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%
|
X
dp

(B9 - &)
GlIXI 012+ e |
X2 oy | NECIXIS 1,145,516 7,327,793
SSIOEH A 200,000,000 300,000,000
Ut 2,973,601 981,826
JIER2SIITNIXIZ | H23IA S 5,287 100,186
215t AH| 204,124,404 308,409,805
2 = si=es | X=0IXI2 978 993
Ut 2,366,630 3,046,803
213t AN 2,367,608 3,047,796
B 206,492,012 311,457,601

2) F71&}

T AA AEo] AR A3} Y

GiIXID 12 =Pl = =]}
st=28 1,145,516 7,327,793 28 S 2AH R0 gt Xis=8Is tXl=E
st=28 978 993 28 S AAH R0 28 Xs=8IS tXl=E
HS3IAE 5,287 100,186| Itl&tE 2t EN322 HEEES 44
Sl 1,151,781 7,428,972
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5. F7IE A T E AR
(1) B2k A7 @A) F71EAA T AR W2 e 5yt
(el &)
7 =yl Shll=
SHOIHOH S S RH& 506,487,842 534,323,534
T4 S ERHAHF) 3,535,955,323 4,231,856,163
Bl 4,042,443,165 4,766,179,697

G) St ARG 4 16 Fx

@) F71E3 A71E dA G vl =g Abate] e 2 o3 da Ut

<G 7 E>
(CHe| : &)
= oHoi oM S0} AR2tE2I} Xy 2o DEI}IX|
23 L 2R 488,653,240|  488,984,803|  489,517,890|  486,474,514| 486,474,514
=54 20,000,000  20,007,182|  20,007,182|  20,013,328| 20,013,328
=] 508,653,240| 508,991,985 509,525,072  506,487,842| 506,487,842
<HA7E>
(CHe| : &)
2= oHoy oM S0} AR2tE2I} KoM =P WISN
23 L 23 40,782,600  504,165,620|  504,165,620| 504,279,569 504,279,569
=54 30,000,000 30,024,305  30,004,305| 30,043,965 30,043,965
= 522,782,600 534,189,925 534,189,995 534,323,534| 534,323,534
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MHIA - - - - - - - -
=z 506,487,842 -| 506,487,842 100| 534323534 -| 534,373,534 100
JIE} - - - - - - - -
B0 506,487,842 -| 506,487,842 100| 534323534 -| 534,373,534 100
4) F7 L3 A7 A Gy Fg2AE T AFSE e g7 FAUYS ue
3} 25Ut
(49 : &2)
=oll=ls &I
= - -
23t HIZ(% 23t HIZ(%
=K 506,487,842 100 534,323,534 100
29| - - - -
SHA| 506,487,842 100 534,323,534 100
(5) B71E3 A7 A G| Fg 2t T AFSHL ]Gtk wE AH-U)
e o3 U
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(G|« &)
= 1EO|LH 1EZ=-5E0| LK e} SH|
=IH & =7 285,337,630 156,082,437 45,054,447 486,474,514
== 10,011,286 10,002,042 - 20,013,328
SHA| 295,348,916 166,084,479 45,054,447 506,487,842
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= TEOILH TEEI~5E0](LH 54 =1t =]
=7 & S 13,701,215 417,389,066 73,189,288 504,279,569
==\ 10,040,474 20,003,491 - 30,043,965
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=3 400,872,048 —| 409,872,048 100| 354,240,441 - 354,240,441 100
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29| - - - -
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A =G A F AT

al o] Rh7) 2ol w2 Rl S
Uh 3 54
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=r=o\ 140,202,784 269,669,264 - 409,872,048
<HA7E>
(&l &)
72 10]LY 1EHED~5H0]LY SEZED} Sl
=r=o\ 234,034,287 120,206,154 - 354,240,441
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(7) 7123 A71E @A ALo] A = =7 a6 At WL v

druit,

<G 7 E>
(9l : &)
22 SENESY SERIBAR oHD1 o 3oy
slegniisgs | s=e UZCHS 240,000,000 239,816,864
QSR HSUE | HSEIN, SN, 28 | HSHWSHS S 17,850,000 17,885,364
=B 257,850,000 257,702,228
<H7E>
(9l : &)
22 SENESS SERIBAR oHD1 o 3oy
slegnisgs | s=e UZ=CHS 223,000,000 223,876,816
QSR HSUE | HSBIN, SN, 28 | HSHUSHS S 17,650,000 17,687,701
=B 240,650,000 241,564,517
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D >71E A712 a4 g=A4de WSS v 25yt

et =Pk &1L
A== 24,040,000 28,640,000
Q== 284,755,887 60,005,098
SRS = 52,765,000 53,555,000
H=RsarA 14,523,117 3,985,755
HR?slHE= 1,6064,669,075 1,548,709,824
P SHHEE XA 3,568,999 3,356,994
OHelet 72,381,231 75,152,124
I ESa BN rallli 200,000,000 430,000,000
(ChEEE3) (7,712,493) (7,117,285)

25| 2,308,990,816 2,196,377,510
@ hEAB AE B FohE 2R
971wt A7 @A READ] AE R TR ERWG S g3t g
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=
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=8 368,164,160 16 571,261,405 26
PN ErSyea 338,384,883 15 351,023,513 16
MBIAS - - 90,150,917
=5 124,447,547 5 113,647,992 5
JIE 1,485,706,719 64, 1,077,410,968 49

