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20. p F P iYL

107#471p 26" 30P

B A AR 4 (i)

M4m;ﬁg)

FRer  REHRFger RERPAN pFHEF RARMER R @RS

7 LR 2 1F SN RSN

(1) (2) (3) (4)=(1)+(2)-G) (5) (6)=(4)-(5)
L g $1,141,943  $117,074  $748,054  $510,963  $176,813  $334,150
PR 190,430 7,164 141,658 55,936 4,667 51,269
R 2,187,874 40 82,024 2,105,890 37,684 2,068,206
¥z 314,106 354 80,288 234,172 6,017 228,155
o i 25,656 306 15,585 10,377 (912) 11,289
B4 A R 205,997 23,913 133,811 96,099 (51,198) 147,297
A 795,028 2,826 49,595 748,259 4,951 743,308
B g 89,586 5,464 - 95,050 5,895 89,155
AT S F g 723,234 175,162 301,601 596,795 (7,168) 603,963
Lo $5,673,854  $332,303  $1,552,616  $4,453,541  $176,749  $4,276,792

10647 1p 26 307

Fhier  REHRFger RERPAN pFHEF RARMER D @RS

7B EEEREE Y

(1) (2) (3) (4)=(1)+(2)-G) (5) (6)=(4)-(5)
L mg $1,173,888 $64,914  $797,530  $441,272  $132,414  $308,858
PR 161,958 15,832 114,596 63,194 5,366 57,828
TR 2,036,570 (6) 81411 1,955,153 (28,777) 1,983,930
¥z 272,928 426 73,665 199,689 (6,283) 205,972
o 32,759 220 20,570 12,409 (259) 12,668
B A R 136,759 24,910 58,372 103,297 (566) 103,863
PESTAN 767,780 1,857 45,493 724,144 (9,657) 733,801
B g 74,853 9,081 - 83,934 9,872 74,062
WA E g 743,939 187,556 302,411 629,084 394 628,690
Lo $5401,434  $304,790  $1,494,048  $4,212,176  $102,504  $4,109,672
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FRer  REHRFger RERPAN pFHEF RARMER D @RS
H B WL gbde R

1) ) 3) (4)=(1)+(2)-3) (5) (6)=(4)-(5)
AN $1,709,931 $206,782  $1,076,695 $840,018 $116,800 $723,218
M iR 347,874 15,991 241,264 122,601 5,276 117,325
B2 Rig 4,412,202 45 160,774 4,251,473 154,060 4,097,413
i 5% 633,255 1,082 188,517 445,820 21,785 424,035
B G 70,448 763 49,211 22,000 1,853 20,147
A g 378,080 46,699 228,680 196,099 (56,746) 252,845
PESTAN 1,566,338 5,731 122,578 1,449,491 29,853 1,419,638
B g 167,753 5,464 - 173,217 9,508 163,709
TRl S X 1,432,419 369,201 595,089 1,206,531 (4992) 1,211,523
s 2 $10,718,300 $651,758  $2,662,808  $8,707,250 $277,397  $8,429,853

106#1% 1p 26 30
Wpder R EFfr REEFLN O pFTEY YR S
3P Mg Eghe P

1) ) 3) 4)=1)+(2)-Q) () (6)=(4)-(5)
AN $1,714,095 $119,273  $1,156,133 $677,235 $69,863 $607,372
M iR 302,454 18,031 214,312 106,173 2,890 103,283
B2 Rig 4,157,959 (16) 157,896 4,000,047 75,816 3,924,231
i 5% 574,466 346 194,241 380,571 8,361 372,210
B G 98,135 718 75,025 23,828 2,589 21,239
WA g 277,700 33,066 131,673 179,093 (6,886) 185,979
%1 m% 1,501,142 3,790 128,228 1,376,704 (13,903) 1,390,607
B g 138,871 9,081 - 147,952 10,977 136,975
0B F i Rk 1,465,677 371,146 599,614 1,237,209 (9,521) 1,246,730
s 2 $10,230,499 $555,435  $2,657,122  $8,128,812 $140,186  $7,988,626
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21. p ¥ e Ppac 2 X i

