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[4% ~)6A=["4 e x__] 62
[*q4% ~)T7A=[*f4 22 =] 63
[4% ~)8A=[*f4 22 =] 65
R~ 9A=[tE 2222 ] 66
&~ 10A= 42 2. 2] 67
CEA~Y 12A= [t e 2. 2] 69
AR N ) 1BA= [ 4 2 22— ] 24A (5% 4p e 3t 8 A )
L~ Y 14A= [ 4o 22— T 25A (027 e 3+ 8 A 2)
(4~ ) 14bA= [ 4 = 22— ] 25aA (9% 4pfe 2+ 5 A8
[~ ] 14cA= [w%\r 2. - ]31A
[ E ~) 14dA= [ 4 = 22— ] 31aA
gAY I5SA= [ 7 + ;] 21B
&~ ) 16A= [ 47 =] 22B
AR ~)17A= [ 47 L =] 23B
[ % ~) 18A= [ 4 7 + = ] 19999B
D EA~Y 19A= [ 4 7 L+ = ] 29999B
D[4 ~) 20A= 44 7 L = ] 39999B

© 0N AL AW

—_—
— O

NS NS TN O YR NG Y S Gy VA GG G UG
W N = O O 0 J O L b W N
—1_‘ —1_‘

49



@ E—3R{T First Bank

[ 4 ]
SR CRIEFTAMR (BH)
115% 6 * 30 p (H = 374 %+ 2)
g iR EIET A B AR R
rEA w4 B ~48 C
1| R (33‘7 FlHE £ 8P) 2,411,700,278 2,305,243,636 192,936,022
2| {R&Ex(SA) 2,411,700,278 2,305,243,636 192,936,022
3| BAN 2R 2 (F-IRB) _ ] ]
4] P EIVFEE R 2k TS A (SSA) - - -
5| iEFFP IRIEE 2 (A-IRB) ] ] ]
6| FHEEH L% 17,856,719 16,725,480 1,428,537
7| &% (SA-CCR) 17,856,719 16,725,480 1,428,537
8| P ERHCA 2 (IMM) ] ] ]
9| Hu 2 rPHEL*R'% - - -
10|72 * 3% 34 B(CVA) 3,266,393 3,987,564 261,311
" 15 f#;* (look-through approach) ™ 2_ & ) ) )
EREZFEIHT
12 wii;ingfiiased approach) 1,130,941 1,222,264 90,475
* ;£ (fall-back approach)™ 2_ 4 4 1#
) FRERT ] ) )
4R EA2Z AEEFZREFHT - - -
15[ 2k *& 449,503 456,511 35,960
16|47 & 2. X 1 % & - - -
17| | 282235 ;% (SEC-IRBA) _ ] _
s oh #8225 ;2 (SEC-ERBA) » ¢ 5 P _ _ _
R iE (IAA)
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@ E—3R{T First Bank

o RGBT A BMF AR R
‘ AP A T ¥ B ~4 C
19 &2 (SEC-SA)e« H ¢ B g *
1250%2. b *% F# #c ) ) )
20(7% Bk & 41,317,032 47,132,696 3,305,363
21| &% (SA):= ﬁ;? % %% (SSA) 41,317,032 47,132,696 3,305,363
221 P FRECA]E (IMA) - - -
g FRTREEE B LT AL
LR Y
24| ¥ R *& 61,109,015 61,109,015 4,888,721
IR RN 2 EFEGEY R 'R
25 f % EaS: 5,800,133 6,435,812 464,011
250%)
2614 T (%) - -
27| TR E - - -
28|43 2,542,630,013 2,442.312,979 203,410,401
G
A AN
.~ & LATES @ Lk o
2. A BRAFEE -
3. FRT R NI (IMA) R3S Sh R L R ERT R 0 Rl £y
FLGRLP R R R 2 g i
4, AE2 2 FEFNELIEPER TRAT
i
(1) 5 BhGHTA T HRGETER GRPRT AFHHES L GRTA T
@—}Lﬁﬁ:%%u 125 °
Q) *efER'GUEFTAGY): Rdgm X ERFTH -
3) &ﬁpiii-ﬂﬁaﬂﬁ ?%%%*i—iﬁi&ﬁﬁiiﬁnﬂﬁﬁﬁﬁ
Fo At FFA[A AR FAERGETAYFEHH L FFELY 5(5)
~(6) ~ (7)) '—ﬁxl‘ﬂ *HHE L‘\t - R o
7] -
() #&5 - AR G0 RGBS PR 0 FREEHEG T Bk R R EE
g\g?? AN :r_,% B ﬁ'f(CVA)\”‘ AIEINE AL ;ajﬁ,g*#-r 2
?i;l.ﬁ;; had ‘«er'“ﬁ?Fm’}'i_P\ 2 4;;5};; LAEES %ﬁ’fo
Q) *EFZ ARG R G)BREAEPEF R 2 R RE L REE 2 4
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@ E—3R{T First Bank

