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1 ozt 45,340,437 8.78%
2 BlackRock Fund Advisors") 29,063,012 5.63%
3 AB2LIE QBNREY 25,464,625 4.93%
4 CENTENNIAL INVESTMENT LIMITED 20,440,000 3.96%
5 BNP PARIBAS SA 18,690,310 3.62%
6 SUPREME,LP. 18,690,000 3.62%
7 CITIBANK.N.A[ADR DEPT] 15,728,396 3.04%
8 NORGES BANK 10,436,161 202%
9 THE GOVERNMENT OF SINGAPORE 9,477,462 1.83%
10 VANGUARD TOTAL INTERNATIONAL STOCK INDEX FUND, A SERIES OF V 6,398,267 1.24%
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EXHIERRIAL 677 0.34% 38,363,959 7.43%
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J|EFHQI(LIH| HQIxZ QL Al7| = T 2,069 1.02% 335,157,209 64.88%
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(1) Aigrey

(HOIZ, %)

20214 HEEX|M MEEZX|M BYUZXM Xt7|Xh2 Cie] ZX|M Hig
19 218,131 758,962 977,093 442
28 358,854 674,154 1,033,008 472
3g 1,436,123 -396,397 1,039,726 472
49 -319,436 1,276,687 957,251 4.45
58 632,982 479,447 1,112,429 5.12
62 798,000 -59,251 738,749 337
78 1,781,427 -511,228 1,270,199 576
88 1,865,773 -544,870 1,320,903 5.94
98 2,773,269 -1,489,015 1,284,254 5.73
109 2,384,105 -1,064,417 1,319,688 5.84
k| 1,110,994 205,616 1,316,610 5.78
12¢ 3,623,213 -2,357,340 1,265,873 551
7) 01553t 0] ZRfura eiketo] 260, IFUEXMS (+) HEEX|ML ()2 EASHD I ZHH7|Z 4%
(2) Al
(H0lE, %)
20214 HEEX|M MEZXM FUEXM Xt7|Xh Ciu| ZX|M Hg
19 ~720,000 720,000 - -
28 ~720,000 720,000 - -
3g ~720,000 720,000 - -
49 ~720,000 720,000 - -
58 ~750,000 750,000 - -
62 -1,050,000 1,050,000 - -
78 -1,020,000 1,020,000 - -
88 -1,020,000 1,020,000 - -
o8 -1,020,000 1,020,000 - -
10¢ -1,020,000 1,020,000 - -
g -1,020,000 1,020,000 - -
12¢ -1,020,000 1,020,000 - -
71) 01552 0] FR{ot2 SAkolo] 2510, IIUEXMS (+) HEEX|ME ()2 EASHD DHY ZHoH7|= ZHeg

2) BH IIEY £UUATHY
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(3) Mtz 8EX
(HO12, %)
20214 HEEX|M MEEZX|M BYUEX|M Xt7|Xh2 Che| ZX|M Hig
19 948,503 -1,125,873 -177,370 -4.45
28 951,117 -1,086,609 -135,493 -336
38 948,503 -530,612 417,891 10.44
49 711,528 -821,020 09,492 -2.65
58 630,691 -899,020 -268,329 -6.51
62 622,604 -596,524 26,081 058
78 733019 -674,893 58,126 133
8 589,337 -527,634 61,703 1.42
98 510,223 -434,058 76,166 1.79
10¢ 211,061 -187,840 2322 054
k= 315,449 -155,722 59,727 3.77
128 598,434 612,609 -14,175 -0.34
Z) 01553t 0] FRiuta Sireto] 260, IFUEX M (+) HEEX|ML ()2 EASHD I ZHUT7|Z Y
(4) MgH2tO| T HHEA
(H0lg, %)
20214 YEEX|M MEZXM FUZXM Xt7|Xh Chu] ZX|M Hg
14 2,737,977 -2,544,263 193,714 8.51
28 2,710,435 -2,519,471 190,964 8.68
38 2,737,598 -2,598,425 139,173 6.52
49 2,712,960 -2,572,012 140,947 6.46
59 2,724,763 -2,575,866 148,897 6.92
62 2,714,450 -2,554,652 159,797 734
78 3,325,212 -3,119,161 206,05 379
8 3,305,775 -3,069,447 236,328 442
98 3,226,408 -3,024,319 202,089 407
10¢ 3,310,855 -2,841,396 469,459 857
g 3,200,612 -2,752,705 447,907 8.18
12¢ 2,972,993 -2,759,768 213,225 3.89
7) 01552 0] FRfotE eikoto] 26D, IFUEXM (+) HEEX|ML ()2 EASHD DHY ZHHT7|Z %



