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D AAHAE SR T e =2 A8 AdHA
G7] D A7E dA AAFAE @ SEFEAE S dEAEL AR AG A
<> g2 25y n (G911
=l
7= _ - -

Ju Zo ks slaole FHa Sgl
CHESTHA 2,270,194,401 3,240,380 - - - | 2,273,434,781
HI=(% 99.86% 0.14% - - - 100.00%

&
7= _ - -

Ju Zo ks slaole FEa Sgl
CHESTHA 3,519,886,830 107,660,541 3,852,457 2,735,337 -1 3,634,135215
HI2(% 96.86% 2.96% 0.11% 0.08%| - 100.00%
2) AA o =4 A e &4
F7] D A7E A AAFH o EA4E A 2 dEAAY dAA A g P
SUY TS " ).

Ch |2
= 12 0lAH 302 04+ 602 O] At
. _ > 0 0|4t = NPT
292! 0|5} 502! 0|5} 802! 0|5t =0 = <
CHETNA | 339,349,742 - - ~| 330,349,742 | 339,349,742
|
= 12 0lAH 302 04+ 602 O] At
. _ - 0L 04 8t INELSEL
292! 0|5} 502! 0|5} 802! 0|5t =4 2 <

WESE - 3,119,331 - - 3,119,331 3,119,331
3) &g =EAHA
7] D AL AR fEA o R =4 Ao yotd gEAHS fEU Y
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B R A7 AA EA A el mE fETETE AANES e 2
FUTHES: A 9)
ol
- ozt et e
eaga e=
HEwa | nesga M2 |UesY3) 888509 | US| UeEe3| 8389
SRR - - 29,620,000 - -| 29620000 - -
QIsiHE3 - - 255,646,158 - -| os5646.158 - -
BOEASTHA04 - - 70,000,000 - -| 70,000,000 -
SHABIH0IZ - - 137,741,500 - - | 137,741,500 - -
qQIsiiE2 | 300349742 | 10,329,933 161,505,549 | 5,170,739 1.5% 1,950,855.291 | 15,500,672 0.8%
(! - - 168,921,574 - -| 168,921,574 - -
2 339,340,742 | 10,329,933 2273434781 | 5,170,739 1.5% 2.612.784,523 | 15.500.672 0.6%
=2
- ozt et e
eaga e=
HEwa | nesga S |UesY3) 888509 | US| Uese3| 838(%
ASIHE2 - - 51,865,000 - -| 51,865,000 - -
QIsiHE3 - - 926,785,268 - - | 926.785.268 - -
BOEASTHA04 - - 200,000,000 - -| 200,000,000 -
SHABIH0IZ - - 343,087,330 - -| 343.087.3%0 - -
o2I9I5iHES 54706746 | 500,175 1,646,197.805 | 8,620,020 0.5% 1,700.904,550 | 9,210,195 0.5%
2= - - 107,505,700 - -| 107,505,700 - -
LH=SRIRaA - - 45,002,523 - -| 4500252 - -
(I - - 262,014,175 - -| 262014175 - -
L 54706746 | 590,175 3,582,547.801 | 8,620,020 0.2% 3637.254,546 | 9,210,195 0.3%
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5) §rAbe] el BTk F4

F70 2 A% A gu fEAue] T 2 hEAue] Aol g duE
o BT Fhe Thet LUtk A9,
=Pl
= o tEN =2 HEMA 21
e e Al S|

HENE Z2ItH - - 339,349,742 | 2,273,434,781 2,612,784,523
g2 S us=2d:
= - - - 298,290,366 298,290,366
23N - - 322,382,254 | 1,820,022,876 |  2,142,405,130
ol - 2&= - - - 3,642,234 3,642,234
s - - - 70,000,000 70,000,000
JIEt - - 16,967,488 81,479,305 98,446,793

Al - - 339,349,742 | 2,273,434,781 2,612,784,523

&Y
= o HEN =TEE HEMA 21
e &g Al SO

HEME Z2ItH - - 3,119,331 3,634,135,215 | 3,637,254,546
g2 S us=2d:
= - - - 1,101,340,403 | 1,101,340,403
23N - - 3,119,331 2,237,721,200 | 2,240,840,531
ol - 2&= - - - 5,677,216 5,677,216
s - - - 200,000,000 200,000,000
JIEt - - - 89,396,396 89,396,3%

Sl - - 3,119,331 3,634,135,215 | 3,637,254,546
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F71EJAA T A et e e At 5 A8l =2 FUtsAGTS
o] AL &3 2ol 2R AFH A ).
=Sl
e ol T | oyEoL e | s =I5 RS S
SN s MW=
SO|RIRIA SR 457,795,850 - -| 457,795,850 -
HEIHSSERHA 531,017,520 - -1 531,017,520 -
&0 988,813,370 - -l 8813370 -
&2
e o T | oyEoL s | e =I5 eSS
SR 22 NEWEI=
SO|ERIOIA SR 600,004,296 - -1 600,004,296 -
HEIHSSERHA 1,168919,216 - - 1,168919216 -
B 1,768,923512 - -| 1788923512 -
7 A A7) AR AAHAE G EREA &S s AG TS H)e] A8
A2 vt A5yt 9.
e
= 4t x| nes g0l =Za &5 ]
SRS 457,795,850 - - 457,795,850
HEIHS2ERHA 531,017,520 - - 531,017,520
S| 988,813,370 - - 983,813,370
=l
= =N zo) s gl4ol2 =Zza =8|
EOIHONZ S 600,004,296 - - 600,004,296
HEIISSBR | 1,168919216 - - 1,168919,216
EB] 1,768,928,512 - - 1,768,923512

_28_




D g7] % A7 A e AN Fo HE BRE e 2EUThEs): 49)
=gt
22 _
=8Y PN[ES =) AHIAS =5 JIEH 2
CHExHA 307,080,444 424,317,323 111,702,417 111,501,509 | 1,658,092,830 | 2,612,784,523
HIS(% 11.75% 16.24% 4.28% 4.27% 63.46% 100.00%
Sl
22 _
=8Y PN[ES =) AHIAS =5 JIEH 2
CHExHA 843,807,574 744,146,946 12,629,958 96,560,826 | 1,940,109,242 | 3,637,254,546
HIS(% 23.20% 20.46% 0.35% 2.65% 53.34% 100.00%
2) 97 % A A hEADY 2% B BRE BT 2t @9 A
)
=l
= . -
gt= =& OFAIOF JIE Al
CHEXHZ 809,640,247 401,818,311 1,160,261,599 241,064,366 2,612,784,523
HIS(% 30.99% 15.38% 44.41% 9.22% 100.00%
&1
= . -
gt= =& OFAIOF JIE Al
CHEXHZ 1,908,139,240 404,260,156 1,225,878,976 98,976,174 3,637,254,546
HIS(% 52.46% 11.11% 33.70% 2.73% 100.00%
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3) F7E 2 A7)
SUTHHS ).

_ I
= 25 HESS MBI~ =z JIEf 7]
e - - -1 457,795,850 - 457,705,850
HEI =SSR 39,913,235 - -1 491,104,285 - ss1,017.500
7 39,913,235 - - w8900,135 - gss813370
=2
2= .
259 e JETDR e JIE ]
e - - - 600,0042% -1 600,004.29%
HEIS2SRHA 509,758,986 - - 659,160,230 -1 1,168919.216
7 509,758,986 - ~ | 1.250,164,5%6 | 1,768.903512

7
=BIE! =l
2= - - - -
5= 29| 80| 5= = 80|
EOIHHSERHA 457,796,850 | 457,795,850 | 600,004,296 - 600,004.2%
HEIHS 2SI 531,017,520 - 831,017,520 | 1,168919.216 -| 1,168919.216
=] 983,813,370 -| 98813370 | 1768923512 -| 1,768923512
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@) A& d e e

D=4
ANAos o] EAL =g MY SEE AESIT 14 U oA EA LS 3o

L EAbel ol SdE 25 TS HEAA S M ELS o] &5t o Ho
B o] A FAlst7] A8l A5 2ol A o] thaLz S Fal ekl 11/5‘4‘:}. e
A5 SASH] Y AFRE = AR EE 7|40 =2 Issuer Risk (37

71% GEaR (BNPP1E 9] VaR). 1z} W7 =(Delta, Vega), 22} 117+ = (Gamma Vol
ga)®} S #HF 2 GreekE (Vanna o 71EF 5)5%50] 54Ut}

@D VaR
Value-at Risk (VAR)E 33 7]7Fgol "gA4" AP -5 o2 23k Al 4=
ANA 7MKL = XEZ YA 7 = I = T3 4

4
Q Alzkel olEgTh o 71 e x.&z 4ol T 2 Al Ao

-

f50]3 4= l5Ytl BNP Paribas 2] GEaR+= 99% A1 &=l A 1 Day 2] H.-7]
ko] VaRE AgsHA Alstste A& 5402 313 d5Y Y. GEaR+ Monte-Carl

o & AREskaL =l o= MALA ) AGARE THH L AAE = Gl s

@ ME) 28 (Back-Testing)