107#4% 1p 267 30P

i IRA B F e BRAR
5 (FRppp o L0 B R4 #w L RREE i

% 319 &)
(1) 2) 3) (4)=(1)+(2)-(3)
L iR $(183,996) $(27,726)  $(69,633)  $(142,089)
ERAY (63,352) (8,576) (31,362) (40,566)
% R (1,276,426) (33) (44,848)  (1,231,611)
F iz 5 (114,627) 4) (34,142) (80,489)
TR (358) (1,087) 513 (1,958)
B A R (133,043) (2,922) (50,053) (85,912)
PSRN (259,022) (502) (14,334)  (245,190)
TR R (26,440) (6,877) i (33,317)
WD F T g (494,665) (232,146)  (291,286)  (435,525)
£ $(2,551,929)  $(279,873)  $(535,145) $(2,296,657)

106447 1p 367 307
IR N T T A
5P (F7mpeg® 4 ) B

(1) 2 3) (4)=(1)+(2)-(3)
L iR $(225,770) $(6,674)  $(108,330)  $(124,114)
ERAY (70,663) 2,665 (38,405) (29,593)
i (1,336,788) (34) (43,226)  (1,293,596)
F iz 5% (112,995) (150) (20,659) (92,486)
TR (13,604) (64) (2,871) (10,797)
B A R (85,908) (2,657) (40,913) (47,652)
PEESTAR (309,425) (112) (36,529)  (273,008)
B s (27,744) (488) - (28,232)
WP g (418,472) (156,091)  (243583)  (330,980)
& $(2,601,369)  $(163,605)  $(534,516) $(2,230,458)
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1) (2) 3) (4)=(1)+(2)-(3)

L g $(391,760) $(74,632)  $(129,978)  $(336,414)

ERAT (122,700) (17,149) (71,142) (68,707)

% (2,575,298) (42) (98,885)  (2,476,455)

¥ i g (242,783) (265) (67,951) (175,097)

R A (8,652) (1,725) (4,628) (5,749)

H P A R (208,472) (29,521) (68,427) (169,566)

BT g (517,647) (974) (28,310) (490,311)

B (45,117) (6,877) - (51,994)

BHIT B T E R (917,615) (551,147) (535,897) (932,865)

& $(5,030,044) $(682,332)  $(1,005,218)  $(4,707,158)

106#17 1p 26 307
T Rmpb  rdapy 0O
% B (7 ZReg ™ 2 ) g ki

1) (2) 3) (4)=(1)+(2)-(3)

gL $(980,389) $(13,909)  $(765,006)  $(229,292)

b (101,441) 1,047 (54,918) (44,576)

% G (2,514,300) (741) (82,867)  (2,432,174)

¥ i g (200,705) 27) (43,165) (157,567)

R RAT 20,689 (87) 28,784 (8,182)

Al A R (174,164) (6,467) (60,549) (120,082)

% T % (560,593) (120) (53,556) (507,157)

B (57,516) (488) - (58,004)

AT R F s (830,167) (336,080) (477,728) (688,519)

& 3 $(5,398,586) $(355,972)  $(1,509,005)  $(4,245,553)
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$(55,800) $-  $(55,800) $-  $(55,800)

A

@
=

g‘ >
M«
3
TE
i
n

AL
§ P AR A 4 B
2 WL 20,336 - 20,336 - 20,336

=

> %R (4,745) - (4,745) - (4,745)

BHE 2 FAr1 B4 E 7,051 - 7,051 - 7,051
xtREFEEAFL AR

EiFE 126,309  (224,419) (98,110) 3,098 (95,012)

& b $93,151 $(224,419) $(131,268) $3,098 $(128,170)
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106#4% 1p 267 30P

