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113 12 31
0~30= 31~90= 91~180= 181= ~1# AiE1E &3

21, 533, 322 - - - 50, 000 21, 583, 322
44, 066, 524 7,417,004 6, 340, 502 11, 657, 430 26, 858, 324 96, 339, 784
133, 999, 526 - - - - 133, 999, 526
6,090, 122 3, 264, 599 5, 114, 966 13, 940, 571 165, 632, 550 194, 042, 808
93, 471, 273 16, 044, 432 5, 602, 939 20, 248,103 110, 679, 523 246, 046, 270
29, 293, 147 4,944, 159 - - - 34, 237, 906
12,034, 752 1,226, 729 2,152, 944 3,609, 569 186, 977 25,210, 971
139, 2217, 511 195, 795, 217 100, 968, 420 152, 713, 079 675, 868, 033 1,264, 572, 260
63, 715 - - - 368, 078 431, 793
2,458, 389 - 13, 841 - 457, 308 2,929, 538
45, 982, 821 52,153,408 25, 836, 825 16, 763, 503 1,524,498 142, 261, 055
44,553, 013) ( 50, 831, 431) ( 24,975, 942) ( 15, 995, 643) ( 524, 021) ( 136, 880, 050)
214, 682 95, 356 33,433 23, 083 204, 803 571, 357
483, 883, 371 236,109,473 121, 087, 928 202, 959, 695 981, 306, 073 2, 025, 346, 540
2,310, 340 - - - - 2,310, 340
11,534 - - - - 11,534
32,062, 910 6, 656, 108 - - - 38, 719,018
8,483, 900 1,310, 439 597, 910 599, 512 328, 238 11, 319, 999
285, 347, 204 262, 742, 042 200, 123,679 344,121, 606 727,176, 992 1,819,511, 523
- - - 3,000, 000 22,000, 000 25,000,000

89, 317 485, 870 234,409 121, 626 980, 775 1,911, 997

56, 784 97, 962 147, 304 266, 406 3, 368, 451 3,936, 907

348, 134 - - - 56, 669 404, 803
67,8177,304) ( 38,405, 847) ( 15,774, 390) ( 9,943, 235) ( 388, 463) ( 132, 389, 239)
69, 965, 200 39, 857, 993 16, 266, 378 10, 429, 931 1,642, 360 138,161, 862
12,176 86, 357 28,168 6, 898 223, 862 357, 461

330, 810, 195 212, 830, 924 201, 623, 458 348, 602, 744 755, 388, 884 1, 909, 256, 205
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112 # 12 31 p
0~30=% 31~90= 91~180= 181= ~1# AiE1E &3

$ 24,166,374 $ - % - % - $ 50,000 $ 24,216, 374
39, 142, 772 5, 663, 341 4,568, 994 10, 516, 812 20, 385, 927 80, 877, 846

126, 933, 915 - - - - 126, 933, 915
7,267,123 3,321,603 2,968, 688 15,742, 393 150, 324, 004 179, 623, 811

92, 785, 028 21,004, 255 18, 379, 407 17, 669, 141 103, 097, 754 252, 935, 585

41,197, 723 1, 005, 202 - - - 42,202, 925

10, 213, 548 4, 868, 577 3,423,874 2,768, 245 138, 962 21, 413, 206

125, 324, 183 181, 659, 392 64, 991, 823 119, 421, 303 579, 370, 305 1,070, 767, 006

135, 713 - - - 348, 464 484, 177

2,213,108 - - - 446, 020 2,659,128

101, 763, 634 33, 655, 965 16, 205, 807 8,595, 848 8,083 160, 229, 337
99, 915, 144) ( 32, 883, 722) ( 15, 221, 628) ( 8,016, 262) -« 156, 036, 756)

217, 958 2,888 124, 200 251, 232 282, 779 939, 057

$ 472,105,935 $ 218,297,501 § 95,441,165 § 166,948,712 § 854,452,298 1,807, 245, 611
$ 12,359,648 $ - % - % - % - % 12, 359, 648
31, 643, 984 - - - - 31, 643, 984

