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1,046,205,185,674

3.041,030,499,946

3.722,145,631.310

3,582,525,336,081

7,504,225,796,432

33,303,561,710
45,624,988
8,489,930,407 .
59.018,706,580
3,944,872,767,231

1,470,441,515
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714,342,128,567

4,031,980,562,483

2,052,119,614,239

4,145,658,501.414

5,272,734,785,526

33,738,732,268

37.489.996

9,028,517,410

50,762,215,682

2,908,677,893,852

22,943,343,481,875

6,751,998,051,035

166.150,859,046

3.762,602,236,816

800,329.372

18,220,880,780.809

5.950,145,781,772

554,672,787,407

2,136,987,206,878
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568.158.302 46,955,634

26.799,084,564 10,465,744,246

62.588.916.723 55.925,421,764

3.680,593,112,364
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21.524.447.889.223
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—- -
3.535,500,765
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2,674,400,510

(1,332,531,150)

799,692,623,037

(41,188.945,811)

(2.594,595,4186)

741,851,470,359

(52,839,775,026)

10.807.711,005 |

11,750,829,214
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1,358,931,275.453

19,220,880,780.809

22,943,343,481.875
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X 39(&) Il
96.486,174,533

37,225,425,256

4,346.971.813
(108.,665,915,178)
3.250.965.571
312,185,060,775
8,852,568,541
12,681,998,055

937.810,684

340,

68,841,646.112

57.976,169,163

213,

2,468,848,142

433,778,901

215,

52,154,716,318

163,

340,

128 31 €Al

128 31 20Xl

70,237,576,133

33,708,323,325

71,967,204,437
77.422,625,895

2,158,565,305
26,387,239,428

7.869,404,208

13,389,144.717

999,253,256
(1,240,978,289)

061,442,572
72,187.453,987
51,831,745,402

243,627,297
1.954,141,436
965.072,752

278,686,538
37,589,814,057

123.980,220

276.361,794,014

277,602,772,303

153,583,5672.914

154,572,641,598

116,982,827.541
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1,262,064,266

(834.556,223)

(747.687,720)

2,844,308,209
1684.386,044,486
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M 38(H) I

(1.356.106,612)

(732,446,828)

1.834,615.799

(253,937,641)

116.728,885,900
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2019.12.31(&212)

2020.1.1(Z21X)

2020.12.31(&201Y)

Saotol =™

617,000.000,000

617.000,000,000

2.674.400,510

2,674,400,510

861,100,255

3,535,500,765

(=]
=

oa

=MS = WRHES Y2

(2,594,595.416)  741,851,470,359

- (105,282,827,542)

- 163,123,980,220

2,844,308,209

(834,556,223)

(747,687,720)

(1,332,531,150)|  799,692,623,037

2LICH

1,350,625,340,688
(108,452,237.663)
116,982,827,541
1,834,615,799
(1,356,1086,612)

(732,446,828)

29,282,528

A=2HsH
HI3921: 2020 1 & 1 2L2E 20204 12 2 31 LA
M38J: 20193 13 1 2d2H 2019 12 & 31 LAl
HANZXE =
X o= JEER ol o
NEe S E =SR] 2012
617,000,000,000 2.645.117,982 (2,340,657,775) 733,320,880,481
| ] | | (108,452,237,663_).
| 1 16,982,827,541.
PIEES _ |
- - 1,834,615,799 -
- N (1.356,106.612)I -
- - - (732,446,828) -
- 29,282,528 - -
_ - (2.594,595,;1;' _741.851,470,359

| 1,358,931,275,453
1,358,931.275,453

(105,282,827,541)

163,123.980,220

2,844,308,208

(834,556,223)

(747.687,720)

861,100,255

1,418,895,592,652
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20208 18 1 22H 20204 12 & 31 2NHAl

2019 1 &€ 1 2RH 2019E 12 & 31 2€NHX

M 39(Eh) 2

1.415,767.588.663
163,123,980,220

(296,446,333.266)

(96,486,174.533)
(32,811,086,698)

80,854,336,115
(3,174.985,257)

(312,185,341,458)

176,408,742

937,810,684

10,844,132.959

3,063,732,136

160,742,717

18,375,008

1,456.831,458,795

(328,199,254,252)

- 10 -

(S &)

Ml 38(&) 2

(987,738,727.564)

116,982,827,541

(135.660,899,795)

(70.237,576,134)
(83,244,068,031)

(4,956,026,742)
(2,099,355,447)

(26,387,239,428)

1,161,881,648

(1,240,978,289)

10,560.336,843

2,558,544,751

134,870.514

30,457,503

470,438,960

37.589,814,057

(1.101,026,157,207)

(45.509.816,703)
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(4)01 Xt X1 2 24

(5) 01 Xt 4= oY

I=sg=8

M 39(€h) 2l

975,019,354,958 (675,004,677,349)

(165,375,537,912) 169,058,828,409
563,679,091,153

(1.063.202,980,885) (883,787,505,807)

(392,640.236,611) (26.440,064,477)

801,852,269,263
1,065,698,753.081
(84,387,777,399)
224,525,156,153
10,478,880
(44,480,794,665)
(3,408,570,049)

(2,208,247,793,853)

(2,224,676,713,482) 136,200,335,619

(1,183,053,396)
18,166,775,644
2,179,648,603
(2,706,951,222)
(27,500,000) (50,000.000)
801,694,077,051

42,684,078,634 (40,385,607,809)

-1l -

(74,769,790,464)

(449,726,642,771)

885,153,511,956

(1,218,345,759)
97,742,113,030
17,906,131,935

3,665,755,568

X 38(H) 2l

(138,723,307,707)

281.372.949,567
10,478,880
(6,949,113,784)
(8,745,505,058)

254,245,990,392

736,267,600.613
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885,105,446.087

(108.452,237,665)

