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15 | P #R3mE 42 322582 (SFA) . ] :
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(5) A& F =l 3 SR G BETER ¢ TR F LRIk d S
R 2T AT HINE

(6) #& %= LwAlitig otk PR 2 E3RGE® B & 18 250%)0 # bifz 3y ¢
FRREM LR A S 2 Rt T A AU P HET Y b R 250%2
£

(7) #2527 752 TR B E GIB R GET AR - LT TR
2R F (e EEY P IGER R (RBAFH - AR F AR TEAFFFFE ) -

rEREPaEE
1. [t 4 ) 26A= "4 4 ] (1+H4+7+8+9+10+11+12+13+17+20+24+25)A
2. ['t# 4 )26B=[*t% 14 ] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. [*#14])26C=[*t%14 ] (1+4+7+84+9+10+11+12+13+17+20+24+25)C

Bigy:
1. [*# 1 ] QA+8A+9A+10A+11A+24A)= [*f# L 1 ] 10E
2. [#4 Y3A=[*4#% =Lz ]2+ ['4 = + = ] (6E+12E)
3. [%4)4A=[4% =L ~)6F+ [ - L4 )2B+["%=L7] (IB+7B)
4, [44 ) 7A=[F4% = L= ) 15E+ [P A2 (IMM) ™ 425 S £ B L 302
[N TERNY:

5 [t%&4 ) 13C=[*4& = -+ = ] BN+30+3P+3Q)+ [ %4 = + ~ ] (3N+30+3P+3Q)
6. [*%t%4)18A=[*f# = +]9A
7. [%t%4 ) 19A=[*t4 2+ - ] 8F

63



(44 2—]

BT AR (&8)

112 # 6 % 30 F (H = a74 %+ %)
7 b EE A BT AL R
‘ *H A i B ~4 C

1 |[*h%(? 722528+ 5 %k '%)CCR) 2,157,286,190|  1,957,220,735 172,582,895

2 8 x (SA) 2,157,286,190|  1,957,220,735 172,582,895

3 | P #nEE 2 (IRB)

4 |1REHEHEETH LR 57,340,999 46,724,276 4,587,280

5 & % 7+ (SA-CCR) 45,585,918 35,881,904 3,646,873

6 | P NHEE (IMM) i

7 P HEAAE T AEREE N -

37 #% ;% (look-through approach) ™ z_ & &
8 ﬁ ‘ (* dnapp ) é 9,628,134 11,911,173 770,251
WA T

% 3= A # % (mandate-based approach) ™ 2
AR T

% * ;% (fall-back approach) ™ z_ & 4 %4
0|, - i i
)

11 R e 32 A 2 %ERT - -

12 | &b *& 759,206 75,732 60,736
13 iz 5 1 Kk 28,806,320 34,346,430 2,304,506
14 | PRz =% A 42 (RBA) _

15 | pREEEE 2T IR 250k (SFA) -

16 | E#2 28,806,320 34,346,430 2,304,506
17 |7 &k *& 96,828,125 81,144,400 7,746,250
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19 | P %4533 (IMA) ]

64




. BT A B AR R
' A A 8 B A8 C
20 |fF% R % 103,950,233 96,284,613 8,316,739
21 | & A 4p iR 7,674,620 613,970
22 | Rk 96,284,613 96,284,613 7,702,769
23 | PRk ]
24 |3tk PHEM 2 £4F(GE ™ B ' 1 8 250%) 23,452,756 24,142,143 1,876,220
25 | a2 e -
26 |i 3t 2,478,060,963 2,251,849,502 198,244,877
WL
JoARp
1 A4 {AFS LA

. AR E
3. F4LFRF P VAR (IMA) k3~ 5 3R %=1 2

K EEH AR o
#"P%Kﬁ s P R E Y

R T E LS =Ty

f—rl

1)

()
3)

4, *4 2 FEFH LB PEH AT
BGHTA PHRGETER G RTAFHBILGETA > TEVRT
Mkt 1250
b F AR ) L g L E R T
BT AE R BEAPE AP BN - L H2 BNTAE R HAPF
EARAR L SR A

3

1)

)

(3)
(4)

B Y AL AL FASRGET A S

£(5)~(6)~ (DT A KT 4 *L#@ 2 el K o
7}\%\“‘—5']”%#?]_;"‘;3*&‘&7@;5?\“%@ ﬁ#ku?% ;—li'i-_{.f——’#&xﬁ %4}8}"\7}%&
FRAPRIE S EREET 2 FAPRIE Ip P ER 2 2572 T
AR o

"RAFEICY R EFERF R A4 Y2 B b EITH A E(CVA)
,,t:[u]_r*—_l.;r]g:d% ’%i‘f‘{(CCP)%“é} r_,:l'ég,ﬁ-i, %}klé}J7&_K§
MFAEEMT AR £ & % THE# 2 (SA-CCR) | & T p 32452 (IMM) |
SR
AR ORI N2 EIP F o R E(SA-CCR)F 6w > 3f-ik § & §i2 (CEM) &
2% (SM) 2. 2 2 IR o

ZF L s 2 pIRRE 2 2 2R R A #E (RBA) P 3P FRERE E 2 P IRER
% (IAA) »

65



(B) A& &L AR R R EETFF 2 FEBLES M RPEILHS
,+,# b 'S 2 —‘f\d\—,\J.#{!tarsf(-, o

(6) ﬂ\%\iﬁ g *L%J'J“Lr;}ﬂ\#r“ff’“ﬁ;_]]\ 2. EIFEGEY b ' B 250%) B £5p2 3 E ¢
PR LR A A 2 BT RT A AAD U YT Y b R i 250%2
£%F °

(7) &&%- 2T 592 TRLIAK GHERGETARERY - AT U R
2Bt B EHEY NIEE 2 (RB)AY 0 S RF AR ED KT E %)

L E
1 (44 2 - Y 26A= [ %4 2 — ] (1+4+7+849+10+11+12+13+17+20424+25)A
2. [ 4 2 - Y26B= [4 4 2 — ] (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. [ 42— )26C=[44 2 — ] (1+4+7+8+9+10+ 1 1+12+13+17+20+24+25)C

66



[+ (#2737
gEa ey

HiE)

ATRFFIFZLE

B4 7%3F
% 2_tk

5 i

112 # 6 " 30 ¢ (H ot 374 %5 )
prEE LHpzthe §E
FARVR|GY R'e [ QP S IR Eh G (AT AL
PRLE| A [ Grhw | HC | 2D [REFA
AL B AT

A
1

RAEE GERA

BT TR AT AR
¥

BB E RS A B
22 e A

BEEBSFEFERD
L EEER ARTA

R 155 2GR 2 7

>l pg

6 [&a = $@?é

7 Ij-\% v L Xz n%%,\ﬁ?
8 }@’](—U\Iﬁ /i%??

9 j‘ﬁﬂ’fﬁ‘igfﬂaﬁlé_
10|Fh e FA-EE

L |FArs il T AR

#

12

PRI Z A gi-E 31

13

14

B Jfg;,_,é 1#1?'7;%?‘—

x~

15

16

17|+

18

19 |4

20 |z

21

22 |}

&,

23

LT3 fiﬁﬂ?

24

#ﬁikiﬁf

25

B EH s LB
B2 & |

26 [

Wh2 Emp G

27

]T%‘?" A;l%-}\égﬁ

28

& 1 757

67




PAFRER |~ 02 2 LI P2 the W E

R TAVR| G RG | EHE (ARG |AT AR
GO ERLE REA SR HC | EED | REAFH
B e 14 B AR E

29 | &+

30|”

31 |+

32

33 |-

34| E i

35

36

37 |

PRt v 7fﬁ; 'F‘~

38

—,Tl*’ﬁlﬁ

39

?n

"F’

B

o
\\«\-

W N P

W

AR LA & e

R B AHER -

AETHFLA LG BB REPRETALGAY L €70 2 tee § &>

rP\)‘/Z‘L? )J'Jffi%'ﬁ7’i’§m1%mJﬂ BEF L €3BT o 53 3022 T F A

PR RS R IEA AR FAMBN R R R o blde ok LR ]

PREBWAE TR AT AV RPFLES B E TR RGERE TS H

SRR GERE RS CEE TP EREEE g AT AE R T AR

) o
TR RGEH CTRIEEIE R REWR T fL*F+§J~F#£ii—Jk*§¢H§J1

e E(A~D )7 AR & I NP E TF "“‘#&%@7 e b E ) 2B ’}f%?tﬂp\?‘

—F?ﬂa;L%\;PaJ%]w; AR EEFIED - E 2 tke B E

(1) THRGER L (AW)T o EIIR AR ELe S IR L > B YL (F
RE AT AR R G FEIITHEL AT AL RATABE
T E)#E |G IS EE @~ % - S F A2 £ o

) "H*HRGEE DOHF)T o FEP AL Deltaplusizéﬁ%&##ﬁ?%éf"
FHR2ZA & FIZLutkG B EEFE > A FE PRI R GRS
‘ﬁ’;fﬂ\ﬂé?’%”i%%ﬁﬂﬁfﬁ%ﬁ%@]}k‘ﬁ—%ﬁ?—Jik’r* Fh'Gp Ao Btkg B

%Liﬁﬁ—:'t°

R AR RATAAER ) oG- A Y AT LV FRIFT A RAP
R MCHIT o E TR G 0 AR F AP RS

- EVHEPHBLFTAVRGRE I BRGAECERE NPT EREL L BL S

T8 *L‘”gbf@ ohk oo o lli:}jiiﬁ 2P 4505 Hh k2 ﬁ: F LR G z% =R

23MEF AL FIP AT EHFZ L oA - g E TN aF AT R

R tks B E ) 2 £3F -

™
:%‘; “”}

S
1&=\m~;’§ ﬂrrt RIS

68




[ L-1(FER7FHE)
ERRGHAMBFLES RELL L2

112# 61 30 p (i g 5 =)
R
7 N T AT SR P T  E Y
A b & 74 B #C #D

Brd AT APRS
Bz FAES § &

PrERFAPRE

2
B2 f fiEa §E

S| A R
B 2 3% 4F

8 [ &P eh2 k*&iE

B AWM
1. 4 {5705 1 & o
2. MEBBRWAHER o
3. THR*RGEFE CTRIEICHRGERE, F TES R ZAGREFENS
BEGFEEERAY RHE B %ﬁﬁx% R (F ZRF AR IR
4. T FR G T2 RGH AT AV RER 125 RF .

5. ARF T I H 5P AP R 2 TP hEGIE(AEA T AT EMREG §E
B(r2%- 2272 A8 2RFERAZTRITALE S FIUTHIED o 27
f;-Png';_Qr'r;

(1) "TFALGFALAHERE B RGHE FIET o g T R R i R(CCF)
B THEEERELT ﬂ%: PR AR
(@) THEFRGSLLE CBRAT AR SBF (Gl FREEET
&P * % ~Deltaplus 2 FHHEHG 2 23 EFAPRLASRZUEG H EF
O GRS IS 3 E DR
(B) TREHECTAMEFERG GELE DI HECTRGRET B A
69



6.