A 2,316,703,309 1000 2,203,494,795 100

() &0| =N U2 HESY S BrEN SHLIC
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Azl tgt T4 — AH
2) =78 &7
(B! : &)
=ol=, Sl
-z
HEFH HIE(% HEFNH HIE(%
st= 725,056,892 31 783,196,235 36
= 501,633,949 22 403,373,146 18
OFAIOF 748,030,718 32 791,463,718 36
J|IEt 341,981,750 15 225,461,696 10
2] 2,316,703,309 100 2,203,494,795 100
() A HENA 292 HESY2 eiad™ 2HALIC
(3) AAT7hel| w2 EA A 7
D@71g3d 4712 dA QA AA 2 &4l e 732 o3 25Ut
(2 HS>)
- = =PIy Sl
AT X & =LK & 22 HEIHH 2,307,409,306 2,191,376,745
ANMETIACLE =MEIX| 42 CHEHA 9,294,003 12,118,050
A UEMHE - -
2 H| 2,316,703,309 2,203,494,795
EsY=2 (7,712,493) (7,117,285)
Al 2,308,990,816 2,196,377,510
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<Z7IE >
(==
2e CIFTINE SATIKE U2 | HHITIAOLE 2ATIX| e -
= ESVE! WESS =

A 2,207,908,389 9,294,003 2,237,209,392
[eES] 76,961,544 - 76,961,544
k| 2,539,373 - 2,539,373
SRS - - -
ESSEN| - - -

=y 2,307,400,306 9,294,003 2,316,703,309
(F) A UIESMHE 2U2 (HE=SE2 BrEE 2HRILICH
<HAZE >

(==
o OIEIXIE EACXIE 2 | HSIAOL MR US| o - o

= H=TH2 HETH2 =dE i B
XA 2.100,075,153 12,118,050 2121,193,203
29| 79,643,490 - 79,643,490
ks 2,658,102 - 2,658,102
SRSl - - -
ESSEN] - - -

= 2.191,376,745 12,118,050 2,203,494,795
(F) A UIESHHE 2U2 (HE=SE2 BrEE 2HRILICH
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3) 7IEH A7 AA AAHA Y EFEA e WEAAY AFEA L vhe
I ZEyn
(Sl &)
|2t &2t
-z
ISES= Rl HIZ(% ISES= Rl HIZ(%
124 ~ 302 0/t - - - -
302! ~ 602! 0]2t - - - -
60 ~90< O|Et 3,166,301 34 3,079,331 25
90 Olat 6,127,702 66 9,038,719 75
28| 9,294,003 100 12,118,050 100
() &D| = U2 HESY S 2rIN SHLICH
@) =2 dol e Fr 2 AT
71 A7 A e del ek gEl g 71E Al r e mE e A
of A7k vt ZEYH
<G 7IE>
Chel @ H )
- RIS IR AL} e 1 .
= ENTNE PSR | A 22 =E =
= 394,977,077 - - 394,977,077
25A 1,638,833,606 9,294,003 - 1,648,127,609
o 23 3,723,986 - - 3,723,986
KI5 200,000,000 - - 200,000,000
JIE 69,874,637 - - 69,874,637
2] 2,307,409,306 9,294,003 - 2316,703,309

