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2,058,763 5,433,135

4,542 -

81,614 123,706
270,694 304,830
18,394 30,952
42,068 81,910
26,558,059 39,340,093
$__ 37.838.360 37,245,312

109& B 108& B
$ 5,171,456 5,244,527
180,114 136,041
745,906 445,515
6.097.476 5,826,083
735,031 692,347
710,909 1,043,635
60.481 37,548
1,506,421 1,773,530
$ 4,591,055 4,052,553
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109 B 108& B
BEFERD AP EFELERTAL §FH
P
I TEERN $ 5,985,511 6,163,979
14D E (114,112) (1,205,172)
a4 F 11,336,380 19,548,343
17.207.779 24.507.150
SEFERD G EFELERTAZ [ G55
BIE
FHAEGDE 48,543,912 29.024,119
& b $_ 65,751,691 53,531,269
(PA)EBE B FEFFRO LG EFE L EART A FRAE
109 B 108& B
Bl $ 3,457,100 3,555,239
Fe A E 395,188 514,335
& e $ 3.852,288 4,069,574
(= )H @ 14 kg dp §
109 B 108& B
R EE $ 846,871 500,387
FTR B2 T~ (GL) 7,784,351 8,774,387
# W F 144,509 812,741
BFAZTE AL (8.538,127) (8.856.111)
& e $ 237,604 1,231,404
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& # P a3dF 2 e (ED)

109# & 108# &

$ 12,636,579 12,221,855

8,274 8,541

583,505 580,681

1,053,933 1,017,159

273,482 319,747

$ 14,555,773 14,147,983
109# & 108& B

$ 1,388,442 1,346,648

367,515 330,174

$ 1,755,957 1,676,822
109# & 108& B

$ 2,807,473 3,226,626

14,097 7,763

1,006,926 1,003,944

260,464 253,340

183,268 195,518

183,914 179,124

419,344 422,584

438,581 437,293

849,654 843,138

459,041 632,039

$ 6,622,762 7,201,369
109# & 108& B

$ 8,994,931 9,036,936

10,312,500 9.420,719

$ 0.87 0.96




FRERIPUEAGTUDFE I 2P L EHBE L ()

(I )i £ ¥

109% B
3 ART2
O i B A 1 g ¥
TR $ 23,623,153 44,841,484 68,464,637
Frw L RS2 4 - 54,466 54,466
A BEEE 2 G T ST E - (3%5) (35)
e Eirf E 23,623,153 44,895.915 68.519.068
B oiRrg - 149,332 149,332
Kigg * - 642 642
R | 21,988,989 18,582,710 40,571,699
T EL N - 91,825 91,825
2F L R - (35) (35)
TR EIRR 21,988,989 18,824,474 40,813,463
A (3F) F $ 1,634,164 26,071,441 27,705,605
1085 B
3 AR 2
N QUok Rl F8RLE & 3
WP 23,511,625 52,250,889 75,762,514
#w L OREEI e - 47,869 47,869
LR S T Sl E - 721 721
ik E i ¥ 23,511,625 52.299.479 75,811,104
£ g L0 - 135,984 135,984
Kigg * - 815 815
et B A & A 24,671,785 20,858,312 45,530,097
L& WA - 118,176 118,176
AR 2 RR T SR - 721 721
e ARt 24,671,785 21,114,008 45,785,793
3 E $  (1,160,160) 31,185,471 30,025,311
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& # P a3dF 2 e (ED)

for 2B g RS
109% B
ERE LR
wELY  Brémps & 3
$ 44.005,846 835,638 44.841.484
149,332 - 149,332
5,613 - 5,613
154,945 - 154,945
$ 43.850,901 835.638 44,686,539
108# &
EREFEp
BELY  BLEBPSE £ 3
$ 50,513,468 1,737,421 52,250,889
135,984 - 135,984
10,291 (43) 10,248
146,275 (43) 146,232
$ 50,367,193 1,737.464 52,104,657
109 B
EREFEp
RELH  BlémEs & 3
$ 15,988,987 2,593,712 18,582,699
11 - 11
15,988,998 2,593,712 18,582,710
54,466 - 54,466
$ 15,934,532 2,593,712 18,528,244
108% B
EREREE
wELY  Brémps & 3
$ 17,993,982 2,864,308 20,858,290
22 - 22
17,994,004 2,864,308 20,858,312
47.869 - 47.869
$ 17,946,135 2.864,308 20,810,443
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ERERERLGF NAPEI AP