)
(4)

)

R & IEF A +¢?+#F&H"/H RN FRER I E 2 AT S RN 2
ﬁﬁ&fﬁ]ﬁ;é_gg cAFE AT AL E - AR R MM%%I“* AR e
hE§ LN Ty 2 b R R 2 v (SEC- ERBA) & 52w pr ,; (IAA) »
AL H D AR FR R BET PR T 51\’73 L S A I
R EL T APRIE

2H S T N IRECRE 2 £FF 0 TR N “Kﬁfi‘lzé’r‘ Fh e AR
%F#rﬁﬁ;%&*ﬂ-&/;—r#&%\’”q—# AEE N IUECANE S L2 T AR (Cu) TR
4“’}E)}L xﬁ}/}ﬁgg u)f%»J.ﬁF] j\q{\u 12.5

(6) »% %= L= g2 TAVRAFHE & TREFFFAERGETALY
FREP 2 AR BT b G RPTEL
() 7'\%%?‘*1 F|edp 2 Aoty PR 2 £IRGR T R G TR EC 250%) 0 2 £9RL A

(8)
)

TR LR A GRS T A A AT PTG b vﬁmgzzso%

RAOE S LA 2 BT (%) BARERTE B LS S 2 0T U
H?;"""i‘iﬁ?'ié_ﬂ'.—rmp—-%"

Pl Ardp 2o A TR Ry - L A2 2 DT U F
R % ?\g ig%c o

(10) 7% 38 p 33780 4 2350 5 £ v M s - Y Fap4 [£ 3-A)

(1)) &3+ 3 F5
S A R
1. [%&4 ) 28A=[*t4 4 ] (1+6+10+11+12+13+14+15+16+20+24+25+27)A
2. [*f# 1 )28B=[*#% 4 ) (1+6+10+11+12+13+14+15+16+20+24+25+27)B
3. [#44)28C=[*t% 1 ] (1+6+10+11+12+13+14+15+16+20+24+25+27)C
Bigy:
1. [*% 4 ) QA+11A+I2A+13A+14A+25A)= [ "4 L 4 ) 1IE (2 > # {382

S T

4147

[t4 4 ) GAHASA)= [*f4 = L= )21+ [4& = + = ] (6(6)+12(6))

[f44 4 )6A=["4& =+ ~]6F+ [*t4& =+ 7] (IB+7B)

[*44 4 ) 16C=[*t& =+ 4 ] BN+30+3P+3Q)+ [t % 7 + ] (BN+30+3P+3Q)
[f44 )21C= [/ w - = ] 12A(HE"Tig # 5282 42¢7)

[*#44 ])22C=[*g% 2+ =] (16-13)
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@ %4347 First Bank
(44 2 —]

SR R EFT AR (58)

115#% 6 7

30 P

B

4o i b “ﬁ‘ﬁlﬁ‘ﬁé_

A

a dp B

b & (P FIFHE AR

2,412,780,130

2,306,068,421

193,022,410

{28 % (SA)

2,412,780,130

2,306,068,421

193,022,410

A HP =R 2 (F-IRB)

N ORRIEE 2 7 4% (SSA)

ERERN IREE 2 (A-IRB)

LEHEET R

17,856,719

16,725,480

1,428,537

159 % (SA-CCR)

17,856,719

16,725,480

1,428,537

82 (IMM)

R Y T

10

7N K (CVA)

3,266,393

3,987,564

261,311

11

47 fi#i# (look-through approach) ™ 2_ #

12

4 3= L ## (mandate-based approach)