— OO

Ha=cz vt
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AFAEA e =4 - ASH
<H7E>
(e - A )
e ecps[=pN]es AT AL Lt T =5
= SATNE S MA | SACR 22 se= A=
i 133,728,611 - - 133,728,611
EEIY 1,550, 744,557 12,118,050 - 1,562,862,607
ol =2 3,739,887 - - 3,739,887
SylE— 430,000,000 - - 430,000,000
J|EH 73,163,690 - - 73,163,690
=] 2.191,376,745 12,118,050 -|  2203494,795
(=) AD| IS 22 (ISS2 BIE ZHILICH
G &3 e H7HE giEAd
G71E3 A7 A EAHY] Fre | wE gl daY] A ES va
Z5uyh
<G 7>
(B9 Jg)
= HEZI} SEEI} A
UEHA | UE=sEa | tessg=2 NESGRE UEsg2 | tEssg2 NESGRE =23 | HEsg3
HNE(% HHE(% HHE(%
KASH=E2 - - - 24,040,000 - - 24,040,000 - -
QISIHE2 - - - 284,755,837 - - 284,755,887 - -
22RISIH = - - 52,765,000 - - 52,765,000 -
U242 RAA - - - 14,523,117 - - 14,523,117 - -
ARIQSHHES 68,429,225 - - 1,596,239,850 7,712,493 0.48| 1,664,669,075| 7,712,493 0.46
RUSHHESITHA - - - 3,568,999 - - 3,568,999 - -
DHRIEt - - - 72,381,231 - - 72,381,231 - -
SHHERARIHAHOH - - - 200,000,000 - - 200,000,000 - -
SHAl 68,429,225 - —| 2,248,274,084 7,712,493 0.34| 2,316,703,309| 7,712,493 0.33
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AFA Rz dist 49 - A%
<H71E>
(EEREE)
2 HEEOt SRyl S
UEa | UG=sd2 | UEsY3 ESSR ti=sda | lEsg2 [WESGEE] ti=sda | lEsg2
HHE(% HHE(% HHE(%
HsthE=2 - - - 28,640,000 - - 28,640,000 - -
SN ES=] - - - 60,095,098 - - 60,095,098 - -
2e2IRISIH = - - - 53,555,000 - - 53,555,000 - -
U= oA - - - 3,985,755 - - 3,985,755 - -
ARRATNES 87,706,405 - - 1,461,003,419| 7,117,285 0.49| 1,548,709,824| 7,117,285 0.46
DSIHESITHA - - - 3,356,994 - - 3,356,994 - -
DH2IEt - - - 75,152,124 - - 75,152,124 - -
SHHZHA 20 - - —| 430,000,000 - - 430,000,000 - -
Sl 87,706,405 - - 2,115,788,390| 7,117,285 0.34| 2,203,494,795| 7,117,285 0.32
6) =9 s =4 Uy
F7] R A7 F dETEEe UYL g 5y
(&2 : AR)
J| = &hoH 7,117,285 15,500,672
AT (F) 691,866 4,803,365
MU 5 - (12,628,674)
PIES ==
2| SfEkAk (96,658) (558,078)
A 595,208 (8,383,387)
J| 2 Ko 7,712,493 7,117,285
(F) EZEAHAANA AISEASEZ MQIH 246 235F R L XM)| AlZEASEHZ 8] oH
1,805,055& A2 AD| IESHZ MU 20 &D| DB HEsY= UM 35658
&I JIEr] THEsE= MM 2, 7178 A(FA10) &L )| SYHRA S 4491968
&I SEE 2H1M 6,611,1378R(FA13) 22 PAC 0 USLICH
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AFEA FE e T4 — AL
<H7T>
CEERESE))
= pJES B e 2D |AR2Y |
QIXIANEZ 132,212 788,260 - (179,608) 740,864
AR S 620,107 215,131 3,400) (263,709) 568,129
SHA| 752,319 1,003,391 3,400) (443,317) 1,308,993
9. F A4k
(D 712y A71d A4 FEAAE RG] 9 o539 254 o
<G 7 E>
(S - A=)
e FEAD} AREEHIOH | A ART A | O K2 =oH
2O3|2AR 8,859,788 - (5,057,787) 3,802,001
2RCIAA 111,101 - —~ 111,101
HA2E2SUAI2RA 1,260,000 - —~ 1,260,000
ATEL 77,023 (39,691) - 37,332
SHA| 10,307,912 (39,691) (5,057,787) 5,210,434
<HA71E>
(S - A=)
- FSR} AREEHOH | A ART AL | oM Zh2 =2oH
2O3|2AR 8,859,788 - (4,460,954) 4,398,834
HA2ES2SUAIRA 1,260,000 - —~ 1,260,000
ATEL 99,062 (53,783) - 45,279
S| 10,218,850 (53,783) (4,460,954) 5,704,113
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10. 71 E}AE

(D 71 A7)

AR A AL e) Yol g8t g,

i

= =Pl &1L
JIEf=8 At
Olz== 1,805,358,441 1,144,041, 7%
Olz===2] 15,832,040 9,628,535
25= 966,025 1,059,344
Ol2l==LH=2 2t KA 5,226 2,000,000
JIE HEesY s (14,261) (10,721)
2| 1,822,147,471 1,156,618,954
JIEH IS At
He= 181,741 -
H=HIE 628,054 920,389
SIIHOIAIREA 5,692,745 5,086,662
2 6,402,540 6,007,051
A 1,828,550,011 1,162,626,005
()97 R A7) F e R FNG e Gt 2

= =53] &)
plE=JTY 10,721 9,103
EARRE 3,565 2717
ARSI 4 - -
JIEHIS
CIEEN (25) (1,099)
2S] 3,540 1,618
pj[T2ET 14,261 10,721
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11. =5

b

712 A7 E AA A GE e WS v syt

(Sl & J)

=2 == Ho|
2ot0l=+=3 LIA=UIZ3 20,510,999 54,090,229
JIet=0l= 221,995,315 250,230,439
2 242,506,314 304,320,668
e stoll=3 LIA=UIZ3 14,201,275 6,958,515
JIet=0l= 43,849,298 32,196,473
2 58,050,573 39,154,988
LEHU=EA 6,010,544 14,014,989
& Al 306,567,431 357,490,645
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AFA sz gt F4 - A%
12. 2] -3
D71 A7 E AA A R e WelE e gyt
<G 7>
(&2l &)
-2 PPN OIXtE(% =9
20U 2SIZMLI | THE DAEGU BANK TAEGU 2.55 50,000,000
SHINHAN BANK 2.57 50,000,000
J.P. MORGAN CHASE BANK 2.52 50,000,000
WOORI BANK 2.57 200,000,000
THE BANK OF TOKYO-MITSUBISH! 2.52 55,000,000
URJ, LTD
WOORI BANK 2.58 50,000,000
QSZ2MLI | THE KOREA DEVELOPMENT BANK 0.17 105,530,000
A 560,530,000
s - 39,419,315
A Q|QIBtRIS 0.21 189,954,000
2] 789,903,315
<A7)e>
(B9 - &)
7= NIb OIRHE(% =
20U 2ISI2MLI | LANDESBANK BADEN 2.77 72,300,000
WUERTTEMBERG SEOUL
QSZMLI | THE KOREA DEVELOPMENT BANK 0.15 107,110,000
WOORI BANK 0.15 53,555,000
OCOMMONWEALTH BANK AUTRALIA 0.16 214,220,000
A 447,185,000
i - 242,220,268
=25 689,405,268
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= =ok &0
DIASAESEEM 1,396,521 2,327,347
NSE2SSEEM 147,639 6,810
J eSS 7,080,698 6,752,736
SAEEEM 609,180 609,180

