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2.% 97 TR F BB TT A 5 & -J‘i(%)J: AP IR F RREET A F LR
0% G R FARM AR E S N ERE L REELE -
3. %107 TG-SIB2 /& D-SIBE & FatFER (W),: ARPHFEPET BFEAF
LR ¢ 2 k2 GSIB 2/ D-SIB i 22 477 » | 7 IR 7 o
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[4 4]

ey A ()

109 #6 % 30PF (H 0354 %t <)
b E A s L
(. A~ A = B ~8 C
109 %6 " 30 p |1084# 127 31 p | 109 # 6 * 30 B

1 |5*k'&(* 25 %+5 %L %)(CCR) | 1,610,375,906 | 1,478,732,167 | 128,830,072
2 %% 7% (SA) 1,610,375,906 | 1,478,732,167 | 128,830,072
3 | pm:=% % (IRB)
4 | EHERTH R 3,273,824 1,985,243 261,906
5 | {&#;%(SA-CCR) 2,596,960 1,751,474 207,757
6 p 2R A E (IMM)
7P HAAET 2 REERE I
3 17 f# ;% (look-through approach) ™ z_ L &

WA T
9 % 2= 4L # > (mandate-based approach) = 2.

g

* ;% (fall-back approach) ™ 2_ & & "¢

10 —

wF
11 |2 2k &
12 Rz ZE k'% 1,163,724 295,997 93,098
13 PIREER E 2 =R LA E (RBA)
14 | pREEE 22 T I8 2Nk (SFA)
15 | &2 1,163,724 295,997 93,098
16 | Bk '& 35,970,255 35,998,130 2,877,620
17 | #% %% (SA) 35,970,255 35,998,130 2,877,620
18 PR (IMA)
19 [T ¥R & 67,812,997 67,812,997 5,425,040
20 | A AdpiRiE
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BT A BME AL
WP ~H A T # B ~3#p C

10967 30p (108 % 12 * 31 p | 109 6 * 30 p
21 | R 67,812,997 67,812,997 5,425,040
22 | EprgeE
23 irx,ﬁz PPN 2 237 GE ™ b & 1 3 250%) 7,018,943 7,212,697 561,515
24 |z B
25 |%3*+ 1,725,615,648 | 1,592,037,231 | 138,049,252

G S
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GERERD)

gt F AR (&8)

109 # 6 * 30 p (B =378+ 2)
BEIEE A s L
P ~HA T H B A8 C
109 %6 " 30 p |1084# 127 31 p | 109 # 6 * 30 B

1 5% k'&(* 2589+ % b%)(CCR) | 1,611,737,809 | 1,479,981,060 | 128,939,025
2 %% 7% (SA) 1,611,737,809 | 1,479,981,060 | 128,939,025
3 | pm:=% % (IRB)
4 | EHERTH R 3,273,824 1,985,243 261,906
5 & %2 (SA-CCR) 2,596,960 1,751,474 207,757
6 p 2R A E (IMM)
7P HAHET 2 RAGFEREINE
3 17 f# ;% (look-through approach) ™ z_ L &

WA T
9 % 2= 4L # > (mandate-based approach) = 2.

B ERBRT

* ;% (fall-back approach) ™ 2. 2 £ "% {#

10 —

wF
11 |R 3k '
12 |[BFHF2ZL ™ E% 1,163,724 295,997 93,098
13 PIREER E 2 =R LA E (RBA)
14 | PRmImE 2 L1202 (SFA)
15 | &2 1,163,724 295,997 93,098
16 | Bk '& 35,970,255 35,998,130 2,877,620
17 | #% %% (SA) 35,970,255 35,998,130 2,877,620
18 PR (IMA)
19 [T ¥R & 67,773,532 67,773,532 5,421,883
20 | A AdpiRiE
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BSHLT A BLFAE R

WP ~A i B ~¥ C

109 6" 30p [108# 12 % 31p | 109 %6 " 30 p

21 | B 67,773,532 67,773,532 5,421,883
22 | R

23 [4c% FPAER 2 £FF(E Y b "6 124 250%) | 7,160,880 7,353,041 572,870
24 |z B

25 |3+ 1,727,080,024 | 1,593,387,003 | 138,166,402

G S

(g4 +w ]