1,130,941

1,222,264

90,475

13|,

it ;é’: - z_ Sy
% * % (fall-back approach)™ 2 £ £ ¢

14

RENLAEBERERT

15|%

449,503

456,511

16427 &

17

P FREEE = (SEC-IRBA)

18

¢h 38225 ;% (SEC-ERBA) » ¢ 7 P
12k (IAA)
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@ E—3R{T First Bank

o 15 WA 1 hiFE AR R
‘ A8 A T 8 B *4 C
o L % (SEC-SA)& H 4 B 2 *

1250%2 B " # #ic i i i
2007 Hh & 41,317,032 47,132,696 3,305,363
21| 2 (SA)R i 5 132 (SSA) 41,317,032 47,132,696 3,305,363
22| P ERESALE (IMA) - - i
2 L EREEFSEL T ATRL

e E A
24[1TE B % 62,859,449 62,859,449 5,028,756
I P HERN 2 £ GE T b R RS
25 TR Rk 5,892,707 6,507,571 471,417
250%)
264 21T (%) - }
27|A 4T A K _ i i
28|42t 2,545,552,874|  2,444,959,957 203,644,230
G
BiEP
1. 4 i RS L g
2. MEAE L AHEE o
3. EHFER P (IMA) KPR BT R L AT R 0 Pl s By

I P R EH N IR 2 i o

4. A4 2 782

=

(1)

2)
€)

5

(1)

2)

FIE R EB T ERAT

SR EET A R RY TERGRVRTAZHERE S

BT AR 1250

ﬁﬁ&%ﬁ?g@ﬂ”'ﬁffiﬁﬁﬁﬂo

BMF AL RITRIRA PP SRR R H a2

i—xﬁéﬁﬁa[alA]Bp?*ﬁ&%ﬁ? SRR L
~(6)~(7)E TEME AR 2 - R

»
&

-

Jhur;};];/f-qr &%}@ﬁ?%m /T‘ i—;f_, ¢ &xﬁ é$’f§4ﬁ?§-
A LN F’%ﬁ(CVA)\?‘* Lj;g‘rsl* A CEIEERT 2
W\k?mﬁmfﬁﬁiﬁ*TW B

#7402 (% * b Kﬁ)ﬁ‘—%/zﬁ'—i\‘#’@ 7o AR R AUE SRR 2 b

A AL FBMPOAR T N GEER R 2 BT S R A 2

~

ook o B o
s oE Ty =y
qu Iy }:‘,;WA ]

R

o4 we
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@ F=—4$R1{T First Bank

CRRRGET A AWE A T AR S - R ERZ ﬁ%m T A o

(3) & &+ ~Flrdp (hIRER E 2 & ' (SEC-ERBA) R RRIE R 2 (TAA) ©

m)i%%:iﬂ%ﬁiﬁﬁk%%aﬁﬁﬁ’éz<%AL@ LR
f—;P-?r h xﬁ; ﬁﬂ\—.\,l.i%agf% o

(5) # &%= o Fpetdpp AR 2 £ 0 DR }1\ *rsf*wj,;-» FhET ATRER
AR E TR L RGP N IR 2 h o 2 T AR (Co)RER
SRR GRT AR B RT AR 125

@)A%M:*LNW%‘A*”ﬁéﬁ%%’arﬁﬁ' FTRABRGHT A2
B EEM 2 AR BT Sh s R

(7) &&= -7 %Jb'ﬂgur%w%m\ 2 BIGE™ bR 250%) 2 A2t e
R LR A A 2 T EART A AA U S HET A b R fES 250% 2
£

(8) &%= L2Fdg2Z 2N T Y% BARFFFES S L A2 20T I Fik
ERAET LAY S

(O) #& %=L 20T A e BRI A DT U S
AN TR W PIT

(10) #4580 3~ P 4250 5 f3 871 M s - LY /1 [£ 3-A]
(ID@& 3 f -

AEHFRIER

1. [&4 2-]28A=[*t%4 2. - ] (1+6+10+11+12+13+14+15+16+20+24+25+27)A
2. [*&4 2-)28B=[*% 1 2 - ) (1+6+10+11+12+13+14+15+16+20+24+25+27)B
3. [&4 2-])28C=[*f4%1 2 -] (1+6+10+11+12+13+14+15+16+20+24+25+27)C
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@ E—3R{T First Bank