25l 9,234,038 9,696,073

@) F71E3 A71E dA vARE g S A W2 o2 Ea U

<G>
(Sl : &)
By oF| Ko =osxy SEHIS(%
AIhEAH 100,000,000 - -
19| 9| BHHZOLE 76,114,022 1,396,521 1.83
JIEFR 5ot 113,588,280 - -
= 289,702,300 1,396,521 0.48
A7 D>
(SH2l : &)
By ok Ko ooy SEHIS(%
19| 9| BHHZOLE 217,319,112 2307347 1.07
JIEFR 5ot 107,110,000 - -
&1 324,429,112 2,307,347 0.72
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(3) F71 & A7)z

AA AFRZEGREA ol e

A<
Fd e

S

<F7IE>
(Sl - HR)
- O KHOH SYEXU AXHIE(%
2SN SES 5,600,876 - -
IIEHXSES 1,131,673,054 147,639 0.01
DIEEXSES 98,438,648 - -
A 1,235,712,578 147,639 0.01
<H71E>
(&) - &)
= ORI AHOH SEE SAEHIE(%
2 SES 4,141,010 - -
IEHXSES 465,133,928 6,810 0.001
DI2EXSES 187,822,839 - -
Sl 657,097,777 6,810 0.001
(4) G712 A7d A 7| bS5 92 o2 5yt
(&) - &)
= =l SO
Credit Value Adustnents 2,796,904 1,936,461
Market Risk Reserve 4,283,794 4,816,275
A 7,080,698 6,752,736
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OIAEZE INEES =Cht -
2,327,347 6,810 6,752,736 9,086,893
(916,105) 138,947 327,962 (449,1%)

(14,721) 1,882 - (12,839)
1,396,521 147,639 7,080,698 8,624,858
(&2 &)

OIAIES S N=SES I -
2,791,652 225,709 12,875,456 15,892,817
(291,549) (196,868) (6,122,720) (6,611,137)
(172,756) (22,031) - (194,787)
2,327,347 6,810 6,752,736 9,086,893

6)F7) 2 A7) F BrEYRAe] AEY e e PaUn
(29l : &)
=} AFE A28 J|eion
- - - 609,180
ECEET
=} A A28 J|eion
609,180 - - 609,180
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<G 7>
(CHe| : )
2= OFR 20H(Z51) KHak =7y
olxIE A At 177,112,940,865 2,171,737,388 2,080,305,099
s 14,215,439,200 249 406,960 202,837,639
AT 191,328,380,065 2.414,144,348 2,083,142,738
Ssiat ol 25,061,280,003 303,510,047 273,686,668
Agt 07,476,656,835 817,260,138 836,964,816
s 133,532,102 1,040,790 1,039,991
AT 52,671,468,940 1,121,810,975 1,111,691,475
=] 243,999,849,005 3,535,955,323 3,394,834,213
(Z=1) orx =M 215t [ 2I5F HeHoll CHaH +E QEP|Z= Hor2MS 9|5 TH 215+ HeHoll CHallAIS
HQlol5t Hot 2SS J1F=02 BJ|2F S22 S| I IEES HE510] SHAFIISLICK
<HA7E>
(CHe| : )
2= OFR 20H(Z51) KHak =7y
olxIE A At 147,902,223,199 2,819,465,980 2,789,474,616
s 19,512,774,200 449,940,899 372,485,042
AT 167,414,997,399 3,269,406,879 3,161,959,658
Ssiat ol 19,935,368,565 218,954,011 0207 543,674
Agt 21,370,530,042 743,430,455 755,436,506
s 1,838,924 64,818 79,486
AT 41,307,737,531 962,449,284 983,059,666
=] 208, 722,734,930 4,231,856,163 4,145,019,324
(Z=1) orMaohe 215} [ 23 H2H0 CHEHAIS QIBID|ZE HIt=HS, 215t O 215H HeHoll CHahAlS
OHRIQI5 H2HS D|Z=02 B1)I12 BE2Y &1 M) I=ES ME6l0] SHIRSLICH
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=il 62,782,978 58,937,172 242,406,960 202,837,639
A 1,297,863,473 1,283,001,277 2,414,144,348 2,283,142,738
Sat
Soid& 278,156,168 255,369,153 303,510,047 273,686,668
Sotag 384,397,789 392,998,814 817,260,138 836,964,816
Sotsd 1,035,093 1,033,541 1,040,790 1,039,991
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Al 1,961,452,523 1,932,402,785 3,535,955,323 3,394,834,213
<HA7] >
(EEHESE)
)0l I\ SRE IO
2= (201 APA) THSALE
102! PR, Krak =3
WEREE
OlXI=zA S 1,061,167,195 1,084,498,439 2,819,465,980 2,789,474,616
=il 83,622,424 74,553,395 449,940,899 372,485,042
AH 1,144,789,619 1,159,051,834 3,269,406,879 3,161,959,658
Satn
Soid& 228,893,521 253,327,756 218,954,011 227,543,674
Sotag 477,752,095 455,831,689 743,430,455 755,436,506
Sotsd 185,852 134,608 64,818 79,486
AH 706,831,468 709,294,053 962,449,284 983,059,666
Al 1,851,621,087 1,868,345,887 4,231,856,163 4,145,019,324
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AFA e et =4 - A%
DE71Ed A7 A4 e s 292 a3 Zdsyy
(Etel: &)
= =Pl I
CheEHIS I HEg 15,448,146 19,390,757
CiE=tls He(E)uds 4,645,868 (3,942,611)
tiE=tls & 20,094,014 15,448,146
2) G715k 7] F HEEF BAAEAYND) B fEF0F wdF 2ol e o
23 24U,
(el &)
e =5] &I
101 20,729,631 18,320,989
Che=E=HI= S(8h 4,645,868 (3,942,611)
(iEEtl= s 23901014 16,083,763 22,263,600
) B71ek 7] AR e] o] YA mAH AN H= da EayTh
20138 18 12 2 20128 18 12 2
T30 ylcsy]
2013 128 312 X 2012 128 31 X
HEHEY 2014 3% 31 Hesmy 2013 3% 31
(&=l &)
&* = MI3(E) I MIB8(&) |
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71% GEaR BNPP159] VaR). 12} W17 %= (Delta, Vega), 22F 717 % (Gamma, Vol
ga)ot 5 #HH thE Greeks (Vanna 9 71EF 5)5°] AHFH T

