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( 119,536) ( 91,027)
( 123,386) ( 98,552)
( 58462) ( 54,.216)
(___ 315) .
(_301,699) (_243,795)
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REHF B E U 90,830 83,906
E 4 12,769 19,352
220,470 222,108
FEREER
2 & (__22,296) (__25,038)
$198174 $ 197,070
(Z) ZBBEH P AREHEILRAAREMHMBE R
1084 & 1074 5
RuayHz (BK)
O $133,704 $117,872
& % 1,164 8,810
BREAKLZHRE 70,923 25,356
PTA M A RRE & ( 2,077) 4,013
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S A2 F R
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BREXARKHBHARDLEBEL AU ATE 8 &8 20k
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() URDABREHEZ LRGN AL EEFEEH
ST A FEFLETHAMRMBEE > AUAFLTH 2 NHRE
BARBE X2RIXHAABHRERFOLEZTIE SR FEL
THAHRBIEH I EAM ST ENABEE Ad# -
ERAFELGETAX S B&H AW - AEX N & 3TH
BBEHRBERETHEERTABRTEZ NHRE ERERREATR
BEEBAZANATTHRHGE  RBLRITEFELTH LAHR
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18 £ % K~ FEREZBENWIAIHEED  CARZTHRTIHIH
A2 o

BAREFETHZ oM T AN RS8BT B2 N AEE %
BHEBREEFRXHFHFRERSGT - BB FBERBTAARSFZ AALMGEHE
TLBAEATE L EAAREREAMNZABRIEIHRE N LEBHE - B
SERENRERUAEALFBERE > CENET A A A8 TR T
BERERABRAFEDF -

AQNASTAMRT AL A ELTHOMRESE > B XL T 5B %
BARBEE WwREFETHERITHRLEEE  AEIBRLSHYRLTE
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1.

E)2ABREEN - NEAMARE L2 ABAHEZ LT A
ARAEHER R
10841258318
% % % 4 i MEZTANFERZEMT € A2 X
BT HZRER X6 ANAlBEEH A4
A HI(B T 58 | (F2%8) | (% 3 %8)
EARMIESTEN BT S
# -3
BB BN BEEE
ZABEE
MHEBEBE AL
BEEEZ BT
)3
EHLE $ 39,421,655 | $ - 1% 39421,655 | $ -
HHEKRE 100,209 - 100,209 -
EREHRE 278,674 278,674 - .
Az iEn 16,065 16,065 - i
B EHER
2 22,335 - 22,335 -
RALBE S 73,047 - 73,047 -
H@ABEABEELNL
BHEEzZLREA
BERE 96,477 62,147 - 34,330
EHE/E 24,990,119 - 24,990,119 -
FHMEATANSBH S
) y:3
W% B BdE A B
HmEZLBEA
AR 7,544 - 7,544 -
RALRE L 821,060 - - 821,060
& &
TRl RAR B AEA
wEZLRAH
AT R 8,417 - 8,417 -
1074128318
% F B 4 i MEBTANREFEXZERT| & A 2 & 7
) BTHIRBBE BB A A B R AR
4 HI(F 1 F®) (B 25%8) (%3 %4m)
EHMIESTAE N SR L
A )3
BBBEEHAABEEE
2 eREAE
A BBBERELL
BH#EZLBRYE
E
ZAERE $ 36,577,079 | $ - | % 36577079 | $ -
BERE 16,544 16,544 - -
P Tk 1,127 1,127 - -
BEAEHER
4 17,177 - 17,177 -
RALRE S 49,340 - 49,340 -

(#RE)
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(A% &)

1074128318
= i B “ i MEZTARFERZEAT & A2 K T
! : : BTG ZHMEBR B0 A A B EH A H
A HI(F 1 58) |(BF2%8) (%3 58)
FBEABLGSE BTN
BlaEExLMEL
BEHRE $ 67,315 | $ 34,048 | $ -1 8 33,267
HHI%E 23,799,397 - 23,799,397 -
FHEMTANRSBE S
& y:3
HEEBB B OB
HEZABEA
A TR 10,123 - 10,123 -
RALRE S 940,492 - - 940,492
2 &
BEEBEAEAABE
BEZALBRAM
AT A 13,187 - 13,187

