE D GAELAP -Ff%#r“fiiﬂ'l."l flicd T o

rEREwPEE
L. [+ 7])6A=['4 L1 ] (1+2-3-4+5)A




(CEEES
B FAST TR
109 & 12 * 31 p

L& XY

* %

UL VA& T ¥ E
AR T AR P ACEIOR (K3 )t 2 G o

CRAT ) kR TRE PR
L L g 0 ek dF o w  a AR FRIRERAR AR GHEELE AR T RBRERE AT N AL R c LB HBTN F T
30 DHTEPTER R G EEF R BURTEE NG A HERE L HRE R AR A AR BILE R L B AR A

TIFF A3 0 02 FAPRRIUI XX oo p G T AL 62 4 5% - h2 P U PTIEAE &9 PR S 8 2 R o
Ao LR mipwe SRS L AR PR AT AS B RS LY EHEL ART A
% o

AP ANEF DI FRAVRRTHEI R EG9TERLLE -

WP AZHE 90 % ihk k@ A AR 5 RAF 212 AER R RGP AZEINR (R3B ) )ehk e a A S FIFL H R

D F WV EHELFA (RFERASASHE TP BRE) > e EFH2 BT 2G4
2 Bo o BFERE BPELF AT A4

FREEMIE LT P RERIIEET RS EA S« F A RLITABE T RGBS 4 PR

GHORFYEHFLFERRITET S FP ARG R GT AEFA 4 PIRRL - B FH

AL R R £

o

By
TR e

i

2
g

§

FEPEFHErFAGHERL LG FEDPF I PR ENTIFAL 2P L LB
FWEPFA G ERLIENFEP LB AT RGOEATAL LY G A (S REY T
FERLEZ P EFHPTEN LR FREFH G FAZBEYT L AP R B E* b %
2ZhELGHF o

w

Foit e TR AR 2 2 2
FHE AL ABI LT AN TP AL PBF e ER P E - B A GR RAERLR
R AT AP R LT RPZMEREE AP IH B2 M AR 2 L o FH A
GRERT AL RTIFITR

HE-FERP AT EERBPHEAAFLEERTAZ SFL L FEFERS L EFE2 fagS
LFFEPAH - HERTALGFARMENEEF AN EL - AL s A EF e HF2PF > %sp
FAS YR

- ﬁd"ﬂ —g— %2— % - (reStruCtured exposuI'CS)L ié _

TEHB

L fleB B2 Atid o (GF%% 2 7110& B piardr 2 %557 1 $68F)

2. B R AEF AL EGH R RGIF(RRFEF ARSI DT H)E PM PR RS AT E -
GF%% *(7110% R pA74F 2 5 55T 1 5 62F)

3. W kL §REATE o GFFT ATLI0E R ML $5TT)

4 EERGLFFEGAHTE -

HARP

(NEENE A 7 R

2. FEAFBAHEAR -

30 AAEMRBD 4 L RIBAD 4F @ > A FHEA



[xﬁ.%_l-;]

TR GG

110 & 06 # 30 p (H =z %+ )
%W GEW | HERGLYE | BERGEN  BERGLE | BERRGET | ERRkeLE
% BFERGE | e B | e 8% —MiRE D| RAT— M | — 5% o g | BAT— 7
A 5 C %% E FEF | FARF&EG
1 |z 296,885,581 7,439,634 6,360,487
2 |EEES 230,943,661 -
3 e 527,829,242 7,439,634 6,360,487 - - -
4 |EH2LREEFEES 208,956
4B RTERD
HARP
I R4 (345 L8 .
2. AA R BAEAAIEAT
30 RBEIG R AR A BRARAG  AEY D0 R GIR BL R RIER B ¢ FARA LR REUr S S AP EE)2 R AW
4 BERE T ESMRER G L RE & AR RT3 & 2R R R ﬁi‘]“i?i FiFgk GG &

B REATY R
izﬁ)* .,w (R R AR

el ?’Hl‘lﬁ-;iv"i/l LV e N e

92 4 ET)ARE R

£ i /P AR R 1
FHARALGEINA -




{lﬁ»g‘_l.

,\]

AENEFRGRFZTRY TR LEBE

109 # 12 * 31 p

3P N E
FLEFHE T hINE 7 EE P (ECAIS)Z I | h {7457 w FOAIE 7 =5 {84
1r$?$ﬂﬂm$iéﬁ’f*ﬁ%w TELRE 27 PLRFA 2P BP0 ELHEELD -
eSS R
E- FAAUITHY IR R A T RIPING R
Zéﬂvgwﬁﬁ BRELE 2P PREFTALT  REP P ERIEELF o

w2

BERE F R R LR R T

Lol + fﬁ’mlwmiﬁﬁiﬁ'

2. FHR -GS G - AL T TR B2

-

3. FR BTG ARG TR TR AR R RET 2R

K= frr’?‘;{;}&ﬁ‘ 2B s o

4o FF-FRFRIIES 0L AT R L ER A SRR
BT RAEP FEDR GRS BE > L GES BRGERY Y RE LR G
)

D, BHhET FAAEE N FIY FEs ,i.;-g 2% Ii";kﬁ};&§1ﬁ]Pﬁ:‘ 2RI K
Kﬁ °

~

g2

Ay

Waj(p 20 F M F 87 7
HRiREiEs)

RE A2 R AR 6. ¥ AFTER* g hikdplh - B A G2 TE LT H R G ERPF > H RA S
TWIEE A TR R o @ AR A R ER %’?ﬁi”*%iﬂiﬂﬁf$%ﬁi
Bt
T. BPFTE - BRrNFEF AR L - LS EPITEILGT R -G
9L§Mﬁmﬁﬁv“Zﬁuﬁmﬂiﬁ*{mi{mﬁﬁ; % TE R o
8 MEMEEPE- 2 e v =R A @Y AT EMEEP B L2 B %
i

SRR H G INE  ER S Y p g E

WL PN RE AT L HRIEEEA PEL -

FARP

L k41
2. k4

AHE S E

A A IR -




(4441
BYRGREE G RRRP 0k — R

110 6 » 30 & (H et 314 %+ A5 %)
i TR G R RRET R | VRGOS T R RIS R RGHTAS T IO % ik
P %P\Aﬁﬁ %ﬂBfﬁ %P\Cﬁﬁ %ﬂDf?F REHTA E T yop g il F

ER 15N 263,555,077 4,040,063 263,555,077 0 0 0%
220 L F e E N 0 0 0 0 0
S RE(FSEFERER O RY

E L) 145,457,949 47,119,147 145,457,949 772,996 36,706,084 25%
4L E(sHEBERDD) 114,574,234 186,072,299 108,249,596 4,603,712 111,846,541 99%
S| B 82,368,345 380,468,511 82,327,065 8,140,798 68,359,932 76%
6 7 A k% 151,709,326 18,377,106 151,709,326 0 61,667,010 41%
THEESRT 549,377 0 549,377 0 549,377 100%
g BEAIERTEELES

BHEHF 0 0 0 0 0

9,610,896 0 9,610,896 0 7,673,831 80%

4 767,825,204 636,077,126 761,459,286 13,517,506 286,802,776 37%

EARFRFE NP AP RERFT AR > A FPL110.064 0 HEE 2 F AFAFE o 4T Pt FLTV)E AT Arg* 2 b G iEE o

FAERP :

Lok LA 2k

2. A AR B AAIEA o

3. AAAPM AP CHEARWP 40T

() i ™ fhdk el &7 b OGS G -2 N £9F

(CRM)Z i % Je "G 4T (I 4 % 3 2 44 R 1R 1) o

(2) Fm G AR R RS
(CCF)2 & * b " 458 (CRM)Z % "4 §

G) FRG EHEGESEY RGRBER G YRS

Pkl R E AT & 1

AR

PAERG R G

® B3 A H(CCF)8 i 7 b & 45 (CRM) 5 2

ok IR AR e

(4) TiohgiREc: TRGHETA ) TR G RBE B R GIR L R RIT
4 AP 3L ApB o g p Q)0 CE A MY - A drd [4 2C) &

[# 2D) 44 -

L3 A

1. [*%#% 4] (10C+10D)= [*# = +] 10T

AR B AP ETARRL £ -



[CLER]

ERSEHULRERET L A ST R
110 # 6 * 30 p (H 374 %+ 2 0%)
h % X [ERES LA i%
i 0% 2% 4% 10% 20% 35% 50% 75% 100% 150% 250% 1250% LTA MBA FBA REd i B ADC &;ﬂ,;iiﬁ
' A B C D E F G H 1 J K L M N v -
» el ° P Q R S SRR T

iR R 263.555.077, 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 263.555.077
A L BN 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
A7 ERER
A B BEA L) 7,018,139 0 0 0 110,913,239, 0 27,552,261 0 747,306, 0 0 0 0 0 0 0 0 0 146,230,945
LE(FERSE RS
PN 0 0 0 0 0 0 2,013,532 0 110,839,775 0 0 0 0 0 0 0 0 0 112,853,307
EEHE 0 0 0 0 0 0 0| 88.759.159 1,544,986/ 163,717 0 0 0 0 0 0 0 0 90.467.862;

Ak 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 151.708.309 1,017 0 151,709,326/
EERSRKT 0 0 0 0 0 0 0 0 549,377, 0 0 0 0 0 0 0 0 0 549.377
hERLIERFTER
L EELpT [ 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
26 FA 3.477.737 0 0 0 0 0 0 0 5.106,044 0 1,027,115 0 0 0 0 0 0 0 9.610.896
B3t 274.050.953 0 0 0/ 110913239, 0] 29.565.793]  88,759.159| 118.787.488 163.717, 1,027.115 0 0 0 0 151,708,309 1,017 0 774.976.790

EARBRFERM AP EPRGETARY > A FP110.064  HEZ* ZF 2 A S A R Y Poot F LTV A TE g » 2 b Gl -

RS Lk
A F R AR AR -
TG R G R RIS R T AT ARG G
AT HAFMY - Y /A [4 2-C]1 & [4 2D) 94

FPE AR B AT R R AR

CA G AR B RGO AR R G REE L £ -



CEERED
PEER AL RHBE (FET)
£ 7 p

P r %

PR R A R
LSRR e A
4 k4

82

Iad

Y E TR e S T
2 [FAEEEIRP RIS RIS R B
(R R Rz 8

3 (&R R AP M R 2 R A
LpF

4 |1 EBHRLERT PSR L PR

HuEFARL  BiE kA BT R

E%‘ﬁﬁﬁ%?“% EREP TR
5 @ EF GOk AR

%i?éQQ%A

fo MARGRT PHCA) A & 2 gk

(it 9B FPD)R L HkAE2L L&~
E A FOR(BArHT G AR 2 T
AR L4 Ft PDs EF 2T
WP I URTZHEIPFEFERY
F AR RF)