BrRART
109 # 6 * 30 F (H = 374 %+ 2)
thom IR LR WA EE o
35 P o #% D
EakwiA | xdapews | FHC
1 |3z 2,938,553 1,758,909,190 | 4,629,958 1,757,217,785
2 FHEEL 0 633,339,901 0 633,339,901
3 30t kg 2,994 34,870,997,060 117,043 34,870,883,010
4 | st 2,941,546 37,263,246,151 | 4,747,001 37,261,440,696
BHWLE W AZE 0 % (& 3BV ) L 2 G

1

2.

3x3.

214,

Er R RGNTAED & FNEE GBI L AN R GE ARG B

(1) @ﬁﬂk ﬁ%mwi¥a\%ﬁﬁ§o

(2) # " k%o 7 iREKI &%‘%%ﬁf;f’**#‘fvﬂh@r%??ﬂﬁl * 27 & (NIF)~
ff% évii«\zfe(RUF)‘“"l£ BEEARET RELLEREAMED -

s a7 "‘@:E‘ R TR zﬁ“z%'a"‘ BAp o R L AW

*—M/zﬁ‘#ﬁw"E#rﬁ&dw%(wﬁﬁfi LTEIEH T v e A IERE p HAER v

_E_Jf&a‘\—"”f)lé 2 g HiE o
EORE s@ J«La

SN WP A AF (I X #

#RF AR %{:izuiﬁam%s@a%o
,l,
I

FRITE AR RG22 G (AR LLFBNRTY) -

\_
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[ s+ 4

+ 7]

Wi E FEEE S E YL R

109 #6°*% 30 (H = 374 %F2)
3 P £ A
1 |2 Ahdpdp s fEzs 1,715,251
2 | prUWAPEFUF LB s R R 3,865,875
3 | AR A AT M 631,216
4 | g4 Rtk £ GE 1,925,090
5 | 2@ g (86,268)
6 | W AEELD 23 NEHE GEES 2,938,553
GENRGIEE S RIRP & e
GEXBE RGBT E AR D& o
aL@@ﬁ%a%ﬁﬁﬁ:pk%ﬁﬁﬁ%aiﬁﬁﬁiﬁiwﬁvm

ﬁZéPﬂﬂ*ﬂﬁw$4 ik QA GRS R 5wﬁﬁﬁtﬂ R
)—vﬂ ]O
?;13.?1;,1%:\...3;[%& AN FRES ARAD TP v R RGO

XA, P4 B E & 97
DERELITE 0 F AR ek T

a5 H @ g

DIRE IR A R R £ EF o
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[+ -]
B ORGSR

109 #6 % 30p (H 3 et 2)
#
, e ||
NS Y IR T T R
_ &R f;f; LBk f;fi I TIPS Y
&37 A gB  |FORE g |FoHE ) B
w C W E = F j‘;
e
ik 1,614,771,993 | 79,968,102 | 45,683,803 | 62,477,691 | 60,712,077 0
FHEE | 624,619,704 0 0| 8720197 8,720,197 0
rXS 2,239,391,607 | 79,968,102 | 45,683,803 | 71,197,888 | 69,432,273 0
& 92 %
YL 996,155 | 2,661 120| 250423 | 228,086 0
EHRFE AN A -

Al mEFEG £ QL‘T'K/\#F} BHELRIS » 2B 2% LGRS 22 h%tES 29
& F MR EL -V;'—r"’{—-(v&r'*#q A EE) hG £ o

24 R e R AT IR B R 2 L A IR AR A BRI 3O & 20
12

R AR R TR SRR GRS £

:
;13#7%17‘3"‘%1‘%;;13}7%1%5%? #‘%'R‘r'r'/?ﬂ‘zz‘l E_/' * prd ]v}ﬁ?r'r' %( ﬁ'%%»?-‘:; ,}g %f;"‘rﬁ"/gﬁf}f,&
SR IERES S L AL L R T NS X B AV 1
FIG R AR RS R E(FEL R AR T EWRER GG T 5

