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Bl RBAZH TR 765,725 - - - - 765,725 - 765,725
& TRATRAHRA RS
BRI R
% RERFIBIRE R - - - - - - 325314,300 325314300
ErEL Y $ 221644 8 - 8 - 8 - 8 - 8 2272644 § 356714300 § 358986944
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T3 F B T T HAMRAT R A R 3 & Jb A A RE B A M 2
(SHRBAHEAE I UM & F A E )

Q) FRERE - BREARSEERAMERNA B (IR & 17 EH)

1145

R TaRATR A

TR IRERS)

HHMMTIE  ARUMBE  RERMERY  RASRHIRHN

s ok THMMTR  RARGEEAR RIRXGEASE]  BASORME  RRitAEm

1218 AR RHERIAR BERIRR  ABAXMERNIR T fEANGS | RFIZER kAR

1ERIARR (AR (EBIEFE) BREE) WRE) (BEHR WIREE At
AR $  49975% - 8 -8 - 8 -8 499759 $ 54970656 $ 55470415
REMBRFIZEREE (464,332) - - - - (464,332) (6:561,713) (7026,045)
B RBAZH BT A 193,796 - - - - 193,796 - 193,79
& TR AME AR AR
B R R
) MERFIIRER - - - - - . 31,722,776 31,722,776
ERA 5 8 8,692 - - - - 8,692 2903843 2912,535
8 RAERBA $ 237915 $ - % - 8 - $ - 8 237915 $ 83035562 § 83273477
1104
& TR AT
ERREGRS]
FEIATEIE ORI BRI R
B FHURMA O RIRKCBEAR RIARGEASA]  BRIZOME  RTiRdsEm
12181 A 338 WERIRR IMERIRR  AMSRIERRR  BERMRES RIS %) RERFIZ
1ERR% (k) UEBERE) SHHEE) BEE) (AR HRER A%
ELELR: S ] $ 1880826 $ -8 -8 -8 - $ 1889826 § 52892232 $ 54782058
REHRIIZEBE A (1,390,769) - - - - (1,390,769) (1,555375) (2946,144)
Bl RBALHEBREE 14473 - - - - 14473 . 14473
1R TR A SRR TS
Btk TR IR
ey MERFINAL R - - - - 5,688,004 5688004
ERE LA (13,771 - - - - (13,771) (2054,205) (2067976)
ELEN $ 49759 § -8 -8 -3 - $ 499759 $ 54970656 $ 55470415
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BT T B T HIMRATIRAY A PR 8] & 3L 5 A 8 B AR A 3
(FRA A AL > HUAMEF LA/ EM)

0. Ry & ~ B B — 54

1) BRAZAEE - BEREHE

111558

AR A »

EN B 1+3R%AE AEHRR a3t
RA
AR $ 17,563,332 $ 2,004,914 $ 7,325219 $ 26,893,465
3 fm 749,284 - 3,100,000 3,849,284
w0 (283,500) - - (283,500)
R BRER $ 18,029,116 $ 2,004914 $ 10,425,219 $ 30,459,249
¥ RRE ¢
A ER%A $ 15429287 $ 1,987,806 $ 7,325219 $ 24,742,312
¥ jo 1,124,401 . 3,158 187,879 1,315,438
- A (283,500) - - (283,500)
KRR $ 16,270,188 $ 1,990,964 § 7,513,098 $ 25,774,250
FIRE A
i) L] $ 1,758,928 §$ 13950 $ 2,912,121 $ 4,684,999

1104 5

HARA

TR H B R AMEUR A3t
A
A nkRER $ 21,948,573 $ 2,016,752 $ 7,325219 $ 31,290,544
¥ Jm 197,295 18,950 - 216,245
- (4,582,536) (30,788) - (4,613,324)
K ARER $ 17,563,332 $ 2,004,914 § 7325219 $ 26,893,465
I E RRAR
Bankh4a $ 18,626,550 $ 2,016,752 $ 7,325219 $ 27,968,521
¥ Jm 1,385,273 1,842 - 1,387,115
7 b (4,582,536) (30,788) - (4,613,324)
A RERER $ 15429287 $ 1,987,806 $ 7,325219 $ 24,742,312
FREmAEE
KRR $ 2,134,045 $ 17,108 $ - $ 2,151,153

APTLIARAGERZHBECRAARBEHRIFZIEE -
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T3 F 7 3 ONRAT AR TR 3] & b9 3 MR A B3
(BB HAEAES B UH & W s B )

10. E AHE E

111.12.31
AR A At ¥ 4R
BRRER $ 43,957,534 $ 25,875,503 $ 18,082,031
110.12.31
A Eitir E F %R
BB REL $ 22,918,122 § 19,121,545 $ 3,796,577
RAG T
111.1.1 AEFHE fm A 111.12.31
B RRIESR $ 22,918,122 $ 21,039,412 § - $ 43,957,534
110.1.1 A3 o AHE D 110.12.31
BB RER $ 22,918,122 $ - $ - $22918,122
AU EE ST
111.1.1 A HA 3 Ao AR % D 111.12.31
BB RIE R $ 19,121,545 $ 6,753,958 §$ - $25.875,503
110.1.1 A ER 3 o A B D 110.12.31
BB RIER $ 12,613,122 $ 6,508,423 § - $19,121,545
11. 8 E EZ— %48
111.12.31
E RG S8R R A $ 6,776,896
110.12.31
T RE BRBE R A $ 17,477,980
BHEEE G P T
111.1.1 A HA 3% Ho A H 98k 2D 111.12.31

TR AA § 7477980 $ 96,246 $  (797,330) $ 6,776,896

110.1.1 A HA 3 Ao AEA R D 110.12.31
B A B BE AR A $ - $ 7,941,218 § (463,238) $ 7,477,980
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T 3E F 7 3 H M RAT IR A TR 8) & 3b 5 8 BB 4R R ik
(LR BAEAEN UM S B AL E )

