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3 |ExmE 83,570,877 81,891,707 78,660,908 77,184,399 75,148,388
3a |ERWARCLESHER T AMEE 83,570,877 81,891,707 78,660,908 77,184,399 75,148,388

MERREEEEE)
4 |EmtEEeS 574,627,237 589,767,737 516,620,137 513,976,728 515,291,704
da |BEE TR 2 MEARYEEERS

EMEREALR(SMERRE S ERELE)
5 |BERMRE—EARLE%) 11.53% 10.88% 11.93% 11.69% 11.28%
Sa |5E2EAECLE EREERERE—EAKRLER%) 11.53% 10.88% 11.93% 11.69% 11.28%
sp |FRUAECLESHEREER S — A ALLE(%)

(MEETIRABEA ZMERREEEEH)
6 |E—EERLE%) 12.92% 12.23% 13.47% 13.25% 12.83%
6a |28 AECLEEHERI S AEAEE%) 12.92% 12.23% 13.47% 13.25% 12.83%
¢ |EEEALE®) ]

(MELTIRAZRZA ZMERBMHEEH)
7 |EEERE%) 14.54% 13.89% 15.23% 15.02% 14.58%
7a |RWARCLESHER T AEEE(%) 14.54% 13.89% 15.23% 15.02% 14.58%
2y [ERERE%) ]

(MEETIRABEA ZMERREEEEH)

imsﬁﬁﬁﬁﬁ—ﬁamﬁﬁamm%;xmm%@m&aéﬁﬁw

=)
8 |BEEGEALERBR%) 2.50% 2.50% 2.50% 2.50% 2.50%
9 |MEREREGEALEER%) 0.00% 0.00% 0.00% 0.00% 0.00%
10 |G-SIBR/siD-SIBEMEALEEE K (%)
11 (i;ggfgg&g@—ggﬁ;;ﬁfémttz%rs* %) 2.50% 2.50% 2.50% 2.50% 2.50%
12 |BERTBEEASRE Y IS BRMERE A RLRE(%) 6.44% 5.74% 7.23% 7.02% 6.58%

1AL
13 |EEtERRRE SR 1,073,250022|  1,039,843508| 1,055599,385|  1,068,027,420]  1,043,695,715
14 [ERLEE ) i - \

(B2 TIEREREA R ADRIBTERERS)(ER)
12a |FEEAECLEETE 2 12t (%) (@2 MR RH R ADRER

TERERES)(MER)

{E1RELE (%)
14b |(F2 T UERERHR R AP RBTERERS) 6.92% 6.94% 6.59% 6.38% 6.34%

(KIEE2218/51318)
Lo |BEESMARSAETHEH B BTLLE%)

(BETTERERHEAPRIBTTRERS)ER)
14d giiQi%iiﬁfzgﬁﬁ%%) 6.87% 6.89% 6.59% 6.38% 6.34%

FEN P EELLE(LCR)
15 |&RBREREIEEEHQLA)ME 123,597,184 117,449,795 126,690,150 114,761,177 104,718,713
16 |[FHeRL A 98,110,862 88,902,047 82,520,279 81,584,212 72,124,073
17 |REEBELE%) 126% 132% 154% 141% 145%