CGESED |
Er*EAEF
115 # 6 * 30 p (H = 374 %+ 2)
rl_’ LI -1‘
R wakg, |
# P e O #3 D
E9RGWA | AdSkemB | FH
1| %4 3,461,021 2,955,925,660 | 2,476,259 | 2,956,910,423
2 | fiEES 0 776,471,992 0| 776,471,992
30| & k% 0 1,921,360,652 19,788 | 1,921,340,864
4 | A3 3,461,021 5,653,758,304 | 2,496,047 | 5,654,723,279
E TR
BAEP
I T

2. AEAERRBRWAAHLEE -
3. BT RGRGITATD ¢ §RKE GFRESLANRGE ARG B
() s ﬁ%ﬁw<¥ga@%£$o

(2) %R e FRE SRR AKGE P“z}r ?*;I»L\fvﬂﬂ\f 54 7 kG " 5 R (NIF)
1}1;% # 1 (RUF) ~ '£ ‘%‘ EE % #wE G IE-;E- FebImp oo
4. tEm ’%. ‘E_a-.':?_;éF" Y ] /,ﬁ ';. #* ﬁij’ff—' lﬁ‘tﬁ'{f, %

* R xﬁ R Ew R R G Aol
ABB/FRD > LA RE(R Y EER LR T v AR pHERG
ERFPELEFRE -
5. ORI ENTREZ AT AVRIAT- RO D FRPEHLAH -
6. FAEE/FHFERFHERTE AFF R GLFAREFREFELFBHRD-

AR RaEe

1. [%%L=2])I1D=[%%~L=] (1A+IB-1C)

2. [*#%+w])2D=['4 e ] (2A+2B-2C)

3. [%# L2 ])3D=["%%~+ =] (3A+3B-3C)
BigP

1. [& L2 ) (JARA)=[*"% L7 ] 6A

2. [*f# -+ 2] ID=[*% -+ = ] (1A+1B+1D+1F)

3. [ +w]2D=[*#%-+- ] (2A+2B+2D+2F)
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@ F=—4$R1{T First Bank
GESED

WEcE FRESC EHYINEL $H

115# 6 * 30 p CEREE Y SN
7 P &3 A
1 | P8 R4 p 2 s FRES 3,792,969
2 | PO ADFRE L EH2RHE FRES 1,569,127
3 | wHR R RE ORI 317,522
4 | @EH AR £3F 3,131,355
5 | 2w g 1,547,802
6 | ARIEP LiE I E FREES 3,461,021
CENKGIEL SRR
CENBAEYRFEEFL S RILEP
FARp

LA 2 L AmiES - 28
2. AAHBUAHEF
3. iE Xk 7’%1‘%{%‘_%,\:
4. B VLAY T LG LG G2 3 gk

Xz 4. € o

5. AR R AE IR dpaea s f iR
6. B Ktk £Fp 0 2302 %K/#ﬁ&ﬁ-‘#%ﬁ%ﬁ
7.—?"—,Té%‘ﬁéizﬁle%‘wﬁﬂ’-Eﬁ#f'“f?—?]”é@iz\/

rAPEe
L [ +1)6A= "4+ 7] (1+2-34+5A
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2 'F"FEFF—’? :

SR RO A AT B RS L T
i r g

AP FR

FEYREPN RS RERE -




@ F=—4$R1{T First Bank
[:;_ 3 L= ]

7 b &I

115 # 6 * 30F (H 3745+ <
s iR s iR
) T I N ‘& 2 ¥
. Brkas | " Frkith | % 2 |G EE— B
g ol EE N , % & Fp—
5 P o n I L Ll L
= % L — I bR , E T
i B PR T D TSRS S
& C A ey
E F
G
1| %3 2,546,739,301 | 167,979,844 | 89,139,381 | 242,191,277 0 0
2| FHmX 775,452,325 0 0| 1,019,667 0 0
3| wst 3,322,191,626 | 167,979,844 | 89,139,381 | 243,210,944 0 0
E ) 2 AR
41 g N 2,182,635 34,410 3,497 5,787 0 0
€L R TEED
B A®P
I, A& Q3T 1 X o
2. AEFBREAAHEE o
3. gEFE ﬁ$§§'3f,r“‘:}§'%$;§/,};‘n;}§”,9 CREH B RRIRE 2 kR Ee &80
i F oy %é#félir‘%(&rw PBEI)ZREEHT
b B IR B RS AT R G AT & AR A R SRAT G 0 3R A 2

11\1.

