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<H7IE>
(2191 : ®2)
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& o o) o <
(1) G712 A7 A FA=gA4e] W92 b2 25U
<G7IE>
(9l &)
=10 Ce = =2t A2t} RS Ao SR
JIEIE R0 2RIIX| SH 28X (F)
=231 350,000,000 355,970,224 342,362,081 - 342,362,081 342,362,081
EEN 650,000,000 648,592,632 643,377,162 - 643,377,162 643,377,162
AT 1,000,000,000 1,004,562,856 985,739,243 - 985,739,243 985,739,243
ANASIIL =X A
B 60,000,000 59,541,000 59,749,295 (120) 59,749,175 59,749,175
= - - - - -
A 60,000,000 59,541,000 59,749,295 (120) 59,749,175 59,749,175
EXN2EXAH B 1,060,000,000 1,064,103,856 1,045,483,538 (120) 1,045,483 418 1,045,488,418
(F1) JIEIZZ2 £ -2FIIX & 2 LA 2EH IS EAZHS DL {1 411 LICH
<A77 >
(9l &)
=10 Ce =L =2} AtS2D} == Ao SR
JIEFE R0 2RIIX| SH 28X (F)
B 460,000,000 468,874,528 460,840,445 - 460,840,445 460,840,445
EEN 790,000,000 789,019,471 786,319,420 - 786,319,420 786,319,420
A 1,250,000,000 1,257,893,999 1,247,159,865 - 1,247,159,865 1,247,159,865
AAS2IL =N A
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= - - - - -
A 60,000,000 59,541,000 59,658,639 (120) 59,658,519 58,298,807
EXN2EXAHEH 1,310,000,000 1,317,434,999 1,306,818,504 (120) 1,306,818,384 1,305,458,672
(F1) JIEF L2 & -Z2FIIX =8 2 LA 2E IHASEAZHS ML 22628 I LICH
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=St
177,848,192 164,513,889 - 342,362,081
533,925,486 109,451,676 - 643,377,162
711,773,678 273,965,565 - 985,739,243
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S TE=D~5E0ILH RISES; A
=St
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199,745,400 586,574,020 - 786,319,420
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260,050,981 1,046,767,523 - 1,306,818,504
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(D F7Ies A712 A dE=Ade] FAANS 2 =3 254t

=5 ==} |
2ASHES 1,642,961,385 974,140,826
QBHES 575,812,667 794,291,527
LIZ4URAA - 217,421
o5& 2,500,758,612 1,969,516,810
KASIEATHA 373,605,230 276,561,138
QS HELTHA 1,351,054,669 866,302,530
OHQlelE 164,866,462 817,831,631
QU SHALZ ALTH 17,345,220 2,752,505
SHOHRH 2RO - 160,000,000
((VE==S=r=)) (16,024,479) (12,099,919)
=2yl 6,610,379,766 5,849,514,469

. ol ol

e a3 I (%) =30 HIS(%)
=8 1,393,093,883 21.02 769,732,844 13.13
HIZ=H 3,600,522,486 54.34 3,397,476,603 57.96
MNBIAY 196,434,283 2.96 206,414,479 3.52
JIEF 1,436,353,593 21.68 1,487,990,463 25.39

S 6,626,404,245 100.00 5,861,614,389 100.00
(1) 40| HEAR SUS UEBYS viea SuaL,
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2) =7hd Bt
(2191 22
=l sl
T FESH HIE(%) =N HIE(%)
gt= 3,503,223,842 54.22 3,734,329,749 63.71
= 836,109,318 12.62 332,261,627 5.67
OFAIOt 1,101,837,174 16.63 964,287,449 16.45
JIEt 1,095,233,911 16.53 830,735,564 1417
=l 6,626,404,245 100.00 5,861,614,389 100.00

@) REAA) ALANY BF

F7IE A7)E dA EAd A8 vt 2ayh

=pJl=I;
= 12)Hg_j|mgggg SHPDIZEDIHAEEA SH 4 =
=3 e 24k 0jolAl NI
A 6,284,969,127 276,424,493 48,552,396 6,609,946,016
[eES:] - - - N
ES - - - -
302 - - 11,383,442 11,383,442
ZE24 - - 5,074,787 5,074,787
ST 6,284,969,127 276,424,493 65,010,625 6.626,404,245
(&2l &)
|2
= 123@_3@5@3@ SHPDIZEDIHAEEA SH 4t =
=3 e 24t 0lolal 24k 014
A 5,572,224,077 214,285,666 45,418,501 5,831,928,244
[eES:] 4,290,240 - - 4,290,240
ES - - - -
302 - - 20,648,679 20,648,679
ZF24 - - 4,747,226 4,747,226
ST 5,576,514,317 214,285,666 70,814,406 5,861,614,389
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:>|.1:r
r
2
)
rot
i
19
we
>,
o
19
o)
=
18

=l
= 12)@_3@@@3@ SMDRIIONIEE =5 Uy -
R 244 01014l 4 014
2EA 2,880,093,641 41,873,176 48,552,396 2,970,5619,213
s - - - -
JIEH 383,793,752 4,213,146 - 388,006,898
gl 3,263,887,393 46,086,322 48,552,3%6 3,358,526,111
(1) &I HEMNH SH2 HESE3 2l ML
(el &)
S|
= 12]H%_j|u|¢|gd_:g A2 IICHAISE=A SE A o
R 2440|014 24 ol
HEA 2,046,533,701 46,292,293 45,418,500 2,138,244,494
s 140,000,000 - - 140,000,000
JIEH 640,876,480 2,283,754 - 643,160,234
A 2,827,410,181 48,576,047 45,418,500 2,921,404,728
(F1) 47 SN SUES U523 vd SHLICH
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971 %3 A7 A4 dE AR Fh el wE gedgae] AR o)
asun