FRG LT D EFRFIA -
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(%4 ]

BrRER'ES G RGP ST
109 # 6 * 30 ¢

(H =

DATE M A

;%)

YR & 4 Fers - e % (% fces .
iE‘El ] : P ‘ﬁ&h’é ﬁi /'J :ai 124 ‘ﬁ;}l’é gt }kxﬁll\i,ﬁ\éﬁlifz’&
) iz R ﬁi‘i/}é‘“wkaﬁ E?f&'ﬁf‘:/ﬁ\'w%'ﬁ % 1 B
£1: 13
¥ 6 4] ANEG | AUAEW | AMEE | R AW | BEET | 5B
A B C D A E ' EEF
1 1R e 590,543,011 | 37,000,000 590,543,011 | 37,000,000 1,600,898 0.26%
A 54
2 F:]— ARE SR 86,515,640 8,608,511 86,179,138 8,608,511 38,120,588 40.22%
i
aim(3 5
S
3 =% g ¢ 233,873,939 8,374 232,103,244 8,374 89,060,867 38.37%
$#4)
4 X B iR vk 968,505,376 | 68,287,291 928,371,974 | 66,199,751 947,032,794 95.22%
oS8
5 F % i% & 227,677,966 2,630,920 218,768,004 2,185,266 157,028,034 71.07%
iz % 7
6 # 3 540,427,235 0 539,395,421 0 294,712,513 54.64%
B E#EX
7 - 31,115,700 0 31,115,700 0 31,115,700 100.00%
#*7
TNy
W o =
8 ;ur— ;b\ F; % 4,255,981 0 4,255,981 0 4,255,981 100.00%
ESEA | S
9 # s ?é— 53,881,876 0 50,256,107 0 54,467,473 108.38%
10 | &3F 2,736,796,724 | 116,535,096 | 2,680,988,580 | 114,001,902 | 1,617,394,848 57.87%

LA RERF]EEP DA o
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% ¥ A 3 *E Igt 1% zF S
ERGERIAER % T2 e ipREE
i . _ .
109 # 6 * 30 p (H = 374 %+ 25 %)
R LRE i h
B % 18 B X 0% 2% | 4% | 10% 20% 35% 50% 75% 100% 1250% | LTA |[MBA| FBA | &7 |[#& i * b %4s
B %25 A B | C D E F G H L M | N P |k
Q
A HE ) R 623,239,126 1,836,813 2,467,072 627,543,011
2 | 2P L FE e L 30,918,982 63,863,750 4,916 94,787,649
3 1i7(% 5 BB AT 778,055 95,978,536 130,979,737 4,375,291 232,111,619
2B REEHL) ' 78 7 378 L
EF(FREITEFED
4 ) 41,212,031 28,359,436 924,064,563 994,571,725
v
R LG 42,415,269 12500 | 120,438,226| 57,841,703 245,572 220,953,270
izt 3 F 21,270 | 274,601,187 70,481 | 264,559,519 142,964 539,395,421
BEFRSKT 31,115,700 31,115,700
H N = W
Z# £ l‘i‘h—‘ &j ¥ 4,255,981 4,255,981
2 BEEFEF
HisF A 47,448,530 2,807,577 50,256,107
B3t 624,017,181 212,382,901 | 274,601,187 | 225,752,976 | 384,997,745| 1,064,993,668| 1,181,266 2,807,577 4,255,981 2,794,990,482
TAHHRFE AP DA o
LA RS Y BRSO RGP PR AR AR R A2 R VAR AR A MHRRG o E i W
IR R RIS A A HHRR G RET 2 £



[ - 2= ) & hamaled Qs e T2 27 b %k G 305
(042220 716 md PR R &5 b R
Hh G T A Gk — ) 8RS
s 2 ] 6% R b6 L L GIT A RF A —p 03
[ L2 ) BARBT 2 BRI HM 2 b G iBguE—p 3052
i jkf—?f—‘;;’# B dRH REE S ‘ﬁz’t\» 22‘23‘24‘2673&} °
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[Kl T\: —L,\]

