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Check and Balance

42. nltLtlr't?Fr't1}.ttdfl.i (Risk Management)
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16,505,657,619

799,129,400

1,644,176,319

8,096,1 76,1 00

100,000,91 6



9l,l:1{d7{afi1Uonn'rdl.:cJolfumiii11ulUqaltag)--l8f-l:uon':r-rqaddr6,qriollinl:irHanl:iiUnnnl]itfutdtutn:6dlltun

2553

rru'lU : ll11

!r:tnfi u30Q:.Jnln10{qnuu

auntiltl tulurln l3
?19n1?u0n{trln

-."- i
r.1u t1rflt.$lJ0?euEYln riun':1u1unn

nrrud4vra zr

Rlrhn (?,lil

a" -.
n0 n tl.l g n't.r ?r )

nlt?!01onfl,tl

r.iu n1?nlutvnu

ltnr6r]$roiool'f

r tntatl

drgrura!fiuf

. ltonunltl

xriufitirfildrin

tnn{tuln'r?

11'ttunu tfirynY{u

ldrd'l (unora*n

committed line)

't. ilr:rnn'Lvrg

z. n{rrordr*rJiiln lil:tLrl:vnralvra

:. nojror$nriuflo un;nvfr usw3nr

+. nojuuorlSnr un:n:iuoonnnr.l

s. nrlrql:rJ

12'1 ,155,1 16,156

1 ,487,443,461

1 08,978,21 3,066 9,576,648,581

1 ,487,443,461

2,600,254,509 6,500,'196,241 1,31 1,368,903 5,474,710,417 114,116,921

122,642,559,617 1 08,978.21 3,066 11.064,092,042 2,600,254,509 6,500,1 96,241 1 ,3'1 1.368,903 5.O7 4,710,417 114,116,921

2552

l.{uCU :!1Yl

a
Ll 

';r'|16u?0{}.rt]"rpr10.lq 
nuu

nuvr?1\u [u.lL4n ?'run'r?uon{il4n /3

iiuhidurdolruqvri riunrvlulunn

.nT rrldqvr6 zr

riurlrn (rqu

o0nt!un1{tll)

ntfuor{nd'o

Ru nrrdrrjrln'u

unsrdnrno{oor,l

mrn-n

dqcyro4iuf

uAnnn'1tl

e.i tnurg.iN [r]

tLn t{s{nu1n'tt

il1run8 [nBnv{u

1{udr (unorawn

committed line)

t. ilr;rrfllvm

z. n{lrorirurJ6fl n tileoulr:rvn'[mr

3. n{:ro m3nrrufro rn;n;fr uorpSn'r

4. nojr rrorGnr'un:n:{uoonnnt.r

s. nrjrqllJ

1 09,053,442,61 3

1.738.130.792

93,623,800,847 14,767,526,827

1.73A130.792

799,129,400 9,840,353,335 1,644,176,319 8,096,1 76,1 00 100,000,916

?1:..1 110.791.573,404 93,623,800,847 I 6,505,657,61 I 799,129,400 9,840,353,335 1.644.176.319 8.096.176.100 100,000,916

. hi'n rirqrfrnnrl nrariufiqrrrul st nl:;rm nulo4finr n ro.: nrr rn rur{fr nr]:.rqefinrrrnrrriuldlunrrtl?urr.:rr:nrr'Lu

| 3 v - - - d, ) 2 *'' :rroonriadrrir
2\ i y . ! r- , !

ll.lt,)un0nflgn1nt! lt^tqm6lln{n't[uo1]:llilno1unnlltllg ttn;n1ttion1?noflFl'tljo{unnntilfl

v,
n0uQrun'l[1]nnnnail
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Fn?'r{fi10 rjnFilflo.iLiuti'r?o{firiuti'(cenerat provisionunyspecificProvision) unvradqrXu'oietoonslnfrudryue'xrcndryiln-utrifiuriie
3" _

erroonru=srirqir.rurnyriunlyru'l"unmdrrufi drruunnrtilryrunra6oqfinrn .