<G7IE>
(&9 &)
=2 HEEIt Sl 22|
s HEse3 =53 e =53 H=se3 s tEse3 HEse3
HIE(%) HIE(%) HIYE(%)
EEii e - - 0.00| 1,642,961,386 1,798,514 0.11) 1,642,961,386 1,798,514 0.11
2sithEz - - 0.00| 575,812,667 1,261,877 0.22| 575,812,667 1,261,877 0.22
ARl2BtES 16,458,229 8,985,165 54.59| 2,484,300,383 1,529,529 0.06| 2,500,758,612 10,514,694 0.42
SHHETHA - - 0.00| 373,605,230 250,450 0.07| 373,605,230 250,450 0.07
2ISHHESTHA - - 0.00| 1,351,054,669 2,020,977 0.15| 1,351,054,669 2,020,977 0.15
il - - 0.00| 164,866,462 175,768 0.11| 164,866,462 175,768 0.11
2USFAL2ALH - - 0.00 17,345,220 2,209 0.01 17,345,220 2,209 0.01
Sl 16,458,229 8,985,165 54.09| 6,609,946,017 7,039,324 0.73| 6,626,404,245 16,024,489 1.09

<H7E>

=2 HEEIt Sl 22|

BEE] HEseg= HEseg= BN el Ese=s Hz=se= =02 tEseg=s Esg=

HEES(%) HEE(%) HEE(%)
HstthES 10,000,000 - 0.00| 964,140,826 378,953 0.04| 974,140,826 378,953 0.04
QsthES - - 0.00| 794,291,627 820,196 0.10| 794,291,527 820,196 0.10
U=RatA - - 0.00 217,421 - 0.00 217,421 - 0.00
ARl2BtES 15,395,905 8,433,809 54.78| 1,954,120,905 1,870,444 0.10| 1,969,516,811 10,304,253 0.52
PSHHESITHA - - 0.00| 276,561,138 169,101 0.06| 276,561,138 169,101 0.06
2ISHHESITHA - - 0.00| 866,302,530 347,174 0.04| 866,302,530 347,174 0.04
i 28 - - 0.00| 817,831,631 78,723 0.01| 817,831,631 78,723 0.01
EHONZARTHZ 0= - - 0.00 160,000,000 - 0.00| 160,000,000 - 0.00
2ISFALZ ALK - - 0.00 2,752,505 1,519 0.06 2,752,505 1,519 0.06
Sl 25,395,905 8,433,809 33.21| 5,836,218,484 3,666,110 0.06| 5,861,614,389 12,099,919 0.21
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=3]

= 12048 Jiche S DI IICHAIZ LA =H ot -

& =3 e EN[I AL OIA!
3,319,622 346,489 8,433,808 12,099,919
Stage?t 2F 01 - - - -
HIAOR 015 - - - -
=HTMOZ OIS (628917) 628917 - -
2,559,899 70,788 609,253 3,239,940
1,159,803 (417.277) (57,89%) 684,630
6,410,407 628917 8,985,165 16,024,489
(S ®R)
|
= RPN DI IICHAIZ LA =F ot -
o =3 e A D[QIA] EONRIIN,
1,751,475 68,839 17,951,839 19,772,153
Stage?t 2F 01