VaR ele] 4 44S AF57] kel Ane)E AAl £ L AP £9)3} Var A
& A9hE viwshs W 2g S oY A ske], Aol MY A FFE 99%F X}
sh= &0l dsE Mas BAG
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file)
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=2 O
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(A=

d 7
% (Total
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= s sz
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A2 dd A Stop Loss #E|Wetel] met A E Qs 753 &45 w8}
o 19 ik FF ol HAS HAHE ¢5te] HA A 2UH
k

aEs
S3to R Ao At A& e~aE dE sk GEaR(VaR)E &3 =Y
B S Betsto] TA2Q gaade]E st syt WA Ao FavsE B
e "ot nfd ol = &AM A S 9 Fo WTEe] 494 HE, g
sty ), =3 v d Off Market Transaction Checking A5 E3] A 7F 2 A3l A
F7tA 2 AREH A=A E Gkl dFH

ppAlE A2 ezt Y B9, Y SP BTG BRI A FA] Hars o
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ARe AAE G2 4L 98 il Ase A Aud YREPe T
S93L, FEHEACRTE 85U A5 200449 7Y 19HH NHFRFS
o ARSI 20AVAES HESD Q&Y ohle] Ei 99% 9 wEA
T243} 1 Day®] WA717HE 71stel A VaRE EASHI 945U tHEksl A 9))
gol
= He ESE = gor
=cl?AE 15,150,451 7,767,895 31,255,593 15,598,265
2 A 1,745,889 382,438 9,191,906 1,870,135
TAS I X (1,642,831)
= VaR 15,319,920 7,503,577 31,532,921 15,820,569
iy
= He ESE =l &1
=cl?E 17,129,351 11,201,117 23,899,127 17,719,279
2 A 4,450,825 985,751 15,358,984 4,051,039
=oAL 0t X2 (3,577,795)
= VaR 17,800,557 11,325,752 25,538,066 18,192,523

DEEE
S 918 oAl 9B A oo
EAR AR, BAS BHE o B
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7] 9 A7)2 @A) B5pd A Qo) FEAL D BAe) FRAGL B8 g
(29 A Q).
== &2
= Y 2 SHEkAtol 2 3t 3 X 2 SHEkAtol
2StHXI= AUD 204,902 239,586 AUD 99,162 114,822
CAD 132,127 149,269 GCAD 100,168 114,059
CH 43,083 52,815 CHF 29,226 35,597
DK 8,411 1,691 KK 11,261 2,286
EUR 107,997 161,359 EUR 81,625 123,548
GBP 14,017 24,912 GBP 8,417 14,795
HD 116,571 17,297 HD 3,709 543
JPY 9,453,215 140,395 JPY 15,206,909 212,453
NOK 64,385 12,370 NOK 64,385 12,462
SEK 179,374 29,997 SEK 175,148 29,507
SGD 140,049 124,145 SGD 27,227 24,069
uso 573,233 661,110 usD 6,073,575 6,917,144
AED 334 105 AED 91 28
KWD 692 2,863 - -
SAR 10,127 3,114 - -
QSHES EUR 49,426,250 73,847,760 EUR 65,939,868 99,806,584
uso 157,633,224 181,798,398 usD 726,120,541 826,978,684
2H2HRISHICH EUR 15,000,000 22,411,500 EUR 43,600,000 65,992,960
E uso 100,000,000 115,330,000 usD 243,300,000 277,094,370
AR NEZ EUR 73,816,387 110,289,064 EUR 83,190,465 133,485,088
uso 1,595,912,795 1,840,566,227| USD 1,376,257,320 1,567,419,462
=28 - - usD 13,000,000 14,805,700
L= RatA - - usD 39,593,049 45,092,523
Hlelst EUR 110,834,008 165,597,092 EUR 43,236,319 65,442,493
uso 2,882,583 3,324,482 GBP 5,402,732 9,496,491
- - usD 164,259,541 187,075,191
J|EFRFAE EUR 855,144 1,277,671 EUR 1,040,904 1,575,512
HD 795,319 118,009 HD 4,261,576 623,682
uso 30,579,367 35,267,184 usD 1,045,797,536 1,191,058,814
- - GBP 45 79
=XEHEH EUR 19,217,705 28,713,173 EUR 403,157 610,219
GBP 51,366 91,289 GBP 267,944 470,970
HD 1,450,435 215,216 HD 102,026 14,931
JPY 61,597,146 914,816 Y 98,546,525 1,376,774
NOK 34,963 6,717 NOK 37,645 7,287
uso 33,000,002 38,058,902 usD 28,113,492 32,018,456
AED 29,653 9,311 AED 41,672 12,921
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ol XJ|at
e 5 = o 2151 HARH e 5 = o 2151 HARH

KWD o4 1,215 - -

SAR 11,067 3,403 - -

KHAFEsH| 2,619,462,457 4,508,060, 554
BED = EUR 130,888 208977 | EUR 1,640,060 2,482,395
SGD 10,000,000 8864400 | JPY 1,005,935 18,105

USD 57,133,762 65,802,388 | USD 17,582,982 20,025,201

B - - usD 48,000,000 54,667,200
49|9/5HxIl2 - - usD 200,000,000 207,780,000
2151=0iL USD 66,000,000 76,117,800 USD 682,000,000 776,729,800
0IXIZel=2Ey - - usD 5,460 6,218
T - - EWR 6,542 9,902
JIE2 T CAD 333 377 CAD 1,061 1,197
EUR 28,008,670 42,176,455 |  EUR 4,503,499 6,816,496

GBP 1,087 0287 | GBP 35,159 61,800

HO 1,342,082 190,168 | HKD 1,560,847 228,430

PY 20,000 297 | Y 1,338,858 18,706

USD 8,709,681 10,044,875 | USD 1,462,631,855 1,665,791,419

AUD 460 408 - -

SXEHE EUR 176,207,872 263,272,182 | EUR 168,537,501 055,008,362
PY 1,800,000,000 26,732,880 | GBP 5,590,000 9,825,655

USD 532,650,854 614,316,600 | HO 2,250,000 329,288

- N % 1,300,000,000 18,162,040

- -] usD 1,674,337,529 1,906,903,011

AolQBI=NIE | EUR 73,900,000 11041390 | EUR 86,300,000 130,623,680
Xt USD 1,574,100,000 1,815,409,530 | USD 1,168,314,000 1,330,502.815
SRHEH 3,033,652,603 6,406,171,719

M=ol s LA Mol vhstel s Fel e g Fal WoE 59 4
QLT FEAEAE 7 Wo)sh o) AT o] 0]k AL} o] 2]
A el Aol g AN ol Asele] MakE Sk Al M AU
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7] D A7 A AP vlEGeld Aol Uigk 52 3 A AA Aye o
& LTS A9
=]l
= OI Xt 2t AH KL AL/ £ TH
032 360l 6~1242 1~34 KIEESNS 28
2USHEA
P EREIETINY (N
SH220XI2 41,404,073 - - - - 41,404,073
COIHOH2E XA | 457,795,850 - - - -| 457,795,850
HEIIS2EXH4E | 200,061,037 30,014,418 | 120,024,729 | 180,917,336 -| 531,017,520
HETHA 99,620,000 - - - - 99,620,000
A 798,830,960 30,014,418 | 120,024,729 | 180,917,336 ~| 1.129,837,443
OIXHH| S A RH:
Ol 252 214,652,557 19,298,408 - - - 233,950,965
I 193,408,564 - - - -| 193408 564
A 408,061,121 19,298,408 - - ~| 427,359,529
G 390,819,839 10,716,010 | 120,024,729 | 180,917,336 - 702,477,914
SR 390,819,839 | 401,535,849 |  521,560.578 | 702,477,914 702,477,914
SR MHIS(% 34.50% 36.54% 46.16% 62.18% 62.18%
2SHEA|
OIXt=0l et A XL AR
SH220XI2 1,619,958 - - - - 1,619,958
HETHA 169,139,958 | 349,208,513 - 11,351,382 | 1,983.469,669 | 2,513,164,522
SXEHE 68,014,043 - - - - 68,014,043
A 238773959 | 349,203,513 - 11,351,382 | 1,983.469,669 | 2,582,798,523
OIXHH| LA RH:
Ol 252 65,607,821 - 7,313,375 - - 72,.921,1%
I 76,117,800 - - - - 76,117,800
CONESRIES 1,641,539,871 | 964,314,420 | 216,820,400 - 7,470,500 | 2,830,145,191
A 1783265492 | 964,314,420 | 224,133,775 - 7.470,500 | 2,979,184,187
Cha= (1,544,491,533) | (615,110,907)|  (224,133,775) 11,351,382 | 1,975.999,169 |  (396,385,664)
SROW (1,544,491,533) | (2,159,602,440) | (2,383,736,215)| (2,372,384,833)|  (396,385,664)
SR MHIE(% (-)59.80% (H83.61% (1)92.29% ())91.85% ()15.35%