FHELN HeFE HERIE

THA2 0 i E (7 %) &%
BETRELEIEZED ¢
W”“@%ﬁ%ﬁﬂa#ﬂ
ERR- F 1] $29,614 $  $29,614 $  $29,614
Al e gmT A AT R
EHEERR) 232,153  (120,186) 111,967 (5,441) 106,526
BrYEFERA MG
LT AUEEE 2
>3 947 - 947 - 94r
& 3+ $262,714 $(120,186) $142,528 $(5,441) $137,087
107#1* 1p 26* 307
FWEAE BuEL @R
PHA2 0 i E (7 %) &%
PESMIFF 2R
FEEAGT R 2 £ 8 & $- $- $- $5,748 $5,748
BEL e FLFE RN
BEfFE 2 #EE 1 LR
¥ (35,400) - (35,400) - (35,400)
BT R EAEIE 2D
B E A A AR 4
2 kAR 12,247 - 12,247 - 12,247
BrYREFERAZME G
FEFLHBREHE 2
> 4E (6,461) - (6,461) - (6,461)
BEEBFREFF RS LY
EHFR 2 A BAEE (603) - (603) - (603)
FEFREFZELGELHEE R
EHE 250,646  (466,010) (215,364) 15,991  (199,373)
& 3+ $220,429 $(466,010) $(245,581)  $21,739 $(223,842)
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(£1%F f&'”"rﬁlgiﬂ' b BT E RS AL H )
106#1" 1p 26" 30P
FHELN Hexs srEmRAE
P AL HE #E (P %) ftc &%
‘%?&é»ﬁiﬁgxwﬂi
FRE MR AR
EER ¥ F &1 $(77,332) $-  $(77,332) $-  $(77,332)
LB AT A AT T
BHEGER) 442,827  (251,263) 191,564 (2,049) 189,515
BrEEZRIZMELEE
ELF2ZHBREHE L
> 54 - 54 - 54
& E $365,549 $(251,263) $114,286 $(2,049) $112,237
24. B idgfl ~ 372 #4 7 ¥ H R p i 4
# i vl 107#4% 1p 26 30# 106#4% 1p 26 30#
By E | BEF By E | B E
R Sk B &3 K B &3
Aaigqlp *
Frgo $52,214 | $470,539 | $522,753 | $69,755 | $452,785 | $522,540
¥iEimg - 45,765 45,765 - 43,923 43,923
Wik g - 30,261 30,261 - 27,370 27,370
Hi R aagfle * - 19,640 19,640 - 14,107 14,107
FER - 5,738 5,738 - 14,756 14,756
Frg g - 7,427 7,427 - 4,989 4,989
# i vl 107#1% 1p 26 30# 106#1% 1p 26 30R
By E | BEF By E | B E
ER K B &3 > &K B &3
Aaigqlp *
Frgo $147,225 | 956,463 | $1,103,688 | $148,103 | $899,770 | $1,047,873
¥iEimg - 99,790 99,790 - 95,460 95,460
WBikg g - 60,504 60,504 - 54,601 54,601
Hi B aagfle * - 32,609 32,609 - 26,595 26,595
FER - 11,362 11,362 - 29,037 29,037
Frg g - 13,993 13,993 - 9,644 9,644
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BEAREARY AL FHEE ?ﬁwﬁﬁ’vﬁiiw@ﬂ Fe
ﬁ%%?ﬁ%%’ﬁﬁﬁéﬁm%@%%%%°5 gﬁi@i%“
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]_'g\z],l RAPERILFT UL P2 F o F & IR £ i i)
(ﬁ%Wpijéim%?Pméﬂ%$§%4’véﬁrﬁ

EH PRI ERLITRBLO Y R'G  SRFFALT RG>

HECHRGEFOTALY b g !

A FFARTRG R EH 2P HF AmE A1 RS FRONAFL G
FoOFBEA(MREA)MRF FLEY AN FE A ARG TE
EREEH(RAE)RB A R EE P F ML LR S o

b. R A+ * e Rf{pREHE P KITEARI E2Z A FHE T
Bﬂ%@%i%éiﬁ%ﬁ’m:gaaﬁg PATE L 2 b " o

CHEMTACY M'¢ R Flem1 i 2 {RenFT A 5 % B3
@%%*JJ\gﬁﬁiﬂﬁﬁfiﬁgaﬁﬁﬁziﬁﬁzag;
FAZRh'G -

B.iz*h'&f® RAHT

TALGEENTAEARTALG TR G R GETLY RAG

p#:107#6730p EH RS EG AP TS
e B
EfTA 34 £ w A _— i
e
MEE GERE $7,108,841 $126,507 $131,609 $429,096 $1,416,391 $9,212,444
SE ERD L R
2_& ﬁ;& A 778,105 - - - - 778,105
SEAEFEFERS R
BEFE £ ﬁ,&;ﬁ 1,046,349 - - - - 1,046,349
oo N ﬂ\f}% 4 f_ﬁfk
7 AGD 2,620,573 354,966 1,482,205 3,282,406 1,824,839 9,564,989
& 3t $11,553,868 $481,473| $1,613,814 $3,711,502 $3,241,230 | $20,601,887
o T IR EERE B 56.08% 2.34% 7.83% 18.02% 15.73% 100.00%
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CEREY E A N R R ks A€y
(,ﬁ%ﬁ“,\ ¥ 5 3Ep ﬁ o BT R F L H )
P :106£12% 31p R R AR AT WY
e P

