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KM1 : FEFHEIE®R
2019 &£ 2019 £ #2019 6F 7 2019 4F 2018 4F
125 31H 9F30H 689300 3831H 128 31H
AT BT AT AT T BT
BEER (85D
1| MWimpsfE—4%(CET1) 10,146,991 9,859,909 9,533,110 9,575,943 7,758,669
2 | —4 12,084,703 | 11,797,621 11,470,822 | 11,513,655 9,696,381
3 | @mEAk 13,222,608 | 12,915,837 12,557,531 | 12,522,130 | 10,643,302
BEREIIESEE (BED
4 | B 74,655,828 | 72,370,938 69,422,316 | 60,555,177 | 50,695,553
R RAREEARER (MREIIEBEEIRET)
5 | CET1LEX (%) 13.59 13.62 13.73 15.81 15.30
6 | —&REEFE (%) 16.19 16.30 16.52 19.01 19.13
7 | EEAREER (%) 17.71 17.85 18.09 20.68 20.99
#5h CET1 EEEDK (MABBRIIEBERN T %R )
PR B ATEK (%) 2.500 2.500 2.500 2.500 1.875
9 | BREHIEEEATK (%) 1.426 1.759 1.735 1.715 1.448
10 | s s EEE I E0K (%)
B G-SIB ; D-SIB) - - - - -
1| SRR ENI4E CET BEZEK (%) 3.926 4.259 4.235 4.215 3.323
12 | FFEs0 rIHRRE RS RE AH E tR W Ry
CET1 (%) 8.615 8.669 8.797 10.979 10.672
(EEERHE=) BEiRthE
13 | SEREERERRIE 2 154,471,671 | 144,887,070 | 148,840,305 | 130,142,152 | 105,325,379
14 | FEFREEE(LR) (%) 7.82 8.14 7.71 8.85 9.21
RENMEELLF(LCR)
15 | BEREIE R (HQLA)GEAE 24,453,791 | 21,638,779 20,171,323 | 13,721,926 | 12,325,150
16 | RS HYR%E 11,883,939 | 10,966,381 10,739,416 6,506,137 5,194,550
17 | LCR (%) 210.17 205.53 191.46 218.71 244.69
B EESIFHILR(NSFR)
18 | FIHBEASLEH 102,181,942 | 96,636,596 92,278,766 | 83,513,870 | 76,308,966
19 | FrBfaEa el 71,745,791 | 73,725,013 72,582,514 | 67,623,942 | 54,420,814
20 | NSFR (%) 142.42 131.08 127.14 123.50 140.22
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OoV1 : EkginfEsEEm s
B A R BAREARHE
B 2019 4F B 2019 4F #2019 4
1273 31H 9H 30H 12H31H
BT BT BT
1 FER S BRI R AR IR P 67,359,267 65,852,206 5,673,313
2 Frp STC 3&% 8,073,465 7,266,995 645,877
2a He BSCHHE - - -
3 Hep AR IRB SR 59,285,802 58,585,211 5,027,436
4 H B E BRI EA - - -
5 HrE4 IRB 5HEA - - -
6 T T B S SR 74,051 40,165 6,277
7 Hrh SA-CCR* 7 F BN N
7a PR TR R T 40,870 40,165 3,463
8 Hr IMM(CCR):EHEE - -
9 Hoor A 33,181 - 2,814
10 | CVA R 43,263 50,300 3,461
11 | AEEEEREE AR AR TA T IR TIR A RHER - - -
12 | S Eat I E e RIE—LTA* KA A NiEH
13 | e EsTEE s R IE—MBA* Ryl AiEH A
14 | SEREc &t E R IE—FBA* KA A N
l4a | EgaEst s RIE—REFRTEE A AiEH A
15 | AU - - -
16 | STIRANAVEE R BERIR s RE - - -
17 F.ft SEC-IRBA - - .
18 Hrft SEC-ERBA R R -
19 Hrft SEC-SA . _ -
19a .t SEC-FBA . R -
20 | HESEE 165,113 162,563 13,209
21 Hef STMEEE 17,888 17,525 1,431
22 Hrfr IMM EFEDE 147,225 145,038 11,778
23 | % SIREHRITIE Y B R A AR (BT
RS AE AR RGN A ) * N i A
24 | EpsHRERE 3,776,600 3,522,388 302,128
24a | B ERETE i, - -
25 | RAHERPIEATEEE (JHETH 250%)E fEfEE ) 479,500 29,500 38,360
26 | EATIREE i} ] _
26a | R\ AR 803,518 803,654 64,282
26b Hp R R R E AN — R SR TR b B S (it A B
SR STy 4,845 4,140 388
26¢ HAP N FEE 4SRN L Y R E E A T A
AR B RN P E ARSI S 798,673 799,514 63,894
27 | gzt 71,094,276 68,853,468 5,972,466