2. Bl1Emug2%58Mzsa
AnE 108 B 107 $ K &% 1 580 E 2 %m0 18 0B%
BEMBRZEL -
3. AR TEURNEIERNABEHEZ R
108 4 &

BB EHENS B B K F
ABEH E X £ & F A
& & F A T A T B # X T B & 3t
SEAARER $ 940,492 $ 33,267 $ 973,759
ARG R SN
EHEZLBEAE
L -G-Ri g E ( 632) - ( 632)
FBHEELSE R
wENBEBTEZ
4 E A REHAR
% - 1,063 1,063
% g 680,300 - 680,300
-3 > (___799,100) - (___799,100)
#RERER $ 821,060 $ 34330 $ 855,390
MERAFHRE A
AN HNIE SR
ZEFEERETRA
E= - EN $ 282 $ - $ 282
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107 + B

% ik -y A A A T A B % T A 4 Eis
AR BB $ 1,131,755 $ 30,935 $ 1,162,690
HiBB R A ABEE

EXZLBAERGIE

#EH 3,037 - 3,037
EBHEMELSBEEN

RBEEEZLBE

EXAEHRBE - 2,332 2,332
4 H 1,095,700 - 1,095,700
4 ’n\ (__1,290,000) - (_1,290,000)
£ $ 940492 $ 33267 $ 973,759
ﬁ#&ﬁﬁ% 5 E R M

ERANBREZEF

BERERANZRBER § 1,637 $ - $ 1,637

FR2FBLOABAHEZITFREIMABMAMA

4 B T H B A F*+ E H W AR B AN #

FTALRE-FEZIHRLSY RERENRL BBRZITHEHNRRAY
FRtTH R RARRELARE  EUTRBSE
REHEFERRBZITRFE SRR -

B o] #3805 F RAEAEE B P ORI FHE TIEK o

BNEAKE REREIIE HREZHBTAL KA
A R 2 AR B RATICR o

B g B R AR E F P ORBZHEELETE TBR -

BALET () AHAEE L2FVETHBETREREE P o)
AR R ot BB EEHEN EE -

S ET (M) FAKRE 2FERTAARBIELE TIBH -

BlEFEHEARSR RERNEWRZ  HPRKZTHREHNFERLY
FAsTH EAHARRALARE  BUATRESL
RHHFERRBRZIITRELS IR -
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BRERERE
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AR THREHNAMZFLERT &40 F
Mg AR R B I08F128518] L [E K R T[ mi o~ mom
AXAREEBERB|Z N A B A wE %AW MR BN R
PTA £ 7T &
RA S BE D $ 821,060 |RAABWA|(DITRE 0.193%~0.985% |#F HERS » A
* & & A%
(2)1% M LR 2. 81 25bp~235bp  |fZ R AR EBA S
AR RIR
54 4T S
BEEE 34,330 | 3% % (Ayrsytir g % 10%~30%  |FeptEdr{g 245
2 AAR {EARAK
P} B Xi-§ o 0.990%~1.120% | B 1& $ fE A5
NRBEERS
REAE M A KM N107F12A3118 OB OH #F X X & - w AN @ &
SEEE T EBZ N AEMA BOE W ANH@ A
PTA AT &
AR $ 940492 |RAERFHMR|VITRE 0.182%~1.200% |4 B.%= &% > N4
® 18 1 A1
(2)1% A R R B 25bp~235bp |1z A R BB A S
RABAERIR
ML SRE R
BERE 33,267 |% % % M)m s E £ 10%~30% |MeHHIEEHG
2 RARAEARA
QB 3E 1.000%~1.120% | R AZ i#18 tb Ak S -
ARBETH

NRBEAFENE 3SERZIFBE AR
TEXPEEFEABELIDOABEKRE > 282

A e
RORCE MR SRR
e E R
HAEHRAERERRAELEMLEZINAEHA

-

A 2 N -
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7. HE 3 HERZLOABEH T 2ABAHESE TS RKBEZ
BB o A
FARAHLBIAZINARBEEHRESE  BERAR
Az3REELXFRLBTEESRTIBIERAA - 418 5 #
AE3FBR2eMIA ERXRLULY AU AMBELL
EREZHE LT

@ E X TFIAAMAEGAARANAL

* R LR

108 =12 A 31 B

%2

REesaEAE R E | AL $ - $ 125

1bp

BREHRE EyHIT ) Lg% - 858

mE | 10%

W kR TFTIOABEEHRENAMES

& A By T eln a8 o mE A%
107 =12 A 31 8
iz
WA h R A v & | wres | S - | 0§ 17
1bp
FEre A | e : 832
mE | 10%

