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2 B fm®— ﬁ R 6,890,396 11.42
3 JEB - gRafd ¥ 6,719,924 11.13
4 [EEB—rhaFzdetggs 4,961,489 8.22
5 ABB -2 2R3 % 4,920,000 8.15
6 |[FEB—TMR2 THUSE 4,710,002 7.80
7 |IGEEM-—2dAieELE 4,672,590 7.74
8 I§®— %iﬁ;éﬁi‘é 4,343,257 7.20
9 |DEM-—LEMIER pIRE 3,982,302 6.60
10 |LEM 37 F2 4@ ¥ 3,647,397 6.04

9. f R ASIRIE Y B oG o B E R o2 ¥ 8

2PN E - REPITGLERECTARY s FY R
&?ﬁ‘%fLaq*’_l-l)]b‘x?p}%,_kppoyjf9| ?&uﬁ{@a%ﬁ%‘i\gﬁ,
B L Rl GEL TR (FAEFREETR) b 8

(1) £ * 45 %
PENZALAPAREIX A TEETFTAED R AR
FIES G % btk o BEF O 4 o
) B

a. i g it Al E RS ARL N HERE L DY
A Ak R G &

;F{;Eqix nj?%il. °
¢ B

ERz FumAFHHEFR

o

b. 5 3 4 &

(@)
ﬁf
|
o
SR
>~
(w
d
=

A
o
g

H2 B R RS OB FH A
d.BAREFTANS  FERATFAMABTRLE TR

AP LHELGFTAAEY ALY RGEHRTTARILD R

AENNEES S EEN T

'&r' BN 'J %9

-70 -



10.

EHE G P AEART AL TR
AP HERTAENZL LR BRHNELERT A R
THEAPR o @B & TS S HEE S B AT AL AR
FA®SENE G* P
(1) £ * &
a. fac AW L E NI EALE 90 % -
b. L % FE@EA NG FA IR FTEL o
(2) Fitdn e
PESFAF I EBREFHEHRAFEZLH Y
O MM EHEAGE X M A bl e
a. a4 BART N B A S HBE R -
b. 2 A3 A D P43 8 Q85 BickE & 4 5 E
c. Fler i A A 2 M AT AR M 2 A £ A o AR A
I HERALI EHEARAT T R2ZEH (BBE)-
d. 2 B> 82 L gL ko
e.d &7 fy {7 & P4 ax B (iFBHRE)-
PR N A D PG LT A B R PINE
PR EIRP N ITHBREFT AT 2 A - Ko X pFE
ARM ORI R A .
j%fpﬁ?g_-kréﬁ-ﬁ-f@k,gjifgwiﬁhéﬁjii%’E"J'l"]r‘ié\
FRIBGRE PR EYE B R LEEFT A
Eg;;%ﬁul.;i#kfdﬁ,gj,@n%%f,gfﬁAé@ﬁ&’I:—ﬁ:—ﬁ&%
AEAET S bd TSR IEAGFEER AP LTS
- WA FAERE S TR FERT AT T LB R
() FHERASFEFANLEFEFDp g2 RAE844 o
R)EF>Hw > v ERANGEL G5 RELLHFFAT R
FRPFFEEGFIZ AL -
B)EFFxINPHm > EFXFREASFEFAFLAE - & FIH
Rt FEE L L FEAAREE
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W EFEINDIH » EFEERAAFFAF 2 Pl d
s R EE o
11. #* & s K
SEHENEGY R BEHERE TR 2 - F o BE
4 5 bR
(1) Z iz T @/ 4P -
(2) F 4t MG P2 FREABLERG LA F B2
A o
B)gi ML et Egay -
(4)se e B & REFEHEFERASAT EIEFTHD PR
T FIEEF > B3 % - BRFH TP BGPTSR
Gk lr 82 LT FEREELEP 2 2 ¥ -
12, 4mFaAstaREmEnx
AL PRFERT R BFRERE SRR MR
BrzZwileFE R FBLE T AL E <]m$fi’ﬁb,3q.r+
A v o UL Ny T Bl LA AR B E
I R LR NN A
13. FH i v 4 2 g
ASP LAEGEHETF LD ho g E EBIVA EH
WL J R aRllzisFlbRe T A, T EL
¥ i e 2k )
< 4] £ ¥ +Stagel
o JL‘;L %i+St§ge1 o TR AR
<A & ¥4+
T
; JL‘J 1525223 R
# &+Stagel B b A FH 4
B4 A &+Stage2 R R 3N
A &+Stage3 B Fi

-72 -



14.

