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o @O0 $- $999,987 $799,970
R 5 - 5,606,319 5,607,602
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107.3.31 106.12.31 106.3.31

¥ iR i $228,651 $254,894 $320,734
R4 (269%)  (3124)  (3540)
& He $225,955 $251,770 $317,194
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A FI07F L2 1p L m g H Eﬂ“%gﬁ;’?ﬂ‘]%l%g%i*ﬁiéﬂ’-% FAE o AR106E 17 1
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ZRAE A 2 RAEHE A &3t
106.1.1 $315 $3,798 $4,113
YT A (rE)2 £ - (573) (573)
FlE T @ - - -
106.3.31 $315 $3,225 $3,540
EH o7 ARI06E37 31 BHFTH 2 pAp4E A L& RFIREH T 5 M
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A N L $330,325  $539,842  $421516
Mol A KR — 4 533,315 572,453 1,005,197
£ FEFETA
PEIES- S IRCE-§ 3 2,781,792 2,889,339 2,609,529
o AR AR B 2,398,588 2474474 3,610,396
At SR 1,119 2,578 3,366
| 3+ 5181499  5366,391 6,223,291
& 3 $6,045,139  $6,478,686  $7,650,004
FEHaPE G ST ARG IR LN
12. 2 F 4
107.3.31  106.12.31  106.3.31
A $14,121 $12,861 $13,349
R A 655,618 662,107 607,661
Hu T2 41,254 41,444 49,458
& 3 $710,993  $716412  $670,468
EEPHE T AZ AR ETY hAPM T i o
EH2PHBFTAAG HEEFZFR
13. & 1 2
107.331  106.12.31  106.3.31
Tt e RE AR B $ $ $1,900
Mt 4 124,867 116,750 122,267
Mt & ALk AR IR 1,328524 1,343,852 1,435,019
Hw A 853,314 1,081,804 899,127
& 3 $2,306,705 $2,542,406  $2,458,313
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LR ERREY  c FEPALDFIERFES G VIS TR UREE LY
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(4 " fEFLRF L v FEERI AR AP EE ML
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Bpagun £e BE5r bmf ETL%W&é%°

W f R
107.3.31 106.12.31 106.3.31

*ind) iy ER $11,502,038 $11,502,792 $10,995,706
PEAR M 7,969,015 8,082,584 9,410,310
P 3,303,990 3,388,317 3,350,444
R Y 7,572 12,625 4,457
7o 51 55 56
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107.3.31
AERPEFER A RRE R R
IE P PRER A rEEER A NEERER PR

(1) 2 (3 (4=(1)+(2)-(3)
R $1,690,134 $172,357 $996,270 $866,221
e P 147,631 10,983 100,498 58,116
Mz R 4,760,018 1,652 215,687 4,545,983
# =% 670,464 1,384 222,444 449,404
R 57,206 749 39,729 18,226
Hipd A g 607,163 58,574 363,676 302,061
R 1,503,423 3,658 83,085 1,423,996
TR 58,831 2,298 - 61,129
A E F 1,267,368 488,145 760,403 995,110
& * $10,762,238 $739,800 $2,781,792 $8,720,246
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e EERER o BEER R :':ﬂr%%ﬁ g Eir

1) @) ©) D=1)+(2)-(3)
L $1,899,499 $155,807 $1,129,219 $926,087
e St 139,713 7,157 89,549 57,321
e 4,648,199 2,662 226,719 4,424,142
F iz % 649,586 1,190 217,136 433,640
XA 45,555 881 30,975 15,461
Hi 42 Rg 623,633 62,732 378,745 307,620
BT 1,450,237 3,287 54,793 1,398,731
R R 52,174 5,343 - 57,517
BALTE F iRk 1,270,317 484,820 762,203 992,934
& #* $10,778,913 $723,879 $2,889,339 $8,613,453

63



J_?&]%jwd AP ERAF AP R G O F
(F5B o % r SRR A
(£97% 7§ i

& 1 A AR 4F
FER A )
i ’?‘T IR =IPE S T L)

% ()

