BANK OF AMERICA

Banc of America Securities Asia Limited

TSR B TR R

BE_F_FEAA=THILEE

\

\

(



BANC OF AMERICA SECURITIES ASIA LIMITED

IR IS B R R
BE_Z_FEAA=THILEE

P “
A2 E SR REER) 1
B ESEE REER) 2
R E B RE REBR) 3
BRRSREE GRESR) 4
IR BN REER) 512

MRAMBER(REER) 13-30



BANC OF AMERICA SECURITIES ASIA LIMITED

BAEmEEER CREER)
BE_Z_FFAA=THIL

i)
i —ECE —FNE
~NH=1TH ~NH=1H
T%7t T%7t
GSUON 590 5,307
FE S H (267) (1,382)
ISR gN 3 323 3,925
P R R 4 it 4 (31) (19)
HEIEEIFIN 5 4,359 1,706
HoA 2 SN 6 1,808 424
= SN 6,459 6,036
B 7 (4,203) (6,063)
R RS (HEL ) 2,256 27)
HrIg 8 (378) 1)
A HARNE/(FER) 1,878 (28)
2 B4R AT AL (8598
1,878 (28)
EER
e R 1,878 (28)




BANC OF AMERICA SECURITIES ASIA LIMITED

BHEEARR CREFER
“RCFEFANA=ZTHEEE

== ==

HE=E

RE MIRITASER

UATFEERVRFIIRZ EMEE

R HEMEE
BRI IER A BIFIR

FE oy S22 mIRRIR
RERIEEE

e
E4EEE

i

Ci

BE

CIESZER /Y E=E e
s =

BN P ERATIFIE
BN 3 ABRIA
AERERE
Hin& &

BIERER

=
[EZN
fREB&F
Hit# %

)

£

A5 2
A

R MR ERE

i

10
11
12
15
15

15
12
15
15

13

14

—BBE —F N

AA=FH HoA=ER

T TR
228,198 286,335
309,776 285,355
13,633 3,062
325 353
31 -
1,400 1,360
553,365 576,465
503 30,548
6,474 3,699
7.267 2,231
238 1,546
584 1,293
838 1,565
15,904 40,882
491,442 491,442
39,552 37,674
6,467 6,467
537,461 535,583
553,365 576,465

(4)

@)
)
@)

.
218

e A B BRI R



BANC OF AMERICA SECURITIES ASIA LIMITED

AR SRR CREFK)
“ERCEFAA=ZTHER

“EF-NE A HESER

A BREG AR AR

NAENH =1 Btk

SECEFE A HER
e R e e

TERTEFANA =T HEER

A
Tt

491,442

491,442

491,442

491,442

TR A
Tt

36,463

(28)

36,435

37,674

1,878

39,552

FAt £
T

6,467

6,467

AEHA
T

534,372

(28)

534,344

535,583

1,878

537,461




BANC OF AMERICA SECURITIES ASIA LIMITED

BHARERER CREER)
“EFFEANAZTHER

BEXBHIRERE
BRAZAUAE/(FR )
AR
FEFUWA
W eI R =
FAEIRREIEER

BETCEHHIZEBREM
XAIEEFW SRR EREEZEE
PTTEERMITBEZ&E)

IRTTEMRZEE
MR EZEE

B PNIERASIRIEZ 28
LGS WNSIE WA )
HithEE 228
Hth B E 228

BEEEZREMY
WEIF =R

EHAE
THINTR

BEXBZREMNEFEHE

REEBENIRESR=
FATEARL[E

REEXBZRERANFHR

FRERIREEEIRE ZFRD
RYBRE MRESEIRE

LIRS RIREEEIREE
RERRESEBREALFE:

RERIRTTAR

RETZHEABR=ERZREFRNEER

HRERE MR SEIRE

ANH=AH &R/ E A B

—E—F
R

T*7T

2,256

(323)
(156)

1,777
(24,421)

(7,796)
(30,000)

5,062
(1,33)

(727)

(57,444)
746

(312)
(1,127)

(58,137)

(58,137)
270,169

212,032

228,198
(16,166)

212,032

RN

T3t

(27)

(3,925)

(58)
2,086

(1,924)
(246,957)
5,666
99,998
(1,244)
(243)
3,414

4
(795)

(142,081)
5,472

(1,307)
181

(137,735)

(126,850)
584,731

457,881

490,214
(32,333)

457,881




BANC OF AMERICA SECURITIES ASIA LIMITED

TR B E R R IR (REFER)

1. — Ak
Banc of America Securities Asia Limited (N f§ [ASA R | )32 ZE4¢ F [l e U ai A/ 22 i 1
o TEEBFEM AL /A F Bank of America Corporation( N5 [ S£BIsR/T4EH | )4
ZIKZ\EIZH%%%?EH’X‘Z\EIO

AN E) Ay TR W SR B R AR B e B SR A PR AR BRAT . AR b AR IR B
K —HRRILA 0 52 .

A I B AR 2 ThRE BRI A3t (FRAESI A R -
A B AR OB L S RIE AT O L DU R I 513805 2CAR 75

2. A B LT

ZI-VATE 2T TFRATHZR MBI ERRARE B R ERISE 34 1% [PHIM
=R L

RIS ERE A BELEE SRR EEMBRRZMNET. B, hHREEEs =
F-NFE+TA=tT-HEEZMBRER—ESH.
3. ALEEN

TR TEE —E-NE
NH=1H NH=1TH

T3t FET
FEMON:
P4 FRAT 45 5 590 5,307
FE ST H:
R SEAF 3K S S A7 (267) (1,382)
AIISSERIPN 323 3,925




BANC OF AMERICA SECURITIES ASIA LIMITED

TR B E R R IR (REFER)

4. B e 3

R REE
HoAt #

B B3

BT ARSI BRI R RSN, B AR R E
7 BB T 2R s B SR N K S

5. HEE I SO

BB SN

PLAPRAE S 2 R B HR 2 e 8 8 (1R R
PAA-PEE AT R AR 2 SRl 28 FA SR
PP R R B R e 8 28 (A 2 S

6. oA SN

R BN (45T 16)

— 5 —
I

NH=1TH
T*£t

TR TEE

NH=1H
T35t

4,203
156

4,359

—E—F
.