(5) MeHHmE
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20214 HEEX|M HEZXMN FWEX|M X}7| Rt CiH] ZX|M Hlg
14 124,158 -88,000 36,158 3.35
24 124,736 -88,000 36,736 334
3d 112,866 -85,000 27,866 2.58
48 114,143 -95,100 19,043 1.70
5 70,728 -51,600 19,128 1.70
6 -7,517 20,000 12,483 0.98
74 -33,400 55,000 21,600 1.54
8d -50,748 70,000 19,252 137
od -39,748 50,000 10,252 0.73
108 -39,173 60,000 20,827 1.47
k= -49,918 70,000 20,082 143
128 -80,078 100,000 19,922 1.38

%) 0S4 O] Y2i2 BAB10) ZHgotD, BIUERSE (+) HEEXIHS ()2 EAISHD DL Toy|Z

(6) LIRS
(H0lE, %)
20214 HEEX|M MEZXM FUEXM Xt7|Xh Ciu| ZX|M Hg
14 900 - 900 062
28 900 - 900 061
38 1,070 - 1,070 0.70
49 1,070 - 1,070 069
59 1,070 - 1,070 0.68
62 859 - 859 054
78 859 - 859 053
8g 859 - 859 052
o8 808 - 808 049
10¢ 808 - 808 048
g 808 - 808 048
12¢ 6,914 -7 6,907 404
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(7) HF2%

(H0IZ, %)

20214 HEIX|M X7\ XHE | ZX)M H|E
19 -143 -143 -0.03
28 29 29 001
38 717 717 0.16
48 71 71 002
59 340 340 008
62 2,221 2,221 0.55
78 449 449 0.1
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411,140
411,140

2,571,254

13.05
13.05
14.75
14.75
15.99
15.99

2.50
0.00
1.00
3.50
8.55

6,444,187
5.88

5.88

633,622
713,290
88.83

2,619,446
2,413,404
108.54

(9% 24)

20204

1283

324,619
324,619
362,672
362,672
397,091
397,091

2,523,214

2.50
0.00
1.00
3.50
837

6,264,505
579

579

631,544
704,532
89.63

2,607,632
2,328,800
11197
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Qs A=A Z==28  U82A3 g dg  [{s% ANgEAT XREA
= FEIHA| FLIH MEY P AT AN MEE MEY o
Xpak
3 % FY2%oikZ 284,534 267,585 | 267,585 - - - -
|23 BRI EHEIIE 624,038 558149 110,711 - - 447438 -
HI1E-F YIRS EREF R - - - - - - -
J|EIE A0S IR QIISH 648383 506,343 506,343 - - - -
AASDNEHQIEE 499,301 215302 215302 - - - -
CHEAHR B 3k 3,891,372 | 3,799,285 3,777,374 21,911 - - -
T 2N EXA| 29,137 86,954 68,268 - - - 18,686
Y LB|HH G THE S ERHE 2,251 2,228 - 2,228 - - -
I =N 232389 222,502 | 222,502 - - - -
H| 2 S XA 269673 151,323 69,707 35,957 - - 45,659
THZOS HI RS XA AT 444 443 443 - - - -
N 6,481,522 5810114  5238,235 60,096 - 447438 64,344
By
712 IS 2SN 13,692 13,692 - - - 13,692 -
BI|2Y-Z RIS HRI B SEA 80,239 80,239 - - - 80,239 -
AT IIEHIEE 5,180,940 5,164,515 - 21,136 - - -
|| A TP A A 3,788 2,602 - 2,602 - - -
HZ 85 707,479 56,676 - - - - -
OHZHOIS MR THO| ZEE EAl - - - - - - -
B 5986,138  5317,724 - 23,738 - 93,931 -
L 25 SH FEIEK|Q A X o] X}0]
AEEMOZ MEFH JAET = =50 FEIIK|Q} Of2f Q] ALG 2 Q1510 X{0|7} LY RLICH
LiESeE MUY 712 X 7| YAZHN S2 L o) 0~0|XE 7 t MEHO] QAT Z QIAGIN, EEUY HE AL = LY
Ttoofl O]~O0|RHE THeFet 2 271 2S5 E 3 NH0GHE S a2 HQ(sto] QAT QIARILICE
Eo Lol HE0) oA SYLLSURABME <HE3>0N ot Qe M8 (Credit Conversion Factor)g X&3t0]
A= YATHZ QASID oD, IMIYES AR00s SHULSUZAYME <CHE3>0M Fo AHediiy MEAY
HZHA(SA-CCR, Standardized Approach to Counterparty Credit Risk}2 X8t QLT
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Al i [e]
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FQ0{MO| HAE HYSt= OMHAY HDE HX[oH0] 0f4IFH AF L I UMAE 22(5t1 USLICE
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@IPHAE, YEAE, A0S HAHXHRZOR HBRE 2y