106.3.31
Fia R R FnHp iR EH
5P FRER O ArEEER AN ERER T T
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L $1,542,737 $96,655 $898,574 $740,818
b iRk 114,743 8,243 83,561 39,425
R 4,504,412 3,153 253,289 4,344,276
¥ g 603,169 345 190,282 413,232
R 70,496 679 53,443 17,732
B A R 621,368 21,470 274,017 368,821
IR 1,501,137 2,557 81,929 1,421,765
TR g 53,234 53,234
WAl E i g 1,289,926 471,382 774,434 986,874
e $10,391,222 $604,484 $2,609,529 $8,386,177
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9 4= & 4F $11,502,792 $2,889,339 $11,100,264  $2,752,276
H ; ; 3,566 -
S TP g 11,503,092 2,782,199 10,998252 2,610,740
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107.3.31
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@) 2) ©) (4)=(D)+(2)-3)
©HFAH $3,347,046 $283204  $1,256,762  $2,373,488
A F 3,895,837 442,928 1,141,826 3,196,939
& ¥ $7,242,883 $726,132  $2,398,588  $5570,427
106.12.31
] A R
% B ERAKEER AR EES AL RER p T ES
@) 2) ©) (4)=(D)+(2)-3)
“HFAH $3,557,040 $286,595  $1,342,214  $2,501,421
A 3F 3,796,257 442,692 1,132,260 3,106,689
& 3 $7,353297 $729,287  $2,474474  $5,608,110
106.3.31
b Ak B B p AR R
B OERKEER AL FER AN EER P TER
@) (2) 3) (4)=()+(2-)
4 A $5286911 $229,930  $2,599,197  $2,917,644
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CHEEHF A FAd2 Adp2mpaf i
107.3.31
g ﬂ / oAk I B
47 A i A 37 &3
RV $1,050,850 $13,522  $1,064,372
- B 271,164 2,378 273,542
T R 985,624 1,280,013 2,265,637
R 393,560 626,002 1,019,562
FE 63,814 93,235 157,049
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F = ik 407,046 620,734 1,027,780
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Rt RN 84,084 509,467 593,551
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Al B E R 434373 1,568,489 2,002,862
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L $2,281,269 $11,769  $2,293,038
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e 1,349,333 1,303,840 2,653,173
F iz % 409,809 482,378 892,187
3 R 42,914 6,686 49,600
B M A R 473,651 3,136 476,787
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Hw A R 120,471 102,815 223,286
5 3; s 6,675 37,892 44,567
R - - -
AT F iRk 121,131 683,015 804,146
& 3 $1,256,762  $1,141,826  $2,398,588
106.12.31
7 B R 2K —?‘ A (’4’\ ")
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& B $2,599,197 $1,011,199 $3,610,396
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69



[&1%&& B AS RGN G AN 23 0P & H IR £ ()
(EgP R Aik- 2R F R4 )
(£ 47 Fam F o orard i+ A5 0 )
(3) FHl#H
AFul g —nigliv 2 § ZFs

107#1% 1p 106#1" 1p

5 P 13731p 337 31lp
Y~ &7 $1,575,128  $1,530,609
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b s 4503 8446 1272 2932  (5603) 1119 2578 (1,459) (4,144)
‘-ﬁ‘ [E:ar - - - - - - - -
EET : : : : : : : :
A6 A B - - - - - - - :
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W%&‘E LAY FERFF AP

2 F o7
(T PR o & - g2
Ef—? T}:’lg—"z’P ) &’Jlla’ﬁ’f{_”‘i—i %

& AR £ ()
R A )
H )