RILYE S PR R/ T AT R
P i e e 2 0 £ T /A 0
W/ G PRI o FHE RS/ AR R/ G T ‘”'Fv‘"
s/ AR RS R BE(REE R AT ET
RRNE R I S fﬁ_fﬁi& E%‘K/\ °

S L LIRE K
WP AMEE R RRATY 1RSI
51l 1 (4

2 BB R
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@ E—3R{T First Bank
CCESSRD
FrTR'GRE'GE BT RGPSk JRER

115 6 * 30 p (H =1 374 5%+ 25 %)
. RGP REAES G R | TR R AR R | LERTAST O G
E\ \ s ) P
PR T R R AR % PR 1S & e 2R #c
LR FA | Tioh g
% ' 5 AN EA | AHEFB | ARAWC | 24D =7 s
E #F
1| AR % 1,109,395,833 | 162,495,359 | 1,109,395,833 | 64,972,400 1,554,363 0.13%
AR Y
2| ., sip 32,046,679 25927217 32,046,680 2,593,322 5,642,364 16.29%
Ki7(z 5 #
B ez
3 M 579,283,744 14,975,747 | 579,283,744 1,898,831 | 166,083,887 28.58%
: &
L ¥L)
£ B ET AE
4 |- ﬁﬁf F 388,136 388,136 38,814 10.00%
& x% X
EFE(zHES
5, 2o 2 7 559,581,382 | 516,679,770 | 553,920,140 | 32,076,243 | 465,277,660 79.40%
O A
6 | % &E% 634,236,257 | 799,653,603 | 555,902,330 | 50,129,118 | 448,005,256 73.92%
7 2% 42 %% |1,820635171 | 401,609,167 | 1,815,389,347 | 23,595,417 | 1,161,022,277 63.13%
# 5 %%k
8 81,392,622 81,392,492 119,054,730 146.27%
"
H % >R
9 %“fﬁ” ) 1,130,941 1,130,941 1,130,941 100.00%
10| 26 FA 66,461,877 66,461,877 50,821,061 76.47%
11| &3+ 4,884,552,642 | 1,921,340,863 | 4,795,311,520 | 175,265,331 | 2,418,631,351 48.66%

S L LEEL
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CO) =—3§R{T First Bank

BARP
1. A& L3t X E
2. AEBRBRARLY o
3. AAAPMIF REIREP T
(1) TRG*EEAZFECREGRFEDEGE-2MEHF AT RE® b GAF
(CRM)2 i T Je "G 3R (' 47 % 4 2 A iR 1)
Q) TR EREGESCH LGP T EGIE-A AT RG T #H# ik (CCF)
2R e (CRM)Z & " 3R ©
B) TRE*EHE G RGHRFLEGE T RE T B ACCHE LT b &
FOR(CRM) s 2 Z % Ap g dF > 2% K3 B T A8 K2 &4 o
(4) TopafpiTRGETAE, F TYRG Y B AREC T RGP E R G
EEE RN A
4 BARP 32 AR fE R (4 TR BME Y- A 74 [42C)
[#2D) 2 [%2D1])] 5#-

Big

1. [%& 44 )] (11IC+H1ID)= [*f#& = +]) %3t A
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@ F—$R{T First Bank

CEERD

(R eHANERGRET 2 A'GIE—FE2

115 % 6 30 (H @t 374 %+ <)
}ﬁ*;?ﬁ*ﬁ//;‘ %‘?"IEE]
T o ol RHSFEAE | G ARy
| b G b W E LY o I
5 2R PRI
' i 12 10 40% 50% g
7| & e
o 1
\ e & e &3 H &% H &% H
C E F
0% | 1,171,402,827 - -| 162,000,000 - -l 64,800,000
10% -
20% 923,041 - - - -
iR
, 50% 1,512,922 - 409,548 - - 163,819
100% 361,745 85,811 - - - 8,581
150% 167,700 - - - -
0% 6,471,814
10% -
PR
20% 28,157,279 - 25,925,717 - 1,500 - 2,593,322
PO
50% _
£ 3R
100% 10,908
150% _