Vg At ] F B tEG B
Bl R B HL R REERET 0 B R REE B E(CVA) -

(@ "R AR
‘#JWWEL.{a%WZ

1) %enlF E‘lp%\%\ £3F ) 2
%“éﬁéh ¥

(2) —,t—l %IE pZ --i'@_fff'J "ﬁg i u,«}"};] =

Biky:

© N o O R DN RE

GRS
TS
TS
GRS
GRS
TS
GRS
[rit -

1 1A= [% -] 22A
] IB=["#~+]22B
] 1C=[*%+]22C
] 1D=[*4#+] 22D
1 2A= 4+ ] 39A
12B=["% ] 39B
] 2C=[*%+] 39C
1 2D=[#+] 39D

70

A3 -

S W%%ﬁr%
¥ F JI’(;;;\ £Z_ %‘%J?‘%F‘JL e

HHAD )T 2 &



2+ 1 (=A% F405%)

EVEZETRGHEFLLERP

112 # 6 % 30 F

¥

B p

Hfd L ¥ ’E’]fl'z‘ﬁ;?\——]]\”/f LF’
VREFFLER JERF o AR Z AR
F]Q

A - R AT AT RER
MR B kR LR
p’;

7 H-Rh e 2E f#—r ’ ,,_F:L,%—s;z S
'%‘ﬁ?’l \3 ﬁﬁi—r FL'% p’%ﬁf‘\‘—?‘"sfil—?

2P

5
w o B

>

=
=

j\%\» FATHE S 1 & o

BBWMAAER -
- ﬂﬁ@[%%4]7r%ﬁﬁ%\ﬁm%mJ*rp%é*? ¥ )RR
TN FLRPF ZHRAPESLBE2Z I8 RT
IhFxe Ugd -1 9 mE L0500 P F&ELERP -
[P Tdg 2 3R G R 0 # R e i 1B 3R 2 2 (mark-to-market)
M HA 3 (mark-to-model) o 2t b o F BT R AN EE 2 BR > he BN
PR AEARE B R it e

>
&

73
]\

=N

e

)
[

%

5»\

1
Iy
“

N

Ji

5
23

71




[(x+=1(F#R7% FHE)
B R &eh- RETR

112 # 6 % 30 F

% B p

Y

EBBHN e g S E
R R PR IR

SV ERYY F P
2 |ERR*R&UFLARLEE 2

pES
N R Il Fad TP

?
8 e

Py

\T‘:‘Eﬁ;

B REEIE R RIE
4 |k & BIEr R poRgEp
R enhf B 4

HET G2 FRIAFL G
5 [ R RGE G B GEE
A st o) TR

BLEEY TAL G LA A

BRsmhe dms ofs
AR e g d

R SGIRLE 2B B
= Bh g )"gf;‘%(f}l}—ﬁrfﬁ
A BEFEE G

B R S L)

72



GESD

112 # 6 % 30 P (H @t 374 %+ 2)
HE B B R
bi A BEH/RAEC ZFD
EORGIEA | AENEGIEB
1| % 2,982,854 1,958,064,372 2,250,875 1,958,796,351
2 | RiEES 878,355,554 878,355,554
3 | &t k% 88,186,240 88,186,240
4 | B 2,982,854 2,924,606,166 2,250,875 2,925,338,145
T TE
FAwp

1 A2 L angs: L& o

2. A AR ¢

B R RGRGITAND ¢ FRHE GREEL AN EGE A R
(1) FHEms ﬁ%%4¢¥ga@%£§o

(2) 2 ke FERECKASRE-BFC Y Rmf B 548 FHERE T 5FANIF)-
e HRFERUF) S 15 BESSRET GRS HEFS LMD o
4 WG AT AT RG Y GRS BB RS 2P 2 T BT A e

}

ﬁ*ﬁ%wﬁw’w#ﬁﬁ&%mﬁgﬁiwbﬂﬁﬁﬁwﬁ
m v E#E‘#VKT o2 g3t '%' (R

5. ENEGH  ENTREZ AT A RLRAT- R TEEPEHLE -

6. FABE/FIF FIFRFREREE ARFRGZFARFRRELERHRD

GAFRE S p ARG B

AR E

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

2. [t%&+tw]2D=[*f4% L= ] (2A+2B-2C)

3. [#Le])3D=[*%~Le] (3A+3B-30)
B

1. [4 L2 ) (JARRA)=["t% L3 ] 6A

2. ["#%& L2 ] ID=[*t4% "+~ ] (1A+1B+ID+IF)

3. [ +w]2D=[*f4% -+~ ] (2A+2B+2D+2F)

73



GESED

%A FHES C R HIEL BH
112 &£ 6 % 30 p (H = 35484 2)
3 P £ A

1 | PHHARIFAP 2 93HE FHERES 3,248,420
2 IR ADFLF L ENLRGEE GRES 1,366,456
3 | wHREAELORE 490,501
4 | H 4 EE £IF 1,048,072
5 | Hi g (93,449)
6 | AIEP LiE I E FREES 2,982,854
CENKGIEL SRR

e XBARE N WHEFE A PLEP
BiRp

1. A3 (39S 1 Lz o

2. AEFBRAAERE -

3. AR GRS D L AR AR IE R KR A R A L L -

4. AP HMAPFEFAE N2 9%HK2 FRES %52 FHRES LFLDTHR

FER 5. £ e

5. WAk & A ARG ﬁ’%ﬁwﬁﬁéiﬁiﬂﬁww&§%ﬁﬁ%@o

6. 4 KR LR DIV MAEA KRS

7o R e FAELAP 0 F A AFRARN [ BT
AR E

1. [&+7])6A=[r4 L7 ] (1+2-3-4+5)A

74



CERED FEEI

THEE

)

B FARTORNBE
1126 " 30 p

PR

P\

¥

§3 0 g

REE S I &

ﬁp 99 ,,}3 77%#?”% Kﬁ 22 Lﬁ
BP0 Tk
BN TEZ 2 AR GRP

W AZE 90 % hk e AR 5 RIE 2

2
4
3 | it kAT

ST H & & & (restructured
exposures)z. ¥_

LT

it
w N B

1.

PEIRLZ 22k B 32
%) 12 #E&ézﬁ‘#ﬁ?zﬁ?ﬁﬁﬁd LAt A o

B
& AT
R E R i
% Tk

REIRLE 2Tk ARty B 2 ;%& &4 4 o

2 AERA L EGI R RGIH(RAF 7 AIT R DL

PEILZ i i) k' 2 R A T 4 o
TERGZRIEF AT

LB P 4FF 0 RS o

75




[xf‘%‘_l-.:]

1—;‘;’& }l‘ﬁ:}‘ﬁ

;‘ﬁ

112 # 6 % 30 p (H = 35484 2)
Bk k| R tl i
B f/‘ 3 ¥ 1 3 k 7\ %
s S S ¥k % % & E— | v
70 BAE Rk $M4#4%%§ ?WP#LP#E,‘%_G%ﬁ—
! e & 3P — s , SR S . . % T oy e
£3F A @ B R 55D fE — B ix 4w = Ve
& C %% E . EREEa
5% e
1 | & 1,833,721,582 | 58,945,679 | 27,052,568 | 66,129,090 | 66,129,090 0 0
2 lﬁ EE A 870,335,235 0 0 8,020,319 8,020,319 0 0
3| At 2,704,056,817 | 58,945,679 | 27,052,568 | 74,149,400 | 74,149,409 0 0
E K2k
4 | i e 1’% i 1,853,433 0 0 502,725 502,725 0 0
%%
A RH R FE P
RN
1. A& {3 F Lo
2. *EFEBREAHIEIR -
3. EIEFRGEI AR LB/ AT G B RIE L RRIER £
é%&ﬁ%@@%%&&é:é%%i)%%¢wo
4 Firk'e ETP—HFEMBER/G T FFLLE S dop A BRI 30 &
TR YE BT PR RTE/  TA B SRR 25 o
5.%%%%L%%ﬁﬁﬁﬁmWﬁﬁ%ﬁ@¥%ﬁﬁﬁ&d%%ﬁﬁﬂﬁ%%mﬁﬁ
W/ H AT R A o FHE RS/ ARG Y TR R
Pim g/ A R EAE)A RN E(RRE R AET BT 2)REE %
B EF R S P HAFAREIA -

76




CIEESICES SR FT )
AEWET RGHREZ TR AIGER PG

112 # 6 % 30 F

I p

Y

BUAgE T IR 2% 1R (ECAIS) £
1 |80 &% P 4E(ECAS)Z £4L > 2 * 4
LY EWET R LR

R e R S TR
PEOLRT A 2R AL

TR H b IR R SRR ARG Y b
4 R s PR NS
8758 2 FRIEEAER)

BAwP
1. A4 {34 1 & o
2. AEAEBBRAHEN -

77



GESRD |

BrRYGR'EE CF RGN E AR

112 # 6 % 30 F

(HEix:3d %+~ %)
S YRGTEE GRS | YR EEAEET | RRRT AL TG
‘ R ORISR A R R ER R RIS AR TR & #ic
3N £ 3 3 ¢k £ 3w b EE I 19k 4
- £ ER , e e % & %R ER)
5 % 473 &R | AP 4% C '
A D A E 1 #c F
1 | AH#E R| 506,780,539 9,000,000 506,780,539 1,800,000 5,900,638 1.16%
LI N d
2 | Fpa & 47,183,375 52,621,221 47,183,375 | 21,736,647 13,784,004 20.00%
e
B3
SRR E
3427 % B | 524,497,321 6,092,099 516,247,075 864,519 | 218,875,258 42.33%
PR
L)
& *F(7
4 | E B IR 762,519,360 619,565,229 731,285,957 | 47,603,096 655,093,238 84.11%
73PN ‘;ﬂ)
5| F &R 219,828,897 717,332,442 219,073,115 5,373,114 152,982,437 68.16%
B Ak
6 1,266,919,096 161,008,016 | 1,265,505,928 9,095,441 634,686,261 49.79%
"
BEHES
7 79,002,389 0 79,002,389 0 118,074,640 149.46%
BT
®EZ R
PHFTE
8 ~ 2,095,241 0 2,095,241 0 9,396,538 448 .47%
¥2 5
Ak
9 | HiFA 41,447,322 1,366,225 41,447,322 638,113 33,815,410 80.35%
10 | 3+ 3,450,273,540 | 1,566,985,232 | 3,408,620,941 87,110,930 | 1,842,608,424 52.71%

78




4 gER TP

BiARp
L A& QATES - L& o
2. AEFBHWAHEE -
3. AP AF AR P 4o
(1) TRG " HHABKECT REGRFET R GE-2P A AT R T R GIAF
(CRM)2_ i TR "GIR(AFAR A B4 2 @Al K1k
(2 TRG* HHEAEETH R GIRED EGRIF-FPEF AT R B G
(CCF)% 2 * b " 4% (CRM)Z % "k 3F °
@) TRG* ERREECT RGP EGIEE T RE Y i R E(CCRHEL T R
EISF(CRM)E 2 R " Apg 4 > 0% R BT A& Rz 297 -
4) Top'efEg: b e TA F T RG Y Bk RS Y B RIS KR
2w J‘z'ﬁg\ptz{,; °
4 BAFP 3 2ARMEF R fEA Q) > TEIFHM Y- LY 4 [22C] &
[#2D] 54 -

BigP

1[4 L4 ) (10C+10D)= [*4 4 = -] 10T

79




[qui: _L]
theHIBR G RETZ ke —IRER

ya " - .
112 # 6 7 30 p (H = 3745+ 25 %)

0% 21411 20% 3 50% 75% 100% 150% 250% 1| LTAM M | F| ® [l ﬁ’ﬁ'* ADC TRz

k% E# X A %] %] 0 E 5 G H I J K 2 B |B| & Q R S HGRERE R

Bl C| % % 5 A | Al 3 b AR

D F 0 N|O|P feaw T

23 0
L

AR e 493,999,993 | 0| 0| 0| 5407731 | 0| 8,707,447 0 465,368 0 00 ojlo|o]|o 0 0 0 508,580,539
2t dopr

Jf e & 3R Olo|o|o]| 68920022 |0 0 0 0 0 010 ololo|o 0 0 0 68,920,022

i

K7(37
;g

"z R 96,063 | 0| 0 | 0 | 152,035,984 | 0 | 353,022,973 0| 11,956,574 0 010 ojlofo]o 0 0 0 517,111,594
v B R
)
& E(7

wE e 0(0]|0]|0]| 50566445 | 0 | 167,636,008 0 | 559,735,910 950,690 010 ojlofo]o 0 0 0 778,889,053
W)

80




5 | REGE 0|o|o]|o]| 40,751,900 | 0 10,444 | 155,959,936 | 27,458,083 265,866 0o olofo]o 0 0 0| 224446229
AR

6 " olofo]o 0o 0 0 0 0 010 01]0]0/0]0950976965 | 198924659 | 124,699,745 | 1,274,601,369
s

7 B olofofo 0o 0 0| 52954222 0 [26,048,167 |0 olofofo 0 0 0 79,002,389
wF
PN AE S
FHRFTE

8 | . olofofo 0o 0 0 0 0 010 2095241 |0 |0]0 0 0 0 2,095,241
F2
BERF

9 |EEFA | 9497093 0|00 00 0 0| 31,756,754 20314 | 811274 |0 olofofo 0 0 0 42,085,435

10 | &3t 503,593,149 [ 0 | 0 | 0 | 317,682,082 | 0 | 529,376,872 | 155,959,936 | 684,326,911 | 1,236,870 |26,859.441 |0 | 2,095241 | 0 | 0 | 0 | 950,976,965 | 198,924,659 | 124,699,745 | 3.495,731,871

‘i%%ﬁﬁ’};ﬂﬂl ;ﬁbp’i :

BiEP
AE LAY L E o
A Fo % A A AOEAE o
TR RERERG LRGN T *ﬁﬁ@%\ma%ﬂkﬁﬁ*%k%ﬁiﬁﬁaﬁﬁ&m@’j%&
R R BE BRGNS ey A B R R G 2 3 o
4, AE VA EPEM Y- LY FE A [£2C) & [£2D] 54