®E4fHo= HY

©® 27 "QORQI KIS 0f242"0) HEt Z2M, Of2Ho] cHots B

71220] "0 0[H2 A, SIEZEARIS) ZIATOIZO] SEFHOPALE o240l S

= =]
oLTT o
HIATERF 71201 "QF 9" Ot X, 1t 112 A1 2] 0] Q! 2N = EAS 2%

—

JE2 NRAER EMAY tHate 283 BoHote] tias3ss 230, NZES X DASLIUE ke SSRME
AYULICE O[22 MELH0| Y 552 HEEI} UE5Ta F82 Aot A2 T|iHsEEY +10 HYEEESs X
XSES, NABFEZ IR FES Aol AL8E 2¥2 JHg 1t S0 Qo) 2FELICH

ATH2WO HHEFIIET S YYE/HE Y5 LEYYR T3 Z2aLTt

o3
1]
okl
\J
N

i

>

& JUIHART  StageRR For A
Stagel gL EAD x PD(1271&) x LGD
HEH EAD x PD(TH|7|2f) x LGD
Stage2 _
71 IHEEIH) BRI ==l
Tetgot EAD x PD(®H7]2H) x LGD
CHs Stage3 ==
HEEIR) BIEY = ae= el
Staget eIt EAD x PD(12711€) x LGD
7HA Stage2 g EAD x PD(EH|7|2t) x LGD
Stage3 gt EAD x PD(HH|7]2H x LGD
Stagel B} OJARSYHE % x CCF x PD(127H%) x LGD
NELES:] -
Dlli'r%fzg TG R I Stage? gt OIAREPHE x CCF x PD(TH|7|2F) x LGD
Stage3 g OJAREPH= x CCF x PD(TH|7|24) x LGD
I Stage! Sl EAD x PD(127%) x LGD
T O =
(B712Y-25I5H Stage2 ZJokm o} EAD x PD(X#|7|2t) x LGD
fIEE L) o
Stage3 gt EAD x PD(EH|7|2f) x LGD
<B0{ o
Stage 1: &% QA & NEYH0| RoHO 2 ZIISHK| gi2 B2
Stage 2 : 2% Q1A & NEYHO| ROKO2 It 42
Stage 3: 4180| 24 E<
EAD : Exposure at Default (REA| AT, HEA M0 =& E UATLT, LHo|{2o] AR ot x CCF)
PD : Probability of Default (R=8, 52| £EIH 2% #5)
PD(12701): B17|2F 2 0| 1270 L 28 7157t 2L MRE0/W AIQZ Qls) HEJp e &5
PD(THI7IZH) : ZIHEL V|20 S 2 U= ZE TS0/ A2 Qs BRI Ili% 2
LGD : Loss Given at Default (R=A| 248, AATH F X50 RN LYY 2 U= 2HA HIE)
CCF : Credit Conversion Factor (M88tg, DIAMETHE S XZES & LHOITHH0] IIEMHOE MR (AT E HE)

Z1) Stage2 WETI} Y MY 7IE
KR UL HEY0| 2 HEXES HIYO R O LM 7100 ai'g & AHFE EAD > 3043
2) Stage3 HEFIH Y M TI&
- 20N & XFRE EAD > 304 ¥
-PFOIA & 279 52 & HAHH EAD > 3042
AR & 279 S5 &AFE EAD > 3024
2:

=}
 ZAOJA SR £ 0Z{H & 239 53 & AR EAD> 3024
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MH| AN
J|Et
JHAHE

A

=
3,580,585
213,375
3,793,960

523,618
996,924
166,690
2,106,728
3,793,960

thE
1,088,696
1,095,864
441223
773,455
394,723
3,793,960

25/
1,085,597

47,232
1,132,829

B0k
164,637
211,083

38,264
718,845
1,132,829

25/
311,296
225,779
39,533
17,214
539,007

1,132,829

s
879,868
50,347
930,215

Q5
27,618
469,557
433,040

930,215

s
220,840
349,291
138,074

60,363
161,648
930,215

IZRE AZH I LN THOT|2H

o]

