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=] 2 20%, —E M L # A 509, EIRE FTEFIFEIRAMEFIES A 50%. R
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AESE BERIEHRTHAA BENGEREE=-AXHE #BEL BERIHE-DERER
BANTHEERR., EEERIFRESHAERERTER,

EBERNEXMTEER I NARELEN. BAREERS THRAER, M OALRERE
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(5) RINIBERENEE —TRE. FRLTFHEBUBNRFORE. RERATENMBEIABET
EZERT A 0BMERNRERAL, MEFERT,

2096, —FEIMXERYA 5096, REETEMNMBINABEFIRS A 5026,

(6) MINRIERPE TR, A=FFHEWURNE 18265k 12.5 fF,
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REGFE) SEINF 1996, 6.67 FIZEA,
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T FRRM K EERRRERREA

®1: FAFMAZWAUE (1)

TAT AT AT RAT AT AT s R4
RWA 31 13436 9867 12716 10726 3814 2463 2107 1993
& RWA 71124 60153 58872 53837 24163 14469 13853 12808
BhnLel 18.89%  16.40% 21.60% 19.92% 15.79% 17.02% 15.21% 15.56%
CCAR (2010) 9.97%  10.40% 10.09% 9.75% 9.37%  8.04%  8.45%  8.07%
Jm CCAR (BP) 158 147 179 162 128 117 111 109
RWA 3k 5 T
B R AR R ECA TR (R A 57
X M ARAT L - 8.19% 7.76%  10.34% 14.62% 15.78% 23.41% 30.51% 31.98%
G I R BT 3.72% 3.98%  3.38%  4.90% 3.67% 4.84% 3.39%  6.37%
X R AL
FAh T AL -11.42%  -7.97%  -6.29% -9.85% -7.73% -17.34% -6.56% -22.36%
500 /3 LA R/l -1.23%  -1.40%  -1.09% -1.17% -1.51% -1.83% -1.52% -0.63%
& FIATUAE) IR BUA 65 22 7.50% 0.45%  0.56%  0.00% 0.42% 1.15% 2.83%  0.00%
o LT Al A XSG 5 5 0.00% 0.00%  3.08%  0.05% 0.00% 0.00% 0.00%  0.25%
8 HAZ = 0.00% 0.00%  13.60% 0.00% 0.46%  9.88%  1.47%  0.00%
FoAth o= 19.08%  10.01% 16.60% 12.62% 19.18% 8.48%  6.84% 25.84%
TR MR35 B 15 386 S R % 7 4.16% 445%  3.96% 7.32% 4.77%  2.82%  3.04%  5.59%
¥ R A S RSN IH
BUHORE . A R AT (R & 13.29%  16.47% 11.59% 20.34% 12.69% 13.52% 10.47% 2.43%
HEFE Y 0.00% 0.00%  0.00%  0.00% 0.00% 0.00%  0.00%  0.00%
PR 0.89% 1.01%  0.79%  056% 0.79% 0.81%  0.85%  0.90%
BE M HRAE KRG BE A TSR 55.82%  65.23% 43.49% 50.62% 51.48% 54.25% 48.67% 49.62%
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®2: AXFARWUE (2)

Xk HR PN H®E TRR s R TH

RWA 3470 1887 2213 2224 1239 682 763 248 372
B RWA 9917 12784 9374 5187 4637 3916 1304 1245
e 19.02%  17.31%  23.72%  23.88%  14.71%  19.49%  19.03%  29.88%

CCAR (2010>

8.80% 9.37% 8.15% 6.65% 7.10% 10.64%  13.75%  12.50%

I CCAR (BP)