(2) & G4 4 F(LGD)(4r F p gl 9 PF
W2 d 9L F b33 HEOH
At 2 F AR E 4o B3 LGD > &
HNEEFL B heB 2 FERTIE)

() * ikl @ 7 AT RER Y D

B
WP LR RFALE Y pIGER I
8 Rt LT ']”}_gxé_l* ]

FARP

1. »% T4 0 & o

2. AEFRBAAAIR o

3. kAT T2 Q) ()R AHPIGTE R L FALL o




[d=L=
LRGN ENBFLLET LR AR RE PSR (G HEY)

FEE: (H i Bt 2 ;%)
B4 3 1 TR T o b e i?fi:;i T yoig M Tioig G4 | T el EFBTN
i 4% (PD)A & Q%Aw%ﬁ fdien 2 3 ) ﬁ%% EEs #%&;13 EEQH#? KE g F $qu§ HEHJJ@ BRETA I meﬁﬁ& FHFA K AR L
' B 9% D
0.00=PD<0.15
. 10.15<PD<0.25
ZOJSgPD<050
—10.50=PD<0.75
1j§075§PD<250
*12.50=PD<10.00
10.00 <PD < 100.00
100.00(: 4)
13
FIERTESIF DY 0

HATAM ERE S AL GET ALY R

HARP

(IS S E

2. AEAHBHAHLI o

30 R X SHAHPNIGERE 2T RS DA BN TS (DA (MDEE S (VEE-FART (MREESA@ AW FAEHH L F2) 5 (DE > BIetEaR 5 A S 8RR P TR RS T TR
Fo (8T 5 (L £ (VEE-FART S MEEES U@ P F/EOF 232 DF BA-E R FERERFERT L AE %) (VIDF 8 4-0 24 kg 5 (VlDF 8341-2 L £ £ 27 S ()28 F 83E%G S (OF » BfetEix -
PR RS § S SRR AN SRR 3 g WA B AR

4 FH EORETRT RN EAHE QR GEEZ TR LA o

Sl



— =S 0 ® oW

BOPFLB R LT RB A A EGBI LA B TS 0 A AURF AP IR G TARLE GBI SRR Tl - SFL R E D G T AP &

Rld PR EALER | A AR GHIEATA B R A P R RAIE(Y B G P B RIS R W) -
LR GRH L 0 Rk D AR P R e e 7 R RIS R LR -
FUOH 0 ke Y AR L & R T Y R AT L A

B AR WLV T A-E SEEE P F i “*”***”ﬁ’$ﬁ

RN 3 W@W@ﬁﬁﬁb&&aﬁfmﬂ&4& AR

LT OWF CENERIEAEL BAA B RGO F

,iéiﬁﬁ%$. DR %GHF L ERAE2EOWAF  BAFLFCFE TR B GIR R B2 25 -
TP R R T AL S ECIOOF e AR AR RETATEREIE > -

TR Gl R EET éwﬁ%”’f'“&%%»@zgﬁ%%ﬁ
EHAE A kA g&&\ﬁflvaﬁwwﬂ
16.

BRI IEEES Jed® FEAFAER 2 R .

FAREG LB AF TR pogp I 2 TR 2 RIS R A B 2 305

HPF oI 240 @

(]#‘3}»/.,\3&@



[d=+z])
MR P ERBP SR ERFEYE (F§F?)
HEGRT Ak —p =832
& 1 p (H i 374 %+ 2)

EZ * pTA M AR
Y %ng”ﬁff FERGET A

LR e A 15 i
LR e R i

=L ISITY

- rE N 3T

o1
=
& F-AAPN IR z‘%

P SN N B

FART b G-AHP TR
FAART k'GP IR 2

O [0 Q[N || |W|iN|—

FRA-E R RR(E B ERE
& 2% %)

10[F 840259 &'

TR TN

EERETETY.

34 5 3 % ) R PR

144 5 g % 3l-epp p 30T R

*
*
15§ » fig fo e - Bg:@\ HEa S
16] 5 » o Jo i g-ie P p 2325

17 % 2+

S B

BT ERE S b GIEF A R

EEX N

L A4 (g 2o

2. AEAEHEBRAHEF -

3 ARG A BART SRR DR GETA I ATREE Y A BART S5 BT BRI 2 AER TP E 2R
LT A

4 FHEBGHTA ARG FAREBPE S G0 LRI E TR LR GIET A




(CGETEED |
BER%GRGZAGUTASSF L PR E (Fg7)
& 1 p CEREZ Y

r,:?’i
* % W %
A

5P e =
BT A &% R

B R4FL P 2 bR

b | e e

o
79

W

TR

|
SR

AT (B = A |2
? ||

L

| % | W e R e

o

F

N=REc RIEN RN NNV, RN NSRS

PERFLP2ZRGEFTA

< ®E R FE P

2. *AEAHBRAHER -
3. FARN D FIFLIER RHE o (2 FAERLBRE I DR REG TSRS T E M
A G LR B o

?\i\»{—ﬁ’ﬁp L EELEBMBTAETH S - FHSETHEEALLETAP)
*

4, FASF  FRFAEHFA LR GEBIrE TE3RS g PSS /qFTAE T2 %8 -

5. WCA AT FINCAE O AP R LA T 5 d WA B AT S g .

6. % EhEF R F A AR R ERTE S 2 hantga szl 0 & FMFERPITEITEATERL Y
¥ o

7. BEEEL D FLBE ffxy@v\i Rl AT MR g PSR E o

8. %:-;« i%a‘r% S S AL S DI IECERE -

CEESUNE Y1 ﬁ@ﬁ%ﬁﬁ*%@’ﬁﬂﬁ@&ﬁﬁiﬂﬁﬁAﬂﬂ@%%ﬁﬂﬂ’u%aﬂﬂﬁﬁﬁiﬁﬁ
kgt FARR DR FL < RTF] o

10. F R e 2a 0 PR p > FEFa S R P R E .




[4d=-+1]
EheAENPFL v ERB PR (FgY)

£ 0 7 (H =% )
B A2 A
%@ﬁWJXEﬁw$ﬁ~ﬁ%“%?11ﬁiﬁwJY%%4:%§ 4 a b FERBY|FERBAEHEA | TIOFLER
- " FE FoOBFLRFTIOR 5 g kEp | ZEES BATH A 9%

ENRGEDL 2 kG I E BT

EX Y
[ NE AN (1
2. AP BRAHEE

3RGNA X PHARP SRR FTAIE RGN O ERTS GRE S GDEE S (EFRART (R EES U AP FE AL S

)5 (V)R O~ RfetR AR B AP IRERE 2 L KR AlAeT D (DR RO (D)8 5 (DL E S (v) £ ¥- ,firf%ﬁ,&; ; (v)fﬁ_;_;;{é,\ ANGEE YW FAEY

AR2IDTEIERERERRRTRURG) (DT RIUAL PR L ODF RIS 4 LERT S GOHEF LIRS QOF > Rt
o 4w gg@\ L AR PE P TR E 2 R RTRA S B A A ngﬂ,

4'ﬁ bR Rt SRR B QU AT AL F M P L8 i

5. TR APF @A kG LR SR o

6. MR AFREOPF 2 BT iofe e 2 QS F s p LA Lo

AL e ARETOIS BT (OF - ERLBRL g [ RERFE D LB

8. AERENLZ WA I AAERY FNL EHA A Ho

9 *&&L]%*‘“@%%*ﬂ:’ P MIEE RE RS AR 8 hag 1260 AT 2 iﬁ*%#AA&O

10. T35 & R i ]aif”zﬁ EREOF(F EEAFRZEHRAG Y AFERATHZ K HEREABREIZA) F7T R 2
el

°

R eI A Rk Y ?




CEERES

FARTZRIESHTF el —pdEEs Gi@r)

£ % p [EERE T T
FARRE
ABRGP AFART
%% £ D s enTa
# 2t FlemE &) 247 Al4h &% B|R % BH C i L P , PR pwapa F
5 ¥ W k4 LERT | BORT | BERT i(;;};f b E R
<25k 50%
e
ST 70%
2 |ap|<25# 70%
90%
3 [ma 115%
4 s 250%
5 &9 -
6 |
BRGF* ABART
R R | 2 AT o
el | Henr AR R R | B A A B & D BEETR ppgpa F
A B C E
N 70%
7 |
EEyss 95%
8 |24 <25 & 95%
225 % 120%
9 [mi 140%
10 |vs 35 250%
TEE n
12 53

£ e RFERP




R EEZ TOEIES

# el LR ETF A% £9F Bh %k Cp s gy D FETA
13 |23 32 s cngd 300%
14 |2 EiELE% 400%
15 |3+
X RE R TP
BAEP
[N O F JHEE
2. AEHBHAXLT -
3. AATHAEBMY - LY L [ 3-C) 14 AR CEERD T
(1) FART S8 FIGER 2 HR ) A RdeT
2 247 AR W% 53 @9
BBB-(%) BB+#| BB BB-7| B+ | B C- N/A
@ MEPRGBERTPRERST - 40 2B BRI AR LRSI F L] HRET R -
(B) #p & RAFHAHBEL R ﬁ%ﬁ(#r',fa‘ﬁ'% Wik 2 YRR o
@) 22 RFERMBRAY REHGEE T R GIF 2T R -
() B &I M A KPP ET AR RMEI > # i R GHE B R RISFE ET RG -
(6) M2 I HEABTHLF PN A FRAAL L J'an 3 > THFL HETLY
T b CEEEE M EG EOTEIZRRET A R R 8%F N .
AFRUPTAFERT BREFTIFART
# v Fle R % 4 R ] Flep 0 R % 4
) <25 0% . <25 5%
e 225 5% w2 225 5%
0 <25 & 5% 8 <25 & 5%
=25 # 10% =25 # 5%
&R 35% i 35%
W 33 100% Wk 53 100%
@9 625% # 59 625%




[“ﬁ‘%: 4=

VIR R R THEE
109 # 12 7 31 p

Eh

r %

AL R G PE LD E o K

N ST T T T e TR

BRI & GRS
| HHIIHEIZEYBELIHETANT | AETT AL AL RG3 (Pre-settlement Exposure, PSE) 3 4 9 RB'& ¢
LA G FEASE TRl mmmA%x%pﬁﬁﬁ(mwy4c
a.%%%%%ﬁMIW?iﬁ?ﬁ£\F ﬁﬁ AR i E LN F /e
L2 AP HFESRAELZEEP 2 2R RBRATTEREFT A LE L G P
RIGRTEREFEEFE -
2¢w%aﬁﬁ BfGHRIEER I ML b FHEHBRFRAA N RGEMRR TP AFWEMTY B T
(387 2825 HEp g apc i o ERABALRERE R EFRPFEFHEo FREPHE) > i E R