3.002,054.558

5,776,918.000

12.602,041,245

18,378,9859.245

LICEH

' s H 39 2l |
—— — —— — —l_ — — —
clASIe F2 {1,758.391,517)
JEIR O =2 866.051.217.475
mAan | (105,282.827.541)
IV.QIBHEAIB 2L E 2 A KA Y
(1,556.287,491)
st3eHsSE
V. ESUHIARA S A+
7.657.594,376
I+11+1v)
| o - —,_ - -
AP ELEELE Y YO 18,378.959,245
VIl B R Y T K (A
26.036.553.621
40)
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4. 89 H A7
(DS R AL B AT 2 X T WIS Fea 2EUTHHS]: W),
i =l e
83 2 =Es 1,604 973
EELRE 958,251 631,612
LT 86,350 81,757
g 1,046,205 714,342
(2) B71% R A7 A G259 7EAWSe e FEUTHES: Hrkg),
e T Ol X121 2 Sl &l
XIZ= 0 X 2 sme 957,916 631,156
RASUXIZ | JIEHNXIS IE=E-Slk 336/ 456
£ 2 958,252 631,612
USNENNZ | m=ey 62,253 64,807
dSNNT ABEENND  WMUSsolE S 24,007 16,950
A 86,350, 81,757
E o _ 1,044,602 713,369
(3) 3712 R A7 @A Aol ATHE AT WYL g3 FEUi(es: Ak
ns Ol XI 21 2t =SIL-T I, ASHIE AR
A0X2 RS 957,916 631,156 &R
Asuzz sRcw 62,253 64,807 B R
Cw o 1,020,169 695,963
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(4) 3712 @A 43 2 st 259 o2 7]70d 7] FxE i ZEU o9

HRRe).

]

o A0 X = 220Xl = Al

ML

6 IHE OlLH 958,251 86,350 1,044,602

oo
s N =04 FHSRI ZESU(+) SEOHX FFE=H
=S 1,473,874 1.510,735. 1,502,513. 1,514,755 1,514,755
=S8 M 1,491 ,139” 1 ,497.933"“ 1 ,495;88. 1,496,034 1,496,034
.§IM7KH | 30,000. 30,181-" 30,131 | 30,24_2 30,242I
g 2,995,013I 3,038,849? 3,028,232 3,041,031-. 3,0;H,031

oY
- o= oH FHSE EEHSU(+) SEIX dE=H
-E%iH | 2,733.701- 2,825,306: 2,802,259I 2,914,352. 2,914,352
=8 | 1 .095,495- 1 ,097,994I 1 ,096,952" 1,097,447 1,097,447
“§IM7EH i 20,000. 20,317I 20,1 10- 20,182- 20,182.
g A 3,849,196I 3,9;13,617. 3,919,321 4,031,98_1 | 4,_031,981-

(*) NS HSRAONQ} HHF U XH0IS J12HZE W0l et ZHE SHY
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6. FALFE 2L A 3935 A
(D871 2 A7 dA FAFFAF 2L FYFEFA ] NS
CHE S wimkg),
nE =SIET
et & S AHA
OH OH = & T A4 A Z RpAF 3714231
QBB IANET & 1,357
MESIBEIEN S 6,558
g A 3.?22.146".
TMAESy - N
iﬂ]% &Sy mé é*_%_—‘?’— | 3,757, 2?._?“.
géanm@g%wn _ o 5.3801
NEBENEH S _—'
g o -

3.762, 602
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(2) 3712 & A7 2 @A AHY AAGF #H v 2ASAFTANS
CH 9 Heked).

&7 2y

rlo

o o)
7= |
HHSE | 9"l | & HE | HWSE | «Azsm | 8 HE)
Ssia
d5 106,654,796 = | 106:654,796 132,751,400 —. 132,751,400
EAST | 40,637,995 —I 40,637,995. 39,184,129 - 39,184,129
HelE& 87,030 = 87,030 196,662 = 196,662
Hes4& 87,030 = 87,030. 196,662. = 196,662
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SsA 3,728,224 - = = = - 3,728,224
e sassa - 4,352 - = - - 4,352
Hessi=sa = 82,678 - - = = 82,678
onEas | 25173620 150.579 - - - 25,324,199
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44
Al

[
=

44,992,661| 14,899,904

Heng Kong pic LOH

15,781,458 14,517,299

=9

New YorK | Singapore

119,253 51,384

ot
=

East Dubai

HSBC | HSBC Bank | HSBC Bank| HSBC | HSBC | HSBC Middle ot
Hong Kong plc LOH New YorK | Singapore | Japan East Dubai N
| 43,497,636 2,854,901 33,093 - . 2.576 1,361,896 47,750,102
M|
HSBC | HSBC Bank | HSBC Bank| HSBC | HSBC | HSBC Middle o
=4
Japan

17,32712,012,033 32,498,754

3,714,939 = - = = = -| 3,714,939
36.074 g B 36,074
- 160,588 5 - = =

25,446,264 185,943

50,000 -
| |

119,253

- 92 -

17,327

= 160,588

364,707 /25,996,914

- 50,000

2,376.740 62,457,269



&I

&1

K

5,933

5,469

511

372

]l
Kr
W

6,444

5,841

-

rn
B

z
8
n
o
K

B
K
Mo
Bl
o}l
atat
i
L.

25
il
.—0_
mn
ot

&I

oll

e

ud

IH

973

1,604

631,612

958,251

81,757

86,350

pun §
o

2| 2HOIl X

1,046,205

A

X

714,342

(695,963)

stol Xl =

INE=DN|

(1,020,169)

18,379

26,037

ol

- 93 -



A7

ol
ES

(2) ©7]

&I

=P

It

2,420

3,752

(586)

(908)

7._
1o

oJ
il
&l

ol

ol

130
i

(1,789)

(1,101)

Tl

433

266

]
io
=
o)
)
Y

0]

oJ

0l

of
<
AT

<
60

H

363

239

=
iof

ol
bl

0

0

]

3,209

(368) |

2t LA

<
tHo
I+

3
=

.