RS E SR » ALARYERRIIRERE RIEFI BN S % 1.06 - e REARUE AR R AR AR E A - A
LRI RESE (EFMERIEA RN 2 80% ) R 8%:tH -
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LI - SretiRE B A 2 RzER 5 B RS S B R S R B B
FROCHTE R AR © IR A A ST R S SR AR IR SRR G ST B R S AT R AR - 1 AR E AT E 5 -

2019412 5 31 H

TH HYRAE
EE AN HEE | ERE S HE T . * N )
IR WA SEMERERR | ST OEE | smseR | SRR | o
BT AT AT AT BT BT AT

= (23
JEEATER 5 R AP ISR T I LA <5 e
HY%EER 18,235,988 18,228,791 18,228,791 - -
TESRAT B Bt e Rl — 2= 1 H
WNEHEZ EFI 4,819,212 4,819,212 4,819,212 - -
e TE 122,133 122,133 122,133 9,556 -
FEERREGEE 76,986,891 76,986,891 76,986,891 - -
RAE 46,908,420 46,760,270 46,760,270 1,180,528 - -
K& EAE 191,800 191,800 - -
JES b 8 A S 31,576 31,576 - -
EYE 237,150 237,150 237,150 - -
LUE Bl S 2,021,072 2,021,072 2,021,072 - -
IRICRIEE 640 640 - 640
HAt & 523,275 520,920 520,920 19,001 - -
BEEE 149,854,781 149,920,455 149,797,682 1,321,661 9,556 640
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2019412 H 31 H

TE HAIRAME -
SIS HERE | FEESGG®EE N N * o )
HIIREE WA swmEpEpmn | ST OEE | smsern | svsmsemns | o DU
AT AT AT AT AT AT T AT T

AfE
SRAT e ELAh < Rl R R
GEER 17,747,463 17,747,463 1,116,597 - 16,630,866
TTERRATH 40,361 40,361 40,361 9,538 34,543
PR 116,291,434 116,423,958 - 116,423,958
HAHRTE R 1,273,083 1,272,703 - 1,272,703
JENIHE 195,776 186,333 - 186,333
IRIERTEE (H 183,675 183,504 - 183,504
p=U=rt] 135,731,792 135,854,322 1,156,958 9,538 134,731,907
FHESR T ARESSHE T HRAE N EM IE B HS M EsE - TR AR FE TR R IE & T SRR B EAZEK -
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LI2 : BB R R R BaR B R T VIR THE 2 IRV 2R EERR

742019412 H 31 H
2 DU T AEZARIRAYIE H
w {5 FA R BSAESE A LHEZR BFH S ARRRIESR TR BRAE 22
BT T BT T BT BT BT
EEEGROHE TNEEIRMERE FERLIL) 149,919,815 149,797,682 1,321,661 9,556
TEREST S HE MR EREE (FIEHR LI 1,122,415 1,122,415 9,538
TESE S E TR T A 148,797,400 149,797,682 199,246 18
B AERI N 3,559,450 3,457,367 102,083 -
it {E 4 (8,610) (8,610) -
PRI A R TS | ZRAVZE 3 647,431 647,431 -
PR BAD Fr5 [ S0 8 R HoAt 72 45 959,492 959,492 -
HEER BeVFTE B R R BB 153,955,163 154,853,362 301,329 18
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HAEE AR - JBIMIT AR EN A R - fEdEtEE A > AREIRE R B ERGEIE AR - A
BREP AR BRI 43 0 A EREERERUE S HFHEINAIITE A TR R 2019 HFlA REHF X T ER 5.1 -

AR LI2 EEURAVI S Rk IR B ER By H HYPT-S RE AV e R IR IRy = By E HRR T
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PV1 : FEMERR

2019412 531 H

b | g

g F= N =E P R XEE | TR
ag: g

AT [ BT | BT | BT | BT | BT | BT | BT

1 &R ATEEM: » B e 8,610 8,610 8,610

2 PG E

3 FULEA

4 i 8,610 8,610 8,610

5 [#EAiFILE

6 MR

7 EBEREERE

8 |EREEHA

9 [AREEHUEHFIZE

10 BT E B

11 | HAEE

12 |sHEEdEER 8,610 8,610 8,610
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4. BEERAHIHRK
1: BEERAHIGERK

