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12,618,917
103,651,674
116,270,591

108,427
23,420
131,847

Stage?

Hx3)

0I5

223,657

906,033

1,129,690

Ol&H(*2)

355
1,388,136

1,388,491

Stage1

Hx3)

<]

0

1,333,561

3,479,295
4,812,856

Olaf(x1)

10,952,917

97,854,790

108,807,707
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Qo Hau7|7ke] HA, Ho, Hu VaR % BHau7|7F 2o VaRE

(rppte)

FE0! =il = o &

g4 Z|CH EE g Z[CH ESE
=cl 6,815 7,959 15,065 2,427 5,052 3,406 5,725 1,176
=Sl 2,283 5,783 14,34 1,982 3,730 3,203 5,935 1,146
st 11,160 8,814 11,233 4,613 5,028 5,033 6,469 4,395
NE - - - - - i @ -
aralx=2; (11,087) (11,175) (18,796) (3,452) (6,233) (5,127) (9,229) (2,339)
= VaR(*) 9,171 11,381 21,896 5,570 7,577 6,516 8,932 4,378
(*) VaR : BRJI2H 1Y, 99% Al2|4Z= Z|CHEAL01 A4 (Value at Risk)

W) HlE oY F&

HEdH oY o gl ad #2349 45, 20199 =9 23438 =8
2] 2~ A (Interest Rate Risk in the Banking Book, IRRBB)el| w2} o] <] 7]% 77 <]
s=o]zpo] 2] o] M 5(Change in Net Interest Income, ©]3} "ANI"} A A4 7} 3
o] ApE-o] A A4 7Fx] M (Change in Economic Value of Equity, ©]3} "AEVE")
= gl A9 s v H SAst L sy

ANIE= FE8o o= Qs &5 dA
o]o] o] WE5& YERU®, AEVEE T8

A7HA Ol dFS A TRLD 5 9l

23] 9] 23] A= T2 EaR(Earnings at Risk)?} 2] VaR(Value at Risk)Z 72| ¢
35 =54 2 #gstn d5ynh 38 EaRe =89 EBee wso= Qs &5 o

el 1) e BT 5= = wolAelo o Ay EE YEtl = FH
F dgNE vEtdH, 58 VaRe 589 g HEsom & dA e
AR S 7Ie o2 A7 A drby i ad F deEAE UEE
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S A AA & B AAUSAE, 28 AAAIAE e Ak K
Aol tial 2PAA w2l ~22(IRRBB) 7|22 A&3 AEVESF ANIE th3-7)
ZEUT
(EEHUE)
=y, &l
ABVE(*1) ANI(*2) ABVE(*1) ANI(*2)
634,596 66,138 490,981 162,023

(x1) AEVE: change in Economic Value of Equity

(*2) ANII: change in Net Interest Income

F7IE B A7 A 28 L AA WA E, 28 AAAIALE AL U A F
L7193 A7E A S 2 AA A A E‘“E Aol gk F<71 ol sl BIS Framew
1

orke] TFHE o 2 A&3 F8 EaRY =& VaRE &3 7251},

)%

(SHl:e40r2)
=Bl |2t
2
EaR(*1) VaR(x2) EaR(x1) VaR(+2)

epE 106,645 157,085 100,213 85,010
Sl Sl 3,701 12,550 - -
e SR 1,479 5,005 7,629 958
2IRHHAIEL 3211 398 - -
SEYINES= 64 493 256 2,486
2IZRH0ILlIFIE] 193 37 416 8
SeI2RUTNESE 119 318 386 &

(x1) EaR: =ICH

£ 0l A% (Earning at Risk)
(*2) VaR : EICHZA!0f Ared

H(Value at Risk)
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A2 HE oY Al ek wefElaa wef e Y27 He =y ARk
Aol e ST 7IE de B oAt Ae s e vt g ud

Tl BHDHR)