33

111.12.31 110.12.31
HAbFAA $ $107,399 $ i
HlEEe 1,833,162 1,677,468
a0 3 $ $1,940,561 $ $1,677,468
13. 4247 B ¥4
111.12.31 110.12.31
SRAT B 474K $ - $ 400,000,000
14. At 3R3E
111.12.31 110.12.31
JEAFA] B $ 534,188,448 $ 18,011,909
At A 12,650,138 10,008,902
JEAT B AR 203,020 163,641
A 3 $ 547,041,606 $ 28,184,452
15. BHRREXR
111.12.31 110.12.31
PP $ 2,117,261 $ 1,115,555
X #1717 2 (R4 NCD) 3,583,088,480 -
A& 3 $3,585,205,741 $ 1,115,555
16. 88§ & 1%
e A0 F 2R FRE 111.12.31
B REE BERAT  111.8.1~1147.31 1.100% $ 17,580,860
#HE 88 ¥ A HRE 111.12.31
VV-V& % B¥EA  108.8.1~111.7.31 0% $ 3,257,100




Y T 1 R T AMRATRE A TR 8] & Jb 5 3] AR 4R 5 I 2k
(BBR B A AL > U & b Bl

ARATHRE A RERE MM T

111.12.31
KR KA RARFL 4
AL & B BRA
— £ N $ 7,132,704 $ 158,296 $ 6,974,408
—EhRE 10,699,057 92,605 10,606,452
= $ 17,831,761 $ 250,901 $ 17,580,860
110.12.31
AR RAK RARFL 4
e #] & BAAHRME
— %R $  3257,100 $ - $ 3257100
MEXRALRELELT !
11155 1104 5
MEZR SR BB $ 6715652 $ 6,514,200
AGATRBA———FER——OF B2 ERINEE 24555 5107,799
RO °
(1) ¥~ RRREE2ZAE

RGN LI AEARRE ERERELS ER/M REEHME A3E .
Q) ERALRHIBRERETES

A ARRBA———FR——OF+ A=+ -B2fRLEXHRERE
BEsHUmEr AR RAMEE E - F8mEx10. -

REZAFHZABIAG LT R

110.1.1 BerE g EREH QABMESE  111.12.31
mEAEE $ 3,257,100 $ (6,823,451) §21,147211 § - 8 - $ 17,580,860

110.1.1 BAERE i3 EE%s QABESE  110.12.31
mEAE S 9,771,300 § (6514,200) $ - 8 - % - $ 3,257,100
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3 O 7 T B MRAT YA TR A & 0b A A M A
(B3M B AR - UM S F L)

17. B T4 #|

18.

HRRETE

AGITZERREN ECRF TR EHZIRAL  RPLEA T E6% 22
BE REZFIRRAHAISIRALSMBAZS - LT ET > AITEER
EEBEFIRRAEE ?Pf’é&iﬁﬁﬂ*éﬁi%iﬁ#ﬁi%ﬁ °

AGFARA———FER——OFEAZRBBARLMETZRALER»
% % 1,256,404 LR 1,175,483 70 > W5 B £ & RA—B TRA|E T -
P 4% B

AGFTRBE———FR——OFEMBRERFB)ERERL T :

111455 1104 5
*%ﬁ FRERFR)
B JEAL AT AT, $ - $ -

um@ﬁz*%% m%$$ﬁzﬁﬂ (20,379) i
BRI FIIFHE R (F 35

ﬂ%%ﬁéﬁzﬁ%éiﬁﬁﬁﬁ%%

ZBEFIFRERF D) 7,541,868 (15,549,111)
PSR & A $ 7,521,489 § (15,549,111)

ATATRAFRERRAIRE N BB RBRAMIRANB(E A2 £ 27
e F

11145 1104 &
MATSRT B2 AR RE A B) $ 7,521,489 $ (15,549,111)
FrAR B (A 35) $ 7,521,489 § (15,549,111)
RE——— %R ——OFARFNEMELBET 2/AEREAM AL -
APTRIEAFREAG B)EZHB 4T :

11145 1104 5
BRI AE $ 1,513,830 $ 491,930
T B 29,689,790 (22,736,176)
Bk P Sk B LSRR (R B4R K (38,745,488) 37,793,357
BIE PR B A (F]35) $  (7,541,868) $ 15,549,111
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TIET B BT HIMRATRR B RN 8 S350 3 BB A s
(SR B AZEAZN > AT ST h Ehm)

ANTRA———$BER——OF ZERIEMIFNABGIERE G £ B3

Sdo T

WIEFRIFRE
E538 40k,

TAEMH R RERTBIREL

TREIE RIE X

BIEFTERE B FR

WRIEPAFR A 1R

iE
GESIELES so b fUF -
LIEFTATH A 1 iF 4

111.12.31 110.12.31
$ 62,490,082 $ 32,800,292
- 29,209,742
35,343,596 3,829,766
$ 67,833,678 $ 65,839,800

(9,535,746)

$ (9,535,746) $ -

AU FEZEEFERMBREETRES BEAMBRLECHELD

EREMALEHMEERE ——O%E -

(9529
S

=) H

Bk

(1) L EZX 4L

AN ——OFERBUARLIET793,277,000T > HEMERLELAD
ENRE-——OF+=—A—8Mk INRE——O%+-_A+8B5he
RBR - ASABERA——— A ——O#f+=_A=+—8 1L ni#
REREABRZZEEET LS 52,620,762,20070 « AATBARZE H 154 8k
ERCHEZAGBM I BABRITIITRAREAAMER R R EEMWERT

ML RPATH—— —FER—— O RS REHBH -

) A B R o T

RELIIF1A184%8
FRLMGESE S RAAB G EEHT AT RAS
— R BAAR R KA 5

— AR
REI11412A318 4478
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BB HEMGAIE

E- RIS Wik

EXBEBTAEL
EREH

$ 179,076

(11,488)

(563,688)

$ (396,100)