;T;L&Lﬁ%]% GREERE o SN SR AR S SR A W b N
TRAELR S R b4 T FUAS L ERRT R SIE RS S 5
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A1EZ EELEDF2LEELILRNTEHL -
2R S
o E2 B
$2554257MQL$@$§4§ﬁ1£ﬁ MG A#HIED L g
oA E IO 0 L EEFEFT AT & AT
109.12.31
2 EER
ﬁﬁél“ﬂ‘ & ¥ $-%5 F-%5m F2%8%
Lird bpka &
FooOA:
BEFERS P EFEL L § 350,641,146 318,112,640 32,326,198 202,308
a2
S E RS LY B 19,029,575 - 19,029,575 -
_E- =
=7
FERT 19,029,575 - 19,029,575 -
R VEERUE - RN o 331,611,571 318,112,640 13,296,623 202,308
_E- =
L
LR 154,229,005 154,026,697 - 202,308
FERT 13,977,341 680,718 13,296,623 -
# i 163,405,225 163,405,225 - -
BEEBFEFE RS LGB 999,234,437 746,683,685 228,392,122 24,158,630
e F
BEHE 98,199,262 74,040,632 - 24,158,630
FERT 901,035,175 672,643,053 228,392,122 -
f 7o
BEFERS LG EGFEL 4 14,564,305 - 14,564,305 -
fp G
4n is‘é WIE N LB 14,564,305 - 14,564,305 -
£
3 e E
T A
BEF IR LG EFEZE S 13,717,638 56,026 13,661,612 -
A
4 i
FEFERS L EFEL 17,334,759 - 17,334,759 -
fe i i
W2 Egf i 49,894 - 49,894 -

~93~



'ri;b‘%—
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108.12.31
AR R
2 ép1ERDP & 3+ ¥-8% - R PR
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BEFFR LY EEFE 2L &S 281,498,422 247,885,048 33,414,584 198,790
RFA
i % ~L<5 W E RS L B 19,361,468 - 19,361,468 -
E
£
ERF 19,361,468 - 19,361,468 -
R IERUE I Bk 262,136,954 247,885,048 14,053,116 198,790
_g &
LR
LR 104,937,651 104,738,861 - 198,790
FEEE 15,253,110 1,199,994 14,053,116 .
4 2 141,946,193 141,946,193 - -
BELEFLFF RS YR 1,023,839,660 806,819,083 193,896,216 23,124,361
FEF
LR 102,032,686 78,908,325 - 23,124,361
FERT 920,672,860 726,776,644 193,896,216 .
4 2 1,134,114 1,134,114 - -
f 7
BEFFRSAPEFEL & 46,199,351 - 46,199,351 -
i
i % ~L<5 W E RS L B 46,199,351 - 46,199,351 -
E
L rl
Vi 1k
%‘ é
BB FHS L EFE L $ 12,123,598 76,991 12,046,607 -
T A
a2 ERT A 1,071 - 1,071 -
4 [
BB FHS L EFE L 13,419,965 - 13,419,965 -
i
Wh2 B f G 25,537 - 25,537 -
2.0 e EHTE 2 £FL B 2 2F BT
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Q) * b *&FTHBE
B RGITFEAFELLET A R D W A (Credit value adjustments) 2