@ VaR

Value—at Risk (VAR):= A3zl 717+

== 2~
5 oo 1 U LB SR NA T pul
ANA 7HA 3 Y= LEZ QA 7T = = HdlEA YUt VaReE 73 4
1 Azl =YY ¥ 1 32 A A o & Ao Heds Fofskal, 17
o tigk A7

12 ¢ & &4 Z2AEYY. (VaRY 57h. VaRe BE Al s
AL Bl sk AEA Q] Sy 2P R VaRe =

25014 4= A5YT BNP Paribas 9] GEaR+= 99% 21 2 g=<=o A 1 Day 9 H.7]
= AGgelA Artels AS HH o2 sal Yt GEaRE Monte-Carl

oS AHEFI Qi ol MAYH NFARE A s Fgel ¥

@ WE) 2" (Back-Testing)
VaR 229 A& ASsH7] flote] da = AA &9 9 7P &9 3} VaR 4t

WE| Y 2 v AAJske], Abd el A A B e 99% 5 23
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A7V FEZY L 7HA0l T8 dFE = v, T8 &, FALE
WA HEsg e 22 7 A asEe] HEtE vtgste] Edojd H viErte X E
] ool ek A7) e AAS A2 A Al 2 9717
o) F AU L2 2ot BxHo s 7P Aud e B4 s 28stal FY
thool gk 71 A 2 271l & W AA R Y

3) e

Al v A ARl SR 2o e A R R g H
A ARHES Ho} on ETAUE 0] YA wzlesaRe FE7HA
o, R}, 2 8 A%-9] =z sholl w9 RE FAS F5aka Qs vl
A= m)d gam 9y At 23 AR 2l A BuAE G st A Az
%7k mEy ekl B, FTAY By R B elsawd AR Bustel
g 9o wet g A2 Baels 23 g A B A AES FEsta sy ©
5t | Ho| e MY A g aawd Aozt zF Business A A S o] HA k=
gl A AYIE do] T3 YaAasts, olaxH Fo| A&} vy
2w @RS 4 SAFY

(=2

= o] lom, A3l = 7}
Zke] b A wof wizle] 250 ]l stol] WA Al 28 FEAYEaAE
g1, A4, B4, ZUH P gt A YA A S st BRI S0l Al Barskal gl
“Uth AFEaae] 54 9 BUHH2 A8 25 MRX (Market Risk Explor
er)E Eoto] HA S o] FolA AL AFUTE A Fo A2 RUHPE S 9
3t 3= 2= GEaR (Gross Earning at Risk— Value—at-Riske} =4 7§y 0. 2 4] 99%
confidence @™ over a one day horizon 2] &2 A-4) PV'01l 3% (Totaland per
time buckets limit), ]38+ @ B}o]|E E XA 3%, Country Issuer 3H=(= xHA

Expele) @ A= 93t EX A dtx(Intraday FX position limit)s©] <4 o}
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ARe A AN 54 g6 v 9186 g yrRgde 75
S, H e HEUOERY AFESRe F5ete 2004 79 1€ 5FH WHEY S
3 A 2T A8 AT AbEstal AUk ofel o] = 99% o T4l F

TZt} 1 Day®] 7130 719kstel A VaRE ®AI8HL 5
el Je)

=ll=l}
= o EJEA |0 =ll=l}
2el9E 4,967,553 2,601,205 8,703,861 4,455,412
gt ?/E 926,492 88,094 5,044,479 3,159,025
SAS I XF2 (2,038,929)
Var 5,020,925 2,658,848 8,787,045 5,575,508
sVar(PIJ | AHEH512| ZITH 24101 AreH) 14,745,814 8,543,358 24,799,434 24,799,434
= VaR 19,766,738 11,527,619 32,707,270 30,374,942
Ehel - H)
M|
= o EJEA |0 M|