TP 7 WL T H SN RAT R A B PR/ 8] & b5/ 8] BE RS 4R & M 3k

RE110417 1845
FBE RSB B R AABAEEIAH LT EAATRAS

—AHRBRRBEA S

— AR

RE110512 31 B 4248

20. A B FWBGEFE KR)

F Bl
B ERA] B

ﬁ%%%ﬁ

RARE

&l%%ﬁf*ﬂ

ME&A

LN

ﬁﬁ%ﬁ&ﬁnﬂ%ﬂw%A

/J\ %""
& & A

Jlﬁﬁﬁi W4T RARAT

7’F'J

A t

=

21 ZBBPSWAABEHEZ S

FHEAHGERKR)

LERA B
RS PN
A ¥t

BEXiyse IS il

37

(R3A% B A EBHI BRI E A Em)

Bk

INNE:: 3

FRIBEB

$ 1,958,915

(85,554)
(1,694,285)

$ 179,076

110 &

$ 387,331,935

$ 200,073,497

78,209,882 44,209,099
32,935,018 11,404,067
21,013,479 2,808,058
56,998 24,474
519,547,312 258,519,195
1,076,247,885 108,102,619
7,860,155 1,026
107,799 -
1,084,215,839 108,103,645

$ (564,668,527) $ 150,415,550

BEERAERS
1115 1105
$ 564,883,440 $ (211,647,315)
21,868,930 41,206,533
- 889,803

$ 586,752,370

$ (169,550,979)




YT ) BT HONRATIRY B PR A 8 G b A S B4R A Mt 3
(&R A AEALI (UM EH LA E 1)

22. BEXEAHER

HFEER
HERE R
BHhaed R
HiB Tt &R

&

23. I E B ER

HEER
ERHEERE
AR EAER RS
Hra%EG
MEHRR

& 3t

W ER
ENEL

24 R EBREEER

. #
ETHEWNE R
LERBE

# E &
KERIE
WG ERE
=3

=

o R SRR R
S
X F oy ou

11155 1104 5
40,052,941 35,574,486
2,573,424 2,336,929
1,256,404 1,175,483
936,973 898,205
44,819,742 39,985,103

1158 1104 &
6,753,958 6,508,423
1,124,401 1,385,273
3,158 1,842
187,879 .
8,069,396 7,895,538
797,330 463,238

11155 1104 &
34,215,831 13,341,930
10,519,966 10,212,082
4,527,740 6,052,076
3,397,062 3,005,244
731,128 828,621
647,654 684,309
283,481 270,466
128,680 79,537
67,381 58,340
891,816 1,365,043
55,410,739 35,897,648




EHET R AT HIIRITIRDARNE G528 B/ AME
(R B EEAEN  HuF B A BB

£ HABAZS
MR HRE IR N RS TE XD Z AL T

1. MtAAL R 1A

MR AL A% BASITZ A

BANCO BILBAO VIZCAYA ARGENTARIA, S.A., MADRID 447

(I F H I RAT-44T)

BANCO BILBAO VIZCAYA ARGENTARIA, S.A., HONG KONG W4T

(T 3L F #IMRAT-F B D7)

BANCO BILBAO VIZCAYA ARGENTARIA, S.A., NEW YORK W4T

(B I T HIMRAT-2 40 547 )

BANCO BILBAO VIZCAYA ARGENTARIA, S.A., FRANKFURT BE4T

(T3 H S RAT-R B LA 9 4T)
2. BHAAMZEAR S FA

1) AR LBE SRR S

111.12.31
BBBREAABEEE
o4 RE8 ZEMEEREHE

MGBALH PANEREH LB RAERAR ABEAS G (G 7 AERS AR

TP I RAT— 44T BHSERH 112.12.05 [$ 49,538,209 |$  (1,121,972)|$ - |8 1,121,972
110.12.31
BRERBAABEEE
a4 AH ZeBMEARER

MIAALTE MANAREH LK RERR LARS FRER)A BAERE AR

T HIMRAT AT B AL R EMIPE| 1110118 |8 110,760,000 | $ 3,10345418 3,103,454 |$
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T3 T 7 @I T S IMRATIRAY A TR A 7 & 30 3) BA SR A i 3
(&3RM B A AL U &% b B )

) B&AR

RE———FB&——0OF—A—BE+_B=+—BADTHMEBAZE
SHERX Ak T :
111.1231 110.12.31
RHHE 1h48FHE AR 164t Bk
R HAER WAL o] AR ] AU
TFHBATORIIFRK  EITHIMRAT § 4027275 9198 $ 1,801,482 84.94
HUTR B SMERAT) —H4T
w3 I $HIMRAT
—F &7 351,112 8.02 319,502 15.06
$ 4378387 10000 § 2120984  100.00
FBIITORIIFIAR BT HIMRAT
HITRBSNIT) — 447 $ 3,549,585921 10000 § - .
BATIA(PRSIIT R BT HIMRAT
B SN AT ) —445 $ 76,708,721,821 10000  $ 60299075986  100.00
AT REA———FER——OFEBMABAT LA RRI A LUK
H AT : |
IBNE:: 3 1104
1485t B 1548 %t B
oyl BRER %0 228 ER%ER%
BN
& 2 T H SN RAT
— 44T $ 21,013,479 404 § 2,808,058 1.09
& & A
7 31 I SN RAT
— 45T $ 1,073,278298  98.99 § 104,905,600 97.04
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BT B BT HIBITRE ARG G2 MERANE
(SZAMR A A AL > HUMEF LB E )

BERB———4R——O%+=AZ+— 8 L BUCH & BB A Lo

TF ¢
111.12.31 110.12.31
1E4F B AE48F B
i) AREE% +%R 2%8%
JEI A &
T ¥ 9N RAT
— 4T $ 20,395,308 693 § - -
JEATH] B '
7 3 T $ SN 4R AT <
— 4T $ 530505215 9931 $ 17951,590  99.67

() FE&BHA

ASATEMAAERBINZFEETRALT

111.12.31 110.12.31
154851 B 1&4851 8

M1a A5 A%E £REE% 438 EREE%
FHEUN:
% YL F S 4RAT
— 4T $ 1,166,187 823  § 756,857 4.79
T $ SN RAT
—k B AR AT - - 23,742 0.15
7 3 I S 4RAT .
— 4B 8 AT 1,570 0.01 23,307 0.15
& 3 $ 1,167,757 824 $ 803,906 5.09