-2 SEYEER SHEOILH | 4~60H2 T~HE | 101203 1~54 S5EFD 2l
AASENISTEUSUHASDIEISERH | 177,214,415 54,035,826| 12,410,513| 11,140,520| 64,799,854| 5,170,572| 324,771,700
SIEA-BEIIXZE S 609,542 263,510 91,791 94,879 150,148 13239 1,223,109
ﬁ JIEEZEC-SEIIXISEHSEA A 4,344,718| 3,339,086] 3,751,882 2915238| 14,648,033 473124 29,472,081
B RA=RNEIRIISH 1,372,094 1,471,309 933,715|  1,869,352| 11,080,632| 1,018,002| 17,745,104
=l Al 183,540,769| 59,109,731| 17,187,901| 16,019,989 90,678,667| 6,674,937| 373,211,994
Ofl === XH 127,557,303| 46,471,099| 35,455,403 29,354,652| 52,395,811 50,655| 291,284,923
=2 | XY 11,223,338| 2,832,846 1,126,728 949,892| 3,828,334 452,495| 20,413,683
BTN 3,246,233| 3,3%6,427| 3,929,346| 3,495,915 21,899,788| 3,257,026| 39,224,735
2l 142,026,874| 52,700,372 40,511,477| 33,800,459| 78,123,983 3,760,176| 350,923,341
AASRNISZHUSHALDIEFS SR | 153,023,603 49,505,606| 12,505,250 10,506,470| 57,582,270  5,209,670| 288,332,869
SI|EA-ZHIIXIEES SR 150,149 23,648 63,825 34,299 131,206 13,347 416,474
ft J B ZEA-STIIXZES SR 5414,586| 5486,113] 3,450,669 3,174,893| 9,367,756 318,371| 27,212,388
- AA2RDIEERIISH 1,844,868| 1,696,004 738,383 1,400,549| 14,869,227 858,142 21,416,173
o1 2l 160,433,206 56,711,371| 16,758,127| 15,125,211| 81,950,459 6,399,530| 337,377,904
Oll===2XH 116,490,812| 45,803,202| 32,683,132 26,740,013| 43,175,232 59,305| 264,951,696
ERPGEED 12,105,234| 1,910,759 1,048,991 706,952 3,264,861 509,359| 19,546,156
TH | ersALRH 2,378211| 2,894,577| 3330,658| 2,466,142 19,211,409 2,537,391| 32,818,388
Bl 130,974,257| 50,608,538| 37,062,781 29,913,107| 65,651,502| 3,106,055| 317,316,240
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2) 3919
FADE FFPES FYE /5B )91 Bz AW FSYEANA TAH
ok whebA v st g Rt J 5B eE BAE FEENAE D910l BAs
A 934Uk
918 R AW AR Fo FHUE B0l wF Y ARFEHES 1S 2E
Y.
(E+21: BHOHUSD, BHRHJPY, BHOICNY, BHOHEUR, BHOHR)
i~ senmws usb JPY CNY EUR JIE} Al
|I=S3t | |stEet | JIxSsH | JsHEt XS5 | A | JI=S3H | e | RSHEHE | RISHEHE
SSAESHR 5,584| 6,074,879 22,832 240,710 4,580| 764,686 115 154,154|  501,900| 7,736,329
ARISRDIEFIUSHALIIEIS SR 21,687 23,595,957 172,782 1,821,554 24,230 4,045,435 2,001| 2,678,382| 4,857,438 36,998,766
It | EIIEA-SEIXSES S 280 304,146 18,855 198,781 73 11,989 248| 332,182 88,745 935,843
& DpERa-BHIIRIER IS 2,741\ 2,981,832 - - 2,601 434,258 37 49,789|  565,893| 4,031,772
ARISRIIEFRIEA 319 347,570 - - - - 34 45197| 115534 508,301
Al 30,611|33,304,384| 214,469| 2,261,045 31,484| 5,256,368 2,435 3,259,704| 6,129,510/ 50,211,011
=Pl D&Y EEHSERM 426| 463,678 14,493 162,792 - - 188 211,525 115429 943,424
Ol =274 16,664| 18,130,448  220,153| 2,320,983 26,733| 4,463,300 1,532| 2,050,400| 3,443,631| 30,408,762
ERPNEED] 5,657| 6,154,464 48,446 510,750 - - 50| 789,955 697,234| 8,152,403
| s azp 3,973| 4,322,800 - - - - - —-|  444711| 4,767,511
JIEr S8R 2,381 2,590,147 6,705 70,690 1,853 309,319 64 85,553  193,128| 3,248,837
Al 29,101 31,661,537  289,797| 3,055,215 28,586| 4,772,619 2,344| 3,137,433| 4,894,133| 47,520,937
el | e 7.441| 8,095,297 24,992 263,478 3,007 502,106 533 712,846| 556,988| 10,130,715
AASRIIEEUHESHAELIIEISS At 22916| 26,531,794  150,462| 1,600,140 31,393| 5,203,131 2,258 2,929,312| 5,272,352| 41,536,729
IEU-SEIIXNESES SR 165 190,733 5,322 56,602 25 4,155 105 135,827 64,185 451,502
ﬁ J|EIEZE-SHIIXNEZZERA 2,679| 3,102,752 - - 2,005 332319 25 33,017  406,753| 3,874,841
AASROIEERIST 319 369,677 - - - - 40 52,139 97,092| 518,908
A 26,079| 30,194,956 155,784| 1,656,742 33,423| 5,539,605 2,428| 3,150,295| 5,840,382| 46,381,980
Hoje &SI EEZERM 251 291,102 4,415 46,957 - - 68 87,776 83,790| 509,625
Ol =S TH 13,208 15,291,671 166,108| 1,766,526 27,739| 4,597,467 1,727| 2,240,884| 3,247,164| 27,143,712
= | XU 6,588| 7,627,665 11,061 117,634 16 2,743 515]  668,060| 499,046| 8915,148
| ersamh 3,999| 4,629,944 - - - - 105 136,230|  271,790| 5,037,964
PllE == o] 3,016| 3,492,462 11,240 119,529 3,079| 510,281 359| 466,240 6,906| 4,595,418
Bl 27,062| 31,332,844 192,824 2,050,646 30,834| 5,110,491 2,774 3,599,190| 4,108,696| 46,201,867
el e 7,030| 8,139,395 34,316 364,946 4,525 749,973 560| 726,323| 634,870| 10,615,507
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7h &7 A FET-AN e FE=A o wro] mE 53 o] =}
d55
CH): B4D12))
= ROl | 4602 | 7o0HE | l0-dkE | 1~5a | saxm | el
S|l-BEIH| 64183 135282 42418 112,102 - - 385
191,660,253 34,349,008| 25213410| 31,144,452 9,230,904 1,798,143 293,391,460
10150819 2524572 1,71440, 1866810, 4,177,634 463,376 20,906,701
=Bl 3246233 33%6.427| 3929346 3495915 21,809,788 3257,208| 39,224937
53420|  44551|  40809)  34761|  201,113] 34780 409,443
8121978 70277]  10294)  10897] 451,006 2142772 10,807,314
213,305,895, 40,520,357| 30.950,767| 36,664,987 3596053 7,691,299 365,093,790
IE-BHIRSHIZLM | 11515 - - - - - 11515
166,474,535 36,607,168| 24,634,850| 31.233844| 6,500,119 1,877,504/ 267,508,119
85%,202| 2948384 2,162,846 1,880,424 3,682,214  520,986| 19,791,006
eJEn 2378211 2894577) 3,330,658 2466142 19,211,400 2537,391| 32,818,388
46072| 42540 87420 35210 232,985 40698 434934
1242367  60981| 11963 1034  71,561| 2660640, 14,165,526
168,852,543 42,643,650| 30,085,416 35,605964) 20,788,88| 7,637,259| 334,883,129
W) g A7 AR Bl mg T 7kl whE A5 o]#e] dEs
R
CH9): B4012Y)
= DhOILY | 46ME | 7OMF | 1012”159 | sEEm | &
63909 131,49 41428 112,102 - - as9%
199,981,480 35912,006| 23,924,408| 25477917 7.582.278]  105,413| 292,933,587
10,159,819 2504572 1,714,490| 1866810 4,177,634 463376 20,906,701
=Sl 30246083 33%6.427) 3,929,346 8495915 21,800,788 3,257,208 39,204,937
53420 44804 40940 35074 208125 36950 419421
8121,978]  70277) 100204  10897| 451,09 2,142,772 10,807,314
201,581,848 42,079,762| 29,660,910 30,996,715 34,318,921 6,005,739 364,645,8%
S|l-BEIH| 115,156 - - - - - 11515
175,300,271 38219,793| 28,640,424 24,102,750, 5547,282|  150,283| 266,978,703
8596202 2948384 2162846 1880424 3682214  520,98| 19,791,008
&l 2378211 2804577) 333,658 2466142 19211,400 2,587,391 32,818,388
46072 4250 3740 32100 22985 40698 4494
1242367  60981| 11963 1034 71561 2660640 14,1655%
107,687,279) 44,166,284| 20,200.981| 28494870 28,745401| 5,909,898| 334,303,713
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2) &7 2 A7) T 224 B AW ES a3t ZE Uk

