k- ARAFT AR ERRR R T EANTARBEEA

ABEATT REREFTARBIF A FEERRD KT RERE T T A
PERGEREFR »hg T TR
(-) Frgm:
L EEFAFGROFFEFR (4 - )
2. FAFRF (AR 2 z)
3. FagH -(ie vrfiw 2z - ~MEe 2o AR 2 = R
%1)
4, ¢ F (S SRR - )
(=) R%GFRERGHTAMR:
1B "k TP o (Fp& =)
2. Mgtk o (& )
3. BT AR (4 ~ AL 2 —)
(Z) MBELEZITH'G2ME
1L g3 Bz F AP REAFZALE - (2 1)
2. ZEREGHEMOAFARG B EILR LR L (R - )
3. € EE TR GREF2LLBEP - (kL=
(=) G7R%:

1 2% p - g (i t=)

2. B RGETEFA (Rt IEAL S )

3. B RREEE TR (AL AN)

4, Zr prgEEZTEFTA (AL A L)

5. MIREEHA 2 TG (A - )

6. BF RGP ITFRFELEFTR (RS T2 2RSS
7. A3 I REETHTR (i d s L)

8 RIPELHFRGITIFTA (P& - ~2E=+T)

(1) T%Rr'&:
1. lFi)}L"é’:? 2HIR (R L)
2. TERGETREFTA (A=)
(=) & #h'%:



1L #3be e BT o(Cfr= L ~2mi=z14)
2. "HRGETEFNM o (HEe tigie L2 )

(=) @wHi:

FELITEFR ('Fde L)

2. AL ZRFR (4w LT Ide L N)
41 iA

G E IR o (MEw L 4)

(4 ) mdsfh '
Loind g g4Ik - (4T L)
2. mEMBEFEIHERED o (fET L~ )
3. EEEFT AN F (AT L)



(4 -1

i3

hpas)

AR rFE|BPFFA
2R F] ity £ 97

&k B

N
|
T
—?h
R
i
[Sig
-y
oy

w

B
(v =)
b
Yt

v

ﬂ.
Jo

=
-

b

R

SEEY
2. EEV B R R EEFE N 100% 0 Gl EEHFHE ARG AP EH K

T EpyRRp
00# i

¥

78 p R




(4= 1

& 1 p (H =0 37485 25 %)
*~ & £ et
IE B pa pa pa pa
O&#0?0p |O£O*Or |O£O*Or | OO OF
P 5T
HEOREE - T
A IEGE
?5%’5i52‘f§3_1—?—! {4
BT AT
o OF R
fhT R L
SR GET A
i‘gﬁr&xﬁ
TER
e W

R EIET A £

o
5]

e
inid
Rl

o | || e

SR

\N pL
n;_ St

N
¥
@fé- Ly

w 2P

W\\-

“’\w

i

?,—}i o




CGEXD

FRBHE
= p (Hi: 374 i+ )
A= £ &
75 p OEIOLNOI IO IOLECIHOLEIOLECHIOEIOLNG®)
P P 2 p

é%;ﬁﬂ

iﬁ"' DA ETAKREDP

1-RgmEH Y BEg  »ih 2
Wig 1 B4l E 2 A (1F ke
xlzrj , ;}E‘;{ JEAew )

2~FF 3R ESE AT L G ER
PR AR R TR 2
LSRN RS SRR S

3B/ Fp AR PHMFEFLTALE
(}if‘?«”&)

45 Az

S5» Zﬁaﬁf”#\ j\)%’f [
FAE A

T2 VRt AT

@ﬁﬁié%ﬂﬂiﬂﬁﬁﬁ%i
Bl A F R L A
P (JIE BRI FA BAhw)

7‘333@;’1 I‘ﬂ ﬂ’r#ﬁv_‘,_:}:é-é JU]% lE’ng‘E"
2 ARFTALATRANZCHE £
PRk F £ T A1 L2 TLAC s

1 E‘

HEMG R FRERR UK

927 B AT T R 6 IR

IVEA ;L»l% B ‘\‘Taf‘ = l% B "t'.w p:fsigk'
AAD 2 g PRk

10~ %2 b 8y

I amipMEF2LApTIHTZEA
L ES

OIELS TR k)

(QH B - FF A5 2 Lk

12~ 3= B H %507 Kl (B 30 k)

B BFBI A GEFRES A E




il Ve Ed zZ HiEfls

14~101 # 17" 1 piead A &isqew
1&g

15 -4t 4 minM T L2 2F L HT

DAL~ HKFTREFT AT E P
w2 2%

(QH# % - FF Aok ik

F
m‘ﬁ$ﬁwwzifg+%?
(DF Fd %% - HF ~d40
“ff 4% (110 # 12 *» 31 p
AT

(4)1:"P4 Eﬁ'- E”‘j&a‘pu/fz X_#
(111 # 1% 1 p4=)

174yt L 8 4 4 2 s iR faf A
i P e

18- taminMEE2 & < AP F
R GRS Y EER I Ly
A A K & HAB 15% M 2
ok #ic

19 -1 ¥8/FEH/PEFTEHRFTFH
A Tk AIo"% fic

(DA FTmfs ¥- T Ado

K%L @Pm—
.

QF # 5 - &7 jaa&«u,%z ik

FABBEF - ﬁ? £38 (1)
e F- 74

AGER AR (54 ﬂii\i;éf%i )

—'E‘TJJ :):"LJ,:\F‘_P ﬂ\p_,_],

210217 192 ?ﬁﬁ

AT P AR FAE -G F

1-101 & 12 ¥ 3L p #7154
';ﬁ?f‘l" §3~ F“'E\ﬂ\u_,.]

2-102#11 1p2 ?ﬁ

I‘L’l II"+ A}j;?f—ri’:d_g \’j;}é—r_;

‘}"l‘}

H
N Flﬁ %

7
~

e

1-HemipMEE2 3 LT




(2% = M F ~30% 3 ke

Q)% = 5 2 de'h 7 Uik

S HAmAME 2 £ RT

O
3F (110 £ 12 31 p 1 #)

(2)%2:2;5;’7;* ﬂ\a‘r%% X_#c
(110 # 12 ®» 31 p @)

@Hw F-Fi1e (111 &
17 1p4e)

(@)% = 7 ~erg 7 g (111
&17 1p4)

I IERFIRRFARTIPA
& Aoz B

(E & %-%F+

R A iers 2 A ik

5~ H 1 j‘?ﬂia‘\?",{rfiﬁﬂ

(DE® % - F ~

Q)% - % F Advk 4 Tk

A %-gErEE (2)

FoNFT A

AR AR R (G RRRER)

¥ F A

2102 &1 1p2 (38X

FETEEY EL L T

o T AERE

2102 &1 1p2 (38X

TR %

FosE AR

2-102# 17 1p2 35 F%

LTk

¥ MF AIEEE

2102 17 1p2 3% %

PGB (ZHRANER)

]
1-101 & 123 31l p#giEsr pl

¥ T AESE

2102 &1 1p2 (35X

B A E A BRI
DR EAE R Y EFLRES A
A4 2 Y FRA K




327_13@;5- s ;":é\'#g’ ;}".é-; lbl%u lgv @J‘E
Lfﬁﬁpﬁqé_ AFIRAE (225, 4;@
IPHELFAL L2 TLAC Fir1E

ke

2. 45%

RFRABACHFEH > L &
3 ARSI 11 2 45%

FERA 2 A AR

F W AT od ® D
+ 3 =

I

R

I-HERAPMT R0 HT-% -5
FA1Ez TLAC #4312

\ﬁé?ﬁﬁﬁﬁfa;?i;\«f\f T~
Fopp A1 E2 TLAC fara

I

3 HABENEELERT

W7 %= 87~ %2 237
(110 & 12 7 31 p 1)

(2)% = 4&;‘ A1 E 2 TLAC #
FE1 2 (111 & 17 1p4)

v 1 %:ﬁf‘?ﬁﬁ-ﬂﬁi PF B AR
Hichd- 5 -r A1l

5 H @ FhIFIAD - % HF AL

3]
FogF AEE (3)
pFFErEe=(1) + (2) + (3)
B ARP
1 A& LATIES DX E o
2.%iﬂ@ﬂ§$£f ER TR
3. THWHBFEFFHS LY B $ﬁ?é%?ﬂﬂijﬁé#Tﬂﬁﬁmé
BHUEEF RO L EFR 25 P%?fﬂ%%i’iméﬁﬁﬁé
FRS L EFE 2 ?ﬁ“p%ﬁ AR RFRAE e T RAR Mﬁ$%$ﬁ
% 95L% 55 HEA2 BRI L -
4 FANREZ RAIFA I8 L ERIME XL EAHT 110 # 127 31 p
ziﬁ% °
5. 108 # T Rt ¥ 2405 o



GCELEED

2

P4

# 1 (B g%+
TP L B L | AFFABEF | EAMBEL | EHFT AP EF
" FAfs | TALA: | FAIGE | FAL@S

FA

MAEZ HERE

Gk (A TR AR R

SEERC YR ART

\WW

ﬁ_@—ﬁ o S #F—W—ﬁ“ /ul% I_El_fi_
e A

é

&

RS s L

ik
%
k)

HELET A

I =

v RS EF X

T AR B % 3R

~ ﬁﬂ Eir |—F#' fm'—éj\'

**%Pﬁ—%

ot | ¥
=
Sivd
@

I,
¥

= | 15h
| | ¥
?ﬁem
N |
¥z
) | W)

L | e [ |
|
|
E b
-}

Ty

AR IR
%
=

22N
.
=

-

i
=)
== e |7

|
W
o d

3 |
8 = 5 =
N R R e B
|
F
i 4

oo | | e |

ol et T I N

T
3

W
&
N
?‘-‘l

e

)
$

iﬁ&kiﬁﬁ

SEFERS L EFEZ ERE T

[~

2 Qﬂéw

|T%‘?‘ "L\Kl‘%-’l‘xéw

J& i 258

ot 18 b i

EPK

T

®E

Fho ot 2 tio s

A

¥k

B u] L A




TP L BRMBEL | FEFTIAPEF | EEMHBEFL | EHTIEEF
FAERA FAEGR FALGR FAERE
AR
T E AR
R FEO R
F P AR
KA fe B AR (R FEATAS)
FHPFLARGT ETEA 2L RGP
AR b i
EHEERING ETEL L BT F
AR b e
AR L R LA 2
?ﬁéﬁz}é‘ ﬁi
HwEE
BROLE
Zhpr Al &
583
Lz EERY
AE A B EMBRLIZ T 7 EN L L EL 8-
FAWMFEFAGESP B pF FAIEF P 27 L&Y EF
BEHFTAZ LA
FAEP
L AL LATHEF L E
2. AA G LA UAFFAE R ALY NP EFAGESILFTALRALLFA LA REE AR
ZEW F-FLTALRREIKTORE TRERETIREY > BFME AL TRME [
w2 -2)% [dewz2 =] :
O T ENE S T RN A ST EOE SRR SIE- K
(2 WP EEHFAUBEEF P -FFTAFEFTAFGESFF B ) » L8223 27 ZREMIE
HREQ2FS LR LA MR LRE
3. ESE G FHIFL R EF R UG FRII RN AR P EFTAGEFLFALGAD
AT R AT AR AT R A RN T AL 43 Iﬂpwi maE &
(Aot ARG R BAFRERE R-EE R RE R O BAENMERT A

R E FR L RIDELFEE) -

10




CELERED

FTAE rﬁﬁ BR 2

: E: P (Ex g+ 2)
O [ wiwz | BRMBELT | 2T 2FEF | SupnFL | EHFTIFESF .
- Sar | A4 FAi4% | FAIGE | FAIAE | TOP
REZNFRE
Hd 7R A5
¥
SEHERD LGB
FELERT A
HepmppMETENIRFT-FA2 L2 TIACH AL L
PAEREE ¥ - AR A 17
PEB R -FF A sy 38 i
B %:: BT AIF A0 53 5
;': Y- WF AR sﬁ;a g g— dRE Y- HF A% A 21 T
R Rt S 5T M\.«wf &3 42 5
HEmipME F2 e %»?‘—F‘il——l‘ TLAC Far L -
PEERREE Y - ST A% AR 18
PHB Y- FF A5 4% 39 7
PR F AR AR 54 s
Hu §- F A% 3 Lo p %uug; - T A% b 27 v
PR Rk Kl j HEE- BT Rk A 42 i
Mk PR AL A B 2 :\af_ «i’»?‘ ™ A10
HERWHEE2LFARF-FF152 TUCHHLE =
E’i{'s‘i&%é%—ﬁﬁ?’?*#'}fﬁ%ﬁ A28 10%P 4111 & 17 1 p 4 19
p’ 1{'51 CHEE ¥ - T ACh 2B 5% 111 E 10 1 P4 23 i
Y- F ALk RE-111E 10 1P A 40 i
g fai: WE AR EF-IILE L 1 p4 55 s
AR S - A Mg £9(25%)-110 £ 127 31 p n % 19 0
PEW S-S A4 £3E(25%)-110 # 12 * 31 p 40 e
PR F Adc £57(50%)-110 & 12 7 31 p v 55 I
IR ek zigm Ao m@n - HF AR A 27 s
FoMF A Rl fBE Y- F Aok A 42 0
BN e PR 2 R E R T 73 o
&;ﬁﬁﬂ%‘%**;ééﬁﬁﬁﬁ CET ARIME EE 2 =

Fr1E2ZGFEINE

11




g3-A0 BRAP l?;:
PAERIEE Y- E A% 3 26d
pEW S - HE ﬂ\a‘r“ﬁé £3F 41b
BT Y 56d
B %- F A% 2 Ulen p FAREES - G F A% & o7
i)‘v':if_’;r‘ﬂ\ r"f% i&mﬁ}iw")‘v— E?f?\ir', ,4_-‘_5":?' 42

He BB FH L BEFEL 4T A
é’-zﬁ is i"r#ﬁ'n
2R @'r-s_l» b
A
HepAMEIENIKRFT-FA2 L2 TIACHFBRL EGER &)
PR R - E AL AW 17
PRES-FF At &3 38
B Y 53
B 5 - 8F Ao 2 L P %*3 “Rﬁn' FoNF AL AN 27
Y- M p Aok 3 Kk p A F Rk A 42
HepipM T E2 2L a‘;\?‘—ﬁ*il [ TLAC Fara L
PHESEE S - R Aot &9 18
PRE - B AR A 39
RSt 54
Bt - fFadchd Ldcn f JURBEF- T %40 21
FoMF A K kn pHE Y- FE A A 42
A P AL B 6 S E & V;ﬁ 72
HepiHEE2 € RT 74102 TIACA 10
pEEREE S - zt\F;vﬂ\a‘F'ﬁ‘:f%? AZiE 10% =111 # 1 % 1 p 4= 19
AR BEE S - F A A RE Il £ 1% 1p4 23
pPRES-FF A EF-111E1 7 1 P4 40
é%ﬁ:iﬁ?‘ia‘r’%ﬁaﬁ 111# 17 1p4 55
B REE R - F A4k £ (25%)-110 & 12 % 31 p 19
pRES-FF A £FFQ)-110# 127 31 p uw 40
AR T A £ (50%)-110 # 12 % 31 p 55
e ﬁfﬁk%Z&&mgg CREY-MEANh AT 27
ST A Wk p G Y- R AE R 42
Mttt PiEE R AR 73
RFERFICREFRIATAAHABESILTAL Y 25 AT £ 72
FALEL2 GF eI
A i{i»‘)‘ﬁi"h‘ BF A 48 26d
EEEE R YT 41b

12

BHMABELF

A23

A24

A25

A26

A217

A28

A29

A30

A3l

A32

A33

A34

A35

A36

A37

A38

A39

A40

A1

A42

A43

A4

A45

A46

AT

A48

A49




goae ERAP hee| BUMBELT
% f 4
PR T AN R 55; et
ﬁ;'“' - B Atk 2 KA E THAREEF-FF A% EH 27 o
FoRF AL BB p B R - T A AR 42 &
’ B S FEfERICFEFEZ E4RTE =
Fefra s & A gEE 2
a1l LRF
HemAAMT LA IR o125 TIAC b1 2
PRAREEY-FF ﬂ‘a‘r'!ﬁﬁiﬁ 17
R ﬁ;#k%$ 38 i
I T ] 53 =
gw%—ﬁ?ﬁ#%z&&ag%ﬁ&ﬁé¥—ﬁ?ik%§ﬁ 27 i
&:ﬁ?i#%zi&agﬁ%ﬁ—ﬁ?#ﬁ%ﬁﬁ 42 5
HeERPMELELAEART-FTA1 82 TLACHFH1 & -
B REE Y- i??‘ﬂ\#r‘fr‘fﬁ 18
PHBS-FF A EH 39 5
R R Y 54 60
ﬂﬂ*—ﬁgik$ni_ﬁ FAGE Y- BT it an 21 i
FoOMF A Kdn p H RS- FE AR A 42 o
ot P A2 3&;{_«'¢;\§ 72 i
HepAAMITIEL L AHRF-FT 4 2 TLAC f4%1 & -
PRS- R #ﬂ%f%ﬁ AZiE 10% 111 & 1% 1 p4 19
PEAREE S - T Ak A A AP 1L & 10 1 p4d 23 i
Hie 5-FFrderp 23111810 1 p A= 40 i
PR F Adcp 111 E 10 1 p A 55 7
PRS- F A4crp £77(20%)-110 # 12 % 31 p 1w 19 63
PREE Y- FF A £ Q)-110# 127 31 p 40 65
PR "M‘r’% £ % (50%)-110 # 12 * 31 p r2 = 55 0
zﬁ; ©E- T g Kiem p H NS % - 57 ek & 27 i
o Adeh A Kk p B R F - B AR AN 42 g
M PR E R EAHT 13 s
RFHRICLERIATAAHABLETAL Y 25 AT £ 8 72 =
FALIEZ QYR L
PREBEES - T A% 2 26d
R s N e - 1 41b i
BRIy 56d i
P F-FF A% U p g HREES-HF A% 4R 21 i
N EE A awfz A ELEEE Mrwffgf 42 2;;

13



gy ERADP 'frr_%clti flﬂﬂﬁ’iii:iﬁ%?? *FF RFLF & EH IR L EHFT A IS .
R ek B R ) -2 2i1E FhiRS P2ige PAbRe o
W2 ERT A
‘frf%‘?’;‘%"ﬁi FER
}f%k FER
AP ATEART A
ENBTA-EH
Fames £i2FA
kil
PEIRLZ iR —E 3F
PEIRLZ iR (P ATE R D)
W3 PR PRI 2 it
Far5-FFrE 50
B R R 0
FrREZFLRT-
& 3
?ffﬁ#ﬂﬂ?ii#ﬂ‘#?‘** 122 TLAC 431 &
PRS- 0T Mrwf 29 17
pHwE %’3 E Rk 41 38 il
PR F A% AR 53 5
:%w"é?—ztaﬁ';: Aeig 3 K Hch %:ﬁ”»%ﬁ}é F-oHF A EH 27 =
¥ = ﬁ?? i\i’r“%% Kifcm p 2 - ﬁ?? ﬂ‘i’r“,% E31] 42 o
HepipMEE2 24 :Bl;n -FA1 22 TLACH+1 & -
g ”)’Hﬁa P - B A% ﬁ%ﬁ 18
pPRES-HF AR EH 39 5
I i 54 7
B $-FFadep? Ldn p JURBEF-FFrd%4H 27 -
FoRF A AR A pHEF - T AL A 42 o
Mt PHEA 2 BB 2t A i\’? 12 0
HERAAMIEL L ARFT-F421 22 TIACHFH1 2 =
IR ’Fﬁ»ﬁ“—i’éﬁ’ﬁf #%f -4z 10%™ 111 & 1% 1 p4 19
PHUESEE S - T A 2 RE NP1l £ 17 1 P4 23 5
éﬂw%ﬁ—ﬁﬁ?ﬂ&a‘r"%ﬁﬁ 1M1E1*1p4 40 o
PR A a1 EL Y TP A 55 o
PRS- S F A4t £37(20%)-110 & 12 % 31 p 1w 19 i
BEES-FF A £ Q%)-110# 127 31 p 40 5t
Py Adcp £ (50%)-110 & 12 2 31 p e 55 igg

14



e ERAP sty
HE S g R ke § FURIE S - T RIG AT 1
‘:*FFj\#r‘%] &ﬁé.}iﬂ“'—%ﬁ?‘?\i G ERR 42
Mok PHE R e £ A RF 3

