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109 # 12 % 31 p

Wanmy |EERCEE R
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L%:d o) L% :d o) L% q by
FA AR OR) 2 10,837,211 | 21.43% 0.00% 10,837,211 | 21.43%
EHAERFTC) P 75,356,187 25.00% 0.00% 75,356,187| 25.00%
EHBLERFT(R)S P 71,250,000 21.43% 0.00% 71,250,000 | 21.43%
AP FEMOR)D S 24,511,000 49.12% 0.00% 24,511,000 49.12%
"% i BERTEHEFCL)SF 30,000,000 | 100.00% 0.00% 30,000,000 | 100.00%
& %\ FIEHRFTCOR)2 7 121,059,057 | 25.00% 0.00%| 121,059,057 25.00%
* BT RS 45,600,000 | 30.00% 0.00% 45,600,000 | 30.00%
?1} Wi RO S F 67,500,000 | 45.00% 0.00% 67,500,000 | 45.00%
2 %& T C S P 31,500,000 45.00% 0.00% 31,500,000 45.00%
Frp ?r G A 67,500,000 | 45.00% 0.00% 67,500,000 | 45.00%
3 ABET(R)DP 14,800,000 | 37.00% 0.00% 14,800,000 | 37.00%
TEOR) = P 41,136,798 | 27.36% 0.00% 41,136,798 | 27.36%
EREBLOR)LF 14,185,923 | 36.22% 0.00% 14,185,923 | 36.22%
Rizal Commercial Banking Corporation 452,018,582 | 23.35% 0.00%| 452,018,582 | 23.35%
PT Bank Mayapada Internasional Tbk. 2,550,766,676| 37.33% 0.00% | 2,550,766,676 | 37.33%
BAERE- ()P 67,500,000| 45.00% 0.00% 67,500,000| 45.00%
2ERE - ()P 67,500,000| 45.00% 0.00% 67,500,000| 45.00%
RERG LA R L Ea P - 50.00% 0.00% - 50.00%
B?]%\ A ﬁ—‘éﬁ FREEF( ) - 24.50% 0.00% - 24.50%
A% l??]%\ AEEGF AP - 100.00% 0.00% - 100.00%
% FlE £ 3)3 af - 100.00% 0.00% - 100.00%
Tf Flogc BERmagEnryiad 1,470,000 | 49.00% 0.00% 1,470,000 | 49.00%
Cathay Woolgate Exchange Holding 1 Limited 326,700,000 | 100.00% 0.00%| 326,700,000 | 100.00%
Cathay Woolgate Exchange Holding 2 Limited 3,300,000 | 100.00% 0.00% 3,300,000 | 100.00%
Cathay Walbrook Holding 1 Limited 213,750,000 | 100.00% 0.00%| 213,750,000 100.00%
Cathay Walbrook Holding 2 Limited 11,250,000 | 100.00% 0.00% 11,250,000 | 100.00%
Conning Holdings Limited 2,029,287 | 100.00% 0.00% 2,029,287 | 100.00%
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T e 5 5E 69,178,243 82,467,914 74,970,469 81,845,945 70,613,079
L ARTAL | 6282949269 5850,011,560|  5437,465,863]  5,116,300,938)  4,717,764,496
LR% LT A 2,200,691 1,743,932 1,518,910 758,458 738,779
T EET 29,453,426 32,271,269 32,381,622 31,077,311 29,498,116
BT A 44,070,838 41,346,899 44,044,960 46,272,945 49,045,554
B FA (o) 732,586,557 675,730,248 625,680,600 610,855,079 540,529,378
TR AT 7,675,559,325|  7,085,623,506|  6,391,394,629|  6,097,654,561|  5,556,950,474
e 5T 30,171,547 30,964,602 32,822,268 25,235,969 24,352,689
LT bt 91,826,925 83,005,228 97,499,106 76,104,658 67,028,652
E T WY
B L s 6,085,533,922|  5,683,423,989|  5,313,166,664| 4,944,291,611|  4,567,324,451
e
T 56,245 233,871 225277 472,002 424226
2 pf (o) 746,844,205 693,477,828 585,551,888 610,368,958 533,836,536
 |am 6,954,432,844|  6,491,105,518|  6,029,265203|  5,656,473,198  5,192,966,554
PRI i (3x=z) 6,491,105,518|  6,029,265,203|  5,656,473,198|  5,192,966,554
A 58,515,274 58,515,274 57,265,274 53,065,274 53,065,274
P 60,606,533 60,607,456 51,535,925 13,767,663 13,767,663
A fie 416,092,528 364,423,657 331,036,962 326,660,113 298,348,294
G A et (3z2) 364,423,657 331,036,962 316,679,364 290,369,975
TE R 178,513,029 105,072,396 (83,245,452) 42,094,995 42,094,995
Sp | 7,399,117 5,899,205 5,536,717 5,593,318 5,593,318
' A fie 721,126,481 594,517,988 362,129,426 441,181,363 363,983,920
5 QB3R e (3x=z) 594,517,988 362,129,426 431,200,614 356,005,601
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2. BAEIR & H: 374w
£ R BiTT £ RHEFTH
FEARI
110 &
109 # 108 & 107 & 106 +# 105 #
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M AET R
BEZ2 Yy WA $504,040,612|  $392,341,567| $164,504,001 $201,115,297| $140,831,329| (3xe )
) XS] 64,212,928 78,031,177 70,860,435 77,861,873 67,241,645
LI AR A E AR 6,249,700,647, 5,830,260,811| 5,429,239,626| 5,108,414,329| 4,723,135,998
1% & ]f,:g:_ 2,087,931 1,677,797 1,480,860 726,118 703,844
FPEAE R ARG 26,750,271 29,653,823 29,848,752 29,532,953 27,983,884
& 75 FX A 29,509,337 31,478,209 33,545,574 35,653,303 37,657,462
H A (- ) 728,026,748 671,416,154 621,937,547 607,385,501 537,028,697
? A MR 7,604,328,474| 7,034,859,538| 6,351,416,795| 6,060,689,374| 5,534,582,859
) G} 24,648,142 25,554,039 27,799,042 16,112,637 21,434,245
21 & i g fﬁ 91,778,038 82,974,334 97,499,106 76,104,658 66,982,208
FEER R EARE S
MRz Fe G 2 6,034,623,477| 5,647,301,880| 5,285,984,127| 4,923,976,857| 4,553,416,301
R g8
g fﬁ b3 56,245 56,245 56,245 56,245 56,245
Hi g Fﬁ (2x-) 739,495,208 690,354,257 583,485,566 608,850,932 531,398,699
o A e 6,890,601,110 | 6,446,240,755|  5,994,824,086| 5,625,101,329| 5,173,287,698
4 I:Ft H b et (2= 6,446,240,755| 5,994,824,086| 5,625,101,329| 5,173,287,698
A 58,515,274 58,515,274 57,265,274 53,065,274 53,065,274
? Ao R 60,606,533 60,607,456 51,535,925 13,767,663 13,768,468
o fe 416,092,528 364,423,657 331,036,962 326,660,113 298,348,294
g e b et (2= 364,423,657 331,036,962 316,679,364 290,369,975
L EFH B IEp 178,513,029 105,072,396 (83,245,452) 42,094,995 (3,886,875)
A 713,727,364 588,618,783 356,592,709 361,295,161
BERHE 435,588,045
b fiets (3= 588,618,783 356,592,709 425,607,296 353,316,842
M- CHBFAZRYETA CRUECTERTAZ AR ERFETAE -
o HB PRI ADERL G AETE G e @ R G2 ARERSRRESEGE
Ez P19 ERARSEFFIASDFALERLEARFLLIE AT -
e Lk TR E P EREFEPEAERN S 9GS 1AL BRI ERNEP LR AGLEFFRRERY 0 L

i -
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(Z) BTIERBPFEFFLTH
1 g H4FEL
i a4 B (& T E A 0 )
FERPI
+ R BiTT ERMBTR 10# 3 31
P TR
7 p 109 & 108 & 107 & 106 & 105 & (:Z-)
¥ F e $933,078,907]  $928,939,094  $819,418,217| $876,379,516 $848,067,953
¥EL A 853,629,597  859,448,121| 763,040,422 815,057,155 790,882,784
FER 29,565,063 30,691,802 29,165,453 28,790,215 30,768,264
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FrggrmT oo
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109#127 31p

$ 4,845

123,985
44

128,874

$ 1,723
127,151
$128,874

109# &

108%12"% 31p

$ 150

31,003
50
$ 31,203

$ 19,729

8,176
1,581

1,717

31,203

$ 5231

112,315
156
117,702

($ 134)
117,836
$117,702

108 = &

$ 230

20,839
145

$ 21,214
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hEas N IR L N S L c T FA GG & A E
B fm o T

109#12% 31p 108#12% 31p
TR A —JIFT% * $10,553,220 $10,315,438
B EEE — T FR 458,667 458,667
FlhiEEsE -2 30,754 39,996
& B $11,042,641 $10,814,101

() BRRERS L E
Y R TR AR R L uEp FAEL 20%0F 5 %
#E P e T (AR E AT )

109#12% 31p 108%12% 31p

F R E — T T CNY 600,000 CNY 600,000

() &= K3+
kAR PRI M RGP T AL 2%FL REELE P W
T (A& s gL E A AT )

109#127 31p 108%12"% 31p

wREE - AR VND12,000,000 VND12,000,000

2V LB B A AR AT BB ERAFLE - PR RN
PAArdr g & & B o

() #2109 % 1217 31 p ok » A2P e g2 F#FREL497% & 4
Boor oz KEA FTIH A £ AT S % 1,003,600 F &~ £ & 3,606,989
Ao~ B 467,845 A 2 4 1,555 i & o

-239 -



BN ER T 2 3R R

foE e P FFEFRF AT LA LY DT
SRR BEE g A H L e B PR A
BEAZ G G2 R § E9FRY 2232 KR AT
HEZE2GERE S BRIcEIE 2 RAZE2LER &35 2 0
BiEL ERITNE > LR BRFLFELILZINPIFE-
MR EIL I EREFRREER 2 ERT AL AR
FoH S LR EGRERD BB AT B4 P ERE R
FleE - -FEEZHRE )
BEEIFILZHEIE(Hr P HPFERLE R EER
PHEZOBRFAFOFTREE AR FFSTRE) FH
FE ool iE . Gufpka Tt 2P EFIE 20 5
A A A 2 W EH e i TR (Bldoa LR BT R R
FoM A PORR Gk F N A PR RO E B
) B E

BERD FHWY L FAEL LT S BRI EH
LR AT AT RN AIRETEITR AT
PAAEAT S B F I ASFERKRLE G LY B
FB T (Bl AR P o 23 A W R Reuters F ¥ 4
EAF T2 LR GETR)
BEEDFHRB AL E R FAEREHFL L R
FARIHIFFSFFIF g 2 a0 AR 4T
BARAFFE S v E BERETE I LR HEY

)R H w2

AN x% B o

LR 2P HBET §
LAY (
LR Rt I E

TR G F 2 ERE LY B (44 Black-Scholes

( %] 4 Monte Carlo Simulation ) 3*

e

o
"~

-t

e

v

o]



NESERAEF Lo EE AP OEF (
LEENIEET LR LA L TG
2P ARG AT FEENE SRR £ H D
MBS L L AR L P

Jon Gregory % B £ it 5% » % 60% % 3+
I HRESRER )Y e

-—

£ 37

LN

7
“~

5 Gl

DR ELFR RS L EFEL s@ma
EH2PARS A EFRLERIEY R RE
Befe o~k B REE RAKT  RAFE 2

7L

237

b b oH
= VI
G S
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EFE 2 g1l b EAF AT
109 # 12 % 31 F
o 3 it 8
s &£ 3 % 1 % x % 2 % x % 3 % m £ 3
ERT A
FeHrsl s = A frE 2 £
A GD) $2, 662, 376, 912 $ 110, 930, 109 $2, 945, 536, 349 $ - $3, 056, 466, 458
108 & 12 * 31 p
2y o i i
& & % % 1 % s % 2 % x % 3 % & & 3
ERT A
Fefrsl (s 2 A frE 2 £
FA (GG $2, 625, 787, 121 $ 94,171,514 $2, 724,567, 377 $ - $2, 818, 738, 891
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R e B0 5 3 FEN AP EFEARYLEATT RER @
SEFRASH YRR IR FE B FREL R ENE o

- 241 -



(

) = o BER-—NEAFEAHRE S | fﬁ_fﬁgiﬁﬁﬁl L
1.

