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114 12 31
25.22%

25.22% 26.51% 7.0%
8.5% 10.5%



1.      

2.      



 1

2

        
  3
        ( )

  4

5

6

7
(

TLAC )

  8

9

  10

11

    (1)

    (2)

  12

13

  14 101 1 1

  15

    (1)

    (2)

  16

    (1)
 (110 12 31 )



    (2) (110
        12 31 )

    (3)
        (111 1 1 )

    (4)  (111
        1 1 )

  17
          
  18
          
          15%
  19
         

    (1)

    (2)

  20

    (1)

    (2)

  1 101 12 31
       

  2 102 1 1

  1 101 12 31
       

  2 102 1 1

 1

   (1)

   (2)

 2

   (1)

   (2)

 3

   (1)
(110 12 31 )

   (2)   (110 12
        31 )

   (3) (111 1 1
)

   (4) (111 1 1
)

 4
       

   (1)

   (2)

 5

   (1)

   (2)

 2



   1 101 12 31
         

   2 102 1 1

   1 101 12 31
        

  2 102 1 1

   1 101 12 31
         

   2 102 1 1

   1 101 12 31
        

   2 102 1 1

   1 101 12 31
         

   2 102 1 1

  
45%

 1 -
TLAC

 2 -
TLAC

 3

   (1) (110 12
       31 )

   (2) TLAC
        (111 1 1 )

 4

 5
       

1 2 3

1.      

2.      

4.      18 110 12 31
5.    108

3.      (1)
(2)

9 5.5























1 37,833,425 37,833,425 E1+E6

2 8,445,392 8,445,392
E11+E15+E16+E17+E
18+E19+E20

3 781,664 781,664 E21

4

5 - E26

6 47,060,481 47,060,481
=sum( 1 : 5

)

7 - - |E13|

8 - - A153-D27

9 214,862 214,862            A154-D28

10 - - A155-D30

11 - - E23

12 - - |E12|

13 - - E15

14 - - -D9-D10

15 - - A159-D29+|E14|

16 - - E25

17 - -
A1+A27+A53+A80+A
101+A127

18 - -
A6+A32+A58+A85+A
106+A132

A16+A42+A68+A95+
A116+A142 110
12 31

A12+A38+A64+A91+
A112+A138 111 1

1

20

21 - - A156-D31

22 - -
=sum( 23

25 )

23 - -
A13+A39+A65+A92+
A113+A139

24

25 - - A157-D32

26 - -

19 - -



26a 140,745 140,745            E16

26b - - E22

26c - -

26d - -
A22+A48+A74+A122
+A148

26e - - E17+E24

26f 101 1 1 - - E18

26g 2,224,833          2,224,833          E19

27 - -

A4+A9+A19+A25+A3
0+A35+A45+A51+A5
6+A61+A71+A77+A8
3+A88+A98+A104+A
109+A119+A125+A13
0+A135+A145+A151

28 2,580,440 2,580,440          
=sum( 7 : 22

, 26 a: 27 )

29 CET1 44,480,041 44,480,041        = 6 - 28

30 -                       -                       = 31 + 32

31 -                       -                       E2+E7

32 -                       -                       D1+D11+D19

33 -                       -                       D2+D12+D20+E3+E8

34 -
D5+D6+D15+D16+D2
3+D24+E27

35 - D6+D16+D24

36 -                       -                       
= 30 + 33

+ 34

37

38 - -
A2+A28+A54+A81+A
102+A128

39 - -
A7+A33+A59+A86+A
107+A133

41 - -

A17+A43+A69+A96+
A117+A143 110
12 31
A14+A40+A66+A93+
A114+A140 111 1

1

40 - -



41a - -

41b - -
A23+A49+A75+A123
+A149

42 - -

A5+A10+A20+A26+A
31+A36+A46+A52+A
57+A62+A72+A78+A
84+A89+A99+A105+
A110+A120+A126+A
131+A136+A146+A15
2

43 -                       -                       
=sum( 37 :