=3

LY

EHAP 2L IR ERBERT > TELH P HGEE Y MRS T
FEALHIREL ARATLERE RS %i%éngaiﬁi’
GRTLEHFTWEFRERL I B ANGTAAM AR > RS H 2
FARR S XD o
gﬁéﬂ”$$@i% TRBZGYR'G  cIHFAAGT LG~ S
HELHFRGEHRDTALTY b "G
aFFARY R GRIpEFPEF G ERFHT LS FRNRFLG
Ao FIE A (R R AN F LR A SRR G KR RS
BhirFdEAE)ERBE > AREESPFIMBE AL
bi%%igﬂ&%ﬁ%ﬁgméﬁfﬁﬁ'liiiéﬂi%ﬁi
PHARFRBALHER  AREHESTEIMBF L2 % -
CHEDTACY M B Flam1 L i B2 T A " S5 -
BARk A sErEEARAFL R LT gz g YFEA A4
FRZLRhE e
B. 2% h'afk® R A47
ATLGEHESTERTAZ G R AR GETFLF FA G
p o 107&37 31p Erh'ehk'RET-F R Y
FT@H g
ERTA 4 5 B EEE N aw s
MAEZEGERE $6,835526|  $103,707 $95737 |  $334503 | $1,383417 | $8,752,890
BEF LR W i
2 EBTA 887,423 - - - - 887,423
BB B FEFERD L
BEEEL ARTA 1,040,919 - - - - | 1,040919
B S AR 2 4 [%é
7 A (1) 2,422,646 339,202| 1415383 | 3156502 | 1,749,952 | 9,083,775
O $11,186514|  $442999| $1511,120 | $3,491,005 | $3,133,369 | $19,765,007
EH RO B 56.60% 2.24% 7.65% 17.66% 15.85% 100.00%
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E]%jxﬁ & A d R
(,3— gz ,}.—)— r}i ;\ R — 5 2 ;‘3

EFF VT

f'\”" | $3 BN :3

N A

2 F o7

& AR £ ()
FERE )

EEm 2L —"z b BN FTE S AL H )

Pt 106#12% 31p TH R ERET-F Y
e 4
ERTA EXe 5 M Fo ST o &3

REZEQERE $5,891,152 $95,401 $87,956 $541,678 $912,916 | $7,529,103
SRS N W

E2ZARTA 90,521 - - - - 90,521
i B2 ART A

1) 2,138,591 79,416 - - 221,805 2,439,812

BEERD H2 G L

HFE 1,100,000 272,655 321,203 304,210 10,512 2,008,580
F3 I ART A 999,988 - 1,130,412 2,942,947 1,532,959 6,606,306
¢ * $10,220,252 $447,472 | $1,539,571 | $3,788,835 | $2,678,192 | $18,674,322
B R B RO B 54.73% 2.40% 8.24% 20.29% 14.34% 100.00%
p ¥ 106#37 31p ErHR'ERGEG-P FY

e g
ERTA 8 I ESA #E o &3

MAEEQERE $6,096,540 $29,132 $74,559 $179,839 $831,750 | $7,211,820
SRS N W

22 T A 167,873 - - - - 167,873
FiEd iz amT A
1) 2,068,853 82,057 - - 223,996 2,374,906
EERD F2 1k

HF 1,100,000 278,088 326,280 311,309 15,996 2,031,673
F3 AP EART A 799,969 - 1,149,773 2,900,332 1,557,498 6,407,572
¢ * $10,233,235 $389,277 | $1,550,612 | $3,391,480 | $2,629,240 | $18,193,844
B F B RO B 56.25% 2.14% 8.52% 18.64% 14.45% 100.00%

o IREOINIRES o
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el —"z o BT E R L H )
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A 2 F o7

& P AREE A ()
FREAE )

C.p R¥szns|fs 5% b % o B 5 40 2 2|8

a A28 FED T LAY FEMIREED 5 OB R 2
iﬁﬁlﬂ’a@%ww@n%m%m@u@%%%oérw?%’
igﬁaﬁ*ﬂ%ﬁp@%WN@%*&%K¥ﬁﬁ1€ﬂf?¢
BLFR(CHEPREETR) ALY Bhthe e G T =R B
@R T hé‘?%% AF A ML E R FTR
2% Rhog e &g_‘%@‘aﬁj—f_ o

b. T* k' I FHTERIENFEP L R'e M FEXZER
I E A RASIRIIP R b "R KB F R 4 o

D2 R* FF&RT AL TRH

EHNPHERTAENL LR GENEERT AR Fﬁpwk’