N G T

o

A
o

109 2 108 =&

A
B

A5

A5

& % 1 EX

- 242 -

2% i EEREHSEL A -

12 # i e £ 2 109#12% 31p 108#127 31p
£ & = £ 3 Plé PFE 1 OF &% 2 % &y 3 % & Py 1 OF &% 2 % &% 3 % &
it s B
TR
BEFFROLPEFEZ ERT A
LERTF $ 518,314,424 | $ 493,695,475 | $ 20,099,118 | $ 4,519,831 | $ 479,266,326 | $ 431,941,221 | $ 42,710,567 | $ 4,614,538
FERT 158,415,027 2,509,970 153,149,957 2,755,100 244,924,559 1,966,609 241,202,978 1,754,972
# S 692,352,555 533,713,444 38,923,646 119,715,465 578,577,582 469,343,181 15,113,562 94,120,839
BEE U FEIFF RO LEEFRE L ART A
LEHRE 99,424,711 94,681,296 - 4,743,415 35,629,504 30,305,530 - 5,323,974
FEHRFT GD) 1,124,423,298 62,139,588 | 1,062,283,710 - 819,825,254 42,244,016 777,581,238 -
A
S ERS AP EFELEART A 28,053,503 24,109 28,029,394 - 28,259,690 49,353 28,210,337 -
R ERT A 146,959 - 146,959 - 548,075 - 548,075 -
oW
S ERS P EFEL AL F 11,687,067 - 11,687,067 - 2,974,334 18,016 2,956,318 -
WR2 Ep i § 139,858 - 139,858 - 30,894 - 30,894 -
e g REGTINEEE -
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% @ 4 F S@Ede L
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E 4R AR £ 4
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B e 4 /»\ #pz His
wE :fEJL 1,992,371 -
&@ﬁ i ﬂ‘r';fFJr-#z“ o
e FE2ZEZ1E
'%* # & - ( 619,576)
@ 35,003,065 81,700
e o A ( 15,758,879) ( 32,520)
I N ( 854,847 ) ( 9,882)
& RAREE $126,990,396 $ 4,743,415
108 & A&
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£ P ¥ A o AR EHFE oA EGE
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ESSAIRnr i S

ﬁjﬁnﬁ9m$ﬁf§
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1% EfFE LR £
A E - 1,037,046
= @ 27,910,155 258,400
e A ( 15,016,833) ( 47,453
S 3% s ( 23,149) -
£ R ARTE $100,490,349 $ 5,323,974
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REZHFERE (321)
Bl (322)
HRA s A AR 2
ERT A

2% P

ERUR

BHLEBTA

Ep g F
BEFEH S LG EFE
B (5 S AR
Bt ac (312)
it %
i
ER A

a2 £ R

FE i N S
2R E

/z\
Marh & g2

L

1% £
T A% I8
Fh &

1. # 3k ‘&2 Xk

P % go i

109#127 31p

Ly

$ 1,397,135,509
1,222,686,258

514,857,014
69,178,243

2,652,985,443
479,791,100
24,070,098
146,959

11,687,067

23,904,883
80,000,000
10,522,490
14,233,208

139,858

FREBR LR G L
@Al e | BT

2 a2

ERF AR

108%12"% 31p

$ 1,331,028,157
854,341,271

401,792,808
72,320,392

2,616,585,170
513,380,541
23,151,476
548,075

2,974,334
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80,000,000
10,381,894
13,315,767
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B ER* MEFERF s Fe 2z Ffor g 8
(confidence level ) ™ > |3 ¥ h % Fl+ 8 ERKFT &
EF AL 2B ABFAEFL o EH PP WA B 95%2
9% g kBT 2 HF5 F ' Eiviffmd it e

(2) & 4 Rl
b ERCAC o EE P T RS PIFFE B

PR EEFAEFLBALR

P& E P T PHETFFARAREASTEBRXFR I
AT E D ZoRFANEZ2ZRAPIF-FZRFES N FER
BLHHRY LARGFF g 22 WL oo
A .71+ sz g B ~ 17 (Simple Sensitivity Test)

Fl+ g EAP GREFSHFTRGFF R TE S 2
FFestp ERgd &5 -

B. i # » 17 (Scenario Analysis)

s s dr g Bk 2 B4 R g2 pF s

PR ErE e B £

a. fF ¢ 8
FErFLEEF AT R FR G TS 20

T
’;‘1/273#‘:*"

B r PR KT EL S X PFERT B LN
[l S NNy~ X i W

b. BX T8

Rl

HAKG PR 4223 FEReh > 2
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oo 304 B R

B 7 3 [®edk (+/-)] 109& R 108% &
%;: J;f:gt) -10% ($ 57,825,161)|($ 48,324,062)
?(Jf:?]f ¥ ) +100bps | ( 148,426,208)|( 107,250,216)
%ig? ﬁ;ﬁ%ﬁ; ( 9,747,740)|(  11,428,906)

Tl gAY RGBT RELKERLEE -
T2 F g R TR o

2 . o Lz 2 Py E R . s ;-
X3 TR IF P L '45157;%7\%/—557 ER - S

109& &
B % F ek (+/—) fF F % & ¥ F % #
TS AR R ez oW2®E1%  $5,000932 $ 4,844,285
AR LEEDE 1% 1,192,325 316,591
BELE EDE 1% ( 388) 247,411
PR E &S E 1% ( 2,740) 210,729
FBALELELE 1% ( 149) 291,831
SIES N Fd A Fe R (% 4) 74 ( 1,245536)
T+ 4 1bp
AW s (AR - ( 47,559)
W) T+ = 1bp
A M (F) 2,453 ( 7,561 )
T+ 4 1bp
G R (EB) - ( 3,708)
T4+ 1bp
A Fd MRS - ( 337,406)
W) T+ 2 1bp
BERLSGRTBRE BEESIHERLIA 1% ( 105682) 5,916,482

- 247 -



o

108-# A&

B F 3 % ek (+/—) HF F % O F R B
b G AR AR (A2 E1%  $6971,123 $ 4,572,072
ARELE £ 1% 1,273,520 377,983
BELEEDE 1% ( 1,447 ) 350,916
TAALE AL E1% 410,075 163,587
EBLEELE 1% 78,732 296,052
I %5 B AYFY R (% 4) ( 111)  ( 846435)
T+ 4 1bp
A F A R (AR - ( 14,547 )
%) T+ 1bp
A FE & (Fm) - ( 14,281)
T4+ 2 1bp
A F W R (EH) - 9,463)
T+ 4 1bp
A F R (F 5 147 ( 74,278
W) T 1bp
BERESXPRFTER BEFEFHFRIZ2 1% ( 70,248) 4,933,391
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2 oe d p Rk
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@ i

P

hoR B YOR AT

A~ 2 F ﬁé AR K% 4 — 3 % W
109 # 12 * 31 p
2 7 7 AR #x e T % R T ENIE o
MEZ PR E 390,017,117 $ 11,072,417 $ 173,264 $ 83,058,513 $ 19,456,840 $ 503,778,151
BB EFEZ E4RTA 55,583,687 22,875,926 49,567,018 28,446,882 27,752,478 184,225,991
HiEH ﬂ’r’#ﬁ'x_d{%‘ ’“'%' =8 ?“‘Ei ﬁﬂ-

A 44,744,477 45,223,287 163,314,323 489,450,958 380,528,502 1,123,261,547
'R EmE A 74,724 - - 72,235 - 146,959
PP AFE2Z ERT A 152,627,614 180,749,168 427,807,550 1,224,717,193 663,462,282 2,649,363,807
£ En 643,047,619 $ 259,920,798 $ 640,862,155 $1,825,745,781 $1,091,200,102 $4,460,776,455
& R (B EERR 14.4% 5.8% 14.4% 40.9% 24.5% 100%

108 # 12 * 31 p

£ 7 = Al- 3 e oD F WETE G g & B el =
MEEZNEME 261,553,382 $ 27,832,083 $ 185,653 $ 86,397,047 $ 16,115,903 $ 392,084,068
BRI EFEZ ERTA 43,409,974 31,448,394 113,252,004 46,690,879 56,395,527 291,196,778
BEH LA RS L L £

7oA 39,964,295 37,498,812 166,000,546 353,996,509 221,251,605 818,711,767
W2 ERE A 87,793 - 362,869 97,413 - 548,075
HEH L AFTEZ EART A 175,262,332 173,472,898 434,046,724 1,167,292,440 663,869,507 2,613,943,901
& 7 520,277,776 $ 270,252,187 $ 713,847,796 $1,654,474,288 $ 957,632,542 $4,116,484,589
b R B EERR B 12.6% 6.6% 17.3% 40.2% 23.3% 100%
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B.A2PH¥EFEaHh kG EH -+ %Y

109 # 12 * 31 p
FERSETES AR (FAFR) | %@ T |& & 3+
P gt $210,393,088 $ 41,501,050 $ 59,563,296 $ 2,697,023 $314,154,457
BT & 163,381 30,890 47,059 1,800,141 2,041,471
& 3+ $210,556,469 $ 41,531,940 $ 59,610,355 $ 4,497,164 $316,195,928
ik AR 66.6% 13.1% 18.9% 1.4% 100%
108 # 12 % 31 p
FERSETES AR (FAFR) | %@ |4 & 3+
P it $234,560,225 $ 40,573,607 $ 63,399,966 $ 6,598,385 $345,132,183
[N vy 453,880 78,936 124,981 - 657,797
& 3+ $235,014,105 $ 40,652,543 $ 63,524,947 $ 6,598,385 $345,789,980
ik AR 68.0% 11.8% 18.4% 1.8% 100%
R A &
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B. A& 2 P 2 4 i 2 R AR
109#12* 31p
Stage 1 Stage 2 Stage 3
o & fl b L R A A
12% " F 8 HHEPFFH HFHPRFH 5 % B4 fsz E R & SIE
CIREE S S SIS . N S U B L B AR &
P2
e A% I $308,159,666 $ 46,631 $ 7,989,631 $ - ($ 640,289) (S 4,093,427) $ 311,462,212
108#12% 31p
Stage 1 Stage 2 Stage 3
[N TR A A
12% " E 8 HSHPFFY JHHEYPFFEY 50 R PRiE L TR 2
IR S S SIS T S S U o B L B AR &
#;, RIS 83
LRS- $337,652,839 $ 141,286 $ 7,995,855 $ - ($ 1,232,047) ($ 3,593,929) $ 340,964,004
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s 34,427,078 $ 6,456,678,440 $ 6,491,105,518

- 284 -



-
_l

PRAGFFHRETAME TR
1 2PN FRIREACELIRTE ST LA L ET £ 1 109 £
2 108 # 12 % 31 p 2 L FHA P %2 £ 3407 ¢
109#12% 31p 108#127 31p
RN R $165,441,030 $110,798,703
RIS 73,520,629 51,029,574
PR X R G EHF 20,066,000 14,812,000
LENEREE N 51,308,069 35,979,663
XERE 1,997,792 17,180
BRsERE 501,910 435,322
= 3+ $312,835,430 $213,072,442
AP 2 RACEIRT R LT ERLIRFLLAEART
AR EFE LR ERE -
2. #1109 # 2% 108 # 12" 31 p &t > 227 2L 2 F &%
B Ao T
H = 2 Ew HF A
109#12% 31p 108#12% 31p
3on W $ 84,358,163 $ 64,358,163
E1 ~ 1,462,200 952,200
B 74,084 544,084
) B H A B
1. B r» EHFL2 23 BH
EH TR EHF R B HABHE I B EART Y
T4 o #1109 &£ 2 108 & 12 7 31 p ik o & B D PR E
PAAx L 3 E 4 345,000 F A A B Y EE LF L o
2. A or L EAF AL BB

(1) & & =

£ EH oo

EVRER N 3

GEBME LA K%L EHE

- 285 -

& pA 7% gt

FHEG LT AR L EE AL BHEUBMLEE -
RO

Hw ¥ H

2P TALES



SHABM2EY B F 2 P h EHAPEF R
b
ﬂ

FEAERT LFEC AL KT uALE A
cPFEFZFEAR g LEPEE
£ MY EERT
ES

FARSMFS  KRFFAES LG RFEFIBMEF
B L L FAAHES
RS

-

(2) & 3 109 £ 2 108 & 12 % 31 p ik > R 5 » & H4F £ 2 %
HABHLELM 2 FARG £ 47

109#127 3
FEAERF FARECpR

ﬁﬁ#?.& #“ I '%’ _E."L_
TR ERT A $119,715,465 $ 40,232,961

é@;ﬂ s ‘ﬁ’r#?.u.;}ﬁé‘
AN l%‘ 1_@_@.??_7 ﬁﬁﬁ:

T A - 66,528,618
P IR = 21
ERTA - 119,025,227

$119,715,465 $ 225,786,806

108#12% 31p
FEAERT FAES P&

B ERD
g2 & ﬁvﬁ P A $ 94,120,839 $ 33,447,848

Bl r';fﬁ'.u.‘}%‘
AN Wi S

T } 47,465,038
FeRrsl (s 2 A g 2
ERTA P ——— 191,072,559

$ 94,120,839 $271,985,445

- 286 -



7 s ' h B ¥R

() EX P EEBH TR

% BLIP 7 [
PEAER A2 EFEATSR - RASF A F AFE 20% i =
1 . it =
o [RA P B AL EFEATS R RAS R T F4F 20% e
T &

b oo

g [FHMAAIAMAFLES SHFAPIEIRREEHLE |,
AT AR T AT 0% L - -
Aol BARARF A% o | HiEcw

= = z =

Kf#?\;i AN L

S HU[P w R
1 Z'ﬁt;bt?\‘\P é”f}““”‘l’l._f‘ T e 5‘!‘»7}5 Ex) Kf*]'%k"
2 |FaEPFeE® - g
3 |ak AHF - ”
4 HAFF G HEEE 5
5 AFREN Y -G R ELZ AREATOR - RS .
Yo 3 AFE 20% 04 b oo "
6 BEAE A2 EFREATS R - RANFF AFE 20% j
H
F oo AR
. Ja> B A 2 EFREAT SR - RS R T MEE 20% 1 P
F o H#
BB AT K E A tﬂu AP RE T EIL £ sy =
8 b o s ‘ o iz
Aok AN FIF A 20% 00 o
9 @ﬁwﬁ&ﬁﬁé%ﬁ%—%méﬁﬁfiﬁﬂ%ﬂi° &
10 [EFimrd182% - &

- 287 -



o B P& =4
"\}‘i&'ﬁt:ﬂi:ﬁ(’;}é’ "‘;ﬁ_ _I__Q—‘g%gg ‘aﬂif\*%ﬁ‘a‘;’i?ﬁ?”
5“‘?5%“55)‘%3 ?EL‘;’Z I ﬂ&ﬁp;}ﬁni;@ 'Ji#;’i?
g] 2 = =

%f%;@ﬁ% é%% ﬁw_%\ﬁw MdoT
AR A E R £V E $gp*r$—'§’ﬂ'{

Kf—‘!’—“ﬁ?‘ﬁfﬁ'—a"’ Yo r b KRG PEE B AR H L
Kﬁ?;,‘h"bﬁ"/‘n‘ L :“2: o

2
*

IR S

\

N

cl

pis

ﬁ%““‘ BATRGDY $ 28 B8 2 T2
iﬁaiﬁ@ﬁ\ﬁﬂ,i AFRALE o

g

ri Eﬂu“iﬁp 3ok iRR R4 S AR E S
e N R s EIRE R A AR M T AR 2 &

S
as)

[6V)
WWWEWMW%»§M
N,

RARGEE | A o
4 |MARE G2 A rAd 2 E I - P
5 Fe&RE2hFA-PARE{IFRAE FHILNE) &
6 B HFHHFEAMIRRG £ PFL T 0 woF i .
ZREAEE o i

@)iﬁﬁi?ﬂi%%iﬁﬁé&%%t%%iﬂﬁ%ﬁ%%%%@
PR A oRBBFRELEHEF AT 2R
FOLBIEE W B R o

- 288 -



ApS #p M & F & % © # » Conning Holdings Limited 2
P P g g

I

L= R 1

- 289 -

A - A AR TR R AT
LR - R N
R - . RO ® £ | 3#* Pl F oo f|c B oo 2|,
F oo 7w i L F & 7 4 vl O S Y R ¥ ¥ A .. - .. T
7 Lol BT I L L T A L i TRy R T 7Y W[ F (%R & & A () ErE (4 2|0 '
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oA
LN I T N R A% £ LR 9,090,730 9,090,730 - 100.00 10,981,537 | ( 1,135846)|( 1,135846) |+ =& (312)
Cathay Woolgate Exchange Holding 1 | # % & § FERARFTEYFEE 16,654,013 16,654,013 326,700 100.00 13,371,694 | ( 345,219) | ( 345219) [+ 27 (3£1)
Limited
Cathay Woolgate Exchange Holding 2 | &# % & § PEAPLFTEY FE 168,222 168,222 3,300 100.00 133,199 |( 4,604) | ( 4,604) [+ 27 (31)
Limited
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Cathay Walbrook Holding 2 Limited |# % & § 536,268 536,268 11,250 100.00 462,050 | ( 2,824) | ( 2,824 )
Rizal Commercial Banking E=l 15,683,953 15,683,953 452,019 23.35 16,447,489 2,991,904 698,687
Corporation
PT Bank Mayapada Internasional Tbk | & F 85 ¥ 13,317,536 13,317,536 2,550,767 37.33 - | (2,537,727 )| ( 13,980,277 )
EA N R A 5 b EELTNF 300,000 70,000 30,000 100.00 637,478 215,045 215,045
AP FRLGF AP = b g Fasss 404,432 404,432 24,511 49.12 403,866 | ( 12,491) | ( 6,135)
TR ELT RGP o b o RIERTE 108,372 108,372 10,837 21.43 58,499 | ( 1,894) | ( 406 )
EHLIERT R G AF o b o RIERTE 753,562 957,118 75,356 25.00 2,042,511 1,560,206 390,051
EHEBAERFTRGG AT 5 s BIERT ¥ 712,500 750,000 71,250 21.43 760,743 33,673 7,216
ER LRI S S = b [ERAEIE: N AN A S 675,000 675,000 67,500 45.00 674,804 | ( 2,581) | ( 1,161)
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Bgimmiyg iag & b it R BRI AS E 315,000 270,000 31,500 45.00 329,516 27,332 12,300
AP G ARG TP 5 s it R BIR AR E 675,000 675,000 67,500 45.00 704,798 60,983 27,442
RN & e i P TIRAR F 675,000 675,000 67,500 45.00 728,790 94,993 42,746
TR AP ¢ b g el V%13 756,116 756,116 41,137 27.36 830,172 142,458 38,980
LpEd L PR b b g CEE i -3 832,750 781,364 14,186 36.22 911,004 144,733 52,659 |MEEEE (312
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B AIFEFTRFF 2P = b FIERT ¥ 1,567,574 1,567,574 121,059 25.00 1,666,380 377,075 94,269 Fa? 933 £¥ 2D
ﬁ Fl2g < B gmainisy ad o e AW AR R 63,636 - 1,470 49.00 56,461 62,913 22,215 uE ¥
ff Bk @iy ra b b g FARRp P FTRA 148,000 - 14,800 37.00 147,430 | ( 2,330) | ( 142) Fs@ “3y £¥ (GL2)
Conning Holdings Global Evolution Holding ApS 4 b3 e (:£3) 2,679,234 (:£3) (3£3) (3£3) 377,280 148,045 | (:£3)
Limited
El: BRE AP RYPREEFFAPLMBEERIARTE
2 BAREAPRFPRFEEAEEVF AP I MBELARARTHF
3 3: Conning Holdings Limited * 109 & 6 * 25 p %f *t i » 8% 2 Global Evolution Holding ApS "% f# > “7# % & f A+ d 45% + 2 3 53% % B #@ 4 4] - Global Evolution Holding
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457,155 ( 238312) - - 218,843
6,027,908 67,310 - - 6,095,218
$ 9688951 $ 6408  ($28183628) ($_ 407,035) ($18,895,304)
$ 38,165,870 $ 36,056,344
$ 28,476,919 $ 54,951,648
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9,728

38,409

27,339
22,003

19,411

107,162

726,237
109,922
52,898
48,817

7,423

5,575

950,872
752,523
191,271
179,016

119,033

$ 100,535

9,245

49,833

12,494
15,002

588,833
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107,625
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gizh £ Ed »
109# B 108+ B
$ 69,89 $ 68,812
19,008 18,097
8,621 -
5,908 5,658
5,249 -
3,226 -
3,124 3,088
- 5,648
1,356,875 581,023
$ 2,547,875 2,219,874
[ » e it &

109%12% 31p

108%12% 31p

$ 29,781

8,000

5,145
3,487

16,632

186,446

26,580

$ 30,071

13,070

4,645
3,553

123,085
144,353
188,158
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3R $ 11,873
B?]ijx FEHE WP

LNEANE 11,750
ot = 236,649

Hu A

CES AT RE

7 186,584
B4 4k 4 T AR R

iy oy 180,473

RE o BT

LREANE 142,869
R % i B AT R

I 20,384
B3 F 5 2 11,435
FARATE B R

o 5,745
@?@:;}; Wi e

7 4,090
SIS N P 4,081
g b 555,661

W

w7 $838,723

$ 10,991

10,858
236,587

184,944

108,145

16,505
11,393

3,959

324,946
$735,957

N FE AL NG RE R T - AR G

I5E ek A RHERED B o

(3) A& ¥ +4 3&

ABEi Y BT A

109 & 108+ &
LA
v &5 ¥84F
DS PN $ 58,426 $ 18,400
BB A
E S
N 21,585 - -
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109#127 31p

108#127 31p

= $ 42,437

$ 30,983
H s ik A
1,35]5]‘\@"‘;{ i3
AR 16,478 847
& B 58,915 31,830
CafFpr
109# & 108# &
L A
@5]%\ W ER EAF
Wiy sy $ 704 $ 8913

109#127 31p

108#127 31p

I AL
E&]%\xﬁ = ER
Rirg e P $ 12,019 $ 12,019
(4) » M A ME XA —T 0K AF 2 M
109# B 108# &
MEi g 2+ o F
pr4 FaR 3
A $ 4625 $ 11,349
wERE 2R
(1) & = @ 7% R & W 7
EE R 109# & 108 &
A
% &4 ¥ @ % $ - $10,000,000
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(2) 3RopERE T A g 72 MK
b B F 109& B 108 &
A
R 1 ¥ o % $ 230,000 $ -
MR & X
i}xl‘%%?ﬁif}}’ﬁ ¥ oo
LS AS 118,150 -
U S I o %
| RER T
RPN 50,649 -
EREBLRT ¥ & %
SIS 51,386 -
3 i ROk R
SN 45,000 -
Bk TR ¥ @ %
Fra - 470,916
] B 265,185 470,916
Yo &+ 2} =2
@%ﬂ%&?&
3 Ra ¥ @ % - 1,567,574
& E $ 495185 $ 2,038,490
(3)# 3 M A B 72 LE I
< %5 2 B 109#£12731p 108#12% 31p
H B A
B3 ERKFTF I W % $ 1,436,792 $ 1,381,665
AN
AT FEFF T ERBELZRFTRE LR
L S
2 E7N
© 5 P F 109#£12731p 108&127 31p
Yo % A
My e &5 £85 S8 A $ 22,885,777 $ 23,677,155
WG e X L33 349,239 240,154
AN 6 6
& 3+ $ 23,235,022 $ 23,917,315
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o~ 109 2 108 & & & 5] 5 14,426 & ~ 2 39,874 & ~ -

. T ey
109# B
3 & @ 7 ¥ E A & 4
A
Cathay
Walbrook
Holding 1
Limited $ 13,015,179 2.93%~3.73% $ 12,757,610
Cathay
Walbrook
Holding 2
Limited 685,009 2.93%~3.73% 671,453
] O 13,429,063
Hois B A
H fo 873,711 0.75% ~3.17% 801,894
& b $ 14,230,957
108-# R
3 &2 w1l ¥ &2 A & %
A
Cathay
Walbrook
Holding 1
Limited $ 13,372,187 3.72%~3.84% $ 12,963,581
Cathay
Walbrook
Holding 2
Limited 703,799 3.72% ~3.84% 682,294
] i 13,645,875
H @ B %A
2 fs 1,042,084 1.03% ~3.44% 971,199
& e $ 14,617,074

4 it 2% 34 Cathay Walbrook Holding 1 Limited & 2 2 {1
AL~ > > 109 2 108 # B & 4 & 405,931 + ~ 2 486,524 #+ =~ o

4 it 2% 34 Cathay Walbrook Holding 2 Limited & 2 2 {1
Sdcr s 109 2 108 & B A W 5 21,365 ¢ & 2 25,607 H A o
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it 24 2 1L~ >3 109 2 108 # &
Awlh 10,951 A 2 14,904 # A o

RS SR E- Pl Y

109#12% 31 p 108%127% 31 p
Ho R A
Octagon Credit
Investors, LLC
B2 G F $ 5,006,641 $ 5,334,030

e MR AR F 2 A LB

7] B 109#12*31p 108#12* 31p
His B A
Octagon Credit

Investors,LLC W % $ 870,939 $ 670,292
PR A& EN * $ 894,337 $ 679,795

Global Evolution
Holding ApS 7 i3 $ 2,864,685 $ 2,874,903
’F*: L =N *~ $ 2,606,653 $ 2,642,230

REPESHEF R
USP I ENES W i3 $ 68,737,375 $ 61,234,575
PR A & = * $ 65,853,768 $ 59,796,572

AR S S RN
7R F 2 W i3 $ 1,034,236 $ 490,168
FEUEAE N * $ 989,445 $ 494,150

109#12% 31 p 108 %12 % 31 p
F o
Conning Holdings
Limited $ 1,136,115,298 $ 1,131,901,998
Global Evolution
Holding ApS 21,235,680 -
F P2 MEEE
Global Evolution
Holding ApS - 22,215,022
LSS
@:}?;fgj—,\ﬁ? Pl
3R 312,835,430 213,072,442
& 3t $ 1,470,186,408 $ 1,367,189,462
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$1,897,019
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$10,147,500