42 )

44 (AT1) -                       -                       = 36 - 43

45 (T1=CET1+AT1) 44,480,041 44,480,041 = 29 + 44

46 - - D3+D13+D21+E4+E9

47 - -
D4+D14+D22+E5+E1
0

48 -
D7+D8+D17+D18+D2
5+D26+E28

49 - D8+D18+D26

=|A79|

1. 12 >0
=0

2. 12 =0 78
80 > 77

79
=77 79

  78 80
<77 79

=78 80

51 2,139,165 2,139,165
=sum( 46 :

48 , 50 )

52

53 - -
A3+A29+A55+A82+A
103+A129

54 - -
A8+A34+A60+A87+A
108+A134

A18+A44+A70+A97+
A118+A144 110
12 31

A15+A41+A67+A94+
A115+A141 111 1

1

56 -140,745 -140,745
=sum( 56 a:

56 e)

:

50 2,139,165 2,139,165

55 - -



56a -140,745 -140,745  -E16

56b - -  -E22*45%

56c - -

56d - -
A24+A50+A76+A124
+A150

56e - -  -(E17+E24)*45%

57 -140,745 -140,745
=sum( 52 :

56 )

58 (T2) 2,279,910 2,279,910 = 51 - 57

59 (TC=T1+T2) 46,759,951 46,759,951 = 45 + 58

60 176,400,001 176,400,001

61 ( ) 25.22% 25.22%

62 ( ) 25.22% 25.22%

63 ( ) 26.51% 26.51%

64
( +

+ +
)

7.00% 7.00%

65   2.50% 2.50%

66   -                       -                       

67   G-SIB / D-SIB -                       -                       

68 -                       -                       

69
(

)
18.51% 18.51%

70 ( Basel 3)

71 ( Basel 3)

72 ( Basel 3)

73 522,092 522,092
A11+A37+A63+A90+
A111+A137

74 - -
A21+A47+A73+A100
+A121+A147

75

76 408,438 408,438 A158-D33

( Basel 3)

( )

77
(

)
4,033,529 4,033,529

1.

2.
12 >0

=0



78 2,139,165 2,139,165
*1.25%

79
(

)
- -

1.

2.
12 >0

=0

80 - -
*0.6%

81
(CET1)

82
(CET1) (

)

83 (AT1) - -

84 (AT1) ( ) - -

85 (T2) - -

86 (T2) ( ) - -

3.     56a (
) 56b (

( TLAC ) 45 )

4.     81-86 102 1 1 111 1 1 13 101
111

5.     37 52 ( )
( )

6.     1-B 1

1.     

2.     
(

E1 E6 )



1 231,392,324 226,416,108 231,392,324

2 -214,862 -185,066 -214,862

3                        -                        -                        -

4                        -                        -                        -

5

6

7

8

9 1,422,198 1,301,599 1,422,198

10                        -                        -                        -

11 20,235,970 19,131,207 20,235,970

12                        -                        -                        -

13 252,835,630 246,663,848 252,835,630

7.      11 22
8.      12 ( )
9.      13 24

1.      ( )
2.      1
3.      2

4.      5 6 7 8
5.      9
6.      10



A B C D

( (SFTs)
)

2

3

4

5 -214,862 -185,066 -214,862

6

( )

( 1 5 )

( )

9 1,422,195 1,301,567 1,422,195

10

11

12

( 8 12 )

14 ( )

15

16

17

( 14 17 )

19 125,031,835 115,422,270 125,031,835

20 -104,795,865 -96,291,063 -104,795,865

21

( 19 21 )

1 231,381,736 226,315,710 231,381,736

7 231,166,874 226,130,644 231,166,874

13 1,432,786 1,401,997 1,432,786

8 10,591 100,430 10,591

18

22 20,235,970 19,131,207 20,235,970



23 44,480,041 43,955,650 44,480,041

( 7 13 18 22 )