R ETI-FASHFEE S P ERT A BT G R

a Edptht g & OAMEHALFEOX P RHTERT A EHD B
R o

b. %*'V*#}Jf)ﬂ 'Qr'}i %&F—Fiﬁf”& ‘q'r}\&ﬁ"‘iﬂ-/z‘z»ljf *IiE’E\‘&E‘_
TEFANRIRA G E S HBRFEE 0 blde
(A) 574 8 BHACBANT i B AN MBEE &
B) AxgiFiEt L dAE8f L 5 &
(C) Hax A #Fml Bdrd &I E 5 &
(D) fgAc & FIMaxFIopY o {45 iF 2 -

c. Wity fwﬁﬁiiﬁwﬁbﬁzﬁﬁﬁjvwﬁﬁﬁﬁé’

THLPAMEF RGFRP TN ABT AN L LE- R &

ﬁ*ﬂiﬁiﬂ'ﬁ“#ﬁﬁéaiéﬁﬁlr‘ﬁi”‘ °
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SER Y RS RN R R R b AL AC )

E. =

(RGP R Afe- HORFFEREL)
BTG T LM 0 3oATE RS AL H )

g F 4 2 G

FH 23 H IR

EE D F YD RAsRA 85 b ‘ﬁi’%§f¥ﬁ4ti§ﬁl£ v T
HLRBIPFHEPFLEFFEZER LI ZERFL S H£HP R
WIS R R R BEEH AT R A L PR Y
RApp s v 4 £ o

FER TP A £ P R R 5
k12 2 5 P FiE 9 5 (Probability of default, “PD”) »  » i& 4
iF 4 ZF (Loss given default, “LGD”) {4 % 4 & ¥ % *& #F (Exposure a
default, “EAD”) » ¥ % £ [ 4B R G2 B E 0 AU EL2B T 2 5
FHRGFEH IR o

iﬁ%ﬁ?%ﬁ&‘@ﬁﬁﬁﬁ%#Aﬁi‘

G A REBE AR - LR R 2R T EH 2P
B ORAE SRR AT Y 2k N A F 0 R R R 3= 5 (Moody's)
T T2 FA OB F B FRFEREL T RS
(Moody's) ¥ 8 & # 2. F3 4 kg > THURIAPF P LR 2 THLZ BH
EARTA(GHeRPN 2 AL 32 SRS E FE)RAEREL TREFE o
ENERGHERNEART A A F A2 L L -

-

2k
=l

R
Tl

: 2

N 4

Il

HoPn @l dRFT ALY AP MR TA ~ T

o

[®l
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CEREE- T R R T
(P B > & - 45

(235 %

L A

2o F g H AR
RFT R A

b yanrd St AL H

+
~

()

)

FodoX 2% b ' rh e G 2?573”%?9&
a T E L ERT A
107.3.31
Stage 1 Stage 2 Stage 3
L2t FHEHPFFED SFEHTED NG
* A ERE TRIEA YR ARTA AL SR G &I
HF BEE B FEFER
% m Xty R 2 i
1 E $1,040,919 $- $- $- $  $1,040,919
B S AR 2
bpa1 8,937,958 - - - (3,092) 8,934,866
AT Rl AR 2
% B b1 s 150,000 - - - (1,091) 148,909
106.12.31 (3¢ 1)
EHFAGED
EPFE R MR
AT A PFEE S = e R RAE Rk ki &3t
REZNERE $7,529,103 $ $ $ $ $7,529,103
BB ERD G EEE
22 EmT A 90,521 - - - - 90,521
Fe e ERTAGLY) 2,439,812 - - - - 2,439,812
BERD 2 Fira
P F 2,008,580 - - - - 2,008,580
FILIIY P ART A 6,606,306 - - - - 6,606,306
& 3+ $18,674,322 $ $ $ $ $18,674,322
92 1 ST 100.00% 0.00% 0.00% 0.00% 0.00% 100.00%
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W?ﬁﬁﬁ%l%”“*Qéﬂiiéﬁgﬁﬁﬁ$%Wﬁ@)
(PR - & - 250 3 0 4 1)

Efﬁ' q—pa;!z7} VIBNFTE RS AL H )

106.3.31 (3 1)