A~ Bz BE
& LEIE -

N EARE BHBRRRAIZ A KA

BILFER -

+EAZKEHX

#/ILFR -
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T IE 5 B E Y A RAT A A R 2] 4 b A A MR A M
(£3A% 5% A A > 0 & % 0B B fr)

+— EAZIKFER

B/ILFR -

to R-bBMIAZEE

LA ARALEZLBE S
(D) ASATRF?FEIAREAHEEXL LRI AMER I F ERBRLTF

A RXDITIEMARPEBREEARABEOAERLRLETRL - BREITA
JHBATE ¥ ~ BRI ~ FHAEIT R BINBAT ~ BT R B I AT
JH -~ BATREHRRRBARIE BES B EE A FE a5 %
e @mEEETREANABMHE -

B.BRRBKK TR aAR L > RE 48 £4 > RUETEEEET A
ARBEZABEHR BP RO $HUBETIHHEZ ZEH
F 8 REEBEBEEAME N ABME -

CHRAREZEWMAR B GRBETHHNEZETHE > S LK
@A E B AT AR BEE A -

D#BPFRRAAMTELLREE » WHFTLTIHZIAMRE > AT
BAERNABE S Z BT IHBEETHRES G AKRAPEF 43R
R HHFRE -

Q) @I A NREHE

]
111.12.31 110.12.31

LmEE

AERAHERSL $ 30,622,713 $ 23,543,331

BRRTRIERITRE 341,864,958 70,592,589

B RAE L AR T ARE 2,540,584,577 2,347,586,261

JE W3k IR — % 4R 29,351,132,916  22,633,426,229

Bb IR B Bk — 5 4R 44,581,916,834  35,312,443,056

Bk 4T BB S AT 3,553,964,308 2,120,984

PP N 1,833,162 1,677,468
o8-

BATREHK $ - $ 400,000,000

JEAT 3R 547,041,606 28,184,452

HFHRRER 3,585,205,741 1,115,555

AT R B SN AT IR | 76,708,721,821  60,299,075,986
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BT B BT HIMRATRA A IR 8 &35 S A k& M 3
(&R ARZEAFN > UM E T AL E M)

PMRABE
111.12.31 110.12.31

LEE

RARYERS $ 30,622,713 $ 23,543,331
HFRFITRIEETRAE 341,864,958 70,592,589
UGB RAEEZRAB T ELRE 2,540,584,577 2,347,586,261
JE W AR IR — % %R 29,351,132,916  22,633,426,229
RE IR R A K — 4R 44,581,916,834  35,312,443,056
T 44T R B SN AT 3,553,964,308 2,120,984
FHiRES 1,833,162 1,677,468
e 3-Ki

SRATE) E 4 $ - $ 400,000,000
JEAT 2RE 547,041,606 28,184,452
BHREER 3,585,205,741 1,115,555
44T R B S EEAT IR 76,708,721,821  60,299,075,986

2. U ABlEEEZ ST A
(1) ApATRFBEARBABEEZ LB T EAER X ERBEL T

ZBBPHZHEANABEEEI LSBT EREBAMMELSB IR N ABES
EXEBMEE WA BLETHAMMRERT DI TIHERE NG
BEETIGEETHEEE > BIERAPE T R - ATHAFE N
FriE A2 B3 RIBHR > BT EREN BT RITB SR UELET A
BHRZBEN—R > BERALATITTRE -

2’-")7\45"1'%‘\ LXMidas?fz 18 3] ﬁ,ﬁﬂ 5’!‘ ) 2EA R zﬁ,ﬁﬁ EE??J\YJ'J —51';5:
B A ZNREBE FBERBERIBBERF| AL Ko 4714 U Murex# /8
RGBT RBEREFEAOAMEME -

Q) ASATEBRIAUNABEEEZ SR ZTH
ASE— SR GELBITANTETH T BRLRITAEZ NHRIE > &
BNFHIBFLTHMARRZTH  DETHIFZHBEERY
M QBB TR TS TEFAEBZERET  Q)ERTRATAAR
PR ERAR ©
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T3 F 7 B F R AMRATR TR 8 &b D2 A R AR A N 32
(RFR B A TREI  HUH 6% A E )

BE-_HBGETETHAHBRBEANSZTHEEK > AFLHER0E
H)RHBER G BREEHR)E FETHREZITHREZALY  4)
o o

(a) BETHFTHAMLMITAEZ AHBIE > EFAFLBRTEZ N\ AE
B BIRBAAUERIAN MR HEREERF AL aRT A
BRZEMIEZHMERER H4&4TUAAE - 28T EZ N AR
BEARABUEHRITEZITRER ZBEFTUAL IR T
ERNERT AN HBERCAHSMELEEBNCHE —&
) BRI AXGEHZER - BRMABAZIZHEHR - A0
LRI BEXTREIGBEAFAZ LB T EERZAAMM -

(b) JEFL TG T » FBE RGN E R T B2 N ERIE -

(c) LGHHEMAHEAABME > MIPEEAAAEAZBAS (o
HESBHRGE - EHRE) GRETHTREFZEHCTHER
BALE B L B2 A GRETIFEN LERAZAZTELH
TRZARMEE AR LANEZTAL) -

@A) BALBRESGHTABTRETHEHN  RTHEBTHRER TS
Bk ERE A AR B o

CE-ERBIEHEEMABEIRAZHEFERETIFZTREEHCR
TEREEZBAZLE) -

B) 2HBTENABHEZERER

RE———%+-A=+—8 :

HRE R %8 Foga L Cxl

UAABEBHEZREE
FiTE LRI R

HBEALERAR B

D2ABEHEZ L

HE $ 2,899,527,381  $ - $2,899,527,381 § - $2,899,527,381
EeBRTA:

BBEBEDARE

HEZLBAA 480,668,937 - 480,668,937 - 480,668,937

BB REDARME

op £& 13- K0 432,990,207 - 432,990,207 - 432,990,207
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T e T 7 3 F HAMRATAR A TR 3 &b A B SR A M 3
(3R B A EAA I UM & Bk Efr)

RBA——O%f+=—A=+—8":
REEE %—4m F-%a =% &5

SRR FE |
LSBT A

BBEbLRAE B

ARFEEHEEZ SR

g3 $ 3,320,091,069 § - $3,320,091,069 § - $ 3,320,091,069
FTESRMIA

HBF B HENABE

WE2ZLBMEE 71,013,283 - 71,013,283 - 71,013,283

BBBHBLAAEE

wHExEBREAE 588,061,994 - 588,061,994 - 588,061,994

3. BMF R E
(1) 4t

ASTHRBRBAEZ BEAEBAMIEREARES » HBERERY
BB R SLiE KRR ERB KRB - AT @ RABREE T L 44
BELEFHNARSITEEERIBER M REHASITHREHZ X
B > @415 RAR ~ T35 RR ARG HERRE > E KK 4E1T7(BBVA)
CATRAREELRIFHAARAERAMBA LS > AETRGRY
EHRZPUT -

Q) A% I i B

AFAZRBREERMEN B LR T ABBVAR# £ T 5 B 3% 48 21
(Corporate & Investment Banking Asia) @ B & 32 M & 3R 48 2R 4% KA 4748
#HEBBVAZ AR AT ERBEBMASH EZRBREPZER - KO4Fn
# " &M% E L B¢ (BBVA Taipei Management Committee) * % & &
FERANTZHAANBHRRER > FRADITHAARREE2H 34
REAL - AT RBEXITRARBELNFIA TR S EEMRR
PRBA LR AR 0 BAESREIRIE & T AE 2 E A
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Te F 1 E Y T H I RAT IR A R4 3] & 3b 24 3) PR 3R 32
(BB B AEREN  HUH LR T BE M)

Q) FREKREEMNE
A ERRRZRRRE &

£ RARRGEBERARR HHFREROTHAHREREEA
MM EBBATES  MEARBEEL S HZAR - BEREEA
BHEFERBELMB/BA FR AR -RBRAEL - C T
SNERY  TEZEREFEESFABEMERARI AT R
AHFRETACARRE BB BERIBEFA»TH AR
AEES MEBTAZERARRERE THRRGESE EH—H -

B. 12 A R 22 ot

ZRARKREERAPT LZ —RIE - 55 B4 2 15 A BRI L 58 80wk
BAE - ASMEARRE > ERXHHFIERRELSE AN
ZBEERY S BRETXERAET —HEE - ZHEBREIARE
TEMBRBREER DI ER D) HEL ZMB - ERIMR
L AR BTRERBRZIBALES  BhASITEIREEEE
CEHAHTEM  CRAEELZEO)HAT mEHEMAEE
BHfERRRZEE -

ANITRREEZRS > LA BRLEREIARKEEZ 224 2
ITENBIREERLAGRARL  BRRERA XA LILy1Z AR

BREEIARRE EE FE - BRLAEARR  BERRRE
BARAL - 24~ FEACRHEL AEBRLBEEZEARARA
BATRBER -
ADATRBIESRE - BEARTR HRNEIZ2oHZAREITLA
REERRARSGHELER - BERRE N TEBAZ - AR EH -
#

BB RBREE ~ 3 - BB RESEH -
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BT W AT HIMRATRAT A IR 8 &b &) B3R A M 3
(BB A AZERAES  HUHE R A/ E )

ERASITEEREBAHNZGEARRERREFREEF ERAL T ¢

(a) &5 EH(LEHKRAHERAE)

BMBREEASBAERARE SR/ T !

W
W
I
R
&
&

APITBRBEEECADLE BREFIREEENNAE
BRARIBEETEARBAHZERER RGN FRE 2 K& 0L
WG AR AR _BETAEEE  ERTEREE B
WHEKERELY FEHEUEEEE - AT EMAIRE Ay
ITRIET B AR KI5 RO AR MR T 0 R 3R
k) ERF AT ENERCRAMEBEZRE -

i, B EE

APITREP MH - EHTHRRBERAERE > SURITR
RAFIE -

(b) EHTBEZE
AATHEBRLERERARARZEE S0 ARYELTA
ZIERTE - FEAZIERALYE - HEKR - Fo X 5 HF AL ADE
12 AR -

() MTAMLBA LR S

ARATEREITMAMSRE LI R HGHF LA LBEL 15
REXHHFRERITEE -

C.ERERBERZREHE
() BIERGRBRERRARE PIEHIZS
ATITHWNEARKRIMEREEZLRBLCERETELES X85
BBELEREEASL AV EREBEERAETAALSHENR S &
BRETEBRRBRERKL LR EAR - XHERR - E—%
ABEBPEPUABATENE P EEZREE 0 BEERIEFHRE N -
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TP P B HE T M RATIR D A TR 8] 3L 5 3] B A5 3R A M 3
(FMR AR ZEAFI UM EHEALAEM)

(b) ASATHAARITFELARUPEEREL /R HHFZRAL - BRE
HARRHEAMARBBREP /X HHF AR B EHME2 T
BERL - FEFAOHE

1.

ii.

1il.