R B HIRREF PR A LA @R SATLER 2 L e @
AR G B GFLER R o

w2

S MR R ER

AERAIEHIET RGP RSP RGLRT IS EER
}&‘ﬁo

4i /;;-#%ﬁ’ﬁﬁﬁiﬁ%%%& PR
FEEEp

[N I G R

2. AEABBUMAHEER -




CLERSS

TELHERT R LD B2 R A

D)

110# 6 * 30 p CERE Y
£h4 ST kiR P RV B TEGE YRGB RIS
7P = A AL G B % 4F2 Alpha 20k RIT BGIEF A F
)] E
3 3% (SA-CCR 14
2 (SA-CCR) 3,025,953 12,168,954 21,272,869 10,622,796

(2P EmE &)

Rk

FRFL)

2 (R ARE AT RR

e b R
G HESpELs)

B SRR S
(FHEEIBTLE)

Rk

w

(3 HEERTRL 20 %

it)

Wk

SO F

6
£ R R FIE P

848,213

424,107

11,046,902

HARP :
[N

cLE
2. AEFBAAAAAR -

3. R (SA-CCR)(F72 {2 & i &) * 12 i (SA-CCR)E % % » 3i% 5 6 J 'R 3774

(CEM) % {3 i (SM) 2 . 3UEL4F ©
FOFRE D GRETAVRPERT RGO R RRBO LSO EE G RRIRZ R YR

R AR R L PR
Q) FERIHIGTVRGLFAPRM  RAEZR I I AR S RT AL F A G h- 2 EN G DA AT BB R REHNELL 3

4 TR R GG 2

(1) i TIFRS13 = je i &

EHELAE L AR EHEGEEE LR IR
5. hEAE G RGTEEAM(CVA) S B BE R HE(CCP)E R ER R
6. hEF TS ARAFEF > A IFHEF o

P%



CEEEES
BB GIR B ECVAL T A

110 6 * 30 F (B 3td %1 a)
o ETIIVIVEEE FTIT N LaEFA B

MAERFR Y R TR AR T ET ARG FAEL
(DR & &= (8 7 = § 5k #)
@&+ p'eE> (e = FFEK)

—

RS R SRR T A 1,570,815
)J_ﬁ7 ELr gﬁgb

[\S)

3 , Y rﬁ J:,% F%fr’t i\u_ﬁsgu_
EXREBRFIERM D ADRI S AT L ERERIT LR R SRR

BEEARP

I A2 {373 1 L& o

2. AAFRBUMAAIY

3. ARG RGHRFBZENRE G AHRTAVRFERC ARG R GRFBZEGR G LG R
2% FE R

(1) @& "IFRS 13 = R EGEE AR IAFLF O TEAE

Q) #FERIHIEYRRZFT AR AT %‘»H—‘k&r“”fﬁtl?ﬁ-
’ﬁ#f&iﬁah‘ﬁﬂ* ﬂﬁ&f*?*%i PEAIHIZABE A nYE
4. AEFRZWMPARIGEY 0 B FHEA

22l 2B EA G- FEMG YT A
-?i\‘}i%";".v%ﬁi Tk o



(2 =]

AEGEUNER G HEAFZAIRN IR A% —RE2

110# 6 * 30 B (=g i+ =
B de X
o o B e
* el 0% 2% 4% 10% 20% 50% 75% 100% 150% 1250% ”ﬁff”
IER 1=k 7,013,721 0 0 0 0 0 0 7,013,721
2|20 A R R 0 0 0 0 0 0 0 0
(3 5 EBFRT2
Mevnpars ) 0 0 61,782 5,158,792 72,033 0 0 5,292,607
4 pEGrSERE D) 0 0 0| 2863274 6,951,480 0 0 9,814,754
512844 0 0 0 0 0 0 0 0
6|2 FA 0 0 0 0 0 0 0 0
7|83 7,013,721 0 61,782 8,022,066 7,023,513 0 0 22,121,082

£ 5 R TR R

FEAEP
AE LIS L E
A B A AR

BN

B R R

?\%Jff’lfl? BRI Y ‘ﬁf‘iﬂ"-fﬁé’ifﬁ(CVA)lﬁi%ﬂl kR oo
TR R GRG0 P E T AR Renk gy o




CEERESD

&

EREFUAREHBFLAFLLEIHIGT ARG — P IFREARB(F ™)

P

i 44 % (PD)A

TR

2

iz #

EH R

Tt PR £

CE RO 3

0.00=PD<0.15

0.15=PD<0.25

0.25=PD<0.50

0.50=PD<0.75

0.75=PD<2.50

b E S W

2.50=PD<10.00

x [10.00=PD <100.00

100.00(:& )

L0 NI 4 &




FARP

(RN 0 R

2. A BAAAILL -

30 RGHA XEHAHPNFEEEE ZTAERGEA QIR RS ()T ()EE A SHEMPNEEEE T TR GHA O BRI RO ()T () EE o AR EBPIGEEESA
AP IR g "é‘wﬁ | T A 5k A RHELAR o

4. BN RNRGTEY BRI I BMEHT IR GRAFL T E AW -

S EAPIAB R LRI ENPF LA BE TS > A AUAF AP ERGEBTARZE RIS BE TS c REL IR ERGRTAFZEOBI LB BRI S LY EHPF 2L
% o

6. 3G REASFELE ORI D BT ARG LR FRET BRI ELE ARG G R RIF LR T

(1) i rrFRs 132l Egs  IMATAEL K2 E=EnEg-

gﬁil?h%~*$&ﬁﬁ HE2Z A H IR R EROT AL FA G- Z2ENG  SARGAT F IR GRF AT ZLAI AT HE2LA8E YR8

3
. R g B A A R TR LA T A R
8. TIENPF  BE ARG B G Fndapd

0. Tio QIFA F L ENR G Bl BH A BB OFLF o BOFEF ST T RE T BRI RE L -
10, £SHBHE L DRI L LRI
I 230D il BT ARG R G T R RIS L d ARG -



[wdzL=
IEIHEETRGRGLBFRES

110# 6 ° 30 p (M grg et a)
A AR RS :

-
F ¥ A
%P fe B g S 2 R i RERELL D L@ FeB g ez 2 R

& - A R

g -H 0w 1,691,242

AR R R
%

N ER |

Tt % 16,291,725

SRR G %
(Government
agency debt)

2P %

£ 5

#EHES

W

I

+ 1,691,242 16,291,725

o (g [

<R TR R

HLERP

| &% (FHFS : i o

2. AL BARAEE

3. R (SA-CCRYE % % » il LARP B2 B RETH s KBRS 2 2 E 8RB RS2 2§ B2 KR E7 5 T2, B2 (SACCRIF %1 »
ARERP LB RS RIS RETRA S

() WAL FE R A RS 45 F -

() MR B EEAR AR ST -

4 THE-RRGE ) G UATERELRE -




[dz+z]

GFIFILERT SRS

110 # 6 * 30 ¢ (Hix: 3530+~
# P B~ iRF LA
rPArég
H-fLehiz* g iy
TR L
BlE Ry
B ERE
B pra ey &
R X 0 0
D 8

A s | E( )

£ RERTE R

BAEP
. A& LK L E
2. RAEEBRAHEL o




CEERRS

Q*ﬁ*“‘hﬁﬁﬁ’ﬁﬁﬁ AREL—PIEIZAMM) (F R *)

& P

(Hi

“3

b

hGETE R £

YUY EAFELP RGBT A

FARK

EHE G R
2L F

Bl L AT(EGE % P393 5 2 )

G AR R (Y P SR )

IE §hn S

P2 s

T

#

“

HEFLP2ZRGETA

L gE R F]E WP

L@ P

Y AR LR TEEES PR BEF T RS FEP Y SR RE

2. AEZBAAHAER -

3. AERGHEFTARG ZRAIHIETR G «f*'f (Rl 3 EESR A W A

4. ;‘fiﬁ‘uf’?v rﬂ:‘ﬂf"’ T G J'F\'.»ﬁ:-*,’i’ﬂ"v\'m%f"'(z ZATE G2 wﬁpﬁf‘]ﬂﬂmg“ﬁ)’ fe ek 'ﬂ, g R
5 VEHEIEFEF I ERRAFUIFICY RFL R 2 hAREFR Y *&'ﬁfﬁﬁ-"' [ A

STk R T p arg)::g;“*s:aw]»ﬁ.g 4 m/g__%f,q °

=

6. WA LH : THEN S AP ML A S ie e f EURBL DL S PRI Tiho P TR
7. 2B FTR O FA 2 R ICR TR ERT Y G Fhanega sldez ik ¢ FIREARRPITE T
3"‘5’:/2{- °©

8. BB T F S BE A s B EAR AT SR G R .

9.%$%ﬁiﬁﬁq% B FITE SATL WAL LR -

10 6t gmzfprizimd o s B 0 WATEREES - Flfes ~ 707 B itz uipgde
FE<RT e

B T R TS S E B LR # o
R - e FERERY

R R N

BRRAYFRGET AR DR




[4=+7]
FPREYIHLIRS
110&# 6 * 30 p (B gpdlet )

TR R RIS 2

7P
E ORI A

—_

EREYBELIHLRRET) 0

EREY HEEHE L GG R
wEBE A £
D) RFD Fi e RE &

JENOEY EXEETITET
B 7 HEIRT 2
4 5 ﬁ@i%p%ﬁﬁ T3
JIEEoTa=T ——————
ey T e
Sl 98 4
6l ampEnma
IETYEFTISTECTOEE
P Y R
#%@#% (LB F 4 5
3 () BSED Feird LEBE &

@) 2 E it d LERE &
B F HESRTLE

D EPi2 BE SEFeE )
QIEETEEY —
10| 2L Fp g e 40 38 &

B S ¥

EE K
EARFRFIZEP DR ERE

«F

FARP

1. 2% {30« L& o

2. AAFBRYAMEE o

3. B REALHEI(CCPHF AFRF T 0 3 FHIF o

4 TRGPRGHRFELENRGT A EFTAPRPERT YR AGRFBLEORGTE R R EF LR
(1) & TIFRS13 2 o E§FR | MR ETAFL P24 aKx -

@)’**%%iﬁﬂmﬁifﬁﬂﬁﬁ’ﬁﬁi*%%i%ﬁﬁﬁlEﬂ*;é*?ﬁ*ﬁﬁ—%é&ﬁ’iﬁmﬁiﬁﬁiﬁé&@%
CRFHNWEELRII AR I H L2 AR AR R HEERLE 2R Gk o