ERFTE S Wi

ERFA REER & e A RAT SRR AT R L3>
REEGFRE $7,211,820 $ $ $ $ $7,211,820
SEFERD o B

B2 ERE A 167,873 167,873
FENELERTAGLI 1,845,885 1,845,885
BEED H2 Gl

HF 2,031,673 2,031,673
HIIYP EART A 6,407,572 6,407,572
& + $17,664,823 $ $ $ $ $17,664,823
i EERR O 100.00% 0.00% 0.00% 0.00% 0.00% 100.00%

1A p AWIO7TEL? 1p Ak * WEMAFERER 5950 T &R

RSP IFERER 5952 AR TER T L5 I o
P12 ;,;Fr * 5 n‘*a‘,a ¢ BBB- PR o AP E s (hdp AEBBB-11 L o
23 %ﬂl? 2R \:E.4}
b. &2 &2 *cix
107.3.31
Stage 1 Stage 2 Stage3
12 " SEH 7 FHEDTIFY FTHYRFH MBS A2 7
I RS RS PRPART A AR MR G £ 3
AR T
ER N S 228,651 (2,696) 225,955
j 106127 317 (31)
L FAH RPN WP fe AR o AR T &3 © FANGEA o
F e Ar — . , s o par | ETR
B 243 - | AFNi g% | 4% |(EIRM£) | ®F £
B A & | $244,769 $ $ $ $ | $244,769 $2,922 | $241,847
EALEE - - - - 10,125 10,125 202 9,923
& $244,769 $ $ $- | $10,125| $254,894 $3,124 | $251,770
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lfx]%j“ﬁ—' .f‘:ﬁ/i;‘ffv”ﬁ'_rﬁw \_,L
(IE_“%%‘% ;\Iﬂ—ﬁk’\

EFF VT

AP EF o

=3

[:AAY

& PR3 £
PR A 1)
qu;!z b &—:u,ﬁ—iﬂ:z_;_ <% x“)

()

p ¥ © 106437 317 (1)

- FSUE IRl WoF SR 5 EEUE TR O I - F L B - L S1IF -
iR a4 -4 | N EFE | &% |(EIR*%) | BH £

®x ) & | $128,339 $ $ $- | $112,545| $240,884 $2,905 | $237,979
E A g & 64,100 - - -| 15750 79,850 635 79,215
& 3 |$192,439 $ $ $- | $128,295| $320,734 $3,540 | $317,194
WAL T A ARIOTELY 1P AvgRF R Fﬁzézﬂ;’%ﬁ@ﬂ | % 9% 2o

.;FWZ] AR EEN SO EAR T ER T LRI o

CHAFADPAREID APIFEL A& 24
aBEE B FEFER LG EFEZ FHIERT
B EIAUETE R

& Y% P4 A%
PPN A PR R A R R Y

121 2 g4 EEESN D I SRR S F L S E
THAEA BT R BHTE HERMTA ARTA R E
107.1.1 $150 $ $ $ $ $150
WD & Sl 26 - - - - 26
107.3.31 $176 $ $ $ $ $176

b, #fsl o = AFE 2 £ FT A
GBS G A

& )% P4 A
PPN A PR R A R EER Y

121 7 S8 de 2 R 2 % R ORLR S 2

THAEA BT R BHTE HERMTA ARTA R E
107.1.1 $3,571 $ $- $ $ $3,571
BAI b & Sz e % 541 - - - - 541
107.3.31 $4,112 $ $- $ $ $4,112
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DEREY S U ORI P E s S A A 9
(CEPR > Aik- 2303 ¥R 4 )
(£ ¥ F 5/ Fob o 3o g W+ 2 5 8 )

c. HuFA

GHRYFEHC AL

@W%%ﬁ

12 * g4 EEEAN L A i)é“’ =iy 9%#% J'J
ErA BMTR BUER HARTA ABFA ALY
107.1.1 $68 $ $ $ $ $68
BA b *h S B2 o % 3 - - - - 3
107.3.31 $71 $ $ $ $ $71
d. »z 3k
GHEYFIEH A
EREM I T AR
N A A P A AN FERRE RIS R
12 7 Sp 4 ez ROR 2R RAE ORI AR
ErAEA BMGER BUGTR ARTA ARFA O RY LR &3t
107.1.1 $45 $ $ $ $ $45 $3,079 $3,124
k] 2 ERTA (©)] - - - - 3) - ©)]
T FAEG AL | AR RITLE (425) (425)
107.3.31 $42 $ $ $ $ $42 $2,654 $2,696