YATYYE
10,493
55,604

4,423

70,520

YAMYNE
29,689
14,123

4,185
2,555
19,969
70,520

7|E}
488,829

76,749
565,578

7IE}
3,367
357,083
193,327
11,801
565,578

7|E}
103,077
2,215
604
404
459,279
565,578

(Tl o)
ZA
6,104,686
388,417
6,493,103

(Tl )
24
729,733
2,090,251
835,744
2,837,375
6,493,103

(B 42))

2
1,753,598
1,687,272

623,618

853,990
1,574,625
6,493,103



I ESE R ]

il ME2A3 YA U ASIESARL g

(194 212)

28 20219 & 20204 2
- ATy AUILSAEL oJATH AUILSRHA
20% Oldt 3,678,069 274,024 3,321,426 236,318
50% O[3t 1,262,881 444,492 1,168,491 403,315
100% Of&t 1,058,703 853,181 1,077,870 870,808
150% Of&t 358,245 463,031 301,125 383,983
150% &1t 132,190 316,126 134,575 311,113
BAl 6,490,088 2,350,854 6,003,488 2,205,538
F) f8% AdAEHE T
AL 24N s o
- XM MBI
(219t 212
a b o d
=] =1 Ol
TE . ’fT” é'; gopmy | SEEEM e
1 042 7,257 4,280,117 28,931 4,258,442
2 HesH 305 727,218 383 727,141
3 e AAEH 12,631 2,142,039 3,871 2,150,799
4 oA 20,193 7,149,375 33,185 7,136,383
- HE OfM W HREH JAEHO| HE A
(29t i)
4 2o
1 I EWIRE |1E RO R RS 21,637
2 H EDIIH O] 2o At HEOIN A R 152
3 "HYMEE 9= 7,204
4 424 3% 11,755
5 J|EHHSAY 2,955
6 BN7|2H2 0|12 BEOfM SRS (14243-415) 20,193
- A7 BRO| 9Ot T v
(2hok: 249))
T Eoj 1¥ G402 A¥AM IFopiMA  DMolollHIZ Mg
Mot 3,071,876 4,955 1,425 1,920 8,300 0.27% 0.19%

PSESS 56,054 207 53 28 287 0.51% 0.41%
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(Er9k 24
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TE B0l 1ot e B0 D[} e
Hemr  mem Hemr Do
HEH 573916 3,419 1,697 3,494 2,185 10 1 1"
P 33,484 175 - 225 1,858 39 1 17
EANY 263,418 595 304 1,247 8,269 26 - 29
SHHZAY 88,653 148 45 525 6,282 12 - 38
EE/A 351,597 328 164 907 5,967 59 2 13
MH|AR/T|E 398,816 1,283 540 1,949 8,402 33 21 40
oA 1,709,884 5,948 2,750 8,347 32,962 179 25 149
- M| B TENY
[ﬂ J%to“] (|:|-_c|>_|; AL
XACl
e B0l 2ol TSRS o
=LY 2,957,159 7,983 2,536 10,155
o= 18,603 - - 90
dNE 22,520 - 9 127
e 1,186 B - 8
offojojz|o|E 4,975 17 - 33
= 23,104 59 59 61
ol 11,535 215 145 105
23 27,768 27 - 187
X 3,786 - - 15
ojeraf 1,239 - - 8
A 3,071,875 8,301 2,749 10,789
[HIF2] (Erg): oty
Cl1
N 3
TE e 8ot e} = e
=L 56,054 287 25 248
29| - - - -
oA 56,054 287 25 248
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(2191 212)
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HE2% 173 6 108 287
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- Al oIx ChEvY
(ol )
T & Ao Hx=2%
HEY 1,596 8
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2SN 196 13
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(20) 2 LY bl 27kt AR HBE Wl NESZ 2 AHBIIE0 et 4

MR AGEIPIBO HSSZ0| B4 oI, ofE HSSISQ UUIIBAIL 4O ZR0l= 15 S 540 AHIIBH 5 &2
SIRIIBAIS HSULICE TR, B40 HBSZ0| 1 52 AIISAI0] ST Tl ofY IIISHIS HSYLT,