NH=1TH
T3t

1,808

1,808

—ER N
ANA=TH
Tt

& BAR LA PR PR (19 e i

—E
AHEFH
T

1,698
93
(35)
(50)

1,706

—ER-NAE
ANH=TH
Tt

424

424




BANC OF AMERICA SECURITIES ASIA LIMITED

TR B E R R IR (REFER)

SRS

HHIME

ESEYE S o

T ElEEIR R (M AE 16)
Hi%5 B 8

HigH

8. K
ARG R S AR A A HE SR B A KRR 16.5%71 5.
() A as RSO 2 BRI T

AR IH:

- TR A

- THANAR

JE JEFR TH:

- TR ) B 2 R

FUIHS

— i —
TE

ANH=1TH
T3k
3,440
76

447
233

4,203

R
AAZ1H
TR

409

(33)

378

—ENF
AH=TH
T
3,184
62

2,086
633

6,063

—E
AHZTH
TR

309

(311)

(L) A0 BRAE A A 2 AR TR BB BRI A A R A - B 5 2 BRI R B AR 2 ZZ B -

EIRAINENEISEN)

LA EAEH R 16.5%:1 5

— g —
ZECF

ANH=1H
T

2,256

372

—ER N
AH=1H
TRt

@7)

309



BANC OF AMERICA SECURITIES ASIA LIMITED

TR B E R R IR (REFER)

it 2 F
AESABLN S
AEFATIIHAN
Y R PR A A B
TR

FeIg

0. IESEFRTE A

URHERLIA T34 W AARVE N 2 B ik
IR /(AR NI T -

Jr 8 S B

SE

ZE-NFE—-H—HE R )
FESR B R R SCBH 2 FUIH -
BEMERELE -
ZE-NFET A= HE R )
TEAF B IR R SCEH 2 FLIH -
EMERERE -
TRTHRENH = HE R )

10. B IRATH R

a4 S SRAT A i
I 0 B R A K

41

4
(33)

DU 2 HE 1
fRISAT 2
T 34 1
Tt

552
804

6

1,362

~

1,402

S

NH=1TH

T3t

126,029
102,169

228,198

(311)

PEZE SLAK E MR 16.5% 5T (= F—14F: 16.5%). IRILH

Ham
%7t

550
804

1,360

~

1,400

—RUAE
+ZA=1+—H
T3£IT

126,951
159,384

286,335




BANC OF AMERICA SECURITIES ASIA LIMITED

TR B E R R IR (REFER)

11. PAAPEE AN i R YIRSl e

LA RER R R E S
BURF R 77

12. frdem TH

ARam AL T A e TR E E A

AT TR A HEEINT

géﬂéi/\ﬁ +E[é‘iﬁ
FERE MR AT TR
- EBEREHE
- RSN ST

—ENEFCAS R
FEAE BB 382 72 TR
- EERIAR
- EMIAME A4

oAt HRIA

SC

—E-NAE
e S +oHA=1—
ANH=+H H
T3t Tt

309,776 285,355

309,776 285,355

iE LT A Ak TR G AR A A

PR

I B Atk
TRt TRt TRt
972,974 8,128 (4,328)
221,852 5,505 (2,146)
10,855 257 -
555,276 2,805 (3,699)
SRR —ERNE
AA=tH +Z=ZH=1+—H

TRt TR

838 1,565




BANC OF AMERICA SECURITIES ASIA LIMITED

TR B E R R IR (REFER)

14. HAhfEHS

—%-NE-H-HR=Z-NEFZA=—H

[7) S A i B 452t A BORE ST
TERCFEANA=TH

15. HAE [ A 5] 2 4t 6k

BFEE TR EEAGRIAA N, BEAIEIRA T ZIE 2~ 7 AR .

BE

W4 M IE &
4 M SRAT 4 R
RN B R A R

e T A
JEW P AR B F A IE
JEWCT 2 I EKIR

At

I SEAF R KA AT
firEem TR

JEAT T 5 2 ] R IH
JEAT T4 7] 3R

R
AA=1H
TR

112,291
102,169

214,460

13,633
327
31

228,451

10

ity Akt
(AT et s
F3Lou

6,467

6,467

114,259
159,384

273,643

3,062
353

277,058




BANC OF AMERICA SECURITIES ASIA LIMITED

TR B E R R IR (REFER)

16. ARENLZAY

BRIYEE 15 F1) h BLER N m) 2 ARk, A REA R A BT BE N LI EEL ST

() deaiIHAE

SRR —ER N
iEE ANH=+H NH=1+H
Tt Tt
1N
AR BN (i) 590 5,306
JRFS N (ii) 1,808 424
Xt
FE S H (iii) (259) (1,380)
RRACIRANEAIERSPS (iv) - (2,086)
Jiks & A (v) (447) (633)
B
(i) BEIER RIS B AU A B A T 2 A7, FIREL— 46 7 R R P 4 M
bl
(i) R BRI IR AR SR B A 7 ) SR RS A B A B IR 3K, DLACE AR
O\ F) JERT NI 2y P RE AR AN o RS B R MR 9 35 [ SR AT 42 18] A BRI e fRBUR
BT, P RCERAE A A R AN LA AR B A T 2 [ BT RIS S AL e
(i)  SRIERLESZHR AR ER A B 2 A7, PR E— M4 T R AR S E A
(iv) @RRETARMIRERE.
() RIS E AT TR A R R IR R T BT iR 2 SR IR % . HET SRR R R 56 [