15,883

67,834

21,929

89,763

$10,253,146

108%12"% 31p
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$ 5,000

5,000

979,284

293,285

1,272,569
$1,277,569

$3,078,757

108%12% 31p

151,275
151,275

453,225

51,000

5,000

509,225
$ 660,500
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$ 6,206,423

318750

2961

350,640

17213

_ 367913
$ 6,896,047

1082127 317

$ 65589

_ 317571

_ 4871

43,208

_ 13,146

56354

$ 444385
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109#127 31 p

$35,000,000

109 B

108127 317
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$ 3,098
50,858
3,332
3,089
447,657

504,936
$ 678,367

109# &

108# &

$ 62,835

109# &

45,671
3,491
2,889
3,142

369,504

424,697
$ 529,763

108+ &

$ 115,639

109# &

$ 65,352
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Conning Holdings
Limited $1,245,469 $ 844,655
Global Evolution
Holding ApS 41,003 -
g 3+ 1,286,472 844,655
+ P2 M "fw & ¥
Global Evolution
Holding ApS 14,163 5,219
Yo ﬁ‘v A
M3 e FpERA®
3 R d 1,070,664 1,163,173
SEE LR S S
3 R d 288,106 182,830
] b 1,358,770 1,346,003
& e $ 2,659,405 $2,195,877
18. p4 7% = &
109# B 108 # B
A
W% &4 $ 1,260,000 $ 1,260,000

19. 4 % ¢ 7
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A o 7
M3 £ $ 5630 $ -
+ o 7
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$ 69173

8920

_1,076,175

5,483,924
5,993

3,712
5,493,629

19,086
3,900

3,861

_ 2573

29,420
$6,610,701
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$ 9756

2,834

$ 75,246

82315

_ 321,813

6,178,311
6,236

6,849

11,765

6,203,161
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3,950
3,857

767,009
5,300
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109 B 108 & &
$ 671,489 $ 677,314
T A
185,220 168,589
>
44 614 41,281
AL
23,475 22,707
924,798 909,891
R® 9L
5,537 5,554
% A 3,719 3,719
A 3,072
12,328 9,273
949,716 931,079
A% o
108 & 127 31 p L - A2 P& W2 EF ¥
KE R LIERE 2 20~ (2 &0HF <5
) 109£12% 31p 108 12* 31p
USD_ 3,498,000 USD 2,615,000
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109#127 31p

$ 447,744

632,843,466
_ 8,264,484
$641,555,694

$ 701,555
277,388,301
363,465,838

$ 641,555,694

109# &

108%12" 31p

$61,477,595
1,558

22,709,729
(_10,823,926)
$ 73,364,956

$ 8,933,740
26,526,902

34,035,776
4,007,503

(__ 138,965)
$73,364,956

$ 518,576

600,237,158
__ 6,668,998
$607,424,732

$ 467,361
244,601,804
362,355,567

$ 607,424,732

108# &

$ 34,766,303
1,593

33,575,852
(__4,712,309)
63,631,439

$ 9,064,676
26,020,768

24,989,146

3,696,556
(__139,707)

$63,631,439
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o & o o% 1 % x= % 2 % »m % 3 % =& ¢ 3
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Fefrdl s AER 2 £
A (o) $2,623,145,852 $ 92,827,691 $2,724,567,377 $ - $2,817,395,068
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109#127 31p

108#127% 31p

MARREFEL L a2 TP S5 1 % w8 2 % m|F 3 % &k a5 1 % |y 2 % w|% 3 % &
bt Epa B
7 V-4
SE RS LY EFEL ARTA
R T $ 513,672,910 | $ 489,053,961 | $ 20,099,118 | $ 4,519,831 | $ 477,541,376 | $ 430216271 | $ 42,710,567 | $ 4,614,538
RS 108,014,659 | 108,014,659 | 205,253,580 ~ | 205,253,580 i
2w 681,802,517 | 533,679,632 28497420 | 119715465 | 569,180,607 | 460,308,200 14,751,568 94,120,839
SR WL ERS A R
ERTA
LR T 99,419,285 94,681,296 ; 4,737,989 35,625,095 30,305,530 ; 5,319,565
#EHF (o) 1,124,423,298 62,139,588 | 1,062,283,710 _| 819,825,254 42244016 | 777,581,238 i
Fet g n
¥ A
BEFERD LY EFEL ARTA 28,053,503 24,109 28,029,394 ; 28,259,690 49,353 28,210,337 ]
W2 AT A 146,959 ] 146,959 ; 548,075 i 548,075 ]
i 7
BEFERS LG EFEL Al 11,687,067 ] 11,687,067 ] 2,974,334 18,016 2,956,318 ]
w2 AR 90,971 ] 90,971 ] ] i ] ]

FE M A S GER L

oA
F lEsB g 2880 g Ek

1092 108 £ A & 5 1 %.

S A A

4
BE2E5D L EEFEEFSE L o
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™

A1 ENE 3L EFE LN

109 # B

B 0@ #H O E BEALFEHE
& 7 = A RO EFE RO LK EFE
# 4 ARG $ 98,735,377 $ 5,319,565

BRSAI LR S
BEAE RS R R
L ERFAR L FAIE
#? %._p_/fﬁ_/’v\lx‘?’ #E%

T H ‘ﬂ‘r’#F‘w_

8,249,818
( 1,991,773)

- 405 -

B ER: A H s
& iﬁx 1,991,773 -
&ﬁﬁ"" ﬂ‘r’#F‘w—#z“ o
T}’ BT Rl E
1 - ( 620,874)
Lo 33,632,920 81,700
fe A ( 15527,972) ( 32,520)
ol HCIE N ( 854,847 ) ( 9,882)
£ R ARG $124,235,296 $ 4,737,989
108 & &
% @ O F BEEEFEFE
% b ¥ A RO LHEFE RO LK EFR
£ A B $ 81,971,144 $ 4,072,435
IR E
BEFF RS LY EGE
2 & ﬁﬁ?ia’ 2 fFAE 4,289,678 -
FErREZELHLE 23,374 -
xwwxwaﬁgﬁg
= H 2E LR H B
koS @ #F ¥ ( 23,374) -
HiEH ﬂ‘r#?n*’;“ =
1% EfFE 2R £
A - 1,036,183
o 27,448,006 258,400
e A ( 14,950,302) ( 47,453)
wE3E ( 23,149) -
£ R ARGE $ 98,735,377 $ 5,319,565



3.

109 2 108 & R 7| * 5 2 4417 "2 E ARG 2 4T
A AP B 2

*F WA A A w5 425,289 2 2 1,005,019 # & o
DR EKEF BRRLE AT RERE TR
&

AP fui}if_ﬁ_éﬁ.&“‘ 3 % mz M e E LR

Ao n 2 i EERLEA G T RRE > BT 4 45 A
109#127 31p
T AT RR R e
€ 3+ I8 G A IS B (L) o E S R B G
BHEFERILGEGHF E B Z 4 2R AT 0%-3% LAz ARRARF 0 D
iifﬁﬁqﬁigﬁ o AR L
Hixe F,,,_J}'—Ew oo HAAHRGE LR AT 11%-30% i 2 /“*5'}'}7 ARRARF 0 D
¥R AT .
e & A#2 LR AT 20%-30% s ’FE;F 2 fi

/s ﬁi“}’ifg#‘%f}: &L% s 2} o 1} [ERCE

FLisE IS E (48%)32% WA fuls IS L F A
B 1% B i3t HcA% B
5 e 85%-140% AL AR 0 2R HE

AR R

108%127 31p

€23V R R R i
¢ 2+ IE L - IS B (S ET) fr B R R G
BEFERS LY EG E B a2 R AT 0%-3% aﬁ\m 3 Laﬁa&i\@ v
iliﬁﬂ?ﬁi@i@ i oAz
A mE &S 3 FAHRE LU ETR 11%-30% 2 A2 RARG 0 2
FEFEL ART A o i .g.\; 3 AR L
JoF At WL R AT 23%-39% AL s 2 f

BRI BAEF - 2 R
AR 1

s E £ 5 (48%)-265% K 1sAats L ) K Foax
oo rfE IR
ﬂ)’:'fyj%}iiff: 0%-140% ‘f'l”l\"I i\rﬁ PR l% =N

o AR

$ 3% & i R L EY A
SPRRFRIP G FRAEBT AL LG ERE
Bz R TR R R R R R Bk R ?#iﬁ'w'

i

>
N

>_L

FHR A BHAU TR RUE REATHER R WE - RE P
Br 2P P REFTEFELNE TR 2T AL F 2R

il 7R AT 0 N FE e E

\\\

nﬁi

YN
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(

r) Ef1 R 2 5

Iy

A

&ﬁ#ﬁi#«’%é i EfTE

HiEH
B

Bral s 2 A Grg

F

*

*
=

BEZQFHRE (321)

R iVl (3

2)
Ffral o ATE 2 &

A
3T 3;;
T RE A

BHLEBTA

EREF
ERUE S N R
Ffrs 19‘3\'?‘@"
}%"I‘U\ﬁ— (F 2)
it %
wFEF
TR
W2 Epf f

FEWERD A

109#127 31p

108%12"% 31p

$ 1,331,633,589

$ 1,280,235,253

1,222,680,832 854,336,862
503,778,151 392,084,068
64,212,928 67,883,655
2,649,363,807 2,613,943,901
491,769,348 526,098,622
21,345,029 20,464,703
146,959 548,075
11,687,067 2,974,334
18,381,478 25,554,039
80,000,000 80,000,000
9,279,631 9,198,368
14,148,541 13,230,265
90,971 -

1l 2 & ZREGHMEZEFHEE -

2R & Z iR

AP LR 4

BB A A EAGEE A

B~ 1

1. # 3k ‘&2 Xk

BARAl 2 T | AR -
Mk & g P PE FT

Rl L HEEEE G ERT
A BRGFRETHERG (P S
wEH BB RAEG) B R EE R G

L SRR R

>
~

ESEE N B N
R 2R ko

=

AP FE

F3 5 b %R
lﬁo

W

N g

ﬁ‘

g‘?c

SR N A

Mg > 7o FRA NP

E oG oRE FE > E

Z i F KT EE

h *% & ( Value at Risk, VaR ) % & 4 jp| &

e g Es Sh
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(1) & @&

B B MHEERFT LN L LY IoR G L
(confidence level) ™ » F]% ¥k "% Fl+ R ERKFT &
LV R A Z KX BAF L o AP P A E 95%2
9% G i kBT 2 HF3 Fh'gEiTLHFEHE-

(2) & 4 pl#

b ERCA AP L RS RFFE RS

FPEEFAFLBELR R

hpaz)
=
S
5
=y
(i
‘,‘Eg
i
o
A

AR R AR BB
AATE G Z AN R PIRoFZREE NG T ERERE
LR EFAREF]FRE TS S 2 A
A 7]+ st g B 4~ 17 (Simple Sensitivity Test )
FlF At BRAP GRS HF TR G FF RHrid & 2
BT %n &7 -
B. # 8 ~ 17 ( Scenario Analysis)
FH AT e R BRI &84m0 H30F
LR T S R A B e g
FErFLEEF AT R FR G TS 20
B e PR RFT L D PFERFT EE T
SR S K

b. BX T8

Rl

HAKG PR 4223 FEReh > 2
W2 BR o RE MR T RH P2 K
Fras PLREFTHROERGASIHBE 2 FER

Foaenad gl it s & -

BRSPS REFLE R BERTR LR
CRIBEL L 2P RGN R RFEE LB
ELAESINT F 7/
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KR AR A

oo 304 B R

B 7 3 [®edk (+/-)] 109& R 108% &
%;: J;f:gt) -10% ($ 57,825,161)|($ 48,324,062)
?(Jf:?]f ¥ ) +100bps | ( 148,426,208)|( 107,250,216)
%ig? ﬁ;ﬁ%ﬁ; ( 9,747,740)|(  11,428,906)

Tl gAY RGBT RELKERLEE -

AR R AT R E

1097
Boo% %+ e (+/—) HF OF % & ¥ F % &
b G AR A EFERFOBRALELS $ 5,000,932 $ 4,844,285
LA E B 1% 1,192,325 316,591
BRALEEDE 1% ( 388) 247,411
ALt AL E 1% ( 2,740 210,729
EBRLEE2LE 1Y ( 149) 291,831
SIER W s AAFE R (£ &) 74 ( 1,245536)
T+ 1bp
A S R (4R - 47559)
M) 24512 1bp
A Ed MR () 2453 ( 7,561)
T # 2 1bp
AW R (Fa) - ( 3,708)
T+ 1bp
AW (RS - ( 337,406)
%) T4 1 2 1bp
WEESFHAE R BEES PRI 21% ( 105682) 5,916,482
108 &
Bo% % 3 gedk (+/—) W OF % B ¥ ¥ % #
" b e AR B FEA oL ELS $ 6,971,123 $ 4,572,072
La G E e E 1% 1,273,520 377,983
BELZEEDE 1% ( 1,447) 350,916
B EELE 1% 410,075 163,587
EBLE LS E1% 78,732 296,052

(&= F)
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’Eté

I

=

4o

108# A
B F F ®E &k (+/-) F F % R F R B
HESY I3 A FE R (£ 4) ($ 111) (S 846,435)
T4+ 4 1bp
AW R (4R - (0 14,547)
W) T4+ A 1bp
A FE S (FA) - ( 14,281)
T4+ 2 1bp
Al M (FH) - ( 9,463)
T4+ 2 1bp
AW R (F7 5 147 ( 74278)
) L 1bp
BERSPRAER BERIERIA21% (1 70,248) 4,933,391

w1l B RBTRKRF LS

=3 . e &
L2 @ A

T3

1
A
h

k&
Bk &2 kR

=

A.