5. FASGhE AL R RE AR %" BERIHIEFERFFLABLAE -

6. AAREAAE HBEERF I FHPDEIAELN e TR REGRKFFARET S BE LI R KRG B2
g kg o

7. friréﬁ- BEREUB ARG N ET o

8. LI i BESAMB ARG S NG

9.$%F%ﬂbz%ﬁﬁo



[wdzL=]
fER R FEHR
109 &

5 2 i %

IS WE-F STt i ] —\iﬁ*@ﬁ&&ﬁim%ﬁ%\gﬂxiﬁlﬁiﬁﬁ'ﬁﬂﬁqph%(mmmmkmbﬁﬁﬂﬁﬂi'iﬁﬁ%
7”“*]‘ GARER GBS o ¢ TR CEKEE BRI RS/ S bR e
= w%wim%w%f PRELCZE R AFEAFHET TRF) F FAERGHT ALY 2 Rp 2

éh iy PR ARty o MR EAY S RN S R UM T R D R R LT
PRI OERNP AR RPARG 0 B BREVFHP . UREY £ fl WA P B o BB EA

FaERTERGER B4 Ei 2 FRITESFAR > S9N LHAE BG FITERITER G2 AR > bl
RAUFERI RS RGREA L ERT R k' LIPREFRARGELE TR ITE -

rEF A ERITERGTEAS vféiﬁ%ﬂi;&i%ﬁr fs:;%'ﬁv* ERF PRI F S ES R G
ﬁﬁﬁ?mﬁprm?ﬁ BT RAF A R ERFL AT ER G IR ERETHE I ARG BRI L %
FERLENE S J;h%gﬁiﬁ§“4$§1vdh%%uéﬂkﬁTﬁ*Wh%?z”i&% IR o g4t AERRL &
LR AT RGAPM AN TP 2 R R BRI o A | § S L AR ATSR P PR T §
%ﬁ“‘ &R E B T RGEHIL

L nmadmickn e B ¥ F0p FRBY SN L BFTERFERN S FRFLBE L FFRELFRF > 29
ELFF'—I**F"»@’ 7 #
2AERGFFCERGTR ARG T LA GRL TR ERGREAMD L EF o ¢ FEFE M 2 g

E

2. PR R e F i S AFEEGPE TER(SEFERFRNF P TER R PR ) 2 F MR GRS M E e
ﬁaﬁﬁ~u;uﬂwﬁw§ﬁ’m#h%?wvaid’Eﬁ(ﬁﬁ**#ﬁﬂm%zwaw%ﬁniﬂﬁﬁhﬁww
FEIOERGFES o FERGFRY CHRAFP FLLEFREU R GFRLLA 47 TR GFRY o f
R IR FRAREER R @?wiﬁgazﬁﬁrﬁig
SR FEFUERG A HOERGLERNF IS ol T ER GRS R ZFILL SRR RARL
FREZHFFFENF "Wﬁu*—iw#ﬁh&*M* PE‘V‘
= *Er%tﬁm#&%?ﬂﬁ ﬁ%bvm@’#ﬁiii%i&é*#iﬁﬁﬁﬁaiﬁ%iﬁﬁﬂﬁ

FinAE o PR LA B LR ~%iﬁp%m HA TR o a2 LR LI RE P VB UP L pNHE
B MITER G o B ITERPEN TR B A RLP R Qﬁﬁwwi'(ﬂkﬁfﬁ’ PR R ) A e
TOHHAFLIRLPRGET > ARG EMERAR > SRR Tk 2 r$§g~iﬂ§ﬂ~$%%
RPHF D FEPER RGP AR R R L AT AR &0 o

I~ AEHGTARBTERER ST FETA c AFRGFEAAMTA WA FR TFAGEBORGERTAE

T AL

3. EERCGARLL R AL PREEN - SHEERGUTALL EHAA 0 EREH /0 o pRNEE e E PR AR T%“aiiﬁlr#&‘ﬁ
‘—Iaé,;i“lfifi'ﬁ?ﬂ'“uf‘éfiiiﬁf’\’”T—larvv**rh'&gi"'iﬁﬁJL* FEATE o LR F LR G
Fo ThGHFRLAA 4 BREFFTALERAF2ELRGHF 'viiﬁiﬁ .

S RERCGIERET TER G EITE 0 d 2 EIRINP ? G TRBREP IR APM ENF G o k7
A &2 PRAE 51?}@ DEAR G FF 0 T ARG T R G 0 EARTR ﬁ«?"’# SRR EEE




4 TERGEE SR GIR R 0 1R E
PR R CGAGR 1 R G it Wk gk
i

ﬁgxgglggﬁﬁvﬁﬁﬁﬁﬁh%(h%mmkmb@ﬁh%ﬁi'iﬁﬁﬁ

S hERREER LR RIRE
& 4
Y

FEEl 2 b G FTER e B
Lb G R4E
FAAFRFLF
FEREAVLAEL
2. &4 H
FOHEAFBOD K AT I R A RFIRE L FHEEE TR E R UKL GE 2
is 2 et o

BRI R R VALE oY

FOEFRGRATRF2MF N LR G F 2 P2 RERER o R RS A 2L R GBS D B2 F R
iﬁ#?ﬁm%ﬁﬁﬁ%ﬁ%wé#%%\iﬂliﬂﬁgyi/ﬁé%%?i°

4R G

BEERGFAFREEF AL AR FLF R EH 5 0 RET A slAch G2 L fEES -
CRAFERFER GRS FE D2 P RTESEER  SHC AR EFLIR R FITERTER LA
»mkaiﬁgﬁﬁﬁﬁwﬁﬁﬁuﬁﬁgg?ﬁ§%oéﬂﬁ&ﬁ§@ﬁaﬁgﬁamik¥vﬂﬁg:

E4h et th LT § bAan)
LEHAFIAMPER R SGAA

S AHARBFIMD H P AR T

U AFEEREORGERLA § 0 4 B 5 LS REFLMLR TERGL AR & i;é?s!'ifﬁwéizn;’r
BhteFIL s BFEIEL ?%%%%‘% CERE BTGRP AIE -

ML RS D H R A RET RS ARER S RE D R R F L 2T
2 e

2T r Hagp g

B
1.

El
G
P
e

5. AT AFRATERITL G 2

B R i

R R BBI D

I eisge s duerg iz > e 28R
SiEC YRR MR IR FE o AR Y
AMAP, > 45 % 7 | 3 2 chie Bl oid E ) o

2. G EFFGER R MLEAGE L E T ER
M i 2 ik o

HEIRP
INESS g E
2. B ER R

DE o

AEFHEREE R BB o FRANEL G ¥ NA) -




[t =z+-]

TR R RTRT A b ik 2

110 # 6 * 30 p (¥ i 7d s )
Ey ¥ £ 1 i AF 4
1074 & 29,414,244
1084 & 30,014,015
1094 & 24,941,076
P 84,369,335 4,218,467
TER GRTRT A —RR R
Py R GET A Tt F *
OO0« R
FEETE

1. & { FHE

L E

2. AEFBREAAERE -




[z x]

PR R R
109 # 12 * 31 ¢

BB

r
b

b R E TR AR

AED RGP A AR LA PSR R KB R R RUTRE 0 R 20 R R
Wiz FFF TP

'fqu/‘ﬂw'?%Mnﬁzﬁﬁlrf’*’ﬂw R TR ER PRSP T HET AR PR ok
GRYEZ EARIP L F R R AR G ;;Tﬁ;_,g*rmmwwﬂgmt«wi;H*ﬁrﬂ+ofwwﬁg}a;~-gﬁr,g~;;
FAP R AMETR G PR ERL IR UL DR LT EREOR LA IRFLYR 2E
By ok o B A RAIGE BES L FATREEE TR SRR B R AR L el
AFED HRh A -@?‘Yﬂlf‘—,{ir":

1. #¢ g & # 47 (Factor Sensitivity)

SR R AT B G FIF R R G AR B P o MR RS R LR e
2R ME . i‘rﬂ%ﬂ'[ﬁ]"‘ﬁ"mﬁ{f\&ﬁ%‘r’uf ’*Jk‘ﬁ““x"ﬂwl’ H2 1 (DV01) ;A%fn—
BABERT I EEREDF > FAJIFRGF R

2. b 'R E

B E (VaR) ™ v f 3t il ¥ 3 HfRT > Adg WG R R Ao LhpRp LT 8w s
B REENRLROU/ AR TS R G AT bR G RER AN LT
Hpap -

3B 4 Rl

B4 RIEA TR HR R T]F CRERER o RGN BN E CRTREEFET R AL o AT
ﬂF%f*iPl:ﬁé‘»ﬁ: A E Sl X e

TRV R AR R R AT RFR AR IR UFE RS 2 @ RS T

g
;‘ﬁ'ﬂzﬁﬂﬁﬁﬂiﬁw‘%d EBNFPH P FEFTERG R F P TRyAGERLAE/FTAL FERLAR
E/EFEF T

SRR b Ry e PR R AR U B AR o A U R R R ARAY o B2 PR
o BRI Y R W AU PR AP B R G F R

P2 /R Ty 9t AL Ly B W S A UL S e S
BhEEEARF o M SRR FRRE T L DU > X EP HR G LRGP

. o s AETHTET ARG R HENEERGFRY < fF BRI ARG IR e kYRR 4
LN R TS FALFERAREAET D
3 B b GRS B TR k2 R BGIRL ERED FFIRREIL KW P FET ARG E R STERHLEER R GAR > NEENE
& ek FAB RS R EAIE T RN HE S a0 o A MU A2 B A
FERP

(S § L
2. kA BAR AR -



GEERED
THRGTRPR P BELUE (FET)
)

ET \ p

7

(c)- X b

IEEINE S-S

ALE S WE % ,.fﬁﬁ

37 3R edpd R A2 PR

(Z )P BRI R ‘éE B (VaR)H-4] 2 /& 4 b ' (& (Stress VaR)H-%)

b ERCA RS R R B E A E R R G R
(FF AP AP B2 8EH2 LG R- HhE)

PP B R AR R ) o s SRR R P -
UWRGFED Fh %Gk

(=}

B (b & /R4 B G E)2 - SR

A F R 2R eE(103 999%) 0 FF 0 RIEWRP AR L
k]

~

B ‘& B (VaR)HE3] s p

() F 4 GO F

Q) FARETR Y DFRYPFLRLE % 2 TS

Q) arie AT dG 10p ZR'GE - blde ! 4% 1 PR
BRI 102 RE 0 AR d A AEDN 10 R GE

(@) 4= o BlAedLF B B b G fo- R R AR
FAREABE G EA Sl AL SEE - Y B
DR B h e - R A2 B

=)

G) o H 3 AE R FEFF S LR T HE)

(O) P F2 3-8 « P ARG FIF R P52
PEAALGHEE A RS LA F PR

J& 4 b *& i@ (Stress VaR)HEA

W defrib gt 10p 2B p'gE e bldo> Z47* 17
Bk B AIEL 10 2k > AR B ERED 109 b
R o (e kT S AR R G ERA D T OLRP F 9.0)

9 Q) RiETER2 RS HT 2 Hm
Q)i 2Er 2 FETH AL Hr T 28
(4) 3P B 4 PR T 2 {0 S
(5) P w BRI/ S 2 2 2 0 TRER N 3L 2 i
AN B FEARTR 2 TR R Sk IR R

