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7 P hoE R A BT AE R
‘ AH A T #) B 8 C

1 |B*Rh'%&(? 25 H+5* Rk '%)(CCR) 1,771,468,465|  1,705,257,804 141,717,477
2 £ &% (SA) 1,771,468,465 1,705,257,804 141,717,477
3 P 3REE % (IRB) 0 0 0
4 | EHEE R 7,937,407 7,398,728 634,992
5 & % 7+ (SA-CCR) 6,266,443 4,075,468 501,315
6 R IRHA]Z (IMM) 0 0 0
7 |7 FA#EFT 2R FEEE I 0 0 0

37 f# % (look-through approach) ™ z_ & &
8 e 0 0 0
9 % 3= A # > (mandate-based approach) ™ 2. 0 0 0

& EVAERT

% * ;% (fall-back approach) ™ 2_ L & "¢
10 0 0 0

)
11 (R EFIZ A& %K T 0 0 0
12 |2 &2k *& 0 0 0
13 iz X - &% 0 0 0
14 | pIRERE 2 =5 L #2 (RBA) 0 0 0
15 | PpIREERE 2 F 12 0582 (SFA) 0 0 0
16 | &2 0 0 0
17 |7 3 h & 43,757,582 31,149,417 3,500,607
18 | 1% #&;%(SA) 43,757,582 31,149,417 3,500,607
19 2] 2 (IMA) 0 0 0
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7 P hoE R A BT AE R
‘ AH A T #) B 8 C

1 |B*Rh'%&(? 25 H+5* Rk '%)(CCR) 1,771,468,465|  1,705,257,804 141,717,477
2 £ &% (SA) 1,771,468,465 1,705,257,804 141,717,477
3 P 3REE % (IRB) 0 0 0
4 | EHEE R 7,937,407 7,398,728 634,992
5 & % 7+ (SA-CCR) 6,266,443 4,075,468 501,315
6 R IRHA]Z (IMM) 0 0 0
7 |7 FA#EFT 2R FEEE I 0 0 0

37 f# % (look-through approach) ™ z_ & &
8 e 0 0 0
9 % 3= A # > (mandate-based approach) ™ 2. 0 0 0

& EVAERT

% * ;% (fall-back approach) ™ 2_ L & "¢
10 0 0 0

)
11 (R EFIZ A& %K T 0 0 0
12 |2 &2k *& 0 0 0
13 iz X - &% 0 0 0
14 | pIRERE 2 =5 L #2 (RBA) 0 0 0
15 | PpIREERE 2 F 12 0582 (SFA) 0 0 0
16 | &2 0 0 0
17 |7 3 h & 43,757,582 31,149,417 3,500,607
18 | 1% #&;%(SA) 43,757,582 31,149,417 3,500,607
19 2] 2 (IMA) 0 0 0

52




7 G ET A B A& R
~H A w3 B ~8 C
20 |IT% b & 55,075,223 55,075,223 4,406,018
21 | A MdptRi 0 0
22 | & 55,075,223 55,075,223 4,406,018
23 EBIFHTE 2 0 0
24 a‘r“,f PN 2 £ 3(GF " b & 18 250%) 5,241,165 5,773,752 419,293
25 |12 3 EE 0 0
26 |33t 1,883,479,842|  1,804,654,924 150,678,387

i%i%ﬁ%:iﬁo

MEFR L HAHE

FAFERY P IR (IMA) K3 Fh G R 2 BER TR G R FF £
PRI ¢ R H N FRECR R 2 gy i o

AEZFEFNEEDER TRAT

=

1)

()
3)

3

1)

)

(3)

(4)
()

BB FA P FR G FTERGRIVRTATEBILGHTA S TRIRT
*f 1250

b AR ) ﬁ#ﬁﬁiﬁﬁﬁi'i °

BME AR R BRFLPF L RMEN S - A2 AT ARR
B - A EHRE[L LA FAERGET A F2
F()~(0) - (N ThMF R34, 2408 R o

~FEE - 5:1%#%-\/3@ &Iﬁf@iﬁ?\‘.%‘é]ﬁ %#ku$+ LEE 0 he s A AR
f?j\g—l—;}%grs&‘—ﬂ:& (R i Jf#—r 7 Aj\)—l-gtv‘r; had ‘alf“ff‘”ﬁ;}‘\ 2 EFpE TR
2R
BEE AR NS =3 T GRS BN L T3 Q7N
,;ta[uﬁg :_L—r];g: ‘5 %3 %i‘]‘-{(CCP)%“é} r_,:l'ég,ﬁ-i, '*Jk“é}J’Jk“éE
ER-y A bt’ﬁxl‘ﬂ FAR A £ THEE(SA-CCR) | &2 T 3§73 72 (IMM) |
Z_Au k% o
AE BT FZEFEN F o R E (SA-CCR)F o > fﬁ?fﬁP%‘ﬁ%P/é(CEM)‘\'
% (SM) 2 4 %I o