81




[x=+-1C§E*)
AR 3 R EEE L X}

112 # 6 7 30 F

P F3
L | PR gl s G R R R R
ﬁiwgﬁﬁﬁﬁiﬁﬁiﬁ
) &“ﬁﬁéﬂﬁwﬁ TP A 2 BB 2 A R P
ﬁﬁﬁf'ﬁ’ﬁf‘“' B4l E & b gk
3 TFRGHAAPM L 2 RS RN R
4 | A EPME L IR PIGTEE 2 FF
WL F ARG &F A B2 7 iRtz A I
5| 2% BPFP IR 2R E 2 @"%xggwuqu& A K
N2 FTABENAS
g | T ETAEE LI SSEE SR FALS
Arig 7 PRz AR LB
fo MEALT A3 & 2 B
(1) i 948 % (PD) 2 2+ 21 % &7{5\%éaﬁ%wwﬁf
*"i]ﬁ':ﬂi;gtﬁ;»7ﬁg‘ﬂb-§rlpl PD-}F’ﬁ/zJ‘
LTS RP IR TP EIRFEFREENT L
2 R F])
;
(2) iF 45 4 5 (LGD)(4o & pt 55 idnd (TP 8 2 ik 4 2
FEEE CHWEORABRYZT AR EdoR R
P LCGD -~ F B F 4 B RG K2 PRI
(3) 3% fhktalic> & 3 /72 B ¥ chiEK
8 WP LA FTAELY PEIEGINERR RET A
St
BA R
1. A& € 379E% 1 & o
2. *EEHBREAAER -
30 AEABI T2 Q)P H3F AANIEE L2 FARL o

82



GG N )

PRGN EIABILA LT LR R G EGIE P IR

112 & 6% 30 p (H = 378 %+ 25 9%)
Ried | TRzt | T | TR %G | TiE | i Tia | T | ks Tia | TR I 4
N ek & Gl | * \ R x| 4 3RS I I UE T I e - S S o8 7
' B HEx'HED G |H J
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
4] | 2.50=PD<10.00
X | 10.00=PD<100.00
100.00(:z £7)
b3t
BRH(2¥ k&I

83




GRS R Sk T AL B

én\m
4

B A®P

1. 24 {3 X E o

2. o B REAAER o

3. AU X #HAAPIERZ S PRGN DL RRATS DR ()L ¥ WEF-HART S VBERS UG 9B
FLRENF A FZ) (V)R > Befetean o @ SRR IGEEZ L EGA AT DO ERRS (R D)EF 5 (V)£ F-FRp
FTOWMBEESAE OB F/EHFAF2) (DE EA-ERBR(ERBRF LIRS (ViDE 8 A-A 23R kg 5 (Vii)F &3]
P EFST ()R B F EA ARG ()F » ekt e 4 B AHP IGERZ RPN IR E L R EFAURF LS BAREAS
G AR
O RGRGTHET BRI PR EREORGBFL LE A wA o

B, BAMI AL RGL AR AL BRI AR FMA > A A UAFLFT IR SR TARZ ZYBI AR FmA - BFES
FRIEZRGERTAFZEIPRFI AT BRI ALY 9P T2 2k o

6. Rdnd P RCERIE D A EIRATA R A SR P BRI RE T R RIS ET)

7. TREHRGED ARG AT RET AR AR 2 SR GBS T BRI TR L KRR -

8. TIoh W gkl Y R ML A R T R T L A ks

9. TREFRGIRE B @R GRS ZBENEGE PP YT AR A

10. Ac 4 A TRBENW I L BT P 250 Al T AR

11 T35 G F [ O %GB L2 x5 o

12 T3 QA F B9 GBI ERFRBOHAF > BOHFLAFLFEL TR ISRk B2 24

13. 23R kG BB EIPHE Ty RY S @Fﬁ%ﬁ?é?i%%ﬁ»o

14. T35p Gl RGBT ARTR Y RG Y BGRRELENRGH

15, FF4F 2 B FHMAF TRY RGpIGERE | 20 P L L AILS N2 A EF LR o

16. 3F 2 B @ Ryl BHM T TR RGP ImE 2 | 2 2 TP A 2 AL N R JF A B 235 o

84




[x=+=1C§*)
DA RN 1Y RNy
IR

112# 6 * 30 f

"SR R

ehavcd —p FRFER IR

7P TRETFIEERY SR 3on i
ek 2 b 'RET A s
1 | LR R 305 2
2 | AR RRIE P IR 2
3| SLiT-FAAAP TR
4 | BEFRIR P IRER 2
5 | EF-AHPITE R
6 | £ E-BEPER IR 2
7| FARTE %%@ﬁWﬂsé
8 | HAARRT ke 'h-EFF PN I0iEE 2
9 ?%Jbﬂfﬁwﬁ TEE
A k&)
10| 2 84-02p k%
11| 2837 [ %7
12| #© %8k
13| FHFEA-AH P NEE 2
14 | BEHEXA-EPEPN IREE 2
15| B » BJtR Z- A AP = 2
16 | B » RJTHE -8 FE N IREE 2
17 | B3+
BRATLEERE & hh RIRT AL AR

i

R

1. 24 {3 L E o

2. AEFBRAHEE -

3A R AP ARE SRERE DL GETA A RELY FABARE &
ﬁ‘f?%&‘ﬁ#‘w)é” PR T B 2 R R BT A

A RERGHT A ARE T FILERE F2 LT R GIFOTE T A H L R
A -

85




GEEEED NCE £
EPRGRELAGHTARRA P IER
112 # 6 % 30 P (H 374 %+ ~)

A% o %
L& T A &% h'&F A

%P

T REFLD ZRLGHET A
A AL

h

el

A 0T | B o= | T

I R

P

g
&

AR RS
s

L

= 4e | | ¥

=

WARIFAP ZR'GET
%é‘hfﬁ' FlZ P

\ms,\\ooo\]oxu]-hwwv—

BEiLEP
L A2 (AT L EF L ERBEAFTTH ¥- RS I THILEEIFH
%) o
2. AEBZBRWAHER -
30 FARNW : FISLTLthg B e chd (s 2
Tr].wg"fd s EE R T SR G g o

4. T A Fr TR EE A R R (Ao éﬂli%ﬁéﬁﬁt"“%’%@)%%\:ﬁﬁ?é‘%?
2 b o

5. R AT FIHCIE 0 HERP R A i S e Al L R S R

6 %;%EﬁM.féé{ﬁm7ﬁ%%&?ﬂ%%%ﬁﬁ%ﬁﬂﬁi%ﬂ,égmﬁ
HALERTIE T AT R o

7. PR R R BT R F R SR 6 TR

DT BB (e ) e A2 e o
FrEe e AN $F 0 BREF R LY S A% N Y B g

©
s
®

N

o
?;}‘
La
&

1\\5 \,1 \&\ 5h @;, 3

MG H B g A ﬁﬂﬁﬁlﬁr}ﬁﬁ%ﬁvm-ﬁ%ﬁ’ﬁ B F] o
10 R PPFeEa L B P > T BEE D R g -

86



[itd=-L3

1(7#7)

L RRMEAE GBI v AERB P IERE

112 # 6 % 30 P (=% %)

i Hg b | s ”%%f AR X ERE f%%§<¢£@

Fe e AR | O e | i g ;%%m] R SNEIE N &R
3 X &%Eléﬂk s Bz i " : . ‘ﬂ@%ﬁfigm
T ¥ £ K J& %\"ﬁ &) A
s T HHR TR Y
cERPENRGHDT L F'GEFE A KT
F 4 Hwp

1. A2 € 3795 1 & o

2. *EHBRAHER -

3. k' ﬁﬂXﬁﬂéﬁﬁmiiéégTﬂﬁ%%ﬁ*imﬂ“Wﬁﬂ@ﬁﬁwmm
FIWMEE-FART S (MBEZESIAE B F/E 92 52 wm%»@ﬁ%#;
BN IREEE R L R AAeT (DA R RO (D)8F () £ ¥ 5 (v) £ -
BART C (MIEEES L ww/;;m;%:a:,;);(vi)}g - r%éfi%(bﬁ‘aflﬁ
?%ﬂ%%%@@%%ﬁﬂﬁﬁﬁ%% (vii)F & 3]-¢ P £F 27 S (x)H @ R E 3

P (X)E N TR A o A u i AN IGER o R TR 22 AR
&9 B 2 Fo i W AR o

4. [F bR R AR P o SFHE O OMUF T AL F M P T L
ﬁﬁ«afﬁiﬁo

5. T3Ig N F 2 kG I SR SO
4T AR A Lw%@ﬁ&:—?"igiﬁiﬁﬁti 2N 3@-331‘3&"%%”/”\.3_&1)’\ 2 A A die
BAR A A ERET A BER ()T - E R A A A ()M E AL P
EENAIRE S

8. AERENZBHA I ARAERY B EHA Lo

9. AERENH{RA Y PATHAE T - MBERERT AL AN AT 12 B
FrE A E N2 B L Hco

10 T d ERENF 130T ETHERGENI(FEE4 T A2 BEAE Y s

BATH 2 i 91 A% U“ﬁ&ﬂvm%ﬂA)ﬁvvu%?ﬁ?%&%?cﬁﬁ—ﬁ

sk fE B R R

__ o

87




CEEREDECE L5
FRRT 2 RERSHN LB G RER P I ER

112 # 6% 30 p (H =t 374 %+ <)

FRRT
EFRGFFABARE
L | Zoeh | R F'& £37 D -
paup g | LR RS — ~ bgb | T
) g | S| A RE ) ER ) R BEERET L | s
) z, = =y =< =y =< oy o= | OF e
A | B C |B¥ | BF RF | 2&ART
<25 & 50%
1|2 ,
=25 & 70%
<25 & 70%
2 | 2F
>25 & 90%
3| %R 115%
4 | v& 33 250%
5 &9 -
6 | B3
BRLGF* ABART
SRRy wrs | o
i TAE | e e B | B
T o > —% ] D .
y e f.{'z? £ %F 18 #ic e R ’E\é—E 4 F
A B C
<25 & 70%
/ =25 & 95%
. <25 & 95%
=25 & 120%
9 | &% 140%
10 | v& 33 250%
11| :E 5 -
12 | 2t

£4RHR TR

88




fEheEe

- m%_\: \:—F—’-ﬂ

i+ e APNEIFA| A REB| R RHEHC | B'GAWD | BGRFAE
13| 2R3 3% R 300%
14| BB EFES B 400%
15 | B3+
EARBRTZRP

BAwp
1. 24 L3S 1 X E o
2. AEAEZBRWAHER -

3. AET
(1) #HRmp@F o

B F MR- 24 F A [ £ 3-C) 4 AMAF R boT

AEFE IR 2 HRE) L R0

iR 2 43 R Wi | &Y
BBB-(#) | BB+¥| BB | BB-3| B+ | B ¥ C- | N/A
2) ﬁ%&%%f TR ERAT 0 AT SRS A R BT LS R
Periefiz gy WESE G -
@)%méﬁ:ﬁw@%%\%%ﬁﬁw%ﬁﬁﬁﬁﬁﬁﬁ%%ﬁ
(4) 24 EF  REFHBE AT RERGEL O R GIRF S ET ARG -
(B) R'6&2F A RPEFTAE RNEF o LY BERGES B b GR

—%;21%%50

R

(6) FEHI A HBABTH LGNS FAHEL ko0 T 0 FHH L &Y
d TR GBER U EGETETEIIZRGET A 0 B R 8%EF A o
AZZRUFTAFART BRGF* 2 HART
e F 4 2p R brEES | TR FlaRE & b ' 1R e
<25 & 0% <25 # 5%
W - [k p
=25 # 5% =25 & 5%
<25 & 5% <25 # 5%
245 - 2 4F -
>2.5 & 10% 225 # 5%
AR 35% m R 35%
LESEH 100% 1% 33 100%
E 9 625% &5 625%

89




[‘f’]‘%t: L =
1(&R7 7
7 )

2 h L
Sy IR
- 112 & 6 "
- 30
i |
1 #%i¥%;@ -
51 gl ﬁ\ |
= ok I\u #%;ﬁiﬂri; | |
4/2“ -
7 B IRE N
L R d
e R Kﬁ%ﬁh
ﬁ (g e
NS

": )
‘j\

P i 2] P ,k é} ;‘ é}—» ]:[;C i\
2 N
3 FE il: 4 4 s AL

BAEP
1. »
" ,;j [T . &
.eﬁ%%%ﬁﬁo
B 47 o

90




COERRS
REHLIRETRGEIE2 RSN

11226 " 30 p (M e c g+ 2)
AR N %1)35’&_ 4\:’}§ii§ ’#j’;—é—l—a v}lﬁ;—gg E—'ﬁ‘t}‘;‘x
A BB | $ocke | FREH | bCESRE AF
i WHLE | Rews | pray
C Alpha & k'%iF E

ﬁ ;'; (SA-CCR)

18,530,256 | 24,997,169 60,913,803 38,455,311

% ﬁ“f"

* R Kﬁ*“wﬁk‘ﬁ'ﬁ i{’E/Z‘
l} ”"“*\ﬁﬁ

8,273,019 3,955,753

(9]