RApra FABRFAMGEEHAIEXCABEZES LB AE
GREFAEREZIATREZIRANSLHE AT BRI E MG
EEMIAEZNABEL—MBALBRABEZABZE L&
EREE-—GANEYHAMAELAZIPE L ARAFE A28 H
PER G REMMAEE -
(W) 48 T B2 46 4

1084124318 1074124318
ERRE R
BBPBBEAIAREEE
e B B4 A AR
A E $ 40,740,589 $37,611,882
HRHRRAEEZ BT
A (3£1) 1,697,139 2,368,146
(#KRRA)
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(AR R )

107%128318

108412431 8

FHBHLE OB BN B

B EZ42HE A

METARE $ 96477

EHTAERE 24,990,119
S RkB 1R
BB BB AABEEE 8,417
HWMHEHERAEE (322) 58,917,869
R EEEH 812,471
1l BRBEGRASTHLRANTRES ~ HFREAT

HAB 3MEAXEEAER

q

EELE L R

$ 67,315
23,799,397
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HRHEAEE A ABRLEAREE  AQ2ARY "THEFHREE G
EEMREBEHIERAGREY - & "HERETEY BEE
BRI BRETEEER

ARG ZRABREEAEER  TESARRARYH T » XA
BRREERITHER ST BROKE  BRPE® - HF - BEER
EHRWEREREN HhEFCHERLERRESLALR  AEBELE
MAHEBUHRBRETRE  ARAEHEEIREN TR > BT F
mE OLEIRETERE AR AERZISLF o

(Z) AR %2 H &

1. 8 RAK
ARG CUHHARHJHAREPZHEME - BHEERKILER
TRATEMNE HE-—ELH B ZP2EABRAREYREAE

%ﬁﬂi&%&ﬁ%ﬁﬂ°%iﬁéz%mﬂ%%ﬁﬁ%’@
HERETIHERE HEREERAEZ SEMNZTHAE
MIFEXHFHFHORREE BAEEABEIE#HAR H o8B
B RHGBHEEBRARIHFILARAL N EAKRRKRS2
RHHF > BT AMRE - RAIFEIL s R g (L
WRER L) K% -
2. WG R K
ANNBBEHPRALHGEGH M LEER - F8Y
FATRY TSI AFMBERSIRE - PR LLES
PLAARENE MAH LR LTEABEABRETERL I AY
BB ERESK AT EXILE
HBEBRBTHRAR RE0ORRETHEFMPFLEL RS
EMAAGEALS  BREHE R EIRE -~ PRI - 2EMREE
AREETTHRAR - FAEL LSBT AN I LS G EL
NERHIHELREE AR A EZHE L -
3. FE AR
HBERFERR A2 5B EHATAHBMRERFE
FH OB EFAAKRE  SHHHMABERARALATREAZ L
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HERH g RBABBEESF L ZRA - EH
B2 AHmE - RAERATER - B AR N 28 4 B A
B 2 RS BRIGESEZ 22N -
4. REHERB
MBMBEBRELKEEZEELNMHET LT Rz omaB £

EAFLEE  LHAFAFARAERIALMAT K o &t
EAREFE - RA2AANBAELARGHEARERE > AHERE
EURGEEY S T é # % mLﬁﬁfiﬂF“;t‘ﬁ%%J 3T
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(m) BB AR 8% &
1. 5 R R &

BERAERBRGHEEAFARIGHTEERAH R E AN B 2B
ERBR - LS BERERZIRBA BAAZYEAL - #HF2
BHEERAREN HAXRBEAALZLRAR  TAEHRLBH
B HGHFREHYEARABREREATSZYXTEHRAK -

2. g AR

THBRRAELBR T EBREAARABMBTHERRER
g Bl FECBEEELSBREY I RETAAEEANR
ANFERABROAR -

3. fFERK

ERBRGERABRRXFATE L XS ER £ > B k4
RER NEFHEREZYABRIITES > RELBAZRAR -

4. KRR

AOHERAERSEEIRTAGRIAAFTREUAREET S

BITAHIBEFRTHRAZLZ AR -
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BATANEREA REBMASBETA - TERLBH LIRS
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A BEMKR - % AREEIRRE LR ER LN H1E 5 & s
HMoBE— % - EETRALECTARE LEBESEMEHE
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T 5 R R
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R)BEHBLEKE
AXNEATEREZRATERBRETE RS > A
BIERBRGBEEN v -
HORGERARBEELBREAIRE
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™ AFH
RYBEHBLEKXE
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WA R
WHBRERBEUARBER "2 54BN AT A B LR
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B)F#EHFEDEE - -HEHFAIMELESLRABHBLERLARE
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G BB EABUREGFMED —F  EREND AR KT FH o
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OB THREIR SR > B A RK -
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4. BMEBAERBEAZIHE
BHEARAIBUANEORE LV BAZRELE
MR %A = 7B R 18 2 HAp R
(1) & # # % ( Probability of Default, PD) :
HEBABHZHRE -