FRAT M ki e HECR e, WL SAEA RN 7 A H AN A =) 2 AT E] 7 iR
e -

AT BN B 1) G AR FEAR 38 S AE 1 e b il W DA AR 2 B 2 Bl g B i E T
G50, B SRRt B B0 558 H A 2 Rl ) > o (BB S i e 5 1) 7EHE
H AT (8 H 3, DL g B 75 % 88 TR H 17 A =) S HAR AR B A S 52 (AR < A 7t
FEME . AR B P A8 i AR % 45 2,089,000 2 70 (—F—14E: 236,000 3 T).

11



BANC OF AMERICA SECURITIES ASIA LIMITED

TR B E R R IR (REFER)

(&) TEIBRXRSIEAR

TEREAE —ER N
bt AH=1H ANH=1H
TRIG TR0
S [F] % Y8 8 )R] SLAR E B R T
L#y (i) 1,194,826 566,131

(i) A2 BCAR S S B — oK R AR PR A R RT L RIS IS A R SE G AU . RZ S AT
Z ek B B M S R AR ]

17. BOREME SLUKIE

R TREANASTARSE-AET A= AR E WA T ER A SR

12



U MNaRMHBERMERIRE NS ERN—& 0 I AMEREEZREN—ED



BANC OF AMERICA SECURITIES ASIA LIMITED

AREMBER
1LEZHELR:

NRME AT E BRI R

TEORF |
s i IR S
AA=+R | =N B P ES RN PR RS
1 38 AR #E — 4R (CET1) 536,056 535,154 534,222 534,872 533,424
2 —#k 536,056 535,154 534,222 534,872 533,424
3 BEXR 536,056 535,154 534,222 534,872 533,424

5 | CET1HtE (%) 371.36 390.00 457.65 328.84 303.73
6 — B (%) 371.36 390.00 457.65 328.84 303.73
7 BERLEER (%) 371.36 390.00 457.65 328.84 303.73
8 PEEEHERER (%) 2.50 2.50 2.50 2.50 2.50
9 | XEHBEERER (%) 0.83 0.79
= BBENER (%) ( RIEAR G-SIB = D-
10 f;;mmm BR 00 (ER THEA TEA THEA T ESCT
11 | RAEBESENE CETLEEER (%) 3.33 2.50 2.50 2.50 3.29
12 | RERTHBNREERRERT AN CETL (%) 360.03 379.50 447.15 318.34 292.44

13 | MERRERRETE 649,908 673,993 580,765 693,091 747,036
14 | fEEHE(LR) (%) 82.48 79.40 91.99 77.17 71.41
R
REARE 1 E#8
15 | BERBEEHQLAEE TEA FEA TEHA TiE A FEHR
16 | BBEE&RHEE TiE A TiE A TiE A TiE A TEHA
17 | LCR (%) THEA THEA THEA TiHEA TEHA
REARE 2 B8
17a | LMR (%) 25033643 | 577,337.34 4'278'110'8 3333?;2,32322%36 32,858.19
| [mesesmerosw / gogewron |
RERARSE 1 588 .
18 IABEESHREE TEA THEA TEA T A TEA
19 FiRiBEE 4% TiEA THEA THEA TiE A T#EA
20 | NSFR (%) TiE A TiE A FEA THEA FHEA
RiE AR 2A il -
20a | CFR(%) A A A A TiEA

# % 2020 4E 6 H 30 H, LMR % 252, 336.43%, i _—F _-FFE=H=-1HJ/ 325, 000.91%. iz FEREHAAZER
TEE AN

-13 -



BANC OF AMERICA SECURITIES ASIA LIMITED

T ER

1L EEBELEER (&)

BB T B LR TR e R 9 KR B R TS

- $RAT (&4 HH] C “BCR” )
- TR RAELE
- $RATE GRENE S HA C “BLR” )

2. ERRNIESERHME

AR08 w) 2 JB B AN HE SRR A B (I S AR E A - R

JL B A AR IR A H E
FET FE=
_EBCE B EE “ETEF
AB=+H =—BA=+—H AB=+H
1 IR R ERI R BRARNE R RR 50,571 57,176 4,046
2 P STCEMHE 50,571 57,176 4,046
2a Horh BSC 3t 80E
3 H 3L IRB FHEE L
4 o R oy R HE RN AR
5 Hrh &4 IRB 3%
6 T 77 8 T A AR T R 35,308 25,030 2,825
7 Hrf SA-CCR* - - -
7a Frr AT S A 4 T 29,494 16,970 2,360
8 Hh IMM(CCR)& 5132
9 Horp oA - - -
10 CVA & 5,814 8,060 465
11 27 L JER B B 7 vk S A T VR TR R SRAT IR 79
JBERE R
12 RS A BT E A B A E——LTA>
13 SRR S 3 B R E——MBA*
14 BB St B R G R s ——FBA*
14a SRR S 3 R B R E—— IR A B R T R
15 WS g
16 SRATIR AT AR5 25 4 2000 S AR s
17 H:H1 SEC-IRBA
18 H:rh SEC-ERBA
19 Fr SEC-SA
19a Hrp SEC-FBA
20 i 45 JEL i 38,968 36,992 3,117
21 P STM 51511 38,968 36,992 3,117
22 H IMM B
23 2Z 5y WRBLSRAT IR 22 [HI D)0k 14 JRL g AR 4 1Y) 3 AR R
(BAEFT T RS HE L AL AT AN E D) >
24 ST AR BB 19,502 18,020 1,560
24 | BT EREAE ARG