SE UL

|
Yomesey = Ell= ZH28 | JIEH) | 2DR2E| EH (+2) &1

20l 4505155 564,461 78,302 69,188|  50257,106)  741,408| 5998512
HIOIXH&2! 1,423,286 3,648 34497 1071852 2533283 (1710849 = 22434
e (512,008)|  (195816) (4,146)  (43660)|  (755630)|  (28741)|  (784,371)
all\ eI [E] (3545,186)|  (207.301)|  (39039)|  (4165%) (4,208,121) 251,940| (3,956,181)
Zoiolzol 1,911,247 164,992 69.614| 680,785 2826638  (746244) 2,080,394
LI (57,027) (5,569) (775) | (2600 (16543  (79.143)
JUESET 1,854,200 159,423 68839 681,556 2764088  (762.787)| 2,001,251
BIOINI%0!(HIR) (437.288)|  (39,199) (590)| (29372  (511,755) 25753|  (486,002)
=S[EET 1,416,932 120,230 62987) 652,184 2252083 (737,084)| 1515249
TS 374,120,064 11,366,596 4332474 31,872,690 421,691,824| (22,610,807)| 399,081,017
SRS 348706682 9312986 3803594 9606742 871,430,004  925,168| 372,355,172
(x1) J|IEIR20ll= FAISIAL 2213 cIZEMLEFASIASEHIIAL B 01F MY £2), SLIXAAETAGIAL LETH2EFAIS|AL

OEIN%’SE—’F—&QJM —?—EI*HCA-II:II/\—’F—&\ [AL 2| Z2t0ILOIAEIR A2

ZAIBIAL R2I2

pipAol foig TEBIASLIC

FAGAL RIS 2EI2ES

AlS|A}L, /00010l A=A

3IAL

(x2) ZEAR2 223D IE0 12 B0 222 &2 ZHS SPDIEN [HE £2U2= HAIGH| ?IoH LAGIRASLIC

R el))