18R AT AR K S

(2) # 448 % % (Loss Given Default, LGD): 4§ # 47 AR X §
HFRLEH8  SBUBFRELZERA  REEFERZ
BERF -

(3) E # w2 %8 (Exposure at Default, EAD) © #5# /7 A sk X

HHFELEROTY  THERMZIF AN LR B LA -
EFXABRBERAB A (ECL) =24 # % (PD) *
#HBAE (LGD) *# 4% k3 (EAD) -
5. ABEHERIFE

(1) & 12 ¥ %

ASLENHERBASZ EFRAMNERBE B A% B
-

BARXNKELCH IR IMUE AR R NI 0448

A EEPRAFTZ MEBERL S5 &H - 5%F
G~ BAREN CFHELR EEBRRBRESLSTERS
WIE B -

QY EHTHBLZE

"\

KIS ABRBRERFERBIIFEER > L3 A
FEFCEEZALELEEN AR BHALE AR

K2
(€£) EAMBRRIEETREE
1 W5 AR

TR T LFERANE - BRABHORE - A3 4% FH

ZRBEYFTEEIZREBHERE B FEBHE - PVBP

( Price Value of a Basis Point » & # DV01 » PV01) & Greek

B RA B THAER L 0.01% BESFH XM HE S 2
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NABETHESZ2 Y TN EHEEA001% HAR2HARAEY S
MU ZHBRE AT (L ¥FT):

108412H318
FHEEEE B4 0.01%%
cEmLA B & B (F ) NABRMPE

z % $ 39,460,300 0.0846 $ 333
% A 24,772,49 27380 6,880

1074128318

FHEEME B4H 0.01%H
&Rk an B 48 i) B/( # ) MABEHPE
S $ 36,611,700 0.0843 $ 308
' 23,500,665 2.6448 6,081

BRADZHZANZBBEIN T HHH BT LB H T
BEFHR ZAHRAEFTTHRXHAKRTBIIAE > T H#
BMAARBEEREE ZRAKERBEIRE oA ER - -FE
RBBREAEFME  THEOBRBTEBRISLENL - ARy
MEAREEFAAB AN ETHEREE T/ -

12 A R &
(1) A2 AR RKKEKA
ANEAHEBFERZ BB TRERRAIFH XA F £
RRBITAEHNRBMERADIFAEARK - ADIAREN

EAERAKRES  BMEEREIZRTES > L2850 3

EREPREAEZHEHRSH-108 & 107 12 f 31 8 &

FTFERBARER S E S A4 R 7041%K 64.05% - 3 1%

TAHARE FAHE FBREBLARAEMAEE - TR

HAROT RO > AQXRBFENE E M BB 34 L ERE

BRAERERZIHEAN > EFRBFRALXIZEARAKL > K

PRERRXERERESBAYN AL EHERDZD>AIEH -
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2

ANERINEBLBEEAZIRRERA AR LR %5
HhEEABRABSERTAZIKRBEME MEE B &
BMHREMBEZLSARSA -

ANE 108 £ & 107 £ 12 A 31 B BAE & afE &4 2
ARRZBERZRBEZLSHELE» A A 85,695 18 ¥ T &
79433 s ¥ v (B AKRAL A A 39,147 158 ¥ T & 36,972
BEA) AN EREEABTEAZ R ZAINDN AT RHE
B ANABERLBBA  ARZLONLHEEFAKE AR
Rent# THARRSERSBRNSGHLHE - BR
FEHRECABRBALERGRIRALER TS A T LB HEE
FHRHEARSBRHLSHNLERT  THLABELTREF L2 &
AERERESHR -
theE BAE R 2 8 F

s
%»