-14 -




BANC OF AMERICA SECURITIES ASIA LIMITED

T FEE R
J B i BARE A
FET FET
=g —ECEE —ECEE
AA=+H =A=+—H AA=+H
25 (RAHIRP TR O W (ST B 25096 LK HE - -
)
26 YA B
268 | B AR BRI
26b | Heh AR S REARN —RRIT R RS E
ERERERERSNNS
26C | HehRAEE REARN TR Ry R EE
EfTEENEEA T EAKSNDS
27 st 144,349 137,218 11,548

-15-




BANC OF AMERICA SECURITIES ASIA LIMITED

T ER
3. BEARAM

3.1 RS HRERAN G O 00 B e o

BT F G, A TR ARG A () JERE 350 A 0 2 LU R L.

3.2 EEEAHHIAH B EE B ERIHR

A alfh = F FFE N = B BB B AN A T el B R AT B P i e

BERRF U
AR A B A A
- 702 7 B o R SR AR
HRIEH | 2%%BUFRtA
23
EBEIRE—IR(CETY)EA: EBRRHE
1 BB THAT (04 G s CETL A SE A AT AR B RO AR 1) 1 491,442 (€]
2 RERRF 39,552 )
3 ERERE 6,467 @)
4 Jif CETL A FHUEWN EHETHTIRA ( R MA ) ANEH ANEH
5 1 A SRLAT I 24 ) B4 0 Fh 585 = B4 1) CETL YA B4 4 1/ B
e (3TN Axar 42 A0 CETL YA D
6 B HE AN CET1 &4 537,461
CET1&A. BEEHRE
! (EY=EEE 5
8 i ( CHRARRIEREAE )
9 BRI EE ( SIBERNETRESE )
10 LpmaEuE (CHREROETRESE) 1,400 @)
11 | eV
12 |4 IRBEEZT EL BEBEAERERSHBE Y
13 | m#EsCRSEANEAEANEISHE. DERER CETI EANEM
YESE
4 maTEEGENEERASNERRRE R EENER
15 | REfamEreESSEE (CHREMNETRESE )
16 | RgEASH CETI EAZBHRE (BT AREFBSNEERBRPHE
BERPIR )
7 | B EEN CETLEAERE
18

REEEFGHELOMNMIESHEBER BT CETI EARBNIFERE LR
& (B 10%ME )

-16 -




BANC OF AMERICA SECURITIES ASIA LIMITED

HRMBER
BV A B A A A
T AT B P B T AR
HRIEH | 2%RBUFRA
33
19 | REEBERSHELSMISREERRTHN CETl BEAZBNEATARE
( B 1006PI1E 7 8 )
0 pEftneEg ( CHREMNELRERE ) AEH ES )i
21 HERUERELRETRELE ( CHBEREIIRESE ) B EA
22| 4B 15%PIE 2 B A ES )i
23 Hif  RemEmenSaRnEARE FEA RiEFa
24 Hop ISt Reme KB A
25 Hip  MERMERELNRITRESE B ES )i
26 @R CETI EANE SRR L EHE
%62 |\RtimpEey (EARRERR ) ETEESETNESNREA TEER
26D | —SRITEB AR S
26| S mMEBESATHBAIERE S BRI R R EE
26d | FigEEEN it REENERCINENR A EETNESNREESE
26e | IREIERITHBATMEAER
26F | REBEEERNEBERASPNERRE (BHPREERERN 15%
ZH)
21 | ERAEFREM ATLEAR _HEANGINRT/ASE CETL BRI EEH -
e
28 | ¥ CET1 BAMESINRME
29 |cETiEA 536,056
ATLIER : B .
30 | AT AT EAZEMEERRRGRE
31 Hep  REEAE AR RAER
32 Hep  REEAEIHEN A S EER
3B | BHATL BEXAFLE RN E L ENE
3 | mBARAMBASRTIHSE=SHEAN AT EAZE (T AGSEE
() AT1 EARRBIZE )
35 B - BB LG R A S F LA AR AT, E A EE
36 | EEMEZATN ATLEX
AT1ER : BEHR .
3T I REEASH ATI EAZRNRE
38

EERYEEN ATILERERE

-17 -




BANC OF AMERICA SECURITIES ASIA LIMITED

AREMBER
AR DB A5
o N e el
MAORH | SHWBUTEA
ik

39 RESEEFSBRELUMIEMEZTRETH ATL EXRBNFERERRE
(B 10%FIEZE )

40 REREFSBELUMIEMEBZRETH ATLEARBNEABELRRE

4 | EERATL AN e R R e R

42 EREFREN _RERUEINRMAE ATL ERFRIOEE R

4B |y ATl EANEEHEEE
44 AT1 &R

45 | —@EX (—REEX =CETIEA +ATIEX) 536,056

_HELX  RERERS

4 | ABERCREAZENERERGRE

4t Rt —REXZFLERIEL

B | BEAEANBASRTIRES SEEN_REAZE (Tt AGEEE
) REARIEIZE )