AP FERBRIETEBLEY R G R FF A

TR CRAIHEGETRGEIRATACT b %

BHEAGTR GG A 20 amFira &3
WHREZ A FAFFA(SERREL ) B ARG
O BRANFE A A RN LEEREE A (A F)

EiEom @ AT FXMHMBIE LR o

4

PEERGY R BipE AP KiITEMIT B2 )
HEn 9z pHPAhiFad L daB AR A7 %

LA 2D G

CBHTFTAGY RS BRI ARL RS BT A

H-R‘

S S TS kA B R A A

OO TR AT AL LR % o

Rl
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(2)

P

kY R AT

ERT AR R EN —F FY
109 # 12 * 31 p
E e 7 Alp edEs MR A 3 MIRT B o H o8 s
MEZ PR E 390,017,117 $ 11,072,417 $ 173,264 $ 83,058,513 $ 19,456,840 $ 503,778,151
BB EFEZ E4RTA 55,583,687 22,875,926 49,567,018 28,446,882 27,752,478 184,225,991
HiEH ﬂ’r’#ﬁ'x_d{%‘ ’“'%' =8 ?“‘Ei ﬁﬂ-

A 44,744,477 45,223,287 163,314,323 489,450,958 380,528,502 1,123,261,547
'R EmE A 74,724 - - 72,235 - 146,959
PP AFE2Z ERT A 152,627,614 180,749,168 427,807,550 1,224,717,193 663,462,282 2,649,363,807
£ En 643,047,619 $ 259,920,798 $ 640,862,155 $1,825,745,781 $1,091,200,102 $4,460,776,455
Ly AR 14.4% 5.8% 14.4% 40.9% 24.5% 100%
108 # 12 * 31 p
& i 7 A5 e Kl RN A 3 MIFTE S o H g s
MEZNEME 261,553,382 $ 27,832,083 $ 185,653 $ 86,397,047 $ 16,115,903 $ 392,084,068
BRI EFEZ ERTA 43,409,974 31,448,394 113,252,004 46,690,879 56,395,527 291,196,778
BEH LA RS L L £

A 39,964,295 37,498,812 166,000,546 353,996,509 221,251,605 818,711,767
W2 ERE A 87,793 - 362,869 97,413 - 548,075
HEH L AFTEZ EART A 175,262,332 173,472,898 434,046,724 1,167,292,440 663,869,507 2,613,943,901
& 7 520,277,776 $ 270,252,187 $ 713,847,796 $1,654,474,288 $ 957,632,542 $4,116,484,589
Ly B ERE B 12.6% 6.6% 17.3% 40.2% 23.3% 100%
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412 -

B.#EE s k' 8% — ¥ %4
109 & 12 » 31 p
BESAFRE|FE (ZAF) |7 W% W |4 ‘H & I
iR ir $210,393,088 $ 41,501,050 $ 59,563,296 $ 2,697,023 $314,154,457
(S E N 163,381 30,890 47,059 1,800,141 2,041,471
& 3+ $210,556,469 $ 41,531,940 $ 59,610,355 $ 4,497,164 $316,195,928
kR 66.6% 13.1% 18.9% 1.4% 100%
108 # 12 » 31 p
BESAFRE|ME (ZAF) |7 W% W |4 ‘H & I
P iR ir $234,560,225 $ 40,573,607 | $ 63,399,966 $ 6,598,385 $345,132,183
[ERE N 453,880 78,936 124,981 - 657,797
& 3t $235,014,105 $ 40,652,543 $ 63,524,947 $ 6,598,385 $345,789,980
kR K 68% 11.8% 18.4% 1.8% 100%

B bR ST A K

AT PRI/ RFGAK T AL EERG YRR

%~ B R L 'R % E‘f}é‘%‘ﬁ" LR T_E AT

AMERS ZirsZad ffdl 3 LR L 2 453
KFhond > TG TRELEA 2T RTTFFS RBENA
fle gt A aBriMahan s o

B.¥ BB GA AR A bR 94 E
B2l g B REARERE BN RE MR ER
X e 4 o

CB ARG B2z dd2 MRKER G4 B
Bog AP AR E I A ARE FREY BB S MR
AR E T G AlA Lo

D.e RIFEBREZTTIPARPAZYAFE R &2 F
AR A B3 ERATEE




I B MY B v Z2_ ¥
(4) B B4R 6% b 'R R F A S

A.

s

=

>

4y
vy

>

AP E - EP R LA Er IFRSO FH R T2 4
RSN IR RP R W S . R
AP YR R4S B b G TR L

L(eHETREETR) LR L E

>
]
=
_‘_T\i
i
(\x
R
ny

A R L = Fa PR R L B AR

u3
H
et

BT E YR e B F

FH T AR B ED LT RN FIER AR
1

B RAIP B R KT AR FHR A o
HNE R RFERT AL LA

SPHERT AT Y

FAAFI P 4ol 8T - & S HER RN LA

AR XD ORI

Ek o GE L RT

[
o)

(\x.

"y

E:

B RHEIFEOFRA LD ARLEI R AN ERT A
)

SEECRLE

Atk e BBEAFAAAERABER LA
QHxF AR AFEFAAHERA G LS MIFFE G
a.FFA A EHRACREAAT RN EFRAE MR
b.# FA&HEHZARAGRFFEELHAELAL S

c. FAAEFRSEE BEdoP & nflfRF

d. i A FIMIEFEY R LR FE

=\

HHENE G R RRET R A DTG LT b

FA D EIPINEN RGP T &R AT
BrH 2L 2B -RIRFEY PR BE TR .
EUNEAE A 4

A2 RR

AN FEEP RARIIE T BRI KR F W A2
A1 R GRI2BIIFEHILPFLEFFEZ LR
EZ R A D EED RIS R R O EFH
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b

- “ F k]
BB axr AR 12 B2 F YR
( Probability of default, “PD” )» 3 » & 94 % 3
given default, “LGD” ) & 3 1 & 9 % *& 4}
default, “EAD” ) » # ¥ & { BB F § ©2 B 5 >
F12® " 2 5P FRFHEHHFL -

FOWF LA EA  REBES GRS
B oENFAFHFEFAFFEBESF A -

FAWF o AT RPRPFFTR TR 2
4 &tk %33 4 (Moody's) &8
W EHOP F A EFLF IR AL P2
PR R oody’s) @ &% 2 F 5 ikyo
REFTRZ2ZFAEEHEARTA (B p 2
PEASESFE)DDRFRLFTREBYE  E DR %
ERT A HH LS AE BT £ -
mREET YR

RPN EREABRT ALY G LR
BEas L E -

' ( Exposure at

RS

(rei-

\m

) PN X 13 4 4 - o~ pEN [ N 4
A B RS REERREG £FFF 50 %ﬁ’&.&
4T A
109127 31p
Stage 1 Stage 2 Stage 3
12 @ % 3 ;iﬁw’*rw ST rt»*gw
G g 4 I NN Mrfmm [N B W A
$1,119,207,518 $ - $ - $ - $ $1,119,207,518
2,635,142,149 - - - ( 1,726,558 ) 2,633,415,591
3,995,777 58,252 4,054,029
13,064,695 3,730,378 - - ( 846,857 ) 15,948,216
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108+#12% 31 p

Stage 1 Stage 2 Stage 3
12 " 8 HFHXDFFEY FHPFFH RN LR
B 4 B qF 4 R v % R ARTA K K O 4 WKW s &3
$ 806,786,368 $ - $ - $ - $ - $ 806,786,368
2,586,272,855 - - ( 988,749 ) 2,585,284,106
11,734,687 190,712 - - - 11,925,399
FA 25,743,796 3,124,271 - - ( 208,272 ) 28,659,795
>y r =R OAS 4 vz )= > B 2k I =X A %
BT . JJLJ» A &R :J['ﬂ % * FJ—‘ ¥ % % BBB- + o /—& F F &K
4y iz " =% % s A i BBB- o
e FA TN 2L PO VN
B.# %z ik 2 T A A
109#127 31 p
Stage 1 Stage 2 Stage 3
[TAENIEI T,
12% " F 8 HSHPEFFY JHTHEAYPRFH 5 or R
L SIS LI S SN T SN T N SN I N WO e &
Focki 2
i AT $308,159,666 $ 46,631 $ 7,989,631 $ S (S 640,289) (S 4,093427)  $311,462212
108#127% 31p
Stage 1 Stage 2 Stage 3
[N T
12 " § 8 HHPRPFY HAPFFYH g % B
LT SIS LI S S T SIS T N SN I U WO G & 4T
B iFR i
[E $337,652,839 $ 141,286 $ 7,995,855 $ S (S 1,232047)  ($ 3,593929)  $340,964,004
e > a7 P S £%5
B) A+ A H ALY AAFLAT 0T
~ ~ g Y 730 — 5 23 =
.ﬁ@—?‘:féﬁﬁ’?é‘.#ﬁiﬁé}fux%xafﬁfgilﬁz}l—iﬂﬁ
v oO&% W O® W v A
S A IR SRR
12 7 5§ 8 2o o R4 v R 4F R IFRSOR Tk
Bor A F M TR & R F A & BT A GIZREHEF
109#17 1p $ 337,078 $ 9,666 $ - $ - $ 346,744
FlE4 S 2R £ B
AL 2
LR R
AT A ( 1,821) 1,821 - - -
B~ R A2 ATEBRT A 430,775 - - - 430,775
i E 5: %Al EfEFA (0 263331) ( 334,637) - - ( 597,968)
WAL b e Sz % 217,772 332,427 - - 550,199
R 3 ( 30,389) ( 6,214) - - 36,603 )
109 & 12 % 31 p $ 690,084 $ 3,063 $ - $ - $ 693,147
R -
B A N IR R TR
12 7 3 4 2o R 4F B % R 4 R IFRSOR Tt
By 2 FB M TR &2 B F A & B OF A NZFHEY
108& 1% 1p $ 468,280 $ 17,049 $ 12,339 $ - $ 497,668
HEZISIGRIER -3 SR
TR 2
PN e T
A ( 3,441) 3,441 - - -
PEr R A2 AT T A 148,212 - 7 - 148,219
NEERGAZERTA (0 271,945)  ( 86,404)  ( 12,462 ) - ( 370811)
WAL b e Sl % 2,062 75,028 - - 77,090
RS 34 ( 6,090 ) 552 116 - 5422)
108 & 12 % 31 p $ 337,078 $ 9,666 $ - $ - $ 346,744
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2 N N — . — -
HEHLEFAFELERT A
B OO% ¥ O®F F H o r fF 4
ESN: A IR E S I
12 @ » 5 # 2o f % R 4E v R 4F 2 IFRSOREHR
Bor 4 2 B M Rk 2 BT A & B FOA IZREHES
109&1% 1p $ 1,043,037 $ 153,984 $ - $ - $ 1,197,021
FlE AL jRAl AL R
SR 4 2 B
WL AP EFRY G
A ( 8,617 ) 8,617 - - -
P~ R A2 ATE R T A 385,394 - - - 385,394
WEERGIZEBTA 337,526)  ( 990,101 ) - - ( 1,327,627)
WA b % Sl 774,325 1,680,246 - - 2,454,571
R e S ( 81,441) ( 54,503 ) - - ( 135,944 )
109 #1270 31 p $ 1,775172 $ 798,243 $ - $ - $ 2,573,415
8 H OB G H B v g 2
L O R A dn B R A4 2
12 % % 3f 8 2w R 4F 5 v R 4F 2 IFRSOREHR
Bor dF 4 B M Rk 2 B F A & B F A ONZEHES
108& 1% 1p $ 904,430 $ 705,622 $ 710,444 $ - $ 2,320,496
FlEd e juil Al L
AL 2 R
LA EFRY G
A ( 2,069 ) 2,069 - - -
BN R A2 ATERT A 471,829 - - - 471,829
NEERGINEBTA 363,639)  ( 533,832) ( 658,551 ) - ( 1,556,022)
S VE N S SEEE 55,156 ( 18,543 ) - - 36,613
R 3 ( 22,670) ( 1,332)  ( 51,893 ) - ( 75,895 )
108 & 12 31 p $ 1,043,037 $ 153,984 $ - $ - $ 1,197,021
P ART A
8 H R G H B or 4
Zp o & Al B A A4 2
12 % " 35 8 2w R 4F % R 4F R IFRSOR Tk
Bor 4 F M O k& B F A & B F A GlZ R e
10817 1p $ 594 $ - $ - $ - $ 594
MR ERGAZERTA ( 667 ) - - - 667 )
R A g 73 - - - 73
108 # 12 % 31 p $ - $ - $ - $ - $ -
7 27 EN s 2. B2
3,7% ARESE TP S I v Y
w4 ® O F O H oo F 4
o A Ade o S flde 2 & IFRSORE & AR R &
12 % 7 FF 8 L R BT R A /Al 2 mARR AR
B 4 B MR & BT A & BT A R H L GILEHLE & *
109&1°15¢ $ 84,809 $ 299 $ 1,146,939 $ - $ 1,232,047 $ 3,593,929 $ 4,825,976
ES AU STEN Y “EY
RAER A2 R
LR s s
g ( 9) 9 - - - -
wEE R AR
Fi ( 3194)  ( 68) 3,262 - - - -
WL 12B 9 GFHE
A 607 ( 86) ( 521) - - -
B~ & pl2 FTE T
A 59,347 - 10,691 - 70,038 70,038
wERG L ERT
3 ( 38,899)  ( 130)  ( 298,466) - ( 337,495) ( 337,495)
T AR ASLRE R
TR P LR - - - - - 499,498 499,498
AV E S SEES 4 ( 69,377) 8 (__254,932) - (__324301) - (__324,301)
109 # 12 % 31 p $ 33,284 $ 32 $ 606,973 $ = $ 640,289 $ 4,093,427 $ 4,733,716
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w4 #H B O B v 4
ESTSNETENENTENE TR 313 S S
128 " 55 8 AR - B 1 7 2
Bor 2 B TR &R F A & BT A OFH L o Gl2pFLE & s
108 $ 90,567 $ 201 $ 591,486 $ - $ 682,254 $ 5,126,352 $ 5,808,606
3
ﬂfl
: ( 18) 894 ( 876)
LG R AR
T ( 4613)  ( 76) 4,689
L1280 NG
A 1,397 ( 74)  ( 1,323)
B~ A2 AT E BT
A 3,918 - 11,254 - 15,172 - 15,172
wEERFILERT
A ( 13,573) 33)  ( 229458) - (- 243,064) - (- 243,064)