&I
LUIEE=Y = = =8 JIEKx1) | EDR2EAH | =EF (x2) =l

=01 4,583,386 553,956 54,077 2,290 5,193,709 699,997 5,893,706
BIOIXtES 1,557,247 31,842 33,539 957,880 2,580,508| (1,533,917) 1,046,591
CH&EHIE (32,621) (259,604) (572) (538) (293,335) (80,909) (874,244)
TR 2teldl (3,478,535) (190,062) (31,183) (323,528)|  (4,023,308) 257,231 (3,766,077)
=FYE 2,629,477 136,132 55,861 636,104 3,457,574 (657,598) 2,799,976
FelEY (151,348) 13,889 (3,501) (1,545) (142,505) 65,578 (76,927)
FSESSE 2,478,129 150,021 52,360 634,559 3,315,069 (592,020) 2,723,049
HelNI=2l(HIS) (616,110) (35,825) 998 (1,294) (652,231) (33,222) (685,453)
2II=012 1,862,019 114,196 53,358 633,265 2,662,838 (625,242) 2,037,596
AHEEH 347,819,743| 10,087,342 3,398,960| 21,681,769| 382,987,814| (21,007,090)| 361,980,724
SHEA 323,592,850 8,299,175 3,031,622 1,225,422| 336,149,069 339,323 336,488,392
(x1) JIEIRR20= FAISIAL RS ERF, SUNMREFAIGIAL LLUSHEFAIGIAL LEHEMHIAFAISIAL R/ Z0I2HFEIXA2S
FAGIAL RIS Z2ETI2EFAIBIAL RN ZO0INAFAISIAL FAISIAL RIS H AL £2US ZEGIASLICH
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no
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6) 27 A7 T HE=AAd EL4FITE] HeHge a3 25y
(CHel:u40H)
=@
g IHA o1 AEIE EEl
= Stage1 Stage2 Stage3 Stage1 Stage?2 Stage3 Stage1 Stage? Stage3 Stage1 Stage2 Stage3
pJES (85,148)| (77.962)| (125588)| (324,258)| (297,718)| (390,045)| (74,726)| (71,533)| (128,042)| (484,132)| (447,213)| (643,675)
1203 JICHAI SEA 2 Ol (20,839) 20,050 789  (29,117) 25,067 4,050  (14,978) 14,755 223|  (64,934) 59,872 5,062
SHOREIIAISEAR R 9,137  (10,800) 1,663 19.259|  (48,184) 28,925 9,341 (9,742) 401 37,737|  (68,726) 30,989
Q20| E4E SSIHICE UK 3,549 4913 (8,462) 3,607 10,349  (13,956) 627 1,137 (1,764) 7,783 16,399| (24,182
JIS=2(EY) 5,142 (10,042)| (125,923) 2,831] (200,024)| (271,265) 17,022 (25,098)| (179,872 24,995| (235,164)| (577,060)
a2l B4 - - (n.2r) - - (66.179) - - (66,026) - —| (203,482)
et - - 181,713 - - 243,634 - - 245,890 - - 671,237
0H=2¢ - - 5,640 - 13 47,106 - - 23,653 - 13 76,399
EaE HEMNZ2 012 - - 10,790 - - 14,945 - - - - - 25,735
ASZE (31,327) (15,129) (72,040) (13,703) (18,164) (24,364) - - - (45,030) (33,293) (96,404)
JIEt (2,041) 4,507 (2,998) 13,921 6,754 38,405 2 - - 11,882 11,261 35,407
pJE (121,527)|  (84,463)| (205693)| (327,460)| (521,907)| (388,744)| (62,712)| (90481)| (105537)| (511,699)| (696,851)| (699,974)
(CHel:u40k)
&I
g IHA o A==l Bl
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pJES (114509)| (48368)| (129,906)| (348311)| (349,619)| (527,673)| (64,787)| (78,131)| (116,772)| (527,607)| (476,118)| (774,351)
12002 JItHAI &A= TiA (14,430) 13,661 769 (58,537) 49,884 8,653 (15,712 15,231 481 (88,679) 78,776 9,903
SHORE A SEARZ TR 14,022|  (15,332) 1,310 8215|  (20,473) 12,258 6,031 (6.317) 286 28268  (42,122) 13,854
AIB0| E4E SSIHICE X 8,603 10,312  (18915) 3,308 17,852  (21,160) 98,647 94,116| (192,763) 110,558 122,280| (232,838)
JIS=2(EY) 21,802 (38,203)| (146,204) 86,565 6,855 (75,392) (98,833) (96,434) (40,343) 9,479 (127,782)| (261,939)
a2l Bl - - (61,914) - - (66.359) - - (60,365) - -| (183,638
et - - 217,382 - - 222,537 - - 281,420 - - 721,339
0H=2¢ - - 2,763 - 1 42,095 - - - - 1 44,858
EaE HEMNZ2 012 - - 9,647 - - 17,887 - - - - - 27,534
ASZE - - - 9 (2,008) (3,150) - - - 9 (2,008) (3,150)
JIEt (636) (32) (520) (15,489) (210) 259 (17) 2 14| (16,142) (240) (247)
P (85,148)| (77.962)| (125,588)| (324,258)| (297,718)| (390,046)| (74,726)| (71,533)| (128,042)| (484,132)| (447,213)| (643,675)
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(CHl:eHRHR)
=]
a2 JHA g AIEIE el
- Stagel Stage2 Stage3 Stagel Stage2 Stage3 | Stagel Stage2 Stage3 Stagel Stage2 Stage3
pJES 111,253,283 | 12,448,807| 417,674| 134,443979| 4,910598|  740,257| 7,278,467 885,832 228,367| 252,975,729| 18,245,237| 1,386,298
12002 DItHAI EEAZ Al 4,564,471 (4,552,400)| (12,071)| 1,160,399| (1,146,756)| (13643)| 257,399 (257,144) (255)|  5,982,269| (5,956,300)| (25,969)
SHOREIICAEEAZ THA (5,365,577)| 5,388,064| (22,487)| (3983,614) 4,023,106| (39,492)| (454,230) 454,709 (479)| (9,803421)| 9,865,879| (62,458)
A0 £4E SSIHCZ T (96,197)| (103,016)| 199.213|  (357,386) (120,491) 477877 (26,947)|  (10,796) 37,743|  (480,530)| (234,303)| 714,833
et - -1 (181,713) - ~| (243,634 - ~| (245,890) - ~| (671,237)
oH=2¢ - -| (55,349) - (398)| (163,644) - -| (43781) - (398) | (262,774)
=52 13,326,560| (1.289,910)|  54,503| 14,804,391 (696,164) |  (64,490)| 224,286 5619 204,369| 28,355,237| (1,980,455)| 194,382
Mg 2,307,498 125,166| 137,336| 3,507,163 358,846 24,678 - - -|  5814,661 484,012| 162,014
ol 125,990,038| 12,016,711| 537,106| 149,574,932| 7,328,741 717,909| 7,278,975 1,078220|  180,074| 282,843,945| 20,423,672| 1,435,089
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a5 JHAI g AEIE Al
- Stage1 Stage? Stage3 Stage1 Stage? Stage3 Stage! | Stage? | Stage3 Stage1 Stage? Stage3
Jl= 110,619,242 6,028,009| 391,494| 131,453,727 5,031,258 1,020,658|6,861,844| 982,772 208,989| 248,934,813 12,042,039| 1,621,141
1203 JICHAI SEA 2 Ol 2,626,998| (2,614,767)| (12,231) 1,560,734/ (1,550,164) (10,570)| 258,674/ (258,166) (508) | 4,446,406| (4,423,097) (23,309)
SHOREIIAISEAR A (8238499)| 8,256,600 (18,101)| (2,306,186)| 2,341,831 (35,695) | (307,100)| 307,450 (350) | (10,851,785)| 10,905,931 (54,146)
Q20| E4E SSIHICE X (152,128)|  (104,129)| 256,257|  (252,249)| (142,902) 395,151| (124,675) | (104,712)| 229,387| (529,052)|  (351,743) 880,795
CHe=art - ~| (217,382) - ~-| (222,537) - ~| (281,420) - - (721,339)
0K+ - (55)| (67.924) - (70)|  (161,318) - - - - (125) (229,242)
=52 6,397,570 883,149| 85561 3,985,392| (809,566)| (266,432)| 589,724| (41,512)| 72,269| 10,972,686 32,071 (108,602)
ANSZE 100 - - 2,561 40,161 21,000 - - - 2,661 40,161 21,000
ol 111,253,283| 12,448,807| 417,674| 134,443,979 4,910,598 740,257|7,278,467| 885,832| 228,367| 252,975,729| 18,245237| 1,386,298
= 35 -1 O o ] 2~
B) 71 2 A71E AA 7ea A e vt a5y
. o
(Er2l: kRl
= =PI} xJ|ot
OS2 HERHHCOVARE XA 210,000 199,000
Ol=~= 3,809,929 5,653,997
Dl240l 864,107 1,012,240
MAMDIAH N B33 936,878 949,118
=1 AL ==
Ol3l==Li=2txHA 1,518,775 373,228
DISIN, 192,342 82,782
N -
EEEH= (83,29%) (77,139)
2 7,448,736 8,193,226
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= (3,1%) (1,666) (72,277) 77,139)
12002 JItHdIZBE=A 2 OHX| (142) 129 13 -
ML I EEA 2 THA 125 (155) 30 -
AIZ0| EAE SSAHCZ A 23 64 (87) -
& (667) (1,589) (3,080) (5,336)
CHE=af2t - - 2,151 2,151
o2t - - 1,557 1,557
Atg2E (624) (2,235) (1,968) (4,827)
JIEL 815 2 (518) 299
ol (3,666) (5,450) (74,179 (83,2%5)
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= (3,469) (1,971) (62,501) (67,941)
12002 JItidI =S 2 UHX| (207) 198 9 -
HMIZE It EBEA 2 X 116 (43) (73) -
AIZ0| EAE SSAHZ A 19 159 (178) -
e (HY) 802 9 (6,854) (6,061)
CHesak=t - - 2,506 2,506
OH= - - 1,685 1,685
ASZE (401) - (7,269) (7,669)
JIEt (56) - 397 341
A= (3,19) (1,666) (72,277) (77,139)
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(10) B7]1 & A7) 5 7leba s 2ke] T899 el e va3 25Uy