AP EED RERINEEFRET A FH 2 ERD
g 12 B FH BT L LHFE LRI S 2 K
L HHE R RAGE Y R G MEH AL R k@
CRRGEOPTEI YL EEFE

ﬁ?ﬁﬁgﬁﬁ“‘?“%‘?% B EEAAKRI2BY 2 G HYHRF
iE X % (Probability of default, “PD” )~ & 948 £ & ( Loss

et

[}
|

given default, “LGD” ) ~ i ¥ % &« 38 ( Exposure at default,
“EAD” ) ¥ 4 £ U BB G2 BE > A5 E 12 B 2 &
FHFIFEH G A

EOPFGRBELHE (AP HE) N -RKPRFP o H
EHZWF B HFRAF ARG HE (A HL) NG
N2t LEAMBRERERE > TNERBELLETAEZ Y DI

|
i

Ak o AN PECERMMBAEFERTR Y L3 N F 2 g

QF L F > irp stz pNELFTA (i ipalg

o

@a%%ﬁﬁﬁ&@% (F B L)@y 7
e R KGR FE AP EGREREF TR P
AR AR IR AKRT AR N0 o & e B h iR
FRA 0 ML T AT AR R IT TR G 0 A A RFE AR
AN BrukpApH B G gk gk (CCF)r ¥ £37%
BRRBEWHEPL 12 B2 G AP EFFY E B 230

B GRER PREH G ALk

il AN S A 4
AN PREERGE BRAFH LAY > wRELT
AR AP GRBERFE > ERFF 2R E TR

.8
ST T L E RS S SR T A ST

AR o st ASTELEF (GDP) P A E LK B &



15.

[aN

2
7 i f1 &

L= s .

p Ao g
e T AT A
A

bR SN E
bt = 2
=+ Z B ?IL
ok

B g

— 5 120 5
Wi a4
—%?é‘g)ﬂf IES
ERTA
PR~ 2 A e 2 AT £
A
T4 T ARG A
L SRR A
A BT AR B R e

B 515 15 ot
ET R
RS

VS
Bk
v & Fl &
T‘F;L;o

[T ANCIES

7
~

-~

-1
A
S o
TR G
o

P RT

%

s B i

Fl+ 2 FERF

CiE R AL AR
B3

gt

* (GDP) = %5; B A0 A N
LA G ATRAE o
a3 2% R R T b n
¥ F (PD)» & ikt iz 2. M o rw
K f FREZRH
110# 1 * 1 p 32 3% 31p
b TREFA

B

—

P

B ’ﬁrﬁ%T

5 A 5

=

s Fl

s

’&&uﬁ%‘/ﬁ&ﬂ;,

PR

—_ 2L

zx]

M

<

U
¢ ZHA KT E

2

i

4R
RN

ERE A

=

1 7

-

Stage 3 A AR
EBE B I #7]2 B
Stage 2 FHGIAE TGRS RREMBE R
Stage 1 ©w 4 ¥ ® (hppon & p] (R~ & f0de BERIS 950 AT yeid
12 @ " Sp# FEP G & e BHORA 2 R R R R R ] R LR 2
R (gH=i) ERFTA) ERFTA) 2 B O FH L E & [
$ 112,463 $ 371 $ 874 $ - $ 113,708 $ 197,565 $ 311,273
( 15) 15 - -
( 3) 3) - 6
367 ( 101) - 266)
( 2239)  ( 257) - 549) ( 3,045) ( 3,045)
7,330 5 - 56 7,391 7,391
39,712 39,712
(___27,364) 472 - 574 (___26,318) (__26318)
$ 90539 $ 502 $ - $ 695 $ $ 91,736 $ 2372 $ 329,013
= z = ~ E o o -
;’ £ 4} 3 110 # 1 L 1 B _:j‘_ 3 1 31 B ~ 7t I,R.— ‘:{gﬁ_i ﬁ]ﬁ
> JES . = o A a2 -~ 2 =5 O R4
TR R I AT m R F R AN RF]IRE I N
’ P BTSN o g 2 N N 9
» 3 110 # 3 7 31 p wv it § § B & $ 8 4~ H# 4 17,740
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109 # 1% 1 p 32 3% 31FP

