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o2 172,142,009 157,629,483
DIXIZHIE 18,383,799 25,860,866
2] 12,006,017,614 9,265,130,276
<& e
OlIXIZ201 K== 2,348 213,217
SXIEHOIX A2 74,972 273,969
SXEX0IXHIE (18,938,006) (51,527,173)
QI QSH2XIEXI0IXHIE (36,670,899) (59,058,529)
FU(XD) 222 (8.882,225) (14,061,092)
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e =] FSp)
=XE2H| (10,226,716) (9,358,179)
OS2 TH0 X2 (1,172,054) (2,623,008)
SHHEHEIHZ NSO K (436,007) (18,560)
JEI2E2MEIe (24,39%) 23,863
=E =N 1,950 2,250
S| (76,271,123) (136,133,242)
(3) F7IE & AT AA v a2 X" G AA S| A Al AlFS X5 H
T RATES AFRT, AL FF o) WAL v} 2Hynh
<G 7>
(S AL
T NS M2 128 CEAIRFRIOHE
=25 15,598,064 2,010,713,805 -
INES] 200,569,980 - -
J|EF ZHISIAL 19,628,559 - 100,000,000
2] 235,796,603 2,010,713,805 100,000,000
() JIEF A A= BIAILIIIRIBIOE L "IN T2 IBI282] KIS AFILICE
<A77 >
(S AL
7= HZs (28 Hz=ee X223 EENONE=leS
=25 22,489,500 1,722,865,820 -
INES] 168,490,415 - -
J|EF ZHIZIAL 20,426,126 - 100,000,000
S 211,406,041 1,722,865,820 100,000,000
(=) JIEF 2HHISI A= "I I IH DS & I T IHI=eH el Rt AFILICE
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CH
|
= g4 ESEN ZICH ==
=cl?IE 9,095,350 2,859,564 19,425,601 9,673,719
e 3,121,772 669,000 18,163,166 934,697
ZoS I X (801,322)
Var 9,551,740 3,119,000 19,509,020 9,807,094
SVar(S101&2510] Z|0H Z=AI0H1AFH) 32,919,183 18,567,060 57,208,832 25,883,976
= VaR 42,470,923 21,686,060 76,717,852 35,691,070
(B2l &)
&1L
= Ty ESEN ZICH &1
=cl?E 4,311,432 2,588,246 10,244,957 3,633,995
e 1,504,545 589,967 4,372,934 1,284,310
i A =N N (1,334,481)
Var 4,647,114 2,933,649 10,110,191 3,583,824
SVar(S101&2610] Z|CH E=AI0H1AFH) 41,291,810 25,771,095 78,969,103 40,394,712
= VaR 45,933,925 29,323,341 86,132,039 43,978,535

D399
3t Y2 Fol A A=A oo Fahag Eal ol g U3t} opd sy 2
FAE #RqE, FA o] BAE S8 dAsHA Yok
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=2l &1
= 2 3t = A B SHEHATY ° 3t = A B SHEHATY
QISHiIXIS AUD 215,332 180,138 AUD 631,771 511,949
CAD 24,201 20,651 CAD 828,335 734,368
CHF 100,214 123,697 CHF 1,152,137 1,377,403
EUR 862,118 1,183,721  EUR 461,747 599,085
GBP 291,172 431,634 GBP 798,016 1,211,939
H<D 801,322 112,466 HD 399,798 59,434
FY 135,160,774 1,424,946 PY 49,496,020 526,375
NOK 11,022 1,406]  NOK 11,022 1,447
SEK 247,076 32,804 SEK 852,869 105,636
SCD 2,230,434 1,833,908| SCD 1,624,465 1,394,684
UsD 2,572,922 2,799,339 USD 1,741,008 2,015,739
KWD 71,520 255,841  KWD 42,111 160,825
SAR 39,288 11,394| SAR 3,369 1,040
CNY 1,488,991 248,602  CNY 31,601 5,238
AED 2,715 804| AED - -
2SHES UsD 305,427,605 332,305,235 USD 420,369,658 486,703,990
S22 = usD 150,000,000 163,200,000 USD 100,000,000 115,780,000
AR2sES EUR 57,383,121 76,792,388| EUR 49,971,204 64,834,256
usob 1,647,668,836 1,792,663,693] USD 1,549,830,473 1,794,393,722
L= matA EUR - - EUR 2,835,598 3,678,990
UsD - -| USD 44,800 51,869
FY - -l Y 439,128,742 4,670,002
HY 2l CNY 205,461,991 34,303,934 CONY - -
EUR 39,049,021 52,256,962 EUR 34,232,769 44,414,621
UsD 458,658,310 499,020,241 USD 554,395,064 641,878,605
QISHHES A CNY 1,686,244 281,535 CNY - -
EUR 9,472,033 12,675,854 USD 1,972,900 2,559,699
UsD 476,388,073 518,310,223 EUR 186,829,293 216,310,956
JIEFRHA EUR 1,378,065 1,844,181  EUR 5,020,154 6,513,298
PY - - JPY 1,348,965 14,346
H<D - -| HD 201 30
usD 90,500,604 98,464,657 USD 280,206,719 324,423,339
CNY 689,904 115186 CNY 498,908 82,689
GBP 35,544 52,690 GBP - -
SAEHENU CAD 131,372 112,09 CAD 907,489 804,543
EUR 61,230 81,940 EUR 242,611 314,770
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=2l &1
= 2 3t = A SHEHATY ° 3t = A SHEHATY