</

A

0
Ok

o

ro
i)

1
o]

8

=X
[e]

Kl
Kl

uo

I

=
10od
1Ho
1l
O

5,547,433

460,952 (355,893)

5,442,374

42,684, (2,459) 70,964

30,738

-

ol

[

o
Bl
fo
B

mo
1ol
no
il

=<
[s]

Kl
@

&

It

o
o
B!
Op
1]

526,848

5,442,374

186,614

4,728,912

(40,386) 3,468 30,738

67.656

- 94 -



#54 2 29 923% Belae 9 AgUd gravzde 3
gl e FAZ Aol gat AHo] Rgstn Yt J2AE B LEFHT AT
Moz g23% AYAL & Ut AAT FA E7E gFolo Ao dFYT

- 95 -



3 AFA AF

D372 R A71E @A 8444 371 AF=E vhea 25 th(es: Wrke),

|
e
= o | HIE%)

SI|2o-BHINNSHI BN

w= 3,041,080 100.00
THY A B R A |

&= | 1,831,709 49.21
°E | 75,370 202
£3 | 641,936 17.25
e | 1,178,180 3152
oaw 3722145 100.00
I ERAY-BEINSHISN
e B 7,504,226 100.00]
EMEE) '- _'
3| aoz4464 8434
=2 17182 o048
neOobIol | 25780 0.72
=3 | s6.764 .03
og | 50,887 a2
e | 4245 o2
e | 426,661 11.90
a2 | | 100.00

3.585,893

- 96 -

HI|E

=% HlE(%)
4,031,981 100.00
1,278,004 62.28
182,935 8.91
390,991 19.05
200,190 9.76
2,052,120 100.00
5.272.735 100.00
3,196,285 77.086
82,632 1.99
18,976 0.46
125,805 3.03
35,647 0.86
3,662 0.09
685,115 16.52
4,148,022 100.00



3,722,146

=84 | 140,104-

SSAE & = 7,364,122I

PN[[Epest | N
A 7,504,226.

S (+)

HEo 702,049.

—_
o
So
SIlao-ZENXSED BN
ag¢ 10,085
zwme =z 3020912
ESS 10,088
" 3,041,030
ULV o
259 3,459,987
oo 2 2y 64,628
CHEe | 72,155
e | 125,376

9 PFEE Bhed 2EYTHE):

- 97 -

0.33
99.34

0.33

100.00

92.96
1.74

1.94

3.37

100.00

1.87

98.13

100.00

19.58

15,504.857

oY

0y
18

10,106
4,011,837
10,038

4,031,981

1,882,711

76,933

52,538

39,938

2,052,120

140,878

5,131,857

5,272,735

839,121

HYrREY).

HI & (%)

0.25
99.50
0.25

100.00

91.74
3.75.
2.56
1.95

100.00

2.67

97.33
100.00

20.23



ol

g

g8 288 .2 B =
S ol o o BN T of o
< I el I = R oF fioy R
0 T = W )
] o T W N
oo o —
% (- p
- S ) v
M~ o o M~ ol X iyl Mo
555 88 = W o
=882 3 Y T o <
I il (o e W3 e % T
oL or o™ oy o
—_— Ovu =) } o
= ~ Plo ~
+ e oy U o
w | o o o = ) Ot )
[aV] o — o O _zrc H—. EO Z—l O_E
. g o = a0 w0 - Em B B T
% N = w O . xe] N Z.._
& o_ <= Br
O L G bo 53
== a1 LA e <R
- pdl ® < o_u, Eal )
U T ° wm 4 < o
a0 o v m ~ 2o o N o
B2 8 8 & m T B o ok
A B 2 g < il () oy (o]
o N ol o ™ 0 ~o oF U To B
- @ - S o & < < Y
I —~ N ® 0 © Ko T ° T o T <o o
i | o S T T < T w1 Be Oy o
. oo = Do . HR T w
ok ) Nlo 4 i) wo
° W my Ty M
ar _ oo K =3 o X e ™
A IR Wk do M_u NOR W R
5 o B R R TRy =
_ T " T E T H wNMR T
IH 3D IR g T B ow 1
I 3 oo b P mmeER m@E g
. dim FF mEpoT SaRTR g TR g
ol T 5 s &~ =FPT gueTE @S @
mlall s 2 Do mu T T ow o W ® N r
<« C R w g1 X Fw G _

- 98 -



ARe LYYREYTAAH BE 30 3 A= TR Pl th Salof ¢
Sod T7129 LRYLSATADAL BE 3-3 9 F4ol U A ANEALE HE
et

HAYGEF AGd2xAE NE AT da2xH @] E X AA TEZYQ Y
of AHEEUT A Aoy gr A4 € nprlokd 5 B3 AT
A NEH2AE AAAN7IL dFUTh FALFAY A AZA Qe 28, AR, T4
2 557187 AGE ot Ay dAg 238 F4s
(5) A8 i =EAH=E
71 R AZE A AFY AEAE HueEAe oS FHUTHEY: Wukg)
2= =]l M|
LHH S S AHat
ol Xl 2 | 1,044,602 713,370.
S EU-BEIIXSHI SN 3,041,031 | 4,031,981
DHM S XA B 3,722.146. 2,052,119
| HEHA | 3,582,526. 4,145,658
JIEtE &L -ZHIIXESH I SN | 7,503.727“ 5,272,319
J|EFRFAE | -3,938,476” 2,505.018
2XNEAH - " | 1,470' _ - sod
A ] 22,833,978. 19.1_21,265
volgs " |
NELES L 910,537. _929,223”
o H (+1) - “ 2.0?4.693: 205.780"