(Op) 2|23 AAZXE HAQILNZYIP| | NESF Ex= OECD FVHIBE S20| M2 AUISX M8 JIE

b | a 2 - ooo [= B | (E]»_(H %%)
2 ngFz Hu8zd NgEL Y
= QUAZX(A) a2gow BE ASIAE 7(B) AATH(C)=(A)-B)
20% Ot 1,829,497 8,936 536,957 170 576,062 1,253,435
50% Ot 271,967 - - - 271,967
100% Ot 515,870 - - - - 515,870
150% O[3} 190,559 - - - - 190,559
150% &1t 66,177 - - - - 66,177
oA 2,874,070 38,936 536,957 170 576,062 2,298,008
() ERUY B A2 QAT Y A1Z2|AIAZ(CRM) 21 —
A2 AIHZ(CRM) ¥ MEEAIAZ(CRM) X SIS KL S
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J|EF ALY : ZA7|Y 712 1,504 792 OflAkAAI0] 4O A= R
AT F 2 5,730 5,638 -92 RCZE MB310] L=
FAnEdE 0 42 42
UYENEH S 0 9 9

() B712 S| HR| Z2} CHH| 2% FFX]

EEEEE)
AlX% E S
= I el il
PD EAD LGD PD EAD LGD
IFRS 0.84% 1.88% 1612255 IE &
ozt 227% 293% Sots HaY o2t 2%
a8 H| 204 HADf AR E Tfefo2
HI-(‘)-IJEI}' 294% 349% H.Ac-’]ﬁ:!» (HI—)‘\—DHE PDDI_',
SOHO 1.58% 2.37% =SS 821 TH4Y)
FHEZEEY | 039% HEMN 436%  0.48% HEN1578%
Alj 56.46% 93.89%
oo 7|EFADY 1.55% N2 6894%  1.63% A27791%
=° FAREENCE | 096% HEMT7I5%  1.83% HEN2331%
Al EA7|Y 50.06% 91.87%
J|EtADY 3.13% M2 6800%  4.09% AL 7797%
204 HAYEAY  176% 56.10% 6192%  199% 66.25% 75.32%
1= = 7|EFADH 6.79% 80.00% 7079% = 9.10% 100.00% 77.61%
A ZEAIIY  J|ERADY 131% | 4897% 7955%  1.70%  65.73% 89.90%
)

DI P UHRES B (U] EES2IQ LT ES(mplied PD)

x E HIADH)'01.98~20.9€, (2% A0H) '02.9E~209¢, (2% Alf $47|¢)'05.82~20.8¥, (FI=) '03.128~20.12¥
10| DIAUHE 5 SEAEIIT AH 2010150 2040 Hig

YRR 10 2 SEAEI DS £INEE

* BED|ZE (2%)'07.18~21.12¢, (1E) '103.128~20.12€

3) LGD: (M2X) BRI SEAZRO) AT REA| 248 (HR) BRI EAR HUTH 2N REA A4S
* BEIRE (2B $EM) 131218128 BEIRY 3), (2% 112) 08.18~16.1 28B4 BRI 54), (15) 03128171 22(@4 B2 41)
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(1) ZEZ2|2'¥ PD #E| A%(Back-testing)

a b C dn e
o= suoe JIEEE oo
ZEEZR PD 9 o D iy e

o= PD
0.00%~0.03% 1 0.03 0.03
0.05%~0.10% 3 0.07 0.07
0.10%~0.25% 4 0.16 0.17
0.35%~0.50% 6 047 047
R, opt 0.75%~1.35% 8 0.84 0.84
1.35%~2.50% 9 1.71 1.78
2.50%~5.50% 10 461 461
10.00%~20.00% 12 10.04 10.04
20.00%~100.00% 13 2377 27.36
100% 15 10000 10000
0.10%~0.25% 4 020 0.19
0.35%~0.50% 6 047 047
0.75%~1.35% 8 0.84 0.84
2121 SOHO 1.35%~2.50% 9 1.69 173
2.50%~5.50% 10 461 461
10.00%~20.00% 12 10.04 10.04
20.00%~100.00% 13 2997 31.03
100% 15 10000 10000
ADN_FHEZEN  0.08%~80.73% 041 043
AD§ J|ELAD | 0.03%~88.89% 081 243
AMfAT ZHBZE 0.17%~80.73% 157 1.61
A0HAT JJELAD  0.25%~86.81% 217 3.69