GBP 612,808 908,426| GBP 794,333 1,206,346

H<D 1,350,975 189,609| HKD 3,038,093 451,643

FY 96,608,076 1,018,500  JPY 87,334,055 928,771

UsD 3,190,670 3,471,449 USD - -

AED - -| AED 3,100 ar7

CNY 976,736 163,076]  CNY 12,403 2,056

KWD - -| KWD 32,154 122,798

SAR - -| SAR 35,287 10,891

PLN 3,492 1,020] PN 2,692 821

KHaredA| 3,596,864,249 3,718,859,193

23 0le= AUD 521,287 436,087| AUD 520,932 422,132
CNY 30,198,198 5,041,891 CNY 89 15

EUR 25,660,230 34,339,546| EUR 7,319,753 9,496,868

GBP 448,8% 665,443 GBP 185,128 281,153

PY 99,327,810 1,047,173 JPY 144,817,906 1,540,095

SGD 420,940 346,106 SGD 96,480 82,833

UsD 903,787,530 983,320,833| USD 838,554,448 970,878,340

OIXZS2=2HR FY - - Y 68,213,453 725,430
UsD 2,863,903 3,115926| USD 302,880 350,674

JIEHE EUR 7,300,421 9,769,715 EUR 9,060,404 11,755,240
H<D 3,987,885 559,700 HKD 4,738,976 704,49%

JY 3,641,223 38,388 Y (111,944) (1,190)

usD 202,265,314 220,064,662 USD 76,497,357 88,568,640

CNY 576,164 96,196 ONY 498,908 82,689

SCD 319,146 262,409 SCD 250,667 215,210

GBP 35,544 52680.84746| GBP - -

SXNEAEX EUR 145,000,000 194,044,800] EUR 47,000,000 60,979,210
FY - -l Y 1,300,000,000 13,825,110

UsD 2,476,037,529 2,693,928,831| USD 2,270,006,3%5 2,628,213,404

CNY 205,000,000 34,226,800 CNY - -

AH2l2lgk=XIE Xt EUR 18,962,667 25,376,599 EUR 49,971,204 64,834,256
usb 1,767,043,086 1,922,542,877|  USD 1,511,433,624 1,749,937,850