BT A L Eal 30 i E o £
mEZHERE $5,891,152 $95,401 $87,956 $541,678 $912,916 | $7,529,103
BEFF RS B

22 emT A 90,521 - - - - 90,521
F el Bz eamTA

(1 2,138,591 79,416 - - 221,805 | 2,439,812
EBEED H2 Gl

Iy 1,100,000 272,655 321,203 304,210 10,512 | 2,008,580
P INYP ARTA 999,988 - | 1130412 | 2942947 | 1,532,959 | 6,606,306
& 3 $10,220,252 $447,472 | $1,539,571 | $3,788,835 | $2,678,192 | $18,674,322
L R (R REH B 54.73% 2.40% 8.24% 20.29% 14.34% 100.00%
p# 10667 30p R ARGREFF T

2T -

BT A ¥ Eal 30 i E o £
mEZ HERE $6,600,518 $121,769 $97,357 $86,997 $886,659 | $7,793,300
S E R

22 emT A 51,209 - - - - 51,209
AEheL e@T A
(1 2,072,742 82,007 - - 225,691 | 2,380,440
EBED H2 Gl
Iy 1,100,000 278,678 327,414 311,623 -| 2,017,715
P ITPP ARTA 999,968 -| 1153268 | 3,068,138 | 1,563,097 | 6,784,471
& 3 $10,824,437 $482,454 | $1,578,039 | $3,466,758 | $2,675,447 | $19,027,135
Lp R R REHD B 56.89% 2.54% 8.29% 18.22% 14.06% 100.00%
Top BN RES
C. P RASIRFNIE G b e B 3 3 4o 2 2|87
A EHNFNE-FEP TG LAY WEMREER ai uﬁ‘“iﬁ%
L BRI E P RERINE G RG LT FH e L TSR
ctEod RN T R J%r-fzp;,vll%éf LA R . RS @IP&E A
i?ﬂé%ﬁ%ﬁAm) AR T IR MO F TR W
PRRZFA B FL  BEHRANFFAFHZIER I FFAL
f?”&‘ﬁgfﬁ—?i‘a % o
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A)#FiTAHIHRA e BLANT R %“zﬁ‘ﬁig AR EE &
(B)%x;’i”"}r‘rf'%’ixﬁj\ E\"Nﬁ, ;BN

(C) # % 4 I il Bodedn & 58 H14 (7 5 &

(D) # 4 ¢ FIM A AHRY 4 Lo 5 -

A
&

C. 'rs—'”r‘si Q2B RF AP EHE D EF 2 AT A S
-,'i’:%P ?&‘ﬁ?/—ﬁmﬁ’rhé%ﬁ AATH 2 T E- R LR

AR Fﬁ*?«ﬁ‘iﬁpl" #wae e
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AR F

EAPEERGF LD E T DD L H IR £ ()
(ﬁﬁ%yﬁﬁm%“’ﬁ”%§%4méﬁc)

RIS YFA > FE PR EFEFA C BREBHELSEHHA A
K120 0 2 75 43 B & 9 % (Probability of default, “PD”) » 4 » i& 1
1 % I (Loss glven default, “LGD”) {4 3k 4 i& 9 % *& 3F (Exposure at
default, “EAD") 5 4 £ | § PR B2 R0 AU 1280 2 B
ﬂ?gﬂf?ﬁio

}\ |
wﬁﬁﬁmw@%iﬁﬂﬁiﬁﬁ&%mﬁaﬁli ﬁwmwg

i

(Moodys) Lﬁﬁ RS & 2. &
&?ﬁwﬁﬁﬁi 9ﬁiﬁﬁ*£$iﬁ§ﬁ(?ﬁﬁfﬁoi
NRGIEHMERT A2 #4)

b. mpEH T2 Y E
@ﬁ&?%wggﬁﬁgiﬁwgﬁﬁ%%,%ﬁ%ﬁ?ﬂ@»ﬁ
ﬂ o
e
FAAR*R'aRGR0Ed £302 B B A %
a AN F2LERT A
107.6.30
Stage 1 Stage 2 Stage 3
12 g7 SHEHEFEY SEDTHED xS ple2
*AEA [ BAREA TR ARTA A4 BEG &3
BHEE b FEHER
2ty R i
i1 e $1,046,349 $- $- $- $-  $1,046,349
A (5 X AR 2
b1k 9,419,414 - - - (3,390) 9,416,024
A (5 X AR 2
b1k 150,000 - - - (1,035) 148,965
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I?Z]ilﬁﬁ % AP %K 1;:\”}3 R f 23 0P8 MR A ()
(BFF T 30§ b g R AL H )
106.12.31 (3£1)
» ¥ FAGR)
N LEUE ]