H 1t B #% (Qualitative Factors) : $5 A B2 B % ; 4o > & ¥
M~ ,%)%.%‘ﬂh'fﬁ > }is’til‘é?‘é’#%(/% ‘:F')}E) N %’%ﬁu\:‘lzg N ‘é’:‘éﬂ:ﬁﬂ}%}ﬁ
BEABEETE

¥ 1t A % (Ouantitative Factors) : 354 BRI 5530 2 BAF > T AR
TALREZ B F ; #lio o B ML ER G EIE > 2B H
WMEBP/XHHUFZIHBREERER ML -

ADITERIHGHFAEFMARLBB LR G &0 KE-BH-
RATELE - ROFREXREDERY BRI EH L ETHE
RBEAEBE AR BEIBGBERR HIEHERAZ KRB
1€ E — 4 F B2 > #4032 5 & 1§ M (In-the-Money) .18
#b(Out-of-the-Money) X 5> RAEFRH R LR H XA RIGBLE
H - RPRAAKITAR LB RX HHAREBRELE NI HH
A RITATL L AR 5 0 BRI R § RIFZ A0 2RIB P I
BB &R 5 B X AT 2 3k 38 (Payment netting) B » A 4547 &
RAFRERATIFEES  LEAR G X L&A THRZE
W hEEWBIE P BIERIBARR 5H 18 K AH D4 ARy 8t
BREZE AT REHEZRRREER T U ERA

- FERARBRRR BRERE PR RHERARREE %

BERRBREEL  FTRARENR S UBELAPTARLES
#12 AR

D. A 24715 A R & K &R %R

AEA

BEANBERFLERAEREERANMETEZEARKRE

AERBHOTENERDEE AEEARANBEHHIEALR
EAREBARELRERSRAERANBTE ARTHGZEAER

3BT
ZRERERARR LR
#4098 B 111.12.31 110.12.31
A AR 208 $ 5,288,798,436  $ 5,497,065,609
JENAE A R 3,014,757,900 ]
/a\

H) $ 8,303,556,336  $ 5,497,065,609
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TR AT HIIRTRAAERNE S NEHERER
(BFMR A AZEAZI > [UMHE BT b E )

AP EEERAERATHEERN LR IMEASTRED 243
AR AR HEAPTREEERA — BB FEAR AR
T |

E. A 4T A RARE ¥ 157

SRIAXHJEHABEE PN —A > REBRITEX FHBYARE
EF  ERZMFEUZHEZTS BEFBAMIEEEET B 2R
4

fBREEFZHEN-

ASATREARRETRANEE A RANED  BEXH(BHA
R RIRF)V RO RPAT KB R EETE L - BB - BK
AFBBITRE - AEBESRE - BRRKAITAETRE - KiT 4
EZETHE-ZPRE—RGBUYALETRY BRE-RHRE—%
HAAEAZR GRS RANSITRHRARAK - B IRAIE B B A
TR o AP ITRREMEK - YUK IR 2R AR R KR % £ /M A B
REER S WEANRBERLANIFERARRBELEE T2 E M T

(a) Z¥ 5

111.12.31 110.12.31
RELE $69,783,015,340  $49,400,555,961
N 11,200,000,000  12,900,000,000
4 Bk % 1,710,598,111 1,681,290,642
S $82,693,613451  $63,981,846,603
(b) & B
111.12.31 110.12.31
" $51,629420,462  $39,487,204,967
sh 31,064,192,989  24,494.641,636
& % $ 82,693,613,451  $63,981,846,603
(c) AR A
111.12.31 110.12.31
BIERR $ 82,693,613451  $63,981,846,603
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TP T EYE T H I RATIR Y B TR 8] G 3b - 8) BA Fe 3R & I 2k
(R B R ERAEN U LB B )

F. A5 AT &R E A1 A o0 8 R IRE 2

ADATHAZHREBRTE > Al RERAERL - R
BATRIK - BRUFAABERRFERELE ARHHTY
ERFE  @AMTHEEARBRABR - REl25 > ABREBEE
ZERBE AT

AT B AR
WA RIF

” (@) 1R EE 5
111.12.31
Stage 1 Stage 2 Stage 3 HIRRIE A3t
&MWER
HBEESR BB AAEM
HEZLMEAE $ 2,899,527,381 § - - 8 76,519 § 2,899,450,862
FE WK IR
— W KRR — 38 E A 29,353,594,878 - - 296,278,717  29,057,316,161
—H 4 ' 294,137,066 - - | 320,311 293,816,755
RE BB A 45,036,462,237 - - 454,545,403  44,581,916,834
k4% 8
HERLERIER 8,303,556,336 - - 83,273,477 8,220,282,859
111.1231
BB/BB-
AAAJAAHAA/ /B+/B/B-
AA-/A+ A A- BBB+ BBB BBB- BB+ iceeree 3t
EE N
BB BEMABEFELZ
ABEE $ 2,899,527,381 - $ $ - $ 2899527381
Rtk
— MRS A — B R 8942257457 - 173363710550 3074966871 29353504878
—% 70,486,583 30291,781 8938287 182409882 2010533 294,137,066
TN E 11200000000 7000000000 6010000000 20826462237 45036462237
&R E
BRI AR E 405700000 39635180086 3934338250 8303556336
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BT B T H I RATR A RN E G0N G M HHRERE

(3% B A AL AR &P AL B )

110.12.31
Stage 1 Stage 2 Stage 3 1 HIRIE A3t
AMNAE
LBEARASBRBILEE
HEZLBREA $ 3,320,091,069 $ -5 -3 88,007 $ 3,320,003,062
R R AR
—RBAAREER— BB B 22,813,350,994 - - 229,830,055  22,583,520,939
—4# A 49,908,486 - - 3,196 49,905,290
B3R B AR 35,671,430,000 - - 358,986,944  35,312,443,056
& IMEB
B AwESER 5,497,065,609 - - 55,470,415 5,441,595,194
1101231
BB/BB-
AAAIAAHAA /B+B/B-
AA-/A+ A A- BBB+ BEB _BBB- BB+ icceree 4t
E-3ek3:
HBRAFOIR BIRARRENEZ
Py ¥ $ 3320091069 § -3 $ $ $ -3 $ - $ 3320091069
BB AR
— R — i 7626977722 15186373272 22813350994
- # 15907220 1014077 21529594 8091997 3,365,589 49908486
RERLRAAR 12900000000 8301430000 11,700,000,000 2770000000 35671430000
&4R 8
FIER RRAIR 2969396356 2527669253 5497065600
G HAEWwBHEFA
-2 A 111.12.31
BB WmAAEK RmIEAR | HERRIK
£% 59 ¢ 3| MEeE |sHwE| cme |8 % %
¥ |[#HR - - Yo - %
2k | BIEIR - | 45,036,462,237 -% | 454,545,403 -%
EERITER - - Y% - %
H & | Nehi A M - - % ] %
k| X | KR - - Y - -%
o | SR - - -% - -%
BAREHEH -145,036,462,237 -% | 454,545,403 -%
WAARAR | BUKIRER | REIRRK | BETE | BT
& B | % B |k x| & ;| BB =z
R+ E 5 - - % - %
BB REZ BUCRR
AREER -1 29,353,594,878 -% | 296,278,717 -%
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EIET B BT H M RATIR A TR 8] 6 b oA B BA B3k M 3k
(R A A ERAEN UL E T E M)