2el9E 8,989,220 3,575,928 25,601,419 5,144,260
gt ?/E 1,237,968 161,093 7,141,459 1,219,441
SASD R (820,745)
Var 9,133,629 3,634,796 25,761,403 5,542,956
sVar(PI0 | AH2H512| ZITH 2A101AreH) 12,100,125 7,173,888 25,047,308 15,692,336
= VaR 21,233,754 4,585,877 41,666,305 21,235,202
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=2 Sy
= % Pttt 2 3 = A Pttt
AUD 17,739 16,674| AUD 31,764 35,303
CAD 156,836 185,401 CAD 160,678 172,897
CHF 389,899 463,461 CHF 118,813 139,379
OKK 969 189  DKK 4,661 885
EUR 108,687 188,277| EUR 99,343 140,695
GBP 16,310 2830 GBP 16,848 29,162
HD 16,136 219%| HD 7,691 1,063
PY 108,964,141 1,094,719 PY 75,040,078 936,125
NOK 10,826 1,879  NOK 37,235 7,139
SEK 179,374 29,487| SEK 179,374 29,516
SGD 230,377 191,846| SGD 1,550,918 1,357,798
uso 166,387 175,588|  USD 161,517 173,000
AED 2,886 829| AED 334 97
KWD 8,157 30,525 KWD 6,337 24,136
SAR 2,099 591 SAR 2,009 600
PLN 50,000 17,556 PWN - -
EUR 36,838,250 53,646,070 EUR 42,432,250 60,095,098
usbD 218,999,163 231,109,817 USD - -
usbD 50,000,000 52,765,000| USD 50,000,000 53,555,000
EUR 126,489,524 184,201,635 EUR 68,358,552 96,813,483
usbD 1,402,887,748 1,480,467,440| USD 1,355,518,944 1,451,896,341
EUR 7,124,908 10,375,718|  EUR 2,161,700 3,061,530
usb 3,930,066 4,147,398 USD 862,875 924,225
EUR 12,069,030 17,575,646| EUR 33,821,835 47,900,513
usb 51,933,655 54,805,586| USD 25,442,639 27,251,611
EUR 6,710,455 9,772,167| EUR 1,699,043 2,406,286
PY 5,500 55| Y - -
HD 1,586,356 215,887 H<D 2,166 29
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AT AL e A - A%
=Pl &Y
= 2 3 = % 2ISHEkAtoH 2 3 = A Pttt
usb 809,209,389 853,958,668/ USD 613,257,529 656,860,139
=XEAHEN EUR 51,225 74597 EUR 438,833 621,501
GBP 23,462 40,839 GBP 18,992 32,873
HD 2,362,436 321,504 HKD 1,790,854 247,460
PY 1,180,286,077 11,857,862|  JPY 12,824,473 159,985
NOK 74,604 12,947]  NOK 54,658 10,479
usb 814,213 859,239 USD 3,073,49% 3,202,022
AED 2,7% 792| AED 17,653 5,148
KWD 2,817 10,541 KWD 6,773 25,7%
SAR 2,226 626| SAR 8,135 2,323
THFEE | 2,968,587,642 2,408,209,907
2/stll== CHF 265,159 315187 CHF - -
EUR 16,731,872 24,365,955| EUR 172,361 244,107
SGD 5014 4,175  SGD 1,318,736 1,154,527
usb 31,616,845 33,365,257| USD 35,250,074 37,756,354
/320U UsD 100,000,000 105,530,000) USD 350,000,000 374,885,000
A2l2/3tXt = UsD 180,000,000 189,954,000f USD - -
OIXIS2=2EHS EUR 4,937 7,189  EUR - -
JIEFTH CAD 297 295 CAD 297 319
EUR 12,129,450 17,663,633 EUR 2,474,547 3,504,602
GBP 992 1,726 GBP 1,420 2,458
HD 5,146,137 700,338| H<D 1,273,167 175,926
PY - - Y 17,111 213
usb 912,113,630 962,553,514| USD 409,913,423 439,058,268
SGD 385,133 320,720| SGD - -
=XIEAHEX EUR 18,208,800 26,516,747| EUR 117,006,197 165,711,197
JFY - - Y 1,100,000,000 13,722,500
Usb 668,037,529 704,980,004| USD 338,037,529 362,071,997
A2 2et= XISt EUR 148,600,000 216,400,236 EUR 84,000,000 118,965,840
Usb 1,125,000,000 1,187,212,500| USD 1,347,600,000 1,443,414,360
SRHEA 3,469,891,476 2,960,667,668
2) 79 A9
FEP e Age] olAg WEOR A FFAE AAWsA o 9na Y
Ut Ede]q mA M Hean F2 AW VarRE S FalA Bl H 3 gy
M Eeo]g EA A theteli FeWRA L FAA ol e MetE Z4T &
BeIsh FARERE A WA AR o]z}? P A ol 6 g



