Q 2FURTICET ZBIE

(817 : BAM)
IRRBB 1 : £F]URT
BE AEVE
202089A% 202189A%K 202059A% 202189A%K
1 EANSZSULUILY T b 19,687 36,984 279 244
2 TANSLVILY T b 0 0 4 2
3 2 F 4 = 7 {t 15,856 31,700
4 |7 S v ~ 1k
5 |8 B & Al £ &
6 |%E B & f & F
7 = X [l 19,687 36,984 279 244
20209AK 2021F9AK 202089AK 2021F9AK
8 B 2 &8 X O & 51,315 51,765

THU R T EBROGH R UFHROME
A. URIEBRUSTADNR T 2EMURTDEZFRUEHHEICET 558
EAURTDS5, RITEHEDEFRU T (T, IRRBB : Interest Rate Risk in the Banking Book) [CDWClE. EZ9 UV Tk
FIOBRHEREICKY, BEGBECEHTVET,
(%IRRBB&I(E, FIBEURTIDSBE. bU—F« VIBSIEZR<ETOESNRBGERE - BF. 47 INSVREEICRIERUZTZ)

B. URIEERUURTHIRDTEICEEY 25

o AWVBEFHOBS, BeAEAICHISURYBOIY MO—LETL, REUORFCEDTLEY.
C. AURTEHRAIDEE

. BRFEBEBELC, ARCRRBBEEGAILC LGS,

D. Ny IEEHURTDHETFE (Ny IFROZFT LORKRVWZSE) (CEY 25
Ny VBT o TB I E A,

EMURTDEEREDHE
A. BIRERICEDCEENFRDEREDGDAEVE (% 1) RUANI (%2) LUICERSENINSICENNL TESHEREZIT D]
U J(CEET DL TDEIE
(%1 IRRBBDS5. &F> 3 v IICHWT 2ENMEDRADEE UTEHAINDDDTH > T, FARSRICEDSNEEHT 3 vIICR
DETESN2B0DZLWVETD, )
(%2 IRRBBDS5. €fl¥3vIICHT2EHEEANS 125 AZFET 2HEFTCOBDEFIGEDRBDEE ULTEHAISN2BHDTH
| oT MESRCESSIIRNY S v SURERNASOEOVET, )
(a) MEMEFERICEI BT OSNEHNSEDFEmE
| RRERRCHUNTONCRAMEOTSEME 25T,
(b) FRENEFERICEID BT HONEREDOEHNE M
| ARERRICHUNTONCREOSMMEAMEIFTY,
(c) REMBEADBADE KT QATF7ESETIVE NOZOHIRE
| ABERSAOEEOHUNTHATOLTE. SRTNTARSAEERELCVET,
(d) BEEEFEHOHRAIERE CEHTEEOHRRIANICE T 2a1E
| OEREEOBRARECERRROBRIRNIC OV TE, SHTHEDSRTOEIRERALCLEY,
(e) BHOBEDENHENUZDHIE
IRRBBOE&EH(CHIz . BEAICEEULEEMUXTIDEEZEELTVET, BH. SFURTDEEICHSWVT., BEBOIERS
FZEEFEBLTVWEEA.

C () RFUYRCET 380 GHECo->THRAPFryy a1 - JO—ca3»3hErs
IRRBBOEH(C&Hz) . AEVETIFFEERICR LY RESHT, BIfFISICHBSHTEHLTVET,

(8) WEBEFLOBASE. AEVEC AN [CEABHEZRIZT ZOMOAHE
o PEBETIVE. @BULCWERA.
(h) BUBEFRRORRD S OEHCMYT 55
B

(i) SHAHEDEER PERME(CET 2T DfthdDEREA
SHIDERMTANERIF. BEE LOEEETHD20%(CHL. BE - SEOEMN SR T SFETREGHEICINF O TV EEXATHUET,

B. BREAOKREDFM. ANLA - TAN, URIEE, WGHEE. #8 LOHHZOMOENT. MRl < ERIFHRO
WRETRD AEVERU AN DSADEFU R T ZSHAIL TV RIBEICHITD. HEEFIURTICEHT ZFIE
S () eMlvavolmesEe
,,,,, AEVERUANI| BHOERIY 2T ZEHAT SBEOEAS 3 71COLTE, BEOEPI®, ¥F UL CEIEMNEDLELTLET.
(b) SRURISHADRERUZORK (50, BRSRICES ERIBIRONREBS AEVERDAN| EXE<BBZRH)
BEFDEFI XTI ZVaRICKIERLTHY . TOURTEICERAA RSA VZERELTVET,
SHNICIE, BEESRADVAR (REMHMI1E. BRMRESE. (SHAE99.0%) [CEI<KHBURIBICNL. URIRERERE
UBHEY 3T & CR|MUDBRICEHTVFT., /e, MEHEICONTIE, VaRICEI MU R BOBRCNZ. BHICEEAL
R PIRAREER SORELTHY . BAAHIIONTE. BICRETIENTESURIBEAHEB o TEIET,
Fre. BECEAOTREOFELA NUR - TR NORIBICH Y BEOBHIP. ¥FUF BRI SNEDIC & SHESETEH
[CREELTLET. THIC, RESEPES LOURZOMOBNTE. MERESERE X eADRE UG EERIEOSVEHZE
HEBEL. BHURIEFALTLFT,