49 HE - B L TR ITREF LR RAL IR ELRIE

50 BERSAZRETNEERERE R —RBRTEZREREEHE

2 EEMRZAN_HRER

_REA  EENE

52 | REBASH_MREAZENRE

8 | BHERYEAEN_BEAZE

54 REBEFSBRELUMIEMEBERETHN _RELTRENFEAELRE
(B 10%FIE 28 )

B | REESERAHELUMISREEERTN _REAZTBNEABTARE
(BHRABHEER)
56 AR REANI S EER S CESHE

S6a | mElaERI A REANE DM BRSEY (BARRRERE ) BITEEE
EMEENEEATFEENRS

56b | BB (B AIREN) B 48(1)(g)EIREMB RS | Wi _BEANBHE SR

ST | T REANEE A

58 | =#EA
9 | mBEAME (BEX - —REX + _HBEX) 536,056
60 | mbsmniEsE 144,349

BARLEE (LERINMERENESLE)
61 CET1 &AHZH 371.36%

-18-




BANC OF AMERICA SECURITIES ASIA LIMITED

R EN
IR DA B A A
T AATBEEAETFREA/EN
HRIEH | 2E2RBTRE
&g
62 — BB AREER 371.36%
63 TR 371.36%
0 | MEREEEEAER (HEEFEALE MEBNEEEALE N 8E 3.33%
RS IEAE FILER )
65 Heb  BEEGEALLRER 2.5%
66 Hep : SRR EEMEEEARLEER 0.83%
67 o BRI ARSI E R R 0.00%
68 N RS A R AR G AR 44 T BT A0 CETL (A BB BRI 4 L) 360.03%
SEERERELE (LE(EEBHES) REEREAR )
69 | IxEEE CET1 BELE i H s
0 | SRR REARELER ES ) i H
1T | SEEERAEARELE FS ) i H
SRR PRV BNEE ( EPRINIERT )
2 | REEERAHERELIMISHESERTN CETLEAZE. ATl EAZE -
ROBEBAZEHIEEABARE
B REEEraBELIMISRESERITH CETl BAZRNEATARE -
A |\ mEEREEE ( HRERNETRIESE ) ANEH KiEH
S | HERUEREENEERESE ( DHREHNELRIESS ) TiEHA KiEH
FRET A ZRE AR B S AE R LR
76 HEMEI N ZHA A4 B BSC 5151ED STC 51454i% [ SEC-ERBA. SEC- -
SA J% SEC-FBA T iyt 4 ( FEFA_LIRAT )
7T | f£ BSC 5t& 3438 STC 51834 J% SEC-ERBA. SEC-SA J% SEC-FBA Falit A -
TRBEARNEES LR
8 | ABEHARBEANASR IRB 51854 ) SEC-IRBA FHIES ( FEA IR -
Al )
79 | % IRB :tE% J2 SEC-IRBA Falst A _READHIERES FIR -
SRS E AT AR E A
80 | SFLE WS AR CETL BRI 7T IE i KisHA
81 | mREM LI FAIA CETL f0£158 ( 751 RIBELRIISHIREB L IR ESci):: PNl
£ )
82 | SFAE LA ATL BEREIEHIE 7T IR -
83 | BREH LIRS ATL BRAEI5E ( 751 RIBELR I IEE B IR -
Z&)

-19-




BANC OF AMERICA SECURITIES ASIA LIMITED

T ER

F=u

HIE B AR A
EAFBEEA BT REARRKN
HPIEE | 2ERBTES
&

84 | BELE WA RE LI T IR

85 AR EJE_LIRIMAGIAZRELRIEER ( 51 RIEERPIBIIREZ L LR

Z# )

3.3 BRAZBHN L EAR

A EN T RN A = AR MBI B AR U8 e — A I E R B SR
A a e T FFENHA = BRI — e A AR

1| #EITA Banc of America Securities Asia Limited
5 iﬁfﬁﬁzﬂdﬁ% (1 CUSIP. ISIN Bk Bloomberg ¥ FA A Bt & 1) SR
E L)
3 | EHERE R s
BEIER
4 CEZEM e =) ey R WA A A A
5 (EZEM T =) ZiEyE AT WA — A A A
6 Al RN BB A R B AR A
7 TRE R (& L A 47 R ) Epliliie
8 Eiﬁ)ﬁ%i‘ﬂ%ﬁﬁ%&%ﬁ (A& &R, ReErsR o TN, T
9 | FEHEIHE KiE
10 | &5 48 J AR
11 | BRI A AR A= =
12 | R ARG E WIFR TRAME
13 JRET 2 H B’EFH
14 | ZEME B R e e 1 3847 N B B B’E
15 AR H . Sof e R H, DA AT R B ANt
16 1% A AT HE B ] H (nidg ) AN
LR RE
17 i 2 BT IS | R sl
18 IR AT AH B Fa ANt
19 AT IR e S A R’E
20 ARG . oI, B sl
21 R M T 2. e B At [ 5 R R’E
22 Ik R R A ERET
23 | TR AN T g R AN
24 A AT HE G, R S A ANt
25 A AT, A EES ANt
26 A TR, R A AN
27 v AT S, o) B AT 158 5 1 e ANt