GO AR MR "G RV RT ARP

Sz - BEP

(1) BRI = 22w (% 5% 454 A Y e

10 i N & )]
() # 3Bt

7
#

[OFi NS

N T R /2 22

1207 LAEMEEIBEE RT > ERFAG K2 432

sl = 2

()P A GE 25 B e B R T AP

Sk ha - P

(D F MEWEA = 22 TR Fe L3/ B2
* fwu oAl Ap B2 E 3%

() Aulieiph 2 R ERERETY Rh/E Qe § L
ES -3 N

() 77 G LRHERE* Bh/E N &

(i) & 9/ * $HERG* §LEH

@) REH Al 3l T P2 & AR A F CH (A
L)

(3) 7 M ‘Jﬁﬂ B2 R e blde o @ HC R S
i HFL Fo AP A - EFTAPFFE S S
iz 'Jﬂﬂﬂ“%

AT RBYP 22

BPREEREEER KT R AE R

WA S

E AR




GES-ED

FHRGERGET AR
110 # 6 * ma

Hix 374 0+ R

i R'aFA A

AEREIFELI R &
1 FIF R (- 422 Bulh &) 21,546,375
2 BEHEER G(- 452 BYh %) 0
3 R g 1,628,813
4 Wb 87,200

EHE
5 sk 2,432,625
6 R A 42
7 F?ﬁﬁ%
Bl EI'H &
9|8 25,695,013
A 3
HEEIR|P
1. 22 {374 1 2 & o
2. AEFBHAAEF -

3. BiEFEM )%;Lﬁ? rko 1258 @D FRhER ‘ﬁ'ﬁ.?é °
4. EHEEH T deltaplus ;2 > delta 38 i » & b '35 > EHEINA THE B Gammaz: Vega 2 B & F A(FH© 5 b %
BFE) -

S.

HE B R - HR G E  HIFR G E SA TR BUR R T ARG LD GRTA)

{504

rApiEe
[t w2 ) 9A= [44 = L ] (1+2+3+445+6+7+8)A

1.



(e +-]

PHERGRGEFTARE L P I AMA) (3§ )

=

DRTEORF )

.

7B

~%

-

=

=
B

—\

>

B4R R

B

”.
|

fr

HATR G

4 C

ExUIUEN N

T
™

=

=y

T+

Rl

-k

\—.
Q =
=

=

EE WS Y
PRI R

P4k GEFTAE

b ok 2 6

212 b/ 8

SR E TR

BB R R

Hu
5

HEREGET A

1
2
3
4
5
6| % % H
7
8
a

LR E R R R

=

=

(=
v
-n-i\; \-ﬁ-‘_‘_




BAEP
LA ATS - 2 R(FLEmAaa FFH - FRFFTHRELEEI AP -
2. AEA BB AHER -
30 B GKELEE g R S L g
4 IS BURE A P LA | EATRIP)L E 4 AR E S AP FIL L R - FAE - IR AT F A e SRR -
5. G EHA R EWA e SRRV E S 2HE o L2 2 A RUR I T S R e asldes 1 & FIFARITEITHETE R
2.F %% o
B 2 R F] A B A RS RS R 6 R o
k) R RN R
B tgizigrarde i #6  RAFRZLS 2 Afed = A BH A BRI RAPFRGHTARE DT LR

#H %k “ﬁ‘lﬁtféi& %o d [i# T h ' @E(10 % 99%),5'517 @%Lﬁf» » Ak ?%%F&?%‘-%a& % [E;fwm]gﬂ:aggfjx?ﬁ]xu_s iR A2 bR

w0 g P D

Y

10 HARGHTAZRSB'GE o [(22RA RGEN0E 99%)F N2 B R F A 4o L FHHA T2 b 'g ERAMIEFT A3 H/Ix 125 #7184
ZRh'GETA

ILE AR GHFTAZ MR G 0 LGP RN EFETA AP L BMA R 2 0 % ERAMEFT 23 RIXI2S “TE N2 b G IF
}{)’r o

205 AR GHEFTAL 25 4LR G R L [26 R G RFRT A P FEM SR LB G ERINFT A RIS ARALRRETA

13. 8 % b " fij?é_i—ﬁ\ il R'RE/RA R RE/MIER SRR/ 20 PR R E F A 2 BN R RT ARNFRG S 2 O R)TE D2 R
T A FAFWMAF L BRI RTAAD G N - TH TR -

4. AR GEFT AR (0 [FFR P22 80F 2303 xI25]E N2 e BT A 0 RS a4 )98 192 8iE- R o



['ﬁ%«m—'—:] H Fh 'ﬁf-ﬁ—_l’\gxmﬁli‘i(IMA)(1iET)
£ 1op (H it §74 %+ )

B E(10 X 99%)

B4R % E00 X 99%)

T

] B

FRriE

HIER &% (99.9%)

B

T 3o

=i

|

Bl

l

& B
#x B

2w R R T A (99.9%)

LA
T g
& B
A E

B8 T (3 ]

£ RERFERP

BAEP

. A& {3 L& o

2. AEHBUWAHEN -

AAGEFPE P RTALA TR GE 7§ PN R RV RATT
Cret e LESE

4, FEF RIS ARIFET 0 FHEF o

Pl

w



['fdetz]
EHFE2ZVRETMERBET S22 245 (33 *)

150
100

-50
-100

-150

SRR SR Ak
| ] |

O Y

BiEP

1. &4 g\% I

2. AiH @ﬁ&ﬂﬁﬁa

34T RIAET N IVEAE 2 AFE Y A A

4. I E Bdp b p BN RERT > FAEL K
99%Z HE K BHERT » FE BN b G -

o

=

ZTEB c APRGERN FHETE R L AFFHE

|

AR

. AERBEYHERBER2 THEE ) (PAERREZHE) A2 X6 pH2 ALY RANRGEEFF 2 £)
WP B2 A & R o

2. AERBETFHFERHF L2 RS % o

3. RERAEFZHEZTHMTRA > e RFHE LT 2 AEE 28 M ERFER PR TR L FH 2P
_z;g; ﬁ;ﬁipqgv;}ikﬂ\@g g.a & % ““3'# o



GES D
BECRGTLEEE
109 & 12 * 31p

57 ! p

ka1

BE ARk A PP ARFT A REIFFRERFCF S

AEELE M L L g EI BEHEL RS
L nFAZ G RGH @I E e BHLAR LR GREL R
Y 2 5e)

(1) 3P 807 4 3 Fos B HE 2 £k P i i
(SPEs)

Q) RPES 2 MI

() b aE(1)2 ¥ e &R 417

(D RFHATFLM2FE RS PTHAGAEE
Fergsipz #orp "”1‘?‘\51‘#

BYFEPATHEES ﬁrﬂﬁk\fﬁl tia_yrﬂp*\%\ #p B
¥

J|puarnsit gk

BEP STR O 2 IR R RS (ECAL) L 2 B R

* A E — ib;?{é‘_i\ N-f%iﬁ% F’—’],

I (IAA)H F P

(1) PR3 RARR 2 R I0EE forh 30 s - X7
B2 EE > SRR 45050 % iy EE
H#.(ECAIs) 7 3

S| @ PR S E B BB BT
2R AR )

(3) P IR B AATR Y RG] o ke IT o
A Aok eTiR T R4 REF

3

B R R RGE R (AA)T A ST R Y gl e

P

=

6

HEEP

I 22 {745 1 & o

2. FAEFBRIAMEAR o

3 Ik AT RERL MR EREABAFEZ L B MR RBAFENIL B AT LD AR -
P EE ;f% Yoo @35 A BT W MAET T A4 R ¥ (asset-backed securities) ~ % | 4% -3 % (mortgage-backed

securltles) ~ 15 % 3 55 (credit enhancements) ~ it #+ H f T #7 & (liquidity facilities)

5007 1~ P o G R R hin2 AU (B R ) A 8R -

6. W= 2Nk i.md#mm,FfM%ﬁJ7%%ﬁm¢amié?fj%&%ﬁ%%i%ﬂ\ﬁw\%ﬁﬁﬁﬁi
BHLAREREM/AE YRR FEFRT A S bldr TAAKF ¥4 E(ABCP)Z #F (conduit)fr i HAK F
1k

7. BR3P ERBEPES RGP ES R G AN Ko

8. W= 53)2 k& ?ﬁmrv$*+‘%§%m‘zﬁvui%ﬂm%%ﬁﬁkﬁﬁﬁﬁmﬁﬁﬁﬁﬂ%%@ﬁﬁ*Z
BARP PRES PFERAPEPEES CFTAAHEESY  FBREFGTIE




[de-+7]
RiEFLEE ™ R %
£ 0 p (H i gig %+ =)

8E P E s HBiEEER T

9 527 PYE] 13 9 524 e T3

£ F UG

E¥EF i

FrABA

FFZE T

ERNE =

R

FE W

IYs

£ARBR AL RD

FiEp

I A4 L3S 2 & o

2. AAFRBREAHMER -

3. AAERESG £ A AP ES T RGS FTNE RESHERT BEE BB A R
FEBER > BE M RGP ¥ FOh Ttz

4 miEpenTERL- K THEE L 2 AN

() eF 382 REFIREICAIBATAS PEBRELILBEL T R %2 4207

Q) #EFTAAAF ¥+ % (ABCP)Z ¥ ¢ (conduit) & p* 47 5F 730 F 2 ’Fi‘ﬂﬁﬁﬁ @K

BHRAFTASRG2AGT  wRAFFLEETAAAFEF AL EFF N HF AR LF0FRF L RH I 50 &y
P~ B B W) BARAR G AR -

5. FAFY l“ﬁx’fﬁ{ii’\l"? FAFUNE WA -

6. 2 HALTE ?f“bfi‘ﬁﬁfﬁ SEAREZEL I RGBT EAPI LS o

7. =& i.‘,li CEEEF R G R RIAE R ELN R T A A B RGO F RN FRo AN
EEpE aA%r*m%$”

8, FPHXME'GHEFVEELILAED > THABTAFHTA -



[de L]
LEF2BEC RS

£ " P (= 35481 2)
T AR BT A8 AFEERTBE
LS et i LR PV i
%83 uxrﬂ
S EEH
B+
26 F Bk
L@si
& £

& #FF A

B AEARK

%E?& J&s otk 3

R RN

R

FE W

IYs

£ REBRFERP

HFARP

. A4 LATHESF 2 &

2. dEGBMAALA -

kA GERIES £ AU RS EE R TS
%*ﬁﬁﬁ’**“%%iﬁé¥’$%&§%ao

4. ﬁﬁf“b'l""xririf———gv“’FFt,'J—“lx,Lf‘ ‘hr'ﬁg‘ﬁ'-

(1) Bs s

1

5

() #EFAAAD £ > L (ABCP)2 ¥4 (conduit) % p* 275 73+ F 2 ?Mﬁﬁ @i
%%ﬁ”ﬂg‘_fh b k2 4107 oL F ?"":}#H’ é_%ﬁﬁ; :i,tjf\il g‘,? LL;,,?‘I? Gtz
FRERE B R B S AR o
5~?éﬁw%&%n£$vagﬁlimno