25

25a 17.59% 17.82% 17.59%

26 3.00% 3.00% 3.00%

27

28

29

30

30a

31

31a

12.  29 14 15

1.      ( )

24 252,835,630 246,663,848 252,835,630

8.      3 4 5 6 10 12 15 20 21
9.      19 =( ) (

)
10.   22 20 = 19

21 22

1.      23A= 2A

2.      1 =( ) ( )
       ( ) ( )
3.      5 6
4.      9
      
5.      17 25 27 30 31
6.      11
7.      12

11.  28 14 15



4.      25aA= 14bA
5.      31A= 14cA
6.      31aA= 14dA

3.      25A= 14A
2.      24A= 13A



2

3

4

CRM

5
( )

6
(

)

1



85

1.      

2.      

3.   
      

7



A B C D E

( )

1 44,480,041 43,955,650 42,999,857 42,301,730 41,620,148

1a
ECL

44,480,041 43,955,650 42,999,857 42,301,730 41,620,148

2 44,480,041 43,955,650 42,999,857 42,301,730 41,620,148

2a
ECL

44,480,041 43,955,650 42,999,857 42,301,730 41,620,148

3 46,759,951 46,217,488 45,170,362 44,516,486 43,640,820

3a ECL 46,759,951 46,217,488 45,170,362 44,516,486 43,640,820

4 176,400,001 173,988,858 166,735,981 170,294,259 155,472,421

4a 176,400,001 173,988,858 166,735,981 170,294,259 155,472,421

(
)

5 (%) 25.22% 25.26% 25.79% 24.84% 26.77%

5a
ECL

(%)
25.22% 25.26% 25.79% 24.84% 26.77%

5b 25.22% 25.26% 25.79% 24.84% 26.77%

6 (%) 25.22% 25.26% 25.79% 24.84% 26.77%

6a
ECL

(%)
25.22% 25.26% 25.79% 24.84% 26.77%

6b 25.22% 25.26% 25.79% 24.84% 26.77%

7 (%) 26.51% 26.56% 27.09% 26.14% 28.07%

7a 26.51% 26.56% 27.09% 26.14% 28.07%

7b 26.51% 26.56% 27.09% 26.14% 28.07%

(
)

8 (%) 2.50% 2.50% 2.50% 2.50% 2.50%

9
(%)

0% 0% 0% 0% 0%

10
G-SIB / D-SIB

(%)
                       -                        -                        -                        -                        -

(%)

( 8 9 10
)

11 2.50% 2.50% 2.50% 2.50% 2.50%



12
(%)

18.51% 18.56% 19.09% 18.14% 20.07%

13 252,835,630 246,663,848 237,591,232 254,070,888 240,259,801

(%)

ECL
(%)

(%)(
)

( 2a / 13 )

(%)

(
)( )

(%)

(
)

(LCR)

15
(HQLA)

16

17 (%)

(NSFR)

18 191,315,888 182,498,117 169,496,074 171,701,147 167,555,837

19 166,614,031 161,384,301 153,674,186 160,592,491 146,842,055

20 (%) 114.83% 113.08% 110.30% 106.92% 114.11%

- - - -

14c

14d

14b 17.59%

-

17.82% 18.10% 16.65% 17.32%

14a

14



23.  20A= 39999B
22.  19A= 29999B
21.  18A= 19999B

(1)       4a 5b 6 b 7 b

5.      10 G-SIB / D-SIB  (%) FSB BCBS
(

)

1.      

2.      

3.      ECL IFRS 9
4.      9 (%) 0%

8.      7A= 63

6.      