# A 110.12.31

RB| AHBR FIEIR | BRI

%5 & HB MAREE | @R | S%EGE) | K B %

¥ R - - % - %

bk | BER -| 35,671,430,000 % | 358,986,944 %

1E BT B 3K - - % - %

HE [NRASERENR - - -% - %

ek | XK |#E K - - -% - %

AE-¥ -2 - - -% - %

Bk ERE T - 35,671,430,000 % | 358,986,944 %

HWHAAMRAR JE AR WHMRAR | HERR | HHREE

& % OB |k R & 8 | R ER

AT - .- % - Y%
fIE R BRIRE

AKEEH -] 22,813,350,994 % | 229,830,055 %

D AHKREARMBERTEREARA RV ZANAE BB LRR
TRATH AR R B BRI R AP R R IRRE W,
ZRERFNI A -

(@) AATHRERBRE T HH

111.12.31

2 PNEAREMOERBITEN A 8RB éi‘iﬁﬁﬁ
LeA7](%)
1 A28 ERAEBEHRG -  RETEE [17,336,370,550 | 694.99%
2 |BEE TRAZBSRGYHSE 8,042,257,457 | 358.48%
3 |CxE mhBRRHLELE 7,000,000,000 | 280.62%
4 |IDEE ETHMAETALHESE 7,000,000,000 | 280.62%
5 |[EEH THAEBSRGULE 6,300,000,000 | 252.56%
6 |[FER TFZadfisyg 6,200,000,000 | 248.55%
7 |GEH EHARBASRGHEE 4,626,462,237 | 185.47%
8 |HNE EHRMAMEE 4,200,000,000 | 168.37%
9 |I£H #BHELUL¥ - oHAAME | 3,934,338,250 | 157.72%

WIRAARHHNE _
10 Jond sEssg 3,860,000,000 | 154.74%
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BT W T H I RATIRN A PR 8] 6 3k 5 3 B A 4R R i 2

(R % A =AEI » & % b Bhr)

110.12.31

B AR E AT E A wismpy | OOHE
Ht5)(%)

1 A EHMAEBERG  BBEEELE (15186373272 | 611.05%
2 |IDEH EHMATTASLEGY 8,301,430,000 | 334.02%
3 [Ins mywasy 7,000,000,000 | 281.65%
4 |Cp3 mhEREERHLE 6,900,000,000 | 277.63%
5 HR3 THRBMAMEE 6,000,000,000 | 241.42%
6 [BEH THALASRHHsy 5,627,645,098 | 226.44%
7 |E48 EHEARBERBHsE 3,000,000,000 | 120.71%
8 |GEE ETHAEB:SERGENLE 2,770,000,000 | 111.45%
9O IMER 2% : 2,527,669,253 | 101.70%
10 |PEE ETHAABERHG BEEEE | 1,999,332,624 |  80.45%

4) RERARETEHE

A R E)MER R Z R IR &

AT ZRGHERERGEEEIN A BN EE SR RE
HREAREELBITHINZLRAERNTAEARSZIHBIEL - A
SRR B EANERITEEZAARR  LATAES &MEE L4
RRTEERFHZE > SLF4 QB ERMMN 2R E4 - o4
RUETE) - AGABBERRERALE o

B. i#) B % @B R

ATATREMERREEZMNFET ORI EEERTARAG T L3
B~ FABAMREA - ETHBRAREET SN E LA RARSE AR
BREHE BHELBAAGHMRAREZAMREAZE B KA LIE AR E
FXHRBREW  RHUEEAELEH THITRARRUB L XES
SREHZ A RBE > UHEREEZ RGN -

CHEERGUERT AL LBEERFITALRAFEIH O

APITHACHERALREZERADH LB T AN LT E N X BIEN
BHGRBANTHEBEFTLEBLRTEELAETE AR AHMA
BRMBFALEELS RERNEREL  GRIITRIFEBHFRL
ZRBPEBAARBEEELILRETERB ML A A EZL8E

% -
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BT W W T I RATRAT A RN 3 &35 A MR A M 3
(BB A FEALS > UM B TAh E )

D.JEST £ &8k & 17 B 8 547

THREZEFAAFERABDEANIN Y ZHBIMRITANTZIESTA
SRR ARZIRERNE S -

111.12.31
0-30% 31-90 % 91%-180% 181 %-14% 12k & #
FRRER $ 2,117,261 § - %8 51,709,320  $ 3,531,379,160 $ - $ 3,585205,741
JE At kR 98,735,608 382,147,717 65,237,176 921,105 - 547,041,606
47 B B S
Tk 23,592,833,242 48,168,692,325 4,947,196,254 - - 76,708,721,821
& # $§ 23,693,686,111  $ 48,550,840,042 $ 5,064,142,750  $ 3,532,300265 $ - $ 80,840,969,168
110.12.31
0-30% 31-90% 91R-180% 181%-14 15 E & 3
RATREHK $ 400,000,000 § -5 - 3 » - 8 - $ 400,000,000
BHRREXK 1,115,555 - - - - 1,115,555
JE At 3R 9,602,112 9,529,506 8,052,834 1,000,000 28,184,452
BT RR S
R 29,598,207,387 17,750,161,952 12,950,706,647 - - 60,299,075,986
& $ 30,008,925,054  $ 17,759,691,458  $ 12,958,759,481  § 1,000,000 $ - $ 60,728,375,993
E 4T &k A2 E 0
APATEFFLNB DB GBREITNEEEEREAMAITE S
TEAZBAAEF BENTALBRAAINNINZILBERUALLBES
MEAGERAE RS BRBAEELBRCRLEAEEMNER
HE - TESBAEFIHRIV LT ¢
111.12.31
0-30% 31-90% 91 %-180% 181 %-14% 152k .
BB B AR
EHEZeMA% $ 101,903,013 § 249955267 $ 79,688,627 § 1,443,300 § - § 432,990,207
110.12.31
0-30% 31-90% 91X-180% 181%-14% 150 E 4 3
BiBE B AR
gz eRaE $ 137,371,199 § 10,077,189 § 68,931,003 $ 371,782,603 $ - $ 588,061,994
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BT W EYE T H I RATIRIY A RN 8] &b 52 &) B 353 2 g 2k
(BB AEAZS  HUH B LB EN)