@ F—$R{T First Bank

1, 250% -

0% -

2% -

4% -

S T -

(43

grs 20% 228,334,291 - - - - 6,457 3,229
s |3 304,823,111 - 2,000,000 15,500 293,480 1,252,169 946,577
- 40% 16,422 - - 82,111 - - 16,422
ey O 41,942,291 - 11,000,000 - - - 1,100,000
gpiy [ _ - - - - - -
100% 2,214,619 - ; - ; _ ]
150% 3,851,841 - 326,030 - - - 32,603

1, 250% -

10% 388,136

15% -

ERT| 20% ;

AW 25% -

F% | 35% -

50% ]

100% ]

x| 0% 20,235,149

sl 10% -
22 5| 20% 40,253,829 6,503,229 - - 2,496,771 1,248,386

%o | 30% 68,296

)| 40% ;
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@ F—4RfT First Bank

50% 73,669,892 - - - 2,185,150 - - - 874,060
5% 126,083,912 119,527,690 1,000,000 4,698,856 4,377,252 2,485,160 480,000 - 4,513,252
80% -
85% 10,220,563 3,802,574 323,836 13,890 287,539 108,936 - - 204,645
100% 310,472,273 296,054,117 428,813 11,574,699 14,742,494| 15,313,516/ 12,428,000 120| 28,339,457
130% 4,199,642 657,182 - - 191,271 - - - 76,508
150% 792,827 16,953,921 - - 44,994 - - - 17,998
0% -
10% -
20% 134,598,707 - - - - - - - -
30% 1,111,899
40% -
45% 22,121,249 - 114,372,526 - - - - - 11,437,253
F8&%| 50% 3,565,796 - - - 1,845,380 - - - 738,152
k5 5% 113,503,857 283,549,920| 15,287,121 8,287,764 1,211,049 9,163,874 18,522 8 8,271,135
80% _
85% 62,349,394 47,667,481 72,788 1,071,213 891,745 6,442,329 175,207 35 3,974,557
100% 262,618,806 231,264,098 8,228,002| 10,708,113 6,110,231| 35,695,574 9,880,414 19,561 33,117,156
130% 4,859,048 7,413,623 - - 249,538 - - 28 99,788
150% 1,302,692 - - - 66,723 - - - 26,689
A [ERE 920,992,332 12,732,897 67,132,817 601,913 2,647 1,580,279 2,633,000 38| 10,257,825
5 B 684,987,452 115,176,405 23,197,617 4,190,978 2,271,139 3,961,485 7,555,286 - 13,602,441
ADC 233,004,981 156,373,261 3,511,203 - 688,278 - - - 626,432




@ F—$R{T First Bank

100% 1,185,463
130% 65,516,036
150% 3,718,803
160% 344,733
190% -
*EE-FF—
220% -
% k&
250% 10,627,457
280% -
340% -
400% -
1, 250% -
LTA -
#* & 1
| MBA 1,130,941
~ | FBA -
BT —
R & -
0% 18,974,076
20% 183,524
HwFE | 50% -
A | 100% 44,984,224 - _ - ] ] _ ] ]
150% -
B3 4,970,576,850| 1,297,676,396| 272,892,281| 41,245,037 197,868,458 78,508,051| 33,170,429 19,788 187,090,285

F0hIE P 2 AT IO HE Gl 9.74%

£ RERFE R
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@ %E=—4$R{T First Bank

BAEP
Lo ~& QATIES @ L& o
2. RABBAMAAMEA
30 ARG GBS CT BRI RGP PR T AR AN Z A2 £ TR A R R 2 WKL 2R
B G B R CRIR S A A HERL G EET 2 A%

4. A2V EAEPME - LY FFL [£2-C][42-D] & [« 2-D1] 94
5. 2P 2 g TR @i GERAAN L EFZ R G(TRE T W RET) o ST IO Y EE REF HEP
0 3 ik
"#Hf AR 10% 20% 40% 50% 100%
41 ko & %7 w £ 3 o &7 L 13 R % 1
B C D E F G
Bt 100 200 0 0 300 0

fefg o * ik T B=(100%0%+200%10%+300%50%)/(100+200+300)*100%=28. 33%
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