6. PHEAFI U LR GHERTUBELZE R G o BFHEI LAY o
7. EEAREY S AEET ﬁ%'“#%’ﬂﬁﬁ@“
M ﬂ@%ap%ﬁT%% B R A

8. FHEFRGBEINERESAD ’vﬁﬁ BEFAKY A o

FAP RS 2 RIFAS  HSEEE L BRI b LR

v:);vq'?;w’}ﬁ ~ T R

ES
EN

CRETER R REERSLRET T AR L F AT

e s

ERMEHE PR T AR RRE L FEAEY




[2et-]
AL @S RS2 2T+ ARG 5 HLBHE
B

EX (Hi:a7g R+ ~)
e (% B G K et (iR E TS ) bGHETA(RZ RS 3)
= 100~1250 PARGER L | PIRER L PARGER L | PIRER L PRRER 2
b3 = )~ e .. ..
P 0% 20~50 (5 )% B 50 looc(a)% 3% 12%0% - PPN %ﬁi 125]0% - gma ﬁf; 1215\/?% w2 a 12220%
A D #it F fi G #it J ;i K #it N
HELH &
@ | FEal
3 -
o EEA
3
e
i [
3 ;
R
i
A
LY
i
EANES )
B!
2w REEIMEE
ES p
M [
Boomphme
&
,J>;J_
3 &3
£ g R FE R
BERPE
S S E i
2. AEAEBRAREE -
30 Rk E(ER G EE) R k2 Lh kiR
4. Rk B (iR TS )R @ TRV E B N IGER R 2R R AR 30 SR E R AR o B AT G 3 ¥ 0 T45fRi2 ) ( “look-through”  approach)
5. AERETHEE LI HIPRT A NERS N A BOTAS AT RE LB LRI RT AL T



[xﬁ-g‘m L ,\]
HEE2BEMRGE AT 22 R—RELRTHE

P (B 354 %+ 2)
% B b % ) ok B (2 TR BT A (RE R ) PRS2 FAVR
100~12 PFRFE | N IR PORREE | N IR POERIE | N IRIE
3P < 20~50 | 50~100| 50 | 1250% | %22 | &2 2 | 4ok 1250% 1 Fixz2 | B2 | BEE1250% | BR[| EE 2 | EEE | 1250%
20%A [(3)%B|(F)%C (3 E |3=%4 gma H Ul lgmal Lo M R4 gaal P Q
$)%D #i2 Fl7i: G #iz J |2 K #iz Ntz O
HEF S
@ % 83
% "
:"l & #3
E3
iL L
&
rr"r ?E‘%’t%’slf_
I3+
BELR &
2t % 87
@
“ & #3
4l ST
2| PEXI'F &
«
L BEeE
I
il E A
&
o2t
3 &3




R T LEET

FEE|P

I A& 3% 1 2 E o

2. AEFBAAHELE -

3. k& E(ik b B Bdp k2 b G

4 R E(RF RS F)GIrR T ZFAPRE S HY PIGEE R R FE R AR A IGERE B0 R AR R B LT kG R Y e TR ( “look-

through”  approach) -



(ke -4 ]
AEFNFREERHA
109+ &

P S

.

[N AR S TR W R 5L O - 2 LR = *}'J‘h‘ﬁgl"‘f% BB RF A
rgms]« ’wis\i Ep .
x%’: ﬁ{/‘ifs% "| fﬁ-};&%&;ﬁ#igﬁﬁé o *\f—rru/;lgﬂ B 'T%—‘J—é%ﬁﬁ?é
BT o 1 FRAE IR G D FETERGF RS Sk hikipe f
FER U R i E T e E < &'éﬁ M SRR
’ngw—“m% PRLFFEBRLPFR GV EFEE e R 2 4%
FA IR RHBOY oo FAIR SRR s S RRERERLEES S
ifk?'l SFhGFIEARA G R
“d PUIER i d B %?%jpm AR T BRI RARR ke AW AU E R
Wik g ARt S or B o b U/ E A tRd FAPHIE, S EFTELGELY v F

\_A

LI ) B A PR N R AR U0 B NN o A UG R R R AR A Y
FooX D RE AR B R Y i R A;;fma wAR PV OEF AP LGP FEFT £
‘ﬁ?ﬂ_‘_d o E A e

FIZ /R E R B AR I A A A e R T AR F AR A U o A /R
#ﬁ%@*’i’iﬁfv Bt B EFTELGERY rUiéﬁ 0B PR B R Y L T 0 T
P TEFFEFTERGERY SEFPRI

LA R G ke ‘ . -~ -
2 RERAIER Y F R PHEFELGPRS SHRTERREFRY o JFRIERIRFHFRGI Y R
GERLREETFAL GHRLE gL -

3.0 REFEI SR GAFL/GFE R -
Uk BRI R L R AN AR TR R R RS S R
B UTACURTSE SR S o B RIS T PR A @SR -

4 BB &G /IOR B R R ‘ ‘
iﬁ”’i‘“’*ﬂi&f/ﬁiﬁw'ﬁlmﬁﬁ seprengos [TIFR GIM2 ERIPFAP R IR GHAN @FANEL FRAMMZFELE F2
AR RN S

HARP
I k% QA4S & -




CEEED

e R % E RHIR

109# B
3% 3 [ %
Loindeddh ' 32 ed B in AT ﬁ%§%$%ﬂ§%Mﬁ#i§ﬁ%€ﬂ’ﬁ§ﬂapm#ﬁ&%?Wﬁﬁﬁ#m@gw’e# i
BRFLAL  BTERFRETEYE  RETEVHNE LR G E R L ﬁ@ﬁ&%%ﬁ/

F R4 ihd Treasurer g i > L3 HEFARGFRY S F P LERFALGLRF AP RLAS

# tﬁﬁﬁiﬁ'—ll —?:iii'g;*ﬁ'—rﬂ__g CUFEEA LR LRI A I oI R
NS B S SRS =1

FMAR A S T e E R A | R G S TR R G R R R AU S 2
?g#ﬂ*ﬁrﬁs‘-rﬁg'e

FhE LAY AP U o MR A A W AR B 0 ¥ % FTreasurerfe HF
FER'GFIY Sl o TP AN B 2 RG] EE > FALCOPR A -

LI e L A A TR Lt AL L et R e

A Uy o FEIFTFERGFERY SFPFLBERTAAGARG -

2. D R F Ik i

AERFF AR AEFEREER G 0 TR ﬂ\ﬁTresurerﬂ"E"LﬁPvr,tizF‘KP‘l*%ﬁ#H
FOFTAFFERLAEHEL FFTETERGFLY BB EFR G ELY v fFRZER2
S SR e S

3. i frvf’ﬂh IR &

R L

BGAEL RS “Kw;*g’@l.r PRSP LMK E TR EREGARY TR bR
ATURIRE B AILE ¥

p104E17 1p 4> *ﬁﬁf'?% b fmﬁﬁ§§“$iﬁﬁﬂﬁwwaa%ﬂ&fﬁw/ﬁr
REVFRSHE, RV EF TR ﬁ&% JERUELE A FEP B R R

4. ?:_%a:ué @
LS | AR TS ;’(‘ﬁ‘; )
AN

fl/mzﬁ‘ﬁ
U* TR W =

FERRABRD LS GHNEFFIFA e FERRAIBERAEL G WA F &30 @ (X ] 20—
BI)ZLAFHAF MATERNKFTR? 2 REFF FL 7 HBTFHEND)I M2 & BF DG oo

5. B MG R

KLY R

Ko M2 ERES R G B
F 3ol Rg &inse

RGP 2 EIINP R AP R G AN BN FEA M e S I R R
Sy S

6. Aot (7R 4 R

wLEP

BAPRAL GBI FEFRSCBEA O RIM SRR GARREAY RFIFARES o T
M- B B (oA o~ FARRAE - P HATH TG BB FAILE) o BRI
» & f‘?l‘ LB TERADE L R BREE 2T AL FL R ¢ (ALCO Committee)
FaneF &34 (FLP) ”k”f%)%%“é (CFP) ¥ ¢ F AL GF &ML Rk S8 £ 1 %I-
RIRRRR T L AR TR -

=R

=

@J

ok

ABENERREE S § TS L RATOR L iRk 23 RIS R
%f#ﬁﬁW%ﬁm%%Fﬂo3L**#¥%“#wz AT o A AT AV ML o & R

”T‘% R TR L A E o b BB adg L | iR T ﬁé%—glﬂ'iﬁg (ALCO) % R 2 4p
B pi%”ﬁs‘&b"w%ih\fv?1ﬂ~vsr AE o B PRt IREE R o T AP B E AR CHEBY
SRR RET AV ORAERR G K -

i@ P

1. *& LATHEF P & o

2. i%ﬁéfﬁiﬂﬁ.;{ﬁéﬁ

3. AEAVRAFFERG R E R R PER yﬁ.}u o PEEM TR UG o




[z -+-1]

mB R E FIBE L
(i 374 % 4 2)
rE - &
11006 30p 110#03% 31 p
B 34 Mlz 3 s A omr 3 Mlz J.
v £ 7 R £ *AciE £ 47 SefE s 3
A B C D
BETRFETA
L &Find T i
;}‘“F’ FA 318,118,868 315,429,197 285,619,071 283,138,052
Rgind
21% - Ereid ElE
ﬁ; E’ R IEF 317,609,038 23,531,436 331,971,505 24,482,231
[EEN
3 RSN 118,666,262 3,637,159 125,631,327 3,848,213
4 AR F A 198,942,776 19,894,278 206,340,177 20,634,018
SIEBEEFFLT £ 388,512,806 242,742,044 361,923,439 231,259,169
FE A e B F
6 KiE2LH5
7 i RCIEE N 242,951,270 97,180,508 217,773,784 87,109,513
8 R Y 145,561,536 145,561,536 144,149,656 144,149,656
9|fmmE2 b
10(# 1 & 295,900,047 61,311,755 287,580,944 56,946,777
I FrPgsEIIRmEeERD 4,174,428 4,174,428 4,749,778 4,749,778
FTAAAF F AR R
AR T1IE CFTALERES
CEAR SR L
ERDEN
GER O RFIEARZ L
R e Wi 243,138,650 37,332,097 239,187,827 35,939,721
HERILE 19,250,777 19,250,777 15,722,307 15,722,307
AF RETLG 29,336,192 554,454 27,921,031 534,971
X7 1,002,021,891 327,585,236 981,475,888 312,688,177