3.      3A= 59
4.      4A= 60= 28A

6.      5A= 61
7.      6A= 62

(3)       12 (%)
(%)

(4)       13

(6)       15 (HQLA) 16

1.      1A= 29

(2)       5a 6 a 7a 14a ECL

(5)       14 14a 14c

5.      4aA= 28A- 27A

20.  17A= 23B

9.      8A= 65
10.      9A= 66
11.  10A= 67
12.  12A= 69
13.  13A= 24A 
14.  14A= 25A 
15.  14bA= 25aA 
16.  14cA= 31A
17.  14dA= 31aA
18.  15A= 21B
19.  16A= 22B

2.      2A= 45= 23A



A B C

1 ( 169,611,517 160,619,584           13,568,921

2 (SA) 169,611,517 160,619,584           13,568,921

3 (F-IRB)                           -                           -                           -

4 (SSA)                           -                           -                           -

5 (A-IRB)                           -                           -                           -

6 250,301 354,323                 20,024

7 (SA-CCR) 238,587 354,323                 19,087

8 (IMM)                           -                           -                           -

9                 11,714 0                      937

10 (CVA) 250,301 618,642                 20,024

11
(look-through approach)

                          -                           -                           -

12
(mandate-based approach)

                          -                           -                           -

13
(fall-back approach)

                          -                           -                           -

14                           -                           -                           -

15                           -                           -                           -

16                           -                           -                           -

17 (SEC-IRBA)                           -                           -                           -

18
(SEC-ERBA)

(IAA)
                          -                           -                           -

19
(SEC-SA) 1250%

                          -                           -                           -

20 60,429 82,639                   4,834

21 (SA) (SSA) 60,429 82,639                   4,834



22 (IMA)                           -                           -                           -

23                           -                           -                           -

24 5,206,357 4,272,504               416,509

25 ( 250%) 1,021,096 788,289                 81,688

26                           -                           -

27                           -                           -                           -

28 176,400,001 166,735,981 14,112,000

1.      

2.      

4.      

3.      (IMA)
      

(1)       

        12.5
(2)       ( )
(3)       

1-A (5) (6) (7)

(1)       

        CVA

(2)       ( )
        
        
(3)       (SEC-ERBA) (IAA)

(6)       (  250%)
250% 

(7)       (%)
        

(4)       

        
(5)

12.5



1.      28A= (1+6+10+11+12+13+14+15+16+20+23+24+25+27)A
2.      28B= (1+6+10+11+12+13+14+15+16+20+23+24+25+27)B
3.      28C= (1+6+10+11+12+13+14+15+16+20+23+24+25+27)C

1.      (2A+11A+12A+13A+14A+25A)= 11E ( )
2.      (3A+4A+5A)= 2I+ (6E+12E)
3.      6A= 6F+ (1B+7B)
4.      16C= (3N+3O+3P+3Q)+ (3N+3O+3P+3Q)
5.      21C= 12A
6.      22C= (16-13)

(8)       

        



A B C

1 (         169,611,517         160,619,584          13,568,921

2 (SA)         169,611,517         160,619,584          13,568,921

3 (F-IRB)                           -                           -                           -

4 (SSA)                           -                           -                           -

5 (A-IRB)                           -                           -                           -

6               250,301               354,323                 20,024

7 (SA-CCR)               238,587               354,323                 19,087

8 (IMM)                           -                           -                           -

9                 11,714                           -                      937

10 (CVA)               250,301               618,642                 20,024

11
(look-through approach)

                          -                           -                           -

12
(mandate-based approach)

                          -                           -                           -

13
(fall-back approach)

                          -                           -                           -

14                           -                           -                           -

15                           -                           -                           -

16                           -                           -                           -

17 (SEC-IRBA)                           -                           -                           -

18
(SEC-ERBA)

(IAA)
                          -                           -                           -

19
(SEC-SA) 1250%

                          -                           -                           -

20                 60,429                 82,639                   4,834

21 (SA) (SSA)                 60,429                 82,639                   4,834

22 (IMA)                           -                           -                           -

23                           -                           -                           -



24            5,206,357            4,272,504               416,509

25 ( 250%)            1,021,096               788,289                 81,688

26                           -                           -

27                           -                           -                           -

28         176,400,001         166,735,981          14,112,000

1.      

2.      