F\ IR =

42,411,064

ek | O

BT A AT 20% 0 4 74

L E

rELFHES L E

A BAAHIEIE -

&2 (SA-CCR)(FT2 M & g %) @ * 4R 72 (SA-CCR)F % » iz § 3 & ' §7i2
(CEM) 2" £ & 7% (SM)2_ 2L T3 4R -

4-{@ﬁ?&%ﬁ%@i§ﬁ%%ﬁ”ﬁﬁﬁﬁ APRFERL TR bR

ZEORGE O RGY RGP 2R YR

(1) @& TIFRSI3 = nif @i | MR EAEZ {2 =R Ak -

(2 FERIHIGTRGZF AR AF2Z I H I B B B ROT AL
FEAGA-ZERG DRERG AT F U R G REFHNEL B
RAEHFE2ZHE L AR Y RHEGFREE 2GS E o

5 2272 ¢ ZRTBGFTFRAECVA) - F7 H5H LI HE(CCP)E 2 Eb G k&

6. A% F

2L AEAIFEF 0 R IRHEF o

91



CGETRa A

T2 RGITERBECVAZLFT R

112 £ 6 7 30 F (i 3740+ =)

& = % 4
% ’JE’;‘: ﬁi‘iﬁ\‘fsv J}L’ﬁ'[ﬂ’_?é_B
2RI A

LRTE T B EERAETE T AP R FARS

(Db % 4 5 52 5 %40

QR4 b E> (7

R EE S
NETE R T R e

PR3 FAES

W

BB RERAET AP RAT

RN

2 AT

BARR
L k& (ATEF L& -
2. AEABBRAHIE o
3. TRETRGHRFEZENE G

PR RT AP RVERO ARG R R
ZEGRGIE B RGBT R
(1) & "IFRS13 2 il @R | MR ETA K2 B2 =g a8 -

(2) FERIHEHICHRGZFTAPHRF RFL LI H I wB Rl LHRDTAE
FEAGA-Z2EMG TERIGLTFIE LG AN EER %?/
ALz HE 2 E s AT EAH

Rt 72

PRAEFRE b RIS R
4, 24 F 2N ARAFEF > A ZTHF o

92



[*i4=2L]

LRGHINARGRELSFLR

3§

112 # 6 % 30 F

R RE—FEE

(H it g+ 2)
&Kﬁ’}’gﬁix i—:—’}’,%xﬁgﬁ“
- 0% 2% 4% | 10% 20% 50% 75% 100% 150% | 1250% | © - -
Fe e 57 3 B3
1| 2R R 85,458 85,458
2 | e A Fpa £ R
Ri7(F 5 EB P RE 2
3 764,274 | 298,561 8,108,900 | 19,435,289 2,223,766 30,830,790
P RERIHEL)
EE(zHERLE RS D
4 ) 3,483,812 | 15,478,795 21,573,924 40,536,531
v
5| 8FE 84,508 84,508
6 A 0
7 | At 849,732 | 298,561 0 0| 11,592,712 | 34,914,084 0| 23,882,198 0 0| 71,537,287
€A e R FE AP
Gowmgy (111 # 127 31 p ) B R'GiFaRd 20% A F SR HE s pid  REFLILERT &5 TH et gate o
BiAyp
1. A2 (3K 1 L&
2. % bR B RE A AR o
3. AAFWMAE R RGTRAECVAR UL G R -
4, T FRIA ARG RGP 0 Y NP E T AL ROEGE

93




[2=+-1G§?)

ERGFUZENBFAFLIIHLIZ® R G R'&—P %3722 (IRB)

112—/& 6 5 30 B (_EE,: %?ir’;’fa,}:;b,%)
£ owaEDys s | RETRRISEE | TORAE B SORRIE | 200 | BRETA | T Ob G
& ul & Epy e . PR
) 2 3k 8 R 'R = 4 & R #i

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

A 1 2.50=PD<10.00

X |10.00=PD<100.00

100.00(i& 4)

13

B2 kA

£ 4R R TR R

94




7.
8.
9.

AELATES T L E o
A2 B R A AR

BT X A AAP S22 $ AL R (DL BR RS ()8aF (i) e BOEEHEIE N SR 6 5T A R AT
DA BE RS ()4 5 () E o AW % BPFN INIEE 2 A LN ey 2 m;%k " z»;qf;]),@?p,w\ 5 5 4 o de

_:l:
BN EHRGTRT L ?%%H%ij%%ﬁw’aaﬁumﬁ°
ENWFI L RE YR xz::}fgﬂ\%\ W F 2 A mieFwms o m 22 A B b xﬁ,,iﬁé_ggiigwgg;A\&i@ﬁgm&\ NS = A

;E*"%L%&‘ﬁ'ﬁ—ﬁé_ﬁ7&v]%}‘k"—r‘év\&?rf%i?"% EHP I B
TRERGTRGIRBELLENRGHE MR ETAVRI IR TRC T RERFRLENRGH R T RERRLEF TR

(1) & TIFRSI3 = o g | MR T FEZF > =HAE -
(@ FEXEHEGT RRLT AR AL

LRI AeH A BT ALE (A G b MG XAERE A R
R ARFHINZIEI I EEIIE I AU S ’Wé‘é%yiﬂii%ﬁ%%

I AV ke I
BAA A r'l"l]}‘?ql FHWIAB TR 2 ERA Ak Hr o
TEE OBy J%%ﬁﬁ%7%ﬁ4“& J%?°
TREHFAF D RENRGECRLETAZSENFAF c B NFAF LRI TRG T BRIV E SR o

10. T35 P 4 mka%%ﬁﬁ%~mv‘ﬁ“”ﬂﬂﬁ°
11 %328 e fede t BGIET ARIF ARG T B RIF L E ARG

95



[*td=L=])
ﬁ-.:f. * B xﬁ%:ﬁa s f‘rrr',gg_gv
112 &£ 6 7 30 p (8= 374 %t )
JFA R ERE &L 8RS FRESRT AL ZEFRS
P e iFRmr a r B E | REHEFSELSATE | 1Ry | REERS
FE A ZEE A FE 3 ZLIE ESEAT n% B ESAT I% 1=
& -+ R 3,613,978 166,954 119,855 3,562,922 22,512,860
RE-H e 22/ 44,043,009 597,342 | 14,501,404 56,657,712 3,259,911
LR -
— 2,000,680 123,274 830,742 86,619
F‘ )
2L AR ¥R
N e 879,131
7if %
FRS G %
(Government
agency debt)
A f? X 22,578,171 35,163,239
& Iﬁk fﬁ X 1,454,081 27,719,439
His A 326,595
2L 22 | 49,984,262 764,296 14,744,533 85,962,759 88,742,068
€ RH R TR P
BA R
1 A2 LFMES L& o
2. AEEBYAHER -
3. LI (SA-CCR)F 5% » fit4 |4 ﬁﬁﬁﬁﬁ SRS s TR S b E
AR BRSSO BRI E G Czbrp g |5 582 (SA-CCR)F *5 {5 » 74
ﬁﬁﬁﬁ%i%%%@ﬁﬁékﬁvﬁkai
(1) i BB AR NEFF .
(2) Ziipdp: ERE2EU LA RS NFG o
4. TR E-FRFN ) RApUATER R RE -

96




[(fd=z=+L=

FER
I

X

P S RE SR G

112 # 6 7 30 F

Ig P B~ iR g
4 0 0
B i g gy 0 0
(i ﬁ.&ji:}%:}%ﬁx 0 0
RTE R #HR Y 0 0
i E 0 0
Hi G r AR 0 0
vPAERY 0 0
’Afbf}:f;é'_ 0 0
o ilpE s E(FA) 0 0
Sl EGfE(EF) 0 0

AR TR R

BAHEP
1. A& {FpF @ LeE o
2. 4 BHAREL -

97




[zt )] (F3§?)

LEHERTREGRGZAGIET A RS L P IHCIEAMM)

112 & 6% 30 p (B 374 s )

PR

HAFLP RGBT A

1| P HHRFELPZRGET A
2 | FARK

3 Q%’z}*‘:}:f-fgy rr%;?rr

4 Fr(WE N IR B )

5 '%;zpmb'?f(‘j\(ﬁ"iq,. T )
6 | B~ 17 8 s

7| e e

8 | His

9

N

I LI EE

LA P

1 22 {AMF  LEFLERBIAIZTTHR 5 -FESFFTHELEET A4
%) o

2. AEAHBRAAHE -

3 AARMBFAR GAIHEIG T RGoBE R e ] 2B G

4. FTARM FUAUF MR G RIS B S R h (¢ FATERZ BB T R AR) e
uﬁgfﬂ;y BEAS E X Wi ARG RPN o

5. REHILT R FERAFIIHILT RFLREAHAGRT TV BRI
RESGE - RRY o BECEEI RS A %‘%éﬁ’ﬂwmiiﬁﬂ'éi
p e 5 A

6. HA L AT T » WA SRR LA E 0 50 d T B2 R A
R R

T ARSI FI L AR L R B RGE R AORA S R 2GR
EALEATIS TR ATE 2R E 0 W A B

8. Bl E T A BT A AN TR R TS AR G g

9. A HH I G FIRFAFS I LATERLEL LR o

10. ¢ - @ iaio W Ba2 B MAFRZ LT = Ao ® ~ 710 BRSEA)
MhBH R A REAPTRLGBTARE DT TEL L AT

98



[t4d=L7T]
B EERIHE LS

112 # 6% 30 p (H (= 3545+ 2)
7 B FRETMREREL ] e
ERGITA
1| 6RE? BERIIHEERGY 5,971
EREYPBERIIHIIIZ R
R R £ £ )
(1) BEg™ v L mE & 138,706 2,774
21 @ ar e et aRE &
(3) FEERT 2
(4) Srizisp FEFErE s
3| M3 R bR 4 764,274
4 | PEIE MR 4R £ 129,855 2,597
5 LM ks 30,000 600

6 | AEPEHAL

7B RE L EHE RS 1,246,719
AEREYREIIHIIE A%
(B R @& 2R K £ 35)
(1) BEg™ a2 L EmE & 54,057 27,028
81 @bt it b imy 1,205,806 1,205,806

(B)F pEIRFT LS

Q) Bf a2 BE SEEEE S

9 | IR R LSRR £

10 | 2R3 40 %3 £ 27,769 13,885

11| FFLsGehi gk 4

99



1. A4 {3 @ Lz o

2. AR EBHAHER o

3. BP RERIHI(CCPFT #3477 > 2 FHAF -

4 FTRGT RSP LZEORGH M BT ATRF IR T RE T BRI

ZENRGT O MEY RGRRL R F TR

(1) @& TIFRS 13 2 o ff BHrE | M AT E2 B =R A K -

(2 FERIHICYRGLFT AR OAFLIIH I B AL ERDT AL
FEA G- BENG TERG AT FESE RGP AL 8
LEHEZBU AL A Y B HEFLE L b AR CE

5. FAMFENAE Mg R R AFARES BY BRI HIRFLIRFAL

B2t

6. AMpzE ks il
AR ES YR :

7. I3 RS UBLAIRES NG -

8. IR HEEFAUBAIRY S ET .

9. AEAF WA A FHF o

N

100




[2=zL2) (L ERZ ZHB)

29 W %A D:3

112 # &

P P

Y

2. WERGFRESREEY

3. IFHR GRS LR h 2
12 8

4, TTE R G EEE b RIS R 2K
B E R bk iR
1B o Kk g

5. # TP Ay ATE T LR

1@]‘@ fg_‘rg V= #ET%IE 2

1. 4§ J}%q*mrﬁl‘ g2 >
i .vk—gvz '_'ﬂ-/% ° @ —:M\ié * AMA
Eﬁ?a;};@%]}\_zy—%;‘}ﬁ?‘%@@’frﬁ&

A p
i :]‘—3—117 o

\4\

i Eﬂf

K§ ]iI‘E‘—%I"_& Iﬁn’] |§ #* —7‘\]7‘:{7‘& o

2
FrERFEZLAGGHEBERFEZHBAD > FARMET E T (N/A)-

101



[wd=L=]
T¥ R % }%;—Lﬁ?‘ ﬂ\—iﬂ‘%‘% it 2 R

112 # 6% 30 p

& B #F A By #RT A
109# & 43,316,345
110# & 44,976,215
111& R 56,112,664
" 7,226,235
TER G BT RT A —EREFERE(ET)
112 #6* 30 P (H = 37451 2)
&R SR G T A By RT A
OO0+ A
BAEP

1 A& {3ms: La .
2. ME IR AHE -

102




[z LA)(EERT ZTHB)