- 99 -



1,135,003

Mo

2,985,230

o R A M ol o N o] mE oA RC R ,ﬂ.
T 5 55 Egr ggrerrs
q| ® ® X & P R
S| ® i g T G- i
) W S T oo s %
g oy 2 F o I L ol
=3 o T ,_u_‘uA,_ﬂn ﬂj.dﬂz_o‘mﬂﬂ%ﬂ
A gt o g MR
© | a TF d < % &~ °F op W i .
o K 5 - TN = o = o o
N = o O T sz T Eo....ﬂﬂoor.o@o
= _‘_m. E_l__oq_ %H JH
1 kT L ET I
© yE A RO N — ok {ln
of gl iy N f ~ L
N w L %o o o W TR N
ol XA T W S e oy o W
e N X 0 jo=nl N
= T X i um . w g g AT wru
e — T My do TR o w Ap A
B Do I BN ,ﬁsmwie_umu )
& z.n_nmﬂ EAm,_A a_udn.;oan_rma_ﬂ_ﬂ_n% T
= T BY g SaT e m P
o1 ,mu..__/uo_ o_u_—o*duﬂﬂ @mﬂuﬂio#domw T
= T o K Mwﬁm MHM@%%W |
N B WO Ko R o p o
RO N o~ T oy = AT I S -2 wo | B0
T B3y zTacs Tl iwls o E
of F L R o W A - . I
= 3 %ﬂ@ IR Skl Tad x>
m ]_ - ) ‘N ze ul ful
i or < ok o TN % ofF &o A_u._/_o ™ MO T F
il W T =15 K W N 9| &
E Wﬂm_x‘l 1,_|;rylﬁ.U|4, amﬂ .W|00t7_ =y m™
iy ) o) =0
N o ) o o0 O w = o~ o B fo
<0 = o - T OF o = ™ T o (Nl
%o 9F S0 = X o o e 'R e, ol bo
= <° T <O N 2y o= X <0 N¢ X —~ =K o
o AL Food B oIS R
S o s EEm o T gRL. ®
NS dEFTE T FoMA g BT ot
Ko RTd ®aoas CoerXEiwawo g
S KB TIFT © XETEET T o o -

Fitch
AAA
AA+/AA/AA-

Moody's
Aaa
Aal/Aa?2

S&P
AAA
AA+/AA

Fitch
- 100 -

Moody's

S&P
AAA/AA+/AA | Aaa/Aatl/Aa2 | AAA/AA+/AA/AA-

1.1

0.1



2.2

3.1

3.2

3.3

4.1

4.2

4.3

5.1

5.2

5.3

6.1

6.2

7.1

7.2

8.1

8.2

8.3

e
S&P
AA-

A+/A

BBB+
BB8
BBB-
BB+
BB
BB~
BB-

B+

CCC+
CCC+
CCC
CCc-/cC

C

1]
=

p =

ul

ro

Moody's
Aa3/A1
A2
A3/Baat
Baa2
Baa3
Baa3
Bat/Ba2
23
Ba3
B1
B2
B2
B3
Caal
Caal
Caa?
Caa3l
Ca
C
Default

Default

=8I

e

Fitch
A+
A
A-/BBB+
BBB
BBB-
BBB-
BB+/BB
BB-
B8B-

B+

CCC+
CCC
CCC

CCC-

CC

101 -

S&P
AA-

A+/A

BBB+
888
BBB-
BB+
88
BB-
BB-

B+

CCC+
CCC+

CCC

CCc-/cC

C

D

D

ro
02

Moody's

Aa3/A1

A2

A3/Baal

Baa?
Baa3

Baal

Bal/Ba2

Bal

Ba3l

B1

B2

B2

B3

Caal

Caal

Caa?

Caad

Ca

C

Default

Default

Fitch
A+
A
A-/BBB+
BB8
B8BB-
BBB-
BB+/BB
B8B-
BB-

B+

CCC+
CCC
CCC

CCC-

CC



At

0

0z
e
1’4

F71d L AT AA AFFEY AR G S o 25y rh(ehe: Wik,
=Sk
T SI|2A-BEI} | JEIEZLA-TH g A
ASHISNA | JIXESHISTHA
22t (Strong : 0.1~2.2 S2) 3,030,897 7,503,727 10,534,724
£ (Medium : 3.1~5.3 S2) 10,033 - 10,033
g Al 3,041,030 7,503,727 10,544,757
ol
—E SI|ao-2XI} | JEEREU-DF =
AEHISTA | NSRS
22k (Strong 1 0.1~2.2 S2) 4,021,943 5,272,319 9,294,262
2 S (Medium : 3.1~5.3 £2) 10,038 = 10,038
s A 4,031,981 5,272,319 9,304,300
B) dZEAQAL] 2899
D UEAAe AgAHA
F71E E AT AR HEAEL] ANLEAAALL TS TS5 o wakd),
ool
A= JlgE oA st S
L& HADIZ2E oAl E:4 A2 DIl Es4 A2 DA
sa 1242 =xA 1208 = XA 120 gé,ﬂm
DIl PSE=2 A gs ' g
&AL | 2AoIAl &4 | AM0IAl a2
AMEF A AEE YA NEYTPN
0l ol Ay glQial ' ojolAl
H 139,368 - 2,731,910 1,003 1,261,389 =

- 102 -

=
[ —



ol
BI5 6 F ‘ TS OIAESSE
= === = =F — e |
L= HHII2 AR EA }aiﬂ:na pI[s PNE-F2N1 b Bl  FNE-2
sz | '2ME szoa | M| axga 124 NEETITO
122 12 I i
ANESS | n | ewen MHEBEL Ly [ sman [PPUSE] Ly [aman
A=EGA A=F A A=HYA
oras | oiel ‘ oler4
—— — . i —_— | -
| | [
HE -| 24,702 638 603751 70,588 14,034 703.804 109,500 “|
=9 | 139.368 24,702 638 3.335.661 71,591 14,034 1,965,193 109‘.5001! -‘
- — | | — 1 T | ] |
=23 | 1,161 466 97 604 314i = 316 16 —‘
T — T ! | |
PSSl 138,207 24,236 541} 3.335.05?‘ 71,277 14,034 1,964,877 109.484.[ -

- 103 -



We
=0
=X
o2t
k=1
23
2Rl
P
AtY X 0H
ST aT

188,029
1,164

186,865

|

(+) o] AN E R &9

ol

- 104 -

S JleE DINBES
A2 OICA BaA A2 AR LA A2 IARE
e 128 E™A R RES T

e g AR | |
2a | aa0lA aa | aaolA POV [PONTIIN
NEFYA NEEA
ol Al Ol Al DjQI Al
= - 2,337,774 915,177 - 205,780 - -
10,915 531 545,842 134,820 14,934 = = -
10,915 531 2,883,616 1,049,997 14,934 205,780 = -
205 80 162 222 - = - -
10.710 451 2,883,454| 1,049,775 14,934 205,780 - -
43 Ao Fag | |
N 7}
o= FQst gEaHde g EZor &g AE W By,
23 e dEAAd dAAE ABHoR £4dRE AE U Al



271% g A
(&]: wgheY),

o
NEE O}
EE

g Al
Hzsgs=s

X2 Al

=y
HEE I
&It -

g A

A=

164,708

(1.724)

162,984

A=

199,475
199,475
(1,449)

198,026

- 105 -

I

164,708

Cl
=

Ok
=

\J

165

=

14,034

3,407,252

3,421,286

(918)

3,420,368

|

JIHU=E

14,934

3,933._613.