AIPLETRGEIFL RGN
109 #6 " 30 F (H = 374 %+ 2)
EESA | ARBE| g T | AP EEUTREEY R G| RGET
#Pp A R B| 7ok E Eﬂ%%ﬁ”-ﬁﬁﬁiiﬁ AF
tpHp ¥ & C| Alpha i& E'%i E
{£ 1 ;% (SA-CCR)

(72 12 & B &)

L U P
2(ﬁ4ﬂ$ﬁﬁw
FRESRE

= “}i’ﬁﬁ/ﬁ“lﬁﬁm

3(¢@ﬁ%ﬁ?ag)

L | e
(G it pret)
AU M PES

5[(4 gt mr s
2 b E)

6 | it

£ RE R TS ERP

2
H o
el

3,119,418

1,243,573

4,332,796

2,411,477

386,856

185,483

2,596,960

FEL AR X (SA-CCR)(F72 M & e &) *o 4R 2 72 (SA-CCR) R 5 w0 » ik 5 3P Je "k #7/2

B AR 2 (SM) 2 2R 2 L8R -

FH2 A REY RGBS EN R G

ZE RGOS RRIFZTRF T R

1)
)

#FiEAG

Q;ﬁ_{a A

3. A% ¢
4, AEF

% TIFRS13 = o ip EHrE | AAB R THAFE2
P %géﬁ—“l FRMGEZFARPFORFZIIH 0B EHa
—/ffiﬁg""Tﬁpul—’fL_pﬁw'?’}i’ﬁfﬁ L ST S
% 2 ,znbt’&ﬁ;%‘gu;

PR R EERAECVA) S B BE
%&i@zi%o

S FE R

52k MEFRITE o
T 5+ (CCP)E % 1)
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RGN B ECVA)Z F

~3tH
109 # 6 * 30 F (@ ard %+ 2)
S0 AR W E Y .
I P R REMETAB
L9 R T A GETA
MEREE Y R R AT E T AR FARS
1 Dk & &=~ i>(F

()& b'&iE = >(5

2 uv}g__g-. # &xﬁ—.t,% F‘~
TR FARES

3

x?&@ﬂ%#ﬁﬁ%%ﬁ

676,864
e
£ RE AR

DM o
H

HL ARG b RIS G2 EORGH R T AR R R S RG T RIS
LA ORI G R RS
(1) i TIFRS13 2 i@ R | Ap B A2 B2 = 350 3 A o
(@ PEXEHLGTRGL T RAPRPORFTL AL HL oS B L
B

- EEMG TR AT F TR AT
#

LI S S U S S 4 < - I S NER WL L) SRS S
FRIRGARF A G o

? 2z
5
X2 A&

5 Fm
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[ & =+ ]
EREHURRGHREAFLIIHIC? R G RE—HFRE

109 #6 " 30 F (= frd %+ ~)
B % B X -3 11

ookt BREX] 0% | 206 | 4% | 10% | 20% | 50% | 75% | 100% | 150% | 1250% | " % K

R S
Llaigmape 78,076 0 0 0 0 0 0 0 0 0 78,076
ZER N 3 0 0 0 0 0 0 0 0 0 0 0
3 |AF(F S ERFRG2 0 0 0 0| 947,250 | 1,763,776 0 0 0 0 2,711,026

B :;- P b HE) S B -
bl ERG D) 0 0 0 0 0| 336430 0| 1,147,475 0 0 1,483,905
5 24 % 12 0 0 0 0 0 0 0 0 0 0 0
6 |lduxa 0 0 0 0 0 0 0 0 0 0 0
[ 78,076 0 0 0| 947,250 | 2,100,206 0| 1,147,475 0 0 4,273,007
EARBRF]ZEP A o
AL AEFERI 2 527 b G R AE(CVA)E AR G R -
w2, 6 %ﬁ%ﬁu PE RGBT R EASFE 0 U E T AR R o
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(4= - ] BRGHABLTOWF A2 25 HE 27 b %k %—p 3975 2 (IRB)
S A B 0 AL AR .
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[44 =