_38_




Sl

= OI K=l A T AL/ S
0~30H 362 6~1201 1~34d RIEESN] el
SISHTA|
OI K==l kA T AL:
SH220XI2 340,951,700 - - - -| 340,951,700
COIDHOKZ2EXHA | 600,004,296 - - - -| 600,004,296
IHESIHSZ S | 324949436 | 249,706,016 | 393,004,709 | 201,259,055 -| 1,168919,216
e 344,565,000 - - - - | 344,565,000
SREAEH - - - - - -
A 1,610,470,432 | 249,706,016 | 393,004,709 | 201,259,055 -| 2454440212
OIXH | 2Lt A TH:
Ofl =214 216,385,564 16,982,788 - - - 233,368,352
PNIES] 233,825,000 - - - - 233,825,000
SNEHER - - - - - -
A 450,210,564 16,982,788 - - -| 467,193,352
Ci 1,160,259,868 | 232,723.228 | 393,004,709 | 201,259,055 - | 1,987.246,860
SR 1,160,259,868 | 1,392,983,006 | 1,785,987.805 | 1,987,246,860 | 1,987,246,850
SR MHIS(% 47.27% 56.75% 72.77% 80.97% 80.97%
2SHEA|
OI K==l kA T AL:
SH220XI2 975,715 - - - - 975,715
CO|DHOH2 S XA - - - - - -
==ty N - - - - - -
e 2,013,620,458 | 1,279,069,089 - - - | 3292,689,547
SNEAEH 34,511,558 - - - - 34,511,558
A 2,049,107,731 | 1,279,069,089 - - -| 3328176,820
OIXH | 2Lt A TH:
Ofl =214 8,518,972 2,978,064 4,243,997 - - 15,741,033
pNEIEb 1,059,177,000 - - - -] 1,059,177,000
SNEHER 2748955421 | 680,236,027 | 214,113,200 - 7,568,000 | 3,650,872,648
AT 3816,651,393 | 683,214,091 |  218357,197 - 7.568,000 | 4,725,790,681
Cha= (1,767,543 662)| 59,854,998 |  (218,357,197) - (7,568,000)| (1,397,613,861)
SROW (1,767,543,662)| (1,171,683,664)| (1,390,045,861)| (1,390,045,861)| (1,397,613,861)
SR MHIS(% ()53.11%) (935.21% (941.77% (41.77% (9)41.99%
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(3) T8 e FHEA Y] A4
G 2 A A FEANE SANGS eI LaU obgle] TR AE
RV E Vo R A F2 AR AduEES HIBOE AAH FH K
el H 9
oy
== DIRED | =D [SESn)
=PN= 1J§OI5 | ~3HAOIGH | ~ 120HZ0I5H | ~5H0I5 5 &1t =]
282
T3S 3,698,741,070 - - - - - | 3,698,741,070
Ol 7H 42125376 | 249,264,848 | 30,995,530 | 26,611,782 - -| 348,997,536
I 193,408,564 | 76,117,800 - - - - | 269,526,364
JIEFRTH 3,058,037 | 38,691,172 2015237 | 2294688 | 8065800 | 5158200 | 79,935,314
=SXEA 8,220,312 | 542,746,909 | 1,097,619,130 | 1,186,229,820 - - | 2,834,825,171
A 3,945,562,359 | 906,820,729 | 1,130,629,897 | 1,235,783,470 8,065,800 | 5,158,200 | 7,232,025,455
LERIHI
OIAFR oS 629,085,024 - - - - -| 629,085,024
NEES 808,997,668 - - - - -| 828,997,668
A 1,458,082,692 - - - - - | 1,458,082,692
Fo|z
= 1HEED | SHEED JEEsn)
=\PN= 1J§OI5 | ~3HAOIGH | ~ 120HZ0I5H | ~5H0IG SN =
282
T3S 3,314,354,465 - - - - - | 3,314,354,465
Ol 7H 37,956,928 1,37350 | 223530,945 | 24,204,849 - -| 287,086,314
I - 11,279,177,000 | 13,825,000 - - - | 1,298,002,000
JIEFRTH 278,334 | 2,846,666,589 2293359 | 73,671,088 15040,800 | 6,262,000 | 2,944,212,140
=SXEA 8,230,202 | 1,621,507,524 | 1,051,098,856 | 974,790,989 - - | 3655,627,571
A 3,360,819,929 | 5,748,724,705 | 1,290,748,160 | 1,072,666,8% | 15,040,800 | 6,262,000 | 11,494,262,490
LHRIHI
OIAIROIEE 566,976,738 - - - - -| 566,976,738
NELSES 1,548,530,147 - - - - - | 1,548,530,147
A 2,115,506,885 - - - - - | 2,115,506,885
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5. =i A B = A B A 7| E o m o] Kt

5.1 gh=y A &= A 8] A 7] ol gk 4 &

Qg el @ ARTA AN Fome] ARAE 20109 19 19e]n, FZAE A
IA7I A AL 20119 19 194U 3]AE 2010 1€ 14 2] 7HA A -7
8 AU

Ao ARAEE 7193 AEA ALL0LE g2 A & 74 8 A7 2 o] H 2 E)ol
weh abgEglon, dRAUTAS A L] GHF AFA G ohdl w07

o) =2 A g,

(D) Aol NElg $A g 27940 23el o) vAz3

D zﬂx]oﬂ ek o< ;20109 1€ 199 FAH A= Y3k A|Hol|A] x| Ho] 2435}
R HAZAZIE e FAR S} DB A A EHAFY

5.2 A IA7IZNA =B =S A7 2] o] A Aot A
G ol MA= FEFE e EEUH

D 20104 149 14 (k<) A AFde 24 (&E9:3d)

= Kok S NI
A SAHDIZE 14,426,468,509 13,968,921,254 457,547,255
ESPSUNEL
1. EsE= 19,311,352 - 19,311,352
2. EIXMZHIHS - 67,039 (67,039)
3. NSES5E= 0IMNEAEELE=S - (5,894,375) 5,894,375
4. MMASELS 2,140,468,653 2,140,437,853 30,800
5. =843 ST XF - 6,962,294 (6,962,294)
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T Khat EY X
6. PEHAF LA KL (1,157,500) - (1,157,500)
7. 2XE8AHE - 1,229,043 (1,229,043)
8. JIE} 326,119 785,587 (459,468)
ENCSEL RS 2,158,948,624 2,143,587,441 15,361,183
SHaIHER=MISIHD I= 16,585,417,133 16,112,508,695 472,908,438
2) 20109 129 31 dA AF-defet H 9837 =W (99
= KAk £ A2 E|=0lS! i el
WA SAHDIE 9,807,428,257 9,453,325,843 354,102,414 62,204,507 59,571,228
A
1. HEsE3 24,938,429 - 24,938,429 5,627,077 5,627,077
2. EIRSHIHR - (206,108) 206,108 273,147 273,147
3. NZ2EESEZ 0IANEAETSEZ - (10,742,201) 10,742,201 4,847,826 4,847,826
4. IHIEAE 2,139,315,185 2,151,007,583 (11,692,398) (11,723,198) (11,723,198)
5 =84S 3FIXI =8 - 9,290,760 (9,290,760) (2,328,466) (2,328,466)
6. SEAE AR (2,518,987) - (2,518,987) (1,361,487) (1,361,487)
7. 2XEAHE - 662,202 (662,202) 566,841 566,841
8. JIEt 596,364 993,133 (396,769) (102,3%) (102,395)
EeSELESlY| 2,162,330,991 2,151,005,369 11,325,622 (4,200,655) (4,200,655)
SH=EHE=SRISIAHD IE 11,969,759,248 11,604,331,212 365,428,036 58,003,852 55,370,573
3) 20119 19 193¢ 20119 129 3147H% ¢ A G580l v X J3F
S A=A AT EY] Y OoE Qlste] HAI AT F whet HE BAEHA &Sk
A o]zte] =3 HelA e YR ANS FAFE ST Ao M2 FA5HY] 9ste] Bd &=
o] . n]g¢ = FAw zak - Fafo] et AFITEWNG S 2A3A ST 2gla 3=
A=A 3] A 7)ol whel Sar A A 3] A 7 o]l AV E mEE A -
ToR R AFEFOE EREIY 5534 T8 S5y Hdd o5
Fao dEeEEUde IR A3 daaEos ERHENL, st g A
SIAI7]IE o] AV ol EW FAEgFoR Qs dFEFo® FRHEIUW A
EA G AT Az EUAdS P s o2 A dasgo= FFHAFYLh
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5.3 S A=A 8| A7 F o2 e] ko] g3 A

ol

A3 A G A B A 7] sk B A M3 A E = A 3] A 7] o] A
o] 3| A7IE ske] A AT F a3 Zpolof thF A vhad EEUTh