LR BEALRT

£UHTA AT

HERPMFEIRFT T AL 5 TIAC a1 2
PR - @?*#%fﬁ 17
PR R T A AT 38
f5-BFrichbu 3
R R &&mﬁ%i”i*ﬁ R Ak £90 27
%:é?ik%ﬂi&MB *—ﬁ“*#%f 42

HERPMTEL AL RT FAILE TUCHH 2
paiaﬁgx #?**%fﬁ 1
PR R -FF A sy 39
I N kot o % !
B % - F A% Nlen p AABEE Y- T A% &3 27
STHT M e § A AR AT e
MR P4 iﬁ'%i*ﬂ? &

HERPMEFLEART F4125 TIACH#H 2
EFLS PREY S SN P TS S eI AN TS NS
PR RS S - T A S AGE ISPl # 17 1 p 4 23
g;si,p;“‘—iﬁ"?‘a‘f’?f%ﬁ 1M1 #1721 p4 40
PR F Ao EgE-1I1 &1 1 pde >
PAEREE % - T A4 £9E(25%)-110 & 127 31 p 1% 19
AL e -2 Ak 247 (25%)-110 £ 127 31 p 0% 40
3= ST ok BV 127 315 0 »
B 5 - M Aded? Ldcn p AL S - HF A5 4% 21
(LR Rt SEE L S R AL 2
Mt P AL H B E A RT ik

PRI 2 RSP TARARI AT AR T 1] ERIMT L8 A2

FA1E2 YFE &
EECCEER TES U TY; 20
R T I N e % 1 b
B R YT o
B $- 7 A4 2 Lcn p JUREFS-HF A% &5 27
LR ERE S ERE R 3 R L H

Bu £ FA

15

BRWMHBEL T

A101

A102

A103

A104

A105

A106

A107

A108

A109

A110

Alll

Al112

Al113

Al14

A115

Al16

A117

Al18

Al19

A120

Al121

A122

A123

A124

A125

A126




fiyae ERAEP HEE 2 BHMBELT | 2FFTFFESF | CHMBEL | O TLAGEF N
NI T =FR | ARGE T4 FAidRE: | FAiga AW
HERPMEENIRF-FA1E2 TIACH L L
PHASEE Y- ME AR 44 7
PHB Y- T AR A 33 A127
PR HT A% AN 53 A128
;f:p; §- i A0k K g FARBEr - BF A% & o A129
L ﬂ\a‘rx;rfz Then p L6 ¥ - F A% ﬁg? 12 A130
HERMEE2Z LA HRF-F 7}\1 =2 TLAC 4 41 A131
Ej %‘i“}‘u}é}; ﬁ\;‘ i ﬂ\;}r‘f fgﬁ 18
pHE R - T i#\?"? &% 39 A132
EEL RS T 9 A133
—Eih' - HF 2“4’\?‘%7\ K ficm p _E AR - BT Ik BT 57 A134
¥oE ko i K pAu%- 7% Ak b 19 A135
Mtk PHE AR H R 2 E ,y;? 79 A136
HepmipMEE2L £+ i;:??—;\ 2 TLAC f 451 £ A137
P ”Rﬁf#‘* FRdck & G408 100F - SRR T
i s zf’“‘*‘ﬁ'**‘—""f*?? A7 15%FH-111 &1 1 p4= 23 A138
pHE - $;T;zka‘rﬂ$$gg 1217 1794 m A139
PR FAthg-111E 10 1 pde 55 A140
P AREE ¥ - BT Atk £37(25%)-110 & 12 * 31 p 2 19 Al4l
PEE N - #F Adch £ (25%)-110 & 127 31 p 2% 40 Ald2
P% - M Aok 23 (50%)-110 & 127 31 p 2 55 Al43
H S zK\F?F ﬂ‘;}rlfl &;&”" E] .g i Eg*g_p_' . iﬁ? j\#r.u% f%ﬁ 97 Al44
g FF’ ﬂ\a‘rifﬂ X #cm E' o - I;‘FF' j‘%‘f"f $%F‘ 49 A145
SR i pi.}i_wg_«;,t‘?? 73 A146
RFES L FRESTAAMESATAS Y B epiN T £ A2 AT
FR1E2 9§44
PRS- R B dwrv,%ggg 26d
PREE S - gF At AR 115 A148
B ‘}‘;: P_F ﬂ\alr’f £3F 56d A149
ﬁ Pﬂ' - iﬁ;’.?: ﬂ‘:]’r"ﬁ-:] igtr'ﬁ B ‘gig}i,}% ﬁ??: ﬂka‘r"%f 27 A150
ST ALh Rdn pHE Y- F ﬂ\a‘r'!ffgf s Al51
B smT A A152
H AR K EEE
e BT AT
N E AP Sk 13
AT A A

16




g+AE ERAP e | BUMBELT T
= A153
BT ARERR) A154
Whut o AF A
RSy LR AI55
VXS
1 0% UEp JA sy - N7 A b &% A156
1B IDUP IR JA RS Y- Mg A b AT A157
M etk PR £ 3 A158
H i ?‘é_—,igﬁ
T kg A159
HeTA
FARY
i
LERAAREGR
LEA R ERTE
EEFERD LB
TR bR
AXPFEVE AT AL
ERAWE-HFALL 30 ~ 32 D1
P02 EAg & &1 bl 0% o 8- FA1 L 33 D2
I TR 46 D3
102 #4e 5 #3 hd 1052 5 - HFA1E 17 D4
TP ELFALE RS A D4
ERAW S - HFALL 34 D5
BNZ#&ﬁAﬁALQﬁIO CR-HEA1E 34~ 35 D6
EHRE - HT 48 D7
pmzsaﬁ4&4z¢w1W»*:$§$1; 48 ~ 49 D8
22441 ﬁn-»?.(j‘m-ﬁﬁ
m@%ﬁ'ﬂﬁﬁéb%%&%&%ﬁéiﬁ 14 D9
e SEgERS » G EFE2 ARG
a2 A §
ERAK-FIRER P b ALK 14 D10

HuEk bp) A

R T ESAG 5

e /A58

YA E ARG

17




L
BRAP CES RN S Ip 2 = = : -
ﬁ%jfﬂigxgﬁ;}*# ‘:];_;FF Bﬁg’jiijﬂrf ﬂ‘f"?i;ﬁ&}- gﬁﬁ’li}ﬂ% €ﬁ@'$‘ﬂ\,§_{t;}
oA E =P . A4 FALGA . ) g
Wi ) Faids | Faids P
iR AR
Bl &5
G
EREBE-HFALE
P02 EA=Z B &1 L 0% B e 5 - 55 30 ~ 32
T TS SLAAEL § RRS 33 Bil
f 102 FAeg 5 25 Cih 0% 5 - 7~ 2 46 D12
BHERGFE@EETE T AE) 47 D13
FoFFEEAd R DT D14
ERAEL N-HFA1LE
B 102 EA=Z 5 &5 Vb 1042 B @ 5 - & 34
Ry -HFALE w i AR - HER2Z 34~ 35 D15
f102 #deg® 22 R 10h2 5-HFral 18 D16
AEAIRE L F AR 48 ~ 49 D17
A 2miE X (EET x5 — D18
e E RERGE@Pi »FTAFE 2AEFIMEE LT AE)
R
ERER S -FRIE
Bo102 #4225 2 3 Db 10%2 2 & ¥ - & F 30 ~ 32
PRy mTAir e PER-MpRLS 3 D19
p102 EAeg 5 &3 S ER 10%2 % - HFALE 46 D20
BURE G (EET T AY) : — AT D21
FRFFERD A DT d D22
ERHAE N -FFALE
P02 a et r 0% Bk 5 - 35 34
PRy mTRiE SLALLEL § b 31 3% D23
A 1023%&%-ﬁ3}_/5@/ﬁ\_10%1§::2§?$1£ 48 D24
AR E 2 F A E 48~ 49 D25
',F—J’;)r'; T HE = 2 - D26
EERTIN BOR ] FRET T AR RGNS L TR
PRER
RFEG
s @i
ey
ENFA-FE
D27

18




g+AE ERAP ﬁﬁ?‘wﬂﬁgﬂ%% T
£#VFEA@E%RFE) 9 D28
Tk 4 15 D29
A RER R TE 10 D30
wpEi LR
KB 1000 J L SEr - T Ak 21 D31
AZi 15K IR FURBE Y - T A 4% 25 D32
M ek P A 3R 75 D33
Z?*‘&_i)@\l
Y
EN.
£
[ E T
A
R RRE - T A 1 £l
A6 E-mF A
ERE e R -FFALL 3031 E2
pl02 4z m el PR 0% Hi %-sfF 218 33 E3
¥oRE A
X L 16 E4
pl02 Az & 23 bR 10%2 $-FF A1 2 47 E5
*iEE B *ﬁ ?sziﬂ,f;ﬂk
R
RAFR-ERFAREES-HF 4 1 E6
BAEH-HE ST A
TR T 30 ~ 31 E7
pl02 Az B2 bR 10%2 2 $-gF A1 n 33 E8
Y
e L 46 E9
pl02 Az B 23 bR 10%2 $-gF A1 2 47 E10
2EE ARG R ARG
FAOBOLAERED) 2 Ell
T F AR
TFYHEL RGP EATAL 2 BT FRR K 12 E12
R ERRII TAL L ERT IR K 7 E13
RG] FRIIA AL 2 T BARR U 15 E14
XL IHNLEANE A 2 BT PR i 2~13 E15

19




g3 ERADP %ﬂﬁﬁﬂ%? & HpdardR 4 R
FWAEAFAEFREETERF U LFEL LR EFLIRTI AL B16
ERN1 A ’se,gigﬁ
BFMABALTGFREEY 2 L G A2 2 BF P4 ik B17
101212 1p#2®3 BiiAavfIZ 442 B PAR v ic E18
A RITNTEE 2 @A FUREE ¥ - FF A2 7 24 E19
B Rg BA E20
A F B EERE E21
BEA L FEHEFRSO LY EFELHE L2 FRILAFTRTUE 199
ChimpipMTEF 2122 TLACHAL R)
W1 L2 fIFEEL) E23
F# AL B E E24
Ay -H¢
L E25
hr g F
JEBEES-HF > E26
Hi ¥ - gF A E27
T E28
AR E 2 F AR
ﬁ”%’
A B R
L PR 4
Bipp
1. A% (3% 1 L& o
2. AEFTHHEMAMEIETART2ERAD > ER* WHFERF 1 ERFRRLIIRGFR 2 FEAZS 8 FER L AL FTLATE - sRHTE EHF

iiiaﬁﬂﬁﬁéa*ﬁ ﬁ$%%5ﬁik%;.£ﬁéﬁ

3. BB T2 THu

‘—ﬁﬁik%zi&ﬁg%wuﬁ;#f 2T - L

[CEENE tx\ﬁ? ﬂ\:ft"fl X #c -

4 RASEUGRER B 5 AU R ST R R RIS | 8RR A N LR T AP SR RISE R R 2 T
REEE > AEABFRAFRE ITRAAF R E S B B~ AR %{Aﬁhgxiﬂ(,ﬁ:{’?éﬁg Xy SIFS '%;}“‘ﬁﬁré"ﬁ‘i%’x—g‘"g;ﬁﬁﬁ "\FF-—%’% VAL G &
AZEIEHEL 0 BERE %ﬁ&ﬁﬁﬁﬁmﬁiﬁ R BEIL 2 A 2R %ﬁﬁ %%xggﬁﬁr@ﬂﬁx:ﬁ iﬁJ;rﬁ BORIEME  Z3F o TEA S N
Ay At BRASR IR Y R R AT B M %?ﬂ%i%%{f RGPPSR E L R TR ARG G 2GR R R

ABE2ZHE AP TLHEAEIRE Y #§g¢7¢g
Fr2 TiEEd

.

5. TH@HEZE w?rﬁgﬁ»mgmw ZEFIER G L %am¢¥ﬁ3ﬂ5%£WWMii?$l iﬂACWﬁlﬂ%um@ﬁ FEIER
DRBEFEZ R I LG R I L AR RITRFA IR L EREIN(E A P RFFEHAFEED Y O5LY 55 SR FHAFL o) T B2 fIZEFR), A
JIF B4 3852 35 o

20



GEYEED
FTrexHPHB R

£ 1 (B i7d %+ =)
b ) > 7 sl L)

| |FREFLAE (R 2R ] O P AR R 1 B )4tk E1+E6

zkjj;f_i%"

. E11+E15+E16+E17+E
% S I S N A1

2 |FFEHE (FRAFEFLALTAH) 18+E19+E20
3 (AfgHems Az B ey (THEgFED) E21

PEANEE ¥ - T ARG LB RE AT A4 o
4 AN ZEAL N P T j\ﬁ]zlﬁw
s FOPFEE A NP2 (PR LTS £26

¥ M ARE2 gl E )

A3F=sum(% 138:% 5

)
G AR JGEI N D) [E13]
FERGE MR B ) A153-D27
B gV F A An M i v @ ) Al154-D28
0 | A REAR A T2 i AT R T A (Ao 'f AR Wi A155-D30
R )
N @1 221242 (JIEEF%  F2 Bher) E23
12 FEPA AT UK [E12|
13 %2348 g E15
ey g Lﬁ.fi";!/\ F TR PR R Rega A2 D
YUl (UE Ak A RAew) D9-D10
15 |rmeasflf f #7072 Lk A159-D29+|E14|
16 [EfFfdarg a2 4218 (B FKR) E25
o [HERMHE LI RT A AT AL LR E ALHAZTHASIHABOHA
Y-dFAlE 101+A127
18 |HERTNEEL AL CRFRETALE P ot pray SOTABSTA
Al16+A42+A68+A95+
HeERIPMEFLEARTAFARREE S - T +40f Al16+A142[110 & 12
o [ L110# 127 31 p 1w ] 131 p ]
HemipME L2 £ RHFRET A1 S e [111 # 1 Al12+A38+A64+A91+
1] p4e) Al12+A138 [111 & 1
REES |
20 |5 P ¥R (s 10%° 5 4 Ll
o |FIEPLLR R L 2 s ot @RT A (LB 100U o de A156-D31

AR T ERE F)

A — A T
22 |42 I5%F 4 3 w=sum( % 237 1 %

25 77)
j o A13+A39+A65+A92+
2o =t N i R 3 .
23 | Y EARFRABAA AR [111E 10 1 p 4] AL13+A139
24 H2eoog BEAEIRE L
25 | HY i pr L R A 4 il TR RT A A157-D32
26 |& R4FF ik R A KD
26a ?%éiﬂiwmmsjﬁﬂ~’~>m@aéé%@@ E16
TRRTrr2E2L 2 %Y "Jfﬁ?igﬁ
HigH e ,fra‘?p_#%‘w R EER I L2 G E22
26b | B AR ARG ANE %fﬁwmz%’%l.ﬂa TLAC
Fa1E)
e B R TR AT 1ERFEREHAR
26c | 1 EAFLEHRTERT A B A Rk dK Lo FMERED

21



7P (& & %7
{7 5 PR
o6d RFHRI L FBLIATAAHBELET ALY 25 & A22+AA48+ATA+AL122+
RAAMEEFFZFT AL R QYR A Al148
e | FFHABABHGEE D LG EHS T2 H A E17+E24
26f | 101 & 1% 1pis2d A gf;f;wﬂ; E18
26 Be R ANTRE R @0 FURIEEF- 74 E19
2. g F Al
A4+A9+A19+A25+A3
0+A35+A45+A51+A56
” e +AB1+AT1+ATT+A83
H 9 s — P
27 A E- T AR Lkh § J LR LIS £ +A88+A98+A104+A10
9+A119+A125+A130+
A135+A145+A151
AIF=sum(% 7 3%
28 |¥ARBES-FFrermzapLELY 22 78, % 26 7% a: % 27
)
20 |HE%REEF- T+ (CETL) AIE=% 638-% 2838
, ) P ~ AR =% 3LA+5 32
30 |2 s e - EALE (R MR AER) S s
31 B DA g R AN AR LEE E2+E7
32 | B rmiEangruplag s f i D1+D11+D19
T = ;hgfruﬁ; hE BFFFEA1IE (Fh D2+D12+D20+E3+E8
33 1102 FA=f* & 2 S 10%2 2 27 F FL 88 5 - §F
*1E)
- j - D5+D6+D15+D16+D2
AR A 4 2. H g - EE
34 |FafgEtd 2 2P kY ‘*‘~F~"‘ 3+D24+E27
Aol 327 FAMBRI T ALE (Tp 102 # D6+D16+D24
35 AeZ & & D SRR 10%2 —"r)?%;\«ébd#z\f’#f
AR E-HFALIE)
AE=% 307 +% 33
. 3 32 1 _ =
36 |REAFD2ZELE-FFA 4% 345
37 |Bivd; Horg iz B 5 - FFra1l A
o s e w e, oW o s e A2+A28+A54+A81+A
38 |HeRIMTELPIRT LA S -HF AL 102+A128
e e AT7+A33+A59+A86+A
2k B =BV~ 2R — &
39 |HERIFMETFLAE S HTRET A1 L S 107+A133
A17+A43+A69+A96+
HEAAMEEL L ABFT PRS- T Adeg i [110 A117+A143[110 & 12
40 E 127 31 p ] 131 p )
Heamip L2 £ BHFREFT A1 LM EE (111 # 1 Al4+A40+A66+A93+
11 p 4] A114+A140 [111 & 1
T 1pAe]
41 |E WG ez SRR
1ERGFREEE
Ma | LFAFLERATIRT 8 A ERIG i 2 -FHWEBREP
{7 5t PR
Alh PFRFI I FHESATAAAESETASY 25 & A23+A49+AT5+A123+
BT EFFLFTAIEZ GFRIEH Al149
A5+A10+A20+A26+A
31+A36+A46+A52+A5b
- ow , o T+A62+AT2+AT8+A84
ST AR AR EB Y- T AL A
42 |F1% S s A ied p R B R - T Aot £9F +A89+A99+A105+A11
0+A120+A126+A131+
A136+A146+A152
43 Ru 5-FFr2epFLtEk * 35 =sum(% 37 % %

22




AP = & %A
42 I?)
4 |F#%F- HF FATY KIE=% 3638-% 433
Y _“ =
45 |¥ - ¥ *(T1=CET1+AT1) J;E 2935+ % 44
46 ERFEFDERF T AL (ZAMEAEG) D3+D13+D21+E4+E9
KE T AR B REFT AR (T 1024
47 .~ ” =
RFEED R 0 2P EFL S ST ALL) D4+D14+D22+E5+E10
s N e e D7+D8+D17+D18+D2
48 |F o gEHd A P HEF L EFFT A 5+D26+E28
He 13298 F2 AR FTALE (C T’El 102 & 4=
49 FEED R I0%F 2P A A 2Py D8+D18+D26
ZHRHFEALE)
=|A79|
1.% 125>0> | A3
=0
2.% 123=0> %% 77
50 ¥ EBE A FISEIE (2 79)3E>% 76 (&
78) 3 > Rl 238 =76 (
78) & ;
FFHT7T(&79) 7
<76( 78) 3 o R+
B=77 (& 79) 7
> A IE=sum(F 46 38 %
S SWEA
51 |2 EAFHE-HF 48 5%, % 50 37)
5 |REFFHEAFFELS T ALE ARG
5 HeEMAPMETE2Z I RFTL ST A1 22 TLAC 4% A3+A29+A55+A82+A
12 103+A129
HemiPM T E2 22 E AR 7 (7 TLAC 41 Ak 7 & A8+A34+AB0+ABT+A
N 108+A134
Al18+A44+AT70+A97+
%"%ﬁﬁﬁ#ﬂ&?i%ii*%ifé % ?ﬂ\a‘r‘ﬁ—fgtlll(]ﬁ 12 Al118+A144[110 & 12
55 | 31 p oz ) 31 p w]
HemipMEEL EARFTRET A1 LMY (111 & 1 Al15+A41+ABT+AI4+
1] p4e]) Al115+A141 [111 # 1
T1pA]
* 38 =sum(% 56 7 a:
%2 m e A a0k =)
56 | & R4EG ehE T KR % 56 97 ¢)
TRiTrr2E2 L2 %Y ﬁf#ig 4v #ic
FHiEHE ‘;rr.;}Fn_;}ié-é o g [N e S RN 4 ?5
56b LEAFRFRAE %%ﬁé#ﬂ?&? ;’*‘i\l % TLAC -E22*45%
Fara B )z 45%
1ERGFREEE
56¢ LFRGFLIR/ITERFT A0 A RRIL o Z-FRERE DR
{7 5t PR
s6d PFFHELCXEZBINTAAHBLI LT ALY 25 & A24+A50+A76+A124+
RAMIFETFF2FAIE 2 9FRIEH A150
see | BERABALAGES S L BRI E112 (EL7+E24)*45%
2. 45%
_ &g =sum(%® 52 7% %
S~ sl =X = A 2L
57T R FAETAKE 56 77)
58 |% - BT A2 A =% 517-% 5774
59 |F A3 (TC=T1+T2) AIE=% 4578 +% 58