= THREF A
Stage 3 AL R
RN B SIERUE I
Stage 2 FHEPIFL O FHETIFL RREME R RE
Stage 1 RN S A ZLpEo A4 (R~ A A FERY OB R R
12 @ 7 EW ERETAA FHEPAFA A BN 2 6 R4 R R K A R TR A2
R (F#Ei) (Bul3=ik) & RFA) &RFA) 2 B H B £ %2 ¢ I
Fak o i3 $ 108,889 $ 727 $ - $ 1,757 $ - $ 111,373 $ 192,447 $ 303,820
R R
( 18) 18
( 5) ( 2) - 7 - -
EARE 336 ( 136) - 200) - -
— R ‘f HES
ERTA ( 4,754)  ( 169) - - - 4,923) ( 4,923)
B~ R A1 2 AT &
A 3,399 - - 193 - 3,592 3,592
® AT AR A
L SRR R
Ery ié‘_-j'(ﬂ‘ﬁ R /QI_!_{
PHE PRI
LB ( 16,508)  ( 16,508)
¥R B R - - - - -
A E R S e - - - - - - -
L 3 ( 11,665) 128 - 165 - 11,372) ( 11,372)
EIE R $ 96,182 $ 566 $ - $ 1,922 $ - $ 98,670 $ 175,939 $ 274,609

An@g i3 2@ 109F 1% 1p 3 3% 31p 44 REE R
FTRBZIFD G FP AL A FH A AP AL FEFEKEZ

PERH T BTEARCETE O RT09 # 30 31 p @it

TEVNAGFHMBER B FRATAFLA LR %G -~ bl
BACRBPBROGFH R EIABLEFTREE R
FRERLE2E  BREPFEREYHFRECRFT £ty B

E o FHMFAGT NP KIERE S Z ﬂ»?:‘ﬁ/‘éﬁv
2R AEKR T FEER L HAT 0 B LT R kg
FHFALRA2MET% s FTAZNE SR/ FH I KR
2 HF oA oo
T e N AN

LI A Ay ) 'ﬁ?ﬂ’_%@ﬁi‘” ‘?%E?Iﬁ}_aﬁué ) “’Pj&?ﬁlﬁ
~ g gn B2t X 4p (Net cumulative mismatch) > 3+ & & < %
#FE £ 4 r (Maximum Cumulative Outflow, MCO ) » 1
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=

ET

% § fn

NI N —= » 2 7’ s 7z =
EWEE XY F AT DR LT T
AR T £ UG 0 FL BRI Ry o BN
HFUTEE S BERFEBEBALADTHT E KRR TR
WEEINYPPERAI PR () HERERAICE RSB
BERZEHF 0 U F & kR o
Bord b %F G L ARTAZ AL AR GFIY AT
PEEB L Y%A T ART A
AN PFEFeHEREEF EFRAMNEFMEE BF L2 T
éuiﬁﬁﬁiﬂi%E*?%%ﬁﬂL%&?M?£€
Rgf  ZfmabpErseafiLFTae g i mERY
PRE L FEIITERGEFRE S EFERS LG E
FRE2Z ARTA SHBELFEHFFIR L EFE2L £
BEA e P E S FERT B HEE  BRZE RK
A
= o
sjEd &g f GRS
TERFTALGAP I LI P L FIEH AT A

A - N fﬁimfiiﬂw\%ﬁ o % ® hE 2 ki
B ERE S HUAA EINL A TR EH T
§LFTALF A MIED HE
AR A Wy A B W i