BBERSLEE(NSFR)
18 |IRBEELEE 642,543,062 657,072,393 631,069,358 639,147,726 634,116,818
19 |EEBTESEE 495,095,036 482,082,680 483,305,905 481,154,667 474,073,826
20 |FBEESIE%) 130% 136% 131% 133% 134%
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6. AXRBEHEBEERMOT :
(1)s84a ~ 5b ~ 6b ~ 7b%l " EL IR L  AEREL TROMERRMEERBRLEE -
(2)%85a ~ 6a ~ 7a ~ 14a%l TR EAECLERMEE , : BRI ERBRBETZEARREMEL - REXBARPEMBERZBELZH -
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BRIE :
1 [N\ ] 1A= [BRMNZ=] 29
2 [FI=\] 2A= [MIFRMZ=] 45= [MizRANZ—] 23A
3 [Fiz=\] 3A= [B#RMNZ=] 59
4. [Fi=N\] 4A= [MIFRM2=] 60= [Miz=/1L] 28A
5. [ N\] 4aA= (MR Z=] 28A- [KizRA] 27A
6. [Fiz=\] 5A= [MiERMZ=] 61
7 [FZ=N\] 6A= [MERMNZ=] 62
8 [Fi=N] 7A= [MIERENZ2=] 63
9. [Fiz=N\] 8A= [MRMN =] 65
10.  [FzR\] 9A= [MREUZ=1] 66
11, [BIRN\] 10A= [MIENZ=] 67
12, [MIERN] 12A= [ERNZ=] 69
13, [BIRN] 13A= [BIRAZ—]) 24A(EIRFAHERI ST EE %)
14, [MIFRN\] 14A= [ffRRNZ—] 25A(ERABEEFTEEE)
15, [BIR\] 14bA= (KR Z—] 25aA(ERRAHAR EE%)
16.  [FizR/\] 1l4cA= [BizR/xZz—1 31A
17. (BN 14dA= [FiRAZ—] 31aA
18.  [Fix=J/\] 15A= [MIRA+—1 21B
19.  [BIRN] 16A= [BIRA+—1 228
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EHrEE REBERERK
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ERERA SRS HFEAERE)(CCR) 487,390,219 438,800,227 38,991,218

1RAEA(SA) 487,390,219 438,800,227 38,991,218

ERAEEIEA(IRB)

MBRRY EA ZATE D HA(SSA)

HEPE A ARET S 0A(A-IRB)

RZHFERER 8,819,817 14,448,578 705,585

1Z#EA(SA-CCR) 8,819,817 14,448,578 705,585

AERREL(IMM)

Olo|Nd|ojun|P|WIN|F

HEtRSHFEAER

=
o

ERFHERRZE(CVA) 3,095,232 3,623,220 247,619

N

=
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#r#2 % (look-through approach) T 2 E £ EEHINE
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N

ZFEEM A (mandate-based approach) F 2 E & RZBHFRE

13 ﬁﬁﬁii(fall back approach) F 7B & #&mEHIRE
14 |RERZESRERE

15 EJ}—WM

16 |SRITHZRHLRR

17 | ABFFEEZFSEERIE(RBA)

18 | AEFFEEZEIBATUE(SFA)

19 |B#E%

20 |mmER 29,289,838 23,670,811 2,343,187
21 | BEA(SA) 29,289,838 23,670,811 2,343,187
22 | REEILE(IMA)

23 |REEMRITEHEBE B REREE
24 |1EZER 43,660,183 33,480,418 3,492,815
25 |HIBRPIEA Z £ RE(ER A S 21250%) 2,371,948 2,596,883 189,756
26 |ELTRR(%)
27 |EL T IRARE
28 |#Et 574,627,237 516,620,137 45,970,179
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RFBIIEH
1. [MEAN] 28A= [MiZEN] (1+6+10+11+12+13+14+15+16+20+23+24+25+27)A
2. [B¥=RA]) 28B= [MiFEMN] (1+6+10+11+12+13+14+15+16+20+23+24+25+27)B
3. [MizRA) 28C= (M) (1+6+10+11+12+13+14+15+16+20+23+24+25+27)C
BRSZ
1. [BE&RN] QA+11A+12A+13A+14A+25A)= [[fizR+/1] 11E (2R B2 FEBEEERRTT)
2. (=N ] GA+4A+5A)= [FIFR_+ 1 21+ [B¥5R_+7<]1 (6E+12E)
3. [N 6A= [MIFR_+/\] 6F+ [BizR=+H] (1B+7B)
4. [MFRN] 16C= [MERA+] BN+30+3P+3Q)+ [FfERA+]1 (BN+30+3P+3Q)
5. [M=A]) 21A= [MFRIE+] 9A
6. [B=RAN] 22A= [MIXRMN+=] 8F
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38,991,218

1RAETE(SA)
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438,800,227

38,991,218
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r#E A (look-through approach) F 7 B £ #REHFRE