23



76

*E b e iR

A ¥
3\;{ f\
=)
=

AP i &w %7
i
60 [+ R 'GIET ARG
Ol [ HUBABE S - WpF A S (d e b GPEF A 5)
62 |F-MFAFU HBRGEFT A" F)
63 .*B*dw (J*c%h'ﬁb‘;ﬁ”")
WHHLEET A S G Fun *—ﬁﬁ*d\ﬂrﬁ
64 %mﬁ$+r§ﬁ¢&%m‘$+ﬂwéﬁ“*3 i
T ’Fé_;b ‘*)
65 HY g aEET A F
66 | 2¢ hdf AREFT A F
67 | #¢ 'GSIB % /& D-SIB % fr§ &1t F
o |BEBBER-WF AT 0T g 3 () R RET
é_;b _‘?)
09 |§URFEE ¥ - 8FF A b L 5 (A7 27 Basel 3)
70 | % - BT A E MO0 F (B3 2 Basel 3)
71 [BF A 0t & (Bdr A 3 Basel 3)
oy |[HERWPMIEL AL ARTLF AL L2 TIAC Ha1 & AlL+A37+AB3+A90+
Al111+A137
A121+A147
74 |5 F R AR R G g AR M TR S ) N N EEEE T
s yhag r g w2
s ;?ﬁﬁ&ﬂé“ s o @ g T A (Ao Ap B 97 19 i A158-D33
I
P

lapEsrky * 845
B4 PR AT 4L (T
i B A 7345 2 |
“i%%** A4

ORI TR R
ﬂF#F% “'Uv\ _ & 4F 2.
¥ % 1238>0 P A%
=0 o

77

FHTREIREZ B

B R AR &I
A BFE*1.25%

78

;}%, * ersé;r_j-;,, ﬁé‘fé‘}")‘
G * FUFE)

lapEsrky * 845
O AR PRAZ U 4LTS
% BV pA 43 4R 308 )
?H BRIz F 4

;F\;#Fi‘j’:—l’—'e‘l.;?'
ﬂF#F% *M\ 2 &3 2
¥ % 12:8>0 P AR
=0 o

79

EEA I NN grsgﬁiﬁé;éﬁzp\/\ FoOMTF A ERE AR

B b EAER R
7 A R370.6%

g [A? ATEERIERTT R A E ¥ - HCET)F
1511

81 FIAGLR A HRAEE % - SCETD# ' 280 (R v & 7
AR

o FAPEEAERET R B % - sgATH)F A1 £+
[

o rﬂfw FAAE T - HATDES Wy £ 206 &

)




b2 ) * 7 & ®ES

84

FrAREIERTT R F - HADFALE T

85

LA - B(TE G £ I & B A 4rY

7

~ -

BAEP
1 A& {3 F 2o
2. FE LT ALILZ B AAKN 2 £V R EBEEL ['Hie 2 ’]’*'W*iﬁfwiiia
TALRAZERA meziar@ﬁ%ﬂaai"ﬁfwﬁw&J‘ﬁc’&[w%m

E1 & E6 2 40 41) o

3/fa#§ﬁﬂ’fma“%l«~ﬁﬁL” BHE ) FELFALE 2 205 > blhe 56a (3 4

"“\1'@9* [&]“’Sg‘”‘ﬁﬁ =N VA /ul% BT 1‘% BEARESAFE L 2 T FAHli)2 56b 5 (&
BHEFEHERS AP EFE 2 RE I L2 GBI L AT RTERHECReRPMTET 22 2

% TLAC 441 £)2 45%) fiwﬁ;'lﬁﬁiaﬂ'émc

4 4%%.80-853 i *102# 17 1p I 11 & 17 1p > TaFEFEpsE 5 13 FERTNFE R 5
FAR 10l ERT C H T2 F AR BAPFEERF 2 RLE I HEFT AL 11 3

Biep il HER T RFEBE -

5.%%N‘Mﬁ%$W§£?’Zg*ﬁ'%W$W?ﬁi$T - R AL E (AR Y

EERCF AL (R ORI R R R )
6_?%9$ﬁ5%%a Egjﬁiﬁﬁa{alB]wféﬂ’ﬂﬁ@ﬁﬁgg%%lo

25

E};)




% 1:

FARESAPHBLED

TR E 4 (1-B)E B HR

%

IEP

IFBF'»F"’ (##[FFF+3+5 4 1Bl 5P )

FARPELF -T2 FTr1 L2887

IR T ENC PRSPy P LS
g >~ = A i roAr
1 E)4C€L8Pj\/ml% + [F' j\é‘ E_a i H)‘)‘*\’”‘I%]
- + [SE ¥ 3 ok A )
[ﬁj\f)ﬁ—;ﬂ, ]
PES A AR 2 4l 5 = A + (/ ’5,5#. f%]
2 |EFEA (FRAER LT ALH) +[#3w 244 ]
+ [ 4 2 4]
3 ?fﬂwﬁ*eé?uiiwﬁ% (FH s gER (264570 ]
FHAMIEE 5 - FAARAR L B |, g
¢ B Facegranpainey | FERRR AR
P s A2 2018 # 1 Lpwa [, B
P A AFEED 0 AR E
FAPF A A NP2 HAn (THL ‘ -
5 2hpr g ¥
§AREE T - T AR A E) EHRE]
6 %iﬁ&? AL S - 0% 11552 &3k
FARBEFR-FF4 2 LANT
7 ?&ﬁ%ﬁﬂ?iﬁ(ﬁ%&%) WG R e (PR E) )
8 |FEerpin M eri?f ) [poz2Hega7T4p2]
9 |HeaNFAGCRAAMTERLG) [FEzHAegF A 26 827 4]
AT A R ETR R 22 u TR RT A (e ew g g erd g
10 g A ) [ARsim A R EAR IR A 2 hut i@ L F A )
JEFE B3 L] E | % 7 3 4 v
11 ffl”\ﬂxaﬁ%(ﬂ”@#% TR (g Barhd wish @1 R415 2404 ]
12 FE# R4 #0573 ik (CES T RN FELF SRR D
13 |mx i b4 e g [x02 8 0 8yF)
e EfEEL f R FIRER SRR +
- ot . [ﬁw FRFIHALE* h'g2 B2 AFRF L SHE ()
14 |%m A2 |5/ 4 15 Bdcts 0 354 B
SOASTHEARS CHERIEFRRE g pdesg g% pese) )
o , [FFei@k&2 Radgflf G842 Bzt r&72masmd
15 |/ Asdf A7) A
R EEIEIRE S L ol ]
16 [ HorgFF2 FA1E (R F%R) [AFp R v Eorg F2 T A1 2 (Eﬁ”) ]
17 HeamPMEE LA IRT 2 EAGRNEZ | [HEeRPRETEZIAIRLT2EAFRNZ-JEREES - HF
%i%ﬁéﬁ—ﬁﬁiﬂg 1]
HeminhE L2 e Tl FArEP ! _ .
18 g;ﬁﬁ#mi# TRPAREGT A2 (HemipM T L2 2F A RF-LEARNTFTREFT AL 5 P2 297
HeEpipME iﬂﬁﬁﬂﬁﬁ% EF- | [HEemAME L LR FT o HEREE S - 7 Ao k] [110 #
19 R *\a‘r"‘fﬁi [1104‘1‘ 127 31 p =] 12 % 31 p ]
ﬂ$ﬁwﬁii EARTRETAIEPI | [HephHE L2 £ RT - RFLET A2 2 Pipz 25111
+ [111&17 1p4]) #1771 p4)
20 é%zﬁz'wﬁﬁé(i’aﬁ 10%* L34 ) AHEIED > AR E
FlAFpE L R oor A 4 2 i R T A (A28 . y 0 s g e d s = e
o [HapF L B 3 2 2 s ST 0T A 10%4¢ ' Tikc]
22 |4z 15%F feh & §F
g | B CEARTUERA P HFAR [ E [ [HERPMTELE S FURRT 2 GHFELE AL L Bt TIRT
17 1p4=] A0 = K EAGE IO HE2 Aotk B E S F R T )
24 2o o5 BEREIRIE A¥EED > AEFF
T TETE T ——— ", PRI
25 Hoood WL BT A 4 b ot iR A (ﬁfﬁWkii R e S e S L

B - A IS f Sk Rt T A )

26



¥ b FPRP (2 [pFF23+ 84 1Bl wEEEP )
26 |& MG ik T P
. = s x| s LR, O AT ]
eSS A AP A T ET T T T T Y T L NP TP T T
26a FERREFIRTF AL 2 EF FHH s o .,
i %é_iaerJ&%fﬁr‘v&]
BEE B FEFERS L m@»f_ BEI .2 y
5 H :\T—" TN TR® % % 5’ s
26b | 52 L5 AR RFRALE (LR £ AR W 5?€J;$jj;;i ﬁﬁmi'nﬁ?-ﬁ1;qkl S
TEFA1E2 TLAC 41 2) feCh & pa e 7 )
LFRAFLIRRFTIRTIAFACRIG | [LFAFIRKFTIRTIPARRIoGHe-p LR E S - HF
26¢ s Ay
i Ak 2 &7 )
HFRF L F RS ATAAAESETAE |[He 2R AT RE REAFEK] CFTAXY 55 a4pipME £
26d fév‘ﬁ,:&ﬁ;&#srﬁéi*“%;\ F2F ALz Fi?ﬂ\lf’7.ﬁ’§j+3$§§(4H)+ AA ¢ EG AR M T L s e
HEE &5 2 F A3 L2 Ky k5] £ 3(6-G)
+ A B o . T AN "'TQ . , o , L .,
26e %P;M’g' THE 4 LR SNNE (T E A S EEEHED L BRSNS TR 2 H e {15 ]
26f | 101& 17 1p@rdatisaerfli [101# 12 1pisadaaiaserily]
264 B R 2T RE R @5 F g d 5[ [He 2RI ATRE REAFEK] 287 > FERELF-§F ~2
- F AT PR g P AR
H “‘——“""‘ 73 i AR
g7 |FFFCWE AR LA BHLNEI | g s a e )
% & 3T T
28 [FEMEEF-gF Az T AFE K E0H% T X 2254t % 2627 5|2 £33k
29 %‘iﬂlﬁéi“‘—iﬁ?%(CETl) £30% 67 % 28 7
e ¥-rs: Fra
30 EREFFOEREER 5 - A}\E’;?‘ 1TE(FMn | [AFLE 48 Jx;,r;(15 w;{\;‘;_;%) T@L02% 17 1p2asA%]
AER) + (@D PpRfpgeg i (2102& 17 1p2sgiEg]
31 B R GEE RN AL RAES (Agtigaepn (zERAFH) (2102217 1p2 84 F%]
32 | HY imEmgERIAgL CHERES S EX RS ERIONESEEWERE F5D
. AR AN (FHRA (1101 & 127 31 p it A
HHE B ,},_fk\E‘—«j\/ﬂ\Ptﬁ)\irl’/fgij;}%‘);}}f_}—ﬁﬁ ?:E;\j_fé%:‘iaiﬁ‘:ﬁ&j\],(ﬁj] m.l%) 1) P g |
B (3 & £330 vhiR 10%2. 4 o T 7 § L .
33 ’j;,'I.E:i,,l,oz_i‘i;l*)*ﬁklM +[&sHpp2hfme=fE (1)101&127 3Blpwgarpaed
FHRLEE R - fo “—-ﬁ?‘:%ﬂ'\wﬁ?fi—g
M |FofgEid A 0P U R -T A | [He 3 2dgFEd * 298G 2 F 483 4]
He 1 d 3298 FEAR fmfﬁ\lg
(Fp 102 #A=F & & 3 5 ifp 10%2 |,
35 3 \’Jiﬁ.fﬁikd—54\§4’$"ﬁiﬂlél§; & ¥ BT
-FEAIE)
ERFFDERAG S -HFF AL E(FAAMR |,
36 E%?fmrﬁﬁ BE-FALE(F RN 5 30~ 334034 5l & ik
AE )
-EFFETAF
FAEF > RF A @Z] BT S - T ALE (R ER)
7 |REFFFEFEFLAB S -FFALE BFECHFALL (WwE PR ) TR > B w R
ﬂjo
& B IHRF LA R T AL - o e
38 éjr AT FApT T2 H H7 [ 4mAPMT L2 I RT- 28 5-FF412]
& MEF2Z AL HNFTRETA2EP e e
39 ijﬁw“ R AT ($epipME LA A RF-Hus-FFras
§¢§ﬁ¢#g&g:¢i\§+gﬁgg;4§;—$gfi (HamipM¥F2L e BT A6 59T Adepie] [110 £ 127
g0 | (110 & 31 1) 31 e
:Jr!?ﬁﬂ#méi#— EARFTREATALEFE | [HepipME e RF-H2es-FF+22])[111 =212 17
+ [111&17 1p4]) A=)
41 é@%ﬁﬁ%iﬁgﬁﬁ
i | PERGLIRETARTAGACALY |[2FRGIRATIRT A BARAI GRS b- BT A
# 2 &7




S

bl APEP (& FrA3PEL 1Bl AAHREP )
RFRIMLEREIATAAARLLTA ﬂwﬁikﬁﬁﬂ3?éﬁﬂ£$£ﬁw%ii%%ﬁ7pi1<\0
41b %5£?£W#F14W%ﬁ7ﬁilia FHEFNEFAHAFT AR P £ eRAAM T EF FLF 182 9%
9% RINEH tE 7] £ 37 (6-G)
ST ARG Rda pEE F- T A - .
42 ;f’ﬁggf RS S CEESESVERE D
43 |H e F-MF A ALK E0% 372 42702 ik
44 |86 % - T H(ATL) 0% 36 7 % 43 7
45 |% - % F ~(T1=CET1+AT1) 0% 29 54 § 44 7|
FoNFTA I FTRIRARGTER
CEESY I TEEE] ’i"ﬂ\,n,_x%) '(2)10231ﬂ 1Bifé%§ﬁ-§]‘]
. e LN € SRS ‘%f%—w el ,F P(102 & 17 1p2teEiTy]
2 £ XEE A1 E 3 R E "
gp [EEEODERT-HT R (GRAMRAE 1o, S 4 QL2210 192 w;w*l
¥) NEETEY Y (2)102&1ﬂ 1p 2 3% 74
+ A Eel (ZERAMER) (2102 # 1 ' 1p2isirg]
[ARFRfEeE (FHERAEH) 1 (1)I01# 127 3l pa g2 @
@M_ﬁéﬁxi\lu—li—%‘]
+[EDPPAFFEEF L (1DI01 & 127 31 pwgia &% 2%
7ol < A LR S fm BEFTAL FARiEEE]
VAN A ) e B B 1= f’r; — f2 SooNE e K 3 ] EEA RS DT A
47 | (rh 102 E4eF & & 30 Lk 10%2 # \wz:ég[;j]*’“ i % (1101 & 12 % 3L p # 4 F7 & % = 47 4
F2 R - HITALE R
720 % PR 1 ) +[{ﬁp ng,«,% (1)101_& 12 » 31E}51,7?117'1_;L‘§)§:$f%j\f,/};]’i
#1]
A (FHmAER) ()01 £ 127 3L pwg A HE
oW EAEEE
48 |+ 2 dgiaid 2 2P G 25 T A [Hes@F2pgiEzida i 2Fa)
B 3 2PHELAREIGT AL (T
B 102 #4225 & 5 0V 10%2 F o,
49 P 4 s a2 sogra [P
12)
50 |[¥ EEH 2 FISFIE [F 2852 H51E]
51 [xxams % -85 A 5 46 1 48 7|2 % 50 7|2 & ik
o MFrEEAEA
AT GERARF LT - HF AL (AR L)
52 |RisFF Aerg i s g Al AR T AL \(ééﬁ%“@ﬁﬁ)?ﬁ%aaﬁ’ﬁ? fo H R 2
Il;o
HERIBMEFE L IKXT 25T A1 E = = e
53 iﬁﬁ?%;ii WIBFL AT ($te BT £ I BT -5 - F4122 TLACH 751 2 ]
oA g PR ¥ tEAHF(E #F%1 o N
54 fr)f}jmmﬂmi ARG O [HemipM T E2L AL ARLFT-%-fFF 4122 TLACHir1 &)
HemioEEL £+ &Eé FomEAE | [HERAMERLEART 5o RF Ao ] (110 £ 12 7 31 p
- &[1103125 31 p i ] 17 ]
Jr/%ﬁﬁ#ﬂﬁz? ZEARTRETALEME |[HeRAMT L2 E A RT-F -7+ 22 TLAC 421 & ][111
[111&11*13%\] £ 17 1p4]
56 @@:1437; jE TP
FPEAF G REE RN LS L o e e e e v s \
R A (3 & A5 * WEEERE > U2 L EAE R Y ETS RS
56a f\‘;‘i'w ’%\ 'E'Fﬁémi‘;\‘j‘é_ii'%?rs%i% KA 42 BT 3%%4 lgt]
T
BELRFEFERS PP EFRZBEL |, oy, .
HipH s ?’—" AT TR A 2z "i’ o
56b | B2 far1lf AR MR é@;?ﬁﬁ#ﬁf% Ef(j;“!r‘ ;#;J;iﬁﬁmi TLA*\ECJT i1 IF)Z}4150/]% e
FEFA1E2 TLAC fir1 2)2 45% e C5h £ ~ 7 7 -
sgc | LFRALERLFTEIAFTAFA TRy | [T RRFIRITERTFBEE R o-) 5 - T A2 &
i 1]

28




S

BERpP (2[5 F

b Fa3E 4 1B ApHBEIEP )
RFERE 2t ATAAME S L TA (R TGP  FAAY B} ARBHIETHFLTAILZY
56d BB fﬁ:&#ﬁﬁ;@i*‘ EFLFALIE L [FRIEF@HAT AR P LG AR T EF AL T AL E 2 9%
EE &I ik 71| £ 37 (6-G)
«ﬂlf‘x 1+ % ﬁnﬁ i Qg‘fg—‘r&%h‘ I |% B T = X gz
56e 5'Ji‘éﬁf§_'ﬂi7 45% [’f’*F‘ e o8 N ié ?fir E A I% B TR ff% lE"f 72 45%]
57 |% -7 Ak an Lk 5 52 7|3 % 56 7|2 & ik
58 |% = 57 ~(T2) %35 % 517 % 57 7
59 |F » &35 (TC=T1+T2) %0 45 540 5 58 5 & 2F
60 [4riER&IF AL
T
S iF O E - KEE AL & I 4 moM R » » » B
61 it) BEXTET RS (LABLRET Ay, 29 7% 11 % 60 7| (vt F 4 )
-+
62 |F-#EF A0S (F e ERGEET A S) Fo0H A5 5 R 5 60 7 (- F AT )
63 | F A (F R GET AN S) 0% 59 AsE % 60 7 (- F AT )
BRFLEET A (BMFEREE S - [BEFp 3 FrAEreEFT AR 2 2RP 2 4R] ~ [RiFFA
64 |FA+¥ HEUT A+l § AREGT A+ 6 [ U2 FTARSFEPEL] ¥ 567 FRMER
FUF AR e fER GRF AN F)
LM E I (p 105# 19 1ptad FHE - 4173 105 & B 4
65 B g G e A 3 Jo A E3E S VEH 2 2.5%2 v & (105 & 0.625% -~ 106 £ 1.25%% 107
£ 1.875%) )
66 e B § RREGT A0S BAiEBHAREER
o754 TFSB 2 BCBS =4 23] kstbd 84217, > A4p T & ¢
Fh s FP p AT RAE R
. : v ) N AN ERRFZIFNZEIFT ARG e E TN L E RS
H9 :GSIB 2/A DSIB g hw s |CIEIR HSE P -
o i FEREES lusins  sr agu s pavo &R SR T LE R R
‘l]?z'z-/&ﬁg%\:)
FARPES-FFAVFRIAY LB LS -FF 22 8F 28 f2
Ao TREFEEG S (B 105& 18 1p *1 FER)
Fool R4 105 & f A R E ¥ - T A0 (CETL)75% ~ # i % -
B At F(AT1)05% ~ % = 55 F ~(T2)2% 5
FEGHEET AN ey 104 F R RRE
- , ® 14 0% 0y CETL W iR 2 CETL fl4pdi -
gg |HLRMEE - ﬁ?%**?aéﬁw$<gﬁrwwmwwﬂ%
R G A Y F) $ 2% 0 A RS - E A F(T)ERRE &
CET1 4.5%(A)+ AT1 0.5%(B)=5%
~->7% F_#k 6%-5%=1%(C)* CET1 4 &_
534 0 2 R BIS FEoME R
CET1 4.5%(A)+ AT1 0.5%(B)+ CET1 1%(C)+T2 2%(D)=8%
AN FURAEE S - T ARG GEET A0
7.5%-4.5%(A)- 1%(C)=2%
B & mt & (Bde7 e+ Basel 3)
‘E’i@’;ﬂ’fﬁ_{}_g iﬁ""‘ﬂ\ﬁxﬁk’-‘” (BAc? B3 ) ’ .
A B %27 Basel Il AEF T
69 Basel 3) B2 22 Basel 1l 4p e > & B
70 [% - F A0 F (Bdc? B3 Basel 3) *ER T Basel Il 4pF » 22 ZTHEF
71 | F AR F (Bded 3 Basel 3) AREAL 7 Basel lll 4pf » A4F 3 ZH B
e P £ TR (B ‘ﬁ*uﬁ‘ﬂ)
HAERMET LAE LT 18z TLAC|,, , _ - e e m e
72 f%ﬁjiﬁﬂ P i‘ffﬁﬁﬁﬁfﬁgi’%?hi E) AR i ﬂ\alr"/fi £
73 e EEL AU RRT HERIBMETIXEARTA) FriIvp2 &3
74 %iﬁﬁﬂﬁﬁ(#fﬁﬁ%P%ém) EHRTD > ARG