R 2019412 31 H

RIEEESRER
B ET&EEAHERN
SEEHITRER
(<
SR
LERE—R(CETLER | EEREHE
1 HIFERTITIG AR CETL EAZB T MAHRIRIR (7 3,245,980 4
2 PRE Al 7,220,972 9)
3 [Wkisd= 140 1,661,469 | (5)+(6)+(7)+(8)
4 JA{ CETL BT U R TR (B SEE 2 F] ) Nl R
5 T ERITHTE A BB TR =7 RFA Y CETL BA TR 41/ DS R
ME2E (TR AGFES MY CETL EAMNEEE)
6 BB A CETLEAR 12,128,421
CET1 &4 : BEHTIR
7 fh{ERREE 8,610
8 P (CHIRRHE R R AR )
9 A & rE (CHIRERA R & )
10 |EEfEEE (CHIRERIETIREARE) 640 2
11 |
12 |4£ IRBFEUE T EL 44HH GBS EFH S I
13 | AL S A HE FnVA R 2% - UGS B CETL B ARYHEA-,
) IEGE .
14 | EAHEEGSENABERAGIE F RS FTE EE 60 1) + (3)
15 | REFZRIVRRSESFEE (CIORMERIIEERIEEE)
16 | IMBEAGHY CETL EARBAE (IR RSN EEA BRI E
BeE AR IR
17 | G NFAEN CETL EANE
18 | MR ESFEHIE UMY RIEERSE T CETL EATBINIEE R E AR
& (S 10%F 9% 8
19 | MESESFEHEDUMISRSEERSHETI CETL EATBNEREARILE
(E8H 10%F i > %0 .
20 | BHBHLRETENE (EAIRRERIIEERIEA RS ) A3 A
21 | R AR IR EATEE E (AR R ERTH A ) A3 A
22 | B 15%HE 2 B N R
23 He o PR E R A E A Rt A
24 Her R HHGE R Rt A
25 Horf o B SR R IR R T A i I
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M 2019 12F31H
REUEESTEH
B BETEEAMERN
SEBEIFRR
s
BRI
CET1 &4 : BEEHIR (&)
26 WY CETL &AL E IR E R E T 1,972,120
26a | R EEEY) (BRARCER®R) ETEEEGmELEN BREAHEEI
i 1,452,133 (5) + (10)
260 | —FRERTTHES R A 519,987 @
26c | <BRMVETIE BAG T OB MATHEIH0TEE 5 R RS R s
26d | RIMERERIA IY M R SRR T T BE A R A (B (B 2 A= Y RS 15
26e | ZHEIESRITIBATINEARE X
26f ig%ﬁi?&%mﬁ BN ERIVE AR G H R i AR 15%
27 ;‘ﬁﬁ FERHT ATL EA R AL IHIRRTI AT CETL B AIBRAVE S0
28 # CET1 BAMNEE SRR 1,981,430
29 CET1 &R 10,146,991
AT1ER : i
30 | BEE ATL EARTERINEAIAHRERE (76 1,937,712 (11)
31 Horr o REEE A e T AT R REASE R 1,937,712
32 Horp AR R Ry B R
33 THE ATL B LT T S R
34 &R EIRITIT B A S ST HE = RAN ATLEARTE (FEhASGE%EE
1Y ATL EARRIEERD
35 B - BN B T A 2 R AT K ZE
36 | BEHIRZAT ATLER 1,937,712
AT1 &R © BEEHIR
37 | MEREA SN ATL BRI E
38 | MR XFFEN ATL AR
39 | WEERESGEEHEBELYMNYBRSEERS T AT B ARG E KA AR E
(B 109%F I8~ #0)
40 | NEEESEHEDIMISRSEERS T ATL BRI E KA AL H
41 | AR ATLEARNE A EEE R E SR E R
42 RIGH 70 I A A DAEEIBR I ZEAE AT BEAH BRIV EHIR
43 | ¥ AT1 BARREEHIRANEH
44 |ATIEE 1,937,712
45 —REE (—EE = CETIER + ATLER) 12,084,703
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HoAh 198 16,341
&7 296,200 284,868 27,979

722019 4F 12 H 31 H - (4 A BHXRFE -

et N A E R RIS ST

2019412 H31H

SReH

BHIERK AT
- @A 3 (E A 593,202

- A 3 {E 5B R 6 {5 H 2

- i@k 6 I H e RS 14 78,847

- g i 1A 120,262
&t 792,313
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9. BRI RN ERER (8D
CRC : BRFYIBESS MRS I A 5 2R

@)

(b)

HINEAEEI TR iR - ARE R A E R EEREPHRIBCRNER - e GRITE (B4 HAD
5 B b SRRt TR SR E 0K -

HIRR IR B PR B A FUES R AR (S B RRRiE - Ha iR s b fE RO 5B THRAVERTT ~ 38U
SR FIFTHEHAIIE R - AGEEITES AR AR LAY (S B R 1% - TR FHE BB E A AV BRI -