-20 -




BANC OF AMERICA SECURITIES ASIA LIMITED

HRIAEEY
28 F7 AT HEA, ¥R IR I EE R R AN
29 FTHEA, H IR I B AT A 7 38
30 | JRAEHrEY w’E
31 EVRAE, TR FO il 5 7 18
32 FIRAE, 4R i
33 EVRAE, 7K A B 7 18
34 #7 B UEERRAE ,  F5AE 7% RI TR A ) AN
35 m%ﬁﬁﬂw A R (Fe I BB SR I B ) | R
36 T AN B AR B w’RE
37 %%,%%Kéﬁ%% 7 18
4. WEIASEETE A LR
4.1 JEBGINMESEE (DURNERE TRWAL ) BEFAZE A 3= B Ja oA 2 ) 1t 28 )5
TECEBENASTHSH
FVAEEER (D) | BARIEA JCCyB | FI RS 510 W AR T | 1 B HAAR 18T & A Lh =R | 106 &) HA A% 187 & AR B0ER
b A LY R Lo % TF%£5T
B
% Tt
| [BE 1.00% 6
o |H 0.00% 9
te k] 15
#aE 15 0.833% ;
5. fEFFLEE
5.1 KNFEIHR -FE FBENHA =T HEHE E AR BAE AR L 8 R a5 5 1) R 51 2R an
T
B RAE
JHH .1
£
1| BRAnBERRFENGSEERSE 553,365
2 | WaGAMEEGSE L, AEBEGANEUSMOSIT. Smt. (AR E R ina
1 o T P e -
3| B THMM M GIMEX R EEEEEARR BT EEER L RARA R BERMNE
A EEEMAENHERR -
4 HMATETEANNTRR 11,948
S| FHBRARERSNAR (NEERSREMELNEIRFES -
6| gHEEEEENERNRRE (NEEEEXNEREESRACESENE 86,000
6a | TREAREBITERROHEEERSRIBELBS TR -
7| HpbsE (1,405)
8 | IR RRBRERER 649,908

-21 -




BANC

OF AMERICA SECURITIES ASIA LIMITED

T ER

5. 2 fEFFEEER (“LR”)

HH

AR LA S
TR
—RCRF
AA=+H

TR LR AE SR
FRT
RO
=A=+—H

BE

RERAERAE

EERERARRAR (FTEEHITETESHNIRERE
RB(SFNEENREREARE  BEERETFR )

539,732

640,284

R BTE—REXSIRNEERE

(1,405)

(1,751)

RESMRARREREE (FT/ITETREWER SFT

538,327

638,533

T T EA A E AN BBA Y

FARMETESHYARNEERAS (WK, HRE
ERESEBRIFER / REEFEEE)

13,633

22,500

PRAEEDTA T B4 408 BR B 1E R R E BB AY i hn 258

11,948

12,960

ERRREH#TFHFIMARBEASHTEREEERERT
R OTAE T B H m Ay B

I - MTETESHREANRESBBHRB SN BRI

R PRI FHAREABTREFEEXZAEEME
Bt

9

RARREBHEGRIMEI RSN EREREE

10

iR REHEERAITETIESHNELRENERERES
e B AN B Y HR

11

TETRSNEENERARER

25,581

35,460

H1 SFT A K A&

12

ERERTREBES ETRBFEHET) K SFTAE
ol

13

i - SFT EEMFTHENR SRR KR EMIRRNFE

14

SFT ¥ /8 13 07 15 R g K 45

15

RERZ AR

16

B SFT B4 RBREEEE

Hito

BERRRIARER

17

EERSERINAREARERRHERE

86,000

18

R RERAEESERBEFLNAER

19

BERMKRIEE

86,000

'x

3k £t

-22 -




BANC OF AMERICA SECURITIES ASIA LIMITED

HRMIEER

20 | —fREA 536,056 535,154
20a | R EE RS RERERSFHFENNRBRERHE 649,908 673,993
20b | RS EEBE R EMEFSFHNRR

21 | AR EERS R ENEHSFHRBERN R BREESE 649,908 673,993
B R

22 | FERR LR 82.48% 79.40%

-23-




BANC OF AMERICA SECURITIES ASIA LIMITED

T ER

6. 15 Ak
6. 1 EALPEEE

Aoy R AR YA T kA A R
REFZFFENA=AH, AN WS E R

JEU

6. 2 15 FH B B A 8 e AR T IRAER A5 FH BB i O 2 B ——STC /%

BAER, EHwIr LB E AR

%0
CZERCREAH=TH
K CCF RIRMEBEHATE | O CCF RIRIE S AT | EBnmE SR & Hksin
i =)y e Bt AL N B B R AR A R
N WEGHRN | WEARERS | WEARERN | EEas ity | A
L B R SE R ﬁé%&; =N QE&; = | BE g-;;z ®N | BE gf;ﬁ_ FHh | gg%%ﬁz 9 g(f/;”? o
1| B EE AR R - - B} R
2 | A B R - ) i )
2a Horp: AR A AL - - } .
2b b AEAH A2 BLAT - - - _
3 | ZE R RRAT BRI - - } .
4 | SRAT AR 228,525 111,581 228,525 111,581 80,049 24
5 | FEIFE SRR 31 - 31 - 16 50
6 | VLRI AE - : B _
7 | SERERE T B ARG AR - - B .
8 | Bi&IEH - : B _
9 | LAESREHIIE LA Uitk - : B _
AT HIZE 5y 3EAT S BRURT 45 1) L i

A
10 | B FHARRASE - : B _
11 | FEEEEXK - - - }
12 | /Ao R R 4 D G A L - - - .