LA RRESFFINSEAIAE A SANFA P ARR £ £
Bh2 L o NP &%ﬁ&@%**%~ﬂ%£% a2 ir
BE DA K ¥ ﬁi P" PRT S HIRPR 2
B R ok e s PieEh i
ey 135 r$&%ﬁ4 gy 0 ke A A
B o

+ 3

N

N ﬂ%ié 9*

y
>

~

= \\3
-\ :1\
w:

&=
if;
)L

\\
“‘J

[

v
i

N

(4) il h %

A d b R 2 KR

fﬁfé BT EITS o¥ ) LA /,,\pr?i;ﬁﬁ;,ﬁ_& % & z 3 ig—ﬁLf'%’H)}’»KﬁJ"
T AENFEL G GhAZRTARRAPFTART E O UK
R F R b T R E R G dpd 0P HRR T LSRR
FeJR B A G AT IR > G TR I%&E%%fﬁy\& % o
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J_?&]%jwd LA EERFF AT E S P L AR A ()
(FEPRE > Ak- LW FFEREF)
BTG T LM 0 3oATE RS AL H )

B. i b 2 ST

LHNP . REBPPETERECLERRES R 2 2L2F 4
s eV ER LT “*ﬂﬂﬁw%fwh'wﬁw m 2 AP F
TR AGLL G T EE S PHAK A LT R R
3R UAGEE A B LR o

EEHOPRFEEET REFARFR HEYHATGRECER S 0 B

R R AT o R I T = R B

J& 4 Pl (stress testing) A 47 0 ARl AtRiE R F 2
Bl RO UNREET EIEE R FB S #
s Fegd ﬁP??ﬁﬁ:ﬂ ;,%P “'%H?ﬁ 4
gg&?é}—fhﬁ‘%ﬁfﬁﬂpﬁgﬁﬁ - 5%

'vm}\. 30

FieiTh it Sl
T IRBS B AR L

1 !
¥ R

?ﬁ4@4% ‘?f%
@41ﬁ1%i°

W R {
ol
_j

s R T
fi?, ¥

CTALeHada&mf {2 &P HRLINIFE > Bypdk s 7k
ERBHRZPHIUNEATRREGEHRY > A £ 0 59 T2
B °
p g :107#3" 31p
i £z GiF * rip 6-121¢ * 1-2=# 2-5% A7 B5#
T 58 $2,306,705 | $2,285,784 $13,142 $2,466 $5,313 $
SEFERD LG E
2 &pf i 515 515 - - - -
UL R 1,000,000 | 1,000,000 - - - -
# 106 12" 31p
i &3t 6 » mp | 6-12° 1-2# 2-5# A5
] $2,542,406 | $2,515,114 $15,234 $4,707 $7,351 $-
EEE R N L
ez Epf § 3,238 3,238 - - - -
FLE§ 1,000,000 - | 1,000,000 - - -
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PG 2% 25 FEme] U PR 5 20 & H P aRR & ()

(R %lﬂ—ﬁk’\;& R A )
BTG T LM 0 3oATE RS AL H )

p iy 106# 3" 31p

§ i &3 6 " p | 6-12 7 1-2# 2-5& A2 i 5#
T | A8 $2,458,313 | $2,527,173 $7,140 $5,258 $8,742 $
SEFERD LG E