E ST E L) S X 3
112 & 6% 30 p

IR F\ ?
. b R

Kog &rinde
) B HR R

TR AR 2

3 |& fﬁ':& ko kuz

R
B AWRP
1. AE L FTHEF 1 & o
2. AEAEBBRAHEN -

103



CHEEED ICE £
B R % F AR R IR

112 # 6 7 30 F

WP

(- )- R

1% 3k & F g2z

2 [P HREE IS

3 % BhGAFLE R R PR

(=) 4302 b ' E(VaR) -4 2 B 4 R *& 1B (StressVaR) i3]

B GRS B R 2 F Ak foh G
4 |(FF AP E LA RS2 B G- F b
%)

SN N ﬁﬁ‘fﬁ_ﬁ% R ] o bﬁﬁﬁ ﬁﬁfﬁ_?
PR Y Al

6 |[HAI(R ' E/RA R G E)Z - P

BRI AT @ % 2 Th'wE(10 X 99%)» = F - Rl

¥

" lpmmizrs
B tG E(VaR) B3 s p
(1) FR L AT S
8 Q) HEA R E i * hFAYTE R E AT

LFHRBE 6

(@) 4rimid-ziFy 10 p 2 b "G E o bilde @ HgRH
1 pRh*Ek 195 10 2 02 > & & d #5157
TEENIOPRGE

104



(4) 4vid = 2 o Bl4rd 73 B B b o Kb 'k
2= F?'%w'mu&f’f_;‘l’-?r M ofs bekd o B F
FEE - WA ERENBLR G- KR

/R 4L
deid 2 %

(B) 5 A (» R E TR A LR AT 2

2L g
Bt

(6) FFAF 235 o P ik & Tl ERBERY
W2 AR GHEE AV RS
SRR

s

4 Jb *& 8 (StressVaR) fi= 3] o p?

(1) 4ofmilzdFb s 10 p 2 R4 b ' 1E o bldr > &
FHLPR&ERFAIF 10 2 fE o 2 A
BHAZHEN 10 P R'GiE o ok
ARG ERE T URP R Q)RR T

i)

(Q BFrER RS PYFE A

(B) RE (T ALY & LT 500

3

CELY. SRIEE LS e e

(5) ?"-’pg ‘}'@F‘/? Fé/,}-*m]gﬁ‘;%_,\ = ;7 ’ T' ﬁ-FMP\ 30
oA 2 BB EARSTR 2 TR Skl
pRR- R

(Z)P A GFEH R G R T AP

S
-

B
2o — AP

(1) BERBE S 2 2w (% % LA AT

10 i R e A )
(2) # 3 B2 T
(3) Ap B 14 iRk 2 TR
11 TR T2 S 2

105




12 (@ efEREEL L7 PR Fag 222

13 | fcd 2 = 2

(m)P3ECAI G R 25 b G BT R T AR

N AR Al =4
S wmi - HGRP

Koo L2 A2 E R

e WL $
(i) 57§ LB ERE» BHAEY
14 (i) /e » B ERE» §LEH

(1) 7 M AHHD lkap%’%wiiﬁﬁ*

(i) ~ mﬁ%’%%ﬁﬁ%ﬂl?% 5

F A (AT E)

(2) *&—%#B Fﬁg ’é‘ﬁib‘z‘\ﬁi7 ? . :}“ : ];}E’%

-

BTG E P
- EFAYEE A 33

(3) F MR P 2 T o blde o @ * AR
X IR Hpp «Eg\u

.

15 A2 RRIPF2 > 2

16 |ff SRR L7 =R F AR R S

17 B BwE 2 > &

B wp
1. 24 {34 1 & o
2. AEAEBBRAHEN -

106




pﬁ%EuL]

BB GREHT AR

112 # 6 * 30 F

35 P b A A
AERWIHELF &
1 B WACEIE N AN WY 66,752,800
2 BEEERG(- 42 BYk %) 3,184,063
3 b b % 6,871,549
4 | BFER%
i 1R
5 TR 1,335,088
6 AR A T2 87,213
7 B A 17
8 |[EXME &
9 |3t 78,230,713
R o L/l E R W

BiEP
Lo&& (FPHF - 22 -
2. R AR B AAL -
3. AFAMBYTRFARNIZSE - @I FRGRGRTE -
4. EMHEEHET deltaplus % > delta 28 s @ » £ B 'g 2t 5 HEMA § % Gamma

2 Vega 2 i e F MEFET SR &IEFTA) -

5. ¥ Sz - TR G E IR R E 0 8A KH B BU kR T AP HR(E

LR GEFTA)-

AR
1. [ e L+ )9A=[*f4w + ] (1+2+3+H4+5+6+7+8)A

107



[ide+-1G§?)

DR R R EET A BR 2 —R A (IMA)

112 #6 7 30 p (H=: 374+ =)
k% W%
RgE | BRAR | MR | 2ot | He E | R | RGE | B4R | BERE | 2elk | e K| k%G
R A HEB |G | bR FA2 |G i H |G | bR FAL
C €D #*F I 2] 3t

BA b G T A

ook B2 g E

o212

SRR R

g2 A

&

g

#u

HARGHET A

L RERF]EEP

108




SN

10.

11.

12.

13.

14.

AELATHF L EGF L EBRBEA ETH - FESETHELGEEFFHP)
AR B AR
Bk $E i 2 R e
HAl = /R g B T (AT EATHROE) 2 F A AR E 2 AR £ S s R FALE - I (AT F A - SRR
%mmﬁﬂm'n@ﬂ%’& RERGE 280 - P22 UK 2t B ERGH 2 Bkt ®a e #1002 ¢ FIRTERLIGT

B9 % )f@ _rjpr as LR TS AR G RS o

ﬂw:ﬁéﬁ%g@ﬁa g-%@’ﬁﬁﬁﬁﬁaﬁﬁﬂﬁ$iﬂﬂ@ﬁﬁﬁﬂﬂ’uﬁﬁﬂl‘*ﬂiﬂﬁ&%rﬁé%@*
FHEL R
P%&ﬁrgéi&%@-ﬂwiﬁ%mgoa9%@HH\@?ﬁﬁi,ﬁ?iﬁﬁwﬁiz&%ﬁﬁﬂﬁﬁ?i?ﬁkuﬁ%
CEE W T ey

m%&%ﬂAé BARGE A [EREARGENO X 99%)F N P EFTA P L FBMA R R ERARET A
FIX125 7@ M2 h G T A o

BARGEFTAZAHIFR G R G T RENZ BT RT A e L F MR 2 b % EHCIH T AP RIS

2 Jﬁ.‘és}'f'}pﬁ}’

PREGUFTAZ 2 BRGHEFE I [2o BRAGEITRT A VLA BHAE 2% ERAMIET AP RIS E N2 b %
EEN

AR GUEFAZBE 10 RGE/RA R E/BIFR G R/ 20 R GRS A 2 FURPRT A(RARRP R 2P
BTN G T A - T FHRMAREL BRI RT AP R - TR TR
AR GHFTAR 19 [ HR 'GP AR 2 AT AP R XI2S]TE N2 R G T A 0 Y (a4 ] = 18 2 dcid -

y
R

109



[(*tdet=]1(F3§?)

W HR & E—p RG] (IMA)
112 £ 6 % 30 p (H @ a3rd -+ =)
B % (10 = 99%)

B4 B % (10 % 99%)

BT B % - #.(99.9%)

Dok & F A342(99.9%)

"
=

Wk B
BT (R i)
£ gHRTE D

o
w N e ¥

L
rELFAESF L E

o3k B A A A B -
,%ﬁgﬁ%:“%ﬁ?iiéi&%ﬁ’Wégigﬁwﬁiiﬁﬁﬁﬁﬁ?
(B4t R B F])5) -
4. AL F RINAABAGEF R FHEI -

110



[ike =) (2i§?)

ERFEZVRETRRET A0 2 &7
112 # 6 % 30 F (H =A%+ 2)

200
150
100

50

5]
]

-50
-100
-150
-200

W 5 EfE{E L RS sba L BEGTEis b

AFRE

B
1 22 (A5 @ 2 & o
2. A BREAAEAR
3. B AFUAET NIHAZZ RERF AL o
4 THFF G AP ENEIRERT T ALLEGEL TR o F PR G ERN &

BERE L] A EHFFHEF 9% REEREXT o TR h G o

M
1. ﬁf?ﬂ%#%?% wARRREE R 2 TR E (‘i*éﬁif*' "2 BlehiE) s A HE G p 2 EAT

WARRMRGEZFF2Z L) TEFRPHZIERTF
ﬁf‘@#&l?@ﬁxﬂiﬁlﬁ,_ ;}’F_‘i7 Ll‘ﬁ{ L B
ﬁﬁ@ﬁw‘~ﬁ&ﬁwﬂﬂ’ﬂ%?%ﬁ§{@ FAWARSE » R RRRIE

ﬂ
B A TR ER A EF 2 BE S TFRAPFRFELT GG o

111



GEX-2al-D REE:P: W TihRE)
BEM ARG TEBE

112 # 6 7 30 F

WP

Bk end T R fos §

AEFRL M2 LIRSV ER2Z P RES % E
1 hFAZG*h A @I HE BHIAAR S ER %

RIEZ R R FT 25 H])

NEEEEE TS T S8 TS
(SPEs)

(2) P 5 it 2 MBI

() i (1)2 F IL4Ti7 28 fE 1Y 4247
? (HFHREFBE 2 HFE P RGERT
AL E B R DS

(3) WP AR EE S R P IEE A HAFT
A2 Ap MR

3 |msEms L gk

FE A i 2 kIR ok =R B4R (ECALS) & 4L

4
R R TP RN T

g

G2 i (IAA)H 3

(1) R WG AR 2 ) NG fooh 38R - F
YRS R RS R R

? % 51 (ECAIS) F 3t
=N

5 L , _
(2) PIFERARR O WAN(F B T
RO R AR R )

(3) R BALATR P kAT Ao b b AT
SRR SR E NS S s SR

-

—

PR ARG (AAT A BT R ™l

4

N PRI L S
e O FRFER R

112




F4H®

1.

w ™

uf o

AEFEE D E o

A B AAIER -

Yok FEFG S R B BAEE S L A PIAREL R AE R
AEERTFT AT AP o

S M A% f IR BRI T AN T A 3 X (asset-backed securities)

% | ¥ %38 % (mortgage-backed securities) ~ 15 * 3 32 (credit enhancements) ~ it &> |4 f
7 %7 & (liquidity facilities) o

IE% I~4 5P 3 iy 5 il a b3z Al4e4i7 (7 ’?“"’ﬁ‘ﬁ#)" PEB o

FA2NGY EREFELAHMRL TP » wrkREFLAFE I T HEEFHE
;Lgisﬁs;@ CRER S B ORA D B AR IR e o/ 3 & o ;? F+3
T e A5 blde o FTAAAR ¥ > L (ABCP)2 ¥ (conduit)frig A1 T 1
BX32ZPFRELEL LRGP ES L RGY FA DR

% SB) kG bl B 4 s S EEE T 0 R kiR AR L
Baosrdg X it E'e(riz* 2R ARP FRES FERPETES - TARAA
HEX BB EEFE)E

113



GELEED |

17

F2 ¥

P =

k%

112 & 6% 30 p (¥

DERTE R )

417

iz fle b g

47

#

g 23

e

g 27

L
v

'l

,J‘ —éJ-

Wi f&

42,970,650

42,970,650

298 3L 2
rEE

20,818

20,818

ﬁ %l_qn](zg 21

LER R

BB FR

B F R R 2

b P

@S

3 2L
EX

42,991,468

42,991,468

£ 4 g H R FIZ P

i
k!

w N e P

%}FL.

D

D
‘%2“4
p)

o
s
& &
T
ST

e
4
5

s
g

A
D
ow

T4
Py
E

o

e
N

@; .