=HTAOR OIS 199 (199) - -
=HTMOZ 0I5 (334,444) 334,444 - -
- - (10,108,551) (10,108,551)
58,035 2,572,652 609,252 3,239,939
1,844,357 (2,629,247) (18,732) (803,622)
3,319,622 346,489 8,433,808 12,099,919
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=9
= 1200 J|CHAl2 A DR IIHAZEA X A 5
=3 2440|014 24 01l
JlI= 5,576,514,317 214,285,666 70,814,406 5,861,614,389
Stage 2F01S
12903 DIt =Ed - - - -
SRR =EA (276,424,493) 276,424,493 - -
=S 2N(AY 3|4 J|EH S) 984,879,303 (214,285,666) (5,803,781) 764,789,856
J1g 6,284,969,127 276,424,493 65,010,625 6,626,404,245
(&2l &)
&)
= 120HE DIHAlR2Al ORI BEA =H et 5
=3 2440|014 24 01l
JlI= 4,739,403,489 20,147,195 33,109,632 4,792,660,316
Stage 2F01=
12003 JItidl=Ed 6,176,967 (6,176,967) - -
SRR =EA (205,393,860) 205,393,860 - -
=S H(AH 34 IEH S) 1,036,327, 721 (5,078,422) 37,704,774 1,068,954,073
J1g 5,676,514,317 214,285,666 70,814,406 5,861,614,389
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(1) 27193 A7 AA FEA GEFe] Yoo By oy
<G 7 E>
Cle| : M2
— Tl [l
2= HS 20} IS NEIES T F=go
AXAIE 2 2,634,478 (1,627,972) 1,006,506
HRESH 4,349,474 (8,506,006) 843,468
AEH XA 12,872,977 (8,250,013) 4,622,964
2 19,856,929 (13,383,991) 6,472,938
<H7 >
cHeo| : &S
[} Tl
= =20t IpINEIE SR Bz
AXAIE 2 1,798,048 (1,686,839) 111,159
HRESH 4,162,091 (3,452,503) 709,583
AEH XA 12,746,378 (7,383,704) 5,362,674
2 18,706,517 (12,523,096) 6,183,421
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<G>
CHe| © &2)
7 pJES =B He 2otak2t Il
AT L= 111,159 1,119,627 (31,100) (193,180) 1,006,506
gREsHt 709,588 443,802 (2,472) (307,450) 843,468
AEH R 5,362,674 496,391 - (1,236,101) 4,622,964
A 6,183,421 2,059,820 (33,572 (1,736,731) 6,472,938
<A 7>
2|« &)
7 pJES 3s e 2opak2t pJlel
AXAES 273,810 - - (162,651) 111,159
gdEssHt 821,791 265,144 (1,570) (375,777) 709,588
AZEH T A 3,911,184 3,288,310 (621,347) (1,215,473 5,362,674
=] 5,006,785 3,553,454 (622,917) (1,753,901) 6,183,421
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(D) A Eo] A4 H Fe
2229} gs) A E Rl Q148 Fole g BT
(Ekl: &)
e el bl
ANEZTHH(ZT) 48
FSEt 12,114,921 12,648,984
INE=ESN 758,056 97,394
2P 12,872,977 12,746,378
2Ot HIA(F1) 48
FSEt (7,685,340) (7,371,3%2)
INE=ESN (564,673) (12,312)
2 (8,250,013) (7,383,704)
YF=H 4,622,964 5,362,674
(F1) MPLEHES 'S =0 Z2HASUT
(9] : &)
o= =wlels rSWALE
CIASTH(ZT) =415
=S 1,363,039 1,361,850
Hl=s 3,638,128 4,568,589
2P 4,901,167 5,830,439
(F1) HRAEES JIEHRH 50l 28t ASLICH
7] 5 Z7he AL AR 496,301 8 DAL
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S ol &2

ARERRHAS| 2i0Hai2H|

FSH 1,208,664 1,195,111

INE=FSpN 21,891 20,362
2Ll 1,230,555 1,215,473
S| A0 CHSE Ol X I 2(Ss 2010 &) 102,483 93,455
EDlelAZ (2eldlol 28 - 11,580
E12IADF OHl A0k 2| A2(2elHI0l 228 330,840 357,438
| AR SHXNO ZEC X 42 HEelAZ(2eldIo Z&) 13,902 11,923

)

do

7 T 8o F dFF=ES 1,413,2764

-
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4
it
1%
1o
=
18
rlo

)
oo
=)
M
oj)
A
A

<G7)a>
(291 : Zi2)
= HS20} AR | AR LN
et LT 9,127,210 - (1,320,691) 7,806,519
M BSESYUAED 1,476,500 - - 1,476,500
A2EEN 83,026 (68,272) - 14,754
= 10,686,736 (68272) (1,320,691) 9,297,773
<H71E>
(2191 : H2)
= S0t T e Fmgo
et LT 6,660,804 - (1,278,832) 5,381,972
M BBESYUAED 1,476,500 - - 1,476,500
A2EEN 83,026 (50,214) - 32,812
&b 8,220,330 (50.214) (1,278,832) 6,891,284
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7,806,519

14,754

1,476,500
9,297,773

5,381,972
1,476,500

32,812
6,891,284

544,546

544,546

(586,405)

600,449

600,449

(586,405)

(18,058)
(18,058)

2,466,406

(17,922)
(17,922)

2,466,406

ulr
RF

10,317
10,317

5,381,972

1,476,500
32,812
6,891,284

4,781,523
1,476,500

40,417
6,298,440

<G 71>

w
oF)
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Bl

FSON;
ATEN

IH

w
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Bl

ATEN

il

A% A%
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471 3l

sha1 glom, 71 Aake] g4t

S
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H
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HAAE AA

o 4754 o)
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11. 71EpAFAE

(D B71E3 A7) A 7Tepabeke) W2 tha3 25y

= o Ty
eSS At

Ol==0IZHs=e 1,887,072 29,567,417
JIEt Ol 123,328,239 52,182,414
Olz===2 34,930,871 12,315,705
25 1,393,147 1,377,616
Olzl=U=atihz 100,554,453 -
e 262,093,782 95,443,152
H=SHIE 826,081 470,200
S 262,919,863 95,913,352

<A 7>
(&2l &)
o 1270 J|CHAIE DRI ZEA SH Hat -
= SASHOY | aargios BURPIR =
J= - - 3,526,357 3,526,357
Stage?t %1 0l=
1208 DT E&A SEICZ 0ls - - - -
HMO1Z2E I A Z2EA SFAHICZ 0|18 - - - -
stel - - (3,526,357) (3,526,357)
ol - - - -

- 61 -



{|m

W
olp

o]

&

14,602,411
14,602,411
1,228,476,852
198,385,134
1,426,861,986
1,027,719,157
65,754,434
1,093,473,591

oz

|

2,520,335,577

781,515,738

398,916,236
530,851,212

of
1,321,924,543

1,720,840,779

1,312,366,950

12,458,776
12,458,776
7|

DIEII-

o

3,033,207,729

371

A A
B |
B |

fe=

27=0=
7=

A

(1) B71¢3 A7)