3,948,547.
(384)

3.948,163;

g Al
14,034
- 3,5;1 ,960
3,585,994
(2,642)

3,583,352

g A
1_4,934.
4,133‘088”
4,148,022
(1,833)

4,146,189



41-2. &893

(1) 713

A

a8 A7t B

A3¥3}

o
)

993

[e]
&4

A A8 &

0o

X

o_u.%

|-

ol M 7kx stk §lA

[}

o

b A

3
T

Al @E37T &0

=
=

S0

Eial B

g o

A 2EH 2 FgolA

PS)
=

2| X 1] & ol A

1
5

I}

et

o)
00
9]

Il

60% 0l &t 170.47%

rsdAMAXNEE

- 106 -



(3) FEHA o w734

/e AVE AR FEFA

o FgAe gels

ZA A= | 3ME0Iok

2 6,391,749

5,114,336

11,632,511

2,074,693

2,985,231

338,165

36,688

1,160,539
104
528

4,211,455

5,831,216

=Pl

3HE =1t
~ 1 @0lot

22.367
3,984

83,736

1.159,03;

412
1,329
1,187,475

2,374,605

- 107 -

4,001

82,415

1,266,123
4,865
543

170,714

1,528,661

171,520

131

171,651

]

Al

6,752,281
71,100

166,151

3,757,221
5,381

5,116,866

5,569,644f

21,438,644

910,538
2,074,693

2,985,231



ol

s | amExy | 14z b )
=Al X2 | 3H=O0I5 . 54 %1 =
~ 130l | ~5H0|5
28971
Ol =2 1Y 5,548,021 377,731 24,140 = - 5,950,892
A 2 TH 11,514 3,870 3,896 11,945 - 31,226
S|&-ZHIIXN=ESEHZE - 20,365 = 82,015 452,293 554,673
S (*1)
TH A A E 2 3 (+3)
DHOHS M OIMAZEEZTY — 820,860 643,629 514,387 149,688 2,128,564
ST IFHAMEZET = 159 369 2,360 = 2,888
JIEFE R (*1) 3,656,063 396 1,178 1.570 267 3,659,473
=XNEAHNA 95 3,900,387 723,324 874,902 5,498,708
A A 8,216,693 5,123,768 1,396,536 1,487,178 602,248 17,826,424
Ll A
XN EE(x2) 929,223 - = - - 929,223
kN (%2) 205,780 - - - - 205,780
2~ H 1,135,003 = - - - 1,135,003
(1) B2 J|= - o - - '
(x2) AISEZS L AHO| HOHA H2E22 GHE HAO| AME & Y= 1A 0|2 J1242 I|E2 228
(x3) MM : AZABHIIEE S FVA JI2Z ®MO 2ol

- 108 -



41-3. N A9 3

(1) 71

]

AT £ o] APl A

Zl
S|

A

1

0]
pil

H

Ut Ade ol

A3

S ZHH

X
T

e

wWr
s

O

\a

ol

o
o

)

i
o
XV
®r

il

el

2

Y},

T
H

4, ¥

1D

e

10

-

oJ
<

nJ
Al
<l

-

K0

cle

il
w
H

< (PVBP)

'

nO

Z(VaR)

[y

3

s

WER=

N
D

Trading XEZ2| @

H
ol

4l
W

g

Z A8 7kx] Mg}

g
A

A7 ZEZa 99 PVRP ¢ 1

A

=13
=

el

Q]

1

Z_'

3
W2 g H HolA Edold A4

7

Sl B2
Al
=

=
5

3= (VaR : Value at Risk)

[€]

L

o]§slo] A== &

=

1) M7 (PVBP : Price Value of a Basis Point)

2) FAH EH 7

Volalility

&
e
Jo

el
4

o
-

ox

=

ol

™
o
ollv

e

mK

- 109 -



FEALAPIAEE R 32 P Wol LAY EnFAL vlAE FHE &
£ 99 719ez 4R 09 o] AFEse AAZ sl AFHE Var o @
A A A BEE TAZ Ak A8t

=24 A4S 9T 1A AU E o] 83t Stress Test & AAFo2H, £
719} o] o AR Ta A ALY 7] Ao AAAH S AlHFoE =1 o
Bl=3

Lo 2o
o ro L o

3) =FAARY g2

Trading ZEE 2] 2 o] 9] B E 2Pk, H A,
v HEo 2 o] AlAe AAHF = = )
Ago2H, xHo] AAMJ AAEZEe HAGS ARG FAT £ == o

fif
ich
to
lo,
>
o
A
[»
N
i
)
o)
%
93i
s

obf T} ZL FIE o] fdtd Zzte XE
Aot

ZEEZRQ AlZelA3 atela(2Y)

Accrual ZEEZ|Q H2H/S® X0 Hoteaste

1) Y1IZ-=(PVBP : Price Value of a Basis Point)

Accrual ZEZ QoA W17 = Al o|zlgo] 3 &+ W3ls A$ Arjs TAA
o] 7AW s}, & FMA=DVODE ujsiy, T3hd, 7|7HE L2 AR5t £4%
Y},

bu
e
okl
)
b
.
e
ki

2) /54

- 110 -



PR EEEEREE

ZRAE 2 Lz
7F(Marked to Market)3+ &

1~
.

P
fite]

3

Z0E 7

1=

3L
an =

2| A 2] Accrual

ol
Py

g gow 3

5 59 AAANIAE

il

il

3) ZEHAHAE

n

—_—

0
N

ar

712ve] A 37

Aoz

=
=

Fel Stress Test

A e g ol gs
A7)

.