=& B

W gy

4 :\;\‘1 :\%‘_
o
Hw ‘%
)

= BN
g(

t‘i“

SRS R kG S BT RIS
o ALE LR TSR Y R AP B2 F Ry

4, faf’?]"ﬁb u'r],_'_ 2 — ;F% y Ejlp}%%;ﬁ};ﬂ—g

(l) 1__}3'*\1

PEAE S REFT

B * R &2 47 o

114

2 pl g

A Hﬂrm; Ap o THBHEL

I 7 4

“&& %"?

et

ERE:2



(2) #=FAAHRF ¥~ 5 (ABCP)Z ¥ (conduit) s 473 (735 F 2 Feifsdf > 7 K
BT RS B G2 ﬁﬁ,%ﬁﬁﬁﬁ‘%ﬁpﬁé@ﬁ**m%? A
ﬁﬁxg@gaﬂ\%&nmﬁiﬂ%J’ﬁpﬁ#m@ﬁ‘gﬁﬂma%%’
%ﬁmﬁﬁ%ﬁmo

?ﬁﬁ%%@%ﬁ% 2 FAAE mA
<{@H¢ﬁﬂﬁﬁ@ms R S A N L RS E S

E.é? N2 b P o REFE G R G nfn—l‘;z’ RIELF T3 T A B 8 T Fl T s |

BIRGRIE F LM B RRTRTBET AT MGG RR AT -
ﬁ?ﬁ%f“%‘ﬁi’afﬁ}u KO AL I BrH g E\gé W) E A o

115



CITEED

112 & 6% 30 p (H =t 374 %+ <)

- RERERT B

Wl | mEd | by | @saAl | =E3 | ]t

=% K 1
A

—‘g

£ F 3 (33) - - - - - -

AN
S N - - - ; - -

R o 3 NN - - - - - -

B F 2 fok 2 ] ] ; ; ; ;

i & ¥ k'E - - - - - -

%;ﬁﬁrﬁ&ﬁﬁ NP S ELRE SRS R
éﬁ“ﬁaﬁﬁﬁ%’”**%%wﬁsxiﬁma

|
tw%
“&& 3?&

4. fif‘f 14/-‘ TR E 2~ —‘%]z s WEEE LS Lﬁ'}ﬁp#ﬁf#
(1) G@EXrBE2@ RBEFREC LI BNTAS > S EBEL 2D HEHY
ER S R S

116




(2 #EFAAHF £+ E(ABCP)Z ¥F (conduit) & » #78 (73 F 2 FeridE > & K

=4

BRDT RS D a2 ﬁ”’%ﬁﬁﬁﬁ‘%ﬁﬁﬁé@ﬁ**ﬂ%? e

2 =

—"Lﬁ\;;;q?/:—ﬂ ‘%pin’kﬁiﬂi%i ’£ Pﬁl#/:lév]\i‘ Iégi‘aagg'r%_l-]}’
M‘}}t‘ﬁ-‘ﬂ é '&‘:"ézlf’f o

pﬁ@ph];«;;;?ﬁasi\l 2 F AL f“;ﬁ*ﬁ DA o
{@HL‘&%H%@W 2 ARy BT EI LAY o

F—@ A2 AP REFET LR ,5—3‘1 jﬁﬁfaf £ i LB ?B‘ﬁﬁ’fﬁ FT

ﬁ#r“//‘f’:";’i*f,ﬁ’f}xﬁf;ﬁ%?—’%%mf’g?fﬁgfﬁ,ﬁ %)g# )5 ;?uﬁfrﬁgggo

@ﬁﬁ“%%ﬁﬁﬂ”ﬂﬁ%“ﬁﬁviﬁﬂﬂ B R A

117



GEL A
AEh S5 QU L EE Sk S S Iy IE =S Y

112 & 6 % 30 F (Hi: g+ ~)

Fe ' B (1R B R R ) bt B(RE R 2) BT A (R TS 02) YR s T AT R
PERZE | N 2RE POERZE | PRI PRRIE | P IR
< | 20~50 | 50~10 | 100~1250
#Pp 1250% | &%z | B2z | REE | 1250% | B2z | B2z | BEE | 1250% | Bk | FiEz | BEZE | 1250%
20% | (8)% | 0(z)% | (% )% o o o
E | %A | g2 H 1|54 | g2 L M| EEA | FEs p Q
A B C D
HELE S - - - - - - - - - - - - - - - - -
7 8 ) - - - - - - - - - - - - - - - - -
£ %3] - - - - - - - - - - - - - - - - -
PELIVE & - - - - - - - - - - - - - - - - -
Tﬁi{ﬂ (had - - - - - - - - - - - - - - - - -
E L - - - - - - - - - - - - - - - - -
)3t - - - - . . . - . . . - . - - B B
AL 5 - - - - ] ] ] - ] ] ] - ] - - - -
F &3 - - - - - - - - - - - - - - - - -
& #E3] - - - - - - - - - - - - - - - - -

118




=73
o pmsegs | - ; ; ; ; - - - - - - - - -
x
- k2 - ; ; - ; ; ; ; ; - ; - - -
—r
[? o R - . . - . . . . . - . - - -
s
|2t - - - - - - - - - - - - - -
3 &3 - - - - - - - - - - - - - -
AR R T AP

FAwp

ARG L

4 A AR

Fe ' (%D 16 R H) Bdp % TR R R A -

o

kg K W 2EAE * o0 D45 22 | ( “look-through”

. A4SRETHELS LB I PRT A NEBE AL ROT AL AT HE

approach) o

119

»

)

v Z_

T RSPV EI R E T SN N P S e R L




[*tdz L+ ]
HAF2HE RS ZZEFTFER-AFIRTHE

112 & 6 % 30 F (Hi: g+ ~)

F ' (1 b g i) Je te B (1R F T3 BOGLT A (2 ) TRt F AR
50
1 1
~1 100~
P\ %‘I'S’J’_ F\ IRE 2 F\ L‘I'S;J'_ F\ %‘I'S’J'_ 2 P\ 2RI P\ IR
15 20~50 00 1250 | 125
B <20% iz | 222 5| &iE2 | iz 5| B2 | iz
(2)% (] G ] 0% ) 2 H X iz L 2 P
A wEA | ERS 034 | E2x 0| %4 | E2x
B FlEw | E
#EF | %G % | @2 | %K % | #iEN| £#0
Y% | D
1 M
C
wEICE & 42,970,650 - - - - - - 42,970,650 | - - - 8,594,130 | - - - 687,531
® el
& #3
PHREVE S - 20,818 | - - - - - 20,818 | - - - 8,327 | - - - 666
FER LI
R T
g 42,970,650 20,818 | - - - - - 42,991,468 | - - - 8,602,457 | - - - 688,197
AN R

120




42,970,650

42,991,468

8,602,457

688,197

L

LR

o

TNEAE O s SO

A E bk BRE A AR

et (1% b ) dp 02 b G R -
Foh B(RE R )RR Y L T AP B pInmE
kg K W 2EAE * o0 TA5 22 | ( “look-through”

approach) o

121

R R R IR

\7‘(&\




CGEL- D |

HEENFR G IR

112 & &

P N
CEE SIER R ifﬁ?rﬁﬁ%?' RS ﬂii”f”*ﬁ%ﬁW*’vaﬁﬁﬁ
g g [P R PIEF MR RSRE R DA R RS B 2D

2 e dL S E o
WAGFLEFELAT 0 P EMABes  FAJRIRLR§
PR EREENSIR G
R EAIF R |0 B F R RIS R e 2l 0 £ RE g
FRESaEg | pEhE RN ITHBIFTALGIRLREZFT(FE)E
Gt et R ER G PP S FREAF RIS GRS
ZE B RSH fbﬁﬂ W
HLEE D % %,f;m“é D4 -ﬂi:&fﬁﬁ% CiRYr kB g%#(fﬁg?
ﬂ%ﬁﬁiﬁﬁﬁvli% NM%HWM%M'”gﬁﬁf@““Pmﬁ%%%ﬁq7?ﬁﬁﬁﬁﬁ
%@J—ﬂ EEL AR ’11[—*‘]‘“”" " OTR 3557\ _}_(»—lf\]%l Bk e - Lxxﬁ’ﬁ‘d\é Wk A k1E F
% AT R fi’f m’]’:”'\!”fgnl’ Wk X R RAR AR R A N IR G U
) SRR R

EARE: S VR
W /IR b YR 0
R 2 TR
W/ARFER R B
EEl B
(LR 12

SEEHN

BAEFEIFRGE IR PR LA T
A f 1§ % ¢ (offthebalancesheet) = &= ;% & 2
B AP AFL TR
(DA FF il F 2 wog o
QP ER T £ B ETH 2 K0k -
GAEE » 7
DAFE »FESH Vg2 L -
(B)ed F i »nt PR 2 Wug o

(6)E = ¥ @ﬁéﬁ%%ﬁi%ﬁo
LI L R F ) ¥ A

MERBDE A HERE oA EIFAAN B ENE SR RET
Fh koo
AT RR AT R S B VE;» IR I A i R

TP 2GR T R P AR R 0 R R R G e

B e AL e R D AR R AR 2 AR BE o o

l/%%\'j\—p’/é\;?‘:

B FTER RS R Z AR 5)2 R o

ERIE

122



GEEESD |

TR WEE )

112 & &

B P nE

AiEgrg TE PR R ERAR Y TREE R E Y
Binw e S MR GIEREFE S RRFEE
WA IR AT TS PR R IR 7 S AR
%ﬁ,ﬁmﬁﬁﬁﬁﬁﬁxﬁ%@%m%°

S RN N A LR
inAE

oy (l)ﬂ‘f‘?ftfﬁ‘::ig?f%"—r o %-%KF'B%P?‘—_"-%S.E_H* r?é_é %
i T gmango g rEaes ey
Q) e f N F R B R % R £ TR
FRaindtr e gt g g LN E § EH F
FELREF R T AL AL TRV T ERERT
Bk w g Fgﬁﬁ't‘[m S dk T '/rliiﬁxzrffﬁf’} o
G b s d BB ETE g mﬁ*#ﬁ [t} %‘5& (GRS AT N ) Kﬁ?
«*Ff#%&:iﬁfféﬁﬁjﬁ?*'ﬁﬁ?’ﬂﬁ °

B b AR 2 ﬁfEf”ﬁ*?ﬂmhﬁ?ﬁﬁﬁﬁ¢m*“f?%%’é§?ﬁ
,f’i,?fbi%[ﬂl}?%%,ﬁé WS EF I SRR RE S ERTT A S
AT BT AT 2 RAPIEFEITA ZRFT A
FRLIREZFTF(VE)E °
(2)h ﬁ?ﬂ%?.é REAMD btk ¢ 2
£

S
m

i
P

R
SETES SR WEE-EN N RN S 4CE 3

TRV VY AFSR-d FEAF R ) F2EFTENAE  FB RG5!
BFEAD AR (D EFLRAFTRIF LT EEY AT EFIFARLALT &
R F ARt g | R TONMBERO MY LT E A RTAH A Z
& FRRY PG RE > EFRFT ENELR G
QFt2FF THE ARSI FEIRMOARIFFT LR
iihﬁﬁ\"‘:ﬁ‘f?’%ﬁ’ﬁﬁf‘;’%/ﬁﬁﬂ%"‘/%J'ﬁa = FR R ATHAC
AERGER AL EED G VRS LPERE A EA
WA TR A F o R EET A E P 5 otk
BREFEYALE X F M EER G o
OF £ F AR RERME 2 FTEAR K > F %A
T & Rz ﬁﬂ""’#fﬁé““kbt’Aéf‘%frnfﬂii%’v BFEKK
.&ﬁ@*ﬂﬁg Go L L F' ?lﬁ LR llﬁl-ﬁ'—g LS
/E;rmﬁaf“*?‘ £ S

123



2 rE
B, A ih g A p gt T EEB RS G N E R SR G AT
Rk gk oz gl PR
werp gk p gD FCE IR E LSRG f ik WY &
§ovphs v e EEFEFTAL G zﬁgaﬁz(ﬂ;ﬁ)g
(Q ARG F £ind LR G URER > el EFE = PTG
KPR FE W@#*«» CEHFREEP EeFTALH
ﬁgﬂzﬁga—ﬂ(w)gﬁr
(B) A7 ¥ 37F 5 B BB AILITH > AP i (L B
0RO o G B
6.%@ﬁ6@4wéiﬁiﬁiﬁ#%%W%ﬁ% PR ERT SRS
o R RS ERORET ﬁvu‘@v'riafi" RIGE 0 R 4
*&%w&ﬁrETL?ﬁﬁ@%m’ﬁﬁéﬁiﬁﬁﬁ@
FaRRLES R SRS R R R ERT AL G
RELREEFL(FE)E
7o E BT E L (D) A TR R B RRAILICR | T R LS R Ap
PER MRER Ry TREFITFEH T
@)Qéiﬁﬁw&%ﬁg%ﬁ’éﬁai\%#ﬁaaﬁ
Kiﬁﬁ., AR IR g%‘ﬁﬂ-i g EER T = And
7o 1 s n) o
(3) FF &tk E8 2 pF o ke p T ARPH] - 2
PR Bk g ] o R BAR e R 2 T
;%_ °
B ARP
Lo A2 AT & o