HNNEE G AT RS B EERBATE - SRR (E BRI M B S B RSB AR IR
NSRSz -

HINERARE (FERRE) SHEENE SRR - JEa bR iy £ 258 T S G R~ (RS

52 MRS o A EIE R E SRR AR AT - AEEERI AR A A (ERITEE (AR B Térs

FRTEERRRERENUEREOR - i (EERR) stREEREERERIEEAZORE > SR ECR A BiEh i E

WA T RNETTERE - AR - BRI T O A R AT AR e B B e R E R R IR TT R

HAYNEETHERM T A SR B3 -

BEAh > DS R E R R aE B A AR S RS R AT E LELS) -

ARG EEHRAN A E R E A - RN EI(E SR S mBRIANL ~ S SR M DR SR AT A (B R R Y - IR

BT~ T3 WAERIER > DUE & BETAL R i (-

HIARZREIER -

B S AR A (S (E A RN S B R B EAV Y MFITECe: -

FEEMIENEEEAMEE R ~ A SE SO R E - B AR RN BRI BRI - R
IR - PRERER -
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9. BRI RN ERER (8D
CRC : BRFYBESES B R E (8

©

AREEFTAEEREEE LR (AFEAGT RS ER) #9E SRR ET A SRS TR A -

EHEREH > ERIEEAR > BRTET RIS TAERASIMTE LR S R IE RS F S R R AR T A 550
A G BN A 5 P (A HeAt B R R (R N SO E R RSN PR T A R (S B i LR - ABEEY MR R (=
BPTETEGNEREERRERELA -

CR3 : SR WSS F BB rE e
R 20194 12 5 31 H
WEERRR | BEEERK | DORTIERRER | METERER %ﬁf{giz;%
# © VRO i MORRER | RORREE | o
ST BT ST ST BT
1 B 77,755,447 21,997,969 12,879,972 9,117,997
2 | [EFEESR 45,319,789 1,413,299 - 1,413,299
3 | 4t 123,075,236 23,411,268 12,879,972 10,531,296
MR s 11330 § : :

CRD : f£ STC 5tEIA TEM ECAI PARATIE LA 2R

@

(b)

©

AR GRITSE (B4 HRAD 55 4 MORUERHIERAE - (ERSNDE EaHERMETT ST IESRTARA e R IE -
AEEF AT RIS ND (S BT A R/ - AR « ARSI A 2L -

REERAEE (EEEER) SHEELSMAE R A RE - MELSE RFME R o 0 A SRS s T A
LN (E R RAE - & TR AR IE RRRERE -

W RAEE (BERE) E0ANEERBRARYE - IR bR 2y v ST G e B R

° BRSO - S AT RS SRR IR AR - AREEE i R & GRITHE (B #Al) héss
ERTEEERREEEREDR - 10 (FERER) stRATREERBRIEEATORE > S8 aECR A\ S b E
WG TRVETTTR - NERAL - BRI TIE N 0 A N e A T S B e E R E A RTT R
HAESMRE BRI 1T ARFARIRSE - IS - DR R E B R SR s B A A B s EL R TR

THXRS -
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9. FEEZMEERIERRENERERRE (8

CRA4 : {5 IR K od i BB S F e R R 8 —STC StRA

20194 12 31 H
ﬂ%am&mﬁ%ﬁggﬁmﬁﬁﬁmmam E%&T&ﬁﬁﬁﬁg§%Wﬁﬁﬁwwm% O —
I
y-Ea=0 e e i M P RO e (A M FiRUESGE | R
T BT HRET T AR U %

1 B ERE R RE 25,503,807 - 25,503,807 - 58,400 0.23
2 N AL E G AR E 1,415,230 - 1,415,230 - 283,046 20.00
2a Hrp o AR E B AL 1,415,230 - 1,415,230 - 283,046 20.00
2b b S AR ; : ; ; ; ;
3 | smemsTERAE 182,528 i 182,528 ; ; ;
4 SRAT R R 46,710 - 46,710 - 9,342 20.00
5 oA R R bR E - - - - - -
6 LB R RE 4,100,916 594,982 4,100,916 289,639 3,804,344 86.65
7| stk } i } i i }
8 HeTEH - - - - - -

0 | DESREHIT RSN R T 53
SREF BRI : : : i : :
10 B TER R 2,339,661 613,322 2,339,661 25,055 1,761,988 74.51
11 ETHIEER 13,287 - 13,287 - 6,644 50.00
12 7 A HA R i 0 oA SR K i 2,149,684 93,909 2,149,684 - 2,149,684 100.00
13 E HA R R 11 - 11 - 17 155.88
14 | e s RS i i } i i }
15 4t 35,751,834 1,302,213 35,751,834 314,694 8,073,465 22.38
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9. FEEZMEERIERRENERERRE (8

CRS : R E R bt E 8] 1 E AR RE—STC st&A

20194128 31H
- S PR Rl
0% 10% 20% 35% 50% 75% 100% 150% | 250% sy | B (EACCP
B BRERERRS
PRGN )
BT | BT | BT | BT | BT | BWTr | BT | BT | BT | BWTn || BNt