#

0]— 2

o

B

(4) A& 717 A1 7HVaR : Value at Risk)

~N
z]t

N
ool

M

o) Al 7HA o4 Al

tol B7Hd o VaR

3|

°|-&

7HVaR) 718 &

3

l

;‘(

S

. o
i 2

]

°] 99%

)

I

2

Fel VaR

5|

99% A 5

= AlEdo]

dlo]d 3 2

2 AE

b SAa e

)

=
=

Qe ZH 7t

EZYed &Yt VaR

iz
-

4

CERET I

Tt 7

A

b %

S

=
T

Mo
)

O

B!
T
3\

A
o

L
o

¢
!

T

vzl

X

T
o
i

rvzel

Ho
i

of

ol
oF

o e,

i
=]

|: USD).

OF

SET

- 111 -



nE
g
=i | 2.270,683.
Q& ] 334.969.
EAS Y XH2(-) | (303,038)-
Z VaR(») 2.302.614-
ng
plE=
=F | 716,158‘
Q& | 46.298‘
SASI X2A(-) (5?.:189).
—i.E_VaR(_*)_ - 704,967“

(*) Historical simulation VaR (99% A2 &,

=@k
ZI0
3,468,070
609,401 |
(382.164) |

3.696,307

oY
x| CH |
1,079,182 |
436,814 |
(404,994)

1,111,002

127|1F)

- 12 -

Fa

472,492

11,380

139.768

623,640

5 4

=l

355,101

4,409

(12,126)

347,385

08

=l

1,917,940
146,518

(156,983)

1,807.474

ey
657,887.
119,903.
(91 .708)I

686,082 |



3
SUT UAE BA4E Aol g
o 1

Edolg 2ol A5 9
ol @ w9l W A% 471E EA e AU, Z FYUFEOVODS TS, 7
AR @ @A W B NP AL 3t BE U@ USD),

= L e NE SH5 4 X304

KRW (320,007) (364,036) (364,036)
usD | (47,713)' (48,271) (48,271)
EUR | (1,737). (1,737)' (1,737)
JPY | (32) (32) | (32) |
B | (369,489)- (414,076). (414,076)

SRy

= SEH14 854 FH308

KRW | (220,571) (263,723) | (263,723)
uso B (24,887) -(25,439) (25,439)I
EUR | 181 [ 181 _ _ 181
JPY ” _ (270) | (270) | (270)
= (245,547)- (289,251)I _(289,251).

- 113 -



=2l gala} Abol el 7 goll A zFAko)

o] =

AA -

ERE R

S5 A A7t ol 6 4

1l

-
5
ETA

]!
1

S
b3

O

0

~X
o

A Al A

b2

s

AR} Abo] 9

AFR} ALol

,Dro
e
3
Hr
i

R

b

;OD
=

ol

i
0
T
ﬁ_|

s
ofz
=

fu—

fats

.

ol

=

1A
__O_
B
el

1)

—
o

N

A

o] 01_(_3

e
Fi 27t 714

=

1\] k=

o

s

7H71H

(=]

|

102 ALgshs #7H]
RyE

S|
1

°
yol

Z

Yt} ol 2]

o427} Lt

1
H

&3
0.

ol Al

™, 21 g7tz ol Al AlgA Rz A da]

—

doz Abg

5t

[

A~
Oz

A

|

s, 1Y SHYRE

[}

&

or

)

=2
=

1

A7

L

o

bl

°©

o] &

©
=

g

s

=
=

EERE T

<[z
o

=

—
o

ue]

A7

[}

S

- 114 -

ANl A

=

3}

o] 371

- SO
o

Al oo

)=

Sl

Z]- A]- 3



Mo
.=;|a

Nr

Ho

o)
R

Fl
0
L]

<]
=<

RO
H0

IH

0
Kl
<
U
=

R0
M0

o

00

ol
130
5y
o
10l
o
i)

]
<

KO
Ho

ol
Mo
=

Gl Xl=

ot
KF
<k
B[N,
=

KO
[0
ol
14
i<

I

il
8%
1o
K

<J

e]

ol
oll

Ot
ol
ol
ol

[gb]
E

oI
ulo

il

_?_l

FJ1OF 3OHE OILHOI H LY

[

=
[=]

A
()

4t XpZ=2

[=-}
=

Py
LICH CHEk Al

At
=}

orn
S

LICH

=y
=

83
[e}

0i0

F

A0
ol

al

HItXIZ At

w_o
s

e

uo

H& S A

1o

oF
R0

i

<

SAEUA JHZH0l SA

130

Rr

U

ol

ol

Al

o
<0
010
no
R0
HIr
K

Hio
20

<
1=

[0

E210F 3 HE O) LK

[o]3n]
=

SLICH CHet Al

A

f

£6

o &t

e
[I[e]

(o]
[y

oll

]
ol
ioll
o)
30

e

ol

=
il
<+

A

LICEH.

==
=

Rr

}

HA UK 80t DCF

<J

JIEt= X
JlEt=

g}
=]

(¢

HELZ A BHIIJF Hl A SHII0IALE 810

=<

IF
0R0

LICE.

Rr
oI

il

- 115 -



) G 2 AT A FEAE
LUAS S
=
o4
KEA
Ol Xl =2 (*1),(x2) 1,044,602
EIEYU-BEIXE
3,041,030
IS
OHA 2 2 XHAH*3) 3,715,587

HEHA(x1) 3,582,526

IEIE ZEZ-SHIINXNESEHZSI SR

HESH 7,503,727
A=zsd 499

ER | 7,504,226

JIEtS EAtaH(x1),(+2) | 3,938,476

SEXEHE(x1),(+2) 1,470
g Al 22,827,918
2
Ol =2 (x1),(*2) 6,751,998
I EA-ZHIIX=
) 166,151
HI2S2M
IHAH AR 22 7Y (x3) 3,762,602

X SR (x1),(+2) 70,964

JIEI2 82T (x1),(x2) | 5,115,802

lo

1
A

1,514,755

971,070

971,070

2,485,825

I

- 116 -

1,526,275

3,715,569

6,632,657

6,632,657

11,774,501

166,151

3,762,583

4
A
w

1,044,602

18

3,582,538

499
489
3,938,476

1,470

8,567,603

6,751,998

20
70,964

5,115,802

©
x

1,044,602
3,041,030

3,715,587

3,582,538

7,503,727
499
7,504,226
3,938,476.
1,470.