D713 A7) A A v EGoeld XA thEk T2 A B A A
o2 g5y
<G 7]E>
(St - @)
_ OI R0l ZtA XA 27
= 0~3H 36 612K 1~3u CEES] ]
SABITA|
OIRHOIH AR A
22 202,978,868 - - - - o02.978,888
EOINONZSRIAL | 506,487,842 - - - - 506487842
HEIrs2E Rt 10,007,500, 20085509 110,139,774 269,669,265 - 400872,048
SR 024,086,558 1,500,441 - - 2000000 227,608,999
JIERRRA 5,206 - - - - 5,206
A 043,566,014 21,577,950  110,130.774| 260,669,265 2,000,000 1,346,953,003
OIS L A RH:
Ofl 227 205,490,704] 22,515,154 - - - 228,005,858
xHeI 455,000,000 - - - 30419315 494419315
A 660,490,704 22,515,154 - - 30419315 722,495,173
G 083,075,310 (937,204)|  110,130774| 260,660,265  (37,419.315) 624,507,830
Cx N 0B 075310  282,138,106] 392,277,830 661,947,145 624,527,830
e 21.00% 20.95% 29.12% 49.14% 46.37%
BEEN
OISOl AR A
22 2,366,630 - - - - 2,366,630
=R 135,358,176] 218,486,784 002000 138696574 1,504,519,868 2,089,004,311
=XEHE 13,178.948 - - - - 13178948
A3 150,008754) 218,486,784 002,000 138696574 1,504519,868 2,104,639,889
OIS L AL RH:
Ofl =27 32,178,461 4,978,905 6,691,932 - - 384928
Uy 095,484,000 - - - - 295,484,000
=XEHE 1,380,588720, 548,530,000 198,396,400 7,585,367 - 2,135,109,487
b 1,708.251,181  553517,905] 205,088,330 7,585,367 - p474440785
P (1,557,347,427)|  (335,031,121)|  (203,085.423)| 131,111,207 1,504,519,868| (369,802,896)
T (1,557,347,427) | (1,892,378,548) | (2,095,433,971)| (1,.964,302.764)|  (369,802,8%)
S S (74.00% (89.91% (99.56% (93.33% (17.57%
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AFAZ dig 4 — AH
<A7E>
() B2
_ QPN ESIETAT FNTEE]
= 0~3H 36 612K 1~3u CEES] ]
SISITA|
OIXj4-0l AT AF
H220%12 301,082,013 - - - - 301,082,013
COINDNZBRIA | 534,323,534 - - - - 534,323534
WEIHS2 SR 20,016,195 113,366,745  100,651,347] 120,206,154 - 354,240,441
S EN 461,996,994 - - - - 461,996.9%
JIERKHAH 2,000,000 - - - - 2,000,000
A 1319418736 113,366,745  100,651,347| 120,206,154 - 1.653,642.982
OIXIH | 2L T:
Ol 5 243,783,886 20,461,542 - - - 264,245428
I 72,300,000 - - 2046080  150,174188] 314,520,268
A 316,083,886 20,461,542 - 2046080  150,174188] 578,765,696
ci Y 1,008,334,850 P.905203 100,651,347 28,160,074  (150,174,188)| 1,074,877,286
SR 1,003,334,850| 1,008.240,053| 1,196,891,400| 1,225051,474| 1,074,877.286
S 2HIB 60.67% 66.29% 72.38% 74.08% 65.00%
2ASFEA|
0| Xj4-0l AT AF
H220X12 3,046,803 - - - - 3,046,803
S EN 52,700,972 97,520,302 - 8898757 1522338770 1.741,497,801
SREHE 4,397,588 - - - - 4,397,588
A 60,154,363 97,520,302 - 898757 15238770 1.748942.1%
OIXIH | 2L R:
(BT 20,350,900 5,053,450 6,792,124 - - 3219474
D] 374,885,000 - - - - 374,885,000
SREAH 1,585,200,364)  310,228430] 201,366,800 7,081,300 - 2103,885,8%
A 1,080,445264) 315,281,880 208,158,924 7,081,300 - 2,510,967,368
o A (1,920,290,001)|  (217,761,578)|  (208,158,924) 61,847,457 1,522,338,770|  (762,005,176)
S® Y (1,920,290,901) | (2,138,052,479)| (2,346,211,403) | (2,284,363,946)|  (762,005,176)
S YIS (5109.80% ()122.25% (9)134.15% (9130.61% (9)43.57%
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st A% @A FEANE FANTS et gEUT olee] TRE E
A & 71202 B A e At ATEES GO A4 50| U v
<F7E>
(21 ®l)
o= HE =1 Ky e=Esnl} TS =D
=N 1JHZ0IGH | ~30H=0IGH | ~12JH&0lst |  ~5&0lot 58 =1t Al
=82
MHA=FFH 3,394,834,213 - - - - -| 3,394,834,213
Ofl==S2TH 34,712,274 96,469,487 141,686,076 34,406,685 - -| 307,274,522
THALTH 39,419,315 750,535,202 - - - -| 789,954,517
JIEFSTH 498,794| 1,765,938,542 40,007,523 16,541,618 - 232,623| 1,823,219,100
=XEAE 7,585,367| 843,515915| 538,214,011| 748,759,937 321,186 -| 2,138,39%6,416
B 3,477,049,963| 3,456,459,146| 719,907,610| 799,708,240 321,186 232,623| 8,453,678,768
HRIAE
OIAIESHE 289,702,302 - - - - -| 289,702,302
INEE=ES 1,235,712,578 - - - - - 1,235,712,578
B 1,525,414,880 - - - - -| 1,525,414,880
<H71E>
(S5l : &)
o HE =1 Y e=ESnl; 1S =0
=N 1JHZ0IGH | ~30H=0IGH | ~12JH&0lst |  ~5E0lot 58 =1t Al
=82
IHA=sFH 4,145,019,324 - - - - -| 4,145,019,324
Ofl==S2TH 61,048,744 66,350,803| 198,519,200 32,571,391 - -| 358,490,138
THALTH 242,220,268 447,192,108 - - - -| 689,412,376
JIEF=XH 1,928,872 1,080,305,439 1,730,073 17,608,568 33,959,000 10,595,099 1,146,127,051
=XEAE 7,656,581  934,065,166| 652,524,517| 514,955,078 - -| 2,109,201,342
B 4,457,873, 789| 2,527,913,516| 852,773,790 565,135,037 33,959,000 10,595,099 8,448,250,231
=HRIAE
OIAIESHE 324,429,112 - - - - - 324,429,112
INEE=ES 657,097,777 - - - - -| 657,097,777
By 981,526,839 - - - - -| 981,526,889
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A7t A0S A DA Akl AEo e A A- - 224~ 94
o oF L QAo Q8] WA 5 ol &4 AFL T AH o] 2ha)
ojof 3k 93 kg sl zpake]l 715 ou|dyt), A HS S0 5AFA A
o LA AFHRIEAH, A A7 ALE AlALetar, BISHI & AFE ol
o] 43tk
32. gAY HTE B
(D 71 A71d A 582 HE g5 < a3 g5yo
<G 7>
CEEREE)
o S |2=0l0lAl HEIks o2y =