4.      

1.      28A= (1+6+10+11+12+13+14+15+16+20+23+24+25+27)A
2.      28B= (1+6+10+11+12+13+14+15+16+20+23+24+25+27)B
3.      28C= (1+6+10+11+12+13+14+15+16+20+23+24+25+27)C

(4)       

        

(6)       (  250%)
250% 

(7)       (%)
        
(8)       

        

(1)       

        12.5
(2)       ( )
(3)       

1-A (5) (6) (7)

(1)       

        CVA

(2)       ( )
        
        
(3)       (SEC-ERBA) (IAA)

(5)

12.5

3.      (IMA)
      



A
 B

C D
E

1              612,733 612,733 612,733 - - 50,358 -

2                10,200 10,200 10,200 - - - -

3                10,587 10,587 - 10,587 - - -

4              522,092 522,092 522,092 - - - -

5           7,600,000 7,600,000 7,600,000 - - - -

6                          -                    - - - - - -

7                          -                    - - - - - -

8
-

          1,091,606 1,091,606 1,091,606 - - - -

9                          -                    - - - - - -

10
-

                         -                    - - - - - -

11 -                          -                    - - - - - -

12
-

      219,454,119 219,454,119 222,999,462 - - - -3,545,343

13
-

                         -                    - - - - - -

14
-

                         -                    - - - - - -

15
-

             266,072 266,072 266,072 - - - -



A
 B

C D
E

16
-

             510,872 510,872 510,872 - - - -

17
-

                 9,307 9,307 9,307 - - - -

18
-

                         -                    - - - - - -

19
-

             214,862 214,862 - - - - 214,862

20
-

             408,438 408,438 408,438 - - - -

21
-

             681,436 681,436 681,436 - - - -

22       231,392,324 231,392,324 234,712,218 10,587                    - 50,358 -3,330,481

23         30,730,075 - - - - - -

24         55,406,501 - - - - - -

25         60,389,711 - - - - - -

26                          - - - - - - -

27                          - - - - - - -

28              738,890 - - - - - -

29              107,679 - - - - - -

30                          - - - - - - -

31                          - - - - - - -

32           2,798,599 - - - - - -

33                          - - - - - - -

34         29,495,734 - - - - - -

35           2,324,339 - - - - - -

36                  9,452 - - - - - -

37                81,154 - - - - - -



A
 B

C D
E

38           2,249,710 - - - - - -

39       184,331,844 - - - - - -

1.      

2.      

(2)   (D )

5.    /
/

6.      

4
A E

3.      

(

)

4.     

(A~D )
/

(1)    (A )
(E )



A
 B

C D

1 231,392,324 234,712,218 10,587                  - 50,358

2                  -                  -                  -                  -                  -

3 231,392,324 234,712,218 10,587                  - 50,358

4 125,031,835 20,235,972                  -                  -                  -

5                  -                  -                  -                  -                  -

6 1,422,199                  - 1,422,199                  -                  -

7 250,300,754                  - 250,300,754                  -                  -

8 254,948,190 251,733,540                  - 50,358

1.      

2.      

4.      12.5

3.      
      ( )

5.      ( )
      ( )
      

(1)       (CCFs)
        



(4)       (CVA)

6.      

(2)       (A~D )

1.      1A= 22A
2.      1B= 22B
3.      1C= 22C
4.      1D= 22D
5.      2A= 39A
6.      2B= 39B
7.      2C= 39C
8.      2D= 39D

(1)       

        

(2)       (
        )

(3)       

        



1

1.      

2.      

4.      

3.      

5.      (mark-to-market)
      (mark-to-model)

2

3



1

3

5

6

4

2



7

8 (
)

1.      
2.      