2. x4 %@W;&g@ﬁiﬁ o

+

3. A%

w xﬁﬁf‘r X

EHCy

B R R IR MR E o PR TR RG o

124




CEEEED

B EREFBR L
(H i 354 %4 =)
r~F T
112#6* 30 p 112# 3% 31 P
o %\4\7%%%?1‘2 %ﬁ%ﬁ!ﬁ%ﬁ” ﬁ%ﬁ]é%%??’
o fef ts 437 5B B B
A C D
FETABETA
Rl bt X e KA
1 i v ’Fﬁ ¢ 744,884,816 662,069,479 758,053,325 680,168,729
R
REND
T B T £
2 f E 7 1,975,574,642 125,719,448 1,741,886,389 111,259,539
[E N
7N 1,043,702,187 32,532,202 914,237,214 28,494,622
2 42 TF A 931,872,455 93,187,245 827,649,175 82,764,917
£ FPF LT 1,000,493,172 532,335,709 996,634,617 513,622,653
g \3 - :'Tb' z _}7;:\ :‘:FL‘
6 ? = o ﬁﬁ*# 4,051,942 1,012,985 4,591,481 1,147,870
BP 8 IT4LIT2 33
7 ?kf% EE TN 775,197,510 310,079,004 799,280,588 319,712,235
His g Fpg 2 F
8 - il =7 221,243,720 221,243,720 192,762,548 192,762,548
9 ¥ i ? 2 5 20,717,871 17,734,832 21,239,352 18,060,530
10 Hp &R 976,443,229 122,416,024 936,968,322 122,178,331
VERE R e B %
11 - 12,704,752 12,704,752 9,185,750 9,185,750
M- e
FTARHR ESE -
BRURFIL T
12 |a#iwes fskp 0 0 0 0
m,*}gﬁf?i ﬁﬁfuﬁﬂ;?l
EZF &
GREG T RTIHA
13 2P g ?‘ R A 819,213,687 88,494,058 771,977,104 80,673,718
B AR
14 Hiu gzapgnd 18,181,886 18,181,886 29,338,115 29,338,115
15 H o gl 3 ﬁﬁ?ﬁ g Fﬁ 126,342,904 3,035,328 126,467,352 2,980,747
16 b1 L 1] 3,973,228,914 798,206,013| 3,696,728,680 765,121,054
RE >
17 FERHIE 23,461,582 7,380,742 19,031,368 7,811,502

125




18 |k 'ez i 161,248.843| 136,332,201 139,031,155 129,734,902
19 |[Hemginr 97,666,450 97,666,450 66,986,402 66,986,402
20 &g 282,376,875 241,379,393| 225,048,925 204,532,807

b R F ¥ AFLER AEILER
21 X ﬁ" f 4"% R 662,069,479 680,168,729

ARG

22 |Emgimdiazrt 556,826,621 560,588,247
23 |nE R E (%) 118.90 121.33

e EAHBRIAP D EAKHRIEP D AT EF - FF T 2 43% 4 FGE ST
BT AR E S0 AP P H W mIEEMFET EH A o

© EFRFSFE 'tt%’?é_ilﬁ iﬂ‘ WH O ERFETREETAY 5 - KT AR

Sk BT A 14%

L A EEIEE B EELIETRARP TR
M2 AR AT NG A FAR TG ERE S IR E AR 2R
TR o
ﬁg:ﬁﬁwgwgm i#éﬁ?’ﬂﬁﬁiﬁwwﬁk” B EWOGPEY - KB
HEZRF AL VAL L) WM AT N ER - RO AR A B
lﬁ’tﬁilééﬁ R
EAAEU LR r‘%?‘r‘fﬁﬁ?éu%rﬂ PR AT SR R - K B2y - KA
AR B AFRERENRT > R ARMIR A B T2 AR
FRIAES2 B -
g A®p
L A& (amsF L aFLEamBias T -
2. AEEFBREAAAIT o
3. 2 PHELR o
4, REPREFVCFHBATANGERE I A AE - Y ST 0 2474 S50 AR6O)
I A BRI P EILcd 2.
5. 2AHLFTH2FLEFFFRT -

126



% 2:

nde it B E

TEF YT SN

- ) 2E- Y
o F# P B r 4R £ AI260
B T
| |FEFmb BT | ¢35 -AFA 5K ARTAZ $-% B | 11000+14000
AR FA AKEF$-K BAEFA 5% &5 -k F
A 40% LA FER 2L £ o
2 | FREEFHEA | kg pRAE DA EFEZFETFHE R ELF | 21000422100
= EEN E
3| Reuag Al w2 BRTEAE 21011+21012
EFEFAY 248 +21021+22111
CEEEN +22121
4 | Feame 3 g 20 AR AE (0 7 R ELFAZ H | 21013421014
EFEFHT R TFA) +21022+22112
R T AC +22113+22122
S |RFEFEFFUT | ¢ g @ FR LY @GR RERY £ 174 22200+22300
£ 72 % Hi gi(f F)E - +22400+22500
6 | FE A E N | FE ‘%iﬁ‘%épﬁg*“*‘ 2 wﬂﬂrﬂ.v,;ﬂk @ 4‘5% 22200+22400
I IR RS R L
(72 %A Fo thdp 4LF £ TR > A R BB B
T b - 2L AR
7 | 2y E A Lipdh R A P T S 2 P AR 22300
Hoo g ey | 2L R R Y S AR Y £ PR 2 | 22500
BT 4 GAEAYE SR DR RREEMEETA(E
A (f )
O |HEmFLE | FEERFT UL G AEUHFLFASERL G | 23000
Fieait LEBAE  FEAEFPFZETAL S
EHEE Ao r ~F REEE N BERSR
HAH BN E
10 | Hemem D& | 2 32 BFSYImenD - FAAHDT £+ | 24000
+ L SHARTIE FTAREERRS L H%RD s
WEHFNRBTLIEZF &M EAGER Y BT
BE2GBHRBTHEAASY R 6 8F BT§
F2HE TR E D
1| AR EEs | ¢ 7m0 REReEND S BTE mABF | 24010
ok %ﬂﬁ@ﬁﬁﬂﬁ“ﬂ%W%%ﬂ%éiaﬁﬁ
ER=AE SV e ey S AR A i & AN
H b2 NB 7 R FTAME SRS ¥
AR A R SRR R N S
B RERMTTH AL BET R R OR LT
REERES 2 HLSd AR NE RAZ R e h




b E R G LR RS BT
lrﬂ""ﬁ:é_? AV "‘Tiﬂ ‘4’( ‘/”._ﬁ‘fvlr’:l' 54 j’\::—f. o

12 | FAAAD £+ 19 FAEFRES FERGE2 468 2HART L | 24020
FooBHART CFAAHERE if\#‘?ﬁi\ CHRFIEfoH B
18 FARF ruwl R
HEANERP
BHEEIRE
1E2ZF &

1B | ERFECRT |E*BRFHEARY > QLBFTHAY B3 723 | 24030
FARZ B MER |2 FERTRZRTHEA PR TIA R
FHAAG & | “TRET L2 REREFR BES L2 4R
7 Y RHBFAEREY ZRALRTE G

2T RTIR -

14 |His g |22 &N EP2Z 30X pREIN(F 2 24050
N By miffzmagind)e

15 |26 A3 BFL | 787 IRTIHIE ] RFAR 2T 5 ®T | 24040
7 B2 REE R H Jiﬁ?%ﬁlﬁfﬁw

16 | & inddsp X2 B 5923 102 &80 29999

17 [#imE D2 BmE e siy 3 f%:g%_%,ifg »# % [ 31000

HEBFELLEE -

18 | k2 b | ¢ 7 5300 B R ¥ & 5401500 & 1F | 33000434000
i | B g0 ﬁ‘-ﬁ;\ FEE kpRAEHEHE | 35000
(fullyperforminge | IR & it » ©
Xposures)

19 | 2 miginr PFRGER Y RnB R TIA DI RS M &0 | 32000436000

MajFAPBEREREEH B TR £ o | £37000+38000

20 | W&o~ ER B 17323192 &3 -8 - 39999

21 | eRBETNE | BEFTRBEETAL "S-k BEF A 15%F 2| 19999
BEALHE SR KT A% L AR A

22 | EBR A E | ERENNETR AN 232 FAGER £ £ | 49999

FE2. T5% P A EEGS B AR o
23 |nde B EY F | B 21 % aE = 22 302 100 ¢ 59999

I

AMF AT £
s -

o KA LI (ARGO) AP HcE ;5 4 fits &%

128

Fi4 (AR60) T




(27~

Iy

)

ERTF LV FB 4
(Hiz:ard i+ =)
A% W
1126 % 30 p 112 3% 31 p
%P Ao g £ 97 hode fip £ 97
s p3 <6 * 6 * % > & iR g £23Hp3 <6 * 6 % >1& e &
A B <1&£C D g F G <1#H | X
FERILFT 4
1|54 297,789,323 500,028 4,495,125 59,416,764 359,453,650 | 269,109,111 500,135 - 63,962,941 333,072,052
2 i RFARE | 297,789,323 500,028 4,495,125 59,416,764 359,453,650 | 269,109,111 500,135 - 63,962,941 333,072,052
3 HisFr1l - - - - - - - - - -
4 f %il HEF 1,198,617,382 | 426,829,992 | 324,242,760 | 31,118,859 | 1,836,873,538 | 1,054,593,236 | 365,986,633 | 297,217,017 | 28,716,796 | 1,619,377,789
IF A
5 AN 708,246,342 | 140,802,208 | 171,622,618 | 23,391,340 993,028,950 | 615,024,080 | 120,795,908 | 157,055,912 | 21,675,818 869,907,923
6 B FETSF A | 490,371,040 | 286,027,784 | 152,620,142 7,727,519 843,844,588 | 439,569,156 | 245,190,725 | 140,161,105 | 7,040,978 749,469,866
7| PEETE 363,690,459 | 580,498,342 | 43,868,446 9,228,077 407,686,237 | 328,325,169 | 609,866,375 | 40,851,526 8,095,555 418,594,741
YR
8 i o 4,051,942 - - - 2,025,971 4,591,481 - - - 2,295,741
(4217 2. 3 4
Hupg b g
9 . 359,638,517 | 580,402,912 | 43,868,446 9,228,077 405,660,266 | 323,733,688 | 609,733,680 | 40,851,526 8,095,555 416,299,000
LEIF AP
10 A - 95,430 - - - - 100,469 - - -

129




11
12
Rl
fii)
13 2B fFa
HEIEP
TERETFT LR
14

26,537,454

26,537,454

345,325,595

17,161,923

74,653,006

86,594,770

345,325,595

17,161,923

74,653,006

86,594,770

2,690,608,195

138,568,295

23,834,289

23,834,289

290,824,836

11,558,422

72,232,049

81,146,769

290,824,836

11,558,422

72,232,049

81,146,769

2,452,191,351

128,842,957

17

Wz §

#¥

10,197,705

742,353,393

209,869,035

1,638,031,388

1,642,050,085

6,167,169

661,425,204

186,145,208

1,471,498,517

1,462,742,100

18

631,702

63,170

551,301

55,130

19

272,811,705

80,554,265

65,758,523

146,957,411

272,768,928

66,801,358

56,844,232

131,160,251

130




R RN
i
B 2b g i
20 - - 367,448,223 | 77,065,668 | 486,652,800 | 635,885,652 - 297,211,451 | 82,412,654 | 450,457,259 | 572,666,192
Bt R
35%:4 T z_ A
21 - 182,891 102,755 130,864 227,884 - 215,081 194,758 172,650 317,142
CREEE 423,54
RN
22 EREE/ F AN - 58,932,815 | 24,995,668 | 814,382,260 | 585,032,476 - 54,996,603 | 20,707,211 | 716,916,266 | 517,369,333
bR S
23 45% 12T 2 fi - 52,592,731 | 23,446,007 | 745,783,430 | 522,778,599 - 47,030,789 | 19,439,065 | 649,306,997 | 455,284,475
%y R
FHESE &
24 A4 E 2 | 10,197,705 42,528,948 | 27,253,434 | 271,237,805 | 274,111,374 6,167,169 35,896,922 | 16,223,985 | 247,280,760 | 241,491,193
BEES
HPFEL GRS
25 - 95,430 - - - - 100,469 - - -
EE2F A
26 | 8 FA 879,350 141,613,845 | 11,955,914 | 117,071,479 175,368,982 764,793 115,939,512 | 9,215,155 90,490,189 139,770,976
27 FHLIF S - - - -
Wi pTA M
2 K R
wEAREY B
28 346,815 294,793 206,709 175,702

131




29 e 15,955,165 15,955,165 5,197,940 5,197,940
i o ?\ é_ > %_Fv'—
AR

30 7,706,841 7,706,841 5,087,800 5,087,800
% 2 20%
AR

31 i g Hois F 879,350 141,613,845 11,609,099 93,409,473 151,412,184 764,793 115,939,512 | 9,008,446 80,204,449 129,309,534
A

32 PR 945,556,591 43,996,012 898,444,456 41,579,602
¥,
BT AL
33 - 1,999,983,375 1,772,935,634
th
EIETF 405
34 134.53% 138.31%

(%)