e =L =L AF A &
oxI2 - - 206,492,012 206,492,012
CO|HOH2S XA 506,487,842 - - 506,487,842
THE SR 3,535,955,323 - - 3,535,955,323
HEIIS28 XA - 400,872,048 - 400,872,048
=R - - 2,308,990,816 2,308,990,816
JIEKHAH 3,847,752 2,035,931 1,816,263,783 1,822,147,471
SXEAE - - 13,178,948 13,178,948

=y 4,046,290,917 411,907,979 4,344,995, 564 8,803, 124,460
<K 71>

(EEREE)
- SD[20l01A] =)= o2 =9
- 28Xt 2STAH 2F T =

oxI2 - - 311,457,601 311,457,601
CO|DHOH2 S XA 534,323,534 - - 534,323,534
THE SR 4,231,856,163 - - 4,231,856,163
HEIIS28 XA - 354,240,441 - 354,240,441
=R - - 2.196,377,510 2,196,377,510
JIEFKHAH 1,915,775 1,607,762 1,153,005,417 1,156,618,954
SXEAE - - 4,397,588 4,397,588

=] 4,768,095,472 355,848,203 3,665,328,116 8,789,271, 791
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—

) B71E3 A71E A 24 555 Had Aa S vt EEyh

<F7]E=>
(&t - d )
Ct)| £ 0l10| Al AI2IS 2
PRSI 3,394,834,213 - 3,394,834,213
Ol 4= 2 H - 306,567,431 306,567,431
X2l 2 1 39,419,315 750,484,000 789,903,315
DI EFSTH 498,794 1,822,720,306 1,823,219,100
SXNEAH 7,585,367 2,128,250,721 2,135,836,088
S 3,442,337,689 5,008,022,458 8,450,360, 147
<71 E>
(Sl M)
=PI =I]PN A2t E 20} _
= =282 ZXH3B2 e
PR 4,145,019,324 - 4,145,019,324
Ol 2= 2 K - 357,490,645 357,490,645
X2l 2 T 242,220,268 447,185,000 689,405,268
JIEHR A 1,928,872 1,144,198,179 1,146,127,051
SXNEHAE 7,656,581 2,096,956,454 2,104,613,035
B 4,396,825,045 4,045,830,278 8,442,655,323
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AL Abol ] ARl A 2
3 RS ROERER
RAe] FFHE TN FRFAS et FH O FAFY
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U w8 dE 7R A Y FAEA = AN T4 E = 74U

o rfx ol
©
=
rlo
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AV
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iy,
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i)
By
30
rir
it
1%
lo
i}
i)
AW
au) oLl

=S
=N, K& 2R8 #3L0XS2 It MO SEIIKIE LIEHRSLICH
Hesd X&EO0| 278 SSHA2 LEEOZ SEAFUA DAIT=E AIZIE0 J1=0t0 MEEL

Ch XIE2 st=0l S5 DUU= HREIEBAIZIARR!KS, NCE 1211) KBPE 01&56tH, XAl
HEO! JHAIEBAISIAFR! Reuters 2t Bloomberghl Al AFEE! X2 E THA2I SEIIXIZ I
01=5l2 U&LICH
OiEAE OiaHte HUAHSE & iAo Z Z2FELICH ELHUIA HHelisls THEAES

SO DAIE = AIEIREM D=0t SHIIXIE MG, 01218 IMMAES2 SEIIX| ML
A& =101 ZEELICHL ZQIMMASC FR0S, 243 AIEUA SASH )2HE Sot
O AIEDHAS AFEGIHLE BIZEESIAIZOIA AHEE SASE AIEDIEE £ 2 e dR0=
==& 201l ZEELICE 0] 201 &AstE AIZ0IA HelEIX| = THEAE2| SEIIK= g4dst
E AN DAIZ= J1AE0] 22 SHIIXIEID 0 2ol SEIIXIE FEHELICL 3T
IIRIEOIE 2lst = E4GIE AN 2S)Is6 RIS 2HZ SILICH E43I=Al
SO 2= IIsSoH U2 SUBHSE2 caliationZH&H 0l 2loh ZEELICEL X&2 SEIIXI
GIIE <IoHA valuation adustmentE AFZEILICE Market Risk Reserve & Credit Value Adiustm
ent(CVA) S2| valuation adustments SollA SEIIXIEILE 6td USLICH

[e]3

|_\
|=

CHEMZ, I XIE0I 2R3t10 A= Z=HALIIH1E OILHOIALE st HBC= XAl CHalME
EbRtAE R = HFIH0| SEIXIQ EelFQl 2ARXIQ! 2122 2HFEILICE BiE3aelel =I(XQ1 A0 Al
ABAHE &2 OtAS grEeiti 27| (HESLICEL 12122 eiet ¥RSH0| Z2=2 SEIKIt 2

H CEX g2 A2 28U
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