(CHRI:e40H)
=)

= Stagel Stage? Stage3 2]
pJES 8,059,844 ®,647 117,874| 8,270,365
12008 DIt E2A2 TR 8,760 (8,737) (23) -
HHDI2EDICHA SEAZ TR (15,305) 15,334 (29) -
AR0| =4S SO A (1,900) (701) 2,601 -
CHesar2t - - (2,151) (2,151)
oKt - - (1,847) (1,847)
=z (856,008) (26,539) 69,500|  (813,047)
At zst 72,035 4,414 2,262 78,711
| 7,267,426 76,418 188,187| 7,532,031
(SHRI:e4or)

&)

-2 Stagel Stage? Stage3 A
pJES 7,454,390 28,193 72,007 7,554,590
12008 DIt E2A2 O 8,036 (8,019 (17) -
T DICHAISEAZ TR (17,678) 17,740 (62) -
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olAlEl AE T2 ALEREOf A SEHEEONA
2 S SENE HAIs AN 2 Bt 3 o
R ER SEUS = | YmaA S| 2B S
SR
THHARZ LA (x1) 6,456,799 - 6,456,799
S 7,733,997 598,545 1,078,176
01401 ZHIESEH*2) 3,153,919 - 3,153,919
SHI AL THRAONZ(x2) 10,145,749 - 10,145,749 10,145,749 - -
015 4-LH2EHRHR(+2) (+6) 34,352,965 32,834,189 1,518,776 - - 1,518,776
=] 54,100432| 32,834,189 21,275,243 17,879,746 598,545 2,796,952
2820
THEARZEITY (x1) 5,823,620 - 5,823,620
IHEZED R 4G H SR (x3) 19,630 - 19,630 7,147,683 477,603 1,371,364
OIXIZ0IZHESEH*4) 3,153,400 - 3,153,400
SIS TR E(+5) 657,823 - 657,823 213,623 444,200 -
01X 22 THS(x4) (6) 33,014,440 32,834,189 180,251 176,179 - 4,072
=] 42668913 32,834,189 9,834,724 7,537,485 9%°1,803 1,375,436

*6) S I SERM SN U S L20 Holhs =U2Z 0 HIGIASLIC
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Fo|2t
olAlE AMHIE! THAEHTLO|| THEAER O A
T= SSME = HAlEE YA g2 2 SN =K
= Ea SBAS =N | ABANHA S| HIYE S
=
IFEARE XA (%1) 3,032,894 - 3,032,894
— 7,058,835 111,122 975,093
O1==0IZHIS28H*2) 5,112,206 - 5,112,206
SHNZEHE R 0HZ=(+2) 8,981,752 - 8,981,752 8,981,752 - -
013|4=LH=2EHHIZ(+2) (+6) 31,642,486 31,269,258 373,228 - - 373,228
=] 48,769,338 31,269,258 17,500,080 16,040,637 111,122 1,348,321
282
IIEAEEI (x1) 2,824,449 - 2,824,449
OHEFDIKI=AHSH(*3) 87,626 - 87,626 7,071,549 172,483 779,424
0IXIS0IZ S22 (+4) 5,111,386 - 5,111,386
SR ASTNRONE(+5) 569,002 - 569,002 180,402 388,600 -
OIXIZUH=ETHSR(+4) (+6) 30,531,185 31,269,258 1,261,928 1,257,280 - 4,648
=l 41123649 31,269,258 9,854,391 8,509,231 561,088 784,072

OHOHSH 2| Mt aEAta & 22 A/ LISH S| TSI 2 ST ZSE0 ASLICH

(x1)