]

REIHEIFERGRGLIEFSES

109 # 6 # 30 p CEEE L RN
A E R RS FRHREIRT O ZEES
wp ez 2 b E | REERSZ 2 L E Yo B I 1 5 L
i PLIR A [ Ppg | A A AHE ) 22 rRE

W&~ R 0 584,342 0 0 0
Mg -H s ) 0 452,867 0 1,430,481 0
j& =N ;‘_'- o 3
" f] 8 5 0 0 0 0 0 0
|
F{ E)
E*Ii_jk Y ;‘L 32 o

, W £ R 0 0 0 0 0 0
Tif %
SRR %
(Government 0 0 0 0 0 11,496,666
agency debt)
SR FE R 0 0 0 0 0 254,199
bR % 0 0 0 0 0 1,139,210
BEES 0 0 0 0 0 0
B ERg 0 358,022 0 0 0 3,380,162
K 0 1,395,231 0 1,430,481 0 16,270,237
AR RF]ERP g

Pl SRR (SA-CCR)F a0 » 72 M AT S22 R F o feB ik g 2 o v if B
BB Rg 2ol kmymEs) s T2hgde ) 582 (SA-CCR)R *5is » simd {2
4?,3}1&;»;(?\47&,5'- EHFF AR B S

(1) Fed: #ES A IR

)

PLIEHE B
w2 T g-ABNN] ) Gy

1

R AR ST o
AW R

o
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[t =L+ =]

BT ERD kG

109 & 6 7 30 § Gk Xoniad)

Y N/A N/A
H- iz rg gagsy

ERE IR EFE S

LTE R Y

7 iE R

B g#* prd M Emp 5
TEYTY N/A N/A
NN - N/A /A

DR s E(FA)

DR Es g E(hF)

£ RERFZRD & -
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L AR R R 34 GILT A RE 2o p fHR) (MM)
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[ =L-=]

G RRT A—A iR 2 R

109 # 6 7 30 F

R ¥ ES A R T A
106 & B 35,679,735
107 & B 39,180,877 5,425,040
108+ B 38,488,518

Ja 113,349,130

TERGATRT AER R
109 # 62 30 p (H =374 %+ )

# R hfERRET A B ®k T A

OO+ &
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(2w ]

THRGRGETARES

109 #6 % 30p L Y R
b et A A
AEREE AR S
1 FIF R (- K2 B YR 'R) 28,185,019
2 EZEER'G(— E BYRAR) 473,854
3 ‘b b Y 7,070,836
4 | FEb% 0
5 ERR S 240,546
6 AR ML T N.A.
7 e R ES N.A.
8 |#iip & N.A.
9 |3t 35,970,255
LR RFERP DA

1 EHEEHET delta-plus 72 > delta R =B & » 2 b %35 > FHEINA T2 B Gamma
2 Vegaz i H&FAFHEHSLGETA)

2 HBEIE H2 - B HRGE ISR R E CBA WHBBRA LT ATR(T
B hwIEFTA)
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[itdw - 17 3k &b GET A %S L—pN 302 (IMA)

[ftdw - =] 3 3R & E—p %4372 (IMA)
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AEEL @R

109 # 6 2 30 p (H 37+ 2)
BT 3 4 RETHERT B
AR — A -
i@ s &7 |3t WA | e s |2+
78R N/A N/A N/A 0 0 0
> B R N/A N/A N/A |5818621| 0 5818621
(ERa N/A N/A N/A 0 0 0
iR ek N/A N/A N/A 0 0 0
£ES I N/A N/A N/A 0 0 0
& ¥ 383 N/A N/A N/A 0 0 0
o N N/A N/A N/A 0 0 0
[ aF: B N N/A N/A N/A 0 0 0
N S SLE S N/A N/A N/A 0 0 0
i Ak N/A N/A N/A 0 0 0
£HES I N/A N/A N/A 0 0 0
Ry N/A N/A N/A | 5,818,621 0 5,818,621
EAEHRTERD &
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LEE2ZBEELL A%
109 # 6 % 30 F