ik P ARG RILPRE R

R P LE - - - - ( 1532423) ( 1532423)
B3R e e e 7,131 ( 613) 771,167 - 777,685 - 777,685
108# 12 319 $ 84,809 $ 299 $ 1,146,939 $ - $ 1,232,047 $ 3,593,929 $ 4,825,976

P ARIE S RFIAES AE BB S E A

WA tA e i
IR N WS W RN K-t

it * TFRSO R4F R 2 Mjc A7 ¢ 3 i 2 &
PREFHEHF L EHEFEARFL G2 RH
EL TR 2 AL AT

e
M
pll

> e X i
A~ e
1094127 31p 1 % *» p 1 ~3 % % 3 ~6 % " 68 " 1 ¥ & 3+
ARG £77 (31) $ 16,155,217 $ 57,342 $ 4,641 $ - $16,217,200
o4 F 0% 2% 10% 50%
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doi o~ BRASRRRAER & 18,092
AARREAE K & 6,671,071
R PNl 4,986,567
PRAR A EART $ 11,657,638
(2) p FERF L HF EABR
Rk L. | AERER
T ER n 5 3 s 5 s = ES A EN e
103Q1~103Q4 14,772,070 17,047,230|  18,265,698|  18,348,342|  18,346,033| 18,367,050| 18,384,126 B B
104Q1~104Q4 15,474,235 18,809,508 19,140593| 19,222,947 19,270,603 19,298,248] 19,316,200 17,952 17,989
105Q1~105Q4 16,051,766 19,702,389 20,024,753 20,110,678| 20,156,445] 20,183,105| 20,201,455 45,010 45,101
106Q1~106Q4 17,425,760 21,529,927 21,929,989 22,028,646] 22,076,519 22,105459| 22,125,612 96,966 97,160
107Q1~107Q4 19,559,154 24,057,586 24,492,262 24,603,050| 24,656,598| 24,688,475| 24,711,140 218,878 219,316
108Q1~108Q4 21,440,110 26,462,299 26,933,107 27,054,705 27,113,053 27,147360| 27,171,732 709,433 710,852
109Q1~109Q4 21,422,045 26,290,445| 26,754598| 26,873,992 26,932474| 26,967,203 26,991,559]  5569,514] 5,580,653
WP G EAE DRy A L G R A DL g £ PRSP TYY $ 6,671,071
de o AR A H R 4,925,210
RREATIE B R RTINS A RR AT $ 11,596,281
N P = NN o
AP Rp104£127 22p £ F 6 A2 & F REF

% 1040213359050 3 > 12 ¢ FPEFR &G 5 A#H > V4 A M
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LEARFLRTEAELRTR
TR GRRERASF ARSI R R R A
BRL S G R EE IS AR RS c B E A B
BEAE AT
10912 31

& o® oA & ¥
& ® F A
bt ag p
% $ 123,894,660 28508000  $ 3,531,988,978
B 30,125,259 4.381330 131,988,703
. B 5,080,277  21.972541 111,626,591
e M e
£ % 10,727,658  28.508000 305,824,083
B 6,727,699 3.677503 24,741,130
BErEEEZHT
Aom 3,555,784 4.359200 15,500,374
EN 446,650  28.508000 12,733,098
N 27,703,366 0.593700 16,447,489
LS 8,891,933,066 0.001235 10,981,537
¥4 586,600  38.927670 22,834,986
&€ @ § R
B 42T
EN 896,804  28.508000 25,566,094

108#12 31p

& o® oA & W
¢ B F A
M e
ENY $ 111,963,979  30.106000  $ 3,370,787,537
S 16,076,378 4.323121 69,500,132
i IS 3,791,660  21.101295 80,008,942
ZEp R aE B
ENY 8,811,685  30.106000 265,284,585
B 9,076,942 3.866013 35,091,580
BHEEZZHPE
S 3,366,944 4.321700 14,550,919
ENY 491,290  30.106000 14,790,769
EEF R 26,747,682 0.594200 15,893,473
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h wooE G e 4
5 R ’ﬁ $ 6,526,743,236 0.002172 $ 14,176,087
A% = ’ﬁ 8,334,020,467 0.001299 10,825,893
® = 596,591 39.556300 23,598,922
& @ §§
b M4 oE P
ES £ 395,619 30.106000 11,910,495
(Z)FAZ FRFYNFT AL G AP 122 P vl 628 &%
24 12 B 7 s w T 2 A & 3R
109#£127 31p
A2 12 B Bk
g poo12 B pow i T 1 & 3
miz FmA $ 504,040,612 $ - $ 504,040,612
R 64,210,589 2,339 64,212,928
#* ¥
FEFFRS LG EFE
AT A 46,142,376 1,285,491,213 1,331,633,589
BEE W FEERS A
BEEZ AT A 16,333,144 1,206,347,688 1,222,680,832
R#g b2 AR s RT
A 33,005,844 2,616,357,963 2,649,363,807
W2 ERT A - 146,959 146,959
FrEEE T - 89,577,714 89,577,714
KT B A - 459,867,936 459,867,936
FEY LB FRA A - 1,528,547 1,528,547
TS EHE—RT - 3,131,915 3,131,915
N 5,143,040 486,626,308 491,769,348
#F A 100,624,404 6,149,076,243 6,249,700,647
PR ENTA 509,555 1,578,376 2,087,931
3EAE XK - 26,750,271 26,750,271
rEFTAE - 524,444 524,444
BT A - 29,509,337 29,509,337
B RT A - 56,453,457 56,453,457
AwFTA 7,342,670 22,150,483 29,493,153
AR G TH ST A 8,712,228 632,843,466 641,555,694
ARG 685,440,058 $ 6,918,888416 $ 7,604,328,474
R E ] 24,648,142 $ - $ 24,648,142
4 *’L’rii'affaé f% 160,145 - 160,145
G ERD Y EFEL LR
B 11,633,461 53,606 11,687,067
Wk Eppf - 90,971 90,971
)G - 80,000,000 80,000,000
(&E=F)
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109#12% 31p

A2 12 B S vz

53 VA S L A T 1 & 3
% fF
KB g R $ - $ 18,390,129 $ 18,390,129
PR % - 11,657,638 11,657,638
FEgy - 5,961,980,645 5,961,980,645
v - 11,084,776 11,084,776
Wg KR - 13,802,343 13,802,343
A - 1,876,925 1,876,925
W% BB - 6,018,792,456 6,018,792,456
L Y e L TR - 1,010,156 1,010,156
bR e s - 14,820,865 14,820,865
e - 56,245 56,245
F LG 529,975 8,749,656 9,279,631
e @ f G - 67,447,866 67,447,866
2w p - 21,051,872 21,051,872
AR S G R 701,555 640,854,139 641,555,694
A $ 37,673,278 $  6,852,927,832 $  6,890,601,110
108127 31p
A28 12 B0 fw oz
I8 B 12 B % p w e i ¥ f 2L
iz HEME $ 392,341,567 $ - $ 392,341,567
R iig 78,019,887 11,290 78,031,177
®oOF
SEFFRD LG EFR2
ERT A 36,371,906 1,243,863,347 1,280,235,253
BEL R FLEAE RS
TR ARTA 6,707,439 847,629,423 854,336,862
R G s AR ART
A 39,592,170 2,574,351,731 2,613,943,901
Wh2 ERT A 21,093 526,982 548,075
FrREZELRT - 103,774,796 103,774,796
HEBT B A - 445,624,222 445,624,222
P 2P FHRIAEE - 4,546,717 4,546,717
EHEEH BT - 1,152,363 1,152,363
IS 5,305,629 520,792,993 526,098,622
HF L 87,998,237 5,742,262,574 5,830,260,811
LG ENTA 357,722 1,320,075 1,677,797
A E KA - 29,653,823 29,653,823
T A - 465,801 465,801
AVE A - 31,478,209 31,478,209
B RT A - 36,056,344 36,056,344
BuFA 6,870,709 20,598,568 27,469,277
AR S RG T ST A 7,187,575 600,237,157 607,424,732
AR $ 572,775,697 $ 6,462,083,841 $  7,034,859,538
R 2008 $ 25,554,039 $ - $ 25,554,039
AP ETE G @ 261,305 - 261,305
BEFERS P EFEZ £
i 2,966,992 7,342 2,974,334
B % - 80,000,000 80,000,000

(F&=TF)
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108#12% 31p

A28 12 B ? 8wt

7* P12 B R w e o TS o
%G
KB g R $ - $ 17,504,877 $ 17,504,877
PRAC - 10,564,611 10,564,611
F g - 5,567,592,302 5,567,592,302
SR - 11,084,624 11,084,624
g LER - 19,679,457 19,679,457
Hw kg - 1,873,141 1,873,141
g - 5,628,299,012 5,628,299,012
LERF SRR QER - 1,001,991 1,001,991
hE i R R - 18,000,877 18,000,877
iR - 56,245 56,245
EFp G 391,772 8,806,596 9,198,368
e @ f G - 54,951,648 54,951,648
2w p - 18,518,204 18,518,204
2 LR R 467,361 606,957,371 607,424,732
A $ 29,641,469 $ 6,416,599,286 $  6,446,240,755

() 2 A =RFTAMFTR
Lo A2P BF2RAFRERTREFESSHT #1109 &
2 108 # 12 % 31 p 24 FIE P 2 £F 407

R

109127 31p 108#12% 31p
BN L $ 165,441,030 $110,798,703
R g 73,520,629 51,029,574
HEwE K2R ERT 20,066,000 14,812,000
B 7 47 51,308,069 35,979,663
< F B 1,997,792 17,180
" ;, 2 E B 501,910 435,322
£ $312,835,430 $213,072,442

AP RBAEREIRT O E R EA SR ITL &0 4

A2tEG EFE D LR EAAR

Y
=Y

2. #3109 # % 108 # 12 % 31 p ik » A2 2L 32 F &5
K Ao T
H i 2%y
109#127 31p 108#127% 31 p
oo M $ 84,358,163 $ 64,358,163
* - 1,462,200 952,200
=3 i 74,084 544,084
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109£127 317
FEBEEHRT FAEAEIRE

P

éﬁﬁﬁwmﬁﬁw
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WA - AT D P LA TR R ER NN