29




¥ b BAPRP (2 [pFF23 84 1Bl pHBsEP )

o [PEPELAAL Rt WRTA (oM |E [RFH G FARRGEFTAL P IS 2RP 2 AR] 5 -3940}
ST ff ) N ’aﬁ”i \;zw%ﬁ’fﬁﬂmmg*ﬁu“l%
FrERFAFIRA LN

(% #8542 F50k]
76 FEFPRGIHRREZEFERAFOHFTADY [FArF DT AL KA BT TR IS F RAGE AT R RR
EHE (G UED) MR R RS L SR G A2 6" FHFIR PRI RIS &
3
T ~ BB Ay 1 -
77 Z"K;\{ L ¥ L T R RER G T A RITZ 1.25%
[F %852 §a5iE])

-8 %n?&%wW¢3«ﬁ€ﬁ@%%:ﬁ?% %ﬂ»%'ﬁfﬁ'%ﬁﬁm’%ﬁﬁﬁ%ﬁ%ﬁ%mﬁﬁﬁﬁ&m%

G ERE (Y UED) SRE R S SUERR RS L PR TR AL 2 £
if
FEF RGP IEEZE AN DT ADY | J

® s ' BB A fER LT A AT 0.6% -
FRILE? ARBFERE
A FEEACR AT 0 G FA LR ¥ - [, S

80 (CETl)?j\l;fj i EHEED > ARAFH
FALUG P e E ¥ - CETDR G 297 |, ,

y RNEH R
81 (FIpf v & 3] @ 42°2) AR A
i [417F A LA fﬂx‘i&%‘zﬂ’%}/z]% 13 %*Fu E (i

gy [ AFHFRICHRET R AN HATL) [r 7 2 [Basel I : 5 14U H L it 2RE ] F U A

p» ﬂ\lf—.} 2 (g))
AEEEIE LR G S - MFAAT) A2 R A
% [AFFAGAPEE FAS Ry ] % 10~ 13 FR 2355 (4 b

53 FACUF B H R F - (AT % £97 (Tl [l w23 [Basel I ¢ 5 420748 i fRit i 2 ELEHE] ¥ 045
&R @A @)

Alebdrgz i 5 - fF AATY e dof 2 B EH
E[RETAFFEEEFTAILFEEE] 5 1118350 E (M

84 i /’;\rb.ﬁ;;;fr%—*.ﬁ_»’i;’f PG F g T)F A [P T 54 [Basel 1D 55 1 42(7 88 s f&at 2 2 EREHR] § 94 £

2+ @)
BRItk %2 HF ATD AR 2 WA
o REF AR FARRFRAE] ¥ 11 13 GFRTE (M

65 FACUR F - (T2 ok 247 (M w S 2105 [ 7 54 [Basel 1N ¢ 5 414 i8Rk b E % 48] % 04 82

217) @)

DPFEAR L B i (T2 doh L A

30




(21 ]
FaABUA2 ERFTFIELLF FRLFLRP

=

# A

# %P

1| #upisd f 5 fAiGes 7252 o))

2 w4

3 | 54 CUSIP, ISIN 75)

4 | FAIER® FR
ey

5 A

6 PFrEA L

7| BErLIEEREAEE b ST AR

8 | FALEME

9 “%éﬁ?ﬁfﬁ

10 | & 7age

11 *L/»\L»;J

12 | Riss o

13 AR A

14 | Rds3gp

15 &ﬁ'?%% GRS Sl Aoh

16 | MpwiEax

17 | ¥ 2 SR K AT R 2 i
F AR

18 | F A ESF LA

19| Bl s i

g | AFFBLAAFLREAES(TEF AL L R
RS T S IS I B ST S TR 9|

’1 %%ﬁés%ﬂiiﬁf“%5‘¥}?;% RER AR L
AR P AR R REACN B o

22 {@jﬂ$ﬁ%iﬁihﬁw%T%ﬂ

23 | FARAIE AR A
LEwgEiEe e PR g Fisn Rl &

24 | FoFRAFEROZEFTALEEG A FH R
3R KA 2 T
1014# 127 31 p#gi7 - AARE T4FF g i

25 ;?ﬂxéﬁ&%}“’?ﬂ%}zJ?ﬁ«Lﬁ;”“iﬁi F-oE5 =

er’T'E‘jkl 2} p_,.].- ’ m;qu av“l‘.:_l,'}:i‘ TR HP R AR

31




# 5P o ()P % = ()
26 gj,gﬁwm%ﬁgrguT FAFENEFTAZRER
?%/;J %41'«7’%: 3B % %:’J"‘ l';kM.:iE—»;}%Hl
BAEP
1. 22 {3t 2 & o
2. AIBARRELEFER REAELZ LEH P FEAFE 2 H LR T A

i L

A kP B AT AL AR E AL BHf G FABE A TR TR
AELZEE GV FERFEFIOTARZTIEEEAGT T A RER TREFAL o

ML 2 PR T AL S AP E ] T AP T A
FALL MR AN L PR -

AL ——-5?/?+'?ﬁﬁfﬁgiw’l‘f‘ﬁ_"%‘f‘?"’@‘?’“’ﬁ'l :’F‘JEQE?W—']}‘_*}:P\; g

'lir'ﬁ»\ F‘%‘?"E‘ ‘?;’:53‘”’?%‘?"9 HE S %W" ¢%F“ﬂ»\;’h fmjl‘ilf_ EET EF A

%L%?ﬁ%o

T AL BT i SO AT DL S AR 4
i,?ﬁfﬁﬁﬁ)ﬁﬁﬂﬁﬁ@#ﬁ;’ﬂ%Jﬂﬂk@ﬁﬂﬁﬁ‘ﬁﬁ@i?
12

32




FaAnnL TR

LERF TFHAFELRP 2

BFER R 5T/

# H P FARERI3T 6
1| FE AR E R )
2 A
i 7§ (4= CUSIP, ISIN 75) B 2 REGFFHFURSFF > g2 E
3
CUSIP ~ISIN 75 » Bl A5 B 7 i *
TALE T ER EREFZ e L EYN e BRI ELAGFT AR
4 RP2FATo g By [% x5 - B)[% - 0%
# =A%+ = iF]
o1 ﬁ‘%%
i [# 5 % - 5 F 105 = 47 ]
PrAE AL [2dc ~ ][5 is T & ik 20%3E R [ * A F ik
6
10%:E7]
7| BREAVIEH/IREALZ SH2Z ARFALE [$267 & & ][& H][R 7T AL 2 £ H]
FAL 5 BEESE F TS FSIEIESSE S ey
FIAFRmERR][£p FHE G 5[5
8
LSS I [ ESRSE RN [ IG E |
=1
9 ARG REAER [Frd % FF~]
10 | # 7RG g e % Fg =]
g A [BEIf F-2@F e L EFEL £5
11
FIE F-Ad&pa 2] F-Fu%f 7]
12| hRuegEp [ = *» »p]
13 | ARy EEIEXE 1
14 | R43Ep [2s/®Hp][ # * bp]
15| AELIFBMIETPRELFE YR [ZI[F] [ @ *]
16 | HwiEAc
17 | T2 SE e X AT R iR AR

33




# A BARER 55 By
GRS
18 | FRA S GF LI [A %[ 8 ][ e i e ][ 6 4 7 ]
19| £ofixz zeiphdpik
20 HF gt dgamnqlige(ryFra i ey [L1[F]
L PSR & F S IR ’M)
el SAUSIES RE SR &S EFY ER SR EEYER 10 =N 3 LREER Gk =
SRR SRR LS EIERICE D)
22| EEFAISFABLOTLNE R HT [Z][#]
23| FAPRAIERAF LR A [F A2 A7 ]
LF0H RS P E g a F M R R[]
24| FoHmAFERZEFTAILEG A2 GdEe
bhi—‘g a’w‘w‘g‘\#ppﬁa B oF
101# 12 3lpsgF  AABes TREFT G L|[E][E]
25 P2 FAELEREMEE  FLiES SR R - 0ER
ZHTTFALIEESE s AEr R L2 R
Rz
EF AP ARE TREFTAMELME TG (S50 0 0000/12 w5 7 7T 15 4
26| EIEELFSBERFEERSL- BRI m, gr L A B EAGTAGABAITAEAER
PRy LiES IS e A2 BT o

34




[t ]

-

f

pa

TRAREB SR

G R B RE

£ 1 p (H =0 et =)
%P A7 &5
k% - % k% W %
OC&0*Op OC&0*Op OC&0O* Op OC&0O*Op
PAIR3E £ 2 RF A
BR - T AT BT AT G
M2 K
Ry g3 P E - AN T AL G
ERER PR F R AT L BT
ANK
ﬁ4w¢ﬁwiiﬁ§
FREIRBE L (TR IR L g
m:}f"é:ﬁ'-ﬁﬁ )\Fzﬁ“f
FTAELRAAANIT P ZAFE(TTALR
PR ERERITY T
Huag
HECFRERE
BARP
LA (AT F I 2 E(F X ERBIIFTHR 5 - FRF 2 FTHELEET A
%)
2. % 1B THREHBRLZ AP RT A -
3. & 2T R - MF AR ER LY %Ieﬂlwg%‘ﬁ RI? 1% 5 0f £
R kAT o AR [HE A2 -] % 23
4. 5 3FARAGEY -
5. % 4AMBAFIAPERT SRR GTWE A BERP SN AN FAT B2 L
ﬂ °
6. ¥ 5ABATF REIRE LI R GWET YEIRT I NAR FATD
2 AR

7.‘Gﬁ@%%%”ﬁﬂﬁyw§ﬁ°iﬁk[w%%1
SIS TP IR SR COR
TR R B A D

©
v
X

; 7I§@JIJ ""'T}i H m?‘;%f_g;
9. % 8 AT H A S
Py 2138 - IR oo

35

-] % 1938 o
)i%‘r{’}f\ﬁ,—r-_r}\\‘:% iff)
N ARE LA G EE D




GEGERD

BRI FedmpHg 4

36

£ ' 7 (8 i fd B 2 %)
AT & ©
FP %A Ww- %8B *%C w- %D
0#0"0Op | O&O0*Op | O£0*0p | O£0O"Op
FTALRZ2AP A%
1 FTARRAAPIED
(gl ey »8F §ESET 25 (SFTS))
2 BB M AT TR MR
3 XN 3
(73? RERPSET PRSBT )
(FAF 5% 145 2782 4c8)
FEEERE SRS
g | AR ERE S L £ Y 44
(rf e RIEG HRE R )
S | P AL ERTELEZARBELRGH
6 | T EIET TR FTALG AT ARG
ﬁ17m4H$WW%%%w
7 | FIFLEERR PEREREGRES RELED
*Ef'léiﬁféiﬁ%‘;?
8 ﬁ'ﬂﬁﬁ?%*&‘amﬁagi@@%i%gzg
PRERLH GG
9 |G RMAEAZAKEF LD AL
10 B EREEA LG ARLD A ERREK
1 FIRERE RRES
(5% 433 % 1032 4 )
P RRERT R R
12 | 7 BESBT AT AL F(RRIT 4%)
13 B REIRT LT AL RGN
14 | 3 EREMBFIIFAZRAIHIEY LSRG
15 | g2 b 2 k&4
16 | FRESRT I Bh%
(A 5% 1253 % 1582 4c i)
FRAEFAEA RS
17 | FAEGRE %4
18 PR T SN I R S
19 | FRAEGRAL RS
(#F 5% 178 4% 18752 4 )
FrAERRSG
20 | $-gFHAEF
o1 | A ERIAR
(#F %34 -F11% - % 165 f-% 1952 4 B)
i
22 |



» N

© ® N o U

B4 %
1.
2.

3.

) °

$LA FALFLAAP AP =(RFMBFL L AT A) - (FLRERT S AR T
AAPH)—(F PREIRTLSVANFTAMD R —(H B E I A)FA
HR AR REH) -

FR2RBANTE - BT ﬂ\:}r“fiﬁ EWOMAFADFED RERIY 400F
¥ ORI ERE L ARBELR G R LB EARE L
et BB A REL %‘ﬁzw

6 15 AWAF* o

igﬁﬁﬁﬁﬂ%%ﬁi&kv\l%méﬁﬁ Sis2p okt p Ak oo

P 10 7 A Et R - RN P TAKE G IR ISF £ -

$ 2710131838 Z 4598 - s f Bk w o

FLUAFALRL2 2 EGL=(FAL GALNBTPEG B &) +H(H e
4ot g ?‘\E_IEE’A\‘J}?‘E‘; 2 REH)

Ex

BEAPREAYEF 190 ANAP R AP ¥ 18  HR I AL

Frige=% 17 5 — 5 19 78 o

F

[% > 2.-]20A= [*4% ~] 2A
[ 4> 2 - ] 21A= [*44 ~ ] 13A
[Kr]‘z 2. — ) 22A= [*t 4 ~ )] 14A

37



['t% -1

k&g R

=2 3 p
JE P nE
L Iﬂa:f‘}lr—zl'a\“"‘“rm el & b G o 14 E BRI
TEEPEZ R G F I AR I BE %
2 B isILIEHE
3 | iFhee B T
4 | ER fR2 EEe R e
. higdRE (R AR SR FFIZ RPN BRI
TETER B IEE RO 2 A
5 A RIEEI TS (e BRIFER FRE TS 2
W8 IR 2
FIBRARFEF ST A AL 2 B RMEFEIRDR R
7 [RGERR 2 G TR RRFEEFN G
AT B
BAEP
1. FLFTHES L& o
2. AEGBROAAELT o
3. =y

R LA S R

38

Z2IEP PN FACFIRREFA G A R B bR AT ’éﬁﬂg—‘;}z YA LA

=



[2 ~])

£ 2 (B it 37494 2 05)
i A3 A |#-3B|#-FC|#=%D|%r3E
R € 1))
1 s s- F+E
L |FEFrECLgPEAg L
EF-NFAEHR
2 o F AER
24 3&?—%?” ECL ¢ 3+ # 3% - 7
ER
3 [T AR
3a | 2% ECL ¢+ ¥ A7 A48
RGRTA(£5F)
4 bE T AR

R RAT I F(ERAGETA
BT F)

S FARELZF- FF A (%)

&g % 2%~ ECL €303 4 i g
£ %o HF A (%)

6 |F-HEAF%)

6a % 2%~ ECL 315 - 5%
& 5 (%)

7 |F AR ESF %)

29 % 2%~ ECL €3 H031 7 &4 &
& (%)

Ao FARBES - WT S0
FRUFE AR GHETRARKT
bl _‘$«)

8 s B At KR (%)
0 [ § EREET A FE £(%)
10 G-SIB % /& D-SIB # # 7 A1t &

& (%)

39




AEFAREE S - g7 A F
1 BWrF A & KL (%)
(A% %83 ~ %932 % 103 2
A
19 BLAGEFERMT AL R T
AR E ¥ - FF A F (%)
s F
13 [ FR'GHERF
14 A% 5 (%)
(A7 % 278/% 13 3)
% 2%~ ECL ¢+ Hcal2 4t v
14a  |5(%)
(*38 % 2a58/% 13 38)
gt B F F(LCR)
15 Ee® & ot BT A (HQLA) R
3
16 R &g
17 e R E 5 (%)
ABTF &4 F (NSFR)
18 |7 *RELF £RH
19 k7 REF ERE
20 |[EERT £ F %)
AR RTFZRP
BiEP
L AR LATS © 2 s FAF A e FERTH
2. i%ﬁiﬁ%ﬁ%@ég o
Az ApBE 5 oo
4. % 95 THRFORREGT R0 F R A%) AR PEEF RS GF A R
Foi 0% G FHREE T APM A 3 H S S £ R EPETE A o
5. *’;vl JFGS|B£/E\‘ DS'B?!W'E\‘;‘\LL;;_QT\(%)J-;\,WE} rﬂﬂréﬂ,ll,j.bwgﬁ[;éa
6. i%éﬁﬁﬂiﬁ&ﬁr:

a)%12Nrﬁbﬁﬁﬁmfﬁﬁﬁ¢i?%aﬁVﬁ

5o
WL E N T AT O6)2 FL R - T A
[KI‘]'Z\ 2.=2) % 68 7)1 p P o

Y

&
G 1

40




137) THf o ke PR 3R 0 £FFTRF Y A B i
1571 T &% B r‘%?‘rﬁfﬁﬂ”‘ﬁ(HQLA)..,;gh 25165 TEm 4
TE GGy TRENBERE S SRE | 2 e .

2 37
3 57

S
S
H

BiE
[*44 ~) 1A= [4 \,] 29
[f%& ~)2A=[st# w2 = )46= "4 = 2. - ] 20A
[4% ~)3A=["4 e x__] 59
[t#% ~)4A=['F4 22 =] 60
['#% ~)5A=[rt4& w2 =] 61
[*4% ~)6A=[4 22 =] 62
(44 ~) 7A= [ w2 2] 63
[*4% ~)8A=[*t#& 22 =]65
['4%& ~YO0A=[*t4& w2 =] 66
&~ ) 10A= [ 4 2.2 ] 67
AR~ ] 12A= [ 4w L;;] 68
[~ Y 13A= [ 4~ 2 - ] 21A
[ E A Y 4A= [ 4~ 2 - ] 22A
[*i44 ~) 15A=[44 1 L+ -] 21B
(% ~)16A= 47 + -] 22B
[ E ~Y17A= [ 47 - -] 23B
&~ ) 18A= [ 4 7 + =) 14E
[ E A~ 19A= 4 7 + - ) 33E
&~ ) 20A= [ 4 7 = ] 34E

© 0N OR N RE

e el i i ol ol e =
W N U~ wWNPRP O

by ey sy ey ey IA.\

=
(o]

41



GERD

Rt F AR (B)

&£ (H 1 374 5+ 2)
g it F A BME AR R
‘ A8 A w3 B ~# C

1 (2% h%(* 22522 k'%)CCR)
2 | &% (SA)
3 | PRz 2 (IRB)
4 |REEERT R G
5 & %7+ (SA-CCR)
6 P ERHAE (IMM)
7P HARET L REERE N
g 37 f# ;% (look-through approach) ™ z_ & &

AR T
9 % 3= AL # > (mandate-based approach) ™ 2.