1| grEmmEREE 25,211,809 -] 291,008 - - - - - - - 25,503,807

2 | ABEEREE - | 1,415,230 - - - - - - - 1,415,230

2a o AHAE - | 1,415,230 - - - - - - - 1,415,230

20 | Hob SRR : : : : : : : : : :

3 | sEaERTRR AR 182,528 - - - - - - - - - 182,528

4 | ST - 46,710 - - - - - - - 46,710

5 | mAmE R : i i i i i i i i i

6 VEEE G AE 586,211 - - - - - | 3,804,344 - - - 4,390,555

7 ERREE TS R K E - - - - - - - - - -

8 HETEH - - - - - - _ - - -
9 PLE SR AN TR 5

PANER Gzl e S - - - - - - - R - .

10 BE R ER GRIE 15,398 - - - - 2,349,318 - - - - 2,364,716

11 FEEEHEER - - - 13,287 - - - - - 13,287

12 I iR b A Y At b R - - - - - | 2,149,684 - - - 2,149,684

13 A H R\ K - - - - - - 11 - - 11

14 B ERS I E R AE - - - - - - - - - -

15 st 25,995,946 - | 1,753,938 - 13,287 2,349,318 5,954,028 11 - - 36,066,528
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CRE : BRFE IRB qu%Z/i‘FquEf*)%EW‘FﬁfEﬁJE’JW*B@TH’J?‘* 1L B8
(@)  PUBFARIAIRAE  SAIAE MG R SR (T (FA) SR MEER - A SEETTL T A - R
SIRIBRE - BILEHTOVER USRI B A B -

AEEERGEI L AT AR - SMTHZ BT ARTEGRERPD) » DU AZ BRI FUE T Z B
HRAEATELRIR(LCD) I E LI RKE(EAD) ©

(b)  PAAUFHS AR B B A TOBURESE - DU SRR - ARMEME - AR RmREEEERHK  FOREER - B
AT SRRV SRR S S TR E R S S UES A - WERR S R AR A E R R E AR
FRNGEE R -

e\ A O R R Bl 4 e TR (i SR TR PSSP AR A iRt ~ R SRS ~ A0 B DR AR R B S AU AR,

PIBR e PR PR R SN AR RH (S S BT B ATAELF - BT AT B AR S A B TR -

PR TR RE 2 2 TS TR R TS B 2 R s BTy - SR BN AR I A 5 - MAUBREAE S R A B e
SR = E HE N R b B B -

JRRIE - B A AR I A 2/ DRt — R - R IR s T 2R B AR B S L T T RE IR AR 2 R A8
EAEATEIEIT 1 MR b basa s -

HBHEE SR A B A PR AR I T B 2 1% - TR R B R B SR E T - BUNEFAERE T - BREasi iU
FERIBH S — R 2 -

() AEEBAMFEASHRIVETREUE SRS - AMEEEACESERE TR EHZ S SFMvEEHES - #EER
PR IRE ST ~ e - TR R R MR HE (TR - AR RE R e ERSE T e B R R g -
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CRE : B{XFE IRB stRVA T ST RS A RBRATE VAR RAHE ($0
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I R (B LSRR RIESN) PR E AT R -

PEREEAER - AGBIEES SRR TR R A SRR B » SIS E R
P PR AR » BT MRSy B MR RIS RS T © TSI A S S R T

HENE TR EASREITR
SRR I EE B RUA TIEIEES CHEME) |8 BREAETEDA
S BRI AT RA
Hoth b
B 7 B R b R I BEE e (EERE) 58X
& B TR IR A BT
ZBREIRT
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9. BRI RN ERER (8D
CRE : B{XFE IRB stRVA T ST RS A RBRATE VAR RAHE ($0

(€)  PAUTHIRRAERT A R N R PARZERE S T RO A2 (5 P R B AE AR AT R 2 BT K (40 22 T R e B A3 EE

2019412 A 31 H
IEEREE FRRIERE 2L (%)
= PIEREPAR AR BRAEA =xii
BT E R E bR E - 100.00 100.00
SRATIRR AR I 96.46 3.54 100.00
ke iz 93.94 6.06 100.00
T bR 66.16 33.84 100.00
ot B A 88.54 11.46 100.00
Gt 75.69 24.31 100.00
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HENHE

TR
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HIFANE]

LSRRI © SRR rT - S R L
AF

2 JESRITE AP (RIR A 1)L © TR (R
NG
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TERERAYE

{18 NETEHHHEK

ZERR N E R A
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HRIE
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ZENBE TE/NMEIERGRER