110#3 31p 0-30 = 31-90 = 91-180 = 181=-1# A1 & I
TR REREFR $ 4,500,000 $ 2,200,000 $ 9,590 $ 180,556 $ - $ 6,890,146
HEREEEGFEEG 8,950,034 - - - - 8,950,034
AR RAC 60,126,976 103,956,041 63,560,254 96,864,242 19,918,515 344,426,028
B~ - - - 91,080 24,550,000 24,641,080
Hu | F LR 1,756,798 242,951 254,705 1,129,587 3,532,890 6,916,931
& + $ 75,333,808 $106,398,992 $ 63,824,549 $ 98,265,465 $ 48,001,405 $391,824,219

109#12" 31p 0-30 = 31-90 = 91-180 = 181 = -1 A1 & P
TR REREGK $  2,023,29 $ - $ - $ 166,850 $ - $ 2,190,146
HEREEZGEEG 9,150,478 2,100,000 - - - 11,250,478
AR AR 63,787,029 107,339,743 66,310,454 93,565,302 23,962,425 354,964,953
LI - 76,030 - - 20,250,000 20,326,030
Hu sl Faimdap 5,325,202 819,304 243,406 689,627 1,989,673 9,067,212
& 3+ $ 80,286,005 $110,335,077 $ 66,553,860 $ 94,421,779 $ 46,202,098 $397,798,819

109#37 31p 0-30 = 31-90 = 91-180 = 181=-1# AziB1E & 3+
TR REREGK $ 2,500,000 $ 2,000,000 $ 9,590 $ 180,556 $ - $ 4,690,146
HEREEZGEEG 6,935,980 - - - - 6,935,980
WAL AR 47,998,490 99,051,676 57,592,314 74,990,440 18,015,477 297,648,397
(RN - 1,000,000 - - 15,450,000 16,450,000
Hu | FLmDED 2,032,999 318,906 248,371 878,425 2,502,877 5,981,578
& + $ 59,467,469 $102,370,582 $ 57,850,275 $ 76,049,421 $ 35,968,354 $331,706,101
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N 3 ¥ 4= 3 N\
I ALY oy 4 B R R i
H i : 2 &+ R
110#37 31p 0-30 = 31-90 = 91-180 = 181=-1& AziE1E & 3+
LEEAERE SR $ 162,000 $ 309,000 $ 50,000 $ - $ - $ 521,000
HEFEEZGEEG 479,140 798,254 271,441 - - 1,548,835
GHEER 2,126,687 1,188,200 346,119 751,873 372 4,413,251
LN - - - - 384,504 384,504
He Y FEAIED 103,849 26,283 5,505 69 170,185 305,891
& i $ 2871676 $ 2,321,737 $ 673,065 $ 751,942 $ 555,061 $ 7,173,481
H i : 2 &+ =
109#12% 31p 0-30 = 31-90 = 91-180 = 181=-1=& AziE1E & 3+
L TEREREGR $ 25,000 $ 279,000 $ 20,000 $ - $ - $ 324,000
HE R SEEGELG 493,350 839,948 - - - 1,333,298
EE =N 1,916,605 1,028,415 766,298 1,036,791 633 4,748,742
IR - - - - 388,571 388,571
Hu s PF L p 22,909 24,816 3,841 69 173,673 225,308
& i $ 2,457,864 $ 2172179 $ 790,139 $ 1,036,860 $ 562,877 $ 7,019,919
Hi=: £ &R
109#37 31p 0-30 = 31-90 = 91-180 = 181=-1# AziB1# & 3+
TR REREGR $ 424,000 $ 140,000 $ - $ - $ - $ 564,000
HERESEGFEEG 462,478 344,493 36,076 - - 843,047
EE =N 1,847,481 1,188,320 632,987 845,672 10,414 4,524,874
[CRRRES - - - - 731,196 731,196
Hus|pFamdgp 76,926 38,727 4,725 681 280,006 401,065
& 3+ $ 2,810,885 $ 1,711,540 $ 673,788 $ 846,353 $ 1,021,616 $ 7,064,182
3 N\
2 &1 LY A
v = 2L = 2z 2 - A= T3 5 A =,
SEREQID P GBBEAANTAL G AL TG 2L 4
= N h 22 N ., R - .,
LE22ZEAPL F AV HBLEFRNEYRETE S %
1 N\ 9% =0 ey ok =X =S £
Rt RMAFR B AT EE T AL FAMMITD H
o
A I 4 L E A 7. N\
SR e 4 N R
110#3 31p 0-30 = 31-90 = 91-180 = 181 = -1 A1 & 3+