REmr

174 w2 412 3

18/l 9 kg2 Mg » 71,936,414 70,919,198 85,895,407 84,860,040
19/8 & ;40 7,699,343 7,699,343 14,035,218 14,035,218
20\ & 55~ I 79,635,757 78,618,542 99,930,625 98,895,258
ARERENF PEC LT nEE ST
ZIA%ﬁTF” I 315,429,197 283,138,052

A BIR

AT 248,966,694 213,792,919
i R E 5 (%) 126.70% 132.44%

e LA HERIFRP

K Fim s R L S g Ak 2L F100% 17 0 A E TS5 T74% 5 4 F] ¢

D SFEBLTAL IR £ ¢ LSRR L B HE R IR

2)EIR AR A4 93520 A 0 P AR R4 9149 A ALY G R4 101 R 5 R A AR G203 A kp &
Wi 5 L2 Bleiam R (7139@’“ °

AEEFLEAREAFEF AR ST AT AN TR0 RE LT Ko

. L3 W?m@ﬁfé_ﬁgﬁﬂam:

o H W HIIImp

Sl ANfRAA R B AT AR T -
'3:2 ;\ﬁ’}ﬁ I;Lf/n ﬂ‘—fﬁl?/n)‘fiﬁ" "%‘\P@ r/nﬁ’f'}%*“‘mﬂ'}'—: /z'k?fuﬂgl‘%tfi
3 RERETIREET AL AR ApM T T2
SefEls AR A B A E31] ""iq’ MR A BN Rlikis 2 & 3E o
HATAEG AR STASETARE > A drder F2 8-
pind ﬂ‘ir&“J— s ,«iv;}pr&gm R RPN 1‘*@:5 1 DM quF%fr 7 f%‘;’.o

FAEP

I A4S LE(E L EmBiTs FFH) -

2. *E Mﬁﬁ;&ﬁéﬁ

30 RRAF A RHEAR o

4, fév ﬁ*ww&g% BB REF PN AE - YT v 2 HBARCPT L BRI R Kok 20
5. BARFHE FS R -




2 2B REFCFEHBLAPRP

pHE-Y T L
7B W AI260
PR BLYE R

-k B /:Zt_ * &% |11000+14000
o BIF e

P S e N B RPARAE AL F 2 RELEHE R ELEH - 21000+22100

B o EgE Al Fx 20 BREHEY - 21011+21012

EEFHF? 2R TFH +21021+22111
+22121

ALk Mk 20 ARERFHF (P FRAERGHE AR (21013421014

SEEREY 2RI ETFH +21022+22112

+22113+22122

AR FFFLT & S F BN LY E R TR RR Y £ ITRITL 402 # (22200422300

“FE(f .'%)35; o +22400+22500

FEFAE PR & TR FEGR GG ANYED DT LA ¢ G R H R A 122200422400
(EESE=ES FIOMBHEREY 5 PRFZ G BRAFE TR
Rt st b0 s i b - 2 54k -
2H A Pfpw YA P R 2 PR A e 22300
LR Tl ek S PLEFRT W Y A TR Y & TTRTL B A2 2Ly aE 22500

FRRERE BT Gidpd RENFIFTALHEFRL | Fioiar &2 (23000
BASFHEAEFFRETALFEE R o - G
R R et SR
SR STRIE RS FEMIEREEIIRETD  FAAHF F AL - BT 24000
1L CFABERRIAEAD OB EFURTIL LT i
4 ‘l‘i’i\;%'r‘;'* ﬁﬂ:?%ﬁ}ii /:év'ﬁ"ﬁ?%»ﬁ}ié\évwﬁkzﬁ CH R
FTRELFEIABGERERD -
(e FEATIRESERAND RELL LR X G 2 24010
'?I’Ii‘:v’,’a“ﬁw"}ﬁ‘s* TR A AR o AT R Y
2. i R TR b 2 BT R T B R R
l%%l’- CARREEA B RS R QR AT N 2 b LR KR
PR AL R R R RRORLFREEES LI H
;%%ﬁ T I LT SO Ea- R SN - 5 RSV
SRR FAE N SR B R AR
FTAAMB AR - BHART [k FARERS - HFFI2 L0 B galpTa s - §F 4 A7 24020
IE~FAEFELISFARP G (FEAE BICPFTLIEfLEENRTLIEZFT &L -
BHEHNRTL L LT £




Bg it " REHAZ nfb bR (R BERARY » WLBFHEAY B3 7P 2 § 27 Py |24030
TR A0 37 L RFHA ,n#ﬁﬁﬁﬁ&?ﬁ%ﬁﬁﬁgri&f%ﬁﬁ&
CEECREN AR HY BPE G FEY AL RT
HRHLOLRFHA -
R SO S PR EGFIEP 2 30X PR EGRN(F FHE LG T § 24050
CES W -SrEE
SEREII IR FRETIRTIMAA I RTAB EFIRT AN B2 24040
BAREHE GTBTEAE -
16|37 & i A1 b g7 FHx 2-HE S 9EEK 102 Ak 29999
17|45 2 3 BEREhts e g RESE EF AESRT L (31000
By ke Baim > (fully ¢ F B2 d s AR § @540 0 5300 8 T8FRE # 33000434000
performing P B R REHIH R - +35000
exnoanreq)
1914 i 3 & 7 FERBLY SMBPBTIEA  FIPEERER T F 32000436000
EIRE R OB H B GRIE I o +37000+38000
2030 & 7~ IR Fx 1T EHx 192 &3t 39999
| et &t T ARE BEFmBEFTAL "S-k Bag i 15%F 225 k74 (19999
40% *L, RS AE -
2R &R ERAGNE TRER S £ FRER LTI LT 5% 49999
R &
ERIRES S e B W 21 22 404 100 ¢ 59999
AP EATHEF LT c A EIEG (AIR60) AT 5 SIS £ % (AR60) T #cs -




|CEEEE

ERIT A FPRL
(M gsgdsa)
¥ B
110062 300 110237310 |
R 4 ! 2 4y !
PRI Ata 6 1 iRl £ B 6B 1 | s &7
A <1 C <1& H
Y 93.297.846 - - - 93.297.846 90.323.135 - - - 90.323.135
2 # AT RS 91.697.846 - - - 91.697.846 88.723.135 - - - 88.7123.135
3 S FhaE 1.600.000 - - - 1.600.000 1.600.000 - - - 1.600.000
4 [RetuEE-G: 229.180.999 50.949.320 35.169.596 2357335 291.962.586 238.004.739 50.192.742 41,206,685 2.596.029 305.234.228
5 i 4 70.970.841 21.981.570 23.754.138 1.985.544 112,856,766 76.385.509 20.639.469 26.464.022 2.168.850 119.483.399
6 B3 AR 4 158.210.158 28.967.750 11.415.458 371791 179.105.820 161.619.230 29.553.273 14.742.663 427179 185.750.829
7 [#snTa: 320.637.360 5.324.008 996.268 466.246 122.180.853 277.095.823 7.495.566 949.111 67.453 109.339.705
8 TR PR £
Fr - - - - - - - - - -

9 HiHEBT 4 320.637.360 5.324.008 996.268 466.246. 122.180.853 277.095.823 7.495.566. 949.111 67.453 109.339.705
10 [##agamsnns éd - - - = = 2 S - - -
NEEEEEES 1 5.233.805 84.079.747 3.879.670 6.522.968 10.148.173 6.256.637 96.386.209 2.077.629 8.595.087
12 NSFR 474 1 & 8 % 48

13 YN PP TR IS T
14 |72 827 &0

84.079.747 3.879.670

10.148.173 6256.637

24.186.844

96.386.209

11.991.559

2.077.629

INSFR & &1 8 8+ 12 5 4 8,38
16] et i At iEs ¥k
17] & f R AR T ~ L 6 2 & i

2 s 17,467,773 222,676,882 32,546,712 181,534,718 218,002,086 20,494,840 238,744,782 18,410,230 183,072,323 240,318,088
18 - N TALREL ERBE i . } . B . . . - -
A A
19 R KL FAREAR
. e 17,392,017 116,275,958 13,170,847 - 26,635,620 20,442,28 133,315,432 104,502 - 23,115,909
R £ R TET > . 3 & s 331543 5
20 N 133 N 75.756 97.888.060 11.873.380 42.877.183 91.364.203 52.551 101.362.062 11.886.081 67.970.267 114.425.074
21 B 35% T L
B - - - - - - - - - -
22 IRy YA - 6.394.903 6.795.725 138.657.536 98.589.901 - 3.495.138 3.508.147 115.102.056 101.035.280
23 5 45%11T
t’:gk 5% = - 6,097,275 6,591,952 129,321,591 90,403,648 - 130,797 132,042 1,515,551 1,116,528
24 BEEE AR EGRE LR
;iﬁ$ ErEfRELR - 2,117,961 706,760 - 1,412,361 - 572,149 2,911,500 - 1,741,825
25| ep et AT RBLTA - - - - - - - - - -
39.104.430 8.894.087 65.346.188 48.950.845 9.838.275

69.092.382

26[H41FA: 575.005

27 B E - -

2 # BB SE N RERRE 23,582 20,045 35,752 30,389
AR BEILHEAUSER

2 NSFR 474 135 &8 A %31 - - 7.759.665 7.759.665 - - 1.185.897 1185.897

30 Bsd L 20% - - 36412 - - 1.879.231 1.879.231

31 SR L s R A 39.104.430 | 8.894.087 | 32.966.108 48.950.845 | 9.838.275 | 36.008.632 65.996.865

DIEFYE TR
33t AT 2o
alie s e 500

CES R AR

- - 272.474.842 1 - - 267.108.859 12.494362

341.400.548

CHPRFAGAMRT RHL ) F(FAPED N
R

ERERESS 113 G R FERE -

BL2 Al AR MY P LT AH AT RLT & AR LT -

B3 TR R PRF P D BRI -

LA E kAL D RP AR e PP A R Rk TERAT R F AP E AR R A R -

BERP
Lok R LA F (L EmBiES T
2. R BBALRL -
3RO FEA
4 RERIDED RAR 3.
5. AABBTHES FEEPFRP
$ 3 ERRTFEVFHRIAPHF
e E) 3 »
[ EEST I eI
B TAUT G FAARCRBT AL E R 2 Aty (4 1B) P LR AR T MR D A G 102 F 10 1R L LR - T AR NS gT AL E 0T
EEETE
LS @ns Al SEL NI FFALL 0 E R A -
2 A r AL TR L R RITEFGATEG RN )
2 AT 3 ar‘,aﬁ‘&"kéﬂik‘ s
4 WURET SRR R KSR RS 2 R
EEE TS
EREITEE TS ENT
S [#Eak EU2 TG4, A RIN D GRM)E RN PG -
SR 5T Fo2 THRABL G RS RTIN D GEHE)E LR -
T [rEETA
8 [F ki v PERRY AT REL A
CRERET TS
EETINE] £l
B S 1285k 132 £l
S SRS L TNSFRGA{EE &4 i | it TNSFRATA{EE S FA | (62 £FF& OFHA - oA -
13 [5 HUL AR R EEAD AT U TR IS T RN TR L RE 3 I