13. 4

ol

Py

(%)

3.25

O

Ol Rt

(2) F71=3 A7

100,000,000
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= =PI &I
OIAZAESHEM 181,658 13,707
NESE2SELSEMU 1,029,640 1,576,711
SASZFMH 758,056 699,014

28l 1,969,354 2,289,432

@) F71e A71E dA vARE g S A WS o= AUt

<G7IE>
(2191 : H2)
i oty s HTHIS(%)
EEELES 206,058,946 17.967 001
EEWELE 2,690,715 - 0.00
Ael2BENE 1,001,916,679 156,766 0.02
JIEtRI2terE 434,945,000 6,925 0.00
2Ll 1,645,611,340 181,658 0.03

T= SFZ&rn SHEM HAHIE(%)
otEd 176,023,810 5,801 0.00
elstiEd - - 0.00
Ael2siiEE 372,639,040 1,000 0.00
JIEtRI2trE 487,693,500 6,816 0.00

28l 1,036,356,350 13,707 0.00
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<G7IE>
(Sl : H2)
e bR Kbl zcr=gy HTHIS(%)
H=HAZES 227,065,170 26,053 0.01
QAHNZES 1,212,535,158 744,836 0.06
O8RS ES 151,426,314 258,701 0.17
=] 1,591,026,642 1,029,640 0.24
<A 71>
(B2 E))
T bR Rfol ST HHH|S(%)
H=HAZES 178,998,877 10,696 0.01
AEENNZSES 1,035,159,167 907,944 0.09
NERSIN=IRES 132,937,599 658,071 0.50
=2yl 1,347,095,643 1,576,711 0.12
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(4) B71¢F A7) F n) A&k

rlo

U,
<G71>
chel : FR)
o 12002 DICHAIR SHDIZEOICIAIE -
T =4 =5 Oy AL O|QIAl e
JI= 1,580,811 9,606 1,590,417
Stage?t 257 0l=
12003 J|IHAIZBEA SERNILZ 0l 282,994 (282,994) -
THOIZEIIA SEA SR OIS (93,165) 93,165 -
2t (482,000) (9,606) (491,606)
JIEt 112,487 - 112,487
1% 1,401,127 (189,829) 1,211,298
<H 7>
chel : FR)
e 12002 Jlciale | EHDIZEDICH =
= ZA SF 04 2AF0]01Al |
JI= 367,884 28,825 396,709
Stage?t 257 0l=
12003 JIHAIZBEA SERNILZ 0l 78,603 (78,603) -
THDIZEIIA SEA SR OIS (9,606) 9,606 -
& 1,116,148 49,778 1,165,926
JIEt 27,783 - 27,783
J1g 1,580,812 9,606 1,590,418
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12
rlo

<F71>
(&=l &)
1272 D|CHAIR AR DI ZEA SH Hat
=2 SH
e 2ABYON | smoen | aod g
J|l= 2,333,904,092 49,547,901 - 2,383,451,993
Stage?t 2% 0l=
12008 DA EEA SEIRIRZ 0l 152,057,940 (152,057,940) - -
SXD12E DAl EEA SR 0l (238,782,429) 238,782,429 - -
TSUH(AE 3|2 D|E S) 872,055,145 (21,559,871) - 850,495,274
1% 3,119,234,748 114,712,519 - 3,233,947,267
<H 7>
(&=l &)
o 12042 J|HAIR XD IIHAIEES =E e -
= Sa = O =
I &4 Q1A
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BIPNF={slE=3 52,201,578 25,623,900
OIZMs=a2d 0IK=23 1,964,378 -
A 19,237,155,842 10,778,406,247
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= 5] )
<ol

e P 1
=XIECHOI K== 964,819 7,246
SXEXH0IKHIZ (48,499,523) (5.049.213)
19|93 = X F A0 XHHIS (57,345,114) (20,927,046)
29X D)2sE (20,408,447) (17,525,573)
ENEEL] (11,304,430) (10,586,228)
Ol STHOIKIHI 2 (3,512,186) (970,375)
SHOHEH SRRSOl (1,096,189) (434,237)
JIEFRE R HE A - (873)
SRHE0I X 2,500 6,100
JIEFIRi 9ol 843,963 -
Qs U THUAIE BRIl (1) 149,851,939 13,703,076
= 9,497,374 (41,777,122)

(1) S=2ARA] HeHOIA LA 2atatstEol2 M ASLICH

@) F71E R A7 A v A s ube 3 EA 2 A S AR A Al E R A R

CFEA opge) el e e g o,

Mt
0
©
~
w
wW
N
(@)
nNo
3
=
(6]
(@8]
\‘
|

INES: 267,872,746 - -
JIEHZAHIBIAL (351) 61,777,341 - 100,000,000
A 341,623,407 2,694,537,148 100,000,000

(3=1) JIEF 2t A3 Al= HIQTIOI2IBt D& % HIA T It elHt2 82l Xt3l A LI CH
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<A 71 E>

= M3t X223 nsge NsSES EESPNF=RIPS
=5 9,959,378 2,234,308,945 -
INES: 176,924,293 - -
JIEF 2tHIBIAL (521) 59,515,745 - 100,000,000
2l 246,399,416 2,234,308,945 100,000,000