(0) EIRRPDFEGEREFLRBH(TTC)RELIME -

B LY & R HRARY MBS S B o AT MR S P IR AR AERHRIMRERE e iRy -

LRI (LGD) BAZE s RS

JEB R ZR A R

TRBE T EIREOR TR HRVR SRR S WA B EHEER A ELHR)EL T IR -

ELEEAYE (EAD) HIE 0% AMEELREIMERIRR R - BN B MEFORME RS - DLERTERAE R
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9. FEEZMEERIERRENERERRE (8

CR6 : & M ERENREHE 2 HEAEERE—IRB 5%

(a) &8¢ IRB 5H&A

20194 12 31 H

EEES K& CCI_: & ERR RS
e BEANEE i }%Ekliﬁ?ja‘?}ﬁ 44 PD EERE R3] EE] | BREinER | BEbsinER EL S
Wi B ERINER CCF K CCFEE ABEH LGD FHHARR L) HEE
PD &k EE EARY EAD

% BRI BT % AT % % i T % BT BT
RATE B RIE 0.00 # < 0.15 31,711,135 302,957 0.98 32,310,059 0.07 124 45.00 2.5 9,762,335 30.21 9,839
—R1T 0.15 £<0.25 2,459,623 - - 2,458,352 0.22 24 45.00 2.5 1,516,674 61.69 2,434
0.25 %< 0.50 3,289,816 459,021 17.81 3,496,762 0.39 18 46.33 2.5 2,728,111 78.02 6,323
0.50 £< 0.75 334,126 30,500 - 762,422 0.52 9 44.97 2.5 695,343 91.20 1,775
0.75 £< 2.5 609,049 3,000 - 609,049 1.31 4 45.00 2.5 610,542 100.25 3,602
2.5 %< 10.00 - - - - - - - - - - -
10.00 Z< 100.00 - - - - - - - B B - B
100.00 (&%) - - - - - - - B B B B

NET 38,403,749 795,478 10.65 | 39,636,644 0.13 179 45.12 2.5 15,313,005 38.63 23,973 213,041
EE—rp/ N 0.00 £ <0.15 120,202 70,763 7.36 120,620 0.11 20 40.78 2.5 27,107 22.47 55
VEE 0.15 £< 0.25 43,866 96,654 3.17 46,928 0.22 14 41.09 2.5 16,287 34.71 42
0.25 %< 0.50 263,244 276,840 1.14 355,633 0.39 27 41.33 2.5 160,027 45.00 573
0.50 £< 0.75 287,333 49,509 0.03 293,904 0.57 25 41.82 2.5 161,116 54.82 702
0.75 £< 2.5 2,608,141 379,248 0.79 2,645,396 1.38 108 43.01 2.5 2,026,787 76.62 15,700
2.5 %< 10.00 1,637,691 91,975 - 1,637,691 5.57 33 39.16 2.5 1,684,895 102.88 36,017
10.00 %< 100.00 48,146 104 - 48,146 13.77 2 43.09 2.5 76,794 159.50 2,857
100.00 (&%) - - - - - - B B B B B

INET 5,008,623 965,093 1.50 5,148,318 2.68 229 41.53 2.5 4,153,013 80.67 55,946 57,523
FEE—I A E 0.00 £<0.15 12,294,475 2,405,156 61.04 13,167,421 0.10 71 44.42 2.5 3,967,465 30.13 5,820
B 0.15 £< 0.25 3,129,945 1,395,239 23.83 3,461,498 0.22 27 44.52 2.5 1,793,875 51.82 3,390
0.25 %< 0.50 9,789,521 1,196,426 54.64 10,234,144 0.39 34 42.54 2.5 6,040,944 59.03 16,979
0.50 £< 0.75 10,353,343 1,238,628 34.14 10,340,913 0.57 74 41.48 2.5 7,039,495 68.07 24,483
0.75 %£< 2.5 17,507,463 561,504 11.54 17,537,997 1.27 121 38.32 2.5 15,329,575 87.41 81,451
2.5 < 10.00 5,440,724 952,078 1.39 5,453,913 4.03 41 6.66 2.5 1,118,065 20.50 14,356
10.00 ZE< 100.00 1,262,419 - - 1,262,419 10.98 5 5.3 2.5 295,533 23.41 7,273
100.00 (£5) 304,257 8,597 50.00 308,555 100.00 8 4437 2.5 12,620 4.09 296,626

/NG 60,082,147 7,757,628 38.18 | 61,766,860 1.63 381 37.76 2.5 | 35,597,572 57.63 450,378 790,326
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9. FEEZMEERIERRENERERRE (8
CR6 : & M ERNRERE 2 HEAEEAE—IRB 55X (8D
(b) Z£& IRB 5tRA

20194 12 31 H

ETAEA K& CCI_: & ERR RS
(AR, BEANEE i }%Jﬁkﬁﬁ?jﬂﬁ 44 PD EERE R3] EE] | BREinER | BEbsinER EL e
Wi B ERINER CCF K CCFEE ABEH LGD FHHARR L) HEE
PD &k EE EARY EAD
% BRI BT % AT % % i T % BT BT