2

108 + K
Bl oo WO R O% - B MR A KR (Zxem
DEATARR
EEEE 7]
B gz s
FOHR MM O S MM RRARMEBR KRIEEN
1 2 /@ A FEAEAHER MUERAHX SRAFIORMN M2 maws
REEAEL CRERAR) (EHRARE) KRB 2 AR 2 E & 3t
WA $ 183,575 $ - $ - $ 183,575 $ 623,746 $ 807,321
#£ 5 11,054 - - 11,054 - 11,054
T REeRNATER
AR & EHRT R M
FEAE HE R R TR
o RERIIZRE
£ - - - - ( 5904) ¢ 5,904 )
BEBR $ 194,629 $ - $ - $ 194,629 $_ 617,842 $ 812471
107 = &
B M & W% R B 9% - BM A ORR A KRTEALB
DERAFG
BEEH R
R
HOR MM OF R B M RKERMER WRSEAS
1 2 8 B HESAHA BMERAHX SENFEO®RM w: Raps
BMERALA CGRERZRHA) (SERMHE) REMN2RE 2HHB LE 2> it
WAk $ 171,655 $ - $ - $ 171,655 $ 622,986 $ 794,641
# 7 11,920 - - 11,920 - 11,920
T RECBNATAN
R & E R R
F2 15 4 W OT B R 3T 98
*; RARRIIZEAE
£ - - - - 760 760
KRR $ 183,575 $ : $ - $_ 183,575 $_ 623,746 $ 807321
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2 F B R o B
108 £ 12 A 31 &

# 5t
Stage 1
124 B B4 #

# 1= % )3
Stage 3
g # M B oA R A

Stage 2
g M M %

R # % £ R ¥ %X £ A B % £ RA#E & 3t
HEER
M SR A-B $ 6,665,500 $ - $ - $ - $ 6,665,500
M4 %8 C-D 32,643,600 - - - 32,643,600
M E R E - - - - .
KR A $ 39,309,100 $ - $ - $ $ 39,309,100
BRI $ 194,629 $ - $ - $ - $ 194,629
wTEEeBNTE
FHERAERRT
By B4R 15 R
iR EME ) B
& F BT 2 MAR 617,842 - - - 617,842
w3 $ 812,471 $ - $ - $ - $ 812471
107 s 12 4 31 8
E:d 7k # 1z & y:3
Stage 1 Stage 2 Stage 3
12 A®RE % & & M % & #5 M B oA K4 ®
R B X £ R B % £ B B % R ME o 3
HEER
MEE & A-B $ 7,701,500 $ - $ - $ - $ 7,701,500
M8 CD 29,550,300 - - - 29,550,300
W4 R E - - - - -
YR R $ 37,251,800 $ - $ - $ - $ 37.251.800
48 AR $ 183,575 $ - $ - $ - $ 183575
wTESEBRADTE
FHEBREHREY]
R AR
RIREEME B
& EAILF 2 AR 623,746 - - - 623,746
#® 3t $ 807321 $ - $ - $ - $ 807321

FHEABRBAILZ I EZERBABRRAER 4 H

108412831 1 10745128318
¥ %48 3% 4 o S4B 8 B
E2oWEAE
TAET A (KRIEEBR)
E & T $ 7,544 $ 10123
A LREAE
ZHERE 39,421,655 36,577,079
HHKRE 100,209 -
NEF ()RS 278,674 16,544
R REHEARE 22,335 17,177
Ao HZB%E 16,065 1,127
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ReeLmEAE
B2 ONEE 2PN
EAERHAEY
BAREHREE T
CL X AR
AN 3t

BBEERSE BN
=%
A

ABEEEEZ &8

A

METARE

QR AXAERRMKE

108412H31 48

107124318

$ 821,060

73,047

40,740,589

96,477

$40,837,066

i

$ 940,492

49,340

37,611,882

67,315

$37,679,197

EIAAEER AR ABGUETEEHAB A ABASL
EFHREANPAZERBEZLHLEFILHEL - T LB BF LR
HRHBABEEITRN A RELBA SIS BHEASRSE Z
FERIRFEMNZIFTETY LA BEMIEHHY
ZREHE AR Z B E T A8 M
BORBEARREARBEETZIRL - AARZARKRES

BREBATEH AR

EP2HYM AL EBAFRKESEEHZHE

PN

AMERYAF-FEF AT - ABHALTR S -
k) 108 £ 4107 412 3 31 B AR ES 22
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KB BHAY B K B B 5 K % B — F
$ 600,000 $ 289 $ 1,718 (% 616)
300,000 - 451 1,800)
$ 900,000 $ 289 $ 2169 ($ 2,416)
$ 600,000 $ - $ 1,814 $ 898
300,000 - 2,240 22

$ 900,000 $ - $ 4054 $ 920
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