T A HFEE - e KR IE SRR ARy &3
RAEZQERE $7,529,103 $- $- $- $- $7,529,103
BEFERD G B

B2 emF A 90,521 - - - - 90,521
#Ed e & mT AGES) 2,439,812 - - - - 2,439,812
EiERD S22 Faral

#®F 2,008,580 - - - - 2,008,580
FFIo9p sRTA 6,606,306 - - - - 6,606,306
& b $18,674,322 $- $- $- $- $18,674,322
b R 100.00% 0.00% 0.00% 0.00% 0.00% 100.00%

106.6.30 (311)
» ¥ FAGR)
N LEUE ]

ERT A EE S AR e A GRAE © R FAR R £3r
RAEZQERE $7,793,300 $- $- $- $- $7,793,300
B RS LG

22 EeMTA 51,209 - - - - 51,209
BENLLRT AGL) 2,380,440 - - - - 2,380,440
BRI H2 Faral

E 2,017,715 - - - - 2,017,715
FFIoMe sRTA 6,784,471 - - - - 6,784,471
& 3 $19,027,135 $- $- $- $- $19,027,135
b R 100.00% 0.00% 0.00% 0.00% 0.00% 100.00%

1A A AFI07TELY 1P A * FE AR FER] R OTLR T kR

RIZAFF R 5952 AR TER T L I o
H2 DR R B R EBBB- 3R 0 LT R s fhdp A EBBB-11 L -
A3 I HREGTIFERESE o
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@ij AP FERZGFUDD 2 F 07 & H MR L ()
_ﬁggfﬁ'*’r % b Far Fd K AL H )
b, 2§ 2 3%
107.6.30
Stage 1 Stage 2 Stage 3
122 3gh e FHEPFFYH FHPTFH B SN2 7
LE R BrAEA TRIFART A KR4 WHE R &
EEI
A $231,103 $- $- $- $(2773)  $228,330
p ¥ 106#127 31P (31)
i 5 SRR N S LA 1 W A e RAEIN| B3 [T RIRA .
A I 4 47 - 4 #Efﬂwf F| 4% |(EIR*%)| %% &% 7
B A & | $244,769 $- $- $- $-| $244,769 $2,922 | $241,847
EAEE - - - -| 10,125 10,125 202 9,923
& 3 | $244,769 $- $- $- | $10,125| $254,894 $3,124 | $251,770
p ¥ :106#6” 30F (31)
¥ Rk AW RPN L W AR ORI A |E A4 215
PP Tg R [ am | - & #E%Kn:é—i 4% |EIR*4)| % 290 7
B4} & | $243,343 $- $- $- $-| $243,343 $2,900 | $240,443
EAEE - - - - | 13,500 13,500 270 13,230
& 3 | $243,343 $- $- $- | $13,500| $256,843 $3,170 | $253,673
i 2P p AKI0TELY 1P A5 B F‘%ZHF%‘»-—?E | % 984 7o
IKFWZ] PR E RSO BRRTERF LRI o
C.hHFIFADPA-REIH ALIFLA G4
a BEEEFeFE RS LPEFEZRHIERT
ER §-IRETE N I
% B 1 7%
FERE N M,'J ?ﬁ‘_» *f,' b 4R %;L@ %
1213 * g4 SRS S NE S B F WL % 1 B
BrAEA RMEE BUYER HARTA !%ﬁ:&p A MF*“
107.1.1 $150 $- $- $- $- $150
BB & Sl e % 26 - - - - 26
107.6.30 $176 $- $- $- $- $176
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19?],1 RAPFEEFF LT E 3 0P 8 H AR ()
(RIS R A A S5 )