- tlinejrqefiovn.rnrrtiufisremurnilarmav6oqfrnrnlo.r nTrrnruvifin{rqefisflr.inrrN-utdlunrrl3umrrur.rr'l'u
.,erlqneiruiudlrotffu1{utnyr,ld4rfoioloonern:ir6rru.jrtlrollo.lriu1rifurderrinontL3g6,r{fulotrrlnrarvv.j1.i0u,ln}1?nvnn

2lqvo'
tv tllfi i'ilfl tL.lufl ooflr.J

2553

1,1111fl : ll',tvt

L{un{vlu Ll.lFtfln1tyu
:Jnn'ruuqru1]ernoon

nrnl'rpd*r,jrl.rro

t. lryrilalile

z. nojrrorda urJ6frlrr lrircNrleyrrfilfl fl

3. najrom3nr u,rflo un;nyfi uo m3n'r

a. nojl uol'!3nr lrn yny{uoonnnr.r

s. nrjrqTerJ

W
=.ill. "..1/ll1
i{; l...1

4,236,593,535 554,438,550

4,236,593,535 554,438,550 4,791,032.085

2552

1,11.1?u : ]j'rvr

:J ar m nu6oqfi n r 
^ruo 

qnud

- i,- J A , -t'lu llr?lut{o??ilFtonrLfl Fl'1.151j'1 /
r{un.i4u t1.Jnfl]n''r?1ru

Specific provision
qnnlurq[!flnnoon

q1n!cdttil.ta1.i.ien

't . rlryr.rnlyg

z, nrjr re rdr urJ.l-fl n lrjreililevr,r fi lilfl

3. nojro ninrruf,o u.aynvfiuominr

+. najluorGnr rrnymviuoonnnt.l

s nrjrqlrrJ

kffi
3,816,381,981 629,714,794

3,816,381 ,981 629,714,794 4,446,096,775
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Ftr?'t'lYj 12 qncilto..rtiudr:o.rfiriu1{ (cenerat provision u^: Specifc Provis on) unvrynnirrorlrd4ryfid'ooonernfrydaru.jrwrn
. - . n,. !

n'r1r?lr{u [u6utto?.][rnon rfi fl frriiL. "\'r [unort]il::milstn-q

trll.JlU: L'tYl

" rrruriul#fr uitro:ruoronrris6'r{iLrro{rsnr:ryu.ir,:rurnr: unynnrn riu

iu ill Fl tj.t fl Hl ufl o a tl:.1

F'tt'r.xf 1 3 Reconcil ation ro.rnreriaJtuitin.rt

- 
:.rxr riu1fi6um'otrunon rdrdrliuormfl ntr?y1/.j.1{nuan.rrunyornro r,r-;

,ar.urt't+ rnruirfloon.:dr.:to.lfrunintlurr.lrlnrfirrrvirfrulrilrrilu'ruolnto.tflBnr?uon.:LJrln. rrfnnlNL?;LnylAuvriwdfcrsi6 se

. uri'rqrudrrnirula..!6n'lyl unr Specific provts on

.. ?.)r?'lflnr? Repo-style transaction rnflfln1? (?eNfi.Xqfn??t.] Reverse repo d'Oe)

ilrrunvrqrfro

2553 2552

Geneml proMsion " Speciic provisron
{nnruuqryrnnflanqm

urui?:ulNn1n
General provlsion Specific prcusion

:gnriruil4rgfrdnorncrn

riry6r:u.jrwrn

nrlrnuottunrtuf,o.: ur

qnnrunt:rnrrru6n rrn:nrrnrnftti

qrfi oodtvrriruvr ft^r dun ynrerio nir.:

nlrnrrl:ruilino rrnrntt:-tTnrr

-.j j
nurroYr0q01afl

o'u1 (our nreur nfu tifr nr trurnorx z{rd'rg ro.:;

ifl
'1i:,S"

.'
iil

47,800

216,615,249

924,089,633

41 589,020

2.947,912,254

443,562

11,216,463

12,362,33A

1 ,352,650

3,179,877

525,923,668

432,696

245,620,067

91 6,632,898

46,348,604

25,1 93,082

2,582,154,633

5,O42,574

52,467,629

23,293,168

15,373,232

748,444

532,789.7 51

4,236,593,535 554,438,550 3,81 6,381 ,980 629,714,794

uueu : Ll14

ilr:rmqrfin
2553 2552

General provision Spec fic provision General provision Specific provision.

ti uri r ro': fr n'ul{fr'u.: n or

3 i-
14unruylFrno0nslnLryttrlter.{{a0

t.lun'l?0.:rnU t1 tl^lNy?0nnlyllrl1\i.:eFl

"iun'^:o :6u r .lurir:o :#*u1{airyil.L^oyuqrndn:r iu

t :unlto :y.u 116^t{:!n't5naL?QN y:ofl tLnqn t:

3,81 6,381 ,980

0.0c

974,650,1 05

3,81 6,381,980

0.00

974,650,1 05

3,553,097,898

0.00

892,998,876

3,553,097,898

0.0(

892,998,876

fiulin.r m6orJn1fl.:no 4,791,032,085 4,79 1 ,032,085 4,446,096,77 4 4.446.096.774

llu,lfl |Lavl

il:;rrvrRuvriylti
2553 2552

f,univrri'lu.rl4n ?1gn1fuon{LFtn'" frunflldluw4n 'nfln'lt1l8n.1LOn"'

anu nosailnly{

1 1 qnufinloiqljrnnru,tn.ttnnl{ ilnnt?

rrionrfl,[zuurr:u4xr]?;rilFt (N,,tDBs) unt
r".o.lFrnlLnfit0.:6euflonfl u o{anflt0.1t5 lt{ly

isin rufis , pSrs,v:'[driryilnnrrl n]r r

!,
rrll.r0untn nt1un1,;tt5L1n

1.2. qnufidnlfunl?riu o,:ninrilnneo,rneu

fr0,:fru o{rinrlo'rfs unyisiarun-s (pses) fi
o,i - -
"turuL-Fr'l'ul rdu :.yfr ouirnnutn rr:iu

nl ?t.t1.t ttayll fi!i}11{6 r]il?}ttl

-i-1.3 nnyfrqris[onrL o :d-:ilnnro:aruyio :Fr^

ornfnrro.rig rnyisinrufi s (pSEg fi16'

x-ia-\
ury{r FQr:- rdl :.ui:ouiLnnyfrsrfrs rontu

I 4 anufrrrrrriarr
1 " i--__

_- i -,i i -r.5 nurs0t1'{ovt0q01F1fl

- -.JL6 nUvlfl'lfrnu

z. enuunos4runlfl

3. First-to-default Credit derivatives rtag

Securitisation

7 ,949,666,211.54

9,361,369,890.8€

27,093,663,000.7C

73,910,295,711 .78

'1 ,483,750,848.08

19,424,708,416.35

5,276,777 ,152.18

256,358,979.33

673,688,745.93

7 ,949,666,211 .54

9,617 ,728,874.20

27 ,767 ,351 ,746.63

73,910,295,711 .78

1 ,483,750,848.08

19,424,748,416.35

5,276,777 ,152.18

1 4 .583 .443 .327 .34

11.471.274.87A.52

23,24911A,560.67

57,443,61 3,069.66

1 ,1 70,486,363.41

15,713,203,137 .72

5,866,087,525.45

27) ?qi 088.0c

1,093,436,026 06

14.583.403.327 .34

1 1 ,7 43 ,624 ,958 .52

24,342,546,586.7 4

57,443,61 3,069.66

1 ,1 70,486,363.41

15,713,203,137 .72

5,866,087.525.45

144,500,231,231 .4 930,047.725.2e 145,434,27 8,956.7 ! 129,497 .178.854.7 7 1,365,786, r r4.0( 1 30,862,964,968.84



-AVX1JA 2 : l0ilnq1Uv1ltnfleflO.if LiFle1tJt6fl.i0l1UtFltFlm LFlfl?n SA ttflnF''Lail^e"n0n L'i LLl'l?Fl'lUlfudUvtl'!fltfitl1Fl1UbFl?AFl

de:JnSruvfi ufi ccaiorfuFrcrLrrAfl rdrurrraFFr lorfli6 sn

eretdoqordaru-uq-oduffutna6ndnreuonra'on1d [[as country risk ctassification elo{ oEcD f['i'[unred'rs6{ Rating $snotlrJ

:lacsnrRufli1,{eilqnudrorn{loefiqyrrsnrariud[f[unredruunrirurin nerurdes

n{rqefiorrrnreN-uu6ontdd'ueilrnaAnr (Rating) srndnrfu Moody's Investors Service r,fioriruuo,l1ryrinnrtLudfl{rolnnudnrF,if;Lrn
x i , a - " ,- u ,

qnufdn1fun1?riuruovqnufnq}']q?nqTr.in1?t.{ult,,lonreylizutevra,jr.iieyruaf1rjriilrnrrirjrurjnFrx,l'..]Lat'l.ltyi1ni

ton"Iul'lne1fl nojrqefinvrrsnrarlurdonlfirirurin^r.u,atu* tooy" lostr'16'nirfirfir Rating srndnrfu,6'odud'rilneFnnlsuon rfiolurn4nr.rd

tontulolnairqenqlrrsnren-ud,:ulur!ulururornarrfrsruro16n tr'finra'i'erd'ud'lsrndnrLiu6'oloLd'llnaFnnlfluon

!,
nevL':unlrfrnrittqafrnvrrrnreriulflunradruuor Rating qlndnlfu,i'nrduri'lrnrFnnrtuonl#uriqnr,lfl
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