== SIEINER=2HMIZAHDIE OI1&2] S|HDIE Gl2l 3| | SH=IHER=2HIZIHID IE ot S| HIAZH
HE=H
UE=s43 S0t SEAISH RS SelF0| 10 H2HA01 S| Sl ALS2DIZ SESNC = USE
JIZ0 ek ASE HEFANE IESY2E THAC| HR =AARA0| 2MBIRICHS 2524801
o &Y SHIt U= B0 HENH2 HRIH1 Z
K& JEEAE0 2ol HElsle tESs X0 RS0|XE2 eolst =HDIHEZ2SE(0}
S22 SHAUSHEUIA Hote A =| gLMIGER] OfLISH OI2Hel CHeE=2 M) 2l S|
HYEZ Q7AC=E FHANEEN 2t HEsY IIXI2| XI0|2 E=AIXES QlA!L Ghalz=Al
= Mg = 2 3UE HEEE3ez JE (Incurred Losses) J 1=
(OP/ET=PIaN E=-S= =
IHEHOZ ROIMOI HEMZA Tiol X2
A0 WO I} QXIS NS
OozAHE
@ et ==
IHEHOZ ROIMO|X| L2 HEHHS R
]HUE:‘EOE EC& II%I—I—IOE 34%6#' jHI:EI:I&ICﬂ
D—lEDd |. A/\I-UI-AHO| JHJ_Pj‘ig f;j-lj} 81A|:|.D‘_1’
1] S22 RAISHAZRIEC E42 JH
%X}/\}Ol Jé%l—o.” ;L_l.l__é }O:I Xlol-x-i OE A/\"O:I
S£E HES S dEEIL 22 A4E L =
O RF ABRSZ TEZEP|Q )|, &AUH
JI12h 30|12t S Chkst QOIZ 11245t B
Z(Probability of Default) It §EREH 25
3|4=E(Loss Given Defaul) S =8t
DAERSN/RIZSES | ARIITHEER 21 MZERIES B} SMCIRE B1D12H0 01=dh)| |5t A2
SYEMM o 25780 02 AMAMAHELE 2 ANEBE Tl= XS0 st 2lEel =82 SEHRME
ola2 &g QlAlEr Z|IMQ| F=HX= & AL A=
Chst SoHIlst I S&AIHE 1o, &t
H2 ARDIXPDI SR8 A20= SO E
g Mgk 012 2ot BE==(Probability of
Default) ot HERKHY 2C-S5|4S(Loss Give
n Defaull) 2 HE&t
=BAE S TMNZSAE0| HeHaUE ASKAEN = IMNZSAE0| MSAAEN =25 U=
3 E50 U= R ANRANMEE x| ANSE0 2 ZXEN e AlE I L HHAtE <
(2 A=A "ot &= "ot
EIRZ0IHS X EXZ NS [t 2RI | HISSOIHR2I IS THLOH0 Zai42lm g
1S Ola 258 A o""C’JOIO')\IOH E| 2t HoZ =5 (HIHI1€0|5)
2201 XIZ51010F & SN2 & SH NS S
Z0SHEUZ 3 (HADIXDIE)
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~ =
S EIGR )
e Ol XI D] =t =l PN = &=
(2solxIZ)
= v PN =228 (%) 34,849,666 42,257,407 2,406,489
2= 41,395,270 300,946,160 104,763,848
st - - 151,000,000
E| 76,244,936 343,203,567 258,170,337
JIEI2&I 120X SZ23IAL (%) 8,803 5,540 379,779
2 Al 76,253,739 343,209,107 258,550,116
(2UstolxIZ)
= v PN =228 (%) 1,069 6,606,675 1,082
== 1,619,958 975,716 1,811,589
g A 1,621,027 7,582,391 1,812,671

Fe eay 5 ARl o F AFEFEL A @
A0 1 Abgo] Aol lor], AR i AN FE HEF FUE AL
o] Algslo] QU T
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O Z 04 (+)

=

138,198,039,341

2,160,091,264

2,146,420,256

26,396,291,100

546,002,459

469,019,813

164,594,330,441

2,706,093,723

2,615,440,069

29,946,700,918

317,828,203

316,581,679

21,163,990,187

699,016,764

745,542,716

2,276,302,800

21,139,635

21,176,606

s
=

53,386,993,905

1,037,984,602

1,083,301,001

il

=

217,981,324,346

3,744,078,325

3,698,741,070

ol

Rl

oL T T 04 (x)

Kb&k

!
:I>|:|

797,230,000

259,327

150,324,097,945

1,486,402,975

1,463,381,539

27,549,041,600

322,201,822

287,539,855

178,670,369,545

1,808,604, 797

1,751,180,721

45,474,603,820

453,551,770

378,983,010

24,501,133,688

996,415,656

1,168,061,713

911,120,000

16,131,035

16,129,021

e
e

70,886,857,508

1,466,098,461

1,563,173,744

1]

=

249,557,227,053

3,274,703,258

3,314,354,465
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S e

= AT S H(%) K&k £
Olkts 2+&
OlXtEAE 96,901,731,212 1,186,178,315 1,182,651,350
=Rl 26,841,542,880 263,481,599 208,319,885
A 123,743,274,092 1,449,659,914 1,390,971,235
Sah 2&
ST 30,668,162,125 746,179,478 505,741,942
SatAg 28,848,644,172 1,671,624,870 1,556,431,768
=Rl 88,596,320 1,657,102 1,657,928
A 59,605,402,617 2,419,361,450 2,063,731,638
2l 183,348,676,709 3,869,021,364 3,454,702,873
() ST A o 915 Acho] A= GA81F Ak AL, olgt o) 98t A
doll el iielsh ACkEals 1Ee R wus 0T A s £EL 485
o e F 9.
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8. 371 TE At R = ke g ARt

rb
19
r o
1
|l
oo
>
r >
ME,
=
oy
N
=
olr
|l
oo
ﬁ>i,
>
1o
=
18

(D) F7] 2 A7, A7 = dA) F7

o g3t ZHUTHES: A9,

= = | FSPIES
D |0HOHS B RHA
HesH
=71 2 3 387,673,804 408,915,245 931,978,296
=28 70,122,046 191,089,051 732,280,465
S |EACIASE A 457,795,850 600,004,296 1,664,258, 761
=== s At
HesH
=71 2 3xH - - 151,193,412
=27 521,021,3%4 1,168,919,216 1,867,566,648
AHH 9,996,166 - -
2EHNSSEAM - - 49,955,042
o tsa s 531,017,520 1,168,919,216 2,068,715,102

olf
o|\
i

P71 @A 3] EbeERe] BB A% vEAbs
648,960 (7] 3,429,295 )ol W, Aol A A5 =74
0483 (A7) 829,889 ¥)s A3hg 491,9123 9 (7]

FNebE A ol AAE D gt

N!‘i_ﬂ

HERIEIE =1 oHp1Jjol LI
AzcirifiEgs | =228 187,000,000 187,457,908
EESTEESIE! =271, 287 21,000,000 20,945,792

_51_




G

e

(D7 2 A7,

— | < o] © | — O m
2888388 FEESE
Nl=|=|al
B8RINERIEE DS
AR NS
K —_ N S
i
<)
S8 21238 LISV G
| W©»
OQIN MO0 N —)O ) — | O
Yo N Yo I I S N aN| ['oRI N NeNNe)
8 ERB88838zs3
5§%%88588°28
all —_ o5
m
KJ
o ol l | =]l ||l | —
gI8I8 & 5858
(@} — Yo} — OO
8IZIE |8 (88§ &
[ NETo NN S|l
REB |§| BIFIER
& = o
[
00
o M
o
11 &<l 5]
M MA___%_ =
moimo|wr| ok || | |3F|M0
KU | K| ©F | oD | 1Y o | AJ| 00
ST || A of | Ki|Ho| _
o | o | B0 |0 oY Mol S|l =
M| oA |0 |8 WS |w| T

o) = || w
ANEIEE
<t < | o | o
= SRR
e} o | | o

=

<]
O I~ DOlu |l
Do N|O |~
| S =|=©
o |lo|loc|o | o
— ol ®»|IN|D
N om0
o | o | Te)

m

00

4 ol | ol

n oW RO

=00 K

T Ar| oo < |3
K| <0 [ K0 | o) | R
K| 4| | ol
~NlO| ||~

_L
=i

D (FA] 27.(4)), 71 e

A (FH 27.(6))

_52_



3) #* 39zt fiETIE AAWIAHA ] dETIE A ES b5 25
Y k(o] ).
= =p], rSpJET; rSDIES
WESNEI=S 2,612,784,523 3.637,254,546 5,289,499,048
Oiezg3 15,500,672 9,210,195 18,164,675
=ESES 0.59% 0.25% 0.34%
10. f+ @ A4t
(1) Z7] R A7, A7) % @A FE A WE2 th&3 ZHuthes]: )
=p]L,
= ARAILS HeESH SR
FS20t 2,259,668 3,888,486 6,148,154
2ZOtAr 3 o (2,127,456) (3,268,379) (5,395,835)
I3 132,212 620,107 752,319
&I\
= EIPONISE deEs 2
FS20} 2,189,958 3,672,878 5,862,836
2ZOtAr 3 o (2,082,045) (3.074,967) (5.157,012)
23 107,913 597,911 705,824
rSJES
= ARAILS eSS 2Rl
FS20t 2,146,232 3,442,940 5,589,172
2OHAR 3|0 (2,050,221) (2.972,724) (5,022,945)
23 9,011 470,216 566,227
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2) 37 ¥ A7 & 73

_>‘i
L bd
1o
g
offt
=
18
rlo
)
o
_ﬂ
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I|)
X
&
L
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7= AL = geEsht 25l
= 107,913 597,911 705,824
F= 69,710 243,551 313,261
2Ha2t (45,411) (221,355) (266, 766)
1Y 132,212 620,107 752,319

&J|

7= PN == geEsLt 28|
= 96,011 470,217 566,228
F= 43,726 312,655 356,381
=2 - (17,990) (17,990)
2Ha2t (31,824) (166,971) (198,795)
&1 107,913 597,911 705,824
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11. ¥ ARk

(D B71 2 A7, A7 %2 @A FIA0e] FAANS S =3 25y o (e 19
).