A B

1 148,726 223,428,843 4,096,699 219,480,870

2                               -                               -                       -                       -

3                               - 125,031,835 476,404 124,555,431

4 148,726 348,460,678 4,573,103 344,036,301

6.      / ( )

1.      1D= (1A+1B-1C)
2.      2D= (2A+2B-2C)
3.      3D= (3A+3B-3C)

1.      (1A+2A)= 6A
2.      1D= (1A+1B+1D+1F)
3.      2D= (2A+2B+2D+2F)

4.      

/ (
)

5.      

/
C

D

1.      

2.      

3.      

(1)       

(2)       (NIF)
(RUF)



A

1 138,559

2                                         -

3                                         -

4                                         -

5 10,167

6 148,726

1.      

2.      

3.      /

5.      

6.      

7.      

1.      6A= (1+2-3-4+5)A

4.      

SCB 10,167



1
” ” ” ”

2 90

3

4
(restructured exposures)

1.      

2.      

3.      4 4

3. 

1. 

2.  (
    )

3. 
    

5

2. 
    

1. 

   (1) 
        
        
        
   (2) 
        
        
   (3) 
        
   (4) 
        



1.      

6 29,738,657           -                           -                           

6 1 37,391,318           -                           -                           

1 156,298,868         148,726                -                           

223,428,843         148,726                -                           

134,144,704         11,219                  -                           

89,284,139           137,507                -                           

         223,428,843                 148,726                             -

         122,421,144                   11,219 -                           

30,060,000           -                           -                           

51,720,495           -                           -                           

19,227,204                           137,507 -                           

-                           -                           -                           

         223,428,843                 148,726                             -

3.      

4.      

5.      AI345

II III IV V

171,509,911         160,000    14,661      -               172,501    347,163    

8,132,680             -               -               -               -               -               

-                           105           10             -               63             178           

35,963,732           78,000      -               -               -               78,000      

215,606,323         238,105    14,671      -               172,565    425,340    

1.      

2.      

3.      4 4

1100+1200+1300+1450

1635+1662+1700

2100+2200+2300+2900

8000

3

3 ~ 6

AI345
I

148,726                                                

2.      ( )

6 ~ 1

1 ~ 2

1500+1600( 1635 1662 1700)

2

-                                                           

-                                                           

-                                                           

-                                                           

148,726                                                



A B
C D E F

G

1 219,227,882 99,928 68,910 153,060 149,357

2

3 219,227,882 99,928 68,910 153,060 149,357

4

4.      / / / /
/

5.      / / / /
/ / ( / )

( )

1.      

2.      

3.      /
( )



1
(ECAIS)

(ECAS)
(Fitch)

(Moody’s) (S&P)

2
(Fitch)

(Moody’s) (S&P)

3

4 (
)

1.      
2.      



A B C D E
F

1       52,346,745       21,074,072       52,346,745         2,107,407       10,890,830 20.00%

2                       -                       -                       -                       -                       -                       -

3
(

)
      19,973,259              63,559       19,973,259                6,356         9,905,751 49.58%

4                       -                       -                       -                       -                       -                       -

5     138,785,495       87,652,795     138,785,495       15,188,400     130,018,885 84.44%

6       13,003,994       16,028,001       13,003,994         2,912,468       15,474,491 97.22%

7            737,351            213,408            737,351              21,341         1,138,038 150.00%

8            522,092                       -            522,092                       -            678,720 130.00%

9                       -                       -                       -                       -                       -                       -

10         1,913,244                       -         1,913,244                       -         2,525,898 132.02%

11     227,282,180     125,031,835     227,282,180       20,235,972     170,632,613 68.94%

1.      

2.      

3.      

4.      3 (4) 2-C 2-D 2-D1

1.      (11C+11D) = A

(3)       (CCF) (CRM)
 

(4)       

(1)       - (CRM) (
)

(2)       - (CCF) (CRM)











1

2
(

)

3

4

1.      

2.      



(SA-CCR)

( )

(
)

( )

( )

(
)

6 238,587

1.      

2.      

5

4

6.      

3.      (SA-CCR)( ) (SA-CCR) (CEM) (SM)

4.      