= 3= 2 £ (Debit value adjustments) - H % & FP 4o

AR 3= 33 B (Credit value adjustments) fx4p ¥ 2255 f @ 2 % 3 3> T3t Over the
counter(OTC)2 % 2 724 1 & & =B 2 A & » ;ﬁ A e EY F R b g
IV RFE TEREE P RALGT B S P2 F W EL T Ao

B.f5 = 3=l 3 B (Debit value adjustments) % 4p ¥ 2255 F ¢ 2 5 B > T3 Over the
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2 3@ % ﬁﬁ & (Probability of default, “PD”)( & =
R > b H A i 3 4E 4 5 (Loss given default,
% %F(Exposure at default, “EAD”) > 3+ 5 8 01 | = 3=}
DN S EET) A E A

SRR & R

“LGD")fé k1 2 b 5 &

NEoF2 oA PES YW F (AT EEHZ
APIIAPRPFAFEENARTE I AP R R AT FEANE YR
g

AXPE I 2P ﬁigﬁi&%@/mﬂ?klﬁ%
B2 7 @fpatim™ o BT 3" 2 6aE 94 FEX

£ F oo @ T 2 h $E 2 Moody'siE &) 5 & 3 PD >~ %) §  Jon
Gregoryi B & Ris g 0 160% 175 & 9L F(LGD) 5 ¥ #OTCi74 1 &
2.7 3% (Mark to Market) o 3-8 9 k' £ > ¥R % R 'R AFER > £R2
ERRILEITRGEASTE T DD

P

K e U

Eé\;ul%lp"i‘";{’;&"}/”\ *

FR 4o

BiEH w
BERE FEHER
2 ,ufy B i EGE

(R2BIFF2  RIBFH
BE1S)  2fElL g P
% K109 17 1p $ 198,790 23,124,361 23,323,151
IEE
;,a;u B4 & 3,518 3,518
I E WL E - 1,024,248 1,024,248
A - 10,021 10,021
5 E109#£ 127 31 $ 202,308 24,158,630 24,360,938
S EI108E1 1p $ 214,708 16,660,610 16,875,318
RAIF A
ERIEEE (15,918) - (15,918)
;,151] BHG LA E - 5,631,196 5,631,196
A - 832,555 832,555
3 B108£ 127 317 $ 198,790 23,124,361 23,323,151
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IR F R EZ B L 1,665,000 2,099,500 663,000 466,000 - 4,893,500
FREERT 50,870 156,209 207,351 245,115 2,117,674 2,777,219
i{—r}\( 7 WTRIg) 1,071,973 386,606 368,622 691,592 3,347,536 5,866,329
Bele 1L 2 4 & 8,972 10,936 5,612 1,212 18,823 45,555
HupWFamrap 10,787,797 8,809,923 3,085,572 4,927,100 4,695,331 32,305,723
AEFHF LI L 14,233,651 11,506,724 4,346,707 6,342,569 10,179,599 46,609,250
% F109#12% 31 1130= 31290= 913 180= 1812 318 Azig1E s 3
¥ B4 2 5 3,507,512 669,000 30,000 - - 4,206,512
CE RS 1,192,451 1,492,902 2,239,352 - 1,146,345 6,071,050
TH M A 3,191,428 3,189,924 2,294,969 3,226,778 25 11,903,124
R - - - - 600,000 600,000
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HupdFamdap 3,966,245 5,873,037 1,944,822 2,767,931 8,534,943 23,086,978
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IR R EAE RS 64,588,026 47,330,378 44,425,626 60,316,331 1,492,017,559| 1,708,677,920
CEIREAEE S 358,793,424 243,879,116 292,614,371 727,865,082 140,291,962 | 1,763,443,955
HErF(R)FEG 1,301,008 1,905,146 1,275,737 - - 4,481,891
R 12,196,425 2,562 2,892 3,405 25,002,379 37,207,663
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TP 25 3,587 4,048 4,777 25,004,036 25,016,473
BHAL 5,027,425 698,414 1,254,603 795,019 395,420 8,170,881
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5 - - - - 376,479,551 376,479,551
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