BE—EEK 0.00 # < 0.15 682 472 993 0.10 2 20.30 1.00 12 1.24 -
B EE R 0.15 £< 0.25 - - - - - - B B B B
Fa&IE(QRRE) 0.25 %< 0.50 - - - - - - B B . B
0.50 £< 0.75 - - - - - - B - B B

0.75 £< 2.5 - - - - - B B - B B

2.5 %< 10.00 - - - - - - B B B B

10.00 %< 100.00 - - - - - B B - B B

100.00 (&% - - - - - - B - - B

/et 682 472 993 0.10 2 20.30 1.00 12 1.24 - -

BE—(FEH 0.00 £<0.15 2,433,505 - 2,433,505 0.10 1,125 10.97 4.90 472,122 19.40 266
FEE SR AE 0.15 £< 0.25 629,791 - 629,791 0.22 156 10.92 5.00 124,006 19.69 151
0.25 %< 0.50 276,483 - 276,483 0.39 70 10.69 5.00 67,083 24.26 115

0.50 £< 0.75 132,665 - 132,665 0.53 53 14.73 5.00 33,120 24.97 103

0.75 %< 2.5 1,561 - 1,561 1.45 3 10.72 4.98 271 17.42 2

2.5 %< 10.00 15,020 - 15,020 4.54 3 10.76 5.00 5,059 33.68 74

10.00 ZF< 100.00 2,138 - 2,138 18.00 1 10.00 5.00 1,176 55.00 38

100.00 (£%) 3,259 - 3,259 100.00 3 10.20 5.00 4,155 127.49 -

/et 3,494,422 - 3,494,422 0.28 1,414 11.08 4.97 706,992 20.23 749 9,792
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9. FEEZMEERIERRENERERRE (8

CR6 : & BB BAREHE 2 HIE A EREAE—IRB S EE (8D

(b) Z& IRB 5tRA (&)

2019412 B 31 H

BOraEa K& CCF & ERR RS RS
o BEANNEE 45 CCF }ﬂﬁkl“ﬁ?ﬁﬁﬁ iy 5 A8 ] YiaE] | BEEEioER | R EL s
Wi BEFRIMNARR K CCFEE PD B LGD HAHARR L) BFE
PD &k i EARY EAD
% BT BETT % BT % % F BT % AT BETIT

BE—/NEIZE 0.00 £<0.15 80,967 90,764 29.11 107,389 0.09 118 6.53 2.46 1,567 1.46 6
5 B R B R 0.15 £< 0.25 40,042 14,914 30.11 44,533 0.22 27 5.91 3.09 1,129 2.54 6
& 0.25 £< 0.50 29,679 6,360 37.13 32,041 0.39 19 6.56 2.83 1,308 4.08 8
0.50 £< 0.75 24,745 5,505 38.97 26,890 0.60 20 6.25 3.81 1,340 4.98 10
0.75 %< 2.5 68,219 7,195 29.86 70,368 1.33 26 7.83 3.14 5,971 8.48 69
2.5 %< 10.00 414 - - 414 6.60 13 38.51 1.00 243 58.70 11
10.00 %< 100.00 - - - - - B B - - - B
100.00 (&%) - - - - - B B - - B B

/NET 244,066 124,738 30.12 281,635 0.51 223 6.78 2.90 11,558 4.10 110 160
T —H At 0.00 £<0.15 1,421,350 815,434 - 2,172,060 0.09 288 25.74 1.00 149,252 6.87 630
EPNEDES =3 0.15 < 0.25 71,046 - - 71,046 0.22 117 12.40 4.07 3,805 5.36 19
b dE 0.25 %< 0.50 538,582 6,044 49.64 544,330 0.36 337 11.83 4.64 38,064 6.99 232
0.50 £< 0.75 987,070 51,420 70.38 1,037,406 0.57 276 14.82 3.21 117,046 11.28 857
0.75 %< 2.5 568,548 818,537 - 760,049 0.92 322 32.55 1.40 247,647 32.58 2,462
2.5 %< 10.00 607,342 821 - 607,423 2.79 75 48.12 1.32 401,910 66.17 8,093
10.00 Z< 100.00 338 - - 338 | 32.96 3 11.51 4.99 101 29.88 13
100.00 ((E%) 1,182 - - 1,182 | 100.00 1 11.48 4.37 1,697 143.57 -

/NET 4,195,458 1,692,256 2.32 5,193,834 0.68 1,419 25.53 1.96 959,522 18.47 12,306 13,290

YT (BrAfHaZR) 111,429,147 11,335,665 27.72 | 115,522,706 1.08 3,821 39.02 255 | 56,741,674 45.30 543,462 1,084,132
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9. FERH BRI R ARENERRE (&)