=1) 755+ PD: EAD 7I5E+ PD
ZMSET PD:AF IS PD
2 2 AT Y S T KR4

() IS 3H-HaEoI5 ey 510 5438 L 54

HIANY B

I ESE R ]

(29121, %, %)

£3) g4 ) D
FETY gy B0 ER

LS apee oy
Wig Py PR Thx opiecg
227 233 - 0 0.00
508 536 - 0 0.04
1,566 1,651 1 0 0.03
1,104 1,351 - 0 0.07
1,335 1,476 2 0 0.19
3,838 3,871 20 0 1.15
1,411 1,196 23 0 3.59
1,023 892 28 0 478
461 413 38 0 1032
146 114 - 0 0.00
1,938 2,215 1 0 0.04
6,541 7,902 1 0 0.02
16,379 17,533 14 0 0.19
40,151 40,098 302 6 1.16
5,705 6,313 167 2 457
4,909 4,862 284 4 8.67
1,264 1,348 252 2 29.75
838 610 - 0 0.00
435,417 435,971 951 8 0.29
2,475,008 2,521,108 |« 32,342 5523 113
16,997 20,216 53 3 0.52
277,007 408,729 8,493 1064 2.79
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XL HZHSTHE L181&0)| CHOF LUK ZA AFS
(1) H2hShY 2|23 22| Y9t 25

e THY 2|AS2E St 0149 Heot BT HHYTHYO| o H2H HF ZX| OH0f| RELYA| 20| TAL +~ A= S
LLICH 20| HHYTHY L8HH0 7121510] LY =h= ZHN 242 £F HHYTHY0 Chet 2l E= ZEE2| Tt Y(+) ZHH

[e— -
KIS #= B0 2ELIC

2 RAER DTy NE g alE o Mk Bt ZAHA, ZEALEY X EONA—S S0 2 THY UEAYS aletn

ED RATHY BAATH P T2, 2143 6T X HEQX| OFF SO USAUZATIY S B 2w Sof 20l 2 ey
2lA38 Ty 2ZOR 2ot 2S SER of UBLIC}

AT AATE WA JHele 22 28
£) 50 Lict

g2l 53 RN 2 Sk TMIYE X SES S (BT HLOH0HA| 2, SRCHA

SATIEE A o—l AARH HE %“é*%% =G0 HAS AP U8AY EFYA(Standardised Aproach

St At HHEHE0| T2} AHEE EaDO A8
[#HO2 ¢F LA TS ME0HT HOjE Bt

Y RCS(PD)Y HEAl 245 (LGD)S Z8310] HIRII 71E 2238 Wy=2g

J

(3) AT 223 B} % NBYHB A BY

TR O THOH 2| AE HABE7| Yot0f CHvH MRYY A2 |HS AR ULH, E8] A (Netting)/=E(Collateral) UK

FE 0|80t AUSLIC

A (Netting)2] 22 HHANTHYO] Default LAl & 2 Ay
Agreement0| Chiel HEMZ0] J|Ek510] LI XReIn YO =2 IHAJTHIY|(ISD
Lot AELIC

E ACE YuPYA A Netting
A) FZM T|ErSt0] 24 SE0EE

S8 (Collateral) 22 Collateral AgreementS Sofi 2l = ik AAZHO| Chsto] ol Tl ZLi4E(Threshold)g Xt E2
SHE AXG0] LGNS ATl GUS YL, SR 27|, BEAAE, NAYUEY, MHVE 50| TR Yol
MEEZOEN(Credit Support Annex, CSA)Ol| 721510 2L Jhkls LHE BLEFstD YoM, YAZH HEO| Tzt
HEARY HEFUS FXI6H7| Kol LE2 Heh Lt DFEIG LS ot ASLICH

v ROTMILET BRsiol ATIYIAT) T2 Ofag Brelst7| ol H2Hel DH(Risk-free) BIPIZ Thet ZRUS
S0l HeHHTHLO] MBE|ATES TVIEEQ S IO Hhystn AELICH

(4) OHISFA| A 0f CHEH XX

QYR AT NN LYY YAEYIE I HEES} HO| FHAAS IHE U LEHEE 2| AT YULITE OIS ST HeHTHY Y HESE0
ofotE m(PDI 45 M) AFRIAT 24 HeWYHYOH S2loti| Z8sto] AATHIF SIF6HA| Hofl Tt LiEHL s 2] A3 LT
FATESE Hell Al HAHETHE Y HEAY, HEE SS Zot0] JETHYE PH= LHOIA H2St=S A2 ot ASLICH