141 138 156 128 91 174 220 288

RWA Hifik A+

BUETR T U 2 550 TR B A R A B8

X 7o M RAT AL -

46.00%  43.97% 25.72% 51.83% 36.29% 39.09% 37.45%  55.33%

PHHLPIFR B

4.43% 5.64% 3.57% 3.74% 3.25% 5.87% 2.32% 2.27T%

XA 2 P R

HAhZ AL

-6.11% -1.01% -8.29% -3.69%  -1991%  -2.34% -2.48% -5.97%

500 J3 LA/l

-1.59% -1.32% -1.12% -1.21% -1.54% -1.15% -0.81% -3.36%

S FATLAA) AR5 %

1.02% 1.62% 0.11% 0.17% 0.19% 3.86% 9.15% 0.09%

X TR A b BBEAS X6 %

0.00% 0.00% 0.00% 0.00% 2.06% 0.00% 0.00% 0.00%

B8 A

0.00% 0.00% 0.00% 0.39% 9.89% 3.80% 0.00% 7.53%

HAh w7

7.11% 6.67% 41.79% 6.46% 5.96% 4.11% 7.88% 6.85%

0 R 55 BB 1 SE R 2

3.17% 0.06% 1.47% 3.40% 6.78% 3.26% 3.26% 0.35%

e e 2 B0 1R e K R A1 I H

PEIOR I SRR RAT RS

3.39% 2.57% 7.59% 2.09% 2.89% 3.04% 5.27% 8.91%

EZRE DY

0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

a2 d

0.90% 0.72% 0.67% 0.97% 1.76% 1.31% 1.21% 0.81%

BTN (g R XU BE A 2R

41.68%  41.08%  28.49%  35.85%  52.38%  39.14%  36.74%  27.20%

FRRIR: RITIESMRA

RIZAAE, M ERINREBESINPEIRMEENERL, FE—ERE, BLAHEFEI DRI
H.

3.2 FMBAREANEE

REFEULNE, RARFANARRAZMRAOENERDHE (1) X EARELRTHRA
RN ERIRS, SREEINRE = BN TTRE P97 3096, R FE = A bs e /N RITHEAIZE
®E. TR XU BEEREFFWRA. (2) AMHASNERSE 1009, FHPME 136EH,
KR, REFMHROPFWRA, (3) BIFREFEARRERALNIES, FWTHEE 9%,
HRBIEWHARELR, (4) RIEXBRERFIGRS 456, FHEEK.

3.3 HEEVIREAE, EWAMRGE/ MEFRMBKX

BMEENENR, MRBIVREATE, TWEEEK.
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BMEM.: TEITEERIN 7 RET, £ FERR+RITEEL) WEET, RYBGTHIGZ
S, HARTHFWRRNEA. HR, FEARKRERNKRN o WREN 186, STEERI K
1596, R PHBBIRTHEN T WS LR TR T M ER—L,

iy, BRTIAAAFA+RITE, WREEW = LRNEER - REXRKREME + (RE
Mg + RIBEFmE) .

Heh, BANMNELEREF19.296, REXEHTWTIIN 8.49%, T (BRIENKE W+RITE
Fm) BAERIER, HITFHE 39%6-6%. ML, WTHRBUHRERNTEENRTRIE, REFW
RAR 1496-17%,

B—PAERE, MREIMREA~NEEXRE, REPW - LRANEER (6.67751{2) —3.38
T+ BRERRKRENM + RIWEFNE) | AiH§EER 5 12,

4, SRITHMBEENBHAE

RIEUALENE . FAVAL, RIEF OOMABRTRERNE, WRARFAKRBIZA 4500 27T
EANRASTE., B S XRFUERRTRAEM 3 HILZERRIRBEIFE ™, Az 3000
THBERSE, MEXERASTHFEA 2013 FHEK., BTS 9. 58O AATERTIRERM
it BRSO RITHREAKFE LB RN, FX#iE 3000 {ZMAARTE K EEMAILH 2012-2013
FHHRATRK.

®3: 59500 AR ERTREL, BRlEXITHRAELRBEN

2008 2009 2010 2011Q1  2011H
TiT 10.75% 9.90% 9.97% 9.66%
=05 10.17% 9.31%  10.40%  10.33%
AT 10.81% 9.07%  10.09% 9.96%
RAT 8.05% 7.74% 9.75% 9.61%
AT 9.54% 8.15% 9.37% 9.24%
/AT 6.56% 6.63% 8.04% 7.66%
fE 12.32% 9.17% 8.45% 8.21%
R4 6.60% 8.92% 8.07%
Ml 9.00% 7.91% 8.80% 8.42%
HE 5.03% 6.90% 9.37% 9.09%
VN 5.98% 6.84% 8.15% 8.00% 8.06%
HE 7.46% 6.84% 6.65% 9.80%
REB 5.27% 5.52% 7.10% 7.14%
Jbx 16.42%  12.57%  10.64%
=2 20.68%  12.77%  13.75%  12.44%
T 14.60% 9.58%  12.50%  11.93%
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SN FRE AT IR &S HAHS WENHRMTREL N TR,