(5) AR
A FTHRBRZRBRRZE S

THRBGERTHERE G SRR DT EE AN LMIA L
ARBEERRRL AT RS Z B o 15T EL 52 5 T
BECHEHE BEERFAHES > & LARMRETE 4 S 8H58YA
PATHFM A SRR A AE A A R B2 AR -

B. 7 35 Bl % 52 o B A2

BISEERECGASTRMNE - BRERAITEZEDN KK H
BEFERHRATHBERGHPAELZRR  BREBE LM - 50
BAEARE  BEWRBENTHRBMRABEIEL  FARS2RE &
RIFBATHI R R ZBREERBELE N > BEELZAR H 2 ARl
PRRF > QHEANE - BEIJRATAZEREEY - B KMHaA
B FEARRBRMIARE  RAEGRTH R BREAR ST T RS
ZRBHE N » LRERMT BRI E B RIEIB LT
RN BBER G AGARENIPBIETERIG -

AT RTHRREERFFNER T B OB AT

(@) VaR: RA—HEHREBARET AL B ZHMN > BETHE

EMRABE K - RGITHEER VaRLGHERN S R AR MW B A 28k
R G RRAELENRAAREEM -

(b) PVOL - R Z &R AHAI R L1bp > REMLmA HEEORILE - &
TATHARIM B R T AR ERBRNE S EAPVOLE S &
ARPMNEBG ) —EERAMEROBRESREE -

(c) FXDelta: 35 sMEIMH FPHAE R S B o) SR E BB EWY/E &
RALE - AT AFX Deltasl 3745 £ 82 %4 M40 B R 69 35 5
HUrHERGHmEaL X AU BRYRLREEME -

CEERARETE:
TREBAPITBRE——— A ——O4%+=_A=+—81 > Fifs4
NHRAEARZ LRI ARSI E S I SR &R A 5] T2 B %5,

R T R
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EIET B B HIOMRAT IR A PR A 3 S 365 A 5 A F 3R & i

(6)

(B304 5% AR B U6 ¥ s R i)

111.12.31 110.12.31

sh E¥ #ew s Ex ko

LHEE

£ Eon $1,103,857,585  30.7080 $ 33,897,258,724 § 862,843,337 27.6900 $ 23,892,131,997
kAR

ES & $ 2,516,407,348  30.7080 $ 77,273,836,844  $2,178,397,036 27.6900 $ 60,319,813,940

Bk 7T 879,743 32.7538 28,814,914 838,383  31.26%4 26,215,744

A R ¥ 19,120,896  4.4196 84,506,712 2 43375 4
MEHRGE

SHELAHEIRHREZETRAREEE EL3E LT B R R 2 B XA
ERARELBITE X HA LIBORS) » ApITH AL RRT BA| R3548 2
REABTHEEOREZ Y - & FARSRATF L3744 £ (LIBOR)
Z 3 B 4 4T & B 32 48 F (Financial Conduct Authority, FCA) & & % # R,
B——OFfE—BR_ANLETRERPES - RT - BEARRL®
BRLIBORZ MEM R A B RELREN  —A - ZAM - ~AHR
T =AMZEALIBORRIZERE ———4£XA=+8 - AHpANRE
BERRATALEEHEX RB14 L TLIBOR » #H R FH# B £ R &
7k 7 #] & (Secured Overnight Financing Rate, SOFR)AF B X, » A& 473+ E| 7
AT S LIBOR:R 357 B 87 37 52 Bk A 40 6 3R 245 B 64T 38 % 2 B 8845 2k
A RIGREE -

AR RERGERPELERARFENL > DA RERE S
B ERABMAEBELZRG  floBh B HHFENEHER
A EMAT AL GHFERITGE G4 M A NIERUABRE
HSRFWIBERE MBRREZBRAMERR - 05 AOAT
BBEITXLIBORB M ELHUBST » AR PFAVEEALTZER
FIREREEERURBAEY RRLMERAS FHF A R
E2 BB BRMOEERBEREBREERAN BB EmEL 2 R
M B B e 36 56 o

ATITENRRAIARBRES —HERHNE2LVBBRE OB L RS
HTRZEH LB NEERBEMBBHEZRE - ROTHLOYER
ZHRENE RN FEREEREZLORAGRBIKRE R — B RI42
HEZH FRAGOOLAFHRERBH I REEROATHR £
RELHHY )
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B3 IF H TP H O RAT AR A R 8] & 4L 3) B354 & I 3k
(SBRAAERLN > HUH B AL B

FHRAFRASITRA-——— R ——O4+ A=+ —BABLEALAR
WERBBIFREHE A LRI AALEGEL% > /1ATANLE 4

A5 4TF ¢
B 247
£ ;LLIBOR
ABELY HWEREER
REI111512A318 Z A5 2%
JEITE S RE E (R BB E)
JE WK BE TR AR (8 R H#) $ - $29,353,594,878
# 7tLIBOR
AEELY WEREHER
K E1104128318 Z A% %
AL L ME E(MRBIEMR) _
e BEMR 2R (838 & ) $ - $22,813,350,994
AT RS BARS)
37 BBy 2,769,000,000 -
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