=]
= E=tet I ATES0] =
FS 20} 8,859,768 8,749 8,942,537
NRIES - (47,385) (47,385)
S AR (3,760,121) - (3,760,121)
Bz 5,009,667 35,364 5,135,031
|2
= E=tet I ATES|0] =
S0} 8,315,887 60,154 8,376,041
RS L - (32,735) (32,735)
S AT (2,518,987) - (2,518.987)
Bz 5,796,900 27,419 5,824,319
SBJES
=1 o5 AZEF0] =
FS 20} 7,873,574 44,009 7.917,613
RS L - (17,335) (17,335)
S AT (1,157,499) - (1,157,499)
Bz 6,716,075 26,704 6,742,779
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12. 71E}x}4H

(D B71 2 A7, A7 %2 @A 7|epAike] AW S o= g5y o (e 19

).

T =)= MO MI|=
DS r=r= YN
Ol==2 56,994,019 2,865,366,444 3,388,668,629
Ol=2 12,317,585 17,972,864 41,491,681
2352 1,066,933 950,983 929,983
JIErRItE=sY2 (9,103 (75,736) (1,822,7%)
AH| 70,369,434 2,884,214,555 3,429,267,497
J|EHH ISt
alr=1u]F=2 885,536 806,029 426,586
SZE-OIA 53,068,983 - -
2 124,323,958 2,885,020,584 3,429,694,083
@ 27 2 A7) F 7leatel g eFEE MEY e B 2ot
A9,
L= =l & O]
J| 2= &hoH 75,736 1,822,796
CHe= A2 2] oY 9,103 -
esgasd - (1,747,060)
HEsY3aH2 75,736) -
J| 2 &+ oH 9,103 75,736
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F71 R A7, A7 2 dA oA Y] WS oha 3 Z2EU o9 ).
= =l o2 &M=
Hstil==2
F=02 40,080,827 31,172,261 4,811,491
J|Igr2u2 229,749,815 233,181,433 212,719,426
UCHNHSSAM 4,201,150 186,920 200,909
2SI~
F=02 2,044,548 6,784,667 5,747,548
JIgr2u2 72,921,196 15,741,033 7,566,049
A 348,997,536 287,066,314 231,045,423
14. 28} 5-4)
97) 2 A7, A7) @A ALRAL) WG et gEUTh@s): A9
(1) B/
24 A H0IX=(% — 2; - =
= st 2 3t & 3
==
THE KOREA DEVELOPMENT BANK 0.48 usD 66,000,000 76,117,800
eI
KOREA SECURITIES ANANCE CORPORATION KRW - 193,408,564
g A 269,526,364
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@) A7)
H0IXIE 2 =
- - =a =
wos A (% £3l 9 3 2 3

2sixie2
KOREA ENERGY MANAGEMENT OORPORATION 0.5 KRW - 13,825,000
2120
BANK OF NEW YORK 2.65 KRW - 100,000,000
S EARNE
SOCIETE GENERALE 2.53 KRW - 120,000,000

A 7 233,825,000
BER s,
OOMMONWEALTH BANK AUTRALIA 0.4 USD 48,000,000 54,667,200
49|9l51X1I2
THE ROYAL BANK OF SOOTLAND PLC, SINGAPORE 0.45 USD 100,000,000 113,890,000
OOMMONWEALTH BANK AUTRALIA 0.5 USD 100,000,000 113,890,000
2l5i=0iL
THE BANK OF TOKYO MITSUBISHI U, LTD 0.4 USD 70,000,000 79,723,000
HSBC BANK PLC, LONDON 0.45 USD 100,000,000 113,890,000
BANGKOK BANK PUBLIC COMPANY, SINGAPORE 0.43 USD 50,000,000 56,945,000
CIMB BANK BERHAD, SINGAPORE 0.45 USD 42,000,000 47,833,800
MORGAN STARLEY BANK INTERNATIONAL LIMITED SEOUL BRANCH | 0.28 USD 100,000,000 113,890,000
KOREA EXCHANGE BANK 0.45 USD 100,000,000 113,890,000
CIMB BANK BERHAD, LONDON 0.43 USD 20,000,000 22,778,000
CITIBANK KOREA, INC 0.4 USD 200,000,000 227,780,000

A 7 1,059,177,000

g 3 1,293,002,000
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(3) A7 %

4 o A ol0IRtS = o
(% = 35 e 3t 2 g
e
KOREA ENERGY MANAGEMENT CORPORATION 1.50 KRW -1 15,000,000
215120/
THE KOREA DEVELOPMENT BANK 205 KRW — 45,000,000
AUSTRALIA AND NEW ZEALAND BANKING GROUP LTD 205 KRW ~ 150,000,000
ING BANK 1.9 KRW ~ 600,000,000
SUMITOMO MITSUI BANKING CORPORATION 205 KRW ~1 11,000,000
OVERSEAS-CHINESE BANKING CORPORATION LTD 1.9 KRW - 800,000
A 806,800,000
QI3
HANG SENG ASSET MANAGEMENT PTE LIMITED 0.6 UsD 39,900,000 | 46,587,240
HSBC BANK PLC, LONDON 0.6 UsD 150,000,000 | 175,140,000
HSBC BANK PLC, LONDON 0.5 UsD 150,000,000 | 175,140,000
STANDARD CHARTERED BANK HK 0.17 UsD 450,000,000 | 525,420,000
OB BANK BERHAD, LONDON 0.24 UsD 50,000,000| 58,380,000
CITIBANK KOREA, INC 0.17 UsD 140,000,000 | 163,464,000
A 1,144,131,240
s 7 1,965,931,240

15. B 2] 5o -

(1) B71 3 A7 A HAmo] et ddste] A 4ol

8& the st 2y ThEel: "),

= =]=]; &2
MSPAEHEA 22X
R T=1GEON 9,193,972 6,818,516
ILZHEOHIANAOff BHIEE HIZ
- EAZ¢ 2,761,802 2,139,381
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AHE ALY AFEAFAYd §IATNNE 722 FHFAAFAEE 29
sta AFUTh FHFAAEY] g2 A AP Qo A A HRPARS A
B3| AL, A B 7 e AR Aol o3l Al A dFU T AR E Rl 14 E o )
T AT 5942 gRAEdS T nAsH A Uyl wet o33t
go] AEHAFUTHES: A )
= =oat ®l2 SplES

0|2 SEBOMR| SR 9,193,972 6,818,516 5,678,379
D12 ARIERIRIAO| BEDIX] 5,168,460 5,295,631 4,014,000
THRAEREO 1415t

SHZOI=AS) BIHK 4,025,512 1,522,885 1,664,379
@) B71 % A7) T dAFA AT HEL o2 ZEuUrHE e ).

7= =@ )
JI=EESHINRL] S THOEX] 6,818,516 5,678,379
II2220t 1,375,756 1,001,713
OIXH2Dt 429,387 362,732
E=1GPN =Rt (586,429) (1,093,437)
2yrclH &4 597,915 1,411,450
JIEF 558,827 (542,321)
JIEESHINRL] S THIEX] 9,193,972 6,818,516
3) B7] % A7) T AR A WAL TG 7EA] o] ME 2 v AEU T E e A 9)
= =9 &0

J|= MRS RS SEIEX 5,295,631 4,014,000
ARIRERIAS] DT 206,151 184,789
AR 1 J10i= - 1,689,861
ARIRERRC] S0 K= (327,254) (517,857)
SE4clH (24)/01Y (17,455) (63,723)
JIEF 11,387 (11,439)
12 ARRIME RS SHIIK 5,168,460 5,295,631
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16. 7] EFF-A)

7] 9 A7)E, A7) AA) e o] Wl e B 2ayrhi@: 49)
T == Sl &M=
J|EI2ESX
OIXIZSU=HR - 16,120 18,664
0IX=2 50,758,356 2,918,456,914 3,384,204, 722
BIDNF={s1E=S 28,904,797 25,051,267 30,906,069
FNSHEUSNHE - 502,197 502,19
e R~ = 272,161 185,642 51,449
AH| 79,935,314 2,944,212,140 3,415,683,100
JIEHIZE&S
=2 XAl 3,340,143 604,928 195,709
Ha=2=0] 3,568,103 2,905,867 3,251,252
0lXI=ZI1= 788,219 842,872 1,314,291
B 7,696,465 4,353,667 4,761,252
2 87,631,779 2,948,565,807 3,420,444,352
7. 497
) Dm o xﬂ A7) A7) EE AR 7710l 140,000 ¥H (7] % 140