FEPFEH AL

% R P AR
ES A ﬁ]iﬁéﬁ%éﬂ%ﬁmﬁ
121 * g8 b2l T R 20 AR OBLiR
FERFA RWETR BUHITER HARTA E&RTA F#Fb“
107.1.1 $3,571 $- $- $- $- $3,571
AR e S e 778 - - - - 778
107.6.30 $4,349 $- $- $- $- $4,349
c. 2 FA
GHEHFEH A
% B % A 7%
AP A PR R Al SREERY
120 7 58 Y2 BRR 2 B RAE 98LR A2
[ B BEFER O FERTA O ERTA O FFE
107.1.1 $68 $- $- $- $- $68
P b e Sl s 8 - - - - 8
107.6.30 $76 $- $- $- $- $76
d. 3¢
GHPEIEH LA
R MR T AR
A RG] Hr A AlEs BRI ATy 4
121 0 SpHp PR S S L EI R ¥ S ES -
BrHY BTG BUER FARTA ARFA ALY AR &3
107.1.1 $45 $- $- $- $- $45 $3,079 $3,124
SRS EMEE 6 6 6
% T F AR ASLYEE | RN LR L S (357) (357)
107.6.30 $51 $- $ $- $ $51 $2,722 $2,773
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Irlﬁ’r+&xﬁ é‘rﬁj\_ﬁlﬁ"fﬁ'l‘i& KﬁJ}‘ (- }g‘lﬁ‘-fﬁ'l‘i& KﬁJO
LN, A KﬁJ x‘a;}ﬁﬁ,z&:}%—fé’(_%g E\‘B"xf*'iiap*éj 1R E‘E/f'g

b rﬂf%nﬁﬁﬂ»ﬁjﬁﬁd%ﬁﬁ%ﬁﬁwéiﬁi?’
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S
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|
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=
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¢

B.in# b %2 ?TEJ_T

@l’if 2P REREE I"Ef—iﬁfﬁﬁﬁiﬁaﬁﬁf&fﬁ“;’? %22 F'Ki:
F b e g AR 0 X iﬁ%i%gﬁﬂhﬁwmw7 ﬁﬁ%ﬁﬁ
—_—ﬁ i%‘m ﬁ"l‘i}k Kﬁ s 5 @. oo \::jiy‘l'.g. #7 P2 ?T‘%;P\‘/Q7 ‘J\Q %E?;}'@

$341 0 ASLE R G -

EH NP RFREPEF RSB RE B HATERETER G > b
oI &0 B A 2R 4 ORIR T -

18~ T4

%H7%%F”’uﬁ#p¢mﬁwo@4%9%gg+ TR TN

rﬁr*i”%4£ipm7$@ﬂ&ﬁ M%HTﬁi’?ﬁéif

it RS 2 BR > MR B P E2 WET o P
i+

]
ﬁ@ﬂ$kw\%ﬁﬁiﬂﬁ g?ﬁ’

)ﬂ, 7l~ 1) ;“{i ;‘g_‘%—é:

FALRS ML Taur] =
LFX ’ 15}7?‘ :uifiﬁ- LAk
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i >3 D23 0P 8 MR L)
eip s gt g2 K )

fif 2 & AR P R RS T AL
1H K37 IFLEEAEW& Sl o TR &R e IR e T

B o
p#107#6"30p
i 2 2t 6B " 1P 6-12 1 * 1-2# 2-5# AZ 5
) L] $3,848,251 | $3,828,113 $9,276 $5,548 $5,314 $-
ZEF RS AHE
ez &R R 207,418 186,186 21,232 - - )
Fuluf 1,000,000 | 1,000,000 - - - -
p#106&12" 31p
g i o 6 » mp | 6-121B 2 1-2# 2-5& AZ 5
& AR IR $2,542,406 | $2,515,114 $15,234 $4,707 $7,351 $-
LR L E
Rz bR G 3,238 3,238 - - - -
Fuluf 1,000,000 - | 1,000,000 - - -
pE 1066 30P
I 2 2t 6@ p | 6-1213 7 1-2# 2-5# AT 5
& AR IR $4,087,708 | $4,071,334 $2,513 $4,744 $9,117 $-
L ER L E
ez &R R 36,817 24,153 12,664 - - )
Fuluf 1,000,000 - -| 1,000,000 - -

(5) * Hh %At

THRG A RA TR HIF B L 8;T%+§iﬁi%&xé;ﬂ
Z2ORRF TR ERIASTE I P2 TE N ”f‘E' %xa;)g‘f-").i}k"ﬁo

[
=
7
5 7] ﬂ.\_)
S

3@ % b % @ (Value at Risk, VaR) % &4 Rl %7 S h ‘gL
"ﬁ ek R qu,"“‘b';’? 25 H-h & o

=

E Y TR F B8 22 ¥ e i 8 -k 2 (confidence level)
P F T HRGFFRBPERKFTEET AL 2B A BRI L o £ H
NF P A 99%2 AR REIE A K- P (- B L)L RGRE