SEG L A R &
P

B Y e A=

($171,649,622 )

($215,603,167 )

($136,658,873 )

(1$128,928,987 )

($ 7476,609)

($660,317,258 )

162,527,793 206,120,174 149,137,684 123,375,053 2,977,350 644,138,054
( 1,154,684) | ( 233,266 ) | ( 17,805 ) | ( 701) | ( 16,082212) | ( 17,488,668)
148,352 238,348 17,758 - - 404,458
-« 17,996 ) - - -1« 17,996 )

- - 39,576 81,142 - 120,718

( 172,804,306 ) | ( 215,854,429 ) | ( 136,676,678 ) | ( 128,929,688 ) | ( 23,558,821 ) | ( 677,823,922
162,676,145 206,358,522 149,195,018 123,456,195 2,977,350 644,663,230
(8 10,128,161) [ ($ 9495907) | $ 12518340 |($ 5473,493) | ($ 20,581,471) [ ($ 33,160,692 )
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109+#12% 31p

0-30 =

31-90 =

91-180 =

181+ -1#

AZiE1#

BEFERES AR EFR LA &

(S
— bR pFA 1B
—W A ($206,824,985 ) | ( $196,789,956 ) | ( $140,803,366 ) | ( $137,735,779 ) | ($ 4,361,229) | ( $686,515,315 )
—REIR 194,310,806 181,563,454 146,455,432 139,386,098 1,427,600 663,143,390
— Pl g
—REind ( 164,442 ) | ( 262,309 ) - - (0 16501,198) | (16,927,949 )
—REIN 157,617 258,900 - - - 416,517
fill BSR4 R
418
-« 12,682 ) - - -« 12,682 )
- 47,952 - 39,576 - 87,528
(206,989,427 ) | ( 197,064,947 ) | ( 140,803,366 ) | ( 137,735,779 ) | ( 20,862,427 ) | (703,455,946 )
194,468,423 181,870,306 146,455,432 139,425,674 1,427,600 663,647,435
($ 12,521,004) | ($ 15194,641) | $ 5,652,066 $ 1,689,895 | ($ 19,434,827) | ($ 39,808,511 )
109#37 31p 0-30 = 31-90 = 91-180 = 181 = -1+ AziE1# & 3+

GEE RS PR EFEL L R

(R

—hwmjEd 1 B

($209,755,295 ) | ( $217,500,874 ) | ( $152,783,385 ) | ($ 90,941,680 ) | ($ 2,042,985 ) | ($673,024,219)
R W ATEN 190,766,939 205,037,002 143,005,789 83,156,876 298,300 622,264,906
R E L
( 199,247 ) | ( 378,608 ) | ( 18,880 ) - ¢ 16501,916) | (17,098,651 )
176,519 361,861 24,381 - - 562,761
( 9,088 ) - - -« 9,088 )
- - - 47,952 - 47,952
(209,954,542 ) | ( 217,888,570 ) | ( 152,802,265) | (90,941,680 ) | ( 18,544,901 ) | ( 690,131,958 )
Mk inr by 190,943,458 205,398,863 143,030,170 83,204,828 298,300 622,875,619
TR ($ 19,011,084 ) [ ($ 12,489,707) [ ($ 9,772,095 ) [ ($ 7,736,852) | ($ 18,246,601 ) [ ($ 67,256,339 )

vEE TS

£

e

I AT

" = ES f_ o
110037 317 0-30 = 31-90 = 91-180 = 181= 1% AlE z 5
SEFERD L EEEL L &
oo
($ 6997520) | ($ 7741,272) [ ($ 5576805) | ($ 4912828)|($ 135019) | ($ 25363444 )
7,677,717 8,204,097 5,238,051 5,256,677 304,019 26,680,561
( 22,240 | ( 25,494 ) | ( 55,641 ) | ( 47,992 | ( 9,555 ) | ( 160,922 )
19,282 29,806 55,457 1,257 - 105,892
( 134) - - - - ¢ 134)
550 - - - - 550
( 766 ) | ( 653) | ( 1,848 ) | ( 126 ) - ¢ 3,393 )
129 128 3 - - 260
( 7,020660) | ( 7767419) | ( 5634294) | (  4960,946) | ( 144,574 ) | (25,527,893 )
7,697,678 8,234,121 5,203,511 5,257,934 304,019 26,787,263
$ 677018 | $ 466702 | (S  340,783)| $ 296988 | $ 159445 | $ 1,259,370
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Hi=: £ &=