& ERERT

% * ;% (fall-back approach) ™ 2_ L & "¢
10 .
11 |2 2k *&
12 [BiFE2 %L k&
13 | P REEEE 2 5 A #2 (RBA)
14 | pRRIEEE 2T 10 O 503 (SFA)
15 | &z
16 |7 Fh *&
17 | %2 (SA)
18 | A (IMA)
19 [T % b &

42




3)

7

1)

(2)

(3)

(4)
(5)

o T B AL R
‘ x4 A 4 B TRe
20 i’xﬂ‘a‘ﬁ%ﬂmz
21 | EE2
22 EBIFHTE 2
23 a‘r“f PN 2 £3(GF % b & 18 250%)
24 | xf\xig% js3
25 |33t
R
BEAEP
1. 24 L3S X E o
2. *EAEBHAAEE -
3. ?fiﬁ g O RHEAE (IMA) R4 3R G2 RERT RGO R & E
EEEE TS NS PR LR
4, ﬂ\%’\»aﬁ—%i’flé BPHERETERAT
7 :
(1) A'egMFA FPFRGETERGRVRTAFTEEIRGETA > YETHRAT
*3k 1250
(2 RgPEFAGY) HAMBEAREZZAGF THY | Ghw T ERTH
BN REER A \wrmmaﬁﬁﬁﬁwjﬁkﬁw% - FERLERTH

$—§ﬁ$~§ﬁ#wi@§dﬁﬁ#°

BT AR R BERAP R L F BN - A BT AL R A
oo A4t A (2 LALLA T AR GRFANSA It 538 40

$(5)~ (6)~ (758 B M F A48 | Z 4 - K o

>
»

)

er;IFF]7] %}klﬁ)@jﬂi\%@ rﬁ#l:uff‘ ;éi._{f«—q,.’kgﬁ i"f”;%;ﬁi
B R R BT LT AR AR PR L AR T

=R o
%:

=)
aa B obd g e e Moo 7L
I

EL 17\7
=
o) b

BREFRe - 24 126" k%% 3 5(CVA)
FERIHICCP) A% T EHIT* %, 2R
F &3 £ THR® 2 (SA-CCR) | &2 T p x4 72 (IMM)

=

A S

W FE W (VOTE e O T TR W

*”ﬁﬁ

-
Fal
/&‘hﬂ-'—

A
—

AP F o R
(SM)7 HEIHIR o
FEF AT RAPMAR 3

2 I N 2 R A (RBA)E § R R 2 p N
%% (1AA) -

. (SA-CCR)% % » 3 % ¥ % ' #7 i# (CEM)

TEww o AR E AT

'}‘-F}ﬁh}“ v>;_|_

43



(6) A& &AL R R EETFF 2 7 FBLES M RPEIIHS

B RRLF AR

(7) A& %= =7 Hp 2 o' RN 2 E30(E* b & 18 250%) H £3p2 30 @

TR LR A A 2 BT RT A AAD U YT Y b R iRk 250%2
E£5F °

(8) *& %= LtwArdp TRZAKE > BRIBERLGETARF TS - LT UL

AR D AERY PR (RB)A Y - R T AR RERNEFFLF) -

AR

1. [#%4 ) 25A= [ 4 4 ] (1+4+7+8+9+10+11+12+16+19+23+24)A
2. [*# 4 ) 25B=[*f# 4 ] (1+4+7+8+9+10+11+12+16+19+23+24)B
3. [t# 4 )25C=[rit# 4 ] (1+4+7+8+9+10+11+12+16+19+23+24)C
BiiEi
1. [#%141]) (QA+23A)=[*t#+4 ] 9E
2. [#4)3A=[*4% =L =])2+ [*4 =+ =] (6E+12E)
3. [&4 YAA=["t& = - ~]6F+ ['td =+ 4 )] 2B+ [*#4 =+ 1] (1B+7B)
4, [44 Y7A=[*4 = L= ] 15E+ [P 2412 (IMM) ™ 427 4 ¥ 3 X 30 =2
[N TERNY:
5. [f# 4 ) 12C=[*44 = + = ] (3N+30+3P+3Q)+ [*i# = + ~ ] (3N+30+3P+3Q)
6. ['%1 ) 17A= [*4 = L) 9A
7. [%t%4)18A=[*t4=2 +-]8F

44



[t 4 2—]

R g AR (&#)

&£ (H 1 374 5+ 2)
g it F A BME AR R
‘ A8 A w3 B ~# C

1 (2% h%(F 2252 k'%)CCR)
2 | &% (SA)
3 | PRz 2 (IRB)
4 |REEERT R G
5 & %7+ (SA-CCR)
6 P ERHAE (IMM)
7P HARET L REERE N
g 37 f# ;% (look-through approach) ™ z_ & &

AR T
9 % 3= AL # > (mandate-based approach) ™ 2.

& ERERT

% * ;% (fall-back approach) ™ 2_ L & "¢
10 .
11 |2 2k *&
12 [BiFE2 %L k&
13 | P REEEE 2 =5 A #2 (RBA)
14 | pRRIEEE 2T 10 O 503 (SFA)
15 | &z
16 |7 Fh *&
17 | %2 (SA)
18 | A (IMA)
19 [T % b &

45




BRET A BT AR K

7P
~# A w3 B ~8 C
20 | A A4tk
21 |
22 | PR

23

24

S~
25 |d&3t
L
BAEP
1. A2 L FTEF L L E o
2. *EAEEEHAAHER -
3.?ﬁﬁ@%pwrw 2(IMA) K335 7 Fh %= H 2 BE R T RGBSR &0
FEA AU T LS PR R U
4. i%awﬁbJéEBﬁéwLa%ﬂ:
=
(1) RaPEFTA FHFLGEFTERGRIRTAZTHESLILGET A TRIET

*3k 1250

0 &@@fg@um:ﬁ%ﬁi&aﬁﬂo

B) BMFAZ R BHAPF A FPHET - A2 BMFTALR
B - AhY FHREA[L VAL F FAERGET A F2
HONONGEREF NS Ao, 2 e K

7

) REF- PR G R ERELER R HEIGT % AR
FFEAPRIE RS CERBET LT APRSE S PR 2 A2 T
_;;‘%ﬁ’ro

(2 TIEHIER%
g wi=+7] 48
LT A AT A
NESETE A

) A& %I 72ZHEFEp 3 > EEZ(SA-CCR)F *5 g % % B & '& 38 % (CEM)
£ AR 2 (SM) 2. 247 -

(4) A2uBETFAPRAMALLT S ALS AT L3

(5) ﬂ\%\faz_l-;;l]h’-riﬂ7 NFRIER G2 =R A A2 (RBA)e 7 p3REE
= (IAA) -

6) ~%%-+=> 5:}6%;}}51—3 -k Fgf@ﬁg\%lﬁ, FrRAEEzEEN fg;}zk%i S
Bk R ARV

JEFEF e 7 [HE 4 120 b s E(CVA)
PHEEILHECCP) R e TR HEL T R 2R
£ R &g 220 THREZ (SA-CCR), & T A R4 (IMM)

46




(7) A& %= =7 Hp 2 o' RN 2 £3R(E* b & 18 250%) H £3p2 3 % @
UL R A S 2 B RT A AU T Y b % RS 250%2
LA

(8) &% LtwAlHH THRANE ABARGIETARFI - LT TR
ARG s i pPIRFEEZ(IRB)4 P » FiRF ARLEDEFI Y —’fz)

AEEYED
1. [%t#4 2- ) 25A= [ 4 2 - ] (1+4+7+8+9+10+11+12+16+19+23+24)A
2. [#%42.-)25B=[*t% 4 2. - ] (1+4+7+8+9+10+11+12+16+19+23+24)B
3. [#%42-)25C=[*% 4 2. - ] (1+4+7+8+9+10+11+12+16+19+23+24)C

47



(%1

g RBEE T F

S

2

AFERPAFLLE
(H =3

%P

P4 7%3F
2 2_tk

m f

i
AR 3
o lFl 2 R

m i E

LIEP2ZtRG §E

f—P-?r k&
HHEA

SRR
f":"'}l' b &
%1 B

s & (LA
R gE

#.C

SR 'R
4D

=

10

48




PAARIR [0~ 02 2 Lmp2tkag g
5 2R NTATR|GY R G (IHE | FL R (PR | ATAE
I‘ 731 £% 3 ~ . v =
GORE PRI EHEA (BT RG| HC | EHD | REAFA
B e #HB AKAE
;/.ifév\pjo’ﬂ
11 [#£izF
A -E 5
PEILE 2%
12 o
FR-EER
R
13 |2z 37
-E 3R
2 F
g [FHT
A-E
His b
15 |F A
{3
% A %
16 [ i -ix
(3
/%1;* *’-:}”‘\
7 €7 ®7
A-E 3R
c NN A
18 |# A -i%
{3
BT A
19 |©7F
-E 3F
YRt o iE
20 |fF A-
ki
H @ F
21 A"N—F‘\fi
-E 4
22 |BF A
B,
<7 R4
23 |k £
S
72
24

*® r
‘3&1;\ N
R

49




PAARIR [0~ 02 2 Lmp2tkag g
py 2R NTATR|GY R G (IHE | FL R (PR | ATAE
| BORE | FRLE EEA (BT RE| #C | HED | RAFA

B e #HB AKAE
ERIE
AN |
25 ;i%,_ ¥
BHTE 2
& i
'R &
26 |_., .
f i
Rk
27 (2 { %
f 7
28 |f& i AR
29 T
ik s
gEhY
FTALR
O A
iR A
i
FAE "
31 =
:?‘/‘.‘%‘
w [E7ER
lFx,,
F=R2R]N
3 |, é
T
g |70 ER
piF
35 [fREHR
36 |[EFLF
it o718
37 |, .
P b
38 |Hup
39 | E 7
B4 wp

50




5.

o

ﬂx%gﬁf%xﬁg::go
L3 BALA AR -
ﬂ‘%rﬁ'ﬁj&?}?% tem B Jl’@;iﬁi\':‘ﬂﬁ AfGFAY %gﬁ‘ﬁﬂl‘fﬂ@;id‘é\ifﬁiﬁ_’
K P & A EFEFEZEG Y E R }’@;iﬁ.? E3ILP T 0 F RN RTF A
g@anﬁamm W RSN FARBEN AR GE mur»)@qombfﬂm
ERAL TR 2T AV RPRAIES GO TR ERE TR H
q’f}i’ﬁ ’]‘]%-J rdﬁ*‘L»p’f#J IS 3 R T#J"h’rikd\ﬂ‘"ﬁj\*‘"\ @’%f{iﬁj
\:‘)o
ERCA WL ’]‘?-J TEEHEIE R RE ’]‘#J S —r’f?-J rﬁfg‘&“ﬁ f#—JL
d’Eml}u B(A~D )T AL 2 T4 » 2 TF “J‘#{%Fﬂ? e B E ) 2R ’/,@;,T*F\?\
E\d\;i;j\jﬁaﬁflwz Alf R E €378 P > Er 2L tha & :
(M) TEr R EEE (Aﬂ}“)'r DR SR e S TE A A o B~ TR A F
mzap‘” RO TR RGERE ) WEFITEHL T AT AR RAF AN
giﬁJ(Eﬁ)i"iﬁ"%ﬁg‘%lg?”% o N T

() b kY, (D)7 4 L0 4 & - Deltarplus %wﬁ%%%%éLE?*
PRLAR ARG ’#ﬁﬁﬁf°”ﬁﬂ LR
GE AP ER LB R RBUR G - S ERGT A HER B G
R

r%?#ﬁﬁéﬁ AR | E RN F o A ALY LRI FAIL AP

\,

2 @E?‘ﬂ\;}rflﬁ P B T AL FAEY 0 AR T RIS o

g#wﬂﬁ@ifiﬁﬁﬁw% BREAEEEHE  RPTE R L BRI

—r;jbf@»}; ek Bt o RIFH AP 40T Hp s EH L TEEMEG §E
- % g p\/\ﬂ\%’\ CEC AL ER B - g EN TR E T AR

‘\'l\j.
Py

O R M
) l“‘b-?& ﬂrt wx
( ==

P

=1 \1

=

=

L

I

_R).

=

51



CEEED
R RTAMBEAEG FELIR LA

P

: EHE L T2 RCREE A T AT SR M 125 K7 .
5. AfeFw %S S NEITEM R~ 2 P Sk EI(R A F N ) E MRS
F(A42%-2Z27)2 LR A RFERALT RN ALFE AT HAEP -

= 3 2 (H =374 %+ 2)
P
7% B CRLI R W LEHE HEEEE | DR G
. RS =4 7 q"’}i“ﬁ ’BF)L PE 7 7t %{— 71
A 5 C #D
1@»&%%*?&%@
ZFAER G E
2@»&&%*%&%@
T2 p iR i E
3@»%?? P
T2 ER
4|FALEEL D &
5 %’E_;L#i" 22 %43
6t%ﬁimyw$ﬁf
e 1};" (R
7R AR
8 | =P eh2 k'&4E
AP
1. 22 {3 1 & o
2. AEEFBRAHEE -
3. TR*RGEFE CTRAIHEICHRGERE, F TESIER 2 ERTEFTENTY
BREFSEEFRAT RH B R G ITE 2 %%ﬁ@?ﬁ*ﬁéﬁ)

1%'_‘51

&7

(1) TFAPFAADET, W RGHET o Bd Y £ 5 w5 H(CCFs) i

R TEX M, T R A ML 29

(@ TERFROSLEAE  BHAT AR SBE (bl HR G ERT B

20 &4 >Delta-plus 2 FH B 2 27 EF AP RZE SR EG G
B [+ 1 2 k% #) e

52

B K




(3)
(4)
6.
1)

()

BiH

[ L -)1A=[4 L] 21A
(4 - -11B= [4 +] 21B
[f4%L-)1C=[w4% L] 21C
[ L-)1D=[*%+] 21D
(4 - - 1 2A= [4% ] 37A
[4#+-)2B=[%%+] 37B
[44+-)2C=[%+]37C
(% -1 2D=[*#+] 37D

© N o O RN RE

TRAHEC T A FEEEG PELR ORI HEC T REEET 0 B A
Faee s (4] 7z the a2 L8 -
;J’—l%‘éﬂJ- ;é«;}ﬂ FIR R - R W a]:#’[ 3k &uﬁ—_r_,% F’%f{(CVA)

Todr, BEEB LR

S R R FERE N T Lt R LA
FelG R0 e E AT T2 ap dhe %‘E%F_Jir“-ﬁ*ﬂ}r A& A THED o
Aaofp 2 Do) iy B R R EHRA-D )T L £

53



[t +=1]
VR ERGERL LR

P

¥

=

2

Y

I P R

ALY o AR A B M2 R T AV RPRIZE

1 .
O ERE AR LB R
, [ R A AR PRI )

FTEGHRF2Z LR RP

THERGEET 0 R E G RREER
BIEFAFENEG AR RP

BARP
NN T F
2. MEFBHAHER -
3 %-sltahd (ALY ML Ee § @, & T 2 aFrdmfEme

>

tho BWiE | FARFLRER FRAESALE 2L R
4. ”:Nﬁﬁﬁlwi*—]ﬂﬁ%iﬂﬁﬁﬁ?@ﬁiﬁﬁmo
5.”;Nﬂ%ﬁiﬁﬁiéim’ééiﬁ%@%?uﬁ%ﬁ%%&mmmmmmm
% 1A= (mark-to-model) o gt b o BRI FESBR 2 ARR 0 e FE R0

S EARE 2 Rk e

54



[+ =

B R g th- B TR

P

¥

=
3

WP

1 [N oS aEer L gns B A5 p

, [TEGTREFRIARERAL T UL RS
3 3k

IR W E B Fal IR NS 2GR

A BB CREI RG2S B LR P
¥ R Fs’.“mfzé%ri

c HEFE€2 P EMAFRLC YL GEGE LT R 'R
FWA G FE LR NG

6 KEFEYFTALGFLEAPNE AP RFEE 252

BEPSHEI 2 HE o R

7 RS R JO AR s

GHRGFRPFELIEZFFACYRGEY RT A
8 |(bldrikimE A 3RS E S TA R ERE &
i A)

3 WP
1 A4 {30 &
2. AEFBWAAHAEIE -

55

Y




GESD

N 2 (Hix:ard i+ ~)
+ 1o g -|—
Eo b BRI 1&g o

big C =D
F9kGIEA | Ad9kews |

1 | 3xic

2 'F‘ A

3 | &k

4 | R

E XA

FARp
1~ LATES Lo
2. ME BB AHIER o
3. BHRRGRGNTARD ¢ TRAERRES L AP EGE A Re 0 2P
(1) FiEzs: ﬁ%%w<¥g1@ﬁ£§°

(2) 2%k F RECKLCRERERY R BP L SFFRET Y FANIF) -
f-E ﬁ?k;g(RUF)‘ MEF RELS SR L RREISHEFEANED o
4. RS I EILER ﬂ%ﬁﬁﬂﬁﬁﬁﬁﬁp”&%ﬁfléﬁfmﬁ’ﬁ%ﬁm%#

FAEGIRAE D el B E(A 8 A £ R ERTFHT v AFFR f HEG
B¢ AR g E -

5. iif{-]i’s‘ﬁ%ﬁ-x& NTBREZFAF A RZAT R IJRPEHTR -

6. F X R IRAT LRI AR R R LA A R TR L L e
%) e

AR PiaEe

1. [%w#~Lw])1D=[* %+ = ] (1A+1B-1C)

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

3. [*%Ltw2])3D=[*%-"L=z ] (3A+3B-3C)
Bii

1. [4 L2 ) (LA+2A)= %+ 37 ] 6A

2. ['t# -+ =] 1D=[*t4 -+ =) (1A+1B+1D+1F)

3. [%w#Lw])2D=[%%-L-] (2A+2B+2D+2F)

56



GESED

HHE FREES C EH WL P
£ 1 (H 1 374 %+ <)
P £3F A
1 | FEHRIFL P 25 Yk 11’%‘7}%;@“_4}
2 THEEADFEE A2 wHms FREeL
3 | AR AT M
4 | W £
5 | Hw g
6 | ARIEP LiE IS FREES
CENRGIFL AR EP
CENBEAEYUEFEAGILEP
BARP
1, 24 (3% L& o
2. FEHBRAAE o
3. AR GRS D L AR R R KR A R A L L -
4 B IFEHTEHLENLE G FRES R FRES LELP TR
ize Pk £ e
5. AR & AT SR A wﬁﬁéiﬁ%#@ww&§%ﬁﬁ%@o
6. WA FIE £ 2INE NS HH KL
7. B e ARSI ’7555}\?’,%5",11&;@3;%7}\0

[ %

L 7] (1+42-3-4+5)A

57



[+
B FAST AR EE

EE

ST

¥

i p

¢ E’ m“;_«f” HP BRI R e A RS
L Rosd drgen s B AP RRHED
S q{% iﬂ* a2l

2 | W#4ziE 90 X ke A A ARG RF 22

3 | goit ke TR 2 S E

ST & & & (restructured exposures) 2. Z_

2EHE

1 FIRP 2L Eer74 ©

2. yF B2 AEPL L KGR R GI(RET E3RIL S B HTE) U E APM R
FoES s TR o

3. W ke €3RELA 4T A o

bR LR

FARP
1 2% {ATHEF 1 & o
2. FAEGFBREAAELE -
3. A& TPIHBEAD 4 T ZBBAP 4FF* > 2 FHE -

58



[t;‘g‘_l._:]

z p (Er 37+ =)
R
#F &R EEE'G | EFEG |
o merw | TR g |FEREETRE s
EEEE e 2 E e LHEE|EW-G )
7 F . Eap—4| & F—M | 4 L o
wEA | =B R E I S e C o B .
w5 B %% D _ VA e
= C Wz E B F -
5 G
1 | %48

3| B
E 9 2 AR
4
Eai 228 K
l'/ ]Fﬁ}

A RER TR

B ARP

1 A4 (3PS L& o

2. ME G BMAHIEL -

3. B FRG AT ACHIFABELIF G @Y G0 BRI 2L R RIES B3
FAMRALRERS(ArSE A EE) G A -

4 FEFR'GEF—HFSAFRIG T2 EF & #V“fiﬁ‘{—%%//ﬁkifﬁw N Y NEEN
IS e S P AR R T2 r'r'#é ik G HE G & 4T o

5. Wk L B F LT ERIMB IR LR S R £ F RS
%ﬁm%”éﬁﬁgﬁﬁﬁﬂg°?%@ﬁﬁﬁﬁiﬁx“%iﬁﬁ&@@%&ﬁ
BERSIE AR RE)S REE E(REE R FRETEEL £)RE RS
B EIR R A P HAFARETA -

59




(4~ ]
FENET RGIRFRT R AR b

P

# 3 2
5 B g
1 FLITFRF RN =R (ECAIS) 2 o 1 % 48
H(ECAS)Z LA > 2 AP EFF 5 2 Jip
, [P TASEATHY AL R A NG
i
g [BEREEHET EREE L AEEY T RT A