(x2) AAS2IIEZIUSIHE L JEIZS AN ZEE0 USLICH

(x3) MM AZ 1 2 E FIHIEASACZ FIIEU-SEIIXNZSHS S ZEE 0 USLICH
(x4) J|IEF2E2 M0 &I ASUICH

(x5) XSO B USLICH

(x6) SSAILY SERIU SN SH S LR HoHME =UZ2H HI|GIASLICH
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FAIBIAL AOH6) - 92| wmEeI= -
ENCEE 200/ 20/ ooz -
FABIAL MIZIZ1 () 06| 26 o= -
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FAIBIAL 2ISISHEI A (x4) 34| 34| OEo= -
FAIB| AL ZEISDRI0FLEIC) (+4) 313 s3] sz -
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ADIERIOISAIRE KB ISIAL 2000 20| oEo= 2000.12.31
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MEHALR I SAIREXEISIAL 23] 23] ooz 200.12.31
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L2AG2NILKIIE 23 R E 2000.12.31
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NS DETRHSENHANDSLNAERAENS 25.0 - g2 2000.12.31
OF=ERR! HIZS ADISAIRERIEE 256 - o= 200.12.31
HEAH0IZ MIYS AIISALSEREE 20.0 - oee= 2020.12.31
312 Z210 % NI EIOIEH L S A SAII EXIEEH(+0) 91 - use= 200.12.31
L2FirsiValue Al 2R SAEXHAIERS 120 - oee= 2020.12.31
SEUBI0IZAARZHSANER A B[22 21.8 B E 2020.12.31
L2 VHBEHAA S IEXHAIEH(FA) ClassCF 45 - ooz 2020.12.31
SRS D EXIEKIBIAN*2) 08 08| Cpstoi= 2020.12.31
HSSIAIRH Ol AT S 78| 478 U= 2020.10.31(+5)
HIOIAIO1# 01 BI A RI2E Al S XIBE K5I AT 23 - g2 2000.12.31
SR M TR SAIRERERISIAF 27.8 - o= 2020.12.31
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S2IGAILINIETS 217 - ose= 200.12.31
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@) 7] 9 A7) F BAVIDN e ARPH G TP G ME RG-S o)
&3 25U
P|:BH0HR)
=)
ESNCIPN FHSEOt oY FHs HE & MEF e ArSZE t=HE S g
FAGA HERAHIAUE 108 7 - (3 - 1 191
D20t HF2FAISI AL 3,313 1,370 - - (90) - - 8,125
SIS EOHMTAIGIA 3,267 (221) - - - - - 3,066
TSI LFASIAL - (742) - (50,411) - - (23 -
FAIS|AL &0t - (432) - (466) - - 49 -
SLULELMEHY LD |IE M2EXHESIA 16,938 (2,240) - (1,728) (212) - - 15,082
2016KIFIMM 2|28 123 8HE 11,898 1,240 - (492) (1,088) - (1,563) 13,238
FAGAL O 28 236,232 (18,334) 163,082 - - - (1,909 174,007
ADIEMOIS A2 EXE RIS A 2,915 (1.283) - - - - - 1,481
SelS-ZHLIAO0ISH=2LSIER AR 2,100 365 - (900) - - - 2,788
S AIMBS AH2 E R AES]Ab - 87,180 - (117,170) (178,355) - (678) -
MEHAUSHISAILERE XS A 10,000 (79) - - - - (17) 9,816
OLOIHIZAIOIAIOIOIOI LIS H LIS SH L SAI2 S X EERFSI A 9,756 - 5,720 (540) - - - 9,756
FUHIAHSULE HI1S HFHUHHSARE 4,130 - 75 (321) - - - 4,129
PG NZMHBHLS AL E XIS AL 32,480 7,366 31,363 (12,124) (104) - - 38,342
ROPI=FASIA 346,810 19,692 810 - (5,710) - (1,404 422,832
LRI LR AL E RS XE2I AL 23,146 (159 17,017 - - - - 22,904
INN-ReILPRIZRSSHEHE 7,575 554 5,049 - - - - 8,128
FAIG|AL AL - 1,542 - - - - (1,149 33
i:;‘)};ﬂ;22{225—;“&'&5ﬂ%@5—$ﬂ§ 10,000 23 100,000 (90,000) - - - 10,023
HILAIAZFZ NI XD 1 H 1S AH2 S RHERESI A 3,738 4 4,084 (346) - - - 3,979
FL2I =S SENEE 4,500 (15) 4,500 - = = = 4,485
PLIBSIRAIAMREXRE RS A 350 61 - - - - - 403
SS3IAF 20t AKITS 10,800 7 - - (850) - 84 10,18
LESANEENSANZESLHIERS 3,291 283 - - (154) - (189) 3234
L2IGH0IZHARBUHSEXNERAENS[2BTH] 6,000 49 6,141 - - - (114) 6,076
SelGAILItE1E 51,969 343 51,959 - (257) - - 52,045
felGEeourE 1,015 9 1,015 - - - - 1,024
ol D4sEUN EBL MEFAE AIRSEHMEX 14,915 611 14,915 - (408) - - 15,118
SUNSIEE2HESENSEMDSL S 5,590 97 5,501 - (75) - - 5,613
OI==EHE MIZS ADISAIE SRR 1,100 (6 - - - 289 - 283
HEZHOIZ MLS ADISAISERZE 1,000 - - - - 960 - 960
JISZt0ISMIHEIOFHLS A IS A E R 1,000 (6 1,000 - - - - A
SelFirstValue Al2 S SMERIAIERS 9,000 1,184 - - - - A6 2,130
P HEHHANS AT E X AEH(FA]) ClassC—F 200 (16) 200 - - - - 184
HIOIM 7+ H A ANI2S AF2 EXFEERESI A 29,050 - 29,050 - - - - 29,050
CEDIHEEMIS AR S RIS XS] AL 7,705 - 7,705 - - - - 7,705
SUXEHR|AARNS LI I SAYERE 12,000 - 12,000 - - - - 12,000
SlOIZAAED | REESGIHAH 91,002 2,382 91,002 - - - - 9,474
Al 973,371 101,077 562,368 (274,4%9) (187,306) 1,249 (5,959 993,291




I
NESEN FHS0} pIES P Fs e o HeR = pEEEES ol

FABIA HESMLIAUESD 108 157 3t - - ) - 186
EEVEREEEEINCIY 3313 6.7%0 1% - - (135) - 6845
BRI ZOIETASI A 3,267 3,456 (169) - - - - 3287
SSIEENC)Y 130,779 4474 6,426 - - - 9 51,176
ZAIBIAL Afot 8,521 1,014 (1%9) - - - B 849
RILBTEHAAIISARE T 2B 18,666 25,091 1,466 09 (7,490) (164 - 19,212
2016KIF-MMS2I28)| &2 8HE 12,385 15,300 11 - (2,615) - 1,263 15,141
N NE L 73,150 43709 (18.239) 5,807 - - 29 31,254
ADIEHOIB AR ERIEAEI AL 2915 2,89 (41) - (85 - - 2764
S2I28-2LIN 0BRSS E N T8 3,000 2,700 623 - - - - 333
LS ARIBB AR ERIB TSI 101,483 197,393 0,343 - - (18,8%) 123 200,023
HEHRESAHSMDEXE TSI 10,000 9,948 (0 - - - - 9,98
gilmaﬂo\aﬂowowmwn IEISHLSANDETEXT 2576 4406 _ 5 _ _ _ 4576

THHIAIUYBE {15 HMYHSADERIB T
i 4,375 3,05 - 1,350 - - - 4,375
S2IAY IR MUK U S AIDERIBIXISIAL 12,665 - (804) 12,685 - - - 11,841
SOHSFABIA 346,000 - 63,444 346,000 - - - 409,444
2RISR AIDE K IBIAL 6,129 - o) 6,129 - - - 6,046
TAM-S2ILPRIESEsEC 2525 - - 2525 - - - 2525
L2210/5 N S ENBAR DS UHERIEHTS 1,000 787 (136) - (651) - - -
SOIBBRUINDE TR A 350 3% 3 - - - - a2
BISBIAL QO AR S 0,870 - 2 10,870 (15 (108) 200 10952
UZSUHSETNHNDESLIEDS 3.291 - - 3.291 - - - 3.291
&l 759,368 31,766 83,997 389,09 (10,856) (19.242) 1,500 806,360
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(3) G712
e},