DHTIBAE AR E PRI R AIESF R AT AR RAEMZ WY SIPEF L RBR T EADAXIZIE
FHETANB LM, SmEHFMaEMaRBIrTieR2ELE. RERBEK, H5HAKN
RIREPIRANEFRWIU R LA TEEREERRR.

BAFRFEREX
R R BIRH 12 A A SRR BRIBAR X R0 LSS USRI AU O BRBR IR D 2

ATBRFFRHBAE
I xR THpEAESR AR 15% £,
125, AR T HHEAERKREE 5%~ 15%;
. X T iR T B R A -5% ~ +5% Z Bl
B ENETHHEAERRERAESWAT.

AR — BATERSREZNIZREFAERAIMRBECER, DATIHET L ZK
EMMRRL. RETRATREXER.

LEWE — RELSEFHERAATDEIAE MR/ERHZHZRANRITES AR E]
FEBENTZARERY . FARMRRERH AR IZREONENNEI T FEZEATHE
t, RZEBOMRKFEIIFFONIBS EFRRATER. 2EE LRERLTEENZRES
THRATFEFER RAEFRIRAURELHZIEL T ZRENRATER. BTN E
BN SEERHEERL.

TABRFTROELIE.

By MANBRTHHEAEERREE %M L,
it BT HHEAEERURE R A%~ +5% 2 (8K E
Bk AN THHEEREBRERESWYT.

AR ATFEREREZHZTUARERADMARBECERN, DR T LR IZTLA
MRRRL, RAETRATFRAFHEXRES.

LEWE: ATHRBRERPEMZTULHNRANMEDMFAEATHEN . REZBHTR
WFEZFoIBS H BRTVRATER. 2WBELRERTEENZTLE TREATRE
B BRAFFTEIRAURERF ISR TIZTLNEATRESFFEN.
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AMRBERRTARDNITENABRCSATHERES, AQINREFMRILIZELAERMENTE
% BROARIZANZESRERTNZTEN. BN, ARAITRIEXHUASIBRAFSREETEE. &
FRNE, KAFNTRHEAMERBEL. BARENT-—BHRE. ZATEREHRRMNOFAR. B
TRSEAREMEMLEME. BT —EEHEBRNREZIN, ERSEHRBEZEDNIHIANE LB
RAEH L.

EREAERAT. ARETOESIARRNBAFTHUEEFMANRARNL. WLEEEIN TR
MIRABR. MERARFTR, EAEEEARETHEITEALBURETEHRERR, EALERT
RERBR., AREFFNHTR, TR BRRENRERAZTFAESEZR, FHEREIIEA AL ERY
FAE S E I A ARE R BIE R A EH #E.

AREFREORANMEINEURXERATROKATES R TENRAFRRERROERI, R
RMERBIEERIE, RABETRESHERES, INDLEEDNE TRENSELRANNESINHRIRBZ—]
AR ER R,

MEFEHE. INERAEHTEIANR S BESEERNTZNE. BRHTEERERAE.

EEAERT, RADVANEFAREBEAREPHETARMASIBNEARENEEARE, RAEFAT
ARIBXE .

ARETBEUBFRERD L, BROEHUDRRERD L, ERERNGERASHE, RERAT
ERPEEN, FEANBEINIAFTEUEARAES . BEAFAFEEARENEHDIABIAT, TEER
EREEAFR. M. SEASIBZIERSEKRE. FEATENIATREATNEERE,

WMHBSIA. NEAIEHARE. BIRLRLARTIESHRA, BEASHAREHTEATFFRRNA.
Mg,

Lt L 318 SR ER SR % 26 #

RAEHHZTFR

ik .

BRA TKY

BiE: 021-63325888*1131
f£E.: 021-63326786

Pk - www.dfzg.com.cn
Email .

wangjunfei@orientsec.com.cn