@) F71E dA A2 A

A T el A &8sk Al &715 2 203,360 RF (7]

Q.
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19. o]}l =
(D) F7] & A7, A7 % @A o] dolme] WL ta3t Z5Hrh(e]: ).
7= =P &1L &I|=
EPSESE TS, 126,562,474 114,102,473 73,453,473
OId=20190i= 88,415,313 108,679,369 253,918,758
28| 214,977,787 222,781,842 327,372,231
(2) o]} Y ol = A A A
o o] o 7 A & A Ak A
2011 18 1Y 2E 20104 18 12 E
X 37 01 X 3601
20111 122 312 DX 2010 122 312 K|
HEHm 2012 19 272 HEsmy 20114 12 282
HIKTIT2|HI2 S ASXIE (S REE)
= Hl 37(2) Al 36(&)
. M2H0/2AU0= 88,415,313 108,679,369
1. HJ101F019 0= 46,474,861 35,149,240
2. BIRMSUZRISIDIE T HFE - 15,506,277
3. 201082 XIZM S 17,912,425 -
4. ZI1=014 24,028,027 58,003,852
1. 0| AHS XH=H 53,266,073 62,204,508
1. 0|12EtI= 2,410,000 6,230,000
2. MEAZINERE S 2,410,000 6,230,000
3. XIEAI - 17,912,425
4. 20093 == XIZA| SN - (423,827)
5 UieEtl= 19,390,757 -
6. =SSN 29,055,316 32,255,910
. X101&0I2& = 35,149,240 46,474,861
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20. s=o] AF=¢]
71 B A7) T olAe) B oA g, ol Abr e Th v sy uh(ahel: A9l
= =9 &)
Ol Xt==<]
UIXI= 12,588,707 5,902,370
IIEQRIASE A 22,361,802 56,572,025
H=otssSa 28,744,228 64,533,155
CHERHZ:
Hoth=E=2 2,243,244 3,068,516
QlsHihE=2 12,923,755 16,048,095
=l G 2,535,459 1,626,164
U= mbits 560,496 924,546
ARARSIHES 24,005,113 23,180,627
== 581,170 309,527
SHHEHF 0= 18,278,308 11,664,885
ol 3,146,2%6 3,962,376
JIEH 26,391 241,121
=XIE8U 175,000 56,687
V| 128,219,969 183,090,094
OIxHIE
Ofl = RHOI Kk (8,332,984) (4,976,614)
L=HU=SAOIR (184,072) (307,758)
EONZARHRONZOI R (2,647,456) (1,510,438)
ZSMHLIOIR (24,730,925) (23,512,592)
XHASO0[X (92,925) (1,038,492)
=NEINUN, (10,628,083) (9,331,999
H2|2AS+=XIE X0 K (11,014,433) (9,240,604)
J|Et (28,810) (17,654)
V| (57,659,668) (49,936,151)
=0[X==2i(H12) 70,560,301 138,153,943
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7] B A7 T aeRTY B aeRrE EFTFRTeS FE (S
)
= =7 &I
Sz
A=E232d 2 5,546,173 7,049,629
Marketing fee2ted =2 4,199,487 6,243,896
HEdR2H =2 5,996,894 5,586,727
SEUHRAH 2T 287,348 741,605
Asset Managerrent2te! =2 451,205 303,011
Consultancy =&l+==+= 412,825 -
SOIEQUQIASBAZLH 2T 1,187 -
JIEt 61,3834 R,044
2H 16,956,503 20,016,912
F2HIE
Liquidity Cormmitrent2t&d Xlg@===+2 (6,544,580) (6,296,077)
ANSES2A K2 (3,029,624) (5,213,151)
Transfer Pricing2& XIS2++2 (7,133,973) (4,398,908)
Brokerage fee2ted XIgr2 (2,437,946) (3,212,343)
J|Et (1,412,897) (1,977,748)
B (20,559,020) (21,098,227)
Errgell (8,602,517) (1,081,315)
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971 % A7) Fol WA FAATI APNA L bt gEITHR: D),

i =gl &D|
= |1SHRASN 16,348,023 14,400,912
EIXAZ=0-EE20 2,761,802 2,139,381
HHEIESH 699,602 485,517

2] 19,809,427 17,025,810

24, hufu] o} ] u]
97] % 217] 3 wojulsh whelul s ohga 2EU el 1),

i =gl &
Sc|= 4| 1,299,565 928,748
PN I= 2,076,991 1,961,411
SCHY| 1,691,240 1,253,351
NIZIEt 4,798,577 4,421,048
ZEE| 31,159 25,481
Gl=]imi==:] 711,199 552,539
NEl 359,873 306,786
==&l 241,264 196,592
=lls] 213,346 194,326
d20l8= 843,330 781,539
225H| 99,707 103,298
S A 1,787 13,806
HE 2| 719,972 390,985
2a= 765,714 539,580
H=ES| 1,142,710 164,602
2|d| 97,178 78,062
&l 31,888 39,536
=XEZ&H| 3,495,578 8,700,441

2l 18,631,078 20,652,131
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97] 2 A7) F b sldel e theat Reehesl: Ae)
- = =9 &
I EESE X201 278,603 1,642,582
HessSdM=2ss (168,868) (39,691)
HEESIIZEA= (165,830) (210,148)
JIEFEHEHIE (271,243) (210,089)
FEAEH =01 9,500 13,510
FEIEHZ01 - 21,064
SRS E (1,241,134) (1,361,487)
JIEFE S22 5,298,905 122,739
JIEFEHeHIE (11,300) (11,300)
2| 3,728,633 (32,820)
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(3) A=A Afo] Bl o] AR A A (- )] 3¢

1) 97 (2] H <)

IIE(OIAE) LAIRTIO| Ol HOIMIXHAH )

™= pES =2 Il pJES pJ T}
1[ESNT (7,663.481) 10,539,042 2,875,561 (1,854,562) 695,86
iNEEE 12,269,604 (3,354,662) 8,914,942 2,969,244 2,157,416
M2 SAE 69,251,000 (65.831,214) 3,419,786 16,985,778 827,588
SR 3,026,809 (1,957,408) 1,069,401 732,488 258,79
[EREES (256,414) 309,338 52,904 (62,052) 12,808
NEEE=E 9,025,014 (8,799,305) 225,709 2,184,053 54,622
OIAFRFE E S 4,426,463 (1,634,811) 2,791,652 1,071,204 675,580
SR EI=E 5,101,882 1,930,370 7,032,252 1,234,655 1,701,805
gxgs (5,101,882) (66,578) (5,168,460) (1,234,655) (1,250,767)
XUSIIEA - 604,870 604,870 - 146,379
esga - (18,687,472) (18,687,472) - (4,522,368)
D TIAREAR - 3,760,121 3,760,121 - 909,949
2532 (31293) - 87,850 87,850 - 21,260
JlElEgE - 12,875,456 12,875,456 - 3,115,860
ESXC] - 1,907,909 1,907,909 - 461,714
QISH=XIE (512 - 769,646 769,646 - 186,253
JlE} 33,003 - 33,003 7,986 7.98
=y 90,111,998 (67,546,849) 22,565,150 22,034,139 5,460,766
NEIISE B! (3,429,295) 2,780,334 (648,91) (829,889) (157,048)
WEEES= - 14,782,467 14,782,467 - 3,577,357
=5 86,682,703 (49,984,047) 36,698,656 21,204,250 8,881,075
2) A7 (2] <)

IIE(OIARE) LAIRTIO| OIS HOIMIXHAHERH)

™= pES =2 Il pJES pJ T}
1[ESNT (13,580,507) 5917026 (7.663,481) (3,286,483) (1,854,562)
iNEEE 19,039,344 (6,769,740) 12,269,604 4,607,521 2,969,244
THH2ZAE (327,318,546) 396,569,546 69,251,000 (79.211,089) 16,985,778
SR 6743813 (3.717,008) 3,026,809 1,632,003 732,488
[EREES! 962,065 (1,218,480) (256,414) 232,820 (62,052)
NEEE=C ] 8,434,306 590,708 9,025,014 2,041,102 2,184,053
OIAFRFE E 2 4,101,262 395,202 4,426,463 992,505 1,071,204
JlE} 33,224 (220) 33,003 8,040 7.98
=5 (301,585,039) 391,697,039 90,111,998 (72,983,580) 22,034,139
NEIISE B! (6,903,278) 3,473,983 (3,429,295) (1,670,5%) (829,859)
=5 (308,488,317) 395,171,022 86,682,703 (74,654,173) 21,204,250
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T oFR FIoH
oi2lolBi & 422,200,158 021%
e 144,774,580 -
&1 566,976,738 0.15%

T oF FIoH
ol 2lolBi & 582,064,593 0.55%
SIBitHEE 16,881,096 -
& 598,945,689 0.54%

@) 371 2 A7

] 9.