i)
e}

(SH<:8HOHR)
=wll=
HLIEXIIA Krat E 0 D&Y

ZAIB|AL IERAMHIAUIES D 6,305 2,448 18,525 1,197
ERIERETE=EINE N 117,077 37,599 107,810 13,391
== LIPS ESN-IN 36,978 16,536 60,599 (1,985)
SLABTDEHMAD S ARENF23IAL 65,390 252 1,589 (9,601)
2016KIF-MMRR| 28D | =2 8B 64,109 1,198 7,425 6,201
FABALHOIISEH 4,040,051 3,530,074 68,144 83,989)
ADIENIOIBAI2EXFBEXIE|AL 13,667 51 1 (204)
L2|SH-AHLINOIB 2SS ENEE 11,273 119 1,926 1,461
ASARIBSALREXIE RS AL 22,001 3,102 610,535 16,061
MEHAMR SAIDEREIAISIAL 42,205 - 308 (329)
Ot0IHIZHI0IHI0I0I0| TS FCIL SN L S AF2 EXFBIKIS| At 46,542 655 1,024 (411)
THIACIAABE 1S HARMBRAIRZEXE KIS/ AL 15,747 - 284 (85)
LRGN 2MMHUS ARSI RIS 110,452 825 23,875 21,106
RODIEFAE|AK) 14,578,716 12,238,805 1,255,593 78,781
eI TP AF2E X1 KIEI AL 58,355 433 206 (1,590)
IMM-RCILPRERSSIEE 20,927 4 2,082 1,425
FAIB| AP IAE 47,077 45,552 25914 (415)
CIEN 2210 RS XIS NEN2ENSHANDSHERIIEIS 10,025 1 187 23
RIUIAIASZOILXID |2 SAF2 SXHEEAFSI AL 16,192 118 1,400 974
RLIRIIE2EEXZE 15,151 51 1 (50)
SeIBERAIANZEXIE XIS AL 50,382 235 8,150 7,676
SIS 3IAL A0 = AT S 66,793 45,472 1,425 14
URSUNSETNSAZ RS AAIERS 16,293 15 1,359 1,271
LeIGI0IZAZSUSAKEIEN S[2B7H] 27,870 - 148 148
LeGAILIIRIS 240,414 15 1,721 1,584
LeIG2RIURNE 3,49% 1 33 32
2| DHSIIUT EBL NSNS ADEHUMERAE EX 90,728 21 3,060 2,969
LENSDEE2HREXNHARSBRAETAEN S 22,452 1 352 323
OFFENR! LS AD|SAIIEXI RS 1,192 86 - (22)
TLEANOIZ MLS ADISAILERIEE! 4,800 - - -
IS0l OIHEIOIEMLS A SAIL E X =8 10,986 57 - 7
L2IArstValue IR R SAEXHAIERS 20,220 2,467 9 ©)]
2| HBS0LAAN SRS RHIEH(FAN) ClassC+F 1,011 246 11 11
HIOIMI 7 BIA RI2S AIBERFBERFS| AL 98,431 13 - (732)
SIS SARERE S| AL 28,727 43 - (116)
SRS ARLRIAATN SAD | SAIYE X EE 52,685 53 D 20
501 ZA A | RPZESGRHAH 402,015 - 10,727 10,727

(%) NIZHSAl 2aMst DEOIX| XX U HZGIALRLO] SIHT M X0| XN SS BHisH S0| ZoHOIL|C}
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(SH:8HOkR)
Sl
TIEXSIAL Krak LH L0l =l

ZAIS|AL LIERAMHIAUIES D 5,742 1,969 17,572 1,322
ERIERET=ESNE N 96,855 30,289 91,200 1,480
RO TAIS|A} 3,574 10,660 61,939 (1,265)
ESJISESNN 335,147 229,764 499,152 26,617
ZRAIS| AL AbOH 92,206 66,184 91,088 (485)
SEATTEHAAD & AIREXEZS| AL 83,583 330 7,866 6,355
201B6KIFHMM S| 28I |2 8HE 72,768 343 8,939 7,462
ZAIS|AL A0 T 28 2,679,968 2,464,168 84,928 (89,779)
ADIENIOISAIRERFEXLSIAL 13,872 51 2 (204)
e|SH-HHLIAOIBH=H S =X A S 13,204 2 4,532 2,492
S AIHIBS AR EXIBHISI AF 7,073,363 6,470,540 524,319 48,357
DIEHARR SAIZEXEAIS| AL 42,602 - 457 (175)
OHOIHIAIOIAIOIOOI LIS A LIS SNIL S AF2 EXRHEIAFSI A 21,208 691 766 (676)
TRHIACIAABE TS ZHARYBSAIRE X RIS AL 16,939 124 10 (494)
SRAHD2MHBTILSAIRE XIS RIS AL 37,642 620 2 (2,679)
RODIEFAIS|AK) 12,936,977 10,659,889 1,366,512 42,538
L2IFI IS THRH AR E XL KISIAL 15,975 823 - (823)
TINM-LEILPRIRRSEIEHE 6,498 - - 2
L2IBERUINANDEXIE KIS AL 41,950 236 4 (436)
SISSIAL 2AO=ATNS 70,869 47,960 778 119
USSHNSETSAIZRSAAERS 16,561 6 - (600)
(%) NIZFSAl 2Msr DEIIX| X U HBT|ALRL| 3| HT XH0| XN SS 8radst 50| ZHRILICH
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fo] 209 0] o1}

AZ1ell A Aol 3 A= v

eI,

T=(%) EXFAIL(F) (%
ZABIAF QRINERN 464,812 21.4
ZAIBIAL SATIOIAM 8,642 24.0
FAIBIA HE 13,759 386
(x) S XI2801 20% 0A0ILF HE 220l oI5t D |HSMAX Me ZO=2 MANOZ FO|N0| HekAZ HAIGH| Roke= b, 24|
JIH0IA M2l ASLICEH

eSB]LET

TE(x) SEXFAR(F) =(%
RIS AL QRIIEXHM 464,812 21.4
ZAIBIA NS 3,531 37.4
WIETEEESNEY, 7,837 418
HIQIALAIZEAISI AL 83,056 27.7
ZFAIB|AF HAIZZETL 18,283 30.3
ZAIB|AF SLTIOIOIAM 8,642 24.0
ZAIB|AL ME 13,759 386
(x) 883 XI2801 20% OI&0ILE HE22|0l 28t IS MER} A S0z AHNOZ RO/NO| AeAS SHAIGHA R6k= b, 2HD IS0l