22,827,929

6,751,998
166,151

3,762,603
70,964

5,115,802



Sl

IH

3
(=}

no
il

e

K0

ol

Kt
<

KK
<

K
<

5,547,433

5,547,433

EXNZBAHE (+1),(x2)

5,647,433

21,414,951

ol

17,486,217

3,928,734

21,414,950

X2 EFHIX

0
=)

(*1)

MO

=<

R0
o

il

K
&

KH
&

K
<

713,370

713,370

M XIS(x1),(+2)

713,370

2,914,352

4,031,981

1,117,629

4,031,981

RO

2,052,120

796

2,051,324

2,052,120

4,145,663

4,145,663

M2 («1)

il

4,145,658

4,348,846

923,472

i
KIO
ok

=

5,272,318

5,272,318

416

416

416

il
(o
¥

416

4,348,846

Al

5,272.734

923,472

5,272,734

2,905,017

2,905,017

2,905,017

(x1),(x2)

A
SR BAHE(+1),(+2)

=8A

JIEt

800

800

800

3,837,824

7,766,062, 19,121,685

7,517,799

19,121,681

~ |

ol |

- 117 -



o

ItXI

H0

e}

=
(=]

na
DF

-

KO0

oD

K
<+

ki
<

ki
<

=<

-

H(x1),(x2)

5,950,147

5,950,147

5,950,147

554,673

554,673

554,673

2,131,452

1,355

2,130,097

2,131,452

30,738

30,738

30,738

3,659,473

f(x1),(x2)

=871

JIE

3,659,473

3,659,473

ZXEAHE (+1),(x2)

5,442,374

5,442,374

5,442,374

15,084,087 17,768,857

2,684,770

17,768,857

~

ol

~
B

e

<
Bl
ol
I

JIXIEIDIE

IH

X

RO

WA 208

STIHXII1”¥ - market yield

1,526,275

R0
KIr
<

HA +oi8

S MIHXI I - market yield

6,532,657

PINET-PUEES

?—_l

- 118 -



4
HI

H>
=]
0
oy
00
0z
O

Ol XtEAH

0
=
e
|
OH
0
S|

bal
il
0
oy 12
00
0!
=

Ol AtE H 9
SaHAH
gilEel-s30t
A=E=ERM

ol

SEIIX

(66,409)

19,396

166,151

ol

Y

Ok

HOX

1,117.629

4,348,846

(133,869)
55,096

554,673

X E I

SMILXIJIE - market yield,
Model — Option model
SMIEXIJIE - market yield,
Model — Option model
SMILXIIIE — market yield,

Model — Option model

JFXIEODIE

S MIHXI I8 - market yield

SMIXI 21" — market yield

SMIFXI I - market yield,

Model — Option mode!

S IR E - market yield,

Model = Option model

S MR I - market yield, |

Model — Option model

- 119 -

g|=|
;2

1
18
wn

;{zl
F

1
8
Wy

AQl =
I-_'_O_!é.’

OlAtEH

=)
Paa|
M0
>
1]

SA(IR Volatility)

Z, #E9

o

= 5 A =
SoatASEAE,
==
[=]

A (FX Volatility

~—

AOI2=
L—v—oﬂlé’,

o
>
M0
>
1o

ol x4
S 4(IR Volatility)



| AA =

[

7

0

Ho

(3) 371 & A7) 9

7R 57 3)

I

Kh&t

=3
JIlg
010
no
RO

l
Ko
I

l
Ko
o

<

(559)

416

E

(99)

=
[o]

no

X

ol

ol
4

0o

83

656

2ol el

(2)

499

ol

no
0
Al
>4
i
=
J)[5
0o
o

20

EAAHOIAM T

&J)

AT,

I

i
Ko
Y

s
KIo
aF

=<

(490)

335

K]

(1,261)

T
(=]

i

ol

1,182

(559)

416

g

- 120 -



ol
x
[=]

o
o)
il
™
]

IF
0o
ro
0

H

RE&HOI A TH

0f0
no

=

=

},A

A

o}

%
~
G
)
oy
B

o))

4

A

&Jl

to
<0
20
=

al
A
<
Ei|
)]

K

RO

It

4
3K

B
Bl

4
3K

Al

<

(99)

of
<1
Ko

Ty
fio0

By

ol
41

0o
Ko

_

~J

==
no
iy

0o

54

<
ol

&)

JIELE

Hio
<0
%0
=

Ha

0
no
R0
L
=

IH

4
<H
bt
gl

ol
<4
<6

7l
A

<
i

Al

(1,261)

o0

(69)

=
o

<
ol

- 121 -



(4) AR LB 7S]

Az QAN Yol FHAEL BRAAN AGNN BERN5E 945 Bl ot 3
e B EHHE A%, 5 BEe g8 428 FAAAS AdE o] v
o F44EY FTAAAE AdMA R ANFU of d BT W6l o8 4E
TAZHAG AR Fole FA £902 AsA g oldste] A3, F A
olE B771M L) 227 ABAH BEIEHAE AL oldH T YE LS FA] &9
o2 5% a4FYG

=l e
2= IXIBI Y DEIISHHA U SABL |
24 (HEER, %)
JIEtER£-3
e=BIOIE F DL 499 DCF 28/=XHAJIXIEIIY Solg/MRE 13.29/0

o Price — Market comparable
HIAXNEXHWEES = Credit spread (10)-10
approach

Ol AHEH (1) | Mode! - Option model IR / IR Correlation 83.5-89.6
Sl -33 0t - | Model - Option model

L IR / IR Correlation -
ANEES LM

- 122 -



-2 X EIPE HEIISOHA &S S _
S3IIX Ot==R, %)

JEtEgEo-3

HUNXNESEXNES 416 DCF LE/=XADIXIEHIIYE Sog8/4%88 15.61/0

a]