(5) ZHHATHY MBS SIfAl 29| HHo Y U WY

ISDA(International Swaps and Derivatives Association) %! A2 ZFYM(CSA) Alt0]| W2t A-E855 o2t Al HAots HE0| [E He

AR 58 27+ UsLIC



2|A3 22|

(6) ZESYE HE
CHXIE[E
(RC)
SA-CCR(IP4AE) 30,145

(7) VI ZF(CVA) v

=
14 M8 CVATRAIXE
(i) VaR(3ti2: X8)
(if) Stressed VaR(3tH4 Hg)
HEYH NG CVATIARE

CVA RIX2 2A

(8) EEE2|Q L YUIISAIE YAEH HY(E

MM

IS A

0%  10%  20%

EEED|Q
R 3371 3,17 - 1,530
o - - 9501
S - - -
e - - 199
Ay - - -
JIERRA - - -
oA 3,117 - 11,230
F1) SUGUATRE NSUTUZAT|E B ¢ AATH 3o

ZxHo|H
AAZH

(PFE)
32,548

8,242

F2I|ch
AAZH

(EPE)

CRM ¥ EAD

60,220

50% = 75%

220 -
2,032 -

4,041

6,293

(5191 242

EAD M=
asa tgmw sl
14 - 38,295
6,386 3,561
41,857
(91 242
AEIIS
21,356
21,356
(EH9k: i)
" o 2=
100% 150% JIEt  ogR
- - - 4,867
96 2,331 1,745 23,947
23,186 25 1,258 29,041
23,282 2,355 3,003 57,854



2]A3 17|

Q) ZEEz2|Q U HEE 12H JiZ{L| Ry M8) T,
Ear; o § Z2m] E: fm B OB I= o|vi
7 PD 72t D | MS¥E | xmae | 2SS OO US| A
0.00 0] -0.15 D2t 4,668 0.04 168 19.56 0.97 3,005 64.37
0.15 0|4 - 0.25 Ot 931 0.23 92 40.00 1.56 308 33.05
0.25 0|4 - 0.50 Ot 3,621 048 223 40.00 1.17 1,639 4528
0.50 014 -0.75 |2t - - - - - - -
Y 0.75 0|4 - 2.50 Dot 4,981 1.46 872 40.00 1.69 4,029 80.90
2.50 0|4 - 10.00 D|2t 64 472 113 40.00 1.67 60 93.34
10.00 O} - 100.00 D|2t 39 2897 81 40.00 218 240 61707
100.00(5) 29.55 100.00 4 - 1.27 - -
A 14,334 0.96 1,553 33.26 1.32 9,281 64.75
0.00 0|4 - 0.15 Ot
0.15 014 -0.25 O|gt
0.25 0] - 0.50 Ojgt
0.50 04 -0.75 ]2t
204 0.75 0]4 - 2.50 Ot
2.50 0% - 10.00 02t
10.00 014 - 100.00 Ot
100.00(25)
A7
bl 14,334 0.96 1,553 33.26 1.32 9,281 64.75
1) 7t582 PD, 738 LOD, H5 82U |= EADS 71ZQ2 I8t ats X8
(10) & g
(B9 2j2)
mrEEEAH0 A E HE 870l AL E BE
7= 23 HE 3 S HE 38 PSS M2y
Ha)) HIE2]2) Ha)) HIE2]) S ST
va-=Les - - - - - _
H3-o2EY - - - - - -
X2 2 18,115 - 11,842 1,345 56,741 90,576
a2 = - - - - - 82
HEJ| % 22K - - - 2,387 - 1,632
SIAMH 0 - - - - 6,893
F4 - - - - - -
J|EfEE - - - - - -
Y 18,115 - 11,842 3732 56,741 99,183
F1) 221 B EE 230 ER0| Tsi0] SUBAAL THID KFRO! BA10| Qi B(YHIIEX 0% B 812
2) HiE2|  HIB EE S0 220 Coto] SR AA0) Thtat Tl 20| i Z(HUIER 2% HE oiT)
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(11) A EIHAE

UYATR vig

18,728
130
103

27

(12) Z{2HATHYr 2]A 3 MEL|(LB Y M)

S g8

(13) ZYHMA QA

X2 CCP & QAT A
A ERINS D
() BomyE
(i) ZUTHY 4 E

(in) ZAZ 87

=2 WEHZ
HiZ2| WASHZ

X oSS

Ir:l.xn:mi _).:-o‘HHHM_g_%jla.