2 FEE AR

HriR R EINE P SRR Y R e F L P
4 |F(CFALEBHET AE AR 2 HRiEEE

)
BAwm
1. M4 {34 1 & o
2. AEAEBRAHEN -

60



[ +4]
F*RGEGERT RGIR2 M R

pa

£ 1 f (H ot grd %t 25 0%)

P oo el | B &
TR T T iEW Fh ok T B b T AL TR
=

P @w&%éﬁﬁ%% rw&%éﬁéﬁﬁ —_—
%R %P
e ANEF | APEW | APNEF | AN ER | REET | THL%
% & ug )
A B C D #E E#F
1 | A#F R
A S O
2 B
B17 (7 7 F
3 Bysaiz g
R S
+)
A tFE(zHEF
Bipg o d)
5 | it
6 Az * 2% A
7 | EEESKT
AEZRIER
8 | FTEX2IHE
FeA S
9 |HiFA
10 | &3+

A F R B RR A AR -
A2 AR BRI AR P 4o
(1) S R&E» @ GRE Y BGIRTRGT-2 0 25 AT ARG B GIR

% :

L A2 LFMES L& -
2. &

3

61




(CRM)Z i Tl "G R (I f 4 4 ) 2 el R k1) -

(2 TRG* EHGFEECH RGP D EGH- 2 EF AT RG T Ei ik
(CCR)2 & * kb "4 3 (CRM)2 % '& %7 -

@) TG ERFGHEEST RGP AT T RE Y i RE(CCRHER* b
GIR(CRM)fS 2o 2 B % Ap g 3R> % k3B T A8 2 £4F -

(4) Top'eEE RGBT A I THRE Y EBH GRS LGRS R R
2o E s U A A o

4 HAEP 3L ApMFE - kAP QN T EIFBME - LY 4 [ 2C] &
[#2D] 3#-

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

62



GETED |
ERENATR R RET 2 R GRS

£ 1 B (H = 374 %12 ;%)

b % g X 100 | 150 | 250 | 1250 L oo ik %
0% 2% 4% | 10% | 20% | 35% | 50% | 75% LTA |MBA | FBA
% % % % A | B R CE
. A B C D E F G H M N 0
F ' 47 A I J K L P | Rt k%3 Q

1 | AR

2 | 2 kg £ R

RiE(s 8B s R

7 | BEEERT

AErplERFEE

8 ey an =
ZRERESHETE
9 |HEFA

63



10 | &3

A RE R FE R

B WP
Lok& LAMES - Lz o
L R AP AHE
3. TR HGHEACY RIS RGP AT ARR(E TAPMF AN B TG A R 2B RRE > I
B Gl S R B AR HEREGIEERYZ £
4. AEFEAEPME - A4Y RFL [£2C) & [£2D] 94 -

o

64



CEEEED
RIER Y2 TR

ERI:
7 0 G
PIVEIL SR EFIR RS R
LB R E - R AN EAN 2

B A -

T ER T f%ﬁﬁ%?”%%“
5 ﬁflg‘fkm ﬁ#—ﬂb‘gﬂf p’aﬁf_’ ﬁﬁﬁi
b e A

B b EHCAAPM iR L 2 R A
EpE

4| A F PR THEY pINEE R PR

R T ALEE 0 4T RA WIIF R
N N AL PR Y

T Y IR
2 TR EEIA
AN EFALEZ OB KE > T
6 |tk FARE TR ® hA P2 A
L 13

PR R A & 2 e

(1) & 9 x (PD)]"‘“—‘-l—/kigg«iﬁ7 T E
E 2 T A (Ao E 95 A i b
L?é— L\"’ll‘-"lF l"J‘PD ?P"Z‘A

4

T Db T i gk
FEiE Y LR R )
EX

7 | (2 i 945 4 F(LGD)(4r & pt i5 A% 13
TR SR A RIS Sk
AR ABER 2 FTAEL dole B3

LGD iz % 8 4 21 kg ¥ 0 2 P&

R IR)
() & * ko it R e
IE,\PL:
g | PP EERFAEELY PR
R R T A 6

65




FA®P
RS L
2. kR BREAHEAR o
3. FAMXT2(Q2)~@)F " g AHPIGERELFTALL

66



[itd=+=])

ERGHANRENBF L LT LR RGRGTE—P ITRE

pa

+ 7 2 (H f: 374 %t 25 0p)
Ried | TRzt | THE | TR %G | TiHoa | Hi Tia | Tia | k& Tia | TR I 4
N EE & th + % R TR H¥E | A A E ¥ | H M F ¥ = 7
i 1 % (PD) A ik il bt e e R AL R
BIpA | w2 A | B C | F kb2 |E B(F |2 |9F | A1 | KK L
%' B YE%IED %G | H ]

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(i£ )

13

RS ELP -l

67




B A®RP

1.#%i%ﬁ$:igo

2. BB A AR o

3. 7% ‘i‘ﬁfﬂ X G4 A#pN g2 e 2778 R%gd (DL BR R ()8F (g £ (Ve E-PFRpT (V)%E A AGE Y
B E AT B ) 0 (V)R ~ At B AERERE R IR A AT ()3 B R (D46 5 (i) &% (V) & R Bk
BFWIEE RS AGE QB FE 92 F02) (V)R 8- 4 R AR(S R ARTE BARE): (vu)»%i'l-,izaw ok 5 (Vil)E &
LS R G ERE RSP EINI RN TR AR %*éﬁFW¢EMﬁ£Pm%gi%i%%ﬁﬂ@&ﬁ 2t
& BIELAR e

4 N EAFETORT R E M EHE R GBEL LR A

5'Eﬁ&ﬁg&:%%%ﬁ@%*%é¢g%*’Qﬁﬁﬁwﬁ’ﬁ%uﬁﬁ* EREIET AR ZE NP A BE TS o AT
FHRFBERGERT AR ZENPRI Ao BI A2 P E BT 2 0%

6 Rtk h AT A PR R KR IECE P A R B)

T YRR LA R A RGP TOT A R TR R R RS 2 R -

8. Tl w gk il Y B L A R RIS Y R T 2 A ke

9. TRETRGIMPE GRS ENEGIE PN E T AR £ -

10,404 A e TRUEOPF A BTEP L GHEA Lo T AR

11 Tioi g% 9GS2 B 54 S5 % o

12iﬁ§@ﬁ%$!§@%%ﬁﬁﬁ EHRA RGO AT GO AFRFL T RGT R GIF ek S22 -

13. T5HHF ENE G B2 XA ECTYYT TR 2HEFLGERTAEFZE ~ o

14, Toh ‘g EH b ’ﬁ‘ﬁ.?éé{g;{“ﬁ%ﬂ{;ﬁ,: B R R s 2 i G kR T

15. FFH A4 B FHIHOF T2 ¥ RGP IGER2 | 2 A TFHIFL 2 AIT P N2 A BF 2307 .

16ﬁ%ﬁ%:@%i%%%?#r%*&%m%9$MJiﬁmwﬁ%\agﬁa;ﬁ%$% r

68




[ L=
M prd LRy &t kg3 2
A GEFTAEIE P IR

£ 1 B (H 374 %+ ~)
FE O FTA M AT SR
70 ERAAE J#L—%ﬁﬁi";“‘%’ﬁki FRERGHT A
LR SR

iR R A YR

IR R R

- AP IR 2

.g.

R RE 30

£ E-AHAP IER

G E-RPFPN INER 2

FOARET k- A 12 %

O N OO R~ WIN|PF

J}'%;}{ﬁﬁ Kﬁ_w\_r %K’Lf;f-,

%J-%m(@mﬁw
&3 &%)

10| 2 & A]-H 24 &%

15 | B » fctE Ao A SR 2

16 | § > B fctR 30-:EFF P IREEE 2

17 | 83

B AR
1. 22 {39 F 1 L& o
2. AEBBRMAHEI
3. {lﬁlp? BT r’+$ﬁ1§'ﬁ‘§“" B Ak & T H A A7 ST l/f""i'[iﬁﬁﬁ’ﬁ%gr.
R &‘ﬁ%zﬁ”,zmngaTbTeL § b T A -
4. FHERGETA YRR PIEA R ERE ST * R G RR AT E T AR E 2 b G
FAe

69




['td - L]
EERGRGLAGETARE L P IR

PR

X LPZRGETA

\m}\cooo\lmmbooml—\
T | W

% J F]E L

N

BB AR o

3. ;:ﬁ P FARFREG B e (s 7
qu%w s R SR G g o

4 FASF FREAGHAZLRGREE (Ul " FEIRE LGP SREFTASY
2 % H o

5 BRI L AT FIRCAIE o "‘J#Fz} BER G r L WA B2 A AT A R o

6. %ié’éfnléi?f?c%‘; : ﬂ.wz IR 2 %?E? RPFE>Zhmene®mildez it > ¢ ZR

\
A

She

7.&@&@A:m§& @AE;W%Q$%m%ﬁm%%
8. WX gh o i%zﬁ»fﬁ PR S LTI FLESE -3

: PH B AR B BARFTFRZEY S S F AP R A
4§$w@&%ﬁﬁ Fhng FEX R -

v

10. %’%fﬁ/;(; P\?'Eé#:s? ;};_E.FB fﬁj'l_} Iwmp > 'F" T’f Y \,EE.KIE 2] ﬁ{—: ETU:EIE °

2
-
%ﬁ‘?
P
=
s m

70



[t&=-L+7])

ERGEANENB I 2 v RERIBEP TR Z

£ 1 p (E#:%; )
| g th | T s ”%%f ARt *ER G f%%§<1£@
Fe ‘65 m?% e | i g ?%@f o s ﬁi%%.m%ﬁ& P
SRR I A P PPN e il I I I AIPTT
g |2 A 5%
o & 1 R R F|E P
cERYENKGHLIZ A ETEHI KT
BAwp
1. *4 {375 0 & o
2. AEFBWAHEE -
3. k' qﬂXF%%@ﬁﬂﬂiéégTﬂﬁﬁﬁﬁﬂimiﬁW%;®ﬁﬁ:mD
EES(WVEF-FARRBT S (VEEFELIA(E B FEHFLF2) 5 (VI)E > )E%’I?t*ﬁ
47 ;oM ARREFER IR R L £ AAeT (DA R RS (1)8F (i) g E 5 (iv)
EE-FRRT (VB E RS (E A FE QL F2); (vi)% ’%“'J-M‘éﬂﬁiﬁ(@a‘é
f’ﬁ BREARG) (VIR BA-A 2P kg s (Vil)R B ] £ P 5 (IE @
FEARG (OF ~ RS A B v A ‘“K’L‘iszmﬁf RIGEE 22 R
fﬂ@&ﬁ B &t B EF -
4, HyamEmESa  DWEERP A SFE A RFET AL FHRM T 278
ﬁ&f#;}% H2 X E o
5, THE N F B G EL EHEA T RENHEF o
6. MEHAFTENWF 2 F T A~ Ep igggfwﬁ:},w;f,u/,},@px 2 A A
:@:o
7. Far Az A FHRET S m R (i) - E R AT A A (i)~ E AR P
2 AR A Ak
8. AERENZEEHRAL I AFERY EH2 EBEHA A B
9. hERENEHZA S BAEH L V- MAEERE AT ARH > AN RT 12 B
FTE AN EEHRA Ao
10. T3opd ERENSF 1 3T ETHWERGNF(FEEA G RZBHRAE Y s

RATHZ ENHFAZEREARERA) RET R Y EFERGEET - R
sof ke Hp R RO o

71




[itd = +=])
FARBTEIRIBSEYN > ‘e EEE —p 0

£ Frg e A
FRRT
E2RRGHE Y AFARE
P B &
= T g | FlARY horgdd | FRERAR
&%F ESNI N e
) " £ 7 B | 2% | & SAE| 4F
A C |B¥| B¥
<25 =& 50%
1| &2
=25 & 70%
<25 =& 70%
2 | 4
=25 & 90%
3| AmE 115%
4 | w3 250%
5 | &9 -
6 | %3t
BLGEF* 2B ARE
Fpo| A R &
i THE | FlARY k& | SRR
£3F | £%F s '% £ FF .
) " %R % S Fe ' £ 3R SAE| 4F
A C
<25 # 70%
7|2 .
=25 & 95%
<25 % 95%
8 | 24
=25 & 120%
9 | AL 140%
10 | g 33 250%
11| & 5 -
12 | B3

Y LEETE

72




AR GHERT gy g%

i AR AIA |2 &I B| RGHEEC | BG4 D | RHRFAE
13| 2B H2h agEs 300%
14| B R EEES k' 400%
15 | &3

4R R TR R

BARP
MRS E TS X
2. AAFBALAAEL o
3. AATHAEBME - LY P4 [£3C) 14 M CEF R 4o

(1) HFARBT LS I IGEE 2 HRFA L R4oT
2 243 % A %5 | @4

BBB-(4) | BB+3| BB | BB-3| B+ | B ¥/ C- | N/A

@ ﬁ%&xﬁﬁi TR EEST 0 AT SR Hami A AT 2 E S 2 S
RELG REEE Y -

(3) %p\fggg R AR Jete R4 4 B H 2 4 R IR)

(4) %7 4235 BB AL B AR 0 b RIS 2T R

(5) B EFE 05" R HT AR ADPEI - foh S RIIE BEE 7 R GO
2T R

(6) TEWAF4 : HHARTHL F BMANAAZ L h'% a3 o THFL DT L
T R EEE R A TETI I R BT A 0 £ 0L 8% A -

AFRGFTABART IRGF T A FART
Eagge | FeDR | pefs | raagel | HeRT | b b
<25 # 0% , <25 & 5%
E > - > >
=25 +# 5% =25 # 5%
<25 =& 5% <25 # 5%
L4 2 4F
=25 & 10% =25 # 5%
R 35% R 35%
1% 33 100% 233 100%
iE 9 625% &5 625%

73




(2= +-1
EHER

PR EZ THEHG

! 2
3P mF

AR R G HE D HRforc |

| [FHRIHI AR BERAHSTRNT AL
A2 UFE S

2 FHEESE LR GRPUEIFRIIHE(TE
PR )R KR

3 [FH&EL SR GZIR

4 FALETRANUFE  REFERREEFTSEGED
fiin’s

Fiwp
1 AMELATHES L & o
2. AEZBHMAHER -

74




[’f*]’%c: L ,\]

RIFEFERGEIZ2LRGAT

p (¥ =

REL RS

B

EEAA | AREL

£ ;2 (SA-CCR)
(2 &P &)

RS A BES
(Ji?’ﬂl HERE &2
FRHEIRT L)

lﬁ?&lﬁﬁ/ﬁkﬁﬁfé
Gy mEETL?)

R FR AR fRiR
(G hEsmyT )

(LS | B
(F s pye e
2 B e E)

6

s 2L
BN

A

BH R TR P

S ’}'E-I f=

1 ook
HHEE

LA Sl e
ik Dk
%F 2. Alpha
C e D

YRR b &
GRS | BT
EHRGH | AF

E

14

B AP

1 *& L3P ¢
BB AHER
3. %2 (SA-CCR)(W A L& BT &)

2. *%

L E o

(CEM) 2 2 ;% (SM) 2 3 %55 4F

4. FRGT RGPS 2 E R G
?‘]%Fﬁ%?,:ﬁ]‘é?&lﬁ%iﬁ\]i
SRR EFE MR EAELE

4% 3
o 2. &

(1) i TIFRS 13

#4538 7% (SA-CCR)# % # » 3

SRR

B G

PR T ARV IR ARG R GIE
R

(Q #+ERIHICHRGLFTAPRF > REFLASF I B s BROT A2

FEAF R
ERE RS A

5 2% 2 ¢ 713

-2 EM G TG

v b 5 B A(CVA) -

6. AEF RIS ARAIREH 0 A FHEF o

75

[i_
e
#

TR RGP AFHTEELR
Z b MRS E o
2 % 4 (CCP)#r 2 2|k

‘J‘._B

Rl
P
‘FE

Er

xﬁ%xﬁ o




[d=-L41]
EBWESEY J(@V.NER- S

# 1 (H i@ 3745+ 2)

o S S AN W EEY s LT A B
‘ 2GR EIEA o

DR T RRER R ESE T AR FARS

L | (OB %% 5(2 52 5 %)

QFA4 reiE=»(7 7= Bk

CREG YR RERAETET A
P2 FARL

3| BT R GERAET ATRES

£ R R T R

BAEP
1 M AT P 2 # o
2. ME B BAMAAHE -
3. “”@ﬁ?’ Brfafp e 28 9h'Gi RApRFTAPRIEIRT TR T R GHAF
B2 ENRGH MEY RGBT

(1) # TIFRS13 2 o i} BHFE | P AT FL B2 =h A K -

(2 #ERIHICTRGZFT AR AF2 A H I B AR ERDT A
FEA G- ZEMG TR AT FTHE LG LR %?/
REHEZ BB S AT R EIFREE 2 bR E o

4, A2 F ZIN>ARAFH > A FHEF| o

76



[*if# =]

LRGN RGBEKASAELIIHET T RS AG—BES

P

+ (H = 37481 2)
,kxéﬁ*ﬁﬁix T—:‘—’y. ‘Kﬁr""“
- 0% | 2% | 4% | 10% | 20% | 50% | 75% | 100% | 150% | 12509 | " . C P
%\;Fﬁé‘lﬁ:‘;] ‘E_\%’L
1| LR
2 | zt¢ iﬁi}ﬁ—;};’gmrﬂ
L |BEG s gmEa
BPBH L)
4 | bE(GESERGDT)
5 | %844
ERE
AERS
A RERFIE P
BiEP
1 A4 LATFS 1 L& o
2. AEAEBRAHEN -
3. ALPRAC F T R GTEAKECVAL L GG -
4 B RGHERT CTRE Y RGHRPL YT RAE R

77




[f%d=+-1]
REGRUFEOPFLAHFL I HEIRT R RGP %R (IRB)

E:2 5 2] (Hi= 372 W+ 25 %)
& 1 % (PD) A & TG RGO | THE O | B Ak | THE g | THINGY | RGETA | Tiobh %GR
E S = = 3z e 2 g e
ﬁ 2 3E 9 & ' 5T 3 % & i #

0.00=PD<0.15

0.15=PD<0.25

% | 0.25=PD<0.50

% | 0.50=PD<0.75

4 | 0.75=PD<2.50

4] | 2.50=PD<10.00

X 110.00=PD<100.00

100.00(:& 4)

T3

BRH(2IEkE AR

£ AR TE R

78




A B AAHER
% A X S A #H P “K'Li;zé %de*% FA (AR TS (IDRF S ()EF S 7 4 HERPIGFRE 7T E RGN
)R R ()8 5 (i) E o A ulR T EIFPN INGER S AHP IER 2 m%s AR AT A 5k & RL LR

LR EOREGTRY R gtﬁﬁ,@fiﬁ‘ Gk B2 T EZ e mh o

5. i& ‘]1!;& AN -V 12::})%\%% SE BEaS maﬁ mA o om 2RI ALF A b ‘ﬁlﬁ_?é_%i&i.fif]%}ﬁff‘é}}ki;if?ﬁmé} o 41T
/E%’Lg&‘ﬁf}pﬁfﬁﬂa]ﬁk‘—rév\&ﬁ’@_Lﬂ\% EPF 2 Ao

6. TR RGIVRIEZEN KRG R BT A3 *a‘%#ﬁ' REILRE* RGP EZENR G R RGPk FY R ¢
(Df&WWSB&h@E%%Jﬁ%%KﬁE’%“i%#§°

1 :

1 ~4 (3Pt L& o
2

3

) %\J_E]':Q%:%j._{r%&lﬁy—«ﬁaliifﬁ y 415 2 Qg%—i&r&af_ﬁﬂ B ?é_\ggﬁk,; ARG YEIRG R ’ﬁ#z‘ri{flg
FROGR REHRELE HE L H L ﬂaz%’usfﬁﬂiﬁé 2B R

7. A A r"r"l?‘“v'if]ﬁﬁ’—ﬁ&\&&@&l’\’ (T 3 gt e
8. TimiE Mg RiE N kG Iav4@*& R R
9. Ti5i ]J}F"H:f&ﬁ.ﬁ%%‘ﬁ%ﬁ‘t ZEFRAEBEOF LT c QA FCF LT R R RIS E TR o
10. T3 HE @ ZEHEGIRE B EHRAENTHHET -

11 %355 ‘et BRI T Lﬁf”*%'¥&%ﬁﬁw~ &4 R -

79



[ =1L-]

EEER

RN

VER o

ASYTLER 1.

(El“'i

FRESBE

”[{3&:}7% i 5

R . 2
Z_ o zul%’\f_’gﬂi

OB R X

(Government
agency debt)

A HHRFEED

F”Nr‘w

(1)
()

4.