A HI2IEIASLICH
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g

ne

= E2 G
-2 ENF 1%) II%%“’J & e

FABA HERAMEIAHESRD 3,857 4.9 191 191
e[0T 2FAISIA 79,478 9.9 7,876 8125
SI=SEOHHFAISIA 20,442 15.0 3,066 3,066
SULFIMEHMLD | AZEXN2IA 65,138 231 15,084 15,082
016KIFHMM 2|2 |==S8HE 62,911 20.0 12,582 13,238
ZAISIAL HIOI Y23 (x1) (x2) 509,978 262 133,614 174,097
ADFERIOISAF2E R AR AK*2) 13,616 20.0 2,723 1,481
Sol2-ZHLIAOIS =S tE X 11,154 250 2,788 2,78
LS AIHIBSAIZE XS XS AH(*3) 18,899 50.0 - -
MEHALIHISAI2E XSRS A 42,206 233 9,817 9,816
OtOIHIAIOIHIOIOHOI LI S BTIZ EM L S AL R S XIS RIS Ab 45,838 20.0 9,178 9,756
eHHIACIEUHE 1S FLUNDSAIR SR SIAL 15,747 25.0 3,937 4,129
eI MAHILS A2 SR RESIA 100,627 36.0 38,342 38,342
ROIEFAISIAK1) 2,114,159 20.0 422,832 422,832
LTI LTHRAF AR E XSRS AL 57,922 38.4 22,220 22,904
TIMNM-SRELPRIZRSSHHE 20,923 3838 8,126 8128
FAIS|AL EAE 1,526 258 31 33
CHEH IO =R S NI EN 2N 2EXNSEMNLEAENHIESS 10,024 100.0 10,024 10,023
HIUAIASZ IR D 1 E 1S AF2 SRR AESI A 16,074 24.8 3,979 3979
RLI2IIESESNEE 15,100 297 4,485 4,485
B EEEE EI RN NN 50,147 0.8 408 403
SS3A A0 ATNE 21,321 47.8 10,198 10,193
LESUNEENSANDRSLHIERS 16,278 19.9 3,234 3234
LLIGH0IZHAZSUHSEXNERIENS[ZSTH] 27,870 21.8 6,076 6,076
L2IGAILIIEIE 240,399 21.7 52,045 52,046
fclG2elidrE 3,4%6 203 1,024 1,024
fol DEsHLA EBL MESIHE AZSETISRE SR} 90,707 16.7 15,118 15,118
NS UECZV2ENSARSSRHMETIETS 22,451 250 5613 5613
OI==EHE MIZS ADISAISSXEE 1,106 256 283 283
ZERD0IZ MLS ADISAEFEAEE 4,800 20.0 960 960
JISZRHOIUMIFEIOFERIL S A ISAIIE R E S 10,929 9.1 94 94
SeFirstValue At2 S SASRHERS 17,753 12.0 2,130 2,130
2B AU S AT E R EHH(FA) ClassC+ 765 24.5 184 184
HIOIM 77012 AKI2S AL2 S XHEERESI A 98,418 2.3 29,050 29,060
CEIIULEBMISAIZERE XIS A 28,684 27.8 7,706 7,706
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CH|:BHOHRI USD, AUD, SGD)

e | 1doist | 1gzpsdost| saxm | e
SHOIRIPIEEI
WD
OIXHBAR(USD) 1,000000000  1,00000,000 300,000,000  2,300,000,000
OIREARH(ALD) - 150,000,000 - 150,000,000
835521850
OIS
OIRBARIAW) 100,000 50,000 | 150,000
ol5terIFIE 2 0IXB2IE
SsiA2(USD) | 1300000000 470,000,000 - 600,000,000
olaterIPIE
ssiae(seD) | 68,000,000 -] | 68,000,000
£I21: 840121, USD, EUR, SGD, JPY)
&1z
T | 1Holt | 1= zpsdoist|  sExEn | a
SIOIRIPIEI
D
OIMBAS(USD) | 350000000 2000000000 300,000,000 250,000,000
83552185l
0IXSSIH
0IRIBASI(EUR) - 26,635,556 - 26,635,556
OIRIBA(AW) - 100,000 - 100,000
SIEEHIPIE U OIXIESIE
Sa1A2(UsD) 150,000,000 330,000,000 - 480,000,000
olaterIPIE
S5142(SAD) 136,000,000 68,000,000 - 204,000,000
SSHIS(PY) 49,325,155 1,059.903.9%2 - 1,109.220,087
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DEA.22% ==F|/ Libor M + 1.71% XI=
1DE5.88% ==/ Libor 6M + 2.15% XI=

0.84% ==5{/BBSW3M + 0.72% XI=

KRW 3Y CMS+0.40% <=5, KRW 2.38% Xl=
KRW CDH0.69% =5, KRW 2.06% Xl=
KRW CDH0.33% <=5, KRW 1.68% Xl=

USD 3M Libor+0.80% ==, KRW 1.45% XI=, USO/KRW = 1,155&
USD 1M Libor+0.67% ==, KRW 1.14% XI=, USD/KRW =1,190&
USD 1M Libor+0.69% ==, KRW 1.02% XI=, USD/KRW =1,199&

SGD 1.91% ==, KRW 1.98% XI5, SGD/KRW =827&

&1

doscl  B0EE

DEB.96% == / Libor M + 1.61% XI=
1E5.88% == / Libor 6M +2.15% XI=

3M EURIBOR =5, EUR 0.09% X2

KRW 3Y CMS +0.40% ==, KRW 2.38% XI5

USD 3M Libor +0.80% =5, KRW 1.45% XI=, KRW/USD =1,155%
USD 1M Libor +0.54% <=5, KRW 1.53% XI=, KRW/USD =1,158%
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SGD 1.91% ==, KRW 1.98% XI=, KRW/SCD = 8283

OHN | OH

KRW/JPY =10.47&
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oIxBAE USD 2,300,000,000 THAB T S EI T S
olRSA AUD 150,000,000 174,820 8 i{gg;gﬂg;@;ﬁ:%&) 5221
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