A LT 3
D I I D w Bk % F & Y * #* dl T 2 Fle oo 2| R
A O T A T A ERE O A Nt ﬁp*_jm TREYEY ACERCSR ﬁgﬁ%ﬁﬁ(ﬁa‘ﬁ)iﬂ?(#i);% =
W% * & %% % >3 | Conning Holdings Limited # R FRA R $15,723,539 | $15,723,539 2,029 100.00 | $12,733,098 | $ 2,850,659 | $ 2,657,933 [+ 27 (:£2)
o
A FH L ARG AP ELI e 9,090,730 9,090,730 - 100.00 10,981,537 |( 1,135846)|( 1,135846)|F 27 (3x2)
Cathay Woolgate Exchange Holding 1 | # % & § FERARFTEYFEE 16,654,013 16,654,013 326,700 100.00 13,371,694 | ( 345,219) | ( 345,219) [+ 2 & (3£1)
Limited
Cathay Woolgate Exchange Holding 2 | # % & § FPBARTFTEYFR 168,222 168,222 3,300 100.00 133,199 | ( 4,604) | ( 4604) 5 27 (3£1)
Limited
Cathay Walbrook Holding 1 Limited |# f % & § FEBART LY 1 10,189,090 10,189,090 213,750 100.00 8,868,043 | ( 26,630) | ( 26,630) [+ 27 (3£1)
Cathay Walbrook Holding 2 Limited |# % & § PEARTEY R 536,268 536,268 11,250 100.00 462,050 | ( 2,824) | ( 2,824) |+ 27 (3z1)
Rizal Commercial Banking = a @ of 15,683,953 15,683,953 452,019 23.35 16,447,489 2,991,904 698,687 |hpm & ¥ (512)
Corporation
PT Bank Mayapada Internasional Tbk |& 2 87 ¥ 13,317,536 13,317,536 2,550,767 37.33 - | 2537,727) [ ( 13,980,277 ) [ m & ¥ (3x
2)
A3 ;’E"_'ﬁ* EI I LN IS P ER EELTRRE 300,000 70,000 30,000 100.00 637,478 215,045 215,045 |+ 2@ (5£1)
HEFARZF AP EE T B ¥ 404,432 404,432 24,511 4912 403,866 | ( 12,491) | ( 6,135) M % & % (312)
fars fPJ TR AP . PIERT £ 108,372 108,372 10,837 21.43 58,499 | ( 1,894) | ( 406) Ko & ¥ (512
EHLERTRFF AP . PIERT £ 753,562 957,118 75,356 25.00 2,042,511 1,560,206 390,051 |BE % & ¥
EELERFRGG P ER BlERTE 712,500 750,000 71,250 21.43 760,743 33,673 7,216 |M W& ¥
AEREE-RFF AP ER FIERIEE R R 3 675,000 675,000 67,500 45.00 674,804 | ( 2,581) | ( 1,161) B % ¢ £
AAREIRPF AP R FIEEIR R R 3N S 675,000 675,000 67,500 45.00 671,916 | ( 4,866) | ( 2,190) | % ¢ £
BHamneG s R R IRASE 315,000 270,000 31,500 45.00 329,516 27,332 12,300 | B 5% & 4
AP HABRGF AP O iR HAIR T ¥ 675,000 675,000 67,500 45.00 704,798 60,983 27,442 (M & ¥
EREA L O R i R BLATIR IS £ 675,000 675,000 67,500 45.00 728,790 94,993 42,746 (M & ¥
RGP R Pk ¥ 756,116 756,116 41,137 27.36 830,172 142,458 38,980 |[BEr & %
ERFERRF P R BB YL E 832,750 781,364 14,186 36.22 911,004 144,733 52,659
FBKFREGF AP . [ 9L 470,916 470,916 45,600 30.00 455,862 | ( 46,214) | ( 13,864 )
RFAERFTRIG AP = s PIFEHRT# 1,567,574 1,567,574 121,059 25.00 1,666,380 377,075 94,269
EERE ¥ EEE S IL ERE E 2F X FF IR E 63,636 - 1,470 49.00 56,461 62,913 22,215
FHETRPG AT ER FANRA P HFRRA 148,000 - 14,800 37.00 147,430 | ( 2,330) | ( 142) (Mo & % (Gr2

L1 B eE 2P R IREEPFAPLHBFELRINKTHE -
M2 GRS PRDF AR AEETF AP MR ERAKLTHE
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A S 3 ( % )
B ou %
Conning Inc. Centerprise Services # BEEBSFEFER L 400 | $ 5,426 1.76 $ 5,426
Inc. BEFEL T A
e Z
TR G L F AERIFHRT R # BBABFEFER 24 188 0.63 188
A f%\ mf}?ﬁgfﬁﬁ?é
b B HEOR G R & BEACFEF AR L 1,293 19,646 7.72 19,646
o e ART A
IR Uk ok I S # BEEEFEFER S L 117 - 10 -
FEpE bRTA
ol LS A3 ad HrREEELRT 3,000 55,498 100 55,498
prd FRikizy e 3oy BrREEZLRT 5,975 337,252 71.08 337,252
AT ERRFG R A Fav BrREZZRE 500 7,237 100 7,237
AN
£ BKFREFF R TRk TR 43070 |RPEEELET 152,000 1,485,177 100 1,485,177
AR A
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Hom o3t s %oe A

v oL ™ ER Y |AERENALTRT A E OB B KX — # I A ER
rox 3 A : roxE N = > = r = 4 ¢ =
e LT TR E E NI I 1 PR , I ' T o -
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¥ T ERY RS - | 100%
B E AERAA) - 100%
Cathay Woolgate Exchange Holding|#4 i ¥ % 302 AENAA) 326,700,000 100%
1 Limited i ¥ R AERE A 326,700,000 100%
T ¥ At AEZ AL 326,700,000 100%
Blgne - - -
Cathay Woolgate Exchange Holding|#4 i ¥ % 302 AR ML) 3,300,000 100%
2 Limited ¥ 3 T YRS 3,300,000 | 100%
T ¥ At AEZRAA) 3,300,000 100%
KN - - -
Cathay Walbrook Holding 1 Limited |#4 7 & ¥ 3R O SR 213,750,000 100%
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Cathay Walbrook Holding 2 Limited |4 7 & ¥ w2 ( W%* AE AL 11,250,000 100%
i ¥ e 2 (R Edndt) 11,250,000 100%
i ¥ AT % (W%\ AERE A 11,250,000 100%
Conning Holdings Limited TEL Linwood (Woody) E. Bradford (A A&R4& 1) 2,029,287 100%
F % 3O CERESE RS 2,029,287 100%
T ¥ 22 % (A3 * 38 %4) 2,029,287 100%
)l A John Boneparth (M3 2+ &R 41) 2,029,287 100%
pi el 3 A Meryl D. Hartzband (R + &84 4) 2,029,287 100%
pi el 3 A Ronald P. Joelson (R + &84 4) 2,029,287 100%
p s i A David P. Marks (M3 2 &84 1) 2,029,287 100%
b el A Jason Rotman ( E&]% =N 2,029,287 100%
1 i - - -
W o=
Conning U.S. Holdings, Inc. T¥F L Linwood (Woody) E. Bradford (Conning Holdings Limited * % 4 ) 218 100%
T ¥ Jung W. Lee (Conning Holdings Limited % *) 218 100%
KNk - - -
Conning Asset Management Ltd. T¥F L Linwood (Woody) E. Bradford (Conning Holdings Limited * % 4 ) 3,734,000 100%
i ¥ Russell Busst (Conning Holdings Limited * % 4 ) 3,734,000 100%
i ¥ Simon Hawkins (Conning Holdings Limited * % %) 3,734,000 100%
T ¥ Jung W. Lee (Conning Holdings Limited % 4 ) 3,734,000 100%
EHFEF Michael Carpenter (Conning Holdings Limited #* % *) 3,734,000 100%
EREEF David P. Marks (Conning Holdings Limited # % 4 ) 3,734,000 100%
s g - ; _
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Conning (Germany) GmbH ¥ Linwood (Woody) E. Bradford  (Conning Holdings Limited #* % 4 ) 25,100 100%
T ¥ Jung W. Lee (Conning Holdings Limited * % 4 ) 25,100 100%
Mg - - -
Conning Asia Pacific TEE Linwood (Woody) E. Bradford  (Conning Holdings Limited * # * ) 226,150,417 82.85%
Limited g Jung W. Lee (Conning Holdings Limited * # 4 ) 226,150,417 82.85%
¥ ¥ Bo Rolf Anders Kratz (Conning Holdings Limited * % 4 ) 226,150,417 82.85%
g % Siew Mee Yeo (Conning Holdings Limited * % 4 ) 226,150,417 82.85%
Pt ] - ) _
Conning Japan Limited T ¥ Bo Rolf Anders Kratz (Conning Holdings Limited * # 4 ) 1 100%
T ¥ Jung W. Lee (Conning Holdings Limited * % 4 ) 1 100%
N - - -
Global Evolution Holding ApS TEE Linwood (Woody) E. Bradford  (Conning Holdings Limited  # 4 ) 3,696,186 | 53.129%
g % Jung W. Lee (Conning Holdings Limited #* % 4 ) 3,696,186 |53.129%
KL - - -
Conning Holdings Corp. T¥L Linwood (Woody) E. Bradford (Conning U.S. Holdings, Inc. % % * ) 1,000 100%
g % Jung W. Lee (Conning U.S. Holdings, Inc. % % 4 ) 1,000 100%
] - ; _
Conning & Company ¥ 5 Linwood (Woody) E. Bradford  (Conning Holdings Corp. % 4 ) 1,000 100%
T ¥ Jung W. Lee (Conning Holdings Corp. it % ) 1,000 100%
T ¥ Michael E. Haylon (Conning Holdings Corp. i % 4 ) 1,000 100%
B85 - - -

- 483 -




SHMAGEEFT D RARAEEFH (H)

o= om s %

2 ~ N

£ * - sk A 2 2 i F gt:?; ]
Conning, Inc. T¥E Linwood (Woody) E. Bradford  (Conning & Company * # 4 ) 100 100%
T ¥ Jung W. Lee (Conning & Company * % 4 ) 100 100%
T ¥ Michael E. Haylon (Conning & Company * % 4 ) 100 100%
Goodwin Capital Advisers, Inc. T¥ £ Linwood (Woody) E. Bradford  (Conning & Company i # 4 ) 628,000 100%
T ¥ Jung W. Lee (Conning & Company * % 4 ) 628,000 100%
T ¥ Richard Sega (Conning & Company * % 4 ) 628,000 100%
g % Michael E. Haylon (Conning & Company * % 4 ) 628,000 100%
Conning Investment T¥ £ Linwood (Woody) E. Bradford  (Conning & Company i # 4 ) 1,000 100%
Products, Inc. g % Jung W. Lee (Conning & Company * # 4 ) 1,000 100%
T ¥ Michael E. Haylon (Conning & Company * £ 4 ) 1,000 100%
Octagon Credit Investors, LLC T¥L Linwood (Woody) E.Bradford  (Conning & Company * % * ) - 85.67 %
T ¥ Jung W. Lee (Conning & Company * % 4 ) - | 85.67%
T ¥ Richard Sega (Conning & Company * % 4 ) - | 85.67%
g % Andrew D. Gordon (Conning & Company * % 4 ) - 85.67%
T ¥ Michael Nechamkin (Conning & Company * % 4 ) - | 85.67%
AL - - -
Octagon Credit Opportunities GP, N/A Octagon Credit Investors, LLC - 100%