CR7 : SRS AAT4E TR EEIE Rud wBE(E A RIS IS i R I E BEA TR —IRB 5504

B 2019412 B 31 H

FEHERITETR
STEANRERN | BRI
TSR
BT BT

1 EE—EE BRI REA THIEFIESE CEEmE)
2 EE—EE BRI REA TSGR (MR )
3 EE—EE BRI REA THIEIESE (B RmEE)
4 EE—EE AT RUA TIVEMT®EE (RlasthE)
5 EE—EHPTEEE (SR
6 FEE—/ N E 4,153,013 4,153,013
’ EE—H A 35,597,572 35,597,572
8 BETERE
9 BE T ERIIEA M S AL
10 IR T
1 PRIT AR E—RAT 14,142,646 14,142,646
12 ST RS R IE—8 2R RE 5% 1,170,359 1,170,359
13 iﬁ;gﬁkﬁﬁﬁﬁ E—NVERN (NEREEEHERNIEA A S
14 TE—/ NIRRT E R R 11,558 11,558
15 TE—RATEAEERE 688,842 688,842
16 BE—REETREER A TIIME TS 18,150 18,150
17 BE—EERIERAZE R EIE(QRRE) 12 12
18 TE—HAMEHE N OV E E bR 959,522 959,522
19 FetE—Tin R T RA (B EREE ) TR R RIE
20 FetE—TIn AR ER T RA (NEBEDTE) THIYRE RS RIS
21 Heiti—PD/LGD FHEE TR RGNS (FEATERIEENA

5 B T e R B AR 3 )
22 Heiti—PD/LGD FHEE T B RGNS (FEA1E RIARE IR

NP R HE B RIS )
23 Heii—PD/LGD FTEE T B RS (oAt 5 E R E

B HE )
24 HetE—PD/LGD s150A FAVRERE RS RYE (AL RRIE)
25 PR —BiA BB A A A A RA R R b R iE (RS E

JEUBg AR )
26 HAtr—3RETEH
27 HAtr—3H e 2,544,128 2,544,128
28 et (FE& IRBEIEVAT) 59,285,802 59,285,802

AREECHEEREMZRAEHTAETREEOEREHERERTE -
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9. BRI RN ERER (8D
CR8 : £ IRB 5H5A & Al B AR EH R B IR R B =

BT
1 | 1R 20194 9 A 30 HHERANEREER 58,585,211
2 | HERE 1,366,434
3 | &EEZ (795,354)
4 | e
5 | HEAREGK
6 | WiEAEE
7| AheESEE 129,511
8 | Hft
9 | 120194 12 H 31 HAVEBIERER 59,285,802
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9. FERH BRI R ARENERRE (&)

CR9 : Z{ERI4E &R R TSR EHRA—RB 5TEZA
% CRO I T AR EI& (5 AU A HTROMPR ARSI - BAOMPRGFESHR 2018 47 12 H 31 H - BI5H5 2010 fE24F -
AR S A BIR AR A BB IRPR S — AR SIRSF - A SEFTIE R EEAHETAUARIL - 565 LAl Table

CRE (&7

B 2019412 531

PD %iE TS TR AERBENEE FRNE Hy || gES:
- ¥ PD BEA ERE N | FEEER
L | HETaEE LAY EHA | REEE | X
0 SPHPD | Y] K BEA
SR 0.00to <
fg:ﬁwﬂ K 015 | AAAtoBBB+ | 0.07% |  0.06% 62 70 . 0.00%
- 0.15to <
0.25 BBB+ to BBB 0.22% 0.22% 4 6 . 0.00%
0.25to <
0.50 BBB to BB+ 0.39% 0.39% 5 4 B, 0.00%
0.50to <
0.75 BB+ 0.58% 0.57% - 5 - 0.00%
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PR EEEEEE ) A IR SR -
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REM1 : 7ERABUEE B4R TR

W 2019412 H 31 H

TERA B BE I 4E TR EEEE FEAR
BT AT
1 BT A% 6 12
2 |EEHT ] A 20,314 16,446
3 Hr Haa 20,314 16,446
4 BT A% 6 10
5 B FEERI AR AR 31,124 12,318
6 AR Hrr s g 22,116 10,430
7 Hr o RE 9,008 1,888
8  |HrfieEsT 51,438 28,764

REM2 : BFRIfF3K

1A 2019 47 A SR f i s A B B o B £ T B S (P OREEAEAL ~ BRI S siB L -

REM3 : BEFEZTHH

RN 20194 12 B 31 H
He:
B | EHWAE
WAL R R R i i GAREAT )
AT HEETIT
1 |\sgEneg 15,398 (1,332)
2 |He e 15,398 (1,332)
3 |EEAE 2,897 (169)
4 | e 2,897 (169)
5 |&% 18,295 (1,501)
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