B
13 | AR R A - B } B}
14 | B S R R A - - - _
15 | 45t 228,556 111,581 228,556 111,581 80,065 24

-24 -




BANC OF AMERICA SECURITIES ASIA LIMITED

T ER

6. fEHJEF (FD

6.3 1% 1 A S 1) A J o M = ) (14045 YRR 7R s ——S TC R BRI

T¥Ex
“ECBIEAA=ETH
BIERR
GBS
A (2
RS | 0% i/(? 20% :02)5 50% 75% 1/(?0 150% | 250% | Ef | CCF &R
RS B E R EEFRE
IR HEET
BER )
1| B EREAREE - - - - -
2 | NEERREE - - - - -
2a | Hop o AR - - - - -
2b | Hep: AR - - - - -
fir
3 | ZERBRRTRAREE - - - - -
4 | SARBEE 300,013 40,093 - - -| 340,106
5 | B5EREREE 31 - - - 31
6 | sEEEREE - - - - -
7 | ErE st R R EE - - - - -
8 | ®2EHE - - - - -
9 | LIESRENTRUNG - - - - -
R ETHRS RNk
BRERT 3% ) B B I
10 | BEESERREE - - - - -
1| FERBER - - - ] )
12 | XEa L RREENE - - - - -
1t LR B
13 | sah E e - - - - -
14 | W ERNEARR - - - - -
EIE
15 | gzt 300,013 40,124 - - -| 340137

-25.-




BANC OF AMERICA SECURITIES ASIA LIMITED
T ER

7. BT {E R

7.1 BIUIRER

() F&ETSIRE o) BB 07 38 TR BB AR CB b R A2 5 3507 1) SRS AR B RR A1)

Tt
SR CERENA=TH
EHRIE
Wk | A | e E?{;ﬁ;@; S
WEEA | OEE | ERMK | BmERREN | DR | e
7}’(?% ?% a - 12 #H
AT
JEFGRf
1 | SA-CCR #t5: (HRfTAE T A - - 1.4 - -
HHD
1a | BT B ARIE Tk 13,633 | 97,948 - 111, 581 29, 494
2 | IMM(CCR)#H%i% - - - -
3 | BHHE CHREBRMERLS) - -
4 | W CRHABHRERS) - -
5 | JARE EHRERMERS) - -
6 | #8&r 29, 494
(b) 1EHIME{EFTE (CVA) BAER
+3E5T
CERCFENH=TH
IR ARAS B
R AT EAE N A B o R g AR
i) EAD
ff FH &4k CVA H RS CVA B AT R iF4aE 4l & - -
1| () BUSE O R RS i@ D 18D -
2| (i) 2R RGE (FAMFE R CGEmAD %) -
3| AR CVA J7ikETE CVA B AR BRI FEst Eal & 25,581 5,814
4| #EET 25,581 5,814

- 26 -



BANC OF AMERICA SECURITIES ASIA LIMITED

T ER

() % ja JE RN F2 JE b b B 1) 4 1) 3 7 7y 0 o JBL o 1) JEL R A s (Bt e e 52 ) 36 7 1 Ja R
PERRAN) ——STC 5

T3t

R
165
; o
puid g izt
BT O 110 | 05 |35 | 5o |75 | 100|150 | 250 | Othe | oy
RS it
T
JE &
s

1| B ERE A -1 - - - - - - - - - -
2 | A AR A -1 - -1 - - - - - - - -
2a | i KB EAL -1 - - - - - - - - - -
2b | P JEARMABEL | -] - - - - - - - - - -
3 | ZE BT EIRKE -1 - - - - - - - - - -
4 | SRAT B A -| -| 87657 | - 23924 - - - - - 111,581
5 | wEFE SRR -1 - -1 - - - - . - - _
6 | EFEE A -1 - - - - - - - - - -
7

8

9

.

iag

S L |- |- B Y )
B T e R | - | - e e -

B E R -l - -l - - - - - - - -

10 | A8 3 3 R B A 3 1 A | |- - - ) ) ) ) )
S i A

11 | 3 35 RS0 E KRB K R |- - - i i i i i
#

12 | 44zt -| -| 87657 | -| 23924 - - - - -] 111,581

(d) 1E A% T 078 8 B B it BB YE (BT R SHFIIERN GBS E) K
i i 2K

ﬁé\:%'?:%éfﬁf\ﬁ =H, ARRE SRR AT I8 TR P ) R AR A AR
i o
(e) fEHMBATA TAAGRY
PR TFENA=H, RAEN G BT A T RS
(f) S e 5y S8 U5 1) SRR 7 4
R R TRENAZH, RN AW AT RS 5 T BB A

-27-



BANC OF AMERICA SECURITIES ASIA LIMITED

T ER
8. e ZF R K

RTEOERFEAR=TH, AAE WAL TR SR .

9. ThizE ks

9.1 E1EIKE

35 Al fE—STC FHHLIL

F=T

“%F FAA=H

JE RS

ERER

TR (—AREMRFIERER)
IRIERPE (—ARESFIFERIR)
HME (BiFES) B
PG EN A

33,291

5,677

HAtERR

O© 00 N O O

SR ACSES

T M E S

Hith 5%k
RS

&
EI.I:

38,968

-28 -




BANC OF AMERICA SECURITIES ASIA LIMITED

T ER

10. PR fECHE

oy AEERAT R ARAE
HEZETL
—E_BEAA=TH drathy i
$RAT B i SR A oL
HSEA T 240,971 - - 240,971
£ (42%) 230,966 - 230,966
i K HB[E 95 B K 309,776 309,776
—FEEE (56%) 309,776 309,776
“amy 240,971 309,776 - - 550,747
B EERAT RS
EY
—EF-NFEFZA=+—H JEERAT dE&mh
SRAT B i SR L B HEEY
FHER K 289,178 289,178
~SE (49%) 279,082 - - 279,082
nn K Hb[E 95 B K - 285,345 10 285,355
-FEE (50%) - 285,345 - 285,345
A 289,178 285,345 - 10 574,533
A RE I BRI AT 2 7 B e & SR B i M I o3, 6 e BEAE ) 3 P 7

ﬂ?kﬁﬁﬂ

W%I%ﬁEWAE@ﬁﬁﬁﬂﬁ 55T FHER

P o

11 B3R, #GR, Ji e G A 8

R TRFENAZAH, A A AT B R B B ) B A A
12. ol B

AR TFEENA=AH, AR AR ) E E .