-
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_%%‘F'fEJ’T —FTIJ l‘,ij‘_l/%?ir’&i4méﬁf:)

B BRI AR AR R PROFEGARIEANT L L
BAEARG AR EE P FIER G2 WA R F IR G2
R BT 0 o 4R e F RO S w0 BT R HCA R A
b oRirR AL R ARTREL B CFLD % -

\
qﬁ‘ﬁ
u

(w

B. &4 Bl

BhEERIZ o EE T RS PIRFEREEVEEF A
2 Bth oo BAPFREE - K ABRERIBR R LT

EEBEZBFARE -

Pl E D7 TP FIF R REATE BRIETREHEATTE S 2 0 &
FRmiz2 BAGRIE - ZRIER G FERELNEY FALGT]T RS

a. F1+ ac R & 4 17 (Simple Sensitivity)

BARAGFREER G+ B TE S22 KT R b § B

b. 5 4 7 (Scenario Analysis)

FdAde R B 2 B4 B2 B ST g S 2
It BERE TR

(A) FER 5
g%ﬁ(i THE YT RZPF R & F]F 2 F A A 2 P o
ZRFRE S TIFERFTELENZREFA AL 2 FI L -

(B) ks
%%1; ﬁg%
HAp b b & F)F 2
ﬁiﬁ%i%é
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SECEY S VIS
(£30°% F

PP RPN S
_ﬁz} , i_—jl‘/%friﬁﬁ,i'f‘ ~ L ¥~

P 107&6% 30F B4R
b ‘G F] NN A 3
(+)

S WACEEE ) -10% $(609,900)

&b % (FEFF A R) 20bp (159,568)

TR R (ES) &SR RELS (108,015)

p#:107#6" 30P & &
B o E 10 $209 $550
AR R LR E1% 15,366 -

TR AR B B R L% 820 | 4,233
£ &R LR E1% 38,811 7,121
AR L LR E1% 5,965 -
AW S(F £)TA L 21bp | (5569) -

& R GAR R FEAN A (A AR)T AL A 1bpl  (105) -
AW (ST A 2 1bp | (1,198) | (1,032)

BEFEL R RERRER (BEELBRY 2 1% - | 60,990

p ¥ :106&127 31p B4R

b ‘G F] M 0
(+)

S WACEEE ) -10% $(590,461)

&b % (FEFF A R) 20bp (175,672)

B % () ER R A A (124,777)

P 106#12% 31F #E S
B oK E 10 $16 $868
AR SR 1% 9,765 680

"k b AR B i L) 565 3,933
(&0 %2 E1% 31,139 8,884
AR L LR E1% 5,896 -
AW S(F £)TA L 21bp | (6,100) (66)

TFR e R I ERAR)THE 2 1p)  (62)|  (89)
7AW (ST A 2 1bp | (1,390) | (1,029)

BEFES PROEE BEES R 1% - | 59,046
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R 2k A4 RGRDF AP E 320 & 6 MR A ()
e

f
($%‘?—$FFFI-]3’% ’if—jl‘/‘%?ﬁ‘r},—ﬁaé_%{fi)

# :106#67 30P B4 plaE
b ‘G F] NN 0
(+/-)
5 b 6 (% 40 K0 -10% $(431,777)
I b % (R F 0 ) 20bp (182,642)
TR () ihAoWpElR (109,146)
# :106#6°% 30P FE &
w2 E1% $120 $756
5 AR R E 104 9,278 742
EERERER 980 | 3,071
oMl 04 (29,402) | (8,138)
AW S(FE E)TH L 21bp | (6,287) (79)
EN W 03 FEA S (A AR)TH L A 1bp (65) (53)
A F W (S E)T 2 21bp | (1,477)| (1,083)
BEFLSURARRE BEFES L 2 1% 54 | 43,123

9. 41 B2 > i EER

(1)
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e

&G W@xd’%% £

o JUI% B ”eré * 23R B AT

AREZFRE S RITHKEZ EHARFE LR 3 5 & L B2 £7237

W AR AL L I E e

B AL LEEERE L kT A
E’—‘-'?Z:Q P HrdR AT (blde oy 7 %L ¥

REZRDFIVI2ZREIE (b 27 HFFRE  RIELD F2L O

FEOTREZ AOBFED )’t;ﬂr)%ﬂ fi*zls?%@“ Pk ot L E

x’?,r/;;gpagh?eb)?%gglﬂ FHLEMAA 2 BREE B TH TR
, , <o i

I
R RFW B B;%B;f%ijﬁ;
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Ny
w4

sz é_;}"' ?H‘Kﬁg ]}} é\.
_%%‘F'fEJ’T —FTIJ"I‘ ,i;jl/%?ir’&i4£éﬁfi)