JIEtEZee -3

o Price — Market comparable

HIIXNEZEUNEE - Credit spread (10)-10
approach

__i_]

=l IEAE

Ol Xk A of (559) Model - Option model 0l XHg Hs4(IR Volatility) 83.5-89.6

SIE-38It =

Model — Option model Ol At BS & (IR Volatility) -

6) 3712 L A7l AA BAAAZ FAGE A% 54 F FANA £7 302
2RE $2e BINA SYUFE B U THES: W),
=D
= JEXIE Ot ASItSotAl 2 SYH
SEIX
- _ UEAIIE, JigtAZZE,
HEM2A 3,682,538 DCF 2 &
acl
Aol
7= JAXIEIDIY H4RIISoHAl 2 FUHS
SH X
s _ AMEBAIZYE, JIEtAZYE,
CHEMZA 4,145,663 DCF 28

- 123 -



%)

X
=K

Az
0%

b

o
.m.o
L

A

S} A7 Aol A

e ZAA 57

eSg

A
H

JIEt

RO
o

ol

4

a0

ol

o]
il
oF

[

RO
_“__o

2D
LEDN

Hr

Ho

<l

0o
no

1,046,205

1,046,205

fo
[

ak
no
1]

3,041,031

3,041,031

3,722,146

3,720,790

1,356

3,582,526

3,582,526

7,504,226

7,504,226

H0

JEt 2 #E9-

9,823

JIELRHA

3,938,476

3,928,653

1,470

1,470

ZXNEBAE

7,504,226

6,771.644

o

1,356 22,836,079

8,658,854

=Pl

ol

It

Ho
20

—_

=

RO
KIr
™

I+
00
ro

6,751,998

6,751,998

=
-
<+

- 124 -



CI'JI (=13

Ot

wn
— =1t ,
3| & NEIR:
: . SEEREIE
(<o} (4] ) 7 v : |
b (o) (4] = ... : .
ik ; ol _
2 @ it nd. M~ (<o} 1
s © S © 5 < _ : _
3 = ¥ 100 :
: n_m | © ™~ _ :
. 1 K H o
: 3 =
5 o] <0
oD m_ : __ |
3 wo ok =2 | | R
| i | | | o
_ ® 0 e — :
7 ro 5w _ :
Ho : 13 _
= 0 EJO ol pra} Ly | K
ol R o IS B 70 | -
0 W 20 < B Q ;
| | 5
% EHE e L ™ )
| i <t o % il s ar : 3 |
O o > ‘ : : 4
o oo~ o <1 = : 2
R0 R 2 5 < o o 2 M
: A ) U | =3
. : Mo . |
oT_. )] . 1o | 9
%_. ; | 2 5 xo 0l ™ S
Do L < | ™ Ny _.._ : : 2.
< N | 3 A4m = i u*u :
wF 2 88 3w E |
RO g © 0 o < N K =0 | —
A0 010 mm ~ : E L| | |
3 —t
i o : Uo | .r_ | _._D
ol %0 ol I . .|A.| A._._ ﬁo
) R _ e :
@ «r . . K0 ™3 ol mﬂm - mﬂ_ R0
WJO = . | = M S o 0w kX
e il Mt < oK % 20 o= i
HE .xa - g A
i a 0 | o L
M0 1 Ik === = > : .
H ol o o | = T 2 >
g #H oo 2| @ _ .
o A ="
D r = | =
o0 =

- 125 -



ol

Jld

-+

__oH_

FUEMD

2,905,018

2,895,469

9,549

JIEAL &

800

800

EAEAE

2,180 19,122,653

5,272,735

6,091,469

oD

7,756,269

Mol

I

iiol

00

RO
K
=

Ho
<0
=0

=

=
il
0P
o

=
jijg
0t
na

I+
<+

5,950,147

5,950,147

554,673

554,673

=3
I+
OFD
o
%0
KIr

=

2,128,564

2,131,452

2,888

30,738

30,738

=

I+

ol

3,659,473

3.6569,473

I EHR T

SXNEAHNE

5,442,374

5,442,374

17,768,857

2,888

15,082,731

2,683,237

ol

R

RO

I

- 126 -



o
S
all
oo
N
2ah
>
:Jd
ol
alo
-
u
o
o
X

I }
'
£

G71% 2 AL GA AT E FEALY TR A Py i
olgh HAE 4 Mg WE FEANH TEEAY 25 WAL BT L&Y

oo
T = QIAE IR | MUY | HPNHE SAEX FE 3H
: 2o
ESIENEEE] 3,460,070 - 3,460,070 (357,403)
- i (879,469) | 5,720,347
JIPCE=E=J\ON 3,722,146 - 3,722,146 (724,997)
EEWELSE! 607,839 (181,039) 426,800 - 426,800
g 7,790,055/ (181,039) 7,609,016 (1,082,400) (379,469) 6,147,147

o
SRR QIS SR | ANE | HSAHE AN RE =9
- oM
EOoH EHEH OAl &= | agat= Az BT
BBV EEE] 2,389,408 - 2,389,408 (187,693)
' ' 1 ' i (181,050) 3,769,458
oM 2 XAt 2,052,120 - 2,052,120 {303,327)
032 EHA 604,318 (157,6086) 446,712 = - 446,712
g i 5,045,846 (157,606) 4,888,240i (491,020)  (181,050) 4,216,170

- 127 -



- 128 -

=Bl
|
T % QME BTN | AHE | HeygmE | SHASN S SH
- o
B tegw | BA &% | agus | yasew
WIENEVEES 3,460,082 -13,460,082 (357,557)
i . - ! | (640,625) 5,983,375
gL E=g=E ] 3,762,602 -13,762,602 (241,127)
OXNSUSEUS 184,622 (181,039) 3,583 = - 3,583
g M 7,407,306 (181,039) 7,226,267 (598,684) (640,625)| 5,986,958
Bl
- = oINS BERR | ANE | WRAHE SALAN e S
&
DIII:‘DI:"Xﬂai%& 2,389,529 = 2,389,529 (187, 710)
T — — 7 (780,342) 3,290,697
D2 LT (+) 2,131,452 - 2,131,452| (262,232)
QXISHIEHS 167,948 (1 57,606) _ 10,342 - = 10 342
3 A 4,688,929 (157, 606) 4,531,323 (449,942) (780, 342) 3,301 039
() MM A SARTIIEE S FVA I 89 %Y