A

* %

a4 1 L

E <]

A B A AIESR o

R

1
P

(SA-CCR)# * #

ﬁlh#}% ]R‘W_L 2 ,L, ]% IE‘

1 4 fi

>
P

LR L iR

& H

# 5

2R S T
FFRmTRA L

[ j»)i’él'ﬁ-r' PR A B A ;‘#’r*ﬁ 3
MR G -

SN PE S £ T

80

15 R 82 (SA-CCR)F 5 16 » 474




P

P rg

H-ffehiz v 3 9 HE Y

i g i

o EB

H 1 fg?]}?i:ﬁﬁﬁﬁ'ﬁ%

R RERY

& 23 22
w l}‘ B

SR Es fE(h )

AR TR R

A EP
1. A& {FpF @ LeE o
2. AL BWAHEY -

81




[t =L w]

RVIEHEE ’*)i‘ﬁﬁs‘ﬁ’ h'ﬁl’*

A % % —p 33 (IMM)

£ 1 p (B = 374951 <
% T
wp — _
G ILT A £ & F A £%F
L2 x84 p 2R 61T A
2 | AR
3| E IR BH
4 | ) L AT(RAE » N R B2
5| ik (g poEE B )
6 | B~ & s
7| xR
8 | Hw
O |HAFEP LB GETA
€L g R FE P
BAEP
Lo A2 (ATFF X (R LERBEaTTH  $- 3L 23 THTLLEFFA

%) e
2. AEHBWAHER -
3. FELRGUFTAN Z R

;ﬁ_i]g&xﬁ #uﬁ; “’»%\»_‘—"E‘]if";%&“ﬁ"

4. FTAARM D FIALF 2R G RACE e hg (¢ FATE IR B2 DI e AR) 0 e
hF] S B RS F RS ARG RN R

5, RAHIRHFEF IITFEREAIIHICT RF2RF > AHEFRF T R GE
T2 20E > @- 7] ZHRERY PIGEEZR FIPFTERRE

P IR Y
6. 03 L A7 FCYE ~ R R L 2
R ERS SR
7. ';’/z‘m“’b’ﬁ(ﬁ\ Flh 2 TITR 2

B ERTY

P % e B A B2 A K g e

Es mmh‘cf%m Fldez i > @

T HRTIZITERITE G F o WA P NIRRT Y E

8. B"f«.‘;’i’}i@% D EBREA

9.%*%@:%@@% B AT E G
10. 2t @ & z*ﬁf? T H ﬁét»ﬁ B
Al udhEHE :,\.;ﬂ; PR R EIET

82

@AiiWWQ$%m%ﬁm%ﬁo
AR S A
AT RTZ % = Flfc s ~ 7
AREFORHFLE R

2o
14 Fe’?i“@ﬁt%’ﬁﬂ

7 n



['d=L7]

BYREEHERY
g p (H 3740+ 2)
7 {EET&%%ﬁQL bEETAB
TR A
1| 6RFY BELIHEER(RY)
ERBEPRBEIIHEIS 2 (3
R & 2k & B
1) BED Fepd A BT &
2] @ rea et P ART &
ORE EA S
(4) EPBz BH SEREEE L
3 | PR iRE 4
4 | AR R RE £
5| fEABM G 4
6 | AEpEHAE
7| EEREY RELEHLEG(RY)
AERETBERIHELE 2 kG
(Brh R i & 2138 9 A & 8%)
(1) BEE7 Fenfmd i EpmE &
8 () 25 s Tt HERE 5
) 7 fES
(4) EF B2 iR SEREE 4
9 | FE3Le R4 &
10 | ZEFRLenR 4o 3 4
11 | FFLEszeae 94 &

83




1L A2 AT L X & o

2. AEGZBRAHEI -

3. B BE AL HEL(CCP)FTAHF W » % THIN -

4 -J){é_lé,?’)ixﬁ%}@«/ﬁ\‘&x X & "R Ep '/f‘alp 2:”\ AR ER T A R RSP

2 EXEGIE T REMB LR E YR

(1) & TIFRS13 = i BHrE | MR ITAEL PR AK -

(2 FERIHICYRGLFT AR OAFLIIH I B AL ERDT AL
FARAGA-Z2EMG PRI GLTF LSRG it &
TLEHE2Z BB AR T EHRFREZ R G TE o

5, FAME T NAL R B R ERATFARES BY BERIHILELRFAA

B2kt -

6. ASPENAE HBEFRAGILFHPIROREL e TR BEER

KRS FRES FP BERIFE I RKEFFIZFI w984 -

7.@%:%@§uaamﬁiﬁﬁio
8. ZLipdr: FEHRFEIEUB ALY S NEFTF o
9. AL F 2L A ZTHI o

N

84




[d=1L=
TER % EHA
OO+ &
> p i 5

1 e p % ¥t eindg
2. ERGEIR B LY
3. TEB &AL LT ks PRSI
4, TERGHERNRGRPITR 0 12 By

REE R CEISF L LA ool g ek

i
5 & i?‘*;"’ﬁ"’ﬁ'% (727 %
i@]‘ygbfg—"& /Z‘#EV%IE p
1. ?E? BT R FF R R > ¢ R E BIE D

¢ AR M ChIRFE]F o @ WA &

AMARE » 5% 3 e = & chis Bl {eid § 19 -
2. (& F EFEHTE T ACUE S ENITER R

Mot 2R o
BAEp

1. A& {3795 1 & o

2. BRI AFFHESENEFEZHBED > FAPE T F* (NA) -

85




[t4=L-=]
TER G HTRT AR gtz 2 R

£ 7 p (H
£ R Sl kN
OO+ &
OO0+ &
OO+ &
&3
TER'GRVRFT 2 —ENFLR
£ 1 p (8
ER SR G LT A Tev 4 7+
OIOF:¥;
BAEP

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

86



[z ~]

TR & E EFR—RER
£ B p

PR

1|3 3h &g g 2inde

BEE SWEE EE T-F 3

i

3 [P HRGIFLEEE R RS L

Biwp
1. A& {FHF & o
2. AEGBROAAIIIE o

87




[d=141])

L WL ET) S TP

pa

&£ 7 P

WP

(- )- e ing

LS - F ESEY e 3

2 (PR EE e

3 |3 R edRA R f e B R

(=) FRHcA]2

k& E(VaR)H-3) 2 & 4 b *& 1 (Stress VaR) -3

#)

B B Y B G B2 EAE ok G
4 |[(FF AP T EZ LB EHE LG RE- B

GRS S At = R B
Fr - ARG A b Gk

6 [BAl(h & E/RA B R E)Z - P

AR TR 2Th'eE(l0x99%) %37 A&

7 ,
WPIEZR
b & B (VaR) -3l s
(1) FH LA
(2) Al E R Y DFAH L R ILE AR
8 P
2 FAHEE L

(3) 4rim iz
1ph'sER 950 10 2 a2 > & & d #3)

AR

#’r 109\&%}!901;1} R

210 P b & E

88




(4) 4> 2 o B4rdT 3 8 B U b G fo—- b 'k
Bé’: K%F?*WPF'fEtJZQHL?L%m.94cW’E\1{
FiEH - A BRENBY R G- KR

4y k8 2 ..“L-‘ic

"N T~

(5) E (™ REE=H S L " T

21l F
oo

(6) FFpI 2 3- B o P B e B FH R
AR S S o SN 3
g\«r’h—?}’ =T

R4 Rt 18 (Stress VaR) -7 2

(1) 4eieil-zdFy 10 p 2 B4 B ' E o b4 s A
F* 1 pprgiEk 49510 2 fuE > & Ed
WA ERENI0OP A *'eE ook d* a2
PR EHCE] T ORP R 9.Q) R L TR

Q) BiFTEH2 RS PFE H1LA

B B2 2(F* LY & L ¥ iTin 2

2Ll
P

(4) Fp BRI * 2 03 Sk

(5) P w AR RIEMCA SR 2 2 0 TP T
B2 R B R 2 TAE Skl
ARy £4

(2P 2 PR A 9T R G B R T AR

10

SN
‘%/2-‘1467 - .Efkpy,_‘ﬂg

(1) FREHEA = 2 230 (R 7 7 4 A A
24 1B A

() ¥ 3 LR T

(3) 48 M iEK 2 T3

11

AT RIS

89




12 |

PAEREER KT Llp’g‘ﬂ\gj\7—»

13 |&=FEHA 2 2 2

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

= /24:?4\'77 - _ETLFLF]’;

(1) 7 B EREA 22 T HFu i g/
gHHL %é\ﬁﬂwwﬁiﬁﬁ
() ~Auliviphl 2 "gPERERG " Fd/a

HYagr B L2 g
(i) GF B ZRFERET RF/E Y
14 (i) /6 * $HHRE § LB

(2) teEphE GBSl TP B AL F
T (F T 5 8)

(3) 7 MNP 2 T e bldeo # R
BB LT B E P AR R g fu - &
FAPEE > A2 FH Y

15 |2 M Fz =2
16 | EAERIERER KT 2T A7 222
17 #3202
BiEp
1. A& {37HE % @ & o
2. MEFBHWMAHER -

90




(e -]

SRR R CRIET AR

pa

=

v

B

haEF A A

AERREEL R &

SRR TE S TG T )
2 BEFES D G(- K2 BYRE)
3 -
4 | RS
EH
5 TR
6 RO A AT
7 B A 172

9 |zt

£ B R TR

BEiAHEP
EENE (R
2. MEBBWAHER o
3.ﬁﬁﬁu@%ﬁ?i%uﬂS%’%ﬂ?%&%&%k?é°
4, FHEEEHY deltaplus 2 -delta /=B & » & b '35 EHENRA

2 Vega 2. e B FA(FHT G GET
5, #EAILBF S22 - B3 HFR'GE IR %G T BATEDR B

i LREIETA)-

AP

2) -

1[4z -] 9A= [*f4 v + ] (1+2+3+4+5+6+7+8)A

91

¥ 8 Gamma

w2 T AT R(F



["fde -+ -]

BHR B R GET A SR A —p R (IMA)

& 1 p (E 3540+ )
*% - F
R | B4R | BIR | 2 | He R RCEE R4 R IR | 2ol | HiE L3 e
#F A % B | e | bR FAE |G ' H | G| b e FAE
C £D *F | £ L

A b 'GHEE A

bk 96

LSIEEE

REEE RN

B8

S K S d

La

phud

®

PALGIT A

A RE R TR RP

92




L

10.

11.

12.

13.

14.

AELATRF X EFLERBEIAETHR > 5 - FAF 2 FTRELEE AR
R BB AHER -
T TR TR TP
B2 g hs g F Tl AT EATRIE)Z £ AR R 2 WAL £ A e 2 AL - BB L AT FH - SRR .
Rt Pmﬁ FOR F/,_Jiﬁ\f FCRERE G P o F L TSR RERIE S Ehane®a sldzz i & 7T R ET

%@ﬁ@ ﬂp% S E R R OTE AR G BB o

% é%ﬁ%#é¢ %@
B REEER 6 A R RF R AR A AR S S BRI BRI RAP TR GBTARE D
?@ﬁ%rﬂo
kR EHT &@@xﬁLza&%ma0%9%@HH\@“ﬁp c et F AR b BT A RIX12.5 1
RIES %H
ARG @*&%@ d [ 24 B % E(10 X 99%) 17 M2 T A e A F M AR 2 b G ERARET A3

xuswam7 T A o

HARGEFTAZHEL R I [HERL G RENZEITRT A A g PUHIAE 2 b ERAIMEG T A3 4IXI25 4 E
M2 b 'GEFA o

HARGHFTAZ 2B GHEFE J[2F PR ERITRT A P L P HBMPRE L b BT AP RIXI25 STE N R
LT A o

HARGUTAZA®G (0 RIGE/RA R E/HER G R/ 20 PR GFEER AN LB URFRT M EARRFES 2T F

BYTENZRGET A FPLEWHRFLERRITRT AL A E -0 FH A TG -
WARSGEFT AR A [P FRGNHR2 2 AT AR XI25]TE ML RGBT A 0 2 EE Y A4 ] Bk 18 2 dkeiE -

y
R

93



CELEED

7 3h & E—p IR (IMA)
ERI:

B % (10 X 99%)

B4 b E(10 X 99%)

RIER G4 (99.9%)

0 1R % T S 3 (99.9%)

B AT (IR )

L RERF]EEP

94



&

%P

1. A3 {37 F 1 L& o

2. AEGBROAAIA o

3. AEAMEHIERTRFTALZIRGE > 7

(4o Bk T ) o
4 REF RIS AFI R 0 R FE -

95

2
=4

gi?ﬁﬁggf\ﬁif@sgiﬁiﬁ%

FY*



GEL D
BB E 2 REF AR T S 60 2 A {7

# 1 op (B i 3rd %4 <)

200
150
100

50

5]
]

-50
-100
-150
-200

B & HJE G W ERIES W HG e

A FTRE

1L ~& (A5 L& o

2. MEHBWAHER o

3o R AINAERY PIMEIE L AUTE T AL o

4, BHFE G AP BINCETRERT O FTALEGELEAR o F P LG ERLN

BAEEILE R LA T 0% K EBERT o RS M2 h ko

R A
L ﬁﬁ@ﬁ’iﬁér‘"éﬁf?'ﬁﬁ Eh2 THmaE (m/éﬁ;?n EooplthE) A H E | p Bz Hag
AR (b B EL L) XFRP UM LIR AT
RERHBTFHE LB E 2 RS -
R R BT RFEFMTR 6o R E LT ¢ SHLER > & P v ARl
PEAREA PR EFRARF BT AP RERELT e G EE T o

96



GEL-EED |
EA N X ek oF

£ B p

WP

BE I ey P orT |

AEEELE L EXL LR B,}g__(;ﬁs&w%xﬁﬁl
1 5hF A2 G A% BT e BHZER > 2R %
RYEE B T 2 AT N])

D p R FEEE S FRD D
(SPEs)

¥

(2 P &S 2 BEs
(i) (1) ¥ maF L pEn aE
(HFRFREFeHFLCL2BE RO HT
WHLFEE S Bk D i

@R REFFREEZ LB HHRET
Az p M RBE

3 |FHERFESF 2 €355 R

%*“ﬂ”@“’”%%”?iﬁﬁﬁﬂwé

4 pa .
o 2R R - AL ke
R R (JAA) K
(1) M RGERARA 2 P IR ok 3RS - A
W2 FH ¢ AL P 49751 % v Rig
5 * 25 845 (ECAIS) F 3
(2) M IER AR S E WA B ET
2 pINERIRAER )
(B) MR R AT kR ol BRE
AT AR R Y SRS R T
3
g [FFFRFERFIAT AR RER T DL
BN RN

97




i
w e B

I

AR FES & o
AL R B AAOEAR -

ek LG SRS e S RE R L B DA R
TEER T A T AP o

SHES R ¢ 4R BTN T AU T A - ¥ (asset-backed securities)
% B4 %38 % (mortgage-backed securities) ~ 7 * 3 5 (credit enhancements) ~ ik & 14 f
% 47 & (liquidity facilities) -

A I~4 WP WA G R A IR AR (7 ) R -

FER DG RAFLHRAL T o Ik RE TR AF T REFF
P EZEI R RS RE I H AR ERE o/ F

FAE 4 blde o TAAHF £~ L (ABCP)Z ¥4 (conduit)fr 2 AR T E o
BRI ZPFRELFEL RGP HEL RS AN Ko

HZ5B)2 kA Gdr B F S BEE T D 0 U RS GAETCELR
Faohdgd X it Fre(Ari2* AR ARP FRES  PERP ERES - FTAAA
wHE - FIAEERGEE)E

g

98



GELEED

H]EEL@L A%
g p (H 3740+ 2)
BRI E A R BT B
F ALY
B | wgd | Pt | md | mEd | )

=
rE-

)

=

& ¥*

3 (3&3)

-

—

A o N

B2 iR AR

i g Uk

BARP

1. A& {3 F Lo

2. AEABBRAAHEE -

3. ALGERIES £37 Qﬁmﬂ%%ﬁ’ﬁéw§%%
PR RERT MR £ FREZATIER 3
I

4, REFBJBLENTIEEZ2 - —‘ﬁ Y R ST ‘QPTL}&T#—
(1) 2FLACRAEFAFE REFFHEL AL EHT AP

BB e 2 40T e

99

(8 LN R P o el ey

E5 ke AP ¥ 2o

N

2 H

i 1

 TEEFEHFELCLEH



(2) #EFEAHAF £+ E(ABCP)2 % ¢ (conduit) & 27 5 (735 2 Fossih - 2 K
FAN DL ﬁf««&fﬁﬁ%%ﬁm&@a RS

S 2EN
g;%-\;;;q?/;ﬂ N A S 2 MR I ol L F#}gl#,ﬁlﬁv]ﬁ{\ |§J?j§5ﬁ$.%—q; ,

%’?ﬁtﬁﬁ»ﬂﬁ 1407 o
Fx )i;g? Wik FEL LT AFUT oL o
AT R EREBERTRELES kG BFEIPN AT -

S

ﬁgJ'gﬁ’ﬁﬁ PR G R RARE R E AN T AR s
TR £ F R %?#w PUB* T 207 0 B 6% RHL A -
FTHELX R GEANEREECAED X HE FAFYEA -

100



[ +]

g p (H 3740+ 2)

BRI E A R BT B

s e I N0 R e

Tﬁg’;\ it

1)

I SERD

N e
& * R Ax

B AR AR

1 2 RictE &

i g3k

AL GERER £37 mﬂ@%%ﬁ’ﬁAW%%v@?Wﬁ‘ﬁém@&ﬁ?
FRAARECT MR £ FRESETBEF  ES LRGSR %= F 5
HF

4 REFEUTEEZ - K THEX U 2 Al

(1) ARFZ I FIF REFFESLCIIRDTAS  FTHEFEL L HEL
% B "2 417 o

101



&rﬁa ¥ * £ (ABCP)2 # ¥ (conduit) s p* 54 73+ H 2 Fer st > m X

B ﬁf"ﬁ“ﬁf“‘“ﬁ“#wﬁ%&ra AR AR
ﬁl#/mé’]‘i‘ l‘»J * iﬁﬁﬁf“i‘%‘:’j ,

Fi m
7“}
\m i

%\;;;qﬁf;ﬂ‘%pin’kﬁiﬂi%i v BN
%’?ﬁtﬁﬁ»ﬂﬁ 404247 o

FTAGUGREFERL M2 FTAFNE A o
PHEAFREL BB IRE L F L L%ué; R IR AL

@ LA LY AFF R B R RIAT R E A T T
P AR B RIS £FF 0 F B AR FH S METRTRET AIF AL R
£%F -

EHERLCRGBEIPLFELMED > T EA B TAEUTRA o

102



GES TakalD |

&
V
3%

ZHREMCERGEIFETT AR RLAFE £l4e 8 H

£ 1 p (H 0 374 B+~

F o @ (kb %R EK) g (k02 2 BT A (02 ) TR LT AT
NORRIE | N 2R poRRIE | N gRzE pOERZE | 2RIE

A

20~50 | 50~100 | 100~1250

7B 1250% | H2z2 | EEz | fREE | 1250% | EiEz | Bz | BEE | 1250% | EiEz | B2z | B2 | 1250%
20% | (3)% | (3)% | (2 3% ) i i
E FEA | ERE H I FEA | EE L M FEEA | ERES P Q
A B C D
#HEF | N2 G #iz) | 2K #E2N| %0
BELR &
% 84
& #3

103




2%
PR EESCE &
%
L BN
—r
ra ?E—l’%’tﬁ"g (hadl
e
I3
3 &3
€5 gH R F)EER

& % AT

&

_’_’

L E oo

Je ' B (kb ) Ty 202 R b K -

Btk (iR R0 )b TR Y LT AR 2
L E &
5. ﬁ]'&r{fﬂf’f ?‘J”}X}\ TL '*l I—vl_r'l;% #%

%
1.
2. AEAFBHWAHER -
3
4

FURGEE Y e Tavfa2 ( “look-through”
’ |17ﬁ?€{7é-%’\TL—l

PPN FRER E 2

approach) -

T A

104

. _p-l—‘
vk F
lhamit'

.Q‘_—.;\ 3 —):c

TEAHE PR E S ERE R E G

L RPRT AL

T

3

g

e




[xf‘%¢.—L,\]