BB RTTAT TR ST EF g 318% + L FIA kg A e
AERFAG AT F 2 L F(FA)TDRD | L RBRB AL G HAAE B RpEHE LY -
B REED R -

1 R4 LR AtREG £EE o

E2 B A GREAPM Y Y BRI T EERT BT & Rk KT -

L3:TEFI P FEFFPPED Gl EFTIYP -

LA AL R R e PP A LEE R TERIFT A F 2R RGP R A R -
72 P

1 A2 {AMEF L B(FLEHEZEITA ZTFAH)
2. AEFBRAHEF -

3. R EHE
4

5}

>\_
o

N ;IJJE‘ P fi%’;*kf'%\‘ 3o

LR TR RS 6 R

R

e
S
i

132



23 ERIFEVFHBLAPRP
IR i) BN
1|7+ W 2B 32 £ Hk e
Bdg TRIFPFFAERGETAZFE S ZEP 2 %\»ﬁij [# 1-B) ¢ 2 f%igs &3
e T A i KRR R ) A02E 17 104 R LA s B T R 83
YO FALE S T IET IR
2 | LF AR 1 e > F AP VEEE5E2Z 5 FF A1 E > EF 28~ AF o
2. FIrAFZFALENEG £IFEF(ZITEREZFEAE) -
3. 4rF BRFMW > JEp j‘»;ga&«x%o
4, WEFIREF THE R B IR R Mt 0 AJE o
3 [H# FA1E LB 22 s FTAL LR -
4 |\ BREAEET G SRR R ENUEAE S
5 |f& T 540 Fa A ¥ TR GH,) CHLZEDNDP(EHE)E 2B GH -
6 |#HFETLFAc FREAGES2 TRAFEALGH,, CELZAEDNDP(EDR)E 2P EFE -
7 HEMET A SENC R E GRS S
8 |FEFAE SRR £ IFRIFL 3 P E GRS RRY £ ITREFL A
& g‘T?lJIEB
L 2ERBHE " A BRNTFO ¥ >R Y TIRY T F B2 SR T RETRE
9 [ HE BT 4L \#513-1 BEFFT & o

#?éQ %-? Frrx P ol
fﬁf«yg _E/E'E_Ff«yFm'7 3 % o

e
i
w v
x

133




S

7 TR

. 1. X+ FE2200d 358 &2 Al E 2 B AT P 3o
10 ?%iﬁé_#ﬁflKTLE‘.l% ,\,Fl{rﬁj],}\} %T# (3 'g"’, lf\’ B
2. ARFTEENEL GHAAL I LE FH B REAEE
3 HLUHAFTANI RFL A F o FERE- LFE XRGI FHRMPAY o
11 (2w fF2igF Bor 1283 =t 132 £ 8k o
1. "NSFR/FAMFE & F 4 TNSFRIFAMFE ST A | B2 22 0BRF > H7 4
12 [NSFR 472 #4785 f F Z 3 I e

13 |2t a2 BR f 2 fEE TR L Fag g REFE -
2. %»ﬁﬁﬂlﬂ R nﬂ hp g2 TP P RATAS 2 A
14 |7 * LT £RH Bl A A~HR T~ 102080 112 gt
AR IS AL LN - BT A B R ALTAZ K BaTA S EF T
ﬁ%f“ﬁi?ﬁiﬁﬁmiaﬁjar%%wgw BRA - REFSRTELLE 5=
/ﬁ]?é_—i’”:% B“&‘F‘ﬁ FRIAE > AT 2 LR LAAZE a2 » nd
15 INSFR ,3@;@_—?5‘@% g.;{wsg:igf»‘;rgw%‘r,,,ﬁqw é_—fqz9l’?f«’é‘[')\j‘IEo;:iﬂ%—%?é_i»i%'ryl]g%ﬁg:
1. Iﬁ,ﬁigé‘?’i#ﬁ'ﬁ%°
2. 4 FIG & F A FLATE R R H)ER £
3. EwLiFam g 2p W F -
16 |53 8 i £ RS tE2 3 5 a0 AR U AR Y E A

17

P78 Y XES AT RUEW S ST
hawx

2

F

18~ AK 197K 20~ 3E X 22 2 K 24 2. E ¥

134




18 % - BT AFEFZ &RBHFERIHA Uh- KT AERL ERIBERITHE -
- Bt FTAGERSRE R R L
19 Mg - Rt FTAGHEERS SR T o
R 35 K PR RS RR e
¥+ F N il I SN - AE e LA BE RS P LALET S R 2R AR
20 |H s b & @B T ﬁk% fji% £fRBIRLS LR i FORp 22 HIRE #
RS SRR L X SRR N
21 b G fEdcs 35% 0 T 2 B LA Bk R 207 b e e 35%’1.}‘1% .
22 fii%iﬁf%i;i fﬁ#ﬁféq*&“ﬁ%%i%iii r%,..“lzwxﬁgg_;%;gfi%%J o
23 b ‘G fE#cs 45%00 T 2 o B R AR 22 ¢ b Rl 45% T K o
24 |3 @ L2 AL 2 g & AEHIAFBEFAEETAL G FHE2 A0 LS o
¢ 7 TR
1. R (7E20cd 3584 £2 BLFAICE 3EBEE £ 5 o
25 E**ﬂé'ﬁ#gﬁlﬁl?7ﬁﬁé_ f v]?“'f‘)\—g'ﬁ %&ﬁ{-ﬁl? f ’]’Fil?)\——glﬁ
2. PHERIFHAALEECRELE S M\fgwnﬁw)u@\gwwo
3. ﬂ BERFT ) RApIRGZFA O FPFRE- TP TG FHRMPEY -
26 |H i FA 27T 235 312 &3 Hc o
27 |72 B & ok & o
28 HIEFARFEZ O FREEL Y SR | RTFARFET O FEe A kY SR H IR AE2RE RS LE W
PRI EALEZTFTA A o

135




1. "NSFR #7475 S F A 4o TNSFR A2 ME 5§ F 4 (62 £5% 0FRE > H5] 4
29 INSFR #74 H3 %5 & L3 7 e

2. A ETWEFE > RFFAFSYE -

L ir2 MRS R g2 PR R 02 £ 8 S A5 f8cF > FHGHE > 2 7 B 4T
30 |#TA MR & A 2 20% MR RE A o AT E S G2 20068 3%

2. WA GEEHWEE  RTFAFIRYET -

RPN A AP F A ¢ F AT
31 [ a2 B T A 4

B AERIL CARAFEFITER 2 TR, EATEL L Rl
2 ¥

e ?%\W—E‘B’\ 141:}-‘1*—\?’3’»,}!7\; ?’#%E&;/f%}i— x%ﬁ&&%@?%%\ﬁlﬂlég\"ﬁ'
R |FALRAL RS i V27 Pt 7 i
PR oo
33 T ARTF £33 % 155 % 16~ = 17~ 5 % 25~ 36 = 26 % 7 = 32 2. & -4 o

34

7 14t 1437 = 33 % 2 100 ¢

136




CIEEEDIEET S XT3
Fraridg 4
112 # 6% 30 p

(A) Frp A0 P chdp B R 3L

i & FRERHr o 220

30 RS L RS

W 2 R AER F

%ﬁJﬂﬁiﬁﬁ?ﬁlﬁ(wﬁr D ERH i
DR giﬁwiﬁqf’}&\ﬁ

A1agdl ¥l i

W
ok | Sk

Fe

e

- |

~ R
b 'S 71;5[72; A

b |

(B)FFpAL A sk 35 2 B2 Ap B 75t

1| Frcfani & FeL2 ik

FPEAR AT B - RS P g
2145 0 FF o PEME G IR B i~ B eken
R TR E 2 B

Aidermimh § 4 B 228 4 | 2 Fp

SR T g hERI B

(C) B w22 % kb G ip » FPARR 2 & 2

Mk p o 22 R R HE-R e~ FFEVARR 2

E o RBE ZARRYRZPEE TR NZ R
2R o e B R H

DT F g I Bl S0z Fp-K s 2

[um—

ST £ 2 B A & Sandpik

BAFMEGFAIP BT ENE B A i

@

137




¥ G ondg HR I I 4T E MR B

Tk T iRl

| R Ap iR kA FHFP > ¢ AT ALY %

(E) 417 -5 8 5 v ip » 23 FE S50 e 2

KeZBUAIFSR I ERT LD
FRant €72 koo Aot £ en¥) 3
2HARSHE &4

2= jd'_\/_uilf %ff” ¥"’|‘ﬁ”"<g ZE D ]L,_ ]__) JFT

REFZBEF RN ERTRERETL(F
2 La;] %z‘ T;- I ‘;‘F)g’% ﬁg@hﬁ %‘Z‘,ﬁjm Eﬁj}:t)“ji z _%%,__
Zg

(F) LG5 e fid FHRBHFP UL &7 3 BN s B

PR R b B end) s (Ao D g S R
\5&%@“%%%1 ‘\}_/_‘l,b’] \)

I

it A AR R EF R B 5N
GL:F PR iIFLR 1 EMTRED
e 255N ensg ds Fp > it ToR & 2 N
F] 2 HApEE R )

(G)¥f4e
|
BiARp

% :

1. A& {FF & o
2. R BWAHAL
3 3

BREFRAR " +F TREEHRRFLEAER

4, Hu £ xR RPEA I RARN TAFERE T

B N2 T - B

138

s F B ER

PE R ERE N

MR E R




[Tt ) (X ERT ZTHE)

MRERDF2L HPEE 4
112 67 30 p

5 BrEFmAR AR EARE

ot - A B

1 R Ak

2 ME T_E Y (34547)

3 Tk R#H

4 | Bz st

5 | FPY| wEAH@RLg

6 e

7 H

8 vt

9 R S

10 Bd Fp(11+13+15)

11 W& AH

12 | %% R

13 | FFY | BERHRRLRER S

14 vt

15 H s

16 vt

17 | E i (2+10)
% g5 R TP

% :

1. A4 {3 & o
2. AEGBROAAELT o
3

WA BABFERAR 2 M LR %K

Foenf 31 agal o

4. F|(DAr(15)enE © FFiaj 3t < 2

2(G)Hifsemm @ o

&



(21T ] (FEA7 FHE)

B AR £

1126 * 30p (H o 3rd s+ 2)
R A1 A# WER

I ESY.
-Ef: xﬁfig\;bz}./\

E < R FIRP G

BEAEP
1. 22 {35 1 & o
2. MEABBWMAHER -
3. a?—ﬂfrav'%rgf ARz H
I+z) bt ® A o
P 5 REEL - “J$K?§?°
FHEE LM ERY l,i”ﬁﬁ%é?

592 5uMirERY R B
TR oM eR? LY ﬁpé

1‘“\«

boteRIEA Do gEe f iR E R

N o o s

140



(2T 2] (X ERT FHE)

Rt FP G 4

112# 67 300p (H it 374 %+ =)
Wi A |AERA |AERE %f?f A A T
s Fop A g [wEp | 0L | At
Fk & 3 AR B REC | T | EHE
#D
BrrE AR
B &
NEALEOLER SR &
ERY
B E AR g
&
WENH G RE BT &
Y
&3+
T~ gE R FEP

BAEP

1. A& {FF & o

2. AL BHAHEL -

3. hERTFIESAKDD %éﬁiézi%??ﬂﬁn
@d~¢ﬁﬁw$ﬁ’%-2%ia’i i 4 2
ERETHEY LR EE B SRR L
l%’}é H i~ ‘i*L%\ B #o) o

rE PR

1.

[%# 37 + > ] A+B-C+D=E

141

\Fl V) mﬁ‘i“’

EWERIERF
B T )2
* R B A

2 %
7]

&




[4 37 L= ) (%= FHF)

FRFAREGFTELG? RES B2

112 # 6 % 30 F (H i ard R+ ~)

#H\&Jﬁagﬁ% & f@&%ﬁ%ééﬁﬁ%%ﬂfﬁiﬁﬁ%ﬁ&/

oA (R %5 b W ERR F BB ET &) ¥ % F & % (Bank-|i

At F A specificcountercyclicalcap
ke 23 B B & 127 A £ %7 Clitalbufferrate)D

WSy

b

o e dHa

(* W)
B 73

TR F
5 0% B Fo

3 :

L ARAEHMD Y AL REFFRAFF AREGT > > A2 4> FHHF -

2. AAGRBTEFF AL FAF AREFTALLL LG FIPET RE
24007 ARV FSHE T ARRE F RREGT A F R R E 0%
VLY S

3. KF 2B T HARFABREFT A FARRF RREGT A LM T
&y QN pts%# y ik ?%Fﬁé’*}# BT Ty

4. i B AR P ST R R ?%M52%4ﬁfﬁ§§ﬁ&§@
’E\ﬂ\l«—b“}—\%"o%ﬂ—',/g WIEFT o

5. ] 3h-d B F AT A 0% R Gdpand F ARG B A0t A 0% K
AT R 2 A
F'mEIEET x’"ﬁ#%ﬁﬂf—?g—&%ﬁﬁﬁ‘gﬂ}#a SN LI AR W - 7
b FEd  hRAFHBEEBHEZ ] FIFEY R L GIET
A2 B4

ﬁ;ﬁ \?N fs

142