13. P BN SEFS
pA—

%

-29.-

TEENAZAH, AR WAL S

giRs . S, AR 4 OR N P [ B
15 HSRAT RIS h AT A Hh i HL A =] A2 B o5 — B

LEEAAE, i
FU) o it 2 )L P A

RERE r 2 a3, (57 DU B4




BANC OF AMERICA SECURITIES ASIA LIMITED

B R H AR A B A T A .

A BASAL H B A 4L7E 3 O H) TLIAYA S, K78 BDR 16(FE)(1)(b) fF ik 8 AH B 4 A B3 4% T B A 2B Ak M 1%
PERATTATHI . IEE 2, BASAL A4 &R & R Bk E .

PR G BASAL HIRASEE A W] AR ul B 12, $5 1 w7 LR )3 AT 795 350 i 38 AR T A A T 3 A B T L) s B M B
G

http://investor.bankofamerica.com/phoenix.zhtml?c=71595&p=subsidiaries#fbid=eDBVweHpCCU

BT A R A S, GBS AR T R RN A (IR BASAL 1A MiA7E B O B ISH s 17 o s iy
Wik .

-30-

T FEE R

14. Bl fis

) A1 8 2 A R A TR AN A SRR A e 2 Pl b, BRI .

wr ARE B R W Hf i

EES

AR ZFRIEANA=1H

B % E 236,851 232 366 1,606 311,682 10 550,747
Bl £ 4% (552,203) (502) 1) (552,706)
FEE A 753,817 441,010 1,194,827
S (438,162) (748,890) (1,187,052)
Z B/ (T BR) N 303 232 (136) 1,606 3,802 9 5,816

WL RN BT T wm m

BXt
REF—NF+=-H=1+—H
B E 286,174 244 385 1,581 286,128 21 574,533
BTN g =Ny (574,478) (502) - 1) (574,981)
B A 425,391 - 140,740 566,131
IR (138,259) (427 ,516) (565,775)

2 9R/ (R IR T (1,172) 244 (117) 1,581 (648) 20 (92)
REZFEZRENA=ZAH ARRENE AR TSRS

15. 2ER R &R P sR 1T PR =

BASAL ANTEA Bk R & PE R ERAT 4 F5 M ZERAEZE N .

EHEH

WA (SRAT3E (3KFR) B1RD) ("BDR") 16(2)(a) 45 (117 H., BASAL L3 48 R IR 2%, A0i 7 o (R i 18 1


http://investor.bankofamerica.com/phoenix.zhtml?c=71595&p=subsidiaries#fbid=eDBVweHpCCU

	中期財務披露報表 截至二零二零年六月三十日止年度
	內容
	簡明全面收益表 (未經審核) 截至二零二零年六月三十日止
	簡明資產負債表 (未經審核) 二零二零年六月三十日結算
	簡明權益變動報表 (未經審核) 二零二零年六月三十日結算
	簡明現金流量表 (未經審核) 二零二零年六月三十日結算
	中期財務披露報表附註 (未經審核)
	1. 一般資料
	2. 編製基礎
	3. 利息淨收入
	4. 費用及佣金支出
	5. 買賣活動淨支出
	6. 其他營業收入
	7. 營業支出
	8. 稅項
	(甲) 在全面收益表支銷之稅項如下：
	(乙) 本公司除稅前溢利之稅項與假若採用本公司本土國家之稅率而計算之理論稅額之差額如下：

	9. 遞延稅項資產
	10. 現金及銀行結餘
	11. 以公平價值於收益表列賬之金融資產
	12. 衍生金融工具
	13. 其他負債
	14. 其他儲備
	15. 與集團公司之結餘
	16. 有關連人士之交易
	(甲) 收益項目
	附註：
	(乙) 衍生工具交易項目

	17. 或然負債及承擔

	補充財務資料
	1.主要審慎比率:
	2. 風險加權數額概覽
	3. 資本組成
	3.1 財務報表和合併的監管範圍
	3.2 監管資本組成項目與簡明資產負債表的對帳
	3.3資本票據的主要特點
	監管處理方法
	票息 / 股息


	4. 逆周期緩衝資本比率
	4.1 風險加權金額（以下簡稱「RWA」）與私營企業信貸風險相關的地理分類

	5．槓杆比率
	5.1本公司於二零二零年六月三十日簡明資產負債表與槓桿比率風險承擔量度的對帳列表如下:
	5.2槓杆比率 (“LR”)

	6．信用風險
	6.1量化披露
	6.2信用風險承擔及認可減低信用風險措施的影響──STC計算法
	6.3按資產類別和按風險權重劃分的信用風險承擔──STC計算法

	7. 對手方信用風險
	7.1量化披露
	(a)按計算法劃分的對手方違責風險的風險承擔（對中央交易對手方的風險承擔除外）
	(b)信用估值調整（CVA）資本要求
	(c) 按資產類別和按風險權重劃分的對手方違責風險的風險承擔（對中央交易對手方的風險承擔除外）──STC計算法
	(d) 作為對手方違責風險的風險承擔（包括經中央交易對手方結算的合約或交易者）的抵押品組成
	(e) 信用相關衍生工具合約
	(f) 對中央交易對手方的風險承擔


	8. 證券化類別風險承擔
	9. 市場風險
	9.1量化披露

	10. 國際債權
	11. 貸款，墊款，逾期及經重組資產
	12. 收回之資產
	13. 中國內地業務
	14. 貨幣風險
	15. 全球系統性風險銀行披露
	合規聲明