712 @A AFRTTE

Aol TN

Yk

4]
HL

OF x| RoH
AN DEE 67,780,627 -
QSHENDEE 749,625,034 0.08%
e 11,592,008 -
& 828,997,669 0.029%
e oFEI RO
AN DEE 58,967,385 -
QSHENDEE 1,422,785,333 0.13%
e 66,807,429 -
& 1,548,530, 147 0.129%
T orETlok
AN DEE 94,068,175 -
QSR DEE 1,473,090,215 0.23%
EE = 165,134,821 -
= 1,732,63,211 0.20%
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4 371 R A7 T A FA TG H AL AFESTE ALY Heu oS s
AU 9.
=l
o= DIAFESLESE2M NSESSEEH =]
J|= 866,137 1,843,139 2,709,276
Hel(sre) 1,925,515 (1,617,430) 308,085
|2 2,791,652 225,709 3,017,361
&
o= DIAFESLESE2M NSESSEEH =]
J|= 3,223,987 3,417,205 6,641,192
Hel(sre) (2,357,850) (1,574,066) (3,931,916)
|2 866,137 1,843,139 2,709,276
(5) 7] R A7E, A7 A Ve A Y FAAUHS S e AU oS
ALD).
= =l SPAE SPAES
Credit Value Adiustrrents 2,217,023 2,565,975 2,067,379
Market Risk Reserve 10,658,433 6,724,785 4,894,914
A 12,875,456 9,290,760 6,962,293
6) Z7] 2 A7) T A 7EeE Ao el g o33 25U o9 ).
=l
™= Credit Value Adiustrrents Market Risk Reserve A
J|= 2,565,975 6,724,785 9,290,760
Hel(sre) (348,952) 3,933,648 3,584,696
|2 2,217,023 10,658,433 12,875,456
&
= Credit Value Adiustrrents Market Risk Reserve A
J|= 2,067,379 4,894,914 6,962,293
Hel(sre) 498,596 1,829,871 2,328,467
|2 2,565,975 6,724,785 9,290,760
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F7l R A o FEAR NS v EEUT (e )
=p]l=,
= SpJI=SS]IN HEots CHOI2 & -
=GN A= U
EEEUUNE; - - 77,874,766 77,874,766
=S EY=INA, 457,795,850 - - 457,795,850
THYAE A 3,744,078,325 - - 3,744,078,325
HEIHSS R4t - 531,017,520 - 531,017,520
CHERH2 - - 2,507,283,851 2,597,283,851
DIEFRFAL 2,745,848 2,834,063 64,789,523 70,369,434
SXEAY - - 68,014,043 68,014,043
2] 4,204,620,023 533,851,583 | 2,807,962,183 7,546,433, 789
=]l
T =p]ESl N ASRD|IEE 1
=2 =2
IHEAZ ST 3,698,741,070 - 3,698,741,070
Ofl==52H - 348,997,536 348,997,536
X = 193,408,564 76,117,800 269,526,364
JIEFRTH 3,058,037 76,877,277 79,935,314
EXEAHY 8,229,312 2,826,595,859 2,834,825,171
S 3,903,436,983 3,328,588,472 7,232,025,455
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Sl

= S|=elolal NIk CHOt2 & s
38Xt SB4E S5

[EEEIUINE; - - 350,821,593 350,821,593
=R 0 E=E=INFay 600,004,296 - 600,004,296
Ut ar St 3,274,703,258 - 3,274,703,258
HE=tsS 8RRt - 1,168,919,216 1,168,919,216
tEHA - - 3,628,044, 351 3,628,044,351
J|EERHA 3,406,149 5,984,581 2,874,823,825 2,884,214,555
ZXEAE - - 34,511,558 34,511,558
el 3,878,113,703 1,174,903,797 6,883,201,327 11,941,218,827

|

SolEolel S 1

=87 =87 M
3,314,354,465 - 3,314,354,465
- 287,066,314 287,066,314
- 1,293,002,000 1,293,002,000
278,334 2,943,933,806 2,944,212,140
8,230,202 3,647,397,369 3,655,627,571
3,322,863,001 8,171,399,489 11,494,262,490
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THdEE T Y S U2 v 2 U

2EHL
S3LHXIZ2 XEO| ER8t SZ2LX2E2 2L XD 2EDIXIZ LIERALICH
HRSH KNEO| ERc 2SMA2 LEN o2 SYAIENIA DAIZE AIEIEE0 J|=3H0 AFEEL

Ch XIE2 8201 S5 U= HAIREBAIZIAIR! KIS, NCE 12112 KBPE 0|E0tH, JAl

HEOI THAI I ZBAISIAFR! Reuters 2 Bloorrberglil Al AFEE XI2E JHA2) Z2EDIXIZE D0

0125t YA&LICH

OIMEAE MAHES HUHIY &Aoo 22 ELICH ZHHUIA HeHTIE THIASE2 StA5HE Al

UM DAIZE AIRDRE0 O1Z=61 2AIIXIE AHEGHH,0/218H IMMAE2 2EIIX| ML

AL 2=Z10 ZEELICHL HAMMASEC A0S, EASIE AIRUA SASE HH2iE Sot

O AIRDIAS AFEGIHLE BIZEESIAIZOIA AEE SASE AIRDIEE £ = s B0

22 201 ZEELICL O] 20l 243t AU HeHSIX s THEAES B&IIXI= &4t

EAIFBOIA DAIEE 212301 922 SEIXIEIPD - 2ol SEIIXIE =HELICEL 33

JIRIEDIE 28t SHAE= 8451 AIMUA 2SSt X222 2HZ ELICHL E45t=Al

UM 2= Jlsolkl &2 SUHAE2 calibration2 01l 2o 2AELICE &S SEIIKI

YIS 2IHAl valuation adustmentES AFZELICH Market Risk Reserve'=t Credit Value Adjustre

nt(CVA) 2] valuation adustrentE SoHA 2R IIXIEIIZ 6t JSLICH
CHEXHA, DI K&l ER6l] Y= ZIEZHILODDF 13 OILHOIHL HS22D == KR olAe
(SN =T AEZMH0| ZHIIXIC| SelE Q! ZAIXIQI HOZ 2E=8ILICE HEZ22I2| =Xl HAI0| Al
KEAHE HO| DA BIHSHID ED| HRLULICH 02422 J2ist #22M0| 2=22 S A

H CIEXl &2 Ao Z 2FELICH
=232
G]E=]01A] SD|EQ0IMZESEUR N SSAZELEZL|Q U J|EIEIHO 2EIIMS SHASI=IAIR
=824 A DAIE= AIEIEEN D1=EHLICH
Ofl===21H, Xt EZAHAUOD D 1E OILHOIALE BisS322 0t HEE = 20| okl = 222401 SEIIXI2)
AL, JEH SHe| &0l Z2ARKIQI 2402 2HEHLICE HEZ2l2 =X HAI0| AI&C| JIAES BHASHID
23 L =X 2| H2ULICH 02422 124t #22M0| 2=2 2EIIXIQF A UEX] 22 2102 2t
EAHH Z=EHLIC
T AEY FAHATAMA = AFAFHEY A LolshAl ela A B Al
AHE FAZ sHH, At 3 7EAe A stE A A ARE = A
A TAR FU AYES sebe & Qe AolE S Ads nela,
/M R AFHGE T3 FAFA S o] U o= AAI A EA S| =
TeAEY A oSt HrplHo R aedEe] 3AVAE FAE ¢ 7] Wi
it ol @l @ FA W AFlA B st g 3ol sl v sbg ol
=g o2l @ shge) MAe 24T Rste FashA WEANU 9y
o=, FAE TAIINL = AAAE dehlA = U Oy, 29347

= /AR AR e WE SR v e E e A ek o,
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(D B71 & A7 @A 445 d7t2 SA4H= 268359 74 3472 v+

3} 2 Thersl: A1),

7= =o &2
=N SEIIX FE=H ST
=sAK
[EEECINE, 77,874,766 77,874,766 350,821,593 350,821,593
CHETHA 2,597,283,851 2,597,283,851 3,628,044,351 3,628,044,351
JIEFRFAE 64,789,523 64,789,523 2,874,823,825 2,874,823,825
=XBAHE 68,014,043 68,014,043 34,511,558 34,511,558
A 2,807,962,183 2,807,962,183 6,8388,201,327 6,888,201,327
=M
Oll==S2XH 348,997,536 348,997,536 287,006,314 287,066,314
THALTH 76,117,800 76,117,800 1,293,002,000 1,293,002,000
JIEFEXH 76,877,277 76,877,277 2,943,933,806 2,943,933,806
=XBAHE 2,826,595,859 2,826,595,859 3,647,397,369 3,647,397,369
A 3,328,588,472 3,328,588,472 8,171,399,489 8,171,399,489