6,234, 736 3,582, 494 877,242 543, 586 330, 668 11, 568, 726

237,524, 296 217, 315, 068 161, 875, 869 362, 745, 945 625, 797, 541 1,605, 258, 719

- - - 4,700,000 24,000, 000 28,700, 000

135,713 44, 255 574, 630 926, 981 686, 195 2,367,774

53, 309 96, 733 139, 593 267, 806 3,298, 251 3, 855, 692

973, 815 - - - 42,078 1,015, 893
117,076, 048) ( 57,926, 224) ( 11, 438, 744) ( 10, 222, 297) ( 2,949, 708) ( 199, 613, 021)

119, 722, 555 59, 380,610 12, 095, 545 10, 679, 667 3,753, 548 205, 631, 925

2,694 4,278 131,138 264,192 253, 928 656, 230

b 291,574,702 § 222,497,214 $ 164, 255,273 & 369, 905,880 $ 655,212,501 § 1, 703, 445, 570
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37,012, 799
2,774, 663
15, 765, 262

358, 267

123, 251
12

37,012,799

2,774, 663

15, 7695, 262

481,518
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21,768, 213
2,189,074
12, 335, 000
2,855,160
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(DB FREMBFLHUEP AT HETA

LW SRV I TRAECE . I S

13 & 12 * 31 @
Hoie A g R A
£ 05]10% 11= 530 = 31= 3290 | 91=3180% | 181= il& Bl
LR FIW T n o~ | 1,877,748,261 | 298,231,469 | 158,749,119 | 254,700,623 | 121,875,452 | 200,337,114 | 843,854, 484
SRIHF &N | 2,303,500,387 | 92,632,385 | 159,457,004 | 357,780,487 | 362,095,783 | 394,453,228 | 937,091, 500
) JE# T ( 425,762,126)| 205,599, 084 |( 707, 885)|( 103, 079, 864)|( 240,220, 331)|( 194,116, 114)|C 93,237, 016)
1z & 12 ¢ 31 p
R
£y 05]10% 11% 5/30= 31= 290 | 91= 31180 | 181= il& g &
LRI F &m0 | 1,670,823,805 | 222,166,838 | 180,563,450 | 230,522,727 | 106,393,485 | 158,474,128 | 772,703, 177
LR FHF A | 2,028,776,752 | 67,095,199 | 145,344,716 | 304,343,441 | 269,596,843 | 412,734,599 | 829,661, 954
8 pE 4 ( 357,952,947)| 155,071,639 | 35,218,734 |( 73,820, 714)|( 163,203,358)|C 254,260, 471)|( 56,958, 777)
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B A A

113 = 12 31 2
Hi>: 244~
&3t 0530= 31% 290= 91% 2 180= 181 2 1+# AL 15 ] &
IR F L 8,321, 214 2,000, 854 354, 178 434, 843 255, 760 5, 275,579
L& D F £ 9, 861, 469 2,754, 379 2,221, 869 1,406, 836 2,215,977 1,262, 408
8 B T ( 1, 540, 255) 753, 525)|( 1,867, 691)|( 971, 993)|( 1, 960, 217) 4,013,171
112 = 12 7 31 p
1254 =
&3t 03]30= 31% 290= 91= 2 180= 181 2 1+# A E
L& FIHPE £ 6, 761, 694 2,402, 397 371, 943 185, 393 368, 974 3,432, 987
AEDHF LD 9,495,123 3,067, 035 1, 826, 537 1,424,193 2,110, 789 1, 066, 569
B ek v ( 2,733, 429) 664, 638)|( 1,454, 594)(( 1,238, 800)|( 1, 741, 815) 2, 366, 418
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(6)F # b ' 3= i # 4

A. k *%& & (Value at Risk, VaR)
B B (VaR)BoA) i * st gm0 T ke & 30 3
(confidence level )™ > ?]ﬁ ﬁ%& % T+ %

A4 hdo 4 BG4

4
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2S5 w
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AT E T HR R A Jﬁ L E o T Q9% dF ok BT 32 R
k- p 2 E Mk AT adE A ) (T VaR(99% 1 % )T L g B
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113 = 12 * 31 p 112 & 12 * 31 B
T4 B B % e B it
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