LH L A p GRS E 2 EE A H S (RBA)S § P GRS E 2 P IGER
i (IAA) °

AF LT B R BET R 2 S E2 A f&:}i%“,ﬁct FER I S

53




R R T A EINE
(6) &% %= Lt idp 2 dotk PPN 2 EFFCGE™ B G BH250%) 2 £ ¢
R LR A A 2 AT ERT A AU ET R b ‘ﬁfgﬁx 250%z2-
£%F °
(7) ALy - L7 ;ljw;}ﬂ 2T Y7 p%fﬁ" , ,a;}gj%& > ]v} ‘;ggr‘]a, A 4T e
ZAFGe i pIRFEZ(RBAY > FRFTARVEAFEF I Y J‘)
R A mPEE
1. [ 4 2-)26A= "% 4 2 — ) (144+7+8+9+10+11+12+13+17+20+24+25)A
2. [#%4 2-)26B=[*f%4 2 - ) (1+4+7+8+9+10+11+12+13+17+20+24+25)B
3. [ 4 2-)26C=[*f%4 2 - ) (1+4+7+8+9+10+11+12+13+17+20+24+25)C

54



(2]

EIRBAZEIFT AV RPFATLLBE 2R FHE)

! A (H 37 B+ 2)

PATRAR 4 2 1R | 5~ 2 2 F L P2 tEG
% B BORE R R R G R THR G AT AR AR
BEE A #D |FAAKTE

FA

MEZ2HYERE

Bk FEITERERE

55




B

PAI%4R £ 2tk

- 3 sl
o oip e

prFETF A
¥ R

- 3 sl
o oip e

Ed
‘_,.I

R WS

A

AEHEG

b ' EHEB

o =

W BB e 2

#D

HEFEAE A

FTANEAE

9 |AYITIERT A

10 | e T A-E5

11 |Fapes £12 FA-EH
12 [REIRLZ 2 ii-iE 3R

13 [ " EEF 2 T2
14 |2 4FA-EFF

15 2 bmFA-2H

16 |7 # & 2 K & -2 5

17 | * g FA-24

18 ;};*ﬁ‘”:f&_% A -E R

19 (&2 F A-2 %

56




B

PAF34F & 2 TR

K NRARE A
PR ] 2 R

- Ay s
1] I%‘ =8

G R R

A

LA AR

& % i B

W HR R E

AT AR R

FTAAERE

20 |dRas TR R A -E AR
21 |2 W FA-23E
22 ,&?‘é_

PR

23

L FERERE SR

24

L3R ERT

25 |BEHFEFH L HEFEZ &ML G
26 |@'a2 Eppf

27 |"F * 2 X2 X 4 i

28 |fis 2578

29 | AW TR §

0 |HENLFTALEMML ]G

57




B

PAF34F & 2 TR

K NRARE A
PR Rtk

- 30 e
o oip e

R WS
A

L
b %1 B

L W

#D

EE AR F

FARETE

31

i\
ok
W
ﬁ"‘
ok

32

Rt 4

N
=
_

e

33

FuL g

34

BE e

35

A

36

2L

37

ot AL F

38

39

58




FARD
AELATHES D E o
AR B AAER -
A TR G BB REPREFTALGFLY g“iiﬁpﬁﬁgv Wem BT RFAVRPFILEG G E RIRERE £
HET R EAFRPRPEANCLEG GEEGEALN FARBR ARG G BICRLE SR FHBR AL T2 T
Aj\»;ﬁ%ﬁﬂy dagm,% ,E,J I’I ’*Jk“ﬁ f#_J Fig,?—f_-r_, 3&% f#—J r)&J;]Lﬁpf?‘__J rﬂiﬁ—)ﬁlﬁ ﬁ]{]g‘*_J =] rﬁk—axj“g ]‘\E\‘E F’?’fﬁtﬁ
?)e
4 TEPRGERE CTRIHICT RGEE CTREICEYE TSR GEE 2 ER § EADR)TARL TR AT ATRERZEG
BE 2B ,/@)J-f CAP AN ﬂviﬁ\qja%]wz: fa’/énﬁ €3I P o HE AR RG §E
D) TEFRGEHAF)T R FRKIEL A NI L > QTP L TR LT AR B TR RGER AL
TAF AR KA FTADEE | (BB FRERET I - T A2 43
2 " HREEE, DHE)T FHEP A4 Deltaplus 2 FHEFHY 2 23 F AR A& F2LLIE
RIS BEHSRGT AP FRRIBOFFEIRBYURGE - B FR%TF A Hika § :
5, M2AF AL FAFTAARIE | & #—é*’?%i—xﬁﬂ'iﬁiﬁit‘?\v,&pwﬁi?é_/é.fﬁﬁﬂiéﬁﬁ?if»#r"ffﬁ’J‘U"?é_/éﬁ%ﬁv’ PR T A
F IR A o
6. 'F--T-‘g‘p“"IEB*ﬁ@»?\*}li%'ﬁ’;%?'E‘&Kﬁ‘i‘?—wl o PlscH 2 & B R % IE EHEE T R BT ek e Btk RPEE AP 407 Hh
fﬁJ F2ErtE G i BT R0 AL TP AT EHFZ R - &Kg;{» NN 2 F A 4&%@7 O 2 &3