109#127 31p 0-30 = 31-90 = 91-180 = 181=-1# Azl E & *
BEFER S LR L2 L&
fez =
B Y e A
($ 7969556)|($ 7,382985)|($ 5365240) [ ($ 5101,049) | ($ 68,362 ) | ($ 25887,192)
8,882,167 7,921,998 5,233,584 5,049,456 167,364 27,254,569
( 99,212 ) | ( 55,360 ) | ( 36,213 ) | ( 6,217 ) | ( 12,355 ) | ( 209,357 )
19,520 44,758 39,476 770 - 104,524
—H@ 41 n
—RER ( 102) - - - -1 102)
—REIR 22 - - - - 2
WiE2 T bl
—flFarda s
—W A ( 732) | ( 949 | ( 1,441 ) - - ¢ 3,122)
—RETR 131 130 - - - 261
) ( 8069602)|( 7439294)|( 540289 )|( 5107,266) | ( 80,717 ) | (26,099,773 )
8,901,840 7,966,886 5,273,060 5,050,226 167,364 27,359,376
$ 832,238 $ 527,592 | ($ 129,834) [ ($ 57,040) | $ 86,647 $ 1,259,603

H i N
109£03* 31p 0-30 = 31-90 = 91-180 = 181=%-1& AziE1# & 3+
BEFERS LY EFRL AL E
(R
— bR pEA 1B
($ 7518728)|($ 7,610443)|($ 5266452)|($ 3,262,048) | ($ 26,668 ) | ($ 23,684,339 )
8,684,718 7,978,877 5,650,969 3,290,643 83,668 25,688,875
( 53,765 ) | ( 61,468 ) | ( 67,409 ) | ( 49,563 ) | ( 55,153 ) | ( 287,358 )
37,207 60,653 78,832 2,013 - 178,705
—Hu a1 e
—mgR D ( 67) - - - - |« 67)
—RE 4,439 - - - - 4,439
W2 T Efl
—flF Ll s
—Rg RN ( 286 ) | ( 319) | ( 1,616 ) | ( 126 ) -« 2,347 )
— R A 658 768 18 - - 1,444
Ho) 3 ( 7572846) | (  7,672230) [ ( 5335477)|(  3,311,737) | ( 81,821) | ( 23,974,111)
ke 8,727,022 8,040,298 5,729,819 3,292,656 83,668 25,873,463
bk $ 1,154,176 $ 368,068 $ 394,342 | ($ 19,081)| $ 1,847 $ 1,899,352

Foehamop A AT

+ e + P N — ,
TEARFTALGFEAPIENID P ZFAED T GG AD
P2 24 p P LAY e g 2ZMHMBEREEY ZFRE
ZEB A EFEN T M E RBTEELZLESDHE o
110#3* 31p 0-30 = 31-90 = 91-180 = 181=% -1& AZiE1# & 3+
ATRH L QARTHA -
G AR $14,030,006 | $ 9,867,172 | $ 4,929,009 | $ 9,464,024 | $15,853,798 | $ 54,144,009
109&12* 31p 0-30 = 31-90 = 91-180 = 181=-1& A1 £ 2+
PERH L GERTHE &
EE G RARE $15,124,722 | $ 5,848,748 | $ 3,537,160 | $ 8,468,668 | $ 14,800,039 | $47,779,337
109#3* 31p 0-30 = 31-90 = 91-180 = 181= -1+ AZ i1 & 3+
PR L RBTEA &
FEE G R AREE $13,172,845 | $ 3,870,734 | $ 3,795225 | $11,722,624 | $12,864,732 | $ 45,426,160
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FREFMBFLHAFN R T HEEA