(F=1) J1EF 2AHIBI A= HIAT

mwelstas & srauiutelsr28 el Gal A LICH

d

@) 7] AFRFT BAse] 37 L A7) F AN FEEF L FELH L

b/

= =P &0

ap240 44,701 61911
24248 (5,318,489) (4,025,387)

(5) B AR AR e mAsseuled BAH 2L BANS) FALEANE 5
Watar glom w A FA T Tt 2,

e}

T= OE=N
OltE2& = 680,000,000
A 611,869,813,135
= 276,704,654
2 612,826,517,789
Ssted HE 113,005,955,385
22 44,345,141,065
s 274,581,667
ey 157,625,678,117
A 770,452,195,905
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B) =8 yg~3a

(1) 7N&

T8 iR s ASYad, Ade s, FRd s, A=A B aE,
e, Al s, AgaTelaart slon, A2 o] e gliaas w447

HE o] &3te] AAA AL = VaR(Value at Risk) JEH 2 AlFststo] 54 2 &

D =4

FAAA AEET AAE Ads Tz, FA8k] oS Awgromyn Fa) A
Ao GlFeel maol Ha, A e & sr ekt sl A At R EE
ges Atk gy

2) S

ASAHL2 ARZATe] AAE, AN AR, ke DR, BEAEER
2 7P Sl A ARE B & AFH LRI HuP I, 3Ate] B
T AR A RS AR Frbete] SATYLE AHE BE AR b
F AL EE A HH R B, oA dd o] Foll= A & T8 A
71HRA AR E Uy
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3) ey
Aol g #e 7152 Group Risk Management (GRM)2] oA o}=] & 3.2 o]
Q) sl th&3 22 oAl 5l AAE AF YT

@ A }EJ—/‘VP g f Y

@ A9t <, Annual Reviews 918l 3344 5iola|opA|
A=A, ]x“’ﬂ’ﬂb AR dPFEolA FoAdUr. A&
upe} F3obalof A Fof Al 3] = B Sk
AN A B FAE ol B eF= oAl ik AL ol
ALl A3l A Aot

@ FEHEOoFAo} A oAl sl HAAS W oAl GA| 7o &R ofA]o}
e & F 229 ¥ 3] (Asia Pacific Credit Committe : APCC) ol A &%1& o5
th APCCO 1245 A& A4l 23 Haro 4199 3] 2] Comite de Credit de Dir
ection Generale (CCDG)9] 5%1<
@ AFNAM = thael FYolA A A R g2 we d5F-E Adsta sy

- 71 ALl e g gl HHEE ALS A AAPR LA A
AFEH 24 $0S 5 wj7hA)

- 714 o] of Aok A, gk g or o A A 9 Bt

- 71 e ofAlgte, oA =] Al H e

- e olgA g Aol e A x| kA ol 2xA ] Al2=HS] ValRiskE
3 A 23]

- 3= Fg7|HE g ol e A A7 ALS Reviewel T o] 219 3

Ll

A alof sk, 7€ 0 A% AR Tdvit

] (Annual Review)Z 24 af oF sk t}.
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D=4
AR E el e B4
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2 =A3}7] 93 AJeE = X]E_E-‘E 7] 8A o0 2 [ssuer Risk (437149 38), 19
]

71% GEaR (BNPP1& 9] VaR), 12} Y17 =(Delta, Vega), 22} W7+ %= (Gamma, Vol

ga)?} w47 AHH b2 Greeks (Vanna 9 718 )5 °] s

@ VaR

Value-at Risk (VAR)T= A3ll% 7|7kzoll "4 Al gHE5 o2 Qg A ¢F <t
oA 7HA AL e REEL A 7T = = HAEA YU S VaRe 73 4
1 Az SERd YT O X 82 AR o 2 Al e e Fofstar, 1
B2 ¢ & 48 Z2HAE YUY (VaRe 57h. VaRe EE Al Eo tigk A7
235 FAstaL vlaste A& 4 FYYT 28 B VaRe g Gst=d A
Sxo]2 4 35yl BNP Paribas ¢ GEaR+= 99% A1 2] g=<=o| 4] 1 Day¥] H.7]
7ke]l VaRE AgkslAl Aitel= AS HH o2 ka1 JFYH G Monte-Carl

EaR+
oS ARESEaL Sl ol = HI AN AL ARE 7HA AL A4 ] = A5l 2HA

-

@ e ~¥ (Back-Testing)

VaR o] A44S PF5] 9A5tel Az AAl £o) D g £ VaR
% A vashs WeAY S oY A se], Abdle] BAE A FE 99%F 23}
ahe &0l AnE Mas BAFUY

- 96 -



@ $ 7174354 (Stress Testing)
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g A 28 el MRX (Market Risk Explor

ol

SUTh A2

el

GEaR (Gross Earning at Risk— Value—-at-Risk®} &< 7jyd 2 =24 99%

2=

confidence @ over a one day horizon ¥4 . & A-4) PV'01

time buckets limit), 2|3}

3 9
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rf

A A Stop Loss #|getel] wet A= Qg 7Hs 3k &4 S st
A g Sa40la 44 A5 Hste] A RUH B AFY
=5 k Testing= &3l GEaR (VaR) 2@ ¢ A& glstar 9l