pn= o)

xI.ZLHlJ(EI-fH _+_'5HH|-|M-_TI_%7|_;L

L=ZoT (k=)

HIZZ CCP & YAEX

HAHUATHHAZHE L &

QEERT

ii) BT A=

iv) OIE4E 42V 472

(
(i) ZHS8AHAH
(
|

B2 HAEHS
HIE2| HASHE

2R AohHA:

[0)
> Okl

Tt ZEY Lo

CRM ¥ EAD

8,341
712 Hel) 8,341
8,341

326

2ofi S-S 713 H)

17,723
181
200
-19

ATHEPA
225
167
167

58
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=

=
BIAE(stress test)S AMAltD UELICH

(1) AIE|A 3 32| Feap =it
EY0|TEE AJFZ[AT &2|9] 7]
E3lo|g EX|H2 TH|ofofxt

L} 22IgHE

QofefLct.
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I ESE R ]

(2) APgRIA3 B2) Z5 W 1EQ Il
AE2IAS B2l TIZOAR XA 2 AT TRl MSt B2 Hejg Tt
XEINE IE A

A

e

2IAD 2| 71RHK 2 U 9T B2 2| § I8 HH AFRIAT RIS BYeD, 18 AU AXRIATS
a

o [ — o ) =
Forg 2 A= HAE =01 AGLICE XtLlAE AIYE[AT H2| 7284 »8 X d%, AFe|A3 Pt 4322, AgelA3 £ 8
B1 S 2| Jl5S Yot ASLITH

(3) ARIZIA T HTIAJ AR B ZHA AR Bt

08 AFRIAISBAAHY(TRMS)S 018510 B NF2AAIYE AS0kD I0H, NTeuD} HUIZETC 3 X
W2 FRIAT HSAAS ASoHD

- EEREE)
o 20214 % 2020
°m 2AA MEAH A S2HA MEAIE A
R 266,378 - 266,378 268339 - 268,339
=4 21,841 s 21,841 16,228 - 16,228
IPYAE 3,110,805 s 3,110,805 2,765,946 - 2,765,946
T M) 36,766 - 36,766 14,091 - 14,091
7| Et 224,641 s 224,641 200,658 - 200,658
o 3,660,431 - 3,660,431 3,265,263 - 3,265,263
1) BEXNS E0pE ADIQITEX|H0| S|} S0t AT EX|H0| D[ 5 2 JHo| IEX|MO| 20§} = 2T EX|HS St FH!
(19.3Q%E HE)
(2) K253 @ AUTHERM)
(Er9y: i)
7= 2 QXX ABIES AL
EXEEE] 5,765 72,064
AdbA|FE|AS 2,561 32,012
2EX|M 1,665 20,815
SU7|7HHo] KHEEEo 546 6,330
ATEL W ATE7H0| XpErTiol 349 4,367
Jez|Aa 3,204 40,052
gHR|A3 0 0
jl»rﬂl:ﬁ - -
YEl-Z2A Y 0 0

ALY - -
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7= 2 QX7 X2
ZAFIAT 2,372
e AT 921
y/ =EIESS] 1,278
SME|AT 173
ZHHY -
2E-E2AY 173
AlLf2|E -
QBB AT 3,016
kA ER|AS 2,999
=H2A3 17
?_I'IEH{ -
SE-ZAL 17
ALt2|oH -
HEZAS 80
A AS 80
ZHg|2a3 -
2y .
e-Z2iay -
ALt2|oH -
SEUETY .
g 11,234

(@] (o) I

RIS
29,651
11,515
15973

2,164

2,164
37,704
37,489

215

215
1,005
1,005

140,425
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(14) QS vl0f THYH 2% 2% 2of
S0l HFTBO [t 2Op B2t AUOPILE BERHIC HITE Thot 22IS YEOD IS AQ0) T2 Yt il
o

Ale 20
S HSHL QUSLICE THof, S8R AR0| TiE A 249

(2 oY 1l B8RS (2 HQOHIE 4T OjHoHX|E
OILIT 29, H0| BBAAS SHO YT UTHY IBXS HIID, FBAUS A4 SHOID UCKR 1 YEXA0 Chsto]
X|4HO R HOjohs BT A10] QI4olT, 281 SAHS PH Q45T ULICL

Blo}, 3B HFOB0 Tt 2eIS YESIIOL FBAMO| AQ0 T2 Y HA0| (22 YWO| BRotT It Y90
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