2) TA7FA M LAA

2011 19 1¢9#= 1
N4 IFRS7S A

2k
A A AAA ) e FA

= 3 1A E
o JbssAL MBS FON A A GT Al AAEAE FA FEol U B
L AR FYAFES o 88 TAMARRL 08T Ho| Y FE (¢
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371 2 A7E A FANMAE SAE A FEEAe AR DA A
v O AU TS ).
e
= rzEe= s
e ~z= 273
2ERAr
S| DHOH2 S RHAr 447,471,578 10,324,272 - 457,795,850
TS A - 3,629,238,411 114,830,914 3,744,078,325
=S 28Xt 481,108,119 49,909,401 - 531,017,520
JIEFRHAH 5,418,262 161,649 - 5,579,911
A 933,997,959 3,680,633,733 114,830,914 4,738,471,606
=EES
=T - 3,643,850,580 54,890,490 3,698,741,070
pOIEB 193,408,564 - - 193,408,564
JIERRRH 0,784,949 273,088 - 3,068,087
=X - 8,220,312 - 8,209,312
A 196,193,513 3,652,352,980 54,890,490 3,908,436,963
®J|2r
= rzEe= s
e ~z= 273
SERA
S| DHOH2 S RHAt 508,801,104 1,113,192 - 600,004,296
THI2E A - 3,170,298,210 104,405,048 3,274,703,258
=S 2E XAt 659,160,230 500,758,966 - 1,168,919,216
JIEFRHAH 7,410,843 1,979,887 - 9,390,730
A 1,065,462,177 3,683,150,275 104,405,048 5,053,017,500
=EES
=T - 3,245,789,660 68,564,805 3,314,354,465
JIERRRH - 078,334 - 078,334
=X - 8,230,202 - 8,230,202
A - 3,254,298,196 68,564,805 3,320,863,001
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29.3. 3A7IA = 3 T FA

(1) Al A #AS5E7H5s 71 7128k F7H71H & AFS-she] =743 FA 7FAI(
FTAZIAFE 39 7T H s (9 D)
S SAE

= | 0|
pJES=LL 35,840,243 1,446,776
1| g=0l01AloH (23.814,838) (29,177,559)
OHel ok - -
f=E=tel - -
El =L - -
ZHI=2 41,568,598 36,064,384
CI2 £Z0lIM 2Z3229| ®e! - 27,608,416
AZR0N CH2 502 M2 6,355,421 (101,774)
pJIE=T 50,949,424 35,840,243
SR BR0k= KAl THol J15 (9,129,976) (3,128,167)
S |&=0l0fl QlAlE! 20

_88_




7FA 2k A 714 o]

3

7F71 R el 9

E

Ry

4

Nr
o
i

)

)

"K

)

7

SEIGRIEEN

{|m

N

LI I I Y O B B
A3 A3

N N

= «© «©
pd - -
N WSS 0|
AR
AN || N~ O | O
58882288
I R=R N ES A S A Rl BN RS
ar

T

o)

R0

K

— m

I B0

x 4

@ 3l | o.

x gr| < or
Slar|zr|o|d
3| o ro| 2t

= | o) | |2
e
%&Jcmﬁ__mo_w

i zo |y o[BS T
_,_T. Em_@momﬁmxim
}M_Mﬁm_mto_+
Um0_0ﬂ|_=436|
Ao AR B 5

RO M; il Wil 27| K
MBI E N s
S WRED YA m
B0 ol | oy | Lo | 04 ] O R <
Aﬁw.r_u__lo )| a) | | ™| ol
IR AT )
of Do il = 2w
nE: :_._E4A._|_=
s o] o u| Rl a
mnﬁﬂlﬂD_\mUw.Cujum
e IR
Wi=l=ann s
Icnwcnwcococo%c&
Dz zlzlg elE s

Aol A Abg ARk

3 FIRIK
B L&
— al —
¥ 888
Al| © | —
8 %
m
%
D D | O
g 188§
Ni —| w0
5 |8 7|3
N & )
n
00
o o
= =
=) =)
oK oK
0| A0 no
19K 2 il
<0 <0
g g 10 10
FW_LH __o; ﬁ ﬁ E_D
/=220
o- | oo | ® | g
=| = | o E

_84_



;Oﬁ

Bl
o
o
oy

jgase)

(2) F7 & A7 =

NI IO — OISO DD 0w oA\ SFID
TeerB852858%9838¢85852 %
) O R O NN O =N 0|~ Q| o
Sg=8lhg2agrsE k888
o2 N xX — oo YNo xR
=
KJ
o) Ql — =S | == T} | | ©
JeEEERyeg 2883858 ¢
T gl Slg o e ARAR S = 5
38~ RIEE N (87858 HE 8
I_|-l/ ~— ~—
00
_ ol
of ool W
L e
~ | _ v oW —
it ma ||| R S = _
T I A T i TR T vt T U B
D <0 | = S| o ﬁ_m, o | 00K oD
ol R g Iy 20 M oo R o]
0|3 2 _ M o K= & D = R o |
MDﬁlAr._mwnﬂ..uD_lM._lAr._lAr._lAr._m.anx_o:ooﬁﬁm
THORIMST X m K K|KR|[o]|<0 H K| W =~
20 o) | o | W0 | R~ || B0 MW | T MDD < RS
Ky | B | A OFl@| o) | S| A0k OF R B K|~|o | ®|nD

_85_



ofy
w2
2]
offt

o
i
r o

7= =p) &I

HESSOZF Qlet AR Bis
H3H0IXI=2l St (25,989,916) (6,082,272)
CHIDHOH=E A 24 116,424,482 1,023,590,577
Hots=s A 24 599,913,449 839,969,683
2E2| NS 106,858,682 (92,2338,059)
HoHES2l ZHA 3,918,169 33,803,142
2SHEZ2l Z4(3h 671,139,110 (64,523,644)
SO RN 02 2 109,894,334 1,908,219,120
SIS HHZ 2 2SI 202,268,672 (296,169,772)
AI2BES2 (BN ZA (276,943,012) 39,715,508
=R AAS] 2840 45,092,523 87,139,704
O 2lErel 2A(E0h 89,564,953 (78,580,860)
Ol==32 2 2,808,296,689 523,302,185
Olz===2 24 5,655,279 23,518,818
sH=hlsEe St (79,507) (379,444)
IHEAZ XA (SOh 2 A (27,585,202) 524,441,145
[SESF=SIPNE (259,175) (2,280,875)
OIX=2lEe] 24 (16,120) (2,544)
OXl=S=2 &4 (2,867,698,558) (465,747,808)
=AM SOt 2,735,216 409,219
FIISHESNS NS T (502,196) -
i e==2l St 86,519 134,193
H====010] STHZD) 662,236 (345,385)
DIXISHIE2 ZIHEL) 2,962,014 (7,473,452)
Ol===22H2l St 70,545,401 64,075,202

28| 1,636,944,042 4,054,494,381
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@) 37 ® A7 T 2 AR T HASANE e ZsUri (e A
).

A= &I &
HEItSSEARMEEIIE S| DB 25 H%0 Hiatk (2,780,334) (3,473,983)
OIHHRIAIRHEINS] (I sSEEIESY BHY 672,841 840,704

6) F7] 2 A7 T HAA, oA, mid s ¥ desEF2 v EsUri (a9 A
),
o= =] &)
Ol X5 133,875,248 211,615,632
OIXHXIZ (56,552, 462) (52,876,900)
B0l IS 142,508 -
B0l it (150,244,130) (34,305,042)
=I5 (72,778,746) 124,433,690

_87_




Nz @A AFRE D Ao o] e R
21 el &=
HHNSES
HIH=SES
959,167 969,667 918,441
66,821,459 57,967,718 93,119,733
- 68,374,891 135,772,686
749,625,034 1,354,410,442 1,337,317,529
- 57,198,254 64,469,117
11,592,008 9,609,175 100,665,704
828,997,668 1,548,530,147 1,732,263,210
Q/SHHEAE - - 16,881,096
2|2l HEE 340,760,024 422,202,158 582,064,593
JIEteI2terA 288,325,000 144,774,580 -
2] 629,085,024 566,976,738 598,945,689
Sl 1,458,082,692 2,115,506,885 2,331,208,899
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32. SRk A&

(D B71sF A7] T SFaAArete] Ads 25 vdy)gefnp28 ZA4 3 3 BAA}
W2

okl Az 2 Y2 vt 25U (e 9.
== =9 &
< RHAF>
XU 68,014,043 34,511,558
It &t S Ak 1,774,687,491 1,306,280,368
Ol==2 1,606 261
Al 1,842,703,140 1,340,792,187
<E >
S=NESDN; 2,834,825,171 3,655,627,571
&S 1,702,222,322 1,177,848,569
2stil== 182,404,278 146,574,300
BIDAR=1s1E=; 5,678,665 4,539,764
e Al 4,725,130,436 4,984,590,204
<ELNH>
=X B Ol At 175,000 (56,687)
==INFSPNIVDN; (10,628,063) (9,331,999)
A2l 2|2t X & XHO| At (11,014,433) (9,240,604)
=X E 34 (3,495,577) (8,700,441)
i == XH OI Xt (4,983,326) (3,334,137)

A& EAlslel

7,133,973 LA 7] AFFF

S

o) A %%‘%ﬂﬂ o)sA e S3} Bske] 9% AHas
4,398,908 )] LA om, 1 Ax g

A WA FH G 7,859,294 A (7] m ARG 2,209,800 )e] A= 2l
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