7] 91717l 2 E(Stess Test)g A dsto] A H43 Ast= A3 &
Zsto 7 Hgr o Alel a9 288 2aE #E8tE GEaR(VaR)E 53 XY H
Be Bekste] A AR daavdE st sy W Al FosE B
Bata v Toll= SAMNA A S St Fe WTEY] A4S HE, SdF
Yt} =3k vjd Off Market Transaction Checking xS Ea)] Ae)7t D43k A%
Aoz AQHA=AE Fdsta sy

7}

npAlg A 2 BT G, SlE FYET G G A SA] Kk o
A e 2] 7F Hobol JUoh g wjF AL A A3l A H Lo A EEk
AT #E By AR 2AAIE 93 U1 S2go] Hof 9lom, 9
71743 A] SA] AL E dof A YALAA S S skaL 5Tk

(3) VaRs

AR ARstE A~ S-S 8l v e sloA dast WRREE S 5
SR, FEAFUOEZRY AMESU S HASS] IFREPE S T3 A48~ &8
A 7| A A St Day®] X

a dHFYTh ofgle] ¥ 99% 9 @A E 7 1
y

(Bl &)

212
T g ljs ZI0H =l
=298 29,420,826 7,355,285 46,707,575 36,517,535
B8 4,742,104 411,619 15,673,964 10,665,525
P EAE DX - - - (9,334,245)
Var 30,250,032 7,316,517 46,882,255 37,848,815
sVar(RIJI1aH 252 ZIH A0l AFH) 45,280,738 27,679,000 76,367,468 42,902,652
& VaR 75,530,770 38,686,799 117,118,402 80,751,467
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(29 @)
&2
= =k ESEAS =|CH Sy

EEEE 8,750,253 4,020,167 25,990,706 7,975,450
e eIE 1,593,711 255,640 5,756,260 403,601
SAS IR - - - (441,188)

Var 8,841,723 3,979,680 26,029,307 7,937,863
sVar (DA =T 24101 AFoH) 42,308,915 15,698,886 61,206,969 43,817,739
= VaR 51,150,638 20,383,013 82,366,506 51,755,602

D # 919
B 9@ Aol A S| BAEA oI} Bt Wk oh]e} 957} obdl B =
TR AR, BAG) BHE ol wAsAl U,

97wt A7) A BahE AH T R A PRbele hgat i)
.

CEREEE )

=oll=l o
= 23 =A StEkAkoY 2 3 = A 2 StEtAkol

AUD 247,417 212,385  AUD 142,700 122,564

CAD 677,599 633,813 CAD 496,203 461,771

CHF 324,386 445,340|  CHF 788,596 1,023,180

SAR 39,288 13,243  SAR 39,288 12,406

EUR 1,390,296 1,878,568| EUR 116,921 156,947

GBP 552,488 844,019| GBP 456,910 731,170

HKD 7,266,170 1,181,116| HKD 2,810,955 427,349

ISR JPY 48,631,556 463,546  JPY 200,782,387 2,068,540

NOK 11,022 1,412|  NOK 11,022 1,480

SEK 4,915,002 595,551 SEK 68,228 8,941

SGD 1,835,059 1,730,662| SGD 610,779 535,739

usb 3,517,495 4,457,721 USD 4,459,613 5,286,872

CNY 70,289,999 12,783,417|  CNY 21,215 3,952

KWD 72,266 299,125| KWD 72,713 284,944

PLN 3,328 91| PLN 4,787 1,398

AED 2,715 937| AED 2,715 876

2=z usb 454,361,767 575,812,667| USD 670,005,506 794,291,527

2USFALZ ALK usb 13,686,751 17,345,220|  USD 2,321,810 2,752,505
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I=oll=y &I
= oH B SHEHArH o 2 StEtAkol
S p—— EUR 51,697,783 69,854,051| EUR 54,471,121 73,118,765
usb 1,918,176,092 2,430,904,561| USD 1,599,660,941 1,896,398,045
U=gFatA usb - - USD 183,400 217,421
I EUR 83,099,378 119,039,880| EUR 78,399,684 105,239,032
usb 36,160,800 45,826,582| USD 601,090,341 712,592,599
CNY 884,556,906 160,494,005| CNY 250,034,197 46,571,370
2SHHES A EUR 14,370,708 19,417,701 EUR 26,870,857 36,069,827
usb 924,124,487 1,171,142,963| USD 661,038,662 783,661,334
EUR 2,113,023 2,855,117)  EUR 425,626 571,334
SGD - -| SGD 185 162
HKD - -| HKD 200 30
SIET usb 101,089,473 128,110,689| USD 67,361,022 79,856,492
CHF 28,372 38,950 CHF 37,860 49,122
CNY 25,5838 4,643 CNY 12,333 2,297
JPY 54,755,487 521,918 JPY - -
AUD 5,030 4,318 AUD - -
CAD 168,227 148,003 CAD 254,431 236,776
EUR 43,266,773 58,462,064| EUR - -
GBP 1,266,328 1,934,532| GBP 231,427 370,341
— HKD 12,428,810 2,020,303| HKD 2,735,181 415,830
JPY - - JPY 104,031,070 1,071,770
SGD - -| SGD 5,000,000 4,385,700
usb 3 4| USD 20,838,641 24,704,209
CNY 2,699,910 489,872| CNY 4,292,301 799,484
PRI 4,829,939,859 4,574,504,101
AUD - -|  AUD 521,287 447,728
CNY 6,590,620 1,195,802| CNY 14,567,325 2,713,310
EUR 40,378,034 54,658,800| EUR 17,393,101 23,347,456
- GBP 30,099 45,981 GBP 280,120 448,262
JPY 21,430,809 204,274 JPY 73,230,646 754,451
CHF 23,572 32,361 CHF 1,317 1,708
SGD - -| SGD 536,132 470,263
usb 991,343,590 1,256,329,731| USD 898,600,096 1,065,290,414
DIXIS2A=EMR usb - -| USD 10,520,358 12,471,885
EUR 13,320,565 17,998,748 EUR 11,501,989 15,439,580
usb 85,887,135 108,844,767| USD 39,922,462 47,328,079
B CNY 7,303,177 1,325,088| CNY 1,946,722 362,596
AUD 2,595 2,228  AUD 19,615 16,847
HKD 6,474,533 1,062,435 HKD 6,494,502 987,359
SGD 342,535 323,048/ SGD 344,690 302,341
EUR 149,000,000 201,328,800| EUR 205,911,978 276,403,834
SRR JPY 2,730,000,000 26,021,814|  JPY 300,000,000 3,090,720
CNY 950,050,000 172,377,072|  CNY 244,000,000 45,447,440
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=oJl= &I