(1) & = @374 B3P P TRHEL»IT4
110&3% 31p
0~10 = 11~30 = 31~90 = 91~180 = 181% ~1+# AZiE1# & 3+
"%Tm?ﬁ $ 113,122,229 $ 181,968,501 $ 258,903,093 $ 188,326,005 $ 177,521,041 $ 212,716,084 $1,132,556,953
i 94,784,559 169,947,480 354,261,363 233,190,531 287,476,089 243,389,449 1,383,049,471
18,337,670 12,021,021 | ( 95,358,270)| ( 44,864,526)| (_ 109,955,048)] ( 30,673,365)| (_ 250,492,518)
10934 31p

0~10 = 11~30 = 31~90 = 91~180 = 181% ~1+# AZiE1# & 3+
"ifjﬂﬁﬁﬁ $ 163,270,083 $ 174,294,055 $ 254,126,316 $ 181,660,267 $ 141,641,861 $ 170,794,622 $1,085,787,204
‘ 127,372,048 157,828,984 350,898,427 235,299,375 218,946,373 212,026,029 1,302,371,236
35,898,035 16,465,071 | ( 96,772,111)| ( 53,639,108)| ( 77,304,512)( ( 41,231,407)| ( 216,584,032

(2) *o P 2 £ P Y “\',.“r—;—fﬁé\ 1 %
H: 4 4i+F R
110£37 31p 0-30 = 31-90 = 91-180 = 181% -1& wElE |2 I
ARFIMF A~ | $ 8744827 | $ 8,960,695 | $ 5516776 | $ 5699491 | $ 4,071,479 | $ 32,993,268
ARFHF AN | 10199458 | 10,703,400 7,113,977 7,239,423 3,690,892 | 38,947,150
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110#171p 237 31p 109+ A 109#171p 237 31p
= EN CES RE IR W [ K= 5k # [5 ]
HER N $ 368% | $ 70,433 | $ 13,163 | $ 48287 | $195476 | $ 9,098 | $ 98,876 | $195476 | $ 58,956
BEZES DL 13,191 18,980 4,101 3,844 20,852 - 1,413 20,852 -
hRb % 3,844 6,605 2,021 7,653 148,483 1,201 14,200 148,483 2,163
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IFE R T 2 PIFARHGERL GF -
A2P e $x LIBOREH# & % & § & 56 5520 P I 3

1 BRTEREEERY  RFREETR T EHAES
EREBRREAE L P EE R TERRR ] =
Bl ML 2 BRI REERPYE LT 5 T b %
FTRAFE2AFEHRLINANY S T AHBEELT

P2

BB FURA 0 BB AR FL RGN R
Bl R d B ke E 2 A F MR LIBOR @35 4
E AN B A S NI F RS S 2 SR RNV SR (oG U
oo
FHERE LB R AP0 Il FAMR G - 27 %
% LIBORZH# # £ @1 52 3 - 248 A - ¥ 8
5ﬁlg%%ﬁ}zfﬂ$%&éiﬁ**ﬁ$&ﬁ’aﬂ%ia
BRI F % e
AP 110 32 31 P £ FHERFLIBE & A @#

&

i’%ﬂ%i‘ﬂ—r#ﬂ EfLl AR ET
4 B F A
*iivd s B
3~ L BOR $ 72,659,179
H i o w) LIBOR 10,246,198
$ 82,905,377
FB * £
il el K
% =~ LIBOR $ 1,131,717,367
H s 5w LIBOR 1,556,862

$ 1,133,274,229
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E = $ 7,372,286 2853  $ 210,338,702
w® = 725,428 33.47 24,280,079
* i 2,715,459 3.67 9,965,733
ERE S 3,597,555 1.92 6,907,305
SO 1,290,350 434 5,604,505
p I 8,947,828 0.26 2,305,855
¥ o8 28,161 39.20 1,103,914
P i 49,669 21.71 1,078,314
H o 17,043 21.20 361,307
4y A 6,024 22.64 136,373
BrEEZZHE
AR K 200,366 434 870,270
I RN S
b Mo p
E ~ 8,501,910 28.53 242,568,002
T 2,872,129 434 12,474,803
" = 359,762 33.47 12,041,242
EIE S 2,348,435 1.92 4,508,996
p I 5,997,830 0.26 1,545,641
p i 70,276 21.71 1,525,683
* i 119,738 3.67 439,439
¥ o8 4,968 39.20 194,727
s i 7,544 19.94 150,430
B i 6,230 21.20 132,068
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$ 7,790,521 2851  $ 222,092,171
738,730 35.05 25,892,503
3,969,555 3.68 14,596,055
2,386,737 1.95 4,656,523
1,039,054 4.38 4,553,033
6,254,069 0.28 1,729,250
51,070 21.97 1,122,009