ez Emf i 1,656 1,656 - - - -
#Foln 1,000,000 - - | 1,000,000 - -
(5) & Hh ‘&A1
niﬁ—&xﬁnﬁ;}ﬁ%ﬂaﬁw@ﬁ FIF~G* A2 REFRED b G T
2R T RLERASFZ —34\57\‘1{_‘11?\%;’1?‘&@?% B2 h e
EH P HEEY bk E(Value at Risk, VaR)2 B4 RIREE Fh'eFL
1B URFEFORBFECEREEET SRR
Ak iE
b E R MR e s gE T 2 B o 8 -k & (confidence level)
TOFRVFRGFFRBERRFTLEETR AL Z B CBAEF L - £
SF P W II99%2 BRI E A k- p(-F B )RR E
ERAC AR EE s RFE - L REDFEZ AR TEE 2
f,\—k-}gii‘,)}t %o AR ITEEH P FER G2 M“gﬂl& " 2
ERCA v z@-f‘ﬂ?ﬂll‘:’%’”ﬁ‘*ﬂi/ﬁlpé R %] A 5
L‘I“’”‘*y:firg g1 EZARFTREZ B BELR
B. & 4 Bl#

Gh G ERAZ S AH AP R RS PR REER T 2 AP
LR e B4 REAER - A ARPEIRER SR $RT

B g B B2 BB

P s E 0P g FIIRRREAIE BRFBRRATE S 2 8
IRz BAGRIGE O TR e Z EAELNEY LHL GG R
frig oA 2 FRIAR A
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SESUEY O T L L T )
(S p B A - 4 230% 2 HR 4 )

TSR T EREEREE L SRS Y

a Fl+ AT R 4 7 (Simple Sensitivity)

d}_
(w
v
=)
e
R
o
=k
A&k

RREAIT GHHEE 4 T " T RHrid

RELES T D SR g
g

(A) FL s
FEPREREREFADE BB RGF]F A E 40 a2
ﬂ?ﬁﬁ’i?ﬁﬂ?£€¢31P%iWéiL@$§{o

(B) Bk 5
HAKF PR EHFL LD BEy R o 27 LY
T

H
MR GFIF 2 R b r pRLRTRE S LFERTIENTT
SR IR NeAE ~Fi W4 1]

B g BN P EFHFLFREBREE LR PEEL > v o

PRGAT S R G E S IR R kY

P ¥ 107437 31p B4R
W N i s he
(+1)
15 B (% 0 4 ) _10% $(609,605)
?‘J bk (;pﬁ | W &) 20bp (161,579)
£E0 SN pEELA (117,922)
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E]%jxﬁ & AP G
(WP B> k- 4o
PR NECIE S S ST 1)

EERT

FRPEF P

& & P4 A3 AR
P )
i

2 3E(H)

P :107#37 31F #F & kS
PR S 510 $3 | $1,158
Aos EA g sk 0 15,315 -
b EAR R B SR B 1% 684 | 4,060
AR A% E1% 38226 | 7,636
ARF L 1% 5,698 -
AT R(F £)THF21op | (5587) -
I b G AR B 7AW A (A AR)T A A 1bpl  (108) -
A FE S(L )T A 21bp | (1,241) | (1,068)
BEiFELX UL R BEESRR L 21% 647 | 60,313

pEp: 106127 31p

B4 oplE 4

b & F)+ b I E
(+/-)

HE R & (R 4 i) -10% $(590,461)
I b & (EF S o 4R) 20bp (175,672)
R R (EF) EQ R AR (124,777)
P 106# 12" 31F FE &

weR s E1% $16 $868

AR R SR E 1% 9,765 680

bR AR B LR B 1% 565 | 3,933
0 0% E1% 31,139 | 8,884

ARG L LR E1% 5,896 -

A F W MR(F £)TH L Z1bp | (6,100) (66)

I b GRS B FEAF W (A R)TH L 1bp (62) (53)
A F W R(S )T H 2 21bp | (1,390) | (1,029)

BEESIRTER BEESUR 2 1% - | 59,046
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]E]%jx‘ﬁ EAPEGEILNERINFEF NP @ 3 P 73R
(S p B A - 4 230% 2 HR 4 )

% ()

BFCRT F LM b AL RS A L H )
p#:106£37 31p B4 pE A
b % 51 M 2 5 B
(+/-)

F R (51 4 ) -10% $(532,050)
? b & (PR S8 &) 20bp (172,559)
b () EN R A (91,074)
P #:106£37 31P #F & £ &