D™ B M2 M1 EHT 2 kb HIgy &y
jiﬁfi’?\’ TR BRI A RATIRA T AH AT HIF 2 TR
FEBERLERSTHENIEPM T R(GHoE P oo 53 5w & -
Reutersii £ A 2 fI & T30dp i 2 2% R'g £ T ) -

E. 2787 527 g1 o BREREFL AR L R

RN < Rk i) &iﬂﬁi?a Bl MR g R AT AT
SR E BEREIL AR L PR AL HEEY 2 ER
8 2§ #5 (]4-Black-Scholesticd]) e« # i 3= = i (&4 » Monte Carlo
Simulation)3* & = i i i@ -

‘\\

FAXSTHITHRE 2215 8RR G TR AFIETRALGR
> 3 4 F (Credit value adjustments, ““CVA~”)% & & =i 4 & (Debit
value adjustments, ““DVA~?) > %g rE T h L (CVA)R A& 2 7 (DVA)
R TEEE ALT LB R B B T A k2 PN
£ 2 5 ¥ 2 & 94 5 (Probability of default, ““PD””) (4 = & @& 2
EET) s IR 2 ahiE 45 £ 5 (Loss given default, ““LGD””)
F 12k HEE Kk £ %7 (Exposure at default, ““EAD??) » 3+ & {8 )
FIEEALE(CVA) e F 2o NAXPE OB (A I HEEE Y2 FE
T ARANPENFAFERN AP ENRGET A NG
FEH A E(DVA) o & 2 PR IR o 2 2 B R TR B
F 3 PD ~ %% & 4 Jon Gregory 2 B ‘t £ b 4§ 5 5% si— #60% f 3+
LGD ~ $:OTCi#74 1 £ 2% ™% > 2 B3 EAD » #-3 * b "= B K
PrEBIESLREFETE NANFIBRIIFEILH RIGE AD

\f’f—:“;’%rgpgro

(2 nEEp it AFEiRI L2 2L E

EHaPrd s AR AR 0 RRER QY WA BT
W BN EEE  BHRE R BN LIRS R A EL g
et R s S X AR ABTAZ £ FL 2 BT
4o
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CES T L L LTS 7
(ﬁﬁ%yﬁﬁm%“’ﬁ”%§%4méﬁc)

tee &R 2R E
107.6.30 1061231  106.6.30  107.6.30  106.12.31  106.6.30

EfRT A
FILIIPPERTA (3x1) $6,606,306 $6,784,471 (3x1) $6,976,818 $7,051,806
HEFED 2 G LR

7 (321) 2,008,580 2,017,715 (321) 2,044,928 2,053,320
Eir N S AR 4

T A(12) $9,564,989 (31) (321) $9,580,257 (31) (31)

FT1: £ p AFIO7TELY 1p Axg* R%E F‘%ﬂ»iﬁ%—%ﬁ | % 95 7>
ERR AR EBED 5052 BN TER S L hRDT -

2L e g HRBEOFNRESE o
10. = I%J' u'é.l

(1) = BEh T H

N R ARG FAS o AREEHEL LY EFELE
2 BoiS B By r G AR RS s e b R AT
FPoEk NEFEPEVERELARTAS [ FNRRED F2EFH(F S

) -
FoBn FASRIRATRIVERER G LN G- Bae
,’_ﬁ 2, °
i ﬂkf b
5z & ?éééfﬁg%?ﬁ%ﬁﬁ%»f@o

HUEAFRARII AL LT AZ G o35 - FE
FERHAM AT EFIEE LR EREL L ERT B -

=3
i
7“34-
pant
Jrks

(2) = L EHE 2K T
EEHAPAGFAEPBRL LHEFRELTA EHBFTAZ fF2 20
WA ‘FX; P 7% 4o F
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EREZ- TS R R

gl
(23 ¥ 3m o

% F107#67 30P -

VPN NN

4
w4
W
=
o
AL
oy
d?@ ~
e
e
=
S
[
ON
=
~

£Fg1 830 0 B- s Bo¥s WzEm g3
s Appa B
A
BEF R LR E
ez &7 A
E $5,345,169 $- $-  $5,345,169
XEGHE 2,281,848 - - 2,281,848
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