¥

AEE2LBECRGE BT FRRAFIRTHE

£ 1 p (H 0 374 B+~

F o @ (kb %R EK) g (k02 2 BT A (02 ) TR LT AT
NORRZE | R IR pOERZE | N FRIE PpOERIE | N FRZE

A

20~50 | 50~100 | 100~1250

7B 1250% | H2z2 | EEz | fREE | 1250% | EiEz | Bz | BEE | 1250% | EiEz | B2z | B2 | 1250%
20% | (3)% | (3)% | (2 3% )
E FEA | ERE H I FEA | EE L M FEEA | ERES P Q
A B C D
#HEF | N2 G #iz) | 2K #E2N| %0
BELR &
% 84
& #3

105




T T o R

B AEP

A LAV S L

AE BB A AR -

LA NS L LR RS W X

Fera E(RF A E) AR L F AR E B MR R FEEAAZ AT RE CREZ LT TR AHE

HiRA ke ipif * o0 T37f22 | ( “look-through” approach) -

Eal A

106




CELERD

FEPIFR R YRR
00 &

5B nE
1. flef”/ 'f Kﬁ?ﬂ:‘f\“%—‘fﬁ/:—ﬁi

2. BEEfIFr e E e ,x{,,ta, ’l‘ﬁ

3. BEEIFRGIWL/FE L SR
Ii;-;‘!:.bki Fr?

4 B ETIF R G EGASH R G TR 2
ERREURR G R G g
L 2

BiEP
1, 24 {37ME% @ & o

107




GEERD |

AR R IR
OO &

IE B F\

¥

TR NN E BLE QTR Pk

2. ,,.a‘n]%&_%?m_ jilgf#

CHINTS EN IR RS S S WA o sy

j\/};ﬂ"’t’ $%ﬂﬂév\
QE lé"l}’j{%t‘ A

5, it MR 'GEGARGIRRBR IR P 1 E
TEARAFERGRFEIESFFF 2 K
LE = e

6. 4o (FRA PIEZWP

7-ﬁ@ﬁ%%@%?§iﬁ$

FARP
1. A& {FF & o
2. AR "%%“'&;{{iﬁﬁ;o
3. AEAT RAFEYEHN AR GRS #‘5{ P PEH TS FRE -

108




CGET R

MR I FiBE A

B

~3

OO0 OrF

O£0"On
K fEhdE | Rl
A B

P P
C

BEFREBETE

1 (B FndtETin
#

BEg

5 FPeasxg AL E
GRS

3 G CIE RN
LA S IEE N

BEFEPFFLT £
R IR R

6 ERYEITREF 2
EEN

7 LY E AR

8 B mE P
&

9 |HERFTE

10 |He & &

n FABE SR
&
FAAAED £ A
FoBRAKFT

| FoTAREESS
FORD B R
mMEE1E2F &
e
BRFER T B

13| RZimEH@FTIHE
B A®s* AREE

14 Hu et

15 By piFid

16 | Rz in MR

BENN

109




17 | #FEH %

18 | ke & »

19 | 2w &mr

20 | A~ BER

bR E & AFBER AELEW

20 | gin i

23 j}fify%:r’} % Ll : (%)

£ B R TP
* @F. w?/llﬁvff a8 ‘E'IEEI?‘;fLﬂgi
H s R

L A BAEEE Aol _%E%?}%B?\#io
2 AR AN R GRR AR F PR R 2 A 2

w3 ﬁw%w?w CMF AL G AR AMITI F L AF(AET K B
SRR TAL AR £ ﬁ@ﬂ$mH§;%$%%£$ﬁMm%LM%
f 2

Gelicis 2 £3F ©

EACAFELERBSET BT ARE Gy 7t 2 5k B BN kA
qﬁﬁ@i&ﬁﬁrﬁgwgmﬁﬁqu¢,ﬁﬁqum%g%' %%1157»
FTHRAFL L EH -

BARP
Lo (TS X E(FLEmBTa FTH)
2. MG BREAAEE
3. ZREWH A FHEE
4, M REFVWIHBEITENRBER I R JENE I I e

AI260)4p 3 § £ > B4 RIE B 4oL 2
5. j\ %\‘ ﬁgﬁ %%}J’-—Q zﬁﬁig %‘LF’:FF ?Ii*%'; °

110



P B E

I TR

BH- YR

TE #R v 47 4 AI260
- Bp R
1 | B &F s - kT A 3 % B = | 11000+14000
A IR PR 15% " % = & F
40% s B
2 |28 kB p AR 7 30 % A 42 203 | 21000+22100
TN
3 |28 %x 2 ¢ AR 21011+21012
& %5 E +21021+22111
FREE TN +22121
4 |28 2 ¢ ARBRLHHE (P § R %2 ¢ | 21013+21014
& E G 2 o +21022+22112
% A T35 3 +22113+22122
5 | & g BB T A R E A s R R Y & 174 | 22200+22300
% FEEH B gﬁﬁ»( A EIR +22400+22500
6 | ¥ : *ﬁ# R E R UTF L E A ¢ §F | 22200422400
Hge R v TR E RIS £ TAT2 0
723 3% ’f*ipéiﬂbnf*ﬁs&ﬂ‘ CR R R B
e - iEE2
LY g ¥ w0 g m“rw#“z}l%‘ EEk 22300
His g ;Lﬁﬁgf?rﬁﬂ:%’@ 5 w"ﬁk\f#ﬁgy ¢ 5 iv4i7 2 | 22500
e FHEAFEGHRZE L AR EFPFFETE(HE
R R DIE
9 |#EEmFT BTG leffi-ig 2 f | 23000
Fieiir 0B TALE
B FEITA o G e fe R
e H WM E o
10 | H e ®m4 AR S # ¥ 4 | 24000
* FoBRAFEa B i
WEFURTL L2 PP RTH
BZRE LR T IR R R
F2AEE TR E N
11 | 2 B3 &2 S EMAMNP RERE SR T4 | 24010
& i EYTEE N FF A A 2w
A e N e U el B AR
SIS o F ea=d 2 i %




'H.?ﬁ*l*’”ri‘a‘txm R A

RINFAAAFF | RATAHLFES RG22 AL SHART L | 24020
B BHALAT |2 FTAAAPLEAE BECHRFTI A AR
1E~FAEF iu,%%lif Faink o
BEAHEARD D
WS @T
1EzZF &

13 | GRFELY BT fg BEART r QERFEAC B T B | 24030
FWAZ MBI | 2 G FEEVRYLBTHEA B ERTIEA My
FTHAAG & | TRIES Z22 KFARFRA KL L2 N4
i B BYH GRS BE AL RTL G

ZHTRFHA -

14 |26 gamain | 2B RETRNFR 230X PRERN(F § | 24050
d R dy gy ffameind)-e

15 |Bu A4 @Fh | ¢ EFIRTIMLARTASETIRT | 24040
7 AMZ FEEICYRIAL GIRBETEASE -

16 | & o 8 3E W& 2 % 5% Q% 5= 102 &2k o 29999

17 :}7%1',3—% A ) :}fgzﬁ-lﬁ dr=y & agvrf‘%w ,% ;ﬁé\,ﬁ)\,}a«t ,%ﬁ 31000

SRR

18 | ka2 ME | &7 3w & mibip2 § 18 540 %500 £ 1% | 33000+34000
im0 (fully | i ger? B9 2 402 hp 5 HE 26 | +35000
performing ETN o
exposures)

19 | A& mEm» ¢ EORBERY ARB M RT A DY E SR &0 | 32000436000

Mo A BE EEREG B @ GFIR IR~ o | +37000+38000

20 | &~ R B 17 23 192 £k o 39999

21 | ERFEFe | FETBLFAL "%k BaFT A 15%F *2 | 19999
(N % X1 By - KT A 40%F E’“&f?éﬁgp’o

22 | ER eI | ERENNETIR AN £ FAER £ 000 & | 49999

2 TS% 'L MRS AR
23 | imds R E v & | 78 21 % g = 22 %4 100 59999
W APEAFERSLY c A AR (ARG AR ET s £ % (ARGD) T

112




GEE RS

ERIFT &V

Fihg 4

A3

OEIGRNO):
7B KAcfE 4 ip L e 1
- <6®1 | 6Bz | >1& | 432
B <l& C E

”"*i&ip &
1|5 4
2 | AT AR
3 His FA1E
4 | BEE LAl E S w3
5 A EEN
6 LA v
7| HHERTE
g FAE AR OB R &

7275 3%
9 B gy
10| B EEFAPT Bn2 f G
11 | He fR2ES:
12| NSFRFA M 5§ FEE

S R I AT
13 -

P

113




14| 7 * B2 F &82%
B7 RTF &
15N%R$W?N%M“égﬁ

16

T H 8 $ﬁﬁ)§§’f§-~j§ ‘ﬁ

17

$W%ﬁbk e

4 oL -
TEE I%u FA- G

u%—%?éﬁ%%iﬁﬁ%ﬁ

10 EiErei]
L A BEMLES -
. R S N Y ]
20 <4ﬁ$wwﬁaﬂ
B s 35% 0 T 2 H o2t
= & F B T AT
22 ERER FEREE Y
23 hoYGfE#CS 45% 0 T 2 i i
(LA E &y
% £z 4 p
24 ﬁj b2 bR b 2 g E

25

26

BET) G RFTLTA

27

28

29

114




30 AR SR 2 20%

31 L b sE N et A F A

R |FALFAE RS

33| B AT £40%0

34| AT & 508

o & X BH R Flp

-2 A?é—(é'F—‘)}fﬁﬁlﬂl?xélﬁ(pﬁ)lﬁﬂpﬁaﬂ

%‘14:@:7\#%& IE‘EF;‘,}:'IE \fﬁ;’ 438 p;f,,p;\ f—;;gzﬁ,gl];;, CEAEAT AN 2 E S AP 2 A AR -

BEEP
L A2 (FTMF L EFLEHRBITA FTFH) -
2. AEAFHFBRAAHIELR o
3. 2 EHEER o
4, FF LI P T AAE 3o
5. *EAEFFTH2FEETEFRY -

115



3 ERILFTEVFHPLHP R

JE =X b 2 B 2e
1|5+ 2w 32 Lk
Bdg TRIFPFFAERGRT AL T E S ZEP 2 A, [#1B) P 2wy &3
(R R Aerg i J\F’Mgzﬁﬁ 2R 102 E10 1p2 g E2 e $-FFrA182 %
_:LJA’—P\< E’T'IF_[JI‘:Z)%E‘%.
2 | 'I:F'xﬂ\i'&%? 1 éxa)\i}}f—rﬁpmﬁd; 5 Fz2 % - é‘ﬁpﬁ*\lﬂ , ;75%5133:3{?_)\ AIE o
2. A~ AF2ZFAIL G EFEF(FATER 2 FHBE)
3. Yo B e p AHAk o
4, WRFIRFEF ERHE FIKREE 2B~ AR o
3 |HuwFral AR 22 BB F AL L RGE o
4 |REEAEET B3R B 58I 62 Lk e
5 LA TR LAl e E L TGS, B LENY P EHIE DB GH
6 |7 LA FRELAGES2 TRAEEHE ) CHLEDD P (FYHE)E 2 G-
7 HERT A SEN-E-EESEREE &
8 |FiEFARE R & ITHTL T T FHEGFRE OB RRY £ IFREFL G
¢ g TR
Lo 2@ e h ~ LRRTo ¥ 2 s Y IRY R R P @R R R TR L
9 '»*‘“’;JM‘]?H-? °

TEREAEE AL HRD R
FpEmERLZLE o

116




B
g

g TR

- , L %4 Al R A2 T 2 B R he S ko
10 [#RERFAPT kE2§ ] F*?[A$ Wit o R d g SRAe
2. AP IERI UKL GHEAAL WERAR G B REALE .
3. He B RFAMIGHLFF  FEAL - ES > FHLLFHEM ALY
11 |## f 2 fEF = 12 B = 13 2 £
1. "NSFRwWAMFE & F 4o TNSFRAIFAMFE SFTA | B2 £HFL 0BRF > H5+
12 |NSFR #72 175 & f i % 4F 5 o
2. WEZHI A AW T AT RIS
PPN BB FRAEEAD e FRAANIUTIHD
13 L abpmjz B f § 2 AP 1 e Ao ¥ ez Hs T 4o
2. FrAfIE ARAFEFTAED 2 TRUP S ARAEL L A HT ¢
14 |7 * LT &£ 247 RN E WA ENAE ESVER ES R
FREIUFISAZUILF - ATA - F-FALTAZ S B BATA  Tak Tind i
REWFLP R RRP 2 AR 2 e RBETIFETA  BEAFTRTRERE 52§
FTAES-RBARTAYAAE > AW FF DL IFEE LAARQE WA g 0B RE
15 |NSFR % & Fin ¢ 1L 7 & 337 WFZ ERFETABRTAY D@ A A Y R R F AN ET AR
1 b5 EYVHREHR-
2. L EMK A FHRL AL N ER(LR)ER &0
3 EuLFuKE R 2P HYE -
16 |F a2 W £ pis i ¥ 85 a0 FRH B A YE AT -
£F BlcEIE ~ H i 2L 45 IEE S
17 | BRI e T 18 4 10 5% 20+ 4 22 % A 242 £ P He o

1% A

117




s
|
e
=)
[
ETR
S0
F
(w
@

AR (U E - R T AR R R -

- Kt FTAGERS BT £

Ly UH - Kt 2 TALEFE A FL R EIT -
WM e K FA R : i

bl
#r
o e
I
NS
e
i
ks
k3

Hiwtg ﬁéﬁﬁfﬁiiﬂx

Bl 5% T2 g LA BB HRH | 20 ¢ b A s 35%1 T -

B 4 ik Bdp e R etk THuaz* 262 S ERL G, -
B fESC G 45%00 T 20 o i AR Fx 22 ¢ b G s 45%10 T & o
FRESF B LEEES AEYTARBETABPTAL T RHEL2 AL BERY

1 Rk A BAER &L PHEHL T Bl £ 2 o
2. FHAGHAAE(WE AR G A B HA L)L B2 B A
3.ﬂﬁﬁﬁtﬁ@meﬁ\§é’k%%€ TIEE > wApEL FHMPAY

—

AL FAATIRFLTA

BuFA B 27 3 312 Lk

pia
i
4o
Tt
[Eg
(w.
[Eg
'
e
[N
ahe

PR ST ReRas b9 S5 (BTl R QR FELABY 22122
3]
¥

118

BEFS LR T ¥ ST E 2 IR F




1. "NSFR/FZHE &F A ) 4o "NSFRATZ MBS f f 5 (62 £3F2 0BHE » H7]4
29 [NSFR /74 M7 S5 A %47 7 o
2. B RSB EGH P BFRAFIGDR -
Lo LB s f g L R e R L £B A RS [ lcp o B RS HE S T3 Wi
30 [im 4 1 & £ it 2 20% N HRR L - L R L L 20088 -
T A

31

%@FWﬁwigw%m?é’é%@%ﬂ*”Tﬁﬂ:

"2 i p 2 TRyp | 2 RATAL 2 BT o

32

33

15~ K 16~ 7=k 17~ 38 =x 25~ 35 = 26 % 38 =x 32 2. & o

34

= 14 “ﬁ% r 38 =2 33 3k 2 100 -

119




[47L=]

FR g

£ 0 p

(A)Frp & B30 cdp B 330

X FPE RN R 2 IR LA

2

ST RS 2
3%Wﬁﬁﬁﬁﬁwwﬂﬁﬁw‘%ﬂw%égﬁ?1W
AN

Ragal 5 A4 i
4B FEEEAR

B E R KR
(B)FrpAL A ek v 2 B2 AR M TR
L|FPrcfeni & 582 p
2%Miﬁ€{?*@é—ﬁﬁﬁé PERICL 0 F G
PEIE 5 PRI 03 2L~ B TR FIL R SHERY 2 B
PiFdoirsgih § 4 f 2 28 4 |2 FP R g s

1D s

(C)P # 81 & & #h "6 40 » FPEA 2 % i3

MUE B w8k kMR R AR 2
P

(D)4 17 %> 5 »e e 9 FF il S 3 2c 3 F5p Ko e 2

1424 %ﬁr}gg S EHBGZBAGLRY 7‘/93#] i

2|1 A FHP A BAUFHEWMZE B A Frg

120




¥ a5 1 R BRI R
R Rl e ;:}Fﬁ?{-— M5 v | i i

(E)4L 17 £ 3§ »iph » A FEFFp e 2

U s R0 (e § BT )L Rl - F B Y2
RN 2 R R L O = U Tl v 3 SRR ¥ S e
L]+ 2 Hipft € & 4

FUTEEE R IFH AT D & REF L (F R RE ELF)D
B Frpenpo 2 R

PR GFHE* B2 BN R FPUE @2 £

PR P LS TN (b A R E SRR SR &
2 A)50)

GEENRVERE S S kAl A G A R
20 1 HMAR L F AN ch e B 0 MR AR £ 3
FENF]S 2 A AR HE R o)
(G)*it #r P
BARP

% :

1. A& {FHF & o
2. *EHZBRAHER -
30 BMERAR kAW AFEREFEPEARR  TRALPEIE S S 2
K o

BUE ARkl AR AFERRFRRTAER | LB LB
= N7 ﬁiﬁé‘m—r—l‘b@kﬁiﬁp—

121




[4% 7 Ltw]

PAAE R 2 a4

£ 1 op (H 0 374 5% <)
7 o BEERAR | B LA GRS
P AR A B

1 A A3k

2 3 F TF P (3+5+47)

3 RhR#H

4 |Aw| G4

5 | FM| WEAHEBREALF S

6 vhas

7 H

8 vhat

9 1A

10 &, 5 5 9 (11+13+15)

11 Mh A

12 | ## s

13 | FF | BB AHEREARE

14 hat

15 H

16 VB4

17 |3 ¥Fp(2+10)

L4 %R FIRP

BARP
1. A% L 3T 1 & o
2. MEGZBRAHEIR
3.

#enf 2473 -

4. #|(7)4r(15)enH is Fpeaj 8 E & [

OERTENE

BAfBaRRER AR 2 A

122

¥ =

btk dE A KT R BEMICRIBE

o1 4 T
T 1

tz)PHEFFEET

F_&

S

D




GEEEED

PR

N oo o b

%ﬁ%ﬁ% EHEAEESFNEZE
BHEAEE LM ERY BHEEL

ENESUMBERY B ENET

FRE SaMpeER? L YRT

123




['ﬂ'%‘l 7

J
(]

Bt Fph g 4

pa

£ 4 (B 3rd et =)
PAAhd ] R ERUEAE |AE R FIE (B R A
VRt what %?ﬁi:_‘ o E%%ﬁ F i ;;bgc 2 f{;i YRt %?—ﬁii :
£ A s g ®lc 2435 D |43 E
BIEEEAR
&
REAH U RE T
H
Hu £+ praiigs
&
BEAH U RL T
H
&3+
A 3 A i
FAEP
1 A4 {4795 1 & o
Z-i%ﬁ%%%@ﬁﬁo
3. FERFIEMAFEBIREN I F P URT ARSI EHEENFR T2 A
@ﬁ~¢¢%w¢ﬁ’%i” iﬁ’ifﬁ#é“mawg&ﬁ+ﬂ);m
ERETAEB L EE L o R R AW R FP A 0 Ao KR

'%. B H sk g E) e

rEWPiES
1. [w#£1 -+

+ ] A+B-C+D=E

124




CTEEED

FRFRREGFT AL Gy B4 T

£ 1 (H =0 374 %+ =)
K "‘"‘E’ _\; 4 '}_4,( P
g il BRSBTS W s pen |,
R ok it ~2 B = Ci . g ATl
oA (R Sﬁ E('é AR RS fie F A 1t 5 (Bank-specific| 4 f
9 R BT countercyclical capital RE T
AL E A B y P 4% E
#'& £ %7 Bk '& 12T A& £ % C|buffer rate) D
(* ®)
B Rl
B 72
B 73
B 7N

%

1.*@ FWHD DA RR REE I RIATF RREBT A MR HEE

2. AAGRBTEEFT AR B FAREGFT AL BB FP Y k%
207 AR FHRME T ARRE § EREET A & £ 2 0%
Rl U A

3. KE 2 F MR F AREFT A FHRRF AREGT A 2P M A
El 5‘?%# kA E MR 2 BRTR I o

4, BT HAEP R RFL A TERL M 22 2 x2 i § HRY
Tt SA 0 0%F > A AT o

5. P 3t-#R F VAT I A0 0%R R Gdpd R FOAEE B A F 400 0% k
et b B2 £ A o

6. R &I E T I RFHBEERELZ T PP B R A -

7. RGBT AEFE Y MR HBEEREZ T FIPC R GET
AZ AR -

125