28,201 38.92 1,097,573
34,936 22.36 781,161

19,091 21.58 411,982
200,400 4.38 878,133
9,118,815 28.51 259,959,188
3,416,084 4.38 14,968,940
385,929 35.05 13,526,828
2,562,025 1.95 4,998,510
81,382 21.97 1,787,954
6,181,514 0.28 1,709,189
106,490 3.68 391,563

7,510 38.92 292,284

7,416 20.59 152,697
He p R AT R A

109#£3% 31p

L N N
$ 7,987,212 30.25 $ 241,645,111
774,532 33.27 25,768,674
4,116,908 3.90 16,064,176
940,008 4.26 4,004,058
2,288,897 1.69 3,859,080
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> 50,951 18.65 950,243
S 18,229 21.24 387,182
P /i
& i f P
b iraE g
% = 10,006,602 30.25 302,739,751
= 497,785 33.27 16,561,310
> 3,821,352 4.26 16,277,432
P 3,373,734 1.69 5,688,116
R 164,559 18.65 3,069,021
[F] 4,180,697 0.28 1,166,414
R 42,372 18.12 767,787
R 125,107 3.90 488,166
2 8,305 37.27 309,531
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(D) 42 P ISR BFALGA AL (LR
110&3 7" 31p
b Pl1290= ()[912180=(3)[181= 218 ()| 1&m2 & 3+
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R 63,075,197
HERERTFAZ ]G F (%) 134.29
fIFmpgpargziEF (%) 174.46
Mo REIMA G2 FATERL A 22 F A F T ARG LGRS
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110£37 31p
w4 = uf»%ﬁfﬁﬁ%f@é%bﬁﬁﬁ@?ﬁ%ﬁﬁé%ﬁ PR
£ @B 7 A W FTAMR R 5 & WAL AR B> oW @lE om0
HEVYEXZF XL G
Byl s 4 AR $ 285238 | $ 271,044 | $ 285310 | $ 271,044 | $ 14,266
\ﬁﬁa‘ﬁ“;;ﬁ}; zux% B g 2
ERTA 159,544 155,377 159,544 155,377 4,167
BB G FE R
BErE 2z AT A 64,395,626 62,279,233 64,395,626 62,279,233 2,116,393
109#£12* 31p
S o CHEERIPHERL G CHBBEERT MM ERL G| ~ § &
£ g P A #f v"]?é ORI 6 & (A S R oElD A § ElE 30 [hud
HEFEEEAXE G
Fersl i 2 AT $ 285008 | $ 270826 | $ 285080 | $ 270826 | $ 14,254
G ERS L EFE L
BT A 797,110 767,528 797,110 767,528 29,582
FEH W FEFERD L
EEE AT A 62,050,850 | 58,248,403 | 62,050,850 | 58,248,403 3,802,447
109#£31 31p
o - E»%ﬁfﬁwwﬁﬁﬁ%ﬁ?ﬁﬁﬁfwwfﬁéwé P
E R T A W Yeiwasuln s & WAL g el aog gl e
HE L X2 F L
B xRN $ 302463 | $ 271,741 | $ 302540 | $ 271,741 | $ 30,799
EERICE zhl% [
ERTA 7,892,150 7,704,155 7,892,150 7,704,155 187,995
SEN U FEIFE RS L
R BT A 40,356,207 | 38,859,127 | 40,356,207 | 38,859,127 1,497,080
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) ERT AL £ G I
AXPEFI 0P HKFAPFEOFRTIMNFEE S Ly BT
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VA 3 R
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N $ 54105350 | $ - | $ 54105350 | $ 26,913,746 | $ 35310673 | $ 23,880,931
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FELF
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A Epa E
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