SXHEAI 6,129,276,671 5,602,892,454
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<G 71>
(sl : B2
e Ol Kt A KHAH/ 52T -
03 36 6~12)12 1~34 3 =0t
SISIEA|
Ol Kbl 2h A KA
HAILUXIZ 1,979,554 - - - - 1,979,554
EDEA-Z2FIIK S8 =28 1,289,712,208 - - - - 1,289,712,208
KHaH
J|EtEZE-SEIIIX =& 230,616,782 251,546,952 271,013,459 313,581,328 194,157,390 1,260,915,910
2EXA
ARSI} EH 2 - - - -|  59568886| 59,568,836
== 648,184,550 362,665,700 140,000,000 170,000,000 - 1,310,850,251
J|EFRHAE 39,344,136 - - - - 39,344,136
A 2,209,837,230 604,212,653 411,013,459 483,581,328 253,726,276 3,962,370,946
Ol it 2L T:
Oll===2XH 406,179,095 - - - - 406,179,095
| E=-SHIIRZEHSER 43,161,750 - - - - 43,161,750
7
=XNEAHE 1,125,075 - - - - 1,125,075
BN | 450,465,920 - - - - 450,465,920
o= o 1,759,371,310 604,212,653 411,013,459 483,581,328 253,726,276| 3,511,905,025
L 1,759,371,310| 2,363,583,962| 2,774,597,421| 3,258,178,749| 3,511,905,025
s al = 44.40%| 59.65% 70.02%) 82.23% 83.63%
2ISHEA
Ol izl A XpAK
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e OIRH-CILH A XA/ T -
0~30he 36742 6~12242 1~3i cEE
H2L0XIS 8,631,349 - - - -| 8631349
J|EHERE-ZHIIX £ - - - - - -
2SR
CHETHR 1150,374815  324291,200| 97,464,475  288,752,671| 1,620,926,884| 3,481,810,066
=NEHE 5,946,120 - - - - 546120
£ 1164,952,284  324291,220| 97,464,475  288,752.671| 1,620.926.884| 3,496.387,535
OIRHH| S22 Rf:
Ol =21 564,416,349 - - - -| 564,416,349
SOIEo-BEIIN SIS - - - - - -
T
=XEHE 2,007.616,751| 496853334  442,720,370| 285,704,855\ 1.637,224,598| 4.870,119,908
eS| 2,572,033,100] 496,853,334  442,720,370| 285,704,855\ 1.637,224,598| 5,434,536.257
e Y (1,407,080.816)| (172,562,114)| (345,2565,895)|  3,047.816 (16,297,714)| (1,988,148,722)
ex oY (1,407,080,816) | (1,579,642,930) | (1,924,898,825) | (1,921,851,008) | (1,938,148,722)
SRR ~40.24% ~45.18% ~55.05% ~54.97% ~55.43%
<A
(2l &)
e OIRH-C LA XA/ T -
0~30H 3~60H2 6~12042 1~3 CEES]
SISHEAI
OI ROl R
HBL0IRIZ 2,235,142 - - - - 2235142
SOIEO-BEIM =5 38| 1,049638,016 - - - -| 1,049,638,016
Rbat
JEHERE-ZHIIX £ - | 100468205| 813241700  115481,848| 1,029,191,753
SR
AASL ST S 49,990,365 49,926,290 - - - 99925657
CHETHR 780,239,185| 168,103,813 14,000,000 237,400,000 | 1,199,742,.998
JIEFRKA 102,014,046 - - - -| 102,014,046
2 1.984,125,755( 218,080,105  114,468,205| 1,050,641,700]  115.481,848| 3,482,747,613
OIRHH| S22 Rf:
Ol =21 419,450,771 - - - - 419450771
lEo-BHINSHIS 1,633,184 - - - -4 16184
=7
2 421,083,955 - - - - 421,08395
SR 1563,041,800( 218,030,105 114,468,205 1,050,641,700|  115,481,848| 3,061,663,658
= Y 1,563,041,800 1,781,071,905| 1,895,540,110| 2.946,181,810| 3,061,663,658
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e Ol ROl SHA AL 27 -
- 03042 36 6~12042 1~3¢ CEES]
X MH|E 44.88% 51.14% 54.43% 84.59% 87.91%
QUSHEAI
O KF=0lBHATFAL:
sHaY0xI2 8,705,163 - - - - 8,705,163
JIEFE R0 DEDIR| =5 - - - - - -
28TAt
=T 1,295,069,501 72493888  94376,381|  331,725701| 1,651,611,220 3,375,276,711
ENE=DES 3,843,616 - - - - 3,843,616
A 1,237,618,301 70493888  94376,381|  331,725701| 1,651,611,200| 3,387,825,491
Ol
Ol 2 7H 487,734,422 17,367,000 - - - 505,101,422
o |E-DEIIXZH2E 24,111,924 - - - 145,074,983 169,186,906
=7
ENE=DES 1910,907,934| 358018000  501,863,585|  267,711,351| 1,478383.960| 4,517,789,830
A 0422 754280|  376,285,000|  501,863585|  267,711,351| 1623463 943| 5,192,078,158
Ch= M (1,185,135,979)| (303,791,112)|  (407,487,204) 64,014,349  28,147,278| (1,804,252,667)
SE Y (1,185,135,979) | (1,488,927,001)| (1,896,414,204) | (1,832,399,945) | (1,804,252,667
)
SN MHE -34.98% -43.95%) —55.98%) —54.09% —53.26%
314 5493
(D78
e gdolet A Ho] FE8FAMEHH TSt FE SFA7I=d oH S A
A2 S gyt
(2) Fed e #e
1) 54
54 d #elo] 542 7 FAA F5d97E dS5ete] X1 5ol
JoAA et Aol FF AR AFdES FX5H7] flaAdd YT
2) 2]
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fredeld el #dgS A 7t BEeA 2, &85 dsl/ QA w9 f=
ol FFS = BE AYS oz

A= 54 2laa ddE steso] A E o] glom X o] d9] slof] e
Fresddaas ¢, 4, &4, BUE RSt Ao oAl AAH S Fdete B D
S A Hasta 5t

o]¢} #¥ Global Gapping Interest Ratedt=, 7|78 Gapping 3%, 93}9} &
stell digk A, 671 58 F3HUSD, EUR, CHF, GBP, AUD, JPY)el tgt 2 H%
ol E st 58 #Helsta 5yt wl€Funding Stress TestE &3l 9171733kl A
o] EAE oS Bt o dmxae] gl FA T I AT E S A4
BRI A Harste] S2HAolal A-gk 24 & otal AFUTE fedel e &
#H3lo] 4 R-CM & ~3 HuA et 7 Treasury Funding 1A S E3)] 293
ANA A7IA o w Bkl Q5T E3F At EARES FUIA R A4, B
alho] wjE7] 2Fa3E] 919 3] (Asset and Liabilities Committee~ALCO)Z E3)] A %

o AR/ FEA T Bl PRI 515 Y

<]

FAWGE bt BT ohe] TR

ul 3|
= 1 A
Foz FATA Fe AG ATEEL vhFoz ANFe] Hyrh

FN

<G 7IE>
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