LLC

Octagon Funds GP LLC N/A Octagon Credit Investors, LLC - 100%
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Octagon Funds GP I LLC N/A Octagon Credit Investors, LLC - 100%
Global Evolution Financial ApS N/A Global Evolution Holding ApS - 99.72%
Global Evolution N/A Global Evolution Financial ApS - 100%
Fondsmaeglerselskab A/S
Mogambo2 Holding ApS N/A Global Evolution Financial ApS - 100%
Global Evolution Manco S.A. N/A Global Evolution Financial ApS - 90%
Global Evolution USA, LLC N/A Global Evolution Fondsmaeglerselskab A /S - 100%
Global Evolution Fund Management |N/A Global Evolution Fondsmaeglerselskab A /S - 100%
Singapore Pte. Ltd.
5 BF AP FEF P ¥ & #o- o (R AwRSE L) - 100%
& ¥ e F (R Aetid ) - 100%
T ¥ S (@ﬂj‘é“ﬁfﬁik) - 100%
Higm Hods ¥ : :
Indovina Bank Limited TEE Le Duy Hai (Vietinbank ¥~ % 4 ) - 50%
BET L E U (R &#FREFAL L) - 50%
T ¥ Fl & % (RH & E8REFEL L) - 50%
T ¥ A& (RH & EF8REFEL L) - 50%
¥ ¥ Tran Thi Hong Anh  ( Vietinbank #* % % ) - 50%
T % Pham Bao Khue ( Vietinbank % 4 ) - 50%
Et ] gl & % - -
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W%ﬂi ERE (v F) BT FE L ;AR (R ERGFEELA) 100,000,000 100%
i ¥ i3 oM (RRE EF8F1R44) 100,000,000 100%
T % E A (R #=RFAE4L L) 100,000,000 100%
7 % v E A (RRE E8EFNEL) 100,000,000 100%
A A 4 % (Hi2 &8aFAN4L4) 100,000,000 100%
WrEE #wm oAk (R ELREFAEAL) 100,000,000 100%
B EE 28 i (W%&ﬁf FHRENL L) 100,000,000 100%
Nk Tl B3 - -
B2 Fai7 (FR) § a7 FTEE P oE (R ERFREL) - 100%
¥ % 2 (R EHERLA) - 100%
T ¥ m A kR (R EEFNAEL) - 100%
T ¥ ke ik (RRR &8R4 0) - 100%
i ¥ ¥R ® (Rae EREFALL) - 100%
W EE oA R (@]jwi’ FREFRLR) - 100%
)i TRl A FRA 2 (FZLERFNEAL) - 100%
T % LI = (féa]ﬁ. HELRFANAA) - 100%
KN ¥ L E - -
E?]*“x Hhomizy AP TE L CIE N (Eé&‘]%:g_;‘ EAR 66,693,748 99.99%
7 % B4 jE HERLA) 66,693,748 99.99%
7 ¥ B AR j\@_n X&) 66,693,748 99.99%
¥ ¥ ELRN (I??],] FHENLA) 66,693,748 99.99%
ERt Y - -
Rl B AR - -
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PMGALETF CE R RERTHE ()
H&=:1%5%
¢ ? i i : . . ; JE 3 m
i v 7ff— P 7ff— £ v E I S 3 PR
B%#E 7 & FRige W A (W%Fiﬂ 13“%\ A) - 100%
T ¥ Mg & (Fy#ERFEEL) - 100%
F % A 7o (ﬁ]ipﬁ_ﬂll‘z\'{) - 100%
BEm - - -
1,;&]? * (L) 3P i Nk W R AB (@]i;ﬁi\ (B#) & 4) - 100%
T ¥ T Empm (RR#ESX (48) A& 4) - 100%
i ¥ Mo @ (W%‘;’pﬁé\ (A8) & 4) - 100%
= TEE 3 = v (BB AR E L) 3,500,000 100%
T ¥ L (mi BlF N4 A ) 3,500,000 100%
T ¥ & o B (@]1 Al £ A ) 3,500,000 100%
i ¥ B (Wi BlFiN 4 A ) 3,500,000 100%
T ¥ o R (l?i]i Bl & 4 ) 3,500,000 100%
TR L SN (@]%fyl&é« #A) 3,500,000 100%
KN I R & - -
7 FEE 13 57 (@]%4’;1 Rk A) 10,000,000 100%
i ¥ ELRNU o (laa‘]f]q;::;, E- ) 10,000,000 100%
T ¥ ko (@]%&#ﬁu REID) 10,000,000 100%
i ¥ G (Eéa‘]%ab’:r;, REIRD) 10,000,000 100%
¥ % 5 & 2 ([az]ajq,t; A2 10,000,000 100%
=R + A & (E&]f]q;:;, R4 10,000,000 100%
KN 5k 47 - -
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EMGEEyE MR
L S T Ol
e e . ) L | P P TEANE (F2)|+ #p |5 il G| A | E w3 e

& ¥ & Flir | F * T A W E|F OF % gE(E GAE SR L 7(31;4‘((%2 )) B () ; g‘; wf) ﬂ:z_i e () ;,_P ( =~ ‘;9
23] i} £ Rl F R F I $ 147,025,102 $1,003,303,225 | $ 110,242,009 $ 893,061,216 1 $ 78,756,407 $ 77117686 |($ 2,538,226)| $ 74,579,460 541
DESE R AR S 58,515,274 7,604,328,474 6,890,601,110 713,727,364 906,260,419 48,368,007 49,950,622 1,793,972 51,744,594 8.84
R EFERFREFF A I 106,985,830 3,124,394,955 2,882,098,083 242,296,872 x1 58,669,139 25,021,667 | ( 3,168,000) 21,853,667 2.04
Rt eAdmguning ay S 3,057,052 43,878,548 30,748,722 13,129,826 20,406,319 2,545,831 2,550,277 | ( 376,333 ) 2,173,944 711
KR FeERSRFF I d I 7,300,000 47,513,736 36,143,794 11,369,942 5,397,349 1,655,688 1,728,555 | ( 261,176) 1,467,379 219
B3I ERT R 2P S b 4,842,362 6,033,380 44,780 5,988,600 433,436 383,553 382,500 |( 5,425) 377,075 0.78
2] ﬁ\ HERFTRERFGF AP P o 1,500,000 3,749,923 825,762 2,924,161 2,873,737 1,085,722 1,075,733 | ( 218,431) 857,302 5.72
RHFBEFHFTHEELFF 2P I 300,000 807,797 170,319 637,478 731,116 273,162 268,806 | ( 53,761) 215,045 7.72
e A E SR AT R C I L 13,497,155 58,549,117 46,516,828 12,032,289 16,810,496 1,725,660 1,726,939 | ( 237,354 ) 1,489,585 -
FEEE (ra) 27 L] 7,223,435 8,582,774 616,390 7,966,384 278,814 227,089 227,089 |( 65,676) 161,413 -
s FHFAEEGEF AP A 9,090,730 18,052,708 7,071,171 10,981,537 3,119,731 |( 1,140,849) | ( 1,135,031) | ( 815) |( 1,135,846) -
Cathay Woolgate Exchange Holding | # % 16,654,013 13,430,575 58,881 13,371,694 | ( 277,275) |( 283,015) |( 283,015) | ( 62,205) |( 345,220) -
1 Limited 7 b
Cathay Woolgate Exchange Holding | # &% 168,222 133,880 681 133,199 |( 2,823) |( 4,154) |( 4,154) | ( 450) |( 4,604) -
2 Limited e
Cathay Walbrook Holding 1 Limited | # & # 10,189,090 21,791,237 12,923,194 8,868,043 407,658 |( 24,591) |( 24,591) | ( 2,039) |( 26,630) -

v &
Cathay Walbrook Holding 2 Limited | # % 536,268 1,141,910 679,860 462,050 21,439 |( 2,872) |( 2,872) 48 |( 2,824) -

&k
Conning Holdings Limited R 15,723,539 24,004,482 9,888,411 14,116,071 10,260,771 3,116,215 3,115,118 |( 264,459) 2,850,659 -

(3£2)

Conning U.S. Holdings, Inc. iR - 16,131,664 5,952,424 10,179,240 7,183,006 1,209,529 1,209,529 | ( 224,890) 984,639 -
Conning Asset Management Ltd. Tt." B 191,303 403,111 160,562 242,549 264,920 33,811 33,811 |( 6,184) 27,627 -
Conning (Germany) GmbH G| 938 55,114 29,597 25,517 14,192 3,742 3,742 | ( 1,218) 2,524 -
Conning Asia Pacific Limited Z% ® 577,686 435,491 116,955 318,536 477,482 96,465 96,465 - 96,465 -
Conning Japan Limited p A - 12 - 12 - - - - -
Global Evolution Holding ApS 2 & 333,739 1,170,522 682,935 487,587 708,830 228,580 228,580 | ( 65,935 ) 162,645 -
Conning Holdings Corp. iR - 10,885,268 3,778,675 7,106,593 7,183,006 1,319,032 1,319,032 |( 264,183) 1,054,849 -
Conning & Company iR 4,485 10,156,192 3,795,484 6,360,708 7,180,660 1,320,953 1,320,953 |( 250,125) 1,070,828 -
Conning, Inc. iR 329 2,490,978 1,333,706 1,157,272 3,669,690 301,476 301,476 |( 73,490) 227,986 -
Goodwin Capital Advisers, Inc. iR 172 110,707 9,612 101,095 79,844 36,818 36,818 | ( 7,720) 29,098 -
Conning Investment Products, Inc. iR - 19,805 1,726 18,079 10,988 |( 6,767) |( 6,767) 877 | ( 5,890) -
Octagon Credit Investors, LLC iR - 3,086,119 1,122,287 1,963,832 3,420,138 1,230,166 1,230,166 | ( 30,153) 1,200,013 -
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— o . ‘ < e ow FENE (2|4 | # | & B|=wp

S S A Al LN Lo Al el 2k PN Goles () 2l nklme G slcay
Octagon Credit Opportunities iR $ -1 $ - -1 8 -1 8 -9 -9 -8 - - -
GP, LLC
Octagon Funds GP LLC iR - - - - - - - - - -
Octagon Funds GP II LLC iR - - - - - - - - - -
Global Evolution Financial ApS L% - - - - - - - - - -
Global Evolution s - - - - - - - - - -
Fondsmaeglerselskab A/S
Mogambo2 Holding ApS % - - - - - - - - - -
Global Evolution Manco S.A. R A - - - - - - - - - -
Global Evolution USA, LLC iR - - - - - - - - - -
Global Evolution Fund Friey - - - - - - - - - -
Management Singapore Pte. Ltd.
s WF AL EGEF AP A 845,585 1,030,335 419,834 610,501 338,418 33,281 34,221 |( 8,179) 26,042 -
Indovina Bank Limited A% 6,094,911 67,319,841 58,602,343 8,717,498 1 2,289,821 1,159,877 | ( 244,603 ) 915,274 -
l,&]%x EEAFT (RFF) RGFT r R 3,020,769 11,024,162 8,091,246 2,932,916 x1 577,456 99,897 | ( 11,419) 88,478 0.88

L= A ‘;
R ERF (PR) §127 LS| 14,377,562 65,170,894 48,929,188 16,241,706 x1 1,084,636 265,239 | ( 87,660) 177,579 -
B3 i\ BRGNP Y o 667,000 16,915,042 15,351,737 1,563,305 369,175 | ( 8,010) 77,722 | ( 15,320) 62,402 0.94

i\ ;i«it‘,» (4&) 72279 R 1,108,244 4,689,595 4,095,733 593,862 115,971 |( 25,148) | ( 23,181) - ( 23,181) -
REFs (Lo) 3229 R 3,875 3,436 182 3,254 |( 5)|( 444) | ( 439) - ( 439) -
3 % ix L fp p LRI Y o 35,000 35,314 782 34,532 97 |( 546) | ( 557) 131 |( 426)| ( 0.12)
IE] ’\ FERERF G LD P o 100,000 81,700 4,294 77,406 10,061 | ( 12,434) | ( 12,529) 2,379 |( 10,150)| ( 1.31)
1 FZE2P AR ARERE2THBFRLHAUEFRN 2 2B FFRFHUBFELHEUERN > EHBHRLEF ER > 2 FENF2HD > T HhGERE -
3z 2 : Conning Holdings Limited 1 & & 3 %% 4 i& -
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(2) B EFEFREIREREF AT 0 ERE L
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() BIFAIFRFTRGF UL AIRRT R
() BFESEFTRFRGF AP I ESAT R ED
(~)  BIFESREFTAER GG U0 DESRTHN Fik
(1) Piﬁ%@f]’*‘%fﬁ”ﬁ’ﬁ‘?%lf)? A B iR R o
(5) FWMEE (2E) 3R piasFEIe
() A3WEFAIFEF U AP FEEEA -

(
(

(+ =) Cathay Woolgate Exchange Holding 1 Limited @ % &> & & F 55 ¢ ¢ 32 ©

(+ =) Cathay Woolgate Exchange Holding 2 Limited : % # & £ F 554 ¢ 3T o

(2 ) Cathay Walbrook Holding 1 Limited : 7 & 2 X F 55 ¥ # 1 o

(+ 1) Cathay Walbrook Holding 2 Limited : 7 # &2 X {55 % ¢ 12 o

(- =) Conning Holdings Limited : 4% = & -

(+-) Conning U.S. Holdings, Inc. : #%% = &

(+ ~) Conning Asset Management Ltd. : 3

ﬁw
ol
1\3
:Hk
d;o
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(= + =) Conning Holdings Corp. : 432% = & -
(= + 2 ) Conning & Company : 3% = &
(= 1) Conning, Inc. : F2& ¢ 2 ¥75% -
(= ++) Goodwin Capital Advisers, Inc. : F & ¢ L ¥ 7% -
(= + =) Conning Investment Products, Inc. : & % ¥ 3% -
(= + ~) Octagon Credit Investors, LLC : F & ¢ 5L ¥ 7% -
(= + 1) Octagon Credit Opportunities GP, LLC

(2+) Octagon Funds GP LLC : A& & ¢ 3 ¥ 7%
(2 +-) Octagon Funds GPIILLC : A& & ¢ 12 ¥ 3% -
(2 + =) Global Evolution Financial ApS : F & ¢ = ¥ 7% -
(2 + =) Global Evolution Fondsmaeglerselskab A/S : F & ¢ = ¥ 4% -
(2 - =) Mogambo2 Holding ApS : F & ¢ = ¥ 7% -
(2 + 1) Global Evolution Manco S.A. : 7 & ¢ T ¥ 4% o

= -+ =) Global Evolution USA, LLC : T & & 12 ¥ 7% o
PAR

(= + -) Global Evolution Fund Management Singapore Pte. Ltd. : F & &

(2+0) B BFAFFEF ISP MERG i
(=2 + 1) Indovina Bank Limited : 41i7 ##* -

(=) W%ﬂiﬁﬁ(ﬁﬁ%)&$ﬁﬁéﬁlﬁﬁ%ﬂo
(z+-) WHeEARF (FH) 129 8AFEEG -
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