.00!\’!—“2“*

59



[ +-]
BERGHOMBRAEG REIB LR A ERS AHB)

£ 7 B (H i@ 374 %t n)
P
7 afe | v R CEHER sk
. RS =4 7 q"’}i“ﬁ ’BF)L PE 7 7t %{— 71
1# A 5 C #D
1@»%%?*?&%@
LFAMES R &
2@»;&%*%%%@
T2 p G B E
3@»%?? P
T2 EGR
AFALGAAER
5 %i;"-ﬂt"/z{iiﬂ
6i%ﬁiﬁww$ﬁf
e l}i (R
7= AR
8 |iZ 2P eh2 H'&iR
B AP
1, ﬂ&%i%%ﬁﬁ: R
2. AEFBHMAHTE -
3. TR "R'eZEHF ~TREHITHRGEE, 2 TES R 2 A REFENS
BAEFSEERAT RE B R GNP TS 2 ;%%%ﬂﬁ‘iﬁ*#ﬁééﬂ
4., T3 Fh '§?~T§-JTi%'ﬁ%ﬁ;ﬁﬂ‘”'#igt%'l 12.5 F18 o
5. =8

ARFE ISP ANEP R TP DR RIE(RE S A TDE ARG

B(h&%-227)2 48 ERAFERASFREKLT S A THITD - 7]

P ATl

() TFALFRADET Y RGRIET o B4 Y R 2 M B H(CCFs) i3
—%%ﬁ’%/\ r;ﬁé}“iﬁfﬁ— éf‘ SN 4}€F|o

2 "HFEFHRASZLE /‘f#}qq”\ AR 2 N o (BT BR R 2E ﬂf#—r ) 3
B A& Deltaplus 53&&*&&@%12‘{"%?7‘\”‘#& grr'ﬁ/z“iff’ﬁml%m};
J& [KIT%\’L] 2 ’ﬁ-ﬂ;)

60




(3)
(4)
6.
1)

()

B

[fit# - 1 1A= [ # -] 22A
(r#+-11B=[*f#+]22B
(g4 +-11C=['#%+]22C
[rf#+- 1 1D=[*#+]22D
(g2 + - 12A= [i% -] 39A
[*4#%L-)2B=[%#%—~]39B
(g4 +-12C=['#%+]39C
[rit#+-12D=[*#~+]39D

© N o O DN RE

TRAHEIE AR ARG GELR ORI IR RGERET 0 B AP
Faee s (i) 7 pzthe a2 L8 -
"ERAR G BRI HECTRERET 0 BT R RFTHAF(CVA)

Todr, BEEB LR

e AL TRA L&A R 2 T, By T ARG R e L
FEIE 0 o H T TR R fhz %‘ﬁ%ﬁir‘ewr EREFTHED o
AT 2 Do) B idn R R EHRASD )T 2 £

61



GESED

EPaR AR ETRLLARM (L ERS FR)

pa

=2 5 2
%P [
. ALY o ABR A AR 2 AT ATRFR
B ER o AR LREP
5 G R PO S MR - ¥ o RS N R
ERR A UK WS S N 2
3 THERGEET > R E B RREER
HERAFSRE AR 2 P
FAWP
1.$%1%ﬁ$:30
2. B3R A AR o
3. a, Pt a2 THBRL2Es §E & T r 2 R F A7 AP R2E
‘5*7%' (=R I?L_&F“%‘%_aﬁ-'-ﬁﬁ;' EANE B L B2 A8 RBTF o
4. % - 51’?4@,7% [ L-) P et ZRIB R P FEFEERP -
5. %= 7]¢ MT;}F“F l% ORI FIETP Ae U 1% 1% 7 /= (mark-to-market)

W

DR vl 43’-1% (mark-to-model)  pt ¢} > 4}’ Rd ’J’-,% ARREFE 2 ATR 0 h e 45 LM
%—@i‘l"_a FE 2 fpit oo

62




[+ =

-

—

pa

=S

=
3

WP

Y

RN Aom B 2450 R %GR 2P

R EFESCRE R AT G UL R

RSV LI

#
=
\lﬁ'r
e
5

*&%?W RS TREEE L L
bﬁ“mfﬁ%bﬂ

o
P

i %&Kﬁ%xﬁ;l q;-,kxﬁ

fam

i
B

m)m

%%ﬂ
B2 1%

e
ikl

WEEY TALFLEP 2L EFEE 2 a2
AR fesd 2 L@ 2R

Ve 2 E IR F R AR P 4 d

RGP LE B HER T R EY BT A(E

hotk AN ERSE Y AL AR SR

63




GESD
R*FASEY

111 # 6% 30 p (B (0 378 %4 =)
tE o IF N1 ,
- A G ,
7 B ' C =3 D
E9RGWA | Atakewn | 7
1 AL 2 2,687,012 2,322,433,325 7,959,709 2,317,160,628
2 1% 4@”3 X 0 786,142,276 0 786,142,276
3 2 ¢t % ' 2,340 83,454,437 7,611 83,449,167
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