. FLF 3 A48 EERFT B
[l & &) 3t
7 82 (%3) N/A N/A N/A 0
LR N/A N/A N/A 0 0
o N/A N/A N/A 0 0
A6 F 8RS N/A N/A N/A 0 0
P N/A N/A N/A 0 0
i € ) N/A N/A N/A 0 0
EF P A N/A N/A N/A 0 0
[ aF: B N N/A N/A N/A 0 0
N S SLE S N/A N/A N/A 0 0
2 ¥k N/A N/A N/A 0 0
A N/A N/A N/A 0 0
i N/A N/A N/A 0 0

< RERFERP DR o
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[“ﬁ'%\» p L = ]
RIFE2ZEC RG22 T8 R8T 5 A4 BH
109 # 6 2 30 p

7 ' B (1% b 'R 1K) Fe ' E(RE T E g R A (%02 T 2) TR LT A
IR oy 20-50 | 50-100( | 100~1250 | .o | P FWEL | PR 1250 | FWEL | PR pIREER | PR
:A 0 ()% )% (% 2)% %E F2EE | B2 ER ##x H %] F2 R | 2250 | EE L [1250%M | 22 EE | 22 T2 | R P | 1250%Q
B C D A#EF | 242G AeAE) | 282K A#EN| 2820
@ BEXIH S 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 0 N/A N/A 0 0
% y | 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 0 N/A N/A 0 0
A ~oa
; &£ 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 0 N/A N/A 0 0
TR X ST - 0 0 0 0 0 N/A N/A 0 N/A N/A N/A N/A
iR 0 0 0 0 0 N/A N/A 0 N/A N/A N/A N/A
LI AR 0 0 0 0 0 N/A N/A 0 N/A N/A N/A N/A
|3+ 0 0 N/A N/A 0 N/A N/A N/A N/A
BEXIH S 0 0 0 0 0 N/A N/A 0 N/A N/A N/A N/A
i
- )
N | 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 0 N/A N/A 0 0
ol |
2 & #3 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 0 N/A N/A 0 0
| LESE S 0 0 0 0 0 N/A N/A 0 N/A N/A N/A N/A
AR 0 0 0 0 0 N/A N/A 0 N/A N/A N/A N/A
PR L 0 0 0 0 0 N/A N/A 0 N/A N/A N/A N/A
L2l
3 0 0 0 0 0 N/A N/A 0 N/A N/A N/A N/A
£t 0 0 N/A N/A 0 N/A N/A N/A N/A
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AiTELBL ARG EIBEFT AR REFIRTHHE

109 # 6 * 30 P (H @ 3rd i+
7 ' B (1% b 'R 1K) Fe ' E(RE T E g R A (%02 T 2) TR LT A
IR — 0% 20-50 | 50-100( | 100~1250 | o | P#F3=3 | P JugE2 1os | MR | R AEER pIRFEE | PR
:A 0 ()% )% (% 2)% %E F2EE | B2 ER ##x H %] F2 R | 2250 | EE L [1250%M | 22 EE | 22 T2 | R P | 1250%Q
B C D A#EF | 2542 G AAE) | 2rE K A#EN| 2820
@ | EXEE 5818621 | 0 0 0 0 N/A N/A | 5818621 | 0 N/A N/A  |1,163724| 0O N/A N/A 93,098 0
£ 5 )
% | 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 0 N/A N/A 0 0
A A W o
; &£ 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 0 N/A N/A 0 0
TR X ST - 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 N/A N/A 0
+ 2
SR LA 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 N/A N/A 0
E ] g4
LI AR 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 N/A N/A 0
|3+ 5,818,621 0 0 N/A N/A | 5818621 | 0 N/A N/A  |1,163,724 N/A N/A 93,098
BEXIH S 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 N/A N/A 0
i
F )
N | 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 0 N/A N/A 0 0
A
2 & * 3 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 0 N/A N/A 0 0
| LESE S 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 N/A N/A 0
-4
AR 0 0 0 0 0 N/A N/A 0 0 N/A N/A 0 N/A N/A 0
E IR >
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