12 |ZFEE M A(mandate-based approach) F 2 E £ #RHEHFIRE

13 [#RA(fall-back approach) N 7 B & #REHIRE

14 [BERZESERIESFRE

15 [ZREE kR

16 [SRITEZEHERR

17 | RERIHAZFTEERA(RRBA)

18 | AERISEEZ B ATUA(SFA)

19 | B#EX

20 |misER

29,289,838

23,670,811

2,343,187

21 | ZEIA(SA)

29,289,838

23,670,811

2,343,187

22 | AEMEELA(IMA)

23 |RSEMRITEBBE T ERTIRERISE

24 | frEERE

43,660,183

33,480,418

3,492,815

25 | HBRPIEA Z £ ER(EREREE250%)

2,371,948

2,596,883

189,756

26 |EL FIR(%)

27 |ELNIRBEE

28 |45
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45,970,179
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(6)RRFB_TNFIFRIEZEL FIR(%) - BRIRITRETESE A ZEL T IRBEBHSAER ZEL FIREXR -
(7) ARBZTLIFRZEL FIRBER - GRBE /S ZEL MRIEREMER BT EE 2B MNE -

RFGZIEM
1. [MxRAZ—]28A= [MiERNLZ—] (1+6+10+11+12+13+14+15+16+20+23+24+25+27)A
2. [BEERAZ—]128B= [MiRNALZ—] 1+6+10+11+12+13+14+15+16+20+23+24+25+27)B
3. [MERNAZ—]28C= [MIERNZ—] (1+6+10+11+12+13+14+15+16+20+23+24+25+27)C



(Mz=+1

EHIRBRAEEAHERER 2R

113%12H31H
(B - EET )
S— EFECREEE
o T 2 R amonan| - T |rarmran
o z Ermmema | ZPHERR | auinmc | mammeD |TEn s
#E