14 |72 mag ki

ESVAE ESUVES N VEN 3 3]
15 AE LS - KA S RARTAS S

K BafFi  ThF T

BEFLP S ERPR Af L A RS

A AT EBITERAA S N FAHN K BAT
¥

EomWED P AIEER RS LT PrAERRECFL AR STARRETAY  C@P AT B KT
1L o® FELERS
15 |NSFR & & § i 6 42 FF 2 447 20 kR A G FARTEREEG )R e e
3B EEAEA 2T
6 |Hrit s kBl g Bk BN R § o
T | B R f AR R § S A& A8 HE 19 Ak 20 Hk 223 HAk 242 Eitdee
8 |- KFALBEL ERBER{HT IEER T ST TN Ty
0 [rSi- Rl FRLBES AL ERE N K FA GRS AR L & R -
R AT $ELJUEES CARBPREEE S A ER P C LT 2 R AF IR
b6 ch 3% 4 6 g IR 5 35%T o
S s 2 g ABA LREL G, o
b s 45% 00T 4 02 4 ok E 5 4% g
[EELINSTELERS T 1] ESERES T ES S A S ER R ELENSELLATES ¥4 1 X0

AP FET RGLFE gD

L1 EESYET BN ENTT 3
B
BEENRGEEENRS HUAIHEAUBLREL TR AR EENREEEEASC BRI HIHBE AL NE J GREALCFA
BB ST AR 1. ONSFR#74 fHj &F A | doit INSFRATA PR &0 6 | (52 &378 OFH 3 » Mol hd o

[3[33]% %2
&
=3
“

B &R f L 20% 1 i ;. EEALERF AL R B RHE 0 03 Weif T N SRR o ) PR S 2 2006848
AR YL R TR Y ANT L : eI :

FALGHE % FRATB A FETR LG BEEAR AR TR AR G AN A

B} LT £ I 16~ 172 25 F= 265 H% 322 fitdke

4 [T 2 5 (%) S 33 400 100 -




[H+71+=2]

s i b A
109 & 12 * 31 ¢

(A)FFYE AN codp B T 30
L2 RAPERSS o BB
ri

, [ERPE T i I

WL EBRpNF

FRrRap R(blhe s # wu s £35) ¢ 74

-
(\
3
&
e

(BYFpUAL A ek 3 2 B2 AP B T3

ARERI AT FLES S L HP o N LT 2 ppF AN f 1 0 g R
o Fafpihe A2 HP g ALFTE R0 F L - P HE2 ’?*i%ﬂﬁfa@fﬁ‘
W ¥ B
1 [Fpscleni & F8L2 P ik EAPEEER s g RARRGAR G L Foko 1 E 2P EYEMEZ %
—N_;_ °
Frid R g AT B - kAL P aER R
F oo prE R s Bt R FI A B ,
M Lo L4 TR PRI f PR AYEN AP S £RE S
2 RREBHEHAGTEZ LT RALZ EAR G TREY MR MRS
4.
g (AR ER F AR AE AR FAPRAEY (AT R GRS R R o BT T b AFEPE D L FE

PEFET b

R

(C)p 70 87 K K ¥-h "G p > FFPIARR 2 3 2

Bt poah g X kb G~ FPURAEZ G Be 5 A
LR 2 i RN sl R e PR

$QEW$M&&£’€ HRE AR SSRBHATEL RS AL L L

'é? P RS R R E AR TE o RE B L2 FORE R T R B A2 2
GG Y R A KR GAE G2 Foeo 12 2P EDEMES 2 KL FIE

%wﬁfnumfgw—@klﬂ,p¢>ﬂ%£ﬁﬁ—aw*u@mﬁuﬁ%ﬁ%

Az o

°

(D)4 73 S rc e ) B 38 Sy o 2 FFp-k o e 2

14207588 ~ £405 2 B 4 hd & Soadpie

CEBE R AP FRTAY TP LERE 23 A ) F AR B RY
A PR R R 0 Soadptks § MR A Ak -

2 | A EP AR AR B kg B

AoPREEPFRGIERIHAFFERAMALT R E > 02 2P FUF E2
R AT R & 3. F

£k 5 UL g
T O T e

AP g § MR AR o F MR IR A L H URER S T LR
fo ert 2LpA Aadg iR 17 5 2 gy o




(B)42i7 -5 ) 2 iph » 4 e 2

A 95 FP(2 3 REER)L R - £ B
DSR2 e f 1 wmm e Re P ot £3 F o |BHERBSNE 10 20 @ R ik -
it ikt £ F S 2 AR HE R

T

L RSB G FRAREDERE G ERRE R AP R FPR 0 T RA KRR TIR R L A A ERE R e R B
) AFILAE R nrc K 2 R B BB TR 100% o 1T 15 vkt R L IR .

(B) g * e fa73 I 2)5 R FFp R % 2 £3T

PRI R EFEP OGN (et g SRR SR L < = Sl s e 3
7 7 NP B EMFIS NS LR Z o
Uep e saway PETRBRAEES SRR R0
WU A REFR DR 2N o GLFRYJ | AP REFP G GEEE AR LA G/ F R FRER T R @
2 IRAFIEMEREL BN BB ER 0 M |BAZ 2P St > 7 EARR GRS Lk N2 2P L EMENE %
HALRED FPFF 2 HfpHER M ) LAIE -
(G)¥f #e 3P

FARP

1. &% T4 @ & o

2. AEFBAAAET -

3. BRERAR kAR TRFEREFEREAEN ) TRALPEBBE S N2 R

4 R ARG RIEL D 2AE TRFEREFEPEREN ) TTRLP A N KB BT - BB



-

Ite]

[

P ERD P2 Fpiag i
109 & 12

31 p (Efi:%?iﬁﬁi‘:‘;“)

#h

BN Em LR A SRR LA

R

1
A

B £

A B

GRS A

R S

18

8 LF (51T

77,957

119,823

LS % 4

77,957

119,823

s

R

TELLIT Y

i

P

Wt

H

Wt

— | —
— |0 RN B W=

—
[\

6 Fp

—_—
w

—
N

[a—
(O]

—
N

R S

9

18

#RH FR(11413415)

151,865

86,375

LS %4

125,231

80,036

10,212

4,388

26,634

6,339

21,428

6,422

[
3

AFPY(2110)

229,822

206,198

AR 3 o A
1094 L FpR 2239 » HFILF B b $1094 A Hop w24 T 108E RRFPY ¢ § L H AR F

N

1. A% L ATHEF 0 & o

2. AEBBRAHEL -

3. W Afe Bengra g A g2 4
4. F|(T)Ae(15)chH @ Frpuas 8 g

s

RINEE R 8 AR U R Al R (I
YR T FETBARRQ) R




[(w27-+37]

FAREGEE E
109 & 12 *» 31 p (H = Arg %+ ~)
Frk i B4 #c WETR
BREFEAR 27

_,ﬂié__—\j}“‘ﬁfk-})%’\
X ¥H R TR
HLEP
Lo~ & LATES & o
2. AAHBHMAHEE -
3. B-SfrR B MERARZ AR E AR GREL PG FRRE [HE ] hsiE E A o
4. FAREHe FERBERE S FHNEZFTET -
5. Mﬁ‘_?ﬁﬁa; %ufgv’ lﬁuﬁfﬁﬁmx &R
6. 9453
7. FRy s z%u\ﬁ&v‘iﬁ wigr%ﬁlm£€§°




(#2371 +>]

R Fpng 4
109 = 12 ® 31 ¢ (H = fpd i+ 2)
e g YA A AR FR | hERAH L P | AERAEFPAR | AER rﬂﬁ s s | Bk ;\‘fg it 1Lt F
BEH A B # C TR EH D BEWE
BREERAE
S 54,979 10,212 9,403 55,788
BEZAHABRLREE R 93,753 21,428 26,634 88,547
H
Hu R KRB
b 15,237 4,389 4,173 15,453
BEAH R R 19,394 6,422 6,339 19,477
H
£ 183,363 42,451 46,549 179,265
£ %H R Fmp
FEFTIE
[IEEE S
2. AEBRBHAHER -
3. AERTIEMAKGILET ¢ F UM TANSI ATME RSP AN A2 AU FP AW > b0 T H &0 € 55 S AP ¥ B
BTE)E R AR SN GE R AR S ot P A A FP R bo R RS E A kB o

ripaEe
1. [%#417++]A+B-C+D=E




[1+-1]

FAFRBRECT I RER BTG

& 0 p (Hix: grg Wt a)
B EGL /D GALT AL B4 2 H R F TR
Y (R R F R e A (¥ Bl f pRE T ) F 4t % (Bank-specific | #iB F ARE BT & &
& A k%47 B BT AL C countercyclical capital % E

buffer rate) D

(* R

HR1

FR2

HR3

F RN

e T
 0%F Fe

£ 2L
v

FERP
NN R Y

TR
2. AEGREBERRET

0%1% » T % o

BRAFFRIEF RREGET A0 ARG FHEF

PR AR F RREGTALE A B FIP R B2 AT 0 A KL FMET AR F AREFT A S8 L7 B0

30KE 2B FMEEF RREET A FHRRF AREGT A RTLAM LR PR SRR B F MET L AT -
4 HBBTRAED P RELEGTARLFBMC 24 20k R §EREGT A0 F 400 0%F 2 FETAT o

S bR F R F 400 0%BI RO G iR § R

Y ™
L4
i d

54

PRI E L PG R LA -

s R A

BRAFHBT I ] PP RRL R R F AL LAY -

TR A 0% kG TR £ AR o



	附件一
	附表一
	附表二
	附表三
	附表四
	附表四之一
	附表四之二
	附表四之三
	附表五
	附表六
	附表六之一
	附表七
	附表八
	附表九
	附表九之一
	附表十
	附表十一
	附表十二
	附表十三
	附表十四
	附表十五
	附表十六
	附表十七
	附表十八
	附表十九
	附表二十
	附表二十一
	附表二十二
	附表二十三
	附表二十四
	附表二十五
	附表二十六
	附表二十七
	附表二十八
	附表二十九
	附表三十
	附表三十一
	附表三十二
	附表三十三
	附表三十四
	附表三十五
	附表三十六
	附表三十七
	附表三十八
	附表三十九
	附表四十
	附表四十一
	附表四十二
	附表四十三
	附表四十四
	附表四十五
	附表四十六
	附表四十七
	附表四十八
	附表四十九
	附表五十
	附表五十一
	附表五十二
	附表五十三
	附表五十四
	附表五十五
	附表五十六
	附表五十七