TR S R 710 $113 $705
A B EG 5 kL (104 9,061 704
TR CRACR B B LR B 1% 94 | 3,266
ER Rl LY, 28,499 | 8,309
ARG W5 R 1% 5,807 -
A F G MR(FEL)TH L L1bp | (5945) (85)
SUES WETS- ¥ AW R(A L E)T g A 1pp - (52)
A RS )T 2 1bp | (1,339) | (1,125)
BEES W RARRE BEFESHHRL 1% 1 | 53204
9 fﬁﬁ!l—?—7 2 I'—‘]%I IE?;%

(1) 2 o EargR 2 3= B E K
Qmﬁgﬁﬁﬁﬁﬁﬂ’ﬁﬁﬁﬁiﬁﬁ FeB oz b0 B F A TR
PABEEFTRAALE R LHITFEABBREARTAZ £BE G
D TR 23 R R AT
AREZ(FIRE - BITHAAEZ BB tEd 235 2 0 B2 £32iT

miE > AR GF L EZIHPFE-

B%%%ﬁﬁi%fiﬁﬁﬁﬁﬁwd7$@P§£$@§T ‘;m@
R FAR R A (bl PP EORE X FEEFEEH A
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J_?&]%jwd LA EERFF AT E S P L AR A ()
(EEPE o %xz:—ﬂk’\’f’ R F )
BTG T LM 0 3oATE RS AL H )

F1E (bl 2P WP ERR  RIEET B2 AR
SR S i%—é@lf“ R NN A
2L A2 R H TR

7

WERAZFW SIS FRE M% oz

:\

D.EEES B4 B2 FHFILHRT > 2 AR BB E HIHG AT
#:ﬁtri—a”f-'%iiﬁ’? UL E R BEITIA T 5 AA# LT B F 2
FEBRAIBBEAY NI EAAM T A(S4ciFE ¢ o 3 A Fd s
Reutersp #* 7 %ﬂ}ljﬁ“ii’aiﬁ f%i B REEFTI) e

E.a’fw/-é%wg—zfﬁl%ww 3 RN
FLEIHIEF A DT 2@1? AT E
& f‘“‘%i B HEREF ERIE R AEHIEG G E L ER
8 2§ #57" (#]4rBlack-Scholestic 2] ) & & & 3= = % (%]4- » Monte Carlo
Simulation)3* & = & i & o

AERETL AL 0 B
¢ EL

FAPHTIHE /M2l iR R Gl AR IET %A SR
> =1 3 & (Credit value adjustments, “CVA” )% i 2 3= 4 B (Debit
value adjustments, “DVA” ) JEr1F pr 2 5 £ (CVA) 2t 4 = & (DVA)
T TR ARTAELL O2MI FHE LT e AP
£ 2 % £ 9% 5 (Probability of default, “PD” ) (a4 2 & i 52
EET) s IR~ 2 ahiE 94F 2 5 (Lossgiven default, “LGD” )fé
U b HEiE 9k 'R £ i (Exposureat default, “EAD” ) 35 E IR
SR AECVA) e F L A PP F(T S }fi;iiiﬁji"%fi
T A REALPEAFAFUERN AP EGRG LT
FEHAF(DVA) e Ao P HY IR S L L L ;Li TG E )
F s PD~ %4 & % Jon Gregory£ B 7H & p ot sk - $R60% & -
LGD ~ %#OTCi#74 1 E 2+ 1% i R EAD 0 B b “é;’f—l%l e ﬁ'f
o f_,%é,lfl AN | EFEYE LB EFRISHIEY REE A

”i"’r‘{,.)?’o

2

zt‘m

/7’;
ﬂ!l{‘] J
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W?ﬂ 2 AP K f'\”‘ PR F O LE AR A (i)
(PR Aik- LB ED A )
?ff LK ek BT R AL H )

GIRE-ZEFEEN = S SRR

EE o d s (s AR 2 %ﬁf&lit‘ ’“/fﬁuﬁi‘fzqiﬁﬁu%\f@ﬁi#ﬁ\
A 3N EEE SRR FRRE f%y‘ tho £ 5 &> Ly B2 A
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