1 BEROBRSE 24,404,033 24,404,033 24,406,255 0 0 20,980,790 -2,222

2 fﬁi?ﬁ&?ﬁ%iﬁﬁﬂ# 96,851,057 96,851,057 96,851,779 0 0 56,898,880 -722

3 BEZRANEBEEEGEZEMEE 61,226,145 61,226,145 365,095 22,772,106 0 46,748,836

4 L?ﬁﬁﬁﬂ@a?ﬁmﬂt/\ﬁfﬁ1ﬁ GEZEMEE 103,920,600 103,999,738 103,999,738 0 0 24,161,268 0

5 REEERAGE B TEAR 0 0 0 0 0 0 0

6 B EMEE 2,444,058 2,444,058 0 2,444,058 0 0 0

7 |WEDREREZRE 0 0 0 0 0 0

8 U FIE-F58 90,873,768 90,873,768 91,065,263 0 0 27,435,289 -645,246

9 KEFSMEE 143,451 143,451 143,451 0 0 0

10 |BFEEEE-FH 0 0 0 0 0 0

11 |[srmses AR 55 0 0 0 0 0 0 0

12 |BAIRRAR-FEE 500,113,144 500,113,144 505,249,996 0 0 31,188,239 -5,136,851

13 |[REHEERE R 0 0 0 0 0 0

1 |ERHEE S 0 0 0 0 0 0

15 |HittEmEE-FR 1,776,609 1,776,609 1,776,609 0 0 1,776,609

16 | FBERKE-FRE 7,394,258 7,394,258 7,394,258 0 0 0

17 |ERREE-FH 4,998,342 4,998,342 4,998,342 0 0 0

18 |IREMABE-FH 131,193 131,193 131,193 0 0 0

19 |EBEE-F8 25,361,192 0 0 0 0 0 25,361,192

20 |[IEEFASIREE-F8 1,188,301 1,188,301 1,105,555 0 0 0 -82,746

21 |EthEE-FE 1,697,618 1,697,618 1,782,409 0 0 60,937 -84,791

22 |BEE 922,523,769 897,241,715 839,269,943 25,216,164 0 209,250,848 19,408,615

am

23  |[RITTKBITRIZEER 14,420,977 13,959,544 0 0 0 13,959,544 461,433

2% |mARAERE 0 0 0 0 0 0 0

3 |EERERAAEEREZSHAR 15378553 15378553 0 0 o 15378552 1

% |ERzemas 2411 0 0 0 0 0 0

27 |WECRSREEAR 0 0 0 0 0 0

28 |ENRIBE 23,220,584 9,824,597 0 0 0 9,824,597 13,395,987

29 |KHEFSIRAasE 362,021 0 0 0 0 0 362,021

0 |EErEAEEEARC AR 0 0 0 0 0 0 0

31 |FERKER 741,807,127 296,560,565 0 0 0 296,560,565 445,246,562

32 |ENEmES 3,276,925 3,276,925 0 0 0 3,276,925

33 |RERAE 0 0 0 0 0 0 0

34 |Hitemas 16,065,174 16,065,174 0 0 0 16,065,174

35 |BE#EE 4,443,605 17,267 0 0 0 17,267 4,426,338

36 |fHESE 5,106,954 0 0 0 0 0 5,106,954

37 |EEFRBSRARsE 1,207,351 1,207,351 66,802 0 0 0 0

38 |HfhaE 3,013,293 2,036,074 0 0 0 2,036,074 977,219

39 |#Bafs 828,306,975 358,326,050 66,802 0 0 357,118,698 469,976,515
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BRERIEAS A EEATSH -
@) THEBARRNR, OF)T - KEEES - Delta-
DlUS BB IR A B A st SR ARHE Y £ 5 - EIELURE NS - ARANS) - SHENEERURRESARALR - BES AR AR E— ST AREE - &
VEE B T R

5. TREABRAAFEEE, DERE—SHGRRED Y IREEAE/ AR SEEARE | LRSS EED KM\ EASHENES -

6 R GEHIER R EAHEA IS EARIERRNE - IR & ERRREE T EEARS - 15 - GOSEEREA - TSARRE, TEELEE N ESE B0

FEMARE  AHAZERZANA—EESN "MAZEEARER ZIREEE, 28 -
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1 |MAEEEAHRERE 2 EERBEE 1,073,736,956 839,269,943 25,216,164 0 209,250,848
2 [MANEEREAHREE T 2EERAEEE 357,185,501 66,802 0 0 357,118,698
3 |MAEEBERGTHREE T 2558 716,551,455 839,203,141 25,216,164 0 -147,867,850
4 | EEBBRRINEEE 40,564,998 40,564,998
5 |EBEFIEAEZER 171,538,662 171,538,662
6 |RBHFEREEREENAER 24,979,933 24,979,933
7 [FEEBER 3,623,220 3,623,220
8 (ZEEMZ RISEE 879,768,139 53,819,317 23,670,811
SERERAA -
| REEREE -
2 AT -
3. TEREREE, - CXSHFERARERE, B RS LR, Y EREEGE SRR T AR R (DR SRR -
4 THBERRE, T EREARAHERTRLI25RE -
5. FREMESFIENERARMALE BN ERE (RS 5 )RR EEN (RS —F o) 2 2R - SRTERASERRARSCFI T RAEE - £5)
SRIBT -
1) TRERERFIEE,  REREREMT  AEEREREAGRCCR)ESE - 1 TRSLRN, TRIETAZIZ2E -
Q) TEBIHEARYER , - AERASHESREE - BIOHSEARENT - KEEES - Delta-
plus BB R 5 ks B A A R Y EREELIEEEARER (HE+) 2 BRE) -
G) TREHFEARSEREARELEE,  ROSNFEAARERT  SRARSEECR (W +) NEZEEEEY 2R -
@) TEHEER,  GESSNFERERENT - SRERTEERCVA) -
6. @A, MAERESMT ;
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1 (HE+—1 1A= (E+] 22A
2 (MiZ+—1 1= [Hi%E+] 228
3 (ME+—] 1C= [HZE+] 22C
4 (MiE+—] 1D= (HiZE+] 22D
5. (fE+—1 2A= (HZE+] 39A
6. [Fiz+—1 2B= [HiZ+] 398
7 (MiE+—1 2C= [ME+] 39C
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