(1)       IFRS 13
(2)       

5.      (CVA) (CCP)

847,076 238,587

2

1 10,591 594,466 1.4

3

F
B

A
C

Alpha
D E



(CVA)
CVA

4

1.      

CVA
(

(CVA) )

2.      CVA
      





 A
 B

1 11,714                                  

585,710                                11,714                                  

(1) -                                          -                                          

(2) 585,710                                11,714                                  

(3) -                                          -                                          

(4) -                                          -                                          

3 -                                          

4 -                                          -                                          

5 -                                          -                                          

6 -                                          -                                          

7 -                                          

-                                          -                                          

(1) -                                          -                                          

(2) -                                          -                                          

(3) -                                          -                                          

(4) -                                          -                                          

9 -                                          

10 -                                          -                                          

11 -                                          -                                          

12 -                                          -                                          

(1) IFRS 13

5.    

7.    
8.    
9.    

4.    

(2) 

6.    

3.      (CCP)

1.      

2.      

2

8



2.     

4.     

1.      

1.     

3.     

5.  
 
 



(T-2) (T-1) (T)

112 113 114

1                      2,912,651

1a                      6,517,645                      7,371,911                      7,212,656

1b                      3,805,756                      4,354,756                      4,286,699

1c                  188,239,010                  212,912,500                  226,201,779

1d                           25,907                           26,187                           30,858

2                         138,196

2a                           98,809                         150,762                         157,266

2b                           31,930                           32,435                           36,183

2c                             2,373                             2,312                             3,067

2d                                     -                                     -                                     -

3                         420,057

3a                                     -                                     -                                     -

3b                         356,308                         369,496                         534,368

4                      3,470,905

5                         416,509

6a                                     -

6b                                     -

1.      5= 1

1.      
2.      
3.      6b (BI) 6a
4.      



1                                                            416,509

2 1

3                                                            416,509

4                                                         5,206,357

1.      

2.      

3.      (ILM)



2

1.      

2.      

3.   1

3

1

    /

    

     

     

( )



A B C D

(Delta-Plus)

1 -                             -                      -                      -                      

2 -                             -                      -                      -                      

3 -                             -                      -                      -                      

4 4,834                       -                      -                      -                      

5 -                             -                      -                      -                      

6 4,834                       -                      -                      -                      

4.   5A

3.      Delta-Plus Delta
      Gamma Vega

1.      

2.      



2.      

1.      

1.      

3.      /

4.      /
/

 



1.      

2.      

~

109 100%

4.      

6.      

3.      

5.      



1.      

2.      

3.      

7.      







  

 

 

 

(A)  

1  

 

2 

  

  

3 
( )

 

 

4 

  

 
( ) 

 
(

) 

 

(B)  

1  

2 

 

3 
 

 



  

(C)  

 

 

(D)  

1  

2  

3 
 

 

(E)  

1 

( )

 

2 
(

)  

 

(F)  

1 
(

) 

(

)  



  

2 

(

) 

 

 

(G)  

 

 

 

1.  

2.  

3. 

 

4. 

 

 



  

 

 

   

 
   

 A B 

1 

 

 5 13

2 (3+5+7) 10,382 24,532

3  10,382 24,532

4  - -

5  - -

6  - -

7  - -

8  - -

9 

 

 5 13

10 (11+13+15) 3,807 8,995

11  3,807 8,995

12  - -

13  - -

14  - -

15  - -

16  - -

17 (2+10) 14,189 33,527

 

 

 

1.  

2.  

3. 

 

4. 

  



  

 

 

   

   

 
  

 

 

 
 

 

1.  

2.  

3. 

 

4.  

5.  

6.  

7.  



  

 

 

   

 

 A 
 B 

 

C  D E

      

      

      

      

      

      

      

      

      

  
 
 

 

1.  

2.  

3. 

 

 

 

1.  

 



1 622,536 230,769,788 231,392,324

3.      

       

2.      

1.      

(A) (C)
(D)