= 2 3= H 2 ShEHAroH 23tz A 2ISHEHArH
Usb 1,430,955,602 1,813,450,034| USD 2,517,037,529 ,983,947,990
AR|Q|SI=XIE X} EUR 13,277,333 17,940,333| EUR 16,050,667 21,545,452
usbD 1,845,105,153 2,338,301,761 usb 1,612,832,739 1,912,013,212
SHEH 6,011,333,077 6,412,830,977

2) Fel 914

FUNGL A o)A MEoR AT FEAFE AN ot 2aa g

Yt} Eglod A M) falsl Fe] 99 VaRES FalA welw i davth
WEWﬂ%Eﬂﬁﬂ o FalA wolAole] MEE 54T 5

GUTh FEdEs e
A9 28l Aol

E
b
e
ol
2
o
o
>
¥
19
1o

<G 7 E>
(9 Bl
O K==l AT AL/ S RH
2z &1
0~3M& 3~6Ha 6~12042 1~3& =Dt

BBHEAI
Ol Rb=C LA XA
EEEC = 5,192,870 - - - - 5,192,870
IIEU-SEIII S S8kt 415,550,922 - - - - 415,550,922
JIEtEZEU-ZHIIX| =& 8R4t 159,574,167 207,683,255 344,516,256 273,965,565 - 985,739,243
AASRI ST S - - - 50,749,295 - 59,749,295
CHETHA 882,080,425 236,010,000 359,666,667 538,809,524 - 2,016,566,616
JIERRFA - - - - - -

A 1,462,398,384 443,693,255 704,182,923 872,524,384 - 3,482,798,946
Ol X S =T
Oll===TH 398,916,236 - - - - 398,916,236
D EY-SEIINEHSERM 12,458,776 - - - - 12,458,776
SXEAE 1,105,231 - - - - 1,105,231

A 412,480,243 - - - - 412,480,243

te= 1,049,918,142 443,693,255 704,182,923 872,524,384 - 3,070,318,704
S5 Y 1,049,918,142 1,493,611,397 2,197,794,320 3,070,318,704 3,070,318,704
SR AHIE 30.15% 42.89% 63.10% 88.16% 83.16%

2ISHEAl
O Rp== ) LU XA
H3Y0IXIZ 25,511,817 - - - - 25,511,817
JIEFEZEQ-BEIIX| £ St - - - - - -
CHETHA 1,605,524,032 437,036,100 133,621,571 266,161,079 2,167,494,848 4,609,837,630
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O|Kp==of XA/ 3K

= 0~3H2 3~60HE 6~120H2 1~34 RISEsn =
SXEAE 15,762,776 47,292,000 - - - 63,054,776
| 1,646,798,625 484,328,100 133,621,571 266,161,079 2,167,494,848 4,698,404,223
Ol Rt SL U2 TY:
Ol ==S27H 781,515,738 - - - - 781,515,738
SXEAE 1,309,414,774 571,713,940 736,281,774 474,575,072 1,477,434,254 4,569,419,814
El 2,090,930,512 571,713,940 736,281,774 474,575,072 1,477,434,254 5,350,935,552
= Y (444,131,886) (87,385,840) (602,660,203) (208,413,993) 690,060,594 (652,531,328)
S5 Y (444,131,886) (531,517,726) (1,134,177,929) (1,342,591,922) (652,531,328)
A s -9.45% -11.31% —24.14% —28.58% -13.89%
<H71E>
(29l : @2)
O Rt==2 SHAU T/ S TH
22 22l
0~342 3~6HE 6~120H2 1~34 RSESn
HBHEAl
OIXt== 2 XA
EEENINE 3,316,215 - - - - 3,316,215
SIIE-STIIX = 2SIt 991,840,337 - - - - 991,840,337
JIEFEZEQ-BHIIX| £ St 90,013,713 39,951,785 130,085,484 987,108,883 - 1,247,159,865
A= = S - - - - 59,658,639 59,658,639
MEVEE] 739,299,659 204,759,448 170,000,000 296,642,857 - 1,410,701,964
JIEFRHAE - - - - - -
E] 1,824,469,924 244,711,233 300,085,484 1,283,751,740 59,658,639 3,712,677,020
OIXHH | E LS TH
Ofl =S TH 198,385,134 - - - - 198,385,134
&SI =EZERM 14,602,411 - - - - 14,602,411
EXNEAHNE 1,108,666 - - - - 1,108,666
El 214,096,211 - - - - 214,096,211
= 1,610,373,713 244,711,233 300,085,484 1,283,751,740 59,658,639 3,498,580,809
5 Y 1,610,373,719 1,855,084,945 2,155,170,429 3,438,922,169 3,498,580,808
SR AHIE 43.38% 49.97% 58.05% 92.63% 94.23%
2ISHEAI
OIRp=S AT
SSHUXI= 11,128,129 - - - - 11,128,129
JIEFEZEQ-BEIIX| £ St - - - - - -
MEVEE] 1,883,198,771 403,098,787 219,633,779 322,728,718 1,622,252,369 4,450,912,424
EXEAE 31,984,110 - - - - 31,984,110
E] 1,926,311,010 403,098,787 219,633,779 322,728,718 1,622,252,369 4,494,024,663
OIXHH | E LS TH
Ofl =S TH 65,754,434 - - - - 65,754,434
EA-SEIXEZ=SEFH - - - - - -
SXEAE 2,219,212,722 629,100,486 611,637,295 469,191,180 1,313,307,016 5,242,448,699
El 2,284,967,156 629,100,486 611,637,295 469,191,180 1,313,307,016 5,308,203,133
= Y (358,656,146) (226,001,699) (392,003,516) (146,462,462) 308,945,353 (814,178,469)
5 Y (358,656,146) (584,657,845) (976,661,361) (1,123,123,823) (814,178,470)
SR AHIE —7.98% -13.01% —21.73% —24.99% -18.12%
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=5) |
25,048,733 16,216,128
1,736,731 1,753,901
18,058 17,922
7,254,862 5,083,940
24,189,760 29,802,248
3,242,716 (11,827,128)
234,628 (113,093)
156,700,316 37,217,936
586,405 -
33,572 3,568
16,826,605,269 6,769,547,743
(210,208,377) (111,873,194)
(544,546) (600,450)
- (1,250)
(15,966,835,830) (6,781,144,561)
(482,996) 1,116,166
9% (18)
(10,632,819) (8,358,491)
- (290,025)
(851) 441
784,734 706,098
857,731,361 (52,742,119)
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()97 % A7) F 9YDE GFES F JYVFOR AT AN WEL
&3t g Th
(&l &)

= =Pl &)
LSS QIEH NHHRTH HE
UIXl= (879,346) (3,642,836)
D NEU-ZSHIRIEZERISH 555,477,611 271,344,174
Hati=E= (668,820,560) 73,224,662
2hE= 218,478,860 (461,986,292)
SOHEAR A 0= 160,000,000 (20,000,000)
A2 ALY (14,592,714) (2,752,505)
S2t2|SHHHS - 163,200,000
ARlestiE=Z (531,241,802) (100,060,729)
L= F oA 217,421 (217,421)
oHelelst 652,965,170 (232,250,494)
mEHMA (581,796,231) (488,111,294
Ol== (43,465,481) 276,105,606
HSHIS (855,830) 124,547
Ol2l==LH=2 A (100,554,453) 39,344,136
It A At (961,666,546) (62,351,356)
OIXl=2lgt (12,471,885) 9,355,959
O0Xl== (28,756,061) (109,384,599)
= MIAl 769,502 1,269,724
RIISHEASENS - (200,000)
CHEHAPR= (23,639) (934)
=9 12,149,981 525,616
Ol == TH 512,872,151 413,607,641
HeFIE (2,378,263) (28,446,246)
JlEtsE= 59,042 -
OIXISLH= S (1,099,738) 1,190,061

28l (834,612,861) (260,112,520)

- 122 -



) F7 H A7) = AFSF5o 2 Q3 Ao HEe vga3 gH5UL
<G 7>
(G2 : A=)
CEENE
T pJES nesizss |
AR2¢ J|E}
I=INFSPN; 3,309,998,700| (1,095,715,749) - - 2,214,282,951
ARI2F =X B Xt 1,933,558,664 422 683,429 - - 2,356,242,093
cIAEXH 5,930,439 (1,413,276) 102,483 281,521 4,901,167
<A 7>
(G2 A=)
FEENE!
= pJES nesizss J|g
AR2¢ JIE}
I=INFSPA; 2,923,325,506 386,673,194 - - 3,309,998, 700
ARI2F =X B Xt 1,947,919,476 (14,360,812) - - 1,933,558,664
2IAETH 4,455,355 (1,286,083) 93,455 2,667,712 5,930,439
G)F7 H A7) T LA A He TR nAFANE g3 g5y
CH| 1 M)
HEYD =5l x|
JIEIER - DR IIRI SN 2ENAHE 12010 J|E}IL R0 =304 KAt (8,907,579)|  (9,713,405)
OO HIKIAFRRHO] DIEFEBAI-DREIIXEH RIISAHE )22l BHY 2,155,634 2 350,644
CIAR TN AR A XA SO} 496,391 3,288,310
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